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1 WindR #2018
1.1 WindR &0 #Fik

AEERREERIE! FHERNAFELRER, BUMATXNAKIREIER, Wind BIEMHEHtH—BELREEO.

2012 % 8 A, HA1#E Excel M 7T —R5) WX ZEZE, KIBCEEEEATFFILE, HES5HRNEHRITERE, HLR
RBEINEELE, BAShERNES.

2012 £ 12 A, HAJiH Matlab ¥R 0 Beta kA, J5EMAITRITE Wind SR ZHIERS , RIEENEXTHESEAR
5o

2013 £ 4 B, FHAMEH T 3000 SPEARARITHIGE, BUINEEAAMR.

2013 4 6 B, HAESE R KIBEN Beta lik, AXREHEBUHRTARTEXEE, BATMEH®RARN RKEE,
MEFLABEEER.

2013 4 8 F, WindR M T X HEOMKEEREE, TRRMEFEE hi—sRm.
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1.2 WindR # 0 %3
1.2.1WindR X R E R
® Windows R%Zt, XTHF 32 fifl 64 LR,
® R2.15.0 U I REFE, GIER2.15.X, R3.X.X &%,
® Wind ZumEHTAR 2013 F 5 B 28 HEMZA;
® LENHETHESIME, AUFERAZEEANR.
1.2.2R B3
RE—TMEERUTHINEERBATEETIGE, £ ONU X TRZFLITHEM, 5 Matlab #itk, R EBKRFITST, BEBEELFMN
FEE, EEMMATTOSREEREMNN AR
REFR &M A http://www.r-project.org/. #HAZNZFAEGE, s download R $#2, <45k CRANMirrors 571,
ARATUMPEE—IBECRIANER, AEfE, MHEAZTHRA@. EFEEUATRE.

T#HE, BRI, ESTHNTESEMER, BERFBAERAEEINR, BNATEERE WIndR EHHFNFTEFILRK.

K edE, —HiED 2
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Members & Donors
Mailing Lists
Bug Tracking
Developer Page
Conferences
Search

Documentation
Maruale
A

he R
Wikl
Books
Certification
Other

==

ournal

Nisc
Bioconductor
Related Projects
User Groups

Groups

===

Al

iGetting Started:

¢ R is a free software environment for statistical computing and graphics. It
compiles and runs on a wide variety of UNIX platforms, Windows and WacOS. Ta
download R, please choose your preferred CEAN mirror.

o If ve questions about R like how to dowmload and install the software,

what the lice terme are, please read our answers to frequently ashked

auestions before you send an email.

or

[News+——

Links + R version 3.0.1 (Good Sport) has been released on 2013-05-16. e
+ R version 2.15.3 (Security Blanket) has been released on 2013-03-01.
e The R Journal Vol.4/2 is available.
L C [ mirror.bitu edu ondorans el =
Az BIAE. HFig [ Hoth s
The Comprehensive R Archive Network
Download and Install R
Frecompiled binary distributions of the
base system and contributed packages,
CRANR Windows and Hac users most likelw want one
Mirrors of these wersions of R:
What’ = new? 1 .
Task Vi = = =
ﬁ e Dovmload E for (Mac) 0S5 X
E—— e Dovmload B for Windows

Download,
Packages

CRAN

E Project
Foundation
Members &
Donors
Mailing
Lists

Bug
Trackins
Developer
Page
Conferences
Search

Documentatio

« C [ wwr. r-project. org i? = (_ e l_l-l www I'_]JI‘OjEC't org t—‘ﬁp e
AERESAHE. Hi S . S
- AEEEEA . Fi [ Htbhzs
The R Project for Statistical Computing =
CRAN Hirrors
PCA 5 vars [])
princomp(x = dia, cor = cer) [ ] ®
‘ L] The Comprehensive E Archive Network is awvailakle at the
Fedili - -
e . following URLs, please choose a location close to wou.
About R R r [ ] - - N
What is RY L [ ] Some statistics on the status of the mirrors can be
Contributors Cathol] Educaton] | @ . i ._: found here: main pasze, windows release, windows old
Screenshots - | release.
s . About E — Baaa—
What” s new? ] - ‘e Wh R RS
e .. at 1= :

Download, Packages EILC P e Contribotors | 0Cloud
CRAN L ] i es s e - .
MAE . e Serecnshots Fstudiao, automatic
R Project l:l | [ [ ] What’ & new? http
Foundation

Clustering 4 groups Factor 1 [419%%] Factor 3 [19%]

sentina

httr://mirror. feaglp. unlp. edu. ar /CRAN

http:/fr. mlrror. mendo CONICET

conicet. gob, ar/ Mendoza
Australia

httr:/feran, csiro. au CEIRD

httr:/feran. ms. unimelb. edu. au University of

Melbourne

dustria

http:/fcran. at. r— Wirtschaftsuniversitaest

project. org/ Wien
Belgium

. K. 0. Leuven
http:/fww. freestatistics. org/ocrans | .

€« C'  [Y nirrer.bjtu. edu. en/cran/ icdi—
SEZBESAEE. Hig [ EhEs
R—53.0.1 for Windows {(32/64 bit)
Download E 3. 0.1 for Windows (52 nesabwvtes,
4 bit)
Installation and other instructions
CI_{AH Mew features in this version
Mirrors

What’ s new?
Task Views
Search

If wou want to double—check that the packaze wou have
dovmloaded exactly matches the package distributed by E,

[l -

K edE, —HiED
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1.2.3IFFE WindR ##EZEO%%

1) #HIRIXE 1.2.1 ANRREK, FHERIHE RN, MUEAZHZAHR Matlab f2FH cHIRMESE;

2) I Wind B Zum, _REUEAX7EDR, EATHNRE, |RE“RENH", BET &R,

BiE

Paortfolio

FEAER

My Homepage

it ]

Stock

{35

Bond

i i

Commodity

IMLC
FX

SEEO
Exceldhiit RE Matlabifiis
Rt RR

S TH
fhEAT seac FTER sEAG
FRRIESIT coR FhiEEE e
B354 REG FsmbbEE  cFC

il
Excelfii (RE)

MatlabdghiH(RM)
| REEERR)

1 ED1T (SPAG)

3) AFARE XX RATREFEEE RGN, HEHARepairR” &<, S HIL T FH:
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Winmd

i
ai
==

YWind ﬁ -H?L-%— ﬂﬁﬁ VANl et C:\Find\Tind FET. Client\FindNET\biniTnitE. exe
#* inztalling to library ‘C: Program Files~sR/R-2.15.3-library’
#* insztalling *source* package ‘WindR® ...

It BE OmHF O Ma N

HF—EBHE (M50 o R
*3% demo
wind BB (WP) =% inst
iWind & (F2) #% preparing package for lazy loading
3 #*3% he lp
HEEES *xx installing help indices
(A P S =* huilding package indices
et == testing if installed package can he loaded
FHEHIEECE
#* DONE <WindR>
HHRER g Program Files“R“R-2.8.8“bin~i386rcmd"” IHSTALL WindR.tar.g=
R Ty #* installing to library ‘C:/Program Files/R/R-3.8.8-/library’
* installing *source* package *WindR*' ...
HEIE T dRinas xx R
BIETEE ¢ demo
*x% Inst
e 5y og »* preparing package for lazy loading
*x% help
{5 Exceldfitt =xx installing help indices
#% huilding package indices
1 S Matlabihi #% testing if installed package can be loaded
I |
B

FHEORT =

4) ZEEFEWIndR ZRIFRER.

K edE, —HiED 5
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1.2 A%s%R&FEWIndR TR
1) MRAE 1.2.1 PRRREXR, FERXHE R IR,

2) B3 Windows fj cmd 455, #HAZR| Wind RipZZEBRA, —HK7AE C:\Wind\Wind.NET.Client\WindNET\bin; #jA
InltR “R E#E’JE%”, WTE, AAfg“C:\Program Files\R\R-3.0.0” P RIEEMNLZRKER, HEIRFEHSIS,
;FE_E,_ “\1!-

v CoARINDOYShsysten3d2hicmd. exe — InitE “C:iFrogzram Fi _IDIEI
5 1~BF 14.695.776.256 O HFET

C=sWind“Wind.HET .Client*WindMET “bhin*>InitR "C:“Program Filez“R-K-3.8.8"
"G:~Program Files“R~R-3.8.8~bin~i386rcnd" INSTALL WindR.tar.g=
=* installing to library ‘C:/Program Files-sR-sR-3.8.8-1library’
#* inztalling *source* package *'UWindR'
== |
demo
inst

CaZad
CaZad
=% preparing package for lazy loading
=2 help

=*xx% jnztalling help indices

=*% huilding package indices

=% testing if installed package can be loaded
= DONE Wi

3) REEHE WIndR ZRIUFRER.

5 A ERHPIE T install _packages("'C:/Wind/Wind.NET.Client/WindNET/bin/WindR.tar.gz", repos = NULL,
type="source"); EEMRELFFEELE PRI,

K edE, —HiED 6
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1.3WindR QRS AME
FA Py DU ) 9ok 3R Wind R 088 0 & TR RS, 1) LA AR AR BOSOR 6 i A7 3k % BB BUOMUR 31 R A5 4 o

1R 2 & H NN T i
>library(WindR)
>w.start()

Lot R & 1 B )

B &~ 6Bl O B VT ® fo- 8 & I @

nrE0 T3 WrsT sl s WEET  WEQS WRF TDay= Trade Sample hinual  About

FP Al BL i AN R T T AN B A o R SOt i Sh el n) LA 1) 3 5 B

F 0] LB IHE i w. menu O B e T 5 % S A

f T, —Ep 7
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1.4 WindR $REUE B2 2

R ar DUE R AR U7 SR WindR # B

1.4.1K8 FAF

AT A 85 fh DI REAN I W O BAE R e BERE A TS — DA 15 2] 1842
XTI R, A TGS, X FEA S — S E S 45 S

1.4.2R BEEMFBIXH
1 7R EWMICHF, midi“Packages™, SIMPATINI Rt i A (I “WindR7 85t H BL WindR 3 B 3CHS .

p stats The R Stats Package
Statistical Data Analysis ((| statsd Statistical Functions using 54 Classes
suriival Sunival Analysis
teltk TelfTk Interface
Manuals tools Tools for Package Development
TTR Technical Trading Rules
An Introduction to R The R Language Definition | .
Wyriting R Extensions R Installation and Administration % The R Litils PEIEI{EIQE
R Data Import/Export R Internals WindR Financial Data AP of Shanghai Wind Information Co., Ltd
Reference xis extensible Time Series | |
Zoo =23 Infrastructure for Regular and lrregular Time Seres (s ordered
Packages Search Engine & Keywards Dhaer‘l.fatil:lnﬁjl

K edE, —HiED 8
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Financial Data APl of Shanghai Wind Information Co., Ltd

Documentation for package ‘WindR’ version 1.00

» DESCRIPTION file.

e Code demos. Use dema(l to run them.

Help Pages

WindR-package
w.asDateTime
w.callback
w.cancelRequest

w.clearAllRequest
w.cloge

w.dermoCallback
w.isconnected
W Imenu

w. Start

weostop
w.itdays
w.idayscount
we.tdaysoffsat
we vt

wows o

v et

e eS|

WL S

WSS

. vt

WindR

Financial Data &AP1 of ¥Wind Information
Time function

Callback function used in API

Cancel a request

Cancel All Reguest

Stop ¥Wind Data AP

Demo callback function

To check whether WindR started Okl
Toggle the toolbar; open the guide dialog
Start Wind Data AP, login to Wind Server.
Stop Wind Data AP

Retrieve valid days between two days.
Retrieve duration between two days.
Retrieve a day based on the input day
Retrieve portfolio Information.

Retrieve Wind daily data

Retrieve some base info about market.
Retrieve WWind inter-day data

Retrieve WWind quote data

Retrieve Wind snapshot data

Retrieve YWind tick data

Financial Data API of Wind Information

FEAZAEBY S, T RLO S0l e B BE R AT U REAS s BRI BE T o Rra (K R] Ly demo 43R 45 demo R 74 UhY .

K edE, —HiED
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2) i ]2 A B SR

F e 3 WindR )5, BIE R Tibrary(WindR) J&, 7 LA HY

>?WindR
>?w.wsd
>??wsd

SR AR AP A (3

o my U H]
> demo(package="WindR")

>demo(wsqg_demo)

& demo FEFIZITRIUR

HAK demo FEFP ] IER W M i & & F

>??wsi_demo

1.4 32X GEMRIBSXREF

FUP AT LG I WM BRI H A AL Sy I 59289) T R AZURME (JF 5 60747), FEIXPIMEH %2 2] WindR £ DAL AR AL

A5 FR

K edE, —HiED m
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1.5 WindR #HAHRMYE

1.5. 1S XAK/NE, B W."EEL L
. w.tdaysoffset(-1) NEEE il tdaysoffset(-1), ¥ w.TDaysOffset(-1);

1.5. 28 RE RN 235 AL BY (o) 81

HOSCEAT R gAY, X AR R P S R, g g . 25 fESAE,

1.5. 3@, f6FR. SRFSISANTITRIKNG

Eb 4 w.wsd(*090007. 1B, "close" ,Sys.Date()-5,Sys.Date(), "Priceadj=F;tradingcalendar=NIB")
Flw.wsd("090007.ib", "CLOSE",Sys.Date()-5,Sys.Date(), "Priceadj=Ff;tradingcalendar=nib") —#f;

1.5. 48 F AR

4 w.wss(*'600000. SH, 600005 . SH, 600004 . SH, 600007 .SH™", "roe_avg, roa", " rptDate=20121231")
A LUE

code<-c("600000.SH", "600005.SH", *600004.SH")

field<-c("roe_avg-","roa”)

w.wss(code, Field,"rptDate=20121231"")

f T, —Ep 1
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1.5.50/YE HEIX#F RIESHIANE. BEARR

Et 4 w.wsd(*600000.SH" , "open*” , "20130505")
WA PLE Bl w.wsd("600000.SH" , "close" ,Sys.Date()-10);

1.5. 6P EREENATATRAREA
et w_wsd & X0 w_wsd(codes, fields, beginTime, endTime = Sys.time(), options = '), RJIESHUNILE o] HE
HEAA, KPP oD E S, o] AN G 8] o ANH ISR 648 i

4. w.wsd("600000.SH" , "open”, "20130505") %[ T- w.wsd("600000.SH", "open”, "20130505" ,Sys.time());
1.5.7TAIAHESHEBA

tbtn wowsd & 4 w.wsd(codes, Fields, beginTime, endTime = Sys.time(), options = "),

w.wsd("'600000.SH","high","2013-05-09",Sys.Date(),""Period=W") %[ T
w.wsd(*'600000.SH","high","2013-05-09",Sys.Date() ,options="Period=W")%[d] T
w.wsd(*'600000.SH" ,"*high™,"2013-05-09", options="Period=W",endTime=Sys.Date())

WS EA NG, SR ] LA ;

1.5.8Showblank %%

Showblank Z#n] DL & %R [A1F) NaN # oo TR m AL PR, 0.

f T, —Ep 12
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8 NaN -1 %t
w.wsd("600001.sh", "open,close”, "20130707","20130909", "showblank=-1%);

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

8 NaN H 0 4.
w.wsd("600001.sh", "open,close”, "20130707","20130909", "showblank=0");

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

1.5.9% 53O Showfields &%

AL Ty 4% LR B R A 2 R AR b AR BRI Dl A ARk, A RO DL R, 8 ) i SR E 0 D) IR (8] BOMB I Ry B AE A
showfields 2%, Ui:

w.tquery(l, logonid=1, "showfields=securitycode,Profit,securityBalance”)

ai: w.tquery(l,logonid=1,showfields="securitycode,Profit,securityBalance ")
1.5.10 ErrorCode X
ErrorCode=0 &/ i AE K2l

A
-40520001 RN -40520002 N ki

K edE, —HiED 13



Wind 52| wind R i K A8 Sy 45 1 3t B
-40520003 R4Hi# -40520004 KW
-40520005 CRLBR -40520006 ] FEUH
-40520007 JCHH -40520008 AL 1R -40521010 I AR
-40520009 Asth WBOX %1% -40520010 i ENENFLE
-40520011 FHERSS WAL -40520012 5HATEALE
-40520013  HAty b 7 6 sk A i -40520014 AREATH WIM TH, #ocikds

-40520015 ESE s RMIREGL £

-40521001 10 #efF4fie -40521002 Jo & HRg5dsAN )
-40521003 M4 RIK -40521004 iR K IE R
-40521005  %df gk -40521006 M 44ix
-40521007 fR45ddbi i ok -40521008 ik AN E
-40521009  Hfs fifhish 2k -40521010 MZ&itBE T

-40521011 #REi5a)

T8, — it 14
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-40522001

-40522003

-40522005

-40522007

-40522009

-40522011

-40522013

-40522015

-40522017

L
AEVEE K

AR )T A0S
SRR bR
ASCRFIAR IR S AL
ANSCRFI H I I 18]
KN bRt

TR ICAR WA R

K PR R

-40522002  EvEEAR R SS
-40522004 JJ 1S IETR A R
-40522006 fabriEiki
-40522008 fbr S B LA R
-40522010 H 15 I [l & VLA e
-40522012 AIFFIIFHR S
-40522014 HEEWQID

-40522016 A HEF I E R

K edE, —HiED
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2 Wind RiEHEHSHH

2.1 library(WindR): #%#; WindR f
fEHARIZAT S an 200, F P AN WindR &, B A Tibrary(WindR), Hr[LL require(WindR).
s2fl: library(WindR)

2.2 ?2WindR: B3 WindR #5B)3CRY

P WIndR J5, F @S ?2WindR, 2w.wsd 25k 75 5 Fh 5 B

Sefl: library(WindR)
?WindR
?w.wsd

2.3w.start: B3 WindR

TEELIE TP A2 AT, o] DM %A 2 8% 05 3 windR $6i#F. 7 T DUE H 2w _start 25 i 2 3L .

s25]: library(WindR)
w.startQ ;#H4 Lon FHUS, 2@ R 2h 300
w.start(showmenu=FALSE) ; # /= /< G s ST, iy A I 1 [7] 24 300 5
w-start(waitTime=60,showmenu=FALSE);#ZA TNE SRS, A A R S B ) T Y 60 FL

f T, —Ep 16
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w.start AEE )5, HiHESESE, WENE, 7T EAET wostop fr st ks f RS .
2.4 w.stop: f&FI1EWindR

M B WindR I, ATRME % F Al DU 2w . stop & 2 B .

s29]: library(WindR)
w.start();

w.stop()

W BN, 2AasHUT w.stop (), MBI EHAT w.stop.

2.5w.menu: SBxSFNAE
MRS RSN R, TR Zar S . H Pl DAd 2w . menu & F 2 Ui

s24:  library(WindR)
w.start(showmenu=F) ;#/~ < S i
w_menuQ# s F LA
w.menuQ#H IXIE AT A S o BT T
w.menu("wsd ™) ;# s wsd S
w.menu(“wset") ;#i /s wset 3 AL

LUR 2 SRR S, P n] DA & F LA A R AR DI e

K edE, —HiED
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B M W~ w @ BB VT ® fo- B8 @ [ @

nso mrEs rET sl nrso WSET  WEQRS WPF TOays Trade  Sample hanual  About

W HursZ#r wsd, wss, wsi, wst, wsq, wset, weqs, wpf, tdays, tdayscount, tdaysoffset,trade %%,

2_6w.isconnected: HWERDLEFR

] P A Z a2 2 windR &5 &Rl . Pl Dt 2w, isconnected BB 2 Ui .

s249]: library(WindR)
w. start(showmenu=F) ; #4 i 7s S0 AL i
w. isconnected Q#AIK WindR & 15 U286 bl il

2.7 w.cancelRequest: BUHITH

4 FAHRAEAT BRI id, BUHITH CH ATV w.wsq T, I/ AT B 2w. cance IRequest A7 4.

s29]: library(WindR)
w.start(showmenu=F) ; #4 i /s S0 AL i
data<-w.wsq(''600000.SH","rt_low,rt_last_vol",func=w.demoCal Iback) ;#i] |
HEERFWIW,  FH ) a] DR S s 0 5 [ 1 bR 4K
#H.o...
w.cance lRequest(data$RequestID) ; #i i KI 4 wsq iz [F] 155k 1D, il

H: ATLI% w.cancelRequest(3)—#f, HA—A id T, HHE T 1

KRR, — 18
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2.8 w.asDateTime: T FILATEMEREEH Y R & S BRI =
KT PRI 58, B2 0 R BRI FE AR A DARE 25 AN R] A R BOE N i 10, & — AN 4L, 1ff asDateTime J& HSRHEIX

Fofg IR IR TRDELHE 40 A R T 55 I TR0 A% 5

s249]: library(WindR)
w.start(showmenu=F) ; #4~ o SR A
data<-w.wss(**600000.SH,000002.Sz","last_trade_day,pre_close")# 5 7 [l 22 it as by [, LU AR Ay
#HIR O R 5T AT S H R A kg 28, 1 w.asDateTime #4, ¥ :4H1/2 2013.7.4 5
w.asDateTime(datas$Data[,2]) #it itk sk, 459 %""2013-07-04 00:00:00 GMT* *2013-07-04 00:00:00 GMT"*
w.asDateTime(data$Datal,2],asdate=T)#i% 4l [ HJE, 454 4"2013-07-04" *2013-07-04"

2.9 w.wsd: FREUT 5L FP50EdE
Zir A R IREUE e UE S5 S B D 2 e 2050, B HE H R IR AT 1 20 . EAS T3 ds DA R B AR E b Fa b H P T UE 2w wsd &5
AU . AR data<- w.wsd (PR, 565, TR HIW, 25 ) H I, 7TIE S50 ;

REIZHA -
data$Data &[H][1)J 75, 4 data.frame #:X;
data$Code Zi#ix} NI IWindCodefthd;
data$ErrorCode iy 421 I E 17, ORI

2. library(WindR)
w.start(showmenu=F) ; #4~ o S A
data<-w.wsd(*'600000.SH","close,amt",""2013-04-30",Sys.Date () - 1) #HU & B4 e i 545 L

f T, —Ep 19
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data<-w.wsd(*'600000.SH", "close,amt",Sys.Date()-100)#HLii & H 4TI A 2545

He 1D —HEEE—ANR, HFH SR SHY S G4
2) FRFRFINTIE SR v] DL SO S
3) HIWISZHEE R s a) A H Ik
4) WIESHAARZ
5) /A LUH womenu("wsd ™) B SR, FBhAIE a4

2.10 w.wsi: FETEEE
22 L SREREGE /@ UE 57 P o0 K 2y, B8 D e m2a R, e eI Llig e, HARIERSETLLA € Xik'E . HP A

2w wsi BEHE @A M EAN: data<- w.wsi (GRS, Fa b, TRAR IR, 25 SR R], AT IE S50 s

REIZHR -
data$Data &[5 7 5 %#E, 4 data.frame #X;
data$Code ZFix W FJWindCodefthd;
data$ErrorCode iy & &1 I 7, ORI

s2l: Dibrary(WindR)
w.start(showmenu=F) ; #4~ o S AL
data<-w.wsi (*'600000.SH","close,amt","2013-05-30 9:00: 00" )#IUi A& HAT 0 B A 2545 5
data<-w.wsi (*'600000.SH","close,amt",Sys.Date()-10, Sys.time()#HUi & BT/ i 45 1L

e 1 — AR FE, JF H AR AT SH? A IR 4L
2) bR AT 2 H e n] DU S S

R T80E, —Hikb 20
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3) HWISCHF R 1Al H 39k =X

4) WIESHAARZ
5) H/alLUH womenu("wsi ®) WoR AL, EBhAIE A,

6) — B 3 AN A .

2.11 w.wst: REUHWA tick &HEHE

Ztiir 4 PR SR 5 Uk 27 b A ) A A 1 SIS R PR R S R o0 I e sc $itls (ke Hdii) . H P al LU 2w wst & F a2 Ui .

Ry

g0 data<- w.owst (AR, $E 5, TR IH], SR T, Wl iE 240 ;

i
RSN
data$Data &M/ 75%#E, N data.frame #%3(;

data$Code #fzxf W rIWindCode i ;
data$ErrorCode & & &S, ORRN.

S
lLibrary(WindR)

w.start(showmenu=F) ; #4~ o SR AL
data<-w.wst(**600000.SH",""open",Sys.time()-2*3600, Sys. timeO))#HUi K 1T tick Hdifs i

e 1) — AR FE, JF H AR AT L SH? A IR 4L
2) bR NTATLE 2 H e m] DU SO S
3) HIMISCRE R A (AT H 3% 5

4) TESHEHRZ M
5) A LU womenu("wst®) Bon A, TEEAIE 4

21
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6) HHTH SR R e (B H W DU E—A2 5 H ), I H AR, HITEE .

2.12 w.wss: 3K SHEEEIE

iy HISR ARG 52 EZ7 R (0 g s i B, EE o R 300 HUBCRI 2012 4 3 FJL R A M S5 fabr it . ) ml At

How.wss F AU 2 RA0N: data<- w.wssitM U, 55, £ 240

RIAIZHA
datas$Data R F5 %3, b data.frame #%;
data$Time Zk 6 N A) 5 5L o
data$ErrorCode & /&1 I MES RS, ORIRBI .

S Ag)

library(WindR)

w.start(showmenu=F) ; #4= Wi 7n S A
data<-w.wss("'600000.SH,000001.Sz","eps_ttm,orps,surpluscapitalps

HIHT A HRA T 58 W 55 H i A5 5

He D — BRI MRS, H AT DU AN SR
2) ShFPARAE L FEAR AN AT 6 Rt mT DA O S
3) WESHAREZ T
4) HA B womenu("wss ™) WoR S A, FEEhOIE 4

" "rptDate=20121231")

22
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2.13 w.wsq: FREUFIVT [F SERAT ISR
i A FH R IR B 5 UE 23 R (1) 24 R SE Fa b e, Bl ol L— Rk sk, tn] BUE T B0 1907 2R E . 2 o] DU 2w .wsg &5 &
UL . Ar AR AN data<- w.owsqQin AR, 55, TIE S, (R R 2D

X AR RO (B B I R EO, R ZECOR
data$Data iz [FI[¥) 74 dE, A data.frame t#%;
data$Time ZHaxd v (1) i [AE E .
data$ErrorCode iy 4 &1 I 17, ORI
XTI, R ZHOh
data$RequestID &7 % 1D, H)5 ] LI H w.cancelRequest(data$RequestID)HH 114 .
data$ErrorCode iy & &1 I 17, ORI

S«
library(WindR)
w.start(showmenu=F) ; #4= o SR AL
w.wsqg(*'600000.SH,000001.SZ","rt_last,rt_last_vol"™)#HUi & B A 2 B o L A i £ 8
data<-w.wsq(**600000.SH",""rt_low,rt_last_vol",func=w.demoCal Iback)#i] [ A& #1145 1 22 4 AT 1% 15 L

w.cancelRequest(data$RequestID)# 1] [

E:

1) M/ A CE W ks X5 2% w.demoCal Iback, 911 & AN AL BE 5 R ¥ #45  JF HH =l LA H 2w . demoCal Iback %45
i@ =F

2) A RRRS . FEARFI AT IE S o] DU SEI ;A ] DA — IR EE 1T R 22 A R

3) HF AL womenu("wsq) o FHUAE, HEBh A A4

R T80E, —Hikb 23
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4) TR, AP R VT A 28 A AR AR A R FH 0] pR 5, 5 H B AR S ) ) AL 13 45 [0 ] pR 4
2.14 w.wset: FREUHRIR. FEESERLT 401G

A RS EE B, AR R s> F5 808 ETF HIBEME B S, BEAR . BhIRbnir) . Byt mh e e £
i [PIGFELR S R SR . BRI, D aiE . SE0RE R IEH I, B2, P LA 2w wset & F AU, e
J77 % data<- w.wset(EREELRK, niLS5);

data$Data &M [# /75 %#E, & data.frame #%3(;
data$Time Xt (i Al .
data$ErrorCode iy /&5 I FIE RIS, OFRRNI.

S5«

library(WindR)

w.start(showmenu=F) ; #4~ or S AL

data<-w.wset(''SectorConstituent", ' date=20130608;sector=4% A " )#IU4HE A BB EEACH . AR5 B

#EL IR 300 FEHCT BEEAAS FTBCE
data<-w.wset(*'IndexConstituent","date=20130608;windcode=000300.SH;field=wind_code, i_weight')

HIF R B
w.wset("'TradeSuspend","startdate=20130508; enddate=20130608; field=wind_code,sec_name,suspend_type, suspe

nd_reason')
#HX ST ”iz_/‘J‘ /:J‘Fﬂlg\/‘?ﬁ.y_&f il(_/lf II El
data<-w.wset("'SectorConstituent”,date=20130608 ; sector=X [ %< 5% ; Field=wind_code,sec_name'™)

f T, —Ep 24
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e
1) RS E AT DL AL S

2) MU womenu("wset ™) B SRR, BG4
2.15 w.weqs: FRERSMHIER 4R

FR B AN AR I S5 R . PR v DA 2w.weqs R 2. dr & 8. data<- w.weqs(Filtername,..);

RSN
data$Data &M [# /75 %#E, H data.frame #%3(;

data$Time Hda Xt N i) i 1E] 45 B
data$ErrorCode & & & EIFHRIS, ORRI.

S«
library(WindR)
w.start(showmenu=F) ; #4~ or S AL

HAESLCAOE T LR XA KL . (0] AP BN eqs Al
w.weqs("-EHHE™)
e
1) WESH AT DL B SE I
2) Har U womenu("weqs?) B SR A, BG4

2.16 w.wpf: FWMB~EEH., AE5EHLIRE
FHSRBEEAS S i P 5 % & K P A R R Eds . P AT LU 2w owpf BE @A . A RA . data<- w.wpF(GE 4, i

25
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R4, WIESHD;

RAIZHCN
data$Data &[5 7 5%, 4 data.frame #3X;
data$Time kX I a5 B .
data$ErrorCode & /&I MES 1Y, ORIRBI .

S«
library(WindR)
w.start(showmenu=F) ; #4~ or S AL

#iR [PIH GBS PR A H 25O
data<-w.wpf (444 B R, "PMS . Portfol ioDai ly",
"startdate=20130509;enddate=20130609; reportcurrency=CNY;owner=")

data<-w.wpf('LIK-MMM™, "AMS . Portfol ioDai lySerial ™) #H % =45 B AMS 1 UK —MMM™ 7= i [ 20405 7 410455 L

bEE
1) FES AT DU EA 528

2) WA LU womenu("wpF?), w.menu(“ams?),w.menu(“pms>) B Wi E, A4

3) ams FFESCHRAL IFEIE TR A BT, HAARTLURCR Wind
4) pms A AL PR, BT DU AT .

AW

K edE, —HiED
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2.17 THHEREE
2.17.1 w.tlogon X 5&R

fir A R AT 5 R G8. FH 7 a] LUE ] 2w . thlogon B E iy Ui M. iy & )57 % : data <- w.tlogon(BrokerID, DepartmentiD,

LogonAccount, Password, AccountType,...)
R ZHON
data$Data iz [FI[¥) 74 dE, & data.frame t#%;
data$ErrorCode i JE MINMHI I, ORI .

il -
> w.tlogon("0000","0", "000100000090" ,c("aaa” ,aaa",3), "SH") #MWN M IEX1, A L1 .
[y "
$Data
LogonlID LogonAccount AccountType ErrorCode ErrorMsg
1 0 000100000090 SZSHA 0 OK
2 1 000100000090 SZSHA 0 OK
3 NA 000100000090 SZSHA 2 200 X3 M- 742K 1 000100000090 % i5 !
$ErrorCode
[1] 2
T

1) Aar e SFF R, AR SEH AT LA A, XT3 RS Hs Al 7
2) BT TR R EAT ISR ROR

K edE, —HiED 21
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3) A/ aLUH w.menu(“tlogon?) o~ SR A, FHEa a4,
4) HWFT KSR, B4 ATFEAERIK S, LB EEARIKS 4. WET Ik'5+01, W5H WFT Jik5+02

2.17.2 w.tlogout X S5EH

3

AR B MAL S R, H AT 2w tlogout BRI UH] . 440 data <- w.tlogout((LogonlD = ")

R ZHON
data$Data iz [FI[¥) 74 EHE, & data.frame t#%;
data$ErrorCode @22 IMEZENS, 0FR R,

il

> w.tlogout(c(0,1))

$Data

LogonID ErrorCode ErrorMsg
1 0 0 logout
2 1 0 logout

$ErrorCode
[1] O

e
1) ARar AR AR, WA SHE T AR, TR =N um NS s Ay 7
2) FF R AT R BAT [ SRR

3) HF—AZ GG 50, nf LA LogonlD.

4) H e LU womenu( “tlogout?) s SR, FHEEI a4
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2.17.3 w.torder & T8

r S HRBIE T . P LA 2w.torder &AE A UM . 4 R4 %: data <-w.torder(SecurityCode, TradeSide,
OrderPrice, OrderVolume, ..., MarketType = "', OrderType = ", HedgeType = """, LogonlID = ')

RIFIZHECN
data$Data iR [Pl 74 %4, & data.frame #3(;
data$ErrorCode & & & ENFHRTS, ORI,

#lt: w.torder(*600000.SH, “buy®", 9.8, 100)
il -

> code=c("600000.SH", "000001.SZ")

> price=w.wsq(code, "rt_last")$Data$RT_LAST
> w.torder(code, "buy” ,price, 100, logonid=0)

$Data

RequestlID SecurityCode TradeSide OrderPrice OrderVolume LogonlID ErrorCode ErrorMsg
1 6 600000.SH 1 8.31 100 0 0 Sending ...
2 7 000001.Sz 1 10.43 100 0 0 Sending ...
$ErrorCode
[1]1 O
baE

1) Aar e SFF B, AR SEH AT DA A, 3T AR S Hs Al e
2) BT TR R BAT ISR ROR
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3 HAFA—AZ LG50, LA LogonlID, fHIll—eE @24 A, BIH LogonID=xxxx J5 XA

4) AT BLH womenu(“torder?) B S A, A A4

5) TradeSide "]l }: 1/buy; 2/short; 3/cover; 4/sell; 5/coverToday; 6/sellToday

6) OrderType RJLL4: O/LMT; 1/BOC; 2/BOP; 3/1TC; 4/B5TC; 5/FOK; 6/B5TL;

7) B PN IARES BEAT A L (T R 240, 75 St MarketType, MarketType v LUEX: 0/SZ; 1/SZ; 2/0C; 6/HK; 7/CZC; 8/SHF;
9/DCE; 10/CFE;

8) mlLll L w.tquery(“order” , requestid=XXX) & HZFLH I

9) W ERIK S I —E T 2N I HedgeType=HEDG/1, [ k&4 &ML SPEC O

2.17.4 w.tcancel B5$SEZEHE

fr A RS 246, P v LU 2w.tcancel B w2 . w4 h: data <-w.tcancel(OrderNumber, ...,
MarketType = """, LogonlID = '")

RIFIZHECN
data$Data iR [Fl[/7 454, & data.frame #3(;
data$ErrorCode 2 & )M iR, OXK RN .

Bl
> w.tcancel (c(1231,1232),logonid=0)
$Data
OrderNumber LogonlID ErrorCode ErrorMsg
1 1231 0 0 Sending ...
2 1232 0 0 Sending ...
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$ErrorCode
[1]1 O
e
1) ARax AR AR, WA SHE T AR, ST RE =N w5 NS Hs Ay 7

2) FF R AT R BAT SRR

3) NN GG, nfUAHA LogonlD, HI—eFEHIAN, BIAH LogonD=xxxx /5 X HiA

4) /LU womenu(“tcancel ?) s SR, H BG4,

5 YMHPAARZEAFTISE N ER, OrderNumber n Rt EE, N FEAMA MarketType X%, MarketType nJ LUHL:
0/sz; 1/5z; 2/0C; 6/HK; 7/CZC; 8/SHF; 9/DCE; 10/CFE;

2.17.5 w.tquery X 5&EH

2 HRE WAL A &AE . HP LU 2w. tquery BEF AU . w4 R4, data <-w.tquery(grycode, ...,

LogonID = ", RequestID = """, OrderNumber = """ ,SecurityCode = "', options = ")

RIFIZHECN
data$Data iR [Fl[/7 454, & data.frame #3(;
data$ErrorCode & &E RIS, ORI,

EWIRENFERL, ESH5H WRE, BERPINE 7B

Bl
> w.tquery(0, logonid=c(0,1)) #7rif]# 415
$Data
MoneyType AvailableFund BalanceFund SecurityValue FundAsset TotalAsset

BuyFund SellFund Remark DepartmentiD Customer AssetAccount

Profit FundFrozen OtherFund
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1 CNY 7846410 9130470000 9992120000 7863660 9999990000 -11358.5 17246.5 0
9122950000 345126 T/ 0001 000000000090 000100000090

2 CNY 7846410 9130470000 9992120000 7863660 9999990000 -11358.5 17246.5 0
9122950000 345126 T/ 0001 000000000090 000100000090

LogonID ErrorCode ErrorMsg

1 0 0 OK

2 1 0] OK

$ErrorCode

[11 0

> w.tquery(2, logonid=0) #r ] 2L
> vv$Data[1230:1231,]
OrderNumber OrderStatus SecurityCode SecurityName TradeSide OrderPrice OrderVolume OrderTime

1 1231 1IE%  600000.SH THRRAT Buy 8.31 100 41500.77
2 1232 1B 000001.Sz iR AT Buy 10.43 100 41500.77
TradedPrice TradedVolume CancelVolume LastPrice MadeAmt OrderFrozenFund MoneyType Remark LogonlD
1 8.14 100 0 0 814 837 0 ik 0
2 10.22 100 0 0 1022 1048 0 K 0
ErrorCode ErrorMsg
1 0 OK
2 0 OK
baE

1) Bk grycode #h, Adr&SCfr e, WEIAREADS SHAET ME S5, W T RA Mo RiNS8e Bahd 7,
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2) FF R R BAT AR RR

3) HA AT HEEm, aTUAKIA LogonlD, &H—&fFE4H A, RIF LogonID=xxxx J7 U4

4) el womenu( “tquery ) Bos SR AR, A4

5) qrycode #[H(: O/capital #%4:75if); 1/position 4%, 2/order 4 HEFEE W, 3/trade 4 H KA A #]); 4/department
BV A ), 5/account 4K S A& i#); 6/broker &R Erifl; 7/1ogonid g IK 5 A i)

6) A HZF A 2/order 1] UUKPEZAE order 2 [Pl requestid &, Az EER P, iR[AIARSS 28 C IR P01 R

7Y ENLEB AN 4/department, T4 brokerid 23

2.18 w.tdays, w.tdaysoffset,w.tdayscount: HHiE%

2.18.1 w.tdays: REX @R EHEFES
fir A FH K 3R I A B 1) DX ) P £ 5 B B0 00 R 0 E R 8 . FH T 0 DA 2w, tdays B A A UL . A A . data<-

w.tdays (ORI ], SR ], iliE 240 ;

R [FIZEH
datas$Data R FF5%dE, A data.frame #%;
data$Code 1&E X
data$ErrorCode fiy4 & NI M1, 0FRRNKI.

s2l: Dibrary(WindR)
w.start(showmenu=F) ; #4= o S AL
w.tdays(*'2013-05-01"",""2013-06-08")#iz[1| 5 /I 1 H % 6 H 8 H ZIHK55 5 HIF 4
w.tdays("'2013-05-01")#ik[1 5 H 1 H 2| Hr it 1] 148 & H 74
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vE:
D) WIESHAEIREZ N, vk S HnT DS S
2) WA HRE R o (A)RD E s 2, 25 R TA) 48 A 2 i I 1] 5

3) A/ a LU womenu( " tdays ™) s S A, # A a4

2.18.2 w. tdaysoffset: REIENMmBEXN N HEA

il FHORERIUEE 2N SEHEI (] T HE (<0) B JE HE(S0) Fae KA H . A wl LU 2w . tdaysoffset & i@ Uil T

p=y

7% . data<- w.tdays(wiZfe, HeHERE, WIEZS40);

RAIZHA
data$Data R F5%dE, A data.frame #%;
data$Code & X
data$ErrorCode & &1 I MES RS, ORIRBI .

s2l: Dibrary(WindR)
w.start(showmenu=F) ; #4= o S AL
w.tdaysoffset(-5,"2013-05-01")#ix [0 5 H 1 Har#E A2 2 Hir H I, iz 2013-4-19
w. tdaysoffset (=5)#i 1 iy i () iy F 48 & H ) H

b
1) WIESHAHIRZ M, TS HAT LT B A S B
2) ISR SZRE R A R)AT A% 5, EvRE I [R)eq DAy 24 7 i 1)
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3) H/ AT LU womenu( " tdaysoffset™) o i S, A4

2.18.3 w. tdayscount: REE/ KGR EHEKE
i A FH R SR B A 1] TR ] DX Ta] P A S Rp et ) 1 H B 51420 P o] USR] 2w . tdayscount AE G dr 2 Ui B . fr & ik data<-

w.tdayscount(FFUGITH], 5o, nfiES40);

RAIZHA
datas$Data R [FF51%dE, A data.frame #%;
data$Code & X
data$ErrorCode &1 I MES RS, ORIRBI .

s2f):  library(WindR)
w.start(showmenu=F) ; #4~ o S AL
w. tdayscount(*'2013-05-01",""2013-06-08")#ix[1| 5 J1 1 [15] 6 J1 8 [ 222 % LA, b 27
w.tdayscount(*'2013-05-01")#ix[1] 5 I 1 H 247 [ (142 2 HIF 44

i
1 WIESHAHIRZ M, TS HT LT B A S B
2) ISTAISZRE R A )R IA% 5, AR TRDeq DAy 24 7 i 1)

3) H A B womenu( " tdayscount®) Wox S A, #EBhAE a4

T8, — it 35
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i
=111}
=

3 WinR #Hf & i B
3.1 HH#IFF51(WSD)

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

AR [ 328 5 TR it R [ D7 S et , s TR AOA T R A, A it L S BOR T b it

WS
Element Element Value | Type Description
Security String | REVEURAVIESS 3R

sBf5 1: "600030.SH"
A IEFFFI RS Wind R RIES4#2E T ARk H A Wind REDER
RAF— it

ferx:
Element Element Value | Type Description
Fields String | FREVEURRTEIRTIER

e 1: "CLOSE,HIGH,LOW,OPEN®
&fl 2: c("CLOSE", "HIGH", "LOW", "OPEN™)

feis B
Element Element Value | Type Description
StartDate F 81 - 51 B 2 g H BB

sefs) 1: 72011-01-017,”-5w”,Sys.Date()-5
YA SFAMRTARBRENIFERER, SIFHNERERELT R, BHRREEE
AEXSE" AR BHAR

K edE, —HiED 36
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Wimd 551 |
B IEHER:
Element Element Value | Type Description
il bR H]
EndDate B FFIfE L B HE,

ANERANRG SRR

Ay 8]

Sef 1: *2011-06-307, Sys.Date(), X#FFHEXTHHEA, LLaN™Ow”; REARIIET =F]

Y AT ARBRENFERER, AN EHRRELG K

e ()

Element Element Value | Type Description
Parameter String | IREVEIRE RN S8 &
Value String | dEESHNE

s8] 1: *TRADE_DATE=20110301;FUND_DATE=20101231"
IR BERSBIHETESISHATTRE

TS (AiE)

Element

Element Value

Type

Description

Period

<|nw|lOo|=Z|=|0O

String

BX—E

BE—&

5A—18

5FE—E

SEE—@E

S5 —E

355 1: *Period=D"

, 2{A Period=D

Wit HE (AIE)

K edE, —HiED
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Wimd S50 |
Element Element Value | Type Description
Weekdays B L1EH
Days Al ldays String | FEHFEH
Trading HiBRFTBIERZ S H
3/ 1: “Days=Trading’, 2k1A Days=Trading
EHaR (AI%)
Element Element Value | Type Description
P i SLER = B
Fill revious String |ABLBIEHE
Blank R B T=E
355 1: Fill=Previous’, ZA Fill=Blank
HERHER (ATiE)
Element Element Value | Type Description
A
Order String I -
D bR, SR BHERTES
el 1: * Order =A’, ZRiA Order =A
Z5HMB (k) (RBSH:
Element Element Value | Type Description
i ZNEEYS =
TradingCalendar String BRI 5 P AT EE B 5 H

i)

386 1: * TradingCalendar =SSE”, ZkJA TradingCalendar =SSE;SSE R{RLEX
B, SZSE FNARIINESRAL 5 fir, CFFE /R4, DCE RIn KR, CZCE RsHE T,
SHFE %7r LT, HKEX RRBIAZ S HT, TWSE XRG4S HT, Nasdaq £nghil
B UESRAE 5 BT, NYSE RoRALLUESRAE 5 BT, NYMEX KR L2075 128 5 Fr, COMEX Ror 4l
A1 BT 5T, NYBOT FoRmdl it s S, CME FonZ nafidkas 5 fr. CBOT FnZ

K edE, —HiED
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N|

FIRA S T, LME EonE BB R AC 5 T, WPE Ron e S B iisg 5y B o

WEmM (AIEE)

Element Element Value | Type Description
ORIGINAL
HKD ,

Currency 0SD String | FHMT4 %™
CNY

38/ 1: “Currency =Original’, A Currency =Original

3.2 7 st HdE (WSS)

¥ % w.wss (security,fields, option)

A0[RI 396 5 it A 14 7 L T A

WS

Element Element Value | Type Description
Security String | SREVEHEMIESSSI3R
e 1: *600030.SH,600031.SH”

fER:

Element Element Value | Type Description
Fields String | REVEURAIIEIRS SR

&l 1: "LAST,HIGH,LOW,OPEN”

K edE, —HiED
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i
ai
=

EirS 8 (k)

Element Element Value | Type Description
Parameter String | IREUEHFNERANSEE
Value String | feESHNE

5&fl 1: *TRADE_DATE=20110301;FUND_DATE=20101231"

B HA (k) ¢

Element Element Value | Type Description
ORIGINAL
HKD _

Currency ) String | fFRftA%™
CNY

525 1: *Currency=CNY”, BXiAA~ Currency=Original

3.3 FEFEFICWST)

R4 - wowsi(security, fields, starttime, endtime, option)

R AT A 7Bl K el , 5 20K

i
Element Element Value | Type Description
i - REVBHERIIE ST 3R
Securit Strin
y 9| mm: axmemme s

& 1: *600030.SH”

R T80E, —Hikb 40
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b= Tt
Element Element Value | Type Description
Fields String | REVEURAVIEIRSZR
3ef5 1: *CLOSE,HIGH,LOW,OPEN~
2 in H AR i)
Element Element Value | Type Description
StartTime H A 75 R a B BRAIRY (8]
3B 1: 72011-01-01 09:30:01"
£k A HAR ()
Element Element Value | Type Description

. H A F5I R ELE B HAFN R ]
EndTime o

AT ERIN R HFT ]

3B 1: 72011-01-01 14:30:01"
fEtrs . (AE)
Element Element Value | Type Description
Parameter String | IREUEHRR AN S 8=
Value String | {5 ESHME

5&fl 1: *TRADE_DATE=20110301;FUND_DATE=20101231"

BfpikiE (FTiE) -

Element | Element Value

Type

Description

K edE, —HiED
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_ 1£ 1-60 AR FEm A BT,
BarSize 1-60 Lon
¥ ke

355 1: 7 BarSize=1, ERiA BarSize=1
EHrAR (%)
Element Element Value | Type Description
Fill Previous String [ABLBTHUR

Blank R B T=E

355 1: Fill=Previous’, ZA Fill=Blank

3.4 HABM (WST)

Mi¥i# - wowst(security, fields, starttime, endtime, option)
A0 [E] ] PR i 10 S ST e R et AR Rl A 24

S5
Element Element Value | Type Description

_ _ REEHRIIE S5
Security String | _

YR AT i

3ef5 1: *600030.SH
fER:
Element Element Value | Type Description
Fields String | SREVEIERIIERRT SR

5&fl 1: "LAST_PRICE,HIGH,LOW,OPEN~

K edE, —HiED
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ECiA HHARY A -
Element Element Value | Type Description
StartTime String | BN EHRAVRR S B BRFIET 8]

e 1: “2011-01-01 09:30:01"

£ LE B HEARY ) :
Element Element Value | Type Description
EndTime String | BN EERAHCEA B BARIRY 8]

e 1: 72011-01-01 09:50:017, EXIANRRE L BIRHRY(E]

3.5 S (WSQ)

¥4 - w.wsq (security,fields, options = "', func = NULL)
IR 03 S vt AR S I B, SRR R SR T B P R 7

U

Element Element Value | Type Description

Security String | SREUEIRANIES TR

5ef 1: ”600030.SH,600031.SH”

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

K edE, —HiED
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5ef5 1: LAST,HIGH,LOW,OPEN”

EliESE (AliE) -

Element Element Value | Type Description
func EE AR

& 1: w.demoCal Iback

Al LU demo(wsq_demo) 25 & (Rl 1] 1 FEFF .
3.6 HIEE (WSET)

BREN% - WSET, RERE, E®, 5, BaSETASIHRERNEIE.

BIRE:
Element Element Value | Type Description
VIEW String | 2ENZIEER VIEW &

3545] 1: "SectorConstituent”

View 281 (i) :

Element Element Value | Type Description
Parameter String | REUSHR{EANSHE
Value String | fEESHHE

&l 1: "date=20130531°";

FRYIER (i) :

Element | Element Value | Type | Description

K edE, —HiED
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(=[]}

Wind R #dfs A2 5y 15 H Ui ]

FieldList | string | $EVFELFI R KR

B 1: "sector=4gf A"

3.7 %A% (WEQS)

BREE s WEQS, REIZumIESTHIEMIRESR.

HHEE:

Element o
Element value Type Description
filtername String | REBEMHIERN AR
L THRMART , PRRAZm EERERZANTENAE.

3.8 WERH(WPF)

REE: WPF, REIZFEBE RS AVS SitRkREHE.

HE ID/ZTR (BI)

Element Element Value | Type Description
i SHY EES gy Z2H-&
Portfolio Strin | IREEUEENAS ID;&,E.:%
9 MR (FE AMS RGEHE = mBR)

sef 1 TRE—H

K edE, —HiED
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View #ZR (W) :

Element Element Value | Type Description
Stri o
VIEW o | IR A
&5 1: "PortfolioDaily" 7/ "HoldingDaily"
AEIEAN (A1)
Element Element Value | Type Description
Strin Xf PMS HEHY, HHEEZAIA
Oowner g HZW, A EIZAEHNEE
A Wind K5

Sef 1: ""OWNER=WO800001"

View 241 (Hit) :

Element Element Value | Type Description
Strin o
Parameter g | REURREHEANSHE
Value St | s
3ef5) 1: "TRADE_DATE=20110301 ; CURRENCY=CNY""
FRIIZ%R (A1) :
Element Element Value | Type Description
_ - Strin | ... "
FieldList o | EEEEEI RN

385 1: “"FIELD=port_name,port_id"

K edE, —HiED
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3.9% 5 R

3.9.1%3% (tlogon)

H##Z: tlogon AILIERAFEMSHERMNKS . EMMINAREHER—PERS.

ZLBFRE (WBR) -

Element o
Element value Type | Description
BrokerID oo | aeEnrE, SRELERE— B,

&l 1: " "0000"

"B WITS R=HME S

EERRED (k)

Element \E/;?rlrjgnt Type | Description
Department oot | s Ew
el 1: 0", O F/RAMIET.

B"EWS (RKik) :

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

Seffl 1: " 000100000090 #WFT f FEHK SHIGI MK S+02, REAKS+01

ALEE (Ki) :

K edE, —HiED

47



Wind 551 Wind R #its &AL By 4% 11 B
Element \E/;elzrﬂgnt Type | Description

P T Stri w

aramete ho || RERBEERERNSEE

Password ﬁ;r i BEMKSHRD

Sef1: "aaa™, #WFT f FHEHUK S 2 A33]4A{E 7 000000

FRIER (BiE) :

Element \E/;?ﬂgnt Type | Description
KPR, HEXWT,
SH. SZ. SHSZ A _EE A
SZB w3l B
AccountT Stri SHB +&B
ype ng CczC HBH 7S
SHF EFeEm
DCE RER M
CFE RIEE M

Seffl 1: ""SZSH”

3.9.2%H (tlogout)

R¥&: tlogout, BHEERS.

EX ID (BKSERAIE, ZKSERM) :

Element

Element

| Type | Description

K edE, —HiED
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Wind 550 wind R Hds M AL bk H il B
Value
- Stri o

Logonid ng ERS.

sef 1 0000

3.9.3 T (torder)

BR¥ & torder, HIETE .
Wind 72 (4Aik)
Element o

Element value Type | Description

Securi Stri |Wind {15, BATMEBERAZSRE, EINBER

tyCode ng fit MarketType

e 1: * 600000.SH **

H5HME (Rik) :

Element o

Element value Type | Description
X5
Buy "1 /7 FENTFA CEF=UESRFEN)

i Stri | Short "2 /7T

TradeSide ng Cover =3 17T
Sell "4 /73 GERI=IEZR 2 )
CoverToday 5" L1FENT5A
SellToday "6" [/ A

sefl 1 TBuyTsETL"

K edE, —HiED
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ZREME (1)

Element -
Element value Type Description
OrderPrice Double SCSEMNTR
Sefi1: 6.8
R5¥E (M) :
Element o
Element value Type Description
OrderVolume Int g
&f5 1: 100
MEEEHFR (A1)
Element o
Element value Type Description
ZEAR, BRIAARNZ S
LMT O //FRINMZHt
BOC 1 //best of counterparty. X 7tk Z4t
BOP 2 //best of party. ATtk Z4t
Strin | 17C 3 //immediately then cancel . BV e ss 7
OderType 9 AR

B5TC 4 //best 5 then cancel . At 1A% 4 iy

FOK 5 //fFill or Kill . 2&%iA sk 24t

BSTL 6 //best 5 then limit. &k AT &LHEIRN
/7B YIS T h0—5, Bl RS0, 4. 6=

el 1: OderType ="LMT” FRRRMNZIE

ERtrS (A1)

K edE, —HiED
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Wind 51|
Element S
Element value Type Description
ERNBIER. LN SPEC &K, WRIXFEE
HedgeType I nt 1%%%%% I\—J El\]§1%m\t{%°
SPEC "0 //70"-#Hl
HEDG *"1° //=1"-{i{4

3815 1: HedgeType=SPEC

ER ID (BKSERNAE, SKSHRKIE)

Element S
Element value Type Description
LogonID Int B3RS
S5 1: logonlD=4
minkAE (A[iE) :
Element o
Element value Type Description
HRMANERZREAZ WVIind B, SE2HmAST
A,
Sz 0 /7=
SH 1 /7R L
HK 6 /7T
czc 7 /7T GBI
SHF 8 /77T (i)
DCE 9 /775 T CRIE)
CFE 10 /7R TR (1 4x)

sef5 1: MarketType=“SH”

K edE, —HiED
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3.9.4%E (tcancel)

& tcancel BUEZt.

ZES (BE)

Element

Element value Type

Description

OrderNumber String

;E% o

el 11 22 RREIESE 22, ZESHURT w-tquery(2)155).

iz R (Alik)

Element sgiﬂgnt Type Description
HiHAAE, Y OorderNumber ZEEER KXIE,
Sz 0 /7=
SH 1 V4T i
oC 2 /=Y (RO
MarketType String | Hk 6 1/ %I
czc 7 /7T B GBI
SHF 8 /7T (R
DCE 9 /77 5T CRIE)
CFE 10 /7RI (P4
Sef5 1: MarketType =“SH”
ER ID (RKSERKNAE) :
Element ngﬂgnt Type Description
Logonid String | RS

K edE, —HiED
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Sefs 1: LogonlID=3

3.9.5&1# (tquery)

BREZ - tquery &Eif,

SRS (6L

Element \E/;?[Tjgnt Type Description
BWFEREXWT:
0 Capital Pra ity
1 Position ESRECat
2 Order HHZEIEEN
grycode String |3 Trade 2 H s i
4 Department  ENLIE AT
5 Account BRI S, B A i
6 Broker SR A
7 LogonID Tk T Al

&f5 1: "order™

ERS LogonlD (Ali%; ZMSH, qrycode=0-3, 5 HMf4iE) :

Element o
Element value Type Description
Logonld String | &3R5S,
385 1: Logonld=0
BERSENR (AIIE)
Element | Element | Type | Description

K edE, —HiED
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Value

REEMIEKRS. Qrycode="0rder’/2 & X.

RequestlID Strin
i 9| umEEAE RS
385 1: RequestlID="12"
s (Fik)
Element .-
Element value Type Description
g::derNumb String | &=, Qrycode="0rder’/’Trade’5&X.

354 1: OrderNumber="12"

RERBEW (FILE)

Element

Element
Value

Type

Description

WindCode

String

Wind {R%3; Qrycode=*“ Position’. “order’.
“‘Trade’BEX.

3efl 1: "WindCode=002311.SZ*

22/ 1D (Wik) -

Element S
Element value Type Description
BrokerlID String | Qrycode="Department’HENX.
55f5 1: Broker1D="0000"

K edE, —HiED
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3.10 H¥m%

3.10.1 #Ex5 H(TDAYS)
%4 : TDays(startDate,endDate, [Optional argument])

B X: TradingCalendar {5 EX X5 H, M StartDate | EndDate X5 H((EKHA H)BIFIFK, Period %8 EHA R O]

HEAFF 5
iein H AR
Element Element Value | Type Description
StartDate String | KfjEFF5IRYEE A H AR
seff) 1. "2011-01-01", Z#FFHHAR
FEHE:
Element Element Value | Type Description
N I \ H H
EndDate String HTEFF??E?E&J}E"H’
BTN HRIHHH
Sefl1: "2011-06-30", XFHHER
HEA R (AiE)
Element Element Value | Type Description
Weekdays TEH
Days Al ldays String | HFH
Trading T 5 H

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

K edE, —HiED
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RS (Hh)

Element

Element Value

Type

Description

Period

< 0NnO|I=|=|0

String

BX—E

BE—&

BR—&

5FE—H

SEE—E

55—

5&f5 1: ""Period=D"

, 21\ Period=D

XZBEE (i)

TradingCalendar BAIA N EIBIESRZ 5P, = DAYS AHFHMNE, X NMSEARIE
., RBEHDAYS A5 HMNE, X158 RIER
2ZXiA“TradingCalendar=SSE” ( /853X 5 Fr)

3.10.2 HEMEBEZLE(TDAYSOFFSET)

R #% ThaysOffset(offset, refDate, [Optional argument])

BX: TradingCalendar F5sEHFERXHFIRXZ H, M refDate i,

A

OffSet(fR#, >0 J5#, <O mi#E) 1> Period (FEH]) WH

K edE, —HiED
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Wind 51|

SEZHH

Element Element Value | Type Description

refDate String | £REHEH

&l 1: "2011-01-01""

EE B @)id)

Element Element Value | Type Description
Weekdays TEH

Days Alldays String | HFH
Trading Z5H

3B/ 1: "Days=Trading”,2iA""Days=Trading”

T (Fig)

Element Element Value | Type Description
D BR—E
W BE—&

. M - BR—&

Period String
Q BEE—1E
S B¥F—E
Y B85 —1&

s&f5l 1: “Period=D"

2RI\ Period=D

TradingCalendar (mA[iE)

TRADINGCALENDAR BRIA A EIBIESEZZ 5T, 2 DAYS I HAHMEE, XMSHAREE

K edE, —HiED
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., 2B 4 DAYS AR Z HHIEE, XMSEHAEER
2RiA TradingCalendar=SSE

wiZE (k)

Element

Element Value

Type

Description

Offset

RESH, NELH, >0FH, <OFHE, BIAKO

3.10.3 35 H%iF(TDAYSCOUNT)

4. TDaysCount(startDate,endDate, [Optional argument])

B X : TradingCalendar ¥ E4EX SR 5 H, M StartDate Z| EndDate x5 H(EHFH) 23

A2in B

Element Element Value | Type Description
StartDate String | &2 HEA
3B 1: "2011-01-01"

BLERER:

Element Element Value | Type Description
EndDate String AR

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

HERZEE (ATiE)

K edE, —HiED
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Wind 51|
Element Element Value | Type Description
Weekdays TEH
Days Alldays String | HFH
Trading 5 H

3B/ 1: "Days=Trading”,2iA""Days=Trading”

XZBEE (A

TradingCalendar BRIAN EIESZZF AT, = DAYS SHFB MR, XMSEREE
., RBEHDAYS A 5 HMNE, X584 RIER
2k TradingCalendar=SSE

3.11 Hf%E

3.11.1 EABHR

XEFAENBHREL X, A EHHEREE - TO/D/W/NM/Q/S/Y A7 B/BHBE/BHEA/ABR/BHEZ/BH¥F/HBEF

> PUT-TRERAETE, BERERNADEY, AXEFEY; RERBERS;

Etan”-5D” /M HBI s HEARI#E S NHFH;

> BUEBEERNTCTE, BARZRLARAE;

> WX BRSBTS, tbal”ED-10d7;

K edE, —HiED
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25451 -

1. &EHH 1B,

BHEHH AR

StartDate="-1W” ,EndDate=""

2. BIARHAARE 10 M7 H, BERHRARES M5 H

StartDate="-10TD” ,EndDate="-5TD"

3.11.2 #HRHEMA

BRIFMikR, BIEN K

=AY S AME, HIREDXBXE AR, BN

RER RENCH
HIEEH ED
EE—F LQ1
EF_F LQ2
EF=F LQ3
KEFER LYR
SFE—F RQ1
SE-F RQ2

K edE, —HiED
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Winmd 51|
SE=ZE RQ3
B—H MRQ
AR ) RYF
THEY) RHYF
EN=E) RMF
A FE— RWF
FAEE LWE
FAX LME
bR LHYE
bR LYE
LHEH 1PO

K edE, —HiED
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B
ES

4 WindR R A=A
4.1 REBHE

4.1 1P A SR
Bl PREBURATINAZ S50 09 fF ELE T (090007 . 1B) [y 4%, i 2012-1-1 FHe#i .
#iAZWindR#E
library(WindR)
w.start()
HUCE AR I W RO LRI R), 38 i wsd gz TR0 F 1 £
begintime<-"20120101";

endtime<-Sys.Date();
wdata<-w.wsd("090007.1B","close” ,begintime,endtime, "Priceadj=CP;tradingcalendar=NIB");

HAr, "Priceadj”, "CP"ERfiizmidh, “URKRAXNIERMN, “tradingcalendar®, *NIB™ 8T TI548 % H i o

. 42 000001 .SZ HyIF I, &an iy A Ai4E 100 K CHEIED, by &R, #SZacsids.
#IA SIWindR#Z 1 5
library(WindR)
w.start()
HUCE LIRS ) A LI 8], Sl wsd4e D - IUT 51 B
begintime<-"20120101";
endtime<- Sys.Date();
wdata<-w.wsd("000001.SZ", "open,high, low,close”, "-100d" ,endtime, "Priceadj=F");

Hdr, -100d /& H A2 %L, KoRETHE 100 K.

62
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B
ES

4.1 24U T 4 B s

Bl SR WF BRI L5200 3 70t , Ul &S (Sys.time)), #IRIAIE HE 100 X (Sys.Date()-100);
#ASIWindR#E 15
library(WindR)
w.start()
HUCE AR IS T A LI [R], Sl ws 142 DRI 51 2
codes="1F00.CFE";
fields="open,high, low,close”;
begintime= Sys.Date()-100;
endtime= Sys.time()
wdata= w.wsi(codes, fields,begintime,endtime, "BarSize=3");
HrhSys. time QRN E M HIAMREL, FosUuinZl.

4.1 SHERUEE T S A K

Bl $EECT AT (000001.SZ) 24K (1) Jese A A ;
#ASIWindR#E 15
library(WindR)
w.start()
HUCE AR IS T A LI R], Sl ws 142 DRI 51 2dh
begintime=format(Sys.time(), "%Y%m%d 09:30:00");
endtime =Sys.time();
codes="000001.SZ"
#lastiofifr, amtlsS#i, volume§iil i
#bidl K1, bsizel ¥1&E

K edE, —HiED
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B
ES

#askl L1fr, asizel L1
fields="last,bidl,askl";
wdata <- w.wst(codes, fields,begintime,endtime);

4.1 AR R

il $REGH K HAT (600000.SH). JiEH A (000002.SZ). % A (000009.SZ). ¥ A (000012.SZ). KHJFk (000021.SZ) 2012 4 11 A
30 SWMEARMETE, GHRAALK. Aa EXLLKE. IPO H., WEK. RARES. AR, N FEBEN
comp_name,comp_hame_eng, ipo_date,float_a shares,mf _amt,mf_vol.

#ASIWindR#E 15

library(WindR)

w.start(Q)

codes="600000.SH,000002.SZ,000009.5SZ,000012.5Z,000021.SZ2";

fields="comp_name,comp_name_eng, ipo_date,float_a shares,mf _amt,mf _vol*~;

wdata<- w.wss(codes, fields, "tradedate=20121130");

Hrh, tradedate” #5205 H#A.

4 .1 STRIBUSEINATE Sl

fil: $EHH 2R IE (000005.S2). I (000006.S2). F-L/kfr (000007.SZ). EH>k (000008.SZ) BRI = H S Fiabn £
library(WindR)
w.start(Q)
w_data=w.wsq("000005.SZ,000006.SZ,000007.SZ,000008.SZ","rt_time,rt_last,rt_bidl,rt_askl,rt vwap");
Hr, rt_time,rt_last,rt_bidl,rt_askl,rt_vwap 735 0 E . B, BN SEr . Ras 7B
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4. 1. 64U 55 Bt

fl: $EEGHEIEZ5N) (600276.SH). [HEGEEZY (600276.SH) . XU 25k (002038.S2). K+77 (600535.SH) 2012 EAER A HIENN L E LA |
RN B, BRI IR .
library(WindR)
w.start()
wdata=w.wss("600267.SH, 600276 .SH,002038.SZ,600535.SH", "oper_rev,opprofit,net_profit_is", "rptDate=20121231;r
ptType=17)
Herp, BV B VA L R R 7 Bl oper_rev.opprofit.net_profit_is, i5Wh 2012 4 12 J] 31 H(rptDate=20121231),
W55 &R (rptType=1).

4.1 7RG E Bl

. FRIVERATIAIE G 09 4F 07 FYEZ: (090007.1B) M4ty MtbFLE. it A, B kiih Pibfa A w), XN TBCY dirty_csi.
accruedinterest_csi. modidura_csi. H¥% 201344 H6 H% 5 H 6 H.

library(WindR)

w.start(Q)

wdata=w.wsd("090007.1B", "dirty_csi,accruedinterest_csi,modidura csi”, "2013-04-06","2013-05-06")

R, HArsGhiAs ., bR al. SHIKGEG, EiA w & ZRESHRE, HE TR R R D .

4.1 . 8K

H AT A RSO 73« 85083 B A . ETF HIBERGME B 0 ORI BETEARI . RZRARit . REDERAR4EORA  [RIEFE R L 45 BB
papARe 2o i &L g TR
fil: SEiH HS300 o I FREIAE, HIh 2013 456 H 3 H o SR /5 FEHRL TR flI:br 1 R 805 98 it AU H 2l

library(WindR)
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w.
data<-w.wset(" IndexConstituent”, "date=20130603;windcode=000300.SH")

# TG R 2 TR AR RS B R SE T

#
#
#
#
#
#
#
#
#
#
#
#
#
#
#
#
#
#
#
#
#
#

start()

AU -

W% R AR AU

w_wset _datal  FbEFRIUY
w_wset_data2  fiERIINY
W FLTEREG
MarginBuyl;% &hws L\ H
MarginBuy2;% &l Bk 4
MarginBuy3;% &5 4%

W ELIEREGT
MarginSel11;% fhiJzsti&
MarginSel12;% fliJrfeit s
MarginSell3;% fliJs4x &
MarginSel 14 ;% fliZ: 4%
%% YRR NG
buyCashi;% ¥R\ %4
buyCash2;% i\
buyCash3;% 44 A%
buyCash4;% % 4:¥ila itk
buyCash5;% FEHEAHRATE 4
buyCash6;% RN 4
W% FlZF R A GETE
SellCashil;% {fR A %4
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# SellCash2;% {FRAE

# SellCash3;% &#MAZR

# SellCash4;% ¥ 4&im Lk
# SellCash5;% REEIFMAY4:
# SellCash6;% FFHELFMAT 4

HUET IR ) 5 45 N [A)

BeginDay = "2012-06-01-

EndDay = "2013-05-28"

# SRR AR

# IR AR

w_wset_datal<-w.wset("MarginTradingUnderlying”, "date=20130530");

#% 1.2 REGEARIMARE

i=2
data<-w.wsd(w_wset_datal$Data[[3]]1[i], "mrg_long amt,mrg long_repay,mrg_long bal*,BeginDay,EndDay);

# RETEARE BRI
data<-w.wsd(w_wset_datal$Data[[3]]1[i], "mf_amt,mf vol,mf amt ratio,mf vol ratio,mf amt close,mf _amt open”,BeginDa
y,EndDay) ;

# BEEHEIEARIY

w_wset_data2<-w.wset("ShortSellingUnderlying”, "date=20130530%);

# RIFARIIRBG

data<-w.wsd(w_wset_datal$Data[[3]]1[i], "mrg_short vol,mrg short vol repay,mrg short vol bal,mrg short bal, " ,Begin
Day,EndDay) ;
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#  REIRAREIGE SN
data<-w.wsd(w_wset_datal$Data[[3]]1[i], "mf _amt,mf vol,mf amt ratio,mf vol ratio,mf amt close,mf _amt open”,BeginDa
y,EndDay);

4. 1. 9P B R B

i) BT e b B kSR T 44 8130325 INALE, BRAERR AL A I vk o B ok, R N A G 2 AR, IR BCh : Portfol io_Name
(HE5%F). Portfolio_ID (414 ID). Total_Asset (%)

library(WindR)

w.start()

data=w.wpf("130325", "PMS.PortfolioDaily", "startdate=20130503;enddate=20130603; reportcurrency=CNY;owner=; Field=
Portfolio_Name,Portfolio _ID,Total_Asset”)

4.1.10 REA S H

il SR BRI 5RAE S 2013 £ 5 H 3 H4A 6 H 3 HIWAS S H I
library(WindR)

w.start()
data=w.tdays("2013-05-03", "2013-06-03", "TradingCalendar=SHFE; ")
%, *"TradingCalendar=SHFE; " & FiF G A8 Sy AR, BRIAJE EWRFIESRAS S Pt .

il SR IR SEAT S i 2013 4 6 H 3 HEiHE 4 A28 5 H i H
library(WindR)
w.start()
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data=w.tdaysoffset(-4,"2013-06-03%)

Bl gEvk BFUETRAC 5 BT b H Y
library(WindR)
w.start()

data=w.tdayscount(*2013-05-03","2013-06-03")

4.2 FHRURTEH K Stk 2 ik &

[ 8) iLHUEEGPE 2y (600276.SH) Jj e, AHA/EM 2013 4E 1 H 2 HAE 2013 4E 4 H 2 H, FHFLHIS R MK
StockList="600276.SH" ;#id & H iy sk 8l 5 AN e s — R
# RSN (201344 H 2 HD
library(WindR)
require(quantmod)
w.start(Q)
wdata=w.wsd(StockList, "open,high, low,close,volume®,"2013-01-02","2013-04-02");
data <-wdata$Data
ts <- xts(data[,-1],data[,1])
chartSeries(ts,TA=c(addVo(),addBBands() ,addMACD()) ,up.col="red",dn.col="#00FFFF" ,name=StockList)
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[20130104/2013 04 02]

il
1 101 735

MO OLOTE

4.3 Demo 244
Fi 7 a LE ] demo(package="WindR") %1 WindR 4 ] demo f4+

WM 2WindR, SRl 3 B i K index #3245 21 demo #B), 2. 1.4.2
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4_3.1wsd_quant_demo
ZS T2 quantmod e, SCHFR AW, A AT LEA] demo(wsd_quant_demo)izfT, daATid R E e Rl AR
require(WindR)
require(quantmod)

#user should start WindR firstly.
w.start(showmenu=FALSE) ;

code<-""600004 .SH""

wsd_data<- w.wsd(code, "open,high, low,close,volume",Sys.time()-24*3600*100,Sys.time()-24*3600)
if(wsd_data$ErrorCode[[1]]!=0)

{

error("'w.wsd error')

}
data <-wsd_data$Data

ts <- xts(datal[,-1],data[,1])
chartSeries(ts,TA=c(addVo() ,addBBands() ,addMACD()) ,up.col="red",dn.col="#00FFFf"" ,name=code)

S AT i 4.2

4.3.2wsi_demo

AN, F T BAE demo(wsi_demo)izdy, daf ik B v s nl 4 o s ot 2 R 2 B O, WA A,
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fEFF2

require(WindR)

w.start(showmenu=FALSE) ;

code<-""600004 .SH"

wsi_data<- w.wsi(code,"open,high, low,close",Sys.time()-24*3600*8,Sys.time(),options="BarSize=10")

if(wsi_data$ErrorCode[[1]]!=0)
{

error(""'w.wsd error'™)

}

data<-wsi_data$Data;

getnamebycode<-function(code)
{
data<-w.wss(code, "'sec_name")#iB it WSS Sk HU B 2 44 Fi
if(data$ErrorCode==0)
return (as.character(data$bData$SEC_NAME[[111))
else
return (NULL)

#...
#EARL K D) RETE BRI A E VST

K5 TR

b #Eiﬁ‘}j}

72



Wind Wind R #dfs A2 5y 15 H Ui ]

i
ai
==

o 3 11 L R

+'Hh+ |

Fh o

i
f
| |'r+ o iy

[
II | IJFTII I TJ"H* “hl J[TI*T!H

0604 1310 0607 09:40 0607 14:30

4_3.3wst_demo

AN AR, F T BUAE ] demo(wst_demo)izdy, daf ik B v R nl 4 o s ot 2 R 2 B O, WA A,

fEFF2

73
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require(WindR)
w.start(showmenu=FALSE) ;

code<-""000001.SH";#1F1306.CFE" ;#600004 . SH""
begintime<-format(Sys.time(),"%Y%m¥%d 09:30:00"");
endtime <-format(Sys.time(),"%Y%m%d 15:00:00");

wst_data<- w.wst(code,"open,high,low, last"”,begintime,endtime)
if(wst_data$ErrorCode[[1]]!=0)
{

error("'w.wsd error')

}
data<-wst_data$Data;

getnamebycode<-function(code)
{
data<-w.wss(code, "'sec_name")#iB it WSS Sk HU B 22 44 FK
if(data$ErrorCode==0)
return (as.character(data$bData$SEC_NAME[[111))
else
return (NULL)

H oW

#EARL K D) BEE B A E YA

o L i LA R
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07 104824 07 12:44:03

demo for wst

4.3 .4wsq_demo
N EWT, B LER demo(wsq_demo)izfT, AT A R RPI A . L R SEEL T SERT 5 BTSRRI Bon A .

F it st b S i s AR stopwsq Qi 4
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require(WindR)
require(graphics)

#.
#EARZ . YIRS RENE B AR W

getnamebycode<-function(code)
{
data<-w.wss(code,sec_name')
if(data$ErrorCode==0)
return (as.character(data$bData$SEC_NAME[[111))
else
return (NULL)

}

wsqgcal Iback<-function(data)
S KA ISR AR N

# data BE W MEE

$RequestID iTiEsK ID

SField ks 40 MV bR 4

$Code Hidfs rpoxf B (1) A LAY

$Time & [H[H xS BRI [A] .

$ErrorCode  HREUIZ4TIER ID.

$Data  RMIMHARLA R, b =45, MHNVERs Field. {69 Code. I [A] Time =AML
f(data$ErrorCode!=0)

O I T S TS
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return()

if(length(data$Code)!=1 || data$Code[[1]]!=gStockData$CODE)
{

return ;

}

updatename<-unlist(data$Field);
gStockData[updatename]<<-unlist(data$Data)

drawbg(Q

drawvalues()

print("update...")
}

startwsg<-function()
{#E 3N H
#A1T T WSQ 1T 1%

data<-w.wsq(gStockData$CODE,""rt_high,rt_low,rt vwap,rt open,rt amt,rt swing,rt upward vol,rt _downward vol,rt_la
st _vol,rt_vol _ratio,rt_vol,rt_turn,rt_bsize5,rt _bsized4,rt bsize3,rt_bsize2,rt_bsizel,rt bid5,rt bid4,rt bid3,rt
_bid2,rt_bidl,rt_ask5,rt_ask4,rt_ask3,rt_ask2,rt_askl,rt_asize5,rt_asized4,rt_asize3,rt_asize2,rt_asizel,rt last
,rt_pre_close,rt_chg,rt_pct_chg" ,func=wsqcallback)
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if(data$ErrorCode!=0)

{
print(“'call wsq error!™)
return()

}

gStockData$RequestlD<<-data$RequestliD;
print(gStockData$RequestlID)

}

stopwsqg<-function()
S CIEEINA
iT(gStockData$RequestID[[1]]!=0)
w.cancelRequest(gStockData$RequestlID)
gStockData$RequestID<<-0;

B i EARA A
Frmn N, AR R s A
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I R ARAT
9.3500

600000

-0.1000
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5 H.iE)
5.1 %3 RIEM
Q: il RS M RHL L, R AR E R
B FAMBKEGCL%ET R KM (BAKT R2.15.0). R # 2 % % &, M/ L3

http://www.r-project.org/ FEiZH M. A R IEIBA IE R 2238, TN 1.2.4 NMa5ikads.

Q: WindR i HF1 R iUAS? 64 v JE 153 F5 2
WindR 35 2.15.0 LI ERRA.

WindR {2 £ 64 7.

Q: WindR VEM BT R R G R
A: Kt R FAEGZTIRE? UK Matlab FREGELEAEH] Wind {1435 ¢ 4 Matlab.
B: K RRARZE N R2.15.0 LG . A R I 1502 S 2 b fiiA

C: Ky Wind Wl TH 0, 17 Wind W il AR s 2B RS H 3 K
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D: BEITEA WA IT B BLOY, HiE I B 2 B FR

Q:# failed to lock directory. .. for modifying. .. try removing .. OOLOCK-WindR
MR 0OLOCK-WindR THixk.
5. 2 BEHUIRbR B
Q: WindR B s 3.

WindR BB T € 2H84T .
>> w.start()

SHL TR

>>w._menu()

WindR SR IE L N 7 A eR L.
w.wsd DR S S0, A F IR AT 16 Bl AR T Kot LA R SR B F A o
W.WSS PEUBEE . 107 Rl dh S A FEA T S 2
w.wst A 1 SRS R PR e A 23 I A K

W.wsi BRI BP0 D 5L B RAT AR e
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-wsq IR S I AT 15 Bt SR S5 Ar o

=

w.wset By« FREOA A AR H N
w.wpF SREUG P~ 1, LA A S B
w.tdays 12 1T DX Py 1) H 391 471

w. tdaysoffset & [F| 5 A (E X M. 11 H 3

w. tdayscount i [F]3EAN X [A] iy [H 5

HARZ:2 Wind B4 411

Q: WindR AEIURLE f b7 ?

HWAE R HisAT Finfhs.

>> w.start()

g FZ>>w.menu()

Bt e S U S B, R A KR AR AR AL T LA o

Q: WindR AEHUUBLESRFRIR? AT UM 4 S5 HA iS5 2
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A LS SR S i AN T JEAAT I s, W358l . B 2 s IE AR B rh, TR PRon] UG P T8O
Q: WindR &5 n] LLAIW i 522 1542 ST ik ?

TS wowset a2 SEHl. HACRUE wo.menu("wset ™) i H wset SRS, ARFIEFE RN, TR WRERAFR,
TEPE IR S, SR IBE 5

XN iER) A data<-w.wset(*'SectorConstituent', " date=20130609 ;sector=X[&%Z R K5 ; Field=wind_code')

)5 LU any(data$Data$wind_code=="900955.SH") &) 7.

Q: WindR J&75n] AN Z SRl 2 F5 452

o HE I LSRR R 2 48 FR, (FG WSD. WS I WST;  Fiin gl £z 1 Sche 2 Wb 2 4865, A4HE WSS 1 wsQ.

Q: HEiRHUERR S Ak ?

Har wsd. wsi. wst HEEHCHR R, ASCREZ R W IR G IR /5 ($ErrorCode=-40522017) i5H G 1HE
R HETE (400-820-9463), i KEG InHE T BB, FH 156 B4 FH ) R 204

Q: A HWIZE?
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FI 2 bR A R B2 T HIHE A, #an HIWH % <“TD & TradeDate %%, X/na8h H, -100TD E7/xHj 100 N84 H, 100TD

FoRJE 100 NS S H . $2H 2013 4 4 1 8 HT 100 A28 & H I Bt il LA i F iy 2528
w_wsd_data=w.wsd(*000001.Sz","close","-100TD", "2013-04-08%)

Forpe-100TD AR LL 21 i i ]  FEHEKT R 100 N385 H o

w_wsd_data=w.wsd("000001.SZ","close", "ED-100TD", "2013-04-08")
Horp ED FORBAZE I (0] A 5EHE, " ED-100TD " fRE LGS AN i) 24 JEHERK) HY 100 /M4E 5 H

Q: WA #hkEA 11:30? Mfl4 5 3Bk fs 9: 30 2
IrpPEfn 5 Bh et E N _EANIA] . 23 Bh e W R S T —2r B R EeE , B 11229 7 BhExf . 11:29:00~11:29:59 Hidis,
PRI fT 11230 7382k, 5 73 BhEont N )2 ATl 5 - B, B 9:35 XY 9:30:00~9:34:59 4, I HAEG a4
AL AR 9235 XMV (1) 5 43k L,

Q: /B4 HIWIIES R IEAEAC S 2
i FH WSQ 1) rt_susp_flag 7B

w.wsq("600058.SH", "rt_susp_Tflag"), iR ESMHT; Frafih AR H I, (5 bsab 2 far s
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B PUAZE AR E I, fem— 0 ik

=0V 3 =115 1h; v=2{52h ;=35 4K =405 F /P 3 =54/ 5 =6l (7 s =9 — A
thin7249, F/R7H24HEH—K,

o n] LU Fwsd ,wssfftrade_status - EH W,

5.3 R G4k N & iR B e 7 B
5.3.1K&EWREHER

LogonliD
ErriD
ErrMsg

Customer
AssetAccount
DepartmentlID
MoneyType
Remark
AvailableFund
BalanceFund
SecurityValue

%3k LogonlD
RS
HiRE R

CgaR)
PEaK
ENLES 1D
(iEE A

Wi
s CIbf|
PR
S RENITEIEA vas
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FundAsset N e Y
TotalAsset N SBEE
Profit N BB
FundFrozen N URE 0 4
OtherFund N oA B 4>
BuyFund N A H RN &40
SelIFund N A H S H 0
B R [P 2 = = == — - m e m e e
LogonlID Y %% LogonlD
ErriD Y RS
ErrMsg N RS S
MoneyType Y DiELiESt
Customer Y CgaRs]
AssetAccount Y Tt
BalanceFund Y TY AR
Avai lableFund Y e H
Remark N 1t B
FetchFund Y AT 4
ExerciseMargin Y JE LI PRAIE 4
RealFrozenMarginA N 4 TG PO 4 < 0
RealFrozenMarginB N = H TG TR 25 ORAIE 5 0 2
HoldingProfit N INiE A=
TotalFloatProfit N SIS
InitRightsBalance N LRI En
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CurrRightsBalance

FloatRightsBal
RealDrop
RealDrop_Float
FrozenFare
CustomerMargin
RealOpenProfit
FloatOpenProfit
Interest

5.3. 2 FeEMREFER

LogonliD
ErriD
ErrMsg

Customer
AssetAccount
MarketType
Shareholder
SecurityCode
SecurityName
DepartmentliID

N Ry Y]
N T8l R G
N IR et
N Ferefs
N URE5
Y BPRUES:
N AT
N T
N TS

Y &% LogonlD
Y RS
N HRE S

E ]

RS

RT3

B 2R AR

Ao AN GIEZARRS/ 158 2905
ATy AR GIESR 2RI B B A1 4450
VER= AT

z < < < <<=
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MoneyType N AR
Remark N Wi B
SecurityBalance Y JBe 1 4 %
SecurityAvail Y JBe 4 AT H
SecurityForzen Y JBe R 45
TodayBuyVolume N EISPYN
TodaySel IVolume N L
SecurityVolume N ERER)PEs
CallVolume N CIEY %6
CostPrice Y A K
TradingCost N YT EA
LastPrice N BRI S
HoldingValue N DKL
Profit N o
G R I Tt
LogonlID Y %% LogonlD
ErriD Y RS
ErrMsg N HRE S
Customer Y %P
AssetAccount Y eSS
Shareholder Y W3 M - [A] I 2R AR
DepartmentlID N Jt g B b
SecurityCode Y oA GIEZRARAG /I B8 A 294%05)
SecurityName Y T AATR (UESR 2R/ 1)
MarketType Y A
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MoneyType N KL Eayis)
CostPrice Y A
LastPrice N SR S
TradeSide Y 577 1)
BeginVolume N LIEIE 5y
EnableVolume Y CIDEEE§ s
TodayRealVolume N M H AR
TodayOpenVolume N 2 H I w] A
HoldingProfit N {INiFas
TotalFloatProfit N FFamahas
PreMargin N A2 G HARUE4:
5.3. 34 HZREWREER

R S LI -~ -~~~ L]
JBE SR AR [ Y 2 = = = = = m m e o
LogonlID Y &k LogonlD
ErriD Y RS
ErrMsg N HRE S
Customer Y %P
AssetAccount Y Al
MoneyType N iEE Eayit)
MarketType Y WEFR T
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TradeSide Y 577 1)

OrderType N "V Eb & - TS ZRFE T A
ExtFlagl N P REbR &

ExtFlag2 N P AR

ExtFlag3 N P AR

OrderStatus Y ZHOIRES

Shareholder N JBE AR ARG

SecurityCode Y LAY GIEFARAG/ I B8 A 294005
SecurityName Y Loy iRt GUEZR A RRL 5B L4 F5)
DepartmentID N Jit &g B b

OrderDate Y ZHEH M

OrderTime Y ZSHE I TH]

OrderVolume Y ZHeH R

OrderPrice Y ZHEN M

TradedVolume Y AT

TradedPrice N JAZ A

CancelVolume Y £y

LastPrice N BRI kg

OrderNumber Y SRS i TR,

Remark N wi B

Seat N AL

Agent N RELR 5

OrderFrozenFund N THLIRE &0

MadeAmt N AL 40

R AR A W 2 — — — e e e
LogonlID Y %% LogonlD
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ErriD
ErrMsg

Customer
AssetAccount
OrderDate
OrderTime
OrderVolume
OrderPrice
TradedVolume
TradedPrice
CancelVolume
LastPrice
MarketType
OrderStatus
Shareholder
SecurityCode
SecurityName
OrderNumber
Remark
ExtFlag2
ExtFlag3

PreMargin

TotalFrozenCosts

TradeSide

ZZFT < <x<XZT oz <x<<<

AL S

HHRE R

KPE

et

ZHLH W

ZHCH )

iR G

TN

J AT K

A A

G gy

BRI
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Wind EE1| Wind R #dis S A8 by Bz i B
HedgeType Y EiRbr
Seat N JiE AL S
Agent N RIS
Remarkl N w1
Remark?2 N P 2
5.3. 44X EWREER
B - ST LI - — -~ —— 1t ]
JBE SR AR [ Y 2 = = = = = m e e
LogonlID Y %% LogonlD
ErriD Y RS
ErrMsg N HRE S
Customer Y - gERs]
AssetAccount Y Tt
MoneyType N (iEEiESit
MarketType Y EZR T3
TradeSide Y Sy
ExtFlagl N ¥ REbRE
ExtFlag2 N ¥ REbR &
ExtFlag3 N ¥ REbRE&
TradedStatus Y FRAS RS
Shareholder N JBE AR ARG
SecurityCode Y oA GIEZHARR /3 5 5 2040
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Wind Wind R #dfs A2 5y 15 H Ui ]

B
ES

SecurityName Y Loy AR GiEgR 2R/ 5 & 44550
OrderDate N ZHEH M
OrderTime N ZEHE ]
OrderVolume N At
OrderPrice N ZHCOA%
TradedVolume Y FAT £
TradedPrice Y FAE A K
CancelVolume N Gy
TradedDate Y BAE H
TradedTime Y JSAZ I ]
LastPrice N BOH %
OrderNumber Y RS i TR
TradedNumber Y AT G5
Remark N ui B

Remarkl N Hee i i
MadeAmt Y JRAZ 45 R
IR AR A 2 — — e e e
LogonlID Y %% LogonlD
ErrlD Y RS
ErrMsg N HRAE S
Customer Y wE
AssetAccount Y Tt
TradedDate Y BAE H
TradedTime Y JSAZ I ]
OrderVolume N A
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Wind B30 Wind R #dis S A8 by Bz i B
OrderPrice N ZHEA
TradedVolume Y JR AT H
TradedPrice Y AT K%
CancelVolume N Gy
LastPrice N SR kg
MarketType Y NiEEZEAN ]
ExtFlagl N VbR &
ExtFlag2 N VbR &
ExtFlag3 N VbR &
TradedStatus Y AR
Shareholder Y WM = = A I 2R ARG
SecurityCode Y Lo GIEFARRS /15 5 294800
SecurityName Y Loy AR GIER 2R/ 5 544550
OrderNumber Y RS i TR
TradedNumber Y AT G5
Remark N wi B
Remarkl N Heg i i
AmountPerHand N BT
TradeSide Y Ly
HedgeType Y BN
TotalFrozenCosts N UR4h 9
DropProfit N FamT
DropFloatFrofit N RV T
Seat N JHEAE
Agent N RIS
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Wind

i
%

Wind R #dfs A2 5y 15 H Ui ]

5.3.5EBFEIRREHER

B - m e SE AT ST - ————— ]
ErriD Y AR
ErrMsg N HRE S
DepartmentlID Y ELFEE 1D
DepartmentName Y =RIAHIEY S
Avai IMarketFlag N AEAE T bR, $eAIs s
LogonType N S SEARIR, R IE

5.3.6BAEWREHEER

B - T LI - — - ——- Ui ]
LogonlD Y &>k LogonlD
ErriD Y R
ErrMsg N RS S
ShareholderStatus N REEERIRE)
MainShareholderFlag N B &N A9
AccountType Y ik 5 2
MarketType Y DiEZEAN ]
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Wiend S| Wind R #dfs A2 5y 15 H Ui ]
DepartmentID Y Jt & B ML
Shareholder N 5 R ARG
CustomerName N E Ry P
AssetAccount Y TR
Customer Y B
Seat N AR

5.3.7458 (HtR) ERRME
R e TSI -~ ———— P

ErriD Y AT
ErrMsg N RS S
BrokerlID Y Broker {5
BrokerName Y Broker ##x
ConnectModel Y A #0 & wts 1: HiZE ctp BB 2: HiE ctp HIIIAEE

5.3.88&RMKAERIRO
AR —— e ST ST —————— i
ErriD Y R
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Wind

Wind R #dfs A2 5y 15 H Ui ]

B
ES

ErrMsg

LogonliD
LogonAccount
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=<

B AR S

%% Logon R [l 1D AR5
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