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CHAPTER 3

Z S Bt API 4t

ot

3.1 API IjgefEid

API & Application Programming Interface 45 5 . ¥ 3C 44 FK 0 v FH BE 7 9 72 Tﬁ M,
585 P — M s P i 5 BAG B AT IE H P IR A E B VLS T 5 AT AT hE
APL A i APT i n] LA g 5 AR, FHFR 7 P0AT SR g, S2 B A s ik 2 %

APT #4507 :0A %38 HTTP iR Al WebSocket Bifh, WebSocket f7E HTTP #) 3
TR — BB ERL (Protocol) , B SE IR T 4 X T A5, — M FH Ok 3R AT 18 0 » e 5
HTTP Jy =08 B s, SRR B AIG, & 2 A S/

APTHALBR 73 AW K2 A4t APT FIARAA APL, A3t APT 4548 5 T Al G {5 B 9% %
R TR S A APT AR P 8B B IT 5 B T B 0iRE. AAA AP
AT 24 API Key Ml Secret Key ., [F) I ZOR #7117 = 55 & 1P HhE & ZFIER (S
FHE 2 3% AP E AL D .

APTHZINREN] 73 A AT FLAT U AALE 29 AR & 29 IALAE LSS AR H A 41 Bt
U AL 2 (0 P A if) AT B0 38 5 S I EE AR 1 LAY APL % 8 2 ¥R 5 . v L
ARG EMEER AP U, T Z D68

95 58 oy KW TR T » AT LUAE FH A2 ) B B 7 4 1k i 3 2F I & £ 4 (Software Development
Kit,SDK), % B h SDK ¥ M iES A Python Node. js.Java.PHP.Go.C ¥ . Fk5
WHBEIHH SDK, HHEXE T WA = J5 9 SDK, X A58 = J5 i SDK 32 FF % 2 18 &
Python.Java & £ MBI T . A FHBKRZMN Python 1 H %5 58 5 #2I7 . R B0
Python ARG 5 4 BRI R K E 4R Python BRAl AR AR,

3.2 ™HZE API

iM% API T2 45 F M APT Key fil Secret Key,
L% Python SDKL {47 T A AR5 U0F
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pip install binance — connector

AT K XA~ SDK 40 5 SR /R APT (4 F 7 vk

PL/api/ » MAEFF L B9 HTTP £ 0 A7 1 # B M 28 5 4 1) Ui 1) 45 % B . & 5
6000 K ,

PL/sapi/ * WIHETF Sk 09 HTTP $ 0 CBR AL A 298 &4 00 U7 [m) 5500 3 B . 4 45
180 000 ¥,

WebSocket % 115 [a] 45 R BR il . 45 TP #bhk 5438 fe 22 01 LA K 2% 60 WKGE IR .

% B APL 5429 AP BN AS R AL EL T DR 43 504 48 S AT A i

3.2.1 HMZERIWE API

%G AP 5 BAE R I FF 3k 5 A SDK A9 Spot 3, /RS U .
# 5 A B

from binance. spot import Spot

3.2.2 EHME&EERE API

815 BIEI R K P U2 client, 5y A apikey F1 secret 28, N base_url %%
B — P BINE https://apil. binance. com/, X J& M % API f)— /N FEml R HE AR T .

# BT Ik P

# apikey

key = "{f{ API Key"

= B

secret = "R Secret"

# WAk P

client = Spot(key, secret, base url = "https://apil.binance.com/")

%5 2 2 P8 SDK BLER B E i user_asset 7 3REUK F1 R H . recvWindow £ U i}
() 75 B (L, BV S 22 B0 FH R I W17 oK 9 e /N B SR G R A8 3R R Ao {0 25 8 52 ) BTk ol T
B AT

response = client.user asset(asset = "USDT", recvWindow = 5000)

print(response)
M2 38 5 BT i APT 3R [l ik P 4% & {5 B2 — 4ol
Masset": "USDT", //BF ALY T B B b A — NI KL Al LU responsel 0]
"btcValuation": "e",
nfree’: va25. 31667204, /5% IREET NN VRN WGV N U W v L L (U R 1
responsel 0 ][ "asset" | F LR, 55 1 40 K A0 4y &
response[ 0 ][ "free" |7 LR HL, G &l 3-1 PR

A FH P 32 5 T K P A ) S8 ARG I F

“freeze":

B 3-1 mRKPEENZSER
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= Y4 :binanceSpotBalance. py
from binance. spot import Spot

2 K P AR A
def getBalance(symbol) :
key = "R key"
secret = "{If secret"
print(key, secret)
# BRIk P
client = Spot(key, secret, base url = "https://apil.binance.com/")
response = client.user asset(asset = symbol, recvWindow = 5000)
£ 3R [ f) 45 SR 4 2 5 R AU
if len(response) > 0:
return response[0]["free"]
return 0

# E R AL
def main() :
SpotBalance = getBalance("USDT")
print ("PLEL K USDT HY 445 2", SpotBalance)

if _name == "__main "
main()
# B 745 LG Ik 7 USDT By A4 2 425. 31667294

3.2.3 BBERERFR API

58 oy PR R BEAR S WAR N T 5 TR B 805 5 TR 2 TR B AR R it S 28 By DT Hh T B3 B 10 4
P s 1 3K Iy ML )7 S AN [ A 4 i 47 58 2 i B i, Th &2 R 2 APT 5 22 v] LLiR (9]
5000 2 éﬂt?ﬁ,ﬁﬁMm{mf“iﬁﬁeﬁc%%‘TuTﬁﬁﬁ%ﬁ’ﬂﬁ*‘f B o F U A 0 TR AE
9 SCHEEFNBEL KK o SRR B8O 3-1.
*x31 REFEESH
SH AR 3] RERVLEN WOR
symbol String = 25 %t & FK L il in BTCUSDT

BRIAE H 100, e KA K 5000, A 2486 K [5,10,20,50,100,
500,1000,5000]

ERIEREE B T2 SDK Bt b 1 depth 5 32% US40 F .

Symbol = "BTCUSDT" # 32 5 %
Limit = 2 ++ B b
arr = client.depth(symbol, limit)

|

limit Int

print(arr)

1847 I 1 (] 45 SRR T R CUn SRR W] SR Y 5 SO T LA S B 4 N,
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bids J2& K A B 4L B 4 PR A N B B LR S WA TI0R L 1A BEDR R AN
5 2 S BE R R F2 O A A e B B R HE S B 4 s 7R B2 RO BT TR . asks
Je 2 M B R B BN AR B TR WA S WA TIUR 0 1D BUE R S A, 5
2 AR R RO, L R AN AR MR B o A 5 HE B A0 A% e AR A 7 AL Y BT T . 5 1 3K
A2 arr["bids" JLOJLO ], B )i — A3 i fr & arr[ "asks" JL—1][0], W& 3-2 iz,
‘ "lastUpdateId": 43609901007,
"bid?": [

"61505.58000000", // EAf
""0.00012000" // EBE

""61505.57000000", // i)\ﬂ?l
""0.00010000" // HEHE

g [

""61509.26000000", // EHT
"0.01602000" // HEHE

""61509.27000000", // EHMf
"'0.00033000" // EPRE

B 3-2 RER/RELHIE
EMEEG B BAEIT .

# W {4 :binanceSpotDepth. py
# A MG R

from binance. spot import Spot

# AR
client = Spot()

# WEAR B R
def getDepth(symbol, limit) :
arr = client.depth(symbol, limit)

print("EAM", arc["bids"][0][0])  #EUH 1 AEAM
print("SEHU", arc["asks" ][ ~1](0])  # HURF— 32 Hi

A

if __name ==

" main ":

= I R B A 1 R B, 1 A 32 5 %o RS i
getDepth("BTCUSDT", 2)

FBA TR

# S Ay 61505.58
# 32ty 61509. 26
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3.2.4 MEBERFEESE WebSocket API

A BRE B {5 B WebSocket 7 3093 DR B 7, LB RD 8k & 45 100ms HE 3% 54 L 4E
RS, HTTP J5 245 YCHR B2 A1 52 5 JUF 1 7 3 4 T WebSocket HU 3 — W I 72 B2 L g
AW B2 0AE 5 B iR A 26 55 H L P DR RTS8 HTTP #: 1S54 g A A
], UL 3-2.

*32 ARFERESH

SHEM E: 1] EERLEN G it
symbol String 2 22 Gy ¥t 4 Fr il n BTCUSDT
BRIAE A 100, Fe K AE K 5000, 7T fE K[ 5,10,20,50,100,
500,1000,5000]
speed Int P T WOBUHE A R, B Ol B

TIHEBREE G B, T En#E SDK B8 Bt i) websocket_stream £ 1 json £, fff FH
SpotWebsocketStreamClient J5 ¥ ) & — A~ & ' i 48 &, I 48 & — 4% FX N message _
handler B9 28 032 WCHE L B0 L S8 /5 {f A partial_book_depth 773k & i 3K . 15 2 A9 #E 26 5
P & JSON #8608 T5 23 A json W7 AT ARG AN T .

& W {44 :binanceSpotWsDepth. py
From binance. websocket. spot. websocket stream

level Int

import SpotWebsocketStreamClient

import json

B % P AR i client, J38 22 12 BOHE X B0HE B BRI 244 message_handler, fCH 1T .

client = SpotWebsocketStreamClient(on message = message handler)
SR JG i A partial_book_depth 77 ¥k & gk A& 41T .

# RkIER, B L5 = bteusdt, & = 5, S % = 1000ns
client. partial book depth(symbol = "btcusdt", level =5, speed= 1000)

FE X —~ message_handler BEHL, Fl T3 WCHERE B8R . RIS ATT .
£ F2 A 26 I

def message handler( , msg):
data = json.loads(msg) # KU (14 TSON H& A HE 5 4 oy 7 Ak = 4
print(data)

A PRI AR B s AR N T

= 44 :binanceSpotiisDepth. py

From binance. websocket. spot. websocket stream
import SpotWebsocketStreamClient

import json
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F F WSO R A 2 B aR
def message handler( , msg):
# 52 5y B 4 % o > 1 TSON 5 4% 6 Ay =7 ML A 4%
data = json.loads(msg)
print("55 1 NEAM", data["bids"][0][0])
print("HJ5F 1 LM, data["asks"][ - 1]1[0])

# FE KA
def main():
client = SpotWebsocketStreamClient(on message = message handler)

#8385 X = bteusdt, $iH =5, H & = 1000ms

client. partial book depth(symbol = "btcusdt", level =5, speed = 1000)
F B TR

# 3L A 61505.58

=32 Hr 61509. 26

"

if name == " main ":

main()

3.2.5 HLEE K Z&#E APL

K 2 82— LLEDE A6 Jr 20 5 3045 5 I [8) 35 6l oA % 7 M A 8 AL i e b AT 3R . & il i
2 E B R AR A G B Z KR — BOM A ], b & 58 AT AR SR AT AT K 400104 B 1)
U ERORD R BB . K 2RI Dy sl LGB W 3 17 20, e i il H AR BT & B, )5 ok
gt et LAl O AR AR T R TR Z —,

K 20 8 B4 S 1 58 77 i ks oL 3 B8 B 52 5y 1 A T 3 (0 AL I AL R AR AR AL

K & /R 7 225 Z (8] i 125, 38 i W4 IR 28 1 il 5 181 42, 22 & & AT LK) e Tl 3
1 ) mAR A

kb K 4B, 28 5 25 T DL R0 4 A e 3, i e Gl 1 28 B SR e

Arf) K 280 77 240 SDK L Ae B i klines 77k . 280003 3-3.

*33 KE&BESH

SHAR 1] RERUVLEN o’

symbol String 2 2 5 %t £ FR il in BTCUSDT

K £alf@, i % {EH [ 1s, 1lm, 3m,5m, 15m, 30m, 1h, 2h, 4h,
6h,8h,12h,1d,3d,1w,1M]

limit Int = FEWOE B

A BRIEE 5 B 75 4% SDK B BB A9 klines 732 RS U0

# {444 :binanceSpotKline. py
from binance. spot import Spot

interval Enum =




b
w
Ik

Z 5 FTAPI T 43

client = Spot() = G EEH BT K AR
symbol = "BTCUSDT"  # 325 %

interval = "1m" # T RN Imin
limit = 10 # K 2R B0

#3159 K 5

arr = client.klines(symbol, interval, limit = limit)
print(arr)

K2 Mt 1% (o] (9 45 2 — 4E B B L i AT A5 R I 3-3 s .

1709178360000, // KZFT&AE

""61430.29000000", // FFEM

""61453.79000000", // =S

""61430.29000000", // RIEM

"61446.62000000", // WM (HEIKERLGROEDN RFTH)
"13.36800000", // HXE

1709178419999, // KZUXEZATE

"'821396.08336210", // HIRER
568, // HREH

"6.37808000", // EmENMRE
"'391882.40642310", // ERENRER
0" // BEZSH|

B 3-3 EEM K ZLEHE
i) K G50 ) 52 AR an F .

= Y4 :binanceSpotKline. py
from binance. spot import Spot

= PRIk
client = Spot()

def getKlines(symbol, interval, limit):
arr = client.klines(symbol, interval, limit = limit)

lastId = len(arr) - 1 = feJa B K 2B, st = 5 R B e
print("FF#&M", arr[lastId][1]) £ EM
print("EEM", arr[lastid][2]) # o
print("HwEM", arr[lastId][3]) # J AR
print("URELM", arr[lastId][4]) =g
B iBfT45
# IF L4 61740. 30
i 61740.30

# A 61659.72
£ I &) 61666.68

# F R AL

def main():
symbol = "BTCUSDT" = 28 Sy Xt
interval = "1m" 2 HHM RN Inin

limit = 10 R

[I»> 55
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getKlines(symbol, interval, limit)

"

if __name _ == "__main__
main()

3.2.6 IR K ZEHE WebSocket API

R EL B K R E0PE T 2 SDK B AR A He i ) websocket_stream 4,/ 9 kline 7

.S -4,

R34 KEHESH

S AW i EERVEN # &
symbol String = &5 %t &4 il i BTCUSDT
K A p&, 7l {6 5[ 1ss1m,3m.5m,15m,30m, 1h,2h,4h,
interval Enum i
6h,8h,12h,1d.3d,1w,1M]
limit Int P He OB

A RS S T 22 SDK AT BLH 19 kline 77 7%, 15 2] 19 £ P8 4% X2 JSON,
BB S A json B, fLIBINTF .

# X4 4% :binanceSpotKline. py

from binance. websocket. spot. websocket stream
import SpotWebsocketStreamClient

import json

def message handler( , msg):
data = json. loads(msg)
print(data)

client = SpotWebsocketStreamClient(on message = message handler)
£ 71 btcusdt B K ¥, 550 : 52 5 X = bteusdt, HIK = 15
client.kline(symbol = "btcusdt", interval ="1m")

BATEERINA 3-4 s,
i K BRI SE LT .

# X} 44 :binanceSpotKline. py

from binance. websocket. spot. websocket stream
import SpotWebsocketStreamClient

import json

= MR AD T R 2R 6 K

def message handler( , msg):
data = json.loads(msg)
print("22 5 Xf", data["k"]["s"])
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print ("R 1 WA, datal"k"1["c"])

# FrR

def main():

client = SpotWebsocketStreamClient(on message = message handler)
2 T btcusdt Fx 1 K LB, 258 : 3¢ 5 X = btcusdt, i % = 1s
client.kline(symbol = "btcusdt", interval = "1m")

#iB81745

+# 38 5 Xt BTCUSDT

a1 R 61350. 44000000

if __name _ ==
main()

3.2.7 IETE API

R B S A B T AR A R U 2 40 2R M T A T
2R AL T I, AT D 4 2% B3k o e A URS . ARRS TR BRI 4L 0 3 19 1k 46 il 1 X

4 19 4k

T TG b A B OE AR A R Y APT Key, BB S —
H API Key, # 8 — config. ini SCIFRARAE 25 P H%

__main

® N U A WN R

"kline", //B%R
1709177218485, //H{+AtiE
"BTCUSDT", //353t

1 1709177160000, //3XARKERIAEIARTIE)
1709177219999, / /3 HRK RS RET (8]

"m", //KEZER
3442584285, //ZIRKEHABIE—EMZID

: 3442585791, // XiRKZHAEIR—EMIRID
"'61305.11000000", //
"'61300.11000000", //
""61314.88000000", // XIRKEHERE MM
"'61280.00000000", // XIRKLERBEIRACALIM
""34.92390000", // XIRKLHAERE

1 1507, // XIRKEHAERZRER
False, // XIRKAREFRSE(REEEFIAT—IRKE)
"'2140778.01323160", // XiRKZHAIEIALZRER
"16.87782000", // EEHTAHIRZRRE

034547.98146000", // EmHTAKIRRE

"e" // BELBH

B 3-4 RER/ K LHIE

Secret, FE: XHNEASNBEMAT OGS E]5 , THBNEWNT .

2 W4 config. ini

[keys]
apiKey = aaaaaaaa

# IEAF Y apiKey

B, FIBHIE.

MNREF AL S N E
A R L A 2T R AS APT Key F

[I»> 57
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apiSecret = bbbbbbbbbb # 1F X P55 ) apiSecret
testKey = cccceee # WHAFA 5L P17 apiKey
testSecret = ddddddddd = M FR 5T I LT apiSecret
testFuturesKey = eeeeee £ WA E A A apiKey
testFuturesSecret = fffff # 3% A 2 apiSecret

RIGFATE — 4 MBS E SCHF config. ini F3EEL AP Key 1 Secret ¥ 2R %L, SCHE I N 2

wmr .

# 304 4 s env. py

import os

import pathlib

from configparser import ConfigParser

# FRHL apikey fil secret

def getApiKey(k, s):
config = ConfigParser()
# FREY config. ind ST 0 AR
config file path = os. path. join(

)

pathlib. Path(__file

). parent. resolve(), ".", "config. ini"

2  config. ini SCHEES, A T HL
config. read(config file path)

return config[ "keys" ][k], config["keys"][s]

BUBE TR 5 A BRI B P AR 2 2 BRA B K B8 RE M M A R AT BT R T
B DS T 3 00 A% 2 RIRAT 9T 5 SO 35,

x35 TEBYH

R it RERVLEM # i
symbol String 2 & Sy ¥t 24 Wk Bl BTCUSDT
side String & Jrim s EA(BUY) K H (SELL)
type String B AL, PR (Limit) 817 4 (Market)
price String i e e T WA i e e
quantity String = FE A T AR
quoteOrderQty String = M MR .2 type= Market B} 7 7] fifi F{
timeInForce String 7 A 85007 2 SR IR AN I 2 A0 2 B

(1) PR T8, 8 e BOE R 9 APT Key, TEE . ERXFREE API (056 URL &
https://api. binance. com, GRS .

key, secret = getBApiKey("apiKey", "apiSecret")

client

= Spot(key, secret, base url = "https://api.binance.com/")

G A 2 45 19 APT Key, W 2L URL & https://testnet. binance. vision, {15

W
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key, secret = getApiKey('"testKey", "testSecret")
client = Spot(key, secret, base url = "https://testnet.binance. vision")

AL 380 MM 3K 0. 05 4~ BNB, T RRM 519 J5 75 H new_order pREL, HEE . TH
WAk AN e BB 25 T S M KR, 5 ) 25 B B A 48 AT, 2 3 S 40 symbol, side. type.
timelnForce,quantity ., price, fCES AT .

= Y44 :binanceSpotKline. py

= SRS W T

params = {
"symbol": "BNBUSDT", /138 5 X
"side": "BUY", /777 1] 2 3%
"type": "LIMIT", /12T I Ry
"timeInForce": "GIC",
"quantity": "0.05", //BNB %§ &
"price": "350", /19 #%

}

T Bk [ 45 5

response = client.new order( ** params)

print(response)

P IsA7 )G - 38 5 it APT IR [0 (i J& — A~ 38l b e d 20 3 NS H0Z T ID 3T
BRSNS B

ITH ID ] responsel "orderId" 175 63K A% , AR5 1T 88 ID J5 o] AT B A 1f) APT iff — 2
IT TR .

ITHURZS H response[ "status" [ AR Q1SR IT BRSO NEW I 26 7R 2R i 3g . n2i
ITHURAS N FILLED, W 387K 58 4 3 A 2R 3T SR 58 PARTIALLY _FILLED, W &R
3L

WA B E ] responsel "executedQty" | R, IR Bl 45 R ANE 3-5 iR,

“symbol": “BNBUSDT", //3x53t

“orderId": 2882514, //ZR4RITHID

“orderListId": -1, //0COiT&ID, FMH-1

"clientOrderI "s8rqT1huBY75VjYA8IW2vm", // BEFEENXKID
"transactTime": 1709262151069, //35HEH

“price": "380.00000000", //iTEH1E

"origQty": "0.05000000", //FFiRBENIRATTRME
"executedQty": "0.00000000", //XBHITEME
"cummulativeQuoteQty": "0.00000000", // RitZBHNEH
"status": "NEW", //iTERS

"timeInForce": "GTC", //iTEMRRAR

"type": "LIMIT", //iT8a2$E, HEWIhie. RRfTSEE

“side": "BUY", //iT#%E, TERE

"workingTime": 1709262151069, //iT#FhZlorder bookks
"Fills": [1, //iT8HPRBHER

"selfTradePreventionMode": "EXPIRE_MAKER" //BEF3ZSHRHE

B 3-5 RN EIEE#HE
TR R SRS AT .
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# Y4 44 :binanceSpotLimitOrd. py
from binance. spot import Spot
from env import getApiKey

# T — AR
def limitOrder(symbol, side, gty, price):
# IEX 5
#key, secret = getApiKey("apiKey", "apiSecret")
#client = Spot(key, secret, base url = "https://api.binance.com")
£ 3] 32 Y
testKey, testSecret = getApiKey("testKey", "testSecret")
Spot (testKey, testSecret, base url = "https://testnet. binance. vision")

client =
= ST
params = {
"symbol": symbol, /138 55 X
"side": side, // 75 1]
"type": "LIMIT", E3
"timeInForce": "GTC",
"quantity": qty, /B
"price": price, /14 #&
}
# T H

response = client.new order( ** params)

print(response)

£ E R

def main():
£ BRI =X LA 380 R4 4%, WA 3K 0. 05 /> BNB
limitOrder("BNBUSDT", "BUY", "0.05", "380")

" ",

if name == "__main _

main()
(2) UFEAEM TN T3, ikt 2 new_order BREL, LIS E0 N symbol, side. type.
quantity, RIS 40T .

# {444 :binanceSpotOrder. py
from binance. spot import Spot
from env import getApiKey

#TF Al
def marketOrder(symbol, side, qty):
103 )
key, secret = getApiKey('"testKey", "testSecret")

client = Spot(key, secret, base url = "https://testnet.binance. vision")
params = {

"symbol" : symbol, /138 5 %t

"side": side, /175 1)

"type": "MARKET", //2E R
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"quantity": gty /15
}
response = client.new order( ** params)
print(response)
print (" A", response[ "fills" 1[0][ "price"])
print ("3 E =", response[ "fills" 1[0][ "qty" 1)

def main() :
£ LA 3% 0.1 4> BNB, 3T 557 ZI £ %K
marketOrder("BNBUSDT", "BUY", "0.1")

if name__ == "__main _

main()

P IZ 175 258 5 iR [l — A~ = S8 R BR A SO R 19 2 fills FRER 2 T — 454
B BUTAORAF 0 02 28 2 45 R B A ks FH responsel "fills" JLOJ[ "price" 177 % 3K4% s B
R responsel "fills" JLOJL "qty" 175 ¥k 34T A5 RN 3-6 iR .

“symbol": "BNBUSDT", //3x55%
“"orderId": 2883468, //RLARIITEID
“"orderListId": -1, //0COITERID, FMK-1
uclientOrderId": "b4WilR3m70ymS2T1CadtNo", // BFEENXAID
"transactTime": 1709262904408, //XZAIAEE
"price": "0.00000000", //iTE{ME, LR, AR
"origQty": "0.10000000", //APIRENRAITEHE
"executedQty": "0.10000000", //RXBHIITENE
"cummulativeQuoteQty": "40.56000000", // RitXZNEH
“"status": "FILLED", //iTHIRE
"timeInForce": "GTC", //iTEAIRIRAR
“type": "MARKET", //iT8RR, LEINTHHME. RITESF
"side": "BUY", //iT®FHE, THERE
"workingTime": 1709262904408, //iT%hiZlorder bookhgkis
"Fills": [ //iTRPRBHES

{

“price": "405.60000000", //3XBHMIE
uqty": “0.10000000", //XBHHE
“commission": "0.04000000", //FEBREE
"commissionAsset": "USDT", // FEEMNHF
"tradeld": 104782 //RSID

b

] r
"selfTradePreventionMode": "EXPIRE_MAKER"

B 3-6 T IR B HE
G M miis T, kW& new_order PR, E S E0 N symbol, side. type,
quoteOrderQty fCIBUIT .

& W} 4 :binanceSpotOrder. py
from binance. spot import Spot
from env import getApiKey
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# 1 180 4> USDT, '~ —A™1i7 i Bt
def marketOrder(symbol, side, qty):
#key, secret = getApiKey("apiKey", "apiSecret")
#client = Spot(key, secret, base url = "https://api.binance.com")
1) 12X R
testKey, testSecret = getApiKey("testKey", "testSecret")
client = Spot(testKey, testSecret, base url = "https://testnet. binance. vision")
params = {"symbol": symbol, "side": side, "type": "MARKET", "quoteOrderQty": gty}
response = client.new order( ** params)
print(response)

def main():
£ Fii 180 4 USDT LA vl # e iR BT BE 2 19 BNB F B
marketOrder ("BNBUSDT", "BUY", "180")

if __name _ " main_ _":

main()

BATEERWMA 3-7 TR,

"symbol": "BNBUSDT", //3X5%

“"orderId": 5401866, //iTSID

“orderListId": -1,

"clientOrderI "1X83XGnlvT2DxgEn919zP9",
"transactTime": 1712548039660,

"price": "0.00000000",

"origQty": "0.30900000",

"executedQty": "0.30900000", //XHHIITHEME
"cummulativeQuoteQty": "179.49810000", //EFEMusdtHE
"status": "FILLED", //#R%&: SERARR
"timeInForce": "GTC",

“type": "MARKET", //iT&3R!

“side": "BUY", //AME: EA

"workingTime": 1712548039660,

"fills": [

"price": "580.90000000", //fi&
"qty": "0.30900000", //H=
"commission": "0.00000000",
""commissionAsset": "BNB",
"tradeId": 250780

1,
"selfTradePreventionMode": "EXPIRE_MAKER"

B 3-7 mHRIEDSE

3.2.8 PHEETHITHIFE API

TR G IFAAE T bk (] 45 5, AH B A ) T BAOIR 2, 7 B AR T B B
Pl. S0k 3-6
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K36 TEITESY

SHAR i EERVLEN #H &
symbol String 2= 38 5 X 24 il i BTCUSDT
orderld String w ITH 1D

AT
ord = client.get order("BTCUSDT", orderId= "9783716")
print(ord)

T BAT)E - 28 5 BT 22 3R Wl — A~ F g dls , L 0 2 S 50A « price, £ N M A5
origQty, T/ F HEHE ; status, FRTTHUIRE ; executedQty, Fm S B 5 type, #n1T
P side, FoRK LT,

BATE R AE 3-8 P,

"symbol": "“BTCUSDT", //%X5%

“orderId": 9783716, //iT#ID

“orderListId": -1, //0COiTEEAIID, FAME-1
"clientOrderId": "FqP54YrInnowLKIHRRFXES", //BEXITEID
"price": "60000.00000000", //iM1&

“origQty": "0.00100000", //FMFIZEMNREITRENE
“"executedQty": "0.00000000", //RXZHITEHE
"cummulativeQuoteQty": "0.00000000", //RitRZZSHEE
"status": "NEW", //iTEURZS

"timeInForce": "GTC", //iTEMNKAR

“type": "LIMIT", //iT&a3H!

“side": "BUY", //A[@

"stopPrice": "0.00000000", //ILIRNIE

"icebergQty": "0.00000000", //XKL¥E

“time": 1709349023235, //iTER{E

"updateTime": 1709349023235, //REEFHE
"isWorking": True, //iTREEZBLHIN7Eorderbooks
"workingTime": 1709349023235,

"origQuoteOrderQty": "0.00000000", ///RIENRZEE
"selfTradePreventionMode": "EXPIRE_MAKER"

B 3-8 ZEiffiTHiR [ #iF

3.2.9 MEBEUHITE API

WOHIT 5 APT HBRIBUHE FRA 1T 5, JF HAT SRR 2 NEW CGRIR T 5K i3 . 75 T8
B . SELER 37,
F37 BUHITRSH
BH AR el EERLEN # R

= 35 % 24 Bk 4 BTCUSDT
orderld String = ITH 1D

symbol String
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(MR IR

ord = client.cancel order("BTCUSDT", orderId= "9783716")
print(ord)

3.2.10 MATAE . ML API EE M A

AR T IS APL A A AT LR B, DL A T R IO T A SR R LA
ZEA N X APLE A R BIRRF .

5 1 AR BRI R EEIRE R T — DR L. LA 60000 B 46 3K 0. 001 4> BTC,
TH R T JE 4538 Bl — A~ orderld, A 5 H X 4> orderld A if) 3T B AR A, WL AR E EF T
NEW , W8 FHECH 1T B APT, B B ) J5 3R [0 285 5 57 8 vp (IR 25 {8 2 CANCELED, # 7R B
THERAE R .

Python 15334 B T sk E0E SOFN e B0 H FRATHE T B35 /E 2 LW newLimitOrd
PRE B AR T T SR E 2 R getOrder PR, B B 1T B8 E @ LA cancelOrder pREL, &
BRECH main, X R FEFFIZ AT AAS A . RREA A4 B T BRI LU ot R R B A RN
J T A A A B B RERE IR 44 B R N — T eR B R

5 1A R BRI 58 B AR AT

44 :binanceSpotGetOrd. py

from binance. spot import Spot
from env import getApiKey

WK
key, secret = getApiKey('"testKey", "testSecret")
client = Spot(key, secret, base url = "https://testnet.binance.vision")

# B B
def newLimitOrd(symbol, side, price, qty):
params = {
"symbol": symbol,
"side": side,
"type": "LIMIT",
"timeInForce": "GIC",
"quantity": gty,
"price": price,
}
response = client.new order( ** params) # iR [A] (1] BA(5 B,
ordId = response["orderId"] £ T8 ID
return ordId

# AT
def getOrder(symbol, ordId):
ord = client.get order(symbol, orderId= ordId)
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print(ord)
print ("ITHURA", ord["status"])
return ord

= PO IT B
def cancelOrder(symbol, ordId):
response = client.cancel order(symbol, orderld = ordId)

= UK ALY, AR A5 CANCELED
print ("HUHEITBAZ5 L, response[ "status"])

def main():
# B Ay B, LI 60000 f9 f 4% 4 3K 0. 001 4> BIC
symbol = "BTCUSDT"
orderId = newLimitOrd(symbol, "BUY", "60000", "0.001")
ord = getOrder(symbol, orderId)

print("FR M HARE", ord["status"])
if ord[ "status"] == "NEW":
cancelOrder(symbol, orderId)

if _name == "_main _

",

main()

55 2 A7 R T N4 30 SE PR N A L e R IR T I B L AR A YA e — DA LS
BANET BN T BN =TT — T 0. 00520 AL A% T — AN BRAN SE B

SR G FEAE P25 K6 i A T M 2 0 0 T BOIR S L W R AT SRRSO NEW.L W 38R oK il 58, 72 7
FURHR 10s, 40 R 3T HOR 2y FILLED, W) % 7R 58 4 32, W AVIR &S PARTIALLY _
FILLED, W] 7R 73 BLAE - 57 B — A~ BRA 2 50, S 040 4% R 38 AB + R L 32 1 SR R B
B AR T R F R LB T B executed Quy FB A » R 2 bR LA £ it 8 APT #8473
HIARIS R try/except TR K, By 1k AP #4511 5 80 7 h Wiz 17 .

K BETH A S — N R E A TR AR T BB R R RN RSORG B (UL 2 /N EO L
ZUHG 28 S % RGBSR, AR R R R . AN R B gty B2, 0017 AN R A 3
BE/NEC B FE LR 3, W T SEE BEWe ? W] A AT Python (1 split BREOW T FLEL & -4 17
OrBE AT BRAT . 7 arr=qty. split(". ") B AR — A EAL L B 4 R arrsarr B YA 1
NICRIEBHER 27 sarr B 2 Do R Z/DEAE 440017, 48 /5 H Python Y
len PRECTTRE“001" MK B lenCarr[1 DEE% T 3., HE: arr[ 13855 2 oo & arr[0 556 1
ML E ., B AEnT.

A 44 : binanceSpotGetOrd. py

2 103 T3 22 3K 1 SE2 O AR

import json

import time

from binance. spot import Spot
from binance. websocket. spot. websocket stream import SpotWebsocketStreamClient
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from env import getApiKey

# 3R HL API Key Hil Secret
testKey, testSecret = getApiKey("testKey", "testSecret")
client = Spot(testKey, testSecret, base url = "https://testnet.binance.vision")

# PR B
def newLimitOrd(symbol, side, price, qty):
params = {

"symbol": symbol,
"side": side,
"type": "LIMIT",
"timeInForce": "GIC",
"quantity": gty,
"price": price,

}

print(params)
response = client.new order( ** params) # iR [H A9 TT H{5 &

ordId = response["orderId"] # {75 1D

return ordId

- IS
def getOrder(symbol, ordId):
try:
ord = client.get order(symbol, orderId = ordId)
print(ord)
print("ITHRA", ord["status"])
return ord
except Exception as e:
print (£" A i) ] AR {e}")

return {}

= BUH T
def cancelOrder(symbol, ordId) :
try:
response = client.cancel order(symbol, orderId = ordId)
= WU ALY, IR 2S5 & CANCELED
print ("BUH T 845 HL", response[ "status"])
except Exception as e:

print (£" BOH T L4515 {e}")

= BOH T AT
def cancelAllOrder(symbol) :
try:
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response = client.cancel open orders(symbol)

= HUH A, IR 7S J: CANCELED

print ("HBUE AT A 1T BA", response["status"])
except Exception as e:

print (£" BT A TR {e}")

=T B A B, a2 /N B L
def setgtyDecimalNum(qgty) :
global gtyDecimalNum
arr = gty.split(".")
if len(arr) > 0:
gtyDecimalNum = len(arr[1])
else:
gtyDecimalNum
print (£" 4 /NELfL

‘;‘kll

0
B % B N {gtyDecimalNum} ")

SN AR AR BE, o R /N B
def getPriceDecimalNum(price) :
arr = price.split(".")
if len(arr) > 0:
num = arr[1l].rstrip("0")
nunLen = len(num)
return numLen
else:
return 0

def getKlines(symbol, interval, limit):
arr = client.klines(symbol, interval, limit = limit)
# print(arr)
3R [l E A% = [T A TR], ﬁﬁﬁ,%%m,%ﬁm,ﬂiﬁm,ﬁiﬁcg
F A, AR, WA, ise i ]

[T 8L, TF 84, B iy

#[[1499040000000', "61740. 30", "61740.30","61659.72","61666.68","148976.11427815"]]

lastId = len(arr) — 1 = B A B9 K R E , a2 o 2
print("JFRAN", arr[lastId][1]) # JF#Hr
print (" EmM", arr[lastId][2]) ==
print("EAKMN", arr[lastId][3]) # HEARHT
print ("W ELM", arr[lastId][4]) # UM
return arr[lastId][4]

def main():
symbol = "BTCUSDT" # 28 5y ¥t
interval = "1m" # B 40 ZE R 1min
limit = 10 =K LA
cancelAl10rder( symbol) =SB T A 1T

close = getKlines(symbol, interval, limit)
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print("THIHM", close)
closeF = float(close)
#HARF AT 0.03 % M4 WK
closeF —= closeF * 0.0003
= M As oG BE
priceDecimalNum = getPriceDecimalNum(close)
closeF = round(closeF, priceDecimalNum)
gty = 0.001
gtyDecimalNum = 3
ordId = newLimitOrd(symbol, "BUY", £"{closeF}", qty)
print(£"$ESLH: §T B id = {ordId}, 38 5 X = {symbol}, J5 [i] = BUY, i #% = {closeF}, i & =
{aty}")
while True:
try:
# kA T B B AAE
ord = getOrder(symbol, ordId)
£ AR ZS S NEW, N 2R R A2

if ord["status"] == "NEW":
time. sleep(10)

elif ord["status"] == "FILLED" or ord["status"] == "PARTIALLY FILLED":
#
print(£" T id = {ordId}fF ")
ARV BT I A
orderPrice = float(ord["price"])
= NG
priceDecimalNum = getPriceDecimalNum(ord["price"])
= B R AN A
profitPrice = orderPrice + orderPrice * 0.0005
 PRAFIE A 1Y /N AL
profitPrice = round(profitPrice, priceDecimalNum)
= iR SE
 RERAT BRI PAT B

executedQty = float(ord["executedQty"])
print("PHATEE", executedQty)
# cummulativeQuoteQty = float(ord["cummulativeQuoteQty"])
= ORFEH
executedQty = round(executedQty, gtyDecimalNum)
print("HATEE, IRIFREEE", executedQty)
try:

ordId2 = newLimitOrd(

symbol, "SELL", f"{profitPrice}", f"{executedQty}"
)
print(
£ HE P AE B T id = {ordId2}, 22 5 % = {symbol}, J5 [n] = SELL, ffi #% =
{profitPrice}, £ & = {executedQty}"

—
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except Exception as e:
print(" ======= HF i MG R =======")
print(e)
except Exception as e:
print (£" & ITREER : {e}")
time. sleep(10)

if name == " main ":
print (" T %K L")
main()

3.2.11 H&EEZ API

BAER B R M5 B A AL 5 R P R 58 2 i P 2R 2, 0 APT BR 4l
WHNF . BB APL 28 5 43 20 Bh B BR 1 o 6000 K. 1 & 21 APT 38 5 4 4 b 9t BR il 4
180000 ¥, FLLFBIE A AL G mALT ML S, k& F A s i P A 24585 .

G4 APL T EAERF AT LS A SDK # UMFutures £, U A0F .

FRAG AR

from binance. um_futures import UMFutures
W — B AR R ARSI .

client = UMFutures()

3.2.12 EAFREEE API

RIA R BEAR BT E 2 depth, T ZE M SHOILE 3-8,

®38 FARERFEESH

SHAWR e/ EERVEN # iR
symbol String = 25 XF A FR Bl in BTCUSDT
o 2RINE N 500, & KA M 1000, AT 24 M [5,10,20,50,100,
limit Int o
500,1000]

i depth J5 ¥:4% A28 5 Xob F e A~ S 80 AR R .

symbol = "BTCUSDT"
params = {
"limit": 10,

}
arr = client.depth(symbol , ** params)

print(arr)

A% 10T F) A% B Kl ] 3-9 B
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"lastUpdateId": 4085826497911,
“E": 1709434785472, //ERHAE
"T": 1709434785448, //#®A5|%EAE
"bids": [ //X#

"61867.80", //EAMIE
"13.521" //ENBE

"61867.70", //EAMNE
"0.255" //ENEE
: [ //3%=%

"61868.30", //EHME
"0.002" //ELHE

"61868.40", //ZHMNME
“0.016" //sEtiE|

39 AYREME
SR

44 :binanceFuturesDepth. py
from binance. um_futures import UMFutures

client = UMFutures()
symbol = "BTCUSDT"
params = {

"limit": 10,

arr = client.depth(symbol, %% params)
print("E A", arr["bids"][0][0]) £ 1 ASEAM
print("SZHHMN", arr["asks"][ -1]00]) #HRESE SN

& 3R 5] 45 2R

# 3L Affr 61867.80
# 32 Hi 1 61868. 40

3.2.13 HAFERREEESE WebSocket API

F BRI AR BB WebSocket 7 2 184 0 &, IAE Pk 4 100ms i 36 Kl o 4E
REAL, 5 HTTP #: 0S84 A AR SEOLE 3-9,
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£39 AAFRREFESH

SHAEWR i EERUVEN ] $5
symbol String & A2 5y XiF 4 L il i BTCUSDT
$RIAE Hy 100, fe KB M 5000, 7] &4 K [5,10,20,50,100,
level Int o B
500,1000,5000]
speed Int & TH A0 R, B Ry 22 B0, AT {E A (100,250,500

ERARREE S . T ZEI#E SDK & A B ) websocket _client £l json £, {{ 1%

Wr.

2 W {4 4 :binanceSpotWsDepth. py
from binance. websocket. um futures. websocket client import

UMFuturesWebsocketClient

import json

i F§ UMFuturesWebsocketStreamClient 77 & —MFGAX R AR, E — 14
RN message_handler B pR % A 26 B0 s ARAS AT .

client = SpotWebsocketStreamClient(on message = message handler)

SRJA ] partial_book_depth 77 3% % 383K . 45 2 B9 4 128 B4 2 JSON 4% 20, i 5 2 3

A json ELHEAT AT ACHS AT

client. partial book depth(
symbol = "BTCUSDT",

level = 20,
speed = 100,
)

# 32 oy Xt
# Hoat
R, Ak 2 D

F WS B, OF FH json ALHEATREHT ARAS AN

AR K R

def message handler( , msg):
data = json. loads(msg)

print(data)

WebSocket 2 3R [\ () F Bt — M H A 5 . H e B event. ] s B symbol  JH b 8%
bidFH a 18 ask. X FEM H RS2 e R BIR R M o /0 K040 14 i et o [ A0 3% 3 5080 T 181 3-10

FIT7R
SRR

= Y4 :binanceFuturesWsDepth. py

import time

from binance. websocket. um_futures. websocket client import

UMFuturesWebsocketClient

import json

e 6 KA
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def message handler( , msg):
data = json. loads(msg)
# print(data)
print ("% 1 L AM", data["b"][0][0])
print("H/5— LB M", data["a" ][ - 1][0])
£ T4 R
#45 1 FE A 62066.30
i Ja — A3 62070. 80
client = UMFuturesWebsocketClient(on message = message handler)
client. partial book depth(
symbol = "BTCUSDT",  # 3¢ 5 Xt

level = 20, # HE
speed = 100, =L TR U R VA
)
# time. sleep(10) = {KHR 10s
# client. stop() £ 15 1E i HfE 2% print(data)

: "depthUpdate", //Z{§35!

1 1709437361616, //S{HEHE

: 1709437361605, //3XSE

: "BTCUSDT", //X5%

: 4085989129934, //M ERHEXZESHIEME—1 update Id

: 4085989133230, //MLAHEAESHIMMSE—1 update Id
"pu": 4085989128744, //LRMEMRE—Tupdate Id(EFHEBH u’)
“p: [ //H

"62049.70", //[fi
"3.524" //¥&
"62049.60", //fi@

"0.004" //¥E

1,
“a": [ //&/A

"62052.20", //[fli
"0.011" //B&

"62052.40", //fi@
"0.117" //¥8&

B 3-10 &%) WebSocket iR B 4 1E

3.2.14 HZ K % API

REE 2y K B8 77 82 klines, T BRI S 5L 3-10,
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£R310 AAKEZAPI SH

SHEWR E:5id] TEERLEN # i®
symbol String 2 225 X & Bk il in BTCUSDT
. . Fst 1] 5] B » AT 38 fH M [1m»3m,5m,15m,30m,1h,2h,4h,6h,
interval String = 8h.12h.1d.3d. 1w ]
BRINE N 500, e K AE 9 1000, AT {4 A [5.10.20,50,100,
limit Int &®

500,1000]

kline fiff i 53, SERARABWT .

W {4 44 :binanceFuturesKline. py
from binance. um_futures import UMFutures

client = UMFutures()
symbol = "BTCUSDT"
params = {

"interval": "1m", / /18] PR 4 2 1min
"limit": 10
}
arr = client.klines(symbol, ** params)
print(arr)
lastld = len(arr) - 1 4 I JE I K B , 502 R AU
print("H &M, arr[lastId][1]) # F&EAN
print("fem M ", arr[lastId][2]) # &AW
print("HARM", arr[lastId][3]) # FfKH
print("EAM", arr[lastId][4]) # IR

#8745

% FF#Ar 62059. 60
= ey 62065. 30
# 4 62059. 60
# LA 62065. 20

R ) K &8s i 3-11 s,

1709435340000, //F &

"61905.40", //F&M

"61905.50", //®EH

"61879.00", //BIEMH

"61881.50", //IK&M (LBIKEARLERMOBINEFMN)
"77.511", //H%E

1709435399999, //IK#&AHiE

"4797612.99630", //R3THR
1279, //BRER
"17.532", //ERNEARRZER
"1085192.40140", //EETNRIH
"0" //BEZBE

1

B 3-11 &4 KZ&#HiE
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3.2.15 &4 K Z&#1E WebSocket API

EY K LBIRTFERNSELE 3-11,
K311 AFHAKEHESH

SHE™W e EERLEN # &
symbol String = 25y %t 24 FR Bl an BTCUSDT
2RI N 100, & KA N 5000, AT $E{H ~[5,10,20,50,100,
level Int %
500,1000,5000 ]
speed Int £ TH AR R L B Z R, TR (100,250,500 ]

B —NE X% R G kline 730159 K e X 50, 045 F — D% RN message
handler f9 pR E 3% SCHE 26 B ARAS N T .

client = UMFuturesWebsocketClient(on message = message handler)
client.kline(

symbol = "BTCUSDT",

interval = "1m",

)
message_handler pRECHEZ W HE 26 B8 )5 #% B JTSON £t ACAS an .

def message handler( , msg):
data = json.loads(msg)
# print(data)

ek ) K LB an il 3-12 ik,

: "kline", 1/ B4R
1709438450490, //Z{4RJiE
"BTCUSDT", 112534

1709438400000, //XIRKEHIEIANE
1709438459999, //XIRKSHILERETE
"BTCUSDT", //%X5%
"im", //KZ1ER
4666178485, //XARK G HAIE) SE—E MR ID
4666179076, //3ZRKE BB AR —ERIZID
"61997.10", //iXIRKLERAESE—EHRZMN
"62001.80", //XIRKLERAER—EMIRZMN
"62001.9", //XARKZHABRE M
"61997.00", //IRKEHAERITCARIZM
"15.659", //ZARKEE 8 R3S R
: 592, / /EARKERBIE B8
: false, 1/ IBKER BT (REEEF A T—IRKLE)
"970847.48310", //iXARKLHAEIALTER
0.091", EZIEIN:SI%S
25634.65420",  //EERDTARIBZER
1 0" //RBEBE

3-12 HEHEMEY K &HIE
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SEREANISINTE

= X 44 :binanceFuturesWsKline. py

import time

import json

from binance. websocket. um_futures. websocket client import
UMFuturesWebsocketClient

& H WA L H A
def message handler( , msg):
data = json. loads(msg)

print("ZZ 5 %", data["k"]["s"])
print("55 1 W ZM", data["k" ][ "o"
print ("5 — ML M", datal "k"][
print (" &AM, data["k"]["h"]
print("fx ﬂ%ﬁisafﬁ" data["k"]["1"]
print("p s E", data["k"1["v"])
# B4R
# 32 by %} BTCUSDT
#4951 R 62040. 00
# i o — 2 2 Hr 62060. 70
& % W3S My 62060. 70
# JAR ML 62039.90
# WA H 41.368

1)
"en)
)

)

client = UMFuturesWebsocketClient(on message = message handler)

client. kline(
symbol = "BTCUSDT",
interval = "1m",

)

Z time. sleep(10) #KIR 10s
#client.stop()  # {1k

3.2.16 HAEHSE API

BT LR Z2 R B A% N 8] 3-13 BR
T U ARG ALY, HE A% USDT MR R T s 4L anF

{4 44 :binanceFuturesBalance. py
from binance. um_futures import UMFutures
from env import getApiKey

key, secret = getApiKey("apiKey", "apiSecret")

/A
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client = UMFutures(key = key, secret = secret)

R ES) JabS il
def getBalance(asset) :
arr = client. balance(ecviWindow = 5000)
print(arr)
for item in arr:
if item["asset"] == asset:
return float(item["availableBalance"])
return 0.00000000

def main():
balance = getBalance("USDT")
print ("4 2 ' USDT 434", balance)

"accountAlias": "SgoCFzfWAuXqSgFz", //WFIE—RBIE
"asset": "BTC", //&F*

"balance": "0.00000000", //EREN
"crossWalletBalance": "0.00000000", //2ERE
"crossUnPnl": "0.00000000", //2EHECAINRS
"availableBalance": "0.00000000", // THTIARE
"maxWithdrawAmount": "0.00000000", //BAFIFELERE
"marginAvailable": True, //EBEABRERSRIS
"updateTime": @ //EFiTE

"accountAlias": "SgoCFzfWAuXqSgFz", //WKFIE—iRBIiE
"asset": "USDT", //&F=

"balance": "318.06463735", //2R%
"crossWalletBalance": "318.06463735", //2CR %
"'crossUnPnl": "0.00000000", //2ECIHFEAINERS
"availableBalance": "318.06463735", //TEREIBRE
"maxWithdrawAmount": "318.06463735", //S[ARIHEHRE
"marginAvailable": True, //BEURERARIS
"updateTime": 1709357612889 //Eiikt(E

B 3-13 &AMPEHBERR

3.2.17 E4E&EZECE6 API

WEZBACEM APIRERNSHILE 3-12,
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x312 FEEZRCEECAPIEENSY

SH AR el EERLEN # &
symbol String = 2T 55 X5k 44 B, 4 BTCUSDT
marginType String S T {8 [ CROSSED 426, ISOLATED Z 4]
N KA 11

from binance. um_futures import UMFutures
from env import getApiKey

key, secret = getApiKey("apiKey", "apiSecret")
client = UMFutures(key = key, secret = secret)
# marginType {H %6 17 : [ CROSSED 4>, ISOLATED % 4 |
response = client.change margin type(
symbol = "BTCUSDT", marginType = "CROSSED", recvWindow = 6000
)

print(response)

3.2.18 B ETHHEE API

B FLATE S AP TR B2 S HULE 3-13,
#3133 EENTEHAPIZTENSH

SH AW kil RERVEN # i
symbol String s AZ 5 Xt 44 8K, Bl BTCUSDT
leverage Int = FLAT A5 %k

AT I

from binance. um_futures import UMFutures
from env import getApiKey

key, secret = getApiKey("apiKey", "apiSecret")
client = UMFutures(key = key, secret = secret)
response = client.change leverage(
symbol = "BTCUSDT", leverage = 10, recvWindow = 6000
)
print(response)
ESAEELES
# leverage FLAT A% 4L
# maxNotionalValue fx K44 XM H
# {'symbol': 'BTCUSDT', 'leverage': 10, 'maxNotionalValue': '150000000'}

3.2.19 54T & API

FHT R APL YT LR new_order, I —MHERL R Z W FEX LA 5 5 W i
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I 6 BT BT S ERAE 2S5 I SCRS HOE B 9 T S 80, B A YEfg anfl i 1 S8
i £, W3R 3-14, FRATE LR B A5 14 77 R0 i 152
F3-14 EETHFEBAPIZSEZENSH

SH AN e/ i) RERVEMN # by
symbol String I 55 % 4 FR LA BTCUSDT
side ENUM = L3 )5 16y SELL 8% BUY
FE A7 1), BRI OB 3 Y 6k R 00 % LONG,
sositionSide | ENUM R SROwC FOR U kPRI i
25 SHOAT]
PT84 [ LIMIT, MARKET, TAKE _PROFIT MARKET,
type ENUM =
TRAILING STOP_MARKET, TAKE PROFIT]
reduceOnly String 5 JERTFAL L3 True 5% False , SUIT 45 20 356 it 2 40
quantity DECIMAL & T ERE i [ closePosition B} AS3H I 2 51
price DECIMAL 7 ZIEMN %
stopPrice DECIMAL = fith & A%
B A5 AXY type= TRAILING STOP_MARKET
activatePrice] DECIMAL = R AL SR 1 DL type -
By fifi
i B 1k 9 [ L R 0.1,10], 1L Y type =
callbackRate| DECIMAL & = 8 A B 3 R A 1+ B type
TRAILING_STOP_MARKET {4 /i

H M2, side —E % & BUY, [ABF positionSide — 5 B & LONG, /- LA 40 T .
N

response = client.new order(
symbol = "BTCUSDT", #3255t

side = "BUY", #3855 75 A
type = "MARKET", # 2k A
quantity=0.01, =5

positionSide = "LONG", # {75 [H]
)
print (" £")

print(response)

TG tH2s L side — % & SELL, [A] B} positionSide — i %42 SHORT /- LA a1 T .

Itz

response = client.new order(
symbol = "BTCUSDT", ®325 %f
side = "SELL", #2257 1)
type = "MARKET", £+ 2K Al
quantity=0.01, e

positionSide = "SHORT", # {5 ]
)
print("H EAHZ")

print(response)

IR [E T AR a1 3-14 TR



B WEREE 2 WHAT new_order. 52 5 J5 1] 55 7 10 #8 AN 2Z i € 3 — 2 WK 247

ZFTAPIN 2B

"orderId": 3718946294, //RAGITHS
“symbol": "BTCUSDT", //3%53¢
"status": "NEW", //iTEUATS
"clientOrderId' s6qlFxpKfg4qox1D6vad4M", //BFBEEXKITES
"price": "0.00", //ZTHEMIE
o i '63684.10", //FHIRZM
0.010", //FIAZIEHE
"executedQty": "0.000", //MHXE
"cumQty": . 000",
"cumQuote": "0.00000", //MHZEH
"timeInForce": "GTC",
“type": "MARKET", //iT&astR
"reduceOnly": False, //{URE
"closePosition": False, //BEEHLFE
"side": "SEL WES ;15
"positionSid "SHORT", //#875a,SHORT2MZE=, LONGEMZ
"stopPrice": "0.00", //f#&RM
"workingType": "CONTRACT_PRICE",
"priceProtect": False,
"origType": "MARKET", //fRAIITEAZER
"priceMatch": "NONE",
"selfTradePreventionMode": "NONE",
"goodTillDate": 0,
"updateTime": 1709521590663

3-14 iTEHIE

CHRAE WAL A IFTE R — A @A, IR AY quantity {6 200, AT -

1O Mz

Responsel = client.new order(
symbol = "BTCUSDT", 38 5 %t

side = "SELL",
type = "MARKET",
quantity=0.01,

#3257 1]
#27
# Hoat

positionSide = "SHORT", # 4 /i ]

)
print("JFE it 1)

print(responsel)

#H 200 ez

Response?2 = client.new order(
symbol = "BTCUSDT", =38 5 Xt

side = "SELL",
type = "MARKET",
quantity = 0.01,

325 J5 Il
#2EH
# Hoat

positionSide = "SHORT", # £F6 ]

)
print("JFE gz 2")

print(response?2)

# A7 H ) quantity {2 0. 02

[I»> 79

AN
(=)
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P s 5 BB L TP BRI 5 E R — AT R, SRS T 1) R R 6 3K 2T 1)
AR Rl ACAS AR
I ez

response = client.new order(
symbol = "BTCUSDT", = 32 5 Xt

side = "BUY", #3577 1]
type = "MARKET", = Tl
quantity =0.01, £ $oa

positionSide = "LONG", # {5 1]
)
print("JFEME")

print(response)

£ HRAE
Response2 = client.new order(
symbol = "BTCUSDT", =32 5 %t
side = "SELL", # 28 5y J7 I8l AL 1 ) AR B2 BRI 6
type = "MARKET", £+ 2K Al
quantity = 0.01, 7 5

positionSide = "LONG", # £f{ Jy [n] B A0 L i — 2
)
print("F4")
print(response2)
B kB AN AR BN SESE Ty [ EEF K32 Ty AR KR L R R IR E —
Al B AN RS S TS 0 B A XA il A A B B S AR AT

#H Mz

response = client.new order(
symbol = "BTCUSDT", A
side = "BUY", 2 5 J5 T KA
type = "MARKET", # 24
quantity=0.01, # 5
positionSide = "LONG", # R0 i

)

print("FF M E")

print(response)

#ixEIEA

response = client.new order(
symbol = "BTCUSDT",
side = "SELL", & 38 5 7 1) R 32 th
type = "TAKE PROFIT MARKET", # jTEAK%IN || %
timeInForce = "GTC",
stopPrice = 64100, £ 1k 2 fil % A A%
quantity = qty, =
positionSide = "LONG", £ R o
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print("BE IE&")

print(response)

FULE LA, K325 [ FTTG 3K 3 7 1 A B, G 5 T — 2

response = client.new_order(
symbol = "BTCUSDT",
side = "SELL", 52 5 7 1) 3% i
type = "TRAILING STOP MARKET", = T E Ay k4
timeInForce = "GTC",
activatePrice = 62500, £ 11353 O A%
callbackRate =1, = (- 95 B9 H B
quantity = gty, # Hom
positionSide = "LONG", R R NI 2

)
print("¥ & EH")
print(response)

3.2.20 54EEITE API

T APL 75 B S5 3-15,
R3-15 TEITHEAPIZEENSH

SHER el EERLEH i g

symbol String & 28 oy ¥ 4 KL Bl BTCUSDT
orderld String = 178 ID
R ANE

symbol = "BTCUSDT"

orderId = "12345"

A BT

ord = client.query order(symbol, orderId)
print(ord)

3.2.21 HABUHITE API

AW APTA P, — R IT 51D BOF T8, 55 — A 2 BUH BT A $1 T 3T 8, 40
R I
= BUH T

response = client.cancel order(

symbol = "BTCUSDT", orderId= "123456", recvWindow = 2000
)
print("HUHTTH")

print(response)

= BOH P A FT TR T

response = client.cancel open orders(
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symbol = "BTCUSDT", recvWindow = 2000

)
print("BUE BT A FTIT R IT ")

print(response)

3.2.22 MATRG. 4 APIEZENHA

LRI 405 29 APT 45 & e —il i — A2 5 B AU AN T .

# W44 :binanceFuturesCancel. py

from binance. um futures import UMFutures

from env import getApiKey
import time

& IEER

H key, secret = getApiKey("apiKey", "apiSecret")

#client = UMFutures(key = key, secret = secret,

base url = "https://api.binance. com")

= 3

key, secret = getApiKey('"testFuturesKey", "testFuturesSecret")

client = UMFutures(key = key, secret = secret,

base url = "https://testnet. binancefuture. con")

gty = 0.01

#IF ez

response = client.new order(
symbol = "BTCUSDT",
side = "BUY",
type = "MARKET",
quantity = qty,
positionSide = "LONG",
# timeInForce = "GTC",

)

print("JFE")

print(response)

#CE A

response = client.new order(
symbol = "BTCUSDT",
side = "SELL",
type = "TAKE _PROFIT MARKET",
timeInForce = "GIC",
stopPrice = 64100,
quantity = qty,
positionSide = "LONG",

)

print("BCE ILA")

= Bt

#3250
LS5 18 R KA
AT HR AN T A
= Bkt
FREE I N Z

2 5%
2 3y 1 3%
2 AT KA 4 1R 2

= filh 5 A%
=Rk
#REET7 1 2
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print(response)

ordId = response["orderId"]
print(£f" |FZ 1T id{ordId}")
Z KHR 10s

time. sleep(10)

= A iffiT

response = client.query order(symbol = "BTCUSDT", orderId = ordId)
print("ZifjIT L")

print(response)

# 1T HORAS

status = response[ "status"]

£ AR TT BRAS Jy NEW, DU R 1T

if status == "NEW":
response = client.cancel order(symbol = "BTCUSDT", orderId= ordId, recvWindow = 2000)
print ("I i1 22")

print(response)

= WO BT A FT T B

# response = client.cancel open orders(
# symbol = "BTCUSDT", recvWindow = 2000
#)

% print ("BOH BT A T IFRITR")

# print(response)

3.3 B35 API

i API R, KK 5 APL 02 flG 292 R — 245 0 B G AT BB E, K4 API
] DUAEAR L b A7, (8 APT A2 5 W 52 B AR 0 35 1) APT Key ., Secret Key,
Passphrase, 285 4. —5 | config. ini XA, /n B0 F .

[keys]

# M

apiKey = u3YMZu8pdzWXoy2rugrp301nEsgOjmYgxVkeEqn2Qf Or iMMwqur yxpmTw6 WCy£90

apiSecret = 01c6 INfXgUbBNeZT3n1iNXsQ70rcNpOD1EJvAaExD1 jGepdHS5wKmt6N980OL1 HUom
testKey = NaaGgBf104k0]j5eU7bA6 rmFmIQLChaRpUloYY7s84r6C13IEIjmxJcjhcgUx0zzu

testSecret = cRnSNAZYJsqpbe3cSy72BTfuXL9JypgEha0DIbDSRIUhJDIEI hv9 Lm8LKNxOwQPv
testFuturesKey = 80fcfa736fc58faablfe7a737afeef8calb3869fe853806ef9636463c1467bf3
testFuturesSecret = b9b688e52833da771a49ab2ed4df4ebdc5£9794c761438£77e8e8e986bb6b34a

# B
okApiKey = fa2c486a — 9387 — 483f — b074 — 6£3479££9c59
okApiSecret = COD68E91FB2ABOB6D7A1BFB16D8A30CI
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okTestKey = 2a076334 — 82ca — 94a8 — 9971 — £bf556863d44
okTestSecret = EE51E9F072DE9B6DB7A41F4EF5E2CEBS
passphrase = Abcd8888!

Kk 5 B4 7 1) SDK, JHERE T A5 = J7 SDK: % 1 4~ /& Python-OKX, X4~ SDK
H %+ Python i ; 45 2 12 Open-API-SDK-V5, 3 #¥# Java.C# .PHP.Python % 3 i %%
BB L HEX A SDK 1Y Python M7 248 #F 3. 6~3. 8, & 3. 11 MUA LR AN, BT LUfE
TERZ MM Python-OKX, 7EAr 247 8 H F % AT TH 454

pip install python — okx

ARATAG PRI XA SDK 4 5 1A% K BOR K5 APT IR 7
3.3.1 EifEERE API

Wk 5 A WK P A% AP 80055 3-16,
x316 HMBEEKARE API S

SHAW i) EERVEN £ iR
cey String B mAp, #ln USDT

914, 5 A SDK K PR AL AN F .

from okx import Account

% 2 ., % A apiKey.apiSecretKey, passphrase , fCHB AT .

from env import getOkApiKey
apiKey, apiSecretKey, passphrase = getOkApiKey(
"okTestKey", "okTestSecret", "passphrase"

)
34, MK PR get_account_balance A I AYER , (CIB 0T .

result = accountAPI. get account balance(ccy = "USDT")
print(result)

iR [\ A K P AR AN 3-15 Fis .,
TR AT ERET .

4 W4 :okBalance. py
from okx import Account
from env import getOkApiKey

apiKey, apiSecretKey, passphrase = getOkApiKey(
"okTestKey", "okTestSecret", "passphrase"

)
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£0 A, 1 B A

accountAPI = Account.AccountAPI(apiKey, apiSecretKey, passphrase, False, flag="1")
result = accountAPI.get account balance(ccy = "USDT")

print(result)

print (" A FH43%0 :", result["data"][0]["details"][0]["availBal"])

"code": "0",
"data": [
i
“adjEqQ":
"details": [
W
“availBal": "834.317093622894", //RIFARE
"availEq": "834.3170936228935", //RAIBRIEE
0",

992.890093622894", //M SN
91.542013297616",
o

,
“"frozenBal": "158.573", //M &AM
"liab": "0", //THAMRES
: mov,
"'1705449605015",
545600000000006" ,
"uplLiab": "e"

}
1,
"uTime": "1710646313242"

1,

[depression_en
3

3-15 WMPEEFHE

3.3.2 ZEZE#EKX API

WK 7 v B R APT S8 3-17,
R317 KRB EEZRCHER API 2

SHEWR i) RERVEN i i
isoMode String 2= ZAIE 4 R A2, automatic I A 3R 5
type String & Ak 45 259, MARGIN B i i ; CONTRACTS R &4

PaR oy SR TT IR
# X4 4 : okMargin. py

from okx import Account
from env import getOkApiKey

apiKey, apiSecretKey, passphrase = getOkApiKey(
"okTestKey", "okTestSecret", "passphrase"
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# flag:0 A SL#%; flag: 1 A BHIEL

accountAPI = Account.AccountAPI(apiKey, apiSecretKey, passphrase, False, flag="1")
# isoMode : % B - iE 4 Rl A 5K ; type : Mk 55 4k 25 70 (MARGIN Tfi i #T.4F, CONTRACTS 4 24 )
result = accountAPI.set isolated mode(isoMode = "automatic", type = "CONTRACTS")
print(result)

# 3R [a] 25

# {'code': '0', 'data': [{'isoMode': 'automatic'}], 'msg': ''}

3.3.3 &EMFEEH API

WK 5 B8 B AT AT AL AP S 800 3% 3-18.,
R 318 ERBIFEITEE API S

SHEAR il EERVLEN # &

instld String B 7 5 1D B BTC-USDT

lever String I JAR SRR

mgnMode String S PRAE 42 L isolated BB cross HER

CaRAN IR AR TT IR
# X4 : okLeverage. py

from okx import Account
from env import getOkApiKey

apiKey, apiSecretKey, passphrase = getOkApiKey(
"okTestKey", "okTestSecret", "passphrase"

# flag:0 N SLHE; flag: 1 AFHLEL

accountAPI = Account.AccountAPI(apiKey, apiSecretKey, passphrase, False, flag="1")

# instId } 35 X, lever HATFT 54, mgnMode % £ B 2

result = accountAPI.set leverage(instId= "BTC— USDT", lever = "5", mgnMode = "isolated")
print(result)

# 3R [H] 45

#{'code': '0', 'data': [{'instId': 'BTC— USDT', 'lever': '5', 'mgnMode': 'isolated', 'posSide':

.v}], 'msg’: n}

3.3.4 REURE{EE API

B 5 ) VR B 75 B i WebSocket BT 7 535 5L, 28012 3-19.
K319 KSRKRIEERFEE API S

SHAW i) EERVEN # ®
op String = PaA4E  subscribe SN TT 1 3 unsubscribe BRI
args Array I ARE A, 0] LLAL S A TR GE
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gk
T 2R EERVEN # iR
> channel String P BB 1,600 books: IREEZELHE ; index-candle: K ZREHE
>>instType String B FEdm 1 288 spot: AT ; swap: KEEHA

14,5 A SDK By WebSocket 23 dmaide , (LR 0T .

from okx. websocket. WsPublicAsync import WsPublicAsync

%5 2 26, A Python 520 10 HEZE A json B 40T

import asyncio

import json

553 A A I 1) WebSocket i 2, Q1R 82 8 AL 09 URL R hEAS ], 75

SRR I B i Ol

£ 153 4 1 A
"wss://wspap. okex. com:8443/ws/v5/public?brokerId = 9999"
# S 1)

"wss://ws. okx. com:8443/ws/v5/business"

url

#url

WS

await ws. start()

B4 i —

s, it
wmr .

T TR AR E

XSRS

args = []

£55 1 AE IR

{n

argl = {" channel
R LT /l\%‘iiﬁbﬂﬁﬁfﬁiﬁﬂ%éi
args. append(argl)
% 1T, 8 € publicCallback pFi%iH 3 U HE X £ 48

await ws. subscribe(args, publicCallback)

5505 A AR ISCHE 18 KON 1Y PRI I Ak B A 2K G R A B L ARES A

def publicCallback(message) :
msg = json. loads(message)

print(msg)
F W00 TR R B Ak 5 R B 3-16 TR

55 6 2, 38 5 P L B9 B 2 JSON 47 #2075 2l H json AL 1Y json. loads J5 k5%
ey - MR, O (4 IBORE S B L ARAS AT

def publicCallback(message) :
msg = json.loads(message)

SN

"books",

WsPublicAsync(url = url)

"instType" :

Fromase, F AT AR i B A URL AT .

AN TE B 2 BRI A EE— S AE 44 O books B R B BICHE AT TE L A TE
publicCallback pf

PRI IR H WLAZ o 114 TR TR R0 1 AR T B L AU RS

"SPOT", "instId": "BTC - USDT"}
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print("22 5 X", arg[ " instId" ])
data = msg.get("data")

print("SZH {TEA", data[ "ask"])
print("SZH {TEA", data[ "ask"])

“arg":
channel”: "books", //$fEE|
"instId": "BTC-USDT" //3X5%
LS
"data": [
{
“asks": [ //SHRE
[
"67679.3", //Mi&
"10.72036196", //¥&E
"o", //WFBREBX, BEFA
"1 /TR E

2 [ //ERE

"67000", //Mi&
"0.71676353", //¥&
"o, //WFREEN, BEA
"66" //iTHEE

": "1710481219102", //BEEFA EE;
"checksum": -1786287861, //#IH
"seqId": 554117113, //#EFFIS
“prevSeqld": 554117059 // LREEFIIS

B 316 BENRESEERER
7L R gL R U5 ik AL AE

asyncio. run(main())

% 8 2, main PREUHT T Z N I async AR (LI T .

async def main():

559 20 AN TOSN B i 45 g 5 BCHE I, 288 2 1 B PO 30 B £ 1) i o Dot 81 ot 4
T8 B 2 336 T Y A I e — SO R L T S R L B S R R DR O T LA AR ol
A try except J7 ORI S H , XREFR P SO AU I T

try:

msg = json. loads(message)

arg = msg.get("arg")

= I i 5 2 5 A7 A2

if arg is not None and "instId" in arg:
print(arg["instId"])

data = msg.get("data")

if data is not None:
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if "ask" in data:
print(data["ask"])
if "bid" in data:
print(data[ "bid"])
except json. jsonDecodeError as e:
print("JSON f#fiL4EiR ", e)
except KeyError as e:
print (F"§E{H 4% : {e} — the key is not in the JSON structure")

2B B BRI P A5 B R
= X4 : okDepth. py

import asyncio
import json
from okx. websocket. WsPublicAsync import WsPublicAsync

def publicCallback(message) :
try:
msg = json. loads(message)
arg = msg.get("arg")
if arg is not None and "instId" in arg:
print(" 7= 5 ID", arg["instId"])

data = msg.get("data")
if data is not None:
if "ask" in data:
print("3Z 1T A", data["ask"])
if "bid" in data:
print("3Z AT E", data["bid"])
except json. jsonDecodeError as e:
print("JSON il iR ", e)
except KeyError as e:
print (F"4#{H4%1% : {e}] — the key is not in the JSON structure")

async def main() :
# B4 & URL
url = "wss://wspap. okex. com:8443/ws/v5/public?brokerId= 9999"
# 5244 URL
Zurl = "wss://ws. okx.com:8443/ws/v5/business"
ws = WsPublicAsync(url = url)
await ws. start()
args = []
argl = {"channel": "books", "instType": "SPOT", "instId": "BTC — USDT"}
args. append(argl)
await ws. subscribe(args, publicCallback)
while True:
await asyncio. sleep(1)
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if _name == "_main_":

asyncio. run(main())

3.3.5 ZREUK Z##E API

R 5 1 K2R 8508 5 By 20 R0 3R BOTR B 80l 1 07 o8 4 — kR L R [R) =2 &b 2 4 26 10 2508 AN
TR 1A K &4 AL .

url = "wss://wsaws. okx. com:8443/ws/v5/business"

ws = WsPublicAsync(url = url)

await ws. start()

args = []

# 72 5 ID:BTC — USDT

argl = {"channel": "index — candlelm", "instType": "SPOT", "instId": "BTC — USDT"}
args. append(argl)

await ws. subscribe(args, publicCallback)

K 4" h 44 index-candle , J& 11 Al _E i DAL EE 1o, 2675 #3261 18] 49 18] B /& 1min, £

FRI I EDREBE AT [ 1m/3m/5m/15m/30m/1h/2h/4h ] m s& 538 h J& /N,

e ) K LB an il 3-17 ik,

"channel": "index-candlelm", //3fi&#&
"instId": "BTC-USDT" //%&%¢

"'1710480600000" , //FFiARI[E, UNIXESEIBRIZEDEAE

"67761.2", //FFERNE
"67784.3", //BEM1E
"67731.7", //&IEMIE
"67756.1", //WEMNE
ugn

B 3-17 HEER K &HE
SE R Y AR K 2B g A% I T
# {4 4% : okTicker. py

import asyncio
import json
from okx.websocket. WsPublicAsync import WsPublicAsync

def publicCallback(message) :
try:
msg = json.loads(message)
print("##E", msg)
print ("= 5 ID", msg[ "arg" ][ "instId"])
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print("JFELM", nsg[ "data" ]

print("H & M", nsg[ "data" ]

print ("HEKM", nsg[ "data" ]

print ("IN, msg[ "data" ]
except json. jsonDecodeError as

print("JSON f# B4R ", e)
except KeyError as e:

print (F"§E{E 4% : {e} — the key is not in the JSON structure")

async def main():

Hurl = "wss://wspap. okx.com:8443/ws/v5/business?brokerId = 9999"

url = "wss://wsaws. okx.com:8443/ws/v5/business"
ws = WsPublicAsync(url =url)

await ws. start()

args = []

argl = {"channel": "index — candlelm", "instType": "SPOT", "instId": "BTC — USDT"}
args. append(argl)

arg2 = {"channel": "index — candlelm", "instType": "SPOT", "instId": "ETH - BTC"}
args. append(arg2)

arg3 = {"channel": "index — candlelm", "instType": "SPOT", "instId": "ETH - USDT"}

args. append(arg3)
await ws. subscribe(args, publicCallback)
while True:

await asyncio. sleep(1)

" ",

if name == " main

asyncio. run(main())

3.3.6 mmmiHir TE API

BR 5 19T B APT A —A> 3l A [ B S 804 5wl DU & T ia o B A BR 6 R
B AT TR S ARM T RERRK.T B APTH S HULE 3-20.

£320 METHAPIERSH
SHEWR e TEERLEN # i
instId String & 7= ID, il BTC-USDT
tdMode String = LG isolated NiB A, cross 44, cash HIARRILE 4
cey String = LRUE 4 T A
side String & TTERJT ], buy A 3K, sell Jy 32
posSide String Cipis @ J7 1 . long M Z , short =S
ordType String & IT LA market S T A B limit S BR AT B
sz String P ZFCH , AR RE by 5 T A
px String = AL
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55146, A SDK (22 o e AU I

from okx import Trade

52 0 I Gy place_order 7k T i, M i F A SEA G R tdMode=
"cash",ord Type="market" , N px T # =%,

TR ' D A P YN A T3 /(1

result = tradeAPI.place order(

instId = "BTC - USDT", # 22 oy Xt

tdMode = "cash", #RAAMMARES
side = "buy", = LR LA
ordType = "market", £ T A T M
sz="20", £ T H g, H0y & USDT

)
print(" M MM FHRLER", result)

TH)FIRE SR, IR code 2 0, MACER T BT, N 3-18 AR,

“code": "0", //O0RTHIN, 1RIREK
"data": [
{
"cl0rdId": ",
450614895210496", //iTRID
", //BHRTERRcodeno N (KR TR TH
rder placed",

}

1,

"inTime": "1710649835963703", //3X5 FiMXIEBIERETAYRT B
"msg": //IRER

"outTime": "1710649835965446" / /325 A% KENRIET AR E)EE

E3-18 REWHTHHEER
MM~ 525 J5 TS il AU IR

result2 = tradeAPI.place order(

instId = symbol, # 38 5 Xf

tdMode = "cash", # R AT MRS

side = "sell", #3285 5 1a) R sz i
ordType = "market", # 1T HLZE A Ry T B

sz =f£illSz, # N HHCE, Bl BTC

)

print (" MM S2H TR, result2)

EE. RS FEAEANMA USDT 3 BTC, F#£4 3% USDT,. R R % 7 1 &
£ &, 0 A BTC # USDT., F#4 % % BTC,

WK 5 i Bl B s RS A F

# W44 : okNewSpotMarketOrd. py
from okx import Trade
from okx import Account
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from env import getOkApiKey

apiKey, apiSecretKey, passphrase = getOkApiKey(
"okTestKey", "okTestSecret", "passphrase"

E3 F A 28
def main(symbol, sz):
accountAPI = Account.AccountAPI(apiKey, apiSecretKey, passphrase, False, flag="1")
acc = accountAPI.get account balance(ccy = "USDT")
usdtBalance = float(acc["data"][0]["details"][0]["availBal"])
print("USDT 4x%%i : ", usdtBalance)

tradeAPI = Trade. TradeAPI(
apiKey, apiSecretKey, passphrase, False, flag="1" H0 N, 1 NI

result = tradeAPI.place order(

instId = symbol, %225 X}

tdMode = "cash", # A MM s
side = "buy", # K327 R EA
ordType = "market", £ JTHE T N T A 5
sz = sz, # T B8 - 20 4> USDT

)
print (" T MK AT HEER", result)
fil11Px, £illSz = getOrd(symbol, result["data"][0]["ordId"])

print (" ARAM ", Fillpx, "RAHE", £i1152)

result2 = tradeAPI.place order(

instId = symbol, % 385 X}

tdMode = "cash", = S T T

side = "sell", Ay N G s ]
ordType = "market", £ 1T LA AT M

sz = fill1Sz, & T g, B BTC

)

print ("M M I ZH FEAL5R", result2)

fil1Px, £111Sz = getOrd(symbol, result2["data"][0]["ordId"])
print("3Z H A MAE", fi11Px, "M H =", £il1Sz)

= 32 H A U M ol 69789. 4, A8 B S 0.00028657

acc2 = accountAPI.get account balance(ccy = "USDT")

usdtBalance2 = float(acc2["data"][0]["details"][0]["availBal"])
print("ESZJ5 & A):", usdtBalance2 — usdtBalance, "> USDT")

£ LSEJEEF]: —0.02002820535835781 4~ USDT

£ RWITHAR B
def getOrd(instId, orderId):
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tradeAPI = Trade. TradeAPI(
apiKey, apiSecretKey, passphrase, False, flag="1"#0 N 5L#, 1 NI
)
result = tradeAPI.get order(instId, orderId)
print("FREGTH(5 B", result)
£illPx = 0 2 RAE M
£i11Sz = 0 2 A R
for i in range(len(result["data"])):
fillPx += float(result["data"][i]["fillPx"]) # B s i
fi11Sz += float(result["data"][i]["fi11Sz"]) # Bl i &
return fillPx / len(result["data"]), fillSz

if __name _ == "__main__

# N B 20 4> USDT
main("BTC — USDT", 20)

n

3.3.7 TMMRHMHTE API

R 5 T T R T LA S HH 409 tdMode="cash" . ord Type="limit" . px=Z4L M #% .
B Zy T BRA 5 S8 AR IR

# W44 : okNewSpotLimitOrd. py
from okx import Trade
from env import getOkApiKey

apiKey, apiSecretKey, passphrase = getOkApiKey(
"okTestKey", "okTestSecret", "passphrase"

2 1R

def main():
tradeAPI = Trade. TradeAPI(
apiKey, apiSecretKey, passphrase, False, flag="1" H0 MR, 1 AR
)
result = tradeAPI.place order(

instId = "BIC — USDT", # 38 ) X}
tdMode = "cash", Z MMy
side = "buy", #EA
ordType = "limit", # KR
sz="0.01", # it
px = "60000", # M

)
print ("M M RA T HEER", result)

if name == "_ main ":

main()
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T B IR BB 25 5L W code Ay 0, AR T BT, G0l 3-19 FR,

{
ucode": "o",
"data": [

“clordId": **,

"1710654471196251"

=,
"outTime":

}

B 319 BRETHTRHNBER

3.3.8 S4mMAECHEE API

KR 55 5 LT T B 2 A LEBUE A 0 T2 DR SR Ao S b e % 2 A 4 i

SFHACSFC R NS EAE M. £ side ="buy" Jf H posSide="long"; =
side ="sell"Jf H posSide="short",

T I ZSE: ordType="market"; sz ZH AN REKEL. 1 5k =0. 001BTC; px K

ZAL G AN

2R WK 5 22 o X I A SWAP, W 7R X &R 825 A58 5 X & AT i T & i 2 1

RASANF .

result = tradeAPI.place order(
instId = "BTC — USDT — SWAP", £ 38 ) *it
ccy = "USDT", HARIE 4 TR
tdMode = "isolated", # NS
side = "buy", £ 225 77 8 KA

posSide = "long",

ordType = "market", £ T A T M
sz = qty,

)

print("TH M IF I 4R,

FAR TN I M AT

result = tradeAPI.place order(

result)

# @ Jr 1Al long K2, short Ny zs

# N EECE, B2 %R, 1 5k )2 0. 001 4> BTC

instId = "BTC — USDT — SWAP",
ccy = "USDT",
tdMode = "isolated",
side = "sell",
posSide = "short",
ordType = "market",
sz = qty,

)

print ("M I SIS 4R,

result)

= 22 5 %

2 R UE 4 T Fh

BN B

#2325 75 16 9 3%

#5075 17, long 2, short S ff==
£ ITHIE AL T A B

TR, B TR, 13Kk 0001 4> BIC
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NI BK 5 AP i 23 & ARA WA L1106 APL J5 R A HE & H T 5 APT 52317
.G EHFEEC T RS HAE N FZL side ="sell", posSide="long"; F 45 side =
"buy",posSide="short",

AU 2T
result = tradeAPI.place order(

instId = "BTC — USDT — SWAP", # 28 Gy ¥t

ccy = "USDT", H AR IR 4 T AP

tdMode = "isolated", # AN B 6

side = "sell", e A

posSide = "long", £ @)1, long A%, short K25

ordType = "market", # 1T HLZE Ty T

sz = qty, # o8

)
print("H I ¥ ZEIR", result)

F ARSI

result = tradeAPI.place order(

instId = "BTC — USDT — SWAP", # 32 5 %t

ccy = "USDT", # PRIE 4 T

tdMode = "isolated", o Wy B Rt

side = "sell", R AL

posSide = "long", £ Ui, long A2, short K25
ordType = "market", £ 1T B A T M

sz = qty, # ?ﬁt&ﬁ

)
print("Hi i T 2 LR, result)

KR 5y & A TH P i e AR A F

# A4 4 : okNewSwapMarketOrd. py
from okx import Trade

from env import getOkApiKey
import time

apiKey, apiSecretKey, passphrase = getOkApiKey(
"okTestKey", "okTestSecret", "passphrase"
)
tradeAPI = Trade. TradeAPI(
apiKey, apiSecretKey, passphrase, False, flag="1" #0 N3E#&,1 HELIE
)

s ML
def NewOrd(qgty) :
result = tradeAPI.place order(
instId = "BTC — USDT — SWAP", = 25 5 %t
ccy = "USDT", # PRUE 4 i Ff
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tdMode = "isolated", # XN B

side = "buy", # K327 A KA

posSide = "long", # f@ Ui, long AF¥Z£, short K25
ordType = "market", # T BRI A Sy T A B

sz = qty, E=l N5

)
print ("M T 45 R", result)

ATHHF TS
def CloseOrd(qty) :
result = tradeAPI.place order(

instTd = "BTC — USDT — SWAP", £ 28 5 Xt

ccy = "USDT", # {4 A

tdMode = "isolated", # AN B

side = "sell", #3525 1a) R 32

posSide = "long", Z R U5, long NI, short =
ordType = "market", = A1 i By R R =2

sz = qty, # Tﬁﬁ%

)
print("HI M IF 45 H", result)

54T M TR

def main():
gty = "1" £ 1 HgE Rk
NewOrd(gty) = N
time. sleep(20) # fRIR 20s
CloseOrd(qty) £

if _name == "__main_":
main()

3.3.9 S4RMFAE API

RO ITEZEL: ordType="limit",px ZFM AR LI, & EE B A, TN ABELE
B LA A, A R P R
B AR RMIT M AT

result = tradeAPI.place order(

instTd = instId, = oA

ccy = "USDT", # PRUE 4 T Fh

tdMode = "isolated", # AN B

side = "buy", RSN

posSide = "long", = )5 [, long N2, short Jy i =

ordType = "1limit", # 1T HLZE B T A B



98 || PythonXhE 21X 5

px = "63000", # BN AE
sz = qty, e —F#i’:&ﬁ
)
print("RMHMMELER", result)

3.3.10 §#41E&IEIREA API

WK 55 1) 45 29 IR R T AR B S5 A A R B S A Lk A R R R SRR 3-21
£321 REFAMLEARILHRASH

S H 2R il ERBYLER i i

tpTriggerPx String IE 12 fih % A%

tpOrdPx String o 12 #%

(pTriggerPxType|  String B 1R Al AN AL - ast BB O A% - index S 38 B 4%
mark AR ICH

slTriggerPx String P 1145 Ak & A%

slOrdPx String I -0 A%

I Trigge:PxType|  String n IR R AN ST . last g s BT M A% index g 48 B 4%
mark AR ICH %

AR IE AL BRI

result = tradeAPI.place order(
instId = instId,
tdMode = "isolated",
side = "buy",
posSide = "long",
ordType = "limit",
sz = qty, =R AG
px = "63100.0",
# attachAlgoOrds = arr
tpTriggerPx = "63110.0", £ filh & M A%

tpOrdPx = "64000.0", # 12 M0 A%

tpTriggerPxType = "last", & IR & fil & 288 : last R E BT 4%, index S8 £ 4%, mark 45
#10M%

s1TriggerPx = "63000.0", £ il & A A%

s10rdPx = "62000.0", # 1 A

slTriggerPxType = "last", = 1kl & 25 AU last RIS, index IR B %, mark AR
# L&

)
print ("1 A BZEHE"  result)

3.3.11 HEiITHEE API

TG I RE B LA BITT Y S8 R R L 7 A X A AR T B APT FRCA I AT
PAFRAGTT 204 1T BSOS S 1T B PR A5 B, AT 5 R S B¢ 3-22,



