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Python #UE#ENO

get_instrumentinfos - BWERSIMPNEXES, AHIKEMEESSHEILX

get_instruments - BRHEMRZSITHER, FIIREVEARIE R B ITEUE

get_history_instruments - ZERSHFHAHELESLIE, FIREIFEE symbolsHAREY B SN7 SEEHE
get_trading_dates - ZiEHRZ5HIIE, FIETEN2005-01-01UKMNREZHNA

get_previous_trading_date - ZEFFEEHEN L—Z5H, REEEHREN E— N RGHFRFE (%Y -%n-%d 1§
)

6. get _next_trading date - ZEEEHHNT - IR5H, BREEERPN T —ARZEFHEHE (%Y-%n-%d 1)

g~ W N B

Nk

5%BY SHSE.600000 MEXREE:

1. get_instrumentinfos(symbols=['SHSE.600000'], df=False)

1. [{'exchange': 'SHSE', 'conversion_start_date': None, 'conversion_price': 0.0,
'listed_date': datetime.datetime(1999, 11, 10, 0, 0, tzinfo=tzfile('PRC')), 'sec_abbr':
"'pfyx', 'price_tick': 0.01, 'delisted_date': datetime.datetime(2038, 1, 1, 0, 0O,
tzinfo=tzfile('PRC')), 'symbol': 'SHSE.600000', 'sec_id': '600000',
'underlying_symbol': '', 'trade_n': 1, 'sec_type': 1, 'sec_name': 'JHAIRIT'}]

~igl2

$%EY SHSE.600000 MIEAHUER G HMEE:

1. get_instruments(symbols='SHSE.600000', df=False)

IREIZER:
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https://www.myquant.cn/docs/python/python_select_api#get_history_instruments%20-%20%E6%97%A5%E6%8C%87%E6%A0%87%E6%95%B0%E6%8D%AE%E6%9F%A5%E8%AF%A2:~:text=%E5%AF%B9%E5%BA%94%E7%9A%84%E6%95%B0%E6%8D%AE-,get_instrumentinfos%20%2D%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%A0%87%E7%9A%84%E5%9F%BA%E6%9C%AC%E4%BF%A1%E6%81%AF,-%E8%8E%B7%E5%8F%96%E5%88%B0%E4%BA%A4%E6%98%93
https://www.myquant.cn/docs/python/python_select_api#get_history_instruments%20-%20%E6%97%A5%E6%8C%87%E6%A0%87%E6%95%B0%E6%8D%AE%E6%9F%A5%E8%AF%A2:~:text=%E7%9B%B4%E6%8E%A5%E6%8A%A5%E9%94%99-,get_instruments%20%2D%20%E6%9F%A5%E8%AF%A2%E6%9C%80%E6%96%B0%E4%BA%A4%E6%98%93%E6%A0%87%E7%9A%84%E4%BF%A1%E6%81%AF,-%E6%9F%A5%E8%AF%A2%E6%9C%80%E6%96%B0%E4%BA%A4%E6%98%93
https://www.myquant.cn/docs/python/python_select_api#get_history_instruments%20-%20%E6%97%A5%E6%8C%87%E6%A0%87%E6%95%B0%E6%8D%AE%E6%9F%A5%E8%AF%A2:~:text=%E8%BD%AC%E8%82%A1%E4%BB%B7%EF%BC%89*%E8%82%A1%E4%BB%B7-,get_history_instruments%20%2D%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%A0%87%E7%9A%84%E5%8E%86%E5%8F%B2%E4%BF%A1%E6%81%AF%E6%95%B0%E6%8D%AE,-%E8%BF%94%E5%9B%9E%E6%8C%87%E5%AE%9Asymbols
https://www.myquant.cn/docs/python/python_select_api#get_trading_dates%20-%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%97%A5%E5%88%97%E8%A1%A8:~:text=2017%2D7%2D30%27-,get_trading_dates%20%2D%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%97%A5%E5%88%97%E8%A1%A8,-%E5%87%BD%E6%95%B0%E5%8E%9F%E5%9E%8B%3A
https://www.myquant.cn/docs/python/python_select_api#get_trading_dates%20-%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%97%A5%E5%88%97%E8%A1%A8:~:text=2017%2D7%2D30%27-,get_previous_trading_date%20%2D%20%E8%BF%94%E5%9B%9E%E6%8C%87%E5%AE%9A%E6%97%A5%E6%9C%9F%E7%9A%84%E4%B8%8A%E4%B8%80%E4%B8%AA%E4%BA%A4%E6%98%93%E6%97%A5,-%E5%87%BD%E6%95%B0%E5%8E%9F%E5%9E%8B%3A
https://www.myquant.cn/docs/python/python_select_api#get_trading_dates%20-%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%97%A5%E5%88%97%E8%A1%A8:~:text=2017%2D7%2D30%27-,get_next_trading_date%20%2D%20%E8%BF%94%E5%9B%9E%E6%8C%87%E5%AE%9A%E6%97%A5%E6%9C%9F%E7%9A%84%E4%B8%8B%E4%B8%80%E4%B8%AA%E4%BA%A4%E6%98%93%E6%97%A5,-%E5%87%BD%E6%95%B0%E5%8E%9F%E5%9E%8B%3A

&=
i

1. [{'pre_close': 8.479999542236328, 'margin_ratio': 1.0, 'adj_factor': 14.0925518768063,
'position': 0, 'settle price': 0.0, 'symbol': 'SHSE.600000', 'upper_limit': 9.33,
'multiplier': 1.0, 'is_suspended': 0, 'sec_level': 1, 'lower_limit': 7.63,
'trade_date': datetime.datetime(2021, 11, 11, 0, 0, tzinfo=tzfile('PRC')), 'sec_type':
1, 'delisted_date': datetime.datetime(2038, 1, 1, 0, 0, tzinfo=tzfile('PRC')),
'exchange': 'SHSE', 'underlying_symbol': '', 'sec_abbr': 'pfyx', 'conversion_price':
0.0, 'sec_id': '600000', 'trade_n': 1, 'price_tick': 0.01, 'sec_name': 'JHARIT',
'listed_date': datetime.datetime (1999, 11, 10, 0, 0, tzinfo=tzfile('PRC')),
'conversion_start_date': None}]

w3

5%EY SHSE.600000 HMIFAS{EEIE:

1. get_history_instruments(symbols='SHSE.600000', start_date='2017-09-19', end_date='2017-
09-19', df=False)

1. [{'symbol': 'SHSE.600000', 'sec_level': 1, 'multiplier': 1.0, 'margin_ratio': 1.0,
'pre_close': 12.90999984741211, ‘'upper_limit': 14.2, 'lower_limit': 11.62,
'adj_factor': 12.2102441895126, 'is_suspended': 0, 'settle_price': 0.0, 'position': 0,
'pre_settle': 0.0, 'strike_price': 0.0, 'trade_date': datetime.datetime(2017, 9, 19, 0O,
0, tzinfo=tzfile('PRC'))}, {'symbol': 'SHSE.600009', 'sec_level': 1, 'multiplier': 1.0,
'margin_ratio': 1.0, 'pre_close': 39.90999984741211, ‘'upper_limit': 43.9,
"lower_limit': 35.92, 'adj_factor': 2.9874577428614, 'is_suspended': 0, 'settle_price':
0.0, 'position': O, 'pre_settle': 0.0, 'strike_price': 0.0, 'trade_date':
datetime.datetime(2017, 9, 19, 0, 0, tzinfo=tzfile('PRC'))}]

~iola

BERZAT2017-01-01 — 2017-01-30M3ZFH:

1. get_trading_dates(exchange='SZSE', start_date='2017-01-01', end_date='2017-01-30")

IRELER:

1. ['2017-01-03', '2017-01-04', '2017-01-05', '2017-01-06', '2017-01-09', '2017-01-10',
'2017-61-11"', '2017-01-12', '2017-01-13', '2017-01-16', '2017-01-17', '2017-01-18',
'2017-01-19', '2017-01-20', '2017-01-23', '2017-01-24', '2017-01-25', '2017-01-26']

NI

EERIZFT 2017-05-01/9 =325 HEYAET(E) :

1. get_previous_trading_date(exchange='SZSE', date='2017-05-01")

REIZER:
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1. '2017-04-28'

~f5le

BRI 2017-05-011 TR 5 BT E :

1. get_next_trading_date(exchange='SZSE', date='2017-05-01")

REIER:

1. '2017-05-02'

HithES&EED
C#

e GetInstrumentinfos - BRRGIFMNERESE

e GetInstruments - BHRRHXITNER

e GetHistoryInstruments - ZiEZRZZIRHIHEEIE

e GetTradingDates - BZEWXRZHMA

e GetPreviousTradingDate - REIEEHEA E—1MRXSEH
e GetNextTradingDate - REIEEHEMT—1MRZH

e get_instrumentinfos - BERSMHNERER

e get_instruments - BIRHRZIHHER

e get_history_instruments - ERXRBIRMAEEHIE

e get_trading_dates - ZERAXFHHMA

e get_previous_trading_date - REIEEBEN E—NRSHH
e get_next_trading_date - EREHEEHBMNT—IRSZH

MATLAB

e get_instrumentinfos - BEIRSZFNEXRER

e get_instruments - BHRRHIRSITNRHERES

e get_history_instruments - BERGTHALERER
e get_trading dates - EBEWXRFHMAR

e get_previous_trading_date - BZRE—MXZHH

e get_next_trading_date - BEETF—1MRHH

ASCIAE A PR B A


https://www.myquant.cn/docs/csharp/cs-data-search-func.md#9fd433e7783cb875
https://www.myquant.cn/docs/csharp/cs-data-search-func.md#eb60bf5c2d2e951c
https://www.myquant.cn/docs/csharp/cs-data-search-func.md#c739633b97ce8f68
https://www.myquant.cn/docs/csharp/cs-data-search-func.md#ef110c18af83a72a
https://www.myquant.cn/docs/csharp/cs-data-search-func.md#1c954f23e350bfc1
https://www.myquant.cn/docs/csharp/cs-data-search-func.md#37e4b11f820f5632
https://www.myquant.cn/docs/cpp/global-func.md#6bc9d974f0f1a1b6
https://www.myquant.cn/docs/cpp/global-func.md#8ba2064987fb1d1f
https://www.myquant.cn/docs/cpp/global-func.md#8f28e1de81b80633
https://www.myquant.cn/docs/cpp/global-func.md#bc2ed330883fa3ca
https://www.myquant.cn/docs/cpp/global-func.md#9554e0c0d93dae12
https://www.myquant.cn/docs/cpp/global-func.md#38acd02099e505c9
https://www.myquant.cn/docs/matlab/305#6bc9d974f0f1a1b6
https://www.myquant.cn/docs/matlab/305#4abb5e188912e1e4
https://www.myquant.cn/docs/matlab/305#958bc6fcdaecf611
https://www.myquant.cn/docs/matlab/305#4ad239836cf8934a
https://www.myquant.cn/docs/matlab/305#0f4f28fe6c40386f
https://www.myquant.cn/docs/matlab/305#752bcf0eec43fc1e

1TIE%RE

o LEYTIZEURE
o Tick - Tick{Tl®
o Quote - Ifiv(dict)
o Bar - Bar{Tis

o [ARITIEEUR
o Tick - Tick{Tl®
o Quote - i (dict)
o Bar - Bar{Tlg

SKEFTTIR AR
1B B 1L B AT HIRIER A A MR B SRR T IR,

BETickiTiE#Bar7lE,

RZFAaM eRZ AN E)
EXRFER SHSE
IRZZET SZSE

Tick - TickiTid

BREXRZTIR, BEUTAS:

BHE KR L]

symbol str FREVFCES

open float FEMN

high float =311

low float =4l

price float BT

cum_volume int RREE/RHMRE, BIHE

cum_amount float MR EEE/ REMZE, RitE
B . A ’ . iz’ . ’ . 1Z3 ’ o

last_volume int BRETRN R 2

cum_position int BHBCE(H), EiHE (IRELERO)

last_amount float IR R 3CEN (#RFFTlast_amount}30)

created_at datetime.datetime  BIEEATE

Quote - IRffi(dict)

B
%
R
¥
2

15tBH

RIAER REEWL A2


https://www.myquant.cn/docs/python/python_concept/#symbol

bid_p float
bid_v int
ask_p float
ask_v int
Bar - Bar{Tlg
SHUT SMIRRM IR RS TIEIE:
REFTBHR iz IRIME
LEZZFr SHSE 30s, 60s,
RRZFR SZSE 30s, 60s,
i SRRB
TEBEARLATRUE:
S8 2 Eeyidl|
symbol str
frequency str
open float
close float
high float
low float
amount float
volume int
bob datetime.datetime
eob datetime.datetime
[ASE1TIBEE

EEEBRFRRNEARAMAHZINRELLITHRIE.
BETickiTIEMBar{TlR, FFRIENFEEMNUNLREN,
R A

£

s

V|

~

Tick - Tick{Ti&
R ESERE: RE=1TARW

RIAER REEWL HE

300s,

300s,

900s, 1800s,

900s, 1800s,

e
SHSE

SZSE

R
S

X
S

it
o

3600s

3600s

LA
FREDACRD
FEM
Wt

Sl

il
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.

2
Xt

t
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bar FriaHt 8]
bar£55RA 8]


https://www.myquant.cn/docs/python/python_concept/#symbol

SRA S L]

symbol str FRE9XHS

open float FEM

high float =N

low float =iy

price float =gy

cum_volume int RREE/RIHNRE, BiHE

cum_amount float RS EEN/ RALIIEN, RiHE

last_volume int BRETRL R E

cum_position int BUHEE(H), EiHE(IREZER)

last_amount float BRATRY &N ( A FTlast_amount 730 )

created_at datetime.datetime  BIEEAT[E

quotes list[quote] gﬁig%i%?ﬁé;ﬁ%g%ﬁ&i{;tMMJ\%UWE;ﬁ_*%UEH; %
Quote - IRt (dict)

SRA S 18R

bid_p float A

bid_v int XE

ask_p float S

ask_v int =8

Bar - Bar{Ti&

U T SRR RN LTI R

BB hiaf ST I R SRS

i )

ER5ER SHSE 60sA R 60sHIEEEZ (2016-1-1 - EF), 1d(2005-1-1 - EF), REMH60sUA T
1

sz e 60sA K 60sHIEEZ (2016-1-1 - EF), 1d(2005-1-1 - EF), RNEMH60sUA T
12

E SRRBY, dREIR.

TR TRE:

S8A i} 15 AH
symbol str FRE9AS
frequency str SN

AIER REEW M2


https://www.myquant.cn/docs/python/python_concept/#symbol
https://www.myquant.cn/docs/python/python_concept/#symbol
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amount
volume
bob
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float
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o HiEREDO
o Python #iE#EO
o HiiESHIEREO
o WS HUIESHE
o BMERZNTER
o AFFRGR
o HERER
o FEzR
o FEMBIEIT
o HTHEMSBIEIR

HiEREO

REEENXFHERNERMAHIZNREM SR,

RZAM eRZ AN E)
EXRER SHSE
IRZZET SZSE

Python #iEE:O

1. get_fundamentals - EREAEIBUE
2. get_fundamentals_n - ZEEAR@MIIERINS, BEERENRIE “end_date " B “count” FFiER

Nk

VAR ZE X FE“SHSE . 600000”, “SZSE.000001”7EiEEMEES: 2016-01-01 — 2017-01-01, EXSTAER B
TCLOSE, NEGOTIABLEMV, TOTMKTCAP, TURNRATE, PELFY, PETTM, PEMRQ, PELFYNPAAET,

PETTMNPAAEIFERHV(E::

1. get_fundamentals(table='trading_derivative_indicator', symbols='SHSE.600000,
SZSE.000001', start_date='2016-01-01', end_date='2017-01-01",

2. fields='TCLOSE, NEGOTIABLEMV, TOTMKTCAP, TURNRATE, PELFY, PETTM, PEMRQ, PELFYNPAAEI, PETTMNPAAEI'
df=True)

0 S

1. symbol pub_date end_date TCLOSE
PETTM PEMRQ PELFYNPAAEI PETTMNPAAEI
2. 0 SHSE. 600000 2016-01-04 00:00:00+08:00 2016-01-04 00:00:00+08:00 17.80

6.7228 6.7010 7.1175 6.8409

3. 1 SZSE.000001 2016-01-04 00:00:00+08:00 2016-01-04 00:00:00+08:00 11.33
7.4202 6.8539 8.17068 6.8485

4. 2 SHSE. 600000 2016-01-05 00:00:00+08:00 2016-01-05 00:00:00+08:00 17.96
6.7832 6.7613 7.1815 6.9024

ASCRAE A e B A -10 -


https://www.myquant.cn/docs/python/python_select_api#d94aaf0627cc601d
https://www.myquant.cn/docs/python/python_select_api#c381514c399a3d0a

W 55 ¥t

3o I SZSE.Q00001 2016-01-05 00:00:00+08:00 2016-01-05 00:00:00+08:00 11.40

7.4661 6.8962 8.2213 6.8908
6. 4 SHSE . 600000 2016-01-06 00:00:00+08:00 2016-01-06 00:00:00+08:00 18.10
6.8361 6.8140 7o 2875 6.9562

8. 483 SZSE.000001 2016-12-28 00:00:00+08:00 2016-12-28 00:00:00+08:00 9.06

6.8098 6.2329 7.1027 6.2369

9. 484 SHSE.600000 2016-12-29 00:00:00+08:00 2016-12-29 00:00:00+08:00 16.07
6.4187 6.4047 7.0097 6.5613

10. 485 SZSE.000001 2016-12-29 00:00:00+08:00 2016-12-29 00:00:00+08:00 9.08
6.8249 6.2466 7.1184 6.2506

11. 486 SHSE.600000 2016-12-30 00:00:00+08:00 2016-12-30 00:00:00+08:00 16.21
6.4746 6.4605 7.0707 6.6184

12. 487 SZSE.000001 2016-12-30 00:00:00+08:00 2016-12-30 00:00:00+08:00 9.10
6.8399 6.2604 7.1341 6.2644

iISH
14. [488 rows x 12 columns]

w2
EYAEZE AL “SHSE . 600000”, “SZSE.000001"%E 2017-01-015E— 4RXZHN BEAZSAT4ER 89
TCLOSE, NEGOTIABLEMV, TOTMKTCAP, TURNRATE, PELFY, PETTM, PEMRQ, PELFYNPAAEI, PETTMNPAAEIFERHY

#:

1. get_fundamentals_n(table='trading_derivative_indicator', symbols='SHSE.600000,
SZSE.000001', end_date='2017-01-01', count=1,
fields='TCLOSE, NEGOTIABLEMV, TOTMKTCAP, TURNRATE, PELFY, PETTM, PEMRQ, PELFYNPAAEI, PETTMNPAAEI'

4 — o]
IR[EIEER
1. symbol pub_date end_date NEGOTIABLEMV PEMRQ
PELFYNPAAEI PETTMNPAAEI PELFY TURNRATE PETTM TOTMKTCAP TCLOSE
2. SHSE.600000 2016-12-30 00:00:00 2016-12-30 00:00:00 3.3261e+11 6.4605
7.0707 6.6184 6.925 0.0598 6.4746 3.50432e+11 16.21
3. SZSE.0Q00001 2016-12-30 00:00:00 2016-12-30 00:00:00 1.33144e+11 6.2604
7.1341 6.2644 7.1462 0.2068 6.8399 1.56251e+11 9.1
HiiE S HIEEO
C#

e GetFundamentals - EiHEARMEIE
e GetFundamentalsN - BiREAREMIIBERIINS

C++

e get_fundamentals - EiRENEEIE
e get_fundamentals n - EREAEHMIESIHNE

ATCRAE A PR B A 211 -


https://www.myquant.cn/docs/csharp/cs-data-search-func.md#9ef32170578db21c
https://www.myquant.cn/docs/csharp/cs-data-search-func.md#b517df3510961226
https://www.myquant.cn/docs/cpp/global-func.md#d94aaf0627cc601d
https://www.myquant.cn/docs/cpp/global-func.md#c381514c399a3d0a
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MATLAB

e get_fundamentals -
e get_fundamentals_n

UESEEI e E

IRERZITER

BIESEE: RERZRZITHRITENM S EIE,

PR [ESEE: 1990-12-19F %

EFNRMESE: #H19R

E10E E R B B AE L HE
- EREERKEERTRIE

#%A: trading_derivative_indicator
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A E—ANTBARESLRERULFINGE, WMTHERHTENFTEEELRE
IRAEMDARE, AMBLNKRERIFINWER2Z7,

BRAXAME + SRANE

IAFER, NwEfieldPIBE,

HIARR, S FERRRRIELINERABIR T EHE, BIRFEESRILEM
T%E%%E‘J'Iﬁ)ﬂ%ﬁﬂﬁ, EERICERNFEZASNINCRRETE, HLICRY
ZENES

mAE=HAWEMN * GAREEIRE / BH", EFSRATNEHNRESHRE
BYFREE

MR E=HHWEMN * A REERAE / EENTENRER, HPEEEN
FENRERNRIOFRREN EEENIMERANT,

mIME=HHWEMN * YA REERAE / EENTENMER, HPEEEN
FENRERRREN N FRENSEEDNNERNNT", Fl, SEKEN
B—ER, WA (—=RGE + LFEFHRBUE- LF—FRBIE), BALEEHRE

mAEZE=HAWEMN * A REERE / 2E, ERRIENGIFERIRE
B RESABMEERFNE",

mRE=Y AN * YAABIRMA / FRE, HBSRINREEREE
1 HIRIEE R MR R


https://www.myquant.cn/docs/matlab/305#744e55b70cbd5a08
https://www.myquant.cn/docs/matlab/305#8a1c0b93a3851848

mRE
PEMRQ MRQ
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o HiEREDO
o Python #iE#EO

o HMBS#HIEREO
o S HiT

HiEEO

RBEEAFHENERNRNHHIITIRRIIR,

Python #iEHN
1. get_industry - ZiE{TWAEEZIR

R

1. #REIFTA LIS KT ARBEXT B2 K A 73 B (B4 2 366, 367, 368, I69MIASY AR )

2. get_industry(code='j6")

i

1. ['SHSE.600000', 'SHSE.600016',

ER EZEETP, codeSBRAZHMA—MTUNG, ERXBHEAERNEL codel, code2’ HRMAZS MU,

ZFlist

HiiBSHEEO
C#

e GetIndustry - ZiR{TAWAREFIER
C++

e get_industry - ZiR{TIARETIFE
MATLAB

e get_industry - ZR{TARRAL AL

Ess S R
K13 =
AO1 Rk
AO2 Rl

ASCRAE A e B A

'SHSE.600030"',

BRI ER A
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DEIRE
o HiEIEO

o Python #iE#EO
o HiiESHIEREO

HiEEO

Brl, BEEEMZIHEWAREH AT EHURNDLLIREFER,

Python #iE#EO
1.get_dividend - EiERLIER
~fl

FREX"SHSE . 600000”7£2000-01-01 — 2017-12-315411ER:

1. get_dividend(symbol="'SHSE.600000',6 start_date='2000-01-01"', end_date='2017-12-31"',

df=True)
IRELER:

1. symbol cash_div share_div_ratio ... allotment_ratio allotment_price
created_at

2o

3. @ SHSE.600000 0.150 0.0 ... 0.0 0.0 2000-
07-06 00:00:00+08:00

4. 1  SHSE.600000 0.200 0.0 ... 0.0 0.0 2002-
08-22 00:00:00+08:00

5. 2  SHSE.600000 0.100 0.0 ... 0.0 0.0 2003-
06-23 00:00:00+08:00

6. 3  SHSE.600000 0.110 0.0 ... 0.0 0.0 2004-
05-20 00:00:00+08:00

7. 4  SHSE.600000 0.120 0.0 ... 0.0 0.0 2005-
05-12 00:00:00+08:00

8. 5 SHSE.600000 0.130 0.0 ... 0.0 0.0 2006-
05-25 00:00:00+08:00

9. 6 SHSE. 600000 0.150 ©.0 ooc 0.0 0.0 2007-
07-18 00:00:00+08:00

10. 7 SHSE. 600000 0.160 ©.8 oo 0.0 0.0 2008-
04-24 00:00:00+08:00

11. 8 SHSE. 600000 0.230 ©.4 oo 0.0 0.0 2009-
06-09 00:00:00+08:00

12. 9 SHSE. 600000 0.150 ©.8 oo 0.0 0.0 2010-
06-10 00:00:00+08:00

13. 10 SHSE.600000 0.160 ©.8 oo 0.0 0.0 2011-
06-03 00:00:00+08:00

14. 11 SHSE. 600000 0.300 ®©.0 oo 0.0 0.0 2012-

06-26 00:00:00+08:00

ASCRAE A e B A -3


https://www.myquant.cn/docs/python/python_select_api#d4ad61f2fc1fe9d4

PDLIRE

15.

16.

17.

18.

19.

HithES&EED

C#

12 SHSE.
06-03 00:
13 SHSE.
06-24 00:
14 SHSE.
06-23 00:
15 SHSE.
06-23 00:
16 SHSE.
05-25 00:

600000 0.550
00:00+08:00
600000 0.660
00:00+08:00
600000 0.757
00:00+08:00
600000 0.515
00:00+08:00
600000 0.200
00:00+08:00

e GetDividend - EiEHNLIEE

C++

e get_dividend - ERHLER

MATLAB

e get_dividend - BERHERER

ATCRAE A PR B A

.0

.0

.0

.0

0.

0.

0.

0.

O OF201'3-

0.0 2014-

0.0 2015-

0.0 2016-

0.0 2017-

-36-


https://www.myquant.cn/docs/csharp/cs-data-search-func.md#889eeb87b491d5e2
https://www.myquant.cn/docs/cpp/global-func.md#d4ad61f2fc1fe9d4
https://www.myquant.cn/docs/matlab/305#635f8e66fd7ef0bd

iy

Eht 2R

e Python #iE#EO
o HiESHIEREO

Brl, BEEEMSIHRNERLMIETHRNNEERZIRMER,

miaHXE miAfi5
REFT CFFEX
L HAFR SHFE
N1 DCE
*BEFT CZCE
LBEFRERRZ R INE

Python #iE#ENO

get_instrumentinfos - BERSBIMNEXER, AHIKEMEESHELX

get_instruments - ERHEMRSITHER, FIFREVERIIE R HTEUE

get_history_instruments - ZEERZRSIRHIALEZEIE, FIIREIIEE symbolshIAREY B AL LR
get_trading_dates - ZiEHR5HIIE, FIEEN2005-01-01UKMRSZHHNA

get_previous_trading_date - EZEEEHEHM E—Z5H, REEEHRAN E—NZSHFERFS (%Y -%n-%d 1§
)

6. get _next_trading date - ZEEEHHNT - 1R5H, BREEEBPN T - AREEFHEHE (%Y-%n-%d )

g h W N B

Nk

FREN“SHFE.rb2201"HEAER:

1. get_instrumentinfos(symbols='SHFE.rb2201', df=False)

1. [{'delisted_date': datetime.datetime(2022, 1, 17, 0, 0, tzinfo=tzfile('PRC')),
'sec_id': 'rb2201', 'sec_abbr': 'lwg2', ‘'sec_type': 4, 'symbol': 'SHFE.rb2201',
'listed_date': datetime.datetime(2021, 1, 18, 0, 0, tzinfo=tzfile('PRC')), 'exchange':
'"SHFE', 'price_tick': 1.0, 'underlying_symbol': '', 'sec_name': '#2£r4§2201°',
'conversion_start_date': None, 'conversion_price': 0.0, 'trade_n': 0}]

w2

FREX“SHFE. rb2201” WEARLIE R & HINEIE:

1. get_instruments(symbols='SHFE.rb2201', df=False)

IREIZER:

1. [{'lower_limit': 4078.0, 'settle_price': 0.0, 'upper_limit': 4787.0, 'is_suspended': 0O,

ASCRAE A e B A -37-
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https://www.myquant.cn/docs/python/python_select_api#get_trading_dates%20-%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%97%A5%E5%88%97%E8%A1%A8:~:text=2017%2D7%2D30%27-,get_trading_dates%20%2D%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%97%A5%E5%88%97%E8%A1%A8,-%E5%87%BD%E6%95%B0%E5%8E%9F%E5%9E%8B%3A
https://www.myquant.cn/docs/python/python_select_api#get_trading_dates%20-%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%97%A5%E5%88%97%E8%A1%A8:~:text=2017%2D7%2D30%27-,get_previous_trading_date%20%2D%20%E8%BF%94%E5%9B%9E%E6%8C%87%E5%AE%9A%E6%97%A5%E6%9C%9F%E7%9A%84%E4%B8%8A%E4%B8%80%E4%B8%AA%E4%BA%A4%E6%98%93%E6%97%A5,-%E5%87%BD%E6%95%B0%E5%8E%9F%E5%9E%8B%3A
https://www.myquant.cn/docs/python/python_select_api#get_trading_dates%20-%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%97%A5%E5%88%97%E8%A1%A8:~:text=2017%2D7%2D30%27-,get_next_trading_date%20%2D%20%E8%BF%94%E5%9B%9E%E6%8C%87%E5%AE%9A%E6%97%A5%E6%9C%9F%E7%9A%84%E4%B8%8B%E4%B8%80%E4%B8%AA%E4%BA%A4%E6%98%93%E6%97%A5,-%E5%87%BD%E6%95%B0%E5%8E%9F%E5%9E%8B%3A

iy

'adj_factor': 0.0, 'multiplier': 10.0, 'margin_ratio': 0.1, 'symbol': 'SHFE.rb2201',
'pre_close': 4502.0, 'position': 0, 'sec_level': 0, 'trade_date':
datetime.datetime (2021, 11, 25, 0, 0, tzinfo=tzfile('PRC')), 'sec_name': '"#2474§2201",
'sec_id': 'rb2201', 'conversion_price': 0.0, 'sec_abbr': 'lwg2',6 'sec_type': 4,
"price_tick': 1.0, 'trade_n': O, 'underlying_symbol': '', 'conversion_start_date':
None, 'delisted_date': datetime.datetime(2022, 1, 17, 0, 0, tzinfo=tzfile('PRC')),
'listed_date': datetime.datetime(2021, 1, 18, 0, 0, tzinfo=tzfile('PRC')), 'exchange':

'SHFE'}]

w93

FREV“SHFE.rb2201”7£2021-03-01 — 2021-3-3MAFEEHIE:

1. get_history_instruments(symbols='SHFE.rb2201', start_date='2021-03-01', end_date='2021-
03-03', df=False)

IR[EEEER

1. [{'symbol': 'SHFE.rb2201', 'multiplier': 10.0, 'margin_ratio': 0.08, 'settle_price':
4425.0, 'position': 34864, 'pre_close': 4444.0, 'upper_limit': 4709.0, 'lower_limit':
4176.0, 'pre_settle': 4443.0, 'sec_level': 0, 'is_suspended': 0, 'adj_factor': 0.0,
'strike_price': 0.0, 'trade_date': datetime.datetime(2021, 3, 1, 0, O,
tzinfo=tzfile('PRC'))}, {'symbol': 'SHFE.rb2201', 'multiplier': 10.0, 'margin_ratio':
0.08, 'settle price': 4441.0, 'position': 34952, 'pre_close': 4427.0, 'upper_limit':
4690.0, 'lower_limit': 4159.0, 'pre_settle': 4425.0, 'sec_level': 0, 'is_suspended': 0O,
'adj_factor': 0.0, 'strike_price': 0.0, 'trade_date': datetime.datetime(2021, 3, 2, 0,
0, tzinfo=tzfile('PRC'))}, {'symbol': 'SHFE.rb2201', 'multiplier': 10.0,
'margin_ratio': 0.08, 'settle price': 4584.0, 'position': 36415, 'pre_close': 4478.0,
'upper_limit': 4707.0, 'lower_limit': 4174.0, 'pre_settle': 4441.0, 'sec_level': 0O,
'is_suspended': 0, 'adj_factor': 0.0, 'strike_price': 0.0, 'trade_date':
datetime.datetime (2021, 3, 3, 0, 0, tzinfo=tzfile('PRC'))}]

~igla

Eif LHAFT2021-01-01 — 2021-01-30M3ZFH:

1. get_trading_dates(exchange='SHFE', start_date='2021-01-01', end_date='2021-01-30")

1. ['2021-01-04', '2021-01-05', '2021-01-06', '2021-01-07', '2021-01-08', '2021-01-11',
'2021-01-12', '2021-01-13', '2021-01-14', '2021-01-15', '2021-01-18', '2021-01-19',
'2021-01-20', '2021-01-21', '2021-01-22', '2021-01-25', '2021-01-26', '2021-01-27',
'2021-01-28"', '2021-01-29']

NI

EiRFER2021-12-011 ENR S HIETE :

1. get_previous_trading_date(exchange='CFFEX', date='2021-12-01")

ATCRAE A PR B A -38-
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R[]
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LER:

'2021-11-30'

~f5le

BIRART2021-11-018 TN 5 B RIS (E) :

ilg

RO

ilg

get_next_trading_date(exchange='DCE', date='2021-11-01")

LR

'2021-11-02'

HithESHEED

C#

GetInstrumentinfos - BRXZIFHNERER
GetInstruments - BERHXRITHER
GetHistoryInstruments - ZEiBRZZIRHIHEEIE
GetTradingDates - BEWXRZHMA

GetPreviousTradingDate - REFEEHHN E—1KXS5H
GetNextTradingDate - REIEERHENT—1MRS5H

get_instrumentinfos - ZRRBIRWERER
get_instruments - BIRFRZTHER

get_history_instruments - ZEiEXFZIFAALLIE

get_trading_dates - ZRAXSHMA

get_previous_trading_date - REIEEHEN E—NRS5H
get_next_trading_date - REFEBHNT—1MR5H

MATLAB

get_instrumentinfos - ZERBRWERER

get_instruments - BEIRHRSTHRTERER
get_history_instruments - ZERSIFNHLESER

get_trading_dates - BWXRZAMRE
get_previous_trading_date - B E—1XZHH
get_next_trading_date - ZEETFT—1MR5H

ASCIAE A PR B A
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https://www.myquant.cn/docs/csharp/cs-data-search-func.md#1c954f23e350bfc1
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https://www.myquant.cn/docs/cpp/global-func.md#8f28e1de81b80633
https://www.myquant.cn/docs/cpp/global-func.md#bc2ed330883fa3ca
https://www.myquant.cn/docs/cpp/global-func.md#9554e0c0d93dae12
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https://www.myquant.cn/docs/matlab/305#4abb5e188912e1e4
https://www.myquant.cn/docs/matlab/305#958bc6fcdaecf611
https://www.myquant.cn/docs/matlab/305#4ad239836cf8934a
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https://www.myquant.cn/docs/matlab/305#752bcf0eec43fc1e

1TIE%RE

o LEYTIZEURE
o Tick - TickiTl®
o Quote - Ifiv(dict)
o Bar - Bar{Tis

o [ARITIEEUR
o Tick - Tick{Tl®
o Quote - i (dict)
o Bar - Bar{Tlg
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Y% B 1L B BT STHRERE P B AN 45 T AR SERY T IR,

BETickiTiE#Bar7lE,

RS FTEM L7
REFT CFFEX
L HAFR SHFE
K DCE
*BEIF CZCE
LBEFRERRZ D INE

Tick - Tick{Tlid

BRERZTIR, BEUTAS:

SRA - Sl L]

symbol str FREVFCES

open float FEN

high float =31

low float =4l

price float BT

cum_volume float RREE/RHMRE, BIHE
cum_amount float MR EEEH/ RIFMARE, RitE
last_volume int BRI E

cum_position int BABECE(H), EitE
last_amount float B2 B A 32 AT

created_at datetime.datetime BllEERT g
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Tick - Tick{Tl

RHESERE: RE=1AR

BRERSTE, BEUTAR
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symbol str FREVFCES
open float FEM
high float B
low float =4l
price float =&y
cum_volume float RREE/RHMRE, BIHE
cum_amount float MR EEE/ RNZE, RitE
last_volume int BETRN R E
cum_position int SABEE(H), RiHE
last_amount float B2 B RY 3 &M
created_at datetime.datetime  BIEEAT[E]
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ELE AR

A8

e Python #iE#EO
o HiESHIEREO

BEEMFFRIEENELSIRELSNSIMALRIE, UHERTHEINRE,

FEHELRILNIRAN S 2

o BAmMMRELIE——NENEL,
o BERENFHCEEHMARANEL, MENFNENEGY, BRAREBEERIIK, TT-XRXZAHTEOIR, BRTFS

HITENELORINR,

o REBE_FMEFEMNENGNZAE, SHRERNENGHITRE,

EL

HHMSAENSHHNRENFCERARRANERL, HFEERSNE T I RBALIULLHENENIS,, SR
BEMENRARRERANSY) (FEFT) , BMBEHTENEORCERANELY ( LHF. KB, MEP. LH&E
7).

BLIRIN J9 :

o ZBMLEHENRRIAGHRF, 0oNNREAMNEL, OINNEF—IMEY, 02NNEBERF—1IMEY, REE, §49%
I

RS ARG, WISHFE.RBOO, SHFE.RBO1,

Python #iEE:O

1.get_continuous_contracts - FREVENEY, s[FEFENESNFNRENEN

Rl

§%B12021-07-01 — 2021-07-15MF1549:

il

ASCRAE A e B A

get_continuous_contracts(csymbol='SHFE.AG', start_date='2021-07-01', end_date='2021-07-

[{'symbol': 'SHFE.ag2112', 'trade_date': datetime.datetime(2021, 7, 1, 0, O,
tzinfo=tzfile('PRC'))}, {'symbol': 'SHFE.ag2112', 'trade_date': datetime.datetime (2021,
7, 2, 0, 0, tzinfo=tzfile('PRC'))}, {'symbol': 'SHFE.ag2112',6 'trade_date':
datetime.datetime (2021, 7, 3, 0, 0, tzinfo=tzfile('PRC'))}, {'symbol': 'SHFE.ag2112',
'trade_date': datetime.datetime(2021, 7, 4, 0, 0, tzinfo=tzfile('PRC'))}, {'symbol':
'SHFE.ag2112', 'trade_date': datetime.datetime(2021, 7, 5, 0, 0,
tzinfo=tzfile('PRC'))}, {'symbol': 'SHFE.ag2112', 'trade_date': datetime.datetime (2021,
7, 6, 0, 0, tzinfo=tzfile('PRC'))}, {'symbol': 'SHFE.ag2112',6 'trade_date':
datetime.datetime (2021, 7, 7, 0, 0, tzinfo=tzfile('PRC'))}, {'symbol': 'SHFE.ag2112',
'trade_date': datetime.datetime(2021, 7, 8, 0, 0, tzinfo=tzfile('PRC'))}, {'symbol':
'SHFE.ag2112', 'trade_date': datetime.datetime(2021, 7, 9, 0, 0,
tzinfo=tzfile('PRC'))}, {'symbol': 'SHFE.ag2112', 'trade_date': datetime.datetime (2021,
7, 10, 0, 0, tzinfo=tzfile('PRC'))}, {'symbol': 'SHFE.ag2112', 'trade_date':
datetime.datetime(2021, 7, 11, 0, 0, tzinfo=tzfile('PRC'))}, {'symbol': 'SHFE.ag2112',
'"trade_date': datetime.datetime(2021, 7, 12, 0, 0, tzinfo=tzfile('PRC'))}, {'symbol':
'SHFE.ag2112', 'trade_date': datetime.datetime(2021, 7, 13, 0, O,

-44 -
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ELELIIE

tzinfo=tzfile('PRC'))}, {'symbol':
7, 14, 0, 0, tzinfo=tzfile('PRC'))}, {'symbol': 'SHFE.ag2112',
datetime.datetime(2021, 7, 15, 0, 0, tzinfo=tzfile('PRC'))}]
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'SHFE.ag2112', 'trade_date': datetime.datetime (2021,

'"trade_date"':
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HAES BuREO

47. DCE.V PVCEELREH
43. DCE.Y QIMENESEN
49. INE.LU ERRRHRESR S
50. INE.NR 205 RENEEEN
51. INE.SC FimE ESREL
52. SHFE.AG BB F NESEN
53. SHFE.AL BENEEEN

54. SHFE.AU BEFNEEEN
55. SHFE.BU hEENEEENA
56. SHFE.CU RFEINESELA

57. SHFE.FU HUMEIESREH
58. SHFE.HC PELERENEZREY
59. SHFE.NI BENEEREN

50. SHFE.PB A NESEH

61. SHFE.RB YR T TIESRE L
62. SHFE.RU BIRENESEHA
63. SHFE.SN BEIMEREN

64. SHFE.SP FR T NEEREN
65. SHFE.SS NERENEEREH
66. SHFE.WR BEMENERELN
57. SHFE.ZN FENEEEN
HiESHIEENO

c#

e GetContinuousContracts - FXRELELELY
C++
e get_continuous_contracts - FREUGELSH

MATLAB

e get_continuous_contracts - KENEELESLY

ASCIAE A PR B A
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https://www.myquant.cn/docs/matlab/305#09bf3da960fb07fc

Eht 2R

e Python #iE#EO
o HiESHIEREO

Brl, BEEMH ERMIARANRZIRMER,

RSB Hhizg
XA SHSE
TRZZFR SZSE

Python #E#ENO

get_instrumentinfos - ZEZSIFWERER, HULFKBNERSRIELX

get_instruments - BRIRMRZSTHER, FIREERBIEREH B ITHIE

get_history_instruments - ZEERZRSIRHIALEZEIE, FIIREIEE symbolsHIAREYH SA LR
get_trading_dates - ZiEZR5HIIZE, FIEEN2005-01-01UKMRZHA

get_previous_trading date - BEEEHRN E—RZ5H, REEEBRN E—NRHEFFH(%Y-%m-%d 1§
)

6. get_next_trading_date - ZEIEEHIW T —1R5H, REBEBHRNT —IREEFHE (%Y-%n-%d EX)

g~ W N B

R~

FREN“SHSE.113527"HEAER:

1. get_instrumentinfos(symbols='SHSE.113527', df=False)

1. [{'conversion_price': 9.85, 'sec_type': 8, 'sec_abbr': 'wgzz',6 'exchange': 'SHSE',
'conversion_start_date': datetime. datetime(2019, 7, 30, 0, 0, tzinfo=tzfile('PRC')),
'price_tick': 0.01, 'sec_name': '#4Ef&%E{k', 'symbol': 'SHSE.113527', 'trade_n': 0,
'underlying_symbol': 'SHSE.603518', 'listed_date': datetime.datetime(2019, 2, 19, 0, 0O,
tzinfo=tzfile('PRC')), 'delisted_date': datetime.datetime(2025, 1, 24, 0, 0,
tzinfo=tzfile('PRC')), 'sec_id': '113527'}]

w2

FREN“SHSE . 113527 WEAR IR R & HINEIE:

1. get_instruments(symbols='SHSE.113527', df=False)

1. [{'adj_factor': 0.0, 'settle_price': 0.0, 'lower_limit': 0.0, 'position': 0,
'upper_limit': 0.0, 'is_suspended': 0, 'sec_level': 1, 'pre_close': 163.64999389648438,
'multiplier': 1.0, 'symbol': 'SHSE.113527', 'margin_ratio': 1.0, 'trade_date':
datetime.datetime(2021, 11, 25, 0, 0, tzinfo=tzfile('PRC')), 'delisted_date':
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https://www.myquant.cn/docs/python/python_select_api#get_history_instruments%20-%20%E6%97%A5%E6%8C%87%E6%A0%87%E6%95%B0%E6%8D%AE%E6%9F%A5%E8%AF%A2:~:text=%E5%AF%B9%E5%BA%94%E7%9A%84%E6%95%B0%E6%8D%AE-,get_instrumentinfos%20%2D%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%A0%87%E7%9A%84%E5%9F%BA%E6%9C%AC%E4%BF%A1%E6%81%AF,-%E8%8E%B7%E5%8F%96%E5%88%B0%E4%BA%A4%E6%98%93
https://www.myquant.cn/docs/python/python_select_api#get_history_instruments%20-%20%E6%97%A5%E6%8C%87%E6%A0%87%E6%95%B0%E6%8D%AE%E6%9F%A5%E8%AF%A2:~:text=%E7%9B%B4%E6%8E%A5%E6%8A%A5%E9%94%99-,get_instruments%20%2D%20%E6%9F%A5%E8%AF%A2%E6%9C%80%E6%96%B0%E4%BA%A4%E6%98%93%E6%A0%87%E7%9A%84%E4%BF%A1%E6%81%AF,-%E6%9F%A5%E8%AF%A2%E6%9C%80%E6%96%B0%E4%BA%A4%E6%98%93
https://www.myquant.cn/docs/python/python_select_api#get_history_instruments%20-%20%E6%97%A5%E6%8C%87%E6%A0%87%E6%95%B0%E6%8D%AE%E6%9F%A5%E8%AF%A2:~:text=%E8%BD%AC%E8%82%A1%E4%BB%B7%EF%BC%89*%E8%82%A1%E4%BB%B7-,get_history_instruments%20%2D%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%A0%87%E7%9A%84%E5%8E%86%E5%8F%B2%E4%BF%A1%E6%81%AF%E6%95%B0%E6%8D%AE,-%E8%BF%94%E5%9B%9E%E6%8C%87%E5%AE%9Asymbols
https://www.myquant.cn/docs/python/python_select_api#get_trading_dates%20-%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%97%A5%E5%88%97%E8%A1%A8:~:text=2017%2D7%2D30%27-,get_trading_dates%20%2D%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%97%A5%E5%88%97%E8%A1%A8,-%E5%87%BD%E6%95%B0%E5%8E%9F%E5%9E%8B%3A
https://www.myquant.cn/docs/python/python_select_api#get_trading_dates%20-%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%97%A5%E5%88%97%E8%A1%A8:~:text=2017%2D7%2D30%27-,get_previous_trading_date%20%2D%20%E8%BF%94%E5%9B%9E%E6%8C%87%E5%AE%9A%E6%97%A5%E6%9C%9F%E7%9A%84%E4%B8%8A%E4%B8%80%E4%B8%AA%E4%BA%A4%E6%98%93%E6%97%A5,-%E5%87%BD%E6%95%B0%E5%8E%9F%E5%9E%8B%3A
https://www.myquant.cn/docs/python/python_select_api#get_trading_dates%20-%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%97%A5%E5%88%97%E8%A1%A8:~:text=2017%2D7%2D30%27-,get_next_trading_date%20%2D%20%E8%BF%94%E5%9B%9E%E6%8C%87%E5%AE%9A%E6%97%A5%E6%9C%9F%E7%9A%84%E4%B8%8B%E4%B8%80%E4%B8%AA%E4%BA%A4%E6%98%93%E6%97%A5,-%E5%87%BD%E6%95%B0%E5%8E%9F%E5%9E%8B%3A

AR

datetime.datetime (2025, 1, 24, 0, 0, tzinfo=tzfile('PRC')), 'sec_type': 8, 'trade_n':
0, 'price_tick': 0.01, 'conversion_start_date': datetime.datetime(2019, 7, 30, 0, 0,
tzinfo=tzfile('PRC')), 'listed_ date': datetime.datetime(2019, 2, 19, 0, 0O,
tzinfo=tzfile('PRC')), 'exchange': 'SHSE', 'sec_id': '113527', 'sec_abbr': 'wgzz',
'underlying_symbol': 'SHSE.603518', 'sec_name': '#4ii&%4{R', 'conversion_price': 9.85}]

w93

FREV“SHSE.113527"7£2021-03-01 — 2021-3-3MAFEEHUE:

1. get_history_instruments(symbols='SHSE.113527', start_date='2021-03-01', end_date='2021-
03-03', df=False)

IR[O4EER

1. [{'symbol': 'SHSE.113527', 'sec_level': 1, 'multiplier': 1.0, 'margin_ratio': 1.0,
'pre_close': 80.16000366210938, 'is_suspended': 0, 'settle_price': 0.0, 'position': O,
'pre_settle': 0.0, 'upper_limit': 0.0, 'lower_limit': 0.0, 'adj_factor': 0.0,
'strike_price': 0.0, 'trade_date': datetime.datetime(2021, 3, 1, 0, 0O,
tzinfo=tzfile('PRC'))}, {'symbol': 'SHSE.113527', 'sec_level': 1, 'multiplier': 1.0,
'margin_ratio': 1.0, 'pre_close': 80.5199966430664, 'is_suspended': 0, 'settle price':
0.0, 'position': O, 'pre_settle': 0.0, 'upper_limit': 0.0, 'lower_limit': 0.0,
'adj_factor': 0.0, 'strike_price': 0.0, 'trade_date': datetime.datetime(2021, 3, 2, 0,
0, tzinfo=tzfile('PRC'))}, {'symbol': 'SHSE.113527', 'sec_level': 1, 'multiplier': 1.0,
'margin_ratio': 1.0, 'pre_close': 80.19999694824219, 'is_suspended': 0, 'settle_price':
0.0, 'position': O, 'pre_settle': 0.0, 'upper_limit': 0.0, 'lower_limit': 0.0,
'adj_factor': 0.0, 'strike_price': 0.0, 'trade_date': datetime.datetime(2021, 3, 3, 0,
0, tzinfo=tzfile('PRC'))}]

~igla

EiF EXFT2021-01-01 — 2021-01-30M3ZFH:

1. get_trading_dates(exchange='SHSE', start_date='2021-01-01', end_date='2021-01-30")

1. ['2021-01-04', '2021-01-05', '2021-01-06', '2021-01-07', '2021-01-08', '2021-01-11',
'2021-01-12', '2021-01-13', '2021-01-14', '2021-01-15', '2021-01-18', '2021-01-19',
'2021-01-20', '2021-01-21', '2021-01-22', '2021-01-25', '2021-01-26', '2021-01-27',
'2021-01-28"', '2021-01-29']

NI

B ERFAT2021-12-0189 £ 5 B AT 8] :

1. get_previous_trading_date(exchange='SHSE', date='2021-12-01")

REIZER:
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HAGES BuREO

1.

'2021-11-30'

~f5le

Bif ERFT2021-11-018 TR 5 BT (E) :

ilg

RO

ilg

get_next_trading_date(exchange='SHSE', date='2021-11-01")

R

'2021-11-02'

HithES&EEO

C#

GetInstrumentinfos - ZERZIFMNESER
GetInstruments - BERHIXRITHER
GetHistoryInstruments - ZEiBRZZIRHIHEEIE
GetTradingDates - EZEWXRZHMA

GetPreviousTradingDate - REIEEHEAN LE—1NRZSH

GetNextTradingDate - REIEEHEWT—1MRS5H

get_instrumentinfos - BEXFZITMEREE
get_instruments - BIRFRZITHER
get_history_instruments - ZEiERZFZIFAIALLIE
get_trading_dates - ZRAXSZHMA

get_previous_trading_date - REIEEHEN E—NRS5H
get_next_trading_date - REEEBENT—1R5HH

MATLAB

get_instrumentinfos - ZRRBRWERER
get_instruments - BERHRSTHNRITERER

get_history_instruments - ZERSIFNHLESER

get_trading_dates - BWXRZAMRE
get_previous_trading_date - B E—1MXZHH
get_next_trading_date - BEETFT—1MR5H

ASCIAE A PR B A
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https://www.myquant.cn/docs/csharp/cs-data-search-func.md#9fd433e7783cb875
https://www.myquant.cn/docs/csharp/cs-data-search-func.md#eb60bf5c2d2e951c
https://www.myquant.cn/docs/csharp/cs-data-search-func.md#c739633b97ce8f68
https://www.myquant.cn/docs/csharp/cs-data-search-func.md#ef110c18af83a72a
https://www.myquant.cn/docs/csharp/cs-data-search-func.md#1c954f23e350bfc1
https://www.myquant.cn/docs/csharp/cs-data-search-func.md#37e4b11f820f5632
https://www.myquant.cn/docs/cpp/global-func.md#6bc9d974f0f1a1b6
https://www.myquant.cn/docs/cpp/global-func.md#8ba2064987fb1d1f
https://www.myquant.cn/docs/cpp/global-func.md#8f28e1de81b80633
https://www.myquant.cn/docs/cpp/global-func.md#bc2ed330883fa3ca
https://www.myquant.cn/docs/cpp/global-func.md#9554e0c0d93dae12
https://www.myquant.cn/docs/cpp/global-func.md#38acd02099e505c9
https://www.myquant.cn/docs/matlab/305#6bc9d974f0f1a1b6
https://www.myquant.cn/docs/matlab/305#4abb5e188912e1e4
https://www.myquant.cn/docs/matlab/305#958bc6fcdaecf611
https://www.myquant.cn/docs/matlab/305#4ad239836cf8934a
https://www.myquant.cn/docs/matlab/305#0f4f28fe6c40386f
https://www.myquant.cn/docs/matlab/305#752bcf0eec43fc1e

1TIE%RE

o LEYTIZEURE
o Tick - TickiTl®
o Quote - Ifiv(dict)
o Bar - Bar{Tis

o [ARITIEEUR
o Tick - Tick{Tl®
o Quote - i (dict)
o Bar - Bar{Tlg

SN N EON

EEE{BAFRNERARAHIZNREETIERIE.

BETickiTiE#Bar7lE,

RZ &M

Tick - TickiTid

BREXRZTIR, BEUTAS:

BRA bS]
symbol str
open float
high float
low float
price float
cum_volume int
cum_amount float
trade_type int
last_volume int

cum_position int
last_amount float

created_at datetime.datetime

quotes list[quote]

Quote - IRffi(dict)

RIAER REEWL A2

b
h2

(LI E]
SHSE

SZSE

RHER 1 'WH', 2: ‘WE’, 3 ‘BH, 4 ‘=R, 5:
‘I 6 ‘B, 7 ‘SR, 8 ‘T

BHHCE (), RiHE (BRELER0)
PR AR 3EN (#BAEFTlast_amount}0)
BR8]

SREHER1-58, list[0]~1ist[4] DRI X2 — =3I A4S, BX
EREXGRMN, KEHLTRGTRMN

15tBH
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https://www.myquant.cn/docs/python/python_concept/#symbol

bid_p float
bid_v int
ask_p float
ask_v int

Bar - Bar{Tlg

U T SRR ELARITIRSE:

RSB iEZ AN E] IBSNE
EXRER SHSE 30s, 60s,
IRZZET SZSE 30s, 60s,

i sTRIRR,

TIEEAaNUTEE:

BHB i

symbol str

frequency str

open float

close float

high float

low float

amount float

volume int

bob datetime.datetime

eob datetime.datetime
hEITIEEE

B2 BaFFRERNEANHIRNREREITERUE,
BETickiTiEFBarfTlE,
RSB

£

s

V|

~

Tick - Tick{Ti&
R ESERE: RE=1TARW

RIAER REEWL HE

300s,

300s,

900s, 1800s,

900s, 1800s,

e
SHSE

SZSE

¥
S

¥
o

X
S

it
o

3600s

3600s

LA
FREDACRD
FEM

Wt

bar FriaHt 8]
bar£55RA 8]


https://www.myquant.cn/docs/python/python_concept/#symbol

SHA £l 1% BA
symbol str FRE9XHS
open float FEN
high float =N
low float KM
price float =F L)
cum_volume int BREE/RITNRE, RitE
cum_amount float BREET/ =R E, BitE
; RHBEEY 1: WA, 2: ‘WE, 3: ‘B, 4 'ER, 5 E
trade_type int Er,o6: ‘BE, 7: ‘B, 8: ‘i’
last_volume int BRE R E
cum_position int BUHEE(H), EiHE(IREZER)
last_amount float BERY 3R ER ( #BFEFTlast_amount 30 )
created_at datetime.datetime Bl AT 8]
. BREIR LR -58Y, list [0]~1ist [4] D RIN ML — AR ARY; B
quotes list[quote] R EIHRMN, HEREEHRN
Quote - IRt (dict)
SHA £l 158
bid_p float A
bid_v int XE
ask_p float S
ask_v int ==
Bar - Bar{Tig
ST SMIRNIREREITIBERIE:
R B miAE SR DA R B3R SEE
XA SHSE 60s A 60sHIEEZFN1d (2021-2-2 - E&F), TNEH60sUATHIE
R SZSE 60s A 60sHIEEZFN1d(2021-2-2 - EF), TNEH60sUATHIE
Er: sR/IRB”, dRRYK,
TEBEALATRIE:
SHA il ol
symbol str FRRYICES
frequency str SR
open float FEN

AIER REEW M2 .

(9]
N
1
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amount
volume
bob

eob

AIER REEW M2

float

float

float

float

int
datetime.datetime

datetime.datetime
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Eht 2R

e Python #iE#EO
o HiESHIEREO

B & B STFFIREN LR FTAIR 3 P B FE B IR.

k7L =] Hhizg
XA SHSE
TRZZFR SZSE

Python #E#ENO

get_instrumentinfos - ZEZSIFWERER, HULFKBNERSRIELX

get_instruments - BRIRMRZSTHER, FIREERBIEREH B ITHIE

get_history_instruments - ZEERZRSIRHIALEZEIE, FIIREIEE symbolsHIAREYH SA LR
get_trading_dates - ZiEZR5HIIZE, FIEEN2005-01-01UKMRZHA

get_previous_trading date - BEEEHRN E—RZ5H, REEEBRN E—NRHEFFH(%Y-%m-%d 1§
)

6. get_next_trading_date - ZEIEEHIW T —1R5H, REBEBHRNT —IREEFHE (%Y-%n-%d EX)

g~ W N B

R~

FRHY“SHSE . 000001"HWEAER:

1. get_instrumentinfos(symbols=['SHSE.000001'], df=False)

1. [{'sec_id': '000001', 'delisted_date': datetime.datetime(2038, 1, 1, 0, 0O,
tzinfo=tzfile('PRC')), 'margin_ratio': 1.0, 'symbol': 'SHSE.000001', 'sec_abbr'

'szzs', 'underlying_symbol': '', 'option_margin_ratiol': 0.0, 'conversion_start_date':
None, 'price_tick': 0.0, 'option_margin_ratio2': 0.0, 'sec_type_ext': 0, 'call or_put':
"', 'conversion_price': 0.0, 'exercise_price': 0.0, 'sec_name': ' FiFf§¥', 'board': 0,
"trade_n': 1, 'multiplier': 1.0, 'sec_type': 3, 'listed_date': datetime.datetime(1991,
7, 15, 0, 0, tzinfo=tzfile('PRC')), 'exchange': 'SHSE', 'option_type': ''}]

2

FXKEX“SHSE . 000001 WEA IR R & HINEIE:

1. get_instruments(symbols="'SHSE.000001', df=False)

IR[EEER:

1. [{'adj_factor': 0.0, 'multiplier': 1.0, 'is_suspended': 0, 'upper_limit': 0.0,
"pre_close': 3592.702392578125, 'symbol': 'SHSE.000001', 'position': 0, 'lower_limit':
0.0, 'margin_ratio': 1.0, 'settle_price': 0.0, 'sec_level': 1, 'trade_date':
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https://www.myquant.cn/docs/python/python_select_api#get_history_instruments%20-%20%E6%97%A5%E6%8C%87%E6%A0%87%E6%95%B0%E6%8D%AE%E6%9F%A5%E8%AF%A2:~:text=%E5%AF%B9%E5%BA%94%E7%9A%84%E6%95%B0%E6%8D%AE-,get_instrumentinfos%20%2D%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%A0%87%E7%9A%84%E5%9F%BA%E6%9C%AC%E4%BF%A1%E6%81%AF,-%E8%8E%B7%E5%8F%96%E5%88%B0%E4%BA%A4%E6%98%93
https://www.myquant.cn/docs/python/python_select_api#get_history_instruments%20-%20%E6%97%A5%E6%8C%87%E6%A0%87%E6%95%B0%E6%8D%AE%E6%9F%A5%E8%AF%A2:~:text=%E7%9B%B4%E6%8E%A5%E6%8A%A5%E9%94%99-,get_instruments%20%2D%20%E6%9F%A5%E8%AF%A2%E6%9C%80%E6%96%B0%E4%BA%A4%E6%98%93%E6%A0%87%E7%9A%84%E4%BF%A1%E6%81%AF,-%E6%9F%A5%E8%AF%A2%E6%9C%80%E6%96%B0%E4%BA%A4%E6%98%93
https://www.myquant.cn/docs/python/python_select_api#get_history_instruments%20-%20%E6%97%A5%E6%8C%87%E6%A0%87%E6%95%B0%E6%8D%AE%E6%9F%A5%E8%AF%A2:~:text=%E8%BD%AC%E8%82%A1%E4%BB%B7%EF%BC%89*%E8%82%A1%E4%BB%B7-,get_history_instruments%20%2D%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%A0%87%E7%9A%84%E5%8E%86%E5%8F%B2%E4%BF%A1%E6%81%AF%E6%95%B0%E6%8D%AE,-%E8%BF%94%E5%9B%9E%E6%8C%87%E5%AE%9Asymbols
https://www.myquant.cn/docs/python/python_select_api#get_trading_dates%20-%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%97%A5%E5%88%97%E8%A1%A8:~:text=2017%2D7%2D30%27-,get_trading_dates%20%2D%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%97%A5%E5%88%97%E8%A1%A8,-%E5%87%BD%E6%95%B0%E5%8E%9F%E5%9E%8B%3A
https://www.myquant.cn/docs/python/python_select_api#get_trading_dates%20-%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%97%A5%E5%88%97%E8%A1%A8:~:text=2017%2D7%2D30%27-,get_previous_trading_date%20%2D%20%E8%BF%94%E5%9B%9E%E6%8C%87%E5%AE%9A%E6%97%A5%E6%9C%9F%E7%9A%84%E4%B8%8A%E4%B8%80%E4%B8%AA%E4%BA%A4%E6%98%93%E6%97%A5,-%E5%87%BD%E6%95%B0%E5%8E%9F%E5%9E%8B%3A
https://www.myquant.cn/docs/python/python_select_api#get_trading_dates%20-%20%E6%9F%A5%E8%AF%A2%E4%BA%A4%E6%98%93%E6%97%A5%E5%88%97%E8%A1%A8:~:text=2017%2D7%2D30%27-,get_next_trading_date%20%2D%20%E8%BF%94%E5%9B%9E%E6%8C%87%E5%AE%9A%E6%97%A5%E6%9C%9F%E7%9A%84%E4%B8%8B%E4%B8%80%E4%B8%AA%E4%BA%A4%E6%98%93%E6%97%A5,-%E5%87%BD%E6%95%B0%E5%8E%9F%E5%9E%8B%3A

Gi=E

datetime.datetime (2021, 11, 25, 0, 0, tzinfo=tzfile('PRC')),
None, 'sec_name': '_EuF¥s¥t', 'sec_id': '000001',
'delisted_date': datetime.datetime(2038, 1, 1, 0, 0,

'underlying_symbol': '', 'sec_abbr': 'szzs', 'listed_date':

15, 0, 0, tzinfo=tzfile('PRC')), 'conversion_price': 0.0, 'exchange':

'sec_type': 3}]

w3

F#HY“SHSE.000001”7£2021-03-01 — 2021-3-03MAFSELIE:

1. get_history_instruments(symbols='SHSE.000001',

03-03', df=False)

IR[OEEER

1. [{'symbol': 'SHSE.000001', 'sec_level': 1,
'pre_close': 3509.080322265625, 'is_suspended': 0,
'pre_settle': 0.0, 'upper_limit': 0.0, 'lower_limit':
'strike_price': 0.0, 'trade_date': datetime.datetime(2021, 3, 1, 0, O,
tzinfo=tzfile('PRC'))}, {'symbol': 'SHSE.000001',
'margin_ratio': 1.0, 'pre_close': 3551.39990234375,
0.0, 'position': 0, 'pre_settle': 0.0, 'upper_limit':
'adj_factor': 0.0, 'strike_price': 0.0, 'trade_date':
0, tzinfo=tzfile('PRC'))}, {'symbol': 'SHSE.000001',
'margin_ratio': 1.0, 'pre_close': 3508.59130859375,
0.0, 'position': 0, 'pre_settle': 0.0, 'upper_limit':
'adj_factor': 0.0, 'strike_price': 0.0, 'trade_date':

0, tzinfo=tzfile('PRC'))}]

~igla

EiF EZFT2021-01-01 — 2021-01-30M3ZFH:

'multiplier':

0.0,

start_date='2021-03-01",

1.0, 'margin_
'settle_price': 0.0,
0.0,

'sec_level': 1, 'multiplier':
'is_suspended': 0,
0.0,

'conversion_start_date':
"trade_n': 1, 'price_tick': 0.0,
tzinfo=tzfile('PRC')),

datetime.datetime (1991, 7,

"SHSE',

ratio': 1.0,

1.0,

end_date="'2021-

'position': O,
'adj_factor': 0.0,

'settle_price':

'lower_limit': 0.0,
datetime.datetime(2021, 3, 2, 0,

'sec_level': 1, 'multiplier': 1.0,
'is_suspended': 0,

'settle_price':

'lower_limit': 0.0,
datetime.datetime(2021, 3, 3, 0,

1. get_trading_dates(exchange='SHSE', start_date='2021-01-01', end_date='2021-01-30")

1. ['2021-01-04', '2021-01-05', '2021-01-06',
'2021-01-12', '2021-01-13', '2021-01-14',
'2021-01-20', '2021-01-21', '2021-01-22',
'2021-01-28"', '2021-01-29']

NI

Eif FR2021-12-01M EANR S HIETE] :

'2021-01-07"',
'2021-01-15",
'2021-01-25",

'2021-01-08",
'2021-01-18",
'2021-01-26",

1. get_previous_trading_date(exchange='SHSE', date='2021-12-01")

REIZER:

ATCRAE A PR B A

'2021-01-11",
'2021-01-19"',
'2021-01-27",

-55-



ﬁﬁbﬂm = %&?E?%D

1. '2021-11-30'

~f5le

Eif FRZAT2021-11-018 TN S5 B IR E] :

1. get_next_trading_date(exchange="'SHSE',

REIER:

1. '2021-11-02'

HithES&EED

C#

e GetInstrumentinfos - TWHRFITMEREE
e GetInstruments - BHRFHRSIFHES

date='2021-11-01")

e GetHistoryInstruments - ZERSIRAVAEEIE

e GetTradingDates - TiEXZHA

e GetPreviousTradingDate - REIIEEHEAN E—1NRZSH
e GetNextTradingDate - REIEEHEMT—1MRZH

C++

e get_instrumentinfos - EEXFIFMEREE
e get_instruments - BHERHIRSIFNER

e get_history instruments - EARZIRHIHLEIE

ASCIAE A PR B A
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https://www.myquant.cn/docs/csharp/cs-data-search-func.md#9fd433e7783cb875
https://www.myquant.cn/docs/csharp/cs-data-search-func.md#eb60bf5c2d2e951c
https://www.myquant.cn/docs/csharp/cs-data-search-func.md#c739633b97ce8f68
https://www.myquant.cn/docs/csharp/cs-data-search-func.md#ef110c18af83a72a
https://www.myquant.cn/docs/csharp/cs-data-search-func.md#1c954f23e350bfc1
https://www.myquant.cn/docs/csharp/cs-data-search-func.md#37e4b11f820f5632
https://www.myquant.cn/docs/cpp/global-func.md#6bc9d974f0f1a1b6
https://www.myquant.cn/docs/cpp/global-func.md#8ba2064987fb1d1f
https://www.myquant.cn/docs/cpp/global-func.md#8f28e1de81b80633

1TIE%RE

o LEYTIZEURE
o Tick - TickiTl®
o Quote - Ifiv(dict)
o Bar - Bar{Tis

o [ARITIEEUR
o Tick - Tick{Tl®
o Quote - i (dict)
o Bar - Bar{Tlg

SN N EON

EEE{BAFRNERRATHIZMERSETIRRIE.

BETickiTiE#Bar7lE,

RZ &M

Tick - TickiTid

BREXRZTIR, BEUTAS:

BRA bS]
symbol str
open float
high float
low float
price float
cum_volume int
cum_amount float
trade_type int
last_volume int

cum_position int
last_amount float

created_at datetime.datetime

quotes list[quote]

Quote - IRffi(dict)

RIAER REEWL A2

b
h2

(LI E]
SHSE

SZSE

RHER 1 'WH', 2: ‘WE’, 3 ‘BH, 4 ‘=R, 5:
‘I 6 ‘B, 7 ‘SR, 8 ‘T

BHHCE (), RiHE (BRELER0)
PR AR 3EN (#BAEFTlast_amount}0)
BR8]

SREHER1-58, list[0]~1ist[4] DRI X2 — =3I A4S, BX
EREXGRMN, KEHLTRGTRMN

15tBH


https://www.myquant.cn/docs/python/python_concept/#symbol

bid_p float
bid_v int
ask_p float
ask_v int
Bar - Bar{Tlg
SZHEUT S MR RS TIEEUE
REFTBHR iz IRIME
LEZZFr SHSE 30s, 60s,
RRZFR SZSE 30s, 60s,
i SRRB
TEBEARLATRUE:
SHE %A
symbol str
frequency str
open float
close float
high float
low float
amount float
volume int
bob datetime.datetime
eob datetime.datetime
[ASE1TIBEE

B2 BaFFRERBEANHIRNEHRAEITERIE,
BETickiTiEFBarfTlE,
RSB

£

s

V|

~

Tick - Tick{Ti&
R ESERE: RE=1TARW

RIAER REEWL HE

300s,

300s,

900s, 1800s,

900s, 1800s,

e
SHSE

SZSE

R
S

X
S

it
o

3600s

3600s

AR
FREDACRD

bar FriaHt 8]
bar£55RA 8]

-58 -


https://www.myquant.cn/docs/python/python_concept/#symbol

SRA S L]

symbol str FRE9XHS

open float FEM

high float =N

low float =iy

price float =gy

cum_volume int RREE/RIHNRE, BiHE

cum_amount float RS EEN/ RALIIEN, RiHE

last_volume int BRETRL R E

cum_position int BUHEE(H), EiHE(IREZER)

last_amount float BRATRY &N ( A FTlast_amount 730 )

created_at datetime.datetime  BIEEAT[E

quotes list[quote] gﬁig%i%?ﬁé;ﬁ%g%ﬁ&i{;tMMJ\%UWE;ﬁ_*%UEH; %
Quote - IRt (dict)

SRA S 18R

bid_p float A

bid_v int XE

ask_p float S

ask_v int =8

Bar - Bar{Ti&

FFUT SRR RN LTI E:

BB hiaf ST I R SRS

i )

ER5ER SHSE 60sA R 60sHIEEEZ (2016-1-1 - EF), 1d(2005-1-1 - EF), REMH60sUA T
1

sz e 60sA K 60sHIEEZ (2016-1-1 - EF), 1d(2005-1-1 - EF), RNEMH60sUA T
12

E SRRBY, dREIR.

TR TRE:

S8A i} 15 AH
symbol str FRE9AS
frequency str SN

AIER REEW M2 - 5¢

9 -


https://www.myquant.cn/docs/python/python_concept/#symbol
https://www.myquant.cn/docs/python/python_concept/#symbol

open float FEM
close float o=ty
high float =N
low float =alidin)
amount float Y 3ZEN
volume int RE
bob datetime.datetime bar FFi&a 8]
eob datetime.datetime bar£5 R E]

AIER REEW M2 - 60 -



Ted AR B

TR AR

e Python #iE#EO
o HiESHIEREO

RBEEMFFRNSMIRERBRE, SEBRNTERIEARM SRR,

AT EBARRELR, BASFFREAEEBHZIBIFERL I RESR.

Python #E#EO

1. get_constituents - ZAFEHEIAMNAL
2. get_history_constituents - ZiEFEHMAIZAIA L EIE

N7k

FRHY“SHSE . 000001 " B Him 7 AR 43 :

1. get_constituents(index='SHSE.000001"', fields='symbol, weight', df=True)

IR[EIZER
1. symbol weight
2. SHSE.603966 0.01
3. SHSE.603960 0.01
4,

2

FRHY“SHSE . 000001”#91E2021-07-01 — 2021-07-1089A LG

1. get_history_constituents(index="'SHSE.000001', start_date='2021-07-01', end_date='2021-
07-10")

1. [{'trade_date': datetime.datetime(2021, 6, 30, 0, 0, tzinfo=tzfile('PRC')),
"constituents': {'SHSE.603939': 0.09000000357627869, 'SHSE.600545":
0.009999999776482582, 'SHSE.603286': 0.0, 'SHSE.603725': 0.0, 'SHSE.603956':
0.019999999552965164, 'SHSE.600681': 0.009999999776482582, 'SHSE.603256':
0.019999999552965164, 'SHSE.600583': 0.03999999910593033, 'SHSE.600794':
0.009999999776482582, 'SHSE.601696': 0.12999999523162842, 'SHSE.600406':
0.28999999165534973, 'SHSE.603868': 0.03999999910593033, 'SHSE.600520': 0.0,
'SHSE.600035': 0.009999999776482582, 'SHSE.600208': 0.05999999865889549, 'SHSE.600836':
0.009999999776482582, 'SHSE.603829':

HitnESHEED

ASCRAE A e B A -61-


https://www.myquant.cn/docs/python/python_select_api#b2166288a589f1fa
https://www.myquant.cn/docs/python/python_select_api#737f8e9195ad873b

TEAR S AR

C#

e GetConstituents - ZEiAIEEANAR
C++

e get_constituents - EiBIEEAINAR
MATLAB

e get_constituents - EIEEHMHIZESR

ATCRAE A PR B A
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https://www.myquant.cn/docs/csharp/cs-data-search-func.md#d3c5918146198eb6
https://www.myquant.cn/docs/cpp/global-func.md#d1497635ce4e195b
https://www.myquant.cn/docs/matlab/305#40acbd99ba87b633

LA

o BEINE
o HERFIIEE
o RIERFIIEE
o LIERFIIEE
o EERYIIEE
o RBMfREEE
o REMEEHEN
o HEfRZGIEY

o RBFEHIIR
RS GaES

BEEMFFSMERAE, SERANITRRIERR D IRKIE. AT RERREY, IFFREHLESRZIEHM SR

=
B/

(’7R: £TREARZ, "JEACtrl + FRITIER)

FRIER Y45
R EREN  REAS wpEy  PORIRE RABERE meaas
SHSE. 000171 FLpyig 2017/1/25 - 2017/1/26 245 =]
SHSE . 000300 JFIR300 2005/4/8 - 2005/4/29 S 5
SHSE.000801  i&jHE80 2011/11/8 - 2011/11/30 ES5 5
SHSE . 000802 500;F ™ 2011/11/8 - 2011/11/30 o 5
SHSE . 000803 300K 2012/1/9 - 2012/1/31 o 5
SHSE . 000804 500;K50 2012/1/9 - 2012/1/31 £ 5
SHSE.000805  ABRRZIR 2012/1/6 - 2012/1/31 2 5
SHSE.000806  ;H#EMRSS 2012/2/10 - 2012/2/29 ES 5
SHSE . 000807 BRI 2012/2/17 - 2012/2/29 £ 5
SHSE . 000808 EH/EY 2012/2/17 - 2012/2/29 ) 5
SHSE . 000809 R 2012/4/11 - 2012/4/27 o 5
SHSE . 000810 W EER 2012/4/11 - 2012/4/27 =S5 =]
SHSE. 000811 HRBE 2012/4/11 - 2012/4/27 =5 B
SHSE . 000812 W 2012/4/11 - 2012/4/27 =S5 B
SHSE. 000813 MWt LT 2012/4/11 - 2012/4/27 =S5 =]
SHSE. 000814 WPEL 2012/4/11 - 2012/4/27 =S5 =]
SHSE.000815 AN ER 2012/4/11 - 2012/4/27 5 B
SHSE. 000816 W5yt 2012/4/11 = 2012/4/27 =S 5
SHSE. 000818 W ERl 2012/4/11 - 2012/4/27 =S 5
SHSE. 000819 BEERE 2012/5/9 = 2012/5/31 S =]

AIEER REEW M2 -63-



SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

000820
000821
000822
000824
000825
000826
000827
000828
000829
000830
000831
000838
000839
000840
000841
000842
000843
000844
000846
000849

000850

000852

000855
000891
000901
000902
000903
000904
000905
000906
000907
000908
000909
000910
000911
000912
000913

000914

&SN,

I E
30041

5004LF|

E LR
RALTRY
RELOR
FRIER
300m M
300K M
5001
5001K M1
gl iE
s
imIRE
800EZ
80055
300N
300f2E
ESG100

3003FR
30088

FiE
1000

RM500
Hiseirig
INERIEE
HRiE7RE
FRiE100
FRiE200
HiE500
FiF800
HiE700
3008EE
300%1 %}
300k
3009]iE
300;H%
300E%

300%R

2012/5/9
2012/7/20
2012/7/20
2012/7/20
2012/7/20
2012/7/20
2012/9/25
2012/8/6
2012/8/6
2012/8/6
2012/8/6
2012/9/26
2012/11/9
2012/11/9
2012/12/21
2012/12/21
2013/1/7
2013/1/7
2012/10/16
2004/12/31

2004/12/31

2014/10/17

2014/11/3
2017/1/25
2010/4/2
2006/2/27
2006/5/29
2007/1/15
2007/1/15
2007/1/15
2007/1/15
2007/7/2
2007/7/2
2007/7/2
2007/7/2
2007/7/2
2007/7/2

2007/7/2

2012/5/31
2012/7/31
2012/7/31
2012/7/31
2012/7/31
2012/7/31
2012/9/28
2012/8/31
2012/8/31
2012/8/31
2012/8/31
2012/9/28
2012/11/30
2012/11/30
2012/12/31
2012/12/31
2013/1/31
2013/1/31

2012/16/31

2014/10/31

2014/11/28
2017/5/31
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2007/1/31
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30

2011/9/30
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SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

000915
000916
000917
000918

000919

000920

000921

000922
000925
000926
000927
000928
000929
000930
000931
000932
000933
000934
000935
000936
000937
000938
000939
000940
000941
000942
000943
000944
000945
000946
000947
000948
000949
000950
000953
000954

000955

E& SN,

300152
30015
3002 F
300R% 1
3001ME

300RAY
S

300RH
{1

FIELT R
EAH50
PiERE
11100
HRIERETR
FRIER AL
FRIET Ak
FRiER]IE
HiEH %R
HIEEZ
HRiEERAY
PIEER
FRIEER(E
FIEAF
PIERE
K200
MEXE
¥eelR
ABHEE
M EE
MR
apiber
Mt &R
MHBERTT
Attt 7=
ARl
300E &
it
100

FRIEE®

2007/7/2
2007/7/2
2007/7/2
2008/1/21

2008/1/21

2008/1/21

2008/1/21

2008/5/26
2009/2/26
2009/3/30
2009/3/30
2009/7/3
2009/7/3
2009/7/3
2009/7/3
2009/7/3
2009/7/3
2009/7/3
2009/7/3
2009/7/3
2009/7/3
2009/8/25
2009/8/25
2009/9/25
2009/10/28
2009/10/28
2009/10/28
2009/10/28
2009/10/28
2009/10/28
2009/10/28
2009/10/28
2009/10/28
2009/10/28
2010/2/9
2010/2/9

2010/2/9

2011/9/30
2011/9/30
2011/9/30
2011/9/30

2011/9/30

2011/9/30

2011/9/30

2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30

2011/9/30
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SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SHSE.

SZSE.

000956
000958
000959
000960
000961
000962
000963
000964
000965
000966
000967
000968
000969
000970
000971
000972
000975
000977
000978
000979
000980
000981
000982
000983
000984
000985
000986
000987
000988
000989
000990
000991
000992
000993
000994
000995

000998

399707

&SN,

E1{200
IN13578,S
fRIA99

FRiE Sk
FRiE L ifF
FRiEARHE
FRIE T
FRIIEHT¢
EAR200
EA&R400
EH7A600
300 HA
3003EF
ESG40

FMXo0e

300;F™h
%130

AR R
E%5100
Rr-Em
SANT PN
3007/
50054
BResre
30054
PiELtE

EXLLuE]
- AN
e[l prin
EX N
2EEH
LIEEH
2EER
2IRBIE
e YN
FRIETMT

CSSWiIE

2010/2/9
2010/3/24
2010/2/9
2010/2/9
2010/4/16
2010/4/16
2010/4/16
2010/4/30
2010/6/2
2010/6/2
2010/6/2
2010/5/28
2010/5/28
2010/9/17
2010/12/2
2010/12/2
2014/1/2
2011/1/21
2011/3/18
2011/8/22
2011/5/10
2011/6/13
2011/6/13
2011/6/17
2011/8/2
2011/8/2
2011/8/2
2011/8/2
2011/8/2
2011/8/2
2011/8/2
2011/8/2
2011/8/2
2011/8/2
2011/8/2
2011/8/2

2011/11/8

2015/4/16

2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2014/1/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30
2011/9/30

2011/11/30

2015/4/30
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SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

SZSE.

399707

399802
399803
399804
399805
399806
399807
399808

399809

399810

399811

399812
399813
399814
399817
399901
399903
399904
399905
399908
399909
399910
399911
399912
399913
399914
399917
399918
399919
399925
399939
399944
399950
399958
399959
399965

399966

&SN,

=

500%™
Tu4.0
PIEAE
EERERY
MRATE
St
FRIEHTRE
RS ER

CcSswig
%

CSSWEE
?

FEFW
PIEER
ARl
475100
INEREEH
HiE100
HiE200
HiE500
3008EIR
300#1%
300
3008k
300K %
300E%
300%& Rt
3002 H
300/
30011{E
EAMmES50
RiE200
MR
300E &
N T2%S
ETHEH
8001t =

800iEF

2015/4/16

2012/9/5

2015/7/28
2015/7/28
2015/7/28
2015/7/28
2015/7/28
2015/7/10

2015/7/28

2015/8/3

2015/8/3

2015/8/20
2015/8/20
2015/8/20
2015/10/21
2010/4/2
2007/7/2
2007/7/2
2007/7/2
2007/7/2
2007/7/2
2007/7/2
2007/7/2
2007/7/2
2007/7/2
2007/7/2
2007/7/2
2008/1/21
2008/1/21
2009/2/26
2009/8/25
2009/10/28
2009/10/28
2010/3/24
2011/8/30
2014/4/4

2014/4/4

2019/1/25
2019/1/25
2019/1/25
2019/1/25

2019/1/25

2019/1/25
2019/1/25
2019/1/25

2019/1/25

2019/1/25

2015/4/30

2012/9/28
2015/7/31
2015/7/31
2015/7/31
2015/7/31
2015/7/31
2015/7/31

2015/7/31

2015/8/31

2015/8/31

2015/8/31
2015/8/31
2015/8/31

2015/16/30

2011/9/30
2012/12/31

2012/12/31
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SZSE.399967 FRIEET 2014/4/4 - 2013/12/31 B
SZSE.399969  3003FF 2010/5/28 2019/1/25 I
SZSE.399970  BmIHEX 2014/9/12 = 2014/9/30 3 B
SZSE.399971 FRIEfEIR 2014/11/10  — 2014/11/28 3 B
SZSE.399972 300;R™ 2012/6/21 - 2012/9/28 o) B
SZSE.399973  [EBHIEL 2014/11/10  — 2014/11/28 S5 B
SZSE.399974 EiE 2014/12/29  — 2014/12/31 o B
SZSE.399975  iFHENF 2015/5/19 - 2015/5/29 S B
SZSE.399976 CS#HmgE 2015/5/19 - 2015/5/29 o B
SZSE.399977  MAHu{EHR 2011/1/21 2019/1/25 7
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