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o FIEEEIFHNEAHEIT
o NINFTARERMEMEEO
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o FINKSEEEEEO
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e 2022-11-17
R EIEFHE R
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#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):


af://n142
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W

:return:

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

win

THE A%

:param order: XtorderXf%

:return:

print("on order callback:™)

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

B e AR B

:param asset: XtAssetX}%

ireturn:

print("on asset callback™)

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

AR B %

:param trade: XtTradexf%

ireturn:

print("on trade callback")

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

SRR

:param position: XtPositionk%

:return:

print("on position callback")

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

ZEFRRIAE

: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):

LR R W A%
:param cancel_error: XtCancelError Xf%
rreturn:
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 T B RS
:param response: XtOrderResponse X%
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 X%

ireturn:

print("on_account_status")

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

if _name_ == "_main__":

print("demo test")

# pathymini qmt% )i %%% H % Fuserdata_mini 44

path = 'D:\\JURMLHAE 5% A& AR\ \userdata_mini'

# session_id & i&s's, SEMGATH 70T A F 1Py thon SEm 75 A8 FH A [F] (1 2> 1 4 5

session_id = 123456

xt_trader = XtQuantTrader(path, session_id)

# Q% £KS 51000000365 1iES K5 % 4

acc = StockAccount('1000000365")

# StockAccountw] LAHEE “ANSHUREIK M, Wy #EE 4 ' HUGANGTONG ', U H#5iH
1% ' SHENGANGTONG'

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

# BUEAC 5 BN G, I B ml

callback = MyxtQuantTradercallback()

xt_trader.register_callback(callback)

# JABhAC &R

xt_trader.start()

# RNIAL SR, R[0T N IER R

connect_result = xt_trader.connect()

print(connect_result)

# X G EIRBHATIT R, TSR RAREIRE 5 E4HE, IR [BI0R R T [ )

subscribe_result = xt_trader.subscribe(acc)

print(subscribe_result)

stock_code = '600000.SH'

# HAEN TR, HORERTRG S, 522 DUH TR DR & W RHIRES

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 B S

print("cancel order:")

cancel_order_result = xt_trader.cancel_order_stock(acc, fix_result_order_id)

print(cancel_order_result)

# L R, R R RIE SR F S seq, seqnfLlflon_order_stock_async_response
HIZHE i respons et Wit 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)

# EWUESF T

print('query asset:")

asset = xt_trader.query_stock_asset(acc)

if asset:

print("asset:")
print("cash {0}".format(asset.cash))
# R RS AR



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))
# B HITENZETE
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 I AL
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))
# BHUHA NG
print('query positions:")
positions = xt_trader.query_stock_positions(acc)
print("positions:", len(positions))
if len(positions) != 0:
print("last position:")
print("{0} {1} {2}".format(positions[-1].account_id,
positions[-1].stock_code, positions[-1].volume))
# AR I S A A b X 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))
# PHIEZAE, AL Gk
xt_trader.run_forever()

B
XtQuantiE{TiBig

XtQuantit¥ T REERZATHRERIPython APIEZH, AJLIMIMINIQMTEFIRZEHTIRE. HE. &9
®wre. EiRRE. SRR, EERtUREEIRE. Tt ARIFCFEMNEERS.

XtQuantZiiE=at
ZHhim(market)

e 3FFf- xtconstant.SH_MARKET

Pl o

o RATF - xtconstant.SZ_MARKET

eS8 (account_type)
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e HALS - xtconstant.FUTURE_ACCOUNT

e AZEE - xtconstant.SECURITY_ACCOUNT

e {SH - xtconstant.CREDIT_ACCOUNT

o HBELSHAN - xtconstant.FUTURE_OPTION_ACCOUNT
o ARESHAMN - xtconstant.STOCK_OPTION_ACCOUNT
e P - xtconstant.HUGANGTONG_ACCOUNT

o RSB - xtconstant.SHENGANGTONG_ACCOUNT

Z1638)(order_type)

o RE
o 3L\ - xtconstant.STOCK_BUY
o SEH - xtconstant.STOCK_SELL
o (5H

o IB{REEILA - xtconstant.CREDIT_BUY

o IB{RESEH - xtconstant.CREDIT_SELL

o BHARSLA - xtconstant.CREDIT_FIN_BUY

o Fhs5SEH - xtconstant.CREDIT_SLO_SELL

o 3LZAES - xtconstant.CREDIT_BUY_SECU_REPAY

o HiEKZ - xtconstant.CREDIT_DIRECT_SECU_REPAY

o SEZHIAFX - xtconstant.CREDIT_SELL_SECU_REPAY

o EEHAFK - xtconstant.CREDIT_DIRECT_CASH_REPAY

o LIFEHELA - xtconstant.CREDIT_FIN_BUY_SPECIAL
o EINgts5SEH - xtconstant.CREDIT_SLO_SELL_SPECIAL

o ETINELHIAZ - xtconstant.CREDIT_BUY_SECU_REPAY_SPECIAL

o ELINE#EHAZ - xtconstant.CREDIT_DIRECT_SECU_REPAY_SPECIAL

o EINEEZHIAFK - xtconstant.CREDIT_SELL_SECU_REPAY_SPECIAL

o EINE#EILA - xtconstant.CREDIT_DIRECT_CASH_REPAY_SPECIAL
o HAES/NHENUAS

o FFZ% - xtconstant.FUTURE_OPEN_LONG
o YHEZL - xtconstant.FUTURE_CLOSE_LONG_HISTORY
o A% - xtconstant.FUTURE_CLOSE_LONG_TODAY
o FF=Z - xtconstant.FUTURE_OPEN_SHORT
o YEHEZF - xtconstant.FUTURE_CLOSE_SHORT_HISTORY
o YE&ZS - xtconstant.FUTURE_CLOSE_SHORT_TODAY
o HABRPURRNAS
o ¥, {t5FS - xtconstant. FUTURE_CLOSE_LONG_TODAY_FIRST
o £, {fLFFHE- xtconstant.FUTURE_CLOSE_LONG_HISTORY_FIRST
o Y=, 5SS - xtconstant . FUTURE_CLOSE_SHORT_TODAY_FIRST
o YEZ, {f4ERE - xtconstant.FUTURE_CLOSE_SHORT_HISTORY_FIRST

o HAGLSREREXAS
o =, WHEE, MEFE, METFS, UBERE BH=-

xtconstant.FUTURE_CLOSE_LONG_TODAY_HISTORY_THEN_OPEN_SHORT

o =, WBEE, MEFE, T, UERE BH=-

xtconstant.FUTURE_CLOSE_LONG_HISTORY_TODAY_THEN_OPEN_SHORT

o XA\, WIBEE, EFe MEFS UERE BHFE-

xtconstant.FUTURE_CLOSE_SHORT_TODAY_HISTORY_THEN_OPEN_LONG

o XN, WBETE, MEFe, AT WERE BHF:S-

xtconstant.FUTURE_CLOSE_SHORT_HISTORY_TODAY_THEN_OPEN_LONG
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o LN, AMESHFES - xtconstant. FUTURE_OPEN
o B, MASFES - xtconstant. FUTURE_CLOSE
o Hit: - BEMER
o F6 - xtconstant.FUTURE_ARBITRAGE_OPEN
o X, {fi5SERE - xtconstant.FUTURE_ARBITRAGE_CLOSE_HISTORY_FIRST
o 3, 5SS - xtconstant.FUTURE_ARBITRAGE_CLOSE_TODAY_FIRST
o HAGRFEHA
o EBZ, (LA FERE - xtconstant.FUTURE_RENEW_LONG_CLOSE_HISTORY_FIRST
o FZ, & FES - xtconstant. FUTURE_RENEW_LONG_CLOSE_TODAY_FIRST
o BZF, {5 EHE - xtconstant.FUTURE_RENEW_SHORT_CLOSE_HISTORY_FIRST
o EFZ, i5FS - xtconstant. FUTURE_RENEW_SHORT_CLOSE_TODAY_FIRST
o IREEHA

o IAFFE, UTHETNBEINAZZISS - xtconstant. STOCK_OPTION_BUY_OPEN
SEHYG - xtconstant.STOCK_OPTION_SELL_CLOSE

SEHFFEG - xtconstant.STOCK_OPTION_SELL_OPEN

SEANFB - xtconstant.STOCK_OPTION_BUY_CLOSE

F5FFE - xtconstant.STOCK_OPTION_COVERED_OPEN

£ 50F G - xtconstant.STOCK_OPTION_COVERED_CLOSE

AT - xtconstant.STOCK_OPTION_CALL_EXERCISE

INEITAL - xtconstant.STOCK_OPTION_PUT_EXERCISE

IF58H%E - xtconstant.STOCK_OPTION_SECU_LOCK

IF5ARE - xtconstant.STOCK_OPTION_SECU_UNLOCK

o HALRHAY

o HARHARYTHN - xtconstant.OPTION_FUTURE_OPTION_EXERCISE

A8 (price_type)

e &/t - xtconstant.LATEST_PRICE

[¢]

o O O O O O o

(o]

e ISTEM) - xtconstant.FIX_PRICE

o FRFTRRE
o BRLTARYBDATALASTIRIEEY - xtconstant.MARKET_SH_CONVERT_5_CANCEL
o BRARYENATRLASRIEERRIY - xtconstant.MARKET_SH_CONVERT_5_LIMIT
o NFEHRIMMIEEIT - xtconstant .MARKET_PEER_PRICE_FIRST
o ARARMINEEIE - xtconstant.MARKET_MINE_PRICE_FIRST

o RAZFT BREE HAY
o WFEHRMMNIEEIE - xtconstant.MARKET_PEER_PRICE_FIRST

A BRIMINEEIE - xtconstant .MARKET_MINE_PRICE_FIRST

BPRT AR ASTRISRIBIHHEIT - xtconstant .MARKET_SZ_INSTBUSI_RESTCANCEL

o BRtTARYEDATEASRISIEG - xtconstant.MARKET_SZ_CONVERT_5_CANCEL
o LENRLATEIEIEZEIT - xtconstant.MARKET_SZ_FULL_OR_CANCEL

Z1BIA7S (order_status)

[e]
(o]
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H#ETER =] aX

xtconstant. ORDER_UNREPORTED 48 R
xtconstant.ORDER_WAIT_REPORTING 49 R
xtconstant. ORDER_REPORTED 50 (52
xtconstant.ORDER_REPORTED_CANCEL 51 EHRE
xtconstant. ORDER_PARTSUCC_CANCEL 52 BRRXATHRS
xtconstant. ORDER_PART_CANCEL 53 BRI
xtconstant. ORDER_CANCELED 54 2
xtconstant.ORDER_PART_SUCC 55 BBA%
xtconstant. ORDER_SUCCEEDED 56 (=17
xtconstant.ORDER_JUNK 57 R
xtconstant. ORDER_UNKNOWN 255 RN

M4k (account_status)

WETER B a8X
xtconstant. ACCOUNT_STATUS_INVALID -1 T
xtconstant ACCOUNT_STATUS_OK 0 a=)

xtconstant. ACCOUNT_STATUS_WAITING_LOGIN 1 EE

xtconstant. ACCOUNT_STATUSING 2 =i
xtconstant. ACCOUNT_STATUS_FAIL 3 N
xtconstant. ACCOUNT_STATUS_INITING 4 ¥satHh
xtconstant. ACCOUNT_STATUS_CORRECTING 5 HAERIFTRIEH
xtconstant. ACCOUNT_STATUS_CLOSED 6 s
xtconstant. ACCOUNT_STATUS_ASSIS_FAIL 7 SFERIERENTT

RIER (DEER-EERE

xtconstant. ACCOUNT_STATUS_DISABLEBYSYS 8 i)

xtconstant. ACCOUNT_STATUS_DISABLEBYUSER 9 FF{ER (R&6ER)

Y& E(transfer_direction)
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H#ETER

xtconstant. FUNDS_TRANSFER_NORMAL_TO_SPEED

xtconstant.FUNDS_TRANSFER_SPEED_TO_NORMAL

xtconstant.NODE_FUNDS_TRANSFER_SH_TO_SZ

xtconstant.NODE_FUNDS_TRANSFER_SZ_TO_SH

XtQuanti{iBss

BFEXtAsset

B
account_type
account_id
cash
frozen_cash
market_value

total_asset

ZiEXtOrder

135488

str

float
float
float

float

aX
BReR-SREEIIREES
BeXR-NRESTIEEES
TRESHK- EEERERI

510

511

512 s

e Eﬁ BREXHR-RY
TR

TR

KSRE, SNEHEFH
"BEWS

AT REE

REEE

FemE

ISt i
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Rt e i

account_type int WSKE, SHziEFH
account_id str BREWKS

stock_code str IESAD, #40"600000.5H"
order_id int TBRS

order_sysid str EetRRmES

order_time int HREARTIE)

order_type int TR, slgiETH
order_volume int EZIEHE

price_type int |iNEE, sIEHETH
price float TN

traded_volume int BAEE

traded_price float BRI

order_status int TS, 2RNEIEFH
status_msg str TSR, NRRRERRA
strategy_name str REEEFR

order_remark str &

B3z XtTrade
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B
account_type
account_id
stock_code
order_type
traded_id
traded_time
traded_price
traded_volume
traded_amount
order_id
order_sysid
strategy_name

order_remark

}EEXtPosition

Bt
account_type
account_id
stock_code
volume
can_use_volume
open_price
market_value
frozen_volume
on_road_volume
yesterday_volume

avg_price

str

int

str

int

flo

int

flo

int

str

str

str

at

at

str

int

int

float

float

int

int

int

float

b2 2

IKSXE, SRR
"AEWS

UEEFUES

TR, SNMETH
PRA RS

PX3ZRTE)

B3I

PR EER

TSRS

eeaRERS

ERIBRR

ESar =S

i3 £
WSXRE, SNEET
REWS
IEsSES
FOHE
JREE
Fei
e
IRERIE
E&RAD
IR
BT

SETERFITRIEXtOrderResponse

z

<
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L s

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

e 3 £

IKSKE, SRR
"AEWS

TRRS

SRIRETR

=T
SETRRERFS

SEREFEIE/RIEXtCancelOrderResponse

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

TELMEEIEXtOrderError

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

e LR i=XtCancelError

bt 3 4

IKSRE, SN
REWS

TRRS

BEETRS

e ER
SERBERFS

i £

KSR, SNEIEFHE
"AEWS

TRRS
TERRMGEIRD
TEREIWEKER
SRESETR

ZEEE


af://n691
af://n721
af://n755

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 TEREMEMRMEE

(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
SEHRATIA
HESH
IRESER
R
DL
HERS
RhiE
BJENEEN
REMIE
BemE
ISUUE
ARRILEE
UEFRFRIRELS)
FET

R TR
HRAE
o=t

ELEZ b
RiZFTHE
RS 2%
HE#H
AR REEE
RS ) PR
REES IARES A
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 WEETH1A
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 [ aNSE
repaid_balance float BIEEE
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
IESAD

i 3 £

KSR, SRR
"AEWS

LT KIR

UE5Ti%

RIS RHENE

IEFAES

b

WEXE, SNEEFH
BREWS

EEAEEER

IEsF™HiZ
ERmITELLG)
USRS
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mit HE i

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

MW=(=EIXtAccountinfo

Bt S0 it

account_type int WKSKE, SHEiEFH
account_id str BREWKS

broker_type int [F account_type
platform_id int F¥Ee5
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 Fiffuserdata_minif5eE2ERI2

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

o XtQuant APISCHINTS:
o &F

o [FEFIXtQuant APIFYIR/EEREEIZLAIRTS:

o BEBER FREFZECIE—XtQuant APISL{
o M5

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

# session_idAiidn's, KA T T A Py thonFug 75 L8 A R 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)

L =3
o JEEIAELHIRISEMBIAPISEFIG, FRLGHERIEFIEHE
o S¥
o callback - XtQuantTraderCallback [BliJEZESLHIRTS:
o IR[E
o F
o &E
°o 7
o =l

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

pass

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

HBAPIIFIR

start()

. BY
o EIRBARR, HEREHBIING
. BH

°o %
o« &E
°o 7%
N/l

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

ellfE 3

connect()

o ERERER, EEAINRE, KMHREFFO
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o FE
o ZEEA—IRMIERE, MTEEEASEE, FEEXEMNER
o 5l
# FNIAZ G ER, IRFIORINIER I
#xt_traderyXtQuant APISZHIRT %

connect_result = xt_trader.connect()
print(connect_result)

ELLELT

stop()

o 7
o &HiE

o %
.

#xt_traderyXtQuant APISZHIXf %
xt_trader.stop()

FESHEREENFFRS

run_forever()

o [HEHRILAE, HAFHFRE, BERstopREHERLEREZE
e 2

° %

. =M
° %

. i

° %
.

#xt_traderAXxtQuant APISZAINI %
xt_trader.run_forever()

HEEMEREONERA%E

set_relaxed_response_order_enabled(enabled)

e BX
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o EHIFEMBEXRZOMREIEZEBNIVMIEREIERE], LEIRERRMIEIERF
o 5%
o enabled - bool EBFE, EiASFalsexF
o X[
°
o &E
o WRFFZ, fEon_stock orderFHEXEIEFTRARLSERFA=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 RIFBEATFFRY, EifiRElrespATEt4RZIHBAZIpush3TRk 2 EAMIE, XFERLES
FERINEAAREREIM-REHRT

o FEmMIFER, EifiREIrespdMERALIERE], BFEEHRIT, EHNERIRNrespd2
push3Z AR, tBRiEiiresp4hAIZRIEZEL push2 push3IXFMNEI—ATZIHEXAIEWE
. BEEERURZIFHN T LR

o (FHPBERIBERIECIMERFTE, BEBERT, #EFEon_stock_orderEHEXEIEHER
EHREONSEHA, 0 query_stock_orders_async

RIEEO
ITAKSER
subscribe(account)

. BY
o IJHKSER, BIEREWE. XIEER. IXER. HeER
. BY
o account - StockAccount ZELEKS
o IR[EH]
o JIHERER, TRAINRE, 1TRKMIRE]-1
o &ZF
o
o M5

o IJTFEEME 1000000365

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

RiITAKSER

unsubscribe(account)
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. BY
o RITAKSER
. 2%
o account - StockAccount BEMKE
o IR[EH
o RITAERER, 1JTRAINRE, 1THEMIRE]-1
o &iF
°o
o 5l

o JFAEELMS1000000365
account = StockAccount('1000000365")

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

IRERTSHRE

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

o IRRESHT AR
. 2%

account - StockAccount FEMES

stock_code - str iEZ5XA8, %0'600000.SH'

order_type - int Z=E8Y

order_volume - int ZEHE, RELIRNENL, REFLUTK BN
price_type - int R{/12£8Y

price - float ZEMHE

strategy_name - str SREEZFR

order_remark - str ZHE&E

O O O O O O O o

. &M

o RAERNATRARS, MNEERINTRESHATONERS, MEN-1EREEEN
. &

° %
o w6

o REREME10000003655FHAIRITEN10008%, FEHRRMNN1E10.55T, FHEHEE
J'order_test'

account = StockAccount('1000000365")

#xt_traderyxtQuant APISLHI%f 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)
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. BY

o YWREHITRLTREE, BRETREOWRIERRE Y FTRIEKFSseq, SUWE!
on_order_stock_async_responseE’J%%}E}iLm

account - StockAccount FEMKS

stock_code - strilFZ54E3, #0'600000.SH'

order_type - int =8

order_volume - int Z4EE&E, RELIR AR, RELTK AR
price_type - int R{/1258

price - float EFEINE

strategy_name - str SREEZFR

order_remark - str FE&iE

[e]
(o]
[e]
(o]
[e]
(o]
[¢]
(o]

o IR[E
o REITFEIEKRFESseq, HMINEIEEINTRIBRFSAKRTONIEESE, MR- 1FRETL
154
o &iF
o YNSRI, MED FERLMTHEREMRE FRAMER
o fFl
o RREZREME10000003655FHAIRITSLAN10008%, FEARMNNTE10.570, =EEE
J'order_test'

account = StockAccount('1000000365")

#xt_traderyXtQuant APISLHEINT A

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

IREEL R

cancel_order_stock(account, order_id)

o HHETRRS BT TR
. 3%

o account - StockAccount ZE&KE
o order_id - int E$ FEZEOIRBIANTRRES

o iX[H]

o IREIRERMINALIEERES, 0: B, -1: FREEBREN
o« &I

o %
o

o REHEEMS10000003653H1T 4RSS Sorder_idRIEIEHTIRER

account = StockAccount('1000000365")

order_id = 100

#xt_traderyXtQuant APISZHIXI %

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

. BY
o IMEEHIEAREIARRS ST TR
. 8%

o account - StockAccount ZLEMKS
o market - int 32533
o order_sysid - str EEIEENESERS

. &M

o REEBRNEHHERIES, 0 Y, -1: FREEALY
. &

o %
. T

o REZFEMS1000000365XEE GRS Horder_sysidiy LA rEITHITHIR

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 FRZEOIREIANTERRS
o IR[E]
o RENRIEKRFS, MIIEIEEERIEKFS IATORIERE, MR- 1FTREFTEEY
o &ZF
o RN, METHEERAWEHEEDIRRBIBRLVEE
51

o REFEMS10000003655FT 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
o B
o account - StockAccount ZEMKE
o market - int 322 Hi%
o order_sysid - str 5EtEEHNEEHES
o IR[H]
o REMBEIEKRFS, HIWEEEINHRIEKRFSHATORIIEES], MNRA-1FT-EZIERY
o FF
o YNERKM, METEERAMEHERZIREIHBELAMEE
o RfFl

o IREZREMS1000000365XEEEEMmE Horder_sysidiy_E3ZrEITHI TR ERER

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)

axkliL

fund_transfer(account, transfer_direction, price)

o B&RIK
s S¥
o account - StockAccount ZEME
o transfer_direction - int Xlk7/5M, WEHEFEXIILTGR(transfer_direction)=ERiBH
o price - float XK EER
e 1R[]
o (success, msg)

= success - bool XIRIBIERERLIN

= msg - str RIREE
EEF= L |
&"rraig

query_stock_asset(account)

o ENX
o HHREMERIMAVEF
o ¥
o account - StockAccount ZEMKE
e R[]
o ZMKEXMATEF=XIS:XtAssetalZNone
o &E

o JIREINoneRREIHSM
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o =fl

o EARERSME10000003653FRATEFEE

account = StockAccount('1000000365")
#xt_traderyXtQuant APIZZHIXf %
asset = xt_trader.query_stock_asset(account)

ZE5il

query_stock_orders(account, cancelable_only = False)

o EESIKSIIASAFEEIT
. B4

o account - StockAccount ZEMKS
o cancelable_only - bool {XEiHa[{HZEIE
o IR[EH
o ZMKEXIRIAYY BB ZEIEX IS Xt0OrderfBpflista & None
o BF
o NoneXRIERKAMWEHEHHAZTIBIIFRAT
45

o EARERESME10000003653MAYYE BIFEEE

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

FLRZEif

query_stock_trades(account)

e EX
o EHFZREMKEWNAZHBFREMI
o S
o account - StockAccount BEKE
o IR[EH
o ZMKEXIRAYZ BB B3I E Xt TradeBRiflistaENone
o &F
o NoneFrEAAMEEHHMRIIEFAT

BN/

o EARERESME10000003653FMAYY BFFEMA

account = StockAccount('1000000365")
#xt_traderAXtQuant APISZAIN %
trades = xt_trader.query_stock_trades(account)

i SacA=11]
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query_stock_positions(account)

o BN
o HREWKEXMAYFE
. 2%
o account - StockAccount ZLEMKS
o IR
o ZMKEXMIIREITIFEIISXtPositionBREAYIistEE None
o &F
o NoneXRIEREMWHEHHFCIIFRAT
o A5l

o EARERESMWE10000003658MAIRFIHFE

account = StockAccount('1000000365")
#xt_traderyXtQuant APIZZHIX] %
positions = xt_trader.query_stock_positions(account)

(EREEEA
(ERE~ES
query_credit_detail(account)

o BX

o EEHEEMSXIMAYEF
. 2%

o account - StockAccount ZELEKS
o IR[EH]

o ZEAMKF IR E = FEXtCreditDetail AR listE;Z None
o &ZF

o NoneFREIFEM

o BEBR T 1MREKERE—MNFAEEERE
o 5l

o EAEHEREME1208970161 IMAVE = SE

account = StockAccount('1208970161', 'CREDIT')
#xt_traderyxtQuant APISZHI% %
datas = xt_trader.query_credit_detail(account)

RRSLIER

query_stk_compacts(account)

o EASMSIRAIRESL
. 2%

o account - StockAccount FEMKE
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e R[]

o ZMKF IR AR RS LIS StkCompactsBRgAYlistal & None
o FE

o NoneXR rEHIAAMEERRENFIRAZT

o =fl

o EAEFEEME1208970161 % MAIRIES A

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

RIERLSIRRIER
query_credit_subjects(account)

. BY

o HFREWKSXIMAIRE SR
. B8

o account - StockAccount ZEEMKS
e jR[A]

o 1ZMKPXIRAYRL SR BESARAIXISR CreditSubjectseAAYlistaE & None
o FE

o NoneFRrEIAAMEE MBS IRITIRAT
o M5

o EREAHEEME12089701613I M AIRLERSHRAY
account = StockAccount('1208970161', 'CREDIT')

#xt_traderyxtQuant APISLHBIXT %
datas = xt_trader.query_credit_subjects(account)

oS EURES
query_credit_sTo_code(account)

. BY
o EAZREMKSII A RISEYE
. 2%
o account - StockAccount BEMKE
o IR[EH
o ZMFNIR AV A B EEEXIS: CreditSloCodeBRAYlistaZE None
o BiF
o NoneFRIEBKLMEETRSEIEIIRAT

o =fl

o EAEAELWE1208970161 I MAYa] RlSEUE
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account = StockAccount('1208970161', 'CREDIT')
#xt_traderyxtQuant APISLHI% %
datas = xt_trader.query_credit_slo_code(account)

trRYBRmE

query_credit_assure(account)

o ENX
o HIFREMEXIMAVRAIEIRRA
o ¥
o account - StockAccount FEMKE
e R[]
o ZMFII R HIMREIIRIR RIS CreditAssureZBaEHlistaE None
o &E
o NoneXREALMEEITRAVEREIIFRAT
o A5l

o EAISAEEWS120897016 1 IMARINEIRTR

account = StockAccount('1208970161', 'CREDIT')
#xt_trader yxtQuant APISZHIX 4%
datas = xt_trader.query_credit_assure(account)

Hit&igiEn
FIZERAEHE SR

query_new_purchase_1limit(account)

o FENX

o EHTERERENE
o B%

o account - StockAccount ZEMKS
o X[

o dict HigFAEE LIRS
= {typel: number1, type2: number2, ... }
= type - str fRfPSEEY

» KCB - RlIEIR, sH - B, sz -iFl
= number - int BT FEREARER

o EE
o HIER(UUKRIREHWEE, fErrIHWEERERE100005K

SAMRERER

query_ipo_data()

e BX
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o EAHABMRFIRER
o 5%
°o 7
o X[
o dict FTBGHIREEEIESE
m {stockl:info1, stock2: info2, ...}
m stock - str BFYLES, 40 '301208.52
= info - dict FAZ(EER
= name - str EFBIR
" type - str fRFPREL
B STOCK - I%ZE, BOND - {&H&H
= minPurchaseNum / maxPurchaseNum - int §/)\ / B KRG E
= BfTARR (RE) /K (RF)
= purchaseDate - str B HER
® jssuePrice - float 1T
= JREHETA
{'754810.SH"': {'name': 'F L kfE', "type': '"BOND', 'maxPurchaseNum':
10000, 'minPurchaseNum': 10, 'purchaseDate': '20220627',
'issuePrice': 100.03}, '301208.sz': {'name': '""H7REME", 'type':

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

o &HiE
o 7%

KSEEEH

query_account_infos()

. BY

o HEFEASIKS
. BH

°o %
. &H

o list WSERFIFE
® [ XtAccountinfo]

. &%
° %
HEiEaEEEH

query_com_fund(account)

. BY
o KHRUSEIEBIESNAS
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. B
o account - StockAccount FEMS
e 1R[]
o result-dict #ER, BEUTFER

® success - bool

® erro-str

= currentBalance - double HFIRER
= enableBalance - double ATFASER
= fetchBalance - double ATENERR

= interest - double FEAKFIE

® assetBalance - double E&F=

m fetchCash - double ATEXEl &

= marketValue - double /{8

m debt - double taf&k

BEEaieEn

query_com_position(account)

o XRISEHEBIESRHTE
s S
o account - StockAccount FEMKS
o IR[H]
o result - list FE{EEFIZFE[position1, position2, ...]
= position - dict IHEER, SBLUTFE

® success - bool
= error - str
= stockAccount - str l§ERS
= exchangeType - str X Z 1%
= stockCode - str iFZ5{XAS
= stockName - str IEE5ZFR
= totalAmt - float S &
= enableAmount - float BJFEE
= |astPrice - float &E{N
= costPrice - float BANT
= income - float S
= incomeRate - float 2 SELfI
= marketValue - float &
= costBalance - float FANEER
= bsOnTheWayVol - int SLEEFIRE
= prEnableVol - int EBER]FHE

EIVEES

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

won

BRI
‘return:
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win

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

SRS B EI%

:param response: XtAccountStatus X%

ireturn:

print("on_account_status")

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

R4 As B HEE

:param asset: XtAssetXf%

ireturn:

print("on asset callback™)

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

THE(E Bk

:param order: XtorderXt%

ireturn:

print("on order callback:™)

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

AT B A%

:param trade: XtTradeX}%

rreturn:

print("on trade callback™)

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

FE O (5 B

:param position: XtPositionXf%

ireturn:

print("on position callback")

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

RGBS

:param order_error:Xxtordererror XJ%

ireturn:

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 E PSS 3ES

:param cancel_error: XtCancelError X%

ireturn:

mwin

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):
PR LR R AR
:param response: XtOrderrResponse X%
ireturn:

win

print("on_order_stock_async_response")

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

win

:param response: XtAppointmentResponse X%
ireturn:

won

print("on_smt_appointment_async_response")
print(response.account_id, response.order_sysid,
response.error_msg, response.sed)

EERSDNE

on_disconnected()

o SeFEREAEILEE
. 2%
o %
. iEE
o (W}
. @
o %
WS ARSI B HEE

on_account_status(data)

o FENX

o IKERFSEZTHEE
o ¥

o data - XtAccountStatus IEERBEE
e iR[A|

° %
. &%
° %

BrE(EEEE
on_stock_asset(data)

response.error_id,
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S
o data - XtAsset Brr{=8

o %
. &

o %
ZIEEEIEE

on_stock_order(data)

. BY
o EEEBTHE

o ¥
o data- XtOrder HIEEE
o IR[E

°o 7
o &E

o 7

o data- XtTrade 3SR

° %
. &%
° %

FHeEREE

on_stock_position(data)

e BN
o ¥HBEEZHEX
o ¥
o data - XtPosition IFB{E2
e IR[A

o %
o &F

o %
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TERXMIEEHEX

on_order_error(data)

o ‘X
o TERKMISEHEE
s 3

o data - XtOrderError FTELW{ER
o IR[EH

°o I
o BiF

°o

2 CE SIS :3eS

on_cancel_error(data)

. BY
o BEAMISEAEL
. BY

o data - XtCancelError {{EELM{SE
o IR[EH

°o I
o &F

°o

S T EROIREX

on_order_stock_async_response(data)

. BY
o B TR
. BH

o data - XtOrderResponse S FEEIE R iR
e IRME

o X%
o it

o X%
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