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xtdata@xtquantERIREYTIEREXEIRIER, MERSERHGEERIEIEHEENRZERIE
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o RENENER. RENGLEEUZO=TE
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s SHUEMER - BRA. RERAK
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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
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o HEFENFEL
= KEHRINRIKUN . (EHEFRCFER
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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 HEREOSTFHSIMITE MR
= B BOME - BEAREEY - AN - PR - RREEE
o FENEANEM(SE get_instrument_detail iR[E]FEZEER
= 24 ExchangeCode UnicCode
o IMERENFTFAEIRAZIZRAYEEC] 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
o 2023-11-22

o get_trading_calendar 7B tradetimes S%§
e 2023-11-27

o ETFEAESE(SETE download_etf_info
o ETFHEZREEIREN get_etf_info
e 2023-11-28

o HINTHERETE download_holiday_data
o 2023-12-27

o FRENHRLRRRAD AR BN LR FTHRIR

EOME
E1TiZE
xedatafRFIMiniQmUEAE R, AFRHMINQMEETEE, BMinlQmUbEFEMRRR, B

ZREEIREFpythonE. FENTIBRSSEUNEGREZEINTEEIERMINIQME—E, ERE
HIEsETIEERT EEREMiIniQmtEDT],

T EFEREUED, (ERNFECHREMINIQMIEBHZEERENEE, MRABTLIBTH rEadERO
7t BEREIEREURC5REL.

MFTEED, EEKEHIENE, HEESRINSBEERE. ITHREEEIRNESE—RSFRFETR, B
MR TR RIRN T,
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EOSR
o ITIBEUE (KEEUE. KSR, 1TRFMEEREAYEEO)
o IfREXI7 (EEORISK)
» subscribe_/ unsubscribe_1J158/1T15
n get FREEUE
= download_ FEEUE
o EIAZX
m |evel 1 ZUERIHSEERS A download_history_data #h7s, SLATEBSFH subscribe_xxx
T8, fEF get xxx 3REX
n evel 2 ESERTERS Al subscribe_xxx 115, FH get_12_xxx3KEN, level2iRETHE
HiEFE, BRZHEHIESE
o WBHUE
o BHEMER
o HitiTBHIERRS X EEEEMER

= 2Bl

e stock_code - §4LH3

o #&T9 code.market , %0 000001.5z 600000.SH 000300.SH
e period - [, ATFRTESRENIEHAFIEASEESRE
o level1Z4iE
= tick - DEEIE
= 1m - 190
= 5m - 5Lk
= 15m - 1595¢hs:
= 30m - 309394k
= 1h - 1/NEEE
= 1d - A%
o level2#iE
® J2quote - level2SCAT{TIEIRER
m  T2order - level2iZXEFIE
®m  J2transaction - level2iZERLAT
® J2quoteaux - level2SCAF{TIERNE (BSEESE)
= J2orderqueue - level2Z&SLEHTE—RYFIENSI
m  T2thousand - level2F#4E
o 1RTHhR - $5EEEUE
= warehousereceipt - HiRGEH
m  futureholderrank - BRRfE(I
® interactiveqa - BF}AIZE
» JRERIGT
®  transactioncountlm - ZXERAFIT1 O FLR
®  transactioncountld - ZXERRFITHRK
= delistchangebond - B EHEE

®  replacechangebond - fF&AHHEE

= specialtreatment - ST ZEHR
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BB (RBE. FBE) d&nm
® northfinancechangelm - {SIIBESTRMA 1D
= northfinancechangeld - BIGBEAERABERK

= dividendplaninfo - ZFIHESHEER

= historycontract - JTERSA%IFE

m optionhistorycontract - HIifGHEE
=  historymaincontract - AEFHEY

®  stoppricedata - HEKEEEE

®  spapshotindex - {REBISIREGE

o MHESEE, AFIEEEIEEICEE, FrASEER [start_time, end_time] X8 (BRBIEIA
R) PREARZTF count MNURE

start_time - #245AE, A=A AERREATEIAATE

end_time - Z55RAYE], A=A S R EFAIZERATE

count - HHENL, KTFOANEERFIREINE, FFOAAFRIRE, -19REISE
BELL [start_time = '', end_time = '', count = -1] RRCEIIECE, BHIES
KEEETASSHRENETK, TEEEHEEKEE

e dividend_type - BRXA, FITFKEEUESEROTE, X tick SFEMFHAEIETN

© none AEM
o front HIEN
o back FEN
o front_ratio ZtVEIEN
o back_ratio ZEEEN
o Hft&K#EIEE numpy. pandasefEuEREIRISIERER

o AEHRERATAGR/DII numpyFipandasFERIEIEKE, LA EREEARRRANEZ 8
B

o pandasFERIBN=4#EUESEEPaneigBHER, MmaELAdictiREDataFramef{E (54
BESE B xarrayFRIE R, EIRDFERERESTHEN)

o ENHARERMNSBIEEAnp. pd, Wnp.ndarray, pd.DataFrame

im KRR

o LHEAUERTZEMELONIELE, SIS THEMRRITER. FETRHSERIETLL
REEIBN SR ELIRIHEE, BREMCIENERER M TRRITR

o BINTIFHTIRRMNEERREIEIZO, ENRRITRSENETS0. MRTHERSZ, #NE
EERSHEUE

o MRDXERSFFHSEREMARE, TEME TR, REANZAEH THEHRIY

O O O O

3= i5ER
71RiEO
ITILRRTT 1

subscribe_quote(stock_code, period='1ld', start_time='"', end_time='"', count=0,
callback=None)
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e BX
o IJIYRRATIFEIE, RELTHS
o HuEHEEXMcallbackikE], HIEEE periodigERIEHARI AL
o HIFEENARBEKRNHEMRONEIETCE, MEREESHAET, BTRIEUEES, B8
BB TREIERME count = 0RIAS

o stock_code - string 29X
o period - string [EHA

o start_time - string #24aAt ]
o end_time - string Z55RAT/E]
o count - int ZUEEL

o callback - ZHEHEX[E]E

n [ERAENFZZE I on_data(datas) , [EIEAZSE] datas 18,9 { stock_code : [dataT,
data2, ..]}

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

* &H
o TS, ITHIMMEE A F0, KIGRE -1
.« BiE
o BRITAMETEISE, N BOMA-ERR
ITRLIETIR

subscribe_whole_quote(code_1ist, callback=None)

o BX
o T RALHTREIRE, RENTIHS
o HiEHEXMcallbackiR[E], FIEREVADELIE
. BH
o code_list - {XfBAIFER, SHHEATIHREHSLICERFF S
s EATHRBAERITEETHH, 7™M ['sH', 'sz']
» EANGARBAFRTFIEENSL, =~ffl: ['600000.SH', '000001.5z']
o callback - #EH#EIXRENRE
s [ERAENZ I on_data(datas) , [EEAESE datas $ &9 { stock1 : data1, stock2 :
dataz, ...}

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

o X[
o TS, iTFMINRE K10, KMIRME -1
o &t
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o JHERBERREISRIGMIEHELE
RiTFBTIEEURE
unsubscribe_quote(seq)

e BY
o RITFEHTIREIE
o B¥
o seq - WJFEINREIRNTES
e IRME
o %
o it
o %

FHEL IR TISER
run()

o BX
o [EEHEISIERMEIFETIE, —RAFTREEREFETISIFEEEE
« B
o seq - WJRMREIRNT RS
o IR[H
o %
o BiF
o LA L E Asleep, HEMEERTIOEERINT, EEEMANHHBEERER

KAV TIR&iE

get_market_data(field_1list=[], stock_list=[], period='1ld', start_time='",
end_time="", count=-1, dividend_type='none', fill_data=True)

o MEFREUTIEEUE, RERBUTIBREERO
e S¥
field_list - list UEFERYIR, E=NALIPFER
stock_list - list BZILIHIZR
period - string EEA
start_time - string #244A78)
end_time - string Z55RAT/a]
count - int ZEENK
BIASH, ATFTETORY, BigE Tstart_time, end_time, ItEAFLAend_time s BB
countsk; Hstart_time, end_timeftd, BABAMEUERMIcoUntRZER,; &
start_time, end_time, count&BTRERT, ERABNAHISIREEE
dividend_type - string &5,
fill_data - bool 2&FFIEFTTREUE

O O O O O O ©°

o O
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o period/g1m 5m 1dZEKEEHRRT

m jR[E|dict { field1 : valuet, field2 : value2, ...}
= field1, field2, ... : #UEFER
= valuel, value2, ... : pd.DataFrame #iE&, indexAgstock_list, columns/gtime_list
» RFEENGRNAIDataFrame4EEERE. Z3|HEE
o period#y tick 9 EEART
= JR[E[dict { stock1 : valuel, stock2 : value2, ...}
m stockl, stock2, ... : B
= valuel,value2, ... : np.ndarray #iEEE, LEEATIEE time 1EFFHET!
e &E
o FRENIV2EUER R ELURLIRE IV2EHEINR
o MYE;EENFAXIE

RENA IR TIEENRE

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)

s BX
o MAHEESMSREYTIBEE, AT REERED BB oA TIREE

field_list - list HUBEFERYIR, E=NALIPFER
stock_list - list §29MBFIE
period - string [EHA
start_time - string #244A718)
end_time - string £55RAT/A)
count - int ZEENE
dividend_type - string &7
fill_data - bool EEMEEFATHRENE
data_dir - string MiniQmtEERRZMuserdata_minifgx, FIFEEESEEUESE. BAE
U RxtdataRBIHEREBAMINIQMEESARLLERRR, THRIYVMNRE. NRFEREEE, olig
HUEIRIZME data_dir BN, tBATLAEEEE xtdata. data_dir AR EOAE
o IR[E]
o periodJg1m 5m 1d K&EIHARY

m jR[E|dict { field1 : valuet, field2 : value2, ...}
n field1, field2, ... . ¥UEFER
= valuel, value2, ... : pd.DataFrame #E&, indexAgstock_list, columns/gtime_list
n BFESNIMAYDataFrame4iE ERE. R5[HEE
o period/y tick SERHART
= JR[E[dict { stock1 : valuel, stock2 : value2, ...}
= stock1, stock, ... : LG
= valuel, value2, ... : np.ndarray #iEEE, REIRITEEL time LRS!

O O O O O O O O o

o B
o {NHTFIREeve 1 &UE

IRENRHERNRE

get_full_tick(code_1list)
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. BY
o FRMLIEHIE
. B4
o code_list- (RBFIRE, SUHENBHIIBHALRIAMIT

» EATIBBARITAESTS, =~ ['sH', 'sz']
» EANEHRBAFRTIEENELY, 5MF): ['600000.SH", '000001.5Z']
e 1R[]
o dict ZUREEE { stock1 : data1, stock2 : data2, ...}
o it
°ox

SRENFRIN &R

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

e BEN
o JRENBRIEE
o ¥
o stock_code - SALHB
o start_time - string S4ARY ]
o end_time - string £55RAT/E]
e IR[A]
o pd.DataFrame ¥iEEE
o FE
o %

FHllevel 21T S HREBEUR

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

o BXY
o 3XENlevel2{TERAREUR
o B

o field_list - list HIEFERFIER, E=NWALEBFER
o stock_code - string §£1X3

o start_time - string #24aAt ]

o end_time - string £55RAT/E]

o count - int RN

e R[]
o np.ndarray HUEEE, REHERTEIEL time BFRHES
o FE
o FEEFIHERKTHIEIESBEIRENE!
KBl level 2 ZX ERICEUR
get_12_order(field_Tist=[], stock_code='"', start_time='', end_time='"', count=-1)
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o IRENlevel2ZERITEIRE

o S
o field_list - list BHEFERFIR, E=NAELEBFER
o stock_code - string 233
o start_time - string F24aATE
o end_time - string £55RAT/E]
o count - int HIEMNEL
o IR[H]
o np.ndarray #iEEE, ZEGERTEE time IEFHET!
o &E

o BEEFREREINITHIEIEA ASREE
KB level 2 X ERL AR

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

o BY
o FKENlevel2IZXERNAEIRE

o field_list - list HIRFERFIR, E=NALEBFER
o stock_code - string £33
o start_time - string #2aATIE]
o end_time - string £55RA/E]

o count - int #UE L
e IR[A

o np.ndarray HUEES, REHEATEIEL time EBFRHEF
o FE

o FEFRFHIHEEKISHNENEAGEREE!

THBHBITHEEIRE

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

s BX
o FEHBITIBEIE

o ¥
o stock_code - string &£
o period - string [EI&A
o start_time - string #24aAt A
o end_time - string Z55RAT/E]
o incrementally - EREE T

" bool - EREETE
® None - {#fg start_time 5%, start_time HTENIEETE
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o T|iE
o REHIT, *FeEETChERE]

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

o WFRHRITIBLIE, WBIRA
. 5%

o stock_list - list 529513
o period - string [EHA
o start_time - string #S4ARY )
o end_time - string £55RAT/A]
o callback - func [EIJEREL

» SHOIHEERict

m total - TFENEY
= finished - B5ERMNER
= stockcode - A TFESTRRBIS LIRS

" message - AREE

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

o iX[H]
o %
o HEiE
o EEHAT, *FEEIETTAEIRE
o BIESAIBEEERAREHERER

KAV R B &R

get_holidays()

o FREVELLEIMET A AL
. B

° %
. =M

o list, J98fAIHEIFFFERIET,
o &t
° %

REZZ BB

get_trading_calendar(market, start_time = '', end_time = '")
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. BY
o REUEEMHRZHM
. 2%
o market - str 37
o start_time - str {2HAATIE], 8{IFFFER. ATFRRHAIMHE X2 HiTE

o end_time - str Z55RAYE, S{\IFFFER, HEFRHBIATE
e IR[A

o iRMElist, STERIRZATIE

. BiE
o GREERILUESHKANE, KAGRRRBE. BETHPRATIE.
IREN3Z ZAIER

get_trade_times(stockcode)

. BY
o IREHEEAABIIS SR
. 8%

o stockcode - str §£LAD (540 600000.sH ) EXATFHAD (5140 sH)
o IR[E

o list, BXIRIRZZITER

. &
o %
S REME R TE

download_cbh_data()

o %
. &
o %

IRENRIEREER
get_cb_info(stockcode)

o stockcode - str §23XA3 (540 600000.SH )
o X[

o dict, AJEFHEE
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o BiE
o BB FHAIRLR
FEVFHERERMER

get_ipo_info(start_time, end_time)

« BX
o REIFTIZRTESEERYFHIRRIERE
e 2

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

o end_time: Z55RHHA (40: '20230327")

o start_time #] end_time AZNREIEZBEEE
o IR[E

o list[dict], FAZERMSE

0  securityCode - string iFFHUY
codeName - string fUAGHFK
market - string FiE%
actIssueQty - int KRATH&E, #fi. Ik
onlineIssueQty - int M L&4THE, Hfi. K
onlineSubCode - string HIEHG
onlineSubMaxQty - int Hg ERR, #fr. B
publishPrice - float KAiTH#&
isprofit - int B&&HFCHEF 0: LWRWMREFR 1. LW &R
industryPe - float fFiiZ%
afterPE - float KATEHEZR

SRENE] ARSI R

get_period_list()

o BN
o IR[E|0] FE[EHATIZR
o B
°x
e R[]
o list FEHAFIZ
ETFERIESREE T

downTload_etf_info()

o THEATBETFRHESSHREE
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ETFERIEES SRS R3REN

get_etf_info()

o FRENFREETFERGEESE
° %

o IR[E
o dict FrEFREEE

HEREATE
download_holiday_data()

. BY
o THBERALIE
. 5

°o %
o X[
°o %

W55 EhmEC
RENMASS EE

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

e BX
o FRENSSEE
e B

o stock_list - list §LIEFIZE
o table_list - list 1B EUEEBTRYIE

= 'Balance’ #E T ARER
'Income' #RE R
'cashFlow' #I &M AR
"capital’ #I AR
'"Holdernum' #IR AR EL
'"ToplOholder' #+ R AR
'ToplOflowholder' #1 Kiftimf 4
'Pershareindex’ #EEIR TR bR

o start_time - string #24aAt A
o end_time - string Z55RAT/E]
o report_type - string IRERMmES T
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" 'report_time'  ##b [
'announce_time" ##i [1Y]

e IR[A|
o dict #UEEE { stock : datas1, stock2 : data2, ...}
o stock1, stock2, ... : &3
o datas1, datas2, ... : dict ZEEE { table1 : table_data1, table2 : table_data2, ... }

= table1, table2, ... : MEEHERS
= table_datal, table_data2, ... : pd.DataFrame #UE5E, HUEFELENMR - USSR

FERFIF
o @i
o T
THMFSLHIE

download_financial_data(stock_Tlist, table_Tlist=[])

. BY
o THUSHIE
. BH

o stock_list - list S£HXEBFIZFE

o table_list - list S EIEERRFIE
e R[]

°o %
o FE

o EZHIT, N FEEUETHEIRE

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

o THMELIE
. 3%

o stock_list - list HZ4LIBEIE
o table_list - list I453#RERRFIE
o start_time - string #S44RY )
o end_time - string £55RAT/E]
= [ m_anntime IFEEHERFER, & [start_time, end_time] SBEFi%
o callback - func [E[VERREZ]
s SEHEERdict
» total - RUFEAE
» finished - B5ANE
= stockcode - A TFEFERIIELIED

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

e X[

° %
o T|iE
o RFHAIT, *FeEiETChEIRE]

Bit1TRER
RNSLOEMER

get_instrument_detail(stock_code)

o FEALEREE
. BH

o stock_code - string £33
e jR[A]
o dict ZiE=H, {field1 :valuel, field2:value2, ...}, KAZFEESLITRIE None

o  ExchangeID - string &ZIminfiy
InstrumentID - string &%
InstrumentName - string &Z1%47H
ProductID - string &Z4HIFID YL
ProductName - string &ZRIFIZIK (D5
ExchangeCode - string =45 i iy
UniCode - string Zi—#{RG
CreateDate - str i HOYH)
OpenDate - str IPOHHI(HEE)

ExpireDate - int BHiHEZEFMH

PreClose - float Ril#iii#s

SettlementPrice - float RiZEMH%

UpStopPrice - float 4 Hik{EH

DownStopPrice - float 4HEEH

Floatvolume - float JiEAA

Totalvolume - float HEA

LongMarginRatio - float ZL{FEEE
shortMarginRatio - float 5 :L{RiFE4&%

PriceTick - float fm/MIHRAZZH ST
volumeMultiple - int &ZTRECHEATR LIAM SRR, ERIAELD
MainContract - int EHEZIRE, 1. 2. 30HERE L HEL, FoFHEL, H==E
VAREEA

Lastvolume - int MEHEQE

InstrumentStatus - int &Z1{EMURZS

IsTrading - bool AZREFHWAS

IsRecent - bool Z&E&IEHAL

o &t
o FATREAUNIEERIER
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o BHEMSE Createbate OpenDate TFERZEAIE int JFEEA str

IRANS£02<EY
get_instrument_type(stock_code)

e BN
o JRENGLIE!
o S
o stock_code - string 52X
e IR[A]
o dict ZE=EE, {typel:valuel, type2:value2, ..}, HAZREESLIATIRE] None

= typel, type2, ... : string §£IREL
m valuel, value2, ... : bool EBRIZESH

o "index' #IR4L
"stock' # 5E
"fund' #EEG
'etf' #ETF

. &
o %
ErS VR ZIS LIPS

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

e BN

o RENRZHFIFE
. 8%
market - string F3A{CAS
start_time - string #244A78)
end_time - string £55RAT/8]
count - int FE N4

O O O O

o IR[EH

o list BfjAI&kZIZE, [ datel, date2, ... ]
o &iE

°o

REVRIRT

get_sector_list()

. BY
o FREVRHRFIE

o list #RERHIZFR, [ sectorl, sector2, ...]
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o T|iE
o FETHRROKEE

IRENRIR R 3 AR

get_stock_1list_in_sector(sector_name)

. BY
o FRERMRHRALS I
. B8

o sector_name - string iRIRZFR
o IR[E

o list B BRFIZR, [ stockl, stock2, ... 1]
o &t

o BERRHLER
THIRIRD SR

download_sector_data()

° %

o BHHIT, THFEHEEM
BIRIRRERT R

create_sector_folder(parent_node, folder_name, overwrite)

o parent_node - string X, ‘A BH (BUAER)

o folder_name - string BEJFEEAIRR B RZIR

o overwrite- bool &8, MRERTDREREE, ATrueltBkid, JIFalseRiTE
folder_name/SiBIIE=wS, HEAMFEBEBNE— N FEENE.

A ATrue
e IR[A|
o folder_name2 - string LRI E RS
o &E
°o %

BUERIRIR
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create_sector(parent_node, sector_name, overwrite)

e BEX
o BlEEtiR
o ¥
o parent_node - string X, A 'EH (BHAER)
o sector_name - string #RRZFR
o overwrite- bool 258z, MRBIFTRABHEE, ATrueldBkd, JFalseldfE
sector_name[SIEIIEFHS, HSAMNIFBRBEENE— N FEENE.

BRIAATrue
o IR[H
o sector_name?2 - string SEFREIZEERIRIRSZ
o FE
o 7k

ADNEEXARIR

add_sector(sector_name, stock_list)
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o index_code - string 1853
e jR[A]
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import time
def conv_time(ct):

conv_time(1476374400000) --> '20161014000000.000"
Tocal_time = time.Tlocaltime(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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