SHIOAUJI

Shioaiji

Usage Manual

yvictor, SsallyLin, ypochien

Copyright © 2025 SinoPac



Table of contents

Table of contents

1. Shioaji 4
1.1 &= 4
2. HEAPFT 5
2.1 8% 6
3. BERE 7
3.1 REHEK 7
3.2 %t Python Bi5 7
3.3 AIEERERE 7
4. 32 - FREEE 10
4.1 HIBIEE 10
42 BA 21
4.3 T 25
4.4 1T1EEH 29
45 TFE 56
4.6 CallBack 93
4.7 R 101
4.8 1=EER 116
4.9 HRIERE 117
5. FHhkigrE 132
5.1 Shioaji #1ff 132
5.2 BA 134
5.3 #HTE 134
54 HIETE 137
5.5 1TE&ENR 140
5.6 HAEIRFEEA 142
6. RIRZE 143
7. BRA 146
7.1 version: 1.2.5 (2024-10-01) 146
7.2 version: 1.2.4 (2024-08-28) 146
7.3 version: 1.2.3 (2024-03-06) 146
7.4 version: 1.2.2 (2024-01-09) 146
7.5 version: 1.2.1 (2023-12-22) 146
7.6 version: 1.2.0 (2023-12-20) 146
7.7 version: 1.1.13 (2023-11-01) 147

-2/150 - Copyright © 2025 SinoPac



Table of contents

7.8 version: 1.1.12 (2023-08-22) 147
7.9 version: 1.1.11 (2023-08-04) 147
7.10 version: 1.1.10 (2023-07-23) 147
7.11 version: 1.1.9 (2023-07-20) 147
7.12 version: 1.1.8 (2023-07-18) 148
7.13 version: 1.1.7 (2023-07-18) 148
7.14 version: 1.1.6 (2023-06-19) 148
7.15 version: 1.1.5 (2023-06-07) 148
8. fERMRE 149

- 3/150 - Copyright © 2025 SinoPac



1. Shioaji

1. Shioaji

shioaji-logosinopac-logo

PyPI - Status PyPI - Python Version PyPI - Downloads Build - Status Coverage Binder doc Telegram

Shioaji @—fEFEMA Python FESHERERNE, REFREEETSENLIRSRHHIE LETRS. WS, FAETUFA Shioaji HEBESR
NumPy. pandas. PyTorch 5 TensorFlow &/{TH Python Eff, BIEHEBNECHNBETERSIREL,

B

* BXE: £ C++ FRtDE@EM FPCGA fERFB3LHk
 BE: R HENERANSE

* REFFE: FEARE Python SRIAZR! Python HRERER

* BTG 8% —ERS Linux i Python XZEAREXNE

1.1 2t
1.1.1 Binaries
fE/ pip AIERE
pip install shioaji
¥ #7 shioaji

pip install -U shioaji

1.1.2 uv
M uv &8
w add shioaji
RECHRRARA

uv add shioaji --extra speed

1.1.3 Docker Image
£ Docker I EEMERHIT
docker run -it sinotrade/shioaji: latest

£ Jupyter Lab 3§ Jupyter Notebook #1T

docker run -p 8888:8888 sinotrade/shioaji:jupyter
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https://pypi.org/project/shioaji
https://pypi.org/project/shioaji
https://pypi.org/project/shioaji
https://pypi.org/project/shioaji
https://mybinder.org/v2/gh/Sinotrade/Sinotrade.github.io/master?filepath=tutorial-2Fshioaji_tutorial.ipynb
https://mybinder.org/v2/gh/Sinotrade/Sinotrade.github.io/master?filepath=tutorial-2Fshioaji_tutorial.ipynb
https://sinotrade.github.io/
https://sinotrade.github.io/
https://t.me/joinchat/973EyAQlrfthZTk1
https://t.me/joinchat/973EyAQlrfthZTk1

2. BRIEAFT

2. [FEAFT

REEREREMARTH Python EHF—1K, SARMMNERRERN @LHEEFIERIRRERRKFMINEREINE.

o=

ERBARERTMAIEEE, @8HE. RHEER &k Token,

2.0.1 BANRMAEE

version>=1.0 version<1.0
import shioaji as sj

api = sj.Shioaji()
accounts = api.login("YOUR_API_KEY", "YOUR_SECRET_KEY")
api.activate_ca(
ca_path="/c/your/ca/path/Sinopac.pfx",
ca_passwd="YOUR_CA_PASSWORD",
person_id="Person of this Ca",

)
import shioaji as sj

api = sj.Shioaji()
accounts = api. login("YOUR_PERSON_ID", "YOUR_PASSWORD")
api.activate_ca(
ca_path="/c/your/ca/path/Sinopac.pfx",
ca_passwd="YOUR_CA_PASSWORD",
person_id="Person of this Ca",

e

Windows iR MERXAHRIEEA \ 7RXH, TEA /B

2.0.2 FTEE{TIB
STRTIE RIS SR A subscribe TIRE, LISEITIHAER, MATLUERER,

api.quote.subscribe(api.Contracts.Stocks["2330"], quote_type="tick")
api.quote.subscribe(api.Contracts.Stocks["2330"], quote_type="bidask")
api.quote.subscribe(api.Contracts.Futures["TXFC0"], quote_type="tick")

Sz

B#iFff9s23F shioaji.constent.QuoteType FFIVMTEITIEIEE. RITHIFERAALRERISSEMRBEREA subscribe EH,

2.0.3 FE
B EmFTRITENAAER, FHEHNRERTERARA place_order KB, AREFEEIMBIEZZIRE,

contract = api.Contracts.Stocks["2890"]

order = api.Order(
price=12,
quantity=5,
action=sj.constant.Action.Buy,
price_type=sj.constant.StockPriceType.LMT,
order_type=sj.constant.OrderType.ROD,

)

trade = api.place_order(contract, order)
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2.1 18

2.1 #BHE

SEEMEAPTRT T BFEAEAE Python NERRESMHE, HHFSHMXREARERNERR. RMHNRARSREESS Python BEMZ
SRERRANE,
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3. IRIRERE

Kz

3.1 RREK
EREl, BEFRMHNRRTEUTEXK

* EEZRM - Windows. MacOS 3§ Linux & 64 {iIyohiA&
* Python kA& : 3.8 WLk

- EREFEERAKEEEHFIRS, WEVS Shioaji APT HEIR,

3.2 &% Python Ri8

B, (REEERALRE Python, HEEA uv , NREBEHIEER uv 157 Python NEREIFERTH, WEHEZEHREA Shioaji APL,

s

w ZEFAEE python IRIERERRIFEETENRERRA R,

3.2.1 i uv

N

Linux £ MacOS Windows

curl -LsSf https://astral.sh/uv/install.sh | sh

powershell -c "irm https://astral.sh/uv/install.psl | iex"

BEREMERANFERE uwv BEAXMNF

3.3 AIEERRIR
B, KARE—BRA si-trading HEE

uv init sj-trading --package --app --vcs git
cd sj-trading

R HRAVERREAMT

sj-trading
f—— README.md

f—— pyproject.toml
—— src

—— sj_trading
—— __init__.py

HOA shioaji EHR|EZRH

uv add shioaji

HEEITH pyproject.toml EERIGEEIUATARE

[project]

name = "sj-trading"

version = "0.1.0"

description = "Shioaji Trading"

- 7/150 -
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https://docs.astral.sh/uv/
https://docs.astral.sh/uv/
https://docs.astral.sh/uv/

readme = "README.md"

requires-python = ">=3.12"

dependencies = [
"shioaji>=1.2.5",

]

[project.scripts]
hello = "sj_trading:hello"

[bui ld-system]

requires = ["hatchling"]
bui ld-backend = "hatchling.build"

HEPE—E hello 57, ARKFIESEMINATLIAT hello 55

3.3.1 f#H Jupyter RiE

ai' hello 5%

uv run hello

ok

Hello from sj-trading!

FEFTR src/sj_trading/__init__.py X, FUTABERMNE

import shioaji as sj

def hello():
get_shioaji_client()

def get_shioaji_client() -> sj.Shioaji:
api = sj.Shioaji()
print("Shioaji API created")
return api

uv run hello

ek

Shioaji API created

EEEREANERIRTEMTAIURSRERT

3.3.1 f§H Jupyter RiE

P\ ipykernel EmEmB S

uv add --dev ipykernel

%iﬁfﬂi’afﬁhﬂlﬂ] Jupyter B kernel

uv run ipython kernel install --user --name=sj-trading

- 8/150 -
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3.3.1 f#H Jupyter RiE

%ﬁ Jupyter

uv run --with jupyter jupyter lab

£ jupyter HFEIEZ dev.ipynb #8232, FAATLUEHE sj-trading BY kernel RMITIED

MIRIERFIZIFRY hello IERMAIUTEEERIT Y
jupyterlab

INRERKHIF A UBLE T —EEZAE S5 HRE R IS API Key SUR5E,

-9/150 - Copyright © 2025 SinoPac



4. 372 - EREIERE

4. iz - EREEE

4.1 FiBIEE

4.1.1@p
EAShioajib BHE X ELIRE, BIMBREHKELIES, FRETHNSEEE:
 EHEEE

open_acct

- BIRRBKERITIRR, BARRTIRREIRNREIR
open_bank 1

. FENEEMDAWHO+XAFR, #ERITAURESF
open_bank 2

- SERERTT R GE SR P
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https://www.sinotrade.com.tw/openact?utm_campaign=OP_inchannel&utm_source=newweb&utm_medium=button_top&strProd=0037&strWeb=0035

4.1.2 SIRBVRFEHH

TERRAL.0218, HFIHSERTokenfFARPINEAL . FRE TN FETHHFRER.

Bk

- EEIREARBRHAPIEEER

newweb 1

- BEFTIBAPI KEY
newweb 2

- MIBFHNEERMERTFRE, REMFTEEEIIAPI KEY,

newweb 3

- ETTAPI KEYREHARSRIERE, MUNAERRENRS, It BREIPIRS

newweb 4

4.1.2 SRERFERF

Qﬁﬂiﬁ?ﬁﬂﬂ
* 1718/ BH . I RERTE / EE4ERI API
* IRFS : RIS EFAIRFSIER API
* X5 : AIGERAR S8/ API
* EXERIE : AIGEERREPER

=

IPZEFEAIRG, sEEZKEYR2MRS.

. I Th & 15328 (API Key)EiZ$8(Secret Key)
newweb 5

3

BRERFENRE, TRESRGEMA, UREREERK.
* Secret Key ZTE2IIMINREIG, LRBETMAAESE, HEENRE

BT

- BETHURE R

newweb 7

- FHITERGREIE T HERREREER] APT Z3HMAIIRIE

newweb 8

HERE MR

JERERIEIRAITRVEE sj-trading , FEEREBERIRDIIG env ER, WEIFIBUTAR
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https://www.sinotrade.com.tw/newweb/PythonAPIKey/

il
£
Tk

4.1.2 £RE

8

/

env IEEABTMOT

API_KEV=<RUEIFREAHIAPI Key>
SECRET_KEV=<giEIFRzHHISecret Key>
CA_CERT_PATH=<Bl EISRE HO/BEE IR 1T>
CA_PASSWORD=</B 5B HF%>

ERARIGEENT

sj-trading

f—— README.md

—— .env

—— pyproject.toml
— src

| —— sj_trading

| — __init__.py
——— uv. lock

fIA python-dotenv B2 .env WEIBEURFEHARIBEEE
uv add python-dotenv
1 src/sj_trading/__init__.py FEFIBLUTRA
import os
from dotenv import Load_dotenv
Lload_dotenv()
def main():
api = sj.Shioaji(simulation=True)
api. Llogin(
api_key=os.environ["API_KEY"],
secret_key=os.environ["SECRET_KEY"],
fetch_contract=False
api.activate_ca(
ca_path=os.environ["CA_CERT_PATH"],

ca_passwd=os.environ["CA_PASSWORD"],
)

print("login and activate ca success")

1E pyproject.toml A [project.scripts] Fi8 main 155

[project.scripts]
main = "sj_trading:main"

= PV
g}“‘l main *E'r]
uv run main

INEREF) login and activate ca success KRB ARIREIET

BENMRIOEH LB ET AP BN, Hoi T —E&ETHESEIRER.
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4.1.3 RFSIERZRE
BIRRAESMAR, FHFERERBEBEMIHEEIRER RS S Y e TERRENER.

4.1.3 RBIEREE

W

ERRZ IR HER K ERIRF,

BFENH
F2REZH O ERZ T IFHEREX S,
signature
AP

HERETEERNAER, FEEREXTRAERERS, ARaSUTIEE:

* BARIE Login

* TERIE place_order

Atention

Al RIS RE RS
* REENTBIEARERE, AFRESREAEH—FH 08:00 ~ 20:00
* 18:00 ~ 20:00: IRHFEEIP
* 08:00 ~ 18:00: ;RHEFRH!

R ABR 1

o fRA >=1.2:

ZEEYES: uv add shioaji or pip install -U shioaji
Hith:
° APITEZEREARNRAPTAEMNERE, UHEZEE

- 5%, BERASHAE
« EFMETEAR, FERIHUL, MARREFIE KR

EHREARE

B

import shioaji as sj

print(sj.__version__)
#1.0.0

* SR ERRAFRE]

-13/150 -
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https://www.sinotrade.com.tw/openact?utm_campaign=OP_inchannel&utm_source=newweb&utm_medium=button_top&strProd=0037&strWeb=0035
https://www.sinotrade.com.tw/newweb/Inside_Frame?URL=https://service.sinotrade.com.tw/signCenter/index/

4.1.3 RBIGREZ

BARE
version>=1.0 version<1.0

api = sj.Shioaji(simulation=True) # IR#HRZ
api. Login(
api_key="&8", # FAESULER
secret_key="E®" # FAIESULE

)
api = sj.Shioaji(simulation=True) # 1R#FR,
api . login(
person_id="SEBFIR", # HEULE
passwd="%H5", # FEIECHULE
)

* ljA >= 1.0: fEF API Key HEFTE A, BERFKREAE API Key, AI2ZE Token
* WA < 1.0: £ so@F% ETEA
SEHTENR
s
version>=1.0 version<1.0

# g - AR

contract = api.Contracts.Stocks.TSE["2890"]

# BEERE - FEBULE

order = api.Order(
price=18, # fE&
quantity=1, # B
action=sj.constant.Action.Buy, # BER
price_type=sj.constant.StockPriceType.LNT, # ZEEELER
order_type=sj.constant.OrderType.ROD, # EEEEM
account=api . stock_account # TEMRSR

)

# TE

trade = api.place_order(contract, order)

trade

# Mg - AR

contract = api.Contracts.Stocks.TSE["2890"]

# EHERE - HEBULE

order = api.Order(
price=18, # fE&
quantity=1, # Bl
action=sj.constant.Action.Buy, # BHER
price_type=sj.constant.TFTStockPriceType.LMT, # ZEL{EIR4ER]
order_type=sj.constant.TFTOrderType.ROD, # EEEGM
account=api . stock_account # TEMRSR

)

# TE

trade = api.place_order(contract, order)

trade

- 14/150 -
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4.1.3 RBIEREE

St

Response Code: 0 | Event Code: 0 | Info: host '218.32.76.102:80', IP 218.32.76.102:80 (host 1 of 1) (host connection attempt 1 of 1) (total connection attempt 1 of 1) | Event: Session up

Trade(

contract=Stock(...),

order=0rder(...),

status=OrderStatus(
id="'531e27af",
status=<Status.Submitted: 'Submitted'>,
status_code='00",
order_datetime=datetime.datetime(2023, 1, 12, 11, 18, 3, 867490),
order_quantity=1,
deals=[]

* IRBILLFAS, Response Code: 0 | Event Code: 0 | Info: host '218.32.76.102:80" ..., AREMINERE LAIG GRS LFASREEXRTEGETR. &
EREBILAR, FRE—THRRENE

a. 7£ apaEes R E TR

b. hrABRA]

C. signed RIEEAIIRSRAEER

ESEEREETIER Failed , BEMERFLEMNE railed , FRIERIMERETEARBRIIT place_order
SRR

BHEFTE

HETER

B

verion>=1.0 verion<1.0

# FmiE - EAGIEIE, BIS3UtE
contract = min(
[
x for x in api.Contracts.Futures.TXF
if x.code[-2:] not in ["R1", "R2"]
1,

key=lambda x: x.delivery_date

)

# HIEEFE - SRR
order = api.Order(

action=sj.constant.Action.Buy, # BER
price=15000, # 1B
quantity=1, # g2
price_ty, .constant. FuturesPriceType.LMT, # EHERER
order_type=sj.constant.OrderType.ROD, # EELEM
octype=sj.constant. Futures0CType.Auto, # B35l
account=api . futopt_account # TERR

)

# T8

trade = api.place_order(contract, order)

# Bt - EAGIEHE, AR
contract = min(
[
x for x in api.Contracts.Futures.TXF
if x.code[-2:] not in ["R1", "R2"]
1,
key=lambda x: x.delivery_date

)

# HIEERE - HEBULE
order = api.Order(

action=sj.constant.Action.Buy, # BER
price=15000, # fE%
quantity=1, # B
price_type=sj.constant.FuturesPriceType.LMT,  # ZFEL{EIRER
order_type=sj.constant.FuturesOrderType.ROD,  # Z=EI&MF
octype=sj.constant.Futures0CType.Auto, # BB
account=api . futopt_account # TEMRSR

)

# TE

trade = api.place_order(contract, order)

-15/150 - Copyright © 2025 SinoPac



4.1.3 RBIEREE

St

Trade(
contract=Stock(...),
order=0rder(...),
status=OrderStatus(
id="'531e27af",
status=<Status.Submitted: 'Submitted'>,
status_code='00",

order_quantity=1,
deals=[]

order_datetime=datetime.datetime(2023, 1, 12, 11, 18, 3, 867490),

Response Code: 0 | Event Code: 0 | Info: host '218.32.76.102:80', IP 218.32.76.102:80 (host 1 of 1) (host connection attempt 1 of 1) (total connection attempt 1 of 1) | Event: Session up

* IREIEFAS, Response Code: 0 | Event Code: 0 | Info: host '218.32.76.102:80' ...

EREBILAR, FRE—THRRENE
a. 7£ apaEes R E TR
b. hrABRA]
C. signed RIEEAIIRSRAEER

* BETEAREERFES Failed , EIEMZEFTEIREE Failed ,

- T
- MEERTE

FHRTEAAPIAE

SEIERERYEENESTEE SRR B RAT place_order

, REREHIHER LAEGRS. KASRBEXRTESGHRET. &

Atention

EEHA, FEREBUTIRENE

* APITEZHZRBAFNAPTAGERERE, MUFEZER
* TERTAIE R RIETRIE

%, HIERASIAE

* FEAPLAGEZ (9557 8)

&Hﬁ%

version>=1.0 version<1.0
import shioaji as sj

api = sj.Shioaji(simulation=False) # Production Mode
accounts = api. login(
api_key="YOUR_API_KEY", # edit it
secret_key="YOUR_SECRET_KEY" # edit it
)

accounts
import shioaji as sj

api = sj.Shioaji(simulation=False) # Production Mode
accounts = api. login(

person_id="YOUR_PERSON_ID", # edit it
passwd="YOUR_PASSWORD" , # edit it
)
accounts

-16/150 -
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4.1.3 RBIEREE

St

Response Code: 0 | Event Code: 0 | Info: host '203.66.91.161:80', hostname '203.66.91.161:80' IP 203.66.91.161:80 (host 1 of 1) (host connection attempt 1 of 1) (total connection attempt 1 of 1)

| Event: Session up

[FutureAccount (person_id='QBCCAIGJBJ', broker_id='F002000', account_id='9100020", signed=True, username='PAPIUSER01'),

StockAccount (person_id="QBCCAIGJBJ', broker_id='9A95", account_id='0504350", username='PAPIUSER01')]

* signed=True : Z8ZFERAIE! Ex: FutureAccount.

* signed=False B signed FREE/: LEIRSEH A EBAPLAIE S M AREZEAPI FEX 4. Ex: StockAccount.

&

. EIZRHE T E eleader
eleader download

. & A eleader
login eleader
- e ESIRP BEFLE(3303)IRMEERIERE
eleader account
CA step
RFRIRES R
CA info

RRFESE

c B ERAERRETMARSE

* MNREEAMacOS, FIREEEEIRAE LIRTE, RIVEREFER docker KE{Tshioajio

result = api.activate_ca(
ca_path="/c/your/ca/path/Sinopac.pfx",
ca_passwd="YOUR_CA_PASSWORD" ,
person_id="Person ID of this Ca",

)

print(result)
# True

e

£ Windows R, MRXHEEER \ ROWXH, ERERTERS /o

SR REE A

api.get_ca_expiretime("Person ID")

-17/150 -
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https://www.sinotrade.com.tw/CSCenter/CSCenter_13_3
https://github.com/Sinotrade/Shioaji

4.1.4 AIHE X

Bk, RTEEmEREEIENER v BIiIMNEE sj-trading EFISAERIEZNETD.
BN RERRMWIZIETUBE sj-trading https://github.com/Sinotrade/sj-trading-demos

BIMUER git ASRBERRERD At AT U EEER

4.1.4 A FREHH

%éi

git clone https://github.com/Sinotrade/sj-trading-demo.git
cd sj-trading-demo

TEEME—S —F N B AT A R
SHIOAJI kR

¥EHY Shioaji kA&

Qﬂﬂﬁlkﬁ%ﬂ

1E src/sj_trading/__init__.py 38

def show_version() -> str:
print(f"Shioaji Version: {sj.__version__}")
return sj.__version__

Pamrmonns

7E pyproject.toml I8 version FYIEH

[project.scripts]
version = "sj_trading:show_version"

BT uv run version FLRTIAEE) Shioaji BIRRAEF

Shioaji Version: 1.2.0

-18/150 -
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https://github.com/Sinotrade/sj-trading-demo

4.1.4 A FREHH

HETEHE

QE'FE;]'JEﬂ‘Ei

£ src/sj_trading FTIBIEZ testing_flow.py
FEUTAR

import shioaji as sj
from shioaji.constant import Action, StockPriceType, OrderType
import os

def testing_stock_ordering():
ARBREEA

api = sj.Shioaji(simulation=True)

accounts = api. login(
api_key=os.environ["API_KEY"],
secret_key=os.environ["SECRET_KEV"],

)

# BT R FROIRA

print(f"Available accounts: {accounts}")

api.activate_ca(
ca_path=os.environ["CA_CERT_PATH"],
ca_passwd=os.environ["CA_PASSWORD"],

)

# #fFTEMN Contract

# 15 2890 KE&AH

contract = api.Contracts.Stocks["2890"]
print(f"Contract: {contract}")

# EITZRSTTEM Order

order = sj.order.StockOrder(
action=Action.Buy, # Bt
price=contract.reference, # LIFH{EEE
quantity=1, # FTE#H=E
price_type=StockPriceType.LMT, # PR{EE
order_type=OrderType.ROD, # EHAEME
account=api.stock_account, # {EFRTERAIRS

)
print(f"Order: {order}")

# XHZEFEE
trade = api.place_order(contract=contract, order=order)
print(f"Trade: {trade}")

# BIRIE
api.update_status()
print(f"Status: {trade.status}")

T

TE pyproject.toml B stock_testing FUIEH

[project.scripts]
stock_testing = "sj_trading.testing_flow:testing_stock_ordering"

1T uv run stock_testing FABAIREITRIE TET
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HETERE

4.1.4 A FREHH

gﬂmETE;ﬂlﬁ

from shioaji.constant import (
FuturesPriceType,
FuturesOCType,

)

def testing_futures_ordering():

# AEEREA

api = sj.Shioaji(simulation=True)

accounts = api. login(
api_key=os.environ["API_KEY"],
secret_key=os.environ["SECRET_KEV"],

)

# BEPRE R FRVIRE

print(f"Available accounts: {accounts}")

api.activate_ca(
ca_path=os.environ["CA_CERT_PATH"],
ca_passwd=os.environ["CA_PASSWORD"],

)

# BUSEH EAGIEIEARG]

contract = api.Contracts.Futures["TXFR1"]
print(f"Contract: {contract}")

# BIHIRZSL T Order

order = sj.order.FuturesOrder(

action=Action.Buy, # Ei

quantity=1, # FEHE

)
print(f"Order: {order}")

# XHES

8
print(f"Trade: {trade}")
# BHRRE

api.update_status()
print(f"Status: {trade.status}")

price=contract.reference, # WFREEHKE

price_type=FuturesPriceType.LMT, # FR{ZES
order_type=OrderType.ROD, # EHBME
octype=FuturesOCType.Auto, # BENEERTE
account=api . futopt_account, # EFRTERAIRS

1E src/sj_trading/testing_flow.py ¥MBUTAR

trade = api.place_order(contract=contract, order=order)

L e T

[project.scripts]

7E pyproject.toml FTI® futures_testing FYFES

futures_testing = "sj_trading.testing_flow:testing_futures_ordering"

17T uv run futures_testing FABIIAE

TR

I TET
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4.2 A

BALEREXEERF, BMERBHKEERR, FIFRHF.

42.1FA

”Aken login

E1.0MRAZ#R, HFIEEAToken(EREMMEALR, FHEKEYAS R MF, BRA/NRL.0, HFIEARREBEREMAZEANSE.

version>=1.0 version<1.0

import shioaji as sj

api = sj.Shioaji()

api. login(
api_key="YOUR_API_KEY",
secret_key="YOUR_SECRET_KEY"

)

import shioaji as sj

api = sj.Shioaji()

api. Login(
person_id="YOUR_PERSON_ID" ,
passwd="YOUR_PASSWORD"

)

S
[FutureAccount(person_id="", broker_id="", account_id="", signed=True, username='"),
StockAccount (person_id="", broker_id="", account_id="", signed=True, username="'')]

 If you cannot find signed in your accounts, please sign the document first.

* MNRIERIRBEFELAET signed , FERBIENT RERAPIRBARES R

I'ogin Arguments

version>=1.0 version<1.0

api_key (str): API®%H

secret_key (str): %@

fetch_contract (bool): REURENFEIMAEMEN MRS THERE (FARME: True)
contracts_timeout (int): HEENEMME timeout (FEERME: 0 ms)

contracts_cb (typing.Callable): MEERF&E4E callback (FEER{E: None)
subscribe_trade (bool): REFTEZEST/MREIER (FB&RE: True)

receive_window (int): BABNMEEMEAITER (F8EXME: 30,000 Z7)

person_id (str): HHHFH

passwd (str): 5§

hashed (bool): HEHEREEEHHhashed (FEERME: False)

fetch_contract (bool): REMRRENPEMERIERL[FIRE THERE (FHRIE: True)
contracts_timeout (int): EENFEMRE timeout (FEERME: 0 ms)

contracts_cb (typing.Callable): FEERFEM#E callback (FHER{E: None)
subscribe_trade (bool): R&EFTMIZEST/MAEIHK (FBRIE: True)

im

BRRAANL.OBF, AIAETEE ARULEISign data is timeout, EXRTEABBERATHE, ATHERH
BREfE. WEZFABITREBIBERERE, "I receive_window fEo

K, BRESH
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4.2.1 BA

EmNEMiECallback
version>=1.0 version<1.0

import shioaji as sj
api = sj.Shioaji()
api. Login(
api_key="YOUR_API_KEY",
secret_key="YOUR_SECRET_KEY",
contracts_ch=lambda security_type: print(f"{repr(security_type)} fetch done.")

)

import shioaji as sj
api = sj.Shioaji()
api. login(
person_id="YOUR_PERSON_ID",
passwd="YOUR_PASSWORD",
contracts_cb=lambda security_type: print(f"{repr(security_type)} fetch done.")

S

FutureAccount(person_id="", broker_i

', account_id="", signed=True, username='"),
StockAccount(person_id="", broker_id="", account_ !

signed=True, username="")

]

<SecurityType.Index: "IND'> fetch done.
<SecurityType.Future: 'FUT'> fetch done.
<SecurityType.Option: 'OPT'> fetch done.
<SecurityType.Stock: 'STK'> fetch done.

FTRIZFE/ MR
BrHRHE2MEA LBE T LGABET RS/ MAREHR. EREMN login BIBE subscribe_trade , THERIER True , B BEAREETRAE RITAIZEE/AZK(E
$E0

version>=1.0 version<1.0

import shioaji as sj

api = sj.Shioaji()

api. login(
api_key="YOUR_API_KEY",
secret_key="YOUR_SECRET_KEY",
subscribe_trade=True

)

import shioaji as sj

api = sj.Shioaji()

api. Login(
person_id="YOUR_PERSON_ID",
passwd="YOUR_PASSWORD" ,
subscribe_trade=True

B—EARE, HIFERIEEHAPI subscribe_trade & unsubscribe_trade , ENAIETRISECEETBIET BIEST/M3 Bk,

Qbscrihe trade

api.subscribe_trade(account)

quhscribe trade

api.unsubscribe_trade(account)
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4.2.2 hR5E

4.2.2 1ESE
IESRFIR

accounts = api. List_accounts()
accounts

S

# print(accounts)

[
FutureAccount(person_id="PERSON_ID_1', broker_id="BROKER_ID_1', account_id="ACCOUNT_ID_1', signed=True, username='USERNAME_1'),
FutureAccount (person_id="PERSON_ID_2', broker_id="BROKER_ID_2', account_ ACCOUNT_ID_2', username='USERNAME 2'),
StockAccount(person_id="'PERSON_ID_3', broker_ BROKER_ID_3', account_i CCOUNT_ID_3', username='USERNAME_3'),
StockAccount(person_id="PERSON_ID_4', broker_id='BROKER_ID_4', account_id="ACCOUNT_ID_4', signed=True, username='USERNAME_4')

* & signed TEIRSRFIRPARHIE, WE ACCOUNT ID 2 & ACCOUNT ID 3, ARZIRSEHABEEHE M ATHENRERPHRGERS, 78
RBRFE .

FERRIRER

# HIETARRIRSE
print(api.futopt_account)

S

FutureAccount (person_id="PERSON_ID_1', broker_id="BROKER_ID_1', account_id="ACCOUNT_ID_1', signed=True, username='USERNAME_1')

# FERRMUHALSIRSEAE ACCOUNT_ID_18B#%AE ACCOUNT_ID_2
api.set_default_account(accounts[1])
print(api.futopt_account)

S

FutureAccount (person_id="'PERSON_ID_2', broker_id='BROKER_ID_2', account_id="'ACCOUNT_ID_2', username='USERNAME_2')

TEOrderFhFEIEERM. BLEFRSEHEMALTE,

order = api.Order(
price=12,
quantity=1,
action=sj.constant.Action.Buy,
price_type=sj.constant.StockPriceType.LMT,
order_type=sj.constant.OrderType.ROD,
order_Llot=sj.constant.StockOrderLot.Common
account=api .stock_account
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4.2.3 BH

4.2.3 &5H

EHINRER AT Pin kR m BANEE. 2 7TRMEENRE, FfI12021/08/065 S IRGIERE, EAERNHERIEIEAR—ERFHNE

TE o

api . logout()
# True
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4.3 FEmEE

AmESTERS 1A RER, FIITE. FTRTE.. %

T RMMTES ARG miE:

4.3 FmiE

* AL BEARIE, BREMTHERE. BEETHERENTEXEEMERE FERTRES THTEM, AIFIA Contracts. status KT THAA

HE, contracts_timeout FREZA10000, EfFEFION TEHERIE,

version>=1.0 version<1.0

import shioaji as sj

api = sj.Shioaji()

api. login(
api_key="YOUR_APT_KEY",
secret_key="YOUR_SECRET_KEY",
contracts_timeout=10000,

)

import shioaji as sj

api = sj.Shioaji()

api. Login(
person_id="YOUR_PERSON_ID",
passwd="YOUR_PASSWORD"
contracts_timeout=10000,

* HiE2: BEREEEAR TEHEMAIE, 15 fetch_contract FXTEA False o FJF fetch_contracts &7 MAAE

version>=1.0 version<1.0

import shioaji as sj

api = sj.Shioaji()

api. Login(
api_key="YOUR_API_KEY",
secret_key="YOUR_SECRET_KEY",
fetch_contract=False,

)

api.fetch_contracts(contract_download=True)

import shioaji as sj

api = sj.Shioaji()

api. login(
person_id="YOUR_PERSON_ID",
passwd="YOUR_PASSWORD",
fetch_contract=False,

)

api. fetch_contracts(contract_download=True)

PEmRIEE
BRRMAFRENERS S ES. P8, BEEUEE. TR TIh AEF SRR Em.

api.Contracts
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4.3 EmiE

S

Contracts(Indexs=(0TC, TSE), Stocks=(OES, OTC, TSE), Futures=(BRF, CAF, CBF, CCF, CDF, CEF, CFF, CGF, CHF, CJF, CK1, CKF, CLF, CM1, CMF, CNF, CQF, CRF, CSF, CU1, CUF, CWF, CXF, CYF, CZ1, CZF,
FGF, FKF,
IAF, IHF,
LMF, LOF,
NXF, NYF,
PMF, PNF,
DCO, DEO,

DCF, DDI,
FWF, FXF,
IPF, IQF,
LVF, LWF,
ODF, OEF,
RTF, SPF,
DKO, DLO,

DDF, DEF, DFF,
FYF, FZF, G2F,
IRF, ITF, IXF,
LXF, LYF, MAF,
OGF, OHF, 0JF,
TSF, TGF, TJF,
DNO, D00, DPO,

DGF, DHF, DIF,
GAF, GCF, GDF,
IYF, IZF, JBF,
MBF, MCF, MJF,
OKF, OLF, OMF,
TXF, UDF, UNF,
DQO, DSO, DUO,

DJF, DKF,
GHF, GIF,
JFF, JNF,
MKF, MPF,
O00F, OPF,
XAF, XBF,
DVO, DWO,

DLF,
6JF,
JPF,
HOF,
00F,
XEF,
DX0,

DNF,
GLF,
JSF,
MVF,
ORF,
XIF,
GIO,

DOF, DPF,
GMF, GNF,
JWF, JZF,

DQF, DSF, DUF,
GOF, GRF, GTF,
KAF, KB1, KBF,
MX1, MXF, MYF, NAF, NBF,
0S1, OSF, OTF, OUF, OVF,
XJF), Options=(CAO, CBO,
GX0, HCO, IJO, L0O, NYA,

DVF,
GUF,
KCF,
NCF,
WF,
o,
NYO,

DWF, DXF, DYF,
GWF, GXF, GZF,
KDF, KFF, KGF,
NDF, NEF, NGF,
OXF, OYF, OZF,
(Do, CEO, CFO,
NZ0, 0AO, 0BO,

oo

DZF,
HAF,
KIF,
NHF,
PAF,
€60,
0Co,

EEF, EGF,
HBF, HCF,
KKF, KLF,
NIF, NJF,
PBF, PCF,
CHo, cJo,
0J0, OKO,

EHF, EMF,
HHF, HIF,
KOF, KPF,
NLF, NMF,
PDF, PEF,
CKo, CLo,
000, 020,

EPF,
HLF,
KSF,
NNF,
PFF,
Mo,
RHO,

o

ERF, EXF,
HOF, HS1,
KWF, LBF,
NOF, NQF,
PGF, PHF,
CNO, CQo,
RTO, TEO,

EV1,
HSF,
LCF,
NSF,
PIF,
RO,
TFO,

o

EYF, FEF, FFF,
HY1, HYF, IA1,
LE1, LEF, LIF,
NUF, NVF, NWF,
PJF, PKF, PLF,
Cso, Cxo, Czo,
TGO, TX1, TX0))

FOF,
IIF,
LQF,
NZF,
OF,
DFO,

FRF, FTF,
IJF, INF,
LRF, LTF,
OAF, OBF,
PPF, PQF,
DGO, DHO,

FUF,
OF,
LUF,

=

o

B

api.Contracts.Stocks["2890"]
# or api.Contracts.Stocks.TSE.TSE2890

S

Stock(
exchange=<Exchange.TSE: 'TSE'>,
code='2890",
symbol="TSE2890" ,
name='Xx8%',
category="17",
unit=1000,
Limit_up=19.1,
Limit_down=15.7,
reference=17.4,
update_date='2023/01/17",
day_trade=<DayTrade.Yes: 'Yes'>

Stock

exchange (Exchange): 5P {0ES, 0TC, TSE ...}
code (str): FIGEE

symbol (str): 7¥8%

name (str): FERLE

category (str): &3

unit (int): B

Limit_up (float): FRfE(E

Limit_down (float): BE{S(E

reference (float): BEE

update_date (str): EFTHHA
margin_trading_balance (int): BEEEREA
short_selling_balance (int): BE%EREE

day_trade (DayTrade): AIE & {Yes, No, OnlyBuy}

api.Contracts. Futures["TXFA3"]
# or api.Contracts.Futures.TXF.TXF202301
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4.3 EmiE

S

Future(
code="TXFA3',
symbol="TXF202301",
name='EERRHAEOL",
category="TXF',
delivery_month='202301",
delivery_date='2023/01/30",
underlying_kind="I",
unit=1,
Limit_up=16417.0,
Limit_down=13433.0,
reference=14925.0,
update_date='2023/01/18"

Fuature

code (str): FsES

symbol (str): 7¥5k

name (str): Eim%id

category (str): 48Rl
delivery_month (str): XXEIRH
delivery_date (str): #&&H
underlying kind (str): 1ZA9¥ERY
unit (int): BAfi

Limit_up (float): FRf=(E
Limit_down (float): EX{=fE
reference (float): BE(®
update_date (str): BEESR

iR

api.Contracts.Options["TX018000R3"]
# or api.Contracts.Options.TX0.TX020230618000P

S

Option(
code="TX018000R3",
symbo L="TX020230618000P" ,
name='E1E:E21#£065 18000P',
category="'TX0',
delivery_month='202306",
delivery_date='2023/06/21",
strike_price=18000,
option_right=<OptionRight.Put: 'P'>,
underlying_kind="I",
unit=1,
Limit_up=4720.0,
Limit_down=1740.0,
reference=3230.0,
update_date='2023/01/18"

b=ption

code (str): FsatES

symbol (str): F¥5E

name (str): FERRHE

category (str): #EE!
delivery_month (str): XEIBH
delivery_date (str): XEIRHI
strike_price (int or float): E#IfE
option_right (OptionRight): EE#ERI
underlying_kind (str): tZH9EE
Limit_up (float): FRfE(E

Limit_down (float): BX{=(E
reference (float): BE(E
update_date (str): SEHTESRE
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4.3 EmiE

58

Indexs ¥ ERR PR A AT A IRAIIE NS G0, ELHERRITRA, EEENERAIETE, BRFIRTE.

api.Contracts.Indexs.TSE

S

TSE(TSE001, TSE015, TSE016, TSE017, TSE018, TSE019, TSE020, TSE022, TSE023, TSE024, TSE025, TSE026, TSE028, TSE029, TSE030, TSE031, TSE032, TSE033, TSE035, TSE036, TSE037, TSE038, TSE039, TSE040,
TSE041, TSE042, TSE043, TSE004, TSE005)

api.Contracts.Indexs.TSE["001"]
# or api.Contracts.Indexs.TSE.TSE001

S

Index(
exchange=<Exchange.TSE: 'TSE'>,
code="001",
symbol="TSE001",
name="fNEsE&L"

fmdex

exchange (Exchange): ZX5PFr{0ES, 0TC, TSE ...%}
code (str): EGRES

symbol (str): 5%

name (str): Fim%E
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4.4 1TEEH

4.4.1 BNBS1TIS
Eotd
FIRET RS S AR A S BVSANE TS,

Subscribe

>> api.quote.subscribe?

Signature:
api.quote.subscribe(
contract:shioaji.contracts.Contract,
quote_type:shioaji.constant.QuoteType=<QuoteType.Tick: 'tick'>,
intraday_odd:bool=False,
version: shioaji.constant.QuoteVersion=<QuoteVersion.v0: 'v0'>,

&ote Parameters:

quote_type: FTRS%BE! {'tick', 'bidask'}
intraday_odd: #&-EAE {True, False}
version: 71&RRA {'vl', 'v0'}

TICK

R

api.quote.subscribe(
api.Contracts.Stocks["2330"],
quote_type = sj.constant.QuoteType.Tick,
version = sj.constant.QuoteVersion.vl
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4.4.1 BNEFITIR

S

QuoteVersion.vl QuoteVersion.v0
Response Code: 200 | Event Code: 16 | Info: TIC/v1/STK/*/TSE/2330 | Event: Subscribe or Unsubscribe ok

Exchange. TSE

Tick(
code = '2330',
datetime = datetime.datetime(2021, 7, 2, 13, 16, 35, 92970),
open = Decimal('590"),
avg_price = Decimal('589.05'),
close = Decimal('590"),
high = Decimal('593"),
low = Decimal('587"),
amount = Decimal('590000'),
total_amount = Decimal('8540101000'),
volume = 1,
total_volume = 14498,
tick_type =
chg_type = 4,
price_chg = Decimal('-3"),
pct_chg = Decimal('-0.505902"),
bid_side_total_vol= 6638,
ask_side_total_vol = 7860,
bid_side_total_cnt = 2694,
ask_side_total_cnt = 2705,
closing_oddlot_shares = 0,
fixed_trade_vol = 0,
suspend = 0,
simtrade = 0,
intraday_odd = 0

f

)
Response Code: 200 | Event Code: 16 | Info: MKT/*/TSE/2330 | Event: Subscribe or Unsubscribe ok

MKT/idcdmzpcro01/TSE/2330

{
'AmountSum': [1688787000.0],
'Close': [593.0],
‘Date': '2021/07/01',
'TickType': [2],
'Time': '09:10:20.628620",
'VolSum': [2837],
'Volume': [1]

BrhER

.quote.subscribe(
api.Contracts.Stocks["2330"],

quote_type = sj.constant.QuoteType.Tick,
version = sj.constant.QuoteVersion.vl,
intraday_odd = True

api
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4.4.1 BNEFITIR

S

QuoteVersion.vl QuoteVersion.v0

Response Code: 200 | Event Code: 16 | Info: TIC/v1/0DD/*/TSE/2330 | Event: Subscribe or Unsubscribe ok

Exchange. TSE

Tick(
code = '2330',
datetime = datetime.datetime(2021, 7, 2, 13, 16, 55, 544646),
open = Decimal('591"),
avg_price = Decimal('590.24415"),
close = Decimal('590"),
high = Decimal('591"),
low = Decimal('589"),
amount = Decimal('276120"),
total_amount = Decimal('204995925'),
volume = 468,
total_volume = 347307,
tick_type = 1,
chg_type = 4,
price_chg = Decimal('-3"),
pct_chg = Decimal('-0.505902"),
bid_side_total_vol= 68209,
ask_side_total_vol = 279566,
bid_side_total_cnt = 28,
ask_side_total_cnt = 56,
closing_oddlot_shares = 0,
fixed_trade_vol = 0,
suspend = 0,
simtrade = 1,
intraday_odd = 1

)

Response Code: 200 | Event Code: 16 | Info: TIC/v2/*/TSE/2330/0DDLOT | Event: Subscribe or Unsubscribe ok
TIC/v2/replay/TSE/2330/0DDLOT
{

'Date': '2021/07/01',
'Time': '09:23:36.880878",
'Close': '593',
'TickType': 1,

'Shares': 1860,
'SharesSum': 33152,

it

'Simtrade': 1
}
Fick
QuoteVersion.vl QuoteVersion.v0

code (str): ESRMREE

datetime (datetime): BRS

open (decimal): FAAE

avg_price (decimal): 358

close (decimal): PRZfE

high (decimal): HffHE(EME)

Llow (decimal): BEAHE(HRAH)

amount (decimal): FR3ZEE (NTD)

total_amount (decimal): #2pE3ZZE (NTD)

volume (int): FRAEE (BERR:3R, MPERR: &)

total_volume (int): #BARZCE (BERR:3R, BHBHR: K)
tick_type (int): ASMERI{1: SM88, 2: WA, 0: EEHE}
chg_type (int): ZRBXEEEE{1: #Rf®, 2: B, 3: T8, 4: B, 5: B=}
price_chg (decimal): 3kZk

pct_chg (decimal): #REKIE

bid_side_total_vol (int): BRMXIMEE (B &, BPER: B)
ask_side_total_vol (int): BRMXEE (B &, BPER: B)
bid_side_total_cnt (int): EMMIEL

ask_side_total_cnt (int): BIARIEH

closing_oddlot_shares (int): A&#%TAEARIIAER ()
fixed_trade_vol (int): EEMRE (BR: K, BPIR: K)
suspend (bool): EER5

simtrade (bool): &

intraday_odd (int): #&-REAEY {0: %A, 1:8BHPBH}

AmountSum (:List:float): #8348

Close (:List:float): AZ3ZME

Date (str): BHA (yyyy/MM/dd)

TickType (:List:int): POSMERRI{1: 048, 2: A, 0: BEHE)
Time (str): BERS (HH:mm:ss.fffff)

VolSum (:List:int): ¥pEZE (3R)

Volume (:List:int): & (3R)
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BIDASK

R

4.4.1 BNEFITIR

api.quote.subscribe(
api.Contracts.Stocks["2330"],
quote_type = sj.constant.QuoteType.BidAsk,
version = sj.constant.QuoteVersion.vl

S

QuoteVersion.vl QuoteVersion.v0

Response Code: 200 | Event Code: 16 | Info: QUO/v1/STK/*/TSE/2330 | Event: Subscribe or Unsubscribe ok

Exchange. TSE
BidAsk(
code = '2330',
datetime = datetime.datetime(2021, 7, 1, 9, 9, 54, 36828),
bid_price = [Decimal('593"), Decimal('592'), Decimal('591"), Decimal('590'), Decimal('589')],
bid_volume = [248, 180, 258, 267, 163],
diff_bid_vol = [3, 0, 0, 0, 0],
ask_price = [Decimal('594"), Decimal('595'), Decimal('596'), Decimal('597'), Decimal('598"')],
ask_volume = [1457, 531, 506, 90, 259],
diff_ask_vol = [0, 0, 0, 0, 0],
suspend = 0,
simtrade = 0,
intraday_odd = 0
)

Response Code: 200 | Event Code: 16 | Info: QUT/*/TSE/2330 | Event: Subscribe or Unsubscribe ok

QUT/idcdmzpcr01/TSE/2330

{
'AskPrice': [594.0, 595.0, 596.0, 597.0, 598.0],
'AskVolume': [1465, 532, 507, 92, 258],
'BidPrice': [593.0, 592.0, 591.0, 590.0, 589.0],
'BidVolume': [254, 178, 255, 268, 163],
'Date': '2021/07/01',
'Time': '09:09:48.447219"

}

BT

api.quote.subscribe(
api.Contracts.Stocks["2330"],
quote_type = sj.constant.QuoteType.BidAsk,
version = sj.constant.QuoteVersion.vl
intraday_odd=True

)
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4.4.1 BNEFITIR

S

QuoteVersion.vl QuoteVersion.v0
Response Code: 200 | Event Code: 16 | Info: QUO/v1/0DD/*/TSE/2330 | Event: Subscribe or Unsubscribe ok

Exchange. TSE
BidAsk(
code = '2330',
datetime = datetime.datetime(2021, 7, 2, 13, 17, 45, 743299),
bid_price = [Decimal('589'), Decimal('588'), Decimal('587"'), Decimal('586'), Decimal('585')],
bid_volume = [59391, 224490, 74082, 68570, 125246],
diff_bid_vol = [49874, 101808, 23863, 38712, 77704],
ask_price = [Decimal('590"), Decimal('591'), Decimal('592"), Decimal('593"), Decimal('594')],
ask_volume = [26355, 9680, 18087, 11773, 3568],
diff_ask_vol = [13251, -14347, 39249, -20397, -10591],
suspend = 0,
simtrade = 1,
intraday_odd = 1
)

Response Code: 200 | Event Code: 16 | Info: QUO/v2/*/TSE/2330/0DDLOT | Event: Subscribe or Unsubscribe ok

QUO/v2/replay/TSE/2330/0DDLOT

{
‘Date': '2021/07/01',
'Time': '09:43:47.143789',
‘BidPrice': ['592', '591', '590', '589', '588'],
'AskPrice': ['593', '594', '595' 6 '596', '597'],
'BidShares': [16979, 12009, 45045, 5501, 12956],
'AskShares': [17276, 14823, 26518, 23388, 10527],
'Simtrade': 1

}
1=
BidAsk

QuoteVersion.vl QuoteVersion.v0

code (str): PR

datetime (datetime): B

bid_price (:List:decimal): ZE{E
bid_volume (:List:int): ZE& (3&)
diff_bid_vol (:List:int): EfSI@HE (3R)
ask_price (:List:decimal): Z&EE
ask_volume (:List:int): ZE®
diff_ask_vol (:List:int): BEEHE (3R)
suspend (bool): EHERH

simtrade (bool): B

AskPrice (:List:float): ZEE
AskVolume (:List:int): EHE

BidPrice (:List:float): ZEE
BidVolume (:List:int): ZB&

Date (datetime.date): HHJ (yyyy/MM/dd)
Time (time): B¥RI (HH:mm:ss.ffffff)

QUOTE

R

api.quote.subscribe(
api.Contracts.Stocks["2330"],
quote_type = sj.constant.QuoteType.Quote,
version = sj.constant.QuoteVersion.vl
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St

Response Code: 200 | Event Code: 16 | Info: QUO/v2/STK/*/TSE/2330 | Event: Subscribe or Unsubscribe ok

Exchange.TSE,

Quote(
code='2330",
datetime=datetime.datetime(2022, 7, 1, 10, 43, 15, 430329),
open=Decimal('471.5"),
avg_price=Decimal('467.91"),
close=Decimal('461"),
high=Decimal('474"),
Llow=Decimal('461"),
amount=Decimal('461000"),
total_amount=Decimal('11834476000"),
volume=1,
total_volume=25292,
tick_type=2,
chg_type=4,
price_chg=Decimal('-15"),
pct_chg=Decimal('-3.15"),
bid_side_total_vol=9350,
ask_side_total_vol=15942,
bid_side_total_cnt=2730,
ask_side_total_cnt=2847,
closing_oddlot_shares=0,
closing_oddlot_close=Decimal('0.0"),
closing_oddlot_amount=Decimal('0"),
closing_oddlot_bid_price=Decimal('0.0"),
closing_oddlot_ask_price=Decimal('0.0"),
fixed_trade_vol=0,
fixed_trade_amount=Decimal('0"),

bid_price=[Decimal('461'), Decimal('460.5'), Decimal('460'), Decimal('459.5"), Decimal('459")],

bid_volume=[220, 140, 994, 63, 132],
diff_bid_vol=[-1, 0, 0, 0, 0],

ask_price=[Decimal('461.5"), Decimal('462'), Decimal('462.5'), Decimal('463'), Decimal('463.5")],

ask_volume=[115, 101, 103, 147, 91],
diff_ask_vol=[0, 0, 0, 0, 0],

avai L_borrowing=9579699,

suspend=0,

simtrade=0

Quote

code (str): PIREE

datetime (datetime): BRS

open (decimal): BAE&(E

avg_price (decimal): 98

close (decimal): FRZE

high (decimal): RESE(ERF®)

Low (decimal): SRAE(E(ERIR)

amount (decimal): FRZXEE (NTD)

total_amount (decimal): #2pEZZEE (NTD)

volume (int): BE3ZE

total_volume (int): $@ME

tick_type (int): PISMEERY

chg_type (int): BRBkEEEE

price_chg (decimal): BREKE

pct_chg (decimal): ARBASR

bid_side_total_vol (int): BHEMEE ()
ask_side_total_vol (int): BHEMHEE ()
bid_side_total_cnt (int): EMEMIEH
ask_side_total_cnt (int): BEAMITE
closing_oddlot_shares (int): A&#%ERAEAIIAER
closing_oddlot_close (decimal): Hf%FERYMAE
closing_oddlot_amount (decimal): #&%ERRMATEA
closing_oddlot_bid_price (decimal): M%ERE(E
closing_oddlot_ask_price (decimal): B EAE(E
fixed_trade_vol (int): EHMRZE (3R)
fixed_trade_amount (decimal): EAZRIEE
bid_price (:List:decimal): BEfE

bid_volume (:List:int) B&

diff_bid_vol (:List:int) BE@HE

ask_price (:List:decimal): HfE

ask_volume (:List:int) BH&

diff_ask_vol (:List:int) EfEISHE
avail_borrowing (int): f&3FAIFEREE

suspend (bool): EHERH

simtrade (bool): EXi&

CALLBACK

TR P RIS ENRTIBRER print WARER. TIRBEAFTRENZ=R. 5
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Tick

4.4.1 BNEFITIR

&coratorﬁi".

QuoteVersion.vl QuoteVersion.v0
from shioaji import TickSTKvl, Exchange

@api.on_tick_stk_v1()
def quote_callback(exchange: Exchange, tick:TickSTKvl):
print(f"Exchange: {exchange}, Tick: {tick}")

@api.quote.on_quote
def quote_callback(topic: str, quote: dict):
print(f"Topic: {topic}, Quote: {quote}")

Bzt

QuoteVersion.vl QuoteVersion.v0
from shioaji import TickSTKvl, Exchange

def quote_callback(exchange: Exchange, tick:TickSTKvl):
print(f"Exchange: {exchange}, Tick: {tick}")

api.quote.set_on_tick_stk_vl_callback(quote_callback)

def quote_callback(topic: str, quote: dict):
print(f"Topic: {topic}, Quote: {quote}")

api.quote.set_quote_callback(quote_callback)

S

QuoteVersion.vl QuoteVersion.v0

Exchange: Exchange.TSE, Tick: Tick(code='2330"', datetime=datetime.datetime(2021, 7, 2, 13, 16, 35, 92970), open=Decimal('590'), avg_price=Decimal('589.05'), close=Decimal('590"),
high=Decimal('593"), low=Decimal('587"), amount=Decimal('590000'), total_amount=Decimal('8540101000'), volume=1, total_volume=14498, tick_type=1, chg_type=4, price_chg=Decimal('-3"),
pct_chg=Decimal('-0.505902"), trade_bid_volume=6638, ask_side_total_vol=7860, bid_side_total_cnt=2694, ask_side_total_cnt=2705, closing oddlot_shares=0, fixed_trade_vol=0, suspend=0, simtrade=0,

intraday_odd=0)

Topic: MKT/*/TSE/2330, Quote: {'AmountSum': [4739351000.0], 'Close': [596.0], 'Date': '2021/03/30', 'TickType': [2], 'Time': '10:01:33.349431', 'VolSum': [7932], 'Volume': [1]}

BidAsk

&coratorﬁiﬂ

QuoteVersion.vl QuoteVersion.v0

from shioaji import BidAskSTKvl, Exchange

@api.on_bidask_stk_v1()
def quote_callback(exchange: Exchange, bidask:BidAskSTKvl):
print(f"Exchange: {exchange}, BidAsk: {bidask}")

@api.quote.on_quote
def quote_callback(topic: str, quote: dict):
print(f"Topic: {topic}, Quote: {quote}")
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4.4.1 BNEFITIR

&.7‘5:‘:\7

QuoteVersion.vl QuoteVersion.v0
from shioaji import BidAskSTKvl, Exchange

def quote_callback(exchange: Exchange, bidask:BidAskSTKvl):
print(f"Exchange: {exchange}, BidAsk: {bidask}")

api.quote.set_on_bidask_stk_v1_callback(quote_callback)

def quote_callback(topic: str, quote: dict):
print(f"Topic: {topic}, Quote: {quote}")

api.quote.set_quote_callback(quote_callback)

S

QuoteVersion.vl QuoteVersion.v0

Exchange: Exchange.TSE, BidAsk: BidAsk(code='2330", datetime=datetime.datetime(2021, 7, 2, 13, 17, 29, 726428), bid_price=[Decimal('589"), Decimal('588"), Decimal('587"), Decimal('586"),
Decimal('585')], bid_volume=[223, 761, 1003, 809, 1274], diff_bid_vol=[0, 0, 0, 0, 0], ask_price=[Decimal('590'), Decimal('591'), Decimal('592"), Decimal('593"'), Decimal('594")], ask_volume=[304,
232, 183, 242, 131], diff_ask_vol=[1, 0, 0, 0, 0], suspend=0, simtrade=0, intraday_odd=0)

Topic: QUT/idcdmzpcr01/TSE/2330, Quote: {'AskPrice': [590.0, 591.0, 592.0, 593.0, 594.0], 'AskVolume': [303, 232, 183, 242, 131], 'BidPrice': [589.0, 588.0, 587.0, 586.0, 585.0], 'BidVolume':
[224, 762, 1003, 809, 1274], 'Date': '2021/07/02', 'Time': '13:17:26.391840'}

Quote

Qcoratorﬁiﬁ

from shioaji import QuoteSTKvl, Exchange

@api.on_quote_stk_v1()
def quote_callback(exchange: Exchange, quote:QuoteSTKvl):
print(f"Exchange: {exchange}, Quote: {quote}")

&%‘.ﬁ:‘:\‘.

from shioaji import QuoteSTKvl, Exchange

def quote_callback(exchange: Exchange, quote:QuoteSTKvl):
print(f"Exchange: {exchange}, Quote: {quote}")

api.quote.set_on_quote_stk_v1_callback(quote_callback)

S

Exchange: TSE, Quote: Quote(code='2330', datetime=datetime.datetime(2022, 7, 1, 10, 43, 15, 430329), open=Decimal('471.5"), avg_price=Decimal('467.91'), close=Decimal('461'), high=Decimal('474"),
Llow=Decimal('461"), amount=Decimal('461000'), total_amount=Decimal('11834476000'), volume=1, total_volume=25292, tick_type=2, chg_type=4, price_chg=Decimal('-15'), pct_chg=Decimal('-3.15"),
bid_side_total_vol=9350, ask_side_total_vol=15942, bid_side_total_cnt=2730, ask_side_total_cnt=2847, closing_oddlot_shares=0, closing_oddlot_close=Decimal('0.0"),
closing_oddlot_amount=Decimal('0"), closing_oddlot_bid_price=Decimal('0.0'), closing_oddlot_ask_price=Decimal('0.0"), fixed_trade_vol=0, fixed_trade_amount=Decimal('0"),
bid_price=[Decimal('461'), Decimal('460.5'), Decimal('460'), Decimal('459.5'), Decimal('459')], bid_volume=[220, 140, 994, 63, 132], diff_bid_vol=[-1, 0, 0, 0, 0], ask_price=[Decimal('461.5"),
Decimal('462'), Decimal('462.5'), Decimal('463"), Decimal('463.5')], ask_volume=[115, 101, 103, 147, 91], diff_ask_vol=[0, 0, 0, 0, 0], avail_borrowing=9579699, suspend=0, simtrade=0)

° BB AR I —AR RS callbackiE .
* B callbackfEARIIAZ REPETHRIEET.
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4.4.1 BNEFITIR

=]
Fre! .
Subscribe
api.quote.subscribe?
Signature:
api.quote.subscribe(
contract:shioaji.contracts.Contract,
quote_type:shioaji.constant.QuoteType=<QuoteType.Tick: 'tick'>,
intraday_odd:bool=False,
version: shioaji.constant.QuoteVersion=<QuoteVersion.v0: 'v0'=,
)
Docstring: <no docstring>
Type: method
&ote Parameters:
quote_type: FTRS%BAE! {'tick', 'bidask'}
intraday_odd: #FER {True, False}
version: fT1&ARA {'v1', 'v0'}

TICK
el
api.quote.subscribe(
api.Contracts. Futures. TXF['TXF202107"'],
quote_type = sj.constant.QuoteType.Tick,
version = sj.constant.QuoteVersion.vl,
)
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S

QuoteVersion.vl QuoteVersion.v0
Response Code: 200 | Event Code: 16 | Info: TIC/v1/FOP/*/TFE/TXFG1 | Event: Subscribe or Unsubscribe ok

Exchange. TAIFEX

Tick(
code = 'TXFG1',
datetime = datetime.datetime(2021, 7, 1, 10, 42, 29, 757000),
open = Decimal('17678"),
underlying_price = Decimal('17849.57"),
bid_side_total_vol= 32210,
ask_side_total_vol= 33218,
avg_price = Decimal('17704.663999"'),
close = Decimal('17753"),
high = Decimal('17774"),
low = Decimal('17655"),
amount = Decimal('17753"),
total_amount = Decimal('913790823"),
volume = 1,
total_volume = 51613,
tick_type = 0,
chg_type = 2,
price_chg = Decimal('41'),
pct_chg = Decimal('0.231481"),
simtrade = 0

)
Response Code: 200 | Event Code: 16 | Info: L/*/TXFGL | Event: Subscribe or Unsubscribe ok

L/TFE/TXFG1

{
'Amount': [17754.0],
' AmountSum' : [913027415.0],
'AvgPrice': [17704.623134],
'Close': [17754.0],
"Code': 'TXFGL',
'Date': '2021/07/01',
‘DiffPrice': [42.0],
'DiffRate': [0.237127],
'DiffType': [2],
'High': [17774.0],
"Low': [17655.0],
'Open': 17678.0,
'TargetKindPrice': 17849.57,
'TickType': [2],
'Time': '10:42:25.552000',
'TradeAskVolSum': 33198,
'TradeBidVolSum': 32180,
'VolSum': [51570],
"Volume': [1]
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Frck

QuoteVersion.vl QuoteVersion.v0

code (str): PIGEE

datetime (datetime.datetime): HH

open (Decimal): BIEEE

underlying_price (Decimal): iZHO¥ER
bid_side_total_vol(int): BBMHEE (lot)
ask_side_total_vol(int): BAMIEE (lot)

avg_price (Decimal): 358

close (Decimal): REZZ(E

high (Decimal): SREfHE(ERIAR)

Llow (Decimal): FEAHE(HRAHE)

amount (Decimal): F3ZEE (NTD)

total_amount (Decimal): #2pK3ZZE (NTD)

volume (int): ARZZE (lot)

total_volume (int): $8M3TE (lot)

tick_type (int): RAMERI{1: 448, 2: RER, 0: EEYIE}
chg_type (int): AREXFEEE{1: 3&(®, 2: J&, 3: T, 4: B, 5: K(F}
price_chg (Decimal): 3kZk

pct_chg (Decimal): FEEKIE (%)

simtrade (int): =&

Amount (list of float): Fi3cEE (FIZME)

AmountSum (Llist of float): ¥EpRZcEE (FERLZ(E)

AvgPrice (list of float): ¥9f&

Close (Llist of float): FIZfE

Code (str): FEGRAMRES

Date (str): BHA (yyyy/MM/dd)

DiffPrice (List of float): #REk

DiffRate (list of float): FREKIE (%)

DiffType (list of int): ZREXEEEC{1l: PRIE, 2: 7R, 3: FH&, 4: B, 5: %=}
High (list of float): SmE(EHRME)

Low (List of float): REME(ERIE)

Open (float): BOA&ME

TargetKindPrice float: 1EAU4MEM

TickType (:list:int): POSMERRI{1: 048, 2: Pufig, 0: BEHE)
Time (str): B§RS (HH:mm:ss.ffffff)

TradeAskVolSum (int): ERERASHEE (lot)

TradeBidVolSum (int): BEMMAHEE (lot)

VolSum (list of int): ¥ME (lot)

Volume (list of int): Ak3Z&E (lot)

BIDASK

il

api.quote.subscribe(
api.Contracts. Futures. TXF[ 'TXF202107'],
quote_type = sj.constant.QuoteType.BidAsk,
version = sj.constant.QuoteVersion.vl
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S

QuoteVersion.vl QuoteVersion.v0

Response Code: 200 | Event Code: 16 | Info: QUO/v1/FOP/*/TFE/TXFG1 | Event: Subscribe or Unsubscribe ok

Exchange. TAIFEX
BidAsk(
code = 'TXFG1',
datetime = datetime.datetime(2021, 7, 1, 10, 51, 31, 999000),
bid_total_vol = 66,
ask_total_vol = 101,
bid_price = [Decimal('17746'), Decimal('17745'), Decimal('17744'), Decimal('17743"'), Decimal('17742')],
bid_volume = [1, 14, 19, 17, 15],
diff_bid_vol = [0, 1, 0, 0, 0],
ask_price = [Decimal('17747'), Decimal('17748"), Decimal('17749'), Decimal('17750"), Decimal('17751')],
ask_volume = [6, 22, 25, 32, 16],
diff_ask_vol = [0, 0, 0, 0, 0],
first_derived_bid_price = Decimal('17743"),
first_derived_ask_price = Decimal('17751"),
first_derived_bid_vol = 1,
first_derived_ask_vol = 1,
underlying_price = Decimal('17827.94'),
simtrade = 0

)
Response Code: 200 | Event Code: 16 | Info: Q/*/TXFGL | Event: Subscribe or Unsubscribe ok

Q/TFE/TXFG1
{
'AskPrice': [17747.0, 17748.0, 17749.0, 17750.0, 17751.0],
'AskVolSum': 99,
'AskVolume': [6, 22, 25, 31, 15],
'BidPrice': [17746.0, 17745.0, 17744.0, 17743.0, 17742.0],
'BidVolSum': 81,
'BidVolume': [1, 12, 23, 25, 20],
"Code': 'TXFG1',
'Date': '2021/07/01',
'DiffAskVol': [0, 0, 0, 0, 0],
'DiffAskVolSum': 0,
'DiffBidvol': [0, 0, 2, 0, 0],
'DiffBidVolSum': 0,
'FirstDerivedAskPrice': 17751.0,
'FirstDerivedAskVolume': 1,
'FirstDerivedBidPrice': 17743.0,
'FirstDerivedBidVolume': 1,
'TargetKindPrice': 17828.46,
'Time': '10:51:29.999000"
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BidAsk
QuoteVersion.vl QuoteVersion.v0
code (str): PIGEE
datetime (datetime.datetime): BEFS
bid_total_vol (int): ZEEH&] (lot)
ask_total_vol (int): ZE&} (lot)
bid_price (:List:decimal): ZEE
bid_volume (:List:int): ZE& (lot)
diff_bid_vol (:List:int): ZEERFEE (lot)
ask_price (:List:decimal): ZHE{E
ask_volume (:List:int): ZHE (lot)
diff_ask_vol (:List:int): ZEERFEE (lot)
first_derived_bid_price (decimal): #TE—1EZEEME
first_derived_ask_price (decimal): #TE—1EEHME
first_derived_bid_vol (int): fTE—1EEHE
first_derived_ask_vol (int): fTE—tEEHE
underlying_price (decimal): 1ZRY¥fEE
simtrade (int): =&
AskPrice (:List:float): ZEE
AskVolSum (int): ZEEEE(Llot)
AskVolume (:List:int): EEHE
BidPrice (:List:float): ZEE
BidVolSum (int): ZE=E#25t(lot)
BidVolume (:List:int): ZBE
Code (str): MRS
Date (str): BIHA (yyyy/MM/dd)
DiffAskVol (:List:int): PEfEIZEE(lot)
DiffAskVolSum (int):
DiffBidVol (:List:int): E{ERREE(lot)
DiffBidVolSum (int):
FirstDerivedAskPrice (float): $TE—IEEEM
FirstDerivedAskVolume (int): 14— tEEHE
FirstDerivedBidPrice (float): $T4—EEEME
FirstDerivedBidVolume (int): fT4E—EEE®
TargetKindPrice (float): iZHIMMERE
Time (str): B§RS (HH:mm:ss.ffffff)
CALLBACK
FERARR F RIS RN TBEER print WA ER, AIRBEATRENHE, FEOTHENETER,
Tick
Qcoratorﬁiﬁ
QuoteVersion.vl QuoteVersion.v0

from shioaji import TickFOPv1, Exchange

@api.on_tick_fop_v1()
def quote_callback(exchange:Exchange, tick:TickFOPv1):
print(f"Exchange: {exchange}, Tick: {tick}")

@api.quote.on_quote
def quote_callback(topic: str, quote: dict):
print(f"Topic: {topic}, Quote: {quote}")

&%75:‘:\7

QuoteVersion.vl QuoteVersion.v0
from shioaji import TickFOPv1, Exchange

def quote_callback(exchange:Exchange, tick:TickFOPv1):
print(f"Exchange: {exchange}, Tick: {tick}")

api.quote.set_on_tick_fop_vl_callback(quote_callback)

def quote_callback(topic: str, tick: dict):
print(f"Topic: {topic}, Tick: {tick}")

api.quote.set_quote_callback(quote_callback)
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S

'TradeBidVolSum': 61520, 'VolSum': [95303], 'Volume': [1]}

QuoteVersion.vl QuoteVersion.v0

Exchange: Exchange.TAIFEX, Tick: Tick(code='TXFG1l', datetime=datetime.datetime(2021, 7, 2, 13, 17, 22, 784000), open=Decimal('17651'), underlying_price=Decimal('17727.12"),
trade_bid_total_vol=61550, trade_ask_volume=60914, avg_ price=Decimal('17657.959752"), close=Decimal('17653"), high=Decimal('17724"), low=Decimal('17588"), amount=Decimal('35306'),
total_amount=Decimal('1683421593"), volume=2, total_volume=95335, tick_type=1, chg_type=2, price_chg=Decimal('7'), pct_chg=Decimal('0.039669'), simtrade=0)

Topic: L/TFE/TXFG1, Quote: {'Amount': [17654.0], 'AmountSum': [1682856730.0], 'AvgPrice': [17657.961764], 'Close': [17654.0], 'Code': 'TXFG1', 'Date': '2021/07/02', 'DiffPrice': [8.0],
'DiffRate': [0.045336], 'DiffType': [2], 'High': [17724.0], 'Low': [17588.0], 'Open': 17651.0, 'TargetKindPrice': 17725.14, 'TickType': [1], 'Time': '13:17:16.533000', 'TradeAskVolSum': 60890,

BidAsk

Qcoratorﬁiﬁ

from shioaji import BidAskFOPv1, Exchange

@api.on_bidask_fop_v1()
def quote_callback(exchange:Exchange, bidask:BidAskFOPv1):
print(f"Exchange: {exchange}, BidAsk: {bidask}")

@api.quote.on_quote
def quote_callback(topic: str, quote: dict):
print(f"Topic: {topic}, Quote: {quote}")

QuoteVersion.vl QuoteVersion.v0

&.ﬁiﬁ

from shioaji import BidAskFOPv1, Exchange

def quote_callback(exchange:Exchange, bidask:BidAskFOPv1):
print(f"Exchange: {exchange}, BidAsk: {bidask}")

api.quote.set_on_bidask_fop_vl_callback(quote_callback)

def quote_callback(topic: str, quote: dict):
print(f"Topic: {topic}, Quote: {quote}")

api.quote.set_quote_callback(quote_callback)

QuoteVersion.vl QuoteVersion.v0

S

'DiffBidVolSum': 0, 'FirstDerivedAskPrice':
'13:17:57.809000' }

QuoteVersion.vl QuoteVersion.v0

Exchange: Exchange.TAIFEX, BidAsk: BidAsk(code='TXFG1', datetime=datetime.datetime(2021, 7, 2, 13, 18, 0, 684000), bid_total_vol=69, ask_total_vol=94, bid_price=[Decimal('17651"),
Decimal('17650'), Decimal('17649"), Decimal('17648'), Decimal('17647')], bid_volume=[10, 12, 18, 18, 11], diff_bid_vol=[0, 0, 0, 0, 0], ask_price=[Decimal('17653"'), Decimal('17654"),
Decimal('17655'), Decimal('17656'), Decimal('17657')], ask_volume=[6, 17, 29, 22, 20], diff_ask_vol=[0, 0, 0, 0, 0], first_derived_bid_price=Decimal('17647"),
first_derived_ask_price=Decimal('17657'), first_derived_bid_vol=2, first_derived_ask_vol=3, underlying_price=Decimal('17725.5'), simtrade=0)

Topic: Q/TFE/TXFGL, Quote: {'AskPrice': [17653.0, 17654.0, 17655.0, 17656.0, 17657.0], 'AskVolSum': 85, 'AskVolume': [3, 16, 24, 22, 20], 'BidPrice': [17651.0, 17650.0, 17649.0, 17648.0,
17647.0], 'BidVolSum': 67, 'BidVolume': [10, 10, 18, 18, 11], 'Code': 'TXFG1', 'Date': '2021/07/02', 'DiffAskVol': [-4, -2, 0, 0, 0], 'DiffAskVolSum': 0, 'DiffBidvol': [1, 0, 2, 0, 0],
17657.0, 'FirstDerivedAskVolume': 3, 'FirstDerivedBidPrice': 17647.0, 'FirstDerivedBidVolume': 2, 'TargetKindPrice': 17716.19, 'Time':

* BEEEfERIcallback AT UB REETHRER.
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4.4.2 BFELITIE

Ticks

BEAXAUU—BX, EEHERNIEERNREREE, BRAEMEIRS HHTicks,

4.4.2 EPITH

fexs

api.ticks?
Signature:
api.ticks(

contract: shioaji.contracts.BaseContract,
date: str = '2022-12-26',

time_start: Union[str, datetime.time] = None,
time_end: Union[str, datetime.time] = None,
last_cnt: int = 0,
timeout: int = 30000,
cb: Callable[[shioaji.data.Ticks], NoneType] = None,

) -> shioaji.data.Ticks

Docstring:
get contract tick volumn

query_type: shioaji.constant.TicksQueryType = <TicksQueryType.AllDay: 'AllDay'>,

IS E B TICKS

ticks = api.ticks(
contract=api .Contracts.Stocks["2330"],
date="2023-01-16"

)

ticks

S

Ticks(

close=[506.0, 505.0, 506.0, 506.0],
volume=[3340, 1, 17, 2],
bid_price=[505.0, 505.0, 506.0, 506.0],
bid_volume=[122, 320, 60, 58],
ask_price=[506.0, 506.0, 507.0, 507.0],
ask_volume=[13, 22, 702, 702]
tick_type=[1, 2, 1, 2]

t5=[1673859600113699000, 1673859600228800000, 1673859600244294000, 1673859600308595000],

Ticks

ts (int): timestamp

close (float): AMR3ZE

volume (int): FRAE

bid_price (float): ZEE

bid_volume (int): ZE&E

ask_price (float): ZEfE

ask_volume (int): ZH&E

tick_type (int): PISMAERI{1: 488, 2: AR, 0: HEE¥IE}

@piDataFrame

import pandas as pd

df = pd.DataFrame({**ticks})
df.ts = pd.to_datetime(df.ts)
df .head()
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4.4.2 EPITH

S

ts ask_price close bid_volume volume ask volume tick_type bid_price
2023-01-16 506 506 122 3340 13 1 505
09:00:00.113699
2023-01-16 506 505 320 1 22 2 505
09:00:00.228800
2023-01-16 507 506 60 17 702 1 506
09:00:00.244294
2023-01-16 507 506 58 2 702 2 506
09:00:00.308595
J

i

1 ERRIEE TICKS

ticks = api.ticks(
contract=api .Contracts.Stocks["2330"],
date="2023-01-16",
query_type=sj.constant.TicksQueryType.RangeTime,
time_start="09:00:00",
time_end="09:20:01"

)

ticks

S

Ticks(
ts=[1673859600113699000, 1673859600228800000, 1673859600244294000, 1673859600308595000],
close=[506.0, 505.0, 506.0, 506.0],
volume=[3340, 1, 17, 2],
bid_price=[505.0, 505.0, 506.0, 506.0],
bid_volume=[122, 320, 60, 58],
ask_price=[506.0, 506.0, 507.0, 507.0],
ask_volume=[13, 22, 702, 702]
tick_type=[1, 2, 1, 2]

:0E

R BE TICKS

ticks = api.ticks(
contract=api .Contracts.Stocks["2330"],
date="2023-01-16",
query_type=sj.constant.TicksQueryType.LastCount,
last_cnt=4,

)

ticks

S

Ticks(
t5=[1673859600113699000, 1673859600228800000, 1673859600244294000, 1673859600308595000],
close=[506.0, 505.0, 506.0, 506.0],
volume=[3340, 1, 17, 2],
bid_price=[505.0, 505.0, 506.0, 506.0],
bid_volume=[122, 320, 60, 58],
ask_price=[506.0, 506.0, 507.0, 507.0],
ask_volume=[13, 22, 702, 702]
tick_type=[1, 2, 1, 2]
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4.4.2 EPITH

KBar

aars

api.kbars?

Signature:
api.kbars(
contract: shioaji.contracts.BaseContract,
start: str = '2023-01-15',
end: str = '2023-01-16',
timeout: int = 30000,
cb: Callable[[shioaji.data.Kbars], NoneType] = None,
) -> shioaji.data.Kbars
Docstring:
get Kbar

kbars = api.kbars(
contract=api .Contracts.Stocks["2330"],
start="2023-01-15",
end="2023-01-16",

)

kbars
S

Kbars(
ts=[167 , 167385972 , 16738597 , 167 1,
Open=[506.0, 505.0, 505.0, 504.0],
High=[508.0, 506.0, 506.0, 505.0],
Low=[505.0, 505.0, 504.0, 504.0],
Close=[505.0, 505.0, 504.0, 504.0],
Volume=[5308, 1018, 543, 209]

)

Kbars

ts (int): timestamp

Open (float): open price

High (float): the highest price
Low: (float): the lowest price
Close (float): close price
Volume (int): volume

#ryDataFrame

import pandas as pd

df = pd.DataFrame({**kbars})
df.ts = pd.to_datetime(df.ts)
df.head()
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Tf

4.4.2 BE$

s
)

S
Close Amount Low Volume ts Open High
505 2.68731e+09 505 5308 2023-01-16 506 508
09:01:00
505 5.14132e+08 505 1018 2023-01-16 505 506
09:02:00
504 2.74112e+08 504 543 2023-01-16 505 506
09:03:00
504 1.0542e+08 504 209 2023-01-16 504 505
09:04:00
BRESE AR
mstorical Periods
Start Date End Date
Index 2020-03-02 Today
Stock 2020-03-02 Today
Futures 2020-03-22 Today
EEREEW

HEEW—BE3H, SHEITEEN, TEMEEREHIREER api Contracts 1, # TEISEEINAESNELER, RfIRHEEIEESH. R,

R2 BIEARCRBENEEMESH, IS ETEEEERMINEH. ERIER R, R SHREVSEEER, fImN

api.Contracts.Futures.TXF.TXFR1 o LA TFEE/RUNMEIGER R1, R2 SHIEVSRIEAEASHIFESE Ticks M Kbars o

Ticks

fexs

ticks = api.ticks(

date="2020-03-22"

)
ticks

contract=api .Contracts.Futures.TXF.TXFR1,

S

Ticks(
ts=[1616166000030000000,
close=[16011.0, 16013.0,
volume=[49, 2, 2, 1],
bid_price=[0.0, 16011.0,
bid_volume=[0, 1, 1, 1],
ask_price=[0.0, 16013.0,
ask_volume=[0, 1, 1, 1]
tick_type=[1, 1, 1, 2]

1616166000140000000, 1616166000140000000, 1616166000190000000] ,

16014.0, 16011.0],
16011.0, 16011.0],

16013.0, 16013.0],

Kbars
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4.4.2 EPITH

gars

kbars = api.kbars(
contract=api .Contracts.Futures. TXF.TXFR1,
start="2023-01-15",
end="2023-01-16",

)

kbars

S

Kbars(

t5=[16164027 , 1616402
0Open=[16018.0, 16018.0, 16000.0, 15992.0],
High=[16022.0, 16020.0, 16005.0, 15999.0],
Low=[16004.0, 16000.0, 15975.0, 15989.0],
Close=[16019.0, 16002.0, 15992.0, 15994.0],
Volume=[1791, 864, 1183, 342]

, 161640

, 161640;
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0y

4.4.3 Gk

4.4.3 TimIRER

TIHRERES. PEREERETET. WAL SHEE. ZaE. REE. KEBE. 2BE. 9E. A8, BAXE. ZEE. ZEE. &
B EEEMFE,

)

TIHREBER&EZ5001EE m.

bt

Histem

>> api.snapshots?

Signature:

api.snapshots(
contracts: List[Union[shioaji.contracts.Option, shioaji.contracts.Future, shioaji.contracts.Stock, shioaji.contracts.Index]],
timeout: int = 30000,
cb: Callable[[shioaji.data.Snapshot], NoneType] = None,

) -> List[shioaji.data.Snapshot]

Docstring:

get contract snapshot info

i)

contracts = [api.Contracts.Stocks['2330"'],api.Contracts.Stocks['2317"']]
snapshots = api.snapshots(contracts)
snapshots
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4.4.3 Gk

S

Snapshot (

t5=1673620200000000000,
code="'2330",
exchange="TSE',
open=507.0,

high=509.0,

Low=499.0,

close=500.0,
tick_type=<TickType.Sell: 'Sell'>,
change_price=13.5,
change_rate=2.77,
change_type=<ChangeType.Up: 'Up'>,
average_price=502.42,
volume=48,
total_volume=77606,
amount=24000000,
total_amount=38990557755,
yesterday_volume=20963.0,
buy_price=500.0,
buy_volume=122.0,
sell_price=501.0,
sell_volume=1067,
volume_ratio=3.7

),
Snapshot(

t5=1673620200000000000,
code="2317",
exchange="TSE',
open=99.0,

high=99.5,

Low=98.6,

close=98.6,
tick_type=<TickType.Sell: 'Sell'>,
change_price=0.0,
change_rate=0.0,
change_type=<ChangeType.Unchanged: 'Unchanged'>,
average_price=98.96,
volume=63,
total_volume=17809,
amount=6211800,
total_amount=1762344817,
yesterday_volume=18537.0,
buy_price=98.6,
buy_volume=607.0,
sell_price=98.7,
sell_volume=4,
volume_ratio=0.96

#ryDataframe

df

df = pd.DataFrame(s.__dict__ for s in snapshots)
df.ts = pd.to_datetime(df.ts)

S

ts code exchange open high low close tick_type change_price
2023-01-13 2330 TSE 507 509 499 500 Sell 13.5
14:30:00
2023-01-13 2317 TSE 99 99.5 98.6 98.6 Sell 0
14:30:00
J
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0y

4.4.3 WIFR

§‘Tlapshot

ts (int): BUYSEFARRIBE
code (str): ERMREE
exchange (Exchange): 5P
open (float): FAARME

high (float): Ri=fE

Llow (float): MRAKME

close (float): WER(E
tick_type (TickType): WHEEERI {None, Buy, Sell}
change_price (float): #REL
change_rate (float): AREKIE
change_type (ChangeType): #&Ek {LimitUp, Up, Unchanged, Down, LimitDown}
avgerage_price (float): &
volume (int): EE&@
total_volume (int): FEAHEE
amount (int): BERXLHE
total_amount (int): Fi3XL%E
yestoday_volume (float): HFE
buy_price (float): ZEE
buy_volume (float): ZEE&
sell_price (float): HEHME
sell_volume (int): EWE
volume_ratio (float): BFELL
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4.4.4 HEFR

4.4.4 HEHR

J—

FEHE

>> api.short_stock_sources?

Signature:
api.short_stock_sources(

contracts: List[shioaji.contracts.Stock],

timeout: int = 5000,

cb: Callable[[shioaji.data.ShortStockSource], NoneType] = None,
) -> List[shioaji.data.ShortStockSource]

i)

contracts = [
api.Contracts.Stocks['2330"],
api.Contracts.Stocks['2317']
]
short_stock_sources = api.short_stock_sources(contracts)
short_stock_sources

S

[
ShortStockSource(code='2330", short_stock_source=58260, ts=1673943433000000000),
ShortStockSource(code="2317", short_stock_source=75049, ts=1673943433000000000)
]
&5y DataFrame

df = pd.DataFrame(s.__dict__ for s in short_stock_sources)
df.ts = pd.to_datetime(df.ts)
df

St

code short_stock_source ts
2330 58260 2023-01-17 08:17:13
2317 75049 2023-01-17 08:17:13
Bt
ShortStockSource

code (str): EfRES
short_stock_source (float): HEHR
ts (int): B¥RIBIEE
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4.4.5 BEERER

4.4.5 BEEREE

Credit Enquires

>> api.credit_enquires?

Signature:
api.credit_enquires(

contracts: List[shioaji.contracts.Stock],

timeout: int = 30000,

cb: Callable[[shioaji.data.CreditEnquire], NoneType] = None,
) -> List[shioaji.data.CreditEnquire]

&l

contracts = [
api.Contracts.Stocks['2330'],
api.Contracts.Stocks['2890']
]
credit_enquires = api.credit_enquires(contracts)
credit_enquires

S

[
CreditEnquire(update_time='2020-12-11 13:30:13", system='HE', stock_id='2330", margin_unit=1381),
CreditEnquire(update_time='2020-12-11 13:30:02', system="HC', stock_id='2330", margin_unit=1371),
CreditEnquire(update_time='2020-12-11 13:30:05", system="HN', stock_id='2330", margin_unit=1357),
CreditEnquire(update_time='2020-12-11 13:30:03", system='HF', stock_id='2330", margin_unit=1314),
CreditEnquire(update_time='2020-12-09 10:56:05', systel , stock_i 890'),
CreditEnquire(update_time='2020-12-11 09:33:04', systel , stock_id='2890"),
CreditEnquire(update_time='2020-12-02 09:01:03', system='HF', stock_id='2890")

]

#@pfDataFrame

df = pd.DataFrame(c.__dict__ for c in credit_enquires)
df.update_time = pd.to_datetime(df.update_time)
df
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4.4.5 BEERER

S
margin_unit short_unit stock_id system update_time
0 1381 0 2330 HE 2020-12-11
13:30:13
1 1371 0 2330 HC 2020-12-11
13:30:02
2 1357 0 2330 HN 2020-12-11
14:31:19
3 1314 0 2330 HF 2020-12-11
14:31:19
4 0 0 2890 HE 2020-12-09
10:56:05
5 0 0 2890 HN 2020-12-11
09:33:04
6 0 0 2890 HF 2020-12-02
09:01:03
Bt
CreditEnquire

update_time (str): BEETBERI
system (str): %85I
stock_id (str): B
margin_unit (int): ZER%E
short_unit (int): %E3%E
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4.4.6 BT

4.4.6 HH7

TETRHIE. R BEBE. RXRENMREEEH T, Scanners FIF scanner_type EEVSREIBEAIHE T,

1—
§‘C‘anners

>> api.scanners?

Signature:
api.scanners(
scanner_type: shioaji.constant.ScannerType,
ascending: bool = True,
date: str = None,
count: shioaji.shioaji.ConstrainedIntValue = 100, # 0 <= count <= 200
timeout: int = 30000,
cb: Callable[[List[shioaji.data.ChangePercentRank]], NoneType] = None,
) -> List[shioaji.data.ChangePercentRank]

BERTERABEARENGERE, ascending TBRRIES True o HEHV/NEIAHEFESE ascending 3875 False o count BHHTHEE,

FIRH R

ChangePercentRank: k(B ERLIEHER
ChangePriceRank: f&{E&ARZHEF
DayRangeRank: R {EEEH R
VolumeRank: &R EHER
AmountRank: RN & EEHER

&l

Puremians

scanners = api.scanners(
scanner_type=sj .constant.ScannerType.ChangePercentRank,
count=1

)

scanners

St

ChangePercentRank (
date='2021-04-09',
code="'5211",
name='%1E",
ts=1617978600000000000,
open=16.4,
high=17.6,
low=16.35,
close=17.6,
price_range=1.25,
tick_type=1,
change_price=1.6,
change_type=1,
average_price=17.45,
volume=T7,
total_volume=1742,
amount=123200,
total_amount=30397496,
yesterday_volume=514,
volume_ratio=3.39,
buy_price=17.6,
buy_volume=723,
sell_price=0.0,
sell_volume=0,
bid_orders=237,
bid_volumes=82,
ask_orders=33,
ask_volumes=64
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#pf DataFrame

4.4.6 BT

scanners = api.scanners(
scanner_type=sj.constant.ScannerType.ChangePercentRank,
count=5

)

df = pd.DataFrame(s.__dict__ for s in scanners)

df.ts = pd.to_datetime(df.ts)

df

e

date code name ts open high low close price_range

2023-01-17 6259 =T 2023-01-17 22.8 23.75 22.45 23.75 1.3
11:11:41.030000

2023-01-17 6788 E2E 2023-01-17 107 116 107 116 9
11:19:01.924000

2023-01-17 2540 Z 1Ltk 2023-01-17 85.2 85.2 83 85.2 2.2
11:17:39.435000

2023-01-17 8478 REFE 2023-01-17 350.5 378 347 378 31
it 11:18:33.702000

2023-01-17 6612 ZSKER 2023-01-17 102 109 102 109 7
7 11:15:32.752000

J
B
éTlangePercentRank

date (str): X5H
code (str): RREMSE
name (str): RRE4LIE
ts (int): BFRIBIEC
open (float): BAARME
high (float): ®&
low (float): HEME
close (float): WXA&(E
price_range (float): {EI&ER(RSME-RIEM)
tick_type (int): PISMIER {1: A&, 2: SM&, 0: EESEME)
change_price (float): fEA&ZREL
change_type (int): 7%
{LimitUp, Up, Unchanged, Down, LimitDown}
average_price (float): ¥f&
volume (int): FRXE
total_volume (int): ¥R E
amount (int): WXL
total_amount (int): ¥EMREEE
yesterday_volume (int): FEEHRMRE
volume_ratio (float): ¥R E/FEREMRE
buy_price (float): ZEE
buy_volume (int): ZB&
sell_price (float): ZE{E
sell_volume (int): ZEE
bid_orders (int): PURRIIEE
bid_volumes (int): PUARAERRZZE
ask_orders (int): HMEH@mRERE
ask_volumes (int): HMEIERE

- 55/150 -

Copyright © 2025 SinoPac



4.5 TFE

version>=1.0 version<1.0

price (float or int): fE&
quantity (int): ZFEHE
action (str): {Buy: &, Sell: &}
price_type (str): {LMT: PR{E, MKT: ™H{&, MKP: EEEIHE}
order_type (str): Z=5t48HI {ROD, I0C, FOK}
order_cond (str): {Cash:¥RA&, MarginTrading: B4, ShortSelling:BiZ}
order_lot (str): {

Common: 284 ,

Fixing: €%,

0dd: 8B FA,

Intraday0dd: B EA

}

daytrade_short (bool): #E%E
custom_field (str): &, ARFVWAKXNNBREXFEREF, BRERRS 6
account (:obj:Account): TESMRSE
ca (binary): B

price (float or int): {&#&
quantity (int): i
action (str): {Buy: H, Sell: &}
price_type (str): {LMT: PR{E, MKT: ™H{&, MKP: EEEHE}
order_type (str): Z5ti8AI {ROD, I0C, FOK}
order_cond (str): {Cash:ZRA&, MarginTrading:B4#&, ShortSelling:BiZ}
order_lot (str): {

Common: 258 ,

Fixing: €%,

0dd : BB,

Intraday0dd: B EA

}

first_sell (str): %&EHE {true, false}
custom_field (str): i, ARFWAKXNNBEXFERET, BRERRS 6
account (:obj:Account): TESIRSE
ca (binary): B

TE

TERNBERMERENR contract X FEEH order o

Jii

api.place_order?

Signature:
api.place_order(
contract: shioaji.contracts.Contract,
order: shioaji.order.Order,
timeout: int = 5000,
cb: Callable[[shioaji.order.Trade], NoneType] = None,
) -> shioaji.order.Trade
Docstring:
placing order

B

contract = api.Contracts.Stocks.TSE. TSE2890
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4.5.1 &%

Lhn

version>=1.0 version<1.0

order = api.Order(
price=17,
quantity=3,
action=sj.constant.Action.Buy,
price_type=sj.constant.StockPriceType.LNT,
order_type=sj.constant.OrderType.ROD,
order_lot=sj.constant.StockOrderLot.Common,
# daytrade_short=False,
custom_field="test",
account=api.stock_account

)

order = api.Order(
price=17,
quantity=3,

action=sj.constant.Action.Buy,
price_type=sj.constant.TFTStockPriceType.LMT,
order_type=sj.constant.TFTOrderType.ROD,
order_lot=sj.constant. TFTStockOrderLot.Common,
# first_sell=sj.constant.StockFirstSell.No,
custom_field="test",

account=api . stock_account

"

trade = api.place_order(contract, order)
trade

S

Trade(

contract=Stock (
exchange=<Exchange.TSE: 'TSE'>,
code="'2890",
symbol="TSE2890",
name='K&& ",
category="17",
unit=1000,
Limit_up=19.05,
Limit_down=15.65,
reference=17.35,
update_date='2023/01/12",
day_trade=<DayTrade.Ves: 'Yes'>

order=0rder (
action=<Action.Buy: 'Buy'>,
price=17,
quantity=3,
id="531e27af",
seqno="'000002",
ordno="'000001",
account=Account (
account_type=<AccountType.Stock: 'S'>,
person_id="'A123456789",
broker_id="9A95",
account_id="'1234567",
signed=True
),
custom_field="test',
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>,
daytrade_short=False
),
status=OrderStatus(
id="'531e27af",
status=<Status.PendingSubmit: 'PendingSubmit'>,
status_code='00",
order_datetime=datetime.datetime(2023, 1, 12, 11, 18, 3, 867490),
deals=[]

TERREOERINZZFAEERNER, FEANRTFRETELR,

IREEHIT update_status EFET trade ¥IEFRIAREE,
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4.5.1 &%

Erznpn@mzn

api.update_status(api.stock_account)
trade

S

Trade(

contract=Stock(
exchange=<Exchange.TSE: 'TSE'>,
code="'2890",
symbol="'TSE2890",
name='k &£,
category="17",
unit=1000,
Limit_up=19.05,
Limit_down=15.65,
reference=17.35,
update_date='2023/01/12",
day_trade=<DayTrade.Yes: 'Yes'>

order=0rder (

action=<Action.Buy: 'Buy'>,

price=17,

quantity=3,

id='531e27af",

seqno='000002",

ordno="'000001",

account=Account (
account_type=<AccountType.Stock: 'S'>,
person_id="'A123456789",
broker_id="9A95",
account_id="'1234567",
signed=True

custom_field="test',
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>,
daytrade_short=False

),

status=OrderStatus(
id='531e27af",
status=<Status.Submitted: 'Submitted'>,
status_code="00",
order_datetime=datetime.datetime(2023, 1, 12, 11, 18, 3, 867490),
order_quantity=3,
deals=[]

Frmpe

PendingSubmit : fEixep
PreSubmitted : FEIEE
Submitted : fEIXRRIH
Failed : KB
Cancelled : EfMIBR
Filled : SERRIE

Filling : BRI AR
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4.5.1 &%

api.update_order?

Signature:
api.update_order(
trade: shioaji.order.Trade,
price: Union[pydantic.types.StrictInt, float] = None,
qty: int = None,
timeout: int = 5000,
cb: Ca lable[[shioaji.order.Trade], NoneType] = None,
) -> shioaji.order.Trade
Docstring: update the order price or gty

4k

O

api.update_order (trade=trade, price=17.5)
api.update_status(api.stock_account)
trade

S

Trade(
contract=Stock(
exchange=<Exchange.TSE: 'TSE'>,
code="'2890",

category=
unit=1000,

Limit_up=19.05,
Limit_down=15.65,
reference=17.35,
update_date='2023/01/12",
day_trade=<DayTrade.Yes: 'Yes'>

order=0rder (

action=<Action.Buy: 'Buy'>,

price=17,

quantity=3,

id="'531e27af",

seqno='000002",

ordno="'000001",

account=Account(
account_type=<AccountType.Stock: 'S'>,
person_id="'A123456789",
broker_id="9A95",
account_id="1234567",
signed=True

custom_field="test',
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>,
daytrade_short=False

),

status=OrderStatus(
id="'531e27af",
status=<Status.Submitted: 'Submitted'>,
status_code='00",
order_datetime=datetime.datetime(2023, 1, 12, 11, 18, 3, 867490),
modified_price=17.5,
order_quantity=3,
deals=[]

update_order HEEFRIADRETENZAHZ,
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4.5.1 &%

%(ﬁi)

api.update_order(trade=trade, qty=1)
api.update_status(api.stock_account)
trade

S

Trade(

contract=Stock(
exchange=<Exchange.TSE: 'TSE'>,
code="'2890",
symbol="'TSE2890",
name='X&&",
category="17",
unit=1000,
Limit_up=19.05,
Limit_down=15.65,
reference=17.35,
update_date='2023/01/12",
day_trade=<DayTrade.Yes: 'Yes'>

order=0rder (

action=<Action.Buy: 'Buy'>,

price=17,

quantity=3,

id='531e27af",

seqno='000002",

ordno="'000001",

account=Account (
account_type=<AccountType.Stock: 'S'>,
person_id="'A123456789",
broker_id="9A95",
account_id="1234567",
signed=True

custom_field="test',
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>,
daytrade_short=False

),

status=OrderStatus(
id='531e27af",
status=<Status.Submitted: 'Submitted'>,
status_code='00",
order_datetime=datetime.datetime(2023, 1, 12, 11, 18, 3, 867490),
order_quantity=3,
cancel_quantity=1,
deals=[]

Mz

e

api.cancel_order(trade)
api.update_status(api.stock_account)
trade
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4.5.1 &%

S

Trade(

contract=Stock(
exchange=<Exchange.TSE: 'TSE'>,
code='2890",
symbol="'TSE2890",
name='kK&&",
category="17",
unit=1000,
Limit_up=19.05,
Limit_down=15.65,
reference=17.35,
update_date='2023/01/12",
day_trade=<DayTrade.Yes: 'Yes'>

order=0rder (

action=<Action.Buy: 'Buy'>,

price=17,

quantity=3,

id='531e27af",

seqno='000002",

ordno="'000001",

account=Account(
account_type=<AccountType.Stock: 'S'>,
person_id=

signed=True

),
custom_field="test',
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>,
daytrade_short=False

)

status=OrderStatus(
id="'531e27af",
status=<Status.Cancelled: 'Cancelled'>,
status_code='00",
order_datetime=datetime.datetime(2023, 1, 12, 11, 18, 3, 867490),
order_quantity=3,
cancel_quantity=3,
deals=[]

553

Qﬁ§§ﬂkﬁ

api.update_status(api.stock_account)
trade
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4.5.1 &%

S

Trade(

contract=Stock(
exchange=<Exchange.TSE: 'TSE'>,
code="2890",
symbol="'TSE2890",
name='kK&&",
category="17",
unit=1000,
Limit_up=19.05,
Limit_down=15.65,
reference=17.35,
update_date='2023/01/12",
day_trade=<DayTrade.Yes: 'Yes'>

order=0rder (

action=<Action.Buy: 'Buy'>,

price=17,

quantity=3,

id='531e27af",

seqno='000002",

ordno="'000001",

account=Account(
account_type=<AccountType.Stock: 'S'>,
person_id=

=
=
o
o
by
o
x
=
o
o

signed=True

),
custom_field="test',
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>,
daytrade_short=False
)
status=OrderStatus(
id="'531e27af",
status=<Status.Filled: 'Filled'>,
status_code="00",
order_datetime=datetime.datetime(2023, 1, 12, 11, 18, 3, 867490),
order_quantity=3,
deals=[
Deal(seq='000001", price=17, quantity=3, ts=1673501631.62918)
]

101
25 N EE (jupyter)

HE

g

order = api.Order(
price=12,
quantity=1,
action=sj.constant.Action.Buy,
price_type=sj.constant.StockPriceType.LNT,
order_type=sj.constant.OrderType.ROD,
order_lot=sj.constant.StockOrderLot.Common,
custom_field="test",
account=api . stock_account

9

order = api.Order(
price=12,
quantity=1,
action=sj.constant.Action.Sell,
price_type=sj.constant.StockPriceType.LMT,
order_type=sj.constant.OrderType.ROD,
order_lot=sj.constant.StockOrderLot.Common,
custom_field="test",
account=api.stock_account
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4.5.1 &%

ﬂytrade Short

version>=1.0 version<1.0

order = api.Order(
price=12,
quantity=1,
action=sj.constant.Action.Sell,
price_type=sj.constant.StockPriceType.LMT,
order_type=sj.constant.OrderType.ROD,
order_lot=sj.constant.StockOrderLot.Common,
daytrade_short=True,
custom_field="test",
account=api . stock_account

)

order = api.Order(
price=12,
quantity=1,

action=sj.constant.Action.Sell,
price_type=sj.constant.TFTStockPriceType.LNT,
order_type=sj.constant.TFTOrderType.ROD,
order_Llot=sj.constant.TFTStockOrderLot.Common,
first_sell=sj.constant.StockFirstSell.Yes,
custom_field="test",

account=api .stock_account

ROD + LMT

“D + LMT

version>=1.0 version<1.0

order = api.Order(
price=12,
quantity=1,
action=sj.constant.Action.Sell,
price_type=sj.constant.StockPriceType.LMT,
order_type=sj.constant.OrderType.ROD,
order_lot=sj.constant.StockOrderLot.Common,
custom_field="test",
account=api . stock_account

)

order = api.Order(
price=12,
quantity=1,

action=sj.constant.Action.Sell,
price_type=sj.constant.TFTStockPriceType.LMT,
order_type=sj.constant.TFTOrderType.ROD,
order_lot=sj.constant.TFTStockOrderLot.Common,
custom_field="test",

account=api .stock_account
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4.5.2 HiEEFE

s

1
]

4.5.2 BERIERE

.

TERRAELE ARAES.

price (float or int): fEi%

quantity (int): ZFEHE

action (str): {Buy: &, Sell: B}

price_type (str): {LMT: BRf&, MKT: mf&, MKP: EBEIH{E}
order_type (str): Z5t485 {ROD, I0C, FOK}

octype (str): {Auto: EIEh, New: #&, Cover: &, DayTrade: Eif}
account (:obj:Account): TFEENRSE

ca (binary): B

TE

TERNBEIRMAEREN contract &2 FEEH order o

'

api.place_order?

Signature:
api.place_order(
contract: shioaji.contracts.Contract,
order: shioaji.order.Order,
timeout: int = 5000,
cb: Callable[[shioaji.order.Trade], NoneType] = None,
) -> shioaji.order.Trade
Docstring:
placing order

B

contract = api.Contracts.Futures.TXF.TXF202301

version>=1.0 version<1.0

order = api.Order(
action=sj.constant.Action.Buy,
price=14400,
quantity=3,
price_typ .constant. FuturesPriceType.LMT,
order_type=sj.constant.OrderType.ROD,
octype=sj.constant.FuturesOCType.Auto,
account=api . futopt_account

order = api.Order(

action=sj.constant.Action.Buy,
price=14400,

quantity=3
price_type=sj.constant.FuturesPriceType.LMT,
order_type=sj.constant.FuturesOrderType.ROD,
octype=sj .constant. FuturesOCType.Auto,
account=api . futopt_account
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4.5.2 BERIERE

trade
trade

"

= api.place_order(contract, order)

Trade
@

o]

)

S

S

(

ontract=Future(
code="TXFA3',
symbol="'TXF202301",
name="EAZHAES 01",
category="TXF',
delivery_month='202301"
delivery_date='2023/01/30",
underlying_kind="T",
unit=1,
Limit_up=16270.0,
Limit_down=13312.0,
reference=14791.0,
update_date='2023/01/12

rder=0rder (
action=<Action.Buy: 'Buy'>,
price=14400,
quantity=3,
id='5efffdel’,
seqno='000004",
ordno="'000003",
account=Account (

account_type=<AccountType.Future:

person_id="'A123456789",
broker_id="F002000",
account_id="1234567",
signed=True

)s

price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>

f

tatus=OrderStatus(
id="5efffdel’,

status=<Status.PendingSubmit: 'PendingSubmit'>,

status_code="00",

order_datetime=datetime.datetime(2023, 1, 12, 14, 56, 13, 995651),

deals=[]

IREEHIT update_status B FEH trade ¥ AIAREE,

TEERBH SRR ZAERRNER, FERASTFRETERRK,

api.u

Qﬁ§§ﬂfﬁ

pdate_status(api. futopt_account)

trade
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4.5.2 BERIERE

S

Trade(
contract=Future(

code="TXFA3',
symbol="TXF202301",
name="EEAFHA 01",
category="TXF',
delivery_month='202301",
delivery_date='2023/01/30",
underlying_kind="1",
unit=1,
Limit_up=16270.0,
Limit_down=13312.0,
reference=14791.0,
update_date='2023/01/12'

order=0rder (

action=<Action.Buy: 'Buy'>,

price=14400,

quantity=3,

id="5efffdel’,

seqno='000004",

ordno="'000003",

account=Account (
account_type=<AccountType.Future: 'F'>,
person_id="'A123456789",

broker_ F002000",
account_id="1234567",
signed=True

)s
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>
)
status=OrderStatus(
id="'5efffdel’,
status=<Status.Submitted: 'Submitted'>,
status_code="00",
order_datetime=datetime.datetime(2023, 1, 12, 14, 56, 13, 995651),
deals=[]

Frmye

PendingSubmit : fEiXHR
PreSubmitted : TE#JEE
Submitted : {EXEMIN
Failed : 558
Cancelled : EMMIBR
Filled : SERAIR

Filling : EBOIARAS

=1

api.update_order?

Signature:
api .update_order (
trade: shioaji.order.Trade,
price: Union[pydantic.types.StrictInt, float] = None,
qty: int = None,
timeout: int = 5000,
cb: Ca lable[[shioaji.order.Trade], NoneType] = None,
) -> shioaji.order.Trade
Docstring: update the order price or gty
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HiE

s

1
]

4.5.2 BERIERE

L.

B

api.update_order(trade=trade, price=14450)
api.update_status(api . futopt_account)
trade

S

Trade(
contract=Future(

code="TXFA3',
symbol="TXF202301",
name="EEARHAE 01",
category="TXF',
delivery_month='202301",
delivery_date='2023/01/30",
underlying_kind="'I",
unit=1,
Limit_up=16270.0,
Limit_down=13312.0,
reference=14791.0,
update_date='2023/01/12'

order=0rder (
action=<Action.Buy: 'Buy'>,
price=14400,
quantity=3,
id="5efffdel’,
seqno='000004",
ordno="'000003",
account=Account(
account_type=<AccountType.Future: 'F'>,
person_id="'A123456789",
broker_id="'F002000",
account_id="'1234567",
signed=True
),
price_type=<StockPriceType.LMT: 'LNT'>,
order_type=<OrderType.ROD: 'ROD'>
)
status=OrderStatus(
id="'5efffdel’,
status=<Status.Submitted: 'Submitted'>,
status_code="00",

modified_price=14450,
order_quantity=3,
deals=[]

order_datetime=datetime.datetime(2023, 1, 12, 14, 56, 13, 995651),

HE(HE)

update_order FEEFARBVREFAENZAHE,

%(ﬁé)

api.update_order(trade=trade, qty=1)
api.update_status(api . futopt_account)
trade
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4.5.2 BERIERE

S

Trade(
contract=Future(

code="TXFA3',
symbol="'TXF202301",
name="EEAFHA 01",
category="TXF',
delivery_month='202301",
delivery_date='2023/01/30",
underlying_kind="1",
unit=1,
Limit_up=16270.0,
Limit_down=13312.0,
reference=14791.0,
update_date="'2023/01/12"

order=0rder (

action=<Action.Buy: 'Buy'>,

price=14400,

quantity=3,

id="5efffdel’,

seqno='000004",

ordno="'000003",

account=Account (
account_type=<AccountType.Future: 'F'>,
person_id="'A123456789",
broker_
account_i
signed=True

),
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>

)

status=OrderStatus(
id="5efffdel’,
status=<Status.Submitted: 'Submitted's,
status_code="00",

order_datetime=datetime.datetime(2023, 1, 12, 14, 56, 13, 995651),

order_quantity=3,
cancel_quantity=1,
deals=[]

LS

e

api.cancel_order(trade)
api.update_status(api . futopt_account)
trade
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4.5.2 BERIERE

S

Trade(
contract=Future(

code="TXFA3',
symbol="'TXF202301",
name="EEAFHA 01",
category="TXF',
delivery_month='202301",
delivery_date='2023/01/30",
underlying_kind="1",
unit=1,
Limit_up=16270.0,
Limit_down=13312.0,
reference=14791.0,
update_date="'2023/01/12"

order=0rder (

action=<Action.Buy: 'Buy'>,

price=14400,

quantity=3,

id="5efffdel’,

seqno='000004",

ordno="'000003",

account=Account (
account_type=<AccountType.Future: 'F'>,
person_id="'A123456789",

broker_ F002000",
account_id="'1234567",
signed=True

)s
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>

)

status=OrderStatus(
id="'5efffdel’,
status=<Status.Cancelled: 'Cancelled'>,
status_code="00",
order_datetime=datetime.datetime(2023, 1, 12, 14, 56, 13, 995651),
order_quantity=3,
cancel_quantity=3,
deals=[]

553

Brznpn@mzn

api.update_status(api . futopt_account)
trade
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4.5.2 BERIERE

S

Trade(
contract=Future(

code="TXFA3',
symbol="'TXF202301",
name="EEAFHA 01",
category="TXF',
delivery_month='202301",
delivery_date='2023/01/30",
underlying_kind="1",
unit=1,

Limit_up=16270.0,
Limit_down=13312.0,
reference=14791.0,
update_date="'2023/01/12"

order=0rder (

action=<Action.Buy: 'Buy'>,

price=14400,

quantity=3,

id="5efffdel’,

seqno='000004",

ordno="'000003",

account=Account (
account_type=<AccountType.Future: 'F'>,
person_id="'A123456789",

broker_ F002000",
account_id="'1234567",
signed=True

)s
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>

)

status=OrderStatus(

id="'5efffdel’,
status=<Status.Filled: 'Filled'>,
status_code="00",
order_datetime=datetime.datetime(2023, 1, 12, 14, 56, 13, 995651),
order_quantity=3,
deals=[
Deal(seq='000001", price=14400, quantity=3, ts=1673501631.62918)
]

g0l

HAMETEBEEH) (jupyter)

HER

9

order = api.Order(

action=sj.constant.Action.Buy,

price=14400,

quantity=2,
price_type=sj.constant.FuturesPriceType.LMT,
order_type=sj.constant.OrderType.ROD,
octype=sj.constant.Futures0CType.Auto,
account=api . futopt_account

9

order = api.Order(

action=sj.constant.Action.Sell,
price=14400,

quantity=2,
price_typ .constant. FuturesPriceType.LMT,
order_type=sj.constant.OrderType.ROD,

octype=sj.constant.Futures0CType.Auto,
account=api . futopt_account
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ROD + LMT

4.5.2 HiEEEE

QD + LMT

order = api.Order(
action=sj.constant.Action.Sell,
price=14400,
quantity=2,
price_typ .constant. FuturesPriceType.LMT,
order_type=sj.constant.OrderType.ROD,
octype=sj.constant.Futures0CType.Auto,
account=api . futopt_account
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4.5.3 T

SR TEHA (jupyter)

4.5.3 K

)

TERMEREARAES.

P

contract = api.Contracts.Stocks.TSE.TSE0050

order = api.Order(
price=90,
quantity=10,
action=sj.constant.Action.Buy,
price_type=sj.constant.StockPriceType.LNT,
order_type=sj.constant.OrderType.ROD,
order_lot=sj.constant.StockOrderLot.Intraday0dd,
account=api.stock_account,

)

trade = api.place_order(contract, order)
trade

S

Trade(

contract=Stock(
exchange=<Exchange.TSE: 'TSE'>,
code="'0050",
symbo SE0050",
name=' 7t AEE50",
category="'00",
limit_up=115.8,
Limit_down=94.8,
eference=105.3,
update_date="'2020/09/21",
margin_trading_balance=15390,
short_selling_balance=2,
day_trade=<DayTrade.Yes: 'Yes'>

order=0rder(
action=<Action.Buy: 'Buy'>,
price=90.0,
quantity=10,
id="38e68afe’,
seqno='482283",
ordno="'WA313",
account=Account (
account_type=<AccountType.Stock: 'S'>,
person_id='YOUR_PERSON_ID'
broker_id="9A95",
account_id="'0506112",
signed=True
)s
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>,
order_lot=<StockOrderLot.Intraday0dd: 'Intraday0dd'>
),
status=OrderStatus(
id="38e68afe’,
status=<Status.Submitted: 'Submitted'>,
status_code='00",
order_datetime=datetime.datetime(2020, 9, 21, 14, 38, 51),
deals=[]
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HE

4.5.3 K

%

FRTREETHRE

update_order HEEFARMDREETENZAHE,

%(;HE)

api.update_order (trade=trade, qty=2)
api.update_status(api.stock_account)
trade

S

Trade(
contract=Stock(
exchange=<Exchange.TSE: 'TSE'>
code="'0050",
symbol="'TSE0050",
name=' 7t AEE50',
category="'00",
Limit_up=115.8,
Limit_down=94.8,
reference=105.3,
update_date='2020/09/21",
margin_trading_balance=15390,
short_selling_balance=2,
day_trade=<DayTrade.Yes: 'Yes'>
),
order=0rder (
action=<Action.Buy: 'Buy'>,
price=90.0,
quantity=10,
id="'9b44c3b2",
seqno='482293",
ordno="'WA328",
account=Account (
account_type=<AccountType.Stock: 'S'>,
person_id="'YOUR_PERSON_ID',
broker_id="9A95",
account_id="'0506112",
signed=True
)s
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>,
order_lot=<StockOrderLot.Intraday0dd: 'Intraday0dd'>),
status=OrderStatus(
id="9b44c3b2",
status=<Status.Submitted: 'Submitted'>,
status_code='00",
order_datetime=datetime.datetime(2020, 9, 21, 14, 54, 36),
cancel_quantity=2,
deals=[]

M=

e

api.cancel_order(trade)
api.update_status(api.stock_account)
trade

- 73/150 -

Copyright © 2025 SinoPac



4.5.3 K

S

Trade(

contract=Stock(
exchange=<Exchange.TSE: 'TSE'>,
code="'0050",
symbol="'TSE0050",
name=' 7T AEE50",
category="00",
limit_up=115.8,
Limit_down=94.8,
reference=105.3,
update_date='2020/09/21",
margin_trading_balance=15390,
short_selling_balance=2,
day_trade=<DayTrade.Yes: 'Yes'>

order=0rder (

action=<Action.Buy: 'Buy'>,

price=90.0,

quantity=10,

id="9b44c3b2",

seqno='482293",

ordno="'WA328",

account=Account (
account_type=<AccountType.Stock: 'S'>,
person_id="'YOUR_PERSON_ID',

broker_ 9A95',
account_id="'0506112",
signed=True

)s
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>,
order_lot=<StockOrderLot.Intraday0dd: 'IntradayOdd'>
)
status=OrderStatus(
id="'9b44c3b2",
status=<Status.Cancelled: 'Cancelled'>,
status_code='00",
order_datetime=datetime.datetime(2020, 9, 21, 14, 54, 36),
cancel_quantity=10,
deals=[]
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454 fHBE

454 HHEE

TE

HABRMEAOE-ERES. BHEEZ. BX. #$. Eeb¥dE, H5RAFRBRAX .

sace_comboorder

api.place_comboorder?

Signature:
api.place_comboorder (
combo_contract: shioaji.contracts.ComboContract,
order: shioaji.order.ComboOrder,
timeout: int = 5000,
cb: Callable[[shioaji.order.ComboTrade], NoneType] = None,
)
Docstring:
placing combo order

TERQRRMEERER contract R TFEEH order . FMBFAEMRIRIEF, RFREFDATES

Bham

contract_1 = api.Contracts.Options.TX4.TX4202111017850C
contract_2 = api.Contracts.Options.TX4.TX4202111017850P
combo_contract = sj.contracts.ComboContract(
legs=[
sj.contracts.ComboBase(action="Sell", **contract_1.dict())
sj.contracts.ComboBase(action="Sell", **contract_2.dict())

Poam

order = api.ComboOrder (
price_type="LMT",
price=1,
quantity=1,
order_type="10C",
octype=sj.constant.FuturesOCType.New,

trade = api.place_comboorder (combo_contract, order)

ES

trade ZEMBVEE, AIREHEIS.

api.cancel_comboorder (trade)
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454 fHBE

EFHARE

#0[E list_trades Az update_status BIMER. TEEVSHESEARRER], HZBF)A update_combostatus FEHTAKAE,

api .update_combostatus()
api. List_combotrades()

S

ComboTrade(
contract=ComboContract(
legs=[

ComboBase(
security_type=<SecurityType.Option: 'OPT'>,
exchange=<Exchange.TAIFEX: 'TAIFEX'>,
code="TX516000L1",
symbo l="'TX5202112016000C" ,
name="EEEEZMEL2W5 8 16000C',
category="TX5',
delivery_month='202112",
delivery_date='2021/12/29',
strike_price=16000.0,
option_right=<OptionRight.Call: 'C'>,
underlying_kind="I",
unit=1,

Limit_up=3630.0,
Limit_down=68.0,
reference=1850.0,
update_date='2021/12/23",
action=<Action.Sell: 'Sell'>),

ComboBase(
security_type=<SecurityType.Option: 'OPT'>,
exchange=<Exchange. TAIFEX: 'TAIFEX'>,
code="TX516000X1",
symbo L="'TX5202112016000P" ,
name="EE$52=4ZHE12W5 8 16000P',
category="TX5',
delivery_month='202112",
delivery_date='2021/12/29',
strike_price=16000.0,
option_right=<OptionRight.Put: 'P'>,
underlying_kind="T",
unit=1,

Limit_up=1780.0,
Limit_down=0.1,
reference=0.9,
update_date='2021/12/23",
action=<Action.Sell: 'Sell'>)

]

order=0rder (

action=<Action.Sell: 'Sell'>,

price=1.0,

quantity=1,

id="46989de8" ,

seqno="'743595",

ordno="'000000",

account=Account(
account_type=<AccountType.Future: 'F'>,
person_id="YOUR_PERSON_ID',

broker_id="F002000",
account_id="'1234567",
signed=True

),
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.I0C: 'IOC'>,
octype=<Futures0CType.New: 'New'>

),

status=ComboStatus (
id="46989de8" ,
status=<Status.Failed: 'Failed'>,
status_code='99Q9",
order_datetime=datetime.datetime(2021, 12, 23, 8, 46, 47),
msg='AEERBRE ',
modified_price=1.0,
deals={}
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4.5.5 TalEER

EREER-ETIRBGRE, FRARSEN. REGEAE:

TRIRE. ERR

4.5.5 FalESR

* BAKE
* ISR AR5 H8:00~14:30,

EHEFRE

reserve_summary_resp = api.stock_reserve_summary(account)

S

ReserveStocksSummaryResponse(
response=ReserveStocksSummary (
stocks=[
ReserveStockSummary (
contract=Contract(
security_type=<SecurityType.Stock: 'STK'>,
exchange=<Exchange.TSE: 'TSE'>,
code="2890",
name='XE&"'

,
avai lable_share=5000,
reserved_share=0

)

1,

account=StockAccount (
person_id="'X123456789",
broker_id="9A95",
account_id="'12345678",
signed=True

)

fESFEZ5EIEE

contract = api.Contracts.Stocks["2890"]
resp = api.reserve_stock(account, contract, 1000)
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4.5.5 FalESR

S

ReserveStockResponse(
response=ReserveOrderResp(
contract=Stock(
exchange=<Exchange.TSE: 'TSE'>,
code="2890",
symbol="'TSE2890",
name='k &£

),

account=StockAccount (
person_id="'X123456789",
broker_id="9A95",
account_id="12345678",
signed=True),

share=1000,

status=True,

info=""

resp = api.stock_reserve_detai L (account)

S

ReserveStocksDetai LResponse(
response=ReserveStocksDetai L(stocks=[
ReserveStockDetai L(
contract=Contract(
security_type=<SecurityType.Stock: 'STK'>,
exchange=<Exchange.TSE: 'TSE'>,

code="6153",
name="g2HiaE"
),
share=1000,

order_ts=1638253253,
status=True,

)

s

account=StockAccount (
person_id='X123456789",
broker_ 9A95',
account_id="'12345678",
signed=True)

FAMRIEFRER

contract = api.Contracts.Stocks["2890"]
resp = api.reserve_earmarking(account, contract, 1000, 15.15)
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4.5.5 FalESR

S

ReserveEarmarkingResponse (
response=EarmarkingOrderResp(
contract=Stock(
exchange=<Exchange.TSE: 'TSE'>,
code="2890",

),

account=StockAccount (
person_id="'X123456789",
broker_id="9A95",
account_id="'12345678",
signed=True)

)s

share=1000,

price=15.15,
status=True,
info="0K")
)
EHRTRRR

api.earmarking_detai L (account)

St

EarmarkStocksDetai LResponse(
response=EarmarkStocksDetai L(
stocks=[
EarmarkStockDetai L(
contract=Contract(

exchange=<Exchange.TSE: 'TSE'>,
code="2890",
name='KE&"'

),
share=1000,
price=15.15,
amount=15171,
order_ts=1638416488,
status=False,
info="#0FKHK"),
EarmarkStockDetai L(
contract=Contract(

exchange=<Exchange.TSE: 'TSE'>,
code="2890",
name="'x & &'
),
share=1000,
price=15.15,
amount=15171,
order_ts=1638415662, status=True,
info="")
1
account=StockAccount(
person_id="X123456789",
broker_id="9A95",
account_id="'12345678",
signed=True)

security_type=<SecurityType.Stock:

security_type=<SecurityType.Stock:

'STK'>,

'STK'>,

Einyt]

EHPER TIRSAIBIFARE
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import shioaji as sj

api = sj.Shioaji()
accounts = api. login("YOUR_PERSON_ID", "YOUR_PASSWORD", contracts_timeout=10000)
api.activate_ca(
ca_path="/c/your/ca/path/Sinopac.pfx",
ca_passwd="YOUR_CA_PASSWORD",
person_id="Person of this Ca",
)
for account in accounts:
if account.account_type == AccountType.Stock:
reserve_summary_resp = api.stock_reserve_summary(account)
for reserve_stock_summary in reserve_summary_resp.response.stocks:
if reserve_stock_summary.available_share:
resp = api.reserve_stock(
account,
reserve_stock_summary. contract,
reserve_stock_summary.avai lable_share
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4.5.6 THERE

4.5.6 EFIAE

]

WRFTE AR RRE.

EEAS Trade ARRERT, WZBSTHIA update status HEFTEHT. WMNRMARINMIEEHKE, (RAIEHFRE trade YIFEITER, WMHESRTE trade REHY
OrderStatus , BRI MIBUIKRE, update_status FEFREAAH TAIEIRT. SHEMRIENRSR, AFIRIEFHDA account o

&date Status

api.update_status?

S

Signature:
api.update_status(
account: shioaji.account.Account = None,
trade: shioaji.order.Trade = None,
timeout: int = 5000,
cb: Callable[[List[shioaji.order.Trade]], NoneType] = None,
)

Docstring: update status of all trades you have

HiSSESRANRE

api.update_status(api.stock_account)
api. List_trades()
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4.5.6 THERE

S

Trade(
contract=Stock(

code="2890",
symbol="'TSE2890",

name='K &g,
category="17",

unit=1000,
Limit_up=19.05,
Limit_down=15.65,
reference=17.35,
update_date='2023/01/12",

order=0rder (
action=<Action.Buy: 'Buy'>,
price=17,
quantity=3,
id='531e27af',
seqno='000002",
ordno="'000001",
account=Account(

'A123456789",
"9A95",
'1234567",

person_i
broker_
account_i
signed=True

,
custom_field="test",

daytrade_short=True
)s
status=0rderStatus(
id='531e27af',

status_code='00",

order_quantity=3,
deals=[

]

exchange=<Exchange.TSE: 'TSE'>,

day_trade=<DayTrade.Yes: 'Yes'>

account_type=<AccountType.Stock: 'S'>,

price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>,

status=<Status.Filled: 'Filled'>,

order_datetime=datetime.datetime(2023, 1, 12, 11, 18, 3, 867490),

Deal(seq='000001", price=17, quantity=3, ts=1673501631.62918)

ISR EFERAE

Q%ﬂﬁiﬂﬂaﬁ

api.update_status(api . futopt_account)
api. List_trades()
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4.5.6 THERE

S

Trade(
contract=Future(

code="TXFA3',
symbol="'TXF202301",
name='ERHAEOL",
category="TXF',
delivery_month='202301",
delivery_date='2023/01/30",
underlying_kind="I",
unit=1,
Limit_up=16270.0,
Limit_down=13312.0,
reference=14791.0,
update_date='2023/01/12"

order=0rder (

action=<Action.Buy: 'Buy'>,

price=14400,

quantity=3,

id="'5efffdel’,

seqno='000004",

ordno="'000003",

account=Account(
account_type=<AccountType.Future: 'F'>,
person_id="'A123456789",
broker_id="'F002000",
account_id="1234567",
signed=True

)

price_type=<StockPriceType.LMT: 'LMT'>,

order_type=<OrderType.ROD: 'ROD'>

)s
status=0rderStatus(
id="5efffdel’,
status=<Status.Filled: 'Filled'>,
status_code='00",
order_datetime=datetime.datetime(2023, 1, 12, 14, 56, 13, 995651),
order_quantity=3,
deals=[
Deal(seq='000001", price=14400, quantity=3, ts=1673501631.62918)
]

ERERXBRE

Qﬁﬁiﬁ%ﬂiﬁ

# you can get trade from place_order
# trade = api.place_order(contract, order)

# or get from api.list_trades
# trade = api.list_trades()[0]

api.update_status(trade=trade)

EFERMIIRERIE

Frpemt

id (str): RAEfOrderdnfH4RHS

status (:obj:Status): {
Cancelled: EMIRR,
Filled: LM,
PartFilled: EBAIZT,
Failed: kB,
PendingSubmit: &%,
PreSubmitted: FE#JEE,
Submitted: {HXARIA

}
status_code (str): ARAERS
order_datetime (datetime): Z5TESRI
order_quantity (int): e
modified_price (float): EL%E
cancel_quantity (int): BUNZSTHE
deals (:List:Deal): FEZZEF
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4.5.6 THERE

st

seq (str): MEFFSE

price (int or float): M3(E
quantity (int): FRASBHE

ts (float): FR3XBSRIEE
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4.5.7 BEREA
B

E5EEER

4.5.7 EEREH

o

/

ERERFNEIEFES S RERR, EERTDAUERS, SiEoperation. order. statusMcontract. WIS EETEEMAIERER,
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4.5.7 BEREA

Lo

version>=1.0 version<1.0

OrderState.StockOrder {
‘operation': {
‘op_type': 'New',
'op_code': '00',
‘op_msg': '’
b
‘order': {
Yid': '97b63e2f",
'seqno': '267677',
"ordno': 'IM394',
'account': {
‘account_type': 'S',
‘person_id': "',
'broker_id': '9A95',
'account_id': '1234567',
'signed': True
L
'action': 'Buy',
'price': 16.0,
'quantity': 1,
'order_type': 'ROD',
'price_type': 'LMT',
‘order_cond': 'Cash',
‘order_lot': 'Common',
"custom_field': 'test'
b
'status': {
'id': '97b63e2f",
'exchange_ts': 1673576134.038,
'modified_price
'cancel_quantity
'order_quantity': 1,
‘web_id': '137'

b

'contract': {
'security_type': 'STK',
'exchange': 'TSE',
"code': '2890',
"symbol': "',
"name': "',
‘currency': "TWD'

OrderState.TFTOrder {
‘operation': {
‘op_type': 'New',
'op_code': '00',
‘op_msg': "'
b
‘order': {
'id': '97b63e2f',
'seqno': '267677',
‘ordno': 'IM394',
‘account': {
'account_type': 'S',
‘person_id': "',
'broker_id': '9A95',
‘account_id': '1234567',
'signed': True
L
‘action': 'Buy',
'price': 16.0,
'quantity': 1,
‘order_type': 'ROD',
'price_type': 'LMT',
'order_cond': 'Cash',
‘order_lot': 'Common',
'custom_field': 'test'
b
'status': {
'id': '97b63e2f",
"exchange_ts': 1673576134.038,
‘modified_price': 0.0,
"cancel_quantity': 0,
'order_quantity': 1,
'web_id': '137'
b
‘contract': {
'security_type': 'STK',
'exchange': 'TSE',
'code': '2890',
'symbol': "',
‘name': '',
'currency': 'TWD'
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4.5.7 EEREH

/

EtEnAn
operation

op_type (str): {
"New": #7E,
"Cancel": fgs,
"UpdatePrice": 28,
"UpdateQty": &
}
op_code (str): {"00": FZIf, others: %k}
op_msg (str): $HERFAL

order

id (str): SAEZREFRItrade_idi8E
seqno (str): FEEBSE
ordno (str): Z=FEEE
account (dict): PRSREEA
action (str): EEH {Buy, Sell}
price (float or int): ZFEMEMR
quantity (int): ZFEHE
order_type (str): Z=5t485H!I {ROD, I0C, FOK}
price_type (str): {LMT: BRf&, MKT: mif&, MKP: SEEITH{&E}
order_cond (str): {
Cash: IRER,
MarginTrading: B4,
ShortSelling: B&%%

}
order_lot (str): {
Common: ¥£R%,
Fixing: &%,
0dd: BEER,
Intraday0dd: #&EA

}
custom_field (str): EIETHRfL
status

id (str): BAEEREIRAItrade_idt8E
exchange_ts (int): 3XGZPREFRT
modified_price (float or int): 2@
cancel_quantity (int): BUNSE
order_quantity (int): ZFtHE
web_id (str): FELEKE

contract

security_type (str): FE&ZER
exchange (str): XHFR

code (str): FstES

symbol (str): F¥sk

name (str): Fim%id
currency (str): ¥7l

FE3Z ISR

=4

[==]

A—EHtE,
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4.5.7 EEREH

L

e

version>=1.0 version<1.0

OrderState.StockDeal {
"trade_id': '9c6ae2eb’,
'seqno': '269866",
‘ordno': "IN497',
'exchange_seq': '669915',
'broker_id": '9A95',
'account_id': '1234567',
'action': 'Buy',

'code': '2890',
‘order_cond': 'Cash',
‘order_lot': 'Intraday0dd',

'price': 267.5,
'quantity': 3,
‘web_id': '137',

'custom_field': 'test',
'ts': 1673577256.354
}

OrderState.TFTDeal {
"trade_id': '9cbae2eb’,
'seqno': '269866",
‘ordno': 'IN497',
‘exchange_seq': '669915',
'broker_id": '9A95',
‘account_id': '1234567',
'action': 'Buy',

'code': '2890',
‘order_cond': 'Cash',
‘order_lot': 'Intraday0dd',

'price': 267.5,
'quantity': 3,
‘web_id': '137',

'custom_field': 'test',
'ts': 1673577256.354

Rz E

trade_id (str): BZEFEEIRidAAR
seqno (str): FEEBSE
ordno (str): RIAMSAREFEIRETER, RoBARERTIMIREZFH.
exchange_seq (str): [EI#RFF%E
broker_id (str): 217158
account_id (str): 1ESE
action (str): EEAI {Buy, Sell}
code (str): ERMREE
order_cond (str): {
Cash: 3B,
MarginTrading: B4#&,
ShortSelling: B&Z%

}
order_Llot (str): {
Common: A%,
Fixing: TEf%,
0dd: BHER,
Intraday0dd: #&h=h%
}

price (float or int): FRZE
quantity (int): FIZCE
web_id (str): FERE
custom_field (str): BETHfL
ts (int): RRASBSRIE

eE

R FREHERA S BB AR ERANERIR, PSRN TS SRR 3 ER,

El$RERIE

MEBREFL. WA, FHlAT2 R Callback.
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E]bﬁ

/

&
Z5tEE

EHAR RN R RS S RIELR, ERERTHAMNERS, @iFoperation. order. status&contract, MU TFERFISIEEITEEMAIERA,
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4.5.7 BEREA

Lo

version>=1.0 version<1.0

OrderState. FuturesOrder {
‘operation': {
‘op_type': 'New',
'op_code': '00',
‘op_msg': '’
b
‘order': {
'id': 'fcb42a6e’,
"seqno': '585886',
"ordno': '00',
'account': {
‘account_type': 'F',
‘person_id': "',
'broker_id": 'F002000',
'account_id': '1234567',
'signed': True
L
'action': 'Buy',
'price': 14000.0,
'quantity': 1,
'order_type': 'ROD',
'price_type': 'LMT',
'market_type': 'Night',
'oc_type': 'New',
'subaccount': "'
'combo': False
b
'status': {
"id': 'fcb42a6e’,
'exchange_ts': 1673512283.0,
'modified_price': 0.0,
'cancel_quantity'
'order_quantity':
‘web_id': 'Z'

b

'contract': {
'security_type': 'FUT',
'code': 'TXF',
"exchange': 'TIM'
"delivery_month
'delivery_date' B
'strike_price': 0.0,
‘option_right': 'Future'

1202301,

OrderState.FOrder {
‘operation': {

‘op_type': 'New',

‘op_code': '00',

‘op_msg': "'

b
‘order': {

"id': 'fcb42abe’,

'seqno’: '585886',

‘ordno': '00',

‘account': {
'account_type': 'F',
'person_id': "',
'broker_id": 'F002000',
‘account_id': '1234567',
'signed': True

L
'action': 'Buy',
'price': 14000.0,
'quantity': 1,
'order_type': 'ROD',
'price_type': 'LMT',
'market_type': 'Night',
'oc_type': 'New',
"subaccount': "'
"combo': False

b

'status': {
'id': 'fcb42a6e’,
'exchange_ts': 1673512283.0,
'modified_price': 0.0,
'cancel_quantity': 0,
'order_quantity': 1,
'web_id': 'Z'

b
'contract': {
'security_type': 'FUT',

'code': 'TXF',

'exchange': 'TIM',

'delivery_month': '202301',

'delivery_date': '’
"strike_price':
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/

EtEnAn
operation

op_type (str): {

"New": #E8,

"Cancel": fE8,

"UpdatePrice": 48,

"UpdateQty": &

}

op_code (str): {"00": FZIf, others: %k}
op_msg (str): $HERFAL

order

id (str): SAEZREFRItrade_idi8E
seqno (str): FEEBSE
ordno (str): ZsLESR
account (dict): IRSREFA
action (str): BER
price (float or int): &M@
quantity (int): Z3EE
order_cond (str): {
Cash: IRER,
MarginTrading: B4&,
ShortSelling: Fi¥

}
order_type (str): Z5t485 {ROD, I0C, FOK}
price_type (str): {LMT: BRf&, MKT: mf&, MKP: EEEIH{E}
market_type (str): ™35 {Day: B8, Night:7&a&}
oc_type(str): {New: ¥i&, Cover: F&, Auto: BEh}
subaccount(str): FiESE
combo (bool): BREAMBEE

status

id (str): EpRERMNtrade_idi8F
exchange_ts (int): ZX5PAEFRT
modified_price (float or int): &
cancel_quantity (int): BUHEE
order_quantity (int): ZFtHE
web_id (str): FEBEFEHRE

contract

security_type (str): EGER

code (str): AR

exchange (str): SR

delivery_month (str): XEIFH

delivery_date (str): XEIEHA

strike_price (float): B#IE

option_right (str): {Future, OptionCall, OptionPut}

FE3Z IR

EREGHY, AXFEEEMRERE. EERNEEEDHZURTEMR, ATURERERTE id SHEMRREIERPE trade_id KHERES#
E_%éﬁﬁo
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4.5.7 EEREH

L

e

version>=1.0 version<1.0

OrderState.FuturesDeal {
"trade_id': '4e6df0f6',
'seqno': '458545',
‘ordno': 'tA0deX10',
‘exchange_seq': 'j5006396',
'broker_id": 'F002000',
'account_id': '1234567',
‘action': 'Sell',
'code': 'TX0',
'price': 58.0,
'quantity': 1,
'subaccount': '',
'security_type': 'OPT',
'delivery_month': '202301',
'strike_price': 14300.0,
‘option_right': 'OptionPut',
'market_type': 'Day',
'combo': False,
'ts': 1673270852.0

}

OrderState.FDeal {
"trade_id': '4e6df0f6’,
'seqno': '458545',
‘ordno': 'tAOdeX10',
‘exchange_seq': 'j5006396',
'broker_id": 'F002000',
‘account_id': '1234567',
'action': 'Sell',
'code': 'TX0',
'price': 58.0,
'quantity': 1,
'subaccount': '',
'security_type': 'OPT',
'delivery_month': '202301',
'strike_price': 14300.0,
‘option_right': 'OptionPut',
'market_type': 'Day’',
'combo': False,
'ts': 1673270852.0

s

trade_id (str): SRZEEEERIdER

seqno (str): FHE

ordno (str): RIAMAREEIRETER, REBARERTIRIREFH.
exchange_seq (str): [EI3REFIR

broker_id (str): 53471tE§

account_id (str): ®RS®

action (str): EHER

code (str): EfES

price (float or int): MZME

quantity (int): MRXE

subaccount (str): FiRSH

security_type (str): E@E3I

delivery month (str): XEIBH

strike_price (float): /B¥IME

option_right (str): {Future, OptionCall, OptionPut}
market_type (str): {Day, Night}

ts (int): RRASBSRIE

=

R PREHERA S BB AR ERANEARIR, PSRN TS SR E A ER,

ElRRIE

MEBPRFE. WA, FHlRT2 R Callback,
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4.6

CallBack

4.6.1 Z5EOER

BRIEMER place_order . update order B(FE cancel order B, FRREGWEIZRERZANEARMROR. MREFERENEAEHREN, EIUS

EFTREFOHRIGHM. HFITRMT REEANRMRERRNNEH, NREETEIACHIZRN, EGFEFEN.

BREEARMXER

4.6 CallBack

IEBILUER set_order_callback ZRERIBESTRAAOER, MU TEEHFIEET, BRMESTOIEREE(order_cb )AESE print my_order_callback A% F print &
FER A [EER,

%§§£E§EEK

def order_cb(stat, msg):

print('my_order_callback')
print(stat, msg)

api.set_order_callback(order_cb)

)

)

P

version>=1.0 version<1.0

contract = api.Contracts.Stocks.TSE. TSE2890
order = api.Order(

price=16,

quantity=1,

action=sj.constant.Action.Buy,
price_type=sj.constant.StockPriceType.LMT,
order_type=sj.constant.OrderType.ROD,
order_lot=sj.constant.StockOrderLot.Common,
custom_field="test",
account=api.stock_account

trade = api.place_order(contract, order)

contract = api.Contracts.Stocks.TSE.TSE2890
order = api.Order(

price=16,

quantity=1,

action=sj.constant.Action.Buy,
price_type=sj.constant.TFTStockPriceType.LMT,
order_type=sj.constant.TFTOrderType.ROD,
order_lot=sj.constant. TFTStockOrderLot.Common,
custom_field="test",

account=api.stock_account

trade = api.place_order(contract, order)
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ZEEEER

-94/150 - Copyright © 2025 SinoPac



4.6.1 ZFEEER

S

version>=1.0 version<1.0

my_order_callback
OrderState.StockOrder {
‘operation': {
'op_type': 'New',
'op_code': '00',
‘op_msg': '’
b
‘order': {
Yid': '97b63e2f",
'seqno': '267677',
"ordno': 'IM394',
'account': {
‘account_type': 'S',
'person_id': "',
'broker_id': '9A95',
'account_id': '1234567',
'signed': True
I8
‘action': 'Buy',
'price': 16.0,
'quantity': 1,
'order_type': 'ROD',
'price_type': 'LMT',
'order_cond': 'Cash',
'order_lot': 'Common',
"custom_field': 'test'
b
'status': {
"id': '97b63e2f",
'exchange_ts': 1673576134.038,
'modified_price': 0.0,
'cancel_quantity'
'order_quantity':
‘web_id': '137'

b

'contract': {
'security_type': 'STK',
"exchange': 'TSE',
'code': '2890',
"symbol'
'name’ :
"currency': "TWD'

B

my_order_callback
OrderState. TFTOrder {
‘operation': {
‘op_type': 'New',
‘op_code': '00',
‘op_msg': "'
b
‘order': {
'id': '97b63e2f',
'seqno': '267677',
‘ordno': 'IM394',
‘account': {
'account_type': 'S',
'person_id': "',
'broker_id': '9A95',
‘account_id': '1234567',
'signed': True

L

'action': 'Buy',
'price': 16.0,
'quantity': 1,
'order_type': 'ROD',
'price_type': 'LMT',
'order_cond': 'Cash',
"order_lot': 'Common',
"custom_field': 'test'

status': {
'id': '97b63e2f",
'exchange_ts': 1673576134.038,
'modified_price': 0.0,
'cancel_quantity': 0,
'order_quantity': 1,
'web_id': '137'

b

'contract': {
'security_type': 'STK',
‘exchange': 'TSE',
"code': '2890',
'symbol': "',
'name': '’
'currency': 'TWD'
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FE3ZEIER

4.6.1 ZFEEER

e

version>=1.0

my_order_callback

OrderState.StockDeal {
"trade_id': '9c6ae2eb’,
'seqno': '269866',
‘ordno': 'IN497',
'exchange_seq': '669915',
"broker_id": '9A95',
‘account_id': '1234567',
‘action': 'Buy',
'code': '2890',
‘order_cond': 'Cash',
‘order_lot': 'Intraday0dd',

'price': 267.5,
'quantity': 3,
'web_id': '137',

'custom_field': 'test',
'ts': 1673577256.354

my_order_callback

OrderState.TFTDeal {
"trade_id': '9c6ae2eb’,
'seqno': '269866',
‘ordno': "IN49T',
‘exchange_seq': '669915',
'broker_id": '9A95',
'account_id': '1234567",
'action': 'Buy',
'code': '2890',
‘order_cond': 'Cash',
‘order_lot': 'Intraday0dd',

'price': 267.5,
'quantity': 3,
'web_id': '137',

'custom_field': 'test',
'ts': 1673577256.354

version<1.0
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4.6.2 B

4.6.2 %

FIEAsolacefFAymesh broker, FEfFrI1R7AREsolaceFEIEIRE, MRIFRBERMMERIEER, ATUBBILED. FREOCEFBERRE
T, B EEERAS0R. REERIMFERIFIEGERAREES,

@api.quote.on_event
def event_callback(resp_code: int, event_code: int, info: str, event: str):
print(f'Event code: {event_code} | Event: {event}')

S

Event code: 16 | Event: Subscribe or Unsubscribe ok

tFE%R{Ecallback, RAIMAF)BRmESNRE EfFcallback,

api.quote.set_event_callback?

S

Signature:

api.quote.set_event_callback(func:Callable[[int, int, str, str], NoneType]) -> None
Docstring: <no docstring>
Type: method
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RS
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Event
Code

10

10

11

12

13

14

15

16

17

18

19

Event Code Enumerator

SOLCLIENT SESSION EVENT UP NOTICE
SOLCLIENT SESSION EVENT DOWN ERROR
SOLCLIENT SESSION EVENT CONNECT FAILED ERROR
SOLCLIENT SESSION EVENT REJECTED MSG ERROR
SOLCLIENT SESSION EVENT SUBSCRIPTION ERROR

SOLCLIENT SESSION EVENT RX MSG TOO BIG ERROR

SOLCLIENT SESSION_EVENT ACKNOWLEDGEMENT

SOLCLIENT SESSION _EVENT ASSURED PUBLISHING UP

SOLCLIENT_SESSION_EVENT ASSURED_CONNECT_FAILED

SOLCLIENT SESSION_EVENT ASSURED_DELIVERY DOWN

SOLCLIENT SESSION EVENT TE UNSUBSCRIBE ERROR

SOLCLIENT SESSION EVENT DTE UNSUBSCRIBE ERROR

SOLCLIENT_SESSION_EVENT TE_UNSUBSCRIBE_OK

SOLCLIENT_SESSION_EVENT DTE UNSUBSCRIBE OK

SOLCLIENT SESSION EVENT CAN SEND

SOLCLIENT SESSION_EVENT RECONNECTING_NOTICE

SOLCLIENT SESSION_EVENT RECONNECTED NOTICE

SOLCLIENT SESSION EVENT PROVISION ERROR
SOLCLIENT SESSION EVENT PROVISION OK

SOLCLIENT SESSION EVENT SUBSCRIPTION OK

SOLCLIENT SESSION EVENT VIRTUAL ROUTER NAME CHANGED

SOLCLIENT SESSION _EVENT MODIFYPROP OK

SOLCLIENT SESSION_EVENT MODIFYPROP_FAIL

-99/150 -

4.6.2 Eff

Description

The Session is established.

The Session was established and then went down.
The Session attempted to connect but was unsucces
The appliance rejected a published message.

The appliance rejected a subscription (add or remox

The API discarded a received message that exceede
Session buffer size.

The oldest transmitted Persistent/Non-Persistent me
that has been acknowledged.

Deprecated -- see notes in

solClient session startAssuredPublishing.The AD H
(that is, Guaranteed Delivery handshake) has compl
the publisher and Guaranteed messages can be sen!

Deprecated -- see notes in

solClient session_startAssuredPublishing.The appliz
rejected the AD Handshake to start Guaranteed puk
Use

SOLCLIENT SESSION EVENT ASSURED DELIVEI]
instead.

Guaranteed Delivery publishing is not available.The
guaranteed delivery capability on the session has be
disabled by some action on the appliance.

The Topic Endpoint unsubscribe command failed.

Deprecated name;
SOLCLIENT SESSION EVENT TE UNSUBSCRIBE
is preferred.

The Topic Endpoint unsubscribe completed.

Deprecated name;
SOLCLIENT SESSION EVENT TE UNSUBSCRIBE
preferred.

The send is no longer blocked.

The Session has gone down, and an automatic recor
attempt is in progress.

The automatic reconnect of the Session was succes:
the Session was established again.

The endpoint create/delete command failed.
The endpoint create/delete command completed.
The subscribe or unsubscribe operation has succeec

The appliance's Virtual Router Name changed durin
reconnect operation.This could render existing quet
temporary topics invalid.

The session property modification completed.

The session property modification failed.
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Event
Code

20

Event Code Enumerator

SOLCLIENT SESSION_EVENT REPUBLISH UNACKED MESSAGES
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Description

After successfully reconnecting a disconnected sess
SDK received an unknown publisher flow name resy
when reconnecting the GD publisher flow.
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4.7 1R¥

4.7 1R

4.7.1 $R1TER%E

BAREHREREIRFERE, FEREA.

api.account_balance?

S

Signature:
api.account_balance(
timeout: int = 5000,
cb: Callable[[shioaji.position.AccountBalance], NoneType] = None,
)

Docstring: query stock account balance

api.account_balance()

S

AccountBalance(
status=<FetchStatus.Fetched: 'Fetched'>,
acc_balance=100000.0,
date="'2023-01-06 13:30:00.000000",

—

errmsg=

ATcountBalance

status (FetchStatus): EHEHEMEIRAE
acc_balance (float): EREE

date (str): #HEH

errmsg (str): $HEREAS
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4.7.2 REEE

AREHHERFNFRES, BEEA.

4.7.2 IREE

api.margin?

S

Signature:
api.margin(
account: shioaji.account.Account = None,
timeout: int = 5000,
cb: Callable[[shioaji.position.Margin], NoneType] = None,
) -> shioaji.position.Margin
Docstring: query future account of margin

api.margin(api.futopt_account)

S

Margin(
status=<FetchStatus.Fetched: 'Fetched'>,
yesterday_balance=6000.0,
today_balance=6000.0,
deposit_withdrawal=0.0,
fee=0.0,
tax=0.0,
initial_margin=0.0,
maintenance_margin=0.0,
margin_call=0.0,
risk_indicator=999.0,
royalty_revenue_expenditure=0.0,
equity=6000.0,
equity_amount=6000.0,
option_openbuy_market_value=0.0,
option_opensell_market_value=0.0,
option_open_position=0.0,
option_settle_profitloss=0.0,
future_open_position=0.0,
today_future_open_position=0.0,
future_settle_profitloss=0.0,
avai lable_margin=6000.0,
plus_margin=0.0,
plus_margin_indicator=0.0,
security_collateral_amount=0.0,
order_margin_premium=0.0,
collateral_amount=0.0
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4.7.2 RER

Margin

status (FetchStatus): EE{EMHRAE

yesterday_balance (float): AiHER4E

today_balance (float): 4 BEREE

deposit_withdrawal (float): 7712

fee (float): FiEE

tax (float): HAZRHR

initial_margin (float): RIARES

maintenance_margin (float): #EFREJES

margin_call (float): B#RES

risk_indicator (float): EBRIEIE
royalty_revenue_expenditure (float): #EFISUALESH
equity (float): BB

equity_amount (float): HEZ&HE(E
option_openbuy_market_value (float): siP$AEEiEETRE
option_opensell_market_value (float): R sHEE BIBMEHE
option_open_position (float): BERFARIBHERL
option_settle_profitloss (float): BERIEHTAIEL
future_open_position (float): FhIBEILTTENIE2E
today_future_open_position (float): 2EEARPHAEFHNIEL
future_settle_profitloss (float): HAEFAEE
available_margin (float): AIBHA(H€)RES

plus_margin (float): #&k TNBURFBRIEIZ) PRMNKZRES
plus_margin_indicator (float): HBURFESIEIE
security_collateral _amount (float): H{EFEZEMIEEE
order_margin_premiun (float): ZFRBERETIENE
collateral_amount (float): H{ERAZE
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4.7.3 REFER

AREMRARBRER, FELE A

RERES

4.7.3 RERER

api. list_positions?

S

Signature:

api. List_positions(
account: shioaji.account.Account = None,
unit: shioaji.constant.Unit = <Unit.Common: 'Common'>,
timeout: int = 5000,

Docstring:
query account of unrealized gain or loss
Args:
account (:obj:Account):
choice the account from Listing account (Default: stock account)

cb: Callable[[List[Union[shioaji.position.StockPosition, shioaji.position.FuturePosition]]], NoneType] = None,
) -> List[Union[shioaji.position.StockPosition, shioaji.position.FuturePosition]]

Btz

EERRER{L

api.Llist_positions(api.stock_account)

S

StockPosition(
id=0,
code="'2890",
direction=<Action.Buy: 'Buy'>,
quantity=12,
price=2.79,
last_price=16.95,
pnl=169171.0,
yd_quantity=12,
margin_purchase_amount=0,
collateral=0,
short_sale_margin=0,
interest=0

@i DataFrame

positions = api.Llist_positions(api.stock_account)
df = pd.DataFrame(s.__dict__ for s in positions)
df
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4.7.3 RERER

id code direction quantity price last_price pnl yd_quantity cond margi
0 0 2890 Buy 12 2.79 16.95 169172 12
J
StockPosition

id (int): BRAIALRE
code (str): FIREE
direction (Action): {Buy: B, Sell: &}
quantity (int): B&@
price (float): FIfER
last_price (float): EFIARE
pnl (float): B
yd_quantity (int): FEEEFE#E
cond (StockOrderCond): {

Cash: BRRR(FERME),

Netting: BREEZZEI,

MarginTrading: RA#&,

ShortSelling: B&%%,

Emerging: EE

}
margin_purchase_amount (int): &£
collateral (int): #&{R&
short_sale_margin (int): fR&&&
interest (int): F&

FRRER(L

BUBRY

api. List_positions(
api.stock_account,
unit=sj.constant.Unit.Share

S

StockPosition(
id=0,
code="'2890",
direction=<Action.Buy: 'Buy'>,
quantity=10000,
price=10.1,
last_price=12.0,
pnl=1234.0,
yd_quantity=10000,
margin_purchase_amount=0,
collateral=0,
short_sale_margin=0,
interest=0

s

account TEER A FEEIRSR, ENEHARERNBTHEALERS,

api.list_positions(api.futopt_account)
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4.7.3 RERER

S

FuturePosition(
id=0,
code="TX201370J2",
direction=<Action.Buy: 'Buy'>,
quantity=3,
price=131.0000,
last_price=126.0,
pnl=-750.00

g DataFrame

positions = api.Llist_positions(api.futopt_account)
df = pd.DataFrame(p.__dict__ for p in positions)
df

St

id code direction quantity price last_price pnl
0 TXFA3 Buy 4 14181 14375 155200
FuturePosition

id (int): EBMAHE

code (str): EfRES

direction (Action): {Buy: H, Sell: &}
quantity (int): Z#

price (float): F¥f&Eig

last_price (float): EBIEM&

pnl (float): 38

KREIELE - BN
AJYEETET List_positions FFRIAUFER, #§ id BA detail_id EFAZEERM,

5

api.list_position_detail?

S

Signature:
api.List_position_detail(
account: shioaji.account.Account = None,
detail_id: int =0,
timeout: int = 5000,
cb: Callable[[List[Union[shioaji.position.StockPositionDetail, shioaji.position. FuturePositionDetail]]], NoneType] = None,
) -> List[Union[shioaji.position.StockPositionDetail, shioaji.position.FuturePositionDetail]]
Docstring:
query account of position detail

Args:
account (:obj:Account):
choice the account from Listing account (Default: stock account)
detail_id (int): the id is from Position object, Position is from List_positions
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4.7.3 RERER

position_detail = api.Llist_position_detail(api.stock_account, 1)
position_detail

S

StockPositionDetai L(
date='2023-02-22",
code="'3558",
quantity=0,
price=1461.0,
last_price=1470.0,
dseq='WA371",
direction=<Action.Buy: 'Buy'>,
pnl=9.0,
currency=<Currency.TWD: 'TWD'>,
fee=1.0

@i DataFrame

df = pd.DataFrame(pnl.__dict__ for pnl in position_detail)
df

S

date code quantity price last_price direction pnl currency fee

2023-02-22 3558 0 1461.0 WA371 Action.Buy 11.0 Currency. TWD 1.0

1 —
2

Bt

date (str): X5 EH
code (str): FmftHs
quantity (int): BRE
price (float): fFHAA
last_price (float): BR{&
dseq (str): EFEH
direction (Action): {Buy: H, Sell: &}
pnl (decimal): 382
currency (string): ##l {NTD, USD, HKD, EUR, CAD, BAS}
fee (decimal): XS FHE
cond (StockOrderCond): {
Cash: BRRR(FERME),
Netting: BREEZIH,
MarginTrading: R4#,
ShortSelling: Bi%,
Emerging: EHE
}
ex_dividends(int): FRE&%E
interest (int): FRE
margintrading_amt(int): RAEELE
collateral (int): #R&

HEEEE

position_detail = api.Llist_position_detail(api.futopt_account, 0)
position_detail

-107/150 - Copyright © 2025 SinoPac



4.7.3 RERER

S

FuturePositionDetai L(
date='2023-02-14",
code="MXFC3',
quantity=1,
price=15611.0,
last_price=15541.0,
dseq="tA0n8",
direction=<Action.Buy: 'Buy'>,
pnl=-3500.0,
currency=<Currency.TWD: 'TWD'>,
entry_quantity=1

#rfDataFrame

df = pd.DataFrame(pnl.__dict__ for pnl in position_detail)
df

S

date code quantity price last_price dseq direction pnl curr

2023-02-14 MXFC3 1 15611.0 15541.0 tAOn8 Action.Buy -3500.0 Currency.
J

1 —
Z—

Bt

code (str): RS

date (str): XZEMH

quantity (int): B8

price (float): fE#&

last_price (float): HmIAE

dseq (str): ZEEEHR

direction (Action): {Buy: B, Sell: ¥}
pnl (float): B2

currency (str): ¥R {NTD, USD, HKD, EUR, CAD, BAS}
fee (float or int): XEFEE
entry_quantity(int): FIAKE
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4.7.4 BEHER

RERE R

EEREAS

4.7.4 BERIER

api. list_profit_loss?

S

Signature:
api. List_profit_Lloss(
account: shioaji.account.Account = None,
begin_date: str = "',
end_date: str ="',
unit: shioaji.constant.Unit = <Unit.Common: 'Common'>,
timeout: int = 5000,
ch: Callable[[List[shioaji.position.ProfitLoss]], NoneType] = None,
) -> List[shioaji.position.ProfitLoss]
Docstring:
query account of profit loss

Args:
account (:obj:Account):
choice the account from Listing account (Default: stock account)
begin_date (str): the start date of query profit loss (Default: today)
end_date (str): the end date of query profit loss (Default: today)

BAEHNRMERM. begin_date AECIARFRE, end_date BFERKFM. unit BEBEENL, Common ZEERZ, Share BT,

profitloss = api.list_profit_loss(api.stock_account,'2020-05-05",'2020-05-30")
profitloss

S

StockProfitLoss(
id=0,
code='2890",
seqno='14816",
dseq="ID111",
quantity=1,
price=10.1,
pnl=1234.0,

@EpiDataFrame

df = pd.DataFrame(pnl.__dict__ for pnl in profitloss)
df
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4.7.4 BERIER

St

id (int): AIFIAILLIdZEHEME

code (str): FIREE

seqno (str): segno no.

dseq (str): segno no.

quantity (int): &

price (float): &M%

pnl (float): B

pr_ratio (float): Btk

cond (StockOrderCond): {
Cash: RRR(FERME),
Netting: BREEZEI,
MarginTrading: Bi#&,
ShortSelling: Bi%,
Emerging: HEHE

}
date (str): XZBH

id code cond date pnl pr_ratio price quantity seqno
0 2890 StockOrderCond.Cash 2020-05-22 1000.0 0.1237 10.1 1 14816
J
StockProfitLoss

FatureProfitLoss

id (int): ETFALLIdZEHEAM
code (str): FAmRMRHE
quantity (int): B2

pnl (float): /&

date (str): XS EH

entry price (int): #AER
cover_price (int): FAMEE
tax (int): XHR

fee (int): RPFEE

EEIRAER - BB

AIREETEY List_profit_loss ISRIAUFER, A5 id TA detail_id ZEEZEREM, unit ZEEENL, Common BEERR, Share BAERR,

api. list_profit_loss_detail?

St

Signature:
api. List_profit_Lloss_detail(
account: shioaji.account.Account = None,
detail_id: int =0,
unit: shioaji.constant.Unit = <Unit.Common: 'Common'>,
timeout: int = 5000,
cb: Callable[[List[Union[shioaji.position.StockProfitDetail, shioaji.position.FutureProfitDetail]]], NoneType] = None,
) -> List[Union[shioaji.position.StockProfitDetail, shioaji.position.FutureProfitDetail]]
Docstring:
query account of profit loss detail

Args:
account (:obj:Account):
choice the account from listing account (Default: stock account)
detail_id (int): the id is from ProfitLoss object, ProfitLoss is from List_profit_loss
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4.7.4 BERIER

profitloss_detail = api.list_profit_loss_detail(api.stock_account, 2)
profitloss_detail

S

StockProfitDetai L(
date="'2020-01-01",
code="'2890",
quantity=1,
dseq="IX000",
fee=20,
tax=0,
currency="TuWD",
price=10.8,
cost=10820,
rep_margintrading_amt=0,
rep_collateral=0,
rep_margin=0,
shortselling_fee=0,
ex_dividend_amt=0,
interest=0

g DataFrame

df = pd.DataFrame(pnl.__dict__ for pnl in profitloss_detail)

df
S
date code quantity dseq fee tax currency price cost rep_margint
2020-01-01 2890 1 IX000 20 0 TWD 10.8 10820
J
=
StockProfitDetail
date (str): XZEH
code (str): EfaES
quantity (int): &
dseq (str): ZFEEW
fee (int): RPFEE
tax (int): XBR
currency (str): ##I {NTD, USD, HKD, EUR, CAD, BAS}
price (float): REE
cost (int): A
rep_margintrading_amt (int): (ERESE
rep_collateral (int): EIRRGR
rep_margin (int): HERHESE
shortselling_fee (int): BAZFFEE
ex_dividend_amt: FRESEE
interest (int): &
trade_type (TradeType): {Common, DayTrade}
cond (StockOrderCond): {
Cash: BRR(FERME),
Netting: BREEAIEI,
MarginTrading: R&&,
ShortSelling: BiZ,
Emerging: EE
}
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4.7.4 BERIER

FutureProfitDetail

date (str): XZEM

code (str): ERMREE

quantity (int): &

dseq (str): ZEEEHR

fee (int): RSFHEE

tax (int): RHR

currency (str): ¥R {NTD, USD, HKD, EUR, CAD, BAS}
direction (Action): EER {Buy, Sell}
entry price (int): #AER
cover_price (int): FAEE

pnl (int): 82

EERAS - £
AREA—REEARERER,

api. list_profit_loss_summary?

S

Signature:
api.Llist_profit_Lloss_summary(
account: shioaji.account.Account = None,
begin_date: str = "',
end_date: str ="',
timeout: int = 5000,
cb: Callable[[ProfitLossSummaryTotal], NoneType] = None,
) -> ProfitLossSummaryTotal
Docstring:
query summary profit loss of a period time

Args:
account (:obj:Account):
choice the account from Listing account (Default: stock account)
begin_date (str): the start date of query profit loss (Default: today)
end_date (str): the end date of query profit loss (Default: today)

EEABE SRR, begin_date ZAFRHARERT, end_date ZfEERAFR,

profitloss_summary = api.list_profit_loss_summary(api.stock_account,'2020-05-05",'2020-05-30")
profitloss_summary
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4.7.4 BERIER

S

ProfitLossSummaryTotal(
status=<FetchStatus.Fetched: 'Fetched'>,
profitloss_summary=[

StockProfitLossSummary (
code="2890",
quantity=2000,
entry_price=17,
cover_price=10,
pnl=-11585.0,
currency="'NTD',
entry_cost=34550,
cover_cost=21600,
buy_cost=33112,
sell_cost=21527,
pr_ratio=-34.99

)

1,

total=ProfitLossTotal(
quantity=2000,
buy_cost=33112,
sell_cost=21527,
pnl=-11585.0,
pr_ratio=-34.99

@y DataFrame

df = pd.DataFrame(pnl.__dict__ for pnl in profitloss_summary.profitloss_summary)
df

S

code (str): FAMMRES
quantity (int): =
entry_price (int): EAER
cover_price (int): FAER
pnl (float): B
currency (str): ¥7l
entry_cost (int): EBLBE(FEFHEEARKZNR)
cover_cost (int): FALE(TEFHBERRZIZR)
buy_cost (int): fFHiRA
sell_cost (int): BEHKA
pr_ratio (float): #B2Lt
cond (StockOrderCond): {
Cash: HRR(FERE),
Netting: BREEZIEI,
MarginTrading: B4#&,
ShortSelling: &z,
Emerging: EAE

code quantity entry_price cover_price pnl currency entry_cost cover_cost
2890 2000 17 10 -11585 NTD 34550 21600
J

ﬁckProﬁtLossSummary

i"_utureProﬁtLossSummary

code (str): EG@RHES

quantity (int): B@

entry_price (int): ¥EAER
cover_price (int): FAEE

pnl (float): B

currency (str): #31

direction (Action): EE5 {Buy, Sell}
tax (int): XHR

fee (int): RSFHEE
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4.7.5 &

BAREARER, FTREER.

Settlements

4.7.5 #58&

api.settlements?

S

Signature:

api.settlements(
account: shioaji.account.Account = None,
timeout: int = 5000,

) -> List[shioaji.position.SettlementV1]
Docstring: query stock account of settlements

cb: Callable[[List[shioaji.position.SettlementV1l]], NoneType] = None,

settlements = api.settlements(api.stock_account)
settlements

S

[
SettlementV1(date=datetime.date(2022, 10, 13), amount=0.0, T=0),
SettlementV1(date=datetime.date(2022, 10, 14), amount=( T-1),
SettlementV1(date=datetime.date(2022, 10, 17), amount 1=2)
]
#@pfDataFrame

df = pd.DataFrame([s.__dict__ for s in settlements]).set_index("T")
df

S

T date

0 2022-10-13
1 2022-10-14
2 2022-10-17

amount

0
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xS%‘ttlementVl

date (datetime.date): XEIBHA
amount (float): REI&EE
T (int): Tday
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4.8 IREHMEIV

4.8 IREMR

EREREERRRAERMIFARMNORT, TEREERNRRRERRERMYIER. U TEFHERATAERRRIRMNIIE.

e

import shioaji as sj
api = sj.Shioaji(simulation=True)

4.8.1 FIfEARIAPIS

mﬁﬁﬂ

. quote.subscribe

. quote.unsubscribe

. ticks

. kbars

. snapshots

. short_stock_sources
. credit_enquires

. scanners

[ I

P

. place_order

. update_order
. cancel_order
. update_status
. List_trades

GoA W e

s

. Llist_positions
. Llist_profit_loss

[SIr
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4.9 EPEIER

4.9.1 $RETEREBIER

Shioaji IR RERI, FTURARSRERENARTY, BiREHXERedis Stream, HETRBERFTE, RIUREUTES,
T BT ERER VN ANE R,

A A

i
2

i)

BRETHREEARTT

ﬂ pythonic way by using decorator

from collections import defaultdict, deque
from shioaji import TickFOPvl, Exchange

# set context
msg_queue = defaultdict(deque)
api.set_context(msg_queue)

# In order to use context, set bind=True

@api.on_tick_fop_vi(bind=True)

def quote_callback(self, exchange:Exchange, tick:TickFOPv1):
# append quote to message queue
self[tick.code].append(tick)

# subscribe

api.quote.subscribe(
api.Contracts. Futures. TXF['TXF202107'],
quote_type = sj.constant.QuoteType.Tick,
version = sj.constant.QuoteVersion.vl

ﬂ traditional way

def quote_callback(self, exchange:Exchange, tick:TickFOPv1):
# append tick to context
self[tick.code].append(tick)

# In order to use context, set bind=True
api.quote.set_on_tick_fop_vl_callback(quote_callback, bind=True)

S

# after subscribe and wait for a few seconds ...
# print(msg_queue)
defaultdict(collections.deque,

TXFGL': [

Tick(code="'TXFG1', datetime=datetime.datetime(2021, 7, 5, 10, 0, 21, 220000), open=Decimal('17755"'), underlying_price=Decimal('17851.88'), bid_side_total_vol=34824,
ask_side_total_vol=36212, avg_price=Decimal('17837.053112"'), close=Decimal('17833"'), high=Decimal('17900'), low=Decimal('17742'), amount=Decimal('17833"), total_amount=Decimal('981323314"),
volume=1, total_volume=55016, tick_type=1, chg_type=2, price_chg=Decimal('184'), pct_chg=Decimal('1.042552'), simtrade=0),

Tick(code="TXFG1', datetime=datetime.datetime(2021, 7, 5, 10, 0, 21, 781000), open=Decimal('17755"), underlying_price=Decimal('17851.88'), bid_side_total_vol=34825,
ask_side_total_vol=36213, avg_price=Decimal('17837.053056'), close=Decimal('17834'), high=Decimal('17900'), low=Decimal('17742'), amount=Decimal('17834'), total_amount=Decimal('981341148"),
volume=1, total_volume=55017, tick_type=1, chg_type=2, price_chg=Decimal('185"), pct_chg=Decimal('1.048218"), simtrade=0)

]
}

1$IR(EHEEZEREDIS STREAM

TERAtaZEl, FRSTREredis.

-117/150 - Copyright © 2025 SinoPac


https://github.com/andymccurdy/redis-py

4.9.1 WETHREEN

import redis
import json
from shioaji import TickFOPv1, Exchange

# redis setting
r = redis.Redis(host="localhost', port=6379, db=0, decode_responses=True)

# set up context
api.set_context(r)

# In order to use context, set bind=True
@api.on_tick_fop_vl(bind=True)
def quote_callback(self, exchange:Exchange, tick:TickFOPv1):
# push them to redis stream
channel = 'Q:' + tick.code # ='Q:TXFG1' in this example
self.xadd(channel, {'tick':json.dumps(tick.to_dict(raw=True))})

S

# after subscribe and wait for a few seconds ...
# r.xread({'Q:TXFG1':'0-0"})

['Q:TXFGL',
[
('1625454940107-0",
{"tick':

"datetime": "2021-07-05T11:15:49.066000"

high": "17918", "low": "17742", "
2, , "simtrade": 0}
}
('1625454941854-0" ,
{'tick':
'{"code": "TXFG1", "datetime": "2021-07-05T11:15:50.815000", "

"price_chg": "239", "pct_chg": "1.354184", "simtrade": 0}'
}
)

# parse redis stream

# [json. loads(x[-1]["tick']) for x in r.xread({'Q:TXFG1':'0-0"'})[0][-1]]

[

{

'code': 'TXFG1',
'datetime': '2021-07-05T11:15:49.066000",
‘open': '17755',
'underlying_price': '17904.03',
'bid_side_total_vol': 49698,
'ask_side_total_vol': 51490,
'avg_price': '17851.312322',
"close': '17889',
‘high': '17918"',
"low': '17742',
‘amount': '268335',
"total_amount': '1399310819',
'volume': 15,
"total_volume': 78387,
"tick_type': 2,
'chg_type': 2,
'price_chg': '240',
'pct_chg': '1.35985',
'simtrade': 0

'code': 'TXFG1',

"datetime': '2021-07-05T11:15:50.815000',
‘open': '17755',
'underlying_price': '17902.58',
'bid_side_total_vol': 49702,
'ask_side_total_vol': 51478,
'avg_price': '17851.313258',
'close': '17888"',

‘high': '17918',

"low': '17742',

"amount': '35776',
"total_amount': '1399346595',
"volume': 2,

"total_volume': 78389,
"tick_type': 2,

'chg_type': 2,

'price_chg': '239',

'pct_chg': '1.354184',
'simtrade': 0

, "underlying_price": "17904.03", "bid_side_total_vol": 49698, "ask_side_total_vol": 51490,
, "total_amount": "1399310819", "volume": 15, "total_volume": 78387, "tick_type": 2, "chg_type":

"open”: "17755", "underlying_price": "17902.58", "bid_side_total_vol": 49702, "ask_side_total_vol": 51478,
"avg_price": "17851.313258", "close": "17888", "high": "17918", "low": "17742", "amount": "35776", "total_amount": "1399346595", "volume": 2, "total_volume": 78389, "tick_type": 2, "chg_type": 2,
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BEEE, ETHERENRESE LFRECENR, EXETEARESENTHEE.,
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https://www.investopedia.com/terms/s/stoporder.asp

4.9.1 WETHREEN

Qample: stop order

import time
from typing import Union

import shioaji as sj

class StopOrderExcecutor:
def __init__(self, api: sj.Shioaji) -> None:
self.api = api
self._stop_orders = {}

def on_quote(
self, quote: Union[sj.BidAskFOPv1, sj.BidAskSTKvl, sj.TickFOPv1, sj.TickSTKvl]
) -> None:
code = quote.code
if code in self._stop_orders:
for stop_order in self._stop_orders[code]:
if stop_order['executed']:
continue
if hasattr(quote, "ask_price"):
price = 0.5 * float(
quote.bid_price[0] + quote.ask_price[0]
) # mid price
else:
price = float(quote.close) # Tick

is_execute = False
if stop_order["stop_price"] >= stop_order["ref_price"]:
if price >= stop_order["stop_price"]:
is_execute = True

elif stop_order["stop_price"] < stop_order["ref_price"]:
if price <= stop_order["stop_price"]:
is_execute = True

if is_execute:
self.api.place_order(stop_order["contract"], stop_order["pending_order"])
stop_order|['executed'] = True
stop_order['ts_executed'] = time.time()
print(f"execute stop order: {stop_order}")
else:
self._stop_orders[code]

def add_stop_order(
self,
contract: sj.contracts.Contract,
stop_price: float,
order: sj.order.Order,
) -> None:
code = contract.code
snap = self.api.snapshots([contract])[0]
# use mid price as current price to avoid illiquidity
ref_price = 0.5 * (snap.buy_price + snap.sell_price)
stop_order = {
"code": contract.code,
"stop_price": stop_price,
"ref_price": ref_price,
"contract": contract,
"pending_order": order,
"ts_create": time.time(),
"executed": False,
"ts_executed": 0.0

}

if code not in self._stop_orders:
self._stop_orders[code] = []

self._stop_orders[code] .append(stop_order)

print(f"add stop order: {stop_order}")

def get_stop_orders(self) -> dict:
return self._stop_orders

def cancel_stop_order_by_code(self, code: str) -> None:
if code in self._stop_orders:
_ = self._stop_orders.pop(code)

def cancel_stop_order(self, stop_order: dict) -> None:
code = stop_order["code"]
if code in self._stop_orders:
self._stop_orders[code] . remove(stop_order)
if len(self._stop_orders[code]) ==
self._stop_orders.pop(code)

de

ey

cancel_all_stop_orders(self) -> None:
self._stop_orders.clear()

* fEsnapshotsIHEEAREENR, UEDBEERTENHHE.

BAL, ZRAEFHELENE LSH, REEERERBRARTEERE, BELE
Limit Order),
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4.9.1 WETHREEN

Qt up a stop order

# shioaji order
contract = api.Contracts.Futures.TXF['TXF202301']
order = api.Order(
action="'Buy',
price=14800,
quantity=1,
price_type='LMT",
order_type='ROD",
octype=sj.constant.Futures0CType.Auto,
account=api . futopt_account

)

# Stop Order Excecutor
soe = StopOrderExcecutor (api)
soe.add_stop_order (contract=contract, stop_price=14805, order=order)

S

add stop order: {

'code': 'TXFA3',

'stop_price': 14805,

‘ref_price': 14790,

'contract': Future(
code="TXFA3",
symbol="TXF202301",
name="ZSR%HAES01" ,
category="TXF',
delivery_month='202301",
delivery_date='2023/01/30",
underlying_kind="I",
unit=1,
Limit_up=16241.0,
Limit_down=13289.0,
reference=14765.0,
update_date='2023/01/10"

),

‘pending_order': Order(
action=<Action.Buy: 'Buy'>,
price=14800,
quantity=1,
account=FutureAccount(person_id="A123456789", broker_id='F002000', account_id='1234567", signed=True, username='PAIUSER'),
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>

)

'ts_create': 1673329115.1056178,

'executed': False,

'ts_executed': 0.0

* T{BAEEZETE (Stop-Market Order): price_type = 'MKT'

=%, FfIHE StoporderExcecutor SETTERE L, F5AR, BXETRELRE, BERTEFTHIT

gt up context and callback function

from shioaji import TickFOPvl, Exchange

# set up context
api.set_context(soe)

# In order to use context, set bind=True

@api.on_tick_fop_v1l(bind=True)

def quote_callback(self, exchange:Exchange, tick:TickFOPv1):
# pass tick object to Stop Order Excecutor
self.on_quote(tick)

# subscribe
api.quote.subscribe(
contract,

quote_type = sj.constant.QuoteType.Tick,
version = sj.constant.QuoteVersion.vl
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4.9.1 WETHREEN

&t: Once close/mid price hit stop price

execute stop order: {

'code': 'TXFA3',
'stop_price': 14805,
‘ref_price': 14790,
'contract': Future(

code="TXFA3',

category="TXF',
delivery_month='202301",
delivery_date='2023/01/30",
underlying_kind="T",
unit=1,

Limit_up=16241.0,
Limit_down=13289.0,
reference=14765.0,
update_date='2023/01/10"

),

'pending_order': Order(
action=<Action.Buy: 'Buy'>,
price=14800,
quantity=1,
account=FutureAccount (person_id="'A123456789", broker_id="F002000', account_id="'1234567", signed=True, username='PAIUSER'),
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>

),

'ts_create': 1673329115.1056178,

‘executed': True,

"ts_executed': 1673329161.3224185
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4.9.2 FFFEERIEHA

4.9.2 FEFAEE A

FEZ (Blocking) iR BH B AFFRETH. SENBHMEFHN, TEREM /O ERAM CPU E5. BHIRMR, NREHBEEREFESE
WHR, PETCHFEETREFLEER, KIEEERR, FTEREREETRNER. B, JEEZE(mon-blocking)&Rz, FTEEFFHEMET
Bl MREEHEER AR BIRIE, RIFFAEEIEEER. RORMUTEAREET B2BEHER.

YR E/FEREBE X BRI B tineout o HFAPIRH tineout FREZ 0 BIEFHER, timeout TEFRES 5000 (BH) , RFHBRZEF5 ¥,

FEFRERATE

1% place_order BNEXHERE timeout = 0o

0

contract = api.Contracts.Futures.TXF['TXF202301']

order = api.Order(
action=sj.constant.Action.Sell,
price=14000,
quantity=1,
price_type=sj.constant.FuturesPriceType.LMT,
order_type=sj.constant.OrderType.ROD,
octype=sj.constant.FuturesOCType.Auto,
account=api . futopt_account

)

trade = api.place_order(contract, order, timeout=0)

trade

St

Trade(
contract=Future(
code="TXFA3"',
symbol="TXF202301",
name="EERHAK0L" ,
category="TXF',
delivery_month='202301",
delivery_date='2023/01/30",
underlying_kind="I",
unit=1,
Limit_up=16241.0,
Limit_down=13289.0,
reference=14765.0,
update_date='2023/01/10"
),
order=0Order(
action=<Action.Sell: 'Sell'>,
price=14000,
quantity=1,
account=FutureAccount (
person_id="F123456789",
broker_id="F002000",
account_id="'1234567",
signed=True,
username="'PAPIUSER'
)
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>
),
status=OrderStatus(status=<Status.Inactive: 'Inactive'>)

)

TEFEFEERAPEIZHY Trade U3, RAAEAENEERTEREIERZH, FIAGRD—LEET 7E order ¥HFHILH id § seqno , OrderStatus ¥

H38%F id. status_code. order_datetime ¥ deals ,
JEPREEX TEER MES .

status BEAS Inactive o TEFEFAERNAPERIG EMRRIBEFAIFIFAE Z5tER
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4.9.2 FFPEERERG

EFEER

S

OrderState.FuturesOrder {

‘operation': {
‘op_type': 'New',
'op_code': '00',
‘op_msg': "'

b

‘order': {
'id': 'de616839',
'segno': '500009',
‘ordno': '000009',
'action': 'Sell',
'price': 14000,
'quantity': 1,
'order_type': 'ROD',
'price_type': 'LMT',
'oc_type': 'Auto’,
"custom_field': '’

b

'status': {
"id': 'de616839',
'exchange_ts': 1673334371.492948,
'order_quantity': 1,
'modified_price B
'cancel_quantity': 0,
'web_id': 'Z'

b

'contract': {
'security_type': 'FUT',
'exchange': 'TAIFEX',
'code': 'TXFA3'

FEFRER X TEER

from shioaji.order import Trade

def non_blocking_cb(trade:Trade):
print('__my_callback__")
print(trade)

trade = api.place_order(
contract,
order,
timeout=0,
cb=non_blocking_cb # only work in non-blocking mode
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4.9.2 FEFAEE A

&t: place order callback

__my_callback__

contract=Future(
code="TXFA3',
symbol="TXF202301",
name='ERHAEOL",
category="TXF',
delivery_month='202301",
delivery_date='2023/01/30",
underlying_kind="I",
unit=1,
Limit_up=16241.0,
Limit_down=13289.0,
reference=14765.0,
update_date="'2023/01/10"

order=0rder (

action=<Action.Sell: 'Sell'>,

price=14000,

quantity=1,

id="40fd85d6" ,

seqno="'958433",

ordno="kY01g',

account=FutureAccount (
person_id='F123456789',
broker_id="F002000",
account_id="1234567",
signed=True,
username="PAPIUSER"

),
price_type=<StockPriceType.LMT: 'LMT'>,
order_type=<OrderType.ROD: 'ROD'>

)s

status=OrderStatus(
id="'40fd85d6",
status=<Status.Submitted: 'Submitted'>,
status_code=" Y
order_datetime=datetime.datetime(2023, 01, 10, 15, 14, 32),
deals=[]

)

hEmEER

TEFEFEERIT, BT place order AMIFE 0.01 ¥, SLAERATHRTRBIR 12 £ H#XEAEEATENEXER, F
&, EREFEEN.

R ZFREIET

gntract and order

contract = api.Contracts.Futures. TXF['TXF202301']
order = api.Order(
action="Sell",
price=14000,
quantity=1,
price_type='LMT",
order_type='ROD",
octype=sj.constant.Futures0CType.Auto,
account=api . futopt_account

nocking

start_time = time.time()

api.place_order(contract, order) # block and wait for the order response
print(time.time() - start_time)

# 0.136578369140625 <- may be different

Rn-Blocking

start_time = time.time()

api.place_order(contract, order, timeout=0) # non-block, the order is in transmition (inactive).
print(time.time() - start_time)

# 0.011670351028442383 <- may be different

- 125/150 -

Copyright © 2025 SinoPac



4.9.2 FEFAEE A

TR HERNEN

place_order
update_order
cancel_order
update_status
List_positions
List_position_detail
List_profit_Lloss
List_profit_loss_detail
List_profit_Lloss_summary
settlements

margin

ticks

kbars
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4.9.3 fEEELEN
B (EEE)

SR EMEEE, RPUNFEFEREEURBEET.

from pydantic import BaseModel

class TouchOrderCond(BaseModel) :
contract: Contract
order: Order
order: Order
touch_price: float

class TouchOrder:
def __init__(self, api: sj.Shioaji, condition: TouchOrderCond
):
self.flag = False
self.api = api
self.order = condition.order
self.contract = condition.contract
self.touch_price = condition.touch_price
self.api.quote.subscribe(self.contract)
self.api.quote.set_quote_callback(self.touch)

def touch(self, topic, quote):
price = quote["Close"][0]
if price == self.touch_price and not self.flag:
self.flag = True
self.api.place_order(self.contract, self.order)
self.api.quote.unsubscribe(self.contract)

SEEIZRRESE R TouchPrice Order Extention
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https://github.com/SsallyLin/touchprice

4.9.4 715EE

4.9.4 1TIEEIE
AEHBTEEZNERBAIUSE sj-trading, FTEEAEH jupyter notebook BIIUEE quote manager usage,
AERZEA w B, MREFAENEER v BUSRUFER v SEKE, BREE REHRT SHNmasi.

ERMETITEEESRNRER, RMIEERA Polars SEEMREETEEN, AUFTEREMAERNEETR, AKARREFEHUWMMA Polars
PR % B et BT EIREER, PRABEER polars talib EEAEMFIMAZRZHKERE.

QE Polars &8

uv add polars polars_talib

SNSRAR¥E Polars REAZE, RIMBE Polars B 75X 2R T Mz a0 ER .

polars_talib @—f@ Polars BW#EFEH, ©I=M7T polars expression iRAH ta-lib TEINEE, EHFICTUUIRSERA Polars EITHRAMTEIZAET
B, fth2H shioaji {EERRMN, FFMERRIUZE polars ta extensions

Polars @—E&#H DataFrame Eff, BEAREEAESER, LEFFTREAENNRE, RTUERSRORINEERRE. EREA P
AIUERIANMAIEEA Shioaji MITIEERERREUSITIEER, WH A Polars RMBIITILIEE, FFHEFEMEY ticks #1750 K 8, I BMFITLNZ
P TR T

QQ quote.py

1 src/sj_trading/ FT8 quote.py 13, W BIMEUTIENE

import shioaji as sj
from typing import List

class QuoteManager:
def __init__(self, api: sj.Shioaji):
self.api = api
self.api.quote.set_on_tick_stk_vl_callback(self.on_stk_v1_tick_handler)
self.api.quote.set_on_tick_fop_vl_callback(self.on_fop_v1_tick_handler)
self.ticks_stk_vl: List[sj.TickSTKvl] = []
self.ticks_fop_vl: List[sj.TickFOPv1] = []

def on_stk_v1_tick_handler(self, _exchange: sj.Exchange, tick: sj.TickSTKvl):
self.ticks_stk_vl.append(tick)

def on_fop_vl_tick_handler(self, _exchange: sj.Exchange, tick: sj.TickFOPvl):
self.ticks_fop_vl.append(tick)

EEE LB EM, ZUEITTIEM handle func BAIGEMMRDINE, EMEERT —1@ QuoteManager 18RI, I BEMIRLEFERE 7 sHMmERIFERK
2, B2 on_stk_vi_tick_handler &1 on_fop_vi_tick_handler , EMENBEEEBENTIEERFHMEL, WHABITEEREA ticks_stk_vi F
ticks_fop_vl 3,
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https://github.com/Sinotrade/sj-trading-demo
https://github.com/Sinotrade/sj-trading-demo/blob/main/quote_manager_usage.ipynb
https://docs.pola.rs/user-guide/getting-started/
https://github.com/Yvictor/polars_ta_extension

4.9.4 715EE

&ﬂ QuoteManager FTRIEREHETRIRIAE

def __init__(self, api: sj.Shioaji):
# skip
self.subscribed_stk_tick: Set[str] = set()

def subscribe_stk_tick(self, codes: List[str], recover: bool = False):
for code in codes:
contract = self.api.Contracts.Stocks[code]
if contract is not None and code not in self.subscribed_stk_tick:
self.api.quote.subscribe(contract, "tick")
self.subscribed_stk_tick.add(code)

def unsubscribe_stk_tick(self, codes: List[str]):
for code in codes:
contract = self.api.Contracts.Stocks[code]
if contract is not None and code in self.subscribed_stk_tick:
self.api.quote.unsubscribe(contract, "tick")
self.subscribed_stk_tick.remove(code)

def unsubscribe_all_stk_tick(self):
for code in self.subscribed_stk_tick:
contract = self.api.Contracts.Stocks[code]
if contract is not None:
self.api.quote.unsubscribe(contract, "tick")
self.subscribed_stk_tick.clear()

LTEEMIBINT subscribe_stk_tick 757, EEAEEHEANERABIIRPHEDAFEMAZ] subscribed_stk_tick A, It EFEA Shioaji By
subscribe FiAZRETRIATIE, subscribed stk tick —1E Set , FAZRIFHERETEMNERME, BRERTRURA BRESAFE BEmBUETE,.

ﬁﬂ Quotelianager EHFTHIR ticks KA E

def __init__(self, api: sj.Shioaji):
# skip
self.df_stk: pl.DataFrame = pl.DataFrame(
{1,
schema=[
("datetime", pl.Datetime),
("code", pl.Utf8),
("price", pl.Float64),
("volume", pl.Int64),
("tick_type", pl.Int8),
1,
)

de

(Y

get_df_stk(self) -> pl.DataFrame:
poped_ticks, self.ticks_stk_vl = self.ticks_stk_vl, []
if poped_ticks:
df = pl.DataFrame([tick.to_dict() for tick in poped_ticks]).select(
pl.col("datetime", "code"),
pl.col("close").cast(pl.Float64).alias("price"),
pl.col("volume").cast(pl.Int64),
pl.col("tick_type").cast(pl.Int8),
)
self.df_stk = self.df_stk.vstack(df)
return self.df_stk

__init__ FEMERT —E df_stk B9 Polars DataFrame, FRFHRFAEIFINGRE tick Brl, get_df_stk FEEMF ticks_stk_vl FRVERIEHRA
Polars DataFrame, i E[EI#E, FES2HMAMBLT UL ERAIUEHEKM DataFrame 7o

df stk
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4.9.4 715EE

gﬂ QuoteManager % ticks EHRpK K #REVA %

def get_df_stk_kbar(
self, unit: str = "Im", exprs: List[pl.Expr] = []
) -> pl.DataFrame:

df = self.get_df_stk()

df = df.group_by(
pl.col("datetime").dt.truncate(unit),
pl.col("code"),
maintain_order=True,

) -agg(
pl.col("price").first().alias("open"),
pl.col("price").max().alias("high"),
pl.col("price").min().alias("low"),
pl.col("price").last().alias("close"),
pl.col("volume").sum().alias("volume"),

)

if exprs:
df = df.with_columns(exprs)

return df

£ get_df_stk_kbar F57EH, MG get_df_stk 22 Ticks B DataFrame 18i% code # truncate %89 datetime #1754, I HEHSESHEETR
EHEEKRE, REREE—EFHH DataFrame, & DataFrame Fi@HFIFIREN K FER T, WHIEZFRET exprs B, EERETUEA
—LEANERR, RETEZHNEE, 7582 truncate WEMIEMER n RERT 1 98, NRBEEF 5 HEHN KR, ATUUEERAK 5n,

1 /B K AT BB farekp 1h , SIRBEEZSREMEMRINBE truncate B9 API X4,

&ﬁﬁﬁiﬁ'&%ﬁﬁ

import polars as pl
import polars_talib as plta

quote_manager.get_df_stk_kbar("5m", [
pl.col("close").ta.ema(5).over("code").fill_nan(None).alias("ema5"),
plta.macd(pl.col("close"), 12, 26, 9).over("code").struct.field("macd").fill_nan(None),

i)

1£352(EM polars_ta # expression HRETEHRAMIEIE, W BHFHEHRMIBIEMAT K IFERP, SBRFEAET ena F nacd MEEIE, 2R
1ZAILIBE polars_ta_extension ZIBIEIZFIR.
7£381E polars_ta B9 expression H, EF over("code") IRASIEIES EIERIBRIBE RAISE T O EMSERRBINESR , PRUEMERRENREMETE

B—1& DataFrame 1, 5tHEHRIVERESSEBRIBILA, WHEE over B partition SEBEETTERN, FAUAEEAENER, WAIMUR
TREVELELHZR, EM alias RASETERERAMAULIBRESR enas , TE nacd IEFFREENZZEMAAY struct , EEEH struct FAY macd L,

ERESZ2EANARRENFERE, AIURBMREENEARENETNEMAIUEINRRIENSERMERT, ERURIFEMEM polars
expression i B 2HEIR, BEAIMUN, EERERREM—ERUHERNZOUKRBERNEREG.

%i‘éi@ﬂ@lﬁﬁ

def fetch_ticks(self, contract: BaseContract) -> pl.DataFrame:

code = contract.code

ticks = self.api.ticks(contract)

df = pl.DataFrame(ticks.dict()).select(
pL.from_epoch("ts", time_unit="ns").dt.cast_time_unit("us").alias("datetime"),
pl.Llit(code).alias("code"),
pl.col("close").alias("price"),
pl.col("volume").cast(pl.Int64),
pl.col("tick_type").cast(pl.Int8),

)

return df

def subscribe_stk_tick(self, codes: List[str], recover: bool = False):
for code in codes:
# skop
if recover:
df = self.fetch_ticks(contract)
if not df.is_empty():
code_ticks = [t for t in self.ticks_stk_vl if t.code == code]
if code_ticks:
t_first = code_ticks[0].datetime
df = df.filter(pl.col("datetime") < t_first)
self.df_stk = self.df_stk.vstack(df)
else:
self.df_stk = self.df_stk.vstack(df)
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https://docs.pola.rs/api/python/stable/reference/expressions/api/polars.Expr.dt.truncate.html
https://github.com/Yvictor/polars_ta_extension?tab=readme-ov-file#supported-indicators-and-functions

4.9.4 715EE

ERTRMNBRHER M SEAEXRBHNRRE, ERRITREISEEETRZEENER, FILEERMBFER api EHHESE tick WEH, B2
PIEF fetch_ticks J7A2REUSESE tick MERL, I HHEUSERIIATI df stk Ho

N ERMERLTTR T —ERIUETRITE. BfiaTH. SAERMERNTEERESET, SERMEFAERENBESER, YA jupyter lab HfE
mo

52 QuoteManager AJIUEE quote.py.

SER(FEAEA) jupyter notebook I Z#E quote manager usage.
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https://github.com/Sinotrade/sj-trading-demo/blob/main/src/sj_trading/quote.py
https://github.com/Sinotrade/sj-trading-demo/blob/main/quote_manager_usage.ipynb

5. FHhR¥EFE

5. FHhRIERS

1.0 BEBRRE, AXIERBAREBRIRA 1.0 .

5.1 Shioaji #1

FBBRZBE backend

import shioaji as sj
sj.Shioaji?

-132/150 -

Copyright © 2025 SinoPac



5.1 Shioaji ¥t

S

version>=1.0 version<1.0

Init signature:

sj.Shioaji(
simulation: bool = False,
proxies: Dict[str, str] = {},
currency: str = 'NTD',

)

Docstring:

shioaji api

Functions:
login
Llogout
activate_ca
List_accounts
set_default_account
get_account_margin
get_account_openposition
get_account_settle_profitloss
get_stock_account_funds
get_stock_account_unreal_profitloss
get_stock_account_real_profitloss
place_order
update_order
update_status
List_trades

Objects:
Quote
Contracts
Order
Init docstring:
initialize Shioaji to start trading

Args:
simulation (bool):
- False: to trading on real market (just use your Sinopac account to start trading)
- True: become simulation account(need to contract as to open simulation account)
proxies (dict): specific the proxies of your https
ex: {'https': 'your-proxy-url'}
currency (str): {NTX, USX, NTD, USD, HKD, EUR, JPY, GBP}
set the default currency for display

Init signature:

sj.Shioaji(
backend: str = "http',
simulation: bool = False,
proxies: Dict[str, str] = {},
currency: str = 'NTD',

)

Docstring:

shioaji api

Functions:
login
activate_ca
List_accounts
set_default_account
get_account_margin
get_account_openposition
get_account_settle_profitloss
get_stock_account_funds
get_stock_account_unreal_profitloss
get_stock_account_real_profitloss
place_order
update_order
update_status
List_trades

Objects:
Quote
Contracts
Order
Init docstring:
initialize Shioaji to start trading

Args:
backend (str): {http, socket}

use http or socket as backend currently only support http, async socket backend coming soon.

simulation (bool):
- False: to trading on real market (just use your Sinopac account to start trading)
- True: become simulation account(need to contract as to open simulation account)
proxies (dict): specific the proxies of your https
ex: {'https': 'your-proxy-url'}
currency (str): {NTX, USX, NTD, USD, HKD, EUR, JPY, GBP}
set the default currency for display
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52 BA

5.2 FA

BABE person_id K passwd EEZ api_key M secret_key o IEAILATE Token FA T FRANMAIENAE API Keyo

version>=1.0 version<1.0

import shioaji as sj

api = sj.Shioaji()

api. login(
api_key="YOUR_API_KEY",
secret_key="YOUR_SECRET_KEY"

)

import shioaji as sj

api = sj.Shioaji()

api. Login(
person_id="YOUR_PERSON_ID",
passwd="YOUR_PASSWORD"

)
S

[
FutureAccount(person_id="", broker_id="'", account_id="'", signed=True, username='"),
StockAccount(person_id="", broker_id='", account_id="'", signed=True, username='")

5.3 &% &

TFTStockOrder SEE{Z StockOrder
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https://sinotrade.github.io/tutor/prepare/token/

5.3.1 F&

g)ckOrder

verion>=1.0 verion<1.0

>> sj.order.StockOrder?

Init signature:
sj.order.StockOrder (

action: shioaji.constant.Action,
price: Union[pydantic.types.StrictInt, float],
quantity: shioaji.order.ConstrainedIntValue,
id: str="",
seqno: str ="',
ordno: str ="',
account: shioaji.account.Account = None,
custom_field: shioaji.order.ConstrainedStrValue =
ca: str ="'
price_type: shioaji.constant.StockPriceType,
order_type: shioaji.constant.OrderType,
order_lot: shioaji.constant.StockOrderLot = <StockOrderLot.Common: 'Common'=,
order_cond: shioaji.constant.StockOrderCond = <StockOrderCond.Cash: 'Cash'>,
daytrade_short: bool = False,

) -> None

>> sj.order.TFTStockOrder?

Init signature:
sj.order.TFTStockOrder (

action: shioaji.constant.Action,

price: Union[pydantic.types.StrictInt, float],

quantity: shioaji.order.ConstrainedIntValue,

id: str="",

seqno: str ="',

ordno: str = '",

account: shioaji.account.Account = None,

custom_field: shioaji.order.ConstrainedStrValue = '',

ca: str ="',

price_type: shioaji.constant.TFTStockPriceType,

order_type: shioaji.constant.TFTOrderType,

order_lot: shioaji.constant.TFTStockOrderLot = <TFTStockOrderLot.Common: 'Common's>,

order_cond: shioaji.constant.StockOrderCond = <StockOrderCond.Cash: 'Cash'>,

first_sell: shioaji.constant.StockFirstSell = <StockFirstSell.No: 'false's,
) -> None

5.3.1 TE&

TFTStockPriceType BEEZ StockPriceType
TFTOrderType BB2X% OrderType
TFTStockOrderLot BE2{# StockOrderLot

first_sell B2 daytrade_short , BYREEEENA Bool

&der

version>=1.0 version<1.0

order = api.Order(
price=12,
quantity=1,
action=sj.constant.Action.Sell,
price_type=sj.constant.StockPriceType.LMT,
order_type=sj.constant.OrderType.ROD,
order_lot=sj.constant.StockOrderLot.Common,
daytrade_short=True,
custom_field="test",
account=api . stock_account

)

order = api.Order(
price=12,
quantity=1,

action=sj.constant.Action.Sell,
j.constant.TFTStockPriceType.LMT,
.constant.TFTOrderType.ROD,
order_lot=sj.constant.TFTStockOrderLot.Common,
first_sell=sj.constant.StockFirstSell.Yes,
custom_field="test",

account=api.stock_account
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5.3.2 Z£5tOlER

TFTOrder EB28# StockOrder

5.3.2 &5l

ader Callback

version>=1.0 version<1.0

OrderState.StockOrder {

'operation': {
"op_type': 'New',
'op_code': '00',
‘op_msg': "'

b

‘order': {
"id': 'c21b876d"',
'seqno': '429832',
‘ordno': 'W2892',
'action': 'Buy',
'price': 12.0,
'quantity': 10,
‘order_cond': 'Cash',
‘order_Llot': 'Common',
"custom_field': 'test',
'order_type': 'ROD',
'price_type': 'LMT'

b

'status': {
"id': 'c21b876d",
"exchange_ts': 1583828972,
'modified_price': 0,
'cancel_quantity': 0,
'web_id': '137'

b

'contract': {
'security_type': 'STK',
"exchange': 'TSE',
'code': '2890',
'symbol': ',
"name': "',
"currency': 'TWD'

}

OrderState. TFTOrder {

‘operation': {
'op_type': 'New',
'op_code': '00',
‘op_msg': "'

b

‘order': {
'id": 'c21b876d',
'seqno': '429832',
'ordno': 'W2892',
'action': 'Buy',
'price': 12.0,
'quantity': 10,
‘order_cond': 'Cash',
‘order_lot': 'Common',
"custom_field': 'test',
‘order_type': 'ROD',
'price_type': 'LMT'

b

'status': {
"id": 'c21b876d',
'exchange_ts': 1583828972,
'modified_price
"cancel_quantity':
'web_id': '137'

b

'contract': {
'security_type': 'STK',
"exchange': 'TSE',
'code': '2890',
'symbol': "'
"name': '',
"currency': "TWD'

5.3.3 pA[EER

TFTDeal BEEX#A StockDeal
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5.4 HIETE

&al Callback

version>=1.0 version<1.0

OrderState.StockDeal {
"trade_id': '12ab3456',
‘exchange_seq': '123456',
'broker_id": 'your_broker_id"',
‘account_id': 'your_account_id",
'action': <Action.Buy: 'Buy'>,
'code': '2890',
'order_cond': <StockOrderCond.Cash: 'Cash'>,
'order_lot': <TFTStockOrderLot.Common: 'Common'=>,

'price': 12,
'quantity': 10,
'web_id': '137',

'custom_field': 'test',
'ts': 1583828972
}

OrderState.TFTDeal {
"trade_id': '12ab3456',
‘exchange_seq': '123456',
'broker_id": 'your_broker_id',
‘account_id': 'your_account_id',
'action': <Action.Buy: 'Buy'>,
'code': '2890',
'order_cond': <StockOrderCond.Cash: 'Cash'>,
‘order_lot': <TFTStockOrderLot.Common: 'Common'=>,

'price': 12,
'quantity': 10,
'web_id': '137',

'custom_field': 'test',
'ts': 1583828972

5.4 HAIE T &

nturesOrder

verion>=1.0 verion<1.0
>> sj.order.FuturesOrder?

Init signature:
sj.order.FuturesOrder (

,
action: shioaji.constant.Action,
price: Union[pydantic.types.StrictInt, float],
quantity: shioaji.order.ConstrainedIntValue,
id: str="",
seqno: str = '",
ordno: str ="',
account: shioaji.account.Account = None,
custom_field: shioaji.order.ConstrainedStrvalue = '',
ca: str ="',
price_type: shioaji.constant.FuturesPriceType,
order_type: shioaji.constant.OrderType,
octype: shioaji.constant.FuturesOCType = <FuturesOCType.Auto: 'Auto'>,
) -> None

>> sj.order.FuturesOrder?

Init signature:
sj.order.FuturesOrder (

,
action: shioaji.constant.Action,
price: Union[pydantic.types.StrictInt, float],
quantity: shioaji.order.ConstrainedIntValue,
id: str="",
seqno: str = '',
ordno: str ="',
account: shioaji.account.Account = None,
custom_field: shioaji.order.ConstrainedStrValue = "'
ca: str="",
price_type: shioaji.constant.FuturesPriceType,
order_type: shioaji.constant.FuturesOrderType,
octype: shioaji.constant.FuturesOCType = <FuturesOCType.Auto: 'Auto'>,
) -> None
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5.4.1 FE

FuturesOrderType BB2{7 OrderType

5.4.1 TE&

)

&der

verion>=1.0 verion<1.0

order = api.Order(

action=sj.constant.Action.Buy,

price=100,

quantity=1,
price_type=sj.constant.FuturesPriceType.LMT,
order_type=sj.constant.OrderType.ROD,
octype=sj.constant.Futures0CType.Auto,
account=api . futopt_account

order = api.Order(

action=sj.constant.Action.Buy,

price=100,

quantity=1,

price_typ .constant. FuturesPriceType.LMT,
order_type=sj.constant. FuturesOrderType.ROD,
octype=sj .constant.Futures0CType.Auto,
account=api . futopt_account

5.4.2 &3Ok

FOrder $82K% FuturesOrder
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5.4.3 BR[EIHR

gder Event

version>=1.0 version<1.0

OrderState. FuturesOrder {
‘operation': {
'op_type': 'New',
'op_code': '00',
‘op_msg': '’

{

: '02c347f7",
"seqno': '956201',
‘ordno': 'kYOOH',
'action': 'Sell',
'price': 17760.0,
'quantity': 1,
"order_cond': None,
'order_type': 'ROD',
'price_type': 'LMT',
'market_type': 'Night',
'oc_type': 'New',
'subaccount': "'

I8

'status': {

'id': '02c3477",
'exchange_ts': 1625729890,
'modified_price': 0.0,
'cancel_quantity': 0,
"web_id": "P"

I8

'contract': {
'security_type': "FUT',
'code': 'TXF',
'exchange': 'TIM',
'delivery_month': '202107',
'strike_price': 0.0,
‘option_right': 'Future'

OrderState.FOrder {

‘operation': {
'op_type': 'New',
'op_code': '00',
‘op_msg': "'

b

‘order': {
tid': '02c3477",
'seqno': '956201',
"ordno': 'kYOOH',
'action': 'Sell',
'price': 17760.0,
'quantity': 1,
"order_cond': None,
'order_type': 'ROD',
'price_type': 'LMT',
'market_type': 'Night',
'oc_type': 'New',
"subaccount': "'

b

'status': {
Yid': '02¢347f7",
'exchange_ts': 1625729890,
'modified_price': 0.0,
'cancel_quantity': 0,
"web_id": "P"

b

'contract': {
'security_type': 'FUT',
'code': 'TXF',
'exchange': 'TIM',
'delivery_month': '202107',
"strike_price': 0.0,
'option_right': 'Future'

5.4.3 pL3ZEIER

FDeal EECA#3 FuturesDeal
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5.5 1TEEHR

ﬂal Event

version>=1.0 version<1.0

OrderState.FuturesDeal {
"trade_id":"02c347f7",

"account_
"action":"Sell",
"code": "TXF",
"price":17650.0,
"quantity":4
"subaccount! )
"security_type":"FUT",
"delivery_month":"202107",
"strike_price":0.0,
"option_right":"Future",
"market_type":"Day",
"ts":1625800369

}

OrderState.FDeal {
"trade_id":"02c347f7",
956344"
:"ky0ON110",
"exchange_seq":"a0000060" ,
"broker_id":"F002000",
"account_id":"9104000",
"action":"Sell",
"code":"TXF",
"price":17650.0,
"quantity":4,
"subaccount":"",
"security_type":"FUT",
"delivery_month":"202107",
"strike_price":0.0,
"option_right":"Future",
"market_type":"Day",
"ts":1625800369

5.5 1TIBE&ER

E

hRA>=1.11§ R Bt QuoteVersion.v0, FEXZEQuoteVersion.vl,

5.5.1 Callback

Tick

&coratorﬁiﬂ

QuoteVersion.vl QuoteVersion.v0
from shioaji import TickSTKvl, Exchange

@api.on_tick_stk_v1()
def quote_callback(exchange: Exchange, tick:TickSTKvl):
print(f"Exchange: {exchange}, Tick: {tick}")

@api.quote.on_quote
def quote_callback(topic: str, quote: dict):
print(f"Topic: {topic}, Quote: {quote}")
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5.5.1 Callback

&.75:‘:\7

QuoteVersion.vl QuoteVersion.v0
from shioaji import TickSTKvl, Exchange

def quote_callback(exchange: Exchange, tick:TickSTKvl):
print(f"Exchange: {exchange}, Tick: {tick}")

api.quote.set_on_tick_stk_v1_callback(quote_callback)

def quote_callback(topic: str, quote: dict):
print(f"Topic: {topic}, Quote: {quote}")

api.quote.set_quote_callback(quote_callback)

S

QuoteVersion.vl QuoteVersion.v0

Exchange: Exchange.TSE, Tick: Tick(code='2330"', datetime=datetime.datetime(2021, 7, 2, 13, 16, 35, 92970), open=Decimal('590'), avg_price=Decimal('589.05'), close=Decimal('590"),
high=Decimal('593"), low=Decimal('587"'), amount=Decimal('590000'), total_amount=Decimal('8540101000"), volume=1, total_volume=14498, tick_type=1, chg_type=4, price_chg=Decimal('-3"),
pct_chg=Decimal('-0.505902"), trade_bid_volume=6638, ask_side_total_vol=7860, bid_side_total_cnt=2694, ask_side_total_cnt=2705, closing_oddlot_shares=0, fixed_trade_vol=0, suspend=0, simtrade=0,
intraday_odd=0)

Topic: MKT/*/TSE/2330, Quote: {'AmountSum': [4739351000.0], 'Close': [596.0], 'Date': '2021/03/30"', 'TickType': [2], 'Time': '10:01:33.349431', 'VolSum': [7932], 'Volume': [1]}

BidAsk

Qcoratorﬁiﬁ

QuoteVersion.vl QuoteVersion.v0
from shioaji import BidAskSTKvl, Exchange

@api.on_bidask_stk_v1()
def quote_callback(exchange: Exchange, bidask:BidAskSTKv1):
print(f"Exchange: {exchange}, BidAsk: {bidask}")

@api.quote.on_quote
def quote_callback(topic: str, quote: dict):
print(f"Topic: {topic}, Quote: {quote}")

e

QuoteVersion.vl QuoteVersion.v0
from shioaji import BidAskSTKvl, Exchange

def quote_callback(exchange: Exchange, bidask:BidAskSTKv1):
print(f"Exchange: {exchange}, BidAsk: {bidask}")

api.quote.set_on_bidask_stk_vl_callback(quote_callback)

def quote_callback(topic: str, quote: dict):
print(f"Topic: {topic}, Quote: {quote}")

api.quote.set_quote_cal lback(quote_cal lback)
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5.6 HIGIRFBEA

St

QuoteVersion.vl QuoteVersion.v0

Exchange: Exchange.TSE, BidAsk: BidAsk(code='2330", datetime=datetime.datetime(2021, 7, 2, 13, 17, 29, 726428), bid_price=[Decimal('589"), Decimal('588"), Decimal('587"), Decimal('586"),
Decimal('585')], bid_volume=[223, 761, 1003, 809, 1274], diff_bid_vol=[0, 0, 0, 0, 0], ask_price=[Decimal('590'), Decimal('591'), Decimal('592"), Decimal('593"'), Decimal('594")], ask_volume=[304,
232, 183, 242, 131], diff_ask_vol=[1, 0, 0, 0, 0], suspend=0, simtrade=0, intraday_odd=0)

Topic: QUT/idcdmzpcr01/TSE/2330, Quote: {'AskPrice': [590.0, 591.0, 592.0, 593.0, 594.0], 'AskVolume': [303, 232, 183, 242, 131], 'BidPrice': [589.0, 588.0, 587.0, 586.0, 585.0], 'BidVolume':
[224, 762, 1003, 809, 1274], 'Date': '2021/07/02', 'Time': '13:17:26.391840'}

5.6 HABIRFE
HBIRLUFAPI

1. get_account_margin
2. get_account_openposition
3. get_account_settle_profitloss

iz

margin

. List_positions( api.futopt_account )

. List_profit_Lloss( api.futopt_account )

. List_profit_loss_detail( api.futopt_account )
. List_profit_Lloss_summary( api.futopt_account )

G W e

MR B L HEIRIFAPL, 2R,

Ni

REBAGITHUB EAAFAI R EE

github
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https://github.com/login?return_to=-2FSinotrade-2FShioaji
https://github.com/login?return_to=-2FSinotrade-2FShioaji
https://github.com/login?return_to=-2FSinotrade-2FShioaji
https://github.com/login?return_to=-2FSinotrade-2FShioaji
https://github.com/login?return_to=-2FSinotrade-2FShioaji
https://github.com/login?return_to=-2FSinotrade-2FShioaji
https://github.com/login?return_to=-2FSinotrade-2FShioaji
https://github.com/login?return_to=-2FSinotrade-2FShioaji
https://github.com/login?return_to=-2FSinotrade-2FShioaji
https://github.com/login?return_to=-2FSinotrade-2FShioaji
https://github.com/login?return_to=-2FSinotrade-2FShioaji
https://github.com/login?return_to=-2FSinotrade-2FShioaji

6. FHEE

6.0.1 FE

aﬂ'FT'EﬁE(MKT). EEETH{EE (MKP)

order = api.Order(
action=sj.constant.Action.Buy,
price=0, # MKT, MKP will not use price parameter
quantity=1,
price_type='MKP', # change to MKT or MKP
order_type="I0C', # MKT, MKP only accecpt IOC order
octype=sj .constant.Futures0CType.Auto,
account=api . futopt_account

s mmERODE

you want.

First, we need to know the Limit up(limit down) price of the security. Just take a look at the api.Contracts, you will find the information

api.Contracts.Stocks.TSE[ 'TSE2330"]

Gat

Stock(
exchange=<Exchange.TSE: 'TSE'>,
code='2330",
symbol="TSE2330",
name='&%EE ",
category="'24",
unit=1000,
Limit_up=653.0,
Limit_down=535.0,
reference=594.0,
update_date='2021/08/27",
margin_trading_balance=6565,
short_selling_balance=365,
day_trade=<DayTrade.Yes: 'Yes'>

Example place LMT and ROD order at limit up price.

contract = api.Contracts.Stocks.TSE['TSE2330"]
price = contract. limit_up
order = api.Order(
action=sj.constant.Action.Buy,
price=price,
quantity=1,
price_type="LMT',
order_type="ROD',
order_lot=sj.constant.StockOrderLot.Common,
account=api .stock_account
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6.0.2 1715

6.0.2 171&

TR RS TRENE T

If your code something like this, and possibly run code on cmd/terminal with python stream.py . Then you definitely won't get any
additional ticks, since the python program has already terminated.

version>=1.0 version<1.0
import shioaji as sj

api = sj.Shioaji(simulation=True)
api. login('YOUR_API_KEY', 'YOUR_SECRET_KEY')
api.quote.subscribe(
api.Contracts.Stocks["2330"],
quote_type = sj.constant.QuoteType.Tick
)

# stream.py
import shioaji as sj

api = sj.Shioaji(simulation=True)

api. login('YOUR_PERSON_ID', '2222")

api.quote.subscribe(
api.Contracts.Stocks["2330"],
quote_type = sj.constant.QuoteType.Tick

If you wish your python program to survive, please modify you python script as below.

version>=1.0 version<1.0

# stream.py
import shioaji as sj
from threading import Event

api = sj.Shioaji(simulation=True)
api. login('YOUR_API_KEY', 'YOUR_SECRET_KEY')
api.quote.subscribe(
api.Contracts.Stocks["2330"],
quote_type = sj.constant.QuoteType.Tick

)

Event() .wait()

# stream.py
import shioaji as sj
from threading import Event

api = sj.Shioaji(simulation=True)

api. login('YOUR_PERSON_ID', '2222")

api.quote.subscribe(
api.Contracts.Stocks["2330"],
quote_type = sj.constant.QuoteType.Tick

)

Event() .wait()

6.0.3 Hith

QEAccount not acceptable, AJEEREEMT

- KR5ERR[#EE] (https://sinotrade.github.io/zh_TW/tutor/prepare/terms/#_1) R [APT:IZE] (https://sinotrade.github. io/zh_TW/tutor/prepare/terms/#api)o
- [‘update_status'](../tutor/order/UpdateStatus) FBsREH%A% AR, SEEMAEREHAN, BEAMERREGTMEERAH.
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6.0.3 HAth

ﬁﬂﬁushioaji.log
Please add environment variable before import shioaji. (version >= 0.3.3.dev0)
linux or Mac OS:
export SJ_LOG_PATH=/path/to/shioaji. log
windows:

set SJ_LOG_PATH=C:\path\to\shioaji. log

ﬂﬂﬁ&contracts?ﬁﬂﬁ@

Please add environment variable before import shioaji. (version >= 0.3.4.dev2)
linux or Mac OS:
export SJ_CONTRACTS_PATH=NY_PATH
windows:
set SJ_CONTRACTS_PATH=MY_PATH
python:

os.environ["SJ_CONTRACTS_PATH"]=MY_PATH

ez e

R AR

** Note that you only have 2 chances to unlock your account online in a day. **

** We've migrate QA site to Shioaji Forum **

- 145/150 -

Copyright © 2025 SinoPac


https://www.sinotrade.com.tw/newweb/Service_ForgetPassword_Self/
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7. BMRRAK

7. BERA

7.1 version: 1.2.5 (2024-10-01)

« feat: refactor expire time of CA

O commit_id: 6621685a

5
release at: 2024-10-01 02:25:01.723

7.2 version: 1.2.4 (2024-08-28)

« feat: support py3.12

O commit id: a287f56¢

5
release at: 2024-08-28 16:00:00.000

7.3 version: 1.2.3 (2024-03-06)

« feat: change default site to bc
» feat: pysolace upgrade 0.9.40(solclient 7.28.0.4)

« feat: support apple silicon chip

O commit id: 8096bbac

5
release_at: 2024-03-06 16:00:00.000

7.4 version: 1.2.2 (2024-01-09)

* fix: remove column of profitloss in future

O commit id: ca973a81

s
release_at: 2024-01-09 02:27:31.383

7.5 version: 1.2.1 (2023-12-22)

* fix: windows inject dll issue

Q commit_id: 2a413848

5
release at: 2023-12-22 01:19:17.043

7.6 version: 1.2.0 (2023-12-20)

« feat: vpn

« feat: rust version ca
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7.7 version: 1.1.13 (2023-11-01)

 refactor: test report flow

O commit_id: 856f39ea

5
release at: 2023-12-20 16:00:00.000

7.7 version: 1.1.13 (2023-11-01)
feat: impl ca.get sign on Darwin

O commit_id: 729f058e

5
release at: 2023-11-01 05:36:29.553

7.8 version: 1.1.12 (2023-08-22)

« feat: usage add limit and available byte info

O commit id: cf5e4628

5
release_at: 2023-08-22 16:00:00.000

7.9 version: 1.1.11 (2023-08-04)

« fix: custom field in validator for only support number and alphabet
« fix: pydantic v2 trade issue

« fix: pydantic v2 contracts cache issue

O commit id: ccldad7e

b

release at: 2023-08-04 08:00:37.000

7.10 version: 1.1.10 (2023-07-23)

« feat: profit loss detail support unit

Q commit_id: a62d1f6a

5
release at: 2023-07-23 16:00:00.000

7.11 version: 1.1.9 (2023-07-20)
yanked

Q commit_id: fOf03cff

5
release at: 2023-07-20 07:43:46.000
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7.12 version: 1.1.8 (2023-07-18)

* feat: query usage
« feat: profit loss support unit

« feat: support pydantic v2
O commit id: 3dc8568e

s
release_at: 2023-07-18 09:08:42.000

7.13 version: 1.1.7 (2023-07-18)
yanked
O commit_id: fb490a9a

s
release at: 2023-07-18 07:02:20.000

7.14 version: 1.1.6 (2023-06-19)
« feat: solace reconnect with sub 2500 user
O commit id: eeaeeb5f

5
release_at: 2023-06-19 16:00:00.000

7.15 version: 1.1.5 (2023-06-07)

« fix: simulation sign check

« fix: handle pickle load error
Q commit_id: 1def691c

5
release at: 2023-06-07 16:00:00.000
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8. fEFAMRH!

8. 1 FERR !

AR EHMEREER, BETUTERRE

S
e
& 30 BEM API X218 SERBES
0 500MB
1-118 2GB
> 112 10GB
-
& 30 BEF APl RS SEREES
0 500MB
1-AX&10003 //h&E40000 2GB
> K£10003 / v&E40000 10G
FRR RN
api.usage()
S
UsageStatus (connections=1, bytes=41343260, Limit_bytes=2147483648, remaining_bytes=2106140388)
connection: EiREME
tz‘i’;?zih?tgfﬁz%ﬁiﬂﬁﬂ
remaining_bytes: FIERBIfERE
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8. fEFAMRH!

ot

e 17 -
credit_enquire , short_stock_sources, snapshots, ticks, kbars
* LI EEHHERE 5 FER 50 )
o BHPEF ticks REREEB 10 )X
o BAREE kbars REAFER 270 X
 IRFS -
List_profit_loss_detail, account_balance, List_settlements, Llist_profit_loss, Llist_positions, margin
M EEHHERE 5 7 ER 25 &
&5t
place_order , update_status, update_qty, update_price, cancel_order
MU EEHFERE 10 # LR 250 X
HIEE®

api.subscribe() BXE%32001&

R

B—XkEEFEZ person_id , ERERARSHEER, FE: api.login() BIEII—EER
cEA:

api. login() —X_EFR1000%K%

Arn

EMEEBMRE, 17 (ticks. snapshots. kbars)EZEHHGEIEZEE, HtIERZRE
EAEEERE, HEERE—2E

AEREESERRG, AARYGEZIP R ID fEH%E

* & ID #E{=fERM, 555 Shioaji BEEEAR
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