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o HMINKRWSEHEBESHEGHEO query_com_position
e 2023-10-16

o INHEASE TR TSREY
m  xtconstant.MARKET_BEST - i\ &N [XBRIAR]
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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):

W

ireturn:

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

ZHE EHRHEE

:param order: XtorderXt%

rreturn:

print("on order callback:™)

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

P& B HEIE

:param asset: XtAssetXf%

ireturn:

print("on asset callback")

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

:param trade: XtTradexf%

:return:

print("on trade callback")

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

Fr gk

:param position: XtPositionxf%

:return:

win

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

ZEFRR A%

: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):

EHEIP R HieS

:param cancel_error: XtCancelError X%

ireturn:

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 NN CIE i30S

:param response: XtOrderResponse Xf%

:return:

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%

:return:

print("on_account_status")

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

if _name__ == "_main__"
print('"demo test")
# pathymini gmt% i %eds H Fuserdata_mini #42
path = 'D:\\iVRMGER % %o B R\ \userdata_mini'
# session_id AT, NS 70 TAE B Py thon SEm 7 2448 HI AN [F) () 2 i 4 5
session_id = 123456
xt_trader = XtQuantTrader(path, session_id)
# QI 4K 5 81000000365 (HIEFK 5% %
acc = StockAccount('1000000365")
# StockAccountr] UHIZE AN SHURE MK SR, Wiy s fk ' HUGANGTONG ', PR
f&' SHENGANGTONG'
# acc = StockAccount('1000000365', 'sTOCK")
# BIERAC G RN G, R B BRI BT
callback = MyxtQuantTradercallback()
xt_trader.register_callback(callback)
# AN A
xt_trader. start()
# LA G, R BIORRERRL)
connect_result = xt_trader.connect()
print(connect_result)
# WA Gy BIAT T B, T 5 5 o] PASCRNAE 2 E4HE, IR [BlOZR 7= 1T Bl B 1)
subscribe_result = xt_trader.subscribe(acc)
print(subscribe_result)
stock_code = '"600000.SH'



# AR EN T, BREET Hgh S, JE2En] DL TR A DL B M ERITIRES
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 SR
print("cancel order:")
cancel_order_result = xt_trader.cancel_order_stock(acc, fix_result_order_id)
print(cancel_order_result)
# RSB T, #0RE T RiE KT Sseq, seqr] LAfllon_order_stock_async_response
HIZHE i response st vt sk
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)
# BEWUES
print('query asset:")
asset = xt_trader.query_stock_asset(acc)
if asset:
print("asset:")
print("cash {0}".format(asset.cash))
# MRIEIT BT A RHE
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))
# EUWH A NZSE
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))
# TR HTA R RAL
print('query trade:")
trades = xt_trader.query_stock_trades(acc)
print("trades:", len(trades))
if len(trades) != 0:
print("last trade:")
print("{0} {1} {2}".format(trades[-1].stock_code,
trades[-1].traded_volume, trades[-1].traded_price))
# HWLHIA NG
print(''query positions:")
positions = xt_trader.query_stock_positions(acc)
print("positions:", len(positions))
if Ten(positions) != 0:
print("last position:")
print("{0} {1} {2}".format(positions[-1].account_id,
positions[-1].stock_code, positions[-1].volume))
# AR I EE AT A f 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))
# PBHIELRRE, s otk
xt_trader.run_forever()

=

XtQuantiztTiZtE

1 ¢

XtQuantzy% 7RISR ZATR ZAIPython APIHEL, BILAFIMINIQMTEFinREHTIRE. HER. HiF

B, EEEE. maRss. EEEcIRBEIES. &5, RIS OSETHNEEEE.
XtQuant&iiESa
R Zhis(market)

e _A3Af - xtconstant.SH_MARKET
o SRAZPf - xtconstant.SZ_MARKET

M-S 28 (account_type)

e HBLS - 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 RIIE - xtconstant.SHENGANGTONG_ACCOUNT

Z1638)(order_type)

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

o IBREEILA - xtconstant.CREDIT_BUY

o IB{RFSEH - xtconstant.CREDIT_SELL

o BHARSLA - xtconstant.CREDIT_FIN_BUY

o RhZSEH - xtconstant.CREDIT_SLO_SELL

o 3ZHAES - xtconstant.CREDIT_BUY_SECU_REPAY

o HEi¥As5 - xtconstant.CREDIT_DIRECT_SECU_REPAY

o SEZHIAFX - xtconstant.CREDIT_SELL_SECU_REPAY

o EEAFK - xtconstant.CREDIT_DIRECT_CASH_REPAY

o LIFEHELA - xtconstant.CREDIT_FIN_BUY_SPECIAL
o EINEts5sEH - xtconstant.CREDIT_SLO_SELL_SPECIAL

o ETINELHIAZ - xtconstant.CREDIT_BUY_SECU_REPAY_SPECIAL

o EINE#EHAZ - xtconstant.CREDIT_DIRECT_SECU_REPAY_SPECIAL

o EINEEHIAFK - xtconstant.CREDIT_SELL_SECU_REPAY_SPECIAL

o EINE#EILA - xtconstant.CREDIT_DIRECT_CASH_REPAY_SPECIAL
o HRES/SHENAE
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o FFZ% - xtconstant.FUTURE_OPEN_LONG

o SREZ - xtconstant.FUTURE_CLOSE_LONG_HISTORY
o YA&Z% - xtconstant.FUTURE_CLOSE_LONG_TODAY

o FFZ - xtconstant.FUTURE_OPEN_SHORT

o YZREZ - xtconstant.FUTURE_CLOSE_SHORT_HISTORY

o Y47 - xtconstant.FUTURE_CLOSE_SHORT_TODAY
o HALSPUSEXIE

o ¥z, (5SS - xtconstant. FUTURE_CLOSE_LONG_TODAY_FIRST
¥, (LS FERE - xtconstant. FUTURE_CLOSE_LONG_HISTORY_FIRST
R, (A FES - xtconstant. FUTURE_CLOSE_SHORT_TODAY_FIRST
o YZ=, {5 FHE - xtconstant.FUTURE_CLOSE_SHORT_HISTORY_FIRST

o HAGSRHREXAS
o =, WHEE, MEFE, MEFS, WERE BH=-

xtconstant.FUTURE_CLOSE_LONG_TODAY_HISTORY_THEN_OPEN_SHORT

o =i, WBEE, MATFe, AT WERE BHF=-

xtconstant.FUTURE_CLOSE_LONG_HISTORY_TODAY_THEN_OPEN_SHORT

o XA\, WBEE, EFe MEFS UERE BHS-

xtconstant.FUTURE_CLOSE_SHORT_TODAY_HISTORY_THEN_OPEN_LONG
o N, WBEE, MEFEE, MEFE NERE BHEZ-
xtconstant.FUTURE_CLOSE_SHORT_HISTORY_TODAY_THEN_OPEN_LONG
o LN, MELFES - xtconstant. FUTURE_OPEN
o S, MAHFEB - xtconstant.FUTURE_CLOSE

o HAf: - 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 HAtIREHH
o BZ, LHFHE - xtconstant.FUTURE_RENEW_LONG_CLOSE_HISTORY_FIRST
o FZ, (HHFES - xtconstant. FUTURE_RENEW_LONG_CLOSE_TODAY_FIRST
o BZF, {tHEHE - xtconstant. FUTURE_RENEW_SHORT_CLOSE_HISTORY_FIRST
o EFZ, i5FS - xtconstant. FUTURE_RENEW_SHORT_CLOSE_TODAY_FIRST
o IREEHAN

SEANFE, LATBEFNREEZIZSS - 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

INEITARL - xtconstant.STOCK_OPTION_PUT_EXERCISE

IFS8H%E - xtconstant.STOCK_OPTION_SECU_LOCK

IF5ARE - xtconstant.STOCK_OPTION_SECU_UNLOCK

HALRHAY

o HARHARYTHN - xtconstant.OPTION_FUTURE_OPTION_EXERCISE

At KB(price_type)

e &/t - xtconstant.LATEST_PRICE

[¢]
(o]

o O

O O O O O O o

(o]


af://n341

e IETEM) - xtconstant.FIX_PRICE

o JPrSFRT BALR
o WNERMH - xtconstant.MARKET_BEST

o KFHFT HALR

o THINBNRKFEIEL - xtconstant.MARKET_CANCEL
o THINEERASEHE] - xtconstant.MARKET_CANCEL_ALL

o thEff #ER

o THINRM—rUBPAFRIES - xtconstant .MARKET_CANCEL_1

o THINERMTRYBEPALTIEL - xtconstant .MARKET_CANCEL_5

o TINEBRM—RYBIEFEIEE - xtconstant.MARKET_CONVERT_1

o THINRMERUBPAFIEE - xtconstant .MARKET_CONVERT_5
o FRFTRRE

o BRUTARSEDATALAZRISIEN - xtconstant . MARKET_SH_CONVERT_5_CANCEL
o EBLTARSEDATALASRIEEPRY - xtconstant.MARKET_SH_CONVERT_5_LIMIT
o WEHRMMNIEEIE - xtconstant.MARKET_PEER_PRICE_FIRST
o ARARMINEEIE - xtconstant .MARKET_MINE_PRICE_FIRST
o RAZFT BREE HAY
SHEHRMNIEESE - xtconstant.MARKET_PEER_PRICE_FIRST
A BRMINEEIE - xtconstant.MARKET_MINE_PRICE_FIRST
BPRT AR ASTRISRIBISHZIT - xtconstant .MARKET_SZ_INSTBUSI_RESTCANCEL
B ARSBEIRT AT SIB8S - xtconstant.MARKET_SZ_CONVERT_5_CANCEL
o LENRAEIBIESZESE - xtconstant .MARKET_SZ_FULL_OR_CANCEL

FIBIKS(order_status)

O O ©O

(o]

ETER =1 aX
xtconstant. ORDER_UNREPORTED 48 KR
xtconstant. ORDER_WAIT_REPORTING 49 R
xtconstant.ORDER_REPORTED 50 2R
xtconstant.ORDER_REPORTED_CANCEL 51 e
xtconstant.ORDER_PARTSUCC_CANCEL 52 EBRkAFRL
xtconstant.ORDER_PART_CANCEL 53 =S
xtconstant. ORDER_CANCELED 54 2
xtconstant. ORDER_PART_SUCC 55 EBAK
xtconstant.ORDER_SUCCEEDED 56 2k
xtconstant.ORDER_JUNK 57 JRE
xtconstant. ORDER_UNKNOWN 255 R0

HSIKE(account_status)
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AT ER

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

Xtk 5 E(transfer_direction)

HETER
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

ZZ=AM(direction)

HETER

xtconstant.DIRECTION_FLAG_LONG

xtconstant.DIRECTION_FLAG_SHORT

2 iR(E(offset_flag)

=]

Diatte
HERIFIIE
Wz E
ERIHERTIT
RoERE (REER-EZRiERE

BR)

FFER (BEfER)

510

511

512

513

aX
BReNK-SRESIIREES
BREXR-MRESTEEES

TRESHK- LEHRERI
TR

PRESHKR-RN T RE LS
TR

=1 ax
48 %z
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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B xE bE S

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

MW=(=EIXtAccountinfo

=1 8 i

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 WKSRE, SlEEFH

HHEEXREIEONRIEXtSMtAppointmentResponse

B ] e 3

seq int FLEKRFS

success bool ERiEEEHIN

msg str RIRER

apply_id str ERBNNREESRERS, SUIRE-1
XtQuant APl BB

EEgEREO
BUERAPISEH

XtQuantTrader(path, session_id)

o BlEEXtQuant APIBYSL
o B

o path - str MiniQMTZEFimuserdata_minifJFeE KR

o session_id - int SMiniQMTEENAIEID, FARENSIEEFRIEAE
o R[]

o XtQuant APISCA3T5:
o &t

o JEEXIXtQuant APIRVERFERFREIZEHIRIS


af://n1253
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BERTRJECIE—XtQuant APISL/
o A5l

path = "D:\\IEiEZ 5 Lo A& MER\\userdata_mini'

# session_idN&iESS, SIS 7% A F 1Py thon 5 7 ZAHE FH A [F 1 216 4 5
session_id = 123456

# 15 252 10 BT A s K A8 P 12 SE 810 %

xt_trader = XtQuantTrader(path, session_id)

iERRElIESE
register_callback(calTlback)

e BX

o FENEEAIRT S EAREIAPISSHI, FRLLKS ERIEE
. 8%

o callback - XtQuantTraderCallback [BliJEZESLHIRTS:
e jR[A]

o %
o FE

o 7
o M5

# QIR 5 RS G, I BRI R
class MyxtQuantTradercallback(XtQuantTradercallback):

pass
callback = MyxtQuantTradercallback()
#xt_traderyXtQuant APISEHIX S
xt_trader.register_callback(callback)

HFAPIRR

start()

. BY
o BERBLRE, HERBHBLIFE

o %
=S

°o %
Nl

# JABNAE G kAE
#xt_trader AXtQuant APISLZHIXf %
xt_trader.start()
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elEEER
connect()

. BN
o FEEMINIQMT
o ¥

o EEERER, EEMINRE, KKIREHFO

o ZEERAN—IXMEE, MITERETREE, FEBXENER
o Tl

# FRALAT Gy, IR IB0R RIERE R
#xt_traderyxtQuant APISLHIXf 4
connect_result = xt_trader.connect()
print(connect_result)

E1hiETT
stop()

o BX
o {=1EAPIEN

°o 7%
o BT

° 7%
o Tl

#xt_traderAXtQuant APISZAINI %
xt_trader.stop()

FEISRISEEANEFRE

run_forever()

. BY
o [BEMATAIE, HNBMHRTS, HEIstopRERARLATIESE
. 8%
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° %
o w6

#xt_traderyXtQuant APIZZ{IXf %
xt_trader.run_forever()

FREMEREONERA%E

set_relaxed_response_order_enabled(enabled)

e BN
o EHIFENBEKEORNREIZEEMNIVMNIEREERE], LEREFEMNIIEIRNF
o S¥
o enabled - bool E6FHE, EiAAFalsexiF]
e 1R[]
°o %
o FE
o WMEFF, fEon_stock_orderFHEXEAFIEABRISERTRE, EERFHEXAIEIET
M F ST EAHE

o timeline tl t2 t3 t4
callback pushl  push2 push3 resp4
do query4 -------—-------—--- A

o fflgn: BIFEL t2 BINZIEIA=RFICEUE, Ton_push1hiEARSEIEE TN
query_orders()

o KRIFETIFRS, EifiRElrespdfEt4RIZIAEAZIpush37eplc fEbIE, XESRLEHT
ERIEIRAEREIMRERT

o FEWMIIFR, EiFREIRrespdHERLIZRE, EFIESEHNIT, EREZIRrespdE
push3Z/ERIRT, BRiRiRresp4sPAIEIEZELpush2 push3XFEMEI—HIZIFEEATETE
#r, (BEERROEZIEHEANT LR

o (FRTIBERIERISLIMEN RIS, BEBR T, #EFEon_stock_orderEHEXEIEFER
EHREONSEMA, 0 query_stock_orders_async

FEEO
ITRAKSER

subscribe(account)

. BY
o IJHKSER, BEREKE. RIEER. IXER. HeER
o ¥
o account - StockAccount BEKE
o IR[EH
o JTRERER, TJIEMAINRE, 1TREKMIRE]-1
o BF

°o %


af://n1467
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o =fl

o JEBEELME1000000365

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

RiITRAKSER

unsubscribe(account)

o EN
o RITAKEER
o 5%
o account - StockAccount ZEKS
o IR[E
o RITHERER, 1TRAINRE, TTHELMIRE]-1
o FF
ok
o A5l

o 1JEBEELME1000000365

account = StockAccount('1000000365")
#xt_traderyXtQuant APISZHIX %
unsubscribe_result = xt_trader.unsubscribe(account)

RERRZL RS

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

o BX

o YIRREEHIT NERIR(E
o S
account - StockAccount FEMKS
stock_code - striF&{ES, %0'600000.SH'
order_type - int =8
order_volume - int ZFE8(&, RRELNER NEPEAL, FRELTK RN
price_type - int #R{3EEY
price - float ZFEINE
strategy_name - str ZRESRZFR
order_remark - str ZHE&iE

O O O 0O O O O o

. &M

o ROLERMNTHMS, MNETETRARSAATONERY, MEH-1RREEEN
. &

o %
. W


af://n1530
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o RREZREMS10000003653HARITSEAN10008%, ERARMN11&10.57T, BIEHE
J9'order_test'

account = StockAccount('1000000365")

#xt_traderyXtQuant APISLHRINf &

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

RRERTIRE

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

o BX
o WREHTRL TRIEE, B TREOWNRIEERE Y FTHRIEKFSseq, SUE!
on_order_stock_async_responsefI&Ft/ %
. 2%

account - StockAccount BEMKS

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

order_type - int ZHEE8

order_volume - int Z¥E8&E, RRELNIR HEBAL, FRELTK RN
price_type - int @158

price - float EFEINE

strategy_name - str ZRESRZFR

order_remark - str ZE&iE

O O O 0O O O O o

o iX[H]
o REFEIEKFSseq, NEEENTRIEKRFSHKTORIERES, MRA-1RTEER
W
o« &E
o WK, MWiEid FERAMERERZAIRE FRIKER
o Tl

o KRERESME10000003655HAIRITEN10008%, EHARMNNIE10.57T, BIEEF
Jg'order_test'

account = StockAccount('1000000365")

#xt_trader AXtQuant APISLZHIXf %

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

o HHETRRS BT TR
. B

o account - StockAccount BEMKE
o order_id - int BZ TFERZEOREANTRRES
o IR[EH]


af://n1602
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o REIEEMINAHRERIES, 0: I, -1: TRk
o it
°x
o =l
o RREFEEME10000003655F1T EIHE Sorder_idRIZIEHTHIER

account = StockAccount('1000000365")

order_id = 100

#xt_trader’yXtQuant APISEZHIXT %

cancel_result = xt_trader.cancel_order_stock(account, order_id)

cancel_order_stock_sysid(account, market, order_sysid)

. BY
o IEETIEARENA RSN ST TR
. 2%

o account - StockAccount BEMKE
o market - int 32 ZMiH
o order_sysid - str HEIEENESERS

o X[

o IREIZRAEMNALEEAES, 0:5I, -1 "RRBEREN
o &t

o %
o fl

o REZEME1000000365XEE GRS Horder_sysidiy LA rEITHITHIR

account = StockAccount('1000000365")

market = xtconstant.SH_MARKET

order_sysid = "100"

#xt_traderyXtQuant APISLHRINf &

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

(PELTs L]

cancel_order_stock_async(account, order_id)

o HHETRRS BT R ERRE
. B

o account - StockAccount BEMKE

o order_id - int FRZECIREIINTRRS
o IR[EH]

o IREIERIEKRFS, IIEIEEIRRIEKRFS HATORIEES, RN 17 ~EFEEM
o BiF

o WKW, METHEERAWFHEREOIRBIERLVEE

o =fl
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o RREZREMS10000003655F1TE RS Horder_idIEITHITREHER

account = StockAccount('1000000365")

order_id = 100

#xt_traderyXtQuant APISLBIXT %

cancel_result = xt_trader.cancel_order_stock_async(account, order_id)

IRERTEE

cancel_order_stock_sysid_async(account, market, order_sysid)

s BX
o RiEFHEARENERRSHEITHITRIERMBIERE
e 2

o account - StockAccount ZLEKS

o market - int 32Z A

o order_sysid - str FEIEENERERS
e jR[A]

o RENHRIEKFS, AIIEIEEERIEKFS AATORIERE, R 1FTREFTEY
o F/FE

o YNERKM, NETEERAMEHEROIREIFBEEAKER

o =fl

o REZFEMS1000000365XEEE RS Horder_sysidiY_LAEITHITHR SRR

account = StockAccount('1000000365")

market = xtconstant.SH_MARKET

order_sysid = "100"

#xt_traderyxtQuant APISZHIX 5

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

BRI
fund_transfer(account, transfer_direction, price)

. BY
o BWERIK
. 8%

o account - StockAccount FEMS
o transfer_direction - int Xtk /A, WEEEFHLIIEA M (transfer_direction)=E&iAA
o price - float X1k &R
o IR[H]
o (success, msg)
= success - bool XK ER B
= msg-str RIRER

IRREIEEO
(=11
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query_stock_asset(account)

o BN
o HREMSXIMAIEF~
o 3%
o account - StockAccount ZLEMKS
o IR
o ZMKSXIRAVEF=IIZXtAssetakENone
o &F
o JR[EINoneFREIALKK
o A5l

o EHRERESWE1000000365%RATEF=EHURE

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

ZT5iH

query_stock_orders(account, cancelable_only = False)

. BY
o BEESHERIMAILAFEET
. 5%

o account - StockAccount ZELEMKS
o cancelable_only - bool (Y& E[HZEIE
o X[
o ZMKSIIRAYE BB RIS XtOrderBafYlistei& None
o &FiE
o NoneXRrEAANEHELHELIIRAT
51
o HfREREE1000000365%MAIMS BFFEEE

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

FY3ZEif

query_stock_trades(account)

o HIFREMEXINAIHBHRER3E
o ¥
o account - StockAccount ZFEMKE
[=]

o ZMEXIRAYZ HRFBE B3I E Xt TradeBRfYlistaENone

-
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o J|iE
o NoneFREIAKMEHE X HMZFIRNT
o

o EARERSME1000000365%MAY HEFERAS

account = StockAccount('1000000365")
#xt_traderyXtQuant APIZZHIXf %
trades = xt_trader.query_stock_trades(account)

HEeEl

query_stock_positions(account)

o BX
o HREKSEXWMAYEE
. BH
o account - StockAccount ZEEMKS
o IR
o ZMKENAIRIIHF OIS XtPositionZBRkHYlisteiZ None
o &F
o NoneXRIEREMWEEHHIFCIIEFRAT

o =fl

o EARERESMWE10000003658MAIEFIEFE

account = StockAccount('1000000365")
#xt_trader AXtQuant APISLZHIXf%
positions = xt_trader.query_stock_positions(account)

[EREIEO
(EREFEY

query_credit_detail(account)

o BX
o B ERREKSIINAYE ™
. 8%
o account - StockAccount ZLEKS
o IR[EH]
o ZEAKF I NAE=XSXtCreditDetail AR HlistaE;E None
o &ZF
o NoneXREIREM
o BEBR T 1MEEKERE—MEHEEEUE
o 5l

o ERERELIE12089701613MATE=A


af://n1890
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account = StockAccount('1208970161', 'CREDIT')
#xt_traderyxtQuant APISLHI% %
datas = xt_trader.query_credit_detail(account)

RRSLIEH

query_stk_compacts(account)

o ENX
o BHIFREKENARESS
o ¥
o account - StockAccount FEMKE
e R[]
o IZMKPXIRAIRIRELIXISR StkCompactsEAYlistEE None
o &E
o NoneXRrEFAMEHERRSLFIRAT
o A5l

o ERERELIE1208970161 I MAIRIESA

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

RIRRLSITRIER
query_credit_subjects(account)

o EASMSIRATBIARIEIRG
. B

o account - StockAccount ZEMKE
e R[]

o ZMKFII N AR R BISFRAURT SR CreditSubjectsBRkAYIista & None

o &E
o NoneXRREMAMEHERBRISITITIR AT
o =fl

o EAERAASME1208970161%IMATRLERIZIRAY

account = StockAccount('1208970161', 'CREDIT')
#xt_traderyxXtQuant APISLHIXf 4
datas = xt_trader.query_credit_subjects(account)

RS EIEER

query_credit_sTlo_code(account)


af://n1951
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o ENREMWSIINATTRIZFEE

o 5%
o account - StockAccount ZEMKE
o X[

o ZMKFRS R A Bl RIS CreditSloCode AR HIistaE;E None
o &FE

o NoneXREIAKMEE I RISHIET IR AT
o A5l

o EREREEIE12089701613FMAYa] Bl EUE

account = StockAccount('1208970161', 'CREDIT')
#xt_trader yXtQuant APISZHI%f %
datas = xt_trader.query_credit_slo_code(account)

tRRYIERRER

query_credit_assure(account)

o EHFREMEXIMAVRAIIEIRRA
o ¥
o account - StockAccount FEMKE
e R[]
o ZMFII R HIREIIRIR RIS CreditAssureZBAEHlistaE None
o &F
o NoneXRIEAEMEETRAVEREIIRAT
o A5l

o EAIEAEEWS120897016 1 IMANRINEIRTR

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

HitZimizn
FIZERAEHE SR

query_new_purchase_1limit(account)

o EiFFIRERMEE
e 2
o account - StockAccount BEMS
o R[]
o dict HiREAMENEEIESE
= {typel: number1, type2: number2, ... }
= type - str fRfPSEEY
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= KCB - RIBIHR, sH - B, sz -iFl
= number - int ATERMBSEL
o &F
o HIR(NAERRERWIE, FREARWEEREE100005K

SHEMREREN

query_ipo_data()

o T AL
. 2%

o %
. iR

o dict RRFRIEEEIESE
m {stockl:info1, stock2: info2, ... }

» stock - str GRFRES, f5I4N '301208.52'

» info - dict FRZER
» name - str FEFEFR
= type - str fRfhEEY

® STOCK - IRZE, BOND - fR&F

= minPurchaseNum / maxPurchaseNum - int £/)\ / S KERIIENE

» BiAkR (RE) /3K (R5)
= purchaseDate - str EBIHEA

m jssuePrice - float 1T
» JR[ENERA

{'754810.SH': {'name': 'F L kfi', "type': 'BOND', 'maxPurchaseNum':
10000, 'minPurchaseNum': 10, 'purchaseDate': '20220627"',
'issuePrice': 100.0}, '301208.sz': {'name': 'thyrREHL', 'type':
'SToCcK', 'maxPurchaseNum': 16500, 'minPurchaseNum': 500,
'purchasebate': '20220627', 'issuePrice': 46.06}}

. &
° %
KSEEES

query_account_infos()

. BY

o BEFEASKS
. 8%

°o 7%
. &EE

o list IKSEEFIE
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m [ XtAccountInfo ]
o TE
o ¥

BBiEaEEEN

query_com_fund(account)

. BY
o XRISBEREEESHNES
o ¥
o account - StockAccount BEMKE
o IR[EH
o result-dict B&ER, BEUTFER
® success - bool
® erro - str
® currentBalance - double Bi&REn
= enableBalance - double TTFHSER
m fetchBalance - double BJEX&ER
= interest - double FNIKFIE
® assetBalance - double 2&FE
= fetchCash - double BJEVINE

= marketValue - double 5
= debt - double fafE

HBiEsHeHR
query_com_position(account)

. BY
o RRISENEEBEANRSC
. 5%

o account - StockAccount BZELMKS

8]
o result - list FE{EEFIZFE[position1, position2, ...]
= position - dict FEBER, BALUTFER

® success - bool

5

® error-str

= stockAccount - str iERS

» exchangeType - str 323 mHi%
= stockCode - str iE5AS

= stockName - str iFE5& R

= totalAmt - float B&E

= enableAmount - float BJFEE
= |astPrice - float &N

m costPrice - float BEANTT

= income - float 85

» incomeRate - float Z&SEL /I
= marketValue - float fi{&
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= costBalance - float BRANEER
= bsOnTheWayVol - int SLEEFIRE
= prEnableVol - int EREER] FHE

KFEXEO
FiRTIiEER
smt_query_quoter(account)

o FEX
o HRITIEENR
o ¥
o account - StockAccount ZELEMKS
e jR[A]
o result - list HREE%ZR[quoter1, quoter2, ...]
= quoter - dict HFRER, BELTFE

® success - bool

® error - str

= finType - str £RLEFH

» stockType - str iEZ53ER)

= date - int BAFRKEL

= code - striE5REB

= codeName - str IF5AEEFR

= exchangeType - str 3%

s fsmpOccupedRate - float 55 R

= fineRate - float SEF|=

» fsmpreendRate - float BEHERFEFIZR

= usedRate - float F&{HRFI=R

= unUusedRate - float %35 (5 FAR{EAFIZ

= jnitDate - int 3252 HAR

= endDate - int Z/HIH AR

= enableSloAmountTO - float T+ORJglESHE
= enableSloAmountT3 - float T+3A]EiSEE
» srcGroupld - str ERARS

» applyMode - str &85HIBAR, "1"EFS,
= |owDate - int S{KHARREL

BefF35 L0585

smt_negotiate_order_async(self, account, src_group_id, order_code, date,

apply_rate, dict_param={})

o EFFLISHBNRLSEN, RELENMRIERRRE TERFSseq, RUE!

on_smt_appointment_async_responsefJfz &
o 2
o account - StockAccount HEKS

o src_group_id - str KRBRS
o order_code - str iIEZFS, #0'600000.SH'

amount,


af://n2272
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o date - int HBfRKEL

© amount -

int ZEEE

o apply_rate - float FRZERHIBFE
it BRIBUNTSHBEE — " TRENFHES, BESSHETER
o dict_param - dict FIFRERIFESE]

= subFareRate - float }281JFAF=R
= fineRate - float S EFIZR

e X[

o REEKRFSseq, AINARBHBEGINERFSHATOREEREE, MR- 1FFLEHER

T

o =fl

account = StockAccount('1000008', 'CREDIT')
dict_param = {'subFareRate':0.1, 'fineRate':0.1}
#xt_traderyxtQuant APISZHIX 5

seq = xt_trader.smt_negotiate_order_async(account,

dict_param)

B ENER

smt_query_compact(account)

StockAccount BE&MKE

o HBALIEN
. B4

o account-
o iEE

o result - list AHFBLEEFIZKR[compact1, compact2,

= compact - dict 5B, BEUTFR

success - bool

error - str

createDate - int B HHA
cashcompactld - str LI SRS
oriCashcompactld - str [RELFTEARE
applyld - str BESEHRIERS
srcGroupld - str SERABRE
comGroupld - str REHERE
finType - str £FH T
exchangeType - str 3%

code - str IFEAT

codeName - str IE5{A3EFR
date - int EAFRKEL

beginCompacAmount - float Bi¥I &40 E
beginCompacBalance - float HI¥I & £I£ 50

compacAmount - float G4%E
compacBalance - float G4IEER
returnAmount - float JRIFE =

‘', 'ooooo0l.sz', 7, 100, 0.2,

o]
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= returnBalance - float IRIAEER

» realBuyAmount - float EHRSINEE

= fsmpOccupedRate - float &5 5 FFI=

» compactinterest - float AT B &R

= compactFinelnterest - float G451 BE£50

= repaidinterest - float Ei&F|E

= repaidFinelnterest - float |3iX5 &

= fineRate - float THEFIE

» preendRate - float BEIRRITEFIZR

= compactType - str Z5 AT

= postponeTimes - int FEHIIXEL

» compactStatus - str BEFSLRTE, "0"KIFER, "1"EFRIIE, "2"IREIT
&, "3"EEITE, "4 @EITE, "5 EH, "9 BRIk

= |astinterestDate - int EIREEEHER

®» interestEndDate - int iICE 45 HHA

= validDate - int E%{HHA

= dateClear - int ;FEHE

= usedAmount - float E{FFE

» usedBalance - float EFB&ER

= usedRate - float FB&EFERFIZ

» unUusedRate - float &5t AR AR

= srcGroupName - str S&REZFR

» repaidDate - int ITEEHA

= preOccupedinterest - float 24 B SEFREIFIE

= compactinterestx - float GLIEFIE

= enPostponeAmount - float AT fEHI%IE

» postponeStatus - str GLIRHPIRZ, "0 K&z, "1"HiZEY, 2" 2/
H, "3"EHZABEY

= applyMode - str B5HRIELHT, "1"EFEES, "2"EH

EIVEES

class MyxtQuantTradercallback(XtQuantTradercallback):
def on_disconnected(self):
ERRIRAS B
:return:
print("connection lost")
def on_account_status(self, status):
M SRS ME B A%
:param response: XtAccountStatus X%
‘return:
print("on_account_status")
print(status.account_id, status.account_type, status.status)
def on_stock_asset(self, asset):
HafE B
:param asset: XtAssetXf%
ireturn:

print("on asset callback")


af://n2488

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

THEAE Bk

:param order: XtorderX}%

ireturn:

print("on order callback:™)

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

A AE B HEE

:param trade: XtTradexf%

ireturn:

print("on trade callback")

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

Fr (5 Bk

:param position: XtPositionk%

:return:

print("on position callback")

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

TR B A%

: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):

TR RS B IS

: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):

won

il W ACIE {50

:param response: XtOrderResponse Xf%

ireturn:

print("on_order_stock_async_response")

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

def on_smt_appointment_async_response(self, response):

:param response: XtAppointmentResponse X%

ireturn:

print("on_smt_appointment_async_response")

print(response.account_id, response.order_sysid, response.error_id,
response.error_msg, response.sed)
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on_disconnected()
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on_account_status(data)
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on_stock_asset(data)
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on_stock_order(data)
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on_stock_trade(data)
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on_stock_position(data)
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on_order_error(data)
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on_cancel_error(data)
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on_order_stock_async_response(data)
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on_smt_appointment_async_response(data)
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