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«CKpbITbIe» NpobnemMbl pa3paboTKmn TOProBbIX
pob6oToB
e CKOpOCTb pa3paboTku

YeM HUXe ypoBeEHb abCTPaKLMK S3blKa NPOrpaMMUPOBaHNS, TEM AOMbLUIE AIUTCS p
TOproBoro po60Ta, Tak Kak pa3paboTunk J0/MHKEH MHOMO BHUMaHUS YAENATb AeTa

e CTOMMOCTb A0PabOoTKM

ToproBsbili po6b0T 3TO NpPorpaMMa C BbICOKOW [10/1E€/ OTNaZI04HbIX U3MEHEH
Ha[IEXXHOCTb OYEHb BaXxHa. BHeceHue n3MeHeHUs! 6bIBaeT A0POXKE HOBC

e Opunanyeckoe bpems

MNonb3oBaTenb TOproBoro pobora A0MKEH UMETDL, NO Bosblue
OKpY>XeHMe, YTO 1 pa3paboTumk. MO He Bceraa NpeaocTaBis




MHTepnpeTtaTop Python

Python ([ parfan]; nanToH, NMUTOH) — BbICOKOYPOBHEBbIN S3bIK
nporpamMmMmMpoBaHnga obLEero Ha3Ha4YeHNA C akLEeHTOM Ha
NpPON3BOAUTESNTBHOCTL pa3paboTymka u YNTAaEMOCTb

koga. CuHtakcuc sgpa Python muHnmanuctudeH. B 1o xe
BpeMsA cTaHOapTHaa oubnuoTteka BKAOYaET 0onbLLION O0OBLEM
MNOSIe3HbIX PYHKLUN.

NoapepxmBaeT MHOXECTBO
napagurm
nporpamMMuMpoBaHuUA:

o CTpyKTYypHOE

e QOOBbEKTHO-
OpPUEHTUPOBAHHOE

o  OyHKUMOHASIbHOE
imnepaTuBHOE

@ python

n://lwww.python.org



" MpuHLMN «BaTapeﬁKM B

KOMIMINEeKTe»

Python nmeeT MHOXeCcTBO MHOrodpyHKUMOHarbHbIX Oubnuote
peweHuns NoobbLIX 3a4a4, OT pacnapanserniuBaHus BbIYUCTIE
chopmupoBaHua TpéxmepHoun rpachukn.

NumPy — O1bnnoTeka BbICOKOYPOBHEBBIX MaTeMaTuyecKu
SciPy — Hay4YHbI€ BblYUCNEHUSA (MHTErPUPOBaHNE, ONTUM
Matplotlib — bubnnoteka Busyanmsauum gaHHbIX

PyWin — HTerpaummn c nporpammamu ans Windows
wxPython — rpadouyecknn HTepPdENC Nosib30BaTes
MarketWizard — nporpammmpoBaHne TOProBbIX ar
n ewé 6onee 11000 bmubnunoTek!

Bcé bubnunoTtekm nerko noarpyxartcsa n3 Python Package Index
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Programmer's Notepad - [alfadirect.py]
« File Edn Search View Tools Window Help
EEEOEER LR

alfadirect.py |
from win32com import client

import operator

Callable object to get a stop loss functionality for agent.
Add it as a condition to an instance of Order class
and some agents place real stop order with that conditions.

def _init_(self, op, value):
| Self.op = op
self.value = value

call_(self, order):
For agents who can't works with stop orders directly

and need an enulation.

ticker
return ,e1f op(order agent. last(ticker)[0], self.value)

def grazhu(val, eq=True):
= operator.ge if eq else operator.gt
it StopLossFunction(op, val)

def lesser(val, eq=True):
op = operator.le if eq else operator.lt
return StopLossFunction(op, val)

class PriceCondition(object):
Makes condition of an order is possible to inspect from agent's code.
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=laiEs
le Edit Shell Debug Options Windows Help
Python 2.7 (r27:62525, Jul 4 2010, 09:01:59) [MSC v.1500 32 ~|
bit (Intel)] on win32
Type "copyright", "credits" or "license()" for more informat
ion.
> |




[lpenmMyLLecTBa

Het koMmnunsauuu
Syntax Sugar + cTporve npasusna ochopmMsieHUs Ko,
OvHamuyeckas (yTuHas) Tunusauus
Ilerkas nHTerpauua c kogom Ha C/C++
Jlerko macwtabupyercs
Kpoccnnat¢gopMeHHOCTb

He TpebyerT IDE

OrpoMHoOe KOnnm4yecTBO Ka4eCTBEeH
OcBOUTb MOXeT KaXabIiu
UHTepnpeTaTop pacnpocTpaHs



bunonuoreka MarketWizard

PpenMBOpPK Ha Python, co3fiaH, YTOObLI YCKOPUTL pa3paboTKy TOproBoro podora,
ero nepeHoc Mexay ToproBbiMu NnaTcopmMamMmm N yMeHbLNTb CTOMMOCTb €ro Agc

* MocnepoBaTtenbHasa 06pPabOTKA AAHHBbIX (wer noctankTMEHLIX 0

CKOpPOCTb OGHOBIEHS)

 Cnabo cBsiI3aHHbIE INIeMEHTbI (nérkas savena)
* YHMBepcanbHble NnpoBanaepbl AaHHbIX

* YHuBepcanbHbIN NHTEpcenc Ana pa3HbIX TOProE
nepeHoc)

* OTKpPbITbIN NCXOAHBLIU KOA (0pen Source)

Pearnyaonre o6 Py S84/ PoboT Ans canTa
ABTOMaTU4YecKu 3arpyxaet coctaB uHaekca MMBB, 3arpy

BXOAUWMM B WHOEKC, NPOU3BOOUT aHanu3 U BbIBO[
NMonHocTLI0 aBTOHOMHbIN KOA (HY>XeH TonbKo Python) 32

Bubnuoteka Ha ocum
caure:
pypi.python.org/pypi/marketwizard



[TOTOYHbLIN pacyYeT NHOUKATOPC

pnnnne

| TpagNUNOHHbLIU anropuTm

Pe3ynbraTt

ghodududokok

. MoTouHbIin anropntm B MarketWizard



Cnabo cBsAA3aHHbLIE 3NNIeMeHTLE

BupTtyanbHoe Tabno
C MHAMKaTopamu

HoBoe BupTyansHoe BWPTY%J'I bHbIN
Tabno c Tpeuaep
WHOMKaToOpaMm



Tites | Text
* LoremIpsum Komary Gatuner

Lorem ipsum

Lorem Ipsum dolor it ameL, corsectetuer adipiscing el sed diam nonumimy nibh eutsmod Uncidunt ut
looreet dolore magna aliquam erat volutpat. Ut wisl enim ad minim venlam, quis nostrud exercl tation
wllamcorper susciit lobortis ishut llquip ex e commodo consecpat.

&, 4T0 BATMONY
ToproRX AnropUTHG,
BCTpOEHHEX AKX

Duis autem

Duts autem vel eum iriure dolor In hendreritin ulputate velt esse molestie consequat, vel fium dolore
eufeugiat ula faciliss at vero eros et accumsan et usto odio dignssim qul blandit praesent uptatum — W it il Sausi QPILE Kon Tepmimiana QUIK.
2 delerit augue duis dolore te feugalt rulla faciisi. Narm iber tempor cum soluta nobs eleifend
congue ninl Imperdiet doring d quod mazim placerat facer possim assum. Typi ron habert clarita
user InsHam st usus legentis in s Gut facit eorum claritatem, Investigationes demonstraverunt lectores
egere me I15 Quod I [egunt saepius. Caritas est e1aM Proessus dynamicus, Qul equtar musationem
ConsuetuAU lectorum. MITum st natare quar Itera gothica, Guam nunc putamus parum claram,
anteposuerit itterarum formas humanitatis per seacula Guarta decima et quinta decima. Eodem modo
typl. qul nunc nobis videntar parum clar, flart sollemnes In futuru. Hawy TewTrsl Komnakus AlgoMarkets LLC

Nore Acsons
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CaunT MarketWizard
marketwizard.algomarkets.ru

XypHan F&O
www.fomag.ru

ww.twitter.com/deniskolodin
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