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1. YcraHOBKa M yJa/ieHue.

YcTaHOBKa:

[na yctaHoBKM nHTepdelica SmartCOM, ckayaiiTe 1 3anycTuTe MacTep YCTaHOBKM NporpaMmHoro obecnevyeHus,
PacnoNoXKeHHbIN No agpecy:

http://www.itinvest.ru/software/download/

Janee cnepyiite ero ykasaHuAMm.
YpaneHue:
Ons ynaneHus nutepdelica SmartCOM, sangute: MNyck —> MNaHenb ynpaBaeHUs —> YCTaHOBKa U yaaneHMe Nporpamm

BbibepuTe 13 cnncka SmartCOM 2. Haxkmute Yoanutb, n cnegynte yKasaHUAM MacTepa yaaneHus.

2. B3aumogeiicTBHe C OTKPBITBIM UHTEpdelicom

COM-moaynb «SmartCom» nossonaert:

e [logaBaTb 3aABKM.
e [lonyyaTb MHPOPMALUMIO O PbIHKE.
e [loaxnouaTbea/OTKAOYATLCA OT cepBepa KOTMPOBOK ITinvest.

2.1. Iloagxk/I04YeHue K CBoeMy NPUJIOKEeHUI0

B HacToALWee Bpems, cylecTByeT MHOXECTBO A3bIKOB MPOrpaMMUpPOBaHMNA NO3BOAAIOWMX Ucnonb3osaTb COM
TexHonormun. Huxke ByayT paccmMoTpeHbl BAapMaHTbl NOAK/IOYEHMSA OTKPbITOro MHTepdeica K BHELWHUM
NPUIOXKEHUAM, HanUCaHHbIX Ha CH.

Ons nogkntoveHna COM mozyna K NpoeKTy Heob6xogMmo:

HaaTb npaBoi KHoMKoW mbllwmn Ha References B Solution Explorer u Bbibpate nyHKT Add reference...
MNepekntounTbca Ha BKNagKy COM

BbibpaTb «SmartTrade client library» n HaxaTb «Select»

Mocne yero HaxkaTb OK

PWNPE

[na ncnonb3oBaHUA B NpoeKTe HeobXo4MMO NOAKNIOUUTL Yepes using moaynb StClientLib. CosaaHune o6bekTa
BbIFNAAWT Cieayowmnm obpasom:

[CH]

StServer SmartCOM = new StClientLib.StServer();

ITinvest
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3. CoobITUA

BaHoe npeumyLectso SmartCOM, aaHHble NOcTynatoT cobbITUAMM, BamM JOCTaTOYHO NOAMMCATLCA Ha AaHHbIE.
TexHonorna COM ABnsieTca He MHOTOMOTOYHOM, MO3TOMY peKomeHAyeTca 06paboTumMKmM cobbITUM AeNaTb Kak MOXKHO
bonee NErkMMU, 1 UCNonb30BaTb bydepbl. TakKe HEOOXOAMMO YUMTbIBATbL, YTO COOLITUA MPUXOASAT MOCTPOYHO.

3.1. Co6biTue AddBar

npOMCXO,ﬂ,MT NpuY NONy4eHUN UCTOPUYHECKUX AaHHBIX MO MHCTPYMEHTY B UHTEpPBAne.

[CH]

void AddBar(string symboi, StClientLib.StBarInterval /nterval, System.DateTime datetime, double open, double
high, double /ow, double close, double volume)

HanmeHoBaHue Tun OnwucaHue

Symbol String Kog LB 13 Tabanubl KoTupoBok SmartTrade
Interval StBarlinterval UHTepBan BpemeHu.
StBarinterval_1Min =1,
StBarinterval_5Min =2,
StBarinterval_10Min = 3,
StBarinterval_15Min = 4,
StBarinterval_30Min =5,
StBarinterval_60Min = 6,
StBarinterval_2Hour =7,
StBarinterval_4Hour = 8,
StBarinterval_Day =9,
StBarinterval_Week = 10,
StBarinterval_Month =11,
StBarinterval_Quarter =12,
StBarinterval_Year = 13
Datetime DateTime [aTta n Bpema nHtepsana
Open Double LileHa nepBoOl cae/ikM Nocsie OTKPbLITUSA B MHTEpPBAJe
High Double MaKcMmanbHasa weHa caeku B UHTepBane
ow Double MWHUMaNbHaA LLeHa CAENKM B UHTEpPBae
Close Double LileHa nocneaHen caenku B UHTepBase
Volume Double O6bEM caenok B MHTepBase

3.2. Coo6niTue AddPortfolio

Mpouncxoaunt npum 06HOBNEHNM CNNCKA CYETOB AOCTYNHbIX MO TEKYLWEMY aKKayHTY
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[CH]

void AddPorfolio(int row, int nrows, string portfolioName, string portfolioExch)

HaunmeHoBaHue Tun OnucaHue

ow int Homep cueta B cnuncke
NRows int Bcero cueToB B cnucke
portfolioName string HanmeHoBaHue noptdens
portfolioExch string Mnowaaka gocTynHaa ana noptdens

3.3. Co6biTHEe AddSymbol

Mpouncxoant npwm obHoBNEHNU CnpaBOYHUKaA.

[CH]

void AddSymbol(int row, int nrows, string symbol, string short_name, string long_name, string type, int decimals,
int /ot_size, double punkt, double step, string sec_ext_id, string sec_exch_name, System.DateTime expiryDate)

HanmeHoBaHue Tun OnwucaHue

ow int Homep MHCTpyMeHTa B CNpaBOYHMKeE
NRows int Bcero MHCTpyMeHTOB B CpaBOYHUKEe
Symbol string Kopg, UB 13 Tabamubl KoTMpoBOK SmartTrade
Short_name string KpaTkoe HanmeHoBaHue
Long_name string lNonHoe HaumeHoBaHWe
Type string Ko Trna u3 cnpaBoyHuKa SmartTrade
Decimals int TOYHOCTb LLEHDI
Lot_size int Pasmep nota LeHHbIX 6ymar
punkt double LleHa MMHMManbHOrO Wara
step double MWHUMaAbHBIN LWar LeHbI
sec_ext_id string ISN
sec_exch_name string HanmeHoBaHWe naowaakm
expiryDate DateTime [aTta sknupauum

3.4. Coo6biTue AddTick

npOMCXO,CI,MT NP1 BO3HMKHOBEHUU COENKUN HA PbIHKE NO NMHCTPYMEHTY.
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[CH]

void AddTick(string symbol, System.DateTime datetime, double price, double volume, string tradeno)

HaunmeHoBaHue Tun OnucaHue

Symbol string Kog LB 13 Tabanubl KoTupoBok SmartTrade
Datetime DateTime Bpemsa caenkum

Price double LeHa coenku

Volume double O6BéM caenkm

TradeNo string Id coenku Ha pbiHKe

3.5. Co6biTue AddTrade

Mo cuéTty npomnsowna caenka.

MNpumeuaHune: [na nonyyeHns aToro cobbITMA HeobxoANMMO HabnaaTb 32 TOProBbIM CYHETOM, METOA,
ListenPortfolio.

[CH]

void AddTrade(string portfolio, string symbol, string orderNo, double price, double amount, System.DateTime datetime,
string tradeno)

HavmeHoBaHue Tun OnucaHne

Portfolio string Homep ToproBoro cyéta Ha TOProBoi NAoOLLAAKe, YKa3biBaeTca B
BEPXHEM perucrpe

Symbol string Koa LB 13 Tabanubl KoTupoBok SmartTrade

OrderNo string Homep 3adaBKM Ha cepBepe KOTUPOBOK

Price double LleHa caenku

AMount double O6bEM CAeNKM, ECIU NONOKUTENbHbIA NOKYMKa, OTPULLATENbHbIM
B C/ly4ae Npoaau

Datetime DateTime Bpemsa caenkun

TradeNo string Id coenku Ha pbiHKe

3.6. Coo6biTHe Connected

CeAaAsb C cepBepoM KOTUPOBOK YCTaHOB/1EHA.

| [cH) ‘
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| void Connected()

3.7. Coo6biTHe Disconnected

CBA3b C CEPBEPOM KOTMPOBOK pa3opBaHa.

[CH]

void Disconnected(string reason)

HanmeHoBaHue Tun OnucaHue

string Mpunha

3.8. Co6mbiTue OrderFailed

Mpw BbICTaBNEHUM 3aABKU, NPOU3OLLINIA owunbKa.

MNpumeuanue: [1na nonyvyeHns aToro cobbiTA HeobxoamMmo HabaAaTb 32 TOProBbIM CHETOM, METOL,
ListenPortfolio.

[CH]

void OrderFailed(int cookig, string Orderld, string reason)

HanmeHoBaHue Tun OnwucaHue

Cookie int Bal yHMKanbHbI HOMep 3aaBKM U3 PlaceOrder
Orderld string Id 3aaBKK Ha cepBepe KOTUPOBOK
Reason string MpuynHa

3.9. Coo6biTHe OrderSucceeded

3anaBKa A0CTaB/AEHaA Ha cepBep KOTUPOBOK.

MNpumeyaHune: 1A nosyyeHUs 3TOro cobbITMA HE0bX0AMMO HabAo4aTb 32 TOPrOBbIM CHETOM, METOZ,
ListenPortfolio.

[CH]

void OrderSucceeded(int cookie, string Orderld)

HanmeHoBaHue Tun OnucaHue

Cookie int Bal yHMKanbHbI HOMep 3aaBKM U3 PlaceOrder
Orderld string Id 3aaBKKM Ha cepBepe KOTMPOBOK
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3.10. Coo6biTHe SetPortfolio

N3meHUACA TOProBbIi CHET.

Mpumeyvanue: s nonyyeHUs aToro cobbiTna HeobxoaMMo HabNAaTb 32 TOPTroBbIM CYETOM, METOZ,
ListenPortfolio.

[CH]

void SetPortfolio(string portfolio, double cash, double /everage, double comission, double saldo)

HanmeHoBaHue 7 Onwncanuve

Portfolio string Homep ToproBoro cyéta Ha TOProBow NoLLaaKe, yKasblBaeTcs B
BEPXHEM perucrpe

Cash double CymMma A0CTYNHbIX HA/IMYHbIX CPEACTB Ha CYETE

Leverage double Mneyé ana map*KMHaNbHOW TOProBaU

Commision double Cymma b1prKeBon KOMUCCUM 3a TOProBbI AeHb

Saldo double Canbpo TOpProBoro gHA

3.11. Coo6biTHe UpdateBidAsk

N3meHuMNacb o4yepeab 3aABOK NO UHCTPYMEHTY.

[CH]

void UpdateBidAsk(string symboj, int row, int nrows, double big, double bidsize, double ask, double asksize)

HavnmeHoBaHue Tun OnucaHne

Symbol string Kog LB 13 Tabanubl KoTupoBok SmartTrade

Row int MopsaKoBbI HOMEP CTPOKKU B o4epenm 3afaBOK

NRows int ObLee KONMYECTBO CTPOK B ouepeam 3aABOK
double LleHa Ha noKRynky

BidSize double O6beMm LieHHbIX Bymar no LeHe Ha MOKYMKyY

Ask double LeHa Ha npoaaxy

AskSize double O6bem LieHHbIX Bymar no LeHe Ha NpoaaKy

3.12. Coo6biTHe UpdateOrder

N3meHMNochL coctoaHme NpuWKas.

MNpumeuaHue: na nonyvyeHUs aToro cobbITs HeobxoaMMO HabAAaTh 38 TOProBbIM CHETOM, METOL,
ListenPortfolio.

| [cH) |
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void UpdateOrder(string portfolio, string symboj, StClientLib.StOrder_State state, StClientLib.StOrder_Action action,
StClientLib.StOrder_Type {ype, StClientLib.StOrder_Validity val/idity, double price, double amount, double stop, double
filleqg, System.DateTime datetime, string orderid, string orderno, , int Status Mask)

HanmeHoBaHve 7 OnwucaHve

Portfolio string Homep ToproBoro cyéta Ha TOpProBoi N/oLLaZKe, YKasblBaeTcs
B BEPXHEM perucrpe

Symbol string Kog LB 13 Tabanubl KoTupoBok SmartTrade

State StOrder_State CocToAaHMe npuKasa.

MpUHUMaET cneaytolwme 3HaYeHUA:
StOrder_State_ContragentReject=-1
StOrder_State_Submited=0, NMpuHAaT TC
StOrder_State_Pending=1, 3apernctpuposaH B TC
StOrder_State_Open=2, BbiBegeH Ha pbIHOK
StOrder_State_Expired=3, CHAT N0 OKOHYaHUIO TOProBOro AHsA
StOrder_State_Cancel=4, OTMeHEH
StOrder_State_Filled=5, UcnonHeH
StOrder_State_Partial=6, YacTnyHo ucnosnHeH
StOrder_State_ContragentCancel=7, OTKNOHEH Buprkei
StOrder_State_SystemReject=8, OTKNoOHEH bupKen
StOrder_State_SystemCancel=9, OTK/IOHEH bupxKei
StOrder_Action Bua Toprosoii onepaumn. MpuHUMaEeT caeayrolme 3HaYeHUs:
StOrder_Action_Buy =1, - Kynutb
stOrder_Action_Sell = 2, - MpogaTtb
stOrder_Action_Short = 3, - OTKpbITb «KOPOTKYIO MO3ULMION»
StOrder_Action_Cover = 4 — 3aKpbITb KKOPOTKYIO» NO3ULLUIO
StOrder_Type Twun npukasa. NpuHMmaeT cheaytowme 3Ha4YeHuA:
StOrder_Type_Market = 1, - NprKas no pbIHKY
StOrder_Type_Limit = 2, - JIMMUTUPOBAHHbIN NPUKa3
StOrder_Type_Stop = 3, - CTon npuKas
StOrder_Type_StoplLimit = 4 — npukas Cron-/iIumut
StOrder_Validity = Cpok gelictBuA npuKasa. MpMHUMaeT cieayroLme 3HaYeHUs:
StOrder_Validity Day =1, - leHb
StOrder_Validity Gtc = 2 — GTC (8o oTmeHbl, MaKc. 30 gHelt)

Action

Validity

Price double LleHa /lumuT, gna 3aasok tuna Jiumut n Cton-Jinmumr)
Amount Double O6bem, LI B npukase

Stop Double Lena CTOIM gna npukasa tmna Cron u Cron-/lumut
Filled Double O6bem, oCTaBLUNICA B NpUKase

Datetime DateTime Bpemsa nocneaHero nsmeHeHua nprKasa

Orderld string Id nprKasa Ha cepBepe KOTUPOBOK

OrderNo string Homep npukKasa Ha cepBepe KOTUPOBOK

Status_Mask int

—
<
e

(0}

3.13. CoobiTue UpdatePosition

N3meHMnacb nosmuma no MHCTPYMEHTY Ha TOProBom cuyérte.

MNpumeyaHue: [na nonyyeHuUs aToro cobbITMA Heobxoanmo HabaoaaTb 3a nopTdenem, metog ListenPortfolio.
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[CH]

void UpdatePosition(string portfolio, string symbol, double avprice, double amount, double planned)

HanmeHoBaHue Twvn OnucaHue

string Homep ToproBoro c4éta Ha TOProBoM NAOLLAAKE, YKa3blBAETCA B
BEPXHEM perncrpe

string Koa LB 13 Tabamnubl KoTMpoBok SmartTrade

double CpeaHeB3BelleHHas LieHa

double O6BEM CAENKN, ECIN NOJIOKUTE/bHBIN Long, oTpULLaTeIbHbINM B
cnyyae Short

double KonnyectBo LLB ¢ y4eTom BbiCTaB/NEHHbIX 3as1BOK

3.14. CoobiTue UpdateQuote

MN3meHeHMe TeKyLLEN KOTUPOBKM HA PbIHKE MO MHCTPYMEHTY.

[CH]

void UpdateQuote(string symboj, System.DateTime datetime, double open, double Aigh, double /ow, double close, double
/ast, double volume, double size, double big, double ask, double bidsize, double asksize, double open_int, double go_buy,
double go _sell, double go base, double go base backed, double high_limit, double Jow_/imit, int trading_status)

HanmmeHoBaHWe Tvn Onucanwue
string Kop, LB 13 Tabnunubl KoTposok SmartTrade
DateTime Bpema nocneaHein caenku
double LleHa nepBoW cAenKu B TeKyLLei ceccum
double MakcmMmanbHas LieHa CAeNKN B TeKyLLel ceccum
double MwuHMManbHasA LieHa CAENKM B TEKYLLEN ceccum
double LleHa nocnegHein caenku npeablayliein TOproBom ceccum
double LleHa nocneaHein caenku
double O6bém no LIb 3a TeKyLLyto TOProByto CeCcuio
double O6bem nocnesHen caenku
_ double LleHa cnpoca
Ask double LleHa npeanoxkeHns
double O6vem LIb c TpeboBaHNEM Ha NOKYMNKY
double O6vem LIb c TpeboBaHnem Ha Nnpoaaxy
double CoBOKyMHaA CTOMMOCTb OTKPbITbIX NO3ULMIA
double FapaHTUiiHOe obecneyeHne NoKynku (Gbrovepcobl)
double FapaHTuitHOe obecneyeHne npoaaxu (dbroyepchi)
double Basosoe 'O (rapaHTuitHoe obecneyeHne Npoaaxmn ONLMOHOB)
Go_Base_Backed [eLIVJI[] FapaHTMitHOe obecneyeHne No CUHTETUYECKUM NO3ULMUAM
R o
double BepxHuWit TMMUT LieHbl
double HWXHWIA AMMUT LEeHbI
int HegoctynHo
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4. MeToabl

4.1. MeToa CancelAllOrders

OTmeHsAEeT BCe BbICTaB/IEHHbIE MPUKasbl Ha BCEX MAOLWAAKaX.

[CH]

void CancelAllOrders()

4.2. MeTtop CanselBidAsk

OTmeHsaet nonyyeHune odepeann 3aABOK No NHCTPYMEHTY.

[CH]

void CancelBidAsks(string symbol)

HanmeHoBaHue Twvin Onwucanune

Symbol string Kog LB 13 Tabanubl KoTupoBok SmartTrade

4.3. MeTtop CanselOrder

OTmeHsAEeT NPMKas BbICTaB/IEHHYIO HA pbIHOK MeTogom PalceOrder.

[CH]

void CancelOrder(string portfolio, string symbol, string orderia)

HavnmeHoBaHue Tun OnucaHne

Portfolio string Homep ToproBoro c4éta Ha TOProBoi N/oLLaAKe, YKasblBaeTcs
B BEPXHEM perucrpe

Symbol string Koz LB 13 Tabanubl KoTupoBok SmartTrade

Orderld string Id np1Kasa Ha cepBepe KOTUPOBOK

4.4. MeToa CancelPortfolio

OTmeHsaeT HaﬁﬂIO,EI,EHVIe 3a TOpProebim CYETOM.

| [c#] |
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| void CancelPortfolio(string portfolio) ‘

HanmeHoBaHue 7 OnucaHne
Portfolio string Homep ToproBoro c4éta Ha TOProBoi NNoLaAKe, yKa3blBaeTca B
BEPXHEM peruncrpe
4.5. MeToa CancelQuotes

OTMmeHseT NonyvyeHne KOTUPOBOK MO UHCTPYMEHTY.

[CH]

void CancelQuotes(string symbol)

HanmeHoBaHue Tun OnwucaHue

Symbol string Koa LB 13 Tabanubl KoTupoBok SmartTrade

4.6. Metopg CancelTicks

OTMmeHAEeT NosyYeHne Bcex CAENO0K Ha PbIHKE MO UHCTPYMEHTY.

[CH]

void CancelTicks(string symbol)

HanmeHoBaHue Tun OnucaHue

Symbol string Kog, LB 13 Tabaunubl KoTupoBok SmartTrade

4.7. MeToa Connect

Bbi3blBaeT NOAKAOYEHME K CEpBEPY KOTUPOBOK.

[CH]

void connect(string /p, short port, string /ogin, string password)

HaunmeHoBaHue Tun OnucaHue

string IP agpec cepBepa KOTUPOBOK

short MopT cepsepa, 8090
string JNorvH ana poctyna K cepsepy
string Maponb 4R AocTyna
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Mprmep UCNoNb30BaAHMS:

B npumepe, AeMoHCTpupyeTcsa ncnosib3oBaHne metogos Connect, Disconnect, ListenQuotes, CancelQuotes, a
TaK¥e peasiM3oBaH NPOCTOM CNOCob aBTOPEKOHEKTA B C/1y4ae OTKAOYEHMA OT cepBepa KOTUPOBOK.

[CH#]

using System;
using System.Runtime.InteropServices;
using StClientLib;

namespace TestQuotes
{
class Program
{
// SmartCOM
private static StServer SmartCOM;

// Ina aBTOpPEeKOHeKTa

private static bool bStop;
private static bool bIsConnect;
private static bool bConnectIdle;

private static string sLogin = "JIOT'MH IJIA HOCTYIIA K CEPBEPY";
private static string sPassword = "IIAPOJIb_ K CEPBEPY";

private static string[] SelectSymbols = { "GAZR-6.10 FT", "LKOH-6.10 FT" };

static void Main(string[] args)
{
bStop = false;
try
{
// Cospmaém SmartCOM
SmartCOM = new StServer();
// OBbaBigeM o0Bpab®oTuMKM IJg COOBITUML
SmartCOM.Connected += new
_IstClient ConnectedEventHandler (SmartCOM Connected) ;
SmartCOM.Disconnected += new
~ISstClient DisconnectedEventHandler (SmartCOM Disconnected) ;
SmartCOM.UpdateQuote += new
_IstClient UpdateQuoteEventHandler (SmartCOM UpdateQuote) ;
}
catch (Exception Error)
{
Console.WriteLine (" [SmartCOM]Oumbka, " + Error.Message);
}
Connect () ;
Console.WriteLine ("Press ENTER to quit...");
Console.ReadLine () ;
// BmIXOX
bStop = true;
if (SmartCOM != null)
{
// Tlepen BBIXOIOM PEKOMEHIYEeTCH OTKJIOUMTLCH OT CepBepa KOTUPOBOK, eCJU
MOOKJIIOUESHE .
if (bIsConnect)
{
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// TepemaéM KOMaHOy Ha OTKJIOUEHME
SmartCOM.disconnect () ;
Console.WriteLine ("Wait for disconnect.");
// XKOoéM OTKIIOUYEHMS.
while (bIsConnect)
System.Threading.Thread.Sleep (1000) ;
}

else

ListenStop () ;
Console.WriteLine ("Quit...");
try

{

// OcBoBOXIaeM pecypCEH

SmartCOM.Connected -= SmartCOM Connected;
SmartCOM.Disconnected -= SmartCOM Disconnected;
SmartCOM.UpdateQuote -= SmartCOM UpdateQuote;

if (SmartCOM.GetType () .IsCOMObject)
Marshal.ReleaseComObject (SmartCOM) ;
SmartCOM = null;
}

catch (Exception Error)

{

Console.WriteLine (" [SmarCOM] Oumbka npu Bexome, " + Error.Message);

}
}

private static void Connect ()
{
bIsConnect = SmartCOM.IsConnected()
// TlpoBepka Ha Ciaydall ecjJiM COeIMHEeHMEe yXe YCTAaHOBJIEHO.
if ((SmartCOM != null) && (!bIsConnect))
{
bConnectIdle = true;
Console.WriteLine (" [SmartCOM] Coonect to ITServer.");
// TOCHMM CEeKYHIOUKY :—)
System.Threading.Thread.Sleep (1000) ;
if (!bIsConnect)

SmartCOM.connect ("82.204.220.34", 8090, sLogin, sPassword);

}
else
// Ecnu coemMHeHMe yCTAaHOBJIEHO, TO HAUMHAEM IPOCJIYIIKY
if ((SmartCOM != null) && (bIsConnect))
ListenStart();
}

private static void ListenStart()

{
if ((SmartCOM != null) && (bIsConnect))
{

Console.WriteLine (" [SmartCOM] IlomnmceBaeMcs Ha HaHHbBEe.") ;
foreach (string sSymbol in SelectSymbols)
SmartCOM.ListenQuotes (sSymbol) ;

}

private static void ListenStop ()
{

if (SmartCOM != null)

{
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Console.WriteLine (" [SmartCOM] OTkasbBaeMCd OT IOJIyUeHMS IaHHBX.'");
foreach (string sSymbol in SelectSymbols)
SmartCOM.CancelQuotes (sSymbol) ;

}

private static void SmartCOM Connected()

{
bConnectIdle = false;
Console.WriteLine (" [SmartCOM] Connected.");
bIsConnect = SmartCOM.IsConnected();
// HauuHaeMm OPOCJIYUIIKY
ListenStart();

}

private static void SmartCOM Disconnected(string reason)
{
Console.WriteLine (" [SmartCOM] Disconnected, " + reason);
// PexoMeHOyeTCsS OTKAa3aTbCd OT IMOANMCAHHBIX OaHHBIX
ListenStop () ;
bIsConnect = SmartCOM.IsConnected();
if (!bStop && !bConnectlIdle)
Connect () ;

}

private static void SmartCOM UpdateQuote (string symbol, System.DateTime datetime,
double open, double high, double low, double close, double last, double volume, double
size, double bid, double ask, double bidsize, double asksize, double open int, double
go_buy, double go_sell, double go base, double go base backed, double high limit, double
low limit, int trading status)

{

Console.WriteLine (" [Quote:" + symbol + "] " + datetime + " Last: " +
last.ToString() + "[" + size.ToString() + "]" + " GOBuy: " + go buy.ToString() + "
GOSell:" + go_sell.ToString()):;

}
}

4.8. MeToa Disconnect

Bbi3blBaeT OTK/IOYEHME OT cepBepa KOTUPOBOK.

[CH]

void disconnect()

4.9, MeToa GetBars

3al'lpaLIJMBaeT NUCTOpPUYECKNE gaHHbIE MO MHCTPYMEHTY B UHTEPBANeE.

[CH]

int GetBars(string_symbo/, StClientLib.StBarInterval jnferva/, System.DateTime_since, int_count)
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HanmeHoBaHue Tun OnwucaHue

Symbol string Kog LB 13 Tabanubl KoTupoBok SmartTrade
Interval StBarlnterval UHTepBan BpemeHu.
StBarinterval_1Min =1,
StBarinterval_5Min =2,
StBarinterval_10Min = 3,
StBarinterval_15Min = 4,
StBarInterval_30Min =5,
StBarInterval_60Min =6,
StBarInterval_2Hour =7,
StBarInterval_4Hour = 8,
StBarInterval _Day =9,
StBarInterval_Week = 10,
StBarinterval_Month =11,
StBarinterval_Quarter =12,
StBarinterval_Year = 13

Since DateTime JaTa Hayana 3anpalimMBaemoro nHTepeana

Count int Konnyectso 3anpalwmBaemMblx MHTEpPBaNoB. Ecan Koanyectso
3anpallMBaAEMbIX MHTEPBA/IOB NONOXKUTENbHO, COOp MaeT
«Has3ag» Nno BPEMEHM B NPOLLJIOE OT YKa3aHHOM AaTbl; ecau
oTpULaTENBHO — TO «BNepea»

[C#]

using System;
using System.Runtime.InteropServices;
using StClientLib;

namespace AddBarTest
{
class Program
{
private static bool bStop;
private static bool bConnectIdle;
static StServer SmartServer;

static void Main(string[] args)
{
try
{
SmartServer = new StServer();
SmartServer.AddBar += new
_IstClient AddBarEventHandler (SmartServer AddBar);
SmartServer.Connected += new IStClient ConnectedEventHandler (Connected);
SmartServer.Disconnected += new
_ISstClient DisconnectedEventHandler (Disconnected) ;
}
catch (Exception Error)
{
Console.WriteLine ("Error: " + Error.Message);
}
Connect () ;
Console.WriteLine ("Press ENTER to Disconnet");
Console.ReadLine () ;
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System.
volume)

interva
" V : "

dtClock

bStop = true;

SmartServer.disconnect () ;
Console.WriteLine ("Press ENTER to exit");
Console.ReadLine () ;

if (SmartServer != null)

{
Console.WriteLine ("Quit...");
try

{
if (SmartServer.GetType () .IsCOMObject)
Marshal.ReleaseComObject (SmartServer) ;
}
catch (Exception Error)
{
Console.WriteLine ("Error: " + Error.Message);
}
}
}
static void SmartServer AddBar (string symbol, StClientLib.StBarlInterval interval,
DateTime datetime, double open, double high, double low, double close, double

{
Console.WriteLine ("Bar: " + symbol + " " + datetime + " I: " +
1.GetHashCode() + " O: " + open + " H: " + high + " L: " + low + " C: " + close +
+ volume) ;

}

static void Connected()
{
DateTime dtClock = DateTime.Now;
bConnectIdle = false;
Console.WriteLine (" [Connected] " + dtClock.ToString());
SmartServer.GetBars ("LKOH-6.10 FT", StBarInterval.StBarInterval 10Min,
, 5);
}
static void Disconnected(string Error)
{
Console.WriteLine (" [Disconnected]");
if (!bStop && !'bConnectIdle)
Connect () ;

}

private static void Connect ()
{
// TlpoBepka Ha CJydyal eclu COeIMHEeHMEe yXe yCTaHOBJIEHO.
if (SmartServer != null)
if (!SmartServer.IsConnected())
{
bConnectIdle = true;
Console.WriteLine (" [SmartCOM] Coonect to ITServer.");
// TNOCHMM CeKyHIOUKY :-—)
System.Threading.Thread.Sleep (1000) ;
if (!SmartServer.IsConnected())

SmartServer.connect ("82.204.220.34", 8090, "LOGIN", "PASSWORD");
}

else
Connected () ;
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4.10. MeToj GetPrortfolioList
3al'lpaLLlMBaET nony4yeHue CnpaBo4YHMKa CHETOB AOCTYNHbIX TEKyLWEMY

[CH]

void GetPortfolioList()

[CH#]

using System;
using StClientLib;

namespace TestPortfolios
{
class Program
{
private static bool bStop;
private static bool bConnectIdle;

static StServer SmartCOM;

static void Main(string[] args)
{
SmartCOM = new StServer();
SmartCOM.Connected += new IStClient ConnectedEventHandler (Connected);
SmartCOM.Disconnected += new
_IstClient DisconnectedEventHandler (Disconnected);
SmartCOM.AddPortfolio += new
_ISstClient AddPortfolioEventHandler (AddPortfolio);
SmartCOM. SetPortfolio += new
_IstClient SetPortfolioEventHandler (SetPortfolio);

Connect () ;

Console.ReadLine () ;

bStop = true;

SmartCOM.disconnect () ;

Console.WriteLine ("Press ENTER to exit");
Console.ReadLine () ;

}

static void AddPortfolio(int row, int nrows, string portfolioName, string
portfolioExch)
{
Console.WriteLine (" [AddPortfolio] " + row + "/" + nrows + " " + portfolioName
+ ":" + portfolioExch);

SmartCOM.ListenPortfolio (portfolioName) ;
}

static void SetPortfolio(string portfolio, double cash, double leverage, double
comission, double saldo)

{
Console.WriteLine (" [" + portfolio + "] Cash: " + cash + " Leverage: " +
leverage + " Fee: " + comission + " Saldo: " + saldo);

}

static void Connected ()

{
bConnectIdle = false;
Console.WriteLine (" [Connected]") ;
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SmartCOM.GetPrortfolioList () ;
}

static void Disconnected(string Error)
{
Console.WriteLine (" [Disconnected]") ;
if ((!bStop) && (!bConnectIdle))
Connect () ;

}

private static void Connect ()
{
// TlpoBepka Ha CJiyyall eCliM COeIMHEeHMEe yXe YCTaHOBJIEHO.
if (SmartCOM != null)
if (!SmartCOM.IsConnected())
{
bConnectIdle = true;
Console.WriteLine (" [SmartCOM] Coonect to ITServer.");
// TOCHMM CEeKYHIOUKY :—)
System.Threading.Thread.Sleep (1000) ;
if (!SmartCOM.IsConnected())
SmartCOM.connect ("82.204.220.34", 8090, "LOGIN",
}
else
Connected() ;

"PASSWORD") ;

4.11. MeTtoj GetSymbols

3anpawuBaeT noJyyeHne cnpaBoYyHmKa LB

[CH]

void GetSymbols()

[C#]

using System;

using System.Runtime.InteropServices;
using System.Globalization;

using System.Collections.Generic;
using StClientLib;

namespace TestSymbols

{

class Program

{
private static List<Tiker> AllTikers;

private static bool bFirst;
private static bool bStop;
private static bool bConnectIdle;
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private static StServer SmartCOM;

private static string sLogin = "LOGIN";
private static string sPassword = "PASSWORD";

static void Main(string[] args)
{
bFirst = true;
AllTikers = new List<Tiker>();
bStop = false;
try
{
// Cospmaém SmartCOM
SmartCOM = new StServer();
// ObaBrisgeM 00pPaBOTUMKM IJI COOBITHIA
SmartCOM.Connected += new
_ISstClient ConnectedEventHandler (SmartCOM Connected);
SmartCOM.Disconnected += new
_IStClient DisconnectedEventHandler (SmartCOM Disconnected) ;
SmartCOM.AddSymbol += new
_IstClient AddSymbolEventHandler (SmartCOM AddSymbol) ;
}
catch (Exception Error)
{
Console.WritelLine (" [SmartCOM]Oumbka, " + Error.Message);
}
Connect () ;
Console.WritelLine ("Press ENTER to quit...");
Console.ReadLine () ;
// BHXOX
bStop = true;
if (SmartCOM != null)
{
// Tlepen BBIXOIOM PEKOMEHIYEeTCHS OTKJIOUMTLCS OT CcepBepa KOTUPOBOK, eCJIu
IOOKJIIOYESHE .
if (SmartCOM.IsConnected())
{
// TlepenaéM KOMAHIYy Ha OTKJIUYEHME
SmartCOM.disconnect () ;
Console.WriteLine ("Wait for disconnect.");
// XKOoéM OTKIIOUYEHMS.
while (SmartCOM.IsConnected())
System.Threading.Thread.Sleep (1000) ;
}
Console.WriteLine ("Quit...");
try
{

// OcBoBOXImaeMm pecypcChH

SmartCOM.Connected -= SmartCOM Connected;
SmartCOM.Disconnected -= SmartCOM Disconnected;
SmartCOM.AddSymbol -= SmartCOM AddSymbol;

if (SmartCOM.GetType () .IsCOMObject)
Marshal .ReleaseComObject (SmartCOM) ;
}

catch (Exception Error)

{

Console.WriteLine (" [SmarCOM] Ommbka npwu BexOme, " + Error.Message);
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private static void Connect ()
{
// TlpoBepka Ha Cilydall ecJiM COeIVHEHMVEe yXe YCTAaHOBJIEHO.
if ((SmartCOM != null) && (!SmartCOM.IsConnected()))
{
bConnectIdle = true;
Console.WriteLine (" [SmartCOM] Coonect to ITServer.");
// TOCHMM CEeKYHIOUKY :—)
System.Threading.Thread.Sleep (1000) ;
if ((SmartCOM != null) && (!SmartCOM.IsConnected()))

}

private static void SmartCOM Connected()
{
bConnectIdle = false;

Console.WriteLine (" [SmartCOM] Connected.");
// HauumhHaeM MOPOCIYIIKY
if (bFirst)

{
bFirst = false;
// BanpammuBaeM ClaBOUYHUKMA
SmartCOM.GetSymbols () ;

}

private static void SmartCOM Disconnected(string reason)

{

Console.WriteLine (" [SmartCOM] Disconnected, " + reason);
if ((!bStop) && (!bConnectIdle))
Connect () ;

}

short name, string long name, string type, int decimals, int lot size,

days_before expiry)
{
lock (AllTikers)

AllTikers.Add(new Tiker (symbol, short name, long name,
decimals, sec_ext id, sec exch name, expiry date, days before expiry));
if (row == nrows - 1)

{

Console.WriteLine (" [SmartCOM] CnpaBouHMKM OOHOBJIEHH") ;
TikersOut () ;

}

private static void TikersOut ()
{
foreach (Tiker tempTiker in AllTikers)
Console.WritelLine (tempTiker.ToString());

}

public class Tiker

{

private string sCode;

SmartCOM.connect ("82.204.220.34", 8090, sLogin, sPassword);

private static void SmartCOM AddSymbol (int row, int nrows, string symbol, string

double step, string sec ext id, string sec_exch name, System.DateTime expiry date, double

double punkt,

step, punkt,
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private string sShortName;

private string sLongName;

private double dStep;

private double dStepPrice;

private double dDecimals;

private string sSecExtId;

private string sSecExchName;

private System.DateTime dtExpiryDate;
private double dDaysBeforeExpiry;

public Tiker(string code, string shortname, string longname, double step, double
stepprice, double decimals, string sec ext id, string sec exch name, System.DateTime

expiryDate, double daysbeforeexpiry)
{

sCode = code;
sShortName = shortname;
sLongName = longname;

dStep = step;
dStepPrice = stepprice;

dDecimals = decimals;
sSecExtId = sec_ext id;
sSecExchName = sec exch name;

dtExpiryDate = expiryDate;
dDaysBeforeExpiry = daysbeforeexpiry;
}

public double ToMoney (double Punkts)

{
return dStepPrice / dStep * Punkts;

}

public override string ToString()

{

CultureInfo ci = new CultureInfo("en-us"):;

return "[" + sSecExchName + ":" + sCode + "] Step: " + dStep.ToString("G",
ci) + " Money: " + ToMoney(l).ToString("G", ci) + " Short:" + sShortName + " Expiry: " +
dtExpiryDate.ToShortDateString () + " (" + (int)dDaysBeforeExpiry + ")";

}

public string Code { get { return sCode; } }

public string ShortName { get { return sShortName; } }
public string LongName { get { return sLongName; } }
public double Step { get { return dStep; } }
public double StepPrice { get { return dStepPrice; }
public double Decimals { get { return dDecimals; } }
public string SecExtId { get { return sSecExtId; } }
public string SecExchName { get { return sSecExchName; } }

public System.DateTime ExpiryDate { get { return dtExpiryDate; } }
public double DaysBeforeExpiry { get { return dDaysBeforeExpiry; } }

}

4.12. MeTtog IsConnected

Bo3BpalaeT Tekyllee COCTOAHME COeaMHEHUA C CepBEPOM KOTUPOBOK.
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[CH]

bool IsConnected()

BosspalaeT true ecnun coeamnHeHue ycraHosneHo, u false ecnm ceasb otcyTcTayer.

CmoTpu Takke meTtoabl Connect, Disconnect.

4.13. MeTop ListenBidAsks

MNossonser nony4yatb o4yepenb 3aABOK MO MHCTPYMEHTY.

[CH]

void ListenBidAsks(string symbo))

HanmeHoBaHue Twvin OnwucaHnne

Symbol string Kog LB 13 Tabamnubl KoTMpoBok SmartTrade

4.14. MeTop ListenPortfolio

Nossonsaer Ha61'|l0,ﬂ,aTb 3a COCTOAHMEM TOpProsoro CYérTa.

[CH]

void ListenPortfolio(string portfolio)

HanmeHoBaHue Tun OnucaHue

Portfolio string Homep ToproBoro cyéta Ha TOproBoi NoLLaAKe, yKa3blBaeTcs B
BEPXHEM perncrpe

4.15. MeToz ListenQuotes

Mo3BoASET NOAYYaTb KOTUPOBKM NO UHCTPYMEHTY.

[CH]

void ListenQuotes(string symbol)

HaunmeHoBaHue Tun OnucaHue

Symbol string Koa LB 13 Tabanubl KoTupoBok SmartTrade

4.16. MeTtoj ListenTicks

ITinvest




Onucanue «SmartCOM» | 2010

MNossonser nony4yatb BCE CAENKN HA PbIHKE NO MHCTPYMEHTY.

[CH]

void ListenTicks(string symbol)

HanmeHoBaHue Tun OnucaHue

Symbol string Kog LB 13 Tabaunubl KoTupoBok SmartTrade

4.17. MeTtoa MoveOrder

M3MEeHUTb LueHy B NpuKase

[CH]

void MoveOrder(string portfolio, string orderno, double targetPrice)

HavmeHoBaHue Tun OnucaHne

Portfolio String Homep Toprosoro c4éta Ha TOProBoi NAOLALAKe, YKa3blBaeTCA B
BEpXHEM perncrpe

Orderld string Id npukasa Ha cepBepe KOTUPOBOK

TargetPrce double HoBas ueHa ana npkasa

4.18. MeTtop PlaceOrder

BbICTaBUTb MPUKa3 Ha PbIHOK.

[CH]

void PlaceOrder(string portfolio, string symbol, StClientLib.StOrder_Action action, StClientLib.StOrder_Type
type, StClientLib.StOrder_Validity validity, double price, double amount, double stop, int cookie)

HanmeHoBaHue Twvin OnwucaHune

Portfolio string Homep ToproBoro c4éta Ha TOProBoi N/oLLaAKe, YKa3blBaeTcs
B BEPXHEM perncrpe

Symbol string Koz LB 13 Tabanubl KoTupoBok SmartTrade

Action StOrder_Action Bua Toprosoii onepaumn. MpuHUMaET caeayroLlme 3HaYeHNU:
StOrder_Action_Buy =1, - Kynutb
stOrder_Action_Sell = 2, - Mpoaatb
stOrder_Action_Short = 3, - OTKpbITb «KOPOTKYIO MNO3ULUIO»
StOrder_Action_Cover = 4 — 3aKpbITb KKOPOTKYIO» NO3ULMIO

Type StOrder_Type Tun npuKasa. NpnHumaeT chegyrouime 3Ha4YeHuA:
StOrder_Type Market = 1, - Mp1Kas No pbIHKY
StOrder_Type_Limit = 2, - IMMUTUPOBAHHbIM NPUKa3
StOrder_Type_Stop = 3, - Cton npukKas
StOrder_Type_StoplLimit = 4 — npuka3 Cron-/iumut

Validity StOrder_Validity =~ Cpok geictaua npukasa. NpuHUMaEeT cneayrolime 3HaYeHun:
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StOrder_Validity_Day =1, - fieHb

- StOrder_Validity_Gtc = 2 — GTC (8o otmeHbIl, Makc. 30 gHeit)

Price double UeHa JlIumuT, ana 3aasok Tuna Jiumut u Cton-/iumut
Ona npukasa: 1o peiHky wan Cmori, yctaHosute 3HaYeHue 0

Double O6vem, LIb B npukase
Stop Double UeHna CTOIM gna npukasa tmna Cron u Cron-/lumut
Ona npukasa: 1o psiHKy nan Jlumum, ycTaHoBuTE 3HaYeHue 0

Cookie int Balll yHMKaNbHbI HOMEp MPUKasa, UCMO/Ib3yeTca ANA
onpeaeneHus |d npmnkasa yepes cobbitne OrderSucceeded, a
TaKXe 1A onpesesieHnsa oWMOKM Npu AOCTaBKe NPUKasa Ha
cepBep KOTMPOBOK, cobbiTem OrderFailed.

[C#]

using System;
using StClientLib;
using System.Runtime.InteropServices;

namespace TestPlaceOrder
{

class Program

{

static StServer SmartServer;

static void Main(string[] args)
{
try
{
SmartServer = new StServer();
SmartServer.AddTrade += new
_IstClient AddTradeBEventHandler (SmartServer AddTrade) ;
SmartServer.UpdatePosition += new
_IStClient UpdatePositionEventHandler (SmartServer UpdatePosition);
SmartServer.UpdateOrder += new
_IstClient UpdateOrderEventHandler (SmartServer UpdateOrder) ;
SmartServer.OrderSucceeded += new
~IStClient OrderSucceededEventHandler (SmartServer OrderSucceeded) ;
SmartServer.OrderFailed += new
_IStClient OrderFailedEventHandler (SmartServer OrderFailed);
SmartServer.SetPortfolio += new
_IStClient SetPortfolioEventHandler (SmartServer SetPortfolio);
}
catch (Exception Error)

{

Console.WritelLine ("Error: " + Error.Message);
}
Console.WritelLine ("IsConnect: " + SmartServer.IsConnected());
if (!SmartServer.IsConnected())

{
SmartServer.connect ("82.204.220.34", 8090, "LOGIN", "PASSWORD");
Console.ReadLine () ;
}
if (SmartServer.IsConnected())
{
SmartServer.ListenPortfolio ("BPXXXX-RF-01") ;
Console.WriteLine ("PressKey for PlaceOrder");
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Console.ReadLine () ;
SmartServer.PlaceOrder ("BPXXXX-RF-01", "GAZR-6.10 FT",
StOrder Action.StOrder Action Sell, StOrder Type.StOrder Type Market,
StOrder Validity.StOrder Validity Day, 0.0d, 1.0d, 0.0d, 12345);
}

Console.ReadLine () ;

Console.WriteLine ("IsConnect: " + SmartServer.IsConnected());
Console.WritelLine ("Press ENTER to quit...");
Console.ReadLine () ;
if (SmartServer != null)
{

Console.WriteLine ("Quit...");

try

{
SmartServer.CancelPortfolio ("BPXXXX-RF-01") ;

SmartServer.AddTrade -= SmartServer AddTrade;
SmartServer.UpdatePosition -= SmartServer UpdatePosition;
SmartServer.UpdateOrder -= SmartServer UpdateOrder;
SmartServer.OrderSucceeded -= SmartServer OrderSucceeded;
SmartServer.OrderFailed -= SmartServer OrderFailed;
SmartServer.SetPortfolio -= SmartServer SetPortfolio;
if (SmartServer.GetType () .IsCOMObject)
Marshal.ReleaseComObject (SmartServer) ;
}
catch (Exception Error)

{

Console.WriteLine ("Error: " + Error.Message);

static void SmartServer SetPortfolio(string portfolio, double cash, double
leverage, double comission, double saldo)

{

Console.WriteLine ("SetPortfolio: " + portfolio + " " + cash + " " + leverage
+ " " 4+ comission + " " + saldo);

}

static void SmartServer AddTrade(string portfolio, string symbol, string orderid,
double price, double amount, System.DateTime datetime, string tradeno)
{
Console.WriteLine ("AddTrade: " + portfolio + " Symbol: " + symbol + " Id: " +
orderid + " DT: " + datetime + " Price: " + price + " Vol: " + amount + " No: " +
tradeno) ;

}

static void SmartServer UpdatePosition(string portfolio, string symbol, double
avprice, double amount, double planned)
{
Console.WritelLine ("UpdatePosition: " + portfolio + " " + symbol + " avprice:
" 4+ avprice + " amount:" + amount + " planned: " + planned);

}

static void SmartServer UpdateOrder (string portfolio, string symbol,
StClientLib.StOrder State state, StClientLib.StOrder Action action,
StClientLib.StOrder Type type, StClientLib.StOrder Validity validity, double price,
double amount, double stop, double filled, System.DateTime datetime, string orderid,
string orderno)

{
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Console.WriteLine ("UpdateOrder:

+ " " + state + " " + datetime + " Id: " + orderid + " No:
filled + " amount: " + amount);

}

static void SmartServer OrderSucceeded (int cookie,

{

Console.WriteLine ("OrderSucceeded: " + cookie +

}

static void SmartServer OrderFailed(int cookie,
reason)

{

Console.WriteLine ("OrderFailed: " + cookie + "
+ reason);

}
}

" + portfolio + "

string system order id,

" 4+ symbol + " " + datetime

" 4+ orderno + " filled: " +

string system order id)
" Id: " + system order id);
string

Id: " + system order id + " "
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