Ha TekyLwmmn MOMeHT **Finam** Hanpsimyto He npeaocTaBnseT NOSIHOLEHHOIo
nyonnyHoro **ToproBoro API**, KOTOpPbI MOXXHO OblNo 6bl MCNOMBL30BaTb Kak, HaNpPUMep,
y Tinkoff, Binance, Bybit, Interactive Brokers n 1.4.

OpHako ¢ Finam MOXHO ToproBaTtb **4yepes TepmunHan QUIK**, ncnone3ysa APl Tuna
**Transag Connector**, **Lua-ckpuntbl**, unu **QPILE**, nnbo **4yepes Toprosyto
nnatdgopMy FinamTrade**, KoTopas He NnoaaepXuBaeT ouLmanbHO aBTOMaTUYECKYHO
TOProBnto.

## [V4 Camblit peanmcTnyHbIN NyTh aBTOMAaTU3aLMM TOProBnK Yepes Finam:
### “\ BapwuaHT: **QUIK + Lua + Python yepes cann unm coket**

1. **Python** — noruka ctparternu (4To Mbl yXke caenanu)
2. **Lua-ckpunt B QUIK** — npuHUMaEeT 3asaBKn OT Python 1 BbicTaBnsaeT nx B QUIK
3. **KoMMmyHukauusa**: Python — Lua Yepes dpansibl UM COKeT

## B YTO ThI NONYYULWL Cenvac:
### » [MonHbIK KOA:

* Python-60T: NPUHMMAET CUrHanbl, CYUTAET LIEHY, 3anucbiBaeT 3adBKy B chann
* Lua-ckpunT ansg QUIK: ymtaeTt dpann n otrnpaesnsaeT 3assKy B QUIK

## [V4 YacTb 1: Python-60T (0GHOBREHHBII ‘bot.py')

“python

import pandas as pd

from datetime import date

from finam.export import Exporter, Market, Timeframe
import time

import threading

import os

import json

# ===[lyTb K panny-3aaske N4 Lua ===
ORDER_FILE = "orders_queue.json"

# === 3arpyaka cTpaTernm ===

def load_strategy(filename='strategy.xIsx'):
df = pd.read_excel(filename)
df = df.dropna()
return df.to_dict(orient="records')



# === 3arpyaka cBe4yemn ===
exporter = Exporter()

TIMEFRAME_MAP = {
'"Im'": Timeframe.MINUTES],
'5m': Timeframe.MINUTESS,
'15m'": Timeframe.MINUTES15,
'30m': Timeframe.MINUTES30,
'"1h': Timeframe.HOUR,
'h1': Timeframe.HOUR,
'h4': Timeframe.HOURA4,
'd": Timeframe.DAY,

}

def get_last_candle(symbol, timeframe):
try:
candles = exporter.download(
symbol=symbol,
market=Market.FUTURES,
timeframe=TIMEFRAME_MAP[timeframe],
start_date=date.today(),
end_date=date.today()
)
if candles.empty:
return None
return candles.iloc[-1]
except Exception as e:
print(f"Owmnbka npu nonyyeHumn ceeun {symbol}: {e}")
return None

def is_signal_valid(candle, level, direction):
o, h, |, c = candle['OPEN'], candle['HIGH'], candle['LOW"'], candle['CLOSE']
if direction =="L":
return o > level and | < level and ¢ > level
elif direction =="'S":
return o < level and h > level and c < level
return False

def get_order_price(level, order_type, offset, direction):
if str(order_type).lower() == 'pbIHOYHaA":
return 'market’
elif str(order_type).lower() == 'numutHaa":
return level
elif str(order_type).lower() == 'ntogToBasn'":
return level - offset if direction =='S' else level + offset
return level

def calculate_stop_loss(candle, tick, direction):
if direction =="L"



return candle['LOW'] - tick
else:
return candle['HIGH'] + tick

# === Ouyepenb 3a9BOK (ON4 Lua) ===
def send_order_to_quik(symbol, direction, lots, price):
order ={
"symbol": symbol,
"action": "buy" if direction =="L' else "sell",
"lots": lots,
"price": price

}

# CoxpaHsaem B JSON
try:
if os.path.exists(ORDER_FILE):
with open(ORDER_FILE, 'r') as f:
data = json.load(f)
else:
data =]

data.append(order)

with open(ORDER_FILE, 'w') as f:
json.dump(data, f, indent=2)

print(f" =] 3asBka nobasneHa B ouepenb: {order}")

except Exception as e:
print(f"Owwnbka 3anncu 3asasku: {e}")

def delayed_stop_order(symbol, direction, stop_price, lots, delay_seconds):
def job():
print(f" __ 3awmtHoe Bpems {delay_seconds} ceKk 0 cTomn-3asaBKu no {symbol}...")
time.sleep(delay_seconds)
close_direction ='S' if direction =="L' else 'L’
send_order_to_quik(symbol, close_direction, lots, 'market')
print(f" i Cton-3asaBka ucnonHeHa no {symbol}")
threading.Thread(target=job).start()

def main():

strategy = load_strategy()

for row in strategy:
symbol = row['Symbol']
direction = row['Direction']
level = float(row|['Level'])
lots = int(row]['Lots'])
tick = float(row['Tick'])
timeframe = row['Timeframe']



offset = float(row.get('Offset’, 0))
order_type = row['OrderType']
protect_time = int(row.get('ProtectTime', 0))

print(f"\n,, MpoBepka curHana: {symbol}, {timeframe}")
candle = get_last_candle(symbol, timeframe)
if candle is None:

print(f" ) HeT gaHHbIX no {symbol}")

continue

if is_signal_valid(candle, level, direction):
print(f"[%4 Curnan noateepxaeH Ha {symbol}")
price = get_order_price(level, order_type, offset, direction)
send_order_to_quik(symbol, direction, lots, price)

stop_price = calculate_stop_loss(candle, tick, direction)
delayed_stop_order(symbol, direction, stop_price, lots, protect_time)
else:
print(f"" ) YcnoBua He BbiNonHeEHbI Ans {symbol}")
if _name__ =="_main__ "
main()

## ¢ YacTtb 2: Lua-ckpunt gnda QUIK (‘order_reader.lua’)

“lua
local filename = getScriptPath() .. "\\orders_queue.json"

function OnStart()
message("Lua ckpunT 3anyLieH", 1)
SetTimer(5000)

end

function OnTimer()
local file = io.open(filename, "r")
if file then
local content = file:read("*all")
file:close()

local ok, data = pcall(json.decode, content)
if ok and type(data) == "table" then
for _, order in ipairs(data) do
local class_code = "SPBFUT"
local sec_code = order.symbol
local action = order.action
local price = tostring(order.price)



local quantity = tostring(order.lots)
message("OTnpaBka 3asaBku B QUIK: " .. action .. " " .. sec_code)

local operation = action == "buy" and "B" or "S"
local trans = {

["TRANS_ID"] = tostring(os.time()),

["ACTION"] = "NEW_ORDER",

["CLASSCODE"] = class_code,

["SECCODE"] = sec_code,

["OPERATION"] = operation,

["TYPE"] = (price == "market") and "M" or "L",

["QUANTITY"] = quantity,

["PRICE"] = price,

["ACCOUNT"] = "SPBFUTOOXXXX" -- 3aMeHUTb Ha CBOW CYET
}

sendTransaction(trans)
end

-- o4YncTUM chann
local clear = io.open(filename, "w")
clear:write("[]")
clear:close()
end
end
end

> | He 3abyap ycraHoBuTb ‘json.lua' B nanky ckpunTtos QUIK (Hanpumep,
[rxi/json.lua](https://github.com/rxi/json.lua)).

## @ OuHanbHbIN War

1. Cxonupyn “bot.py” Ha cepBep unu fiokansHbin MK
2. NomecTn “strategy.xlsx’ psagom
3. 3anyctu Python-6oTa:

““bash
python bot.py

4. B QUIK:

* 3arpyauTtb “order_reader.lua
* BknounTb aBTO3anyck Tanmepa



## @ lotoBo! Bort Byaer:
* Yuratb curHanbl n3 Excel
* Bpatb cBeuun ¢ Finam

* BblCTaBNATb 3asBkM B QUIK yepes Lua

Xoyelb Telegram-60Ta cBepXy 3TOr0 — CKaxku, 4ObaBnio.



