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o ZFHTIRBEMITRIREEN

o SIHFEIM., SKETTHELNR

o ZHEAEMISHIEEN

o XPEWHE. BEER

o H{—ITERID, XFFE, HMBEMNEW

o RHHTREWFITREIREMHEIX

mat | abTRAg SDKAYZ R

o matlabfEEESDKIER— matlabT EE, MEZImatlabFHIMERENE, BEKIEERENatlabEREFERSet
Path, Add FolderiiflmatlabSDKEYT B2 ( SDKIELRIHAIREL )

NIRRT, T Tl T, g v S, — —

HOME PLOTS APPS
New Variable Analyze Code | o= {0} Preferences " 1% Community
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matlabtk B IE 1T

-
4\ Set Path

All changes take effect immediately.

| Add Folder.. |

Maove to Top

’ Move to Bottom l :

Remove l 4

| Add with Subfolders.. | |
. CA\Program Files\MATLAB\R2013b\toolbox\gmsdhkifunc

. CA\Program Files\MATLAB\R2013b\toolbox\gmsdkilib
. CA\Users\UlYDesktop\educationmatlablgmsdl_matlab_2.9.10_windows),
. CAProgram Files\MATLAB\R2013b\toolbox\matlab\testframework

. CA\Program Files\MATLAB\R2013b\toolbox\matlabx\matlabxl

. CAProgram Files\MATLAB\R2013b\toolbox\matlabx/\matlabxldemos
Move Up =
., CA\Program Files\MATLAB\R2013b\toolbox\matlab\graph2d
’ Mowe Down l Je
. CAProgram Files\MATLAB\R2013b\toolbox\matlab\graphics

. CAProgram Files\MATLAB\R2013b\toolbox\matlabplotiools

. CAProgram Files\MATLAB\R2013b\toolbox\matlab\scribe

. CAProgram Files\MATLAB\R2013b\toolbox\matlab\specgraph

. CAProgram Files\MATLAB\R2013b\toolbox\matlabluitools

. CA\Program Files\MATLAB\R2013b\toolbox\|ocal £

7 MATLAB search path:
n CAProgram Files\MATLAB\R2013b\toolbox\,gmsdk

C:\Program Files\MATLABY\R2013b\toolbox\gmsdkico

CAProgram Files\MATLAB\R2013b\toolbox\matlab\demos

CAProgram Files\MATLAB\R2013b\toolbox\matlab\graph3d

T | p

T

’ Save ] Close Revert Default l [ Help

mat | abREZIE(T

o matlabREESDKAFELZIREN T SMEMSSE. LinkVitE, EEEIEMtokenFIRIEID/E, FJMEREBITRE (FE

RETFEFRRT) , REBTHEN., HERXZMLEERELKRE

EEEIN

o matlabfREEEINRG, HIMEEZEENIER, FEEB/mnatlab, Mi=iFidAt, FlIAAstop_stragetyRE LRI
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HEVRIEIHR
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TE R IXTN

1] RN

PR32 B S IR Ef)
BEWFRZ 5

KA EHECERRZ RS
RERBIZITSH

RIBEEIE
E BT 4 JX 5]

o WAL SRABATIRE SRASHII I THS 8]
o BXIRTERSEIAY, BEIMITRES
o AIMBESANERES, BUESBHITRS

10.

11.

12.

i3

14.

1l

function [Context] = main(Context, Event)

%

if Event.Init.flag==1

end

. %%

if

end
if

end
end

schedule('algo@l1', 'i1d', '09:30:00');
schedule('algo02', 'i1d', '14:55:00');
return

Event.algo01.flag==1

disp (Context.now);

Event.algo02.flag==1
disp (Context.now);

VT IR 2R IR )

10.
11.

12.

function [Context] = main(Context, Event)

. %

if Event.Init.flag==1

end
if

end

set_symbols({'SZSE.000001"', 'SHSE.600000'});
subscribe({}, '900s',60);
return

Event.Bar.frequency_900s.flag==1
disp(Context.data.frequency_900s.eob);
disp(Context.data.frequency_900s.symbols);
disp(Context.data.frequency_900s.close);

Py 3R B SR TN
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TEREMK A5

o EFEMITIE, SERNTREZMN, W, BOMRNEZRITRIELN, SMRERSEMH

1. function [Context] = main(Context,Event)

2. %%

3. %

4. if Event.Init.flag==1%

5. %

6. set_symbols({'SZSE.000001"', 'SZSE.000009'});
7. subscribe({}, '900s',10);
8. %

9. set_event({'OrderStatus'})
10. return

11. end

12. %

13. if Event.Bar.frequency_900s.flag==1
14. [order]=order_volume('SZSE.000001', 100, OrderSide.OrderSide_Buy,
OrderType.OrderType_Market, PositionEffect.PositionEffect_Open,0); %

14

15. end
16. %
17. if Event.OrderStatus.flag ==1
18. disp(Event.OrderStatus.data)
19. end
20. end

HREMFRZ

o EBKPIARTRZ, BIEEKFIIDREITARK TR
o MRFKEERBKFPMAFEREK,ID

1. function [Context] = main(Context,Event)

2. %

3. if Event.Init.flag==1

4. schedule('algo@1', 'id', '09:30:00');

5. return

6. end

7. %%

g. if Event.algo01.flag==1

9. % ’

10. [order]=order_volume({'SHSE.600000'}, 100, OrderSide.OrderSide_Buy,

OrderType.OrderType_Market, PositionEffect.PositionEffect_Open, 0, 'accountl');
11. end
12. end
13. end

KRR EHECERRZ RS

o FREAETHHEER
o EEMESHERARENF/EERRR, FHEITRS

RIAER REEWL HE



function [Context] = main(Context, Event)
%%
% 0.8
%
%
if Event.Init.flag==1
schedule('algo0l1', 'i1d', '09:30:00');
schedule('algo02', 'id', '14:55:00');
Context.userdata.symbol = 'SZSE.000001'; %userdata,

return

end

%%

symbol = Context.userdata.symbol;

[position] = get_position(); %position
info

ind = strcmp(position(:,3),symbol);

if Event.algo01.flag==1

% 0.1
[cash]= get_cash(); %cash
info
if sum(ind)== %
[order]=order_value(symbol, 0.1*cash{2,9}, 1, 2,1,0); %
end
end

if Event.algo02.flag==1
%
if sum(ind)>0&&position{ind, 15}==0
[order]=order_volume(symbol, position{ind,14}, 2, 2,2,0); %
end
end
end

Ay — N—y— o

RERIBIZI TS
o RIBBITHESIH: EXBMER (token) , RIEBMER (strategy_id) AHWIRER, "IHLIRBHNEMN
o EIMSHATFEHEMNANETHRLERE, ERAN. BE. REEE. EFF, BHRINE
o RSZERMUENIAANNUL, FESNVELEN A FEZEEES

%%

strategy_set.strategy_id = '';
strategy_set.token = '';
strategy_set.mode = 'MODE_BACKTEST'; %

MODE_LIVE( )=1, MODE_BACKTEST ( ) =2
strategy_set.backtest_start_time = '2018-08-01 10:40:00';
strategy_set.backtest_end_time = '2018-08-10 10:50:00"'; %

strategy_set.backtest_initial_cash = 1000000; %

RIAER REEWL A2
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8. % strategy_set.backtest_transaction_ratio = 0; %
1

9. % strategy_set.backtest_commission_ratio = 0.001; %
1

10. % strategy_set.backtest_slippage_ratio = 0; %

11. % strategy_set.backtest_adjust = ADJUST_NONE; %

ADJUST_NONE ( )=0 ADJUST_PREV( )=1 ADJUST_POST( )=2

12. % strategy_set.backtest_check_cache = 1; %
1 - 0 -

13. % strategy_set.serv_addr = ''; %

14. %%

15. run_strategy(strategy_set)
16. global context

U= ENEN IR

o REtokenf5R, ATERSMIAIL
o (ERRBIEOREAE

1. set_token('xxxxx')

2. %

3. get_fundamentals('trading_derivative_indicator',{ 'SHSE.600000',6 'SZSE.000001'}, '2018-
04-01', '2018-08-01', {'TCLOSE', 'NEGOTIABLEMV', 'TOTMKTCAP', 'TURNRATE'})

RIAER REEWN AE



R

SR S A+

e

o R

BRREmIHF-main.m
o REZITZITXHF—run.m

REERE N - mai n. m

o mainERFHAFHEERIEHERY, RBZEFTERVIREHNRES, Emainfe] BEREEENEITRS
o HEBEREMLREN, mainfTHIRSKBHNEA, BIiFHMBAHLENR, NITRERISHNLIEEE
o BEXIEANINItMNBNLEN, FRRRERKEITARN, BETHNSIETE, FEMNEITAISMHEE

[Context] = main(Context,Event)
if Event.Init.flag==1
subscribe()

end
end
S8 il 1R
Event struct EREHFAT, —MEGDAflaghEUMEEREdata, flaghlWRRZBHELRE

Context struct ERTE, FHRBENAZEE, LAIUEFRAFEEXNEE
Rl

function [Context] = main(Context, Event)

%%

%

% 60 15

%

%

if Event.Init.flag==1 %

insurance = get_industry('J68");
set_symbols(insurance); %

subscribe(insurance, '60s',60);
subscribe(insurance, '900s',60);
Context.userdata.len_60s = 30; %userdata,

Context.userdata.len_15m = 20;

return
end
%%
len_1d=Context.userdata.len_60s;
len_15m=Context.userdata.len_15m;
cp_60s = Context.data.frequency_60s.close(:,end-len_1d:end);
cp_15m = Context.data.frequency_900s.close(:,end-len_15m:end);
if Event.Bar.frequency_900s.flag==1

%

RIAER REEWL A2 -9-



FREIE1 T E—run.m

fact = mean(cp_60s,2)-mean(cp_15m,2);
%
[cash]= get_cash(); %cash
info
[position] = get_position();
for i =1:length(Context.symbols)
ind = strcmp(position(:,3),Context.symbols{i});
ind = find(ind==1);
if fact(i)>0
if sum(ind)==0 %
[order]=order_value(Context.symbols{i}, 0.15*cash{2,4},
OrderSide.OrderSide_Buy,

OrderType.OrderType_Market, PositionEffect.PositionEffect_Open,0); %
end
else
if sum(ind)~=0 %

[order]=order_volume(Context.symbols{i}, position{ind, 14},
OrderSide.OrderSide_Sell,
OrderType.OrderType_Market, PositionEffect.PositionEffect_Close,0); %
end
end
end
end

REZIZ1TXAF run. m

runRBATEITRE, BT SHIEFHRIBISITEN, BNSH. BHERSF

SRR

W
W

£
5 f HiA
1]

strategy_set.strategy_id ::é\ RESIDA TLIRINBIEEZ N

gz X -
; B&iZ{TRYBY[E)#%E T, MODE_LIVE (SE
strategy_set.mode A B}), MODE BACKTEST ([EIM)

strategy_set.token ::rZE\ WFREMNER

strategy_set.backtest_start_time wh B MR F 4R R (]

3k
strategy_set.backtest_end_time Wh B MR 45 SR A ]
b=

E(d

strategy_set.backtest_initial_cash W BRI YRR
b=

AIEER REEW M2 -10 -



FREIE1 T E—run.m

strategy_set.backtest_transaction_ratio W BRI L LR B, BKIAJ01

strategy_set.backtest_commission_ratio DA BRI F L2, 2KiAR0.001

strategy_set.backtest_slippage_ratio A EMARZCA B = EEER, EAiAR0

¥ EsEr SRS, ADIUST NONE(REHR)=0,

0

strategy_set.backtest_adjust ';‘ZE‘ ADJUST_PREV(#1E4%)=1, ADJUST_POST(/5E4X)=2
E[3 ; . o~ s ;
strategy_set.backtest_check_cache W El,gj{%%ﬁﬁiéﬁﬁ;ﬁﬁ MMERER, 1 - &8,
hi=| .
E[3
strategy_set.serv_addr Wh NP AR MLIRARS Mk, FIAE
il
CRIEREL :

%%

strategy_set.
strategy_set.
strategy_set.

MODE_LIVE(

strategy_set.
strategy_set.

strategy_set.

strategy_id = 'XXxXxXxxx';

token = "xxxxxx';

mode = 'MODE_BACKTEST';

), MODE_BACKTEST ( )

backtest_start_time = '2018-08-01 10:40:00';
backtest_end_time = '2018-08-10 10:50:00';

backtest_initial _cash = 1000000;

% strategy_set.backtest_transaction_ratio = 0;

1

% strategy_set.backtest_commission_ratio = 0.001;

1

% strategy_set.backtest_slippage_ratio = 0;

% strategy_set.backtest_adjust = ADJUST_NONE;
ADJUST_NONE ( )=0 ADJUST_PREV( )=1 ADJUST_POST(
% strategy_set.backtest_check_cache = 1;

al =

0 -

% strategy_set.serv_addr = ;

%%

run_strategy(strategy_set)
global context

)=2

%

%

%

%

%

%

%

%

%

%

YiBA: run_strategATREMEITRE, REFRESITIEN, FEFRBYVIBAEREAPITHANBENENIESIRERIR

LY
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RERLEH

REEEEH

« 2FTE
o WIMALEH
o REBEIHIFT!
o RBIRMEBH
o ERNGITEREANENSEH
o ITHIRBEMBIESH
o RSEMHR)
o HfthEH4IR)
s FEEENZELE
o FRREZILERF-stop_strategy

mainEPAEEHEH R, £FTE. BEBROMRZSBOEMMNRBFEERZED, APREXEEAREORABLARIBIG
L2

EBETE

ERTEFNTRALZE, BEITRANERE. RIEETHE. M0, S4F
LRTERAFEEXNEEERE

BRIEREY :
1. %
2. symbols = Context.symbols;
3. nowtime = Context.now;
4. data_15close = Context.data.frequency_900s.close;

18R
TEE %7 -
BEMIEIRIGIE, Wiset_symbolsHiTiRE, HWAEITHRIEMIRE, BWTESH
symbols  cell RIEBEMIEERE
now cell FRE IR L FiRT a5
tata ceruce | (TRMIBBE, BEME FE. BIBEMEEHEE, 1

Context.data.frequency_900s.close, {TZ&5lJsymbols, FIZ5leob
event struct ERAREREHFRIRRTISH
userdata struct BAFRREN2EEE, EREARHPIEA

VIRt =M

VAt B R RIBZEENE, YIRURBEITRS
REMNETAANRASEHMENAR, SRNASHRENNBNNNBNEFEE, MR —RATIRERBEENENT
N, ERE, THBERER, MROHRIENEF

[RE

1. if Event.Init.flag==1
2. %

RIAER REEWL A2 -12-



REBEIKFS

end
SRR
TER HE R
Event.Init.flag mat VB EEFR, SR IEMAmaingt, Event.Init.flag==1

IR
InitEHERMRBYOIMITEMSG, —MAIT X, EEFGERHTRIEITE, EMESNE

R EREREFI

set_symbols(symbols);

iBA: symbolsSEERMTEMA—RIBERIE, RIEBERIEREEITRSIFsymbolsitss, EFHIRMAEMIZE

RERNEHF

=AY

set_event( event_name ,bool);
B BRSEHRNEERSEEHHARS
E BT 121 TR AN RE AT =4

TERSTNRERIfE R A MIER S A RL

o ERMESZIRE
o ERMESIEUW

B3k

BRIEY

%

schedule(schedule_func, date_rule, time_rule);
%

if Event.schedule_func.flag==1

%

end

SR

pf £ %m sk

schedule_func char RIEENMITHEHGBRM

date_rule char EREER, XA n'+'d/w/m’, BEIXEZHEHRF1, FEH5K%KE, B, B
time_rule char EMEG, XA 'hh:mm:ss’
Nl

RIAER REEWL HE



VIR B AR S

%

if Event.Init.flag==1
schedule('algo0l1', 'i1d', '09:30:00');
schedule('algo02', 'id', '14:55:00');
return

end

%%

if Event.algo@1.flag==1
disp (Context.now);

end

if Event.algo02.flag==1
disp (Context.now);

end

IR
EERERNE S scheduleERBRING, SEEventEHERBINEMEREHFPHIREBIFIR;
ERMESAIENZ D

AR B EMEIES G

BIESARNHERBRMmER I HR

o TERIEERLL
o WIESHEWERL

TIRITIERUR
RN REL

%

set_symbols(symbols)

%

subscribe(symbols, frequency, count is_event)
%

if Event.Bar.flag==1%

end
S¥#HBA
TER i iR

symbols cell REEERITRIEHRHR
frequency  mat TTHRBIERINE, ZH=H ‘tick’, ‘1d’, ‘Ns’

count mat TTHNBERIBNKE
is event mat f‘;E‘YF%%#HEﬁi&?ﬂIZiH, 1RREBUBESAMN IR, 0RARAIEE) (RN tickBIBITIHE
. . )
Nl

function [Context] = main(Context,Event)
%

RIAER REEWL A2
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3. if Event.Init.flag==1
4. set_symbols({'SZSE.000001', 'SHSE.600000'});
5. subscribe({}, '900s',60,1,{});
6. return
7. end
g. if Event.Bar.frequency_900s.flag==1
9. disp(Context.data.frequency_900s.eob); %
10. disp(Context.data.frequency_900s.symbols);
11. disp(Context.data.frequency_900s.close);
12. end
15208

BERNIIRIZENERZNERESUIENUER RV THITEIENS

1TiHE I subscribed, symbolsNEEIAERBERIIFIRIIEIBIRIVHEITITIE

TEFEREHENIEN

IR ER B FIBTR R AEVent . Bar . flag, SZHHMITAVSIZRET B IR, fEAEvent.Bar.frequency_900s.flag

RZEHIREN

RZFHHIERB =884

o {EMset_eventBHRXSEHHER
o EWRZZEMHIE
o FHIRZEMHER

RHFHEE
REEH 18R
OorderStatus FRNREENEHE, MESHRSEHREE, TREREFITRESERR KL,
ExecutionReport FREITEREYS, MESHEEITES, ZRAREEME,
AccountStatus REMFPRESERSH
R R EY
1. %
2. set_event({'OrderStatus'})
3. %
4. if Event.OrderStatus.flag ==1
5. disp(Event.OrderStatus.data) %
6. end

1588
EUHIERASBRENRILA
EEMERXT, KSSEHMTENTRRRRSENN, TEESMZKIRZEH

Hth Sz

Hith EERRAIENEMHERAR

o {EHset_eventBoE#rR

RIAER REEWN AE



FHREENLRAXE

o EWEHID
o HREEMHAT

Hith BT
SEHEM i8R
BacktestFinished BN S RE
Error BREH
MarketDataConnected SERHTIE M B I E G
MarketDataDisconnected SR TIEMEE R ASG
TradeDataConnected RZBIEMEEZMINEG

TradeDataDisconnected

2B E ML E R S

Xt

BRI ZN R

(o0}

10.
11.

12.
i3
14.
1l
16.

. %

set_event({'BacktestFinished', 'Error', 'MarketDataConnected', 'TradeDataConnected’', ...
'MarketDataDisconnected', 'TradeDataDisconnected'})

. %

if Event.BacktestFinished.flag ==1

. %

data = Event.BacktestFinished.data
end

. %

if Event.Error.flag ==

end
%
if Event.MarketDataConnected.flag ==1

end

FEEEXEFEE

REHAT FRRRERNZ AHERNBEITUMFEEEXERTER
R EN R

itEA

. %
. Context.userdata = user_data;
. %

user_data = Context.userdata

Context.userdata BJLAB{ELEMATFESATE

RERSLIEEREY st op_strategy

AT ELLRE, ATREGENMRIER, ELENELAFLLREE, FEXAnatlabizfF

RIAER REEWN W
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FREENERXE

BB ZN R

1. stop_strategy()

ASCRAE ) PR B AR
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RECERIRE

AREE R

o bar BIELEHER

o tick#UELEMER

o NS EURFNE fthll S EIRLEH

e subscribe—iTHAIKELRFELIE

e current - EiFHAIITERE

e history - BiAEER(E][HEITIE

e history_n - EEEEKEMRLEITIE

e get_fundamentals - EiEEER EEAEIIE

e get_fundamentals_n - BHEEEKEERAEIIE
e get_instruments - BHRRHIRSIINRHERER
e get_history instruments - BERSHFHNALESER
e get_instrumentinfos - EERZIFNEERER

e get_constituents - EHIEREHMMIRER

e get_industry - ZEiATIARRAL SRR

e get_trading_dates - BEXZHMAE

e get_previous_trading_date - &BiEHE—ZHH
e get_next_trading_date - BETFT—1MRHH

e get_dividend - EBRRIERER

e get_continuous_contracts - FKENENELESY

bar £ELEM 1R

o barfERAZEMIK+ _ MR INFME, BTRENEETEContext . dataiRENEIBANLETHEE O historyikEX
o HIEMEMERIITRS|AsymbolsFER
o FIZ5|eobF g

1. % bar 60s close
2. Context.data.frequency_60s.close

FERRIA
FEA Sl R
symbols cell RIS
eob cell FREEMbar 4R 8] =
eobnum mat HFIE M bar 455K 8] =
open mat FEM
high mat ==y
low mat =IKM
close mat W2
amount mat PY 3R
volume mat RRE
position mat HEeE (AL

ASCRAE A e B A -18-



tick¥EEEAa A

AN

Context.data.frequency_60s =

symbols: {'SZSE.000001' 'SHSE.600000'}
eob: {1x5510 cell}

eobnum: [1x5510 double]
open: [2x5510 double]
high: [2x5510 double]
low: [2x5510 double]
close: [2x5510 double]
amount: [2x5510 double]
volume: [2x5510 double]
position: [2x5510 double]

ti ckEELEEM AR

o tickZIBERALMA+—HREMIENTEME, BIRENELBETEContext . data. tickIKENKIARAHETERO
history3xEX

o BUERMIITES|AsymbolsFER

o FZR5G| " 4EMJeob+symbols
RFY R EY

% tick close
Context.data.frequency_60s.close

FERRA
FERA R R
symbols cell RIS
open cell FEMN
high cell ==
low cell =iy
close cell Uz 2t
cumvolume cell RREE/RHMRE, BIHE
cumAmount cell MR EEE/ RIAMRE, RitE
tradeType cell %%927132 }:g}g(,ﬁé,: 2;};5(42 3: ‘R, 4 'ER’, 5 ‘BE’, 6: 'S
lastVolume cell BRETR R 2
cumPosition cell BHBCE(H), EiHE (IRELERO)
lastAmount cell B2 B A 32 AT
createdAt cell B3R 8]
quotes struct BRERM LSRR, XA ANTIE

HAh AR quoteEMUIT :

RIAER REEWL HE -19-



W 55 BR AN ALk 55 B R 454

FEE 3] iR
bidPrice cell EXMNAME
bidvolume cell EXERH
askPrice cell EMMAM
askvolume cell EEERH

EE:

o tickIUBEZFERM Mcellig, FREVIBREZSHsymbolsH5|HENMITME, Acreated_atIKZHIBIFIMLIE

o TJEERTE TAYSKSAEIMMERL, LLUNBEREZAEMM (J&FBbid_p, bid_v) , FKERTEZEIRN (&Bask_p,
ask_v)

o EAEMItickIZZMI A0

W7 55 2R AN ELAt Ml 55 203 R AR

M55 RAtick IBBRNEMREZME, B NSIEMIMEIL, BAsymbolsHI#ITERS]
W SRR FAcell1REMFME, BITAHAFRA

subscri be TR A IKEURFKLEIE
T SRR SR R = B A

. BEITHNE

o BT

. FHFEIRIE

TR

S 850

CRENREL

1. #
2. set_symbols('SZSE.000001");
3. subscribe(symbols, frequency, count,flieds)

SHEURIRE
1T1EE 45 Jon_tcikFon_barZE

1. if Event.Bar.flag == 1

3. end
1. if Event.Tick.flag == 1
2. data_event = Event.on_tick.data
3.
2. end
Bt 2R SRE

RIAER REEWL A2 -20-



current - B Y FIITIEIRIR

if Event.on_bar.flag == 1
#
data = Context.data.frequency_1d.close
data_time = Context.data.frequency_1d..eob
symbols = Context.data.frequency_1d.symbols

SR A - i tER
symbols cell IEZRE8, cell #83(, ZF/H—1kB4, W{'SZSE.000001"}
frequency char TTRERIBASAR, MK, %#F ‘tick’, ‘1d’, ‘15s’, ‘30s’
count mat HIRBENKE, EEH
flieds cell EiNFER, cell 18X, BRIEMEMA

set _synbol siZEBEIRAHEREL

SHB il 15 AB
symbols cell S, cell #&=x, ZHF— B4, 9N{'SZSE.000001"},
15 EH
WA TR AL B E B symbols 5|, BT MR BERBIZHSIINFEH#HITER
AN

function [Context] = main(Context, Event)

%
if Event.Init.flag==1

set_symbols('SZSE.000001"); %
subscribe({}, '900s',60,1,{});
return

end
if Event.frequency_1d.flag==1
% 15
cp_15m = Context.data.frequency_900s.close;
time_15m = Context.data.frequency_900s.eobnum;
end

current - EiEYFI{TIERE
ELTFERIE, EEItickMIE, ENE, &EENEIE St ickiiE

LR REL

data = current(symbols)

= S

h2

ieA

RIAER REEWN AE
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history - 2532 IR B s 4715

symbols

BRG]l

cell &R, fW{‘symboll’, ‘symbol2’}

tick = current({'SZSE.000001'})

R[EE:
tick =
symbols: {'SZSE.000001'}
createdAt: {{1x1 cell}}
price: {[10.2000]}
open: {[10.0300]}
high: {[10.2700]}
low: {[10.0300]}
cumVolume: {[64832749]}
cumAmount: {[6.5857e+08]}
cumPosition: {[0]}
lastAmount: {[118325]}
lastVolume: {[11600]}
tradeType: {[8]}
guotes: [1x1 struct]
1%BE

1. FRAESTMIRENED, TRAEITNMAERERZE

2. (UIEKBEENE(THER FRAUTEiCkRIBIIE, EbIERTFRIENO
history - ZEiREEEHEITHE

RiLin X R E A LI THERURE

RN REL

[ data ] = history( symbols, frequency, start_time, end_time,adjust, adjust_end_time)

1508

W

Ha byt 15 8H
symbols cell i, M{‘symboll’, ‘symbol2’}

ME, X ‘tick’, ‘1d’, ‘15s’, ‘30s’
frequenc char Uiy f e ’ ' '
quency EIRAIEA 5 T 40

start_time char F44AF1E (YY-MM-DD hh-mm-ssi&=),
end_time char ZERREE (YY-MM-DD hh-mm-ss#&z)
adjust char ADJUST_NONE : ARE#, ADJUST_PREV : HiE#X, ADJUST_POST :

AR ENR
SENESAE, BKIASF0EE

adjust_end_time char

skip_suspended bool  R&EMIEHE, BKABKT (truemiEfalse, BAXZFH)

RIAER REEWN W

A ‘1d’, FERRETE

1

N

N
1



history_n - EEEKEN RI1TE

il

[data] = history({'SZSE.000001', 'SHSE.600000'}, '60s', '2018-08-01"', '2018-09-
01', "ADJUST_NONE")

R[O{E:
data =
symbols: {'SZSE.000001' 'SHSE.600000'}
eob: {1x5510 cell}
eobnum: [1x5510 double]
open: [2x5510 double]
high: [2x5510 double]
low: [2x5510 double]
close: [2x5510 double]
amount: [2x5510 double]
volume: [2x5510 double]
position: [2x5510 double]
1%BH

1 ERABRTISIFORE, FRAB LSRR
history n - BEBEEKERETE
RIEREY

[ data ] = history_n( symbols, frequency, count, end_time, adjust, adjust_end_time,
skip_suspended, fields)

1%AE:
SHE FE 1iBR
symbols cell Eige, M{‘symboll’, ‘symbol2’}
=, 2 ‘tick’, ‘1d’, ‘15s’, ‘30s’ %F, BKIA ‘1d’, FERRET
frequency char  EmimAI T
count double  FREVEBUBHMIKE
end_time char ZERAEE] (YY-MM-DD hh-mm-ssi&z)
. ADJUST_NONE : ARE#, ADJUST_PREV : RiE#X, ADJUST_POST : FEMN
adjust char 551 IR S AL
adjust_end_time  char SENERETE, BKIAZRIETE
skip_suspended bool EEHNTER, EIAMGE (truesi&Efalse)
il

[data] = history_n({'SZSE.Q00001', 'SHSE.600000'}, '60s',1000, '2018-09-01"', 'ADJUST_NONE")

RENE:

RIAER REEWN A -23-



get_fundamentals - & 18)[E £ BB A E ¥R

10.

11.

12.

get fundanental s -

data =

symbols:
eob:
eobnum:
open:
high:
low:
close:
amount :
volume:
position:

BRENREL

il

15iAA :

Rl

il

{'SZSE.0
{1x1000
[1x1000
[2x1000
[2x1000
[2x1000
[2x1000
[2x1000
[2x1000
[2x1000

00001'
cell}
double]
double]
double]
double]
double]
double]
double]
double]

'SHSE . 600000'}

EREER B EAE AR

[ data ] = get_fundamentals( table, symbols, start_date, end_date, fields )

[data] = get_fundamentals('trading_derivative_indicator', {
'SHSE.600000', 'SZSE.000001"'},
{'TCLOSE"', 'NEGOTIABLEMV', 'TOTMKTCAP', 'TURNRATE'})

RENE:

il
20

1508

data =

symbols: {2x1
pub_adte: {2x1
EndDate: {2x1
TCLOSE: {2x1
NEGOTIABLEMV: {2x1
TOTMKTCAP: {2x1
TURNRATE: {2x1

cell}
cell}
cell}
cell}
cell}
cell}
cell}

'2018-04-01"', '2018-08-01',

MREWEAERERONERFREE, WERRDHER (1017H#iR)

get fundanentals n -

R AL

il

AR :

RIAER REEWN A

SEHEEKEEREIE

[data] = get_fundamentals_n( table, symbols, count, end_date, fields )

-24 -



get_instruments - BRI T SRR ESNEE

SREB Bl 5BR
table char "B, AXBRREN. BEARKRBRfieldsFEREE WEHIEH
symbols  cell Ei’gﬁﬁg, ZAMRIBETA |, (RXES)HE], 3z [‘symboll’, ‘symbol2’] XFhFIE
count char BN IRERIENHE
end_date char £55RAYIE], (YY-MM-DD #&x()
fields str BEEFER (WIE)
Pl

data = get_fundamentals_n('trading_derivative_indicator', {
'SHSE.600000', 'SZSE.000001'}, '2017-04-01', 3,

{'TCLOSE"', 'NEGOTIABLEMV', 'TOTMKTCAP', 'TURNRATE'})
R[O{E:
data =
symbols: {2x1 cell}
pub_adte: {2x1 cell}
EndDate: {2x1 cell}
TCLOSE: {2x1 cell}
NEGOTIABLEMV: {2x1 cell}
TOTMKTCAP: {2x1 cell}
TURNRATE: {2x1 cell}
15488
: A<
get _instrunments - BEEMXRSTHNEMELRER

EWRMRZIMNER, BERBUE L& BIRE

REREY
[ data] = get_instruments( symbols ,exchanges, sec_types, fields)
15BA:
SHE i) 1588
symbols cell HIRE, SANMWEA , (RIGES)/E, X% ['symboll’, ‘symbol2’] X#3l
R
exchanges char REBMNRE, SARSBANBERR | (RXES)H NULLRTFFE
MRV, 1: BRE, 2: EF, 3: 1B, 4: HA%R, 5: HN, 10: EHUIEY, REEW
secTypes mat NS
fields int BEFER, BIARTFE
il

RIAER REEWN A
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get_history_instruments - ZIA SHREI IR BEARZE

1. data = get_instruments({'SZSE.000001'}, 'SZSE', 1)

R[O{E:

1. data =

28

3. Columns 1 through 8

4.

5. 'symbol’ 'sec_level' 'is_suspended' 'multiplier' 'margin_ratio'
'settle_price' 'position' 'pre_close'

6. 'SZSE . 000001’ [ 1] [ 0] [ 1] [ 1]
[ 0] [ 0] [ 9.9600]

[o0]

Columns 9 through 13

10. 'pre_settle' "upper_limit' "lower_limit' 'adj_factor' 'created_at'
11. [ 0] [ 10.9600] [ 8.9600] [ 117.1530] '2018-09-13"'

get _history instrunents - BERSHHNAEELRES

IR[EI3ETE symbolsHIFRRY B 5717 5E £ 4E

PR REL

1. [ data ] = get_history_instruments( symbols, start_date,end_date, fields )

1%B8:
SHA il 1iAE
. o HA S ARG AN rdm BEYIEE2)4H = ] ’ 1 ’ X
symbols string gg%g: gé\%g;ﬁﬁ , (RXES)HE|, th3F [‘symboll’, ‘symbol2’] XF#
startDate char FeamrtiE (YY-MM-DD #&T%)
endDate char ZEREHE (YY-MM-DD &%)
fields cell BRFER, BIARTHE
il

1. [ data ] = get_history_instruments({'SZSE.000001', 'SZSE.000002"'}, '2018-04-19', '2018-

06-19")
R[O{E:
1.
2. data =
4. symbols: {2x1 cell}
5. created_at: [1x41 double]
6. sec_level: [2x41 double]
7. is_suspended: [2x41 double]

RIAER REEWN A -26-



get_instrumentinfos - ﬁiﬂ?&%ﬁﬂﬂ%ﬁiﬁ%

multiplier: [2x41 double]
margin_ratio: [2x41 double]
settle_price: [2x41 double]
position: [2x41 double]
pre_close: [2x41 double]
pre_settle: [2x41 double]
upper_limit: [2x41 double]
lower_limit: [2x41 double]
adj_factor: [2x41 double]

get _instrumentinfos - ZERIFIFHERER

RIEIRZIFNELRER

BRIFREY

[ data] = get_instrumentinfos ( symbols, exchanges, sec_types, names, fields )
1%BE:

S8 & KR 5 PR

symbols  ceil B, STRBIM  (AXES)HB, B [‘synbolr’, ‘synbola’])

exchanges char RGFANRE, SARSARBEIRA , (EXES)HE, NULLRRFB

THY S A fay=:5) .  FeH 1= . . ﬂ\Ag\ /\Abbl'
secTypes mat ng%w 1: BIRE, 2: BF, 3: 1BH, 4: HALE, 5: MY, 10: EHISLY, REeH
aTa}

names char BiRRBH, RIANFIBRMER
fields int ERFER, BMIARTE
A

[ data ] = get_instrumentinfos ({'SZSE.000001'}, 'SZSE'")

R[O{E:
data =
'symbol' 'sec_type' "exchange' 'sec_id' 'sec_name' 'price_tick'
'listed_date' 'delisted_date'
'SZSE.000001' [ 1] 'SZSE' '000001' ! ! [ 0.0100]
'1991-04-02" '2037-12-31"

get _constituents - EBRIEHEHMHIRER
SR

instruments = get_constituents(index, fields)

N
~
1

RIAER REEWN R -



get_industry - VA TMVARBR A5 A%

S8
S8E A 15BH
code char TR FAXAKNE
Al
get _industry - EB{TWIRRN 7R
CRIENREY
1. [ data] = get_industry( code )
18R
S8A FE 1588
code char TURE RXHKRNE ((NZFHEAR—KE)
1. [ data] = get_industry( 'j6')
R [E{E
1. data =
2.
3. 'SHSE . 600000
4, 'SHSE . 600016
5. 'SHSE . 600030
6. 'SHSE . 600036
7. 'SHSE . 600053
8. 'SHSE . 600061 '
9. 'SHSE . 600109
10. 'SHSE . 600155
11. 'SHSE . 600291
12. 'SHSE . 600318

8. ooom

—_——
4

get trading _dates - BEARSHMAE

BRI REL

1. [ data ] = get_trading_dates( exchange, start_date, end_date )

iBA
SHE £l
exchange char MRS HiaEG
start_date char FFeamtiE (YY-MM-DD #8TX)

RIAER REEWL A

5tEA
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get_previous_trading_date - Tl E—1NHH

end_date char £55RAYIE] (YY-MM-DD #&3%)

BNl

1. [ data ] = get_trading_dates('SZSE', '2018-01-01', '2018-08-30')

R[EE
1. data =
2.
3. datestr: {1x163 cell}
4. datenum: [1x163 double]
=

EEEREEFRERNEHAR, FHEXMnatlabMIERD
get previous trading date - BiRE—1RZ5H
BRIENREY

1. [ data ] = get_previous_trading_date( exchange, date )

1588
SHE %A 188

exchange char NRGHIHNE

start_date char LETEHEI(YY-MM-DD R)
N

1. [ data ] = get_previous_trading_date('SZSE', '2018-08-30')
IR[EE

1. data =

2.

3. datestr: '2018-08-28'

4. datenum: 7.3709e+05

<>
Xt
Su
m

get _next trading _date - EiET—
BREYREL :
1. [ data ] = get_next_trading_date(exchange, date)

Rl

RIAER REEWN A
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get_dividend - NS E

il

[ data ] = get_next_trading_date('SZSE',

R[EME

get dividend -

data

BRENREL

il

Rl

il

= get_dividend(symbol,

[ data ] = get_dividend({'SHSE.600000'}, '2015-01-01",

R[EME

il
20

get _continuous _contracts -

data

RN REL

il

Rl

il

datestr:
datenum:

' SHSE . 600000’
'SHSE . 600000
' SHSE . 600000’
'SHSE . 600000

'2018-09-02'
7.3706e+05

SRR LERE

[0.7570]
[0.5150]
[0.2000]
[0.1000]

(o]
(o]
(0]
(o]

[

'2018-08-31")

start_date, end_date=None)

0] (0]

[0.1000] [0]
[0.3000] [0]

[

0] (6]

RENETELTL

(o]
(o]
(o]
(o]

'2018-08-31")

'2015-06-22'
'2016-06-22"
'2017-05-24"
'2018-07-12"

[data] = get_continuous_contracts(csymbol, start_date=None, end_date=None)

get_continuous_contracts({'SHFE.AG'},

REE

A wN

[$2]

data

'symbol’

'SHFE.ag1812'
'SHFE.ag1812'
'SHFE.ag1812'
'SHFE.ag1812'

AR PR B AR

'created_at'
'2018-06-30"'
'2018-07-01"'
'2018-07-02'
'2018-07-03"'

'2018-07-01",

'2018-08-01")

-30 -



get_dividend - EVENLXAEE

10.
11.
12.
13.

14.

' SHFE.
' SHFE.
' SHFE.
' SHFE.
' SHFE.
' SHFE.

agl1812'
aglgsi2'
agl1812'
agl1812'
agl812'
agl1812'

ASCIAE A PR B A

'2018-07-04"'
'2018-07-05"'
'2018-07-06"'
'2018-07-07'
'2018-07-08'
'2018-07-09'

-31-



RIEAS

%

R

%32 5

TR EIRLEMRER

@R EIE L1 R

BEIBLEMIRER

AREIBLEMRERE

order_volume - RIEEEZEIT

order_value - EEENEZRIE

order_percent - RE2AFTIEELLAIET
order_target_volume - FECEBIMFECE
order_target_value - FGINBEREFECH
order_target_percent - AEZIBERFCLLH (BEBEZHILLH)
order_cancel -#HIEEERIT
order_cancel_all - HUHFTEZRITE
order_close_all - FHpIIERFHE
get_unfinished_orders - ZiHRN2MPREEIE
get_orders - ZRHALEEIT
get_execution_reports - EiHRLIBHITER
get_position-#EEis

get_cash—-&£&Eif

RBERIINEEERLE:

REL. ERER. EBRZER

EWREER. BEREEER

RZFOEYREBOBELEVREALE, REBZTSEN, FE. XEN, BEORKEEBNEETRARZEE, RIELTHEM

LIPS

TR EIRE MR

TRIERHRZEOREIMAES, AEOEAMMNENER, RAERAclordld, BZERMMRHE, ZHEENNKRETR
B, EXRR/AZ

j=—{:3 34 18R
strategyId char REZID
accountId char HS1ID
accountName char KFERS
clordId char ZHREFIRID, TREM, BEAE, XM A BREIRANAIEHR
orderId char ZHREBID (RAFER)
exordId char FHRZBID (RAFER)
symbol char RIS
side double X7 E HYES%E OrderSide
positionEffect double FERE BUES®E PositionEffect
positionSide double #eH | B{ES%E PositionSide
orderType double FHXEE BYESE OrderType
orderDuration double Z1IatElEH B1{ES%E OrderDuration
orderQualifier double EHMREY BYESE orderQualifier

ASCRAE A e B A

-32 -



orderSrc double FIRE (RAFTER)

status double FHIRE BUESE orderStatus
ordRejReason double FiEiE%RRE BUYESE orderRejegectReason
ordRejReasonDetail char FRES/RRRER

price double FRME

stopPrice double FITIEI/ IE B A NE
orderStyle double FHREXE B{ESE orderStyle
volume double EHRE

value double 1

percent double FitEatt

targetvolume double FEBIRE

targetvalue double RITEREN

targetPercent double EitBirE ot

filledVolume double EE

filledvwap double [S¥%:201)

filledAmount double B EEN

filledCommission double B FL%

createdAt char ZIELIER (8]

updatedAt char FREHAE

[O R ERLE M 1 R

ExecRpt - EIRIRE{EFER

=13 E 4] BB
strategyId char REZID
accountId char HS1ID
accountName char KPERA
clordId char FHREFIRID, TREM, BEAE, XM A BRKIRANAIEHR
orderId char ZHREBID (RAFER)
ex_ord_id char FHRZFAID
positionEffect double FEirE BYES®E PositionEffect
side double X%7E BESE orderSide
ordRejReason double £1TIELRERE BUYESE OrderRejectReason
ordRejReasonDetail char RITIEBREERER
execType double PATEIHREE! BU{ES®E ExecType
price double ERMRMIE
volume double FHARE
amount double FHAREE

&SN,



createdAt char B Bl AT E]

FE IR ER

Position - #FBIREMEFER

B i) AR
accountId char MK=SID
accountName char WFERE
symbol char RIS
side double  #H®€7M@E HYESE PositionSide
volume double BEHEE,; EHEEE (volume - volume_today)
volumeToday double SHECE

HE¥M new_vwap=((position.vwap position.vol ume)+

vwap double (trade. vol unetrade.price))/(position.volume+trade.volume)

amount double FEE (volumevwapmultiplier)

price double A TR E (ENEHERe )

fpnl Joulle ?%Ei%iﬂﬂﬁ ((price - vwap) volume multiplier) (EMERFpnl R
BEMNEHUNHE-REH—X, FERA3SEH—IX)

cost double HEmMA (vwap vol une multiplier * margin_ratio)

orderFrozen double  ERARLECAL

orderFrozenToday  double  HBEARZESEEA

A2 BN (volume - order_frozen); ®IEREEG{I (available -

available double available_today)

availableToday double  FIESEAI (volume_today - order_frozen_today) ({XHEtR
lastPrice double  LE—JRRKZMN ([ENEHERO )

lastVolume double  E—RRREZE ([ENEHMERO)

lastInout double  E—RHEAHEE (ENEHERO)

changeReason double  GMIEE[REE, HYES®E CashPositionChangeReason
changeEventId char A RELEEHRIID

hasDividend double  HEKXEBERLIKE

createdAt char EeatE

updatedAt char EAI L EA(E

R & PR LR

Cash - AZREEFER

= HE ]
accountId char WS1ID
accountName char PERE
currency double i

E& SN,



order_volume - IR € EXHT

nav double RE, BNE

pnl double RS

fpnl double FBRT

frozen double BeoRAAS

orderFrozen double HRARERS

available double ARARAE

cumInout double KitHAZE

cumTrade double KR 5

cumPnl double Rit T el CRIRFLEER)

cumCommission double RitF4:%

lastTrade double E—RR5E

lastPnl double =Rz

lastCommission double EF—RF4&%H

lastInout double EF—REAZ

changeReason double RETEREA BYES=E cashPositionChangeReason

changeEventId char fE R RESMHIIID

createdAt char REYIRAT(E]

updatedAt char BELEA (G
order_volune - RIEEEFEIE

R ENREL

[ order] = order_volume( symbol, volume, side, order_type, position_effect, price,

account)
S#EA
28 FE 17BH

symbols cell TR
volume double R1EE, Bfik: BRERR, BEIF
side double OrderSide RZHFFEIMEELE
order_type double OrderType RSB FELT
position_effect double PositionEffect AEEMEALE
account char HEIMERIRIAIE, KESWFEAKFIIID
R[EE cell ordert§XNEITRER

Ml

[order]=order_volume('SZSE.000001', 100, OrderSide.OrderSide_Buy,
OrderType.OrderType_Market,PositionEffect.PositionEffect_Open,0)

AIER REEW M2

w
(@]



order_value - &¥§E YMEZTE

R[EE

10.

11.

12.

135
14.

1S

16.

17.

18.
19.

20.

21.

order =

Columns 1 through 9

'strategyId’ 'accountId' 'accountName' 'clordId’ 'orderId'
'exOrdId' 'symbol' 'side’ 'positionEffect’
[1x36 char] [1x36 char] i '000000001" 0 0
'SZSE. 000001 [ 1] [ 1]

Columns 10 through 17

'positionSide’ 'orderType' 'orderDuration’ 'orderQualifier' 'orderSrc'
'status' 'ordRejReason' 'ordRejReasonDetail’

[ 1] [ 2] [ 0] [ 0] [ 0]
[ 3] [ 0] v

Columns 18 through 26

'price’ 'stopPrice’ 'orderStyle' "volume' 'value' "percent'’
"targetVolume' 'targetVvalue' 'targetPercent'

[8.9800] [ 0] [ 1] [ 100] [898.0000] [8.9800e-04]
[ 200] [ 1.7960e+03] [ 0.0018]

Columns 27 through 31

'filledVolume' 'filledvwap' 'filledAmount' 'filledCommission'
'updatedAt'

[ 100] [ 8.9800] [ 898.0000] [ 0.8980] '0001-01-
01 00:00:00'

order _val ue - RIEEMNEZRIT

BRENREL

1. [ order] = order_value ( symbol, value, side, order_type, position_effect, price,
account )
SRR
=S8 il 15

symbols cell TR
value double EFRAZE
side double OrderSide RHF5EMEALTE
order_type double OrderType RZAERIMEESLE
position_effect double PositionEffect AEEMEALH
account char HEIMELIRIANE, KESWFEAKFIIID
R[EE cell ordert§INEIITRER

RIAER REEWN W -36-



order_percent - 1&%B & =5 € LI EHT

il

[order]=order_value('SZSE.000001', 10000, OrderSide.OrderSide_Buy,
OrderType.OrderType_Market, PositionEffect.PositionEffect_Open,0)

order _percent - IREEFTEELLHIEIT
CRIENREY

[ order] = order_percent( symbol, percent, side, order_type,position_effect, price,

account)
SEIGA

S8 - i iER
symbols cell TERE
percent double ERSEEESMNEDLE
side double OrderSide RZBFEMZFLET
order_type double OorderType RHEEIMZHETR
position_effect double PositionEffect FFFEZELR
account char REMERIAE, SRS KAEAKFIID
IR [E{E cell orderfENAIITRER

Rl

[order]=order_percent('SZSE.000001', 0.1, OrderSide.OrderSide_Buy,
OrderType.OrderType_Market, PositionEffect.PositionEffect_Open,0);

order _target volunme - ARCIEBRIEECE
REREY

[ order] = order_target_volume( symbol, volume, side, order_type,price, account)

SR

5 KR iBA
symbols cell TEREY
volume double BireE, Bun: BRENR, BEAF
side double OrderSide RSFHMEMEELE
order_type double OrderType RZAERIMZEILE
position_effect double PositionEffect AEEMEEALH
account char REMRINRIAE, SKESKFEAKFIID
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order_target_value - Vi-GEI B 5050
R[EE cell ordertENEINITRER

BRG]l

[order]=order_target_volume('SZSE.000001', 10000, OrderSide.OrderSide_Buy,
OrderType.OrderType_Market, 0)

order target value - EACIBIRECEH
BRIEREY

[ order] =order_target_value( symbol, value, side, order_type,price, account)

SHIGA
S8 - i iER

symbols cell T EIREY
value double BRFENE
side double OrderSide RZBFEMELETR
order_type double orderType RHEEIMZFHETR
position_effect double PositionEffect FFFEEZELR
account char REME IR E, SRS KAEAKFIID
IR[E{E cell orderfENAITRER

AN

[order]=order_target_value('SZSE.000001', 10000, OrderSide.OrderSide_Buy,
OrderType.OrderType_Market,0)

\¢

order target_percent - AEEBWRFELLH (2FE~HIEER )
RIEREL

[ order] = order_target_percent( symbol, percent, side, order_type, price, account)

SR

S8 R 1iBA
symbols cell TETRHY
percent double Bin 2 EZ =B LAl
side double OrderSide RSFHMEMEELE
order_type double OrderType RZAERIMEEILE
position_effect double PositionEffect AEEMEALH
account char REFMRINRIAE, SKESHKFEAKFIID
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order_cancel -fi45T8E =T

Nl

1. [order]=order_target_percent('SZSE.000001', 0.5, OrderSide.OrderSide_Buy,

OrderType.OrderType_Market,0)

order _cancel -EIEEERIT
1. [ reg ] = order_cancel( clordIds, account)

1iRA :
clordIds=FEREBHIT R EUETMCclordIdFREY, REILER FEE R INEE LK

order cancel all - fEEEIBEEIT
CRIENREY

1. order_cancel_all()

order _close_ all - FHFIFBRIEEE
SR

1. order_close_all()

get _unfinished orders - ERHRAEIPRERIT
BRENREL :
1. get_unfinished_orders()

1588
RO cel IHENATTREIER

get _orders - EBiHRNEIEIT
REREY
1. get_orders()

AR :
iRElcel IBANT B EIBIIR

ASCIAE A e B AR
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get_execution_reports - &if)HNEZFHITEIIR

get execution_reports -

BREFNREL :

il

Rl

il

get_execution_reports()

[ excerpt ] = get_execution_reports( )

ERHAEEMITE

R[EE

1. excerpt =

20

3. Columns 1 through 9

4,

5. 'strategyId'’ 'accountId' 'accountName' 'clOrdId'
'execId' 'symbol’ 'positionEffect’ 'side’

6. [1x36 char] v v '000000341"' '
'SZSE.000001' [ 1] [ 1]

7. [1x36 char] v " '000000340'" '
'SZSE.000001' [ 1] [ 1]

B

9. Columns 10 through 17

10.

11. 'ordRejReason’ 'ordRejReasonDetail' 'execType' "price’
"amount' 'commission' 'cost'

12. [ 0] v [ 15] [8.9800]
[9.8780e+03] [ 0] [ 0]

13. [ 0] v [ 15] [8.9800]
[9.8780e+03] [ 0] [ 0]

14.

15. Column 18

16.

17. 'createdAt’

18.

19.

'0001-01-01 00:00:00'
'0001-01-01 00:00:00'

get _position-iEFEEiE

il

NR

il

[ position ] = get_position( account )

[ position ] = get_position( )

R[EE

il

position =

ASCRAE A e B A

'orderId'

'volume'

[

[

1100]

1100]
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get_cash— & & &1

Columns 1 through 9

a A~ W N

'accountName'
"vwap'

'accountId'
'volumeToday'
6. [1x36 char]

2200] [8.9800] [1.9756e+04]

Columns 10 through 17

'cost'
'available_today' 'lastPrice’
[242.0013] [1.9756e+04]

[ 2200] [
12.

10. 'fpnl'

11.
0]

13,
14.

Columns 18 through 22

'lastInout'
'"updatedAt'

16. [ 0] [
08-06 09:45:00'

15. 'changeReason'

0]
get _cash ZBEEIF

1. [ cash] = get_cash( account )

Rl

1. [ cash ] get_cash( )

R[EME

position

Columns 1 through 8

a ~ w N B

'accountId' 'accountName'

'orderFrozen'

'frozen'
6. [1x36 char]
[-87.9999] [1.9756e+04] [

Columns 9 through 16

'balance’
'cumCommission' 'lastTrade'
[9.8022e+05] [ 0]

19.7560] [9.8780e+03] [
12.

10. 'available'

11.

IS
14.

Columns 17 through 22

'lastCommission’
'updatedAt'

1S

AR PR B AR

"amount'

'lastInout’

'symbol’ 'side’ "volume'
'price’
'SZSE. 000001’ [

[ 0]

1] [ 2200] [

'orderFrozen' 'available'
'lastVolume'

[ 0] [
[ 0]

'orderFrozenToday'

0] [ 2200]

"hasDividend' 'createdAt’

'2018-08-06 09:45:00' '2018-

[ 0]

'currency’ "nav' "pnl’ "fpnl'

[ 0]
0]

[9.9989e+05] [-107.7559]

'cumInout’ 'cumTrade' 'cumPnl'
'lastPnl'’
[ 1000000]

0]

[1.9756e+04] [ 0] [

'changeReason' 'changeEventId' 'createdAt’
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16. [ 9.8780] [ 0]

10:40:00'

ASCRAE A PR B AR

'2018-08-06 09:45:00'

0]

'2018-08-05
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bl

B
MEEE
Order St atus - TS

1. OrderStatus_Unknown = 0

2. OrderStatus_New = 1 %
3. OrderStatus_PartiallyFilled = 2 %
4. OrderStatus_Filled = 3 %
5. OrderStatus_Canceled = 5 %
6. OrderStatus_PendingCancel = 6 %
7. OrderStatus_Rejected = 8 %
8. OrderStatus_Suspended = 9 %
9. OrderStatus_PendingNew = 10 %
10. OrderStatus_Expired = 12 %

Order Side - FIEAM

1. OrderSide_Unknown = 0
2. OrderSide_Buy = 1 %
3. OrderSide_Sell = 2 %

O der Type - HFEEHE!

1. OrderType_Unknown = 0

2. OrderType_Limit = 1 %
3. OrderType_Market = 2 %
4. OrderType_Stop = 3 %

OrderDuration - EHiEREEM
IFESTEER AN, EARITRR EEERS A HIEY

1. OrderDuration_Unknown = 0

. OrderDuration_GFD =

. OrderDuration_GTC =

OrderDuration_FAK =
OrderDuration_FOK =

OrderDuration_GFS =
OrderDuration_GTD =

~N o o N B

OrderDuration_GFA =

%
%
%
%
%
%
%

(fill and kill)
(fill or kill)
(good for day)
(good for section)
(goodltilldate)
(goodtillcancel)
(good for auction)

OrderQualifier - HIEMIXBEMY

NESLERAEN, BFERITERINBESERZMALIENX

RIAER REEWL A2
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1. OrderQualifier_Unknown = 0

2. OrderQualifier_BOC =1 % (best of counterparty)

3. OrderQualifier_BOP =2 % (best of party)

4. OrderQualifier_B5TC =3 % (best 5 then cancel)

5. OrderQualifier_B5TL =4 % (best 5 then limit)
ExecType - HiTEIHRER

1. ExecType_Unknown = 0

2. ExecType_New = 1 %

3. ExecType_Canceled = 5 %

4. ExecType_PendingCancel = 6 %

5. ExecType_Rejected = 8 %

6. ExecType_Suspended = 9 %

7. ExecType_PendingNew = 10 %

8. ExecType_Expired = 12 %

9. ExecType_Trade = 15 %

10. ExecType_OrderStatus = 18 %

11. ExecType_CancelRejected = 19 %

Positi onEffect - FEEER

1. PositionEffect_Unknown = 0

2. PositionEffect_Open = 1 %
3. PositionEffect_Close = 2 % g
4. PositionEffect_CloseToday = 3 %
5. PositionEffect_CloseYesterday = 4 %

Positi onSide - ¥&AE

1. PositionSide_Unknown = 0
2. PositionSide_Long = 1 %
3. PositionSide_Short = 2 %

O der Rej ect Reason - 1TEIE4RE

1. OrderRejectReason_Unknown = 0 %
2. OrderRejectReason_RiskRuleCheckFailed = 1 %
3. OrderRejectReason_NoEnoughCash = 2 %
4. OrderRejectReason_NoEnoughPosition = 3 %
5. OrderRejectReason_IllegalAccountId = 4 % ID
6. OrderRejectReason_IllegalStrategyId = 5 % ID
7. OrderRejectReason_IllegalSymbol = 6 %
8. OrderRejectReason_IllegalVolume = 7 %
9. OrderRejectReason_IllegalPrice = 8 %
10. OrderRejectReason_AccountDisabled = 10 %

RIAER REEWL HE



11. OrderRejectReason_AccountDisconnected = 11
12. OrderRejectReason_AccountLoggedout = 12

13. OrderRejectReason_NotInTradingSession = 13
14. OrderRejectReason_OrderTypeNotSupported = 14
15. OrderRejectReason_Throttle = 15

Cancel Or der Rej ect Reason - BUHITHIEARE

1. CancelOrderRejectReason_OrderFinalized = 101
2. CancelOrderRejectReason_UnknownOrder 102
CancelOrderRejectReason_BrokerOption = 103

w

4. CancelOrderRejectReason_AlreadyInPendingCancel

OrderStyle - 1TEZER

1. OrderStyle_Unknown = 0
2. OrderStyle_Volume = 1
3. OrderStyle_Value = 2

4. OrderStyle Percent = 3
5. OrderStyle_TargetVolume
6. OrderStyle TargetValue = 5
7. OrderStyle_TargetPercent = 6

1
i

CashPosi t i onChangeReason - &

1
©

1. CashPositionChangeReason_uUnknown
2. CashPositionChangeReason_Trade
3. CashPositionChangeReason_Inout

1
N B

SecType - #RRYZESI

1. SEC_TYPE_STOCK = 1

2. SEC_TYPE_FUND = 2

3. SEC_TYPE_INDEX = 3

4. SEC_TYPE_FUTURE = 4

5. SEC_TYPE_OPTION = 5

6. SEC_TYPE_CONFUTURE = 10

RIAER REEWL A2

%
%
%
%
%
%

104

%
%
%
%
%

%
%
%
%

~
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