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| 1.1 3%EY API 52451

FRBINEEEE get_api() IREXRVERFIANCIIAIR:

from easy xt import get_api

api = get_api() # R HA R
api2 = get_api() # R[] 5] — A 5245

assert api is api2 # True

1.2 et EIEARSS
REITIRIERT, FEDBUSIEER:
# WAL RO S 1 3 i 4 0 R MO D

api.init _data()
# DataAPI K HEBSMIK 2k : QMT » TDX » R E

WIRREIFIZIE: init_data() BN QMT 2EAA (xtquant @E%R%EH QMT BEEsh . NIRRT,
RORFEREEIRE (TDX) MAREUE. FIBUHRINESITED [0K] Using XXX as data source o

1.3 &/ AETTRG

from easy xt import get_api

api = get_api()
api.init data()

# RPF 2 RATRIE 10 R H4
df = api.get_price(['000001.SZ7'], period='1ld', count=10)
print(df)
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get_price(codes, period, count, start, end, adjust, fill_data)

REVRREGE K &8iE, SHFZRAPMSENEE, BEZRELE (QMT > TDX - REME).

B E s INE 15 ER
codes IR RERE, ZFREIGYIR
period '1d’ KZ@EHA: "1m' / 'Sm' / '15m' / '3@m' / '1h' / '1d’
count None RENERIE N 1R K& (5 start/end Zi%—)
start None A HE 'YYYYMMDD' E{ 'YYYY-MM-DD'
end None SEREH, MERIASK
] =VES
adjust "none’

Bl 'none' / 'front' / 'back' / 'front_ratio' / 'back_ratio’
fill_data True = AT (EhE B R R EUE

iR[E{E: pd.pataFrame , & open / high / low / close / volume / amount ZF#R/E OHLCV %,

il

# PRI 20 RHZ% (RTERO
df = api.get _price(['000001.SZ', '600519.SH'], period='1d', count=20, adjust='front')

# PR E H IV 5 - 8h 4k
df = api.get_price(['000001.SZ'], period='5m',
start='20260101"', end='20260115")

# AN SRR U6 HE
df = api.get_price(['000001.SZ'], period='1d', count=100, adjust='none')




SR
S8E A HFET=
‘none’ FEN, FERZMNE EEEXHRM
‘front" AEN, UsHNhAEERERSE BEKL&E
‘back’ FEN, ULmERNEEREYR HEHESW@mR
‘front_ratio" FLEREN, FERF EWXEN (EF)
‘back_ratio’ FLEREN, FERF E5mihs

2.2 get_current_price — F2BTIRIF

get_current_price(codes)

RENERRSLAEHTIBRER (M. TKEKIE. HREF).

S el HiNE 5 EH
codes W RREED

iR[E{E: pd.DataFrame , & code / price / high / low / volume / pct_change %o

# ORI B S SE I
df = api.get_current price(['000001.SZ', '600519.SH', '300750.SZ'])

for _, row in df.iterrows():
print(f"{row[ 'code']}: {row['price']:.2f} ({row['pct_change']:+.2f}%)")




2.3 get_order_book — #2O%iRE

get_order_book(codes)
IRENEEAMBOLIE. & QMT T4k,

book = api.get_order_book(['000001.S7'])

# iR\ Dict, ¥ bidl-bid5 (L) Ml askl-ask5 (E4%E) Mg 5% &

2.4 get_l2_quote — Level-2 1715

get_12_ quote(codes)
FREX Level-2 +141T1EEIR. & QMT & BITIA L2 1715,

12 = api.get_12 quote(['000001.SZ'])

# iR [E Dict[str, Dict], & 10 R4ELE#L [
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get_financial_data(codes, tables, start, end, report_type)

FEX EH AT SIRETEUE, [KEITHHE QMT xtdata.get_financial data() , 3 QMT 724,

88 ey ERiNE WiEA
codes WNIE e

['Balance', 'Income',

tables RFTALETIE
'CashFlow']

start '20200101" ECIRIR S EA

end today ZERIREHA

"report_time' (IREHD) =X
report_type 'report_time'
‘announce_time' (QEEHR)

iR[B{E: Dict[str, Dict[str, pd.DataFrame]] , ZE¥H {KZ= X fL: {F 4 : DataFrame}} o

# RBCFZRATIE 5 FE=RIRE

data = api.get_financial data(['©00001.S7'],
tables=[ 'Balance', 'Income', 'CashFlow'],
start="'20200101")

# WUR i 2
income = data[ '000001.SZ']["'Income’]

print(income[[ 'revenue', 'net_profit_incl min_int_inc']].head())

FE: QMTHY get_financial data() H3IR[E] Balance / Income / CashFlow / Capitalization I4
R, FESHLPA, NFEESRDLEIE, FH EasyXT AFRERENEN
get_dividend_data() B (B35 DuckDB — QMT get_divid_factors [&EZR),



3.2 MEFHRTFEURH
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" REHIRE RS H

get_stock_list(sector)

IREVE ERIRBIREAID TR,

S
S 5 IME  WEA
TRIRBFR: iR 3e0' / 'HiEsee' [/ "Gkt / "RBHEIH " ZFo A9 None
sector None

BhiR[E 2 AR A B

RENME: List[str] BREREFIR,

# KRB IR 3005 25 ft
hs300 = api.get stock list('J'i%£300') # ['000001.SZ', '000002.SZ', ...

# R A AN
all stocks = api.get_stock_list() # % 5000+

4.2 get_trading_dates

get_trading_dates(start, end)
REUEE BESEEIRNR % B

# R 2025 FELEFER G H

dates = api.get_trading_dates('20250101', '20251231")
print(f"2025 43t {len(dates)} ™S H")




h RZ5EN

| 5.1 init_trade — EEXDIRS

init_trade(gmt_path, session_id)

B QMT 5 EE. FQVT BEFIRERHIHER.

S8 E i FINE WA
gmt_path WHIE QMT userdata_mini BHRKRE
session_id A=) KIERR, BTFX9ZMEEELE (BINEAREEERE— D)

REME: bool , FEEMIMR[E] True o

api.init_trade(r'D:/QMT%Z 5 it /userdata_mini', session_id=99)

# HE: [0K] &5 K& ERZRD)

5.2 add_account — MM

add_account(account_id, account_type)

AN HZEEMKF

S8 Eid] ZiNE Wi
account_id B AEWS (£ QMT B IHARESR)
account_type 'STOCK" WP2EE:  'sTock' (BRZE) = 'CREDIT' (S5H/MRt)

api.add_account ('R % & K5 ', 'STOCK')




5.3buy — EA

buy(account_id, code, volume, price, price_type)

RRZENEH
S HKE BRAME HEA
account_id A AREWS
code WAIE ZRE5 (40 'eee001.Sz' )
volume WAE INHE (), AR 100 FUEEE(E
price WHIE EHME, £ o AWM
price_type "limit" 'limit'  (PRIY) = 'market' (THHY)

BEE: AIREERERS (str), KBGRE] None o

# [REAN 100 P 22417 @ 12.50

order_id = api.trade.buy('ffi1 % & k5 ', '000001.S5Z"',
volume=100, price=12.50, price_type="'limit")

5.4sell — £

sell(account_id, code, volume, price, price_type)
RREHFEHR. S8E buy() .

# M EH 100 % 2Z4RAT

order_id = api.trade.sell('fRfI % &Kk'5 ', '000001.5Z"',

volume=100, price=0, price_type='market"')

SEHEFE LPRrSEELL get_positions() iR[EIAY can_use_volume (RIFEEKE) 7, M
JE volume (R¥FB). BHIFCHBEEWAERLE (FEEHF), B volume SEHTIEEER,



5.5 cancel_order — &

cancel_order(account_id, order_id)

HEHEE RS,

api.trade.cancel order('fXIN % &K 5 ', order_id)




AN YREST RN EX

get_account_asset(account_id)

REK A E 580

BEME: pict , BELUTFE:

FE xKE
account_id str
cash float
frozen_cash float
market_value float
total_asset float

asset = api.trade.get_account_asset (' % 4k
print(f"n] J] % 4 : {asset['cash']:,.2f}")

print(f"fF @ E : {asset[ 'market_value']:,.2f}")

s

print (f"& 55 . {asset['total_asset']:,.2f}")

BieA

BREWKS

ARARE

FERE (HEBELHA)

BeEmE

B&EFE A+ HE)




6.2 get_positions

get_positions(account_id, code)

RIFFBIER.
B8 il BAE A
account_id AE HEKS
code None RZEAR, 7 None FHREIZIHFE

JR[EME: pd.DataFrame , B1ELITFSI:

LIk WiEA
code REAED
volume BREHE
can_use_volume AIA¥E (%)
open_price FEIMN
market_value HFomE
frozen_volume REHE (HEH)

# KM EHFE
positions = api.trade.get_positions( 'R % 4&IKS ")

print(positions[['code', 'can_use_volume', 'market_value']])

# R R R ERA
pos = api.trade.get_positions('fRIIE & KS ', '000001.S5Z")
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| 7.1 simasmse

EasyXT BYEHEIRENK Al A BhPE R oRRS, TP FatIEiER:

HiER Rk

QMT (xtquant) 1 (&%)

iWiA(S (TDX) 2 (F&4R)
REUE 3 (B&4R)
RIEE 4 (&f=)
PR &I

Trying QMT (xtquant)...

B=EE

2EBARR. fEER. ETF. AJ%fR

RE. 1828

R, ETF

AR T ELE

[Connecting to data source...]

QMT not available, trying TDX...
[OK] Using TDX as data source

BRLTHEAT, RSEMEFRENRBIER.

alll UK EAD

REXM

QMT BEFIHRBERBE, xtquant BRE
pip install pytdx , T&& QMT
pip install requests

DuckDB FRE T T Hi#kdE




7.2 get_price_with_fallback

get_price_with_fallback(codes, period, count, start, end, adjust)

5 get_price() B¥HERE, EEXEREFEHRERFEES. EEEEME "SIEMEBR"WIHR.
B [ # : Tuple[pd.DataFrame, str] , $ Z D 57T & A #H #E B B W

( "oMT' / 'TDX' / 'EASTMONEY' / 'BACKUP' )o

df, source = api.get_price with_fallback(['000001.SZ'], count=10)

print (f"#U4i KJ& : {source}") # QMT / TDX / EASTMONEY / BACKUP

7.3 BUERIRE

get_fallback_stats()

REHERNIARST, BT REMRER.

stats = api.get_fallback_stats()

# %A : {'QMT': {'hits': 150, 'errors':




AT o

TR BRI R G MIREITEEHRRIT &,

from easy_xt import get_api

1. ¥tk
api = get_api()
api.init_data()

2. RIAT 1
df = api.get_price(['000001.SZ7'], period='1d', count=60, adjust='front_ratio")
current_price = df['close'].iloc[-1]
ma20 = df['close’'].rolling(20).mean().iloc[-1]

print(f"e00001.Sz i #i{h: {current_price:.2f}")
print(f"20H 4 : {ma20:.2f}")

if signal == 'buy':
api.init_trade(r'D:/QMT?Z % i /userdata_mini', session_id=99)
api.add_account ('R % &K= ', 'STOCK')

A
asset = api.trade.get account_asset('#RKIHE E&IKS ")

print(f"® Jl % 4 : {asset['cash']:,.0f}")

# T
if asset['cash'] > current_price * 100 * 1.01:
order_id = api.trade.buy('fRHI%E &IK'S ', '000001.5Z',
volume=100, price=current_price,
price_type="1limit")
if order_id:
print(f"X AZ&FE L) : {order_id}")
else:
print("EANRIK")
else:
print("H &N E")
else:

print("SZHES, BAEME")




KRB LB

o FRXZIZEORMIMA init_trade() + add_account()

o IANFINEBEAAAE, THAKEREC

e session_id B PMRIELFINME—, BEHRIPR

o SLEFIERARINES dry_run BRI ES81E

o MIBENEEEMA round_price() : RREAFHAEI 0.01, ETF/AIEEHEHAEI 0.001

— NHEEER —
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