na

Xele-Tradef}48

Xele-Trade 2/ WMFTHIETFPGA, M EIRNERZ RS , MEITERIENFPGARURERAS , B8
PRORIONLIEE | IREREERNETEE ;| RIS, PRERALRIE. EEXE5ENM
Rl ELESTIENS R B R AR,
ZXERIERRZ B R FiXele-TradefS R EERFM , TIRHEAPIINEEREFERIRE , BREREFAE
FimfERr(Client Program)iSiBAS R,

TraderAPIfg7}

TraderAPIFEF5Xele-Trade#{TiB(S., 1BITAPI , IEETUASB NG ( SHFE , CFFEX, INE,
CZCE, DCE ) KiERFIES | SREHENNIESNRZNSEIR.

TraderAPl 2—1MNETF C++A938E |, B ERY BEERMENEORSTI SR 28, KA
RISz LAxele-futures-trader-api-linux-REAS.tgz f54% , BA0SUHNT -

X2 %88
include/CXeleTraderApi.hpp APISLIZM4, BN T BRI 19O
include/CXeleFtdcUserApiStruct.h TENX T REIZORISEEEREE
include/CXeleFtdcUserApiDataType.h ENX T ERZRINFERRIZEEY
libXeleTdAPI64.50 Linux 64 IHRAHIAPIZNZ
userdemo.cpp userdemor~BIFRRFRTRAES S
config_userdemo.ini userdemo~HIFEFFRIBCE X4
Makefile Userdemo A2 FFaIZmIES 1
TraderAPIEZITEH

HRIARIEZEE T Linux 64(HRMERFAINRA | BIENSEE soSUFFN.h3TE ;

EIERE W RE /AP LR 7R XA —EEAPIEE2%E | 1BAPISIEIEIZ R E IS
£, HICREEBIIEIEENENEN , LHATFEX I —REES /AT R, izl xeleapi-
year-month-day-hour-minute-second.coredump ( #if¢lieleapi-2020-09-11-16_46_02.coredump ) ,4£8E
Fcodrdump XA VRFARAII8G ,

TraderAPIEHREIFIZET
BIFHRE,

Xele-TradeRGFFIBRNBINEZETE MEIVERN | BIWRIUSCIR LR EERN SR TENAGI £
EREITRIERM | MiEBRMRIFAREIRR.
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XiEEITET

SHEBTVEZ SRR TN ARENERK. ZEREEERGREAINE | FE T, Flank
B BF. XMEMESEBENER/RSREIER.

BEIE

EETHERIEEERAENHARAHINER | fIIRREHRSE.
BIFVESFINSANERA—EFERRAN——XER. BHER , — MNEEEF I REESTAE
BRI AR, —METUET RSB AT LAES N A RRNEEPEE. t— SRS | FER
BER, MR BB,

#UER
RIS RIS

o YHEEIHURR : IZE N iEEURR.
IHESIER : 2— " WEEER  BRREEKR , BaRARRNE. BEREALHFHERIR
. RERFHIER | HELERSEE | ERISIETRESER.

o FABEIRS : IZE FSUFAEEIETR.
IWBHIER : R RRER  TERESRREMRXEAF IR | B8 RRBRIREFTA
BRIAE. BERFEIE  WEHIERSEE | MaIEIETRESEX.

gk E=pSichilba g

Xele-Trade RREBEIFRATIEIRWARISS |, FLASREIRZHEXEIERRARBEER | 518
BXRAFRAE DR |

o RHRERER : BFRRZIEFFMERAEXREIER  F 7T WEBER FAXESIRRIIFAEE
TERX THRAEEIRR. RIS IEFAIREAIEKR, IREANML, REEHRS ;

o EEHIER : BRERIEFFMERIEXREIER  SF T WHEBEX FTHESER ; flus
LEEEEFINEIEK. BN ;
By -

HIE RHNEA TR HTEAE , IS5 ﬂf?L&EXﬁé%ﬁﬁam(ﬁﬁ&%@%kﬁﬂEVL) V=7 gz
BB BT (REIRE ) . U , B FEIRNMN 5K T it T FIF X 0
BIEIDET, , A BT, BIEERET , BRSPS A Aozt

TraderAPHEZEB B 2% BH
YiEmEifR O es

TraderAPIRMH T 2285200 , H5l8CXeleTraderApiFiCXeleTraderSpi,

/177K

int CxeleTraderApi: :RegXXX(
cXeleFtdcxxXField *pRegXXX,
int nRequestID)

/// /1B

void CXeleTraderSpi::0OnRspXXX(
cXeleFtdcxXXXField *pRspXXX,
CcxeleFtdcRspInfoField *pRspInfo,
int nRequestiID,

bool bIsLast)


af://n36
af://n38
af://n40
af://n41
af://n47
af://n55
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IZIETVAITERIEOLARegXXX , ONRspXXXKana, ZEILEBAPIRIRegXXXF L FIRRAINRequestID
B9IEK , FEONRspXXXREISBRAINRequestI DAYIIRILESR,

1iERIEOSEGRA
EOBFR : RegXXX

* pReqXXX : iEKAISEEEIIEET
e nRequestID : HEFPEEANERITR , SIRKEL

2. IR O SE0588
EORBFR : OnRspXXX

* pRspXXX: NFRSHISEEDIATEET

* pRspinfo : RspinfoRnEE5RE, , @B ErrorlDFIErrorMsgRIRIZRIFKAVRZS

® nRequestID : NRAYEKID

* Dbislast : ZWXIEKRIDERMMNTSEE , BI—RIBNRSH | ZIBNEIEREFT WS XIER | Rl
IR ERNARE—XER

AEIEEORE

void CXeleTraderspi: :onRtnxXXX(CXeleFtdcXXXField *pXXX);

/// /8

void CcXeleTradersSpi: :OnErrRtnXXX(CXeleFtdcXXXField *pXXX,
cXeleFtdcRspInfoField *pRspInfo);

ZHEAEFEIEZOLAONRINXXX, ONErrRINXXXSEESS | 1 BIZERIE FE BN R FAS R BRI BN
NFAERENR.

1A EBE R AEO SRR
O : OnRtNXXX

o pXXX : fENAYEREIEEIEEIET

2 SERBHRLE OISR
$ZOEFR : OnErrRtnXXX

o pXXX : fENAYEAEIEEIEEIE

* pRspinfo : FHIRFBIFFEIRER

TraderAPhHE{THF
TIERTE

BEFIRIEERZRANRETRED 21MMMER : IR BRFAITIEERBMER.

IRILRER

EVIRINER | Xele-TradedeZRX Z R ARRIFEF AN LR ¢

e CreateTraderApi(): SREXFTFRRIAPIRISIEST ;

o egisterSpi(): EMFAF4AE CXeleTraderSpifI BB F IS AL ;

* RegisterfFront(): IRESEA AP ZEE R E SR RIEEEZR AR O LR BRIt
RHEEERYIPFIport , 8= <protocal>://<ip_address>:<port>", #l"tcp://127.0.0.1:8080" ; B4
AIBERRBRIFINS.2.6 51 ;

* RegisterChannelBlock() : IRERPEIRERZF/AMEZE/AFEEE , FENGIEA. FMREN
&, BUARIFEE;
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* Init(): ¥IBEEFHERR, WRATARERERRL) , SpiRJOnFrontConnected ) 24KIER ;
REUCE : APIFISRILITAE ¢

/* WIERE */
cxeleTraderApi* pTraderApi = CXeleTraderApi::CreateTraderApi();
CSimpleorderManager som(pTraderApi);
pTraderApi->Registerspi(&som) ;
pTraderApi->RegisterFront(g_FrontAddress_str, g_QueryFrontAddress_str,
g_LocalAddress_str);
/% BB @E TR SRR, A EHEREAEERHAInTtR BT RE */
pTraderApi->RegisterchannelBlock(1);
/% B PR T R S A M G AL/
pTraderApi->Init();

IaEE RRER

EINEEEBME , BEFinEF LUERAARRZOFANERE | 20 - ReqUserLogin,
ReqOrderinsert & , [ERTFAFPFEELESPI[EERELGKENEN EIREE.

B -

APl IEKATIIN E80TEE79 NULL [ AP &KX AN IR [EIEE *pRspinfo #AErrorID , 07 IE
7, BtbFriEiR , 1FE iR miia S E N R HIE 55145,

FEUEES - TheETE AR EIEREL

/% B AT AR G LR S, ESPIRIEEELE A B pR A, R B S SR AT B AR AE
virtual void OonFrontConnected()
{
example_ReqUserLogin(&login_info);
/% B REE/
m_pTraderApi->ReqUserLogin(&login_info, 1);

}

Tiexi=

EFinte P ZRlin Z BHNBEREHAPI TIEERRERMN |, ERimfeF 2/ MFEANEEER
BRIRELE | TEEERREERNGIEZKEIRAPINERES ;

APIUEEERR | TERUEIPEFIRFIESEVOBE ;

APIEHRL ISR | TERRWFIIEES RARIRZ EHREEE ;

APITANNELTR | TERIRAAPIRYREMEREATUALIR ;

Hrh R 5 EHRAMR LA E RN R EAE ST PR E . BIKFENS.2.9 RegisterWorkerAffinity
7%,

EiEigh -

1. iCXeleTraderApiFlICXeleTraderSpi lRHIIE LM ELEFEZLHI, = 1\257E /a7 /9557 CXeleTraderApi
LR RIEIEKEATIFH

2. BT RGS Pl [EEERE 7 B R R FEFE A , XI4RSPI Bl IEZE TAPI BB 8/ElH 355 [EIHR 4 FE
LFE , 1R FNNZL P FEIE BN IS LRI,

1B

Xele-TradefE &R AR —ER BN EIRRINRZ M7 B RE OB S E Pk 4HFER , APHBRTE
Y AR OB SCR4ERFHER ( [AIFRJ96s, #BRIRIIEIN60s ) | APIFIMEERSZERYIOBR RSB a4
P TEAPTH.

EE
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APIZERXele-Trade-FuturestER RS , MRHIBREFRT , SEAEEZE. BXEENERER
100ms , BESRYEIERTE)EIFE9200ms, 400ms, ... , EERKNEFE32s. SRAEEREN600K,
WNRAPITEFRE , E=IX9600IKATLEMINGENEE , NIFIEEE,

Ui B2 SCRYE ALl

FAF B X ImN A RRYT5 A I — N 29 CXeleTraderSpiF2E |, FH{EMARegisterSpilE 1 £

AP| , BRREIZI3.2 1918 NEE. ECXeleTraderSpi[ElEESEHERMELC OnPackageStart()F
OnPackageEnd() , #1594 ( topic , sequenceNo ) , FIFIBEXIFIFWEI T topi KRB |, 1ZimHYm
S&sequenceNo, FrERIEZRERIMAIEOIYSEERZBEARONPackageStart , FERIEATEETER
OnPackageEnd,

EUCES - AR AYENE L

/% AR B N (1R W 4 S [ U Ak BE R A5 /
virtual void OnRspOrderInsert(CXeleFtdcInputOrderField *pInputorder,
CcxeleFtdcRspInfoField *pRspInfo, int nRequestID, bool bIsLast)
{
if (pRspInfo->ErroriD != 0)
{
/% BB H R S R A SR AR * /
exit(pRspInfo->ErroriD);
}

else

{
/% PEU R IR N S AL FR AR * /

TraderAPIEARIE{Ei1R BB

TraderAPIfIXele-TradetEERAIEEREFECIE | Btz EREL. RERERE. EiTE(E.
TraderAPIFIIE B RSN BMEB R ERIEN FE R,

PR EEEITAPIIReqUserLoginiZOEFIER RS RINEA I LAVAAEReqOrderInsertai&
ReqOrderActioniZ [ THRIBEIRLE,
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HPERF Xele-Trade-API Xele-TradeFutures
| | |

A HaPT - .
e > EIRRE EIRIEE (1)
Rl B R R EE (0P
| | |
I BRE I |
AT A > ERERAE X
- ) B RS,
ZRitTE ) BRI < S
I
RREEE > EEEEE WS
s buE _ REEDRES (7).
) BREER <
sk
> RS -
i N o
o | TS

F 3

BRI

taMEIERER | BiRlABIgEOReqUserLogin#HHTERIEXK T, JAONRspUserLogin[EE#E A4k
HERMN , REERAINEZ TSR, SRENE | ENRRSRiEE AR —HEREHE
(IEBRWZZFMER ) fiClientindexfllToken(5R , AFIRMBEEERSZES.

EEih -

1. MIRIEEEXRZHITIRTL ( ZSFIR ARG ) | BiE—2AClientindex flIToken & LA
£, B_HAERHR ; BtERRRE—AIEE (Token 071 27 A5XE )

2. FBFERIIER , 16EREEFHEERKREEHRONRnHistory Order 715 LA EIHR
OnRtnHistoryTrade , &L EEHRIEICHE , T =uR[EIERIM7E#HZONRspUserLogin,

3. HEEFPE it EEH A EER , IATAPI Bl EREH LA EEN , HTFREDL
ZK[EI)EZ E/EAPI 7 S EIEERIBIAEL] , LA BT LA 5L 7K EEH = ]0nRtnHistory Trade £J
OnRtnHistoryOrder B 7K BB ENETE

4, FBFEREGERE , AEEE B oken URBLIFE , T aJ LA TIRBIEIEIE

HIRES - APER

/¥ HAPIS X G G EIAEEEERE, &5 umiET A L TSR */
virtual void onFrontConnected()
{
example_ReqUserLogin(&login_info);
m_pTraderApi->ReqUserLogin(&login_info, 0);
}
/¥ MR FmEF KBS FRW R, EITESWIAE, BRI SRR R %/
virtual void OnRspUserLogin(CXeleFtdcRspUserLoginField *pRspUserLogin,
cxXeleFtdcRspInfoField *pRspInfo, int nRequestID, bool bIsLast)
{
if (pRspInfo->ErroriID != 0)
{
/% EFAER B P */
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exit(pRspInfo->ErroriD);

}

else

{
JFE G SR AL IR, 0 AR S BT (R AT IR R A A /
m_exchange_num pRspUserLogin->ExchangeNum;
m_client_index[0] pRspUserLogin->ClientIndex[0];
m_token[0] pRspUserLogin->Token[0];
m_client_index[1] = pRspUserLogin->ClientIndex[1];
m_token[1] pRspUserLogin->Token[1];

=31 Ok
= Fima] LUREEENENAEEBXIRAIReqQryXXXE TN , XMAIONRspQryXXXIIAHEASA
EEXIAER.
B TR -
*. QRESF T —REREERE A8 T T —RES , BURspinforh&iR[E|Errorid=2044EE 187K
BRRISEIR ;

2. MRENETHREESMINEE , WEERFALSBREPinAIES N MARAIRY , ZFPEILUR

EImR FblsLastFEREB NtrueRAIMET IRE—MIMNIRX ; *

BIRES - AR ES -

/% AR IR %/
void ReqQryTrade(size_t trader = 0)
{
CXeleFtdcQryTradeField qryTrade;
memset (&qryTrade, 0, sizeof(CXeleFtdcQryTradeField));
snprintf(qryTrade.AccountID, sizeof(qryTrade.AccountID), "%s",

g_AccountID_str[trader]); /* BRPE %/
strcpy(qryTrade.InstrumentID, "cul705"); /* E4RE */
strcpy(gryTrade.TradeID, "233"); /% AT ¥/
m_pTraderApi->ReqQryTrade(&qryTrade, 1); /* #ifjifRk */
3

/% FRACHA IR */
virtual void OnRspQryTrade(CXeleFtdcTradeField* pTradeField,
cxXeleFtdcRspInfoField* pRspInfo, int nRequestID, bool bIsLast)
{
if (pRspInfo->ErroriD != 0) {

PRINT_RSP_ERR(pRspInfo); /% B RN AR */
exit(pRspInfo->ErroriD);

} else {
PRINT_RSP(pRspInfo); /% BRI %/

}

REpIiE
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TradeAPT Hz2le-Trade Exzchange

—_——————e—e— e e ey

l_ | - 1 |
. _ |
| IBERIEH - ReglrderInsert o .
: . = :}Eilﬁjﬁ Reqlrderinzert . :
| {EEImE; ¢ OnRaplrderInzer g HE—: l
: < {RENRIR : OnReplrderInzart < P t ﬁ?ﬁg%ﬁ%ﬁ%ﬁﬁﬁﬁ :
=y £ H |
I : nlrder
: ) 1R [EHRE: OnRtnlrder -l {REEHE: OnRinrd :
* N . |
: P AiZr [ : OnRtnTrade = FLZE[ER: OnRtnlrade :
!_ - P ___ . S I
| |
[0 0 e e T o T T e T e T T e Tt T e T e Tt T Tt ] e e e T e T Tt e T T T e ot I
| |
: {ZEEH 1 RealrderInsart = |
v |
| |
| mET:
: . {BENEE: : OnRsplrderInzert BB ESRE i
: L B2 [EHR: OnFrrRtnOrderInsert :
| I |
o F-——————— - R e et 1
S - - - - - - - - - - A _________________
I | | N

?Eﬁlﬁ;ﬁ ReqlrderInzert o
h #E%ﬁ:ﬁ Feqlrderlnzert

-

B 1REENE Gz : OnRsplrderInsert "

wE=:
EREREE TESHRE. B

|

|

l

|

| 1REENE Rz OnReplrderInsert :
I i BRI j
|

|

|

|

|

|

. HiE i OnErrRtn0rderInzert
R [EHE: OnFrrRinlrderInzert <+ PRI EHR: On Torner neer

W EERTR  REMREEES DR=MIZR.
HREPRGHR TR

o REPHIAE | {EE RS ESRERENINONRspOrderinsertiR3 ;
o HIRRKBEIESRAHERZFAINIZNT , IBERRFEH S KIEBIREIRONErrRtnOrderinsertiR3;
o LIRBEINFEANRZAE | IREKEAMHTIRESEZM |, EERFEHSREIRBEBIRONRINOrderik

X;
o HIREINANRZFIRE | IREREAMTAIKLE , IERRSESKIENZEHRONRINTradeiRX ;
REERIRSER :

o IREARTREE4HPRIBASFERAOrderLocalNoF10OrderSystemNo,

o 7EiREAIEKAIReqOrderinsertEZSERIEEIATFERH , OrderLocalNo2FF B S EEAR AR
S (EBiaiEsg )

o TEIREANIRAIONRspOrderinserti S EHNEEIARFERF , OrderLocalNoZIEEERAIREILSFF
HNECEERRRARS ; OrderSystemNoZIEERAERNRERIRBERS | ZHSBEARHT
ERRE—IkIE.

o FAMREERRAIONRINOrderiZOSHBIGEAAFERS , OrderLocalNo2FFHCEERARS |
OrderSystemNo 2EERAERIIRERS ;

o FERRERRAIONRtNTradeZz ASEIIEIRFELF , OrderLocalNoZFEF B EENIRERS |
OrderSystemNo RIESRARLEMHHRERS ; Tradel DEZZBATEMAIALIZIRS ;

s -

IREEK - B EVEEReqOrderinsert 87, 1HE 7 H CHI#RE /S 0rderLocalNo=0001 , #ZEE0H
Ji7 . FFONnRspOrderinsert HR [ H CHIRE SRS 0rderLocalNo=0001 , HEFREHEES £
HIR AR E I SOrderSystemNo=000009 , HIRBFH{TH#IEREE , £40(EfFOrderSystemNo ,

ABIEES - RN



/% RN/
/% SRR G A, AT LSRN EE 5 B AT R N/
for(i = 0; i < m_exchange_num; i++)
{
memset(&order, 0, sizeof(CxeleFairInputorderField));
example_makeup_order(&order, 0, m_client_index[i], m_token[i]);
sleep(2);
/% AR A O TIRE %/
m_pTraderApi->ReqorderInsert(&order, 1);

}
3
gtz
TradeAPI Xele-Trade Exchange
] - Y ___
i | | | |
' B iEk i '
154 : Reqlrderdction . .

: Ll ﬁ[ﬁﬁ}_}? : ReqOrderAction :
I > |
| . My : OnRsplrderdction b5l |
: B EIEEN@RY : OnRspOrderdction < fi SR v Efﬁj'lil_ﬂ?*ﬁ‘hfﬂx% BREd :

+
| EHI i |
ﬁi@fﬁ : OnRtnlrder |
: ” ﬁi@?ﬁ : UnRitn0rder < |
| - |
| |
e - ] |

T 1 r
pEEaee e R . _{______________________'i
|
. |
: ﬁﬁﬁ* RegqlrderAction . |
- P |
: |
| == :
: | miﬂrﬁjﬁ : OnRsplrderiction E}I{E *Lﬂ#ﬁ/_\ﬂ}l |
[ |
|

|
: » $B1%[OHR : OnErrRtnOrderAction :

| +
|
L____ -y ______________ F—-— - __ 1

| |
R [ i 1
#1859 : RegOrderAction N
Lt 15:4<: RegOrderiAction
REiER
. M@ : OnRspOrderAction mE=:
BIENERY : OnRspOrderiction < TSR P A T SmRE, 8

%ﬁ'\l; @fﬁ : OnErrRtnOrderAction
IP5y=] . ~ )
» $81=[OlR : OnErrRtnOrderAction

! I
| |
| |
| |
| |
I | :
I ¢ AT BRI |
i :
| |
' I
I |

LB BERREEERS DR=MZ=R,
HERROIR ISR

o FEWFIAS , EERRE KX ENTROnRspOrderActioniigX ;

o LHBERBIERRRAFERZNNER , B RFAERXEIREIRONErRtnOrderActioni
X;

o LBEBRINANRZE . BERAEAIMERIRSEN , BERFEHSKEREREHRONRtNOrderiR
X ;

HeappSEE
BEARTEEMPR A S A ActionLocalNoF10rderSysNo,

o TEIEATEKAIReqOrderActiontE IS EIEEHIAFERF , ActionLocalNo2FEF H S &R
S (EBiEEiBE ) , OrderSysNo@XI R AFRENIN FOnRspOrderinsertiRBINE AR BRS
OrderSystemNo ;

o TERIEANERIAIONRspOrderActioniE 1S EHIEIRFER F
ActionLocallD BIEEERRERNTNHENRERRS ;
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ActionLocalNo2tEEEAREIFHBEEKRHAFEH CEEIEERRS ( }MReqOrderActionsEy
ActionLocalNo ) ;

OrderSystemNoZ2E& R FIREILS AP MR BERES RAIRERS ( XIAL
OnRspOrderinsertdAYOrderSystemNo ) ;
OrderLocalNo@tEEREAREILSAFHIXIMAYRENEF B CEEINRERS ( XI
ReqOrderInsert#fJOrderLocalNo )

FERERERAIONRINOrderEZOSHINEIIATF RS , OrderLocalNoFIF B CEEIREMRS |
OrderSystemNo 2EERAERIHERRS ;

771

HREIEK - I EVgEReqOrderinsert 7, HE 75 CHIHRE#OrderLocalNo=0001 ;

FREENENY - ZEFONRspOrderinsert HKREIHEF H CHIRE S SO0rderLocalNo=0001 , 75
R[EHE G LI R TR E S S0rderSystemNo=000009 ;

FBEIEK - JEfFReqOrderAction 7, HHE 7 HCEFEREEfmSActionLocalNo=0003 , L{REIERT
7475 0rderSysNo=000009 ;

BN © ZFONRspOrderAction 47 , 1R[] 7 HEFH CEFERIEIE S SActionLocalNo=0003 | 1EEFR
T RHIEIE RS ActionLocallD=0004 ; X /HIHREHIR S 0rderSystemNo=000009 ,; Xf
MR ERIE H O EPEATHRE S *OrderLocalNo=0001 ,

ABURES : BEIEK

/% WRGERAL G, T UM SRS AE 5 Bl AT H e < /

for(i = 0; i < m_exchange_num; i++)

{
memset(&action, 0, sizeof(CXeleFairorderActionField));
example_makeup_action(&action, 0, m_client_index[i], m_token[i],

m_ordersysno[i]);

m_pTraderApi->ReqorderAction(&action, 1); /*f M APTZI1%/
}

TraderAPI3EOZ== 1% B
TraderAPHE[O 3
JENkS3iEO

1.TraderApidEdks3iEO]
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- {ME S EOH% i5t8H

SoEEREO CXeleTraderApi:: CreateTraderApi BIEAPIXGS:

i EHRETREO CXeleTraderApi:: GetVersion SREHRIAPIRARAS B

HipEHIE RO CXeleTraderApi: Release HERAPINTS:

Ao EHREEREO CXeleTraderApi:: Init VI EIERE

Ao EHREEREO CXeleTraderApi:: Join S(SRRRE

EMEEEO CXeleTraderApi::RegisterFront SERERE b

EAEEEO CXeleTraderApi:: RegisterSpi SR ERER S

EARETEREC] CXeleTraderApi:: RegisterAuthentication SEAHERED

EMEEREO CXeleTraderApi::RegisterWorkerAffinity SERMEOLREEIY

M ETREO CXeleTraderApi:: RegisterChannelBlock EEEEEE M
2.TradeSpidEIksEiENO

EOXE  EOSE 1568

W& 1LE S CXeleTraderSpi::OnFrontConnected L= Pum R DIEE N T N AT 4R A

RI4iERE  CXeleTraderSpi:: OnFrontDisconnected HEFimk AW R W

R [EE CXeleTraderSpi:: OnPackageStart R [EEFFE

R[N CXeleTraderSpi:: OnPackageEnd IR EELER

drSsiEO
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ERIEO / WEHEO

ReqgUserLogin
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ReqOrderinsertActionV
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ERIEO / WEHEO

CXeleTraderApi::
CXeleTraderSpi::

CXeleTraderApi::
CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderApi::
CXeleTraderSpi::

CXeleTraderApi::
CXeleTraderSpi::

CXeleTraderApi::
CXeleTraderSpi:

CXeleTraderApi::

CXeleTraderSpi::

CXeleTraderSpi::

CXeleTraderSpi::

CXeleTraderSpi:

CXeleTraderSpi::

ReqQrylnstrumentMarginRate
OnRspQrylnstrumentMarginRat

ReqQrylnstrumentCommissionRate
OnRspQrylnstrumentCommissionRate

ReqgUserPasswordUpdate

ReqQryOrder
OnRspQryOrder

ReqQryTrade
OnRspQryTrade

ReqQryExchangeFront
OnRspQryExchangeFront

ReqgQrylnstrumentPrice

OnRsplInstrumentPrice

OnRtnTrade

OnRtnOrder

OnRtnHistoryTrade

OnRtnHistoryOrder

i o %
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=

if ot @

T,
c

if ot 2

&
c

if ot =2

T
c

if ot =
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e Bk W=

yvss ERIEQ / WRHEO
Fh

ool g PAN e N
s BINSLNE CXeleTraderSpi:: OnRtninsinstrument
B A0
i
Fh

YRR
E ;Eg;gig CXeleTraderSpi:: OnRtninstrumentStatus
i
Fh
g iz;?ﬁ)\ga CXeleTraderSpi:: OnErrRtnOrderinsert
i
Fh
E‘ zgisﬁs CXeleTraderSpi:: OnErrRtnOrderAction
i

APIIENkSS3EO
CreateTraderApifFik

INHE : BUIE—PAPIRISR
ERERH -

static CXeleTraderApi *CreateTraderApi(int exchangeID=0)

8% : exchangelDA\Z , TREB=EL , BRFRER ;
IREHE | SIAAIAPIISRISE

GetVersionFix
INRE : SREVHBIAPIFRRA S B
ERELRR :

static const char *GetVersion()

8%,
iBEE : APIIRAMEEFFENEERR ;

Releasefsix

INEE : BANOIERIAPIRGS: , AREfEEdeletef5i% ;
ERELRR :

void Release()

i o %

g
o

if ot @

T
c

if ot =2

&
c

if ot =

T
<

if ot

=
[


af://n405
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B8:%.
IREE : 7 ;
588 : & ICreateTraderApiE IS AISETIIS: ;

Inithi&

IgE : B IRFIEERANMNEIER | FHERINE IR TERIBE |
EREIIRR

void Init(bool mode=true)

2% : mode , A2, FAPIFI3. 21 HRAR Z EHINRAF | ZSHFNEABE ; 7EAPIRY3.2.1992
BURRASHF |, ZBEfalse R ETIE ( {CHFEIRIE ) | PtrueTRRRIER (SHHRBENE TR
&)

iREE : T ;

JoinGik

IDgE : APISERHEOSLHIRILZAZER
EREIIRR

int Join()

S8 %,
iBEE : 0 FRIEE  HFRREE ;
iBE : PEESFHEELEER , FNZELREL,

RegisterFront/5i%

INgE : IREEFIRTIESRFHIMNZBITMELE ;
ERELRR :

void RegisterFront(

char *pszFrontAddress,

char *pszQueryFrontAddress,
char *pszLocalTradeAddress)

84

e pszFrontAddress
AZ | ERRFAXZEIER_LITUDPHEERIPHEUFIIRO |, #8=A<protocol>://<address>:<port> ,
Mudp://1.1.1.1:32001

e pszQueryFrontAddress
AZ , [EERFEBEUER LTI TCPHEEIPIIEFNRO] , 8=V 9<protocol>://<address>:
<port>, $0tcp://1.1.1.1:33333 ;

e pszLocalTradeAddress
A2, BEFIRAHIREERAIPHIE Oport , #&=A<protocol>://<address>:<port>, 4l
udp://1.1.1.1:32000 ;
ZIPHIRER R FimIE TG ERIE—H188 LAIP , portAIEEEANET ;
REE : T ;
588 :

o FEENNtZANEA BT ERBERIEIVES ;


af://n418
af://n422
af://n426

o EERFETRHWEM L MTEATCPEE | RB1 Mk port ( BlpszQueryFrontAddress
)

o EERFNRZEIER LITRUDPHERE ( BlpszFrontAddress ) , FTRTCPHHE ( BFimAR
iz PAIE I EIERAYpszQueryFrontAddressHRYIP—#¥ |, port)s EiFEHERHY
port+1) ;

o AEREIRIPEEREFIRSTIAE LRE—NZE LAIP , portALMESSERIES , EEFIRR
BN SIESRASHTIRBERIPEIS |, INRIPIER , IRFRESKN ;

RegisterSpifsi%
ThgE : iFA—NIREBCxeleTraderSpifEZRAISLAI , ZSLHIETSR SR
HREFRS

void Registerspi(CXeleTraderSpi *pSpi)

B4
e pSpi : N& , LI T CXeleTraderSpitERISLBIEET.
iREE : %,
RegisterAuthentication/5ix

IHEE : JFAMSEEEO | JEARAPPID SIS,
EEER

void RegisterAuthentication(
cxXeleFtdcAuthenticationInfoField *pAuthenticationInfoField)

S
¢ pAuthenticationinfoField : N\& , ZimiR{HRIN , £5¥9{KCxeleFtdcAuthenticationInfoFieldd T~
struct CXeleFtdcAuthenticationInfoField {
// /%A AppID
TXeleFtdcAppIDType AppID;
/] Z 3 A AR ALY

TXeleFtdcAuthCodeType AuthCode;
}

BEE : T ;
588 : EffReqUserlLoginiZOZBIAM.
RegisterWorkerAffinity ik

INRE : IFAHEOLESEAM | FIOMERER AP FHESLAESMWR | EEOLRE E X%k
RETE,
ERELRR :

int RegisterworkerAffinity(int *cores, int size)

S8

o cores: \& , BN TIFEEESEAGERZOFS | BICEE: [0, RRESOE1] ;


af://n445
af://n452
af://n461

e size : \Z&, coresHUERIA/N , ARFEELCEFAMAILIZEEL
IRENE: 0F AT , EftEARE ;
i8R :

o FEREIN)VZATER , MASNBRIERARBhRE.

o ZEOHAIRWREE IR ZEUBER R IREEERL ; (R coresikETEZ M TR | N
FBINTTERRTAPHRKEIREAZIICPUIZL , SE2 PN TTERFRRIGAIIEREFECPURZL ( ENGHIAI0
BREFEAICPURZIDSPEE IR CPURZID £ )

/% Rfl: B TAELTE S MR E BICPURZ03 4 F*/
CxXeleTraderApi *api = CXeleTraderApi::CreateTraderApi();
int cores[2];

int core_size = 2;

cores[0] = 3;

cores[1] 4;

int ret;

ret = api->RegisterworkerAffinity(cores, core_size);
api->InitQ;

RegisterChannelBlock7ix

INgE : FRZEIEREEEERE .
E?ﬁlﬁﬁ% :

int RegisterchannelBlock( short flag=0)

B flag NS , BEEEREM. (0:3FEE1: B8

IBEE: R , BEtEARE ;

AR . EfEnitO)ZENAR , HEnzEORNRZEERIN TITTCPEKISEERN . EIIEIRRAYTCPEE
ERENAZIEZE ;

APINISES3EENO

APINVSSIEORYEMAINER :

1.1k 55O RIRequestI DSBE : IBEE RS HRISIFHIrequest_idSBE/90~0xOfffffff(1iFtH
268435455) , HBHIXMNEERIrequest_id&3REE ;

2EORENE : NREOFEREE , 0ORFRELIEESE , HttERRMIERE ;

ReqUserLoginjgix
Ihge : AFRERiIEREO
ERENRH

int ReqUserLogin(
CxXeleFtdcReqUserLoginField *pReqUserLogin,
int nrRequestiD)

84 :

e pReqUserLogin : A& , BRiEXKiE , 5B EREAMBIE,
* nRequestlD : A&, 1B5KID,
FIP&ERIEREKIRCxeleFtdcReqUserLoginFieldfN T :


af://n475
af://n479
af://n481

struct CXeleFtdcReqUserLoginField {
[/ /R FE
char unusedl_[7];
///REFE
TXeleFtdcSessionType Session;
/1 /%8 5 F R ARG
TXeleFtdcAccountIDType AccountID;
[/ I RHFEB
char wunused2_[14];
[/ /58 5 R
TXeleFtdcPasswordType Password;
// /AP EE GRFE3ES)
TXeleFtdcProductInfoType UserProductInfo;
///ERmEMEE BFEIES)
TXeleFtdcProductinfoType InterfaceProductiInfo;
[/ /HEELBRFRE (0 AR, LA, RAKFEFEH)
TXeleFtdcCombinedContractAuthorizeType CombinedContractAuthorize;
[/ /R B (R F BEHE)
TXeleFtdcLoginReservelType ProductReservel;
[/ /7 R B B (R Y B 3HE)
TXeleFtdcLoginReservelType ProductReserve?2;
[/ R TR GEFBIHE)
TXeleFtdcLoginReservelType ProductReserve3;
[/ R B (R F B EHE)
TXeleFtdcLoginReservelType ProductReserve4;
[/ I RHFB
char unused3_[28];

3

BEIE . OFXRIER , AtESRE |

ReqUserPasswordUpdateZik

INEE - 1B AP E
ERELRRS :

int ReqUserPasswordupdate(
CXeleFtdcUserPasswordupdateField *pUserPasswordupdate,
int nrRequestiD)

84

* pUserPasswordUpdate : N , ZRBEXUE , 1EAAF OHMEREIRIMELE,
e nRequestiD : A& , iEKID,
P ZRREX LR CxeleFtdcUserPasswordUpdateFieldgF :


af://n492

struct CXeleFtdcUserPasswordUpdateField {
/1 /%8 5 F A ARG5S
TXeleFtdcAccountIDType AccountID;
[/ I RHFEB
Char Padding_Three[3];
[/ /% G AR
TXeleFtdcParticipantIDType ParticipantiD;
// /AR
TXeleFtdcPasswordType oldpPassword;
[/ /R
TXeleFtdcPasswordType NewPassword;

I8

EEIE : 0FRIER , HAERE ;
SubscribePrivateTopichix

IgE : TS RAER | Z3EEEINtZEEA |
EREIIRR

void SubscribePrivateTopic(XELE_TE_RESUME_TYPE

84

* nResumeType : A&, IRIRVEERKIEZSR :

enum XELE_TE_RESUME_TYPE

{
XELE_TERT_RESTART = 0, //N\E—HR 5 Ki%
XELE_TERT_RESUME, // MEFERII T 5 RI%E
XELE_TERT_QUICK // W EFTR s S RiE
I8

BEE : % ;

588 : HREE{NSZISXELE_TERT_QUICKGRE(E ;

SubscribePublicTopickix

IgE : WTRREIR | %3 EREINITERIEA.
EREIIRR

void SubscribePublicTopic(XELE_TE_RESUME_TYPE

28 :

* nResumeType : AZ , IRICAHNEEZRES :

enum XELE_TE_RESUME_TYPE

{

XELE_TERT_RESTART = 0, //MH—A0/7 5 k0%
XELE_TERT_RESUME, // MAEEHR S5 K%
XELE_TERT_QUICK // W ETETRECR TS RiE

I8

nResumeType)

nResumeType)


af://n503
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iBEE : T ;
AR : HEES{NZISXELE_TERT_QUICKAG NE(% ;

SubscribeUserTopickix

INEE : TR B RIAER. 1ZHEEEINtSERIEA.
ERELRRS :

void SubscribeUserTopic(XELE_TE_RESUME_TYPE nResumeType)

88 :

e nResumeType : AE , IRIAHNEZ AKX :

{
XELE_TERT_RESTART = 0, //N\E AR5 K%
XELE_TERT_RESUME, // MEEHI T 5 RI%E
XELE_TERT_QUICK // MHAETRE KT 5 Kk
e

BEE : % ;

iR : HEES{NSIFXELE_TERT_QUICKGHE(E ;

ReqOrderinsertfix

INgE : I|WEBERNIFK

ERERR
int ReqorderiInsert(
CxXeleFairInputorderField *pInputorder,

int nrRequestiD)
88

e pinputOrder : A2, IRERANL , ERIRBEIANEHEAIHBIE,
¢ nRequestlD : A&, i53KID,
REBFNIBEREHIRCxeleFairlnputOrderField :

struct CxeleFairInputorderField {
///RERANRN, HEFEIES; METICRN, ZEFR S HSE AN0X65

TXeleFtdcProductReservelType ProductReservel;
/1% g5
TXeleFtdcClientIndexType ClientIndex;
/1% 2
TXeleFtdcClientTokenType ClientToken;
[/ R R TR, R BEEHE
TXeleFtdcProductReserve2Type ProductReserve2;
///HRERMANREBL, HETHIES, #ERIEE, %R RequestID, FHIMES
TXeleFtdcProductReserve3Type ProductReserve3;
[/ /A AR H g S
TXeleFtdcorderLocalNoType OrderLocalNo;
[/ /R
TXeleFtdcPriceType LimitPrice;
// /&R

TXeleFtdcInstruIDType InstrumentID;


af://n521
af://n530

// /R
TXeleFtdcvolumeTotaloriginalType VolumeTotaloriginal;
[/ /NI

TXeleFtdcInsertType InsertType;
VIVE - UNDEE &

TXeleFtdcMinvolumeType Minvolume;

///HTEER;

TXeleFtdcExchangeFrontEnumType ExchangeFront;

[/ /R FE

char_unused_1[2];

18

WARSFERISEA

e Clientindex , EF%RS , ERMMMNFIRE ;

e ClientToken , ZF<$HE , BRI HIRE] ;

e OrderLocalNo , ZEFIRERSS , 240000001 ;

e LimitPrice , i"& , 240 3500.00 ;

e InstrumentID , §£9XH5 , FZ40"IF1109” ;

e VolumeTotalOriginal , #8i& , HlUN5FR™5F ;

e MinVolume , B/\AAEIE |, HIEN3FR3IF ;

e ExchangeFront , I5ERIERS , BMMBEWT :

o ORNETERIE ;

o 1~9:RER ;

o 10~25FMNEEENFIE ; BiSERIEN , FRENLIREIERSX+10 , FIa0

o WERIEERIES , NZEEEN3+10=13; EREMNETR , IRENVELIREIEE

e X, LLEMRERIES ;

e InsertType , #REAREY , TxeleFtdclnsertType , @—MRERARKE ; ATHE BN RBATRE
KR, KESRTRISEMEOFNN0, 12701 3EEEXTRAIFAK |, IHFREFTRIAS N —+haY ;

R, TP NESRE , BRUSRRE I —RERMNEE , BMEEaXT

N

b

N
il
&



Volume

ComHedgeFlag OrderPriceType TimeCondition ComOffset Direction Condition & Value
BERITS ITE e HIEES Flag TRHE o BE
R3FsR HSTRFRANY El=E=pud PANE) S HaEE 1
R3FsR RSTHFIRINT El=E=pud e = HaEE 2
RETHEARH RSTHEIRINT E=E=E Te S HaEE 3
REHEARH RSTHEIRINT E[=E=E Te = HaEE 4
RHEARI RSTHFRNT HHABH 56 S HaEE 5
RETHEARH RSTHEIRINT E[=ESE 56 = HaEE 6
R3HsHRH RSTHEIRINT E[=ESp FHEE s HaEE 7
R3HHEH RSTHERMN E[=ESE THEE = HaEE 8

9
REZHEARH RSTHEIRNT SZRPSERL Fe x HaEE FAK (X

&)

10
HTFHR HSFERAN SZRPSERL PANE) £ BNE FAK (K

)

11
HTFHRH STFEBRANY SZRDSERL PANE) £ 2EfE FOK (X

)

12
RSz SSTHEBRANY SZRP5ERY ANE) - HaEE FAK ( X

)

13
HSTHHEH HSTHEIRINT SZRDSERK e e BE FAK (X

)

14
R3HHEH RSTHEIRIN STBISERK Fe = SEPE FOK (X

&)

15
RETHARI RSTHERINT SZRPSERL Fe x HaEE FAK (X

)

16
HFHRH HSTFFBRINY SZRPSERL Te £ BNEE FAK ( X

)

17
RSTFEHRH STREBRANY SZRDSERL Te £ 2EPE FOK (X

)

18
TR SSTREBRANY SZRPERY Te s HagE FAK ( X

)

19
RGN HSTHEIRINT SZRDSERK 2 e B/E FAK (X

)

20
RSHHEH RSTHEIRN SZBISERK Fe = SEPEE FOK (X

&)

21
REHEARI RSTHFIRMNT SZRPSERL 56 x HaEE FAK (X

)

22
HTFHRH HSTREBRANY SZRPSERL T5e £ NEE FAK ( X

)



Vol
ComHedgeFlag OrderPriceType TimeCondition ComOffset Direction olume Value

BERITE ITE e AR Flag TEsH ;‘};"““" R s
23

SEHE FOK (X
)

24
1HEEE FAK (X
)

25
=INEE FAK ( X
)

26
SEHE FOK (X
)

27
HagE FAK (K
)

28
RINE FAK (K
)

29
= FOK (X
)

30
HEEE FAK (X
)

31
=INEE FAK ( X
)

32
SEHE FOK (X
)

RHFHRN RSTEIRN SZBP5ERL FE5E

)F{I

RFsR RSTHERAN SZBIERK F5E

L

TR RSTHERAN MEP5ER F5B

L

RTHEAHRN RETHSRAN SZBP5ERY F5E

bl

FETFHE RTHSRAN SZBP5ERL FHEE

)F{I

RN RTHSRANT SZBPFERY, FHEE

)F{I

RN REHERN SZBP5ERL FHEE

)F_:I

RFsR STHERRAN SZBI5ERL FHEE

L

TR RSTHEERAN SZBP5ER FHEE

L

RTHEAHRN RETHSBRAN hvi: s FHEE

bl

IRENE : 0Fk<AkID , EftERE ;
AP :

o HEFINEIHESSS | (FAReqOrderinsert , ATLUFTRERANTIE.

o TICIRERAZBBEINIZE , #i=IRE—10nRspOrderinsertElii ; MRFKBEINE , WIESR
[ElOnErrRtnOrderinsertEl#g ;

o FFPALUE TR EIFEO(ReqQryExchangeFront/OnRspQryExchangeFront)E|e] B3z S ATRI B
PR  BEBYIRPIORZAEIEE (HI013) . FRZBAEIE13AEAXFES :

pInputorder->ExchangeFront = 13;

ReqOrderActionf5ik

ThgeE : REPIR(RIDK , BIERBAURGE. RPAVER. RBEE. RBAUEL.
EREIRRS -

int ReqorderAction(
cXeleFairorderActionField *porderAction,
int nRequestID)

8% :


af://n845

e pOrderAction : NZ& , {REAIB(FL , FERIRPBRIELEHIRIMBLL,
e nRequestiD : A&, IB3KID ;
REREEREEIIR CXeleFairOrderActionField :

struct CcXeleFairorderActionField {
[/ /BB, HETEHIES: HERITRN, ZEFRIEE N0X67
TXeleFtdcProductReservelType ProductReservel;

/1% 9T

TXeleFtdcClientIndexType ClientIndex;

YL -k

TXeleFtdcClientTokenType ClientToken;

// /PR E B2, MR ABES
TXeleFtdcProductReserve2Type ProductReserve2;
///BERPERERN, HETHIES; HERIEE, (AR RequestID, FHEIFES
TXeleFtdcProductReserve3Type ProductReserve3;
[/ /AR AR A AR Y

TXeleFtdcActionLocalNoType ActionLocalNo;

// /R & gt

TXeleFtdcOrderSysNoType ordersSysNo;

[/ /RRIRAERR S (Y R 7B
TXeleFtdcActionFlagType ActionFlag;
///RRFE

char _unused_1[27]

b

WHEFERIRER :

1. Clientldnex , FAPYRS ; ERMMNARE ;
2.Token , FIF<HE , RN AHIRE ;
3.0rderSysNo , FAF#REERTRFERMRYID ;
4.ActionLocalNo , FAFHIBAZNBID ;
5.ActionFlag , ‘0" : fHIBR"1" : B2’ : BUE ;
6.RequestID : i&EKID
iBEE : 0F AL, HIERE ;
BE : IRERIREERANERFKIEIIXIZ , 2IREIONErrRtnOrderActionElRER.

ReqOrderinsertActionVAi%

IngE : HEZITHIBEK
EREER

int ReqoOrderInsertActionVv (
cXeleFairorderFieldv *porderv,
int ordercount)

8% :

o pOrderV: \2 , it EFITREMMEES I, HEFRITR  SESTITRHER M, BE
IR R/NERER.

e OrderCount : A& , H{EFERELH , HEFIERHEAIF16%E ;
HEFIEERIE KRR CxeleFairOrderFieldVEIT :


af://n859

struct cXeleFairorderFieldv {
union FairorderField {
VIXE & PN AR TN

struct CxeleFairInputOrderField input;
[/ /R E SR R

struct cXeleFairorderActionField action;

} order;

bE

REIE : OXALh , EfESRE |
i8R

o MWEFITRIEKENSIFHREMIRBARE , RESF16% , IRBE16% , RENEBEI6EE
B8, RTITNSEEER

o WEFITRPIEEARTHRBEINUSIRBREREIER | FRE NARBERANLURIR PR
—tf. (ERNEFIRRERFPHESFFamEFREEHAFIRREKRIES:
EHEFITERHEERCXeleFairinputOrderField & :
ProductReservel EEEEIES 065,
ProductReserve3 F~RequestlD , EEEZFEHCESH ;
TEMEFITEBMILEMIR CXeleFairlnputOrderField = :
ProductReservel EEEEES 067,
ProductReserve3 F7~RequestlD , EEEZFEHCESHIF ;

o WEFITRNEHRED BIHRIRRERIRMIERN.

BIRES . HEFIERROGER -

/% RBIRRI R 2EMERATR, FLIERAMAFN, F2ELMPERME, HAZ ERPLLU T IRE R */
cXeleFairorderFieldv order_action[16];

memset(order_action, 0, sizeof(order_action));

VVE S ES ST IN

order_action[0] .order.input.ProductReservel
J90x65
order_action[0] .order.input.ProductReserve3
RequestID, i % /)" H OIS 4
order_action[0] .order.input.OrderLocalNo

0x65;  //IRBFAN, HEEEEHT

s /) FRGERLRN

= dlg

order_action[0] .order.input.LimitPrice = 99.4;

order_action[0] .order.input.ClientIndex = 1;

order_action[0] .order.input.ClientToken = 0x6578;

strcpy(order_action[0] .order.input.InstrumentID, "au2l104");

order_action[0] .order.input.volumeTotaloriginal = 10;

order_action[0] .order.input.InsertType = 0x2;

order_action[0] .order.input.Minvolume = 25;

order_action[0] .order.input.ExchangeFront = 0;

/ /2 R AR

order_action[1l].order.action.ProductReservel = 0x67; //iHfElfEnt, o b Eims
0x67

order_action[1l] .order.action.ClientIndex
ClientIndex, FHFE% | HOESE4EY
order_action[l].order.action.ClientToken = 0x6578;
order_action[1l].order.action.ProductReserve3 = 2;
order_action[1l].order.action.ActionFlag = '0';
order_action[1l].order.action.OrderSysNo = 2;

/ /AR IR

// RIEMEZLHRIER
m_pTraderApi->ReqorderinsertActionv(order_action, 2);

25 [/ BN ZERTLRN



ReqQryClientAccount} ik

IgE - EPRETAEK
HEER

int ReqQryClientAccount(
CxXeleFtdcQryClientAccountField *pQryClientAccount,
int nrRequestiD)

S8 :

e pQryClientAccount : A& , EREE&E A , SN RESEREEAIMIL,
e nRequestiD : A&, i&XKID,
ARE&EEMIRCxeleFtdcQryClientAccountFieldgF :

struct CXeleFtdcQryClientAccountField {
/// B4k

TXeleFtdcAccountIDType  AccountID;

it;

IREE : 0F=A) , EERE
R%AB : INRERBFHET S MKF | BBAEZIRERAReqQryClientAccountSHEEMFHITEIR , MK
FEEMNEHEHRONRspQryClientAccount3REVEREE.

ReqQryClientPosition}ix

IgE . EREFCEREK
IR

int ReqQryClientPosition(
CcXeleFtdcQryClientPositionField *pQryClientPosition,
int nRequestID)

8% :

e pQryClientPosition : N\& , EFFCEIEE, , IEREFFCEIRSWAIMEIL,
e nRequestlD : A&, IBKID,
E P GEIREIRCxeleFtdcQryClientPositionFielddI T :

struct CxeleFtdcQryClientPositionField {
// /] FEEKS

TXeleFtdcAccountIDType AccountID;

// /&R

TXeleFtdcInstrumentIDType InstrumentID;

/7 /5 5 P iR

TXeleFtdcExchangeDescriptorType ExchangeDescriptor;
5

BEE : 0F AL, HitERE ;
AP :

* EFREMHAEERSNINE  AFIUERKFNEUER B FEFCERSEAER
OnRspQryClientPositionFIREVERE A,


af://n879
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e AccountIDME, InstrumentIDi%IE ;
e ExchangeDescriptor : XZFTHHAFTFIEIRRE , 1FHEE (FFE/HFEE ) BEERSYAT : bit0-
bit3FARZATHIART , bitd-bitSFRREIAZREL |, bit6-bit7FlER.

REFRARRT ax

0 ToXABIBZ 2 TR T

1 LB A

2 LBERRERERZ P ORNBIRAT
3 KERmMIZZ T

4 B AP

5 PESRIZZMT

Bigxa aX

0 BRRSXFE

1 HEEELHT ( SRIKET )
2 BUFC

58N : KESATAYEXchangeDescriptor=ERAVEZR D BIEEIT -

ExchangeDescriptor a¥

0x03 BIAERRELEE
0x13 EIABFEEELNEHE
0x23 ESNCIPNG =g e

InstrumentID : AT , FRFRER ;

InstrumentiD aY
A FraiffgEExchangeDescriptor{E FTHFMERLIREFE ;
ERREAIZTR

(40"bb2100" ) FraitEEExchangeDescriptor{E8 FRIFMTERRSLIRE ;
HEBLIBIR AN

—EeE : £ AESHIED
"32002,-32003") R REiEEExchangeDescriptor@ FRFTEASALNEE

EARAAFPEFR

(20'bb" ) FraafgEExchangeDescriptor{E FRIFTEIZRATRIRBRSLIFE ;

HEE—NEN
BR
(40"a2002")

FratEEExchangeDescriptor{E FRIFMEEEIZSANESSLFE
(#0"a2002,-a2003", "-a2002,a2001" , A~EE" -a2009,a2002" )

BEFE— R FrEAEiEEExchangeDescriptor{E FRIFMBE 2 1zmMIIES NS
B (an"a") (40"a2002,-b2003", "a2009,a2011")



o BAIZIREEFEXchangeDescriptorZSBUILED , IIRALENEAER AT ;
o B ERERESEIRMERERE , Y HDATAESMNERE |, NSE2S/1MEHER.

ReqQrylnstrument’ik

INgE . §AEA
ERELRRS :

int ReqQryInstrument(
CxXeleFtdcQryInstrumentField *pQryInstrument,
int nrRequestID)

e Qrylnstrument : A& , §AEIANE, , I8RAISAEIEEAIMIIL,
e nRequestiD : A& , i5KID,
BAEIEMRCxeleFtdcQryinstrumentFieldd0 T :

struct CxeleFtdcQryInstrumentField {

// /75 AR

TXeleFtdcProductIDType ProductID;

// /& LA

TXeleFtdcInstrumentIDType  InstrumentID;
it

RENE : 0OF A, HitERE ;
BB :

o EEFIREMIERRERRE . APALAMERReqQryInstrumentLERENGAFIERER | EEUEITE
#RONRspQryInstrumentsh3REEN(EE.

o HiESInstrumentID , EIZ&AER ; RIEEProductlD , EiZ@MTE S ; BNESEERE
a4

s BN EREREEELRMEIRIRE , 3 EATHEZNMERN , USEZ 1 ERER.
ReqQryinstrumentMarginRate}5i%

IhgE : SNRIESFERIEK
HEER -

int ReqQryInstrumentMarginRate(
CxeleFtdcQryInstrumentMarginRateField *pQryInstrumentMarginRate,
int nrRequestiD)

e pQrylnstrumentMarginRate : A& , GARIESERE T, , I5ASLHRIESEEREERIBIL,
e nRequestiD : A&, i&XKID,
BHRIESRE A CxeleFtdcQryinstrumentMarginRateFieldd0F :


af://n987
af://n1005

struct CXeleFtdcQryInstrumentMarginRateField {

[/ /& AR Gkl

TXeleFtdcInstrumentIDType InstrumentID;

[/ /AW CAIED

TXeleFtdcAccountIDType AccountID;

[/ /BENERSRE (I, BRrGRFD
TXeleFtdcHedgeFlagType HedgeFlag;

};

iBENE : 0FAkID , HiERE ;
i8R :

o MEPIREIHMEARARE . AFEILAERReqQrylnstrumentMarginRate# TS LHFIES R |
AEESHRIEEFEIAERONRspQryInstrumentMarginRate FEREERNE 2.

o EHSHNBISERIIFNESA , AccountDEFE. HddgeFlagiS B rHIESIER
Instrument DEARBAERNETHAFFESLRIEER , NRAccountiDIESEIREIRERN
=, BIEREIRES ;

o FERERBEETRMORRE , ¥ EATOESNERN  WSEZ/ EifER.

ReqQrylnstrumentCommissionRatef5i%

IgE : SOFLBLTRBER
EREIIRR

int ReqQryInstrumentCommissionRate(
CcXeleFtdcQryInstrumentCommissionRateField *pQryInstrumentCommissionRate,
int nRequestID)

* pQrylnstrumentCommissionRate : N& , GLIFEEERYY , I8RALITFEEERENIE

¢ nRequestiD : A&, i53KID,
BAUFEHEHRENIIRCxeleFtdcQrylnstrumentCommissionRateField4 T :

struct CxeleFtdcQryInstrumentCommissionRateField {
// /&4 GEIED

TXeleFtdcInstrumentIDType InstrumentID;

///BEERS GBI

TXeleFtdcAccountIDType  AccountID;

ke

IBEE : 0FmAklh , HitERE ;
588 :
o YUEMIEKIHEARSAGE . AFPALMERReqQryInstrumentCommissionRateifH{TE LI F45e 2R
&Hif , EEHNFEEFRTHEIRONRspQryInstrumentCommissionRate FIKEVFEMIS R,
o HRSNFEAEFIFHESRN , AccountiDF-RAFBIESIER , Instrument| DELHTIEAEH
EEHMEAY , 1R AccountiDSInstrument DARLENEAER AT , HEEZEREE ;
o FNERERIEEIRMERIRE , ¥ EATERESNERN  WSEZ EifER.


af://n1023

R

eqQryOrderf5ix

TigE : IRPEIH
BEER -

&

=

int ReqQryorder(
CcxeleFtdcQryorderField *pQryorder,
int nrRequestiD)

# -

e pQryOrderField : \& , IREEIIEKE, , IE@REERSARIMIL,
® nRequestlD : A&, 15KID,
IR BTN CxeleFtdcQryOrderField?l T :

struct CXeleFtdcQryorderField {

// /5 4EmKS (IE)

TXeleFtdcAccountIDType  AccountID;

// /&L GEIE, AEB A A )
TXeleFtdcInstrumentIDType  InstrumentID;
[/ /RS (D

TXeleFtdcOorderSysiDType ordersysibD;
///FEIRI IR GgIED
TXeleFtdcTimeType TimeStart;

// /SRt ] GEIED
TXeleFtdcTimeType TimeEnd;

[/ G PR GERIR, ANHBUEON BW T A XA H . HiZFBRERIF WRMIEFHFA,; D
TXeleFtdcExchangeDescriptorType ExchangeDescriptor;
Ig

IREE : X RATD , EMERE ;
AR : UEPIESHEARFT , BFRTLUERReqQryOrderfHTEAFLEREN , EIRBEHEIR
OnRtnOrderd$£EVEN E A,

ReqQryTradefixk

TRE : pRRXEIR
EBREER -

int ReqQryTrade(
CxeleFtdcqQryTradeField *pQryTrade,
int nRequestiD)

e pQryOrderField : A& , R EIEKE, , IE8AMREIALEEAMHEIE,
¢ nRequestlD : A&, i53KID,
A EAZEMIRCxeleFtdcQryTradeFieldgNT :

struct CxeleFtdcQryTradeField {
///FEmK S CAIED

TXeleFtdcAccountIDType AccountID;

// /&4 GEIE, AIERN A RS i)

TXeleFtdcInstrumentIDType InstrumentID;

[/ /A RS GEIED

TXeleFtdcTradeIDType TradelID;


af://n1041
af://n1052

///IT IR A (G 3E)

TXeleFtdcTimeType TimeStart;

// /G RIS ] (3D

TXeleFtdcTimeType TimeEnd;

[/ /o PR FE (RIE, AEBEON B G X R 5. HF BRI BRI AL; )
TXeleFtdcExchangeDescriptorType ExchangeDescriptor;

55

iREIE : 0FmAkLD , EfttERE ;

R . UEFIREESRSE , B RILMERReqQryTrade#t{TAAIREER , AAEIARER
OnRspQryTradedSRBHER(EE. —MNKP TaILIBES MR | BEZRNEEHREN. BERXH1T
BB Z M RICR | (BRMAXIDEE—,

ReqQryExchangeFront}ixk

IhgE : ZBATAIEEI
IR

int ReqQryExchangeFront(int nRequestID)

84

* nRequestlD : N, i&KID
iBEE : 0FmALD , HiERE ;
i5ER : HEFIWEMIESRESE . FAFALUERReqQryExchangeFronti# TR ZATRIEES , £
R ZFEiAEHRONRspQryExchangeFrontREEN(EE.

ReqQryinstrumentPrice}5ix

IhgE : SLOTKENMENES
EREIIRR

int ReqQryInstrumentPrice
(cXeleFtdcQryInstrumentField *pQryInstrumentPrice,
int nRequestID)

o perInstrumentPnce NS, BAEEE , IERSAEaEMaRIitit
e RequestlD : A&, i&XKID,
éé’ilﬁi@éﬁ@ﬁmxeleFtchryInstrumentFieId!l[I'F :

struct CxeleFtdcQryInstrumentField {
TXeleFtdcProductIDType  ProductID; ///;/=hhftig
TXeleFtdcInstrumentIDType InstrumentID; ///&%14005
e

BB : 0FAkLD , HitERE ;
AR :

* LEFREMESRSRRE . BFELIERReqQryInstrumentPrice#{TELIBKEKMSMN BN , EEL
BREETEIHRONRspInstrumentPricesR3REVERIE S,

o HIFBLBKEMEMNSTHFHESH , Product DF-RAHSIEE , NENAEEFE &M,
Instrument DEARIENESMEETBFIESL , WRProductiDSInstrument| DAILENIEIZE
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Fhz , FAEBRERER
s BNERERNEEYRREIRER , 3 EAFIES MR, UGS ERER.

ReqQrylnstrumentindex’?i%

gk - SHNFEEN
ERELRRS :

int ReqQryInstrumentPrice
(cxXeleFtdcQryInstrumentIndexField * pQryInstrumentIndex,
int nRequestID)

e pQrylnstrumentindex : A& , §AEALE, , IEASAERLEERIMEIE
e nRequestiD : A&, IB3KID,
BHEIIEMIRCXeleFtdcQryinstrumentindexFieldg0F :

struct CxeleFtdcQryInstrumentIndexField{
TXeleFtdcProductIDType ProductID; ///;=hhfthis
TXeleFtdcInstrumentIDType InstrumentID; ///& 20400
char Rsv[24];///if ¥

};

BENE : ORI, HiERE
i71:): I

o IEFIREMESRSAE , AFELMERAReqQryInstrumentindexi#TEAFSEIR , £5AUFS
AT LAEONRspQryInstrumentindex3REVFERA(E 2.

s ERBUFSXIES , ProductiDFRUIEIEIE , NMEMAERFAEM. InstrumentlDE&
HRBAEAMETARESY , tN8RProductiD5Instrument DARLEENEALREAS , HEHE
RENRES ;

o B\ ENERFEEIRMEIRERE , ¥ EAFAEZNERN |, WSE2 /1 &EHEER.

o ZENERLEHGNFSEN  ANERERLEUFSEEEOGetinstrumentindex , #H
5.3.198&7 ;

Getinstrumentindex73ix

IhgE . LUK ES
IR

uint32_t GetInstrumentIndex
(const char *instrumentID)

84
e instrumentID : A& , SAREFFE

BEHE : (uint32_t)(-)RFEXHNFSE  HttR YN ESINFSE.


af://n1087
af://n1107

GetClientTokenF i

ThgE : SRENE P <REO
BEER -

uint32_t GetClientToken
(uint8_t nClientIndex)

84

e nClientindex : \& , RS
IREE : 0¥ R ASHEYY , HttFR R WNEFSHIISHYE.

SpiEiEERREO
OnFrontConnected}5i%

INEE | BEFIRSEERFNEREREF O ZEEROEEEHEAING | ZHAHER. 12EER
FHAPIE RSN,
HEER :

void onFrontConnected()

84 :%;
iBREE : T ;
BB :

e OnFrontConnected REEAPIFIIESRIATE BHEERR IS A H0ER ;
¢ OnFrontConnected#iEARNiHEE PiRFIIEEHNERRD , EFPIRUABITES | FreiTR%:
Al SSIRE, BREMASEEZGIE.

OnFrontDisconnected} 5%
IEE : AEFIRSIESRFGIE LM |, 25 ZEPawERE. BEEXNMERE | APIEBEIEH

ERE , BFIRTAMELME,
ERELRRS :

void OnFrontDisconnected(int nReason)

88 :

e nReason : $EIRCAS : {K164[15:01 9 ERGEIRS | B16{1[31:16]IAPINEHEIRGES ;
iBEE : % ;

OnPackageStart3ix

INgE : IRXENEFIRIER. BAPIKEI—MRYE , BcARASE , ARESERENERE  REER
pAEIEEEESE IR
ERELRRS :

void onPackageStart(int nTopicID,
int nSequenceNo)

8% :


af://n1115
af://n1123
af://n1124
af://n1133
af://n1140

e nTopic : EHD (WMFAER. AR, 1TERE) .
e nSequenceNo : IRFS ;
iBEE : %,

OnPackageEnd%ixk

INEE : IR ENALERIER. HAPIREI—MRYXE | B7cABRXEIEFRER , REEZEUEEAIE
1 REEREAEE.
EREER

void onPackageEnd(int nTopicID,
int nSequenceNo)
84 :

e nTopic : EFLRS (IFAER. AHR. 1TERE) .
e SequenceNo : IBYFS ;

REE : T
SpilsSMEiEO
SPINVSSHECIRYIEAiAR
1.4k55#0O0RRIRequestID : NEHEOFRIZERIESRAEEIRREIZEF iR AIXAPIEKPH
requestid ;

2 EORENE : INREOFHEREIE , ORRREELES  HtERTLESE |
3.bIsLast : FRRIEERIFC , SR MINSBES MRS | Z(ERTHRIRSAILER |

OnRspErrorfsix

INgE : $EIRNE
ERELRRS :

void OnRspError(
cxXeleFtdcRspInfoField *pRspInfo,
int nRequestID,

bool bIsLast)

88 :

* pRspinfo : IMA(SEUE, , IREIFF RS SR,

* nRequestID : i5KID

e blsLast : I HRZXIREIZB ETXInRequest DRERE—IKIRE],
A RS B EEHAR CxeleFtdcRspinfoFielddN T :

struct CXeleFtdcRspInfoField {
TXeleFtdcErrorIDType ErroriD; ///#5RA0HS
TXeleFtdcErrorMsgType  ErrorMsg; ///Hiinfs ki
5

BEE : T ;
A : BRREIRABIIEREE M RBRNANE ;


af://n1149
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OnRspUserLoginfix

IhEE : APERNE
ERELRR :

void OnRspUserLogin(
CXeleFtdcRspUserLoginField *pRspUserLogin,
cxeleFtdcRspInfoField *pRspInfo,

int nRequestID,

bool bIsLast)

8% :

* pRspUserlogin : BFERNE , IREIFFERIN(E SR,
FBFRERINSEEMIAR CxeleFtdcRspinfoFieldd T :

struct CXeleFtdcRspUserLoginField {

///% 5 H

TXeleFtdcDateType TradingbDay;
// /83 BN TR

TXeleFtdcTimeType LoginTime;

[/ /KBRS CRAEAD
TXeleFtdcorderLocalIDType MaxOrderLocaliD;
/7 /3 5y H R AR

TXeleFtdcAccountIDType AccountID;

// /24T A8 g B H

TXeleFtdcExchangeNumType ExchangeNum;
[/ /2GR G RS 5 P 4 s
TXeleFtdcClientIndexType ClientIndex [XELE_EXCHANGE_LOGIN_NUM];

[/ /AT G T A 5 F P A R

TXeleFtdcClientTokenType Token [XELE_EXCHANGE_LOGIN_NUM] ;
[/ /2 AR

TXeleFtdcParticipantIDType ParticipantiD;

1/ /5 Z5 4R

TXeleFtdcTradingSystemNameType TradingSystemName;

// /AR CRAEAD

TXeleFtdcDataCenterIDType DataCenterID;

[/ /= RFERATAKE CRHD

TXeleFtdcSequenceNoType PrivateFlowSize;
[/ /5 RARA R AR E CRIEHD
TXeleFtdcSequenceNoType UserFlowSize;

bE

* pRspinfo:lAASRNE , IREIFFIEN(EE AL,
RS ELERIARCxeleFtdcRspinfoFieldil T :

struct CXeleFtdcRspInfoField {

TXeleFtdcErrorIDType ErrorID; ///%&iRACES
TXeleFtdcErrorMsgType ErrorMsg; ///%515 15
if;

¢ nRequestID : iEXKID
e bislast: IRIERIIENAVRE—REEIRS
REE : % ;
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OnRspUserPasswordUpdateZix

INgE : (SR ZERBNE
ERELRRS :

void OnRspUserpPasswordupdate(
CXeleFtdcUserPasswordupdateField *pUserPasswordupdate,
cxeleFtdcRspInfoField *pRspInfo,
int nRequestID,
bool bIsLast)

8% :

* pUserPasswordUpdate : {EXFAFERBNEL , IREIEX B ZEINAS R,
(& P ZREIR RS Bk CXeleFtdcUserPasswordUpdateFieldg R :

struct CXeleFtdcUserPasswordUpdateField {
// /% 5 F R A0S
TXeleFtdcAccountIDType AccountID;
/I RHFE
char Padding_Three[3];
// /% G ARG
TXeleFtdcParticipantIDType ParticipantiD;
// /AR
TXeleFtdcPasswordType OldPassword;
[/ E R
TXeleFtdcPasswordType NewPassword;

18

* pRspInfo:lBM/{EEIE , IREIFFMA(SEAIE,
RS B HRCxeleFtdcRspinfoFieldgn T :

struct CXeleFtdcRspInfoField {

TXeleFtdcErrorIDType ErroriD; ///#%iRA0HY
TXeleFtdcErrorMsgType ErrorMsg; ///HiER
bE

* nRequestID : i5KID
e bislast: IRIERIIENARE—REEIRS
BEE : %

OnRspOrderinsert/ix

TDEE : IREBRANE
IR

void OnRsporderInsert(
cXeleFtdcInputOorderField *pInputorder,
cxXeleFtdcRspInfoField *pRspInfo,

int nRequestID,

bool bIsLast)

84


af://n1190
af://n1208

e plnputOrder : IREARNIE , IEEHRERNGHERIMIL,
REBEF NN EERARCxeleFtdcinputOrderFielddl T :

struct CXeleFtdcInputorderField {

///HE RGBS

TXeleFtdcorderSystemNoType OrderSystemNo;

// /2 R CRAEHD

TXeleFtdcParticipantIDType ParticipantID;
///& AR CRIERD

TXeleFtdcClientIDType ClientID;

/1778 5 F ARG CRAERD

TXeleFtdcUserIDType UseriD;

[/ /& AR CRAE)D

TXeleFtdcInstrumentIDType InstrumentID;

[/ /AN AT CRAEAD

TXeleFtdcOrderPriceTypeType orderPriceType;
// /%3 T7 18 CRAEHD

TXeleFtdcDirectionType Direction;

///HE T bR CRAEH)D

TXeleFtdcComboffsetFlagType comboffsetFlag;
[/ /AN ER R E GRIEA)
TXeleFtdcCombHedgeFlagType CombHedgeFlag;

// /s CREEATD

TXeleFtdcPriceType LimitPrice;

// /EE CRAEHD

TXeleFtdcvolumeType VolumeTotaloriginal;
[/ /ERBURFA CRER)D

TXeleFtdcTimeConditionType TimeCondition;
///GTDHIH CGRER)

TXeleFtdcDateType GTDDate;

[/ /A=A CRAER)D

TXeleFtdcvolumeConditionType VolumeCondition;
// /A R CGRAERD

TXeleFtdcvolumeType Minvolume;

/7 /b A CRAERD
TXeleFtdcContingentConditionType ContingentCondition;
[/ /A CRAER)

TXeleFtdcPriceType StopPrice;

// /R CRAEFD

TXeleFtdcForceCloseReasonType ForceCloseReason;
// /& v A AR L G 5

TXeleFtdcorderLocalNoType orderLocalNo;
///BahHEERRE CREH)

TXeleFtdcBoolType IsAutoSuspend;

///73 5 ik 9% 5, RsporderInsertiff & X
TXeleFtdcExchangeOrderSysIDType ExchangeOrderSysiD;
// /R E XE Gy i B B, AT
TXeleFtdcExchangeFrontType ExchangeFront;

s

e nRequestID : iFXKID
* bisLast : HRIERAIMANRIER/E—RENEIRE
RMEE : %



OnRspOrderAction/5ix

IhEE : IREPIMENE. IRPISERIEIRPAVREG. IREAER. RPEE. REBEAEK.
EEER

void onRsporderAction(
CXeleFtdcorderActionField *pOrderAction,
cxeleFtdcRspInfoField *pRspInfo,

int nRequestID,

bool bIsLast)

8% :

e pOrderAction : IRERIR(EE] , IEMIRBIBIEEHIIELL , B8 TIRIRPBIENEMANEGE | 132
PEFREIIRERES.
R EIBRVEI R Z5F(R CxeleFtdcOrderActionFielddl T :

struct CXeleFtdcOrderActionField {
// /G RER AL
TXeleFtdcOrderSystemNoType OrderSystemNo;
///RRFE
char_unused_1[9];
/1 /%&b A AR S
TXeleFtdcOorderLocalNoType OrderLocalNo;
[/ RHFE
char _unused_2[9];
[/ /R RIRERRE
TXeleFtdcActionFlagType ActionFlag;
// /5 GRS CRAEA)D
TXeleFtdcParticipantIDType ParticipantID;
// /& AR CGRAED
TXeleFtdcClientIDTypeClientID;
/7 /38 5 P AR
TXeleFtdcUserIDType UserID;
// /s CREEATD

TXeleFtdcPriceType LimitPrice;
// /AR CRAERD
TXeleFtdcvolumeType VolumeChange;
///H G R IR Y S
TXeleFtdcorderLocalIDType  ActionLocalID;
///RAFE
char _unused_3[9];
///H P A CEEN RS
TXeleFtdcActionLocalNoType ActionLocalNo;
[/ /K TB
char _unused_4[12];
5

e pRspinfo : MIN(ERL, , FEMMNEELEERIMEIE,
MRS R LEHACxeleFtdcRspInfoFielddnT :

struct CxeleFtdcRspInfoField {
TXeleFtdcErrorIDType ErrorID; ///HHiAtns
TXeleFtdcErrorMsgType ErrorMsg; ///iEiz{sE


af://n1221

e nRequestID : {&KID
e Dblslast :
BEE : T

HRERAIIB A A ER S —IREE RS

OnRspQryClientAccountix

gE : EFRETRANE
EREIIRR -

=

void OnRspQryClientAccount(
cXeleFtdcRspClientAccountField *pClientAccount,
cXeleFtdcRspInfoField *pRspInfo,

int nRequestID,
bool bIsLast)

=8 -

e pClientAccount : EFRENEE, , IHREF RSN ELEEAIMIL,
BERPERESMNELEMRCxeleFtdcRspClientAccountFieldZNT :

struct CxeleFtdcRspClientAccountField {

///3E % H
TXeleFtdcDateType
// /45 E AR CRAEAD

TXeleFtdcSettlementGroupIDType

/775555 CRIERD

TXeleFtdcSettlementIDType

/// EIREF A4
TXeleFtdcMoneyType
// /TR 4 S
TXeTleFtdcMoneyType
/P EET
TXeleFtdcMoneyType
/7 /SRR 4 W 3
TXeTleFtdcMoneyType
/7 /NG
TXeleFtdcMoneyType
// /&L
TXeleFtdcMoneyType
[/ /IR G & S
TXeleFtdcMoneyType
[/ /TR B
TXeleFtdcMoneyType
// /B EK S

TXeleFtdcAccountIDType

// /R4 IR IE 4
TXeleFtdcMoneyType
/7 R85 IRUR) 4
TXeleFtdcMoneyType
[/ /HEERRER S CRER)D
TXeleFtdcMoneyType
/) EEHET
TXeTleFtdcMoneyType
s

TradingbDay;

SettlementID;

PreBalance;

currMargin;

CloseProfit;

Premium;

Deposit;

withdraw;

Balance;

Available;

AccountID;

FrozenMargin;

FrozenPremium;

BaseReserve;

floatProfitAndLoss;

SettlementGrouplD;


af://n1238

* pRspinfo : MRS, , BRI EESHERIMELL,
RSB LA CxeleFtdcRspInfoFielddnT :

struct CXeleFtdcRspInfoField {
TXeleFtdcErrorIDType ErroriID; ///%inAChy
TXeleFtdcErrorMsgType ErrorMsg; ///iHiz{5E
B

e nRequestID : {&KID
e bisLast : IRIBEKRIIMN ARG —RENEFS
REE : %
iRBE : ERER AT, SEHIE(E, pClientAccount&=S , ErrorlDEO,

OnRspQryClientPosition/i%

EE : ERIFCEANE. AEFEFAHEFFCEIESE , XPEEREIMNET | %7555

U

W I8

ASSY

void OnRspQryClientPosition(
cXeleFtdcRspClientPositionField *pRspClientPosition,
cXeleFtdcRspInfoField *pRspInfo,

int nRequestiID,

bool bIsLast)

84

e pRspClientPosition : EFFENEL , IEREFFCNESAMBIL,
ERIFENEEIRCxeleFtdcRspClientPositionFielddNT :

struct CxeleFtdcRspClientPositionField {

/1155 H

TXeleFtdcDateType TradingDay;

[/ /85 AR CRAED

TXeleFtdcSettlementGroupIDType SettlementGrouplID;
[/ /& E w5 CRAEH)D

TXeleFtdcSettlementIDType SettlementID;
[/ /BENERIFE

TXeleFtdcHedgeFlagType HedgeFlag;
///%%& FEHEA

TXeleFtdcvolumeType LongYdPosition;
VIVEZSAEE RN

TXeleFtdcvolumeType LongPosition;

// /73R H Rt

TXeleFtdcvolumeType ShortydPosition;
///7E3R5 HER

TXeleFtdcvolumeType ShortPosition;

[/ /e A

TXeleFtdcMoneyType PositionCost;
///WE B R AR

TXeleFtdcMoneyType YdPositionCost;

// /&8 AR

TXeleFtdcInstrumentIDType InstrumentID;

// /5 4EK S
TXeleFtdcAccountIDType  AccountID;


af://n1255

18

* pRspinfo : IMA{SEE, , FERNARN(SEEHERIMELL,
RS ELERIRCxeleFtdcRspInfoFielddl T :

struct CXeleFtdcRspInfoField {

// /R

TXeleFtdcErrorIDType ErrorID;
// /R E R

TXeleFtdcErrorMsgType ErrorMsg;
s

e nRequestID : {FXKID
e bilsLast: IRIEKNMNAIRE X EEIRE
BEE : T
AP . EEERATH, SEHYE(E, pRspClientPosition&Z , ErrorIDEO,

OnRspQryinstrumentZik

INgE . SAETmANE
ERELRRS :

void OnRspQryInstrument(
cXeleFtdcRspInstrumentField *pRspInstrument,
cxXeleFtdcRspInfoField *pRspInfo,

int nRequestID,

bool bIsLast)

84 :
* pRspinstrument : SAEANEE, , IERSLIZEMRIMIL,
BUERNELEEIRCxeleFtdcRsplnstrumentFielddI T :

struct CxeleFtdcRspInstrumentField {
// /45 HARRS CRAEA)D

TXeleFtdcSettlementGroupIDType SettlementGrouplD;
// /7= AR
TXeleFtdcProductIDType ProductID;

[/ /7 AR, CRAE D
TXeleFtdcProductGroupIDType ProductGroupID;
// /EERI AR

TXeleFtdcInstrumentIDType UnderlyingInstriD;
[/ R

TXeleFtdcProductClassType ProductcClass;
[/ /R HEA

TXeleFtdcPositionTypeType PositionType;
[/ /AT CRAE AT

TXeleFtdcPriceType StrikePrice;
/7 /IHBEEA CRAEHD

TXeleFtdcOptionsTypeType OptionsType;
// /5 LT

TXeleFtdcvolumeMultipleType volumeMultiple;

// /& IIEGITE i IR
TXeleFtdcunderlyingMultipleType UnderlyingMultiple;
// /&R


af://n1273

TXeleFtdcInstrumentIDType InstrumentID;
///E LT (CRAERD

TXeleFtdcInstrumentNameType InstrumentName;

/7 /3R

TXeleFtdcYearType DeliveryYear;
///ZEEA

TXeleFtdcMonthType DeliveryMonth;
/7 /HEHTH A CRAEAD

TXeleFtdcAdvanceMonthType AdvanceMonth;
[/ /AT RB LS

TXeleFtdcBoolType IsTrading;
///81#H

TXeleFtdcDateType CreateDate;
///ETiH

TXeleFtdcDateType OpenDate;
///EIMH

TXeleFtdcDateType ExpireDate;
[/ /G HE A

TXeleFtdcDateType StartDelivDate;
///wIEAEHIH
TXeleFtdcDateType EndDelqivDate;
// JHEERREAEN CRAERD

TXeleFtdcPriceType BasisPrice;
[/ /T B KT B

TXeleFtdcvolumeType MaxMarketOordervolume;
// /i g /N T B

TXeleFtdcvolumeType MinMarketordervolume;
///BR B KT B

TXeleFtdcvolumeType MaxLimitordervolume;
// /R4 B /N R LR

TXeleFtdcvolumeType MinLimitordervolume;
// /5N E B AL

TXeleFtdcPriceType PriceTick;
[/ /B BRANTFA CRAEA)D

TXeTleFtdcMonthCountType AlTowDel1ivPersonOpen;

15

* pRspinfo : MRN{EESE , ERIIMAN(EELEIAIMIL,
RS B LEHaARCxeleFtdcRspinfoFielddN T :

struct CXeleFtdcRspInfoField {
// /EE RS

TXeleFtdcErrorIDType ErroriD;
///HERER

TXeleFtdcErrorMsgType ErrorMsg;
};

* nRequestID : i5KID
e bisLast : HRIERAIMRAYERS—RENIRE
iRMEE : %
BB : ERERNTH, SEHBE(E pRspIinstrumentEZ |, ErrorlDEO.



OnRspQryinstrumentMarginRate} 5%

INEE : SARIESEERANE
ERELRR :

void OnRspQryInstrumentMarginRate(
CXeleFtdcRspInstrumentMarginRateField *pRspInstrumentMarginRate,
cxeleFtdcRspInfoField *pRspInfo,

int nRequestID,

bool bIsLast)

8% :

e pRspinstrumentMarginRate : G2YFRIEEEY, , IEASLRIES M ELEIATMIL,
BARIESRNE A CxeleFtdcRsplnstrumentMarginRateFieldd R :

struct CXeleFtdcRspInstrumentMarginRateField {
// /& 2R

TXeleFtdcInstrumentIDType InstrumentID;
// /54K S

TXeleFtdcAccountIDType AccountID;

[/ /BN E AR E

TXeleFtdcHedgeFlagType HedgeFlag;
YIVEZ S SR

TXeleFtdcRatioType LongMarginRatioByMoney;
// /% KARIE 43R

TXeleFtdcRatioType LongMarginRatioByvolume;
/1 /7R RAE &

TXeleFtdcRatioType ShortMarginRatioByMoney;
[/ /7RIS T

TXeleFtdcRatioType ShortMarginRatioByvolume;
// /715X A8 Gy BT

TXeleFtdcBoolType IsRelative;

18

* pRspinfo : MRS, , BRI EESHEAIMELL,
RSB L5#ACxeleFtdcRspinfoFielddn T :

struct CxeleFtdcRspInfoField {
// /R
TXeleFtdcErrorIDType rroriD;
// /ARG R
TXeleFtdcErrorMsgType ErrorMsg;
};

e nRequestID : {FXKID
* bisLast : HRIERAIMARIER/E—RENEIRE
REE : 7T
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OnRspQryinstrumentCommissionRatefixk

INEE : BAFELEFRTANS
ERELRR :

void OnRspQryInstrumentCommissionRate(
CXeleFtdcRspInstrumentCommissionRateField *pRspInstrumentCommissionRate,
cxeleFtdcRspInfoField *pRspInfo,

int nRequestID,

bool bIsLast)

8% :

* pRspinstrumentCommissionRate: FLIFLLEERY, , 18RS LT ELERMELEIIL,
BN FERBRRNZLEARCxeleFtdcRspinstrumentCommissionRateFieldg0F :

struct CXeleFtdcRspInstrumentCommissionRateField {
// /& 2R

TXeleFtdcInstrumentIDType InstrumentID;
// /54K S

TXeleFtdcAccountIDType AccountID;

[/ EFERR

TXeleFtdcRatioType OpenRatioByMoney;
[/ /T aT8:5%

TXeleFtdcRatioType OpenRatioByvolume;
// /TR

TXeleFtdcRatioType CloseRatioByMoney;
[/ EaTF8%

TXeleFtdcRatioType CloseRatioByvolume;
[/ A TFEE g AR

TXeleFtdcRatioType CloseTodayRatioByMoney;
/1145 F 5

TXeleFtdcRatioType CloseTodayRatioByVvolume;

b

* pRspinfo:MAA{SRNE , 1EENEA{SEESHIRIMELIE,
MRS B 45tk CxeleFtdcRspinfoFieldtil T :

struct CxeleFtdcRspInfoField {

TXeleFtdcErrorIDType ErroriD; ///%%i7ACHS
TXeleFtdcErrorMsgType ErrorMsg; ///%i%G

b s

e RequestlD :iEXKID
e bisLast : MRIEKANEN ARG —IREEIRS
REE : T
50E . AR NS SEEEpRspInstrumentCommissionRateEZS |, ErrorlDEO,

OnRspQryTradefix

INGE : A EREIANE
ERELRR :


af://n1307
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void onRspQryTrade(

CcxXeleFtdcTradeField *pTradeField,
cxeleFtdcRspInfoField *pRspInfo,

int nRequestiD,

bool bIsLast)

e pTradeField : pY%3Z

SR, fEmAkAL

SR EIRIHEAL,

BAMES B SR CxeleFtdcTradeFieldd0F :

struct CcXeleFtdcTradeField {

///3E % H
TXeleFtdcDateType
// /4 H AN

TXeleFtdcSettlementGroupIDType

// /55T

TXeleFtdcSettlementIDType

/1 /BT
TXeleFtdcTradeIDType
eSS k!
TXeleFtdcDirectionType
// /g
TXeleFtdcorderSystemNoType
[/ /5 AR

TXeleFtdcParticipantIDType

[/ /% AR
TXeleFtdcClientIDType

/7 /3 G it CRAERD
TXeleFtdcTradingRoleType

///EEKS CRIEA)D
TXeleFtdcAccountIDType

// /& ERG
TXeleFtdcInstrumentIDType

// /P&
TXeleFtdcoffsetFlagType

[/ /ENERFE
TXeleFtdcHedgeFlagType

[/ /&
TXeleFtdcPriceType

///EE
TXeleFtdcvolumeType

// /IR [R]
TXeleFtdcTimeType

[/ /AR CRAEA)D
TXeleFtdcTradeTypeType

/7 AN HWE CRAE D
TXeleFtdcPriceSourceType

// /% 5 F P ARG
TXeleFtdcUserIDType

[/ /AR B
TXeleFtdcorderLocalNoType

/1 /58 5 BT b

TXeTleFtdcExchangeOrdersSysIDType

18

TradingbDay;

SettlementGrouplD;

SettlementID;

TradelD;

Direction;

OordersSystemNo;

ParticipantID;

ClientID;

TradingRole;

AccountID;

InstrumentID;

offsetFlag;

HedgeFlag;

Price;

volume;

TradeTime;

TradeType;

PriceSource;

UseriID;

orderLocalNo;

ExchangeOrderSysiD;

e pRspinfo : IIRASELS , IEEMNEELEMEAIIELE,
RS ELERIARCxeleFtdcRspinfoFieldZl T :



struct CXeleFtdcRspInfoField {

/1 /5 5ARTS
TXeleFtdcErrorIDType ErrorID;
// /R ER
TXeleFtdcErrorMsgType ErrorMsg;
s

e nRequestID : {FXKID
* bisLast : HRIERAIMANRIER/E—RENIRE
REE : 7%
iR . ERERATH, SEHWEE, pTradeFieldEZ , ErrorlDEO,

OnRspQryOrderfix

IgE : IRBERANE
EREIIRR

void onRspQryorder(
cxeleFtdcorderField *poOrderField,
cxeleFtdcRspInfoField *pRspInfo,
int nRequestID,

bool bIsLast)

8% :

e pOrderField : IRPERT , IERARPEESLEEAMELL,
REASBELEMIARCxeleFtdcOrderFieldd T :

struct cXeleFtdcorderField {

///%E5H

TXeleFtdcDateType Tradingbay;
[/ /AR CRAER)D

TXeleFtdcSettlementGroupIDType SettlementGrouplID;
///&EE gwS R

TXeleFtdcSettlementIDType SettlementID;
// /A AR Y S

TXeleFtdcOorderSystemNoType OordersSystemNo;
[/ I RHFEB
char _unused_1[9];
/1/% PR

TXeleFtdcParticipantIDType ParticipantiD;
// /% AR

TXeleFtdcClientIDType ClientiD;
/1 /% 5 - ARG

TXeleFtdcUserIDType UseriD;
// /& 4R

TXeleFtdcInstrumentIDType InstrumentlD;
/7 [ HREANHE S A

TXeleFtdcorderPriceTypeType orderPriceType;
///F3TT 1A

TXeleFtdcDirectionType Direction;

///HET R &
TXeTleFtdcComboffsetFlagType ComboffsetFlag;
[/ /HEBRHERFE
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TXeleFtdcCombHedgeFlagType

/1 /0
TXeleFtdcPriceType
///EE
TXeTleFtdcvolumeType
// /AR

TXeleFtdcTimeConditionType TimeCondition;
///GTDH W, AKAdH
TXeleFtdcDateType GTDDate;
// /AL Y
TXeleFtdcvolumeConditionType VolumeCondition;
[/ /BN
TXeleFtdcvolumeType Minvolume;
[/ /fl sk Ak
TXeleFtdcContingentConditionType ContingentCondition;
// /b3y, RAEH
TXeleFtdcPriceType StopPrice;
// /iR A
TXeleFtdcForceCloseReasonType ForceCloseReason;
[/ /AR B
TXeleFtdcorderLocalNoType orderLocalNo;
[/ /AR
char _unused_2[9];
/// BB E
TXeleFtdcBoolType IsAutoSuspend;
[/ TRERIE CRAEFD
TXeleFtdcOrderSourceType ordersource;
[/ /AR
TXeleFtdcOorderstatusType ordersStatus;
/7 /IR CRAEHD
TXeleFtdcOorderTypeType orderType;

// /5 A HRE CRERD
TXeleFtdcvolumeType

[/ /IR H
TXeleFtdcvolumeType

// /3% H
TXeleFtdcDateType

///FNG[A]
TXeleFtdcTimeType

// /B I TR CRASE HD
TXeleFtdcTimeType

// /I [A] CRAEHD
TXeleFtdcTimeType

// /& e AE s e (RAE R
TXeTleFtdcTimeType

// /AR TR CRAE D
TXeleFtdcTimeType

// /& JE B AL oy AR
TXeleFtdcUserIDType

[/ /R CRAEH)
TXeleFtdcPriorityType

// /FE T HEA 75 CRAEHD
TXeleFtdcTimeSortIDType

// /35 Pk B4 5

TXeleFtdcExchangeOrdersSysIDType

// /AR FE
char

15

_unused_3[32];

CombHedgeFlag;

LimitPrice;

VolumeTotaloriginal;

volumeTraded;

volumeTotal;

InsertDate;

InsertTime;

ActiveTime;

SsuspendTime;

UpdateTime;

cancelTime;

ActiveUserID;

Priority;

TimeSortID;

ExchangeOrderSysID;



* pRspinfo : IMMA(SEIE, , FEMIAA(SELEMIAIMIL,
MRS B 454K CxeleFtdcRspInfoFieldfl T :

struct CXeleFtdcRspInfoField {

// /i RARY
TXeleFtdcErrorIDType ErroriD;
[/ /R EE
TXeleFtdcErrorMsgType ErrorMmsg;

18

e nRequestID : {&EXKID
e bisLast : HRIERAINEMAIERE—REEIRS
REE : %
iR : EHERNZTHT, 2EHIEE, pOrderField&EZ , ErrorlDEO,

OnRspQryExchangeFrontFik

IhEE : XZFRIEEANE
ERELRRS :

void OnRspQryExchangeFront(
CxXeleFtdcRspExchangeFrontField *pRspExchangeFront,
cxeleFtdcRspInfoField *pRspInfo,

int nRequestID,

bool bIsLast)

8% :

* pRspExchangeFront3ZZ MR ZRIENIDE, , BRI ZARIENIEEDEEAIIIL,
R SR EEEIREEACxeleFtdcRspExchangeFrontFielddl T :

struct CXeleFtdcRspExchangeFrontField {

VIV Vi

TXeleFtdcExchangNoType ExchangelD;

// /38 Ty i B AU

TXeleFtdcFrontCountType FrontCount;

// /7% Gyt B AR5 R

TXeleFtdcFrontListType FrontList;

// /38 5, Hi B IPHLbL 51 R

TXeleFtdcFrontIpListType FrontIpList;
3

* pRspinfo : IMM(SEIE, , FEMIAA(EELEMIAIMIL,
MRS B 454K CxeleFtdcRspInfoFieldfl T :

struct CXeleFtdcRspInfoField {

// /R

TXeleFtdcErrorIDType ErrorID;
///HEREE

TXeleFtdcErrorMsgType  ErrorMsg;

};

e nRequestID : {EXKID
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e bisLast : HRIERAINEN RS —XEEIRS
IREIE : 96,
58

o HIEEANRZAMEIR , EFIREDBIKNERANRZZ RIS IFRERER . HExchangelD

FRRZFRID , FrontCount@1ZR ZFHBIEEE ;

* Frontlist RTNERZFRIENRSFIFR | AN TRENOFER , BRIERSELRLIRE

QIBT (@910 , KR ZFRIERS 3 , MIRENZE13) ;

e FrontlpListR R IIERZAMRIERNIPYIZER , AN TRENNMNRIERS TR ;
1B -
L5 BB E 7 AR BRI S TR,
_FEOEIET Y ¢ BIER 1 IP#47192.168.1.2  BI&S © IP4192.168.1.5
JEBHIETELEA : &1 CIP49192.168.1.11 ;
RYETHEIEANERSHCER NEHR , 5 FI 7 AR ARG B 155 -

b/l ) T =g =1 T e B 0/7 T =H =1 T e
ExchangelD=1 ExchangelD=2

FrontCount=2 FrontCount=1

FrontList[0] = 12 FrontList[1] =15 FrontList[0] = 21

FrontlpList[2] = “192.168.1.2" FrontlpList[5] = “192.168.1.5” FrontlpList[11] = “192.168.1.11"

OnRspinstrumentPricef5i%
IheE : SLUMEEIRNE

EREIFRS
void OnRspInstrumentPrice(
CXeleFtdcRspInstrumentPriceField *pRspInstrumentPriceField,
CcxeleFtdcRspInfoField * pRspInfo,
int nRequestID,
bool bIsLast)
84

¢ pinstrumentPriceField : S2FKEMEMNMEANEL, , IEMSLIKK SN BN EEDAIMIIE,
BN EIIN A IR CxeleFtdcRspInstrumentPriceFieldgN T :

struct CXeleFtdcRspInstrumentPriceField {

// /& 2R

TXeleFtdcInstrumentIDType InstrumentID;
[/ /ERIEAR

TXeleFtdcPriceType UpperLimitPrice;
// /Ay

TXeleFtdcPriceType LowerLimitPrice;
[/ /eSS

TXeleFtdcPriceType PreSettlementPrice;
// /T B

char _unused_1[32];
bE

e pRspinfo : IIRMSEIE , IBANAI{SELEMIAYHELE,
MRS B4tk CxeleFtdcRspinfoFieldEN T :


af://n1398

struct CXeleFtdcRspInfoField {

// /R

TXeleFtdcErrorIDType ErrorID;
// /ARG R

TXeleFtdcErrorMsgType ErrorMsg;
5

e nRequestID : {FXKID
e bisLast : IRIEKANENAIERE—IREEIRS
REE : %

OnRspQrylnstrumentindex’?i%

IngE : SN FSEENEEO
ERELRRS :

void OnRspQryInstrumentIndex (
cxXeleFtdcRspInstrumentIndexField *pRspInstrumentIndex,
cxXeleFtdcRspInfoField *pRspInfo,

int nRequestID,

bool bIsLast)

8% :

¢ pRspinstrumentindex : SFSEANE, , IERNESNFSEIRNSEERIMEIE,
BAFEEANEEMACXeleFtdcRspinstrumentindexFieldI T :

struct CxeleFtdcRspInstrumentIndexField{
// /A

TXeleFtdcProductIDType ProductID;
// /&L

TXeleFtdcInstrumentIDType InstrumentID;
/118455

TxeleFtdcInstrumentIndexType InstrumentIndex;
// /P B

char Rsv [20];
I

* pRspinfo : INMA(SEIE, , 8RN (SELEMIAMIL,
RS B 45+ CxeleFtdcRsplInfoFiel 4N :

struct CXeleFtdcRspInfoField {

// /R
TXeleFtdcErrorIDType ErroriD;
[/ /ARG R
TXeleFtdcErrorMsgType ErrorMmsg;
};

e nRequestID : {&EXKID
e bisLast : RIEKRAINEN ARG —REIERS
BEHE : %

Spidks3miiRiEO


af://n1415
af://n1432

OnRtnTradelRsix

INEE : BARRENR , HRERRIIEGRASBENE S , iZ5EawER.
SHIFR :

void onRtnTrade(CXeleFtdcTradeField *pTrade)

o pTrade : FAREHREL , JEFIRRACENRESOROIEAL, S8 | FUREHRPIR LSRR , AR
FEREINZE,
B AZ[EREEFIAR CxeleFtdcTradeFieldd T :

struct CcXeleFtdcTradeField {
/1135 H

TXeleFtdcDateType Tradingbay;
// /& AR

TXeleFtdcSettlementGroupIDType SettlementGrouplD;
// /G E S

TXeleFtdcSettlementIDType SettlementID;
/1S

TXeleFtdcTradeIDType TradelID;
///F3ETT 1A

TXeleFtdcDirectionType Direction;
[/ /S R

TXeleFtdcordersystemNoType ordersystemNo;
// /R TB

char _unused_1[9];
[/ /5 AR

TXeleFtdcParticipantIDType ParticipantID;
[/ /% AR

TXeleFtdcClientIDType ClientiD;
/7 /3 G it CRAERD

TXeleFtdcTradingRoleType TradingRole;
///EEKS CREA)D

TXeleFtdcAccountIDType AccountID;
// /&4 ARG

TXeleFtdcInstrumentIDType InstrumentlID;
///F PR

TXeleFtdcoffsetFlagType offsetFlag;
[/ /ENERFE

TXeleFtdcHedgeFlagType HedgeFlag;
YaVLiini

TXeleFtdcPriceType Price;
///E

TXeleFtdcvolumeType volume;
/[ /BRI [R]

TXeleFtdcTimeType TradeTime;

[/ /AR CREA)D

TXeleFtdcTradeTypeType TradeType;
[/ EE KR CRAEH)D

TXeleFtdcPriceSourceType PriceSource;
// /35 AT

TXeleFtdcUserIDType UseriD;
/1] RFIFB
char _unused_2[9];
// /5 vl A AR B G

TXeleFtdcorderLocalNoType orderLocalNo;


af://n1433

/1 /55 T ik g

TXeleFtdcExchangeOrderSysIDType

/] /AR T B
char _unused_3[32];
¥
REE : % ;
OnRtnOrderf %
INgE :

ExchangeorderSysiD;

REEN , SEFIRHTIRBRAN. REFFELEECRRE (N2 ) SERBERSRERN

Y, REERFSEIENE i , X0 A2 mERA.

TR

void onRtnorder(CxeleFtdcorderField *porder)

8% :

e pOrder : IREEHRIY , IEMIRREIREEAIBIE, (T2  REPEIRFPIRLFESRER |, EER

FEREINZE,

REAEIREEMIARCxeleFtdcOrderFieldg T :

[/

struct CXeleFtdcOrderField {
///% 5 H
TXeleFtdcDateType
///EE AR CRER)D

TXeleFtdcSettlementGroupIDType

/115555 CREED

TXeleFtdcSettlementIDType

///HEE RG A GwS

TXeleFtdcorderSystemNoType

[/ /KT B
char _unused_1[9];
// /5= AR
TXeleFtdcParticipantIDType
// /% AR
TXeleFtdcClientIDType
// /78 5 R ARG
TXeleFtdcUserIDType
// /& 2R
TXeleFtdcInstrumentIDType
/1 /IR S5 AT
TXeleFtdcOrderPriceTypeType
///FE3T51A
TXeleFtdcDirectionType
///HET PR &
TXeleFtdcComboffsetFlagType
[/ /G BH BN
TXeleFtdcCombHedgeFTagType
/1 /0
TXeleFtdcPriceType
///EE
TXeTleFtdcvolumeType
// /ARSI
TXeleFtdcTimeConditionType

Tradingbay;

SettlementGrouplD;

SettlementID;

OrdersystemNo;

ParticipantID;

ClientiD;

UseriD;

InstrumentID;

orderPriceType;

Direction;

ComboffsetFlag;

CombHedgeFlag;

LimitPrice;

VolumeTotaloriginal;

TimeCondition;
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///GTDH i
TXeleFtdcDateType GTDDate;
// /AL Y
TXeleFtdcvolumeConditionType VolumeCondition;
// /&N
TXeleFtdcvolumeType Minvolume;
/7 /R SR
TXeleFtdcContingentConditionType ContingentCondition;
// /A

TXeleFtdcPriceType StopPrice;
// /iR A
TXeleFtdcForceCloseReasonType ForceCloseReason;
// /% v A LA L G 5
TXeleFtdcOrderLocalNoType orderLocalNo;
[/ /KRB
Char _unused_2[9];
/// BB E
TXeleFtdcBoolType IsAutoSuspend;
[/ TRERIE CRAEHD
TXeleFtdcOrderSourceType ordersource;
[/ /REIRTES
TXeleFtdcOorderStatusType ordersStatus;
[/ /IREEA CRAEH)D
TXeleFtdcOorderTypeType orderType;
// /% AL EE CRAEAD
TXeleFtdcvolumeType volumeTraded;
[/ /IR H
TXeleFtdcvolumeType VolumeTotal;
// /3% H
TXeleFtdcDateType InsertDate;
// /N (]
TXeleFtdcTimeType InsertTime;
// /BE I Rl CRAE D
TXeTleFtdcTimeType ActiveTime;
// /HEREI (8] CRAE D
TXeleFtdcTimeType suspendTime;
// /B TR CGRAER)
TXeleFtdcTimeType UpdateTime;
// /I R CRAEAD
TXeleFtdcTimeType CancelTime;
// /& E AL Zy P ARES
TXeleFtdcUserIDType ActiveUseriID;
/7 /SR CRAEAD
TXeleFtdcPriorityType Priority;
// /I B HERA B 5 CRAERD
TXeleFtdcTimeSortIDType TimeSortID;

// /75 Pk B4 5
TXeleFtdcExchangeOrderSysIDType ExchangeOrderSysiD;
/)RR TE
char _unused_3[32];
BE;

BEE : T ;



OnRtnlnsinstrumentfix

INEE : HEINESL0EAN
EEER

void OnRtnInsInstrument(CXeleFtdcInstrumentField *pInstrument)

8% :

e pinstrument : G248 , IEMGLIEEAIHELE,
SR CxeleFtdcinstrumentFieldd T :

struct cXeleFtdcInstrumentField {
// /A AR
TXeleFtdcSettlementGroupIDType SettlementGroupID;
// /7 AR
TXeleFtdcProductIDType ProductID;
///7FE AR
TXeleFtdcProductGroupIDType ProductGroupID;
// /R AR

TXeleFtdcInstrumentIDType UnderlyingInstriD;
[/ /=R
TXeleFtdcProductClassType ProductcClass;
[/ /FEFEA
TXeleFtdcPositionTypeType PositionType;
[/ /AT
TXeleFtdcPriceType StrikePrice;
// /B
TXeleFtdcOptionsTypeType OptionsType;
// /5 LB TR

TXeleFtdcvolumeMultipleType VolumeMultiple;
// /6 LRI TS
TXeleFtdcUnderlyingMultipleType UnderlyingMultiple;
// /&L
TXeleFtdcInstrumentIDType InstrumentID;
/1] EYIAFR
TXeleFtdcInstrumentNameType InstrumentName;
/1 SEEN Ay

TXeleFtdcYearType DeliveryYear;
///ZZEA
TXeleFtdcMonthType DeliveryMonth;
// /e A
TXeleFtdcAdvanceMonthType AdvanceMonth;
///HETT B
TXeleFtdcBoolType IsTrading;
};
REE : %,

R : APIEAIFRZIEO ;


af://n1450

OnRtninstrumentStatusfix

INEE : AR ZIREHEREIR
ERELRR :

void OnRtnInstrumentStatus(CXeleFtdcInstrumentStatusField *pInstrumentStatus)

8% :

e pinstrumentStatus : LR , IERSLRSEEEIMBIE,
SR LEEFIARCxeleFtdcinstrumentStatusFielddd T :

struct CxXeleFtdcInstrumentStatusField {

// /A AR

TXeleFtdcSettlementGroupIDType SettlementGrouplD;
// /&2

TXeleFtdcInstrumentIDType InstrumentID;
[/ /&4 GIRES

TXeleFtdcInstrumentStatusType InstrumentStatus;
/7 /3o B 5

TXeleFtdcTradingSegmentSNType TradingSegmentSN;
// [EENAARES I ]

TXeleFtdcTimeType EnterTime;
1/ [ENAARAS A

TXeleFtdcInstStatusEnterReasonType  EnterReason;
5

iREE : 7T

BB : APIEEASIERZEO
OnErrRtnOrderinsertf5i%

INEE : IRERNEIRER
ERELRRS :

void OnErrRtnOrderInsert(CXeleFtdcInputOrderField *pInputorder,
cXeleFtdcRspInfoField *pRspInfo)

84 :

e pinputOrder : IREAR NI, , IEMIREINGERIMIE | B TIRARERARBIMAEIE | F132
ZEGIRERIRBRS.
IREFNZEHIRCxeleFtdcinputOrderFieldglF :

struct CxeleFtdcInputorderField {
[/ /R YR

TXeleFtdcorderSystemNoType OordersSystemNo;
///RHFE
char _unused_1[9];
// /5 AR

TXeleFtdcParticipantIDType ParticipantID;
/1 /% AR

TXeleFtdcClientIDType ClientiD;
/1 /35 R AR5

TXeleFtdcUserIDType UseriD;
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// /&4

TXeleFtdcInstrumentIDType InstrumentID;
/7[R EANHE A

TXeleFtdcorderPriceTypeType orderPriceType;
///FETT A

TXeleFtdcDirectionType Direction;

[/ /B EFARE

TXeleFtdcComboffsetFlagType ComboffsetFlag;
[/ AEBENERIRE

TXeleFtdcCombHedgeFlagType CombHedgeFlag;

// /s

TXeleFtdcPriceType LimitPrice;
// /B

TXeleFtdcvolumeType volumeTotaloriginal;
[/ /B ROHFER

TXeleFtdcTimeConditionType TimeCondition;
///GTDH

TXeleFtdcDateType GTDDate;
// /A A

TXeleFtdcvolumeConditionType VolumeCondition;
[/ /BN

TXeleFtdcvolumeType Minvolume;
[/ /R A

TXeleFtdcContingentConditionType ContingentCondition;
// /BB

TXeleFtdcPriceType StopPrice;
[/ /R

TXeleFtdcForceCloseReasonType ForceCloseReason;
/7 /A HAh g 5

TXeleFtdcorderLocalNoType orderLocalNo;
[/ /KT B
char _unused_2[9];
/// BN E
TXeleFtdcBoolType IsAutoSuspend;

// /XSRS 5, RsporderInsertih A X
TXeleFtdcExchangeOrderSysIDType ExchangeOrderSysiD;
// /P E XCE Gy i B, AT

TXeleFtdcExchangeFrontType ExchangeFront;
// /KRR EE
char _unused_3[9];

18

e pRspinfo : TIRASEE, , IEMNERIEELEARMEIE,
MRS R LA CxeleFtdcRspinfoFielddl T :

struct CXeleFtdcRspInfoField {

[/ /R
TXeleFtdcErrorIDType ErroriD;
///{Eu L}Jm [‘
TXeleFtdcErrorMsgType ErrorMsg;
5

BEE: T,



OnErrRtnOrderActionf5i%

IHEE : IREPISERRREIR
EREER

void OnErrRtnorderAction(CXeleFtdcOrderActionField *pOrderAction,
cxXeleFtdcRspInfoField *pRspInfo)
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e pOrderAction : iRERIR(EL , IERIRBIRMEEHENMLL , B8 TIRIRPIZRIEIBMALEE |, F132
ZEFIRMRRRS.
REBRVELEIIfR CxeleFtdcOrderActionField A :

struct CcXeleFtdcorderActionField {
[/ /RH S

TXeleFtdcorderSystemNoType OorderSystemNo;
[/ RHFE

char _unused_1[9];
[/ /AR B

TXeleFtdcOorderLocalNoType orderLocalNo;
[/ I RHFEB

char _unused_2[9];
[/ /R BAAE R

TXeleFtdcActionFlagType ActionFlag;
[/ /5 AR

TXeleFtdcParticipantIDType ParticipantID;
// /% AR

TXeleFtdcClientIDType ClientiD;
/1 /35 R AR5

TXeleFtdcUserIDType UseriD;
// /9

TXeleFtdcPriceType LimitPrice;
[/ /B

TXeleFtdcvolumeType VolumeChange;
/] /AR 5

TXeleFtdcorderLocalIDType ActionLocallD;
// /KRR T7E

char _unused_3[9];
/1 /AR AT

TXeleFtdcActionLocalNoType ActionLocalNo;
// /R TB

char _unused_4[12];
};

* pRspinfo : IMAMSRE, , FERINARN(EELSHERIMELL,
MRS R LA CxeleFtdcRspinfoFielddn T :

struct CXeleFtdcRspInfoField {

// /R
TXeleFtdcErrorIDType ErroriD;
// /ARG R
TXeleFtdcErrorMsgType ErrorMsg;

58


af://n1481

OnRtnHistoryTradef %

INEE : HSRAAZER , HEFIRERAT , NRILBERERAEER , Z5ESBEA.
SHIFR :

void OnRtnHistoryTrade (CXeleFtdcTradeField *pTrade)

e pTrade : BAXEURIE , FERIMAIEIREMAIMLL, T8  AREIRPAIIFELFERAER  EER
FREINTE,
FAZ[ERREEMIRCxeleFtdcTradeFieldf15.6.1 OnRtnTradedRRYESHIRTEE—HE,

FiFRE - %7550 5.6.1590NnRtnTrade 22U RERA R TE—1 , RRZGEETHER
PIEE SRR XA SRAASTKEUE ; AP A LB iZEEE O HIR 5 SR EIRFK B S HEXST
B ;

OnRtnHistoryOrderf i

IhgE : [SRIREBENR , HAFFIRERAT , MNRIABEREREARER , ZT5E2HEA.
EREIIRR

void onRtnorder(CXeleFtdcOrderField *porder)
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e pOrder : IRFBEHRE , IEAREEIRERAGIELE, T2  IREEIRPIOFELFERRER , EEER
FREINZE.
R EAEIREEFIARCxeleFtdcOrderFieldF15.6. 29 AYONRNOrder &R Z e —FE,
SFHiEiRE . 1Z75EF0 5.6.2F890nRtnOrder 552881, FRAATE—H , RRIZAEZRI 2
EREERIEPHEXAIA R ERAR/KEYE ; BRI LABIZEEE OF W E ER R ER K ES
HEXTERL ;

TraderAPIF &35l

TR P TB R LG userdemo.cppfii3 , AT MERIEER , (UBRERE. FEN
CSimpleOrderManager L ASARIEERERD , ESEER , BiRiFN userdemo.cpp”,

A
55675 0 A

/AU T DA B AR R
TR

1
2
3

@class CSimpleOrderManager

* @brief FIAHMPEEY S, WRAAPTH NI,

* @notes CXeleTradersSpiHonxxx B 77 2 h BB, A GeblEEd K mr,
* N, s R AR H A B AR S E R

*/

class CSimpleOorderManager: public CXeleTraderSpi

{

public:

CXeleFtdcReqUserLoginField Togin_info;

cXeleFtdcAuthenticationInfoField auth_info;

/% MG A, FE AR R CXeleTraderApd SEFI48E */
CSimpleorderManager(CXeleTraderApi* pTraderApi) :m_pTraderApi(pTraderApi)


af://n1493
af://n1500
af://n1507

{
}
~CSimpleorderManager ()
{
}
/B AR G P AR A S DN, e Bl i R R/
virtual void OnFrontConnected()
{
example_ReqUserLogin(&login_info);
m_RspEvent = false;
example_RegisterAuthentication(&uth_info);
/% TN RS */
m_pTraderApi->RegisterAuthentication(&auth_info);
/% USSR ERAPTEZI */
m_pTraderApi->RequUserLogin(&login_info, 0);
}
/% AR P SAE G A EREITR, X ESE A, nReasonZ B T MiEE i R ¢/
virtual void OnFrontDisconnected(int nReason)
{
fprintf(stdout, "OnFrontDisconnected:%d\n", nReason);
}
JFEFMRL */
virtual void OnRspUserLogin(CXeleFtdcRspUserLoginField *pRspUserLogin,
cxXeleFtdcRspInfoField *pRspInfo, int nRequestID, bool bIsLast)
{
if (pRspInfo->ErroriD != 0)
{
/¥ ORI, R PR ST R/
PRINT_RSP_ERR(pRspInfo);
exit(pRspInfo->ErroriD);

}
else
{
/O, MR, .. %/

PRINT_RSP(pRspInfo);
/* RSB N R SRS B, R TIRBUR EAE */

m_exchange_num = pRspuUserLogin->ExchangeNum;
m_client_index[0] = pRspUserLogin->ClientIndex[0];
m_token[0] = pRspUserLogin->Token[0];

pRspUserLogin->ClientIndex[1];
pRspUserLogin->Token[1];

m_client_index[1]
m_token[1]
}

m_RSpEvent = true;

}
/% IR R */
virtual void OnRsporderInsert(CxeleFtdcInputOorderField *pInputOrder,
cxXeleFtdcRspInfoField *pRspInfo, int nRequestID, bool bIsLast)
{
if (pRspInfo->ErroriID != 0)
{
/¥ R, BRI R TR R AN %/
PRINT_RSP_ERR(pRspInfo);
exit(pRspInfo->ErroriD);
}
else
{
/* s, WEEE... %/
PRINT_RSP(pRspInfo);



/¥ MG RN RA B g s, HTHE </
if(m_order_cnt < m_exchange_num) {
m_ordersysno[m_order_cnt++] = pInputOrder->0rderSystemNo;

m_RspEvent = true;
}
VA CNT ) ALY
virtual void OnRspOrderAction(CXeleFtdcOrderActionField *porderAction,
cxXeleFtdcRspInfoField *pRspInfo, int nRequestID, bool bIsLast)
{
if (pRspInfo->ErroriD != 0)
{
/¥ R, BT SR TR %/
PRINT_RSP_ERR(pRspInfo);
exit(pRspInfo->ErroriD);
}
else
{
/* T, WhEREEE. .. %/
PRINT_RSP(pRspInfo);

m_RspEvent = true;
}
/% REEAR */
virtual void onRtnorder(CxeleFtdcorderField *porder)
{
printf("onRtnorder: orderLocalNo=[%d]\n", porder->OrderLocalNo);
}
/% AR */
virtual void onRtnTrade(CXeleFtdcTradeField *pTrade)
{
printf("onRtnTrade: orderLocalNo=[%d]\n", pTrade ->OrderLocalNo);
}
/% BRI P IE SR AR E R </
virtual void oOnRspError(CxeleFtdcRspInfoField *pRspInfo, int nRequestID, bool
bIsLast)
{
PRINT_RSP(pRspInfo);
/% B AR T AT R R A */
exit(-1);
}
/% AN */
virtual void OnRspQryorder(CXeleFtdcOrderField* porderField,
cxXeleFtdcRspInfoField* pRspInfo, int nRequestID, bool bIsLast)
{
if (pRspInfo->ErroriID != 0)
{
/¥ R, BSImARET R TR %/
PRINT_RSP_ERR(pRspInfo);
exit(pRspInfo->ErroriD);

}

else

{
/¥ O, AEEGE... ¥/
PRINT_RSP(pRspInfo);

}

m_RspEvent = true;



}
/% ELFUR R */
void waitRspEvent()
{
do
{
sched_yield();
} while (true != m_RspEvent);
}
/% IR RG]/
void ReqQryorder(size_t trader = 0)
{
CcXeleFtdcQryorderField qryorder;
memset (&qryorder, 0, sizeof(CXeleFtdcQryorderField));
/¥ B </
snprintf(qryorder.AccountID, sizeof(qryorder.AccountID), "%s",
g_AccountID_str[trader]);
m_RspEvent = false;
/* VFHAPTE: Al */
m_pTraderApi->ReqQryorder(&qryorder, 1);
}
/* BREHRE AT/
bool SimpleQueryManagement()
{
/% R EWHIER </
ReqQryorder();
waitRspEvent();
return true;
}
[ERBE R BIRAE */
void SimpleordermManagement()
{
int i = 0;
cxXeleFairInputorderField order;
cXeleFairorderActionField action;
cXeleFairorderFieldv order_action[MAX_ORDER_NUM] ;
/% ERBNRI %/
waitRspEvent();
/% BEHRGIED </
(void)SimpleQueryManagement();
/% SRR AR IR DR */
m_order_cnt = 0;
/% forfEH R 6 3R as & it sl, demot SCHEA Al 1 */
for(i = 0; i < m_exchange_num; i++)
{
memset (&order, 0, sizeof(CXeleFairInputOrderField));
/% RIS R AR/
example_makeup_order(&order, 0, m_client_index[i], m_token[i]);
sleep(2);
/% AP B4 g T =/
m_pTraderApi->ReqorderInsert(&order, 1);
VAR =i LA IVACE Sy
waitRspEvent();
}
/* RO, ABRAHR IR </
for(i = 0; i < m_exchange_num; 7i++)
{

memset(&action, 0, sizeof(CXeleFairorderActionField));



example_makeup_action(&action, 0, m_client_index[i], m_token[i],
m_ordersysno[i]);

sleep(2);
m_pTraderApi->ReqorderAction(&action, 1);
waitRspEvent();
}
/% FREC/
int main(int argc, char® argv[])

{
/¥ demolf) it B S fFconfig_userdemo.ini*/
loadconfigFile((char*) "config_userdemo.ini");
/¥R L APT L * /
CXeleTraderApi* pTraderApi = CxeleTraderApi::CreateTraderApiQ;
/* G spi K/
cSimpleorderManager som(pTraderApi);
/*EM spi KL p*/
pTraderApi->Registerspi (&som);
/FENHE & 1T B k> /

pTraderApi->RegisterFront(g_FrontAddress_str, g_QueryFrontAddress_str,

g_LocalAddress_str);
/% BRI E R IR PR ZE R, A E PR A OE A H Ini tiR e mii & */
pTraderApi->RegisterchannelBlock(1);
/% AT BAH R * /
pTraderApi->SubscribePrivateTopic(XELE_TERT_RESTART) ;
/* WIEHAPT, [ Punde )y IR 55 98 & @ik */
pTraderApi->Init();
/*FTEIAPT IR AAS %/
fprintf(stdout, "%s\n", pTraderApi->Getversion());
/% SEBIEHR A B Rt/
som.SimpleorderManagement();
/* FLRETEN, SRR/
std::string msg;
do
{
cout << "Input 'q' to disconnect API:";
getline(cin, msg);
} while (msg != "q");
/% BEIAPTISH] */
pTraderApi->Release();
fprintf(stdout, "API release done. Exit Demo.\n");
return 0;
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