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Windows F%t, 3X¥f 32 UMl 64 (LRER;

Python2.6,2.7,3.3 X\ LM, AT EMAN A X IFHERE,
AR&EBITIER.

Wind £ #ThR 2013 £ 9 A 27 HERAS;

ZERNBATHRESIMER, AETERZEERUR.

1.2.2Python g 2%

Python B— & MAKNMAES, HEXRENIARE, Z% GNU thiX

TRHERTHNRMAE. 5 Matlab. RF8LL, Python AEEHFMAME, BEEE

EA—TENRER, A ITEGUSAFRABNNAR R,

Python B T gt A http://www._python.org/. EARZAEE G,

RGN, ZREKEATH. AEAEEUATRE. —REAAPRZMNE
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@ python search|

Advanced Search

ABOUT B Python Programming Language — Official Website

NEWS *»

T Python is a pregramming language that lets you Support the Python Community

work mere quickly and integrate your systems
DOWNLOAD - more effectively. You can learn to use Python Help the Python community by

TE #® and see almost immediate gains in productivity becoming an associate member or
COMMUNITY # and lower maintenance costs. making a one-time donation.
FOUNDATION ks . .
Python runs on Windows, Linux/Unix, Mac OS X, and Python 3 Poll

o
EORE DV N has been ported to the Java and .NET virtual L wish th S— "
Help machines. wish there was on 3 support in
Package Index l—
Quick Links (2.7.5) Python is free to use, even for commercial products,
» Documentation because of its OSl-approved open source license. (enter PyPI package name)

» Windows Installer - Results

» Source Distribution New to Python or choosing between Python 2 and
Python 37 Read Python 2 or Python 3. b
Quick Links (3.3.2) W W e

AFNIC.fr uses Python...
» D?Wmema“m The Python Software Foundation holds the :
” \é\"”dUW;_lns_t;”?r intellectual property rights behind Python, underwrites 4 *
» Source Distribution the PyCon conference, and funds many other

Python Jobs projects in the Python community.
Python Merchandise

Python Wiki Read more, -or- download Python now - joining users such as
. Rackspace. Industrial Light and
Python Insider Blog
» Python 3.4.0 alpha 1 has been released Magic, AstraZeneca. Honeywell,

Python 2 or 37
Help Fund Python

The first alpha for Python 3.4, Python 3.4.0a1, has
been released.

and many others.
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Python Jfi {245 1 HE

ot 0\ Windi\Tind FET. Client\TindAETibiniInitPython ex

C:=“\Python26python.exe "C:“Wind“Wind.NET.Client*WindNET“hin“installWindPy.py" "Cl’
Sind“MWind . NET .Client“\WindMNET"

2.6.6 (r266:84297, Aug 24 2010, 18:46:32> [MSC v.1588 32 hit <Intell>]

Python is 32 bits

Installed into C:“Python26“lib“site—packages OK?

C=“Python2?-python.exe "C:sMWind“Mind.NET.Client“WindMET“bhin“installWindPy.py" 'C
sWind~Mind . MET .Client“\WindNET"

2.7.5 (default, May 15 2013, 22:43:36> [MSC v.15688 32 bit (Intel>]

Python iz 32 bits

Installed into G:»Python2?~lib“site—packages OK?

C:“Python33python.exe "C:sUWind“UWind.NET .Client*WindMET~hin~installWindPy.py'" '
sSWindsMWind .MET .GClientS\WindMNET"

3.3.2 (v3.3.2:d847928ae3f6,. May 16 2013, AA:A3:43> [MSC v.168@ 32 bhit (Intell]
Python iz 32 bhits

Installed into

C=~Python33-lib»site—packages

4) FRERRERWindPy £RITE
1.2 4%FRE3E WindPy
1) #RAE 1.2.1 gy REEK, HEEfRXH Python IR,

2) RigEWind ZigZEE C:\WIind\Wind.NET.Client\WindNET B

4

(BT bin FFFHR), Python 237 C:\python28 B3x.

BB Windows #A cnd &<, REBWAW TSB!

"C:\Python28\python.exe"
"CA\WInd\Wind .NET.Client\WindNET\bin\instal IWindPy.
py" "c:\wind\wind.net.client\windnet"

3) BEEFE WindPy RETRELER,

1.38E0MSHE
SRR Wind B %48 53 DU AT S B, v LA B P e

2, &K WindPy M EFBL. {HiT Python M55 @, WindPy %#H
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PR RN 7 230 25 26 AN SRS -
Wind Matlab Fji:
http://180.96.8.19/windnet/Bulletin/help/matlab.pdf
Wind R 3Fif
http://180.96.8.19/windnet/Bulletin/help/R.pdf
— B, WindR fi) AR T A R EHE HURE 5 <-4 =R17], WindMatlab
I0) 37 AR R ) AR S T i — AR B AT
1.4 WindPy ZRER#; Bhig 1%

AP ar LUE R R Uy SR WindPy # 8l

1.4.1K8 FAFH
AH T WA 40 S D REFI &8 IR B . SR A TS A
K27 218 1%

XS A R, AT IO, XA 2 B R S
5
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1.4 2B ZHMN RIBE A
FEPT AT LIRS WM I e [ B SE S E CRE S 59289) R AZHURECHES

60747) A1 Python A2 (B 61862), {EX =AEEF22>] WindPy #2114
AL S FiR
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1.5 WindPy £ ORI TE

1.5 1 THE®SHBBEUNTRIE
from WindPy import w
from datetime import *

1.5.26LXHR/NE, B “W." e

. w.tdaysoffset(-1)NAES il tdaysoffset(-1), ¥ w.TDaysOffset(-1);
1.5.3XX AR BF BB F T 6

HOCEAE XA S, X AE Python I & d e, thansls . &5, #5545,

BN AT R E AT, ARG LEEM AT, 1 [ # 2AH unicode %%, Bi40: u” Lk 507

1.5. 4@, 5FR. SRFSISANTITRI KNG

Fb i w.wsd("090007. 1B, "close”,Sys.Date()-5,Sys.Date(), "Priceadj=F;tradingcalendar=NIB")
Fl'w.wsd("090007.ib", "CLOSE" ,Sys.Date()-5,Sys.Date(), "Priceadj=Ff;tradingcalendar=nib") —#¥f;

1.5.5838%FF listigA
L4 w.wss (*600000 . SH, 600005 . SH, 600004 . SH, 600007 . SH" , *roe_avg, roa", " rptDate=20121231")
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A PLS
code=["600000.SH", "600005.SH" , "600004 .SH"]
field=["roe_avg”", "roa"]
w.wss(code, Field, " rptDate=20121231"")

1.5.6/¥[E. BHXZHF Python iEEHIRTE. HEAMI

Ft 4 w.wsd("600000.SH" , "open* , *20130505")
WA LS i w.wsd ("600000.SH" , "close”, "20130303" ,datetime. today())

1.5. 72 B HREENTUATHBA

Eban w.owsd 52 Xk w.wsd(codes, fields, beginTime, endTime = None, options = None), W i%ESHUFSE ] )48 G

A, DR T A AT IR S H, o m] DAANE NG5 ) o AN A A P 4 £
: w.wsd("600000.SH", “open*®, *20130505") %A F w.wsd(*600000.SH" , “open* , “20130505" ,datetime . today()):

1.5.8AiHSHEMA

tban w.owsd & X w.wsd(codes, fields, beginTime, endTime = None, options = None).

w.wsd(*'600000.SH","high","2013-05-09" ,datetime.today(), " Period=W") Z:[&T
w.wsd(*'600000.SH","high",""2013-05-09" ,datetime.today() ,options="Period=W")Z[q] T
w.wsd(*'600000.SH","*high',""2013-05-09", options="Period=W",endTime=datetime.today())

WS EA NG, ZHURP T LA ;
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1.5.9Showblank &¥1

Showb lank Z4(n] LA XF R 0] K] NaN fociEfr sl ab B, -

2 NaN Fi-1 5 #
w.wsd("600001.sh", "open,close”, "20130707", 20130909, "showblank=-1%);

o w.wsd("600001.sh", "open,close”, "20130707", "20130909" , showblank=-1);

?E NaN ﬁﬁ 0 ’i!glqg%
w.wsd("600001.sh", "open,close”, "20130707", "20130909", "showblank=0");

o w.wsd("600001.sh", "open,close”, "20130707", "20130909" , showblank=0) ;

1.5.10 =z 5#EENOH Showfields &%
AT 5y 4 LU B () 25 I FE R AR 4 B AR Dl 84k, A S OLE, &P 75 ZL48 w0 U1 ik (] BO RIS, 1 iy m LA
showfields 2%, l:

w.tquery(l, logonid=1, "showfields=securitycode,Profit,securityBalance®)
#: w.tquery(l, logonid=1,showfields="securitycode,Profit,securityBalance ")

1.5.11 ErrorCode X

ErrorCode=0 £ /~#1ERK T .

f T, —Ep 3
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FoAth:
-40520001 AR F04 IR -40520002 P F4A iR
-40520003 RZ4HF -40520004 KW
—40520005 JoAY R -40520006 H S HUH
-40520007 LHHH -40520008 AL 1R -40521010 HBHAE R
-40520009 A<ih WBOX %1% -40520010 ¥ N HEAELE
-40520011 2RSS ARALELE -40520012 5L
-40520013 A Hb ;7 G ok -40520014 AREFMH WIM TH, #Booikssx
-40520015 LR RM L %
-40521001 10 AERE -40521002 J& &5 g4 ANmT H
-40521003 4435 H R -40521004 iFRK KI%E KM
-40521005  $ izl R -40521006 M &4
~40521007  JIi 45840 4iid sk -40521008 IR MY &
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Wind
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-40521009  Hds it W -40521010 &N

-40521011 #i'Z)iin)

-40522001 /LS -40522002  JEVEER RS
-40522003 JEikiEk -40522004 Jj AR TRV A R
-40522005 ASCHFI TSRS -40522006 fRbRiEEH
-40522007 AZHEIMTER -40522008 b S HIEEH R
-40522009 A FFIFRIRS 4L -40522010 W5 IRl VLA

-40522011 ASZREER H 3 5 e -40522012 AZEFIE RS
-40522013 4 FhRESE -40522014 FEE I WQID
40522015 iR TCAH N ALBR -40522016 ASCREIEHEIRTY

-40522017 B R
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2 Wind Py fE{ar<Sii A
T, HEeama b LN B2 AGEIZ T, N E 249 unicode MUl unicode, ¥ unicode Uk JF unicode,

HIAE 74 Ef AT N B R =0

. w.wset("'SectorConstituent”, u"date=20130608;sector=X[&% x5 ; Field=wind_code,sec_name'™)
MUk w.owset('SectorConstituent”,"date=20130608; sector=X &%/ k2% ; Field=wind_code,sec_name')

2.1 from WindPy import *: %%, WindPy &

EHARIZAT &P 200, P e N34 WindPy 4.
s2fl: from WindPy import *

2.2w.start: J§3)WindPy

FERIETTARERAEZ AT, AT LM 1% 4 6 o073 3 windPy Jdi .

Sz]: from WindPy import *
w.startQ);#ar2 EIN I E 4 120 7
w.start(waitTime=60) ;#2175 & i 60 Fb
a
w.start AEH G, HEESCESE, WERETE, H eI UEH wostop @A se s ks A 8.

f T, —Ep 1
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i
%

2.3 w.stop: &1k WindPy

7T EAT 1L WindPy I, m] DM ZAar 4

S
w.start();
w.stop()

e B, 2AIHIT w.stop(), HTBIEARTE EHAT w.stop.

2_4w.isconnected: HWERTDLEHR

%

AI LU iZ i 21 € windPy & 15 5 fil B .

Sz w.ostart();
w. isconnected Q#H1H T WindPy & 15 L 28 Ffli th

2.5w._cancelRequest: HUHITH

in 4 FAMURAT B R T, 01T CH TR w.wsq iTBD.

l: From WindPy import *
w.start();

WTEOR, — 2
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data=w.wsq(*'600000.SH","rt_low,rt_last_vol",func=DemoWSQCal Iback) ;#i] |
#EEAFIRIE, P AT AR AR S B i 00 55 [ e 2
H.o...
w.cancelRequest(data$RequestID) ;#14 MI 4 wsq &[5 K 1D, B il 4
#: L% w.cancelRequest(3) —#f, HA—A id T, HH AT

2.6w.wsd: FREU 850 EE
122 F R SREGE 5 UF 25 5 R i) Dy se e 20 8, B3 H ) AT A 0 . JEACTI &0 DL A H R B Fahr

l: From WindPy import *
w.start();

data=w.wsd(**600000.SH",""close,amt",''2013-04-30", datetime.today()-timedelta(1))#HUili % H4 i 2545

ciil

data=w.wsd(**600000.SH","close,amt", datetime.today()-timedelta(100))#HUil & HA T i 4545 KL
de D —IKHEBE—ANR, I R SH S R4
2) fabsfn ESH T DU Nist SEHL;

3) H Sz H Python FRiska)Fl H Ik K
4) "IESHAIRL TN,

2.7 w.wsi: FREUDBEE

i HERSRIBGE LT Pl ) 73 B K B, R D0 S A2k, h e T LR E , BORIRFR S HOT LA A B . A i Y

R T80E, —Hikb 3
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Ji: data= w.wsi (RS, 545, TR TR, 45 R TH], PTIEZ 40 s

S2fl: w.owsi (*'600000.SH", "close,amt",""2013-05-30 9:00: 00" )#HL i & HAT 7 B 12545 8
w.wsi(*'600000_SH",""close,amt", datetime.today()-timedelta(10))#Hl & H4T /el A M 2545 5L
W D —IKHEBE AN, JfF B i SH A5 4

2) fRbRFIRIIESEAB T DU Nist S8

3) HIASZHRE R if A Fn H ks

4) "IESHAARZ R

5) —H e 3 AN H W .

2.8w.wst: FKEHA tick ZKAEHE
24 KIS S VS 0 51505 TR A IR0 B (e ok 0. a4 UG datas w.wstCH AN

i, 38R, TR TR) , G5 AR A], ATk 240 ;

S
from WindPy import *

w.start();
data=w.wst(''600000.SH","open", datetime.today()-timedelta(0,2*3600), datetime.now)#Hl % #1T tick

PGNP,

Ee D RARE AR, IF LRI A AT L SH? AR IR 4L
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2) fRbRATESH T ] st 52

3) WIS R el A H ks 5K

4) WIESZHATRE T,

5) HHTH SRR A S (BH ] A E 22 5 B8, I H AT R, HIEE 3.

2_9w.wss: K ELARTEIE
2 R SREGE & UF 25 S AP Py el m B, LbanEC i 300 HREE) 2012 4F 3 ZE i FNE I 453 Fr B . 2 Rk .

data= w.wss(mFRES, ¥abs, nTESE);

S5«
from WindPy import *
w.start();
data=w.wss(''600000.SH,000001.SZ","eps_ttm,orps,surpluscapitalps”, " rptDate=20121231")

HIH AARAT S5 W 55 Hd A 8

HEe D AR AR, (T BAR AN R ol
2) WA SRESATIE S A AT DU Nist SeBL;
3) WIESHATIRZ T

2.10 w.wsq: FREUFIIT [ SE BT I8 S
fir A R TR I e F 27 b Bl 0 2 R SE I PR AR 2 b . Bl nT DL — kR TE sk, n] DLl k3T ) 7 UR . A A SR R A
data=w._wsq (A, Fabr, nTIESEL, I R L) ;

K edE, —HiED 5



B
ES

Wind Python %3 J <8 & #5 11iid BH

A3«
from WindPy import *
w.start();
w.wsq("'600000.SH,000001.SZ","rt_last, rt_last_vol )&l & AR T 45 1 5 Y i f 5 15 1
data=w.wsq('*600000.SH","rt_low, rt_last_vol",func=DemoWSQCal Iback)#1] FilJili A& #4725 b 22 1 w4 45 4 5L
Ho.o...
w.cancelRequest(data.RequestID)#I 1] i

T

1) 7B CE R g Kok i S % DemoWsSQCal Iback,  [AI B& B0 h AN S AL FE A 24 B .
2) AL, FRFRFIES BB AT LU Vist sEi; F P a] DL RIS 1 1 2 A R A
3) TR, AP I T [ P 2 R A AR AR I A (R R A, I B AR S ) N AR I 4 IR R A

2.11 w.wset: FREUHRIR. FE%E R EiE

i HDKIR AR AR5 S, IR sy $8 8087y« ETF HIBR M B ORI BBEheit. BEZRAR0 . R oE ahos 40 £k

dh [P OR . ERRER . ERUBCGE . LA . U EDRIE Y R RRSE . ar st data=w . wset (B R AR,
IEZH)

A5«
from WindPy import *
w.start();

w.wset("'SectorConstituent”,u"date=20130608;sector=4% A B )#I 4 A B A . 2k ds B
HIC IR 300 FREP SRR FIA

K edE, —HiED




Wind Wind Python %3 J <8 & #5 11iid BH

B
ES

w.wset("'IndexConstituent”, "date=20130608 ;windcode=000300.SH; field=wind_code, i_weight'")

HIUS R

w.wset("'TradeSuspend","startdate=20130508;enddate=20130608; field=wind_code,sec_name,suspend_type,s
uspend_reason')

#HI ST B S48 XU B I 545 B

w.wset("'SectorConstituent',u"date=20130608;sector=X [ <5 ; Field=wind_code,sec_name')

2.12 w.weqs: FREXEMER L E
FRBEBUEAN S &5 . a2 58, data= w.wegs(Filtername,..);

S
from WindPy import *
w.start();

#RGECALANE T HPC XA FAFER . (WJLEZ EoN egs 14D
w.weqs("-EHHE")
a
D wESEA AT LA st 52

2.13 w.wpf: FMB~EH., ASEHLE
PSRV 59 P 5 Y T o (B . A5y : data=w.wp PG s, Blindeds , it 250

f T, —Ep !
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S
from WindPy import *
w.start();

#HRA A EHES 7 ih b i 4l H 4580
Data=w._wpf(u"4 & Bl s, "PMS . Portfol ioDaily",
""startdate=20130509 ;enddate=20130609 ; reportcurrency=CNY ;owner="")

Data=w.wpF(u" = K-MMM', ""AMS _Portfol ioDai lySerial ™ )#HU% 78 i AMS o ik —MMM®* 7 5 F s e 210455 L

T
L WIESHUBATEUY Nist 5c8L;

3) ams WHESGIREL IFEIE T s R A REME A, BARRTLLIECR Wind Ik
4) pms A7ERAE AL B, P DMEHT .

2.14 THHHK R
2.14.1 w.tlogon X 5&H

M KGR ARG .. A AN data = w.tlogon(BrokerlD, DepartmentlD, LogonAccount, Password,

AccountType, ...)
R ZH
Data.Fields &[4 N 21 [R5 ;
Data.Data i [Pl &, REAFREATR N — S, a8 A AR 5 AR A5 IS
Data.ErrorCode fiy %7 I RS, ORI,

T8, — i 8
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Biltn: Wind Zulk 5 o8 wo812638 M H /' HahJT /3 T "w081263801 ™ JI SR A4 Jy k5,  "w081263802 ™ i Tt B4l AL &) ik~
>>> LogonlID=w.tlogon("0000",0,["w081263801", "w081263802"], "000000",["sh™, "cfe"]) #[dm EEMHAIK
>>> LogonlID

-ErrorCode=0

-Fields=[u"LogonlID", u"LogonAccount®, u®"AccountType®", u“ErrorCode", u"ErrorMsg-"]

.Data=[[1, 2], [u"w081263801", u*w081263802"], [u"SZSHA", u"CFE"], [0, 0], [u"OK", u"0OK"]1]

e
1) A4 SCREm R, WA EE T UER BN, ST RE A& NS S Ay 7
2) FF R e AT [ 2R
3) AWFTIKSHH, B4 AshFEBks, HebBEEERKkS A WET IK5+01, AT h WFT k5 +02

2.14.2 w.tlogout X5 EH

A HKREHT S ZG. &R, data = w.tlogout((LogonID = ')

R ZH
Data.Fields i&[H| P} &4 AR ;
Data.Data & [Pl FHHE, SEAAREUA XS N — S8, a8 B IR 5 R R A B
Data.ErrorCode fir &1 U)K H R0, ORI

filtn: EHERE ID b1, 2 FAIKS

>>> w.tlogout([1,2])

-.ErrorCode=0

.Fields=[u"LogonlID", u"ErrorCode”, u"ErrorMsg-]

.Data=[[u"1", u"2"], [0, O], [u®logout®, u"logout]]

T

K edE, —HiED
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D) Adr SRR AR, WA SEET B, o T HRE NI RNSHs A9y 7
2) FF R AT R BT [ SRR
3 RN L &%, nfUA%HA LogonlD.

2.14.3 w.torder I TE

A HKRBIE T, AR K. data =w.torder(SecurityCode, TradeSide, OrderPrice, OrderVolume, ...,
MarketType = '**, OrderType = ", HedgeType = "**, LogonlD = ")

R 2N -
Data.Fields ik [0 N A F bR ;
Data.Data &M\ EdE, REAbREAT N — SR, fa a1 AR 5 A RS S

Data.ErrorCode & & MarixRtg, 00X R).

LR
>>> w.torder(*600000.SH", “"buy", 9.8, 100, logonid=1) #uIH 5K S F AT LogonlD

-ErrorCode=0
.Fields=[u"RequestlID", u"SecurityCode”, u"TradeSide", u"OrderPrice®, u"OrderVolume®, wu“LogoniD",

u“ErrorCode®, u"ErrorMsg-"]
.Data=[[23], [u®"600000.SH"], [u"Buy"], [u®"9.8"], [u®100"], [u"1°], [0O], [u"Sending ..."1]

Biltm:  n) R

>>> code=["600000.SH","000001.SZ"]

>>> price=w.wsq(code, "rt_last") .Data[0]

>>> w.torder(code, "buy”,price, 100, logonid=1)

K edE, —HiED
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-ErrorCode=0
.Fields=[u"RequestlID", u"SecurityCode®, u"TradeSide", u"OrderPrice®, u"OrderVolume®, wu“LogoniD",
u“ErrorCode®, u“"ErrorMsg-"]
_Data=[[24, 25], [u"600000.SH", u*000001.SZ"], [u"Buy", u®Buy"], [u"8.42", u"10.62"], [u"100", u"100"],
[u®1®, u®1"], [0, 0], [u"Sending ...", u"Sending ..."]1
T
1) A& RFmE AR, WSS AT A, X — AR NS E s A 7
2) B AT e HAT RS ROR
3 WAL EFEN, LA LogonlD, H—EFE A, B LogonID=xxxx J7 ¥
4) TradeSide nJLlLy: 1/buy; 2/short; 3/cover; 4/sell; 5/coverToday; 6/sellToday
5) OrderType /L }: O/LMT; 1/BOC; 2/BOP; 3/1TC; 4/B5TC; 5/FOK; 6/B5TL;
64 1 S N AR RS B A1 L T 7 Ja 2R, T BRI MarketType, MarketType # LAEL:0/SZ; 1/SZ; 2/0C; 6/HK; 7/CZC; 8/SHF;
9/DCE; 10/CFE;
7) nfLLE w.otquery(“order” , requestid=XXX) & HZFLIH I
8) MR ERIK S I — & 7% NI HedgeType=HEDG/1, [ kil ZHHL SPEC 0

2.14_.4 w.tcancel =St

A PR At . A5 AN data =w.tcancel (OrderNumber, ..., MarketType = ', LogonlD = ')
REIZH

Data.Fields iR [0 N &5 bR
Data.Data jR [, BEANFREUE XN —F 8, I a W) o s RS DS R
Data.ErrorCode 4 & IR, OFR NIl .

T8, — i 11
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>>> w_tcancel ([24,25], logonid=1)

.ErrorCode=0

.Fields=[u"OrderNumber®, u"LogonlID", u"ErrorCode”, u“"ErrorMsg-]

.Data=[[u“24", u*25"], [u*1", u®1"], [0,02], [u"Sending ...", u"Sending ..."]1]

e
D A AR EEAE, WEREANSEE T AT A, TR AN n RN S s A R
2) HUF AT R A RS SUR
3 WA ARG, LA LogonlID, H—EFEs A, B LogonID=xxxx J7 AN
4) HH P HIRZEART N TR, OrderNumber AlREss A B, I 2 H MarketType X%, MarketType rLLH: 0/SZ;
1/SZ; 2/0C; 6/HK; 7/CZC; 8/SHF; 9/DCE; 10/CFE;

2.14.5 w.tquery X5 &8

A kB WAL ARG B, A EM J . data =w.tquery(grycode, ..., LogonlD = "', RequestlID = "',
OrderNumber = "",SecurityCode = ', options = ")
AEIE A

Data.Fields iR[H] Py 2851 [P AR 5
Data.Data i&[H| )& #E, BEASFREA N NI —FIHHE, 55 Py S TR 5
Data.ErrorCode fir% &1 LA RS, OF IR,

BRI EIRZ, S W8, SEIRE )& FBE X

it
>>> w.tquery(0, logonid=[1,2]) #&#% N

T8, — i 12
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-ErrorCode=0

.Fields=[u"MoneyType®", u“AvailableFund®, u"BalanceFund®, u®"SecurityValue®, u"FundAsset”, u"TotalAsset",
u“Profit®, u"FundFrozen®, u"OtherFund®, u"BuyFund®, u"SellFund®, u"FetchFund®", u“ExerciseMargin®,
u“RealFrozenMarginA®, u®"RealFrozenMarginB®, u"HoldingProfit®, u“TotalFloatProfit®, u"InitRightsBalance”®,
u“CurrRightsBalance”, u"FloatRightsBal®", u"RealDrop”, u"RealDrop Float", u“"FrozenFare®, u®"CustomerMargin”,
u“RealOpenProfit”, u"FloatOpenProfit", u”Interest”, u"Remark®, u"DepartmentID", u"Customer”, u"AssetAccount”,
u“LogonlID", u"ErrorCode®, u“ErrorMsg®]

.Data=[[u"CNY*", u"CNY"], [9988360.0, 9917730.0], [9989220.0, 10000000.0], [7548.6000000000004, None],
[9988360.0, None], [9995910.0, None], [-0.079000000000000001, None], [0.0, None], [0.0, None], [861.0, None],
[0.0, None], [None, 0.0], [None, 82238.399999999994], [None, 0.0], [None, 0.0], [None, 0.0], [None, 0.0],
[None, 9999970.0], [None, 9999970.0], [None, 9999970.0], [None, 0.0], [None, 0.0], [None, 82238.399999999994],
[None, 82238.399999999994], [None, 0.0], [None, 0.0], [None, 0.0], [u"\u6a2l\u62df\u5f00\u6237", None],
[u*w081", None], [u*W0812638", u*wW0812638"], [u"Ww081263801", u*w081263802"], [1, 2], [0, O], [u"OK=", u"0K"]1]

>>>  w.tquery(2, logonid=1) ##&rifZHAL1EN

>>> w_tquery(7) #&HESIKS

-ErrorCode=0

-Fields=[u"LogonlID", u"LogonAccount®, u®"AccountType®", u“ErrorCode", u"ErrorMsg"]
.Data=[[1, 2], [u"w081263801", u*w081263802"], [u"SZSHA", u*CFE"], [0, O], [u"", u""1]

a
1) Bk grycode 4, Aar 3 m EAE, WEHARREAZEE T T4 A, AT HA Mo RS ES A R
2) HUF AT R HA RS UR
3) HA—ANZGERN, AN LogonlD, H—&FHZHA, RIAH LogonD=xxxx J A .
4)grycode "H: O/capital %4 #rif]; 1/position i, 2/order 4 HZ&LEH]; 3/trade 4 H A A if]; 4/department

f T, —Ep 13
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BNV E ), 5/account I R IK S EH); 6/broker £, 7/1ogonid &K S i)
5) 4 HZALEH 2/order 7] LUK HE ST order i2 9K requestid A, i arify vz B[], & [nl iR 45 4 L 2e i ] 45 L
6) E AN 4/department, FHE A brokerid 23

2.15 w.tdays, w.tdaysoffset,w.tdayscount: HHiK%

2.15.1 w.tdays: REIXERNKEHEFS
2 FH R SR A B[] X ) A ) SRR R 0 R ) H B 1. 2 58 data= w.tdays(JFaamf ), g5, alig S 40,

szf5): from WindPy import *
w.start();
w.tdays(''2013-05-01","2013-06-08")#ik[1| 5 H 1 H#| 6 H 8 H 28 L H v 4
w.tdays(''2013-05-01")#ik[1 5 H 1 H 2 Hr it 1] (148 2 H 741
a
D WIESHAIRZ I, wkSHnT DL E A S
2) INASZ 4 Python Hist[aDRTE IR 2, S5 RN TR) B 44 A 24 i I ]

2.15.2 w.tdaysoffset: REF/MRBENKHHEA
i A SRR UL T-HE AN MER R T (<0) B EHECGO) Fam KA H . @& s data=w.tdays (WS {E, JEHERTH],

CIpH

W

10
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s2f): From WindPy import *
w.start();

w.tdaysoffset(-5,"2013-05-01")#ik [ 5 H 1 HuidE A~ 2 HIvH W, &[] 2013-4-19

w. tdaysoffset (=5)#i ] fiy i [H] fyE F~ 22 2 H 1 H Y
VE:
D WIESEERZ M, RS EOT A S
2) WS EF Python H s [a] R0 H ks X, FEAE R TR S oA 2 air i) ;

2.15.3 w.tdayscount: REFKE K HERKE

ity PSRRI 18] DX T) N AR 1K) FIRR 9 A B fin @ B804 data= w. tdayscount(JFGITa], S5 A i), nlik

ZH);

data$Data i [F|[ 74 %4, 4 data.frame #3(;
data$Code L= X
data$ErrorCode x4 /&5 WIN I 1R1E, OFRRNI.

szf].  from WindPy import *
w.start();

w. tdayscount(*'2013-05-01",""2013-06-08")#ix[1| 5 H 1 H | 6 H 8 H 22z HIPAIKE, H 27

K edE, —HiED
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w. tdayscount("'2013-05-01")#ik[nl 5 H 1 H 27 (w142 2y HIF A1

bE
L WIESHATIRZH, A& S HonT LU B4 e Bl
2) N THSCRF Python kel RT H U o, 45 A Ta) 8 S 2 i [l

K edE, —HiED
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3 WinPy {215t B
3.1 HHIFF5I(WSD)

H| Wind Python $#i f A2 b 3z 1 Ui W

PE 4 -w.wsd (security,fields,startdate,enddate,option])

AR [ 328 5 TR it R [ D S Bl , A TR AOAT e, A I K A S BoR i b

Al o

IS

Element Element Value | Type Description
Security String | SREVEURAILSS 3R

s8] 1: "600030.SH"
AR IESR5ERSHF Wind REDRIESRR R TRA LB Wind (KABER
A FF— At

febx:
Element Element Value | Type Description
Fields String | FREVEUERRTEIRTIER

358f5) 1: “CLOSE,HIGH,LOW,OPEN"
5effl 2: [TCLOSE","HIGH","LOW", "OPEN"]

feis B
Element Element Value | Type Description
StartDate A 1) Fr 51 B9 2 46 B A

e 1: *2011-01-017,7-5w”
B XFRMRTARIEENFEBER, SHFAXYESEREATX, BRRRMRE
ALTXSZ" AR BINE

£ LEHER:
Element Element Value | Type Description

e FFFI M E LE B AR,
EndDate .

e N =

Sefl 1: *2011-06-307, Sys.Date(), #FMEXTHHEA, FLal~Ow™; R ARIIEH =H]
A 8]
Y XEFAMATAREGHNE SR, AN BSRERESH

ERS8 (ATik) ¢

Element Element Value | Type Description
Parameter String | REUEIRR{E AN S K
Value String | dEESHNE

s8] 1: *TRADE_DATE=20110301; FUND_DATE=20101231"
R BENRSBIHERESISHATTRE

LHEH (k)

R T8, —HEp 1
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Element Element Value | Type Description

BX—E

BE—&

BR—E

Period String

5FE—E

S¥F—1E

<|wnlOo|=Z|=|0

5518

355 1: *Period=D” , BRI\ Period=D

Rt EE (AIE)

Element Element Value | Type Description
Weekdays Fr e T1EH

Days Alldays String | FEHGH
Trading HiBRETBIERZ S H

38/ 1: “Days=Trading’, 2ZkA Days=Trading

ERANX (k) :

Element Element Value | Type Description
Previous SR

Fill String |[JAHLBIHHR
Blank RETE

35451 1: Fill=Previous”, Ztj\ Fill=Blank

HERHEF (FIE) -

Element Element Value | Type Description
A
Order String HFF —
D Berr, IEEEER

e 1: 7 Order =A”, 2K\ Order =A

XZBH (i) RESE:

Element Element Value | Type Description
IR ANE X T
TradingCalendar String g?*Tﬂx%ﬁﬁﬁﬁEﬁiﬁlza

3% 1. * TradingCalendar =SSE~”, ZiIA TradingCalendar =SSE;SSE {RLEX
B, SZSE FRWRYINESRAL 5 T, CFFE Fon" 4/, DCE RN KRifT, CZCE RnMEifT,
SHFE %o~ FIFT, HKEX RRFHEAZ ST, TWSE RonGVEIERA S HT, Nasdaq #4440
IETUESRAS A T, NYSE FRAUEZRAE 5 BT, NYMEX KR L5 A8 5 T, COMEX R4l
A4 8RS T, NYBOT Rl LT AT S B, CME KRR ZnaFiNkAs S it . CBOT FKax 2
BRI AE ST, LME RoRC A B AS 5 T,  1PE Rt 2 b A A8 2 BT o

mmi (AriE) -

Element Element Value | Type Description
ORIGINAL
HKD ,

Currency 0SD String | ERft4%m
CNY

R T8, —HEp 2
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38/ 1: “Currency =Original”, ZkiA Currency =Original

3.2 1 S BdE (WSS)

PRI s w.wss (security,fields, option)

A [P 326 T it A 4 7 Sk Kt

IS

Element Element Value | Type Description
Security String | FREVFIRMIESSI &
e/ 1: 600030.SH,600031.SH”

FEAR:

Element Element Value | Type Description
Fields String | JREVEIRMEIRS R
sef5 1: 7LAST,HIGH,LOW,OPEN~

ferrs L (AJiE)

Element Element Value | Type Description
Parameter String | IREUEFRRE S 8=
Value String | fsESHNE
3B/ 1: *TRADE_DATE=20110301;FUND_DATE=20101231"

BEimM (AT

Element Element Value | Type Description
ORIGINAL
HKD i,

Currency 0sb String | fFAftA%™
CNY

3861 1: “Currency=CNY~, ZRIAA Currency=Original

3.3 FBFEFICWST)

PRE4 - w.wsi(security, fields, starttime, endtime, option)

R ATH A 7Bl K el , 5 20K

IS
Element Element Value | Type Description
_ . REEHRINIE S5
Securit Strin N
Y O uim: RxsEmmEan
3B 1: *600030.SH”
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AR
Element Element Value | Type Description
Fields String | FREVEHERTEFRT R
3B/ 1: *LAST_PRICE,HIGH,LOW,OPEN~
E2gn B HARY )
Element Element Value | Type Description
StartTime H A 75 R a B BRAIRY (8]
3B 1: 72011-01-01 09:30:01"
#1E B AR
Element Element Value | Type Description
_ H A FF 5 RY# LE B BRAIRY ()
EndTime . e e
7 BRIN BT 8]
3B/ 1: 72011-01-01 14:30:01"
et (k)
Element Element Value | Type Description
Parameter String | REVEIRR AN S HE
Value String | fsESHHIE
35 1: *TRADE_DATE=20110301;FUND_DATE=20101231"

BfpikiE (i) :

Element Element Value | Type Description
260 15 i N
BarSize 1-60 Long E\l 60 I\E,ﬂlﬂﬂm}\Eﬁﬁ%’
RE=DHE
&5 1: 7 BarSize=1, Z{iA BarSize=1
ErAR (AE)
Element Element Value | Type Description
Previous pAY == b =TI
Fill String | o< IAE
Blank RETE

35451 1: Fill=Previous”, Ztj\ Fill=Blank

3.4 HABkM (WST)

P4 - wowst(security, fields, starttime, endtime, option)

AR (AT T P Ak 0SS A PR R S R e A S

S
Element Element Value | Type Description
Security String | FREVEIRANIESTIR
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Wind

Python #dfs 242 %) #: 1 i W]

| 588 R¥ipeming e

&l 1: 600030.SH “

FEAR:

Element Element Value | Type Description

Fields String | REVEIRMEIRS &
38 1: LAST_PRICE,HIGH,LOW,OPEN”

2 gn B HARY 8] :

Element Element Value | Type Description
StartTime String | Bk ¥R B 8RR )
e 1: 72011-01-01 09:30:01"

£k 1E A HARY[E) -

Element Element Value | Type Description

EndTime String | Bk ¥R RS B 8RR )

Seffl 1: 2011-01-01 09:50:017, BRIANAFRRLETRFTASE

3.5 SERTHEE (WSQ)

PRE% - w.wsqg (security,fields, options = None, func = None)

AR A1 5E bl R S B, SCRF— AR SRR B W ey 5

IS

Element Element Value | Type Description
Security String | SREUEIRANIES IR
3ef5 1: *600030.SH,600031.SH”

FEAR:

Element Element Value | Type Description
Fields String | SREVEURAIIEIRSSR
Sef5 1: LAST,HIGH,LOW,OPEN”

EER % (ATiE) :

Element Element Value | Type Description
func F5 7 Bl R 2L

355 1: DemoWSQCal Iback
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3.6 s (WSET)

REE: WSET, REKRER, &£, s,

B S TR RERNEIE.

HURE:
Element Element Value | Type Description
VIEW String | IBEEEEEMN VIEW &
5ef5 1: "SectorConstituent”
View 81 (A1)
Element Element Value | Type Description
Parameter String | IREUEIRNFE RS EHE
Value String | fsESHMNE
5 1: "date=20130531";
FEHIE (k)
Element Element Value | Type Description
FieldList String | SREVFERFIRINEEE
el 1: "sector=2#ARKR"
3.7 %A% (WEQS)
REE: WEQS, REZmIEEHITMNKRRESE.
BIRE:

Element o
Element value Type Description
filtername String | BB EKHIERNAEREZ
el l: "EMAR" , AIEENRR EIERFRZNHNTE

3.8 WERH(WPF)

R s WPF, RMEFFEERS AMS RITRFRHEIE.

& ID/ZFR (WIR)

Element Element Value | Type Description
i SHY KR EE I ZH S gy 24
Portfolio Strin %ﬂﬁﬁmmﬂmlqum%
g R (£ AMS REGEHZ = mBR)
Sefsl 1 "EEH—HT
View #ZfR (BIE) :
Element | Element Value | Type | Description

R T8, —HEp
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Wind
Strin

VIEW g REEIEENIRTRZIR

55 1: "PortfolioDaily" / "HoldingDaily"

HEEIEA (i) -

Element Element Value | Type Description
Strin X#EMS HEBY, %lj?ﬂé?%%‘]}\
Owner g HZH, FHAEIZAENOIE
A Wind S

e 1: ""OWNER=WO800001"

View 241 (Fif) :

Element Element Value | Type Description
Parameter 3”'” SRR R HE R S M
value 3”'” CESHE

5ef5) 1: "TRADE_DATE=20110301 ; CURRENCY=CNY""

FRYER (A :

Element Element Value | Type Description
FieldList SCN | s IR R

sef5 1: "FIELD=port_name,port_id"

3.9 A& LAERE (wupf)

RAAWUPF, BREEET NS R OLIE HEERE PMS &,

wupf(PortfolioName, TradeDate, WindCodes, Quantity, CostPrice, [optional
arguments])

HE ID/BIR (Bik, BA) ¢

Element .
Element Value Type Description
PortfolioName Variant | R EERFECMAEESEZHR, BRAEHEHE

Sef 1 "EE 8"

FeHH (B, WA

Element _
Element Value Type Description
TradeDate Variant | FEHH, HEESMFERRET UG AKA

e 1: "20131231"

R T8, —HEp 7
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Feai ik, "WA) -
Element i
Element Value Type Description
FemMiEE, H RS M FenmRR A SEH.
WEMAIESFH—, AEHEIEESH, N8 1, B
HIFE—INE, AXFZAEKA.
WindCodes Variant Hp R EREaT:
CNY B AR
USD A%t
HKD J#H
5ef5 1: "600000.SH"
FEE (BIE, WA) :
Element _
Element Value Type Description
. . HEHE, REMR, BEATF, ASHEYE, 27N
Quantity Variant oy
sefs) 1: 200"
FERA (BiE, BA)
Element .
Element Value Type Description
CostPrice Variant | 7 ERANTE (BMEF25%M) . AUARE, BIA
AEAREN. AEMEH 1.
sefal1: "15.8"
HECIEA (AE, BA) ¢
Element .
Element Value Type Description
Owner String | HAWMBERN Wind A RIKS, FIANHRIKRE
5ef5) 1: "OWNER=W0800001"

W HHAEINAHZEN, BEAHESEBEAN Wind 1KkS

I&hE (E, fA) ¢
Element .
Element Value Type Description
Long String | %%
Direction
Short String | =F5
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Sefl 1:
TiB: BAIAAN Long

"Direction=Long "

SR (Wi, fA) ¢

Element \E/I;:ljsnt Type Description
Margin String | BLA RS
Cash String | W&
Equity String | iRE
Bond String | 153
Repo String | fiiZ=[E1A
AssetType Fund String | &
Cmdty String | HAtR
SFP String | HFEEM=m
Trust String | ¥t/ m
BFP String | fRITEEM = m
Pfund String | FHXFAS
SEEL " AssetType=Margir1”

W EEWLESEERTEG, HURmARSTRIN, TRIREMNER. —BHEHRE,
BTMEEHEIRIEE
BYEREE (T, WA)
Element .
Element Value Type Description
S Stri 4
HedgeType e tr?ng il
Hedge String | EfR
5efil 1: "HedgeType=Spec"
W BEARNSER, BAARN. IREFERFTELZINERKS.
KT o, —HEw 9
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3.10 o A%

3% (tlogon)

3.10.1

H##: tlogon AILIBRAFSMSHERNKS . EMRINRRBNE

BK—1TERS.

ZLBFRE (B -

Element o
Element value Type | Description
Broker 1D oo | auBnrE, SRELERE— B,
Sef) 1: * T0000° " B) WTTS ##liE S

B ERRED (k)

Element \E/;?Egnt Type | Description
bepartment oo | sEEw
el 1: 0", O FJ/RmAMIET.

B"EWS (RKik)

Element \E/;?rlrjgnt Type | Description
éccountl ﬁ;ri mame

Seff 1: " 000100000090™ #WFT f FEHK SHIGT AKS+02, REAKS+01

AEEE (KBik) :

Element \E/;?rlrjgnt Type | Description
Paranete oot | emmmnEmn s HE
Password ﬁ;ri BEMKS A

Seffl 1: "aaa™, #WFT B PIEHIKS ZERE ¥4 {E 7 000000

FEFR (BIE)

Element \E/;?rlrjgnt Type | Description
KPR, HEXWT
SH. SZ. SHSZ AU EE A
) SZB w3l B

ngountT ﬁ;l’l SHB B

czC KM 7

SHF EEEm

DCE AIER fn
Fr8dE, —H#p 10
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| | | cFE RRaRE &
Sef5) 1: ""SZSH”
3.10.2 %&H (tlogout)
K% tlogout, REERS.
ERID (RKSERAIE, IWSERN)
Element oL
Element value Type | Description
i Stri o
Logonid ng ERS.
Sef5 1: " "0000" ™
3.10.3 TE (torder)
ERE# - torder, HIETE .
Wind 53 (#A3k)
Element oL
Element value Type | Description
Securi Stri |Wind X553, WAIIEREBARZSRE, BHNFER
tyCode ng fit MarketType
Sefs 1: " 600000.SH ™
RH5HME (Wik) :
Element -
Element value Type | Description
R5HME
Buy VEINIENCIIEIS S9N
i Stri | Short /73T
TradeSide ng Cover 1/ TN A
Sell /73 G RI=IESRSE )
CoverToday VLN ot
SellToday /T A
Bl 10 “Buy 1"
ZHME (BIR)
Element -
Element value Type Description
OrderPrice Double SCSENFR
Sefsl1: 6.8
RHEE (KiE) :
Element o
Element value Type Descripti
OrderVolume Int ISEHE

R T8, —HEp
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3ef5 1: 100

MBEELTX (AE) :

Element

Element
Value

Type

Description

OderType

Strin

ZRFR, BIAABRNZ S

LMT O //FRMZ4T

BOC 1 //best of counterparty. sty Stk 24t
BOP 2 //best of party. ATtk Z4t

ITC 3 //immediately then cancel . HJHf A 7
AR

BSTC 4 //best 5 then cancel . Al i k45 4 Hicy

FOK 5 //Fill or Kill  &%piss sy &4t

BSTL 6 //best 5 then limit. Ak kYT SEFRHr
/78, ISR A h0—5, il H 0, 4. 6 Fk

e 1:

OderType ="LMT” FRRIEMNZFE

ERfFS (AIE) -

Element Ggiﬂgnt Type Description
EBNEBHER. #SLH SPEC B, MRERE
HedgeType In't 1%%%%%'\—] Eq§1%m\ﬁ%°

SPEC  "0O-
HEDG "1-

/770" —FHl
/7717 1R

3515 1: HedgeType=SPEC

EXID (BRKSERNAIE, SKSHLIE) :

Element oo

Element value Type Description

LogonlID Int B3RS

38f5 1: logonlD=4

miZHRE (i) :

Element .-

Element value Type Description
HMANEXRZRBAZWInd BE, FEHmAT
7B,

Sz 0 /-
SH 1 //iER- L
HK 6 //iEgF -
czc 7 /7RI OB HD
SHF 8 /7T (R
DCE 9 /7RI CRE)
CFE 10 iz i GiED)
Sef5 1: MarketType=“SH”

T

-HRED
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3.10.4 3 (tcancel)

& tcancel BUEZt.
ZRs (&ig)
Element o
Element value Type Description
OrderNumber String | £S5,

Sefi 1 22 [/REFRSE

22, ZFESALIEE w. tquery (2)13El,.

MR (Aik)

Element oL
Element value Type Description
HiZKA, ¥ OrderNumber 7ZE EE M KA,
Sz 0 /SR
SH 1 //iESR- i
i oC 2 /=Yg (RO
MarketType String | HK 6 / /-
czc 7 /T CRD
SHF 8 /7T (R
DCE 9 /77 ﬁﬂ‘f(ka)
CFE 10 //) ﬂ N Ch4)
&5 1: MarketType =“SH”
ER ID (RIKSERNARE) :
Element oL
Element value Type Description
Logonid String | BER{5S
385 1: LogonlD=3
3.10.5 #H (tquery)
R Z: tquery ZEif.
BFHAR (WBIE) :
Element S
Element value Type Description
TRFEEXWT:
0 Capital PRty
1 Position Fr
2 Order MHZEFEAW
grycode String | 3 Trade 4 H A A )
4 Department ELFATM
5 Account IR AR S, B HAA T A i)
6 Broker EA HRC |
7 LogonID Fas Al
&5 1: "order™
TR, 13
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3RS LogonlD (FJit; ZMKSHS, qrycode=0-3, 5 Rf#4iE)

Element o
Element value Type Description
Logonlid String | Ex%.
38 1: Logonld=0
BERSENR (AIIE)

Element o
Element value Type Description

GEERIER S =" /2 RN
RequestlD String /A_\—?E\ﬂ:_hjzlﬁ*"ff erCOde Order’/2 ﬁ,%lx
37 EDIR B AR B FOIRES

efl 1: RequestlD="12"
ZS (AiE)

Element o
Element value Type Description
g:derNumb String | £S5, Qrycode="0rder’/’Trade’EEX.

5% 1: OrderNumber="12"

RERBER (i) :

Element S
Element value Type Description
WindCode string Wlndﬁﬁ%;ﬁgrycode: Position”. “order”.
“‘Trade’ BE X
Sefs 1: "WindCode=002311.SZ*
24375 ID (A[ik)
Element o
Element value Type Description
BrokerID String | Qrycode="Department’FE X,
3ef5 1: BrokerID="0000"

T

14
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3.11 HE¥AEm%

3.11.1 #Exx5 H(TDAYS)
%% : TDays(startDate,endDate, [Optional argument])

B X :TradingCalendar ¥ 8EFERX S5 H, M StartDate | EndDate

XZHGEHBAINGIR, Period 2R EHIRE HHAFS!

#2in B
Element Element Value | Type Description
StartDate String | KYjEIFF5ANEESE B AR

Sefi1: "2011-01-01", XHFHME

FLERHR:
Element Element Value | Type Description
| I \ H H
EndDate String HTEFFE?E?E&J}E"H’
BT aTHH HER

Sefi1: "2011-06-30", XFHME

HEAE R (Fik)

Element Element Value | Type Description
Weekdays T1ER

Days Alldays String | HFH
Trading T 5 H

3/ 1: "Days=Trading”, ZkIA\"'Days=Trading”

ZHSH (AE) -

Element Element Value | Type Description
D 8X—E
W BEA—E
Period M String SR
Q BZFE—E
S B¥F—1AE
Y BF—1E

355 1: "Period=D" , ZRIA Period=D

XZBMA (Fik)

TradingCalendar BRI\ A E/BIESZ 5 FT, 2 DAYS AHBHBIKE, XNSEARE
., 2B Y DAYS A5 HHIE, XNSHARER
ZRiA“TradingCalendar=SSE” ( &IEE3 5 )

T s, —Hikbb 15
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3.11.2 HERZBRE(TDAYSOFFSET)

%1% ThaysOffset(offset, refDate, [Optional argument])

¥ X : TradingCalendar 15 E%

4 2o s

F & X

S5 B, M refDate i,

OffSet(fw#, >0 j5#, <O mI#E)> Period (FH) HWHEA

SEZAH

Element Element Value | Type Description

refDate String | ZREHHH

& 1: "2011-01-01""

BAIEE (i)

Element Element Value | Type Description
Weekdays T1EH

Days Alldays String | HFEH
Trading X5 H

e/ 1: "Days=Trading”,2iA""Days=Trading”

T (Fg)

Element Element Value | Type Description
D 8X—E
W BE—A&

. M - BR—&

Period String
Q BFE—E
S B¥F—E
Y 85 —1&

&l 1: "Period=D"

,E 9\ Period=D

TradingCalendar (mA[iE)

TRADINGCALENDAR BRIA A ESBIESEZZ 5T, 2 DAYS I HBHMEE, XPMSHAREE
., 2B Y DAYS AX 5 HHM®, XNMNSEARIER
2fj\ TradingCalendar=SSE

mZE (L)

Element

Element Value

Type

Description

Offset

wESH, NEH, >0/FH, <OFHE, AKIAKO0

3.11.3 X5 HZIT(TDAYSCOUNT)
4. TDaysCount(startDate,endDate, [Optional argument])

R T8, —HEp
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B X :TradingCalendar {54 EX 52 5 H, M StartDate | EndDate

XHBEGEEBR)EH

#2in B
Element Element Value | Type Description
StartDate String | #2445 HEH

e 1: "2011-01-01""

EERHR:
Element Element Value | Type Description
EndDate String AR

&l 1: "2011-06-30""

=R E @)id)

Element Element Value | Type Description
Weekdays T{EH

Days Alldays String | HFH
Trading T 5 H

3865 1: "Days=Trading”,2kiA""Days=Trading”

XZBHA (k)

TradingCalendar BRIAA EIESZF AT, 2 DAYS SHFB A E, XMSEREE
F ., 2B L DAYS AR HHEE, XMSEHAEER
2ZXiA TradingCalendar=SSE

3.12 H#AZ%E
3.12.1 BEHHHE
TEANBASRETR, B BHEEE:TD/D/W/M/Q/S/Y BN 5 H/H
FR/BFERA/BFER/BHE/BHFEE/AHE
> PU-REREE, BIERENADER, AXEFREY; BHERERS;
Eban~-5D" MM RIS E BRI 5 N HF

> FHIERHERNTZ=E, WRARRARAH;

T s, —Hikbb 17
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> AXTHERE

25451 -

, tktn”ED-10d”;

1. #eBE#N 1 Her, BERBARH

StartDate="-1W"

,EndDate=""

2. WIEHEA B 10 M5 H, BEHEANEHES MRS H

StartbDate="-10TD” ,EndDate="-5TD"

3.12.2 #HRHEMA

BRISFMER, BiEX K

BHEITZAHER, BIEEOFXERAL , BIE

e
RER RENCHF
#H1EAH ED
EFE—F LQ1
EEZF LQ2
EFE=F LQ3
EFFR LYR
553 RoL
SEZS RQ2
SE=F RQ3
BHT—HA MRQ
AEH] RYF
THEY RHYF
ENEE) RMF
AE— RWF
FAR LWE
=k LME
R LHYE
FER LYE

R T8, —HEp
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EHER

1PO

R T8, —HEp
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Il
=111}

Wind i

4 WindPython [ F 24
2% WindMaltab H1 WindR 15 FH 24

Wind Matlab Z#EiESEF
http://180.96.8.19/windnet/Bulletin/help/matlab.pdf

Wind R ZiEZS%E FM
http://180.96.8.19/windnet/Bulletin/help/R.pdf

T s, —Hikbb 20
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i
(=11}

5 .Ie) 3
5_1 A8 5 02 IR B s £ B
5.1.1%&EWREER

B - ST U IAI - — -~ Ui W]

JBE SR AR ] W 2 = = = = — mm m e e
LogonlID Y %% LogonlD

ErriD Y RS

ErrMsg N RS S

Customer Y wE
AssetAccount Y Tt
DepartmentlID N ELFES 1D
MoneyType Y mApRAY

Remark N 1t B

Avai lableFund Y Panl H
BalanceFund Y BRI
SecurityValue N R E% ™
FundAsset N s as
TotalAsset N S

Profit N ST

FundFrozen N a4

OtherFund N HAh ¥t 4

BuyFund N A H SR &40

Sel 1Fund N A H 32 <
R AR [A] 3 2 = = = m— —m e mm e
LogonlID Y %% LogonlD

ErriD Y RS

ErrMsg N HRE S

MoneyType Y DiELiE it

Customer Y wE
AssetAccount Y Tt
BalanceFund Y BRI

Avai lableFund Y e H

Remark N 1t B

FetchFund Y ATt 4
ExerciseMargin Y JE LI PR AR
RealFrozenMarginA N 2 H TG Pl 45 4 50
RealFrozenMarginB N Y H TG PR 25 ORIk 4 F0 2l

R T8, —HEp 21
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HoldingProfit
TotalFloatProfit
InitRightsBalance
CurrRightsBalance

FloatRightsBal
RealDrop
RealDrop_Float
FrozenFare
CustomerMargin
RealOpenProfit
FloatOpenProfit
Interest

N
N
N
N

N

N

N
N
Y
N
N

N

5.1.2FeEMREFEE

i &

AN
Wiz Bk
E IR &

Bl Bt

TP e

BT RS
Vit

% P URIES:
EpiRey i
BT OR T

T FLE

LogonliD
ErriD
ErrMsg

Customer
AssetAccount
MarketType
Shareholder
SecurityCode
SecurityName

E 9]

DepartmentliID
MoneyType
Remark
SecurityBalance
SecurityAvail
SecurityForzen
TodayBuyVolume
TodaySellVolume
SecurityVolume
Callvolume
CostPrice
TradingCost
LastPrice
HoldingVvValue
Profit

3% LogonlD
Ry

BHR S

E ]

il as]

RT3

B 2R AR

Ao AN GIEZRAUS /91 53 & 20 )
Ao MR GIEFF AR/ W5 &4

Pt e i
DR ESiE
B

et 2
A7 vl
JBeArs VR 45
M H RS
A H A
= iR AR
CIENES 16
JEAA A
ETIIEZS
OB A%
fH

o

R T8, —HEp
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O S 2 S —

LogonliD Y
ErriD Y
ErrMsg N

Customer
AssetAccount
Shareholder
DepartmentliID
SecurityCode
SecurityName
e 9!

MarketType
MoneyType
CostPrice
LastPrice

<<z <<=

=Z < Z2 <

TradeSide
BeginVolume
EnableVolume
TodayRealVolume
TodayOpenVolume
HoldingProfit
TotalFloatProfit
PreMargin

= =<
> Z =z =z < =

5.1.3H5HZREFMREHES

3V —— S HUR
S ] S ——

LogonliD Y
ErriD Y
ErrMsg N

Customer
AssetAccount
MoneyType
MarketType
TradeSide
OrderType
ExtFlagl
ExtFlag2
ExtFlag3

zzzz<<z <

3% LogonlD

HEAR S

FHR S

E ]

il as]

WG T — [ IBE 24 XA

IV ER= AT

Ao AN GIEZRAUS /91 53 & 204 )
oM AR GRS AR/ B &4

DEEZEANE
DL ESiE
JEAA A
B A%

ST
W
P
4 F
4 PG B
TS
GRS

LA ARG

3% LogonlD
Ry
Wi R

E ]

RS

DR EsiE

RT3

A5y 5 il

PRS- AT
IR S

IR S

PR S

R T8, —HEp
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OrderStatus Y TALIRES A8 Normal (IF%) « Cancelled
(B | Invalid (ERD . Dealing C(AbFRH)

Shareholder N JBE ZRAR A

SecurityCode Y LAY GIEZARE /1 52 A 294869

SecurityName Y oy AR GIESR 2R/ W 5 20
EX9

DepartmentID N Jit g i b

OrderDate Y ZHEH M

OrderTime Y ZEHEHT [A]

OrderVolume Y ZHttE

OrderPrice Y TR

TradedVolume Y FRAE B

TradedPrice N FAE A

CancelVolume Y £y

LastPrice N BRI g

OrderNumber Y SRS i TR

Remark N wi B

Seat N AL

Agent N RELR 5

OrderFrozenFund N THLUORGS &0

MadeAmt N JS AT 4

B R ] Y = — = mmm e e

LogonlID Y %% LogonlD

ErriD Y RS

ErrMsg N HRE S

Customer Y %P

AssetAccount Y Rk

OrderDate Y ZHEH M

OrderTime Y ZZHE I T

OrderVolume Y AR

OrderPrice Y ZHENHE

TradedVolume Y AT

TradedPrice N JRAZ A

CancelVolume Y £y

LastPrice N BRI g

MarketType Y ARG

OrderStatus Y TALIRES A Normal (IF5) « Cancelled
(B | Invalid (ERD . Dealing C(AbFRH)

Shareholder Y W53 M= = [A] JI 2R A A

SecurityCode Y LAY GIEZARHE /1 52 A £94869)

SecurityName Y oy AR GIESR 2R/ W5 5 20
EX9

OrderNumber Y SRS i TR,

R T8, —HEp 24
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Remark
ExtFlag2
ExtFlag3

PreMargin
TotalFrozenCosts
TradeSide
HedgeType

Seat

Agent

Remarkl

Remark?2

=

zZzZ < <<

5.1. 45 HRXZXERREHES

LD

LogonliD
ErriD
ErrMsg

Customer
AssetAccount
MoneyType
MarketType
TradeSide
ExtFlagl
ExtFlag2
ExtFlag3
TradedStatus
Invalid (FE&0O
Shareholder
SecurityCode
SecurityName
OrderDate
OrderTime
OrderVolume
OrderPrice
TradedVolume
TradedPrice
CancelVolume
TradedDate
TradedTime

<X <K z<xk<xZz=z=ZZ2 <<=

B
IR S
IR S

TF R G PRAE 5
URET B
A5y il
EORbr&
AL
IR 5
B 1

i 2

%3k LogonlD
iy
HiRfE R

B

il Ss]
DR E=iel
EZF
A7 16
PR S
PR S
PR S

AR 4 Normal GE#) . Cancelled (3l

i AR AR
Ao A0 GIEZRACAS/ 153 & 20K

W T B QT R VA i e e e AR A 19

ZHH M
ZEALI 1]
TR
T
AT K
AT K
LR gy
AT 3
A I i)

R T8, —HEp
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LastPrice N SRk

OrderNumber Y RS iR

TradedNumber Y JRAT G5

Remark N 1t B

Remarkl N Hee i i

MadeAmt Y AT 4

LY T jI3 [ N2 %

LogonlID Y %% LogonlD

ErriD Y RS

ErrMsg N RS S

Customer Y CgaR]

AssetAccount Y Tty

TradedDate Y FAZ H

TradedTime Y JRAZ B[]

OrderVolume N A

OrderPrice N T

TradedVolume Y FAT Y

TradedPrice Y FAE A K

CancelVolume N Gy

LastPrice N BRI %

MarketType Y DiEEZEAN ]

ExtFlagl N VbR

ExtFlag2 N VbR &

ExtFlag3 N VbR &

TradedStatus Y JASIRAS A Normal (GE#) « Cancelled (il
) | Invalid (B0

Shareholder Y WM = = [A] I 2R ARG

SecurityCode Y Lo GIEFRARRS /153 5 294800

SecurityName Y Lo ARk GIEZR 2R/

OrderNumber Y RS i TR

TradedNumber Y AT G5

Remark N wi B

Remarkl N Hee i i

AmountPerHand N BT

TradeSide Y A5 77 1)

HedgeType Y G VN

TotalFrozenCosts N UR4s 9

DropProfit N T

DropFloatFrofit N PRV

Seat N JHEAE

Agent N RIS

T

HEED
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5.1.58FEIRIREHER

B SE AT I - ————— L]
ErriD Y 16
ErrMsg N RS S
DepartmentlID Y LS 1D
DepartmentName Y BN A4 TR
Avai IMarketFlag N AEAE T bR, $eAIs s
LogonType N AL SEARIR, R IE

5.1.6BRFAEFREHER

B S LI - — -~~~ Ui
LogonlID Y %% LogonlD
ErriD Y Al
ErrMsg N RS S
ShareholderStatus N REEARRE)
MainShareholderFlag N F I AR A&
AccountType Y i 5 A
MarketType Y DiEEZEAN ]
DepartmentID Y Jt & B
Shareholder N JBe 2R A
CustomerName N B4
AssetAccount Y Tt
Customer Y GRS
Seat N JiEA 5

5.1.7%8 (KRB FRRME

I 1/ — BRI e B
ErriD Y HRAUS
ErrMsg N HR{E R
BrokerlID Y Broker f{%
BrokerName Y Broker #7x
ConnectModel Y HERE A #0E: wts 1: M ctp B

R T8, —HEp 27
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SKIANEE 21 HIE ctp BHUIAEE

5.1.82 &R KEE21RE

B ————— ST LI - —— - - 1t ]
ErriD Y HRAL S
ErrMsg N R g
LogonlD Y 3% Logon iR [H][#) 1D 45
LogonAccount Y TR
AccountType Y ik 5 2
THEE, —HiEE 28



