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o NINERRZIEXAEILHRE! (order_type) #z
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» BEROMESARERERD", #EZO, \EeE0, EREXErRO", "[EE
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o "/ HEEHHFX, "
o REIKAIFIEINXtQuant APISERIRISR, IEIEIRASENI, ERERAIEIR
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o MK SINEEIRLE DA
o RNIMMKSREEE
o [EIEZENIRIAREEE
= 4%@%@?&%3&&@%&1%%%%%*“—&
» HFERETRERIEE. RERBEIRIEXEOR
e 2021-07-20
o (ERNEE/EHERECSEINLE], BFHRBEREIRANERE, PR EER KD

o XtQuantTrader.run_forever() {&2SCH, Z4F ctrl+c BEH
e 2022-06-27

o FFEEIEIFHNEIHEZT
o INFFARERMEMEREO

®  query_new_purchase_Tlimit EiAFTERERENE
® query_ipo_data BEiFFBRER
o FINKSEEEEEO

®  query_account_infos
e 2022-07-15

o MINEFREHEZRSEEEEL query_smt_secu_rate

o HNHDQ3%$§%fE§EE§£z[] smt_appointment_async

o INAEELSEEITEO query_appointment_info
e 2022-09-29

o HMINFREREEETEO query_smt_secu_info
o (BXFEFRFEXREBEITEO query_smt_secu_rate
e 2022-11-15

o {88 xtquantTrader.unsubscribe BYSCIR
o 2022-11-17

R EET EETVRR
o 2022-11-28

o AEFBEKREOREBIEINERLELARERES], LASZIFEon_stock_order&E Xz O+
ERRSEK

m  XtQuantTrader.set_relaxed_response_order_enabled
Al \
RiEAI]
B SRIE

#coding=utf-8

from xtquant.xttrader import XtQuantTrader, XtQuantTradercallback
from xtquant.xttype import StockAccount

from xtquant import xtconstant

class MyxtQuantTradercallback(XtQuantTradercallback):
def on_disconnected(self):
W

return:


af://n136
af://n137

print("connection lost")
def on_stock_order(self, order):

ZHE Bl iR %

:param order: XtorderX}%

ireturn:

print("on order callback:™)

print(order.stock_code, order.order_status, order.order_sysid)
def on_stock_asset(self, asset):

P e B HEIE

:param asset: XtAssetXf%

ireturn:

print("on asset callback")

print(asset.account_id, asset.cash, asset.total_asset)
def on_stock_trade(self, trade):

:param trade: XtTradexf%

:return:

print("on trade callback")

print(trade.account_id, trade.stock_code, trade.order_id)
def on_stock_position(self, position):

R AR

:param position: XtPositionX%

:return:

print("on position callback")

print(position.stock_code, position.volume)
def on_order_error(self, order_error):

win

ZHE R W%
:param order_error:Xtordererror X%
:return:
print("on order_error callback")
print(order_error.order_id, order_error.error_id, order_error.error_msg)
def on_cancel_error(self, cancel_error):
iGN G
:param cancel_error: XtCancelError X%
:return:
print("on cancel_error callback™)
print(cancel_error.order_id, cancel_error.error_id,
cancel_error.error_msg)
def on_order_stock_async_response(self, response):
L1 WACIE IS
:param response: XtOrderResponse Xf%
:return:
print("on_order_stock_async_response")
print(response.account_id, response.order_id, response.seq)



def on_account_status(self, status):
:param response: XtAccountStatus X%
:return:
print("on_account_status")
print(status.account_id, status.account_type, status.status)

if _name__ == "_main__":

print("demo test")

# pathAmini qmt% /7 ui%e3% H X Tuserdata_mini it

path = '"D:\\i#&iid=z 5 %o A RER\\userdata_mini'

# session_idANSiESS, HEEAFH 7 XA 1Py thon S 7 B Al AN R 10 & 16 Y5

session_id = 123456

xt_trader = XtQuantTrader(path, session_id)

# QIE%ENKS 81000000365 ES K5 % 4

acc = StockAccount('1000000365")

# StockAccountm] LA —/NSHUREIK TR0, Wi #kiEfL ' HUGANGTONG ', JRHEHE
1% ' SHENGANGTONG'

# acc = StockAccount('1000000365', 'STOCK")

# BIERAC G RN G, I B R Rl

callback = MyxtQuantTradercallback()

xt_trader.register_callback(callback)

# JABNAL TR

xt_trader.start()

# FRALA GyEERE, IR BI0RRIER D)

connect_result = xt_trader.connect()

print(connect_result)

# X G EIRBHATIT R, RS RT RAREIRE 5 E4HE, IR [BI0R R T [ R

subscribe_result = xt_trader.subscribe(acc)

print(subscribe_result)

stock_code = '600000.SH'

# EHfEEN T, HORERT RS, J52E0T DU TR E DR & W ZHIRES

print("order using the fix price:")

fix_result_order_id = xt_trader.order_stock(acc, stock_code,
xtconstant.STOCK_BUY, 200, xtconstant.FIX_PRICE, 10.5, 'strategy_name',
'remark")

print(fix_result_order_id)

# AT AT B R

print("cancel order:")

cancel_order_result = xt_trader.cancel_order_stock(acc, fix_result_order_id)

print(cancel_order_result)

# G R T AL, BEORE T RIERF Sseq, seqriflon_order_stock_async_response
HIZHE [ i respons e st vt i

print("order using async api:")

async_seq = xt_trader.order_stock(acc, stock_code, xtconstant.STOCK_BUY,
200, xtconstant.FIX_PRICE, 10.5, 'strategy_name', 'remark')

print(async_seq)

# BEWUESF T

print('"query asset:")

asset = xt_trader.query_stock_asset(acc)

if asset:

print("asset:")
print("cash {0}".format(asset.cash))

# HYEIT RS B IRAT

print('query order:")

order = xt_trader.query_stock_order(acc, fix_result_order_id)

if order:



print("order:")
print("order {0}".format(order.order_id))
# U HITAMNEE
print("query orders:")
orders = xt_trader.query_stock_orders(acc)
print("orders:", len(orders))
if len(orders) != 0:
print("last order:")
print("{0} {1} {2}".format(orders[-1].stock_code,
orders[-1].order_volume, orders[-1].price))
# AW H A L
print('query trade:")
trades = xt_trader.query_stock_trades(acc)
print("trades:", len(trades))
if len(trades) != 0:
print("last trade:")
print("{0} {1} {2}".format(trades[-1].stock_code,
trades[-1].traded_volume, trades[-1].traded_price))
# WA HITA R
print('query positions:")
positions = xt_trader.query_stock_positions(acc)
print("positions:", len(positions))
if Ten(positions) != 0:
print("last position:")
print("{0} {1} {2}".format(positions[-1].account_id,
positions[-1].stock_code, positions[-1].volume))
# AR B AR v R
print("query position:")
position = xt_trader.query_stock_position(acc, stock_code)
if position:
print("position:")
print("{0} {1} {2}".format(position.account_id, position.stock_code,
position.volume))
# PHZELLFE, s Stk
xt_trader.run_forever()

By
XtQuantizfTiZig

XtQuanty%E 7RISR Z B ZHIPython APIEL, ATLFIMINIQMTE iR EH{TIRE. BH. Hif
7. EREE. BN, EERCURKEIRS. . RGeS TMIEEER.

XtQuant#{iE=
5 hiAa(market)

e ZTFF - xtconstant.SH_MARKET

Pl o

e SRAIZHf - xtconstant.SZ_MARKET

WS B (account_type)

e HBES - xtconstant.FUTURE_ACCOUNT
o A%EE - xtconstant.SECURITY_ACCOUNT
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e {SF3- xtconstant.CREDIT_ACCOUNT

o HAESHAN - xtconstant.FUTURE_OPTION_ACCOUNT
o PBSEEHAN - xtconstant.STOCK_OPTION_ACCOUNT
e SPBIE - xtconstant.HUGANGTONG_ACCOUNT

o FBIE - xtconstant.SHENGANGTONG_ACCOUNT

ZiE2B) (order_type)

o IRE
o SCX - xtconstant.STOCK_BUY
o SEHH - xtconstant.STOCK_SELL
e EH
o IRESEA - xtconstant.CREDIT_BUY
o IB{RERSEYH - xtconstant.CREDIT_SELL

o BEEILA - xtconstant.CREDIT_FIN_BUY

o FUE5SEH - xtconstant.CREDIT_SLO_SELL

o 3L#5JAZ - xtconstant.CREDIT_BUY_SECU_REPAY

o HE¥EAZ - xtconstant.CREDIT_DIRECT_SECU_REPAY

o SEFHIAFX - xtconstant.CREDIT_SELL_SECU_REPAY

o HE¥EIAFK - xtconstant.CREDIT_DIRECT_CASH_REPAY

o ELINRIALA - xtconstant.CREDIT_FIN_BUY_SPECIAL

o EINF#SEH - xtconstant.CREDIT_SLO_SELL_SPECIAL

o EIRSLESAZS - xtconstant.CREDIT_BUY_SECU_REPAY_SPECIAL

o EINE#EHAS - xtconstant.CREDIT_DIRECT_SECU_REPAY_SPECIAL

o EIRSESHIAFK - xtconstant.CREDIT_SELL_SECU_REPAY_SPECIAL

o ELINE#EHAFK - xtconstant.CREDIT_DIRECT_CASH_REPAY_SPECIAL
o HAES/SHENUAS

o 3*%;- Xtconstant.FUTURE_OPEN_LONG

o YZREZ - xtconstant.FUTURE_CLOSE_LONG_HISTORY
o A% - xtconstant.FUTURE_CLOSE_LONG_TODAY

o FFZ - xtconstant.FUTURE_OPEN_SHORT

o EREZS - xtconstant.FUTURE_CLOSE_SHORT_HISTORY

o YA - xtconstant.FUTURE_CLOSE_SHORT_TODAY
o HALIDUSREINAS

o ¥, {t5¥S - xtconstant. FUTURE_CLOSE_LONG_TODAY_FIRST

o ¥z, (LHERE - xtconstant.FUTURE_CLOSE_LONG_HISTORY_FIRST
z=, (£5EFES - xtconstant. FUTURE_CLOSE_SHORT_TODAY_FIRST
==, (LS ERE - xtconstant. FUTURE_CLOSE_SHORT_HISTORY_FIRST

FIREINAS
o =, WHEBE, MEFE, METFS, UBERE, BH=-

xtconstant.FUTURE_CLOSE_LONG_TODAY_HISTORY_THEN_OPEN_SHORT

o =, WREE, MEFE, MiTE UBERE BH=-

xtconstant.FUTURE_CLOSE_LONG_HISTORY_TODAY_THEN_OPEN_SHORT

o X\, WBEE, MEFE, MEFS, UERE BHZ-

xtconstant.FUTURE_CLOSE_SHORT_TODAY_HISTORY_THEN_OPEN_LONG

o X\, WIBEE, EFe, AT WERE BHFE-

xtconstant.FUTURE_CLOSE_SHORT_HISTORY_TODAY_THEN_OPEN_LONG
o LN, FMEHLFES - xtconstant. FUTURE_OPEN
o SEYH, FMLHFES - xtconstant. FUTURE_CLOSE

B oo ©

o Hj
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o Hit3 - EEmER

(o]

o

o

6 - xtconstant.FUTURE_ARBITRAGE_OPEN
3, (LA EHE - xtconstant. FUTURE_ARBITRAGE_CLOSE_HISTORY_FIRST
E, A FS - xtconstant. FUTURE_ARBITRAGE_CLOSE_TODAY_FIRST

o HAGIREHA

o

o

o

o

EZ, (L5 cFHE - xtconstant. FUTURE_RENEW_LONG_CLOSE_HISTORY_FIRST
&%, {i5cFES - xtconstant. FUTURE_RENEW_LONG_CLOSE_TODAY_FIRST
EZ, HcFERE - xtconstant. FUTURE_RENEW_SHORT_CLOSE_HISTORY_FIRST
BT, KIS - xtconstant. FUTURE_RENEW_SHORT_CLOSE_TODAY_FIRST

o IREEHAIN

o

(o]

O O O

o O

(o]

o

o

SEANFE, LUTHATFNIREINAEZISS - xtconstant. STOCK_OPTION_BUY_OPEN
SEHYS - xtconstant.STOCK_OPTION_SELL_CLOSE

SEHFFG - xtconstant.STOCK_OPTION_SELL_OPEN

ZANFE - xtconstant.STOCK_OPTION_BUY_CLOSE

FZ5HB - xtconstant.STOCK_OPTION_COVERED_OPEN

£ 50 - xtconstant.STOCK_OPTION_COVERED_CLOSE

NI4T - xtconstant.STOCK_OPTION_CALL_EXERCISE

IANETTR - xtconstant.STOCK_OPTION_PUT_EXERCISE

IF58H%E - xtconstant.STOCK_OPTION_SECU_LOCK

UFESHRSH - xtconstant.STOCK_OPTION_SECU_UNLOCK

o HABIHAI

o

HAEREATH - xtconstant.OPTION_FUTURE_OPTION_EXERCISE

ANt 2B (price_type)

o i/t - xtconstant.LATEST_PRICE

A\

o IETEM) - xtconstant.FIX_PRICE

o EXFRRE

(o]

o

(o]

(o]

B TRSBEDRT A AT SRI81%S - xtconstant.MARKET_SH_CONVERT_5_CANCEL
B TASENRT A ASRIZERRIN - xtconstant.MARKET_SH_CONVERT_5_LIMIT
SHEHRMNIEEIE - xtconstant.MARKET_PEER_PRICE_FIRST
KIERMINIEZEIE - xtconstant .MARKET_MINE_PRICE_FIRST

o RAT IRER HAtR

SEFRINIEEIE - xtconstant.MARKET_PEER_PRICE_FIRST

A BRIMINEEIE - xtconstant.MARKET_MINE_PRICE_FIRST
BORTRRASTRISIBIESZEAT - xtconstant .MARKET_SZ_INSTBUSI_RESTCANCEL
S TRYENAT A ASRISIEIE - xtconstant . MARKET_SZ_CONVERT_5_CANCEL
EARLATEIEISEZERIT - xtconstant .MARKET_SZ_FULL_OR_CANCEL

ZIEIkS(order_status)
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AT ER

xtconstant. ORDER_UNREPORTED
xtconstant. ORDER_WAIT_REPORTING
xtconstant.ORDER_REPORTED
xtconstant. ORDER_REPORTED_CANCEL
xtconstant. ORDER_PARTSUCC_CANCEL
xtconstant. ORDER_PART_CANCEL
xtconstant. ORDER_CANCELED
xtconstant.ORDER_PART_SUCC
xtconstant. ORDER_SUCCEEDED
xtconstant.ORDER_JUNK

xtconstant. ORDER_UNKNOWN

M4k (account_status)

HETZER

B

xtconstant. ACCOUNT_STATUS_INVALID

xtconstant ACCOUNT_STATUS_OK

xtconstant. ACCOUNT_STATUS_WAITING_LOGIN

xtconstant. ACCOUNT _STATUSING
xtconstant. ACCOUNT_STATUS_FAIL

xtconstant. ACCOUNT_STATUS_INITING

xtconstant. ACCOUNT_STATUS_CORRECTING

xtconstant. ACCOUNT_STATUS_CLOSED

xtconstant. ACCOUNT_STATUS_ASSIS_FAIL

xtconstant ACCOUNT_STATUS_DISABLEBYSYS

xtconstant. ACCOUNT_STATUS_DISABLEBYUSER

XtQuant&iELEiaiiip

B/FEXtAsset

=]

& aX
48 iR
49 1R
50 51
51 EIRAH
52 ERERATR
53 S
54 =5
55 1027
56 25
57 il
255 RN

aX

ToH

IF&

TR

=ilias

S

AL+

HIERIFTRIES

W s

SFIERIEEITT

RIER (DEER-EERE
BR)

FFER (SZefER)
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=i
account_type
account_id
cash
frozen_cash
market_value

total_asset

ZEXtOrder

B
account_type
account_id
stock_code
order_id
order_sysid
order_time
order_type
order_volume
price_type
price
traded_volume
traded_price
order_status
status_msg
strategy_name

order_remark

Bk3ZXtTrade

str

float

float

float

float

str

int

str

int

int

int

int

float

int

float

int

str

str

str

TR

IKSKE, SRR
BEWS

DL

IREEER

FFemE

R&=

=3 5

IKSRKE, SNEEFH
RAEKS

IESAS, #40"600000.5H"
TBRRS

BEEERRS

REAATE)

HIERE, SNEETH
FHE

RINEE, SNEE=H
FHEMNIE

B3I

RS, SNEETH
ISR, ERRE
EREREFR

Pk
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B xE it

account_type int WERE, SNEUEFEH
account_id str REWS
stock_code str USRS
order_type int FTIERE, sEUETH
traded_id str P3RS
traded_time int FXAZATIE]
traded_price float B3N
traded_volume int Bz E=E
traded_amount float FRAZEER
order_id int TBRRS
order_sysid str EEERRmS
strategy_name str HRAREZFR
order_remark str FEEE

S EXtPosition
Bt 5] TR
account_type int KSKE, SNHEFH
account_id str REWS
stock_code str UESES
volume int HOHE
can_use_volume int AEHE
open_price float NI E YN Wi
market_value float HE

SETERHEITRIEXtOrderResponse
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L e

account_type int
account_id str
order_id int
strategy_name str
order_remark str
seq int

TR

IKSKE, SRR

"AEWS
TRRS
SRIRETR
=EEE
SETRRERFS

SEHNSFEIERIEXtAppointmentResponse

5 YR
account_id str
order_sysid str
error_id int
error_msg str
seq int

b

BEKS

HEERRS, KK/I-1
BIRmS

HBIRER

SETBRIEKREFS

BB FIERIEXtCancelOrderResponse

Rt S
account_type int
account_id str
order_id int
order_sysid str
cancel_result int
seq int

TEaSMEEI=RXtOrderError

i 3 £

KSKE, SNEET

"AEWS

TBRS
HBEETERS
feRss
SEREBENBERFS

-
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Bt e

account_type int
account_id str
order_id int
error_id int
error_msg str
strategy_name str
order_remark str

Jhea SR i=XtCancelError

Rl S
account_type int
account_id str
order_id int
market int
order_sysid str
error_id int
error_msg str

(SAMSEF=XtCreditDetail

e 3 £

IKSKE, SRR
"AEWS

TRRS
TERKIIEIRT
TEREIWEKER
SREERFR

ST

b5

KSKE, SR H
BAEWS

JRRS

R HHiF 0: i 155
EEEERS
TERRGEIRD
TERAWREKER
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B
account_type
account_id
m_nStatus
m_nUpdateTime
m_nCalcConfig
m_dFrozenCash
m_dBalance
m_dAvailable
m_dPositionProfit
m_dMarketValue
m_dFetchBalance
m_dStockValue
m_dFundValue

m_dTotalDebt

m_dEnableBailBalance

m_dPerAssurescaleValue

m_dAssureAsset
m_dFinDebt
m_dFinDealAvl
m_dFinFee
m_dSloDebt
m_dSloMarketValue
m_dSloFee
m_dOtherFare
m_dFinMaxQuota
m_dFinEnableQuota
m_dFinUsedQuota
m_dSloMaxQuota
m_dSloEnableQuota

m_dSloUsedQuota

int

int

int

float

float

float

float

float

float

float

float

float

float

float

float

float

float

float

float

float

float

float

float

float

float

float

float

float

i o £
IKSXKE, SNEET
BREWS
RSN
SEHRATA
HESH
IRESER
R
DL
HERS
RhiE
BJENEEN
REMIE
BEemiE
Rtk
ARARILEE
UEFRFRIRELS)
FET

AR TR
HRAE
o=t

ELEZ b
RiZFTHE
RS 2%
HE#H
AR REEE
RS ) PR
RET IARES AR
RIS (SRR
Rl R] FREE

Rl IR

z

<
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m_dSloSellBalance float BiSsSEHERS
m_dUsedSloSellBalance float SRS EHES
m_dSurplusSloSellBalance float FIRMEEZHES
fAfRaLIStkCompacts
Bt 5] P X
account_type int KSR, SNHEFH
account_id str REWS
compact_type int BHEE
cashgroup_prop int SLSPRiIR
exchange_id int IE= w7
open_date int HFEHE
business_vol int BLYNESHE
real_compact_vol int FIEELIHE
ret_end_date int FIEAH
business_balance float EHEEN
businessFare float BHEE
real_compact_balance float KRIEEHLE
real_compact_fare float FIEEHE
repaid_fare float [maNSE:
repaid_balance float [
instrument_id str USRS
compact_id str YRS
position_str str EALER

RLERIFSIRAICreditSubjects
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=i
account_type
account_id
slo_status
fin_status
exchange_id
slo_ratio
fin_ratio

instrument_id

int

int

int

float

float

str

aJRiHEECreditSloCode

=3¢
account_type
account_id
cashgroup_prop
exchange_id
enable_amount

instrument_id

tRAYIB(R R CreditAssure

B
account_type
account_id
assure_status
exchange_id
assure_ratio

instrument_id

int

int

int

int

int

str

float

str

HEIRZSZXtAccountStatus

b2 £

IKSRE, SR
"HEWS

RIS

5%

RS RIEE LA
RERRIES LA
UESAD

i 3 £

kSRR, SRR
"AEWS

LT KIR

UE5T%

RIS RHENE

IEFAES

b

WEXRE, SNEEFH
BREWS

EEAEIERR

IEsF™HiZ
ERmITELLG)
USRS
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mit S i

account_type int WKSKE, SNEiEFH
account_id str e e=]
status int WERE, SREEFH

MW=(=EIXtAccountinfo

Bt S0 T

account_type int WKSKE, SHEiEFH
account_id str BREWKS

broker_type int [F account_type
platform_id int F¥e5
account_classification int KED3E

login_status int SRS, SHEETFH

XtQuant APIi5BR

RAigEEO
BUEEAPISLH

XtQuantTrader(path, session_id)

e BN
o BlEEXtQuant APIFISLA
o S¥

o path - str MiniQMTZ Fifguserdata_minify5eE2ERI2

o session_id - int SMiniQMTIBEH&IEID, ARENSIEEFRIEAE
o R[]

o XtQuant APISCHINTS:
o &F

o [FEFIXtQuant APIFYIR/EEREEIZLAIRTS:

o BERER FREFZECIE—XtQuant APISL{
o M5

path = 'D:\\iMEMGHER 7 %o A4 aRR\\userdata_mini'

# session_idA&iidn's, KA T T A FE Py thonFug 75 LA40 HA F 21 g 5
session_id = 123456

# 15 22 1) I A 7~ KA 2% S50 %

xt_trader = XtQuantTrader(path, session_id)

b3 I UEES
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register_callback(calTlback)

o BN
o JEEIEELHIRISIEMBIAPISEFIG, FRLGHERIEFIEHE
o S¥
o callback - XtQuantTraderCallback [BliJEZESLHIRTS:
o IR[E
°o 7
o &t
o 7
o =l

# QIR GRS S, I R
class MyxXtQuantTradercallback(XtQuantTradercallback):

pass

callback = MyxtQuantTradercallback()
#xt_traderyXtQuant APISEBIXT S
xt_trader.register_callback(callback)

HFAPIRR

start()

. BY
o EIRBARR, HEREHBIING
. BH

° %
o« &E
°o 7%
N/l

# JABNAE G LkFE
#xt_traderyXtQuant APISZHIXf %
xt_trader.start()

ellfE 3

connect()

o ERERER, EEAINRE, KMHREFFO
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o FFE
o ZEEA—IRMIERE, MTEEEASEE, FEFXEMNER
o 5l
# FNIAZ G ER, IRFIORRNIERRIN
#xt_traderyXtQuant APISZHIRT %

connect_result = xt_trader.connect()
print(connect_result)

ELLELT

stop()

°o %
o &t

°o %
o =fl

#xt_traderyXtQuant APISZHIXf %
xt_trader.stop()

FZESHEREENFFRS

run_forever()

o [HEHRILAE, HAFHFRE, BERstopREHERLEREZE
e 2

° %

. =M
° %

. &

° %
.

#xt_traderAXtQuant APISZAINI %
xt_trader.run_forever()

HEEMEREONERA%E

set_relaxed_response_order_enabled(enabled)

e BX
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o IEHIFEMBEXRZOMREBIEBNIVIMIEREIERE], LEIRERRMIEIERF
o 5%
o enabled - bool EBFE, EiAJSFalsexF
o X[
°
o &F
o WRFFZ, fEon_stock orderFHEXEIETRARLSERFA=FE, (EETFHEZNEUEE
P L ST EAHE

o timeline tl t2 t3 t4
callback pushl  push2 push3 resp4
do query4 -------—--—--—-——--—- A

o flun: HBIFEL 2 SITZIENA=FFIEEIRE, Fon_pushHiEARSEREEITEO
query_orders()

o RIFBEEATFFRY, EifiRErespATEt4RZIHBAZIpush3TRkZEAMIE, XFERLERS
FERINEAAREREIM-REHRT

o FEmMIFER, EifiREINrespdMERALIERE], BFIEEHRIT, BEHNERIRNrespd2
push3Z AR, tBRiEiiresp4hAIZRIEZEL push2 push3IXFMNEI—ATZIHEXAIEWE
. BEEERURZIFHN T LR

o (FHPBERIBERIECIMERFITE, BEBERT, #EFEon_stock_orderEEXEIEHER
EHREONSEHA, 0 query_stock_orders_async

RIEEO
ITAKSER
subscribe(account)

. BY
o IJHAKSEE, BiIEREWE. [EER. IXER. HEER
. BY
o account - StockAccount ZELEKS
o IR[EH]
o JIHERER, TRKINRE, 1TRKMIRE]-1
o &ZF
o
o M5

o IJFEEME 1000000365

account = StockAccount('1000000365")
#xt_traderyXtQuant APISZHIX %
subscribe_result = xt_trader.subscribe(account)

RiITAKSER

unsubscribe(account)


af://n1328
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. BY

o RIJHKSEE
. B8

o account - StockAccount BEMKE
e jR[A]

o RIJTHERER, WTREINRE0, 1TFKBIRE-1
o TE

o %
o 5

o JFAEELMS1000000365
account = StockAccount('1000000365")

#xt_traderyXtQuant APISZHI %
unsubscribe_result = xt_trader.unsubscribe(account)

IRERSHRE

order_stock(account, stock_code, order_type, order_volume, price_type, price,
strategy_name, order_remark)

o IIRRESHT AR
. 2%

account - StockAccount ZEM S

stock_code - str iEZ5XA3, %0'600000.SH'

order_type - int Z=E8Y

order_volume - int EEHE, RELIBRNENLL, REFLTK BN
price_type - int R{/12£8Y

price - float ZEINE

strategy_name - str SREEZFR

order_remark - str ZHE&iE

O O O O O O O o

. &E

o RAERAATARS, MNEERINTRESHATONERS, MEN-1EREEEN
. &

° %
. w6

o REREME10000003655HAIRITEAN10008%, EHERMNN1E10.57T, FEHEE
J'order_test'

account = StockAccount('1000000365")

#xt_traderyXtQuant APISLHIXf 4

order_id = xt_trader.order_stock(account, '600000.SH', xtconstant.STOCK_BUY,
1000, xtconstant.FIX_PRICE, 10.5, 'strategyl', 'order_test')

IRERTHRER

order_stock_async(account, stock_code, order_type, order_volume, price_type,
price, strategy_name, order_remark)


af://n1387
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. BY

o MWIREHITRLS TRIEE, RS TREONRIEEIRETY FRIEKFSseq, S
on_order_stock_async_responseE’J%é}%}i (i

account - StockAccount FEMKS

stock_code - str iEZ5{CA8, 40'600000.SH'

order_type - int =8

order_volume - int 24t &, RELIR AR, RELTK AR
price_type - int R{/12£8

price - float ZFEMNHE

strategy_name - str SREEZFR

order_remark - str FE&E

(o]
(o]
(o]
(o]
[e]
(o]
[¢]
(o]

e jR[A]
o REITRIEKFSseq, HMINEIEENTRIEKRFESAKRTFONIEES, MR 1FTRELKL
%
o F|F
o WNRKLM, MBI FERAMFEZOIRE NREAWEE
o 5l
o REREME10000003655HAIRITEN10008%, ERARMNNIE10.57T, BIEEF
Jg'order_test'

account = StockAccount('1000000365")

#xt_traderyXtQuant APISLHIXf 4

seq = xt_trader.order_stock_async(account, '600000.SH', xtconstant.STOCK_BUY,
1000, xtconstant.FIX_PRICE, 10.5, 'strategyl', 'order_test')

ISR

cancel_order_stock(account, order_id)

o HHETRRS B TR
. 3%

o account - StockAccount BEMKE
o order_id - int E$ FEZEOIRBIANTRRS

o iX[H]

o IREIRERMINALIEERES, 0: B, -1: FJEEREN
o &E

o %
o

o REEREMS10000003653F1T 4RSS SHorder_idRIZIEHHTIRER

account = StockAccount('1000000365")

order_id = 100

#xt_traderyXtQuant APIZZHIXf %

cancel_result = xt_trader.cancel_order_stock(account, order_id)
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cancel_order_stock_sysid(account, market, order_sysid)

. BY
o IRESTIEAEENA RS TR
. 2%

o account - StockAccount ZELEKS
o market - int 32533
o order_sysid - str EEIEENESRERS

. &M

o EEETMNEHBERIES, 0 Y, -1: FREEALN
. &

o %
. T

o REZFEMS1000000365XEEE RS Horder_sysidiy LA rEITHITHIER

account = StockAccount('1000000365")

market = xtconstant.SH_MARKET

order_sysid = "100"

#xt_traderyxtQuant APISLINI %

cancel_result = xt_trader.cancel_order_stock_sysid(account, market, order_sysid)

cancel_order_stock_async(account, order_id)

. BY
o IRIBITRRS IR R
. B

o account - StockAccount BEKS
o order_id - int FRZEOIREIINTERRS
o IR[E]
o REWRIEKFS, MIIEIEEERIEKFS IATORIERE, NRA-1FTREFTEEY
o &ZF
o RN, METHEERAWEHEEDIRRBIBRLVWEE
51

o REFZMS10000003655F T RS Horder _idHIZITHITRIERIR

account = StockAccount('1000000365")

order_id = 100

#xt_trader’AXtQuant APISELHIX} %

cancel_result = xt_trader.cancel_order_stock_async(account, order_id)

IRERTiEEe

cancel_order_stock_sysid_async(account, market, order_sysid)
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o IRIESFHESRENERRSNEITHITRIHIREE
e B
o account - StockAccount ZEMKE
o market - int 3227
o order_sysid - str HEtEEHNEEHES
o IR[H]
o REMBIEKRFS, HIWEEEINHRIBEKRFSHATORIIEES], MNRA-1F-EZIERY
o FF
o YNERKM, METEERAMEHERZIREIHBELAMEE
M5l

o IREZRELMS1000000365XEEEEmE Horder_sysidiy_E3ZprEITHI TR RER

account = StockAccount('1000000365")

market = xtconstant.SH_MARKET

order_sysid = "100"

#xt_traderyXtQuant APIZZHIX] %

cancel_result = xt_trader.cancel_order_stock_sysid_async(account, market,
order_sysid)

IRREIEO
#@raig

query_stock_asset(account)

o FEN
o EHAZREMWKENIMAIEF
o ¥
o account - StockAccount ‘FEMKE
e R[]
o ZMKEXRMATEF=XIG XtAssetalZNone
o &E
o IR[EINoneZFRREIBLM
o A5l

o EARERSME10000003655FRATEF=EE

account = StockAccount('1000000365")
#xt_trader’AXtQuant APISLAIX} %
asset = xt_trader.query_stock_asset(account)

=it

query_stock_orders(account, cancelable_only = False)

o EHASIETINLAFEET
. B

o account - StockAccount ‘FEMKE
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o cancelable_only - bool {XEiHRHZEIE
o &[]

o IZMEXIRAH BB ZIEXISEXtOrderEmAYliste & None
o &t

o NoneREIAMEESAETIIRAZT
o =l

o EARERESME10000003655 MY BFFEEE

account = StockAccount('1000000365")
#xt_traderyXtQuant APISLHINI %
orders = xt_trader.query_stock_orders(account, False)

FYRZEif

query_stock_trades(account)

o TENX
o HFREMEXINAIZHIER3E
o ¥
o account - StockAccount ZREMKS
o X[
o ZMKEXIRAYZ AR B B3I E Xt TradeBRflistaENone
o &FE
o NoneXRrEIALMEEHHMRZIIEAT
51

o EAIRERSME10000003655F A9 BFFERAS

account = StockAccount('1000000365")
#xt_traderyxtQuant APISZHIX 4%
trades = xt_trader.query_stock_trades(account)

i SacA=11]

query_stock_positions(account)

o FENX
o HIFREMWENINAFE
o ¥
o account - StockAccount FEMKE
e R[]
o ZMENMIRIIFCIIEXtPositionBAEAYIistaE;ENone
o BE
o NoneXRrEAANEHELHIFCIIERAT
<51
o EHRERESME1000000365% M AVETIFE
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account = StockAccount('1000000365")
#xt_traderyxtQuant APISZHI% %
positions = xt_trader.query_stock_positions(account)

[EREEEO
[ER&EFES

query_credit_detail(account)

s
&

R

&

7N

X
o EHREAREWSINAYE
%

o account - StockAccount ZEMKS

=]

o ZEAMKF YN E = dEXtCreditDetail AR listE;ZE None
it

o NoneFrEIAKK

o BEBR T 1MEEKSERE—MEAEEEUE

151

o HESHEEREWE1208970161MATEFEE

account = StockAccount('1208970161', 'CREDIT')
#xt_traderyXtQuant APIZZHIX] %
datas = xt_trader.query_credit_detail(account)

RESHEE

query_stk_compacts(account)

ﬁ:

&
b3

&

7~

X
o HINEEKSHNAIRREEL
%5

o account - StockAccount ZEMKS

1R[]

o IZIKFIINAIRARELIRISStkCompactsBpAYlistEE None
it

o NoneRTEWAMEEREELNTIFANT
1l

o EAERAERENE1208970161 T MAREESA

account = StockAccount('1208970161', 'CREDIT')
#xt_traderAXtQuant APISLAIN} %
datas = xt_trader.query_stk_compacts(account)

RIS RISITRIER
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query_credit_subjects(account)

o BN
o BRSNS NABLERSIRN
. B¥
o account - StockAccount ZLEMKS
o IR
o ZMFXI R AYRL R RIZSFRAINT SR CreditSubjectsBRYAYlista & None
o &F
o NoneXRIEIREMEEMERSIFITIRAT
o A5l

o EAEAASHS1208970161 33 MATRLARIZIRAY

account = StockAccount('1208970161', 'CREDIT')
#xt_traderyXtQuant APIZZHIX] %
datas = xt_trader.query_credit_subjects(account)

RS EIEER

query_credit_sTo_code(account)

o BTENX
o EAZREMKSIINAY]RiSEYE
o 3%
o account - StockAccount ZELEMKS
o IR[EH
o ZMKF XAV B B HUEXT S CreditSloCode/BRkHlistaE None
o &iF
o NoneXRIEBEMEETRSEIEIIRAT
o A5l
o EAEEEREME1208970161 I MATET G5 IR

account = StockAccount('1208970161', 'CREDIT')
#xt_traderAXtQuant APISZAINI %
datas = xt_trader.query_credit_slo_code(account)

trRYIERmER

query_credit_assure(account)

. BY
o BHAZREMSIIMARAIE RS
. 2%
o account - StockAccount BEMKE
o IR[EH
o ZMKFRT R AIFRAIEIRBITER CreditAssurefBRiYlista & None
o &iF
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o NoneRTEWAMEEFRIBRMIIFNT

o fl

o EFEAEAEME1208970161 X R ASFRAVIE(RSR

account = StockAccount('1208970161', 'CREDIT')
#xt_traderAXtQuant APISZAINI %
datas = xt_trader.query_credit_assure(account)

HittEig#E 0
HARER i

query_new_purchase_Timit(account)

e EX
o EfFARERIEE
. B8
o account - StockAccount BEMKE
o IR[EH
o dict FTERFRWENEEIESE
= {typel: number1, type2: number2, ... }
= type - str fRFHSEEY
= KkeB - RBlEIR, sH - £, sz - Rl
= number - int ATERMGERREN
o FFE
o HUB(NAERZERWENE, FEFRIRWEEREE100005K

SEMIRMERER

query_ipo_data()

o B AFIRIIEEE
. B

o %
. EE

o dict MRS EEUESE
m {stockl:info1, stock2: info2, ...}
» stock - str @BFPES, {5140 '301208.57'
® info - dict FRRIER
» name - str EFEFR
= type - str fRfhEEY

®m STOCK - JRZE, BOND - (&5
= minPurchaseNum / maxPurchaseNum - int f/)\ / B KERMAZRE

= BAIAR (RE) /3K (55)
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= purchaseDate - str A HEA
= issuePrice - float &1

» REHETA

{'754810.SH"': {'name': 'Fiikfi', 'type': 'BOND', 'maxPurchaseNum':
10000, 'minPurchaseNum': 10, 'purchaseDate': '20220627',
'issuePrice': 100.0}, '301208.sz': {'name': 'thyrREHL', 'type':
'STOCK', 'maxPurchaseNum': 16500, 'minPurchaseNum': 500,
'purchasebate': '20220627', 'issuePrice': 46.06}}

o &
KESEEEH

query_account_infos()

. BY
o EHFEALKS
. BH
°o %
. &H

o list KS{ERFIF
m [ XtAccountinfo]
o FE
o %

L HEXEN
HEHBEDEN

query_smt_secu_info(account)

s B
o HIFFFRFHER
. 2%
o account - StockAccount ZEMKS
e &[]
o dict HFRFEREIEE
m {stockl:info1, stock2: info2, ... }
= stock - str IEE5{CAS, 540 '600000.SH'
» info - dict HRERER

® success - bool

® error - str

s stockName - str iF5&FR
» creditType - str 5380
» tradeType - str V558
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= compactTerm - int ZJEHAIR

= maxTerm - int S ALEHAR

= |endAmount - int HEHE

= remark - str &%

= fareWay - str #FH0trE&

= fareRateNew - float ZZFBLL/FI
= REHERGI

{'000157.sz"': {'success': True, 'error': '

"stockName': "HECEF,

'creditType': '1', 'tradeType': '0O', 'compactTerm': 14, 'maxTerm':
182, 'lendAmount': 1280, 'remark': ' ', 'fareway':

'fareRateNew': 0.01}, '000006.sz': {'success': True, 'error': '',
'stockName': "JF¥RILA', 'creditType': 'l', 'tradeType': '0',
'compactTerm': 7, 'maxTerm': 7, 'lendAmount': 99040, 'remark': ' ',
'fareway': '3', 'fareRateNew': 0.01}, '000166.Sz': {'success':
True, 'error': '', 'stockName': 'HiJjZJR', 'creditType': '1',
'tradeType': '0', 'compactTerm': 2, 'maxTerm': 'TendAmount':
5350, 'remark': ' ', 'fareway': '3', 'fareRateNew': 0.01},
'000046.52"': {'success': True, 'error': '', 'stockName': "ZifF{EK",
'creditType': '1l', 'tradeType': '0O', 'compactTerm': 6, 'maxTerm':
6, 'lendAmount': 49440, 'remark': ' ', 'fareway':

'farerRateNew': 0.01}, '300748.sz': {'success': True, 'error': '',
'stockName': '&Jyk#i', 'creditType': 'l', 'tradeType': '0O',
'compactTerm': 14, 'maxTerm': 14, 'lendAmount': 'remark':

v

, 'fareway': '3', 'fareRateNew': 0.01}, '000021.sz': {'success':

True, 'error': '', 'stockName': 'FEH%', 'creditType': '1',
'tradeType': '0', 'compactTerm': 7, 'maxTerm': 'lTendAmount':
189200, 'remark': ' ', 'fareway': '3', 'fareRateNew': 0.01}}
o FE
o %
FEHEEEREH

query_smt_secu_rate(account, stock_code, max_term, fare_way, credit_type,

trade_type)

. BY
o FISESREHEORENSRES, SOsRERES
. BY

account - StockAccount EEMKS
stock_code - strilFZ5{F3, #0'600000.SH'
max_term - int SR AZIERAR

fare_way - str #7HIFrds

credit_type - str 5T

trade_type -str 5337

O O O O O o

o IR[E
o dict HFRFBHRER
® success - bool
® error - str

» fareRatio - float S£4F=


af://n2038

= subRareRatio - float I2EI£RLEFI=R
m fineRatio - float SHEFIZR
= REHERGI

T

{'success': True, 'error': , 'farerRatio': 0.1, 'subRareRatio':
0.1, 'fineRatio': 0.1}
o TE
o7

HERIRE

smt_appointment_async(account, stock_code, apt_days, apt_volume, fare_ratio,
sub_rare_ratio, fine_ratio, begin_date)

o BY
o NHBSHITRL TRIEE, B TREONRIERRRE T TRIEKFSseq, 2UE
on_smt_appointment_async_responsedI&It/ iR

o S
o account - StockAccount ZEME
o stock_code - str iEZ5XAS, %0'600000.SH'
o apt_days - int ZJEHAMR
o apt_volume - int ATEEE
o fare_ratio - float )&=
o sub_rare_ratio - float I2EIAEEEER
o fine_ratio - float IEAE =
o begin_date - str 23 BB
o IR[E]
o IREITRIEKFSseq, MIINEIEENTRIEKFSAKTORERES, MR- 1FTRETEL
4y
o TE

o WKW, tEZon_smt_appointment_async_responseZHERIGKESEIREE
o 5l

o (EHZLME8009248627%F000001.574%

account = StockAccount('8009248627"')

account.account_type = 3

#xt_traderAXtQuant APISLHIXI 4

seq =

xt_trader.smt_appointment_async(account, '000001.sz',10,100,0.5,0.3,0.1,
'20220715")

HFELERES

query_appointment_info

. BY
o EWHBANIEE
. BH
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o account - StockAccount HEMKS
o iR[H]
o dict UHFELHSEEUES
= {compactld1:info1, compactld2: info2, ... }

= compactld - str S4%S, 5190 '20220429009980000000018!
= info - dict AHSLER

= success - bool
" error - str
= fundAccount - str Z&KS
= origCompactld - str REANRS
= exchangeType - str X Z 355!
» stockCode - str iEZ53
= stockName - str BREZFR
= contractEndDate - int GZIZIEAR
» feeRatio - float Z2FHF)FR
= compactTerm - int SZJHAIR
= compactAmount - int EXAIEE
= compactRepayDate - int §2914%H
® compactStatus - str LIRS
= positionStr - str B
R [EHE7R

{'20220429009980000000018"': {'success': True, 'error': '',
'fundAccount': '8009248627', 'origCompactId':
'20220223009980000004481"', 'exchangeType': 'sz', 'stockCode':

'002407"', 'stockName': '', 'contractEndDate': 20220306, 'feeRatio':
0.08, 'compactTerm': 12, 'compactAmount': 100, 'compactRepayDate':
0, 'compactStatus': 'O', 'positionStr': ''},

'20220628009980000000031": {'success': True, 'error': '',
'fundAccount': '8009248627', 'origCompactId':
'20220223009980000004534", 'exchangeType': 'Sz', 'stockCode':

'002407', 'stockName': '', 'contractEndDate': 20220306, 'feeRatio':
0.08, 'compactTerm': 12, 'compactAmount': 100, 'compactRepayDate':
0, 'compactStatus': '0', 'positionstr': ''}}
o FF
o %

class MyxtQuantTradercallback(XtQuantTradercallback):
def on_disconnected(self):
RS R
:return:
print("connection lost")
def on_account_status(self, status):
SRS B %
:param response: XtAccountStatus X%
:return:


af://n2191

win

print("on_account_status")

print(status.account_id, status.account_type, status.status)
def on_stock_asset(self, asset):

R & As %

:param asset: XtAssetXf%

:return:

print("on asset callback™)

print(asset.account_id, asset.cash, asset.total_asset)
def on_stock_order(self, order):

THEAE Bk

:param order: XtOorderX}%

:return:

print("on order callback:™)

print(order.stock_code, order.order_status, order.order_sysid)
def on_stock_trade(self, trade):

FRAE {5 B

:param trade: XtTradeX}%

ireturn:

print("on trade callback™)

print(trade.account_id, trade.stock_code, trade.order_id)
def on_stock_position(self, position):

FrafE X

:param position: XtPositionXf%

ireturn:

print("on position callback")

print(position.stock_code, position.volume)
def on_order_error(self, order_error):

TR MAE B IS

:param order_error:Xtordererror XJ%

:return:

print("on order_error callback")

print(order_error.order_id, order_error.error_id, order_error.error_msg)
def on_cancel_error(self, cancel_error):

R R ME B =

:param cancel_error: XtCancelError X%

:return:

print("on cancel_error callback™)

print(cancel_error.order_id, cancel_error.error_id,

cancel_error.error_msg)

def on_order_stock_async_response(self, response):

S AN A CIE 8 36

:param response: XtOrderResponse *f%

ireturn:

won



print("on_order_stock_async_response")
print(response.account_id, response.order_id, response.seq)
def on_smt_appointment_async_response(self, response):

won

:param response: XtAppointmentResponse X%
jreturn:

won

print("on_smt_appointment_async_response")
print(response.account_id, response.order_sysid, response.error_id,
response.error_msg, response.seq)

ERRSDNE

on_disconnected()

o KXEZRIHEEER

°o %
o &t
o %

MRSIRSERIEE
on_account_status(data)

o BN

o IKERBSEZTHEX
o ¥

o data - XtAccountStatus IEERSEE
e iR

° %
. &
o %

B (ERIEE

on_stock_asset(data)

o BN
o A sEZSEhEX
o ¥
o data - XtAsset BrE{=8
e iR[A|
o %
o FE

° %
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FITEE X

on_stock_order(data)

o data- XtOrder ZIEEE

° %
. &
° %

PR3 (S RHEE

on_stock_trade(data)

o data- XtTrade 3SR
o IR[EH

o 7
o BiFE

o7

HelEEhx

on_stock_position(data)

. BY
o BOfSETEhEL
. 8%

o data - XtPosition I BER
o R[]

° %
o &t

°o 7%

TERXWIE S HEX

on_order_error(data)

. BY
o TELIMIEEEE
. BH

o data - XtOrderError FELW{ER
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o X[

°o 7
o &t
°o %

5 Eb SRS 3

on_cancel_error(data)

o eSS R
. B35

o data - XtCancelError {ERLM=E
o IR[EH]

°o
o &F

o

ST ERORNES

on_order_stock_async_response(data)

s BX
o FL T EREHRIEX
s 2

o data - XtOrderResponse F& FEREIERIE
e IR[A

° %
o FE

o %

SELOHORIEE

on_smt_appointment_async_response(data)

o data - XtAppointmentResponse SEAEFIT IR
o R[]

°o 7
o &t

°o 7
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