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F—&: TEHZRERESR OpenD

i52% X2, 7opk OpenD BITE. RERNER.

=% : T& Python API
o 75— 7E cmd SPEIEER pip .

o ¥IRZLEE: Windows &4t $ pip install futu-api , Linux/MacE% $ pip3
install futu-api ,

o TIRFHK: Windows 2%t $ pip install futu-api --upgrade , Linux/MacZ%t $
pip3 install futu-api --upgrade .,

o KT Ry FEEFTRAR] Python APIT ZicE,

=¥ tIE#HnH

FIFF PyCharm, 7E Welcome to PyCharm B[5, md5 New Project, fIERIREZEIET— MR
B, ATLUEEF I FhZIE.


https://www.futunn.com/download/fetch-lasted-link?name=openapi-python
https://www.futunn.com/download/fetch-lasted-link?name=openapi-python

TestFutuAPI
~/PycharmProjects/TestFutuAPI

Browsersync: connected

py-futu-api
~/workspace/op...on/py-futu-api

pythonProject
~/PycharmProj...s/pythonProject

PyCharm

Version 2020.2

<+ New Project

= Open

|+ Get from Version Control

£ Configure v Get Help ~

B SUERRRSII

EZIME T, BUEHT Python 34, FHE FEIRYRAUCESE NEISAE.
THIRIEIIEERREETHBIRR. RIUZE TR,

from futu import *
quote ctx = OpenQuoteContext(host='127.0.0.1"', port=11111) # GI&E1T{HEX %

print(quote ctx.get_market_snapshot('HK.00700')) # FREUEAL HK.00700 11 X
quote_ctx.close() # KMX R, BiibiEHKHEHR

trd_ctx = OpenSecTradeContext(host='127.0.0.1"', port=11111) # G 5 4 %
print(trd_ctx.place order(price=500.0, qty=100, code="HK.00700", trd_side=TrdSids

trd_ctx.close() # XKHIXZR, PjilbE#E&EAHR

SBhE: =T
aERET, USRS THRIIANREEERUT:
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2020-11-05 17:09:29,705 [open_context_base.py] _socket r
2020-11-05 17:09:29,705 [open_context_base.py] on_connected:344: Connected : con
2020-11-05 17:09:29,706 [open_context_base.py] _handle_init_connect:445: InitCon
(CR code update_time last price open_price high price ... a

0 HK.00700 2020-11-05 16:08:06 625.0 610.0 625.0

[1 rows x 132 columns])

2020-11-05 17:09:29,739 [open_context_base.py] _socket reconnect_and_wait_ready:
2020-11-05 17:09:29,739 [network _manager.py] work:366: Close: conn_id=1
2020-11-05 17:09:29,739 [open_context base.py] on_connected:344: Connected : con
2020-11-05 17:09:29,740 [open_context_base.py] _handle_init_connect:445: InitCon
(o, code stock_name trd_side order_type order_status ... dealt_avg price
@ HK.00700 s TR I BUY NORMAL  SUBMITTING ... 0.0

[1 rows x 16 columns])

2020-11-05 17:09:32,843 [network_manager.py] work:366: Close: conn_id=2

(0, code stock_name trd_side order_type order_status ... dealt_avg_j|
@ HK.00700 it % BUY ABSOLUTE_LIMIT SUBMITTED

[1 rows x 16 columns])




R 57 REEESS

R

o LITRZRBAHMRRERN, XEFEISE,

SREgHLA

HE— P NUILLRE -

BRI K &, ITEHRFEAEREEIEEIT% MAT 1 MA3, BRER MA1 7 MA3 BY
ARG, ERIEFIBTSESRESAL,

S MAT >= MA3 BY, HIBRZIFIONIBEIRES, HIABTEAT, TIFTOIHRIE;
S MAT < MA3 B, FIBTZIRAOASSEIRE, TIAETESL, RICEORRIE,

Itz
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mEIEGER

e I
fellierad g2

i

[
14

A

FaFEHF
=D AL

Al==MA

(WS TER

e Example

from futu import *




HHHHHHHHHHHHHHEHREERHEEREEE SR B S HHEHHEHEHEHH
FUTUOPEND _ADDRESS = '127.0.0.1' # OpenD Wl Hhhk
FUTUOPEND _PORT = 11111 # OpenD il ui |

Browsersync: connected

TRADING_ENVIRONMENT = TrdEnv.SIMULATE # <% 0fki. a0 / fidll
TRADING_MARKET = TrdMarket.HK # %25 Ti3nRRR, FH T 0kt A2 5 17 A PR 1 ik
TRADING_PWD = '123456' # X%, M TMHI5

TRADING_PERIOD = KLType.K_ 1M # {7 K 2&JH 1Y

TRADING_SECURITY = 'HK.00700' # A5 hrH

FAST_MOVING_AVERAGE = 1 # MyZE{Rzii e i

SLOW_MOVING_AVERAGE = 3 # JZR1% 2k JH 1

quote_context OpenQuoteContext (host=FUTUOPEND_ADDRESS, port=FUTUOPEND_ PORT) #
trade_context = OpenSecTradeContext(filter_ trdmarket=TRADING_MARKET, host=FUTUOP]

# R 5
def unlock trade():
if TRADING_ENVIRONMENT == TrdEnv.REAL:
ret, data = trade_context.unlock_trade(TRADING_PWD)
if ret != RET_OK:
print ("85 5 K ', data)
return False
print(" MBI Z I )

return True

# SRETTIIRE
def is_normal_trading_time(code):
ret, data = quote_context.get_market_state([code])
if ret != RET_OK:
print('ZRITTIPIRA KM *, data)
return False
market_state = data[ 'market_state'][0]
MarketState.MORNING WL A BREA
MarketState.AFTERNOON WA B, RERER
MarketState.FUTURE_DAY_OPEN . B HIAG H WA
MarketState.FUTURE_OPEN XA At
MarketState.FUTURE_BREAK_OVER 3 M f% ik B J5 T4
MarketState.NIGHT OPEN WL H. BRI
if market_state == MarketState.MORNING or \
market_state == MarketState.AFTERNOON or \
market_state == MarketState.FUTURE_DAY_OPEN




# 3k

def

market_state == MarketState.FUTURE_O
market_state == MarketState.FUTURE_B
market_state == MarketState.NIGHT_OPEN:

Browsersync: connected

return True
"

print (" IAEANEFFLELZ S B ')

return False

NES RO ATy
get holding position(code):
holding position = ©
ret, data = trade context.position_list query(code=code, trd_env=TRADING_ ENV
if ret != RET_OK:

print('SRIEFGHIER: ', data)

return None
else:

for gty in data[ 'qty'].values.tolist():

holding position += qty
print(' [FFEREY {} MEFCHEN: {}'.format(TRADING_SECURITY, holding_

return holding_position

# PLEL K 25, 1EBLZL, AT

def

# 3K

calculate_bull bear(code, fast_param, slow_param):
if fast_param <= 0 or slow_param <= 0:
return 0
if fast_param > slow_param:
return calculate bull bear(code, slow_param, fast param)
ret, data = quote context.get cur_kline(code=code, num=slow_param + 1, ktype
if ret != RET_OK:
print('REKZL KM : ', data)
return 0
candlestick list = data['close'].values.tolist()[::-1]
fast_value = None
slow_value = None
if len(candlestick _list) > fast_param:
fast value = sum(candlestick list[1: fast param + 1]) / fast_param
if len(candlestick list) > slow_param:
slow_value = sum(candlestick_list[1: slow_param + 1]) / slow_param
if fast_value is None or slow_value is None:
return 0

return 1 if fast _value >= slow_value else -1

B — R4 4240 askl A1 bidi




def get ask and _bid(code):

Browsersync: connected

ret, data = quote_context.get_order_book(code, num=1
if ret != RET_OK:

print("ZRIPGERBHE R ', data)

return None, None
return data[ 'Ask'][@][@], data['Bid'][@][@]

# TR
def open_position(code):
# IR EE
ask, bid = get_ask_and_bid(code)

# IHHTHRE
open_quantity = calculate_quantity()

# HIW I SE ) RS R
if is_valid quantity(TRADING_SECURITY, open_quantity, ask):
# TH
ret, data = trade_context.place_order(price=ask, qty=open_quantity, code
order_type=0OrderType.NORMAL, trd_e
remark="moving average strategy')
if ret != RET_OK:
print('FFEGKM: ', data)
else:

print (" T HHE &K SEHE

# PR

def close position(code, quantity):
# SRR
ask, bid = get_ask_and_bid(code)

# K20 R
if quantity == @:
print (" EAUM T EEE. 1)

return False

# P&
ret, data = trade_context.place_order(price=bid, qty=quantity, code=code, tr{
order_type=0OrderType.NORMAL, trd_env=TRADING_ENVIRONMENT, rem:
if ret != RET_OK:
print('"*FEKM: ', data)
return False

return True
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# THECN AR
def calculate_quantity():
price_quantity = ©
# WHERNEH=
ret, data = quote_context.get_market_snapshot ([ TRADING_SECURITY])
if ret != RET_OK:
print('ZREVEREEZRI: ', data)
return price_quantity
price_quantity = data['lot _size'][9]

return price_quantity

# FIWTISE )2 20
def is valid quantity(code, quantity, price):
ret, data = trade_context.acctradinginfo_query(order_type=OrderType.NORMAL,
trd_env=TRADING_ENVIRONMENT)
if ret != RET_OK:
print ('SREUR KR SEA S22k ', data)
return False
max_can_buy = data[ 'max_cash _buy'][0@]
max_can_sell = data[ 'max_sell short'][@]
if quantity > @:
return quantity < max_can_buy
elif quantity < @:
return abs(quantity) < max_can_sell
else:

return False

# JENITHL A

def show order_status(data):
order_status = data[ 'order_status'][0]
order_info = dict()
order_info[ 'fCi% '] = data['code'][0@]
order_info[ 'fi#%'] = data['price'][@]
order_info['Ji[7'] = data['trd_side'][0]
order_info[ "2 '] = data['qty'][@]
print("' [V #R%&] ', order_status, order_info)

HEHHE AR TE T8 DU PR 58 Al IS B SRS sttt
# TRES R B BT — Wk, H T Wi 5K
def on_init():




# B T Can R AR 5 WA 75 ZE R0
if not unlock trade():

Browsersync: connected

return False
ppint('************ Hr(ﬁiZIILTT ***********u)

return True

# B tick BAT IR, FIHSREE M 3 EEH S AL
def on_tick():

pass

# B ERBTIN K BIEAT K, A NS I E BB AR S 1t
def on_bar_open():
# FIEI R ek

pr\int( '3k 3k >k 3k 3k 3k Sk Sk 3k Sk ok ok ok 5k 5k 3k 3k 3k 3k 3k >k >k >k >k >k >k >k >k sk sk sk ki ck sk kokok ! )

# RAEE AL OB )
if not is_normal_trading_time(TRADING_SECURITY):

return

#OREL K &, IFEILL, Ak E
bull _or_bear = calculate_bull_bear(TRADING_SECURITY, FAST_MOVING_ AVERAGE, SL(

# T CHE
holding position = get holding position(TRADING_SECURITY)

# 1 R
if holding position == 0:
if bull_or_bear ==
print(' [#1EE5] MEES, BUZH, ")
open_position(TRADING SECURITY)
else:
print(" [#MEES] W= ES, AHTH. )
elif holding_position > @:
if bull_or_bear == -1:
print(* [#1EES] #=ES, FEF6. ')
close_position(TRADING_SECURITY, holding position)
else:
print(' [EEES] WEZES, THEMNE. ")

# B A RN IEAT—IK
def on_fill(data):

pass
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# ITHRRSHE RN IZT — K
def on_order_status(data):
if data['code'][0] == TRADING_SECURITY:

show_order_status(data)

HHEHEHHEH R NEZLSCILES 7, T 2SS
class OnTickClass(TickerHandlerBase):
def on_recv_rsp(self, rsp_pb):
on_tick()

class OnBarClass(CurKlineHandlerBase):
last_time = None
def on_recv_rsp(self, rsp pb):
ret_code, data = super(OnBarClass, self).on recv_rsp(rsp_pb)
if ret_code == RET_OK:
cur_time = data['time_key'][9]
if cur_time != self.last _time and data[ 'k type'][@] == TRADING_PERIOI
if self.last time is not None:
on_bar_open()
self.last_time = cur_time

class OnOrderClass(TradeOrderHandlerBase):
def on_recv_rsp(self, rsp pb):
ret, data = super(OnOrderClass, self).on_recv_rsp(rsp_pb)
if ret == RET_OK:

on_order_status( data)

class OnFillClass(TradeDealHandlerBase):
def on_recv_rsp(self, rsp_pb):
ret, data = super(OnFillClass, self).on_recv_rsp(rsp_pb)
if ret == RET_OK:
on_fill(data)

# F Ry

if _name__ == '__main__ ':
# WA ARG

if not on_init():

print (' SRESVIIEI R, ARE! )




quote_context.close()
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trade context.close()

else:
# WA R
quote_context.set_handler(OnTickClass())
quote_context.set _handler(OnBarClass())
trade context.set _handler(OnOrderClass())

trade context.set _handler(OnFillClass())

# TR S AR BE, K MR, DUERIRCEE
quote_context.subscribe(code list=[TRADING_SECURITY], subtype list=[SubT

e Output

3k 3k 3k 5k ok 5k %k >k %k >k k k ﬁi[ﬂgﬂ:gﬁ@“ 3k 3k 3k 5k 3k 5k %k >k %k %k

Sk 3k 3k ok 3k 3k 3k >k 3k ok 3k Sk ok >k sk ok >k sk ok >k Sk 5k 3k Sk 5k 3k 5k 3k >k 5k >k >k 5k >k %k 5k k

[FEIRE] HK.e0700 HIFFGHEN: 0

[#1EES) WMEES, BIZH.

[iTHORASY SUBMITTING {'fUf%': 'HK.@e700', 'fif%': 597.5,
[T 8RS SUBMITTED {'fQCf%': 'HK.ee700', '#i#&': 597.5,
(78RS FILLED_ALL {'fRF%': 'HK.ee700', '{H#%': 597.5,

>k 3k >k 5k >k 5k >k 5k >k 5k >k 5k >k 5k >k 5k >k 5k >k 5k >k 5k >k >k >k >k >k >k >k 5k >k >k %k >k )k %k

[FFRE] HK.e0700 MIFFGCHEN: 100.0

[#EES) M=ES, PHEES.

[iT8RZ%&S] SUBMITTING {'fRA%': 'HK.00700', "M #&': 596.5, 'JjlA': 'SELL', '#i&"
[iTHORZ&]T SUBMITTED {'fUFS': 'HK.e@700', ' #%': 596.5, 'JjlA': 'SELL', '#i&':
[iTHR%&Y FILLED ALL {"fRF%': 'HK.00700', 'iM#%': 596.5, 'J7lA': 'SELL', '"#{&"
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e OpenD & Futu API lINKFER, BT T ENA RS =mIRSSS, AEPENIEKEIE
ERSSeE, FEANIRERIEUEIRE]. 2IE1T Futu APl FERF A ERIRTIR.

e OpenD 373#F Windows, MacOS, CentOS. Ubuntu FAMNES,

o OpenD £ TERINEE. B1THS, FILUEA EEWS (445) . bfE. FNS 1 EREH
i3 HTER,

o OpenD BERMINGE, RE5 Socket IRSZLAML Futu AP IEEANE(S.

E{THA
OpenD EIBHBMTIHZASET, ERHEE—3

o TJ{{L OpenD: IRHREWRNFBRER, BIEERE, AHESANIAR, EMETEEs%E o)
4t OpenD,

o 31T OpenD: RMHAFIITHITIER, JFEITHITEE, EEX M TAEEIKE EERS
25 HHENMBRER, REMETES®E <17 OpenD,

IE1TRIR(E

OpenD FHIZ{TIIEF, AINEERAFE. TR, HERIRE. Rt LAREREEXA
APl iEE, BEER. BHERFEHEE.

BRGETLUEE NkR:
B aJ{i{% OpenD #$1T OpenD
BERl HREHEESERE SITRIX IEHHS

BEHl  BY Telnet KX iz4a< BT Telnet &KX E4Em<
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=]

#5$1T OpenD 32#5F Windows, MacOS, CentOS. Ubuntu PUfhESs (rdhsohk NEL)

e OpenD - Windows4, MacOSr5 . CentOS% . Ubuntu

B8 BE

o BREL—STEAY, EXHEFIKE OpenD ELESY FutuOpenD.xml FIFEFFTEEUE
N4 Appdata.dat,
o FutuOpenD.xm| FIFECE OpenD FBFEMEE, EANFENERTELERZ.
o Appdata.dat EFEFRERZIN—LEEERARER, 1TELIER BN TEIZEUER
T, EAFENRRTELERG.
o 31T OpenD AP BENGEER, FI arS1TEa154L,

B=8 SHRE

o FIFHIRIBECEN (Y FutuOpenD.xml, WNTFER7R. SBERNEEIKSIIERER, &
fibSB eI LURIE N RAVR I TIE L.


https://www.futunn.com/download/fetch-lasted-link?name=opend-windows
https://www.futunn.com/download/fetch-lasted-link?name=opend-windows
https://www.futunn.com/download/fetch-lasted-link?name=opend-macos
https://www.futunn.com/download/fetch-lasted-link?name=opend-macos
https://www.futunn.com/download/fetch-lasted-link?name=opend-centos
https://www.futunn.com/download/fetch-lasted-link?name=opend-centos
https://www.futunn.com/download/fetch-lasted-link?name=opend-ubuntu
https://www.futunn.com/download/fetch-lasted-link?name=opend-ubuntu

|| FutulpenD. xnlE3

ACEIRGIZ:

1 [H<futu opend> .
. PN Browsersync: connected
2] <!-- Basic parameters -->
4 <r-— WU EEATHhE, RS 270,001 ——>
G <!—— Listening address. 127.0.0.1 if not specified --> f/ Listening address. 127.0.0.1 by default
[ <ip>127.0.0.1</ip>
7 <l-- pPIEOMUWERRD -
8 <!—— APTI interface protocol listening port -->
=] <api_port> 11111</ap1 . porc:
10 <1-- EREES -
11 <login_account: 100000:[10g11 account>
12 <1 EFEEs2fnosNE1eHE
13 <!-- <login pwd mdS>EeSS5f158 blalc43Zlaz 45&aaad--</log11 pwd_md5> —->
14 < EERFEAY, FNEXETCEATREREYL -
15 <login_pwd: 123456:flag11 pwds
le <l FJtJD}:E'\DT—:n,— en: 913( chs: ’?ﬁﬁ:EPI -
17 <langrchs</lang>
18 < HEEE -
18 <!-- Advanced parameters -->
20 <1-- FucuopenDH F %L, no,debug, info,warning, error, fatal -->
21 <log_level}info{/log_level}
22 <!—— nPTIEIEHR IR, o:pb, 1:json ——
23 <!-— API push protocol format, O:pb, l:jsom -->
24 <push_proto_type: 0</p451 proto_type>
25 <1 ppTiTASUREEA SR, Ba=, EMTaEgings, TEENTIREEE -
26 <!—— APT subscription data push frequency control, in milliseconds, currently does not include K-line and time-sharing, if not
27 <!-- <got_push fregquency> 1000</got _push_frequency> -->
28 <1-— TelnetMWFHilE, TiESRIA127.0.0.1 ——>
2 <l—— Telnet liscening address, default 127.0.0.1 if not filled in --»> ff Telnet listening address, 127.0.0.1 by defanlt
30 <telnet_ip>127.0.0.1</telnet_ip>
31 <l-- TelnecHMWWRO ——»
32 «<!—— Telnet listening port -->
33 <telnet_port>22222</telnet_port:
34 <1 APTTMUINERSE L SHRE, TEENTNE
35 «<!-— RPT protocol encrypted private key file path, if not set, it will not ke encrypted --> ff File path for private key for
36 <!-- <rsa private_ key>rD:\rsa</rsa prlvate key> —->
37 <1- EEBEIIGREESE, oo T L B
8 <!—— Whether to receive the price reminder push, 0: not receive, 1l: receive -—->

[Tyl

ip

api_port
login_account
login_pwd
login_pwd_md5
lang

log_level
push_proto_type
got_push_frequency
telnet_ip
telnet_port

rsa_private_key

1588
Wit ©

AP tisdEiRC @

BERIKS O

EREREAX O

BREIEEL (32 i MD5 % 16 #4l) O
chz
OpenD BHE5 O
HEXIINEEE O

AP| TT ISR EEIER TS O
o |

\E_\_

S Elitbit ©
frig ] ©
API 1% RSA fIIZZFASE (PKCS#1) STA443TER

TEAEERFan <

/éo



[Ty =10
price_reminder_push
auto_hold_quote_right
future_trade_api_time_zone
websocket_ip
websocket_port
websocket_key_md5
websocket_private_key
websocket_cert
pdt_protection

dtcall_confirmation

R

o NREERANERISKARE, MNREITHEIEARZEAM, B ECEFARZ BEERL

L
REERKEINREEX O
WEEEEENEIR O

HBE532 5 APl ITX ©

WebSocket fR55 isifritbiit ©

in0 O

FIRBL (32 {3 MD5 1% 16 #tl) ©

WebSocket PRSZ I

WebSocket IERFATHI(HERE O
WebSocket IF3{4E51E ©

REFE BLLERC BN ZE 1IT8E
EETE HARSIRIESBHTRE 19588

ZiEO. (THEROARZILRS,

o 24 WebSocket WEIfitBIEARE AR,

B,

af B

T RIAN AR 32 (i MDS JiEa A 16 #HRAVEdE, BEREL MD5 INE (iE

Browsersync: connected

HECE SSL ARILAER), BIEBRABERARIR

, BEE=S Mk EAsERICRIEFEXG) 2R MDS ITE TRANTERE
2, 32 {i MD5 BN FEILHEXT, (e10adc3949ba59abbe56e05720f883¢) :

123454
=Fe Ml [F£80]
=Hifg pill

EEEER
mdS5(123456,32) = e10adc3949ba52abbe56e057f20f883e |
mdS(123456,16) = 42ba59abbe56e057




e OpenD ENAIZEENE B R TAY FutuOpenD.xml, £ MacOS E,
OpenD.app B TS OE—NBENIRER, SETLEKER
JiA:
o ¥4T tar 8 FHY fixrun.sh
o FAMSITESE -cfg_file IEEEENHIRR, WTELA

o HERBIZOA info all, ERRITAMER, FENKABEHEEHEELEZ
warning, error, fatal &3, FHlEHINAEASTEELL,

BL aS1TRE

o TEMSITHUIEIBIEMBESHI OpenD XHFFTENBER, FRWTH<SEs1, BInTLA
FutuOpenD.xml EeE X4 RIS IS,
o Windows: FutuOpenD

o Linux: ./FutuOpenD
o MacOS: ./FutuOpenD.app/Contents/Mac0S/FutuOpenD

> B ATRENSE
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i nrJv
BT S1TEE Telnet KX BILAXY OpenD HMIS4ERR{E.
oM. cmd -param_keyl=param_valuel -param_key2=param_value2
Ll help -cmd=exit Jf5ll, MBTelnetBIRE%:

1. EOpenDZsN&#F, BLEYF Telnet RN Telnet iwmM,

*
() Z= Futu OpenD Hilhgs
Wi 127.0.0.1 v
IR 11111
HER5 debug M
E= [Eij%e 2 v
iBE=ER BmER
ERRE -

4

BB R S APIRTR uTc+8

Telnetfiiit

Telnetiz[

(EJZEAEE

)
ru
Fe
s

DoE=FAH



< FutupenD. xmlE3

B<futu_opend>

Browsersync: connected

g ad

</ip>

if not specified --> // Listening address. 127.0.0.1 by default

-— W ce rem

2. [550 OpenD (=[ERI/F5N Telnet) .
3.181d Telnet, [@ OpenD &JX help -cmd=exit @p<,

from telnetlib import Telnet

with Telnet('127.0.0.1', 22222) as tn: # Telnet Hilit’N: 127.0.0.1, Telnet Uil A
tn.write(b'help -cmd=exit\r\n")
reply = b"’

while True:

msg = tn.read until(b'\r\n', timeout=0.5)

reply += msg
if msg == b'":
break

print(reply.decode('gh2312"))

an SHHD
help -cmd=exit

EEREERSHARER, TMEESHNE <z

o BEL

o cmd: ip%
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BHER

Bt OpenD #2F7

\E +
5 RKFHNIGIERS
req_phone_verify_code
IERFAIS, SERARSUHIIAEZREER, BEXMZEWIE,

o SERPRHE:
o BOOMWERSIFRTIR

45 N FHNISERS
input_phone_verify_code -code=123456
ANFHIGIED, FSEERIME.
o S

o code: FAIGUERS

o SIEPRH:

=B IE IS +
5 RKERZISIERS
req_pic_verify_code
IEREFGIED, SZRBMNIEERENN, FTEHANEFIERD.

o SERPRHE:



o BEOWRBSERI0R
481 \ EIRZ3EIIERS
input_pic_verify_code -code=1234
MABZIGIED, FMESERImE.
o BEL
o code: EfZAGIERS
o SIERPRE:

o Fe0IPARRSIFKT0X

EEFR

relogin -login_pwd=123456

SERERENETIETTIRENEFER, EXARENERN, ALUERZG<S. REEES
HIKS, ASTHIIRIKS. ERSHEERTERENENNER, HNMeEEBNERERY

BRED,
o S

o login_pwd: EREEEEX

o login_pwd_md5: EREIBEIL (32 {iZ MD5 fIN%E 16 #Hl)
o JREPRI:

o B/ITRZIEKI0R

Wl SEE S 2Z ERIBIE

ping

G SRR R Z AIRIATHE

o INERPRE:



RRIEERFITHRS

show_delay_report -detail_report_path=D:/detail.txt -push_count_type=sr2cs
BRI E, BFEHEXIER, BEXRIERLAKR FERFER, EHICRAE A 6:00 FEHEHE.
o ¥

o detail_report_path: 3HHIHEEER (MAC RAGHFEIIIER, FIFENERER) |, Ak
S8, ENMEENmLEESE

o Paramters: push_count_type: #EXFEIRAYSEEY (sr2ss, ss2cr, cr2cs, ss2cs, sr2cs), BRIA

Sr2cs,

» sr fERRSS BRIR AT Bl H B R BB AR s %At E)
» ss 5ARSS RS A HATIE

= cr#§ OpenD $ZUZATIE)

= cs $§ OpenD & HATE]

K APl &%
close_api_conn -conn_id=123456
RARE AP iERE, EAEENXRARE

o SE
o conn_id: API i&#£ ID

RIS

show_sub_info -conn_id=123456 -sub_info_path=D:/detail.txt
BEREFRERINIINGS, B EEVRTAE

o BEL

o conn_id: APl i&E#Z ID



o sub_info_path: SHEIEERE (MAC RACHFENIER, A2

), EAEENEBEEGS

imREREITIHER

request_highest_quote_right

Browsersync: connected

HERATENRWEMIRE (W EEW/Filin) BN, SIERZGSEMERESITIEN

R (Eh, EfttdtTFERIRERREELEERZRITHE) .

o SRERARE:
o HE0MRREIERIOR

ap

update

E171Za<, AJLA—#EHT OpenD



TIRRORERE

tRiR

AL

HEX
EpE]

SCRY

715

AIEY

BEAREE

#O=

subscribe

unsubscribe
unsubscribe_all
query_subscription
StockQuoteHandlerBase
OrderBookHandlerBase
CurKlineHandlerBase
TickerHandlerBase
RTDataHandlerBase
BrokerHandlerBase

get_market_snapshot

get_stock_quote

get_order_book

get_cur_kline

get_rt_data

get_rt_ticker

get_broker_queue

get_market_state

Browsersync: connected

IhgEmRTY

TJUSERTEdE, 18
AR BRI AT

EGHLT 5
BiHRrELTIR
HITRER
IRANFEE

FRERHEX

I RTHEE
LR LCBAFIHER
SRENTHIZIRAR

SREULT )RR 2
T REKPR S

SRENSERHREZ AR

SEAPRBEERZEEIT num ™ K £

i
SREEERR A R4

IREGEERERISERTZE. BRI

num /Pg%

SRENAR Z2RIZ2 4T BN

SRE B =X N I EI IR

SRINAISERTEEE, B



BXfiTEm

Emhigibit

MER

get_capital_flow

get_capital_distribution

get_owner_plate

request_history_kline

get_rehab

get_option_expiration_date

get_option_chain
get_warrant
get_referencestock_list
get_future_info
get_stock_filter
get_plate_stock

get_plate_list

get_stock_basicinfo

get_ipo_list
get_global_state

request_trading_days

get_history_kl_quota

set_price_reminder

get_price_reminder

get_user_security_group

RN R S Browsersync: connected

R MRBE D1

SRENER S B 22 S IR R AR B AR S
ISEIES

SREX K 25, ARES T K &8l
&

IREEERZRISENE T

BIIHRRIRE, ERHATGERIRE
ZIHAH

B RRIRR IR
AR AR TE mEdEEO
SREUIEZFHIREREE
SREER SR 5493

SRENZR (R

SREEIRIR TRIBREES R
SREVRIREE & NI FARRY IR

REUEEMIA P ERELENTER
ERIEARER

SREVERETIARY ipo FUZR

RNERHIHINS
SREZZ H B

IRENEERTRIEE, BDZRIREHEA
RNEZ THISZPRIRE

IRERIREE

KRB ERRE R THI7)IRERVE]
=i dES

SREN B iR o HY %=



get_user_security EINSEENRKE  Browsersync: connected

modify_user_security (ERUEEDBRBIERS IR

PriceReminderHandlerBase N IRBEHER



1TIRMIR

Ll [ESES

Browsersync: connected

OpenQuoteContext(host='127.0.0.1', port=11111, is_encrypt=None)

o 148

BIEF IR TIRIER

- SH
S ESic]
host str
port int

is_encrypt bool

e Example

i5i8E
OpenD Hx0AY IP itk

OpenD YA

from futu import *

quote ctx = OpenQuoteContext(host="'127.0.0.1", port=11111, is_encrypt=False)

quote_ctx.close() # AW /FICR XM YKiER:, PibEEFHAR

KA

close()

Xit

e MR

XFTIBEEOLENS., BIABERT, Futu APl NERRIRIAIESIBILHTREY, RENFE
Context #F close 5, HIEABEIEFIRY., {BiEiY set_all_thread_daemon BJLAREFRIEIED
ZFE 9 daemon 12, XATRNEZBETER Context BY close, #HEEAILAIEEIEE.



e Example

Browsersync: connected

from futu import *

quote ctx = OpenQuoteContext(host='127.0.0.1", port=11111)
quote_ctx.close() # W /EICR XM YKiER:, PibEEFHAR

=1

start()
o

8

[BENF SRR EE

FIER SRR



iJRRITR

I3

Browsersync: connected

subscribe(code_list, subtype_list, is_first_push=True, subscribe_push=True,

is_detailed_orderbook=False, extended_time=False, session=Session.NONE)

o MR

VI EMFEERSCRER, BEREMNTRAVEIESEEIA.,
BB (SIER. B,

AFFT 5,
ERM% (RIER.

153,

. BH

&

—d

code._list

subtype_list
is_first_push
subscribe_push
is_detailed_orderbook
extended_time

session

o RO

&

st

list

list

bool

bool

bool

bool

Session

ETFs) RE1THEIIY, FTE V1 RLAEAIRBR, BMP PR FASZFERT

1588

FEITRRRERRIE
FEITRREERES IR

RN Z ER B EMEX IR EFEE
AR EHE

BATTEFHrYERET] SRR

EORIFERERRZEEE

SERRIT AT ER
i5B8



ret RET _CODE EOEREER Browsersync: connected

NoneType 4 ret == RET_OK B, iR[E] None
err_message
str 2 ret |= RET_OK A, iR[EfEIREA

e Example

import time
from futu import *
class OrderBookTest(OrderBookHandlerBase):
def on_recv_rsp(self, rsp_pb):
ret_code, data = super(OrderBookTest,self).on recv_rsp(rsp_pb)
if ret_code != RET_OK:
print("OrderBookTest: error, msg: %s" % data)
return RET_ERROR, data
print("OrderBookTest ", data) # OrderBookTest H C.fA4bEEiZ
return RET_OK, data
quote ctx = OpenQuoteContext(host='127.0.0.1"', port=11111)
handler = OrderBookTest()
quote ctx.set_handler(handler) # 14 & SEH) {2 4% 0] 1)
quote_ctx.subscribe(['US.AAPL'], [SubType.ORDER_BOOK]) # i][
time.sleep(15) # WEMAL openD HIHEIRFFLLN [A] 1550
quote_ctx.close() # KM M%ESL, OpenD £AE158h G E ShELIH A N B ZEAH N 2K A f

)2

9T B

e Output

OrderBookTest {'code': 'US.AAPL', 'name': '3¥EXR', 'svr recv_time bid': '2025-04

S LAY \c
BGHELT IR
unsubscribe(code_list, subtype_list, unsubscribe_all=False)

AT
® g

BGELTiR

-~
| |
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S XKE  iHEE
code_list list ECHIT R =S IR
subtype._list list EERRVEUEREY IR

unsubscribe_all bool BGBRrE1]

e Return

28 i) BB
ret RET_CODE EOERSER

NoneType 24 ret == RET_OK, #R[A] None
err_message

str = ret |= RET_OK, IX[Eli&izH#EIA

e Example

from futu import *
import time
quote ctx = OpenQuoteContext(host='127.0.0.1"', port=11111)

print('current subscription status :', quote_ctx.query subscription()) # Trifj¥4
ret_sub, err_message = quote_ctx.subscribe(['US AAPL'], [SubType. QUOTE SubType.
# JGiT % 7 AAPLAI B QUOTE I TICKER Pi/NZEAL., TR EINJG OpenD KifF iUl 3 IR 55 2% i HE
if ret_sub == RET _OK: # 1[4 p2)
print('subscribe successfully! current subscription status :', quote_ctx.que
time.sleep(60) # I 52/ 1540 A BEHGH T [
ret_unsub, err_message_unsub = quote_ctx.unsubscribe(['US.AAPL'], [SubType.Q
if ret_unsub == RET_OK:

print('unsubscribe successfully! current subscription status:', quote ct

else:

print('unsubscription failed! ', err_message_unsub)
else:
print('subscription failed', err_message)

quote_ctx.close() # ZEW 5L/ KM Y &IER:, PiibiER %8 A




e Output

Browsersync: connected

current subscription status : (9, {'total used': @, 'remain': 1000, ‘'own_used':
subscribe successfully! current subscription status : (0, {'total used': 2, 'remj

unsubscribe successfully! current subscription status: (0, {'total used': 1, 're

ViHPFRELTIY

unsubscribe_all()

° MR
EBRTELTIR
o iE[E|
S it i526B
ret RET_CODE  #ZEOARL

NoneType 24 ret == RET_OK, 3&[A] None
err_message

str 2 ret 1= RET_OK, iR[E)fEi=iEiA

e Example

from futu import *
import time

quote_ctx = OpenQuoteContext(host="'127.0.0.1', port=11111)

print('current subscription status :', quote_ctx.query subscription()) # £xifjF]?

ret_sub, err_message = quote_ctx.subscribe(['US.AAPL"'], [SubType.QUOTE, SubType.

# JeiT 1 7 AAPLA I BX QUOTE A1 TICKER PiANEAL, TG OpenD KiHF S 3 AR 55 2% 1) ¥
if ret_sub == RET_OK: # T [AIh

print('subscribe successfully! current subscription status :', quote ctx.que
time.sleep(60) # I )52/ D108 A REHUIEIT 7

ret_unsub, err_message unsub = quote_ctx.unsubscribe all() # HUHr(i1

if ret_unsub == RET_OK:

print('unsubscribe all successfully! current subscription status:', quotg




else:

Browsersync: connected

print('Failed to cancel all subscriptions! ', er
else:
print('subscription failed', err_message)

quote_ctx.close() # ZW/GICf3 KM Y&ER:, PibiERREAR

e Output

current subscription status : (0, {'total_used': @, 'remain': 1000, 'own_used':

subscribe successfully! current subscription status : (0, {'total used': 2, 'remj

unsubscribe all successfully! current subscription status: (0, {'total used': 0,

PRl

ST STPSRRTSURESEEIAITI, S SubType , BXIRETH—1RE B
E.

W TEEANIES N 1T HEE & 8 K ZE0E,

ENTE—D A A LARIT I,

TR SF ITBIEREUEERA, HRIE SF1TEHNRER OpenD AILERMEE, B
AU SF APRAFNIRRERIITIR 50 RUESFSSr"m (& hkex RUIERR. 4. 4-RE) BYE
&2, MRTESENIRTIIREMSE, 0 &E, LRECE,

FEREISHALITE V1 BBRT, AFRTRERESE,



Ad A A3
REUTFIRTS

query_subscription(is_all_conn=True)

e T8
SREGT RS R
o Y
73] KB BR

is_all_conn bool  EHREIFEIEZANTIFMATES

o iR[O]
S8 £ i Ap
ret RET_CODE ZOEARER
dict 24 ret == RET_OK, RENTFEEEIE
data
str 2 ret |= RET_OK, R[EIfEIREA

o TSR EIEFHEIAT:

"total_used': 4, # TR IER: CAT BT B AR
'own_used': @, # Y HTERE CAE 1T B AR
'remain': 496, # IR IVT A
"sub_list': # BERRT DR SR N IR SR R

TPIRSRA " AT R SRA T I 2T B BCER AR,




e Example

Browsersync: connected

from futu import *

quote ctx = OpenQuoteContext(host='127.0.0.1", port=11111)

quote_ctx.subscribe([ 'HK.00700"'], [SubType.QUOTE])
ret, data = quote_ctx.query_subscription()
if ret == RET_OK:
print(data)
else:
print('error:', data)

quote_ctx.close() # 455018 KM 241

e Output

{'total used': 1, 'remain': 999, 'own used': 1, 'sub list': {'QUOTE': ['HK.00700




SEAHRAN O]

on_recv_rsp(self, rsp_pb)

SCEHRINENE, BRI R RAVSERTIRINHEX.

Browsersync: connected

EWRSERTIRINEIEHEX RS EEZIZ A, SFEEEIRESSTES on_recv_rsp,

1588

IRERPAFTEERGIEZSH

o SH
S %8
rsp_pb Qot_UpdateBasicQot_pb2.Response
o iE[E
S XKE i%ER
ret RET_CODE EORRER
pd.DataFrame I ret == RET_OK, REHRINEUE
data

str

o IRMNMEWEEZAT:

FER XE
code str
data_date str
data_time str
last_price float
open_price float

= ret |= RET_OK, iR[ElEiR AR

1588

[EEIRE

HEH

SEMNEFHAE]



FER

high_price

low_price

prev_close_price

volume

turnover

turnover_rate

amplitude

suspension

listing_date

price_spread

dark_status

sec_status

strike_price

contract_size

open_interest

implied_volatility

premium

delta

gamma

vega

int

float

float

int

bool

str

float

DarkStatus

SecurityStatus

float

float

int

float

float

float

float

float

i"Ap Browsersync: connected

L
NS
FEKCERINTS

PRAELE

PXEE RN

LEiE RN E
BRZZIRES
1TRUN

B ELIE
KECELIE
peEiREhE
)

#5B&(E Delta

#FBE(E Gamma

(B Vega



FE

theta

rho
index_option_type
net_open_interest
expiry_date_distance
contract_nominal_value
owner_lot_multiplier
option_area_type
contract_multiplier
pre_price
pre_high_price
pre_low_price
pre_volume
pre_turnover
pre_change_val
pre_change_rate
pre_amplitude
after_price
after_high_price

after_low_price

RE

float

float

IndexOptionType

int

int

float

float

OptionAreaType

float

float

float

float

int

float

float

float

float

float

float

float

i"Ap Browsersync: connected

#oE{E Theta

#HE(E Rho
TEEEAEREY
FRTFCHLIE
IEEEIEAR RN
BHRNEER
EEERTFH

HARSEEY (R4 T1NETIE)
BLITREL

BEINTE

-

ERIPLIEER
FRUBKERERT
FRIKEAIE
HRURIE
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after_volume int BERRE
after_turnover float BEERASER
after_change_val float BREKERER
after_change_rate float REPKEAIE
after_amplitude float REIRIE
overnight_price float REINTS
overnight_high_price float RE&EM
overnight_low_price float REHIEN
overnight_volume int REUZE
overnight_turnover float R PYAZER
overnight_change_val float R BRERER
overnight_change_rate float R KEAIE
overnight_amplitude float REIRIE
last_settle_price float REZS
position float FeE
position_change float HiEZG

e Example

import time

from futu import *

class StockQuoteTest(StockQuoteHandlerBase):

def on_recv_rsp(self, rsp pb):




ret _code, data = super(StockQuoteTest,self).on r
if ret_code != RET_OK:

Browsersync: connected

print("StockQuoteTest: error, msg: %s" % data)
return RET_ERROR, data
print("StockQuoteTest ", data) # StockQuoteTest H .4k %4
return RET_OK, data
quote ctx = OpenQuoteContext(host="'127.0.0.1', port=11111)
handler = StockQuoteTest()
quote ctx.set handler(handler) # 15 & S A/ ] i)
ret, data = quote_ctx.subscribe(['US.AAPL'], [SubType.QUOTE]) # ] [l Sz ifr 257l
if ret == RET_OK:
print(data)
else:
print('error:', data)
time.sleep(15) # WEMAEIL openD [T 2 If 1] R 1540

#

quote_ctx.close() # RXPIH%&ER, OpenD STE1404l )5 B shHUWE AH N I ZEAH N 2 (1) 1T 17

e Output

StockQuoteTest code name data_date data_time last_price open_price hig

© US.AAPL ER 0.0 0.0 0.0

R
o ICERMRRM T IFESREUHEEEURERITNEE, T IRIERESERTEEE, B5% SREELN
ki &N

o FRENSERYEUE 0 SERTEGREE RUER], 5% WaEi ] sz 3R LR 7157
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on_recv_rsp(self, rsp_pb)

>
By

D

SCATZEAZENE, SLAECTTRRERSCRESHEX, EWEISCIEEHIEE X R EEZ
1ZERE, BEBEEIRESEFES on_recv_rsp,

-~

W
&

!l xE L

rsp_pb  Qot_UpdateOrderBook_pb2.Response  IRERFAEBEHIZNIEZSE

o i[O
88 E i A8
ret RET_CODE EOERE
dict Y ret == RET_OK, IR[EHEZEHE
data
str 2 ret |= RET_OK, REISEIRFEA

o EEHEEIAT:

FER : 15888

code str R

hame str FRERAR

svr_recv_time_bid  str EIRBRSS 8 M 32 2 AT B SE R 2GR RIS 18]

ik

svr_recv_time_ask  str =1RIRSSEE M Z T R SERZ EHEAYRT ]



=g 3 48 Browsersync: connected
gg
8id et NMTHESUT™MER: RN, FIEHE, Tt
iTi%SZ, ZIEITERRY
: NMTHESUT™MER: NS, ZIEHE, TIT
Ask list

iT%%I, ZEIT AR

Hrh, Bid f Ask FERRUSEHIENT

‘Bid': [ (bid_pricel, bid_volumel, order_num, {'orderidl’': order_volumel, 'orderig

"Ask': [ (ask _pricel, ask volumel, order num, {'orderidl': order_volumel, 'orderid

e Example

import time
from futu import *
class OrderBookTest(OrderBookHandlerBase):
def on_recv_rsp(self, rsp_pb):
ret_code, data = super(OrderBookTest,self).on_recv_rsp(rsp_pb)
if ret_code != RET_OK:
print("OrderBookTest: error, msg: %s" % data)
return RET_ERROR, data
print("OrderBookTest ", data) # OrderBookTest H ClHJ4b#H %
return RET_OK, data

quote ctx = OpenQuoteContext(host="'127.0.0.1', port=11111)
handler = OrderBookTest()
quote_ctx.set_handler(handler) # % & SEHf 42 4% 0] 1)
ret, data = quote_ctx.subscribe(['US.AAPL'], [SubType.ORDER_BOOK]) # 1] [ W -zi%d)
if ret == RET_OK:
print(data)

else:

print('error:', data)
time.sleep(15) # WEMAILI OpenD HIHEL *"uguﬂuj ‘/Jlsfr{;
quote_ctx.close() # KMIMKiEHE : B HUTE AR N B B2 AR B 2 B ) T [

e Output



OrderBookTest {'code': 'US.AAPL', 'name': '3E', 'svr i Browsersync: connected

R

o ICERMRM T HFESREUEEEUERITNGE, WMFEIRIEREERIEUE, B5% SREELN
=& #0

o FRENSERYEUE 0 SERYEEREREDRE RUER], 1B5% WaE 1] sz IR T8 ?

o ERMIHTAERRENE, SFEEHEESRIRZITRRIERER, THRIRENER.
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on_recv_rsp(self, rsp_pb)

o 148

SCRT K 2B, SEAMBETTRRRERISCRT K 2%
FUGEIERT K LHIEEEERIERIZERE, EEERIRGEZERFEE on_recv_rsp,
« BY

!l xE il

rsp_pb  Qot_UpdateKL_pb2.Response  IREFXPAFZTEEIZIIEZSH

o iR[H]
e *XB i5BH
ret RET_CODE BEOERER
pd.DataFrame 2 ret == RET_OK, iR[A] K Z&UEEIE
data

str 2 ret 1= RET _OK, REEIRHEIA

o KZZIESTAIT:

FE et i5¢BH
code str ARG
name str BEEEEZFR
time_key str 8]

open float F&EN
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close float WZEAN
high float BN
low float ==y
volume int AR E
turnover float FXAZER
pe_ratio float HaER
turnover _rate float HaFR
last_close float REWZIN
k_type KLType K 2358
e Example

import time
from futu import *
class CurKlineTest(CurKlineHandlerBase):
def on_recv_rsp(self, rsp pb):
ret_code, data = super(CurKlineTest,self).on_recv_rsp(rsp_pb)
if ret_code != RET_OK:
print("CurKlineTest: error, msg: %s" % data)
return RET_ERROR, data
print("CurklineTest ", data) # CurKlineTest H CHJALHZ %
return RET_OK, data
quote_ctx = OpenQuoteContext(host="'127.0.0.1", port=11111)
handler = CurKlineTest()
quote ctx.set_handler(handler) # i & S KZE [A] i)

ret, data = quote ctx.subscribe(['US.AAPL"'], [SubType.K 1M], session=Session.ALL
if ret == RET_OK:
print(data)

else:

print('error:', data)
)L’—'T!‘

time.sleep(15) # WEMASLIC OpenD IR RFLENS (] Jy 150
quote ctx.close() # RMMZkiEHE, OpenD &1L 4T 5 H 20 B AH B A 22 AH B2 27§ 1T [
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e Output

CurKlineTest code name time_key open close high lo

© US.AAPL 3R 2025-04-07 05:15:00 180.39 180.26 180.46 180.2 1322 2

IR

o MR THFESREUEREUERITNEE, WE—IXMEREECREURE, 155% JREECRY
K 2% #0

o FRENSCAYERE 0 SCAYEEREERE ROER, BS%E WEE 1T i 3REELR 7187

o HAHY, {JURMEHEK 19K, 595K, 159K, 609K,
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SCHY 95 B BlifE

on_recv_rsp(self, rsp_pb)
o

R

LR ESENE, BRI AR RAVSERS S RIHELX.
EWRISCRT I EIEHEX RS EEZIZ A, SFEEEIRESSFES on_recv_rsp,

. 8%

!l xE i%BA

rsp_pb  Qot_UpdateRT_pb2.Response  IRERPAFTEEIZIIRIZSE]

o iR[H]
e x5 1588
ret RET_CODE BEOERER
pd.DataFrame 2 ret == RET_OK, iREIATEEE
data

str 2 ret 1= RET_OK, R[EIEIRFRA

o PDEIEUEEIVAIT:

FE KB iRHEE
code str AREMARY
name str REEEZFR
time str ATE)
is_blank bool HBIBIRES

opened_mins int EREZmz ot



FE =i )| Browsersync: connected

cur_price float LRI
last_close float  RERWEHINTE
avg_price float SIS
volume float  BAR=E
turnover float  FRAZEER

e Example

import time

from futu import *

class RTDataTest(RTDataHandlerBase):
def on_recv_rsp(self, rsp pb):
ret_code, data = super(RTDataTest, self).on recv_rsp(rsp_pb)
if ret_code != RET_OK:
print("RTDataTest: error, msg: %s" % data)
return RET_ERROR, data
print("RTDataTest ", data) # RTDataTest H C.HJALFEIZ4E
return RET_OK, data
quote_ctx = OpenQuoteContext(host='127.0.0.1", port=11111)
handler = RTDataTest()
quote_ctx.set_handler(handler) # ¥ & SZH )% 0]
ret, data = quote_ ctx.subscribe([ ‘US.AAPL'], [SubType.RT DATA], session=Session.
if ret == RET_OK:
print(data)
else:
print('error:', data)
time.sleep(15) # WEMMAE I OpenD MIHERERFLLNT ] 157>
quote ctx.close() # KMk iER:, OpenD S7E15 45 H shEUH AH N I ZZAH N SR 1T 1%

e Output

RTDataTest code name time 1is_blank opened_mins cur_priq

© US.AAPL 3R 2025-04-07 05:24:00 False 324 179.53
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R
o IEREMIRM T IFESREUEREURAIINGEE, WMFE—IRIEIREERIEUE, 155% SREECH]
7B #0

o JRENSCRIEUE 0 SERTEURERIE RUER, 1B5% WTEE 1] = IREEER 7157
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on_recv_rsp(self, rsp_pb)

o 148

SCRATIREEE, RPN ETTRRERISCRNRERX,
RIS R EEIREE R R EIARIZERE, BREAIRERPET on_recv_rsp,

. 8%

!l xE il

rsp_pb  Qot_UpdateTicker_pb2.Response  RELPAEBEEIENIFZSH

o iR[H]
e x5 71z
ret RET_CODE BEOERER
pd.DataFrame 2 ret == RET_OK, IREIZXELIE
data

str 24 ret |= RET_OK, R[ElEIRRIA

o ERELWREIAT:

FE 5] 71

code str AR
name str i & T
sequence int ZEFS
time str PR AZA ]

price float AN
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volume

tu

ticker_direction

ty

push_data_type

rnover

pe

e Example

e Output

i) i Ag Browsersync: connected
int BRATE =
float A EEN
TickerDirect XE 5[0
TickerType XELA
PushDataType FIERR

import time

from futu

import *

class TickerTest(TickerHandlerBase):

def on_recv_rsp(self, rsp pb):

ret_code, data

super(TickerTest,self).on_recv_rsp(rsp_pb)

if ret_code != RET_OK:

print("TickerTest ", data) # TickerTest H & HJ4b#

print("TickerTest: error, msg: %s" % data)
return RET_ERROR, data

=

oA

return RET_OK, data

quote_ctx
handler

quote_ctx.
ret, data
if ret ==
print(
else:

print(

time.sleep(15) #

quote_ctx.

TickerTest
0 US.AAPL

= OpenQuoteContext(host="127.0.0.1", port=11111)
TickerTest()

set_handler(handler) # ¥ B SZH} IR ZEHEIE A

= quote_ctx.subscribe(['US.AAPL"'],
RET_OK:

data)

[SubType.TICKER], session=Session.A

‘error:', data)
PIA$Z S OpenD L RFLLIN [H] 154D

NZEF S OpenD = 1E17) B a H 2 HUH AH N B SR AH N S A (1) 37 1%

L e

5 a=N

# iz,

close()

turnover t

NE

volume

1618.29

code name time price

9

R

2025-04-07 05:25:44.116 179.81
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SERYEELCRASI [l
on_recv_rsp(self, rsp_pb)

o 148

SERFLRLCRASIERE, R EIT IR EAISERT R LCATIHERX.
EWRSERT 2 CRAF SRR G S RIERIZ R EL, SFEEIRESEHEER on_recv_rsp,

. 8%

!l xE il

rsp_pb  Qot_UpdateBroker_pb2.Response  IREXFAEEFIZMEZSH

o i[O
88 E i i Ap
ret RET_CODE  #ZMOFRALER
tuple 2 ret == RET_OK, IR[EIEZLERAFIEEE
data
str 2 ret |= RET_OK, REISEIRFEA

o ZLLPAFITTHATUT:

FE& Eid] 1 8H
stock_code str i

bid_frame_table pd.DataFrame SLEHIE

ask_frame_table pd.DataFrame SEREUE

m bid frame_table #8407 :



code

name

bid_broker _id

bid_broker_name

bid_broker_pos

order_id

order_volume

FER

code

name
ask_broker_id
ask_broker_name
ask_broker_pos
order_id

order_volume

e Example

import time

from futu import *

str

int

str

int

int

int

m ask frame_table 20T

str

int

str

int

int

int

15288
th% ?-{

2903LE ID

RICSLERTR
23 e =

RZFAMIE ID

RERTHE

i%BR

REZTR

240542 D

RICRBRINR

23 e =Y

RZFMTER ID

REZITHE

class BrokerTest(BrokerHandlerBase):

def on_recv_rsp(self,

rsp_pb):



ret_code, err_or_stock code, data = super(BrokerTest, self).on_recv_rsp(
if ret_code != RET_OK:
print("BrokerTest: error, msg: {}".format(err_or stock code))
return RET_ERROR, data
print("BrokerTest: stock: {} data: {} ".format(err_or_stock code, data))
return RET_OK, data
quote ctx = OpenQuoteContext(host="'127.0.0.1', port=11111)
handler = BrokerTest()
quote_ctx.set_handler(handler) # ¥ B 520 28 20415 [A] 1)
ret, data = quote_ctx.subscribe(['HK.00700'], [SubType.BROKER]) # 1] [ize2l sy,
if ret == RET_OK:
print(data)
else:
print('error:', data)
time.sleep(15) # Ui?fﬂ7tﬁa44 OpenD [ HEi% FF 4L i) 8] Ay 15F)
quote_ctx.close() # XM ER:, OpenD STEL5EN G H s AH N I 22 AH B S8R 3T 3

e Output

BrokerTest: stock: HK.00700 : code name bid_broker_id bid_broker_
© HK.00700 JEiRIEA J.P.EERR 1

HK.00700 J& sk 8305 Eif ﬁ%ﬁlﬁ(f"‘ﬂ%)ﬁﬁﬁ/\ﬂ

rows x 7 columns], code name ask_broker_id ask_broker_name ask_br
HK.00700 5 iH{E B 1179 R MK (&) G RA A

HK.00700 J& s 6996 H I&L“ B EARAF

rows x 7 columns]]
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Browsersync: connected
SREVIRER

get_market_snapshot(code_list)

el
SREV AR
. B85
B4 CE T

code_list list RREA LS

o iR[O]
S8 i) o))
ret RET_CODE BEOVERLS
pd.DataFrame 2 ret == RET_OK, REIRREIRIBEHE
data
str 24 ret |= RET _OK, R[EEIREA

FRERIREIESTVAIT

FE *XB 71z

code str ARG

name str AREEETR
update_time str SR EEET A
last_price float BT TS

open_price float SHFEMN



FER

high_price

low_price

prev_close_price

volume

turnover

turnover_rate

suspension

listing_date

equity_valid

issued_shares

total_market_val

net_asset

net_profit

earning_per_share

outstanding_shares

net_asset_per_share

circular_market_val

ey_ratio

pe_ratio

pb_ratio

int

float

float

bool

str

bool

int

float

int

int

float

int

float

float

float

float

float

=l  Browsersync: connected

=

=TS

at

RO

EhEEY S

PRAELE

4

PXEE RN

ISV ZN

ISl

Bre#E

A



FER

pe_ttm_ratio
dividend_ttm
dividend_ratio_ttm
dividend_lIfy

dividend_Ify_ratio

stock_owner

wrt_valid

wrt_conversion_ratio

wrt_type

wrt_strike_price

wrt_maturity_date

wrt_end_trade

wrt_leverage

wrt_ipop

wrt_break_even_point

wrt_conversion_price

wrt_price_recovery_ratio

wrt_score

wrt_code

float

float

float

str

bool

float

WrtType

float

str

str

float

float

float

float

float

float

str
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wrt_recovery_price

wrt_street_vol

wrt_issue_vol

wrt_street_ratio

wrt_delta

wrt_implied_volatility

wrt_premium

wrt_upper_strike_price

wrt_lower_strike_price

wrt_inline_price_status

wrt_issuer_code

option_valid

option_type

strike_time

option_strike_price

option_contract_size

option_open_interest

option_implied_volatility

option_premium

float

float

float

float

float

float

float

float

float

PriceType

str

bool

OptionType

str

float

float

int

float

float

=1 Browsersync: connected

stock_owner)

BIXHE

B |HRIE

X

EBRAY

TBRAT

FARFI

BAITAREE

ORI

HAtNSEA

HAA T H
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RARFEELIE



FE

option_delta

option_gamma

option_vega

option_theta

option_rho
index_option_type
option_net_open_interest
option_expiry_date_distance
option_contract_nominal_value
option_owner_lot_multiplier
option_area_type
option_contract_multiplier
plate_valid

plate_raise_count
plate_fall_count
plate_equal_count
index_valid
index_raise_count
index_fall_count

index_equal_count

RE

float

float

float

float

float

IndexOptionType

int

int

float

float

OptionAreaType

float

bool

int

int

int

bool

int

int

int

=1 Browsersync: connected

#5H5{E Delta
#oBE{E Gamma
#la(E Vega
FHE(E Theta
#hHE({E Rho
EEHAR SR
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FER

lot_size

price_spread

ask_price

bid_price

ask_vol

bid_vol

enable_margin

mortgage_ratio

long_margin_initial_ratio

enable_short_sell

short_sell_rate

short_available volume

short_margin_initial_ratio

sec_status
amplitude

avg_price

int

float

float

float

float

float

bool

float

float

bool

float

int

float

SecurityStatus

float

float
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FE e 37} 1=l Browsersync: connected

bid_ask_ratio float Ztb
volume_ratio float ==1nd
highest52weeks_price float 52 E&REMN
lowest52weeks_price float 52 FES(EM
highest_history_price float ASEE=MN
lowest_history_price float SRR
pre_price float BEINME
pre_high_price float BRI
pre_low_price float BRI
pre_volume int RRIAAE
pre_turnover float RRIAZER
pre_change_val float FERIAKEAER
pre_change_rate float BERIPKEXIR
pre_amplitude float EaiRIE
after_price float BEMNE
after_high_price float RERSMN
after_low_price float BEERIEMN
after_volume int BERRE
after_turnover float BEAET

after_change_val float AN



FE
after_change_rate
after_amplitude
overnight_price
overnight_high_price
overnight_low_price
overnight_volume
overnight_turnover
overnight_change_val
overnight_change_rate
overnight_amplitude
future_valid
future_last_settle_price
future_position
future_position_change
future_main_contract
future_last_trade_time
trust_valid
trust_dividend_yield
trust_aum

trust_outstanding_units

float

float

float

int

float

float

float

float

bool

float

float

float

bool

str

bool

float

float

int
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trust_netAssetValue float
trust_premium float

trust_assetClass AssetClass

e Example

from futu import *
quote_ctx = OpenQuoteContext(host="'127.0.0.1", port=11111)

ret, data = quote_ctx.get_market_snapshot([ 'HK.007060"', 'US.AAPL'])
if ret == RET_OK:
print(data)
print(data['code'][0]) # U — 2 n i A0S
print(data['code'].values.tolist()) # # & list
else:
print('error:', data)

quote_ctx.close() # ZiWJai019 KM M %1ER:, PiibEZFHAR

e Output

code name update_time 1last price open_price high _price low_priq
© HK.00700 fEiIRIEM 2025-04-07 16:09:07 435.40 441.80 462 .4
1 US.AAPL SEH 2025-04-07 05:30:43.301 188.38 193.89 199.88

wrt_issue vol wrt_street_ratio wrt_delta wrt_implied_volatility wrt_premi
\EL \EL NaN \EL \F
NaN NaN NaN NaN N{

trust_outstanding_units trust_netAssetValue trust_premium trust_assetClass
0 NaN NaN \EL N/A
1 NaN NaN NaN N/A
HK.00700
['HK.00700', 'US.AAPL']
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SRAVERIFRAN

get_stock_quote(code_list)
ITia
KRNI R EAVSERHRNT, HIRESEIT I,
o Y
S XB  iHEE

code_list list RREA LS

o iE[E
S8 St 5 BH
ret RET_CODE EOEAER
pd.DataFrame 2§ ret == RET_OK, 1REHRINEIE
data

str 2 ret |= RET OK, R[EIEEIRHGIA

o MRINEFEEZIAIT

FE *XB 71z

code str AR EE(CHD

name str AREEETR
data_date str HER

data_time str HEMN BT

last_price float BT



FER

open_price

high_price

low_price

prev_close_price

volume

turnover

turnover_rate

amplitude

suspension

listing_date

price_spread

dark_status

sec_status

strike_price

contract_size

open_interest

implied_volatility

premium

delta

gamma

float

float

int

float

float

int

bool

str

float

DarkStatus

SecurityStatus

float

float

int

float

float

float

float
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FER

vega

theta

rho

index_option_type

net_open_interest

expiry_date_distance

contract_nominal_value

owner_lot_multiplier

option_area_type

contract_multiplier

pre_price

pre_high_price

pre_low_price

pre_volume

pre_turnover

pre_change_val

pre_change_rate

pre_amplitude

after_price

after_high_price

RE

float

float

float

IndexOptionType

int

int

float

float

OptionAreaType

float

float

float

float

int

float

float

float

float

float

float
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after_low_price float BRI
after volume int BERRE
after_turnover float BEEALER
after_change_val float REPKERER
after_change_rate float R KEXE
after_amplitude float REIRIE
overnight_price float REINTE
overnight_high_price float RE&EM
overnight_low_price float REHIEN
overnight_volume int IR E
overnight_turnover float R PYAZER
overnight_change_val float RERBKERER
overnight_change_rate float RELFKERIE
overnight_amplitude float REIRIE
last_settle_price float RELS
position float HeE
position_change float HiEG

e Example

from futu import *

quote_ctx = OpenQuoteContext(host="'127.0.0.1", port=11111)







