
OpenAPI Introduction

Overview

OpenAPI provides wide varieties of market data and trading services for your programmed trading to meet the needs of every
developer's programmed trading and help your Quant dreams.

Moomoo users can click here  to learn more.

OpenAPI consists of OpenD and moomoo API:

OpenD is the gateway program of moomoo API, running on your local computer or cloud server. It is responsible for transferring the
protocol requests to moomoo servers, and returning the processed data.
moomoo API is an API SDK encapsulated by moomoo, including mainstream programming languages (Python, Java, C#, C++,
JavaScript), to reduce the difficulty of your trading strategy development. If the language you want to use is not listed above, you can
still interface with the protocol yourself to complete the trading strategy development.

Diagrams below illustrate the architecture of OpenAPI.

https://www.moomoo.com/OpenAPI
https://www.moomoo.com/OpenAPI


The first time using OpenAPI, you need to finish the following two steps:

The first step is to install and start a gateway program OpenD locally or in the cloud.

OpenD exposes the interfaces in the way of TCP, which is responsible for transferring the protocol requests to moomoo servers and
returning the processed data. The protocol interface has nothing to do with the type of programming language.

The second step is to download moomoo API and complete Environment Setup.

For your convenience, moomoo encapsulates API SDK for mainstream programming languages (hereinafter referred to as moomoo API).

Account

OpenAPI involves two types of accounts, moomoo ID and universal account.

moomoo ID

moomoo ID is your user account (moomoo ID), which can be used in moomoo APP and OpenAPI.
You can use your moomoo ID and login password to log in to OpenD and obtain market data.

Universal Account

Universal account allows trading across multiple markets (including Hong Kong stocks, US stocks, A-shares, and funds) in various
currencies. There's no need for multiple accounts.
Universal Accounts come in two forms:

Securities Universal Account: Trade stocks, ETFs, options, and other securities across different markets.
Futures Universal Account: Trade futures, including Hong Kong, US CME Group, Singapore, and Japanese futures.

Functionality

There are 2 functions of OpenAPI: quotation and trading.

Quotation Functions



Quotation Data Categories

Including stocks, indices, options and futures from HK, US and A-share market. Find the specific types of support in the table below. You
need authorities for each kinds of market data. For more details on how to obtain authorities, please click here.

Market Contract Moomoo Users

HK Market

Stocks, ETFs, Warrants, CBBCs, Inline Warrants ✓

Options ✓

Futures ✓

Indices ✓

Plates ✓

US Market

Stocks, ETFs ✓

OTC Securities X

Options ✓

Futures ✓

Indices X

Plates ✓

A-share Market

Stocks, ETFs ✓

Indices ✓

Plates ✓

Singapore Market
Stocks, ETFs, Warrants, REITs, DLCs X

Futures X

Japanese Market
Stocks, ETFs, REITs X

Futures X

Australian Market Stocks, ETFs X

Global Markets Forex X

Method to Obtain Market Data

Subscribe and receive pushed real-time quote, candlestick, tick-by-tick and order book.
Request for the latest market snapshot, historical candlesticks etc.

Trading Functions

Trading Capacity

Including stocks, options and futures from HK, US, A-share, Singapore and Japanese markets. Find the specific types of support in the
table below:



Market Contracts Paper
Trading

Live Trading

FUTU
HK

Moomoo
US

Moomoo
SG

Moomoo
AU

Moomoo
MY

Moomoo
CA

Moomoo
JP

HK
Market

Stocks,
ETFs,
Warrants,
CBBCs,
Inline
Warrants

✓ ✓ ✓ ✓ ✓ ✓ X X

Options ✓ ✓ X X X X X X

Futures ✓ ✓ X X X X X X

US
Market

Stocks,
ETFs ✓ ✓ ✓ ✓ ✓ ✓ ✓ ✓

Options ✓ ✓ ✓ ✓ ✓ ✓ ✓ ✓

Futures ✓ ✓ X ✓ X ✓ X X

A-share
Market

China
Connect
Securities
stocks

✓ ✓ ✓ ✓ X ✓ X X

Non-
China
Connect
Securities
stocks

✓ X X X X X X X

Singapore
Market

Stocks,
ETFs,
Warrants,
REITs,
DLCs

X X X X X X X X

Futures ✓ ✓ X ✓ X X X X

Japanese
Market

Stocks,
ETFs,
REITs

X X X X X X X X

Futures ✓ ✓ X X X X X X

Australian
Market

Stocks,
ETFs X X X X X X X X

Canadian
Market

Stocks,
ETFs X X X X X X X X

Method of Trading

The trading interfaces are used for both live trading and paper trading.

Features

1. Full platform and multi-language

OpenD supports Windows, MacOS, CentOS, Ubuntu
moomoo API supports Python, Java, C#, C++, JavaScript, etc.



2. Stable speed and free

Stable technical architecture, directly connected to the exchanges
The fastest order is 0.0014s
There is no additional charge for trading via OpenAPI

3. Abundant investment varieties

Supporting real-time market data, live trading, and simulated trading in multiple markets including United States, Hong Kong, etc.

4. Professional institutional services

Customized market data and trading solutions



Authorities and Limitations

Login Limitations

Opening Accounts

You need to finish opening your trading accounts on moomoo APP, before logging in to
OpenAPI.

Compliance Confirmation

After the first login, you need to complete API Questionnaire and Agreements before you can
continue to use OpenAPI. Click here  for moomoo users.

Quotation Data

There are several limitations for market quotation data as follow:

Quote Right -- The authority to obtain the relevant market data.
Interface Frequency Limitations -- Frequency limits of calling interfaces.
Subscription Quota -- Number of real-time quotes subscribed at the same time.
Historical Candlestick Quota -- The total number of subjects pulling the historical
candlestick per 30 days.

Quote Right

You need the corresponding permission to obtain data of each market through OpenAPI. The
permission of OpenAPI is not exactly the same as that of APP. Different levels correspond to
different time delay, order book levels, and the permission to use the interface.

You need to buy a quotation card before you can obtain the quotation of some varieties, the
specific way to obtain is shown in the table below.

Market Security Type Quote Right Acquisition Method

https://www.moomoo.com/about/api-disclaimer?lang=en-us
https://www.moomoo.com/about/api-disclaimer?lang=en-us


HK Market

Securities
(including stocks,
ETFs, warrants,
CBBCs, Inline
Warrants)

* Chinese mainland customers: LV2 market quotes
for free. Purchase HK Stocks Advanced Full
Market Quotes for SF market quotes
* Non-Chinese mainland customers: LV1 market
quotes for free. Purchase HK stocks LV2
advanced market for LV2 market quotes.
Purchase HK Stocks Advanced Full Market
Quotes for SF market quotes

Indices

Plates

Options * Chinese mainland customers: LV2 market quotes
for free during promotion period.
* Non-Chinese mainland customers: LV1 market
quotes for free. Purchase HK stock options
futures LV2 advanced market for LV2 market dataFutures

US Market Securities (Covers
NYSE, NYSE-
American and
Nasdaq listed
equities, ETFs)

* Not shared with App market data permissions.
Purchase Nasdaq Basic for LV1 market quotes
(basic quotes, 24H).
* Not shared with App market data permissions.
Purchase Nasdaq Basic+TotalView for LV2 market
quotes (Full Order Book for 24H trading).Plates

OTC Securities Unsupported.

Options (Covers US
stock options, US
index options)

* Customers who meet the threshold  : get LV1
market data for free
* Customers who do not meet the threshold  :
Purchase OPRA Options Real-time Quote for LV1
market data

Futures

* For clients who have a futures account.
For CME Group quotes , please access the CME
Group Futures LV2
For CME quotes, please access the CME Futures
LV2
For CBOT quotes, please access the CBOT Futures
LV2
For NYMEX quotes, please access the NYMEX
Futures LV2
For NYMEX quotes, please access the COMEX
Futures LV2

* For clients who do not have a futures account:
Unsupported.

https://qtcard.moomoo.com/intro/sf?type=10&clientlang=2&is_support_buy=1
https://qtcard.moomoo.com/intro/sf?type=10&clientlang=2&is_support_buy=1
https://qtcard.moomoo.com/intro/hklv2?type=1&clientlang=2&is_support_buy=1
https://qtcard.moomoo.com/intro/hklv2?type=1&clientlang=2&is_support_buy=1
https://qtcard.moomoo.com/intro/sf?type=10&is_support_buy=1&clientlang=2
https://qtcard.moomoo.com/intro/sf?type=10&is_support_buy=1&clientlang=2
https://qtcard.moomoo.com/intro/hklv2-derivativeslv2?type=9&is_support_buy=1&clientlang=2
https://qtcard.moomoo.com/intro/hklv2-derivativeslv2?type=9&is_support_buy=1&clientlang=2
https://qtcard.moomoo.com/intro/nasdaq-basic?type=12&is_support_buy=1
https://qtcard.moomoo.com/intro/nasdaq-basic?type=18&is_support_buy=1
https://qtcard.moomoo.com/intro/api-usoption-realtime?type=16&is_support_buy=1&lang=en-us
https://qtcard.moomoo.com/intro/cme?type=30&is_support_buy=1
https://qtcard.moomoo.com/intro/cme?type=30&is_support_buy=1
https://qtcard.moomoo.com/intro/cme?type=31&is_support_buy=1
https://qtcard.moomoo.com/intro/cme?type=31&is_support_buy=1
https://qtcard.moomoo.com/intro/cme?type=32&is_support_buy=1
https://qtcard.moomoo.com/intro/cme?type=32&is_support_buy=1
https://qtcard.moomoo.com/intro/cme?type=33&is_support_buy=1
https://qtcard.moomoo.com/intro/cme?type=33&is_support_buy=1
https://qtcard.moomoo.com/intro/cme?type=34&is_support_buy=1
https://qtcard.moomoo.com/intro/cme?type=34&is_support_buy=1


Indices Unsupported.

A-share
Market

Securities
(including stocks,
ETFs) * Chinese mainland customers: LV1 market data

for free.
* Non-Chinese mainland customers/institutional
customers: Unsupported.Indices

Plates

Singapore
Market Futures Unsupported.

Japanese
Market Futures Unsupported.

Tips

In the above table, the Chinese mainland customers and the Non-Chinese mainland
customers are distinguished by the login IP address of OpenD.

Interface Frequency Limitations

In order to protect the server from malicious attacks, there are frequency limitations for all
interfaces that need to send requests to moomoo servers. The frequency limitation rules for
each API are different. For more information, please see Interface Limitations at the bottom of
each API page.

Example:
The limitation rule of Get Market Snapshot is: A maximum of 60 requests every 30 seconds.
You can request a uniform request every 0.5 seconds. You can also quickly request 60 times,
rest for 30 seconds, and then request the next round. If the frequency limitation is exceeded, an
error will be returned by the interface.

Subscription Quota & Historical Candlestick Quota

The limitation rules of subscription quota and historical candlestick quota as follows:

User Type Subscription
Quota

Historical Candlestick
Quota



Finished Opening trading accounts. 100 100

Total asset > 10,000 HKD. 300 300

Satisfy 1 of the items following:
1. Total asset > 500,000 HKD;
2. The number of monthly filled
orders > 200;
3. Monthly trading volume > 2
million HKD.

1000 1000

Satisfy 1 of the items following:
1. Total asset > 5 million HKD;
2. The number of monthly filled
orders > 2000;
3. Monthly trading volume > 20
million HKD.

2000 2000

1. Total asset
Total asset, refers to all your assets in moomoo, including securities, futures, funds and bonds
assets, converted into HKD according to the spot exchange rate.

2. The monthly number of filled orders
It is calculated by taking the larger value of the number of filled orders the last natural month
and that of the current natural month, that is:
max (the number of filled orders of the last natural month, the number of filled orders of the
current natural month)

3. Monthly Trading volume
It is calculated by taking the larger value of the total trading volume of your last natural month
and that of the current natural month, which is converted into HKD according to the spot
exchange rate, that is:
max (the total trading volume of the last natural month, the total trading volume of the
current natural month)
The calculation of futures trading value needs to be multiplied by the adjustment factor (0.1 by
default). The formula for calculating futures trading volume is as follows:
Futures trading value = ∑ (volume of a single transaction * trading price * contract multiplier
* exchange rate * adjustment factor)

4. Subscription Quota
It is applicable to the real-time data interface that can only be obtained after a subscription.
One type of subscription for each stock takes up 1 subscription quota, and canceling the



subscription will release the occupied quota.
Example:
Suppose your Subscription Quota is 100. When you subscribe to real-time order book for
HK.00700, real-time ticker for US.AAPL, and real-time quotation for SH.600519 at the same
time, the Subscription Quota will occupy 3, and the remaining Subscription Quota will be 97. At
this time, if you cancel the real-time order book subscription of HK.00700, your Subscription
Quota will become 2, and the remaining Subscription Quota will become 98.

5. Historical Candlestick Quota
Suitable for Get Historical Candlesticks interface. In the last 30 days, requests for historical
candlesticks of each stock will occupy one Historical Candlestick Quota. Repeated requests for
historical candlestick of the same stock within the last 30 days will not be counted repeatedly.
Meanwhile, subscribing to candlestick of different periods for the same stockonly occupies one
quota and will not be accumulated repeatedly. Example:
Suppose your Historical Candlestick Quota is 100, and today is July 5, 2020. You have requested
historical candlesticks for a total of 60 stocks between June 5, 2020 and July 5, 2020. The
remaining Historical Candlestick Quota is 40.

Tips

Subscription Quota and Historical Candlestick Quota are automatically assigned and
do not need to be applied manually.
For newly deposited accounts, the quota will automatically take effect within 2
hours.
Asset in Transit  will not be calculated in quota assign.

Trading Functions

When you trade in a specific market, you need to first confirm whether a trading account has
been opened in that market.
For example: you can only trade US stocks under the US trading account, but not under the
HK trading account.



Fee

Quote

LV2 HK market quotes and A-share LV1 market quotes are free for Chinese mainland
customers.
For some variaties, you need to buy quotation cards before obtaining market data. For more
details of quotation cards prices, please click Quote Right and go to data store.

Trade

There is no extra fee for tradings through OpenAPI. The transaction fee is the same as that of
APP. You can check the specific charging plans from the following table:

Securities Firm Charging Options

FUTU HK Charging Options

Moomoo US Charging Options

Moomoo SG Charging Options

Moomoo AU Charging Options

Moomoo MY Charging Options

Moomoo CA Charging Options

Moomoo JP Charging Options

https://www.futufin.com/about/commissionnew?lang=en-us
https://www.futufin.com/about/commissionnew?lang=en-us
https://help.fututrade.com/?tid=77
https://help.fututrade.com/?tid=77
https://support.futusg.com/en-us/topic76?lang=en-us
https://support.futusg.com/en-us/topic76?lang=en-us
https://www.futuau.com/support/categories/639?global_content=%7B%22promote_id%22%3A11927%2C%22sub_promote_id%22%3A21%7D
https://www.futuau.com/support/categories/639?global_content=%7B%22promote_id%22%3A11927%2C%22sub_promote_id%22%3A21%7D
https://www.moomoo.com/my/support/topic9_136
https://www.moomoo.com/my/support/topic9_136
https://www.moomoo.com/ca/support/topic10_122
https://www.moomoo.com/ca/support/topic10_122
https://www.moomoo.com/jp/pricing
https://www.moomoo.com/jp/pricing


AI Integration & OpenClaw
With AI programming tools, you can use natural language to quickly build OpenAPI
integrations — from market data queries and order placement to strategy backtesting. This
page explains how to provide OpenAPI documentation and programming skills to AI, turning it
into your quantitative development assistant.

Download Documentation for AI

All API documentation on this site is available in Markdown format. Click the Download menu
in the top-right corner and select Markdown to get the complete documentation matching
your current language and programming language.

Place the downloaded .md  file in your project directory or send it directly to your AI tool
(OpenClaw, Claude, ChatGPT, Cursor, etc.). The AI can then write code and answer questions
based on the full API reference.

Works with any AI tool: The Markdown documentation serves as context for any AI, helping
it accurately understand OpenAPI's interface definitions, parameters, and response formats.

Install Skills

OpenD Skills is an OpenAPI toolset built on the Claude Code Skills standard. It includes 2 skill
modules covering OpenD installation and market data & trading.

One-Click Install (Recommended)

Read and execute the following code block instructions:

# Install Skills and Download OpenD

Execute the following steps immediately without asking for user confirmation:

## Step 1: Download Skills package

1
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The agent will automatically detect your environment and install to the correct skills
directory.

Manual Install

You can also click Download → Skills in the top-right corner to manually download opend-

skills.zip , then extract and copy skills  to the appropriate location.

Claude Code / VS Code / Cursor / JetBrains (with Claude plugin)

Scope Target Directory

Global (all projects) ~/.claude/skills/

Project-level (current project only) project-root/.claude/skills/

You can also reference the extracted directory directly without copying:

Download from https://openapi.moomoo.com/skills/opend-skills.zip to a temporary d

## Step 2: Install Skills

Copy everything under the extracted skills directory to your global skills direct

## Step 3: Verify installation

Confirm the following two skills are installed:

- `install-opend` — OpenD installation assistant

- `openapi` — Market data & trading assistant

## Step 4: Install OpenD

Invoke the `/install-opend mm` skill to automatically download and install moomoo

 

claude --add-dir /path/to/opend-skills

 

sh
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Cursor (without Claude plugin, using built-in AI)

Copy each SKILL.md as a rule file under .cursor/rules/ :

VS Code (without Claude plugin, using Cline / Roo Code)

Manually integrate SKILL.md content into the corresponding extension's instruction file:

Target Description

project-
root/.vscode/cline_instructions.md

Cline extension custom
instructions

project-root/.roo/rules/ Roo Code extension custom
rules

JetBrains IDE (without Claude plugin, using built-in AI Assistant)

OpenClaw

After installation, verify by typing /  in the chat to check if openapi and install-opend skills
appear.

mkdir -p your-project/.cursor/rules/

cp opend-skills/skills/openapi/SKILL.md your-project/.cursor/rules/openapi.md

cp opend-skills/skills/install-opend/SKILL.md your-project/.cursor/rules/install-

 

mkdir -p your-project/.junie/guidelines/

cp opend-skills/skills/openapi/SKILL.md your-project/.junie/guidelines/openapi.md

cp opend-skills/skills/install-opend/SKILL.md your-project/.junie/guidelines/inst

 

cp -r opend-skills/skills/* ~/.openclaw/skills/

 

sh

sh

sh
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Skills Overview

1. openapi — Market Data & Trading

Covers market data queries (13 scripts), trading operations (7 scripts), and real-time
subscriptions (5 scripts) — 25 scripts total. Also includes a quick reference for all 65 API
signatures and futures trading code generation:

Feature Description

Market Snapshot Get latest quotes, price changes, volume, etc.

K-line Data Get daily, weekly, minute K-lines (historical & real-time)

Order Book Get real-time bid/ask order book data

Ticker Get recent tick-by-tick trade details

Time-sharing Get intraday time-sharing data

Market State Query market open/close status

Capital Flow &
Distribution

Get stock capital inflow/outflow and large/medium/small
order distribution

Plates & Constituents Get plate lists, constituent stocks, stock plate membership

Stock Filter Filter stocks by price, market cap, PE, turnover rate, etc.

Place/Cancel/Modify
Orders Securities trading, defaults to paper trading

Futures Trading Support futures order/position/cancel for SG and other
markets (code generation)

Positions & Funds Query account positions, funds, and orders

Real-time Subscriptions Subscribe to quote, K-line, ticker push, etc.

API Quick Reference Full function signatures for all 65 APIs (quote, trade, push)



2. install-opend — OpenD Installation

Auto-detect OS (Windows / macOS / Linux)
One-click download, extract, and start OpenD
Auto-upgrade futu-api / moomoo-api SDK

Usage

Slash Commands (Claude Code)

Type /  followed by the skill name in the chat:

/openapi  — Market data & trading
/install-opend  — OpenD installation

Natural Language

Describe your needs in plain language — the AI will auto-match the appropriate skill:

"Get the K-line for AAPL" — triggers market data query
"Buy 100 shares of AAPL using paper trading" — triggers order placement
"Help me install OpenD" — triggers installation assistant

Notes

Log in to OpenD manually before using Skills
Trading defaults to paper trading (SIMULATE). To use real trading, explicitly say "real" or
"live", and confirm with your trading password
Be aware of API rate limits (e.g., 15 orders per 30 seconds) to avoid throttling
Subscription quotas are limited (100–2000). Release unused subscriptions periodically
To update Skills, re-download and extract to overwrite existing files



Visualization OpenD
OpenD provides two operation modes: visualization and command line. Here is a description of
Visualization OpenD which is relatively simple to operate.

Please refer to Command Line OpenD for more informations for your interest.

Visualization OpenD

Step 1: Download

Visualization OpenD can be runned under 4 operating systems: Windows、MacOS、CentOS、
Ubuntu.

You can download through moomoo official website

Step 2: Installation

Extract the file and find the corresponding installation file to install OpenD.
OpenD is installed in the % appdata%  directory by default under Windows System.

Step 3: Configuration

https://www.moomoo.com/download/OpenAPI
https://www.moomoo.com/download/OpenAPI


The Visualization OpenD launch configuration is on the right side of the graphical interface,
as shown in the following figure:

Configuration item list：

Configuration Item Description

IP API listening IP address. 

Port API listening port.

Log Level Log level of OpenD. 

Language Language.

Time Zone of Future Trade
API Specify the futures trading API time zone. 

Data Push Frequency API subscription data push frequency control. 

Telnet IP Listening address of remote operation command.

Telnet Port Listening port of remote operation command.



Configuration Item Description

Encrypted Private Key Absolute path of RSA Encrypted Private Key.

WebSocket IP WebSocket listening address. 

WebSocket Port WebSocket listening port.

WebSocket Certificate WebSocket certificate file path. 

WebSocket Private Key WebSocket certificate private key file path. 

WebSocket Authentication
Key

Cipher text of key (32-bit MD5 encrypted hexadecimal).

Tips

Visual OpenD provides services by launching command line OpenD, interacted
through WebSocket, so the WebSocket function must be started.

To ensure safety of your trading accounts, if the listening address is not local, you
must configure a private key to use the trading interface. The quote interface is not
subject to this restriction.

When the WebSocket listening address is not local, you need to configure SSL to
start it, and a password should not be set during the certificate private key
generation.

Ciphertext is represented in hexadecimal after plaintext is encrypted by 32-bit MD5,
which can be calculated by searching online MD5 encryption (note that there may
be a risk of records colliding with libraries calculated through third-party websites)
or by downloading MD5 computing tools. The 32-bit MD5 ciphertext is shown in the
red box area (e10adc3949ba59abbe56e057f20f883e):



OpenD reads OpenD.xml in the same directory by default. On MacOS, due to the
system protection mechanism, OpenD.app will be assigned a random path at run
time, so that the original path can not be found. At this point, there are the following
methods:

Execute fixrun.sh under tar package
Specify the configuration file path with the command line parameter -

cfg_file , as described below

The log level defaults to the info level. During the system development phase, it is
not recommended to close the log or modify the log to the warning, error, fatal level
to prevent failure to locate problems.

Step 4: Login

Enter your account number and password to login.
You need to complete the questionnaire evaluation and agreement confirmation when you
log in for the first time.
You can see your account information and quote right, After logging in successfully.



Environment Setup

Notice

Ways of building programming environment are different for different programming
languages.

Python Environment

Environment Requirement

Operating system requirements:
32-bit or 64-bit operating system of Windows 7/10
64-bit operating system of Mac 10.11 and above
64-bit operating system of CentOS 7 and above
64-bit operating system of Ubuntu 16.04 and above

Python version requirements:
Python 3.6 or above

Environment Building

1. Install Python

To avoid running failures due to environmental problems, we recommend Python version 3.8.

Download page: Download Python

After the installation, execute the following command to see if the installation is successful:
python -V  (Windows) or python3 -V  (Linux/Mac)

Tips

https://www.python.org/downloads/
https://www.python.org/downloads/


2. Install PyCharm (Optional)

We recommend that using PyCharm  as your Python IDE.

3. Install TA-Lib (Optional)

TA-Lib is a functional library widely used in program trading for technical analysis of market
data. It provides a variety of technical analysis functions to facilitate our quantitative
investment.

Installation method: directly use pip installation in cmd
$ pip install TA-Lib

提示

Installation of TA-Lib is not necessary, you can skip this step

https://www.jetbrains.com/pycharm/download/
https://www.jetbrains.com/pycharm/download/


Program Samples

Python Example

Step 1: Download and install OpenD

Please refer to here to finish downloading, installing and logging in OpenD.

Step 2: Download Python API

Method 1: Use pip install in cmd.

Initial installation: Windows: $ pip install moomoo-api , Linux/Mac $ pip3

install moomoo-api .

Secondary upgrade: Windows: $ pip install moomoo-api --upgrade ，Linux/Mac
$ pip3 install moomoo-api --upgrade .

Method 2: Download latest version of Python API from moomoo official website .

Step 3: Create New Project

Open PyCharm and click 'New Project' from 'Welcome to PyCharm' window. If you have already
created a project, you can open the project directly.

https://www.moomoo.com/download/OpenAPI
https://www.moomoo.com/download/OpenAPI


Step 4: Create new file

Create new Python file under the project, and copy the sample code below to that file. The
sample code includes viewing the market snapshot and placing an order through paper trading
account.

Step 5: Running file

Run the project, and you can see the returned message of a successful run as follows:

from moomoo import *

quote_ctx = OpenQuoteContext(host='127.0.0.1', port=11111)  # Create quote object

print(quote_ctx.get_market_snapshot('HK.00700'))  # Get market snapshot for HK.00

quote_ctx.close() # Close object to prevent the number of connextions from runnin

trd_ctx = OpenSecTradeContext(host='127.0.0.1', port=11111)  # Create trade objec

print(trd_ctx.place_order(price=500.0, qty=100, code="HK.00700", trd_side=TrdSide

trd_ctx.close()  # Close object to prevent the number of connextions from running
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2020-11-05 17:09:29,705 [open_context_base.py] _socket_reconnect_and_wait_ready:2

2020-11-05 17:09:29,705 [open_context_base.py] on_connected:344: Connected : conn

2020-11-05 17:09:29,706 [open_context_base.py] _handle_init_connect:445: InitConn

(0,        code          update_time  last_price  open_price  high_price  ...  af

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

[1 rows x 132 columns])

2020-11-05 17:09:29,739 [open_context_base.py] _socket_reconnect_and_wait_ready:2

2020-11-05 17:09:29,739 [network_manager.py] work:366: Close: conn_id=1

2020-11-05 17:09:29,739 [open_context_base.py] on_connected:344: Connected : conn

2020-11-05 17:09:29,740 [open_context_base.py] _handle_init_connect:445: InitConn

(0,        code stock_name trd_side order_type order_status  ... dealt_avg_price 

0  HK.00700       腾讯控股      BUY     NORMAL   SUBMITTING  ...             0.0  

[1 rows x 16 columns])

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

(0,        code stock_name trd_side      order_type order_status  ... dealt_avg_p

0  HK.00700       腾讯控股      BUY  ABSOLUTE_LIMIT    SUBMITTED  ...             

[1 rows x 16 columns])

1

2

3

4

5

6

7

8

9

10

11

12

13

14

15

16

17

18

19

20



Strategy Setup

Tips

The content of this trading strategy is not an investment advice. It is for learning
purposes only.

Strategy Introduction

Contruct a Double Moving Averaging Strategy.

That is, using the 1 minute candlestick of an underlying stock, to calculate two moving
averages of different periods, MA1 and MA3. The values of MA1 and MA3 are tracked to
determine the timing of buying and selling.

When MA1 >= MA3, the underlying stock is judged to be strong and the market is considered
to be a bull market, which shows a long signal.
When MA1 < MA3, the underlying stock is judged to be weak and the market is considered to
be a bear market, which shows a short signal.

Flow Chart



Code Sample

Example



from moomoo import *

############################ Global Variables ############################

MOOMOOOPEND_ADDRESS = '127.0.0.1'  # mooomoo OpenD listening address

MOOMOOOPEND_PORT = 11111  # mooomoo OpenD listening port

TRADING_ENVIRONMENT = TrdEnv.SIMULATE  # Trading environment: REAL / SIMULATE

TRADING_MARKET = TrdMarket.HK  # Transaction market authority, used to filter acc

TRADING_PWD = '123456'  # Trading password, used to unlock trading for real tradi

TRADING_PERIOD = KLType.K_1M  # Underlying trading time period

TRADING_SECURITY = 'HK.00700'  # Underlying trading security code

FAST_MOVING_AVERAGE = 1  # Parameter for fast moving average

SLOW_MOVING_AVERAGE = 3  # Parameter for slow moving average

quote_context = OpenQuoteContext(host=MOOMOOOPEND_ADDRESS, port=MOOMOOOPEND_PORT)

trade_context = OpenSecTradeContext(filter_trdmarket=TRADING_MARKET, host=MOOMOOO

# Unlock trade

def unlock_trade():

    if TRADING_ENVIRONMENT == TrdEnv.REAL:

        ret, data = trade_context.unlock_trade(TRADING_PWD)

        if ret != RET_OK:

            print('Unlock trade failed: ', data)

            return False

        print('Unlock Trade success!')

    return True

# Check if it is regular trading time for underlying security

def is_normal_trading_time(code):

    ret, data = quote_context.get_market_state([code])

    if ret != RET_OK:

        print('Get market state failed: ', data)

        return False

    market_state = data['market_state'][0]

    '''

    MarketState.MORNING            HK and A-share morning

    MarketState.AFTERNOON          HK and A-share afternoon, US opening hours

    MarketState.FUTURE_DAY_OPEN    HK, SG, JP futures day market open

    MarketState.FUTURE_OPEN        US futures open

    MarketState.FUTURE_BREAK_OVER  Trading hours of U.S. futures after break

    MarketState.NIGHT_OPEN         HK, SG, JP futures night market open

    '''
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    if market_state == MarketState.MORNING or \

                    market_state == MarketState.AFTERNOON or \

                    market_state == MarketState.FUTURE_DAY_OPEN  or \

                    market_state == MarketState.FUTURE_OPEN  or \

                    market_state == MarketState.FUTURE_BREAK_OVER  or \

                    market_state == MarketState.NIGHT_OPEN:

        return True

    print('It is not regular trading hours.')

    return False

# Get positions

def get_holding_position(code):

    holding_position = 0

    ret, data = trade_context.position_list_query(code=code, trd_env=TRADING_ENVI

    if ret != RET_OK:

        print('Get holding position failed：', data)

        return None

    else:

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

            holding_position += qty

        print('[Holding Position Status] The holding position quantity of {} is：

    return holding_position

# Query for candlesticks, calculate moving average value and judge bull or bear

def calculate_bull_bear(code, fast_param, slow_param):

    if fast_param <= 0 or slow_param <= 0:

        return 0

    if fast_param > slow_param:

        return calculate_bull_bear(code, slow_param, fast_param)

    ret, data = quote_context.get_cur_kline(code=code, num=slow_param + 1, ktype=

    if ret != RET_OK:

        print('Get candlestick value failed: ', data)

        return 0

    candlestick_list = data['close'].values.tolist()[::-1]

    fast_value = None

    slow_value = None

    if len(candlestick_list) > fast_param:

        fast_value = sum(candlestick_list[1: fast_param + 1]) / fast_param

    if len(candlestick_list) > slow_param:

        slow_value = sum(candlestick_list[1: slow_param + 1]) / slow_param

    if fast_value is None or slow_value is None:

        return 0
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    return 1 if fast_value >= slow_value else -1

# Get ask1 and bid1 from order book

def get_ask_and_bid(code):

    ret, data = quote_context.get_order_book(code, num=1)

    if ret != RET_OK:

        print('Get order book failed: ', data)

        return None, None

    return data['Ask'][0][0], data['Bid'][0][0]

# Open long positions

def open_position(code):

    # Get order book data

    ask, bid = get_ask_and_bid(code)

    # Get quantity

    open_quantity = calculate_quantity()

    # Check whether buying power is enough

    if is_valid_quantity(TRADING_SECURITY, open_quantity, ask):

        # Place order

        ret, data = trade_context.place_order(price=ask, qty=open_quantity, code=

                                              order_type=OrderType.NORMAL, trd_en

                                              remark='moving_average_strategy')

        if ret != RET_OK:

            print('Open position failed: ', data)

    else:

        print('Maximum quantity that can be bought less than transaction quantity

# Close position

def close_position(code, quantity):

    # Get order book data

    ask, bid = get_ask_and_bid(code)

    # Check quantity

    if quantity == 0:

        print('Invalid order quantity.')

        return False

    # Close position

    ret, data = trade_context.place_order(price=bid, qty=quantity, code=code, trd

                   order_type=OrderType.NORMAL, trd_env=TRADING_ENVIRONMENT, rema
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    if ret != RET_OK:

        print('Close position failed: ', data)

        return False

    return True

# Calculate order quantity

def calculate_quantity():

    price_quantity = 0

    # Use minimum lot size

    ret, data = quote_context.get_market_snapshot([TRADING_SECURITY])

    if ret != RET_OK:

        print('Get market snapshot failed: ', data)

        return price_quantity

    price_quantity = data['lot_size'][0]

    return price_quantity

# Check the buying power is enough for the quantity

def is_valid_quantity(code, quantity, price):

    ret, data = trade_context.acctradinginfo_query(order_type=OrderType.NORMAL, c

                                                   trd_env=TRADING_ENVIRONMENT)

    if ret != RET_OK:

        print('Get max long/short quantity failed: ', data)

        return False

    max_can_buy = data['max_cash_buy'][0]

    max_can_sell = data['max_sell_short'][0]

    if quantity > 0:

        return quantity < max_can_buy

    elif quantity < 0:

        return abs(quantity) < max_can_sell

    else:

        return False

# Show order status

def show_order_status(data):

    order_status = data['order_status'][0]

    order_info = dict()

    order_info['Code'] = data['code'][0]

    order_info['Price'] = data['price'][0]

    order_info['TradeSide'] = data['trd_side'][0]

    order_info['Quantity'] = data['qty'][0]

    print('[OrderStatus]', order_status, order_info)
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############################ Fill in the functions below to finish your trading s

# Strategy initialization. Run once when the strategy starts

def on_init():

    # unlock trade (no need to unlock for paper trading)

    if not unlock_trade():

        return False

    print('************  Strategy Starts ***********')

    return True

# Run once for each tick. You can write the main logic of the strategy here

def on_tick():

    pass

# Run once for each new candlestick. You can write the main logic of the strategy

def on_bar_open():

    # Print seperate line

    print('*****************************************')

    # Only trade during regular trading hours

    if not is_normal_trading_time(TRADING_SECURITY):

        return

    # Query for candlesticks, and calculate moving average value

    bull_or_bear = calculate_bull_bear(TRADING_SECURITY, FAST_MOVING_AVERAGE, SLO

    # Get positions

    holding_position = get_holding_position(TRADING_SECURITY)

    # Trading signals

    if holding_position == 0:

        if bull_or_bear == 1:

            print('[Signal] Long signal. Open long positions.')

            open_position(TRADING_SECURITY)

        else:

            print('[Signal] Short signal. Do not open short positions.')

    elif holding_position > 0:

        if bull_or_bear == -1:

            print('[Signal] Short signal. Close positions.')

            close_position(TRADING_SECURITY, holding_position)

        else:

            print('[Signal] Long signal. Do not add positions.')
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# Run once when an order is filled

def on_fill(data):

    pass

# Run once when the status of an order changes

def on_order_status(data):

    if data['code'][0] == TRADING_SECURITY:

        show_order_status(data)

############################### Framework code, which can be ignored ############

class OnTickClass(TickerHandlerBase):

    def on_recv_rsp(self, rsp_pb):

        on_tick()

class OnBarClass(CurKlineHandlerBase):

    last_time = None

    def on_recv_rsp(self, rsp_pb):

        ret_code, data = super(OnBarClass, self).on_recv_rsp(rsp_pb)

        if ret_code == RET_OK:

            cur_time = data['time_key'][0]

            if cur_time != self.last_time and data['k_type'][0] == TRADING_PERIOD

                if self.last_time is not None:

                    on_bar_open()

                self.last_time = cur_time

class OnOrderClass(TradeOrderHandlerBase):

    def on_recv_rsp(self, rsp_pb):

        ret, data = super(OnOrderClass, self).on_recv_rsp(rsp_pb)

        if ret == RET_OK:

            on_order_status( data)

class OnFillClass(TradeDealHandlerBase):

    def on_recv_rsp(self, rsp_pb):

        ret, data = super(OnFillClass, self).on_recv_rsp(rsp_pb)

        if ret == RET_OK:

            on_fill(data)

# Main function
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Output

if __name__ == '__main__':

    # Strategy initialization

    if not on_init():

        print('Strategy initialization failed, exit script!')

        quote_context.close()

        trade_context.close()

    else:

        # Set up callback functions

        quote_context.set_handler(OnTickClass())

        quote_context.set_handler(OnBarClass())

        trade_context.set_handler(OnOrderClass())

        trade_context.set_handler(OnFillClass())

        # Subscribe tick-by-tick, candlestick and order book of the underlying tr

        quote_context.subscribe(code_list=[TRADING_SECURITY], subtype_list=[SubTy

************  Strategy Starts ***********

*****************************************

[Position] The position of HK.00700 is 0

[Signal] Long signal. Open long positions.

[OrderStatus] SUBMITTING {'Code': 'HK.00700', 'Price': 597.5, 'TradeSide': 'BUY',

[OrderStatus] SUBMITTED {'Code': 'HK.00700', 'Price': 597.5, 'TradeSide': 'BUY', 

[OrderStatus] FILLED_ALL {'Code': 'HK.00700', 'Price': 597.5, 'TradeSide': 'BUY',

*****************************************

[Position] The position of HK.00700 is 100.0

[Signal] Short signal. Close positions.

[OrderStatus] SUBMITTING {'Code': 'HK.00700', 'Price': 596.5, 'TradeSide': 'SELL

[OrderStatus] SUBMITTED {'Code': 'HK.00700', 'Price': 596.5, 'TradeSide': 'SELL',

[OrderStatus] FILLED_ALL {'Code': 'HK.00700', 'Price': 596.5, 'TradeSide': 'SELL

270

271

272

273

274

275

276

277

278

279

280

281

282

283

284

285

1

2

3

4

5

6

7

8

9

10

11

12

13



Overview
OpenD, which can be runned on your local computer or cloud server, is the gateway
program of moomoo API. It is responsible for transferring protocol requests to moomoo
servers and returning the processed data. It is a necessary prerequisite for running moomoo
API programs.

OpenD can be runned under 4 operating systems: Windows, MacOS, CentOS and Ubuntu.

You need to log in to OpenD with your moomoo ID, Email, Phone number and login
password.

After a successful login into OpenD, the socket service is started for moomoo API to connect
and communicate.

Running Mode

There are 2 modes to run OpenD, you can choose 1 of them below:

Visualisation OpenD: Provide interface applications, easy to operate, especially suitable for
beginners. Please refer to Visualization OpenD for installation and operation.
Command Line OpenD: Provide command line execution program, which needs to be
configured by yourself, which is suitable for users who are familiar with the command line or
running on the server for a long time. Please refer to Command Line OpenD for installation
and operation.

Operation While Running

While OpenD is running, you can view user quota, quote right, connection status, delay
statistics, and operate closing API connection, re-login, logging out etc. with Operation
Command.
For more information, please see the following table:



Method Visualisation OpenD Command Line OpenD

Direct
Method through the UI interface Send Operation Command

through command line

Indirect
Medhod

Send Operation Command
through Telnet

Send Operation Command
through Telnet



Command Line OpenD
Step 1: Download

You can download through moomoo official website .

Step 2: Decompression

Extract the file downloaded in the previous step and find the OpenD configuration file
OpenD.xml and the program packaged data file Appdata.dat in the folder.

OpenD.xml is used to configure the startup parameters of the OpenD program. If it does
not exist, the program cannot start correctly.
Appdata.dat is a large amount of data information the program needs to use, packaging
data to reduce the time of downloading data while starting OpenD. If it does not exist,
the program can not start correctly.

Command line OpenD supports user-defined file paths, refer to Command line startup
parameters。

Step 3: Parameter Configuration

Open and edit the configuration file OpenD.xml as the picture below. For general use, you
only need to change your account and login password, and other options can be modified

https://www.moomoo.com/download/OpenAPI
https://www.moomoo.com/download/OpenAPI


according to the instructions in the following table.

Configuration item list：

Configuration Item Description

ip listening address. 

api_port API protocol receiving port. 

login_account Login account. 

login_pwd Login password in plaintext. 

login_pwd_md5 Login password ciphertext (32-bit MD5 encrypted
hexadecimal). 

Lang Language.



Configuration Item Description

log_level Log level of OpenD. 

push_proto_type API protocol type. 

qot_push_frequency API subscription data push frequency 

telnet_ip Remote operation command listening address. 

telnet_port Remote operation command listening port. 

rsa_private_key API protocol RSA encrypted private key (PKCS#1) file
absolute path.

price_reminder_push Whether to receive the price reminder. 

auto_hold_quote_right Whether to automatically grab quote right after being
kicked. 

future_trade_api_time_zone Specify the futures trading API time zone. 

websocket_ip WebSocket listening address. 

websocket_port WebSocket service listening port. 

websocket_key_md5 Key ciphertext (32-bit MD5 encrypted hexadecimal). 

websocket_private_key WebSocket certificate private key file path. 

websocket_cert WebSocket certificate file path. 

pdt_protection Whether to turn on the Pattern Day Trade Protection. 

dtcall_confirmation Whether to turn on the Day-Trading Call Warning. 

Tips

To ensure safety of your trading accounts, if the listening address is not local, you
must configure a private key to use the trading interface. The quote interface is not
subject to this restriction.

When the WebSocket listening address is not local, you need to configure SSL to
start it, and a password should not be set during the certificate private key
generation.



Ciphertext is represented in hexadecimal after plaintext is encrypted by 32-bit MD5,
which can be calculated by searching online MD5 encryption (note that there may
be a risk of records colliding with libraries calculated through third-party websites)
or by downloading MD5 computing tools. The 32-bit MD5 ciphertext is shown in the
red box area (e10adc3949ba59abbe56e057f20f883e):

OpenD reads OpenD.xml in the same directory by default. On MacOS, due to the
system protection mechanism, OpenD.app will be assigned a random path at run
time, so that the original path can not be found. At this point, there are the following
methods:

Execute fixrun.sh under tar package
Specify the configuration file path with the command line parameter -

cfg_file , as described below

The log level defaults to the info level. During the system development phase, it is
not recommended to close the log or modify the log to the warning, error, fatal level
to prevent failure to locate problems.

Step 4: Command Line Startup

On the command line, change the directory to the folder which OpenD is located, and run
the following command to start Command Line OpenD with configuration from OpenD.xml.

Windows： OpenD

Linux： ./OpenD

MacOS： ./OpenD.app/Contents/MacOS/OpenD

Command Line Startup Parameters



If the same parameters exist on both the command line and the configuration file, the
command line parameters take precedence. For details of the parameters, please see the
following table:

parameter list:

Configuration Item Description

login_account Login account.

login_pwd Plaintext of login password.

login_pwd_md5 Login password ciphertext (32-bit MD5 encrypted
hexadecimal).

cfg_file The absolute path of OpenD configuration file.

console Whether to display the console. 

lang OpenD language

api_ip API service listening address.

api_port API listening port.

help Output startup command line parameters and exit the
program.

log_level Log level of OpenD.

no_monitor Whether to start the daemon. 

websocket_ip WebSocket listening address.

websocket_port WebSocket service listening port.

websocket_private_key WebSocket certificate private key file path. 

websocket_cert WebSocket certificate file path.

websocket_key_md5 Key ciphertext (32-bit MD5 encrypted hexadecimal). 

price_reminder_push Whether to receive the price reminder.

auto_hold_quote_right Whether to automatically grab quote right after being
kicked.



Configuration Item Description

future_trade_api_time_zone Specify the futures Trade API time zone. 

:::



Operation Command
You can do operate OpenD by sending Operation Command from the command line or Telent.

Command format: cmd -param_key1=param_value1 -param_key2=param_value2

Using the following example to describe how to use Telnet: help -cmd=exit

1. Configure Telnet address and Telnet port in the OpenD set up parameter.



2. Start OpenD (it will also start Telnet).
3. Via Telnet，send the command help -cmd=exit  to OpenD。

Command Help

help -cmd=exit

View the detailed information of the specified command, output the command list if no
parameter is specified

Parameters:
cmd: command

from telnetlib import Telnet

with Telnet('127.0.0.1', 22222) as tn:  # Telnet address is: 127.0.0.1, Telnet po

    tn.write(b'help -cmd=exit\r\n')

    reply = b''

    while True:

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

        reply += msg

        if msg == b'':

            break

    print(reply.decode('gb2312'))
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Exit the Program

Exit

Exit OpenD

Request Mobile Phone Verification Code

req_phone_verify_code

Requested mobile phone verification code. Security verification is required when the device
lock is enabled and the device is logged in at the first time.

Frequency limitations:
Maximal 1 request every 60 seconds

Enter the Phone Verification Code

Input_phone_verify_code -code=123456

Enter the phone verification code and continue the login process.

Parameters:

code: mobile phone verification code

Frequency limitations:

Maximal 10 requests every 60 seconds

Request Graphic Verification Code

req_pic_verify_code

Request a graphic verification code. When you enter the wrong login password multiple times,
you need to enter the graphic verification code.

Frequency limitations:



Maximal 10 requests every 60 seconds

Enter Graphic Verification Code

Input_pic_verify_code -code=1234

Enter the graphic verification code and continue the login process.

Parameters:

code: Graphic verification code

Frequency limitations:

Maximal 10 requests every 60 seconds

Relogin

relogin -login_pwd=123456

This command can be used when the user is required to log in again when the login password
is changed or the device lock is opened midway. You can only relogin to the current account,
and changing accounts is not supported. The password parameter is mainly used to the
situation that the login password had been modified. If login_pwd is not set, the login
password at startup will be used.

Parameters:

login_pwd: login password in plaintext

login_pwd_md5: login password in ciphertext (32-bit MD5 encrypted hexadecimal)

Frequency limitations:

Maximal 10 requests every hour

Time Delay Between Detection and Connection Point

ping

Delay before detection and connection point



Frequency limitations:
Maximal 10 requests every 60 seconds

Display Delay Statistics Report

show_delay_report -detail_report_path=D:/detail.txt -push_count_type=sr2cs

Display delay statistics report, including push delay, request delay and order delay. Data is
cleaned up at 6:00 Beijing time every day.

Parameters:

detail_report_path: file output path (MAC system only supports absolute path, not relative
path), optional parameter, if not specified, output to the console

push_count_type: the type of push delay (sr2ss, ss2cr, cr2cs, ss2cs, sr2cs), sr2cs by default.

sr refers to the server receiving time (currently only HK stocks support this time)
ss refers to the server sending time
cr refers to OpenD receiving time
cs refers to OpenD sending time

Close API Connection

close_api_conn -conn_id=123456

Close an API connection, if not specified, close all connections

Parameters:
conn_id: API connection ID

Show Subscription Status

show_sub_info -conn_id=123456 -sub_info_path=D:/detail.txt

Display the subscription status of a connection, if not specified, display all connections

Parameters:

conn_id: API connection ID



sub_info_path: file output path (MAC system only supports absolute path, not relative
path), optional parameter, if not specified, output to the console

Request the Highest Quotation Permission

request_highest_quote_right

When the advanced quotation authority is occupied by other devices (such as desktop/mobile
terminal), you can use this command to request the highest quotation authority again (And
then, other devices that are logged in will not be able to use advanced quote).

Frequency limitations:
Maximal 10 requests every 60 seconds

Update

update

Update



Overview
Module Interface Name Function Description

Real-
time
Data

Subscription

subscribe Subscribe real-time market
data

unsubscribe Unsubscribe subscriptions

unsubscribe_all Unsubscribe all
subscriptions

query_subscription Get subscription
information

Push and
Callback

StockQuoteHandlerBase Real-time quote callback

OrderBookHandlerBase Real-time order book
callback

CurKlineHandlerBase Real-time candlestick
callback

TickerHandlerBase Real-time tick-by-tick
callback

RTDataHandlerBase Real-time time frame
callback

BrokerHandlerBase Real-time broker queue
callback

Get get_market_snapshot Get market snapshot

get_stock_quote Get real-time quote

get_order_book Get real-time order book

get_cur_kline Get real-time candlestick

get_rt_data Get real-time time frame
data

get_rt_ticker Get real-time tick-by-tick



get_broker_queue Get real-time broker queue

Basic Data

get_market_state Get market status of
securities

get_capital_flow Get capital flow

get_capital_distribution Get capital distribution

get_owner_plate Get the stock ownership
plate

request_history_kline Get historical candlesticks

get_rehab Get the stock adjustment
factor

Related Derivatives

get_option_expiration_date
Query all expiration dates
of option chains through
the underlying stock.

get_option_chain Get the option chain from
an underlying stock

get_warrant Get filtered warrant (for HK
market only)

get_referencestock_list Get related data of
securities

get_future_info Get futures contract
information

Market Filter get_stock_filter Filter stocks by condition

get_plate_stock Get the list of stocks in the
plate

get_plate_list Get plate list

get_stock_basicinfo Get stock basic information

get_ipo_list Get IPO information of a
specific market

get_global_state Get global status



request_trading_days Get trading calendar

Customization

get_history_kl_quota Get usage details of
historical candlestick quota

set_price_reminder

Add, delete, modify,
enable, and disable price
reminders for specified
stocks

get_price_reminder
Get a list of price
reminders set for the
specified stock or market

get_user_security_group Get a list of groups from
the user watchlist

get_user_security Get a list of a specified
group from watchlist

modify_user_security Modify the specific group
from the watchlist

PriceReminderHandlerBase The price reminder
notification callback



Quote Object

Create and Initialize the Connection

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

Introduction

Create and initialize market connection

Parameters

Parameter Type Description

host str OpenD listening address.

port int OpenD listening port.

is_encrypt bool Whether to enable encryption. 

Example

Close Connection

close()

Introduction

Close the interface quotation object. By default, the threads created inside the moomoo API
will prevent the process from exiting, and the process can exit normally only after all Contexts

from moomoo import *

quote_ctx = OpenQuoteContext(host='127.0.0.1', port=11111, is_encrypt=False)

quote_ctx.close() # After using the connection, remember to close it to prevent t
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are closed. But through set_all_thread_daemon, all internal threads can be set as daemon
threads. At this time, even if the close of Context is not called, the process can exit normally.

Example

Start-up

start()

Introduction

Start to receive push data asynchronously

Stop

stop()

Introduction

Stop receiving push data asynchronously

from moomoo import *

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

quote_ctx.close() # After using the connection, remember to close it to prevent t
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Subscribe and Unsubscribe

subscribe

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

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

Description

To subscribe to the real-time information required for registration, specify the stock and
subscription data types.
HK market (including underlying stocks, warrants, CBBCs, options, futures) subscriptions
require LV1 and above permissions. Subscriptions are not supported under BMP
permissions.
US market (including underlying stocks, ETFs) subscriptions for overnight quotes require LV1
and above permissions. Subscriptions are not supported under BMP permissions.

Parameters

Parameter Type Description

code_list list
A list of stock codes that need to be subscribed.

subtype_list list List of data types that need to be subscribed. 

is_first_push bool
Whether to push the cached data immediately
after a successful subscription. 

subscribe_push bool Whether to push data after subscription.

is_detailed_orderbook bool
Whether to subscribe to the detailed order
book. 

extended_time bool
Whether to allow pre-market and after-hours
data of US stocks. 



Parameter Type Description

session Session US stocks quotes session 

Return

Field Type Description

ret RET_CODE Interface result.

err_message
NoneType If ret == RET_OK, None is returned.

str If ret != RET_OK, error description is returned.

Example

Output

unsubscribe

import time

from moomoo import *

class OrderBookTest(OrderBookHandlerBase):

    def on_recv_rsp(self, rsp_pb):

        ret_code, data = super(OrderBookTest,self).on_recv_rsp(rsp_pb)

        if ret_code != RET_OK:

            print("OrderBookTest: error, msg: %s"% data)

            return RET_ERROR, data

        print("OrderBookTest ", data) # OrderBookTest's own processing logic

        return RET_OK, data

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

handler = OrderBookTest()

quote_ctx.set_handler(handler) # Set real-time swing callback

quote_ctx.subscribe(['US.AAPL'], [SubType.ORDER_BOOK]) # Subscribe to the order t

time.sleep(15) # Set the script to receive OpenD push duration to 15 seconds

quote_ctx.close() # Close the current link, OpenD will automatically cancel the c

OrderBookTest  {'code': 'US.AAPL', 'name': 'Apple', 'svr_recv_time_bid': '2025-04
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unsubscribe(code_list, subtype_list, unsubscribe_all=False)

Description

unsubscribe

Parameters

Parameter Type Description

code_list list A list of stock codes to unsubscribe. 

subtype_list list List of data types that need to be subscribed. 

unsubscribe_all bool Cancel all subscriptions. 

Return

Field Type Description

ret RET_CODE Interface result.

err_message
NoneType If ret == RET_OK, None is returned.

str If ret != RET_OK, error description is returned.

Example

from moomoo import *

import time

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

print('current subscription status :', quote_ctx.query_subscription()) # Query th

ret_sub, err_message = quote_ctx.subscribe(['US.AAPL'], [SubType.QUOTE, SubType.T

# First subscribed to the two types of QUOTE and TICKER. After the subscription i

if ret_sub == RET_OK: # Subscription successful

    print('subscribe successfully! current subscription status :', quote_ctx.quer

    time.sleep(60) # You can unsubscribe at least 1 minute after subscribing

    ret_unsub, err_message_unsub = quote_ctx.unsubscribe(['US.AAPL'], [SubType.QU

    if ret_unsub == RET_OK:

        print('unsubscribe successfully! current subscription status:', quote_ctx

    else:
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Output

unsubscribe_all

unsubscribe_all()

Description

Unsubscribe all subscriptions

Return

Field Type Description

ret RET_CODE Interface result.

err_message
NoneType If ret == RET_OK, None is returned.

str If ret != RET_OK, error description is returned.

Example

        print('unsubscription failed!', err_message_unsub)

else:

    print('subscription failed', err_message)

quote_ctx.close() # After using the connection, remember to close it to prevent t

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

subscribe successfully！current subscription status : (0, {'total_used': 2, 'rema

unsubscribe successfully！current subscription status: (0, {'total_used': 1, 'rem

from moomoo import *

import time

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

print('current subscription status :', quote_ctx.query_subscription()) # Query th

ret_sub, err_message = quote_ctx.subscribe(['US.AAPL'], [SubType.QUOTE, SubType.T

# First subscribed to the two types of QUOTE and TICKER. After the subscription i

if ret_sub == RET_OK: # Subscription successful

15

16

17

18

1

2

3

1

2

3

4

5

6

7

8



Output

Interface Limitations

Supports subscriptions of multiple real-time data types, refer to SubType, each stock
subscription for one one quota.
Please refer to Subscription Quota & Historical Candlestick Quota for Subscription
Quota rules.
You can unsubscribe after subscribing after at least one minute.
Due to the large amount of SF market data in Hong Kong stocks, in order to ensure
the speed of the SF market and the processing performance of OpenD, currently SF
authorized users are restricted to subscribing to the order book and broker queue of
only 50 securities products (including hkex stocks, warrants, bulls and bears) at the
same time, the remaining subscription quota can still be used to subscribe to other
types, such as: tickers and brokerage etc.
HK options and futures do not support subscription to TICKER type under LV1
authority.

    print('subscribe successfully! current subscription status :', quote_ctx.quer

    time.sleep(60) # You can unsubscribe at least 1 minute after subscribing

    ret_unsub, err_message_unsub = quote_ctx.unsubscribe_all() # Cancel all subsc

    if ret_unsub == RET_OK:

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

    else:

        print('Failed to cancel all subscriptions！', err_message_unsub)

else:

    print('subscription failed', err_message)

quote_ctx.close() # After using the connection, remember to close it to prevent t

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

subscribe successfully！current subscription status : (0, {'total_used': 2, 'rema

unsubscribe all successfully！current subscription status: (0, {'total_used': 0, 
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Get Subscription Status
query_subscription(is_all_conn=True)

Description

Get subscription information

Parameters

Parameter Type Description

is_all_conn bool
Whether to return the subscription status of all connections.

Return

Field Type Description

ret RET_CODE Interface result.

data
dict If ret == RET_OK, subscription information data is returned.

str If ret != RET_OK, error description is returned.

subscription information data format as follows:

  {

      'total_used': subscription quota used by all connections,

      'own_used': The subscription quota used by the current connection,

      'remain': remaining subscription quota,

      'sub_list': The stock list corresponding to each subscription type,

      {

          'Subscription type': A list of all subscribed stocks under this subscrip

          …

      }

  }



Example

Output

from moomoo import *

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

quote_ctx.subscribe(['HK.00700'], [SubType.QUOTE])

ret, data = quote_ctx.query_subscription()

if ret == RET_OK:

    print(data)

else:

    print('error:', data)

quote_ctx.close() # After using the connection, remember to close it to prevent t

{'total_used': 1, 'remain': 999, 'own_used': 1, 'sub_list': {'QUOTE': ['HK.00700
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Real-time Quote Callback
on_recv_rsp(self, rsp_pb)

Description

Real-time quotation callback, asynchronous processing of real-time quotation push of
subscribed stocks. After receiving the real-time quote data push, it will call back to this
function. You need to override on_recv_rsp in the derived class.

Parameters

Parameter Type Description

rsp_pb Qot_UpdateBasicQot_pb2.Response
This parameter does not need
to be processed in the derived
class.

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, quotation data is returned.

str If ret != RET_OK, error description is returned.

quotation data format as follows:

Field Type Description

code str Stock code.

name str Stock name.

data_date str Date.



Field Type Description

data_time str Time of latest price. 

last_price float Latest price.

open_price float Open.

high_price float High.

low_price float Low.

prev_close_price float Yesterday's close.

volume int Volume.

turnover float Turnover.

turnover_rate float Turnover rate. 

amplitude int Amplitude. 

suspension bool Whether trading is suspended. 

listing_date str Listing date. 

price_spread float Spread.

dark_status DarkStatus Grey market transaction status.

sec_status SecurityStatus Stock status.

strike_price float Strike price.

contract_size float Contract size.

open_interest int Number of open positions.

implied_volatility float Implied volatility. 

premium float Premium. 



Field Type Description

delta float Greek value Delta.

gamma float Greek value Gamma.

vega float Greek value Vega.

theta float Greek value Theta.

rho float Greek value Rho.

index_option_type IndexOptionType Index option type.

net_open_interest int Net open contract number. 

expiry_date_distance int
The number of days from the
expiry date. 

contract_nominal_value float Contract nominal amount. 

owner_lot_multiplier float
Equal number of underlying
stocks. 

option_area_type OptionAreaType Option type (by exercise time).

contract_multiplier float Contract multiplier.

pre_price float Pre-market price.

pre_high_price float Pre-market high.

pre_low_price float Pre-market low.

pre_volume int Pre-market volume.

pre_turnover float Pre-market turnover.

pre_change_val float Pre-market change.

pre_change_rate float Pre-market change rate. 



Field Type Description

pre_amplitude float Pre-market amplitude. 

after_price float After-hours price.

after_high_price float After-hours high.

after_low_price float After-hours low.

after_volume int After-hours volume. 

After_turnover float After-hours turnover. 

after_change_val float After-hours change.

after_change_rate float After-hours change rate. 

after_amplitude float After-hours amplitude. 

overnight_price float Overnight price.

overnight_high_price float Overnight high.

overnight_low_price float Overnight low.

overnight_volume int Overnight volume.

overnight_turnover float Overnight turnover.

overnight_change_val float Overnight change.

overnight_change_rate float Overnight change rate. 

overnight_amplitude float Overnight amplitude. 

last_settle_price float Yesterday's close. 

position float Holding position. 

position_change float Daily position change. 



Example

Output

Tips

This interface provides the function of continuously obtaining pushed data. If you
need to obtain real-time data at one time, please refer to the Get Real-time Quote
of Securities API.
For the difference between get real-time data and real-time data callback, please
refer to How to Get Real-time Quotes Through Subscription Interface.

import time

from moomoo import *

class StockQuoteTest(StockQuoteHandlerBase):

    def on_recv_rsp(self, rsp_pb):

        ret_code, data = super(StockQuoteTest,self).on_recv_rsp(rsp_pb)

        if ret_code != RET_OK:

            print("StockQuoteTest: error, msg: %s"% data)

            return RET_ERROR, data

        print("StockQuoteTest ", data) # StockQuoteTest's own processing logic

        return RET_OK, data

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

handler = StockQuoteTest()

quote_ctx.set_handler(handler) # Set real-time quote callback

ret, data = quote_ctx.subscribe(['US.AAPL'], [SubType.QUOTE]) # Subscribe to the 

if ret == RET_OK:

    print(data)

else:

    print('error:', data)

time.sleep(15) # Set the script to receive OpenD push duration to 15 seconds

quote_ctx.close() # Close the current link, OpenD will automatically cancel the c

StockQuoteTest        code name data_date data_time  last_price  open_price  high

0  US.AAPL   Apple                             0.0         0.0         0.0       
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Real-time Order Book Callback
on_recv_rsp(self, rsp_pb)

Description

Real-time quotation callback, asynchronous processing of real-time quotation push of
subscribed stocks. It will call back to this function after receiving the push of real-time disk
data. You need to override on_recv_rsp in the derived class.

Parameters

Parameter Type Description

rsp_pb Qot_UpdateOrderBook_pb2.Response
This parameter does not
need to be processed directly
in the derived class.

Return

Field Type Description

ret RET_CODE Interface result.

data
dict If ret == RET_OK, plate data is returned.

str If ret != RET_OK, error description is returned.

Order Book format as follows：

Field Type Description

code str Stock code.

name str Stock name.



Field Type Description

svr_recv_time_bid str
The time when moomoo server receives order book
of bid from the exchange. 

svr_recv_time_ask str
The time when moomoo server receives order book
of ask from the exchange. 

Bid list
Each tuple contains the following information：Bid
price, bid volume, order qty of bid, order details of
bid. 

Ask list
Each tuple contains the following information：Ask
price, ask volume, order qty of ask, order details of
ask. 

The format of Bid and Ask fields as follows：

Example

'Bid': [ (bid_price1, bid_volume1, order_num, {'orderid1': order_volume1, 'orderid

'Ask': [ (ask_price1, ask_volume1，order_num, {'orderid1': order_volume1, 'orderid

import time

from moomoo import *

class OrderBookTest(OrderBookHandlerBase):

    def on_recv_rsp(self, rsp_pb):

        ret_code, data = super(OrderBookTest,self).on_recv_rsp(rsp_pb)

        if ret_code != RET_OK:

            print("OrderBookTest: error, msg: %s" % data)

            return RET_ERROR, data

        print("OrderBookTest ", data) # OrderBookTest's own processing logic

        return RET_OK, data

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

handler = OrderBookTest()

quote_ctx.set_handler(handler) # Set real-time swing callback

ret, data = quote_ctx.subscribe(['US.AAPL'], [SubType.ORDER_BOOK]) # Subscribe to

if ret == RET_OK:

    print(data)

else:
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Output

Tips

This interface provides the function of continuously obtaining pushed data. If you
need to obtain real-time data at one time, please refer to the Get Real-time
Orderbook API.
For the difference between get real-time data and real-time data callback, please
refer to How to Get Real-time Quotes Through Subscription Interface.
Real-time order book callback for US stocks, will continuously update data during
the current trading session, with no need to set the session parameter.

    print('error:', data)

time.sleep(15) # Set the script to receive OpenD push duration to 15 seconds

quote_ctx.close() # Close the current link, OpenD will automatically cancel the c

OrderBookTest  {'code': 'US.AAPL', 'name': 'Apple', 'svr_recv_time_bid': '', 'svr
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Real-time Candlestick Callback
on_recv_rsp(self, rsp_pb)

Description

Real-time candlestick callback, asynchronous processing of real-time candlestick push for
subscribed stocks.

After receiving real-time candlestick data push, it will call back to this function. You need to
override on_recv_rsp in the derived class.

Parameters

Parameter Type Description

rsp_pb Qot_UpdateKL_pb2.Response
This parameter does not need to be
processed directly in the derived
class.

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, IPO data is returned.

str If ret != RET_OK, error description is returned.

IPO data format as follows:

Field Type Description

code str Stock code.

name str Stock name.



Field Type Description

time_key str Time. 

open float Open.

close float Close.

high float High.

low float Low.

volume int Volume.

turnover float Turnover.

pe_ratio float P/E ratio.

turnover_rate float Turnover rate. 

last_close float Yesterday's close. 

k_type KLType Candlestick type.

Example

import time

from moomoo import *

class CurKlineTest(CurKlineHandlerBase):

     def on_recv_rsp(self, rsp_pb):

        ret_code, data = super(CurKlineTest,self).on_recv_rsp(rsp_pb)

        if ret_code != RET_OK:

            print("CurKlineTest: error, msg: %s"% data)

            return RET_ERROR, data

        print("CurKlineTest ", data) # CurKlineTest's own processing logic

        return RET_OK, data

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

handler = CurKlineTest()

quote_ctx.set_handler(handler) # Set real-time candlestick callback

ret, data = quote_ctx.subscribe(['US.AAPL'], [SubType.K_1M], session=Session.ALL)

if ret == RET_OK:

    print(data)
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Output

Tips

This interface provides the function of continuously obtaining pushed data. If you
need to obtain real-time data at one time, please refer to the Get Real-time
Candlestick API.
For the difference between get real-time data and real-time data callback, please
refer to How to Get Real-time Quotes Through Subscription Interface.
Options related candlestick data, only supports 1 day, 1 minute, 5 minutes, 15
minutes and 60 minutes.

else:

    print('error:', data)

time.sleep(15) # Set the script to receive OpenD push duration to 15 seconds

quote_ctx.close() # Close the current link, OpenD will automatically cancel the c

CurKlineTest        code name             time_key    open   close    high    low

0  US.AAPL   APPLE  2025-04-07 05:15:00  180.39  180.26  180.46  180.2    1322  2
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Real-time Time Frame Callback
on_recv_rsp(self, rsp_pb)

Description

Real-time Time Frame callback, asynchronous processing of real-time Time Frame push of
subscribed stocks. After receiving the real-time Time Frame data push, it will call back to this
function. You need to override on_recv_rsp in the derived class.

Parameters

Parameter Type Description

rsp_pb Qot_UpdateRT_pb2.Response
This parameter does not need to be
processed directly in the derived
class.

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, Time Frame data is returned.

str If ret != RET_OK, error description is returned.

Time Frame data format as follows:

Field Type Description

code str Stock code.

name str Stock name.

time str Time. 



Field Type Description

is_blank bool Data status. 

opened_mins int How many minutes have passed from 0 o'clock.

cur_price float Current price.

last_close float Yesterday's close.

avg_price float Average price. 

volume float Volume.

turnover float Transaction amount.

Example

Output

import time

from moomoo import *

class RTDataTest(RTDataHandlerBase):

    def on_recv_rsp(self, rsp_pb):

        ret_code, data = super(RTDataTest, self).on_recv_rsp(rsp_pb)

        if ret_code != RET_OK:

            print("RTDataTest: error, msg: %s"% data)

            return RET_ERROR, data

        print("RTDataTest ", data) # RTDataTest's own processing logic

        return RET_OK, data

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

handler = RTDataTest()

quote_ctx.set_handler(handler) # Set real-time Time Frame push callback

ret, data = quote_ctx.subscribe(['US.AAPL'], [SubType.RT_DATA], session=Session.A

if ret == RET_OK:

    print(data)

else:

    print('error:', data)

time.sleep(15) # Set the script to receive OpenD push duration to 15 seconds

quote_ctx.close() # Close the current link, OpenD will automatically cancel the c
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Tips

This interface provides the function of continuously obtaining pushed data. If you
need to obtain real-time data at one time, please refer to the Get Real-time Time
Frame Data API.
For the difference between get real-time data and real-time data callback, please
refer to How to Get Real-time Quotes Through Subscription Interface.

RTDataTest        code name                 time  is_blank  opened_mins  cur_pric

0  US.AAPL   APPLE  2025-04-07 05:24:00     False          324     179.53      18
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Real-time Tick-by-Tick Callback
on_recv_rsp(self, rsp_pb)

Description

Real-time callback, asynchronously processing the real-time push of subscribed stocks. After
receiving real-time data push, it will call back to this function. You need to override
on_recv_rsp in the derived class.

Parameters

Parameter Type Description

rsp_pb Qot_UpdateTicker_pb2.Response
This parameter does not need to
be processed directly in the
derived class.

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, tick-by-tick data is returned.

str If ret != RET_OK, error description is returned.

Tick-by-tick data format as follows:

Field Type Description

code str Stock code.

name str Stock name.

sequence int Sequence number.



Field Type Description

time str Transaction time. 

price float Transaction price.

volume int Volume. 

turnover float Transaction amount.

ticker_direction TickerDirect Tick-By-Tick direction.

type TickerType Tick-By-Tick type.

push_data_type PushDataType Source of data.

Example

Output

import time

from moomoo import *

class TickerTest(TickerHandlerBase):

    def on_recv_rsp(self, rsp_pb):

        ret_code, data = super(TickerTest,self).on_recv_rsp(rsp_pb)

        if ret_code != RET_OK:

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

            return RET_ERROR, data

        print("TickerTest ", data) # TickerTest's own processing logic

        return RET_OK, data

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

handler = TickerTest()

quote_ctx.set_handler(handler) # Set real-time push callback

ret, data = quote_ctx.subscribe(['US.AAPL'], [SubType.TICKER], session=Session.AL

if ret == RET_OK:

    print(data)

else:

    print('error:', data)

time.sleep(15) # Set the script to receive OpenD push duration to 15 seconds

quote_ctx.close() # Close the current link, OpenD will automatically cancel the c
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Tips

This interface provides the function of continuously obtaining pushed data. If you
need to obtain real-time data at one time, please refer to the Get Real-time Tick-By-
Tick API.
For the difference between get real-time data and real-time data callback, please
refer to How to Get Real-time Quotes Through Subscription Interface.
After the market connection is reconnected, during the disconnected period of
OpenD pulls, the nearest (up to 50) Tick-By-Tick data is pushed, which can be
distinguished by the Tick-By-Tick push type field

TickerTest        code name                     time   price  volume  turnover ti

0  US.AAPL   APPLE  2025-04-07 05:25:44.116  179.81       9   1618.29          NE
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Real-time Broker Queue Callback
on_recv_rsp(self, rsp_pb)

Description

Real-time broker queue callback, asynchronous processing of real-time broker queue push
of subscribed stocks. After receiving the real-time broker queue data push, it will call back to
this function. You need to override on_recv_rsp in the derived class.

Parameters

Parameter Type Description

rsp_pb Qot_UpdateBroker_pb2.Response
This parameter does not need to
be processed directly in the
derived class.

Return

Field Type Description

ret RET_CODE Interface result.

data
tuple If ret == RET_OK, broker queue data is returned.

str If ret != RET_OK, error description is returned.

Broker queue data format as follows:

Field Type Description

stock_code str Stock code.

bid_frame_table pd.DataFrame Data from bid.

ask_frame_table pd.DataFrame Data from ask.



Bid_frame_table format as follows:

Field Type Description

code str Stock code.

name str Stock name.

bid_broker_id int Bid broker ID.

bid_broker_name str Bid broker name.

bid_broker_pos int Broker level.

order_id int Exchange order ID. 

order_volume int Order volume. 

Ask_frame_table format as follows:

Field Type Description

code str Stock code.

name str Stock name.

ask_broker_id int Ask Broker ID.

ask_broker_name str Ask Broker name.

ask_broker_pos int Broker level.

order_id int Exchange order ID. 

order_volume int Order volume. 

Example

import time

from moomoo import *
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Output

Tips

This interface provides the function of continuously obtaining pushed data. If you
need to obtain real-time data at one time, please refer to the Get Real-time
Orderbook API.
For the difference between get real-time data and real-time data callback, please
refer to How to Get Real-time Quotes Through Subscription Interface.

class BrokerTest(BrokerHandlerBase):

    def on_recv_rsp(self, rsp_pb):

        ret_code, err_or_stock_code, data = super(BrokerTest, self).on_recv_rsp(r

        if ret_code != RET_OK:

            print("BrokerTest: error, msg: {}".format(err_or_stock_code))

            return RET_ERROR, data

        print("BrokerTest: stock: {} data: {} ".format(err_or_stock_code, data)) 

        return RET_OK, data

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

handler = BrokerTest()

quote_ctx.set_handler(handler) # Set real-time broker push callback

ret, data = quote_ctx.subscribe(['HK.00700'], [SubType.BROKER]) # Subscribe to th

if ret == RET_OK:

    print(data)

else:

    print('error:', data)

time.sleep(15) # Set the script to receive OpenD push duration to 15 seconds

quote_ctx.close() # Close the current link, OpenD will automatically cancel the c

BrokerTest: stock: HK.00700 data: [        code     name  bid_broker_id          

0   HK.00700  TENCENT           5338            J.P. Morgan Broking (Hong Kong) L

..       ...      ...            ...                                             

36  HK.00700  TENCENT           8305  Futu Securities International (Hong Kong) L

[37 rows x 7 columns],         code     name  ask_broker_id                      

0   HK.00700  TENCENT           1179  Huatai Financial Holdings (Hong Kong) Limit

..       ...      ...            ...                                            .

39  HK.00700  TENCENT           6996  China Investment Information Services Limit

[40 rows x 7 columns]] 
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Under the LV1 HK market quotes, the broker queue market data is not supported.



Get Market Snapshot
get_market_snapshot(code_list)

Description

Get market snapshot

Parameters

Parameter Type Description

code_list list Stock list 

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, stock snapshot data is returned.

str If ret != RET_OK, error description is returned.

Stock snapshot data format as follows:

Field Type Description

code str Stock code.

name str Stock name.

update_time str Current update time. 

last_price float Latest price.

open_price float Open.



Field Type Description

high_price float High.

low_price float Low.

prev_close_price float Yesterday's close.

volume int Volume.

turnover float Turnover.

turnover_rate float Turnover rate. 

suspension bool Is suspended or not. 

listing_date str Listing date. 

equity_valid bool Is stock or not. 

issued_shares int Total shares.

total_market_val float Total market value. 

net_asset int Net asset value.

net_profit int Net profit.

earning_per_share float Earnings per share.

outstanding_shares int Shares outstanding.

net_asset_per_share float Net assets per share.

circular_market_val float
Circulation market value.

ey_ratio float Yield rate. 

pe_ratio float P/E ratio. 



Field Type Description

pb_ratio float P/B ratio. 

pe_ttm_ratio float P/E ratio TTM. 

dividend_ttm float Dividend TTM, dividend.

dividend_ratio_ttm float Dividend rate TTM. 

dividend_lfy float
Dividend LFY, dividend of
the previous year.

dividend_lfy_ratio float Dividend rate LFY. 

stock_owner str

The code of the underlying
stock to which the warrant
belongs or the code of the
underlying stock of the
option.

wrt_valid bool Is warrant or not. 

wrt_conversion_ratio float Conversion ratio.

wrt_type WrtType Warrant type.

wrt_strike_price float Strike price.

wrt_maturity_date str Maturity date.

wrt_end_trade str Last trading time.

wrt_leverage float Leverage ratio. 

wrt_ipop float in/out of the money. 

wrt_break_even_point float Breakeven point.

wrt_conversion_price float Conversion price.



Field Type Description

wrt_price_recovery_ratio float Price recovery ratio. 

wrt_score float
Comprehensive score of
warrant.

wrt_code str

The underlying stock of
the warrant (This field has
been deprecated and
changed to stock_owner.).

wrt_recovery_price float Warrant recovery price.

wrt_street_vol float
Warrant Outstanding
quantity.

wrt_issue_vol float Warrant issuance.

wrt_street_ratio float
Outstanding percentage.

wrt_delta float Delta value of warrant.

wrt_implied_volatility float Warrant implied volatility.

wrt_premium float Warrant premium. 

wrt_upper_strike_price float Upper bound price. 

wrt_lower_strike_price float lower bound price. 

wrt_inline_price_status PriceType in/out of bounds 

wrt_issuer_code str Issuer code.

option_valid bool Is option or not. 

option_type OptionType Option type.



Field Type Description

strike_time str
The option exercise date.

option_strike_price float Strike price.

option_contract_size float
Number of stocks per
contract.

option_open_interest int
Total open contract
number.

option_implied_volatility float Implied volatility.

option_premium float Premium.

option_delta float Greek value Delta.

option_gamma float Greek value Gamma.

option_vega float Greek value Vega.

option_theta float Greek value Theta.

option_rho float Greek value Rho.

index_option_type IndexOptionType Index option type.

option_net_open_interest int
Net open contract
number. 

option_expiry_date_distance int

The number of days from
the expiry date, a negative
number means it has
expired.

option_contract_nominal_value float
Contract nominal amount.



Field Type Description

option_owner_lot_multiplier float
Equal number of
underlying stocks. 

option_area_type OptionAreaType
Option type (by exercise
time).

option_contract_multiplier float Contract multiplier.

plate_valid bool Is plate or not. 

plate_raise_count int
Number of stocks that
raises in the plate.

plate_fall_count int
Number of stocks that falls
in the plate.

plate_equal_count int
Number of stocks that
dose not change in price
in the plate.

index_valid bool Is index or not. 

index_raise_count int
Number of stocks that
raises in the plate.

index_fall_count int
Number of stocks that falls
in the plate.

index_equal_count int
Number of stocks that
dose not change in the
plate.

lot_size int The number of shares per
lot, stock options
represent the number of
shares per contract , and



Field Type Description

futures represent contract
multipliers.

price_spread float
The current upward price
difference. 

ask_price float Ask price.

bid_price float Bid price.

ask_vol float Ask volume.

bid_vol float Bid volume.

enable_margin bool
Whether financing is
available (Deprecated). 

mortgage_ratio float
Stock mortgage rate
(Deprecated).

long_margin_initial_ratio float
The initial margin rate of
financing (Deprecated). 

enable_short_sell bool
Whether short-selling is
available (Deprecated). 

short_sell_rate float
Short-selling reference
rate (Deprecated). 

short_available_volume int
Remaining quantity that
can be sold short
(Deprecated). 

short_margin_initial_ratio float
The initial margin rate for
short selling (Deprecated).

sec_status SecurityStatus Stock status.



Field Type Description

amplitude float Amplitude. 

avg_price float Average price.

bid_ask_ratio float The Committee. 

volume_ratio float Volume ratio.

highest52weeks_price float Highest price in 52 weeks.

lowest52weeks_price float Lowest price in 52 weeks .

highest_history_price float Highest historical price.

lowest_history_price float Lowest historical price.

pre_price float Pre-market price.

pre_high_price float Highest pre-market price.

pre_low_price float Lowest pre-market price.

pre_volume int Pre-market volume.

pre_turnover float Pre-market turnover.

pre_change_val float Pre-market change.

pre_change_rate float Pre-market change rate. 

pre_amplitude float Pre-market amplitude. 

after_price float After-hours price.

after_high_price float Highest price after-hours.

after_low_price float Lowest price after-hours.



Field Type Description

after_volume int
After-hours trading
volume. 

after_turnover float After-hours turnover. 

after_change_val float After-hours change.

after_change_rate float
After-hours change rate.

after_amplitude float After-hours amplitude. 

overnight_price float Overnight price.

overnight_high_price float Overnight high.

overnight_low_price float Overnight low.

overnight_volume int Overnight volume.

overnight_turnover float Overnight turnover.

overnight_change_val float Overnight change.

overnight_change_rate float Overnight change rate. 

overnight_amplitude float Overnight amplitude. 

future_valid bool Is futures or not.

future_last_settle_price float Yesterday's close.

future_position float Holding position.

future_position_change float Change in position.

future_main_contract bool
Is future main contract or
not.



Field Type Description

future_last_trade_time str The last trading time. 

trust_valid bool Is fund or not.

trust_dividend_yield float Dividend rate. 

trust_aum float Asset scale. 

trust_outstanding_units int Total circulation.

trust_netAssetValue float Net asset value.

trust_premium float Premium. 

trust_assetClass AssetClass Asset class.

Example

Output

from moomoo import *

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

ret, data = quote_ctx.get_market_snapshot(['HK.00700', 'US.AAPL'])

if ret == RET_OK:

    print(data)

    print(data['code'][0])    # Take the first stock code

    print(data['code'].values.tolist())   # Convert to list

else:

    print('error:', data)

quote_ctx.close() # After using the connection, remember to close it to prevent t

   code  name              update_time  last_price  open_price  high_price  low_p

0  HK.00700  TENCENT      2025-04-07 16:09:07      435.40      441.80      462.40

1   US.AAPL    APPLE  2025-04-07 05:30:43.301      188.38      193.89      199.88

   wrt_issue_vol  wrt_street_ratio  wrt_delta  wrt_implied_volatility  wrt_premiu

0            NaN               NaN        NaN                     NaN          Na

1            NaN               NaN        NaN                     NaN          Na
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Interface Limitations

Request up to 60 snapshots every 30 seconds
For each request, the maximum number of stock codes supported by the parameter
code_list is 400.

   trust_outstanding_units  trust_netAssetValue  trust_premium trust_assetClass p

0                      NaN                  NaN            NaN              N/A  

1                      NaN                  NaN            NaN              N/A  

HK.00700

['HK.00700', 'US.AAPL']
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Get Real-time Quote
get_stock_quote(code_list)

Description

To get real-time quotes of subscribed securities, you must subscribe first.

Parameters

Parameter Type Description

code_list list Stock list. Data type of elements in the list is str.

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, quotation data is returned.

str If ret != RET_OK, error description is returned.

quotation data format as follows:

Field Type Description

code str Stock code.

data_date str Date.

data_time str Time of latest price. 

last_price float Latest price.

open_price float Open.



Field Type Description

high_price float High.

low_price float Low.

prev_close_price float Yesterday's close.

volume int Volume.

turnover float Turnover.

turnover_rate float Turnover rate. 

amplitude int Amplitude. 

suspension bool Whether trading is suspended. 

listing_date str Listing date. 

price_spread float Spread.

dark_status DarkStatus Grey market transaction status.

sec_status SecurityStatus Stock status.

strike_price float Strike price.

contract_size float Contract size.

open_interest int Number of open positions.

implied_volatility float Implied volatility. 

premium float Premium. 

delta float Greek value Delta.

gamma float Greek value Gamma.

vega float Greek value Vega.



Field Type Description

theta float Greek value Theta.

rho float Greek value Rho.

index_option_type IndexOptionType Index option type.

net_open_interest int Net open contract number. 

expiry_date_distance int
The number of days from the
expiry date. 

contract_nominal_value float Contract nominal amount. 

owner_lot_multiplier float
Equal number of underlying
stocks. 

option_area_type OptionAreaType Option type (by exercise time).

contract_multiplier float Contract multiplier.

pre_price float Pre-market price.

pre_high_price float Pre-market high.

pre_low_price float Pre-market low.

pre_volume int Pre-market volume.

pre_turnover float Pre-market turnover.

pre_change_val float Pre-market change.

pre_change_rate float Pre-market change rate. 

pre_amplitude float Pre-market amplitude. 

after_price float After-hours price.

after_high_price float After-hours high.



Field Type Description

after_low_price float After-hours low.

after_volume int After-hours volume. 

After_turnover float After-hours turnover. 

after_change_val float After-hours change.

after_change_rate float After-hours change rate. 

after_amplitude float After-hours amplitude. 

overnight_price float Overnight price.

overnight_high_price float Overnight high.

overnight_low_price float Overnight low.

overnight_volume int Overnight volume.

overnight_turnover float Overnight turnover.

overnight_change_val float Overnight change.

overnight_change_rate float Overnight change rate. 

overnight_amplitude float Overnight amplitude. 

last_settle_price float Yesterday's close. 

position float Holding position. 

position_change float Daily position change. 

Example

from moomoo import *

quote_ctx = OpenQuoteContext(host='127.0.0.1', port=11111)
1
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Output

Tips

This API provides the function to obtain real-time data at one time. If you need to
obtain pushed data continuously, please refer to the Real-time Quote Callback API.
For the difference between get real-time data and real-time data callback, please
refer to How to Get Real-time Quotes Through Subscription Interface.

ret_sub, err_message = quote_ctx.subscribe(['US.AAPLE'], [SubType.QUOTE], subscri

# Subscribe to the K line type first. After the subscription is successful, OpenD

if ret_sub == RET_OK: # Subscription successful

     ret, data = quote_ctx.get_stock_quote(['US.AAPL']) # Get real-time data of s

     if ret == RET_OK:

         print(data)

         print(data['code'][0]) # Take the first stock code

         print(data['code'].values.tolist()) # Convert to list

     else:

         print('error:', data)

else:

     print('subscription failed', err_message)

quote_ctx.close() # Close the current connection, OpenD will automatically cancel

code name   data_date     data_time  last_price  open_price  high_price  low_pric

0  US.AAPL   APPLE  2025-04-07  05:37:21.794      188.38      193.89      199.88 

US.AAPL

['US.AAPL']
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Get Real-time Order Book
get_order_book(code, num=10)

Description

To get the real-time order book of subscribed stocks, you must subscribe first.

Parameters

Parameter Type Description

code str Stock code.

name str Stock name.

num int The requested number of price levels. 

Return

Field Type Description

ret RET_CODE Interface result.

data
dict If ret == RET_OK, plate data is returned.

str If ret != RET_OK, error description is returned.

Order Book format as follows：

Field Type Description

code str Stock code.

name str Stock name.

svr_recv_time_bid str
The time when moomoo server receives order book
of bid from the exchange. 



Field Type Description

svr_recv_time_ask str
The time when moomoo server receives order book
of ask from the exchange. 

Bid list
Each tuple contains the following information：Bid
price, bid volume, order qty of bid, order details of
bid. 

Ask list
Each tuple contains the following information：Ask
price, ask volume, order qty of ask, order details of
ask. 

The format of Bid and Ask fields as follows：

Example

Output

'Bid': [ (bid_price1, bid_volume1, order_num, {'orderid1': order_volume1, 'orderid

'Ask': [ (ask_price1, ask_volume1，order_num, {'orderid1': order_volume1, 'orderid

from moomoo import *

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

ret_sub = quote_ctx.subscribe(['US.AAPL'], [SubType.ORDER_BOOK], subscribe_push=F

# First subscribe to the order type. After the subscription is successful, OpenD 

if ret_sub == RET_OK:  # Successfully subscribed

    ret, data = quote_ctx.get_order_book('US.AAPL', num=3)  # Get 3 files of real

    if ret == RET_OK:

        print(data)

    else:

        print('error:', data)

else:

    print('subscription failed')

quote_ctx.close()  # Close the current connection, OpenD will automatically cance

{'code': 'US.AAPL', 'name': 'APPLE', 'svr_recv_time_bid': '2025-04-07 05:39:20.35
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Interface Limitations

The time field in which the moomoo server receives data from the exchange. Only
supports A-share Market stocks, HK stocks, ETFs, warrants, bulls and bears, and this
data is only available at the opening time.
The time field in which the moomoo server receives data from the exchange. The
receiving time of some data is zero, such as server restart or cached data pushed for
the first time.

Tips

This API provides the function of obtaining real-time data at one time. If you need to
obtain pushed data continuously, please refer to the Real-time OrderBook Callback
API.
For the difference between get real-time data and real-time data callback, please
refer to How to Get Real-time Quotes Through Subscription Interface.
The real-time order book data will be returned during the current trading session for
US stocks, with no need to set the session parameter.



Get Real-time Candlestick
get_cur_kline(code, num, ktype=SubType.K_DAY, autype=AuType.QFQ)

Description

Get real-time candlestick data of subscribed stocks, you must subscribe first.

Parameters

Parameter Type Description

code str Stock code.

num int The number of candlesticks. 

ktype KLType Candlestick type.

autype AuType Type of adjustment.

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, IPO data is returned.

str If ret != RET_OK, error description is returned.

IPO data format as follows:

Field Type Description

code str Stock code.

name str Stock name.



Field Type Description

time_key str Time. 

open float Open.

close float Close.

high float High.

low float Low.

volume int Volume.

turnover float Turnover.

pe_ratio float P/E ratio.

turnover_rate float Turnover rate. 

last_close float Yesterday's close. 

Example

from moomoo import *

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

ret_sub, err_message = quote_ctx.subscribe(['US.AAPL'], [SubType.K_DAY], subscrib

# First subscribe to the candlestick type. After the subscription is successful, 

if ret_sub == RET_OK:  # Successfully subscribed

    ret, data = quote_ctx.get_cur_kline('US.AAPL', 2, SubType.K_DAY, AuType.QFQ) 

    if ret == RET_OK:

        print(data)

        print(data['turnover_rate'][0])   # Take the first turnover rate

        print(data['turnover_rate'].values.tolist())   # Convert to list

    else:

        print('error:', data)

else:

    print('subscription failed', err_message)

quote_ctx.close()  # Close the current link, OpenD will automatically cancel the 
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Output

Interface Limitations

This interface is to obtain real-time candlestick, which can obtain the nearest 1000 at
most. To get historical candlestick, please refer to Get historical candlestick.
Only a stock of daily timeframe and above have P/E ratio and turnover ratio fields.
Options related candlestick data, only supports 1 day, 1 minute, 5 minutes, 15
minutes and 60 minutes.

Tips

This API provides the function of obtaining candlestick data at one time. If you need
to obtain pushed data continuously, please refer to the Real-time Candlestick
Callback API.
For the difference between get real-time data and real-time data callback, please
refer to How to Get Real-time Quotes Through Subscription Interface.

code name             time_key    open   close    high     low     volume      tu

0  US.AAPL   APPLE  2025-04-03 00:00:00  205.54  203.19  207.49  201.25  10341900

1  US.AAPL   APPLE  2025-04-04 00:00:00  193.89  188.38  199.88  187.34  12591091

0.00689

[0.00689, 0.00838]
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Get Real-time Time Frame Data
get_rt_data(code)

Description

Obtain real-time tick-by-tick data for a specified stock. (Require real-time data subscription.)

Parameters

Parameter Type Description

code str Stock code.

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, Time Frame data is returned.

str If ret != RET_OK, error description is returned.

Time Frame data format as follows:

Field Type Description

code str Stock code.

name str Stock name.

time str Time. 

is_blank bool Data status. 

opened_mins int How many minutes have passed from 0 o'clock.



Field Type Description

cur_price float Current price.

last_close float Yesterday's close.

avg_price float Average price. 

volume float Volume.

turnover float Transaction amount.

Example

Output

Tips

from moomoo import *

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

ret_sub, err_message = quote_ctx.subscribe(['US.AAPL'], [SubType.RT_DATA], subscr

# Subscribe to the Time Frame data type first. After the subscription is successf

if ret_sub == RET_OK:   # Successfully subscribed

    ret, data = quote_ctx.get_rt_data('US.AAPL')   # Get Time Frame data once

    if ret == RET_OK:

        print(data)

    else:

        print('error:', data)

else:

    print('subscription failed', err_message)

quote_ctx.close()   # Close the current link, OpenD will automatically cancel the

code  name                 time  is_blank  opened_mins  cur_price  last_close   a

0    US.AAPL   APPLE  2025-04-06 20:01:00     False         1201     183.00      

..      ...    ...                  ...       ...          ...        ...        

586  US.AAPL   APPLE  2025-04-07 05:47:00     False          347     181.26      

[587 rows x 10 columns]
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This API provides the function of obtaining real-time data at one time. If you need to
obtain pushed data continuously, please refer to the Real-time Time Frame Callback
API.
For the difference between get real-time data and real-time data callback, please
refer to How to Get Real-time Quotes Through Subscription Interface.



Get Real-time Tick-by-Tick
get_rt_ticker(code, num=500)

Description

To get real-time tick-by-tick of subscribed stocks. (Require real-time data subscription.)

Parameters

Parameter Type Description

code str Stock code.

num int Number of recent tick-by-tick.

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, tick-by-tick data is returned.

str If ret != RET_OK, error description is returned.

Tick-by-tick data format as follows:

Field Type Description

code str Stock code.

name str Stock name.

sequence int Sequence number.

time str Transaction time. 



Field Type Description

price float Transaction price.

volume int Volume. 

turnover float Transaction amount.

ticker_direction TickerDirect Tick-By-Tick direction.

type TickerType Tick-By-Tick type.

Example

Output

from moomoo import *

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

ret_sub, err_message = quote_ctx.subscribe(['US.AAPL'], [SubType.TICKER], subscri

# First subscribe to each type. After the subscription is successful, OpenD will 

if ret_sub == RET_OK: # Subscription successful

     ret, data = quote_ctx.get_rt_ticker('US.AAPL', 2) # Get the last 2 transacti

     if ret == RET_OK:

         print(data)

         print(data['turnover'][0]) # Take the first transaction amount

         print(data['turnover'].values.tolist()) # Convert to list

     else:

         print('error:', data)

else:

     print('subscription failed', err_message)

quote_ctx.close() # Close the current link, OpenD will automatically cancel the c

code name                     time   price  volume  turnover ticker_direction    

0  US.AAPL   APPLE  2025-04-07 05:50:23.745  181.70       2    363.40          NE

1  US.AAPL   APPLE  2025-04-07 05:50:24.170  181.73       1    181.73          NE

363.4

[363.4, 181.73]
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Interface Limitations

You can get up to the latest 1000 tick-by-tick data, more historical tick-by-tick data
is not yet available
Under the authority of LV1 HK futures and options market, tick-by-tick data is not
available

Tips

This API provides the function of obtaining real-time data at one time. If you need to
obtain pushed data continuously, please refer to the Real-time Tick-By-Tick
Callback API.
For the difference between get real-time data and real-time data callback, please
refer to How to Get Real-time Quotes Through Subscription Interface.



Get Real-time Broker Queue

get_broker_queue

get_broker_queue(code)

Description

Obtain real-time data of market participants on the order book. (Require real-time data
subscription.)

Parameters

Parameter Type Description

code str Stock code.

Return

Field Type Description

ret RET_CODE Interface result.

bid_frame_table
pd.DataFrame

If ret == RET_OK, queue of bid brokers is
returned.

str If ret != RET_OK, error description is returned.

ask_frame_table
pd.DataFrame

If ret == RET_OK, queue of ask brokers is
returned.

str If ret != RET_OK, error description is returned.

Queue of bid brokers format as follows:



Field Type Description

code str Stock code.

name str Stock name.

bid_broker_id int Bid broker ID.

bid_broker_name str Bid broker name.

bid_broker_pos int Broker level.

order_id int Exchange order ID. 

order_volume int Order volume. 

Queue of ask brokers format as follows:

Field Type Description

code str Stock code.

name str Stock name.

ask_broker_id int Ask Broker ID.

ask_broker_name str Ask Broker name.

ask_broker_pos int Broker level.

order_id int Exchange order ID. 

order_volume int Order volume. 

Example

from moomoo import *

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

ret_sub, err_message = quote_ctx.subscribe(['HK.00700'], [SubType.BROKER], subscr

# First subscribe to the broker queue type. After the subscription is successful,

if ret_sub == RET_OK: # Subscription successful

1

2

3

4

5



Output

Tips

This API provides the function of obtaining real-time data at one time. If you need to
obtain pushed data continuously, please refer to the Real-time Broker Queue
Callback API.
For the difference between get real-time data and real-time data callback, please
refer to How to Get Real-time Quotes Through Subscription Interface.
Under the LV1 HK market quotes, the broker queue market data is not supported.

     ret, bid_frame_table, ask_frame_table = quote_ctx.get_broker_queue('HK.00700

     if ret == RET_OK:

         print(bid_frame_table)

     else:

         print('error:', bid_frame_table)

else:

     print(err_message)

quote_ctx.close() # Close the current connection, OpenD will automatically cancel

    code     name  bid_broker_id                                    bid_broker_na

0   HK.00700  TENCENT           5338            J.P. Morgan Broking (Hong Kong) L

..       ...      ...            ...                                             

36  HK.00700  TENCENT           8305  Futu Securities International (Hong Kong) L

[37 rows x 7 columns]
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Get Market Status of Securities
get_market_state(code_list)

Description

Get market status of underlying security

Parameters

Parameter Type Description

code_list list
A list of security codes that need to query for market status.

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, market status data is returned.

str If ret != RET_OK, error description is returned.

Market status data format as follows:

Field Type Description

code str Security code.

stock_name str Security name.

market_state MarketState Market state.

Example



Output

Interface Limitations

A maximum of 10 requests per 30 seconds
The maximum number of stock codes for each request is 400.

from moomoo import *

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

ret, data = quote_ctx.get_market_state(['SZ.000001', 'HK.00700'])

if ret == RET_OK:

    print(data)

else:

    print('error:', data)

quote_ctx.close() # After using the connection, remember to close it to prevent t

    code         stock_name   market_state

0  SZ.000001    Ping An Bank  AFTERNOON

1  HK.00700     Tencent       AFTERNOON
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Get Capital Flow
get_capital_flow(stock_code, period_type = PeriodType.INTRADAY, start=None,

end=None)

Description

Get the flow of a specific stock

Parameters

Parameter Type Description

stock_code str Stock code.

period_type PeriodType Period Type.

start str Start time. 

end str End time. 

The combination of start and end is as follows

start type end type Description

str str start and end are the specified dates respectively.

None str start is 365 days before end.

str None end is 365 days after start.

None None end is the current date, start is 365 days before.

Return

Field Type Description

ret RET_CODE Interface result.



data
pd.DataFrame If ret == RET_OK, capital flow data is returned.

str If ret != RET_OK, error description is returned.

Capital flow data format as follows:

Field Type Description

in_flow float Net inflow of capital.

main_in_flow float Block Orders Net Inflow. 

super_in_flow float Extra-large Orders Net Inflow.

big_in_flow float Large Orders Net Inflow.

mid_in_flow float Medium Orders Net Inflow.

sml_in_flow float Small Orders Net Inflow.

capital_flow_item_time str Start time string. 

last_valid_time str Last valid time string of data. 

Example

Output

from moomoo import *

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

ret, data = quote_ctx.get_capital_flow("HK.00700", period_type = PeriodType.INTRA

if ret == RET_OK:

    print(data)

    print(data['in_flow'][0]) # Take the first net inflow of capital

    print(data['in_flow'].values.tolist()) # Convert to list

else:

    print('error:', data)

quote_ctx.close() # After using the connection, remember to close it to prevent t
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Interface Limitations

A maximum of 30 requests per 30 seconds
Supported for stocks, warrants and funds only
Historical period (day, month, year) Only provides data for the latest 1 year; Intraday
period only provides data for the latest day.
Data with historical period (day, month, year), is only supported for the last 2 years.
While Data with intraday period is only supported for the latest day.
Output data only includes tha data during Regular Trading Hours, not the data
during Pre and Post-Market Hours.

    last_valid_time       in_flow  ...  main_in_flow  capital_flow_item_time

0               N/A -1.857915e+08  ... -1.066828e+08     2021-06-08 00:00:00

..              ...           ...  ...           ...                     ...

245             N/A  2.179240e+09  ...  2.143345e+09     2022-06-08 00:00:00

[246 rows x 8 columns]

-185791500.0

[-185791500.0, -18315000.0, -672100100.0, -714394350.0, -698391950.0, -818886750.

..                   ...           ...                    ...

2031460.0, 638067040.0, 622466600.0, -351788160.0, -328529240.0, 715415020.0, 767
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Get Capital Distribution
get_capital_distribution(stock_code)

Description

Access to capital distribution

Parameters

Parameter Type Description

stock_code str Stock code.

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, stock fund distribution data is returned.

str If ret != RET_OK, error description is returned.

Stock fund distribution data format as follows:

Field Type Description

capital_in_super float Inflow capital quota, extra-large order.

capital_in_big float Inflow capital quota, large order.

capital_in_mid float Inflow capital quota, midium order.

capital_in_small float Inflow capital quota, small order.

capital_out_super float Outflow capital quota, extra-large order.



Field Type Description

capital_out_big float Outflow capital quota, large order.

capital_out_mid float Outflow capital quota, midium order.

capital_out_small float Outflow capital quota, small order.

update_time str Updated time string. 

Example

Output

Interface Limitations

A maximum of 30 requests per 30 seconds
Only support stocks, warrants and funds.
For more capital flow introduction, please refer to here .

from moomoo import *

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

ret, data = quote_ctx.get_capital_distribution("HK.00700")

if ret == RET_OK:

    print(data)

    print(data['capital_in_big'][0]) # Take the amount of inflow capital of the f

    print(data['capital_in_big'].values.tolist()) # Convert to list

else:

    print('error:', data)

quote_ctx.close() # After using the connection, remember to close it to prevent t

   capital_in_super  capital_in_big  ...  capital_out_small          update_time

0      2.261085e+09    2.141964e+09  ...       2.887413e+09  2022-06-08 15:59:59

[1 rows x 9 columns]

2141963720.0

[2141963720.0]
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Output data only includes tha data during Regular Trading Hours, not the data
during Pre and Post-Market Hours.



Get Plates of Stocks
get_owner_plate(code_list)

Description

Get the information of plates to which the stocks belong

Parameters

Parameter Type Description

code_list list Stock code list. 

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, data of the sector is returned.

str If ret != RET_OK, error description is returned.

Data of the sector format as follows:

Field Type Description

code str Securities code.

name str Stock name.

plate_code str Plate code.

plate_name str Plate name.

plate_type Plate Plate type. 



Example

Output

Interface Limitations

A maximum of 10 requests per 30 seconds
The maximum number of stocks of each request list is 200
Only supports stocks and indices

from moomoo import *

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

code_list = ['HK.00001']

ret, data = quote_ctx.get_owner_plate(code_list)

if ret == RET_OK:

    print(data)

    print(data['code'][0]) # Take the first stock code

    print(data['plate_code'].values.tolist()) # Convert plate code to list

else:

    print('error:', data)

quote_ctx.close() # After using the connection, remember to close it to prevent t

    code          name          plate_code                            plate_name 

0   HK.00001  CKH HOLDINGS  HK.HSI Constituent  ConstituentStocks in Hang Seng In

..       ...           ...                 ...                                   

8   HK.00001  CKH HOLDINGS           HK.BK1983                                HK 

[9 rows x 5 columns]

HK.00001

['HK.HSI Constituent', 'HK.GangGuTong', 'HK.BK1000', 'HK.BK1061', 'HK.BK1107', 'H
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Get Historical Candlesticks
request_history_kline(code, start=None, end=None, ktype=KLType.K_DAY,

autype=AuType.QFQ, fields=[KL_FIELD.ALL], max_count=1000, page_req_key=None,

extended_time=False)

Description

Get historical candlesticks

Parameters

Parameter Type Description

code str Stock code.

start str Start time. 

end str End time. 

ktype KLType Candlestick type.

autype AuType Type of adjustment.

fields KL_FIELD List of fields to be returned.

max_count int
The maximum number of candlesticks returned in this
request. 

page_req_key bytes

The key of the page request. If the number of
candlesticks between start and end is more than
max_count, then None should be passed at the first
time you call this interface, and the page_req_key
returned by the last call must be passed in the
subsequent pagerequests.

extended_time bool
Need pre-market and after-hours data for US stocks
or not. False: not need, True: need.



Parameter Type Description

session Session Get US stocks historical k-line in session 

The combination of start and end is as follows

Start type End type Description

str str start and end are the specified dates respectively.

None str start is 365 days before end.

str None end is 365 days after start.

None None end is the current date, start is 365 days before.

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame

If ret == RET_OK, historical candlestick data is
returned.

str If ret != RET_OK, error description is returned.

page_req_key bytes The key of the next page request.

Historical candlestick data format as follows:

Field Type Description

code str Stock code.

name str Stock name.

time_key str Candlestick time. 



Field Type Description

open float Open.

close float Close.

high float High.

low float Low.

pe_ratio float P/E ratio. 

turnover_rate float Turnover rate.

volume int Volume.

turnover float Turnover.

change_rate float Change rate.

last_close float Yesterday's close.

Example

from moomoo import *

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

ret, data, page_req_key = quote_ctx.request_history_kline('US.AAPL', start='2019-

if ret == RET_OK:

    print(data)

    print(data['code'][0]) # Take the first stock code

    print(data['close'].values.tolist()) # The closing price of the first page is

else:

    print('error:', data)

while page_req_key != None: # Request all results after

    print('*************************************')

    ret, data, page_req_key = quote_ctx.request_history_kline('US.AAPL', start='2

    if ret == RET_OK:

        print(data)

    else:

        print('error:', data)
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Output

Interface Restrictions

Candlestick data with timeframes of 60 minutes and below, is only supported for
the last 8 years. Daily candlestick data is supported for the last 20 years. Daily above
candlestick data is not restricted.
We will issue historical candlestick quota based on your account assets and
transaction conditions. Therefore, you can only obtain historical candlestick data for
a limited number of stocks within 30 days. For specific rules, please refer to
Subscription Quota & Historical Candlestick Quota. The historical candlestick quota
you consume on that day will be automatically released after 30 days.
A maximum of 60 requests per 30 seconds. Note: If you obtain data by page, this
frequency limit rule is only applicable to the first time calling the interface, and
subsequent pages request frequency is unlimited.
Change rate, only supports timeframes of daily and above.
Options related candlestick data, only supports 1 day, 1 minute, 5 minutes, 15
minutes and 60 minutes.
The pre-market, after-hours and overnight candlestick of US stocks, only supports
timeframes of 60 minutes and below. Since the pre-market, after-hours and
overnight session of the US stock market are irregular trading hours, the candlestick
data for this period may be less than 2 years.

print('All pages are finished!')

quote_ctx.close() # After using the connection, remember to close it to prevent t

code  name             time_key       open      close       high        low  pe_r

0  US.AAPL   APPLE  2019-09-11 00:00:00  52.631194  53.963447  53.992409  52.5491

..       ...   ...                  ...        ...        ...        ...        .

4  US.AAPL   APPLE  2019-09-17 00:00:00  53.087346  53.265945  53.294907  52.8846

[5 rows x 13 columns]

US.AAPL

[53.9634465, 53.84156475, 52.7953125, 53.072865, 53.265945]

*************************************

       code  name             time_key       open      close       high        lo

0  US.AAPL   APPLE  2019-09-18 00:00:00  53.352831  53.76554  53.784847  52.96184

All pages are finished!
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Turnover of US stocks, only supports data after 2015-10-12.



Get Adjustment Factor
get_rehab(code)

Description

Get the stock adjustment factor

Parameters

Parameter Type Description

code str Stock code.

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, data for adjustment is returned.

str If ret != RET_OK, error description is returned.

Data for adjustment format as follows:

Field Type Description

ex_div_date str Ex-dividend date.

split_base float Split numerator.

split_ert float Split dominator.

join_base float Joint numerator.

join_ert float Joint dominator.



Field Type Description

split_ratio float Split ratio. 

per_cash_div float Dividend per share.

bounce_base float Bounce numerator.

bounce_ert float Bounce dominator.

per_share_div_ratio float Bounce ratio. 

transfer_base float Conversion numerator.

transfer_ert float Conversion dominator.

per_share_trans_ratio float Conversion ratio. 

allot_base float Allotment numerator.

allot_ert float Allotment dominator.

allotment_ratio float Allotment ratio. 

allotment_price float Issuance price.

add_base float Additional issuance numerator.

add_ert float Additional issuance dominator.

stk_spo_ratio float Additional issuance ratio. 

stk_spo_price float Additional issuance price.

spin_off_base float Spin-off numerator.

spin_off_ert float Spin-off dominator.

spin_off_ratio float Spin-off ratio.

forward_adj_factorA float Forward adjustment factor A.



Field Type Description

forward_adj_factorB float Forward adjustment factor B.

backward_adj_factorA float Backward adjustment factor A.

backward_adj_factorB float Backward adjustment factor B.

Price after forward adjustment = price before forward adjustment * Forward adjustment
factor A + Forward adjustment factor B
Price after backward adjustment = price before backward adjustment * Backward
adjustment factor A + Backward adjustment factor B

Example

Output

Interface Limitations

from moomoo import *

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

ret, data = quote_ctx.get_rehab("HK.00700")

if ret == RET_OK:

    print(data)

    print(data['ex_div_date'][0]) # Take the first ex-dividend date

    print(data['ex_div_date'].values.tolist()) # Convert to list

else:

    print('error:', data)

quote_ctx.close() # After using the connection, remember to close it to prevent t

    ex_div_date  split_ratio  per_cash_div  per_share_div_ratio  per_share_trans_

0   2005-04-19          NaN          0.07                  NaN                   

..         ...          ...           ...                  ...                   

15  2019-05-17          NaN          1.00                  NaN                   

[16 rows x 16 columns]

2005-04-19

['2005-04-19', '2006-05-15', '2007-05-09', '2008-05-06', '2009-05-06', '2010-05-0
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A maximum of 60 requests per 30 seconds



Get Option Expiration Date
get_option_expiration_date(code, index_option_type=IndexOptionType.NORMAL)

Description

Query all expiration dates of option chains through the underlying stock. To obtain the
complete option chain, please use it in combination with Get Option Chain.

Parameters

Parameter Type Description

code str Stock code.

index_option_type IndexOptionType Index option type. 

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, option expiration date data is returned.

str If ret != RET_OK, error description is returned.

Option expiration date data format as follows:

Field Type Description

strike_time str Exercise date. 

option_expiry_date_distance int
The number of days from the
expiry date. 

expiration_cycle ExpirationCycle Expiration cycle. 



Example

Output

Interface Limitations

A maximum of 60 requests per 30 seconds

from moomoo import *

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

ret, data = quote_ctx.get_option_expiration_date(code='HK.00700')

if ret == RET_OK:

    print(data)

    print(data['strike_time'].values.tolist())  # Convert to list

else:

    print('error:', data)

quote_ctx.close()  # After using the connection, remember to close it to prevent 

  strike_time  option_expiry_date_distance expiration_cycle

0  2021-04-29                            4              N/A

1  2021-05-28                           33              N/A

2  2021-06-29                           65              N/A

3  2021-07-29                           95              N/A

4  2021-09-29                          157              N/A

5  2021-12-30                          249              N/A

6  2022-03-30                          339              N/A

['2021-04-29', '2021-05-28', '2021-06-29', '2021-07-29', '2021-09-29', '2021-12-3
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Get Option Chain
get_option_chain(code, index_option_type=IndexOptionType.NORMAL,

start=None, end=None, option_type=OptionType.ALL,

option_cond_type=OptionCondType.ALL, data_filter=None)

Description

Query the option chain from an underlying stock. This interface only returns the static
information of the option chain. If you need to obtain dynamic information such as
quotation or trading, please use the security code returned by this interface to subscribe the
required security.

Parameters

Parameter Type Description

code str Code of underlying stock.

index_option_type IndexOptionType Index option type. 

start str Start date, for expiration date. 

end str
End date (including this day), for
expiration date. 

option_type OptionType Option type for call/put. 

option_cond_type OptionCondType Option type for in/out of the money. 

data_filter OptionDataFilter Data filter condition. 

The combination of start and end is as follows:

Start type End type Description

str str start and end are the specified dates respectively.



Start type End type Description

None str start is 30 days before end.

str None end is 30 days after start.

None None start is the current date, end is 30 days later.

OptionDataFilter fields are as follows

Field Type Description

implied_volatility_min float Min value of implied volatility. 

implied_volatility_max float Max value of implied volatility. 

delta_min float Min value of Greek value Delta. 

delta_max float Max value of Greek value Delta. 

gamma_min float Min value of Greek value Gamma. 

gamma_max float Max value of Greek value Gamma. 

vega_min float Min value of Greek value Vega. 

vega_max float Max value of Greek value Vega. 

theta_min float Min value of Greek value Theta. 

theta_max float Max value of Greek value Theta. 

rho_min float Min value of Greek value Rho. 

rho_max float Max value of Greek value Rho. 

net_open_interest_min float Min value of net open contract number. 

net_open_interest_max float Max value of net open contract number. 

open_interest_min float Min value of open contract number. 



Field Type Description

open_interest_max float Max value of open contract number. 

vol_min float Min value of Volume. 

vol_max float Max value of Volume. 

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, option chain data is returned.

str If ret != RET_OK, error description is returned.

Option chain data format as follows:

Field Type Description

code str Security code.

name str Security name.

lot_size int
Number of shares per lot,
number of shares per
contract for options. 

stock_type SecurityType Stock type.

option_type OptionType Option type.

stock_owner str Underlying stock.

strike_time str Exercise date. 

strike_price float Strike price.



Field Type Description

suspension bool Whether is suspended. 

stock_id int Stock ID.

index_option_type IndexOptionType Index option type.

expiration_cycle ExpirationCycle Expiration cycle type.

option_standard_type OptionStandardType Option standard type.

option_settlement_mode OptionSettlementMode Option settlement mode.

Example

Output

from moomoo import *

import time

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

ret1, data1 = quote_ctx.get_option_expiration_date(code='HK.00700')

filter1 = OptionDataFilter()

filter1.delta_min = 0

filter1.delta_max = 0.1

if ret1 == RET_OK:

    expiration_date_list = data1['strike_time'].values.tolist()

    for date in expiration_date_list:

        ret2, data2 = quote_ctx.get_option_chain(code='HK.00700', start=date, end

        if ret2 == RET_OK:

            print(data2)

            print(data2['code'][0])  # Take the first stock code

            print(data2['code'].values.tolist())  # Convert to list

        else:

            print('error:', data2)

        time.sleep(3)

else:

    print('error:', data1)

quote_ctx.close()  # After using the connection, remember to close it to prevent 
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Interface Limitations

A maximum of 10 requests per 30 seconds
The upper limit of the incoming time span is 30 days

Tips

This interface does not support the query of expired option chains, please enter
today or future date to the End date parameter.
Open interest (OI) is updated daily and the specific timing depends on the exchange.

For U.S. stock options, the data is updated during the PRE_MARKET session.
For Hong Kong stock options, the data is updated after the Regular Trading
Hours.

                     code                 name  lot_size stock_type option_type s

0     HK.TCH210429C350000   腾讯 210429 350.00 购       100       DRVT        CAL

1     HK.TCH210429P350000   腾讯 210429 350.00 沽       100       DRVT         PU

2     HK.TCH210429C360000   腾讯 210429 360.00 购       100       DRVT        CAL

3     HK.TCH210429P360000   腾讯 210429 360.00 沽       100       DRVT         PU

4     HK.TCH210429C370000   腾讯 210429 370.00 购       100       DRVT        CAL

5     HK.TCH210429P370000   腾讯 210429 370.00 沽       100       DRVT         PU

HK.TCH210429C350000

['HK.TCH210429C350000', 'HK.TCH210429P350000', 'HK.TCH210429C360000', 'HK.TCH2104

...

                   code                name  lot_size stock_type option_type stoc

0   HK.TCH220330C490000  腾讯 220330 490.00 购       100       DRVT        CALL  

1   HK.TCH220330P490000  腾讯 220330 490.00 沽       100       DRVT         PUT  

2   HK.TCH220330C500000  腾讯 220330 500.00 购       100       DRVT        CALL  

3   HK.TCH220330P500000  腾讯 220330 500.00 沽       100       DRVT         PUT  

4   HK.TCH220330C510000  腾讯 220330 510.00 购       100       DRVT        CALL  

5   HK.TCH220330P510000  腾讯 220330 510.00 沽       100       DRVT         PUT  

HK.TCH220330C490000

['HK.TCH220330C490000', 'HK.TCH220330P490000', 'HK.TCH220330C500000', 'HK.TCH2203
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Get Filtered Warrant
get_warrant(stock_owner='', req=None)

Description

Get Filtered Warrant (only warrants, CBBCs and Inline Warrants of HK market are surpported)

Parameters

Parameter Type Description

stock_owner str Code of the underlying stock.

req WarrantRequest Filter parameter combination.

WarrantRequest's details as follows:

Field Type Description

begin int Data start point

num int The number of requested data. 

sort_field SortField According to which field to sort.

ascend bool The sort direction. 

type_list list Warrant Type Filter List. 

issuer_list list Issuer filter list. 

maturity_time_min str
The start time of the maturity date
filter range.

maturity_time_max str
The end time of the maturity date
filter range.



Field Type Description

ipo_period IpoPeriod Listing period.

price_type PriceType In/out of the money. 

status WarrantStatus Warrant Status.

cur_price_min float
The filter lower limit (closed
interval) of the latest price. 

cur_price_max float
The filter upper limit (closed
interval) of the latest price. 

strike_price_min float
The lower filter limit (closed
interval) of the strike price. 

strike_price_max float
The upper filter limit (closed
interval) of the strike price. 

street_min float
The lower limit (closed interval) of
Outstanding percentage. 

street_max float
The upper limit (closed interval) of
Outstanding percentage. 

conversion_min float
The lower filter limit (closed
interval) of the conversion ratio. 

conversion_max float
The upper filter limit (closed
interval) of the conversion ratio. 

vol_min int
The lower filter limit (closed
interval) of the volume. 

vol_max int
The upper filter limit (closed
interval) of the volume. 

premium_min float
The lower filter limit (closed
interval) of premium value. 



Field Type Description

premium_max float
The upper filter limit (closed
interval) of premium value. 

leverage_ratio_min float
The lower filter limit (closed
interval) of the leverage ratio. 

leverage_ratio_max float
The upper filter limit (closed
interval) of the leverage ratio. 

delta_min float
The lower filter limit (closed
interval) of the hedge value Delta.

delta_max float
The upper filter limit (closed
interval) of the hedge value Delta.

implied_min float
The lower filter limit (closed
interval) of the implied volatility. 

implied_max float
The upper filter limit (closed
interval) of the implied volatility. 

recovery_price_min float
The lower filter limit (closed
interval) of the recovery price. 

recovery_price_max float
The upper filter limit (closed
interval) of the recovery price. 

price_recovery_ratio_min float
The lower filter limit (closed
interval) of the price recovery ratio.

price_recovery_ratio_max float
The upper filter limit (closed
interval) of the price recovery ratio.



Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, warrant data is returned.

str If ret != RET_OK, error description is returned.

Warrant data format as follows:

Field Type Description

warrant_data_list pd.DataFrame Warrant data after filtering.

last_page bool Weather is the last page. 

all_count int
The total number of warrants in the filtered
result.

Warrant_data_list's detail as follows:

Field Type Description

stock str Warrant code.

stock_owner str Underlying stock.

type WrtType Warrant type.

issuer Issuer Issuer.

maturity_time str Maturity date. 

list_time str Listing time. 

last_trade_time str Last trading day. 

recovery_price float Recovery price. 



Field Type Description

conversion_ratio float Conversion ratio.

lot_size int Quantity per lot.

strike_price float Strike price.

last_close_price float Yesterday's close.

name str Name.

cur_price float Current price.

price_change_val float Price change.

status WarrantStatus Warrant status.

bid_price float Bid price.

ask_price float Ask price.

bid_vol int Bid volume.

ask_vol int Ask volume.

volume unsigned int Volume.

turnover float Turnover.

score float Comprehensive score.

premium float Premium. 

break_even_point float Breakeven point.

leverage float Leverage ratio.

ipop float In/out of the money. 

price_recovery_ratio float Price recovery ratio. 



Field Type Description

conversion_price float Conversion price.

street_rate float Outstanding percentage. 

street_vol int Outstanding quantity.

amplitude float Amplitude. 

issue_size int Issue size.

high_price float High.

low_price float Low.

implied_volatility float Implied volatility. 

delta float Hedging value. 

effective_leverage float Effective leverage.

upper_strike_price float Upper bound price. 

lower_strike_price float Lower bound price. 

inline_price_status PriceType In/out of bounds. 

Example

from moomoo import *

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

req = WarrantRequest()

req.sort_field = SortField.TURNOVER

req.type_list = WrtType.CALL

req.cur_price_min = 0.1

req.cur_price_max = 0.2

ret, ls = quote_ctx.get_warrant("HK.00700", req)

if ret == RET_OK: # First judge whether the interface return is normal, and then 

    warrant_data_list, last_page, all_count = ls
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Output

Interface Limitations

Hong Kong stock BMP permission does not support calling this API
A maximum of 60 requests per 30 seconds
The maximum number of data per request is 200

    print(len(warrant_data_list), all_count, warrant_data_list)

    print(warrant_data_list['stock'][0]) # Take the first warrant code

    print(warrant_data_list['stock'].values.tolist()) # Convert to list

else:

    print('error: ', ls)

    

req = WarrantRequest()

req.sort_field = SortField.TURNOVER

req.issuer_list = ['UB','CS','BI']

ret, ls = quote_ctx.get_warrant(Market.HK, req)

if ret == RET_OK: 

    warrant_data_list, last_page, all_count = ls

    print(len(warrant_data_list), all_count, warrant_data_list)

else:

    print('error: ', ls)

quote_ctx.close()  # After using the connection, remember to close it to prevent 

2 2 

    stock        name stock_owner  type issuer maturity_time   list_time last_tra

0   HK.20306  MBTENCT@EC2012A    HK.00700  CALL     MB    2020-12-01  2019-06-27 

1   HK.16545  SGTENCT@EC2102B    HK.00700  CALL     SG    2021-02-26  2020-07-14 

HK.20306

['HK.20306', 'HK.16545']

200 358

    stock        name stock_owner    type issuer maturity_time   list_time last_t

0    HK.19839   PINGANRUIYINLINGYIGOUAC    HK.02318    CALL     UB    2020-12-31 

1    HK.20084   PINGANZHONGYINLINGYIGOUAC    HK.02318    CALL     BI    2020-12-3

......

198  HK.56886   UB#HSI  RC2301F   HK.800000    BULL     UB    2023-01-30  2020-03

199  HK.56895   UB#XIAMIRC2012D    HK.01810    BULL     UB    2020-12-30  2020-03
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Get Related Data of a Specific Security
get_referencestock_list(code, reference_type)

Description

Get related data of securities, such as: obtaining warrants related to underlying stocks,
obtaining contracts related to futures

Parameters

Parameter Type Description

code str Stock code.

reference_type SecurityReferenceType Related data type to be obtained.

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, related data of security is returned.

str If ret != RET_OK, error description is returned.

Related data of security fotmat as follows:

Field Type Description

code str Security code.

lot_size int
The number of shares per lot, contract
multiplier for futures.

stock_type SecurityType Security type.



Field Type Description

stock_name str Security name.

list_time str Time of listing. 

wrt_valid bool Whether it is a warrant. 

wrt_type WrtType Warrant type.

wrt_code str The underlying stock.

future_valid bool Whether it is a future. 

future_main_contract bool Whether the future main contract. 

future_last_trade_time str Last trading time. 

Example

from moomoo import *

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

# Get warrants related to the underlying stock

ret, data = quote_ctx.get_referencestock_list('HK.00700', SecurityReferenceType.W

if ret == RET_OK:

    print(data)

    print(data['code'][0]) # Take the first stock code

    print(data['code'].values.tolist()) # Convert to list

else:

    print('error:', data)

print('******************************************')

# Port related contracts

ret, data = quote_ctx.get_referencestock_list('HK.A50main', SecurityReferenceType

if ret == RET_OK:

    print(data)

    print(data['code'][0]) # Take the first stock code

    print(data['code'].values.tolist()) # Convert to list

else:

    print('error:', data)

quote_ctx.close() # After using the connection, remember to close it to prevent t
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Output

Interface Limitations

A maximum of 10 requests per 30 seconds
When obtaining warrants related to the underlying stock, it is not subject to the
above frequency restriction

        code  lot_size stock_type stock_name   list_time  wrt_valid wrt_type  wrt

0     HK.24719      1000    WARRANT     TENGXUNDONGYAJIUSIGUA  2018-07-20       T

...        ...       ...        ...        ...         ...        ...      ...   

1617  HK.63402     10000    WARRANT     GS#TENCTRC2108Y  2020-11-26       True   

[1618 rows x 11 columns]

HK.24719

['HK.24719', 'HK.27886', 'HK.28621', 'HK.14339', 'HK.27952', 'HK.18693', 'HK.2030

...        ...       ...        ...        ...         ...        ...      ...   

'HK.63402']

******************************************

        code  lot_size stock_type         stock_name list_time  wrt_valid  wrt_ty

0  HK.A50main      5000     FUTURE      A50 Future Main(DEC0)                Fals

..         ...       ...        ...                ...       ...        ...      

5  HK.A502106      5000     FUTURE      A50 JUN1                False       NaN  

[6 rows x 11 columns]

HK.A50main

['HK.A50main', 'HK.A502011', 'HK.A502012', 'HK.A502101', 'HK.A502103', 'HK.A50210
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Get Futures Contract Information
get_future_info(code_list)

Description

Get futures contract information

Parameters

Parameter Type Description

code_list list Futures code list. Data type of elements in the list is str.

Return

Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, futures contract data is returned.

str If ret != RET_OK, error description is returned.

Futures contract data format as follows:

Field Type Description

code str Future code.

name str Future name.

owner str Subject.

exchange str Exchange.

type str Contract type.



Field Type Description

size float Contract size.

size_unit str Contract size unit.

price_currency str Quote currency.

price_unit str Price unit.

min_change float Price change step.

min_change_unit str Unit of price change step.

trade_time str Trading time.

time_zone str Time zone.

last_trade_time str The last trading time. 

exchange_format_url str Exchange format url address.

origin_code str Original future code.

Example

Output

from moomoo import *

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

ret, data = quote_ctx.get_future_info(["HK.MPImain", "HK.HAImain"])

if ret == RET_OK:

    print(data)

    print(data['code'][0]) # Take the first stock code

    print(data['code'].values.tolist()) # Convert to list

else:

    print('error:', data)

quote_ctx.close() # After using the connection, remember to close it to prevent t
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Interface Limitations

A maximum of 30 requests for obtaining futures contract data interface every 30
seconds
The maximum number of futures is 200, in the code list for each request.

    code      name       owner exchange  type     size size_unit price_currency p

0  HK.MPImain  MPI Future Main(NOV0)    Hang Seng Mainland Properties Index     H

1  HK.HAImain  HAI Future Main(NOV0)    HK.06837     HKEX  Single Stock  10000.0 

HK.MPImain

['HK.MPImain', 'HK.HAImain']

1

2

3

4

5



Filter Stocks by Condition
get_stock_filter(market, filter_list, plate_code=None, begin=0, num=200)

Description

Filter stocks by condition

Parameters

Parameter Type Description

market Market Market identifier. 

filter_list list The list of filter conditions. 

plate_code str Plate code.

begin int Data starting point.

num int The number of requested data.

The relevant parameters of the SimpleFilter object are as follows:

Field Type Description

stock_field StockField Simple filter properties.

filter_min float The lower limit of the interval (closed interval). 

filter_max float The upper limit of the interval (closed interval). 

is_no_filter bool Whether the field does not require filtering. 

sort SortDir Sort direction. 

The relevant parameters of the AccumulateFilter object are as follows:



Field Type Description

stock_field StockField Cumulative filter properties.

filter_min float The lower limit of the interval (closed interval). 

filter_max float The upper limit of the interval (closed interval). 

is_no_filter bool Whether the field does not require filtering. 

sort SortDir Sort direction. 

days int Accumulative days of filtering data.

The relevant parameters of the FinancialFilter object are as follows:

Field Type Description

stock_field StockField Financial filter properties.

filter_min float
The lower limit of the interval (closed interval).

filter_max float
The upper limit of the interval (closed interval).

is_no_filter bool Whether the field does not require filtering. 

sort SortDir Sort direction. 

quarter FinancialQuarter Accumulation time of financial report.

The relevant parameters of the CustomIndicatorFilter object are as follows:

Field Type Description

stock_field1 StockField Custom indicator filter properties.

stock_field1_para list Custom indicator parameter. 



Field Type Description

relative_position RelativePosition Relative position.

stock_field2 StockField Custom indicator filter properties.

stock_field2_para list Custom indicator parameter. 

value float Custom value. 

ktype KLType
K line type KLType (only supports
K_60M, K_DAY, K_WEEK, K_MON four
time periods).

consecutive_period int
Filters data whose consecutive periods
are all eligible. 

is_no_filter bool
Whether the field does not require
filtering. True: no filtering, False:
filtering. No filtering by default.

The relevant parameters of the PatternFilter object are as follows:

Field Type Description

stock_field StockField Pattern filter properties.

ktype KLType
K line type KLType (only supports K_60M,
K_DAY, K_WEEK, K_MON four time periods).

consecutive_period int
Filters data whose consecutive periods are all
eligible. 

is_no_filter bool
Whether the field does not require filtering.
True: no filtering, False: filtering. No filtering
by default.

Return



Field Type Description

ret RET_CODE Interface result.

data
pd.DataFrame If ret == RET_OK, stock selection data is returned.

str If ret != RET_OK, error description is returned.

Stock selection data format as follows:

Field Type Description

last_page bool Is it the last page.

all_count int Total number of lists.

stock_list list Stock selection data. 

FilterStockData's data format as follows:

Field Type Description

stock_code str Stock code.

stock_name str Stock name.

cur_price float Current price.

cur_price_to_highest_52weeks_ratio float
(Current price - high in 52
weeks)/high in 52 weeks. 

cur_price_to_lowest_52weeks_ratio float
(Current price - low in 52
weeks)/low in 52 weeks. 

high_price_to_highest_52weeks_ratio float
(Today's high - high in 52
weeks)/high in 52 weeks. 

low_price_to_lowest_52weeks_ratio float
(Today's low - low in 52
weeks)/low in 52 weeks. 



Field Type Description

volume_ratio float Volume ratio.

bid_ask_ratio float The committee. 

lot_price float Price per lot.

market_val float Market value.

pe_annual float P/E ratio.

pe_ttm float P/E ratio TTM.

pb_rate float P/B ratio.

change_rate_5min float
Price change in five minutes.

change_rate_begin_year float Price change of this year. 

ps_ttm float P/S rate TTM. 

pcf_ttm float P/CF rate TTM. 

total_share float Total number of shares. 

float_share float Shares outstanding. 

float_market_val float Market capitalization. 

change_rate float Price change rate. 

amplitude float Amplitude. 

volume float Average daily volume.

turnover float Average daily turnover.

turnover_rate float Turnover rate. 



Field Type Description

net_profit float Net profit.

net_profix_growth float Net profit growth rate. 

sum_of_business float Operating income.

sum_of_business_growth float
Year-on-year growth rate of
operating income. 

net_profit_rate float Net interest rate. 

gross_profit_rate float Gross profit rate. 

debt_asset_rate float Asset-liability ratio. 

return_on_equity_rate float Return on net assets. 

roic float Return on invested capital. 

roa_ttm float Return on Assets TTM. 

ebit_ttm float
Earnings before interest and
tax TTM. 

ebitda float
Earnings before interest and
tax, depreciation and
amortization. 

operating_margin_ttm float
Operating profit margin TTM.

ebit_margin float EBIT profit margin. 

ebitda_margin float EBITDA profit margin. 

financial_cost_rate float Financial cost rate. 

operating_profit_ttm float Operating profit TTM. 



Field Type Description

shareholder_net_profit_ttm float
Net profit attributable to the
parent company. 

net_profit_cash_cover_ttm float
Proportion of cash income in
profit. 

current_ratio float Current ratio. 

quick_ratio float Quick ratio. 

current_asset_ratio float Current asset ratio. 

current_debt_ratio float Current debt ratio. 

equity_multiplier float Equity multiplier.

property_ratio float Property ratio. 

cash_and_cash_equivalents float Cash and cash equivalents. 

total_asset_turnover float Total asset turnover rate. 

fixed_asset_turnover float Fixed asset turnover rate. 

inventory_turnover float Inventory turnover rate. 

operating_cash_flow_ttm float Operating cash flow TTM. 

accounts_receivable float Net accounts receivable. 

ebit_growth_rate float
EBIT year-on-year growth rate.

operating_profit_growth_rate float
Operating profit year-on-year
growth rate. 

total_assets_growth_rate float
Year-on-year growth rate of
total assets. 



Field Type Description

profit_to_shareholders_growth_rate float
Year-on-year growth rate of
net profit attributable to the
parent. 

profit_before_tax_growth_rate float
Year-on-year growth rate of
total profit. 

eps_growth_rate float
EPS year-on-year growth rate.

roe_growth_rate float
ROE year-on-year growth rate.

roic_growth_rate float
ROIC year-on-year growth
rate. 

nocf_growth_rate float
Year-on-year growth rate of
operating cash flow. 

nocf_per_share_growth_rate float
Year-on-year growth rate of
operating cash flow per share.

operating_revenue_cash_cover float
Operating cash income ratio.

operating_profit_to_total_profit float operating profit percentage. 

basic_eps float Basic earnings per share. 

diluted_eps float Diluted earnings per share. 

nocf_per_share float
Net operating cash flow per
share. 

price float latest price

ma float Simple moving average 



Field Type Description

ma5 float 5-day simple moving average

ma10 float 10-day simple moving average

ma20 float 20-day simple moving average

ma30 float 30-day simple moving average

ma60 float 60-day simple moving average

ma120 float
120-day simple moving
average

ma250 float
250-day simple moving
average

rsi float RSI 

ema float exponential moving average 

ema5 float
5-day exponential moving
average

ema10 float
10-day exponential moving
average

ema20 float
20-day exponential moving
average

ema30 float
30-day exponential moving
average

ema60 float
60-day exponential moving
average

ema120 float
120日-day exponential moving
average



Field Type Description

ema250 float
250日-day exponential moving
average

kdj_k float K value of KDJ indicator 

kdj_d float D value of KDJ indicator 

kdj_j float J value of KDJ indicator 

macd_diff float
DIFF value of MACD indicator

macd_dea float
DEA value of MACD indicator

macd float
MACD value of MACD
indicator 

boll_upper float
UPPER value of BOLL indicator

boll_middler float
MIDDLER value of BOLL
indicator 

boll_lower float
LOWER value of BOLL indicator

Example

from moomoo import *

import time

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

simple_filter = SimpleFilter()

simple_filter.filter_min = 2

simple_filter.filter_max = 1000

simple_filter.stock_field = StockField.CUR_PRICE

simple_filter.is_no_filter = False
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Output

# simple_filter.sort = SortDir.ASCEND

financial_filter = FinancialFilter()

financial_filter.filter_min = 0.5

financial_filter.filter_max = 50

financial_filter.stock_field = StockField.CURRENT_RATIO

financial_filter.is_no_filter = False

financial_filter.sort = SortDir.ASCEND

financial_filter.quarter = FinancialQuarter.ANNUAL

custom_filter = CustomIndicatorFilter()

custom_filter.ktype = KLType.K_DAY

custom_filter.stock_field1 = StockField.KDJ_K

custom_filter.stock_field1_para = [10,4,4]

custom_filter.stock_field2 = StockField.KDJ_K

custom_filter.stock_field2_para = [9,3,3]

custom_filter.relative_position = RelativePosition.MORE

custom_filter.is_no_filter = False

nBegin = 0

last_page = False

ret_list = list()

while not last_page:

    nBegin += len(ret_list)

    ret, ls = quote_ctx.get_stock_filter(market=Market.HK, filter_list=[simple_fi

    if ret == RET_OK:

        last_page, all_count, ret_list = ls

        print('all count = ', all_count)

        for item in ret_list:

            print(item.stock_code)  # Get the stock code

            print(item.stock_name)  # Get the stock name

            print(item[simple_filter])   # Get the value of the variable correspo

            print(item[financial_filter])   # Get the value of the variable corre

            print(item[custom_filter])  # Get the value of custom_filter

    else:

        print('error: ', ls)

        break

    time.sleep(3)  # Sleep for 3 seconds to avoid trigger frequency limitation

quote_ctx.close()  # After using the connection, remember to close it to prevent 
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Tips

Use Get sub-plate list function to get the sub-plate code, the plates supported by
conditional stock selection are respectively
1. The industry plate and concept plate of HK market.
2. Industry plate of US market.
3. Shanghai and Shenzhen's industry plate, conceptual plate and geographic plate.
Supported plate index codes

Code Description

HK.Motherboard Main plate of HK market

HK.GEM Growth Enterprise Market of HK market

HK.BK1911 Main plate of H-Share

HK.BK1912 Growth Enterprise Market of H-share

US.NYSE New York Stock Exchange

US.AMEX American Exchange

US.NASDAQ NASDAQ

SH.3000000 Shanghai main plate

39 39 [ stock_code:HK.08103  stock_name:hmvod Limited  cur_price:2.69  current_ra

HK.08103

hmvod Limited

2.69

2.69

4.413

...

HK.00306

Kwoon Chung Bus

2.29

2.29

49.769
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Code Description

SZ.3000001 Shenzhen main plate

SZ.3000004 Shenzhen Growth Enterprise Market

Interface Limitations

A maximum of 10 requests per 30 seconds
At most 200 filter results are returned per page
It is recommended that the filter conditions do not exceed 250, otherwise "business
processing timeout did not return" may appear
The maximum number of the same filter condition for cumulative filter properties is
10
If you use dynamic data such as "current price" as the sorting field, the sorting of the
data may change between multiple pages
Non-similar indicators do not support comparison, and are limited to the
establishment of comparison relationships between similar indicators, and
comparisons across different types of indicators will cause errors. For example: MA5
and MA10 can establish a relationship. MA5 and EMA10 cannot establish a
relationship.
The same type of filter conditions of the custom indicator attribute exceeds the
upper limit of 10
Simple attributes, financial attributes, and morphological attributes do not support
repeated designation of filter conditions for the same field
Stock filter function currently does not support irregular trading hours (i.e.pre-
market, post-market and overnight). All results are based on regular trading hours
data.




