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e 2020-09-07
o FNIAESIEIERYEN get_divid_factors , MiSRINRIESUESERBE
o RENENER. RENGLEEUZO=TE
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 AFEHEEMSERIFKEY get_cb_info
e 2023-02-06

o NIMEEEHEREIpimAYEEC 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 HIEEOSHRIThRT B &R

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

= 24 ExchangeCode UnicCode

o FRIMERENEIFIRERSIRAGIEN] get_period_list
e 2023-10-11

o get_market_data_ex SZIRENETFEANE B EREE
o HIEFHAIN MEENIFE
e 2023-11-09

o download_history_data MIEE TEHSE, FHEEEBEIEE TE

EOBE
E1TiEE
xtdata R IMIn QUSSR ARSAMNQMEIER, BMinQMUtETEMIEER, BIE

FREEREZRpythonE. ERRTHEIRSS RN AEREEIRTIBEIEFIMINIQMZ—ERY, EHE
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T EIRREGEO, (ERINFECHEMINIQMIEBAHREENEE, MRAETLABS N EEEROH
7. BEREIEREUREREL.

MFTEEO, ERRELHIEEE, HEZIRNSBEERE. ITRHREEIRNESE—RSRETR, B
TR AR E BRI,
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o TIBEUE (KL&LEURE. PEEURE, 1TRfNEsRERYEO)
o IhRexlsm (BEEORIER)
» subscribe_/ unsubscribe_1J18/1T15
= get_ FRENEUE
= download_ FEEUE
o EIRZX
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= |evel 1 HUERIHSERS A download_history_data #’7s, SLATEBSFH subscribe_xxx
I, {5 get_xxx 3REX
n |evel 2EHESLRTERS A subscribe_xxx 1Ji5), FH get_12_xxx3KEX, level2iR#IFHSE
HIEFME, BRZHEEERE
o 155E0RE
o SAEMIER
o HTHEEUEIRR D REEEEMER
Al -
= S BYiR R
e stock_code - 529/
o B9 code.market , {540 000001.5z 600000.SH 000300.SH
e period - A, AFRIFEIREAEHIFIEREUESE
o level1%E
= tick - DEHIE
= 1m - 1958hEE
= 5m - 573k
= 15m - 159§he:
= 30m - 30955PLk
= 1h - 1/\EPE
= 1d - H%;
o level2%E
= J2quote - level2SCAY{TIERER
m  J2order -level2iIZEFRIE
®m  12transaction - level2ZXERLAL
= J2quoteaux - level2SCAt{TE#NTE (ALRSEE)
®  J2orderqueue - level2Z&SLEHRTE—RYFIENTI
®  ]2thousand - level2TFR4E2 O
o IZTANR - FFEEUE
= warehousereceipt - HiS G
®  futureholderrank - HAESfE(I
® interactiveqa - B
» RERAIFLT
®  transactioncountlm - FERRGIT1OFLR
®  transactioncountld - IZXEIFITHR
= delistchangebond - B HRER

= replacechangebond - fF&ARERER
m specialtreatment - ST ZEHE
w BRE (BB, FBE) ZERE
= northfinancechangelm - BISIBESIRA 199N

= northfinancechangeld - {BFBESRAAER
= dividendplaninfo - ZIFIDESREE

= historycontract - JTERSA%IFE
= optionhistorycontract - HIfGEER

=  historymaincontract - AEFHEYN
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o HHESEE, BTIEEEHIEEISEE, XTASEER [start_time, end_time] X8 (BRBIEH
R) FREARZTF count MNEUE

start_time - E248A01E], ATNIANERRRIEIARE
end_time - Z55RAYE), A=A S R ERFRILERATE
count - BYEMNI, KFORNERERFNIRENE, FTOAAFERE, -189REIZED
BELL [start_time = "', end_time = "', count = -1] TTEBHIETE, (BEUEE
KEETASSHRERATK, EEEERHEERTE
e dividend_type - JRYAT0, ATFKEEIBELGTE, X tick EEAERIEIETRL
© none RE
front BIEMN
back [FE
o front_ratio ZtVRIEN
o back_ratio ZEHEENR
o Efth{K#hZE numpy. pandaseEFIEIREIRVSIEFFER

o AEHESRATRER/DX I numpyFipandasFERIERAKH, LA EREEARMRAREZ 8
B

o pandasEER|BR=EEUREEIPaneiFBHER, MaELlAdictikEDataFramef{E (JF4ER]
BESER(FERAxarrayFHEE, BWIDERERESUHEN)

o EXHFRIEERINSEIESAnp. pd, fnp.ndarray, pd.DataFrame

im R

o LHAUERTZEMELONTIELEIE, ESTRHEDR THEMIERGTE. FERITRHSHEEIETLL
REFBNSURFDELSIEEE, BiREMNCIEREN TR

o BRITRMTIBRMREIBRAIEIED, BRINBRITHAEREIS0. NRITHERS, #iNE
EEREERE

o IMRDKEDFHSEEEIMARR, THEMETH, HESIZEE NHEHRRIA

O O O o©o

[¢]
[e]

#1588

7RO
iTHISERRITIS

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

e BN
o ITFERRAYTIEEUE, RERT RS
o FUEHEEMcallbackik[El, #¥EEEperiodigERIEEANT KL
o HIFCERFEKNBEELEHLEUECE, ZURREIESHNETR, BT RIESIEES:,
BIEROTREYENHE count = 0 BIAT

i

o 3%
o stock_code - string &£
o period - string [EI&A
o start_time - string #S4ARY ]
o end_time - string Z55RAT/a]
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o count - int ZUBEMNEL
o callback - #uEHEXREIE

n [EEENFZ 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])

* &M
o iTHS, ITHAINRE A0, SHORE -1
.« &iE
o BRITAMETENS, HR EOMHA-ERR
ITRLIETIR

subscribe_whole_quote(code_1ist, callback=None)

e BX
o IJIIEHTIREIR, RELTHRS
o #EHEXMcallbackix[El, HUEXRELNDELIRE
e 2
o code_list- {XHBFIR, SHFHEANTHBEELMUIBAMS I

s EANTHBRATRITEESTSE, =™ ['sH', 'sz']
» EASARBARTHEENSEL, =fl: ['600000.5H', '000001.52']
o callback - #uEHEXREIE

n EEENFZIH on_data(datas) , EIEASE datas $&=L 9 { stock1 : data1, stock2 :
dataz, ...}

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

* &
o iTHS, ITHAINKE A0, SKHORE -1
. BiE
o JTHERERELIR SR
RiTTIRERE

unsubscribe_quote(seq)

. BY
o RITHHFIEEIE
. 8%

o seq - WJFEINREIRNTES
e IRME
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°o 7%
o BT
°o 7%

FHEL IR TISER
run()

e BY
o [EEIFILIERERNEITRS, —RATT RS TRSSEEEE
o B¥
o seq - WJFEIHREIRNTES
e IRME
o %
o &t
o AN oREERsleep, HEIGEERTOEIERIRTS, EERRTF NN REEREIR

KAV TIREE

get_market_data(field_list=[], stock_list=[], period='1ld', start_time='",

end_time="", count=-1, dividend_type='none', fill_data=True)
o MEFREUTIEER, BRERBUTRINEEREO
. BY

o field_list - list HIRFERFIER, E=NWALEBFER

o stock_list - list LB

o period - string A

o start_time - string #S44RY ]

o end_time - string £55RAT/A]

o count - int HIENEL

o BHUASH, ATFETFORt, EIEE T start_time, end_time, LATLlend_timeIEEEBIEY
countsk; Hstart_time, end_timefiRe, BUARNAMEGERITAIcCOUNtRETRE, &
start_time, end_time, count&BTRERT, ERABNAHISIREEE

dividend_type - string B&5 =,

fil_data - bool REMIGERTHREME

O O

o RE
o periody Im 5m 1d EKEEEART

= R[E]dict { field1 : value1, field2 : value2, ... }
n field1, field2, ... : EUE=ZER
= valuel, value2, ... : pd.DataFrame #EE, indexA3stock_list, columns/gtime_list
» RFEINMAIDataFrameEEHERE. X3 I1HEHE

o period/y tick SERHART
= JR[E[dict { stock1 : valuel, stock2 : value2, ...}
= stock1, stock2, ... : SRS
= valuel,value2, ... : np.ndarray #iEsE, REIERTIEEL time IEFFHES

o FF
o FRENIV2EUER R ELURL IR IV2EURINIR
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o FHEFEE AKX
RN A TIRE

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 MAMEHES AR TIREUE, AT HRE EIREUH LB R TIBEEE
o S
field_list - list HUBEFERFIZR, E=NALEBFER
stock_list - list §£IBFIZE
period - string JEJHA
start_time - string #244A78)
end_time - string Z55RAT/a]
count - int #ENK
dividend_type - string B
fill_data - bool 2ERIGIEFTIREUE
data_dir - string MiniQmtEE &2 userdata_minif&i, BTFEEEBEUEE. BAEB
U RxtdataRBIHEREBEMINIQMBEESAELIRER, THRIYMRE. NRFEREEE, oliE
HOURIRIZVEN data_dir BN, BT EEHEM xtdata. data_dir LAKMEEERIAE
o IR[H]
o period/g1m 5m 1d KZ&EHART

® jR[E|dict { field1 : valuet, field2 : value2, ...}
= field1, field2, ... : $UEFER
= valuel, value2, ... : pd.DataFrame #iE&, indexAstock_list, columns/gtime_list
= RFENSRMAYDataFrameiEERE. =2 |HEE
o period/y tick > EHART

® jR[E|dict { stock1 :valuel, stock2 : value2, ...}
= stock1, stock2, ... : B
= valuel, value2, ... : np.ndarray #iEEE, HEURATEIEL time IEEHESY

O O O O O O O O ©°

o &ZE
o {NHTFIKRElevel&UE

IRENRHEENRE

get_full_tick(code_1list)

o BEN
o JRENEIEERURE
e S
o code_list - {{BFIFK, SFHEATIHRBHELIBRAETSG
s EANRBRBEAFRTEEHE, =~Fl: ['sH', 'sz']
» EAGARBATRTFIEENSL, =ffl: ['600000.5H', '000001.52']
e R[]
o dict #UEE { stock1 : data1, stock2 : data2, ...}
o F/FE
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° %
IRENBRNENTE

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

. BY
o IRENSIUEIE
. 8%

o stock_code - £t
o start_time - string #24&At ]
o end_time - string £55RAT/E]
e IR[A]
o pd.DataFrame £fEEE
o FHE
o 7%

FWlevel21TEHREBER

get_12_quote(field_list=[], stock_code='"', start_time='"', end_time='"', count=-1)

o BX
o 3XENlevel2{TERAREUR

o field_list - list BHBRFERFIR, Z=NAELEPFER
o stock_code - string 29X

o start_time - string #S4ARY ]

o end_time - string £55RAY/E]

o count - int ZEEMER

o IR[EH]

o np.ndarray HUESE, REGEREEL time IEBFHES
o F/FE

o FEEFHERKITAIEIES8ERENE!

FHlevel2iZEEITEURE

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

o $kEllevel2ZFEFITEIE
. B4

o field_list - list IEFERYIFR, EEZNALEBFER

o stock_code - string §£1X3

o start_time - string #24aAt A

o end_time - string £55RAtE]

o count - int HIENEL

o np.ndarray #EEE, IREUERIARL time EFPHEY!
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o T|iE
o FEEFTHRWIIAVEEEZRERIE]

FEHlevel2iF ERLIZERE

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

e BEX
o FXEVlevel2FERMAEUR
o 5%
field_list - list HUBEFERIIR, E=NALIBFER
stock_code - string 2113
start_time - string #244A718
end_time - string £55RAT/a]
count - int EENK

O O O O O

o IR[E
o np.ndarray #iEE, LEUEITEEL time BFHES!
o &F
o EEREEFHERKITHIEIESEIRENE!
TEHhBITHEEE

download_history_data(stock_code, period, start_time='', end_time='",
incrementally = None)

o BX
o I FEHBITIEEIE
. B
o stock_code - string 29X
o period - string [EIHA
o start_time - string #S4ARt ]
o end_time - string £55RAT/E]
o incrementally - 2EMETE;
= bool - BEBIEETE
® None - {FH start_time 3=, start_time NENIEETE;
o IR[H
°o
o FiFE
o REZHAT, HFTEUETHEIRE
download_history_data2(stock_list, period, start_time='', end_time='",
callback=None)

o BN
o *FEHLITHEEIE, HERK
o 3%
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o stock_list - list §495IZE
o period - string [EI&A
o start_time - string #244At ]
o end_time - string £55RAT/E]
o callback - func EIEREL
» SHOIHEERict

= total - RTFEANE

» finished - BN

= stockcode - AR FEFERAIS LIRS

" message - AXER

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

'message': ''}

* i&H
o %
. BiE
o ELHUT, M FEIEFRIEEE
o BIESFMNET EAREREE SR
AV R B &R

get_holidays()

. BY
o FREVELLEIM AT RE A
. 8%
°o 7%
. EE
o list, FSIEYREIRTERIET
=
o %

KA Z B R

get_trading_calendar(market, start_time = '', end_time = '', tradetimes = False)

o BTN
o REUEEMHIRZHMN
o B
market - str 37
start_time - str &245AF18), 8UFFFER, ATFR HAITHIHE N2 HAYE
end_time - str Z55RAT18), 8{U=RTER. AT FR=BIRE
tradetimes - bool EE8 & HARXZITER

O O O o

o tradetimes ATrue, IRMEdict, keyustrEBIRaZZA BB, valuelistZEBIHIAS ZATEIER
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o tradetimes JFalse, iRMlist, 2EHYZZ BYIE
o B|iFE
o7

IRENSZZRIER

get_trade_times(stockcode)

. BY
o EEISEIBIS R
. BH

o stockcode - str §£LAD (540 600000.5H ) EXAIFHAD (5140 sH)
o IR[E
o list, BAMNRZZTER

o &
° %
IS REME R TE

download_cb_data()

. BY
o THAMATLEES
. 5%

o X[
°o %

o &I
°o 7%

KAV SR EIER

get_cb_info(stockcode)

o BX
o REHEERIBAIAZRER
o 5%
o stockcode - str GZ9XHS ({5140 600000.SH )
o X[
o dict, FJERER
o FE
o FETERIEREUE
REVFAZERG(E R

get_ipo_info(start_time, end_time)
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o IR[EIFTiGAYEEERIFTAR RIS S

o start_time: FFREHEER (Z0: '20230327")

o end_time: Z55RHAR (0: '20230327")

o start_time #J end_time JZ=NREISZPEHE
e R[]

o list[dict], FARFAWEE

©  securityCode - string iF&G
codeName - string fUAGEHR
market - string FiEtiil
actIssueQty - int ERATHE, HA: iF
onlineIssueQty - int M E&k4THE, Hfi. K
onlinesubCode - string HIEHY
onlineSubMaxQty - int g EFR, ffr. i
publishPrice - float Ki7i#s
isProfit - int BHCHEF 0. LWl MRZEF 1. L S&F
industryPe - float fFliiZ&=E
afterPE - float KATEHEZE

KAV FEHATIR

get_period_list()

e BX
o IX[EAJFAREEATIZR

o list EERFIZR

W55 EhmECl
RENMASS EE

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

« BX
o FRENSSEE
e 2

o stock_list - list §4IBFIZE
o table_list - list 1 EUEERBTRYIE
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L] 'Balance’ #E PR

"Income' #RE R
'cashFlow' #O G ER
'capital’ #IEARF
'Holdernum' #I AR AL
'ToplOholder' #1 K2R
'ToplOflowholder' #+ KiiEmK 4
'Pershareindex' #EERE R AR

o start_time - string #S44RY ]
o end_time - string £55RAT/E]
o report_type - string IREMILH T,

" 'report_time'  ##ib[HHA
'announce_time" #¥i H Y]

o IR[E
o dict #UEEE { stock : datas1, stock2 : data2, ...}
o stock1, stock2, ... : KB
o datas1, datas2, ... : dict Z{E£EE { table1 : table_data1, table2 : table_data2, ...}

= tablel, table2, ... : EHIERSZ
= table_datal, table_data2, ... : pd.DataFrame #UEEE, HUEFELFENMR - USEUE
FERFIZR
e &E
o7

TSR

download_financial_data(stock_1list, table_Tlist=[])

. BY
o TEHUSHIE
. 8%

o stock_list - list BZILIEHIZR

o table_list - list S5 EHERBFIFE
o IR[E]

° 7
o TE

o EZHIT, N FEEUETHEIRE

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

o THMELIE
. B

o stock_list - list HZLIB%IE
o table_list - list MEZEUEERTIE


af://n986

o start_time - string S4ARY ]

o end_time - string £55RAT/E]

£

® [lm_anntime IXEEHHEIFER, #% [start_time, end_time] SBEIHIE
o callback - func EIEREL

» SHOIHEERdict

= total - RTFEANEL
= finished - BTN
= stockcode - A FEFERIIELHED
» message - AREE
L def on_progress(data):
print(data)
# {'finished': 1, 'total': 50, 'stockcode': '000001.sz',
'message': ''}

e X[

° %
. &
o FEHIT, HIEIRSEREER

Bif71EER
RINSLOEMER

get_instrument_detail(stock_code)

e EN
o RENEAEMMER
o 5%
o stock_code - string &£
e R[]
o dict ZUE=8, {field1 :valuel, field2 :value2, ...}, HAZPIEESLIANRE None

o  ExchangeID - string &#miHL
InstrumentID - string &#)/0H
InstrumentName - string &#J4H
ProductID - string &% MAIID(HITE)
ProductName - string &ZIRHFGHR P
ExchangeCode - string &5 it
UniCode - string Zi—#i{Rig
CreateDate - str T HHI(WI5)
OpenDate - str IPOHHA(FE)
ExpirebDate - int B HE#ZFIMH
PreClose - float Ri#tiits
SettlementPrice - float RFiZ:EM#
UpStopPrice - float 4H ¥k
DownStopPrice - float 4HEE=H
Floatvolume - float WEKA
Totalvolume - float &4
LongMarginRatio - float £ L{FiE&%
ShortMarginRatio - float F:L{RiF4&%
PriceTick - float E/MiisAszheafs
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volumeMultiple - int &ZFRE GRS ST, ZRIAZD)

MainContract - int FEHEZMRIE, 1. 2. 3DHERE-FEHEL, FoFHEL, B=E
TEH

Lastvolume - int MEH#EQAE

InstrumentStatus - int &ZEMIRS

IsTrading - bool &XARGAIR S

IsRecent - bool RFERIEAAY

o &E
o IRTHRESHNIBERER
o BHEMM{SE createbate OpenDate FERZEAIE int TN str
IREN S L9358

get_instrument_type(stock_code)

o BN
o ZRENGZIZEE!
o B¥
o stock_code - string §£1XH3
o R[]
o dict BUE=HE, {typel:valuel, type2:value2, ...}, EAZFHEESLRHRE None

" typel, type2, ... : string G295

= valuel, value2, ... : bool EFRIZEESY
o "index' #EHL

'stock' #H

"fund' #Ii 4

'etf' #ETF

o BT
°o %

TR ZAYIE

get_trading_dates(market, start_time='', end_time='"', count=-1)
. BY

o RERZHFIFE
o ¥

o market - string H3A{{H3

o start_time - string #24aAt ]

o end_time - string Z55RAT/E]

o count - int ZUENEL
e R[]

o list Bf/EJBkFIER, [ date1, date2, ...]
o FFE

°o

IRENHRIRG 2=
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get_sector_list()

e BX

o BREURHFIE
. 8%

°o 7
o X[

o list #BRFIZR, [sector1, sector2, ...]
o FE
o FETHMRMINKER

IRENHRIR RS RRFUR

get_stock_1list_in_sector(sector_name)

. BY

o SRR IRFIE
. B8

o sector_name - string hRIRZFR
e IR[A]

o list B B%HIZR, [ stockl, stock2, ...]
o BT

o BENRDKER
THIRRZEER

download_sector_data()

° %

o BHHIT, THFEAEEM
BIRIRREART R

create_sector_folder(parent_node, folder_name, overwrite)

o parent_node - string X, A 'EH (BOAER)
o folder_name - string BEEJFEAIIRE B RZR
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o overwrite- bool 258z, MRBIFTREFE, ATrueldBkd, JFalseldtE
folder_name/SiEII¥F RS, RSANIFHABEBHNE— M FEENE.
ZKIAATrue

e R[]

o folder_name2 - string SCPREJFEAIRILBE R
o &E

o %

BUEERIR

create_sector(parent_node, sector_name, overwrite)

e BX
o GUEMRLR
o 2

o parent_node - string R, A EH (FUABR)
o sector_name - string fRIRZFR
o overwrite- bool EAEB=, MRBEIRTREFME, ATrueldBiid, JFalselitE
sector_name[SIBIIEFHRS, HRSAMNIFRBEBHNE— I FESRIE.
BN True
e jR[A]
o sector_name?2 - string SCRREUFEAIRILEA
o BiF
o7

AINEEXARIR

add_sector(sector_name, stock_1list)

. BY
o FFINEEMIRR
. 5%

o sector_name - string #RZFR
o stock_list - list B AZFIZR
e R[]

° %
. @i
° %

TEIRRIRE 53 BR

remove_stock_from_sector(sector_name, stock_1ist)

o QlEHRR
. 3%

o sector_name - string fRIRZFR
o stock_list- list B BEFIZR
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"total_capital’ # A

"circulating_capital' #C L htimAL
'restrict_circulating_capital’ #IR &I A
'm_timetag' # S ELEH
'm_anntime’ #a%EH
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import time
def conv_time(ct):

conv_time(1476374400000) --> '20161014000000.000"
Tocal_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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