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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):
R W
rreturn:
print("connection Tost")
def on_stock_order(self, order):
AT A%
:param order: XtorderXt%
ireturn:
print("on order callback:")
print(order.stock_code, order.order_status, order.order_sysid)
def on_stock_asset(self, asset):

win

RETHHEL

:param asset: XtAssetif%

ireturn:

print("on asset callback™)

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

FRAE AR B 4%

:param trade: XtTradexf%

:return:

print("on trade callback™)

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

won

Fr sz
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:param position: XtPosition¥f%

ireturn:

print("on position callback")

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

THAT R W HERE

:param order_error:Xtordererror 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):

R W %

: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):

5T A AR IS

: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%

rreturn:

print("on_account_status")

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

if _name__ == "_main__":

print('"demo test")

# pathymini gmt% i %eds H 3 Fuserdata_mini #4%

path = "D:\\iiisi~c 5 %o A& AR \\userdata_mini"'

# session_id A& i&s's, SREEATH 70 T4 [F 1Py thon 5B 75 EASE FH A [F] (19 22 1 4 5

session_id = 123456

xt_trader = XtQuantTrader(path, session_id)

# QIR ENKS H1000000365 [FHIESF K5 %) 5

acc = StockAccount('1000000365")

# StockAccount i LLHEE A SHIREIK S HRAL, )il s ' HUGANGTONG ', VAMEE
£ ' SHENGANGTONG '

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

# QIR G EIRIET R, Hm YR A

callback = MyxtQuantTradercallback()

xt_trader.register_callback(callback)

# RN LT

xt_trader.start()

# FRAIAC Gy, IRIBIOR AR IERE L)

connect_result = xt_trader.connect()

print(connect_result)



# WA Gy BIBEAT T B, T 5 AT PASCRIAE 2 EHE, IR [BlOZR 7= 1T Bel B 1)
subscribe_result = xt_trader.subscribe(acc)
print(subscribe_result)
stock_code = '600000.SH'
# AT EN T, BERET Hgh s, 5820 DL TR R DL RN
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)
# ERIT g S R
print('"cancel order:")
cancel_order_result = xt_trader.cancel_order_stock(acc, fix_result_order_id)
print(cancel_order_result)
# RSB T, #EORE T RS R S seq, seqrf LAfllon_order_stock_async_response
HIZFE X i response ) Witk
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)
# BEWIES
print("query asset:")
asset = xt_trader.query_stock_asset(acc)
if asset:
print("asset:")
print("cash {0}".format(asset.cash))
# AT H g5 TR
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))
# THHHITARRT
print('"query orders:")
orders = xt_trader.query_stock_orders(acc)
print("orders:", len(orders))
if Ten(orders) != 0:
print("last order:")
print("{0} {1} {2}".format(orders[-1].stock_code,
orders[-1].order_volume, orders[-1].price))
# B H T IR RAE
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))
# WU HAE R
print('"query positions:")
positions = xt_trader.query_stock_positions(acc)
print("positions:", len(positions))
if Tlen(positions) != 0:
print("last position:")
print("{0} {1} {2}".format(positions[-1].account_id,
positions[-1].stock_code, positions[-1].volume))
# AR I EE AT AR 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))
# FHZEARE, UL HEx
xt_trader.run_forever()

N R
XtQuantiz{TiZig

XtQuant 2 7 SIS ATEEAIPython APIHED, AILMOMINIQMTERFIHZEHHTRS. HEa. &
#rE. SNEE. SR, SEFOURKEIES. B R OSTHIEEEE.

XtQuant&iiz= i
RS hia(market)

e |ZTFff - xtconstant.SH_MARKET
o FATAfT - xtconstant.SZ_MARKET

¢

WS 2B (account_type)

e HALS - xtconstant.FUTURE_ACCOUNT

e fA%E - xtconstant.SECURITY_ACCOUNT

e {SF3- xtconstant.CREDIT_ACCOUNT

o HALSHAN - xtconstant.FUTURE_OPTION_ACCOUNT
o ARESHAMN - xtconstant.STOCK_OPTION_ACCOUNT
e FiEIE - 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 IA{REAEA - xtconstant.CREDIT_BUY

o B{RERSEH - xtconstant.CREDIT_SELL

o BHASCA - xtconstant.CREDIT_FIN_BUY

o FHs5SEH - xtconstant.CREDIT_SLO_SELL

o 3LZHAZ - xtconstant.CREDIT_BUY_SECU_REPAY

o HEiEX%5 - xtconstant.CREDIT_DIRECT_SECU_REPAY

o SEZ5IAFR - xtconstant.CREDIT_SELL_SECU_REPAY

o EIEIAFK - xtconstant.CREDIT_DIRECT_CASH_REPAY

o LIRFHELA - xtconstant.CREDIT_FIN_BUY_SPECIAL

o EINgts5sEH - xtconstant.CREDIT_SLO_SELL_SPECIAL

o ETINXLHIAZ - xtconstant.CREDIT_BUY_SECU_REPAY_SPECIAL
o EINEEHAZ - xtconstant.CREDIT_DIRECT_SECU_REPAY_SPECIAL
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o

(o]

EIRSESIAFR - xtconstant.CREDIT_SELL_SECU_REPAY_SPECIAL
EINEEAFN - xtconstant.CREDIT_DIRECT_CASH_REPAY_SPECIAL

o HABI/NEEXAS

o

(o]
o
[e]
(o]

o

FF% - xtconstant.FUTURE_OPEN_LONG

SEHES - xtconstant.FUTURE_CLOSE_LONG_HISTORY
4% - xtconstant.FUTURE_CLOSE_LONG_TODAY
FF=Z - xtconstant.FUTURE_OPEN_SHORT

SEREZ - xtconstant.FUTURE_CLOSE_SHORT_HISTORY
SEAZS - xtconstant. FUTURE_CLOSE_SHORT_TODAY

o HALRPURENAS

o

o

(o]

o

EZ, (i FES - xtconstant. FUTURE_CLOSE_LONG_TODAY_FIRST
2, (LHFERE - xtconstant.FUTURE_CLOSE_LONG_HISTORY_FIRST
2=, (555 - xtconstant. FUTURE_CLOSE_SHORT_TODAY_FIRST
=z, (LS ERE - xtconstant. FUTURE_CLOSE_SHORT_HISTORY_FIRST

o HALIFIREINAS

o

. #1

b

(o]

B oo o©

o i
o
o
o
o
o IRE
o

(o]

o O O

o O

(o]

o

(o]

=, MBEe, MEFe, hFS NERE, BA=-

xtconstant.FUTURE_CLOSE_LONG_TODAY_HISTORY_THEN_OPEN_SHORT
S, BEZe, HEFE, NEFE NERE, BHA=E-
xtconstant.FUTURE_CLOSE_LONG_HISTORY_TODAY_THEN_OPEN_SHORT
N, MB=E, HEFE, NEFS, NERE, BHE-
xtconstant.FUTURE_CLOSE_SHORT_TODAY_HISTORY_THEN_OPEN_LONG
N, MB=EE, HEFE, NEFE NERE, BHZE-
xtconstant.FUTURE_CLOSE_SHORT_HISTORY_TODAY_THEN_OPEN_LONG
SEN, AMESHLFE - xtconstant. FUTURE_OPEN

SEH, AMASEES - xtconstant. FUTURE_CLOSE

- EBREN

FFG - xtconstant.FUTURE_ARBITRAGE_OPEN
3, LA TEHE - xtconstant. FUTURE_ARBITRAGE_CLOSE_HISTORY_FIRST
X, A4S - xtconstant . FUTURE_ARBITRAGE_CLOSE_TODAY_FIRST

FHA

EZ, (L5 cIEHE - xtconstant.FUTURE_RENEW_LONG_CLOSE_HISTORY_FIRST
E%, {i5cFES - xtconstant. FUTURE_RENEW_LONG_CLOSE_TODAY_FIRST
EZ, HcFERE - xtconstant. FUTURE_RENEW_SHORT_CLOSE_HISTORY_FIRST
B, KIS - xtconstant. FUTURE_RENEW_SHORT_CLOSE_TODAY_FIRST

Y

SEANFE, LUTFHATFTNIREINEEZISS - xtconstant. STOCK_OPTION_BUY_OPEN
SFHF S - xtconstant.STOCK_OPTION_SELL_CLOSE

SEHFFG - xtconstant.STOCK_OPTION_SELL_OPEN

SLAFES - xtconstant.STOCK_OPTION_BUY_CLOSE

Z5HB - xtconstant.STOCK_OPTION_COVERED_OPEN

£ 503G - xtconstant.STOCK_OPTION_COVERED_CLOSE

IAE{THY - xtconstant.STOCK_OPTION_CALL_EXERCISE

INETT - xtconstant.STOCK_OPTION_PUT_EXERCISE

IF584%E - xtconstant.STOCK_OPTION_SECU_LOCK

UEESfAES - xtconstant.STOCK_OPTION_SECU_UNLOCK

o HABIHAI

(o]

HAESHATATHY - xtconstant.OPTION_FUTURE_OPTION_EXERCISE



A8 (price_type)

o i/t - xtconstant.LATEST_PRICE

e IS - xtconstant.FIX_PRICE
o XPESFT HB5R
o WNERLN - xtconstant .MARKET_BEST
o KESFT HB5R
o T BPEREIE] - xtconstant.MARKET_CANCEL

o THINEERRATEIE - xtconstant . MARKET_CANCEL_ALL

o thEff #iLR

o T ERA—HHRDAKFIES - xtconstant .MARKET_CANCEL_1
o WINEBRMTRYBIAFEIAL - xtconstant.MARKET_CANCEL_5
o THINBRMM—IUBPARIEE - xtconstant .MARKET_CONVERT_1
o THNBRMARYBEDALRIEE - xtconstant .MARKET_CONVERT_5
o FRFTRRE
B TASENRT ARSI - xtconstant . MARKET_SH_CONVERT_5_CANCEL
o BAARYEIATRLASRIEEBRI - xtconstant.MARKET_SH_CONVERT_5_LIMIT
o WFEARMINEEIE - xtconstant.MARKET_PEER_PRICE_FIRST
o ABBRMINEEIE - xtconstant .MARKET_MINE_PRICE_FIRST
o RZAT BREE AN

SEFRINIEZIE - xtconstant .MARKET_PEER_PRICE_FIRST

o ANARMINIEZIE - xtconstant.MARKET_MINE_PRICE_FIRST

BPAT AR AR SIBEEZIT - xtconstant .MARKET_SZ_INSTBUSI_RESTCANCEL
B TASENRT ARSI - xtconstant.MARKET_SZ_CONVERT_5_CANCEL
o EIRAZEEITHZIT - xtconstant.MARKET_SZ_FULL_OR_CANCEL

Z1EIk7S(order_status)

(o]

(o]

(o]

(o]

HEESZ =1 aX
xtconstant. ORDER_UNREPORTED 48 R
xtconstant.ORDER_WAIT_REPORTING 49 HR
xtconstant. ORDER_REPORTED 50 2R
xtconstant. ORDER_REPORTED_CANCEL 51 EHRAHA
xtconstant. ORDER_PARTSUCC_CANCEL 52 BBRATRL
xtconstant.ORDER_PART_CANCEL 53 BRIEL
xtconstant.ORDER_CANCELED 54 2
xtconstant. ORDER_PART_SUCC 55 ZBR%
xtconstant.ORDER_SUCCEEDED 56 2%
xtconstant.ORDER_JUNK 57 JRE

xtconstant. ORDER_UNKNOWN 255 =450
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HS4k7Z(account_status)

HEEEZER

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
X3k B M (transfer_direction)

HETZER

Bl

xtconstant.FUNDS_TRANSFER_NORMAL_TO_SPEED

xtconstant.FUNDS_TRANSFER_SPEED_TO_NORMAL

xtconstant.NODE_FUNDS_TRANSFER_SH_TO_S7Z

xtconstant.NODE_FUNDS_TRANSFER_SZ_TO_SH

Z=HE(direction)

WEETES
xtconstant.DIRECTION_FLAG_LONG

xtconstant.DIRECTION_FLAG_SHORT

SR (E(offset_flag)

=]

aX

73

IEH

EZ

Ehfiep

e

yat
ERIFTILE
eSS
BRI

RGER (DEER-EERE
BR)

FFER (SZefER)

= ax

510  AE&k-ZEEEIIREES
511 REXR-RRIEEEEBIES

TRAESKE LETRERY

512
TR
TRESIIR- AT RE LS
513 -
TR
[I=] ax
48 %
49 T
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H#ETER

xtconstant.OFFSET_FLAG_OPEN

xtconstant.OFFSET_FLAG_CLOSE

xtconstant.OFFSET_FLAG_FORCECLOSE
xtconstant.OFFSET_FLAG_CLOSETODAY
xtconstant.OFFSET_FLAG_CIOSEYESTERDAY
xtconstant.OFFSET_FLAG_FORCEOFF

xtconstant.OFFSET_FLAG_LOCALFORCECLOSE

XtQuantZUREL&E1IiREE
A= XtAsset

i
account_type
account_id
cash
frozen_cash
market_value

total_asset

ZEXtOrder

str

float

float

float

float

| aX
48 IN, FE
49 S, ¥

50 B
51 Sl
52 THE
53 SERIR,

54 AR

i3 £

WSXE, SRR
BREWS

DL

IREEEN

FemE

R&Er=
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=i
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

direction

offset_flag

k3ZXtTrade

str

int

str

int

int

int

int

float

int

float

int

str

str

str

int

int

pE

MERE, SNHUETH
BEWS

UEZ5AS, f40"600000.5H"
ITHRIRS

EEERRS

RERRE]

FIEHE, SNHUETH
ZIEHE

RNEE, SEEFH
NS

R3S

FIORES, 2NEUE=
FIERSER, WERRE
SREEEHR

THEEE

£2=hHH, BREAEE, sEFHR

REEME, RILFRXORESLSE, BT,
SR

6, HNEEES;
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B xE

account_type int
account_id str
stock_code str
order_type int
traded_id str
traded_time int
traded_price float
traded_volume int
traded_amount float
order_id int
order_sysid str
strategy_name str
order_remark str
direction int
offset_flag int
5B XtPosition

=3¢

account_type
account_id
stock_code
volume
can_use_volume
open_price
market_value
frozen_volume
on_road_volume
yesterday_volume
avg_price

direction

i 3 £

MKS28,

BEWS
IS
%}E:k#‘.l
PREERS
FX3ZRE)
BB
PR EH
TRRS

SR

SR

BEERRS

SRESEFR
EEET

257517, B

str

int

int

float

float

int

int

int

float

int

RZERE, BtFREIIRESL
SNEET

XZNT ﬁ'ﬁ%

TR
KSXK8, SHEIEF
REWS
IES S
FOHE
JRHE
Fehn

iE
IREEE
ERESi )
ERIFRR
BT

ZEhR, BREARE: £

AR
5=, HAET.

<

MR

F&, HINEEE

1
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SETERFITRIEXtOrderResponse

Bl
account_type
account_id

order_id

strategy_name

order_remark

seq

int

str

str

int

i £

kSR, SNEHEFHE
BAEWS

TRRS

SREERFR

ST
SETRERFS

SERBPEITRIEXtCancelOrderResponse

=it
account_type
account_id
order_id
order_sysid
cancel_result

seq

TERXWE

i
account_type
account_id
order_id
error_id

error_msg

strategy_name

order_remark

Bep s mEEiRXtCancelError

Hix

int

str

int

int

XtOrderError

int

int

str

str

str

b

KSKE, SRR
"AEWS

TRRS

BEETRS

2

S HBRERFS

i 34

KSXRE, SRR
RAEWS

TRRS
TERKIEIREDS
TEREMEKER
RIBEFR

FiEEE
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2 xE it

account_type int WSKE, SlziEFH
account_id str REWKS

order_id int TBRS

market int R5mim 0: L 1579l
order_sysid str BEEERS

error_id int TERKRMEEIRD
error_msg str TEREMEMRMEE

(EREWBEEXtCreditDetail
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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
ARRILEE
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 FIRMEZHES
fAfRaLIStkCompacts
Bt 5] P X
account_type int KSR, SNHEFH
account_id str REWS
compact_type int BHEE
cashgroup_prop int SLSPRIR
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 FIEEHEZ:
repaid_fare float [maNSE:
repaid_balance float [
instrument_id str USRS
compact_id str YRS
position_str str ERLER

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 £

KSR, SRR
"AEWS

LT KIR

UE5T%

RIS RHENE

IEFAES

b

WEXRE, 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 WSKE, SlEiEFH
account_id str BREWKS

broker_type int [F account_type
platform_id int F¥Ee5
account_classification int KED3E

login_status int WKSNRE, SlEETFH

XtQuant APIi5BR

RAigEEO
BUEEAPISLH

XtQuantTrader(path, session_id)

e BN
o glEEXtQuant APIFISLA
o ¥

o path - str MiniQMTZ Fiffuserdata_minify5eE2ERI2

o session_id - int SMiniQMTIBEHRIEID, ARNSIEEFRIEAE
o R[]

o XtQuant APISCHINTS:
o BF

o [FEEFIXtQuant APIFYIR/EEREEIZSLHIRTS:

o BERBER FREFEZECE—XtQuant APISL{
o M

path = 'D:\\iMEMGHER 7 %o A4 R\ \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 R

xt_trader = XtQuantTrader(path, session_id)

b3 I UEES
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register_callback(calTlback)

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

# QIS G RIS 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

° 7%
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 ZEEAN—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, HAFHRE, BERstopREHERLEREZE
e 2

° %

. 2E
° %

. &

° %
.

#xt_traderAXtQuant APISZAINI %
xt_trader.run_forever()

HEEMEREONERA%E

set_relaxed_response_order_enabled(enabled)

e BX
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o IEHIFEMBEXRZOMREIEZEBNIVMIEREIERE], LEIRERRE9EIERF
o 5%
o enabled - bool EBFE, EiASFalsexiF
o X[
°
o &F
o WRFFZ, TEon_stock orderFEXEIEFTRARLSERFA=FE, (EETFHEENEUEE
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_pushFiEARSEREEITEO
query_orders()

o RIFFEATFFRY, EifiRErespATEt4RZIHBAZIpush3TRk 2 EAME, XFERLERS
ERINEAAREREIM-REHRT

o FETMIFER, EifiREIrespdMERALIERE], BFIEEHRIT, BEHNERIRNrespd2
push3Z AR, tBREiiresp4hAIZRIEZEL push2 push3iXFMNEI—ATZIHEXAIEE
. BEEEROURZIFHN T LR

o (FHPBERIBERIECIMERFIE, BEBRT, #EFEon_stock_orderFEiXEIEHEER
EFREONSELHA, 0 query_stock_orders_async

REEO
ITRAKSER
subscribe(account)

o BEX
o IJHAKSER, BiIEREWKE. ZEER. IXER. HEER
. BY
o account - StockAccount ZELEKS
o IR[EH]
o IJIRHERER, TRKINRE, 1TRLMIRE]-1
o &ZF
o
o M5

o IJFEEME 1000000365

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

RiITAKSER

unsubscribe(account)
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. BY
o RIJHKSEE
. 2%
o account - StockAccount BEMKE
o IR[EH
o RITHERER, 1JTRAINRE, 1TREMIRE]-1
o &iF
°o
o A5l

o JFAEEMS1000000365
account = StockAccount('1000000365")

#xt_traderyXtQuant APISZHI 4
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 T EIRE
. 2%

account - StockAccount BEMS

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

order_type - int Z=EEY

order_volume - int EEH&E, RELIBRNENL, 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 RAERNATEARS, MNEERINTRESHATONERS, MEN-1EREEEN
. &

° %
o w6

o REREME10000003655HAIRITEN10008%, FEHARMNN1E10.57T, FEEE
J'order_test'

account = StockAccount('1000000365")

#xt_traderyxXtQuant 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)
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. BY

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

account - StockAccount FEMKS

stock_code - str IEZ5{CA8, 40'600000.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

(o]
(o]
[e]
(o]
[¢]
(o]
[¢]
(o]

e R[A
o IREITFEREKFSseq, HIWEEEINTRIEKFSAKTONERES, NMRI-1FTRETEL
154
o BT
o YNNI, MED FERLMTHEREMRE FERAMER
o RfI
o RREZREMES10000003655FHAIRITSLAN10008%, 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
. B8

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

o iX[H]

o IREIREMINALIEERES, 0: I, -1: FJEEBREN
o &E

o %
o

o REEREMS10000003653F1T B4RSSorder_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 IMEEHIEAREISRRS ST TR
. 2%

o account - StockAccount ZLEMKS
o market - int 3233
o order_sysid - str EEIEENESERS

o X[

o IREIZRAEMNALEEAIES, 0: 5T, -1 JRRBEREN
o &t

o 7
o =fl

o REZFEMS1000000365XEE GRS Horder_sysidiy LA FrEITHITHRIER

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 IRIBITHRRS R R
. B

o account - StockAccount BEKS
o order_id - int FRZEOIREIANITERRS
o IR[EH]
o RENRIEKFS, MIIEIEEERIEKFS IATORIERE, MNRA-1FTREFTEEY
o &F
o WNRKLM, METHEERAWEHEEDIRBIFRLVEE
51

o RERELMS10000003655F1TE RS Horder_idIEITHITRHIER

account = StockAccount('1000000365")

order_id = 100

#xt_traderAXtQuant APISELIX} %

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 ZEEMKE
o market - int 322 Hi%
o order_sysid - str 5EtEEHNEEHES
o IR[H]
o REMBIEKRFS, HIWEEEINHRIBEKRFSHATORIIEERS], MNRA-1F-EZIERY
o FF
o YNERKM, NESEERAMEHERZIREIHBELAMEE
o RfFl

o IREZRELMS1000000365XEEEEMmE 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
o S
o account - StockAccount ZEME
o transfer_direction - int Xll#k7/5M, WEHEFELXIILTGR(transfer_direction)=ERi A
o price - float XL EER
e 1R[]
o (success, msg)

= success - bool XIRIBIERERLIN

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

query_stock_asset(account)

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

o JIREINoneRREIHSM
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o =fl

o EARERSME10000003655FRATEF=EE

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

ZE5iH

query_stock_orders(account, cancelable_only = False)

o EASIETINLAREET
. B

o account - StockAccount ZEMKS
o cancelable_only - bool {XEiHa{HZEIE
o IR
o ZMKEXIRIAYY BB ZEFEXTEXt0rderfEpflistaiE None
o &F
o NoneXRIERAMWSHEHHAZTIEIIFRAZT
5

o EAREREME10000003653MAVKE BIFEEIE

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

FX3ZEif

query_stock_trades(account)

. BY
o EHFZEMKEWMNAHBFREMI
. BH
o account - StockAccount BEKE
o IR[EH
o ZMKEIXIRAYZ HEFB B3I E Xt TradeBRYflistaENone
o &F
o NoneFrEAAMEEHHMRITIFRAT

BN/

o EHRRERESME1000000365% AT HEFE KA

account = StockAccount('1000000365")
#xt_traderiXtQuant APISLZBINT %
trades = xt_trader.query_stock_trades(account)

i SacA=11
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query_stock_positions(account)

o BN
o HREWEXMAYEE
o 3%
o account - StockAccount ZLEMKS
o IR[EH
o ZMKEXMIIREITIFEIISXtPositionBREAYIistEE None
o &ZF
o NoneXRTIEREMWHEHHFCIIERAT
o A5l

o EARERESMWE10000003658MAIRFIEFE

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

(EREEEA
(ERE~ES
query_credit_detail(account)

o BX

o EiEHEEMSXIMAYEF
. 2%

o account - StockAccount ZELMKS
o IR[EH]

o ZEAMKF R E=IFEXtCreditDetail AR listE;Z None
o &FF

o NoneFREIBEM

o BEBER T IMREKERE—MNFAEEERE
o 75l

o EAEHEREME1208970161 MV E = SE

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

RRSLIER

query_stk_compacts(account)

o EASMHSIRAIRESL
. 3%

o account - StockAccount ZEMKE
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e R[]

o ZMKFIIRIAYA RS LIS StkCompactsBRgAYlistal & None
o FE

o NoneXR rEHIAXMEERRENFIRAZT

o =fl

o EAEREEME1208970161 % MAYGRIES A

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

RIERLSIRRIER
query_credit_subjects(account)

. BY

o HFREWKSXMAYRE SR
. B8

o account - StockAccount ZELEKS
e jR[A]

o 1ZMKPXIRAYRL SR BESARAIXISR CreditSubjectsZARAYlistaE & None
o FE

o NoneFRrEIAAMEE MRS IRITIRAT
o M5

o EAEREREME1208970161 XM ARHARISIREY
account = StockAccount('1208970161', 'CREDIT')

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

oS EURES
query_credit_sTo_code(account)

. BY
o EAZREMKSIINAYIRISEYE
. 2%
o account - StockAccount BEMKE
o IR[EH
o ZMFNIRIAY A RS HHEXT S CreditSloCodeBRAIlistaZE None
o &iF
o NoneFRIERKLMEETRSEIEIIRAT

o fl

o BEAERAELWE12089701613I AV RS UE
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account = StockAccount('1208970161', 'CREDIT')
#xt_traderyxtQuant APISZHI% %
datas = xt_trader.query_credit_slo_code(account)

trRYBRmE

query_credit_assure(account)

o ENX
o HFREMEXIMAVRAIEIRR
o ¥
o account - StockAccount FEMKE
e R[]
o ZMFRI R HIMREIIRIR RIS CreditAssureZBaEHlistaE None
o &E
o NoneXREALMEEITRAVEREIIRAT
o A5l

o EAEAAEWS120897016 1 IMANRINEIRTR

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

Hit&igizn
FIZEREHE SR

query_new_purchase_1limit(account)

o ENX

o EIAFTIRFRMIENE
o 5%

o account - StockAccount ZEMKS
o 1R[]

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

» kB - BIBIR, sH - £, sz - iRl
= number - int ATERMEAZEL

o EE
o HIBRNARREHWIME, FREFRIHWIERE100005K

SAMRERER

query_ipo_data()

. BY
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o EAHABMRFIRER
o 5%
o 7
o X[
o dict FTBGHIREEEIESE
= {stockl:info1, stock2: info2, ...}
m stock - str BFYLES, 40 '301208.52
= info - dict FAZ(EER
= name - str EFBTR
= type - str mFHSEEY
B STOCK - I%ZE, BOND - {&H&H
= minPurchaseNum / maxPurchaseNum - int §/)\ / B KERIAZAE
= BfTARR (RE) /5K (RF)
= purchaseDate - str B HER
® jssuePrice - float 1T
= JREHETAG
{'754810.SH': {'name': 'F L kfi', "type': '"BOND', 'maxPurchaseNum':
10000, 'minPurchaseNum': 10, 'purchaseDate': '20220627',
'issuePrice': 100.0}, '301208.sz': {'name': '""IREME', 'type':

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

o &HiE
o 7%

KSEEEH

query_account_infos()

. BY

o HEFEASIKS
. BH

° %
. &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 H3{&

m debt - double taf&k

BEEaieEn

query_com_position(account)

o KR SEHEBIESRHFE
s S
o account - StockAccount FEMKS
o IR[H
o result - list FE{EE%ZFE[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 ERER]FHE

EIVEES

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

win

BRI
‘return:
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win

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

KRS 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 s 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):

FEO(E 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:Xtordererror Xf%

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 EEPSEi3ES

:param cancel_error: XtCancelError X%

ireturn:

win

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.sedq)

&R

on_disconnected()

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

on_account_status(data)

o TENX

o IKERFSEZTHEE
o ¥

o data - XtAccountStatus IEERE R
e iR[A|

° %
. &%
° %

BrE(EEEE
on_stock_asset(data)

response.error_id,
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.

o data - XtAsset BrE{=8

° %

o &t

° %

EEERIEE

on_stock_order(data)

o FIEEREMEX
S
o data - XtOrder EEER

&E]
° 7%
o BT
° 7%

o data- XtTrade 3SR

° %
. &%
° %

FHeEREE

on_stock_position(data)

e BN

o ¥HBEEZHEE
o ¥
o data - XtPosition I B{=8
e IR[A

o %
o &iF

o %
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TERXMIEEHEX

on_order_error(data)

o« ‘X
o TERKMISEHEE
s B

o data - XtOrderError FTELW{ER
o IR[H

°o I
o BF

°o

2 CE SIS :3eS

on_cancel_error(data)

. BY
o BEAMISEAHEL
. BY

o data - XtCancelError {{EELMSE
o IR[EH

°o I
o BF

°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 %
o &t

o X%
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