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4 | MqlBookInfo B Depth of Market (BRFE7R) OFREUSICHEHT 5 Af
5 | MqglTradeRequest trade operations
6 | MqlTradeResult trade request, OrderSend()
7 | MqglTradeTransaction trade transaction (b~} JLBROJEIL) FLIbHHR 2B 5
8 | MqlTick HIIED prices T 2 HGE IUUET 5 72T 5

cBREICEZ ) THEIRE TSR] b0 9L, TMALS EFRELDOT — X FEEIR] 13,
INFEFRAUTEN, EEODONT AUVRDEIETT, (botEVZEIITEZDZDOTTN)

2. f##i 1 ; MqlDateTime &k
(1) T—FEERER
C RREERIE TART — 4% ] L CTROIBIERTHY . 8D lint X4 7' ORI,

struct MglDateTime
{
int year; // Year
int mon; // Month
int day; // Day
int hour; // Hour
int min; // Minutes
int sec; // Seconds
int day of week; // Day of week (0-Sunday, 1-Monday, ... ,6-Saturday)
int day of year; // Day number of the vear
// (January lst is assigned the number value of zero)
}s
HEAUN—DEWRIL, BIT0a X ML HBZEBNETOT, B LET A,
(2) FEHAH

void OnStart ()
{
datetime datel=D’2008.03.01 ;
datetime date2=D’2009.03.01 ;

MglDateTime strl, str2;

TimeToStruct (datel, strl);

TimeToStruct (date2, str2);

printf ("%02d. %02d. %4d, day of year = %d”, strl. day, strl. mon, strl. year, strl. day_of_year) ;
printf ("%02d. %02d. %4d, day of year = %d”, str2. day, str2. mon, str2. year, str2. day_of_year) ;

/* Result:
01.03.2008, day of year = 60
01.03.2009, day of year = 59

*/
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(3) R &B%E ;
— 1. TimeToString BI¥X ;
[1970.01.01 00:00] ZAm & LR RONEHZ, “yyyy. mm. dd hhimi” B0
T (R RR) ICE#T 5,

string TimeToString(
datetime value, // BT —%
int mode=TIME_DATE | TIME_MINUTES // I
)3

INT A—H

value [in]  [1970.01.01 00:00] 75 OFGEEFHE (FEE)
mode=TIME_DATE | TIME_MINUTES
[in] CF8L LB o R
TIME_DATE BER— “yyyy.mm. dd”, ¢ T 7 F/V MHRE
TIME_MINUTES #&7EHRf—  “hhimm”,
TIME_SECONDS #87EH—  “hhimm:ss”

A pa 2l

— 2. HABEyF—4# (Date and Time)
-MT5 (MQL5) THS BT —Z HOREIILL T D@ Y |
BRI L0 T5%; HY. 7eL) OEWEH D,
GEAIRRIT MG, RIXT A AR BT TV EEA )

i LAY RE%L BE
datetime TimeCurrent () B oY — R—Hif (datetime JER) #iKT,
datetime TimeTradeServer () T IAT bk o A= F VNTEHII U 7= B 2= 3,
datetime TimeLocal () PC (XY ay) LoEEZIRT,
datetime TimeGMT () GMTHE %K,

int TimeDaylightSavings () | B OMHEAE (int) 23K,

int TimeGMTOffset () GMTIHKf] & P CIRHI DS Z kT, (BRI EE & ie)

ime Y .0L. J=y e SIBE L T —
void TimeToStruct () I?/[ZJIES;‘IEZ’(;ime %?é%ﬁéﬁ%@%o LT ORBPE) DTS %,
. . MqglDateTime HEE AR DK T — & % |

datetime | StructToTime () datetime %! (1970.01.01 % M & T 2FBIE) 7 — 2 (LMY 5.
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3. f##L 2 ; MqlParam #&i& A
(1) F— 2 EERER
%¢MqlParam DH4 1% [The Structure of Input Parameters of Indicators] T&H Y .
MMndicatorCreate () | BAEIC Ko THE S NAA T 4 =2 DA LT b+ NTA—2 %
HE AT AT T2 Db D,

struct MglParam

{

ENUM_DATATYPE type; // type of the input parameter, value of ENUM_DATATYPE
long Integer value; // field to store an integer type

double double value; // field to store a double type

string string value; // field to store a string type

}s

- MQL5 Ti, KBILT 2580 OFE] T T 4 =X E2ERT 52 L B3RS,
— 1. MQL4 THEHBIGLDI5IE c LB THLETFENRDHY ETH
— 2. [lIndicatorCreate()] BT L 2HE -  ZOFEXZMO AV v FARIZH L !
IndicatorCreate ) TA > 7 4 7 —X ZAENT DB, A>T v h « RIRA—HEHRET D
7o IZ, MqlParam &R TEAN) AER S E T,
(MqlParamZHfE L & 95 & L= 5  FEE (Wb 35) T IndicatorCretae ZF_ 5 Z LIk~ 7- 1)

A N—

- ENUM_DATATYPE type s AV7 yben GR=E0s(7" (F3 ; ENOM_DATATYPE 72 5) % F§7E
+ long integer_value D BEEHATT DN GIREERET DTV

+ long double_value BTN IAT DN G RRET DTV

+ long string_value s SCFHNIAT DN TR ERET DTN

S<ENUM_DATATYPE

Identifier Data type s Bl AT "RTA—HDH A T HIBET D,
TYPE_BOOL bool MqlParam params[];
TYPE_CHAR char params[2]. type=TYPE_INT;
TYPE_UCHAR uchar params[2]. integer_value=MODE_EMA;
TYPE_SHORT short
TYPE_USHORT ushort % THRSI) OEHRIT, FROBICEBEICIEET 2 LERH 5,
TYPE_COLOR color
P nt CEICHR (NSRS )
TYPE_UINT uint ENUM_MA_METHOD
TYPE_DATETIME datetime o Description
TYPE_LONG tong MODE_SMA  |Simple averaging
TYPE_ULONG ulong MODE_EMA Exponential averaging
TYPE_FLOAT float MODE_SMMA Smoothed averaging
TYPE_DOUBLE double MODE_LWMA Linear-weighted averaging
TYPE_STRING string
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(2) EAH] - + MQL5 =t— K4

void OnStart ()
{
//
/] BENEERR AR DT,
/) — 1. @EO ML ERl7=) HiklE L,
// [ iMA ("EURUSD”, PERTIOD_M15, 8, 0, MODE_EMA, PRICE_CLOSE) ; | &&EIFIX%ETe,
/] ZaLE,
// — 2. [TlIndicatorCreate()| Zff~> Ca— F&2EI L, UTOFEIR S,

MqlParam params|[];
int h_MA, h_MACD;
ArrayResize (params, 4) ;
//——— set ma_period
params [0]. type =TYPE_INT;
params [0]. integer_value=8;
//—— set ma_shift
params[1]. type =TYPE_INT;
params[1]. integer_value=0;
//—— set ma_method
params[2]. type =TYPE_INT;
params[2]. integer_value=MODE_EMA;
//——— set applied_price
params[3]. type =TYPE_INT;
params[3]. integer_value=PRICE_CLOSE;
//—— create MA
h_MA=IndicatorCreate ("EURUSD”, PERIOD_M15, IND_MA, 4, params) ;

// EIZHT T, ERED Th MA) Zffi~T IMACD] Z{E%
//— 1. @ED IMQL4 E{El7=) JiE72 & . TiMACD ("EURUSD”, PERIOD_M15, 12, 26, 9, h_MA) ; |
//— 2. TllndicatorCreate()] ZfE~>CTa— F&EI &, UFOIZR S,

ArrayResize (params, 4) ;
//— set fast ma_period

params [0]. type =TYPE_INT;

params[0]. integer_value=12;
//——— set slow ma_period

params[1]. type =TYPE_INT;

params[1]. integer_value=26;
//—— set smooth period for difference

params[2]. type =TYPE_INT;

params[2]. integer_value=9;
//——— set indicator handle as applied_price

params[3]. type =TYPE_INT;

params[3]. integer_value=h_MA;
//—— create MACD based on moving average

h_MACD=IndicatorCreate ("EURUSD”, PERIOD_M15, IND_MACD, 4, params) ;
//—— use indicators
Vo A
//——— release indicators (first h_MACD)

IndicatorRelease (h_MACD) ;

IndicatorRelease (h_MA) ;

}
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(3) ME&BE ;
¢IndicatorCreate O B3#X ;
AT U =R EBRETH—FHET, 735 A —% % MqlParam &SRO RS THES,

int IndicatorCreate (
string symbol, // symbol name

ENUM_TIMEFRAMES  period, // timeframe

ENUM_INDICATOR indicator_type, // indicator type from the enumeration ENUM_INDICATOR

int parameters._cnt=0, // number of parameters

const MqlParam& parameters array//=NULL, // array of parameters
)
INTRA—=H
symbol [in] 2BR~7 D4R INULL) (ZBIERRTOTF v — b ORET,
period [in] A>T 4 r—F%F7rTHX4L71L—5 (FH) .

[0 ) XBAERRFTOXA L 7 L—2 (AH) .

indicator type [in] [ENUM_INDICATOR] (¥1) O— > THRETDIA VT A4 Tr—H DX AT,
parameters_cnt [in] MqlParam #iE{REIS] CTREET H /3T A — X OHT, MAX 255 il £ C,

[0, v n) ZRETDLE, NTA—HERELRNIEEZEWT S,

[0; %t o) SNDEAEIL, %7 MglParam f§E AR 2 3R ELBEH 1 .
parameters_array[J=NULL — [in] A > 7 4 /r—X|Z#H 3 5 MqlParam #& & AR S 2 8 €T 5,
BUME; -kt — ERLIEA VT 4 r—H D2 RVEIRT,

K — TINVALID_HANDLE] %34,  (INVALID_HANDLE WA IIHIDOHERIZ 1)

% 1 ; ENUM_INDICATOR

Indicator IndicatorCreate 0 ZE 5 H{H | 2% ; Mal4 &I/ Flakiik Tk
Accelerator Oscillator IND_AC iAC
Accumulation/Distribution IND_AD iAD
Average Directional Index IND_ADX 1ADX
ADX by Welles Wilder IND_ADXW 1ADXWilder
Alligator IND_ALLIGATOR iAlligator
Adaptive Moving Average IND_AMA iAMA
Awesome Oscillator IND_AO iAO
Average True Range IND_ATR iATR
Bollinger Bands® IND_BANDS iBands
Bears Power IND_BEARS iBearsPower
Bulls Power IND_BULLS iBullsPower
Market Facilitation Index IND_BWMFI iBWMFI
Commodity Channel Index IND_CCI iCCI
Chaikin Oscillator IND_CHAIKIN iChaikin
Custom indicator IND_CUSTOM iCustom
Double Exponential Moving Average IND_DEMA iDEMA
DeMarker IND_DEMARKER iDeMarker
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Envelopes IND_ENVELOPES iEnvelopes
Force Index IND_FORCE iForce
Fractals IND_FRACTALS iFractals
Fractal Adaptive Moving Average IND_FRAMA iFrAMA
Gator Oscillator IND_GATOR iGator
Ichimoku Kinko Hyo IND_ICHIMOKU ilchimoku
Moving Average IND_MA iMA

MACD IND_MACD iMACD
Money Flow Index IND_MFI iMFI
Momentum IND_MOMENTUM iMomentum
On Balance Volume IND_OBV i0BV

OsMA IND_OSMA i0sMA
Relative Strength Index IND_RSI iRSI
Relative Vigor Index IND_RVI iRVI
Parabolic SAR IND_SAR iSAR
Standard Deviation IND_STDDEV iStdDev
Stochastic Oscillator IND_STOCHASTIC iStochastic
Triple Exponential Moving Average IND_TEMA iTEMA
Triple Exponential Moving Averages IND TRIX iTriX
Oscillator -

Variable Index Dynamic Average IND_VIDYA iVIDyA
Volumes IND_VOLUMES iVolumes
Williams’ Percent Range IND_WPR iWPR

S

« BEIZaR 72812, MQLS TiE T 238
— 1. MQL4 CHEBIZAD 5k

— 2. [lIndicatorCreate()| BIEIC L A F1E
f*ZJﬁ%%ﬁ5&\E@iﬁ@%yf4ﬁﬂg%f%—éhtﬁﬁ%JT%Efﬁéo

EHLLDTIETERENDA T 4 r—4 bF—

mCH Y . FHEITS T THEWS T

D] OA T 4 —HXFEd HFIERS D,

(TH, EARGEIC TH—ShicitikiE] PR ZBET L0255 2 2)

REC 2 ;

[ ENUM_INDICATOR indicator_type= IND_CUSTOM

1 O%A. Blb,

Custom indicator (WAZA-AVT 4/—}) ZIRET DHHE. ¥7 MqlParam & {(ARELSI D

1 HEBIIH LT FELORE

* MglParam custum_params[];

MEEL T2 D,

// Tcustum_params| EBIFfEEL R

« custum_params [0]. type= TYPE_STRING;
« custum_params [0].string value=" 1 AHX L « 4 T 4 r—H DL
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4. f## 3 ; MqlRates
- ZOMERIZ, TEXR MUV« F—=% ik, NY 2—5h, A7 Ly R FRENET S
(1) T—HEBERER

struct MglRates

{

datetime 7ime; // Period start time

double  open; // Open price

double  /igh; // The highest price of the period
double  /ow; // The lowest price of the period
double  close; // Close price

long tick volume; // Tick volume

int spread; // Spread

long real volume; // Trade volume

}s

KERX L NX—OH T, [tick volume;//Tick volume| & [real volume;//Trade volume| D
HEWDR, RETAVRITIFRRE LN EZAHY 2 2

(2) EAH
void OnStart ()
{

//———
MglRates rates[];
ArraySetAsSeries(rates, true) ;
int copied=CopyRates (Symbol (), 0, 0, 100, rates) ;
if (copied>0)
{
Print ("Bars copied: “+copied);
string format="open = %G, high = %G, low = %G, close = %G, volume = %d”;
string out;
int size=fmin(copied, 10);
for(int i=0;i<size;i++)
{
out=i+":"+TimeToString (rates[i]. time) ;
out=out+” “+StringFormat (format,
rates[i]. open,
rates[i]. high,
rates[i]. low,
rates[i]. close,
rates[i]. tick_volume) ;
Print (out) ;
}
}
else Print ("Failed to get history data for the symbol 7, Symbol());

}

(3) &% ;

cFoFm, a— RN A = AARKUITHE L7227 S22 0B HBLL T ET,
AFETiE. MQL4 2> BIEHED S < BIEUI R 2B WV T, IKRIZE O F 7,
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*CopyRates () BA%K ;
cE., Fy—hEOBRANY AL - FT—H L [Series T—4 ; BERZEYNEFHZ[0] & T 5]

ELTHbNTWET,
$72. MqlRates SEERESNCT —# &€ v b (7 —) T 521, CopyRates () Bi%i%
flEH L E 723, MglRates MEIEARELHNC B X R U T/b « 7 —Z D3REAA S 4L D NAZF I,
EENLETYT, (FTHEZMR)
EARUHB e FT—H (Historydata array) Oixd VT —H N3,
MglRates #51&{&K (Array rates_array) OBEFIEZE[0]ICINEEINE T,

History data array start_pos

Array rates_array

last element of the array

CEEIL, At —FR_REE X MY AL F—EOEIIRHADHEEN LD T,
MglRates X, ¥ A F I v 7EHE LTHRET D Z ENLWTT, — MglRates[];
- CopyRates () B¥kicix, 1319 OFFHLGE (FEX) 2ZH0 £4,

<EL1> av—32 (XF—ME] &, at—35% 2ok 2EET5

int CopyRates(
string symbol name, // symbol name
ENUM_TIMEFRAMES  timeframe, // period
int start_pos, // start position
int count, // data count to copy
MglRates rates array// // target array to copy
)5

<ER2> av—423 27— &, avt—72 RO ZEETD
int CopyRates(

string symbol name, // symbol name
ENUM_TIMEFRAMES  ¢imeframe, // period

datetime start_time, // start date and time
int count, // data count to copy
MglRates rates_array/] // target array to copy
)5

<BAZ> av—42 AF—L) &, abvt—72 KETRH] Z2HEET5
int CopyRates(

string symbol name, // symbol name
ENUM_TIMEFRAMES  timeframe, // period

datetime start_time, // start date and time
datetime stop_time, // end date and time
MqlRates rates_array/] // target array to copy
)5
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INT A=K
symbol_name
timeframe
start_time
start_pos
count
stop_time

rates_array/]

RUAE ;

[in]
[in]
[in]
[in]
[in]
[in]

[out]
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Symbol name.

Period.

Bar time for the first element to copy.

The start position for the first element to copy.
Data count to copy.

Bar time, corresponding to the last element to copy
Array of MglRates type.

M, aF—LEEROHERT
KB T—11%2&T
KB, HELEREN. Fy—rLOBHEBA TV EE,

WE;

Fr—MIRFEZH—N—DoT—ENFT IV O—RINTIVRENEE, L

- CopyRates() & THHEH ] ICFREFHFTETTLL, 0] BRI D,
MER 1. l'start_time=Last_Tuesdayl. [stop_time=Last_Friday
BHIF GBRDZML-TU—LIEWDOELIBEINLIEEDLIDT-0,
- BITER CR#EEHRD /2] ) OFH% CopyRate) T2 (155) IZIE,
[E: 1] 2> lstart_pos=0] . [lcount=1] &T %,

X fmin () BA%K ;

* fmin()I% FRLO MathMin() & R & 2 L £

double MathMin (
double valuel,

double valueZ

)5

// first value
// second value

INTG A=K

valuel [in] First numeric value. (Fff)

value2 [in] Second numeric value. (FfE)

W UAE 2OMDHDH . INEWVIFEHI DT —XF

fiE ;  FER7Z TRE% BdfRE LT, MathMax() | & Tfmax() ) 23& 5,
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5. f##t4 ; MqlBookInfo #&i&E{k

AR RIZLART O BERE TOnBookEvent ) DFEVF, il (£ 1) | TR A T DA FLIR,
AR (FLF)) 1. TDOM(depth of market) ; i) OFT — & 2425 LD TT,

(1) F— 2 EERER

struct MglBookInfo
{

ENUM_BOOK_TYPE type; // Order type from ENUM_BOOK_TYPE enumeration
double price; // Price M EIZER IS
long volume; // Volume #R BICERRINTEAY 2 —L (FE)

b
DOM I AT K3 RHE 5 O T, 22— P —1IFAFFIC Z OROME R Z EE 5721 TRL,
[The DOM is available only for some symbols. | LS IBNHADEN ! 2
KONDAERT OHTHEAFREL S5 2 LE? 2FHATERVBESTRH D ? 2
KELTCEE, A EANVDIEEY TY,

ENUM_BOOK_TYPE DOM(depth of market) ; #KIEER
Identifier Description X
[ Cancel Buy ][ Cancel all ] Cancel Sel
BOOK_TYPE_BUY Buy order (Bid) Buy Bid Price Ask Sell
183700 1
BOOK_TYPE_SELL Sell order (Offer) 183605 3
183830 1
183655 12
- TENUM_BOOK_TYPE] I, 183650 2
AF L7 DOM (B0 dias TBid) & TAsk) o :
ELLOROT =5 T2 OHBIHE S, e
1 183580

(7=5A)
P ER R 0. NalBooklInfo
Wl (A1) S A 3 o mpcip, | I [ o] (i
(2) W

MglBookInfo priceArrayl[];
bool getBook=MarketBookGet (NULL, priceArray) ;
if (getBook)

{

int size=ArraySize (priceArray);

Print ("MarketBookInfo for ”, Symbol());

for(int i=0;i<size;i++)

{

Print (i+”:”, priceArray[i]. price

”

+ Volume = “+priceArray[i]. volume,
” type = 7, priceArray[i]. type);

else

{
Print(“Could not get contents of the symbol DOM 7, Symbol());

}
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(3) HR&B%E ;
MarketBookGet () BE%% ;

bool MarketBookGet (
string symbol, // symbol
MqglBookInfo& bhook// // reference to an array
)5
INT A=K,

symbol [in] Symbol name. (&FR~T LHR)
book[] ~ [in] Depth of Market (MfF#) Z4EHFKT HHELR (X1 F v ) B

< WEAT % symbol ) TFEET 2 & . book[] TIRE L /- HEiEAEAIZ .
W HRSN (BE) EB&HEINnb,

« ZORBEKEFIAT LT, BT o T MarketBookAdd () | B3 CHIE A
BIWTEBLIMLEOD 565015 5D,

Uk

12,712



