#coding:gbk
"""
================================================================
猎户座量化交易策略 - iQuant版本 V8.0
功能：支持卖单成功后继续提取新的买单，持续高效交易
适配：国信证券iQuant量化终端
作者：猎户座量化交易团队
================================================================

策略核心逻辑：
1. 定时POST调用猎户座API获取买卖信号
2. 解析API返回的JSON股票列表
3. 根据信号执行买入/卖出操作
4. 成交后POST回传交割指令到猎户座
5. 卖单成功后立即提取新的买单信号，持续高效交易
6. 自动止损止盈管理
"""

import json
import time
from datetime import datetime
import urllib.request
import urllib.error
import urllib.parse
import threading

# ==================== 配置区域 ====================
ORION_CONFIG = {
    "appid": "你的AppID", # 替换为猎户座"账号配置"中的AppID
    "appsecret": "你的AppSecret", # 替换为猎户座"安全中心"中的AppSecret
[bookmark: _GoBack]    "cid": 1,  # 1=A股, 2=港股, 3=美股
    "result_column_ids": "4,5",
    "api_get_buy": "http://www.deephunt.com.cn/api/getbuystock",
    "api_get_sell": "http://www.deephunt.com.cn/api/getsellstock",
    "api_exec_buy": "http://www.deephunt.com.cn/api/executeuserbuytrade",
    "api_exec_sell": "http://www.deephunt.com.cn/api/executeuserselltrade",
}

TRADE_ACCOUNT = "xxxxxx"  # 国信量化实盘账号

ORDER_CONFIG = {
    "op_type_buy": 23,
    "op_type_sell": 24,
    "order_type": 1101,
    "pr_type_limit": 11,
    "quick_trade": 2,
    "strategy_name": "猎户座量化策略",
}

# ==================== 循环交易配置 ====================
# 卖出成功后，等待多少秒后重新获取买单
REFRESH_BUY_INTERVAL = 10  # 10秒
# =================================================

MAX_RETRY_COUNT = 10
RETRY_INTERVAL = 60
TEST_MODE = False

# ==================== 时间窗口配置 ====================
# 早盘时间窗口（9:30-9:40）- 执行买入+卖出
MORNING_HOUR = 9
MORNING_MIN_START = 30
MORNING_MIN_END = 40

# 收盘前时间窗口（14:55-14:59）- 只执行卖出
CLOSE_HOUR = 14
CLOSE_MIN_START = 55
CLOSE_MIN_END = 59

# 交易时段（9:30-15:00）
TRADE_START_HOUR = 9
TRADE_START_MIN = 30
TRADE_END_HOUR = 15
TRADE_END_MIN = 0
# =================================================

MARKET_MAPPING = {
    "sz": ".SZ",
    "sh": ".SH",
    "bj": ".BJ",
    "hk": ".HK",
    "us": ".US",
}

class StrategyState:
    def __init__(self):
        self.last_morning_date = ""
        self.last_close_date = ""
        self.pending_orders = {}  # key: instruction_id, value: 订单信息
        self.pending_deals = {}   # 待处理的成交信息
        self.executed_instructions = set()
        self.is_executing = False
        self.last_check_time = 0
        # ========== 新增：循环交易状态 ==========
        self.last_buy_fetch_time = ""  # 最后一次获取买单的时间
        self.sell_triggered_buy_fetch = False  # 是否因卖出触发了买单获取
        self.pending_buy_fetch = False  # 是否有待执行的买单获取任务

state = StrategyState()
# =================================================

def format_price(price, market="A"):
    """格式化价格"""
    if price is None:
        return 0.0
    if market == "HK":
        return round(price, 3)
    elif market == "US":
        return round(price, 2)
    else:
        return round(price, 2)

def convert_stock_code(orion_code):
    """转换股票代码格式"""
    if not orion_code:
        return None
    orion_code = orion_code.strip().lower()
    for prefix, suffix in MARKET_MAPPING.items():
        if orion_code.startswith(prefix):
            code_num = orion_code[len(prefix):]
            return f"{code_num}{suffix}"
    return orion_code

def get_market_from_code(orion_code):
    """根据股票代码前缀判断市场"""
    if not orion_code:
        return "A"
    code_lower = orion_code.strip().lower()
    if code_lower.startswith("hk"):
        return "HK"
    elif code_lower.startswith("us"):
        return "US"
    else:
        return "A"

def is_trading_time():
    """判断当前是否在交易时间内"""
    now = datetime.now()
    current_hour = now.hour
    current_minute = now.minute
    current_weekday = now.weekday()
    
    # 周末不交易
    if current_weekday >= 5:
        return False
    
    # 检查是否在 9:30-15:00 之间
    if current_hour < TRADE_START_HOUR or current_hour > TRADE_END_HOUR:
        return False
    if current_hour == TRADE_START_HOUR and current_minute < TRADE_START_MIN:
        return False
    if current_hour == TRADE_END_HOUR and current_minute >= TRADE_END_MIN:
        return False
    
    return True

def init(ContextInfo):
    """策略初始化"""
    global state
    
    ContextInfo.set_account(TRADE_ACCOUNT)
    
    # 重置全局状态
    state.last_morning_date = ""
    state.last_close_date = ""
    state.pending_orders = {}
    state.pending_deals = {}
    state.executed_instructions = set()
    state.is_executing = False
    state.last_check_time = 0
    state.last_buy_fetch_time = ""
    state.sell_triggered_buy_fetch = False
    state.pending_buy_fetch = False
    
    print("=" * 70)
    print("猎户座-国信桥接策略已启动 (v8.0 - 循环交易模式)")
    print(f"交易账号: {TRADE_ACCOUNT}")
    print(f"AppID: {ORION_CONFIG['appid']}")
    print(f"测试模式: {'开启' if TEST_MODE else '关闭'}")
    print(f"启动时间: {datetime.now().strftime('%Y-%m-%d %H:%M:%S')}")
    print("-" * 70)
    print("【循环交易配置】")
    print(f"  卖出成功后，{REFRESH_BUY_INTERVAL}秒后重新获取买单")
    print("-" * 70)
    print("【时间窗口配置】")
    print(f"  早盘时间窗口 ({MORNING_HOUR:02d}:{MORNING_MIN_START:02d}-{MORNING_MIN_END:02d}): 买入 + 卖出")
    print(f"  收盘前时间窗口 ({CLOSE_HOUR:02d}:{CLOSE_MIN_START:02d}-{CLOSE_MIN_END:02d}): 仅卖出")
    print("-" * 70)
    print("【交易时段】")
    print(f"  9:30-15:00 (循环交易仅在此时间段内触发)")
    print("=" * 70)
    
    # 检查账号状态
    try:
        accounts = get_trade_detail_data(TRADE_ACCOUNT, 'stock', 'account')
        if accounts:
            for acc in accounts:
                print(f"[账号状态] 可用资金: {getattr(acc, 'm_dAvailable', 'N/A')}")
        else:
            print("[警告] 无法获取账号信息，请确认账号已登录")
    except Exception as e:
        print(f"[账号检查] {str(e)}")
    
    print("\n策略持续运行中，将在时间窗口内自动执行任务...")
    print("=" * 70)

def _call_orion_api_post_form(url, params, max_retries=1):
    """调用猎户座API"""
    for attempt in range(max_retries):
        try:
            request_data = {
                "appid": ORION_CONFIG["appid"],
                "appsecret": ORION_CONFIG["appsecret"],
            }
            if params:
                request_data.update(params)
            
            encoded_data = urllib.parse.urlencode(request_data).encode('utf-8')
            print(f"[API请求] URL: {url}")
            
            req = urllib.request.Request(
                url,
                data=encoded_data,
                headers={
                    'Content-Type': 'application/x-www-form-urlencoded',
                    'Accept': 'application/json',
                },
                method='POST'
            )
            
            with urllib.request.urlopen(req, timeout=15) as response:
                response_data = response.read().decode('utf-8')
                result = json.loads(response_data)
                
                if result.get("code") == 1:
                    data = result.get("data")
                    if data is None:
                        return True, []
                    if isinstance(data, list):
                        return True, data
                    return True, []
                else:
                    error_msg = result.get("message", "未知错误")
                    print(f"[API错误] {error_msg}")
                    return False, None
        except Exception as e:
            print(f"[API异常] {str(e)}")
            if attempt == max_retries - 1:
                return False, None
    
    return False, None

def execute_buy_order(ContextInfo, instruction):
    """执行买入指令 - 使用remark传递指令ID"""
    global state
    
    orion_code = instruction.get("Code")
    buy_shares = instruction.get("BuySum")
    instruction_id = instruction.get("ID")
    buy_price = instruction.get("BuyPrice")
    
    if not orion_code:
        print(f"[买入跳过] 指令{instruction_id}缺少股票代码")
        return False
    
    if not buy_shares or buy_shares <= 0:
        print(f"[买入跳过] 指令{instruction_id}股数无效: {buy_shares}股")
        return False
    
    iquant_code = convert_stock_code(orion_code)
    if not iquant_code:
        print(f"[买入跳过] 指令{instruction_id}代码转换失败: {orion_code}")
        return False
    
    buy_shares = int(buy_shares / 100) * 100
    if buy_shares <= 0:
        print(f"[买入跳过] 指令{instruction_id}股数无效: {buy_shares}股")
        return False
    
    market = get_market_from_code(orion_code)
    formatted_price = format_price(buy_price, market)
    
    print(f"\n[买入执行] ID={instruction_id}")
    print(f"  代码: {orion_code} -> {iquant_code}")
    print(f"  价格: {formatted_price}, 股数: {buy_shares}")
    
    try:
        state.pending_orders[str(instruction_id)] = {
            "instruction_id": instruction_id,
            "type": "buy",
            "stock_code": iquant_code,
            "expected_shares": buy_shares,
            "expected_price": formatted_price,
            "order_time": datetime.now().strftime('%Y-%m-%d %H:%M:%S'),
            "status": "submitted",
            "order_sys_id": None
        }
        
        remark = f"INSTR_{instruction_id}"
        passorder(
            23, 1101, TRADE_ACCOUNT, iquant_code, 11, formatted_price,
            buy_shares, ORDER_CONFIG["strategy_name"], ORDER_CONFIG["quick_trade"],
            remark, ContextInfo
        )
        
        print(f"[买入提交] 指令{instruction_id}已提交，remark={remark}")
        return True
    except Exception as e:
        print(f"[买入异常] {str(e)}")
        if str(instruction_id) in state.pending_orders:
            del state.pending_orders[str(instruction_id)]
        return False

def execute_sell_order(ContextInfo, instruction):
    """执行卖出指令 - 使用remark传递指令ID"""
    global state
    
    orion_code = instruction.get("Code")
    sell_shares = instruction.get("BuySum")
    instruction_id = instruction.get("ID")
    sell_price = instruction.get("BuyPrice")
    
    if not orion_code:
        print(f"[卖出跳过] 指令{instruction_id}缺少股票代码")
        return False
    
    if not sell_shares or sell_shares <= 0:
        print(f"[卖出跳过] 指令{instruction_id}股数无效: {sell_shares}股")
        return False
    
    iquant_code = convert_stock_code(orion_code)
    if not iquant_code:
        print(f"[卖出跳过] 指令{instruction_id}代码转换失败: {orion_code}")
        return False
    
    sell_shares = int(sell_shares / 100) * 100
    if sell_shares <= 0:
        print(f"[卖出跳过] 指令{instruction_id}股数无效: {sell_shares}股")
        return False
    
    market = get_market_from_code(orion_code)
    formatted_price = format_price(sell_price, market)
    
    print(f"\n[卖出执行] ID={instruction_id}")
    print(f"  代码: {orion_code} -> {iquant_code}")
    print(f"  价格: {formatted_price}, 股数: {sell_shares}")
    
    try:
        state.pending_orders[str(instruction_id)] = {
            "instruction_id": instruction_id,
            "type": "sell",
            "stock_code": iquant_code,
            "expected_shares": sell_shares,
            "expected_price": formatted_price,
            "order_time": datetime.now().strftime('%Y-%m-%d %H:%M:%S'),
            "status": "submitted",
            "order_sys_id": None
        }
        
        remark = f"INSTR_{instruction_id}"
        passorder(
            24, 1101, TRADE_ACCOUNT, iquant_code, 11, formatted_price,
            sell_shares, ORDER_CONFIG["strategy_name"], ORDER_CONFIG["quick_trade"],
            remark, ContextInfo
        )
        
        print(f"[卖出提交] 指令{instruction_id}已提交，remark={remark}")
        return True
    except Exception as e:
        print(f"[卖出异常] {str(e)}")
        if str(instruction_id) in state.pending_orders:
            del state.pending_orders[str(instruction_id)]
        return False

def _execute_callback_with_retry(instruction_id, trade_type, real_price):
    """执行回写操作"""
    task_key = f"{trade_type}_{instruction_id}"
    
    if task_key in state.executed_instructions:
        print(f"[回写] 指令{instruction_id}已执行过，跳过")
        return False
    
    if trade_type == "buy":
        exec_data = {"id": instruction_id, "realbuyprice": real_price}
        api_url = ORION_CONFIG["api_exec_buy"]
    else:
        exec_data = {"id": instruction_id, "realsellprice": real_price}
        api_url = ORION_CONFIG["api_exec_sell"]
    
    success, _ = _call_orion_api_post_form(api_url, exec_data)
    
    if success:
        state.executed_instructions.add(task_key)
        print(f"[回写成功] {trade_type}指令{instruction_id}, 价格={real_price}")
        return True
    else:
        print(f"[回写失败] {trade_type}指令{instruction_id}")
        return False

def parse_remark(remark):
    """从remark中解析指令ID"""
    if not remark:
        return None
    if remark.startswith("INSTR_"):
        try:
            instruction_id = remark.replace("INSTR_", "")
            return int(instruction_id)
        except ValueError:
            return None
    return None

def order_callback(ContextInfo, orderInfo):
    """委托状态变化回调"""
    global state
    
    print("\n" + "=" * 60)
    print("[委托回调] 委托状态变化")
    try:
        order_sys_id = getattr(orderInfo, 'm_strOrderSysID', 'N/A')
        stock_code = getattr(orderInfo, 'm_strInstrumentID', 'N/A')
        order_status = getattr(orderInfo, 'm_nOrderStatus', 'N/A')
        volume = getattr(orderInfo, 'm_nVolumeTotalOriginal', 0)
        price = getattr(orderInfo, 'm_dLimitPrice', 0)
        remark = getattr(orderInfo, 'm_strRemark', '')
        
        # 匹配缓存中的订单
        matched_order = None
        direction_text = "未知"
        for key, order_info in state.pending_orders.items():
            cached_code = order_info.get("stock_code", "")
            cached_code_clean = cached_code.split('.')[0]
            if cached_code_clean == stock_code:
                matched_order = order_info
                break
        
        if matched_order:
            trade_type = matched_order.get("type")
            direction_text = "买入" if trade_type == "buy" else "卖出"
        
        print(f"[委托] 委托号: {order_sys_id}")
        print(f"[委托] 股票: {stock_code}")
        print(f"[委托] 方向: {direction_text}")
        print(f"[委托] 价格: {price}, 数量: {volume}")
        print(f"[委托] 状态码: {order_status}")
        print(f"[委托] 备注: {remark}")
        
        # 解析指令ID
        instruction_id = parse_remark(remark)
        if instruction_id is not None:
            instr_key = str(instruction_id)
            if instr_key in state.pending_orders:
                state.pending_orders[instr_key]["order_sys_id"] = order_sys_id
                print(f"[委托回调] [成功] 通过remark匹配到指令ID={instruction_id}")
                print(f"[委托回调] 已绑定委托号 {order_sys_id}")
            else:
                print(f"[委托回调] [失败] 指令ID={instruction_id} 不在pending_orders中")
        else:
            print(f"[委托回调] [失败] 无法从remark解析指令ID: {remark}")
        
    except Exception as e:
        print(f"[委托回调异常] {str(e)}")
        import traceback
        traceback.print_exc()
    
    print("=" * 60)

def fetch_and_execute_buy_orders(ContextInfo, session_type):
    """
    获取并执行买入指令（增量获取）
    用于卖出成功后重新获取新的买单
    """
    global state
    
    if not is_trading_time():
        print(f"[{session_type}] 当前不在交易时段，跳过")
        return
    
    now = datetime.now()
    today = now.strftime('%Y-%m-%d')
    
    print(f"\n{'='*50}")
    print(f"[{session_type}] 增量获取买单 - {now.strftime('%Y-%m-%d %H:%M:%S')}")
    
    buy_data = {
        "sdate": today,
        "edate": today,
        "cid": ORION_CONFIG["cid"],
        "resultColumnIDs": ORION_CONFIG["result_column_ids"]
    }
    success, buy_instructions = _call_orion_api_post_form(ORION_CONFIG["api_get_buy"], buy_data, max_retries=2)
    
    if success and buy_instructions and len(buy_instructions) > 0:
        # 过滤出新的指令（未执行的）
        new_instructions = []
        for inst in buy_instructions:
            inst_id = str(inst.get("ID"))
            # 检查是否已执行过（在executed_instructions中）
            if f"buy_{inst_id}" in state.executed_instructions:
                continue
            # 检查是否已在pending_orders中
            if inst_id in state.pending_orders:
                continue
            new_instructions.append(inst)
        
        if new_instructions:
            print(f"[{session_type}] 获取到 {len(new_instructions)} 条新买入指令")
            for inst in new_instructions:
                original_price = inst.get("BuyPrice", 0)
                market = get_market_from_code(inst.get("Code", ""))
                formatted_price = format_price(original_price, market)
                inst["BuyPrice"] = formatted_price
                print(f" 新指令 {inst.get('ID')}: {original_price} -> {formatted_price}")
                execute_buy_order(ContextInfo, inst)
        else:
            print(f"[{session_type}] 无新买入指令")
    else:
        print(f"[{session_type}] 获取买单失败或无指令")

def deal_callback(ContextInfo, dealInfo):
    """
    成交回调 - 核心：卖出成功后触发增量买单获取
    """
    global state
    
    print("\n" + "=" * 60)
    print("[成交回调] 收到成交信息")
    
    try:
        stock_code = getattr(dealInfo, 'm_strInstrumentID', 'N/A')
        trade_price = getattr(dealInfo, 'm_dPrice', 0)
        trade_volume = getattr(dealInfo, 'm_nVolume', 0)
        direction = getattr(dealInfo, 'm_nDirection', 0)
        order_sys_id = getattr(dealInfo, 'm_strOrderSysID', None)
        trade_id = getattr(dealInfo, 'm_strTradeID', 'N/A')
        remark = getattr(dealInfo, 'm_strRemark', '')
        
        # 匹配缓存中的订单
        matched_order = None
        direction_text = "未知"
        for key, order_info in state.pending_orders.items():
            cached_code = order_info.get("stock_code", "")
            cached_code_clean = cached_code.split('.')[0]
            if cached_code_clean == stock_code:
                matched_order = order_info
                break
        
        if matched_order:
            trade_type = matched_order.get("type")
            direction_text = "买入" if trade_type == "buy" else "卖出"
        
        print(f"[成交] 委托号: {order_sys_id}")
        print(f"[成交] 成交编号: {trade_id}")
        print(f"[成交] 股票: {stock_code}")
        print(f"[成交] 方向: {direction_text}")
        print(f"[成交] 价格: {trade_price}, 数量: {trade_volume}")
        print(f"[成交] 备注: {remark}")
        
        # 通过remark解析指令ID
        instruction_id = parse_remark(remark)
        
        if instruction_id is not None:
            instr_key = str(instruction_id)
            if instr_key in state.pending_orders:
                order_info = state.pending_orders[instr_key]
                trade_type = order_info.get("type")
                expected_price = order_info.get("expected_price", 0)
                
                print(f"[成交] [成功] 通过remark匹配到指令ID={instruction_id}")
                print(f"[成交] 订单类型: {trade_type}")
                
                # 执行回写
                callback_success = _execute_callback_with_retry(
                    instruction_id, trade_type, trade_price
                )
                
                # ========== 核心改进：卖出成功后触发增量买单获取 ==========
                if callback_success and trade_type == "sell":
                    print(f"\n{'#'*50}")
                    print(f"[循环交易] 卖出指令{instruction_id}回写成功！")
                    print(f"[循环交易] 资金已释放，{REFRESH_BUY_INTERVAL}秒后获取新买单...")
                    print(f"{'#'*50}\n")
                    
                    # 使用线程延迟执行，不阻塞主流程
                    def delayed_fetch_buy():
                        time.sleep(REFRESH_BUY_INTERVAL)
                        # 在handlebar中标记需要获取买单
                        state.pending_buy_fetch = True
                    
                    threading.Thread(target=delayed_fetch_buy, daemon=True).start()
                    
                    # 立即更新订单状态
                    order_info["status"] = "filled_sold"
                    order_info["actual_price"] = trade_price
                    order_info["actual_shares"] = trade_volume
                    
                    # 从pending中移除
                    del state.pending_orders[instr_key]
                    print(f"[成交] 卖出订单已全部成交并回写，从待处理列表中移除")
                    
                elif callback_success and trade_type == "buy":
                    # 买入成功处理
                    order_info["status"] = "filled_bought"
                    order_info["actual_price"] = trade_price
                    order_info["actual_shares"] = trade_volume
                    
                    expected_shares = order_info.get("expected_shares", 0)
                    if trade_volume >= expected_shares:
                        del state.pending_orders[instr_key]
                        print(f"[成交] 买入订单已全部成交，从待处理列表中移除")
                    else:
                        remaining = expected_shares - trade_volume
                        state.pending_orders[instr_key]["expected_shares"] = remaining
                        print(f"[成交] 买入部分成交，剩余数量: {remaining}")
                else:
                    # 回写失败，保留订单待重试
                    print(f"[成交] 回写失败，保留订单待重试")
                    
            else:
                print(f"[成交] [失败] 指令ID={instruction_id} 不在pending_orders中")
        else:
            # 降级：尝试用委托号匹配
            print(f"[成交] 无法从remark解析指令ID，尝试委托号匹配...")
            if order_sys_id and order_sys_id != 'N/A':
                matched_key = None
                for key, order_info in state.pending_orders.items():
                    if order_info.get("order_sys_id") == order_sys_id:
                        matched_key = key
                        break
                if matched_key:
                    order_info = state.pending_orders[matched_key]
                    instruction_id = order_info.get("instruction_id")
                    trade_type = order_info.get("type")
                    print(f"[成交] 通过委托号匹配到指令ID={instruction_id}")
                    
                    callback_success = _execute_callback_with_retry(
                        instruction_id, trade_type, trade_price
                    )
                    
                    if callback_success and trade_type == "sell":
                        print(f"\n{'#'*50}")
                        print(f"[循环交易] 卖出指令{instruction_id}回写成功！")
                        print(f"[循环交易] 资金已释放，{REFRESH_BUY_INTERVAL}秒后获取新买单...")
                        print(f"{'#'*50}\n")
                        
                        def delayed_fetch_buy_legacy():
                            time.sleep(REFRESH_BUY_INTERVAL)
                            state.pending_buy_fetch = True
                        
                        threading.Thread(target=delayed_fetch_buy_legacy, daemon=True).start()
                        del state.pending_orders[matched_key]
                    else:
                        print(f"[成交] 回写失败，保留订单待重试")
                else:
                    print(f"[成交] [失败] 未找到匹配订单")
            else:
                print(f"[成交] [失败] 无法匹配订单")
        
        print(f"[成交] 成交明细: {stock_code} {'买入' if direction == 48 else '卖出'} {trade_volume}股 @ {trade_price}")
        
    except Exception as e:
        print(f"[成交回调异常] {str(e)}")
        import traceback
        traceback.print_exc()
    
    print("=" * 60)

def process_morning_instructions(ContextInfo, session_type):
    """早盘处理 - 获取买入和卖出指令"""
    now = datetime.now()
    today = now.strftime('%Y-%m-%d')
    
    print(f"\n{'='*50}")
    print(f"[{session_type}] 开始获取指令 - {now.strftime('%Y-%m-%d %H:%M:%S')}")
    print(f"[{session_type}] 模式: 买入 + 卖出")
    
    # 获取买入指令
    buy_data = {
        "sdate": today,
        "edate": today,
        "cid": ORION_CONFIG["cid"],
        "resultColumnIDs": ORION_CONFIG["result_column_ids"]
    }
    success, buy_instructions = _call_orion_api_post_form(ORION_CONFIG["api_get_buy"], buy_data, max_retries=2)
    
    if success and buy_instructions and len(buy_instructions) > 0:
        print(f"[{session_type}] 买入: 获取到 {len(buy_instructions)} 条指令")
        for inst in buy_instructions:
            original_price = inst.get("BuyPrice", 0)
            market = get_market_from_code(inst.get("Code", ""))
            formatted_price = format_price(original_price, market)
            inst["BuyPrice"] = formatted_price
            print(f" 指令{inst.get('ID')}: {original_price} -> {formatted_price}")
            execute_buy_order(ContextInfo, inst)
    else:
        print(f"[{session_type}] 买入: 无有效指令")
    
    # 获取卖出指令
    sell_data = {
        "sdate": today,
        "edate": today,
        "cid": ORION_CONFIG["cid"],
        "resultColumnIDs": ORION_CONFIG["result_column_ids"]
    }
    success, sell_instructions = _call_orion_api_post_form(ORION_CONFIG["api_get_sell"], sell_data, max_retries=2)
    
    if success and sell_instructions and len(sell_instructions) > 0:
        print(f"[{session_type}] 卖出: 获取到 {len(sell_instructions)} 条指令")
        for inst in sell_instructions:
            original_price = inst.get("BuyPrice", 0)
            market = get_market_from_code(inst.get("Code", ""))
            formatted_price = format_price(original_price, market)
            inst["BuyPrice"] = formatted_price
            print(f" 指令{inst.get('ID')}: {original_price} -> {formatted_price}")
            execute_sell_order(ContextInfo, inst)
    else:
        print(f"[{session_type}] 卖出: 无有效指令")
    
    print(f"[{session_type}] 完成")
    print("=" * 50)

def process_close_instructions(ContextInfo, session_type):
    """收盘前处理 - 只获取卖出指令"""
    global state
    
    now = datetime.now()
    today = now.strftime('%Y-%m-%d')
    
    print(f"\n{'='*50}")
    print(f"[{session_type}] 开始获取指令 - {now.strftime('%Y-%m-%d %H:%M:%S')}")
    print(f"[{session_type}] 模式: 仅卖出")
    
    # 只获取卖出指令
    sell_data = {
        "sdate": today,
        "edate": today,
        "cid": ORION_CONFIG["cid"],
        "resultColumnIDs": ORION_CONFIG["result_column_ids"]
    }
    success, sell_instructions = _call_orion_api_post_form(ORION_CONFIG["api_get_sell"], sell_data, max_retries=2)
    
    if success and sell_instructions and len(sell_instructions) > 0:
        print(f"[{session_type}] 卖出: 获取到 {len(sell_instructions)} 条指令")
        for inst in sell_instructions:
            original_price = inst.get("BuyPrice", 0)
            market = get_market_from_code(inst.get("Code", ""))
            formatted_price = format_price(original_price, market)
            inst["BuyPrice"] = formatted_price
            print(f" 指令{inst.get('ID')}: {original_price} -> {formatted_price}")
            execute_sell_order(ContextInfo, inst)
    else:
        print(f"[{session_type}] 卖出: 无有效指令")
    
    print(f"[{session_type}] 完成")
    print("=" * 50)
    
    # 收盘后清理残留订单
    if len(state.pending_orders) > 0:
        print(f"[清理] 发现 {len(state.pending_orders)} 个残留订单，正在清理...")
        state.pending_orders.clear()
        print(f"[清理] 已完成清理")

def check_and_execute(ContextInfo):
    """检查时间窗口并执行任务"""
    global state
    
    if state.is_executing:
        return
    
    # ========== 处理延迟的买单获取 ==========
    if state.pending_buy_fetch:
        state.pending_buy_fetch = False
        state.is_executing = True
        try:
            fetch_and_execute_buy_orders(ContextInfo, "循环交易(卖出触发)")
        finally:
            state.is_executing = False
        return
    
    now = datetime.now()
    today = now.strftime('%Y-%m-%d')
    current_hour = now.hour
    current_minute = now.minute
    current_weekday = now.weekday()
    
    # 周末不交易
    if current_weekday >= 5 and not TEST_MODE:
        return
    
    # 测试模式
    if TEST_MODE:
        state.is_executing = True
        try:
            process_morning_instructions(ContextInfo, "测试模式")
        finally:
            state.is_executing = False
        return
    
    # 早盘时间窗口 - 买入 + 卖出
    if (current_hour == MORNING_HOUR and 
        MORNING_MIN_START <= current_minute <= MORNING_MIN_END):
        if state.last_morning_date != today:
            print(f"\n[时间触发] 进入早盘时间窗口")
            state.is_executing = True
            try:
                process_morning_instructions(ContextInfo, "早盘")
                state.last_morning_date = today
            finally:
                state.is_executing = False
        return
    
    # 收盘前时间窗口 - 仅卖出
    if (current_hour == CLOSE_HOUR and 
        CLOSE_MIN_START <= current_minute <= CLOSE_MIN_END):
        if state.last_close_date != today:
            print(f"\n[时间触发] 进入收盘前时间窗口")
            state.is_executing = True
            try:
                process_close_instructions(ContextInfo, "收盘前")
                state.last_close_date = today
            finally:
                state.is_executing = False
        return

def handlebar(ContextInfo):
    """主循环 - 持续检查"""
    global state
    
    # 限制检查频率（每5秒检查一次）
    current_time = time.time()
    if current_time - state.last_check_time < 5:
        return
    state.last_check_time = current_time
    
    check_and_execute(ContextInfo)

def position_callback(ContextInfo, positionInfo):
    pass

def account_callback(ContextInfo, accountInfo):
    pass
