XtQuant.XtData 1Fi5t&EIR

xtdata@xtquantERIREYTIEREXEIRIER, MERSERHGEERIEIEHEENRZERIE
ERX, {FApythonERIR U AT LA RGN INEI S FPERERIIAF.,
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e 2020-09-01
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e 2020-09-07
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o JRENRRZHFIFKIZEO get_trading_dates HHEEHEFEE
e 2020-09-13
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o & ¥hFe" FHRIEEEN TE, “supply” EOEEXA “download”
e 2020-09-13
o & volumn HSEEIRIEIES volume , SNISEHE:

= tick f112quote FHATIBEEERE - RREFER
s SHUEMER - BRA. RERAK
e 2020-11-23
o BHEM{SE Createbate OpenDate TFERZEAIE int JFEEA str
o NINEHEFEEERSS, A NNleve 2HUEF RN EIRAE
e 2021-07-20
o ANINFEThR FEEdEREO
» NEITEEUE download_history_data2

. FEMMEEIE download_financial_data?
e 2021-12-30

o HiEFENiFEL
. BIEAM. RRERRINIKT L3R, R ERNX oA
e 2022-06-27
o HEFENFEL
= KEHRINRIKUN . (EHEFRCFER
e 2022-09-30
o HMINRZHBEXREO
» RENBHEBHEEYE get_holidays
= FKENAZZH[A get_trading_calendar

n SKEVAZZHTER get_trade_times
e 2023-01-04

o AINTAHTIBIRE
¢ 2023-01-31
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o HEEFEMEEATE download_cb_data
o THEREMEEAIFREY get_cb_info
e 2023-02-06
o MNINEEEHEREIpIHOAYED reconnect
e 2023-02-07

o ZHFQMTRYAMPythontE
o S NQVTRIRIFERIZSR, BohifiFExtdataiEZza%inC

e 2023-03-27

o FAREAMIEEIREN get_ipo_info
e 2023-04-13

o Zithpythont&z{ FIE1TVBARKE]
e 2023-07-27

o IAHERDHHAMEH
e 2023-08-21

o HUEEOSUFRIRIFEEIRE
m B BEORE - WHEE - AL - B - Bl
o FENEANEM(SE get_instrument_detail iR[E]FEZEER

= 24 ExchangeCode UnicCode

o FRINKENEIFREHAFIEATHET get_period_Tist

¥ OBLE

IB1TZ4E

xtdataf2HFAIMiniQmtERR BN, AREMMINIQmMEEIHERE, EMiniQmtd MBITEEUES R, BIb
ZREYEIREZpythonE. ERINTIBIRSS R UUNEEREEIRTBEEIEFIMInIQMtE—H1Y, EME
HIEEE T IEERT EERIEMiIniQmtERE],

T EFEREEO, (ERNFELSHREMINIQMIEBHREERENEE, MRABILIBES* rEadERO
7t B REIERBUR KA.

MFITEEO, ERREAERE, UEIRINSHRENEGRE, ITHEEEINEIE—RESRTEE, B
MR AT E A RIRNTE.

‘O
o (TIBEUR (K&EUE. DEEUE, 1TRMTEREAYED)
o IhEekly (FEORIKR)
m subscribe_/ unsubscribe_ iT5)/1T 5
= get_ FREVEURE
= download  TEZEUE
o B
= |evel 1 HUERIH S ERS A download_history_data #’7s, SLATEBSFE subscribe_xxx
1J05, fs5F get_xxx $REX
= |evel2HUESCATERS A subscribe_xxx 1J15, FH get_12_xxx 3KEX, level2iREFHE
HIEFME, BRZHEEREFE
o F3EURE
o SHEMER
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o HiTIREUIEIRR D REEEEMER
o= SNl
e stock_code - S4LH3

o &=\ code.market , f5/40 000001.5z 600000.SH 000300.SH
e period - FHE, BFRIAERBAIEEIFIEAEHEEE
o level1ZiE
= tick - DEHIE
= 1m - 1958hLE
= 5m - 59fhLk
= 15m - 1555¢hs:
= 30m - 3095594k
= 1h - 1\EH%
= 1d - B%
o level2ZiE
®  J2quote - level2SCAT{TIERER
m  T2order - level2iXEFIE
®m 12transaction - level2iRERRS
®  J2quoteaux - level2SCAF{TIERNTE (BSEESE)
®  T2orderqueue - level2ZZELHRT—RYFITITI
m  T2thousand - level2F#4E
o IRHHR - $FEEIE
= warehousereceipt - BiRGE
m  futureholderrank - HRESFE(
= jnteractiveqa - BZfA&
» JRERIIGT
®  transactioncountlm - IZFERIFHIT1 DR
®  transactioncountld - FEMRZFITHRK
o RHESEE, AFIEEEEEKEE, FrASEER [start_time, end_time] X8 (BRAIEIH
R) PREARZT count MNEUE
start_time - &24aAE), ATNHANESRAERIAATE
end_time - Z55RAYE], ATNHIASREFAIEERATE
count - BB, KFONIEERFIREINEL, FFOAAREZEIRME], -1AIREIEED
BELL [start_time = '', end_time = "', count = -1] BRBEIETE, (BEIES
KEETAXSSHREN BT, EEREREEKEE
e dividend_type - BI5 =, HAFKEEHEENITE, X tick EEMFEEREIEIRL
© none AREM
o front BIEN
o back FEN
o front_ratio ZFLLEIEMN
o back_ratio ZFHLVKEEN
o HA{KHIE numpy. pandasefEEiEIREIRNSEFFER
o AEHRSRAEgEH/IOXInumpyflpandasFERIEREKH, LA ERETEARRANEZE
BB

o pandasfE|EN=4##IREDPane iR BMHER, MELdictikEDataFramef{E (FF4LH]
BEEBEMxarray BRI 2R, BIWODFEREIRHBUFEN)

O O O ©O
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o ENHIRERMNSBIESAnp,. pd, Wnp.ndarray, pd.DataFrame

im KR
o LHAUERTIZEMELNIELE, ESTRHEIR TIEMERIGTE. FERITRSHEEIETLL
REEIENEIRNDELIRIHEE, BRmEFCIENEER M TR
o BRITRMTIBRMNREIRREAEIEO, BRINBRITRHAERBEIS0. RITRERS, #iNE
EEREERE
o IRDXERFHSEREIARR, THEMETH, HESIEEEH NHEHRRIA
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1TRERBRITIS

subscribe_quote(stock_code, period='1ld', start_time='"', end_time='"', count=0,
callback=None)

e BX
o ITFIEERRYTIBEUE, RERTES
o HuEHEXMcallbackiR[E], HUESEEFNperiodiEEIBEEAXTRL
o HUETERFEKRNAEIBONEIETE, HRREESHANER, BT RIEEUEES:, B
BEROTHEIRATE count = 0BT
s S¥

o stock_code - string &£
o period - string [EI&A

o start_time - string #S44RY )
o end_time - string £55RAT/A]
o count - int #IE/NEL

o callback - #iEHEIX[EIE

n EEENFZI I on_data(datas) , [EIEASEL datas # &= /9 { stock_code : [dataT,
data2, ..]}

def on_data(datas):
for stock_code in datas:
print(stock_code, datas[stock_code])

e iR
o TS, TTHAINRME LT0, KM¥uRME -1
o BiF
o BHNTHMEAEITZ, FRU BEOEHAEKIRS
T RLETE

subscribe_whole_quote(code_1ist, callback=None)
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. BY
o TASHHTIENIE, RETIES
o HIEHEEMcallbackiRE], HURKENSEHIR
. BH
o code_list - fCiBFITE, SHENTIHLIDHALOMABAITR

s EATBRIBAFRITEETHH, =™MB): ['sH', 'sz']
» EASARBARTHIEENSL], =fFl: ['600000.5H', '000001.52']
o callback - #uEHEEREIE

n EEENFZ on_data(datas) , EIEASE datas # &=L { stock1 : data1, stock2 :
dataz, ...}

def on_data(datas):
for stock_code in datas:
print(stock_code, datas[stock_code])

e IR[A

o TS, 1TRAINRME] L0, KM¥uRE -1
o BiFE

o RSB REIHFIRMIISHELRIR

RiTRTIREuRE
unsubscribe_quote(seq)

. BY
o RITHFIERIE
. 8%

o seq - WJFEINREIRNTES
e IRME

°o 7%
o EE
° 7%

FHELIEEILITISER
run()

o BX
o [EEHEISIERMEIFETIRE, AT REEREFETIRSIFEA R EE
« ¥
o seq - WJRMREIRNTIRS
o IR[H
o ¥
o &iF
o SEMARIFEE Asleep, HEMEBERTIOEERINT, EEEMANHHREERER

KAV T IR &R
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get_market_data(field_1list=[], stock_list=[], period='1ld', start_time='",
end_time="", count=-1, dividend_type='none', fill_data=True)

o MWEFREUTIEEIE, REMRBUTEINEERO
o S
field_list - list HUBEFERYIR, E=NALEPFER
stock_list - list B2REFIZR
period - string JEJEA
start_time - string #244A78)
end_time - string £55RAT/E)
count - int EENER
EIASEL, KTFETFO0RT, BHEE T start_time, end_time, IATLAend_timesEERIFTEN
countsk; Hstart_time, end_timeffd, BOARNAHEUERAIcoUntSEEE, &
start_time, end_time, count&BfRERT, ERABNAHISIREEE
o dividend_type - string B&J5 =
o fill_data - bool REMSIEFZHEIE
o IR[E
o period}yim 5m 1d ZEKLLEHARY

® R[E]dict { field1 : value1, field2 : value2, ... }
= field1, field2, ... : #IBFER
= valuel, value2, ... : pd.DataFrame #iE&, indexAgstock_list, columnsjgtime_list
. ZFERXINAIDataFrame#EEERE. Z5IHERE
o periodAg tick > ERBEART
= JR[A[dict { stock1 : valuel, stock2 : value2, ...}
» stock1, stock, ... : S
= valuel,value2, ... : np.ndarray #iEEE, HEIEATEEL time 1EFFHET!
o &t
o FRENIV2HUER FRELIRLIRE IV2EHEINIR
o HIEFEENHAXIE

RENA IR TIEENRE

O O O O O O ©°

get_local_data(field_list=[], stock_code=[], period='1ld', start_time='",
end_time="", count=-1,
dividend_type="none', fill_data=True, data_dir=data_dir)

o BY
o MZAHEUESREYTIBEUE, BT RE SRR Lo 1 T1EEdE
o B¥
field_list - list HUEFERFIZR, E=NALEBFER
stock_list - list §29XMBFIE
period - string [EHA
start_time - string #ZHART|E
end_time - string £55RAT/E]
count - int Z3E/NL
dividend_type - string B A=,
fill_data - bool REMGERTHETE

O O O O O O O o
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o data_dir - string MiniQmtEtEi&2AJuserdata_minii&®, FITEIESEEEIES]E. EOAB
i xtdataRBIHERERAMINIQMIEESREULERR, THRIVMRE. RFEAE, TJLUE
SURBRIZMER data_dir fEN, WRILIERIEH xtdata. data_dir LABCEEAE
o IR[E
o period/g1m 5m 1d KZ&EHART

® jR[E|dict { field1 : valuet, field2 : value2, ...}
= field1, field2, ... : HUBEFER
= valuel, value2, ... : pd.DataFrame #iE&, indexAgstock_list, columns/gtime_list
» RFESNGRNAIDataFrame4EEERE. Z=3|HEE
o periodAg tick S EFEART

m R[E]dict { stock1 : value1, stock2 : value2, ... }
m stockl, stock2, ... : LR
= valuel, value2, ... : np.ndarray #iEEE, ZEURATEIEL time IEFEHESY
o FE
o {NFTF3kElevel1 &UE

IRENRHEENE

get_full_tick(code_1list)

. BY
o FENSHHIE
. BH
o code list - {KABFIE, IHENTHRIBEALRIBIIIT

» EATBBARITASTS, =~ ['sH', 'sz']
s BEASARBRFITHEENSL, =~fF: ['600000.SH', '000001.52']
e IR[A
o dict ZUREEE { stock1 : data1, stock2 : data2, ...}
o FE
° %

SRENFRIN &R

get_divid_factors(stock_code, start_time='"', end_time='")

o FREBRANEIE
. 3%

o stock_code - 5B
o start_time - string #S44RY ]
o end_time - string £55RAT/A]
e R[]
o pd.DataFrame #iEEE
o FE
o 7

FHlevel 21T REBEUR
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get_12_quote(field_list=[], stock_code='"', start_time='"', end_time='"', count=-1)

e BEX
o 3RENlevel2{TEREREUE
o ¥
o field_list - list BUBFERYIER, EE=NALEFER
o stock_code - string 29X
o start_time - string #24aAt A
o end_time - string £55RAT/E]
o count - int HEEME

o np.ndarray HUEEE, REGEATEIEL time BFRHES
o &t
o HRERFHHEREUSAIEIEL SERENE!

ZEHlevel2iZ EEITEURE

get_12_order(field_list=[], stock_code='"', start_time='', end_time='"', count=-1)

e BEX
o $kEllevel2ZFEFITEIE
o 5%
field_list - list HUEFERYIR, E=NALIPFER
stock_code - string S2XH3
start_time - string #ZHART|E
end_time - string £55RA/8]
count - int BN

O O O o o

o IX[H]

o np.ndarray #IEEE, IREUERIERL time EFPHEY!
o« &E

o FEEFHHERIIRIEIESEREE]

xHlevel2iZF SE Rk 3T LR

get_12_transaction(field_list=[], stock_code='", start_time='', end_time="",
count=-1)

o BX
o 3kENlevel2IRERAIEURE
o ¥
field_list - list UBFERFIFR, E=NAEIPFER
stock_code - string §294X13
start_time - string #244A78)
end_time - string £55RAA]
count - int 4B NN

0O O O O o

o IRME
o np.ndarray HUESE, REGERDE time IEBFHES
o &E
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o FEEFHTHERUITIRISIE 8ERENE!
TaEhRITHREE
download_history_data(stock_code, period, start_time='"', end_time='")

e BX
o ¥FEHRITHEEE

stock_code - string S2XH3
period - string [EIHA
start_time - string #244A718)
end_time - string £55RAT(E)

° %
. &%
o FEHYT, HIBIESREEE

download_history_data2(stock_list, period, start_time='', end_time='",
callback=None)

s BX

o HNFEHBITIEEIE, HERA
s ¥

o stock_list - list 529513

o period - string [EJHA

o start_time - string #24aAt A

o end_time - string Z55RA/E]

o callback - func [ElEZEL

» SHOIHEERdict

= total - RTEE
n finished - B52ANEL
» stockcode - At FEGESRRIS LIRS
= message - NRER
m  def on_progress(data):
print(data)
# {'finished': 1, 'total': 50, 'stockcode': '000001.sz',
'message': ''}

o iX[H]
° %
o T|iE
o EEHAT, *FEIETTAERE
o BESFANETERIEREREHEES

RBRESE
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get_holidays()

o BY
o FRENELLEIHFATHEREBHE
. 8%
o 75
e jR[A]
o list, 98IAIHERFFRFEE
o FE
o7
RN Z BB
get_trading_calendar(market, start_time = '', end_time = '', tradetimes = False)
. BY
o JRBUEEMHRZ AN
. B
o market - str 117
o start_time - str &245AYE], 8{UFFFER. NEFRIFHBIMIAIENR 2 BAYE
o end_time - str Z55RATA], SMIFFFER, AR IHRINTE
o tradetimes - bool EABEHAXZITER

e R[]
o tradetimes ATrue, R[Eldict, keyustrzREIRYZZZHBHEE, valueAlistZEREIRIZZHTIEIER
o tradetimes AFalse, R[Elist, FFENZZHTIE

o FE
o 7

IRENSZZRIER

get_trade_times(stockcode)

« BX
o IR[EFEENIBHIZZRTER
e B

o stockcode - str G£HS ({40 600000.5H ) BEAIAHES (g0 sH)
o RE]

o list, BN ZATER
o BT

°o %

ARSI TE

download_cbh_data()

o THAITHEEE
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o %
. &
o %

KAV SR EIER

get_cb_info(stockcode)

o BX
o REHEERBAAZRER
o B
o stockcode - str GZIXHS ({5140 600000.SH )
o X[
o dict, FJERER
o FE
o FETHRIEREUE
REVFRAZERE(E R

get_ipo_info(start_time, end_time)

o REIFFA S EA RS

o start_time: FF¥AHER (#0: '20230327')

o end_time: Z55RHHE (40: '20230327')

o start_time 1 end_time AENREIEEZREEE
e jR[A]

o list[dict], FIRERWER

©  securityCode - string iEHACHY
codeName - string fUAGHHK
market - string iy
actIssueQty - int KRiTH&E, #fi. Ik
onlineIssueQty - int M L&ATE, #fi. K
onlineSubCode - string HIEMHG
onlineSubMaxQty - int g ERR, #fr. B
publishPrice - float KATHH
isprofit - int B&HCHEF 0: LWRWAREFR 1. LW C&EF
industryPe - float fFiiZi%
afterPE - float KITEWNEZR

IRENE] I RRASIR

get_period_list()

e BX
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o IX[EAJFEEHEAFIZR

o list EJEAFIZR

M55 EiRiEn
SRENMASS 450

get_financial_data(stock_Tlist, table_list=[], start_time='"', end_time='",
report_type="'report_time')

. BY
o HEMLEEIE
. 8%

o stock_list - list SZ4LHE55E
o table_list - list M3 EIRRBHRTIE

L] 'Balance’ # PR
"Income' #FE R
'CashFlow' #I&RMER

o start_time - string #24aRt &
o end_time - string £55RAtE]
o report_type - string IRZRHIES

L] 'report_time'  ##uLHY
'announce_time" #¥i H Y]

o R[H]
o dict #UEEE { stock : datas1, stock2 : data2, ...}
o stock1, stock2, ... : KB
o datas1, datas2, ... : dict ZUEEE { table1 : table_data1, table2 : table_data2, ... }

= tablel, table2, ... : I1REUEER
= table_datal, table_data2, ... : pd.DataFrame #UE5E, HUEFELENMR - USSR

FERFIE
. &%
° %
TEUSEE

download_financial_data(stock_Tist, table_Tlist=[])

. BY
o TEMSHIE
. BH

o stock_list - list §2LrEHIZ=E


af://n899
af://n900
af://n946

o table_list - list B EUERZFIE
o IR[E

o %
. &
o EHHUT, HIIESRERE

download_financial_data2(stock_1list, table_list=[], start_time='', end_time='",
callback=None)

o TEMSHIE
. BH

o stock_list - list GZIRABFIZR

o table_list - list MEEIERZFIER
o start_time - string #24aAt A

o end_time - string £55RAT/E]

m [lm_anntime IXEEHHIFER, 1% [start_time, end_time] SEEHLE
o callback - func [EIEREL

» SHOIHEEEdict

m total - TENEY
= finished - B5ERMNT
= stockcode - A TFESTRRBIS LIRS

" message - AREE

u def on_progress(data):
print(data)
# {'finished': 1, 'total': 50, 'stockcode': '000001.sz',
'message': ''}

. B
o %
. &
o BEHIT, HALIESRIERE

BiLT1RER
RENSLIRHIER

get_instrument_detail(stock_code)

e BX
o FRENSLEMIER
« BH

o stock_code - string &£91XH5
o R[]
o dict ZiE=H, {field1 :valuel, field2:value2, ...}, HAZPEESLIRHRE None

o  ExchangeID - string &ZIHiHiis
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InstrumentID - string &#CHE
InstrumentName - string &ZI%4#
ProductID - string & FID (YLt
ProductName - string AZIHIMFIZFR(HI)
ExchangeCode - string ¢4 i iy
UniCode - string Zi—#NIAHES
CreateDate - str _bmiH#(HIH)
OpenDate - str IPOHMI(KE

ExpireDate - int BT HEEFHH
PreClose - float Rifcstiiks
SettlementPrice - float RiZEM#%
UpStopPrice - float 34 Hik{EH
DownStopPrice - float 4HEfEHr
Floatvolume - float Vg4
Totalvolume - float HMA
LongMarginRatio - float Z:L{HEE&XR
ShortMarginRatio - float #:L{FiE&%
PriceTick - float /Mt AEzhefL
volumeMmultiple - int &ZisRs GHASR LA A, BRHAZL)
MainContract - int FHELMRIE, 1. 2. 3DAERE L HEL, FoFHEL, B=E
Vakees

Lastvolume - int MEHEGE
InstrumentStatus - int SZEMIRS
IsTrading - bool &ZREEWRS

IsRecent - bool EHRILHAHZ

o BiF
o TATHESINBESRILER
o SEMSE createDate OpenDate FERZERIE int JHEES str

RENSLORE

get_instrument_type(stock_code)

o BX
o IKENGLUHKE
o S¥
o stock_code - string 29X
o IR[E
o dict BUE=HE, {typel:valuel, type2:value2, ...}, EAZPEESLRHRE None
= typel, type2, ... : string S35
= valuel, value2, ... : bool EBFNZEESH
o "index' #1a 4
"stock' #I
'fund' #)!L%
'etf' #ETF
o &F
°o %

RENZZZ B5IER
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get_trading_dates(market, start_time='"', end_time='"', count=-1)

o BY
o FKENAZZHIIFE

market - string F3A{CAS
start_time - string #ZHART|E
end_time - string £55RAT/E]
count - int RN
o IR[H]

o list if{E}&kFIZR, [datel, date2, ...]
o &F

o 7

REVHRIRFIR

get_sector_list()

. BY
o FREVRHRFIE

o list #RtR#IZE, [ sectorl, sector2, ...]
o &F
o FETHMRNKER

REVHRIR R 53 BR5IER

get_stock_list_in_sector(sector_name)

o BX
o FREVIRIRAL S ARFIZR
o ¥
o sector_name - string hRERZFR
e jR[A]
o list ko AgHIFE, [ stockl, stock2, ... ]
o TE
o FEIRRHEFER

THRRRSRER

downTload_sector_data()

o ‘X
o TEIRRDEER
s B
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°o 7%
o iR[E

o %
. &
o EHHUT, THEREED

BERIRRERT =

create_sector_folder(parent_node, folder_name, overwrite)

s BX
o BIEIRRARTR
« 2%
o parent_node - string XM, "N 'K (BOAER)

o folder_name - string BRI BREZIR
o overwrite- bool @AREE, MREIRTHREHERE, ANTrueldBkid, JuFalseld7E
folder_name/SiEIIFRS, RSAMNIFHABEBNE— I FEENE.
ZKIAATrue
e 1R[]
o folder_name?2 - string SCRREJFEAIRILBE RS
e &E
° %

BUEERIR

create_sector(parent_node, sector_name, overwrite)

. BY
o BlERiRHR
. BH

o parent_node - string RT, A 'HEH (FABR)
o sector_name - string fRIREZFR
o overwrite- bool 2E5&%, MNRBIrTREFE, ATrueldBkid, JFalsefd?E
sector_name[SIENEFHRE, WEAMNIFHREENE—NFEENE.
BRIAATrue
e jR[A]
o sector_name?2 - string SERREIFEAIRILEA
o &E
o7

RINBEENXRIR
add_sector(sector_name, stock_1list)

. BY
o FINEEMIRR
. 5%

o sector_name - string #RZFR
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o stock_list - list B REHIZE
o IR[H

° %
. &%
° %

TEIRRIRPE 53 BR

remove_stock_from_sector(sector_name, stock_Tist)

e BX
o GlEMRLR
o 2

o sector_name - string #RIREZFR
o stock_list- list B BEHIZE
e jR[A]

o result - bool #BYERINATrue, LM AFalse
o &F
o %

BIREEXRIR

remove_sector(sector_name)

o BN
o TBRREIEMMIRIR
. 2%
o sector_name - string fRIRZFR
o R[]
°o %
o &E
°o 7

EEIRIR

reset_sector(sector_name, stock_Tlist)

o BB
. 24

o sector_name - string fRIRZFR
o stock_list- list B BRFIZE
e jR[A]

o result - bool #/ERLINIATrue, KM AFalse
o TE
o7

REUSHIRE P INERER
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get_index_weight(index_code)

e BEX
o JREBUBHOINEER
. B
o index_code - string fg&X3
e jR[A]
o dict ZE=EE, {stockl :weightl, stock2 : weight2, ...}
o FE
o FETHIBHHOSNERER

THIEHESNERER
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import time
def conv_time(ct):

conv_time(1476374400000) --> '20161014000000.000'
local_time = time.localtime(ct / 1000)

data_head = time.strftime('%Y%m%d%H%M%S"', Tocal_time)
data_secs = (ct - int(ct)) * 1000

time_stamp = '%s.%03d' % (data_head, data_secs)
return time_stamp
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