®dbroyepcbl. OTKpbITbIE No3uLMK intraday
MonyyeHune AaHHbIX

[aHHble AOCTYNHbI AN NPOCMOTPa M CKaYMBaHUSA TOSIbKO Mocne OCbOpM}'IeHMFI noAnncKn

Fpe cMmoTpertb?

[laHHbIe Mo BCEM AOCTYMHbIM KOHTPaKTaM
https://iss.moex.com/iss/analyticalproducts/futoi/securities/

[laHHble No 0AHOMY BbIBpaHHOMY KOHTPaKTYy (YKa3aTb ABYXCMMBOJbHBIA KO KOHTPaKTa, Hanpumep Si)
https://iss.moex.com/iss/analyticalproducts/futoi/securities/si

Bce maHHble 3a yKa3aHHylo aaTy
https://iss.moex.com/iss/analyticalproducts/futoi/securities?date=2020-05-12

[aHHble Mo 0AHOMY KOHTPaKTY 3a yKa3aHHbI NpoMexyTok BpeMeHn (Si, ¢ 12 mast no 15 mas)
https://iss.moex.com/iss/analyticalproducts/futoi/securities/si?from=2020-05-12&till=2020-05-15

Yoeoumecw, umo Bui 3an02unensvt na cavume

Py4yHoe ckauuBaHue

[aHHble Mo BCEM AOCTYMNHbIM KOHTpaKTaM
https://iss.moex.com/iss/analyticalproducts/futoi/securities.csv

[laHHble Mo 0JHOMY BbI6paHHOMY KOHTPAKTY (YKa3aTb [ABYXCUMBOJIbHbIN KOA KOHTpaKTa, Hanpumep Si)
https://iss.moex.com/iss/analyticalproducts/futoi/securities/si.csv

Bce aaHHble 33 yKasaHHyo AaTy
https://iss.moex.com/iss/analyticalproducts/futoi/securities.csv?date=2020-05-12

[aHHble No 0AHOMY KOHTPaKTYy 3a YKa3aHHbIA NPoMeXyTok BpeMeHu (Si, ¢ 12 Mas no 15 mas)
https://iss.moex.com/iss/analyticalproducts/futoi/securities/si.csv?from=2020-05-12&till=2020-05-15

Ybeoumecw, umo Boi 3a102unenvt Ha cavume

ABTOMaTU3MpPOBaHHOE CKauYMBaHue

[aHHble npegocraensitotcs yepes API Mockockoi bupyxu (ISS) B opmaTax csv, json n xml. JocTynHbl asa
MeToAa NoJTyYeHUs! AaHHbIX:

® Bce MHCTpYMeHTbI 3a yKasaHHYto AaTy — https://iss.moex.com/iss/reference/808
e  OOWH MHCTPYMEHT 3a yKa3aHHbIN nepuog — https://iss.moex.com/iss/reference/809

lNpvMepbl 3aNpocoB CMOTpUTE B pasdene «PyyHoe ckaymBaHue» Bbiwe. [TOMeHsIB CSV B 3anpoce Ha json uiau
xml, nonyynte aaHHble B COOTBETCTBYIOWEM chopMaTe. OrpaHMYeHne Ha KOIMYECTBO 3anucein B 04HOM 3anpoce
- 1000.

Bce Bo3mMoXxHOCTM API cMOTpUTE B ONMCaHMK (B TOM YMCie NPOo ayTeHTUDUKALIMIO).
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Mpumep kopa Ha Python ana nonyyeHnsa gaHHbIX

# coding: utf-8

import pandas as pd
import requests as re
from io import StringIO

s = re.Session()

#login — email, ykazaHHbIY Py PETUCTPALIMN HA CANTE IMOEX.Com
#password — naposib OT y4ETHOU 3aIUCH Ha CanuTe moex.com
s.get('https://passport.moex.com/authenticate', auth=(login, password))

headers = {"User-Agent": "Mozilla/5.0 (Macintosh; Intel Mac OS X 10.14; rv:66.0) Gecko/20100101
Firefox/66.0"}
cookies = {'MicexPassportCert': s.cookies['MicexPassportCert']}

url = 'https://iss.moex.com/iss/analyticalproducts/futoi/securities.csv'
req = re.get(url, headers=headers, cookies = cookies)

#lanee, csv JaHHble MOXHO riepesecTy 8 pandas DataFrame
data = StringIO(req.text)

X = pd.read_csv(data, ;', skiprows = 2)


https://passport.moex.com/authenticate
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