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#coding=utf-8

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

from xtquant import xtconstant

class MyxXtQuantTradercCallback(XtQuantTradercallback):
def on_disconnected(self):
W
ireturn:
print("connection Tost")
def on_stock_order(self, order):
AT
:param order: Xtorderxf%
ireturn:
print("on order callback:™)
print(order.stock_code, order.order_status, order.order_sysid)
def on_stock_asset(self, asset):
R e HEE
:param asset: XtAssetXft%
:return:
print("on asset callback™)
print(asset.account_id, asset.cash, asset.total_asset)
def on_stock_trade(self, trade):

wn

RAE AR HEI%


af://n102
af://n103

:param trade: XtTradeX}%

ireturn:

print("on trade callback™)

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

FE AR B

:param position: XtPositionXf%

ireturn:

print("on position callback")

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

THER W%

:param order_error:Xxtordererror 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):

TR R Wik

: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 CIE T Ei i 3ES

:param response: XtorderResponse Xf%

rreturn:

print("on_order_stock_async_response")

print(response.account_id, response.order_id, response.seq)
def on_account_status(self, status):

:param response: XtAccountStatus Xf%

ireturn:

print("on_account_status")

print(status.account_id, status.account_type, status.status)

if _name_ == "_main__":

print("demo test")

# path’Aimini qmt%)"9%%E H K Fuserdata_mini gt

path = '"D:\\IRFMos=z 54 AR FAR\\userdata_mini'

# session_idAN&ifids, FEGMEH 7% T AR Py thon JErg 7 24580 H A R 259 5

session_id = 123456

xt_trader = XtQuantTrader(path, session_id)

# QT LK S H1000000365 FHIESFK 5 XF 5

acc = StockAccount('1000000365")

# StockAccountm LIS —/NSHEREIK- 52, Wy il fL ' HUGANGTONG ', JRMkidE
£ ' SHENGANGTONG '

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



# QIS G RIS B, IR BB Al
callback = MyxtQuantTradercallback()
xt_trader.register_callback(calTlback)
# JABhAL AR
xt_trader.start()
# NI SN, IR 0RINEE T
connect_result = xt_trader.connect()
print(connect_result)
# WA Gy BT IT B, 705 o] PASCRIAE 5 o 4E, IR B0 =T Bl B L)
subscribe_result = xt_trader.subscribe(acc)
print(subscribe_result)
stock_code = '600000.SH'
# R EN TH, HEORERT RS S, R DU TR EAIE L B RIS
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)
# AL T S R
print('"cancel order:")
cancel_order_result = xt_trader.cancel_order_stock(acc, fix_result_order_id)
print(cancel_order_result)
# S D, EOREFHRiIERFSseq, seqrfiflon_order_stock_async_response
KT i respons et vt K
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)
# THNESRE
print("query asset:")
asset = xt_trader.query_stock_asset(acc)
if asset:
print("asset:")
print("cash {0}".format(asset.cash))
# MRAEIT PSR
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))
# AW O TR MR
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))
# B H A P RAL
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))
# HWAHIA NG
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))
# HRYE I AR A N 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))
# PHIELRRE, s otk
xt_trader.run_forever()

B19=]
XtQuantizf7iZig

XtQuantifix 7 RIBRZ ZETEEAYPython AP, ATLAFIMINIQMTEFim3Z Bt TiRE. #E. Ji9
‘e, EIER. BIRR. EfFeURKEIRE. T, REFCEFRERERER.

XtQuant#fE=F
R ZEmiH(market)

=i

BETER =] ax
xtconstant.SH_MARKET 0 Lismis
xtconstant.SZ_MARKET 1 23!l spsil

eS8 (account_type)

ETER =] aX
xtconstant.FUTURE_ACCOUNT 1 HIRIKS
xtconstant.SECURITY_ACCOUNT 2 IESIKS
xtconstant.CREDIT_ACCOUNT 3 SRS
xtconstant. HUGANGTONG_ACCOUNT 7 FEIEKS
xtconstant.SHENGANGTONG_ACCOUNT 11 RBIBEKS

ZHE3B (order_type)
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H#ETER = ax

xtconstant.STOCK_BUY 23 UEESEAN
xtconstant.STOCK_SELL 24 UESSEH
xtconstant.CREDIT_BUY 23 BEREEN
xtconstant.CREDIT_SELL 24 ERREH
xtconstant.CREDIT_FIN_BUY 27 ELEIN
xtconstant.CREDIT_SLO_SELL 28 Bhs5SEH
xtconstant.CREDIT_BUY_SECU_REPAY 29 LHIRE
xtconstant.CREDIT_DIRECT_SECU_REPAY 30 =EE3%S
xtconstant.CREDIT_SELL_SECU_REPAY 31 SEFSIRFR
xtconstant.CREDIT_DIRECT_CASH_REPAY 32 L35S N
xtconstant.CREDIT_FIN_BUY_SPECIAL 40 TIMREEEN
xtconstant.CREDIT_SLO_SELL_SPECIAL 41 EINRSEH
xtconstant.CREDIT_BUY_SECU_REPAY_SPECIAL 42 LINLEIRS
xtconstant.CREDIT_DIRECT_SECU_REPAY_SPECIAL 43 EI=E ;3%
xtconstant.CREDIT_SELL_SECU_REPAY_SPECIAL 44 LINSEEIRER
xtconstant.CREDIT_DIRECT_CASH_REPAY_SPECIAL 45 LINE AR
A28 (price_type)
ETER B Ba8X
xtconstant.LATEST_PRICE 5 i
xtconstant.FIX_PRICE 11 BRANT
xtconstant. MARKET_SH_CONVERT_5_CANCEL 42 EiEmAIEEPRY BAIRIREEH
xtconstant. MARKET_SH_CONVERT_5_LIMIT 43 _LBRUAERIRTRASRIRELIRIN
xtconstant. MARKET_PEER_PRICE_FIRST 44 YIRS FLRMNE
xtconstant. MARKET_MINE_PRICE_FIRST 45  FARBRMLNE
xtconstant.MARKET_SZ_INSTBUSI_RESTCANCEL 46 RYIBPRY RRASTIRIE
xtconstant.MARKET_SZ_CONVERT_5_CANCEL 47 RIS RIEEPRY B AR

xtconstant. MARKET _SZ_FULL_OR_CANCEL 48  RYIIEERLAT R

FIBIk7S(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
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TR
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BR)
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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

FemE

R

=3 5

KERE, SEETH
RAEKS

UESAS, f#40"600000.5H"
TBRRS

BEEERRS

REAATE

HIERE, SNEETH
FHE

RINEE, SNEE=H
FHEMNIE

B3I

RS, SEETH
RIS, ERRE
ERERER

Pk
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B xE it

account_type int WERE, SNEUEFEH

account_id str REWS

stock_code str USRS

order_type int FTHERE, sEUEFH

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 EEERRS

strategy_name str HRAREZFR

order_remark str FEEE
}FEXtPosition

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

i 3 £

IKSKE, SRR
"AEWS

TRRS

SRIRETR

=EEE
SETRRERFS

SR FEIE/RIEXtCancelOrderResponse

Rl 5]
account_type int
account_id str
order_id int
order_sysid str
cancel_result int
seq int

TELMEEIEXtOrderError

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

e MRi=XtCancel Error

bt 34

IKSRE, SNEETFH
REWS

TRRS

BEETRS

e ER
SERBRERFS

i £

kSR, SNEIEFH
"AEWS

TRRS
TERRMGEIRD
TEREIWEKER
SREEETR

ZEEE
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2 xE it

account_type int WSKE, SHEiEFH
account_id str REWKS

order_id int TBRS

market int RHmim 0: L 1579l
order_sysid str BEEERS

error_id int TERKRMEEIRD
error_msg str TEREMEMEE

(ERAWBEEXtCreditDetail
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=3¢
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
ISUUE
ARRILEE
UEFRFRIRELS)
FET

R 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

<



Bk
m_dSloSellBalance
m_dUsedSloSellBalance

m_dSurplusSloSellBalance

###IREZIStkCompacts

=i

account_type
account_id
compact_type
cashgroup_prop
exchange_id
open_date
business_vol
real_compact_vol
ret_end_date
business_balance
businessFare
real_compact_balance
real_compact_fare
repaid_fare
repaid_balance
instrument_id
compact_id

position_str

PhiE RS tRAYCreditSubjects

int

int

int

int

int

int

int

float

float

float

float

float

float

str

str

str

i o £

RS

CRRFEHRS

RIRBIFEHRS
i 2

SRR, SHNFIEFH
BEWS
BEIRE
eI
5™
FEeRH
BYIESHE
REGLIEE
ZIHAE
BHUE
BHURZE
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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 £

KSR, SRR
"AEWS

LT KIR

UE5Ti%

RIS RHENE

IEFAES

b

WEXRE, SNEEFH
BREWS

EEAEEER

IEsF™HiZ
ERmITELLG)
USRS
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[ e

account_type int
account_id str
status int

MW=(=EIXtAccountinfo

i i)
account_type int
account_id str
broker_type int
platform_id int
account_classification int

XtQuant APIi5BR

RAigEEO
BUEEAPIZLHY

XtQuantTrader(path, session_id)

o BEN
o BlEEXtQuant APIFYSL{I
o ¥

IKSKE, SRR
"AEWS

KSR, SNETEFE

i £
SKE, SRR
"AEWS

[F account_type

+

PAN =
(=]

INSPAES

>

o path - str MiniQMTZ Fimuserdata_minifJSEEigER
o session_id - int SMiniQMTEEHISIEID, FNENSTEERIEAE

e 1R[]
o XtQuant APISLfIX5
o FF

o [FEFIXtQuant APIFYIREEREEIZSLHIRTS:
o BEBER FREEZCIFE—XtQuant APIZLA

Nl

path = '"D:\\iWiiliE~T 5 & A RAI\\userdata_mini"'
# session_idASiEgS, JBEAE 5T A 1Py thon SEmE 7 Zd AN F I & 16 9w 5

session_id = 123456
# )5 SE R TR RS % S 0 S

xt_trader = XtQuantTrader(path, session_id)

b3 EUEES

register_callback(calTlback)


af://n1014
af://n1040
af://n1041
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o BN
o FBEIFZELAIISIEMBIAPISLHG, BLUBREEFNEH
* &%
o callback - XtQuantTraderCallback [BliJEZESLHIRTS:
o IR[E
°o X
o &t
°o %
ANl

# QIR G RS G, I BRI E]
class MyxtQuantTradercallback(XtQuantTradercallback):

pass
callback = MyxtQuantTradercallback()
#xt_traderyXtQuant APISLHBINf A
xt_trader.register_callback(callback)

HEAPIIRIR

start()

o BHRRERE, HETSIEITE
. 2%
o %
. &M
o %
. @
o %
ol

# RN G R
#xt_traderAXtQuant APISZHIX %
xt_trader.start()

ellf =SS

connect()

o JEEMINIQMT

ERERER, EEAINREO, KWIREFFO
. %iI
o ZERA—IXMERE, WTERETREE, TEFXRENER
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o =fl

# A G, IR OR RN
#xt_traderyxtQuant APISLHINf %
connect_result = xt_trader.connect()
print(connect_result)

E1LELT

stop()

o {=LEAPIHEO
o S¥

° 7
o X[

° 7
o &t

°o %
o =fl

#xt_traderyXtQuant APISZ{IXt%
xt_trader.stop()

FZESRIEEENFFRS

run_forever()

o PREIRILAE, HAFHTINE, HEIstopREBIARLEREEE
e 2%

°o 7%
o X[

° %

. &%
° %

.

#xt_traderyxtQuant APISZHIX| 5
xt_trader.run_forever()

=EEO
ITRKSER
subscribe(account)

. BY
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o ITRAKEER, BiEREKE. TIEER. ARER. IFeER
o 5%
o account - StockAccount BEKS
o X[
o ITRLRER, 1TIEMINRETrue, 1TEELMIREIFalse
&*
°o
5l

o JEBELME1000000365

account = StockAccount('1000000365")
#xt_traderyXtQuant APISLZIXt%
order_id = xt_trader.subscribe(account)

RiTRAWSER

unsubscribe(account)

o ENX
o RITAKEER
o ¥
o account - StockAccount ‘FEMKE
e R[]
o RITAERER, 1TEMINRETrue, 1TiEELBIREIFalse
o &E
o 7
o A5l

o JEBEELME1000000365

account = StockAccount('1000000365")
#xt_traderyXtQuant APISZHIXf %
order_id = xt_trader.unsubscribe(account)

IR HRR

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

o BEX
o NIRREEHIT NERIR(E
o S
o account - StockAccount ZEME
o stock_code - str ilEE5AAS, 401'600000.SH'
o order_type - int ZHEEEY
o order_volume - int Z¥E#(E, RELNIIR NEAL, FREFLK AL
o price_type - int 3R{EEY
o price - float ZFEN1E
o strategy_name - str SREEZFR
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o order_remark - str EE&E
o IR[H]

o RFLEMRNTRRS, AIHEITERITRBES AR TONERE, WRA-1RTEITEW
o &E

°o 7%
o 5l

o RREZREMES10000003653FHAIRITSEN10008%, ERAPRINMN1E10.57T, ZIEHRTE
J'order_test'

account = StockAccount('1000000365")

#xt_traderyXtQuant APISLHIXS 4

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

IRERTHRE

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

s BX

o WREHITRL TRIEE, B TREONRIERERE Y FTRIEKFSseq, SUE!
on_order_stock_async_responsefZ&EFE/ ik
. 2%

o account - StockAccount FEMKS
o stock_code - striE&EAS, #0'600000.SH'
o order_type - int ZEEEY
o order_volume - int £¥t&E, BRELIR NEAL, FRELK AR
o price_type - int fR{12EEY
o price - float ZEMN1E
o strategy_name - str $RESZFR
o order_remark - str ZE&E
e IR[A]
o IREITRIEKFSseq, RINEIEENTRIEKFSAKRTORIEERESE, RN 1FRETEX
iy
o TE
o USRS, MBI FRAMTHEREIRE TREMER
o fFl

o REHREME10000003655HAIRITEN10008%, EARMNN1E10.57T, BIEEE
J9'order_test'

account = StockAccount('1000000365")

#xt_traderyXtQuant APISZHIRT %

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

cancel_order_stock(account, order_id)
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. BY
o IR ST R TR
. 5%

o account - StockAccount BEKS

o order_id - int B FEZORERNTRRS

o IX[H]

o REIZEBMRINALEERES, 0: 5l -1: FRRBIEREAN
o &E

° %
o =fl

o REZREMS1000000365X 1T 4RSS Sorder_idRIZITHTHRIER

account = StockAccount('1000000365")

order_id = 100

#xt_traderyxtQuant APISLINI %

cancel_result = xt_trader.cancel_order_stock(account, order_id)

BRI

cancel_order_stock_sysid(account, market, order_sysid)

« BX
o RIESEHEEIRERIGER S CHTHRIERERE
o« 2%

o account - StockAccount ZEMKE
o market - int 322 Hi%
o order_sysid - str 5EFIEEINESRERS

. EH
o EERBMNRHMEIRS, 0, -1 FRMEBLKI
-
° %
. Pl

o RREZFREMS1000000365%tEGERMS Horder_sysidiy EAZFRrEITH TR

account = StockAccount('1000000365")

market = xtconstant.SH_MARKET

order_sysid = "100"

#xt_traderyXtQuant APISLHEINT A

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

IRERTEE

cancel_order_stock_async(account, order_id)

o RIS BT R IR
. 2%

o account - StockAccount BREMKE
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o order_id - int FEREMIRERINTRRS
o IR[H
o RENRIEKFS, AIIEIEEIRRIEKFSHATORIIERE, MR- 1FTREILEY
o FF
o YNERKM, NESEERAMEHERZIREIHBELAMIEE
o RfFl
o RREZFEMS10000003655 TR RS Horder_idIRIEHITRERER
account = StockAccount('1000000365")
order_id = 100

#xt_traderAXtQuant APISZAINI %
cancel_result = xt_trader.cancel_order_stock_async(account, order_id)

cancel_order_stock_sysid_async(account, market, order_sysid)

« BX
o RIEFHEEREINEGRMSNEITHITRIEMEAERE
o 2

o account - StockAccount ZEMKS

o market - int 32 Z %

o order_sysid - str FEIEENERERS
o IR[H]

o IREIHERIEKFS, RINEIEERIRRIEKFS AKX TORIIERES, MNRN-1R_TZIEW
e &E

o YNNI, MBS RN FERMIRERBRIKIER

o =fl

o REZREMS10000003653FtEEE RS Horder_sysidBY_EAZFrRITHI TR LR

account = StockAccount('1000000365")

market = xtconstant.SH_MARKET

order_sysid = "100"

#xt_traderyxXtQuant APISLZHIXf 4

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

SHEiREO
BrEER

query_stock_asset(account)

e BX
o EHINREMSIINAIE
o 2

o account - StockAccount ZREMKE
o IR[EH
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o ZMERIRAYEF=ITEXtAssetaENone

o B
o JR[EINoneFRREIALM
o A5l

o EARERESME10000003653FRATEF=EE

account = StockAccount('1000000365")
#xt_traderAXxtQuant APISZAIN %
asset = xt_trader.query_stock_asset(account)

=it

query_stock_orders(account, cancelable_only = False)

e BX
o HINREMSHYNAIZSAMBET
o 2

o account - StockAccount BEKE

o cancelable_only - bool (N&IHAIIZEIE
o IR[E]

o ZMKEXIRIAYY BB EIEXISHXtOrdertEpfdlisteEi&E None
o F/FE

o NoneXRIEREMEEHHZIBIIEFRAT

o =fl

o EAIREARSUWS 100000036553 MAIHHFFERT

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

k3 Eif
query_stock_trades(account)

o HFREMEXIMAIHBFFEMIZ
. B
o account - StockAccount ZELEKS
e jR[A]
o ZMEIIMAIY HEFB AT E Xt TradeBakfYlistE & None
o FJE
o NoneFREIAAMEEHHMRIIFRAT
o M5

o EARERSME1000000365%MATY HEFERKAS
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account = StockAccount('1000000365")
#xt_traderyxtQuant APISLHI% %
trades = xt_trader.query_stock_trades(account)

i SacA=11]

query_stock_positions(account)

o ENX
o HIFREWENINAFE
o ¥
o account - StockAccount FEMKE
e R[]
o ZMENMRIIFCIIEXtPositionBAEAYlistaE;ENone
o &E
o NoneXRrEHAAMEHELHIFCIIRAT
o A5l

o EHRBEREME1000000365%MAVERITIFS

account = StockAccount('1000000365")
#xt_traderyxtQuant APISZHI% 4%
positions = xt_trader.query_stock_positions(account)

[EREEEO
[ER&EFES

query_credit_detail(account)

o EHiFERHREWENIMAIE™
o 5%
o account - StockAccount ZEEMKS
o 1R[]
o ZEAMKF NI E = IEXtCreditDetail BRI listaE;E None
o &F
o NoneFREIAKK
o BEBR T 1MEEKSERE—MEAEEEUE
o A5l

o EAEAERENE12089701613MAVEF=EE

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

RESHEE
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query_stk_compacts(account)

o BN
o BHFZREKSWTNARERESN
. 2%
o account - StockAccount ZLEMKS
o IR[EH
o ZMKF IR AYGA RS LIS StkCompactsBRgAYlistal & None
o FHE
o NoneXRIEREMWHERRESNIIERAT
o M5

o EAERAERENE1208970161 T MAREESHA

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

RIERLSIRRIER
query_credit_subjects(account)

o BN
o EHAZREMKSIINAIBL RS
o 3%
o account - StockAccount ZELEMKS
o IR
o ZMKFXY R AV R BLSARAYRT SR CreditSubjectseARLAYIIstaEk & None
o BiF
o NoneXRIEREMEEMERSIFAITIRAT
o A5l
o EHFERELMKE1208970161X MAYEIERISIRAY

account = StockAccount('1208970161', 'CREDIT')
#xt_trader’yXtQuant APISEZBIXT A
datas = xt_trader.query_credit_subjects(account)

QLS =)

query_credit_sTo_code(account)

e BEX
o EAZREMWKSIINAY]RiSEYE
. 2%
o account - StockAccount BEMKE
o IR[EH
o ZMKF XAV B BsS HUEXTS CreditSloCode/BRkHlistaE None
o BiF
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o NoneRTEIMKMEZE AIRISHIEIIRNT

o =fl

o EFEAEAELME1208970161 X MATE gh5EE

account = StockAccount('1208970161', 'CREDIT')
#xt_traderyXtQuant APISZHIRT %
datas = xt_trader.query_credit_slo_code(account)

tRRYIERmER

query_credit_assure(account)

. BY
o EAZREMKSIINARAIIE RS
. BH
o account - StockAccount BEMKE
o IR[EH
o ZMKFRY RIAIFRASIRIR RIS CreditAssure B HlistaE;E None
o BF
o NoneXRIEBAMEEIRIEIREIIRAT
o A5l

o EAERAASMS1208970161XIMAVRIHEIRER

account = StockAccount('1208970161', 'CREDIT')
#xt_traderiXtQuant APISLZBINT %
datas = xt_trader.query_credit_assure(account)

Hftt&igizn
MR

query_new_purchase_Tlimit(account)

. BY

o EFTARFAMEE
« B

o account - StockAccount FREMS
o &[]

o dict HAREAMENEEURES

= {typel: number1, type2: number2, ... }
® type - str fRFHSEEY

= KCB - RBlEIHR, sH - B8, sz -7
= number - int BJERMGAARER

o BiF
o HUENAERERWINE, REAILWEVEREE100005K

SEMIRERER
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query_ipo_data()

. BY

o HFHEHRHIRES
. BH

°o %
o B

o dict FAHIRIEEEUESE
m {stockl:info1, stock2: info2, ... }
= stock - str [RFPGAS, {5140 '301208.57'
» info - dict FAREE
= name - str RFPEFR
" type - str fRFHEA

® STOCK - IRZE, BOND - &Rz
= minPurchaseNum / maxPurchaseNum - int &)\ / SR K FAARAREE

- BB (BED) /3K ()
= purchaseDate - str A HEA
= issuePrice - float 1T
= JREHETA
{'754810.SH"': {'name': 'F L kfi', "type': "BOND', 'maxPurchaseNum':
10000, 'minPurchaseNum': 10, 'purchaseDate': '20220627',
'issuePrice': 100.0}, '301208.sz': {'name': '"IFEHE', 'type':

'STOCK', 'maxPurchaseNum': 16500, 'minPurchaseNum': 500,
'purchasebate': '20220627', 'issuePrice': 46.06}}

. &%
° %
KESEEEE

query_account_infos()

. BY

o EEFEASIKE
. BH

°o %
. &E

o list WEEEFIZE
m [ XtAccountinfo]
o &

class MyxXtQuantTradercallback(XtQuantTradercallback):
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def on_disconnected(self):

U N IR

:return:

print("connection lost")
def on_account_status(self, status):

SRS B EI%

:param response: XtAccountStatus X%

‘return:

print("on_account_status")

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

R & fs B

: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: XtorderXf%

: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):

EE R EN PSS

:param position: XtPositionXf%

ireturn:

print("on position callback")

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

N R IBE Bk

: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%



rreturn:

won

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):

won

L N ACIEE oS
:param response: XtOrderResponse X%
ireturn:

won

print("on_order_stock_async_response")
print(response.account_id, response.order_id, response.seq)

GRS

on_disconnected()

° %
. &
o %

WSIRNESE =

on_account_status(data)

o MKSRAMSEITNHEL

o data - XtAccountStatus EWRA=E
o iR[E
o 7
o BiF
o 75
ErE(EREE

on_stock_asset(data)


af://n1856
af://n1875
af://n1902

° %
o BT
°o 7%

FITEEHEE

on_stock_order(data)

. BY
o EIEEBTHIE
. BH

o data - XtOrder HIEER

° %
. &
° %

P (S RHEE

on_stock_trade(data)

. BY
o FfEEIAIEL
. B

o data - XtTrade FE3(=E2
e IR[A

o %
o BiFE

o %

HeEREE

on_stock_position(data)

. BY
o BOfSETEhiE
. 8%

o data - XtPosition G =ER
o IR[EH

°o
o BiF

°o

TERXWIE S HEE

on_order_error(data)

. BY
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o TERKMISEHEE
3%

o data - XtOrderError FEALMI{EE
o IR[E]

°o 7
o FiE

°o 7

b SRS : 3

on_cancel_error(data)

. BY
o BWEEMIEEIEL
. BY

o data - XtCancelError {{ERLMYSE
o R[]

°o
o &E

°

S T EROREX

on_order_stock_async_response(data)

. BY
o SETEENRIEL
. BH

o data - XtOrderResponse S5 FEFIER IS
e IRME

o X%
o &E

°o ¥
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