=11y

APIiE 7"

XeleSecuritiesTraderAPIFF5Xele-Trade-SecuritiesiH{TE(=, BITAPI , IR E TG S 2FT
(SSE) . BWYIRRZFr ( SZSE ) KIERBIES | IREHENAIEISFIRZIRSENER.

ZXRIRIEAZ Z F StXele-Trade-SecuritiesHHR R B FEAFM , SRAUAPIIEEREERRE. BRI

REFTREFiHIER(Client Program)dViBREE R, AR BERTIRERZEFHIZZZAPI,

Xele-Trade-Securitiesi&?)

Xele-Trade-Securities@)\RSRFCAIETFPGA, TR RIEAIZERSGE , I ERIENFPGARURIE
BERS , AR RIINLERE | RERNEERNENEE, 2RI, BRERATRTE. BEEXE
WS BN MR Bk BB TIEN B IERERR 2 R 5.,

Xele-Monitor-Securities2Xele-Trade-SecuritiesfEFZ Al 32 B 22 i,

XeleSecuritiesTraderAPIR—NET C+HIZEE | BT ERMY REEFERHRZOARLINEEHIZZIN

ab
BEo

XeleSecuritiesTraderAPISZIFES : Linux,

KILEFAF RSB XeleSecuritiesTraderAPI-ARAE tgz@ % , M ¢

X{HFx X4 588
. " . RBRAPIZEOLNMH, EX TH
include/ XeleSecuritiesTraderApi.h N
P AT OEO

=\ i iy \én éi )
include/ XeleSecuritiesUserApiStruct.h E¥TU§&?§DE? S

e ESis)
include/ XeleSecuritiesUserApiData.h ENX T HHHFERAIREY
lib/ libXeleSecuritiesAPI.so APIGIEE

demo/example_stock/

config_file_process

demorrRIBES FRRIMEE 4

demo_main.cpp userdemo R~ FIfER7
i fig.txt API

demo/example_stock/ e REELSZfF
demo/example_stock/ CmakelLists.txt userdemomiEsZ4
config api_config.txt apilE TR ERIECE
Debug/lib libXeleSecuritiesAPl_debug.so DebughlRASApishSE

Xele-Trade-Securities-32 53 R R
docs R APIAYI5BE 314

APHECOIFAR. pdf
MEBR changelog APINRAFHRIZ R
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{Eeiinse

HE RRAELT

HEF 3
D F I m

APISTIFRIEIER. BXER (BEHRE. MENKVKENR. 881H
BAEBPERIVKER. FSEWHVKENR. RAERKES
F) BFE

SCHRFOBEAE;

07/22/2021 2.0

APISZHiManager (&8 )\ EOIHAE
FriBmanagerEEFOHIEIRID

1/17/2022 2.4 25 HBiEE ( LXRE. RXKRE. LZHIN ) RIEIREO R
HEimEREIEOF—E2R
{&MCxeleRtnOrderField45fa{

6/1/2022 3.0 3.0 {EBIAPIfYapi_config. txtEL &34

;'x"f ool . o N gA , gA \-Z':- Id £ “’,5
6/16/2022 3.0 3.0 Fri8reqloginExZOFMEGEF , BTHEAENREENHHIIRE

=jEdE
2/13/2022 30 | 30 :*;E%%DEJZ*%EWL’EUE’ﬂ%’f’@%ﬂP%ﬁiﬂa@éﬂzﬁﬁEiﬁJﬁgﬁiﬁﬁi
FTIE R SRE

7/21/2022 3.0 30 HERHHRBEENEHRREEE TR
8/2/2022 3.1 31 FiEHERBINRENR R EERA
9/21/2022 3.1 31 FEITEETRERS

9/26/2022 3.1 31 HEAPIREFRBERTEmERBEM
10/22/2022 3.1 31 PEERERENR  EEEREPERAER

IR LA &5 B A S 5 ERIERAYdemo |, 7
demo/example_order_delayHRE

10/28/2022 3.1 3.1

5/5/2023 3.1 3.1 IR E S ERIEREO
HIRGEIRIBE R
10/18/2023 3.2 3.2 apifcENHHIBECESEUREBE N

11/24/2023 3.2 3.2 apiskEEXRFREN

11/28/2023 3.2 3.2  apisk3Z{#Operway;EREIEH

7/12/2023 32 32 EHRERAEIEINRERRFR

12/12/2023 32 32  EIn@ERAED

2/28/2024 3.2 32 FGREAPIHERERKEREEFMESITENEO
10/29/2024 32 32 IENEEEKEESH

12/3/2024 3.2 32 HEBoFHHEACKICREREO
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API

=Lt WRAMELT

b &
D F D

12/25/2024 3.2

o
N

EINREXIFHERESH
01/16/2025 3.2 32 ENRZFIMNKEIEREO

01/20/2025 3.2 32  S#FEMATcpDirecthyRSTILE IR
2/7/2025 3.2 32  ERFFEIR

02/07/2025 3.2 3.2 TiEERUserLocalID=REIE

3/19/2024 3.2 32 EoEESUFeAEfEIRER
4/1/2025 3.2 3.2 ENNEshRZ M EREAEO
4/7/2025 3.2 32  BEBEANIGEIRETFREHEXER

HEINAT RS ERVEIRES55115
12/5/2025 32 32

EEERRID S

15/5/2025 3.2 3.2 IEFEIEQFIEE TEITRE

FEOanE KB AN R
i i5EA

/11 /R

int XeleSecuritiesTraderApi::regXxXx(
CXeleRegxXxXXField &inputField,

int nRequestID)

/// /R

void XeleSecuritiesTradersSpi::onRspXXX(
cxXelexxxField *pInputField,
cxXeleRspInfo *pRspInfo,

int nRequestID,

bool bIsLast)

XA RS RFEXZEOEKLregXXX , MRLAONRSpXXXK D

o IZIRICERAPIEIreqXXXFA 2

FRRAANRequestIDAYIEK , EonRspXXXPLMEERAINRequestI DAYIEK,

iEREOSERA
EOBFR : regXXX

e inputField : iEKIISEEEIDARIEET
e nRequestlD : HAEFPEENERITR , SN KE
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I RzE 1S £45% B8
EOFR : onRspXXX

* pRspField: MRS RIS EEENIAEET

¢ pRspinfo : RspinfoZRiREER 1, , 28ErrorDFIErrorMsgRIXIZRIERAPIRS

e nRequestID : MALERATID , ARICIERRSIFNMALRI Z [BIRIRT MK E

e bisLast : IZRIEKIDERENMNSTEE , BI—REINARIF | iZIMNEEREFT e EZER | 7R
&RE—XJEA (blsLast ATRUEIRRRERE—XAR | AFALSEIRNATERE—IXIER )

TR R

void XeleSecuritiesTradersSpi::onRtnxXXX(CXelexxxField *pInputField, int
nRequestID, bool bIsLast);

/// /8

void XeleSecuritiesTradersSpi::onErrRtnXxXX(CXelexxXField *pInputField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

AR LAONRINXXX, onErrRINXXXE#E, TEMBIXFFMEEINELL,
o N R
EORLFR : onRtnXXX

e pinputField : {8 ABRIENEEWEESET
e nRequestID : #RICIERRIFNMAAR S Z [BIRIRI MK R
e bisLast : IZRIBRIDEEMRSEEE , BI—REINIR S | ZIANEEREFT R ZRER |, Rk
RE—XVER ( bisLast ATRUEIRRRRE—XAR , AFALSEIRRAERRE—XIEA )
sERIE AN R R
EOBFR : onErrRtnXXX
e pinputField : t8NABRENEEWEEEET
e pRspinfo : {HIRAKBFERER
e nRequestID : #RICIERRIFNMALAR S Z [BIRIRT ALK
e bisLast : IRIEKIDEEMNSTEE , BI—REINARIF |, iZIMNEIEREFTsESWEZ B | 7R
Be—XAR (bisLast ATRUETRRZRE—XRER . AFALSEFRRRERE—RAR )
APLETTIRZ
RIEIERER
EFHEFIMEERBREANRZEITED 2NEL

o VRICIERRER
o INREEAMNER

et

TEHIRIUBNER | Xele-Trade-SecuritiesZZ 3 R FAFEFVINTHII FETE :

e CreateTraderApi(): SREXRT FHRYAPIRSSRIEET
* RegisterSpi(): JEA A4t E B XeleSecuritiesTraderSpifI B A FEXI5AMIE
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af://n234
af://n237
af://n246
af://n257
af://n258
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RN

XeleSecuritiesTraderApit2tHUER DO IR E S50 H TSL&ER S | (BRRERE—E
e, BASTIFRELENEOSEApISLG TR,

DIRHREHCEBAT (FRREICES main.cpp”) -

/:’:

* api I ML R =25

1, B ANBEREER IS, %k 4kK H XeleSecuritiesTraderspi, FIREY Y RHE & 1) [0l 45 mi
* 2. ifcreateTradeApifd, Gl —MERIFER, ZX R R E LRHE & R EE R R

* 3, i Hregisterspifia, ¥ a4 N G AL HEGE RISt G

*api SREUERAERUR 77 2

* 1. A reqrogintz [, A NFE AR, BTEMT . M %05 DL A 4E 4 178 SR 4 5 B0 AT
* Hop, BB SO Uiapi AT - EARLINACE, SFapiMiERE X GEdEEPLEBREGERE
EMG, XFMTXHET B MABE SN R SRENR, FEEE) .

* apifigiiz. DEEEE . socketBEMIEFE. A A HUNE . u L LA

* 4,

* 1) #lonRspLoginManagerd[ulifl, Jf H & AHRE SN, REIPUFTHA CRHE BE A0 B ERUR
* 2) B onRspLogingl [mi, JfH &AW E B, RELATHA LRHE & /&R AR

* 3) $EllonRspInitTradertl[ali, 3 HEAHIREER, FREMHHE UAHE G MR, REARUR
..y

auto* puserSpi = new DemoSpi();

pUserApi = XeleSecuritiesTraderApi::createTraderApi();
if(!puUserApi){

PRINT_INFO("can not create API");

exit(0);
}

pUserApi->registerSpi(pUserSpi);

IngEERAA

EREEEMNE , BERREFYLEERERER. &8, XBEOFEKTSE | reglogin,
reginsertOrders , ERRAERIEREAMEIREE.

FEE

==API| i53KRUIREHESERspInfo , ErrorlDJ90RRIEHS , EfthRaMER | IFMERBISIEEENRAE
IRUASZR==

API Be&E ¥
NN

Ee & 4 EEINIManagerURLAIQueryURL, ManagerURLFIQueryURLR/MDEEIES— , &
BSManagerURLFEFRRNBIImanagertBIEFIEE R SR , RIESQueryURLFREAREEES RS,
HRFERVIWETEN , FERESEIRHRERR AR REEERE, EEATRAapiftE 8
B EN Y FEREEARAES.2518 (81 ) Z2E. Bt , ESESIRIERENY , UREE
EREX PN SHEEHEERIFEE PN SEHAIE , S SUgRiE | BRIA
BEARZE , WENTFEREEENY.
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API ST
EigManager (EEFL ) EFIES (ATHRGERPOMIESIIRER )
FJLABE R Eapi_config.txt3ff , BREManagerfiditit (URLERETR ) REMARXEE, #ITX

APIRIECE MY
HaiAPIfapi_config txtBLBE X 4B =5 :

o MREE
o ApiZHiEE
s BREE

PILEECE
Lo B APISZIHMILRECE
o 3.03ZRI SRt
3.03RIEEAOtE |, SRR —AEtcp/AbibisOS
1 : tep://192.168.4.216:50002;tcp://192.168.4.216:50003;tcp://192.168.4.216:50004
52 ¢ tep://192.168.4.216:50002
ApiFBSRIEEEIREDRIOSE , JLUECE S " managerS4L 58,5k
EEanLA500028E 62000 X MNm SR | Rzt R &iAAI R EEFO&EEstiE
SEMRE :
ManagerURL=tcp://192.168.2.37:50003
o XRlEiankiRER
# WRHEEEIRRIRERIIL | (ERFRE—AUStcp:/HttiR S

# IWWSHONT | (EREEPOEIADECRIIL | LSHOIGAMIRT , (ERACERYE. ik, imORgY
B, EEBIVINTRM

#7501 © tcp://192.168.4.67:30000

#7f5I2 © tcp://192.168.4.67:30000;tcp://192.168.4.68:30000

# XTI EE R, E/AROIR  SEEGERAMSINERSEES
# Api B EE S RIRIERESEE

# MERJELE T ManagerURLFIQueryURLISIER T , ApiiEEmanager il fE SR B fRIER
EEEIHERE

# EEEQFIESHY , REERIEZUrl , ManagerURLFITradeURLEZE J9ZSBNE]

# BERSECE T ManagerURLAIQueryURLIIIEIR T , ApilEiZEmanagerfiTh e Re B BTN ERIERE
EEEAER

SERE
QueryURL=

o RHRSGEIREEI I
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SRHREAERERAL | (EARF RIS tcpy/HElb IR S
WSHRERET IRARGINER FIHREE | Bftthz., EERIIN T,
B : tcp://10.128.123.209:30005

FE : G RIREASEERERE B ftcp://10.128.123.209:30005 , HFAMRE] , EEE i ZtIHET
tcp://192.168.0.100:33333

IR |, #ETradeURLEEIETS : TradeURL=tcp://192.168.0.100:33333 ; AR BIFERREZNT
AIERDE.,

SERE !
TradeURL=

EMBECES , ManagerURLAIQueryURLESRVRECEHPRI— , SiRE 7L EERE | FITRIE
BN, RECEMEREEE , MRAEREMRERAPEINRNAME. BREER T HEAPITEIMNGE
AN MERZR | FNEEXH RSN FERIRA.

ApiSHELE
&2
* SREIAPISZISESIRE

HBIAPISTIFESIHRA , BIASHF—IES (2.5RUTHRA ) |, BEARIEIRASPE B IEBEIASTIFhR
A, ZDependentCounterVersion=18335F—AEE ( 2.58LATARA )

HRBIEWAPSTFIRAR |, BHIASRIRMESHRA
BESEMRE , SERAREN , TS SELAEREREEH T AR REEHRE
SHEERAREI"RES (3.0RULEY) 5, WSEFEZEZK92 ( DependentCounterVersion=2)
SERE .
DependentCounterversion=2
Lo
P
o DBERE
ApiSRMESIDBHAERR |, LSETRFRER , AEHITIEN
™ . =6RTApiStEAEE6sHI TR OB E
BOANRCE ( TEARER , THIEN)
HeartBeatInterval=6
o LEERHERE
ApiSRHES DBHEBRIAIEIREL , ILBETFHFRFRK , AEHITIEN

B =3FTApISHEEREBE =R OBRIE (ApiBIIRRKEIEE DB , SEEEBIE =R
FlApilBE ) |, BUFIETCPETHE , FEEHERIGREUR

BAECE : (TRAER , THEN)

HeartBeatTimeoutCnt=3
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ILBEHLHIRER | ROk
o ApitREfEiEwarmHx
ApitREasERRwarmIx , BUAFF , KASEET , SSIRBEIERTReS =415

B ETESfc-£ HERSMRMEIREUEGEE S |, FEEMM-E LR, SIEmM-REIRMEES |, &
WfEMAsfcE

T =1RTREOANFTH | =0FRRKHA
orderwarm=1

o ApifRBZEIEHEZC
ApHREBEHREIEMEZL , ERBILSHE] , FRHITIRIZIRE
=~
\=-1,- 1 R TYBZIRME
\=8,9FRTNAPIR B RIXLAZIEE Cpui D8 L |, IREEHREAZFBEE cpuiz 9 L
BOUARCE : (BOARYDIZ )
Cpucore=-1,-1

o ApiERUHTRAEESEIEMT RREIRIER
ApBRRMH T REREEKEMTAIEIRER | BRAREK
S EREET RAYAPIARERL
~l:
\=OFRRENAKA , =15=74TF
SoftRspRcv=0

o ApiERBEMHTRARRESERIEMT RREIRIER
S BRI T RAYAPIARERL
~l:
\=0FRKH , =1FRFTF, BOAFTH
INEBD B SHFEE NP
FpgaRspRcv=1

o ApiElRiEIsocket EHEEEIRC
\=0FTIFfEZEsocket , IZMRIUT | cpuh RS |, RIEERIRIE
\=13%BE&,socket , ZIET , cpuh AR , FEAANRS
SERE :
socketBlockFlag=0

o ApiRBREEEENC (BRIANERFY)
\=0FRTEE

\=1RTEE



AR IERBRT | WWSHTHIEN  EBEKER  FEREREERC , NHTEH
BANECE - ( TTRIARBIR , THIER)
IsjustConnectManager=0
* BFZEIREEHNR
PEIESFER  E5—1NFHHER , BT RRA LikaE+S25
PcPrefix=
s EEHRRE

R ERISEERPHEANES | ApidHRSIGSEGVAISIGABRTIMES |, XY , ApiRGEE(E

=S,
\=ORRAIRRE
\=1 RNEREE
AR | RRAPINEHRFE.
SERE
Capturesignal=1

s EEXHERS
\=0FTFEIERE
\=1RTEETE

ZEAEERRE— M apisLBBERFARIISEANISEIHRETRE | apREMRIENEERONIERER , BOHRS
EONMEHERERS.

SRR REERIER—apNSRESLITEREEARNASHMEAZ PR |, BORGEOETERIL
SRR S,

B0 NS HER,
EABCEO | RAEAIFERIER S,
SERE -
Threadsafe=0
Loz

o ApiiEfTiRzt

\=0FRTEBRL , EIZRT , AR T |, apiRFHEFHRERERE  BIHRBIERSZEIR
M

\=1FRTEMRERT  EZENT | apieHARSAT | FEIREAIERSEIETT
FOANAPIEITESMERERIVT |, MRRBIIATR | FREHITIEN

BT ST  FEESAp

BANECE : (TRARER  THEN)

ApiMode=1

o FHETITED



EEFMITENAPIBE (FAESEEBERINBANE. MAEORESHEURGERNAPIEE |, IFFHH
ASRELENAPIEE ) , EFLENApi BEASFBAPIlELE

\=0FRAFFHTED
\=1ZR7R R TED
HESEEOAKRA
TR VAP HE SR mApittae | BIERIRSE B TS
SuperLog=0
ANECE : (TRIAER , THIER)
SuperLog=0
o EE{EArtnTradeiRXiFiErtnOrderiik3

ZEHITEN |, BRERIESRASHEE BN NSHLGTXART | XEMEEFRSER
rtnTradeiR M ATSFcHEErtnOrderiRX , ApilmfEWEIrtnTradeiR AT FEApilmtiErtnOrderigSOHITHE
1%

\=0FRTKA
\=1ER=FHE
IS EHERAKZIA

IR SRS SXApIRIMRETTERN | FESHINREENSREXA | 2SHApiR
KEIFSRERAIrtnOrderiik , AIRERXIEZFIERFT -0

BANECE - ( TRIABIR , THIER)
CreateRtnorderByRtnTrade=0
* ApiRZIERESH
SHIFTERT |, apilIREZAED S AR ERRBREZEOMAENEESEREIN RAEES

ESHIFERT |, B@MreqlinsertOrder. reqCancelOrderfERIZFEGMZ , BIMECpuCoreSEMIE—
NERGEIRATZNG | AR BapiSTERIRNER T

SEFFERT , OrderWarm, ApiModel A CpuCorefIE—MNESETA
SHEREN
A
\=0FKH , =1FRFE ;| BIAKHE
BANERCE . (RN THIER)
RecvsendDetach=1

o {EMTcpDirectiliE
P
EFEETIMNERERAREsocketiEifl
RecvSendDetachBCE 1R , SEAEXN
(ERRIE S RIEIATcpDirecthR s



FOANBCENZ |, AIFBERTcpDirectiARNNE , AIECERZHERAIS R -REFR

SolarfareTradeEthName=

EREE
Lo
P

o RBEIRIRHBIRRARE
SERE | (BUANT , BRZEFED)
AppID=

o FKEISRE (FaKER (HITURE ) )
IKEMIRS |, BIIGER | ESARREaNMERIZFR , THMIEN
\=0FRTAHI TR E
\=1RERFTRSTVKER;
\=2FR R R TR SGAKER;
\=3FRTRREHUHRICAKE;
SERE
FlowRebui1dFlag=0

o EHFARRFREFNE FE95RE)
HERBPEESIREFRITES | iREREHEEN
SERE .
Operway=1

o IFRiRRERFREPINE FESTPEIES)
IRBERRBEIFESE , TLURENTHEREXNMEEN , PEIEsHRRG AR
SERE .
PcPrefix=zX_FPGA

o EMERMLES (RFHE , FLIHEIE)
IRBERRSEIEERESR , JLURENT , BRELTHELE EHIEIEREENSEREN
SERE .
BusinessCode=12345

* APIEHFIEERE
APISEINES BN EIELRE
\=0FRapi FEMNERFENEE
\=1Frapi FEMEREMEE
SERE :
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AutoRelLogin=0

* APIBIEETARREEEHBXERFX
EMEEERAMARXEERY  BEBNEERILSHEN
\=0 FikME], =11RME, BIAA0
SERE :

AutoRelLoginRspSwitch=0

e APIFE—RiEEmanager keIl —B B ERmanager
FRERmanageriIRIERANELFTE—HESERmManager
\=0 Fe—HiEREmanager , EEEEmanager3fb 2 fF4ER
\=1 &—EEHREETEmanager , BRIFIERFE
BRIAA90s
SERE :

LoopRepeatConnect=0

o ERITHNZER
apiERmangerfItESHIBHRE B RERIMKFIIZBEEX
=~
\=0FRRKA , =1R=HE ;| BRAKHE
BB 55R s | (EFRTIBIRIA

openEncryption=0

o 2MER
R ; S8
ERISHFEEAMIPAIIP , Flis[S/IPORT
fflgnSuperviseExtralnfo=11P=127.0.0.1;IPORT=50318
BB HES | (EFRTBHRIA

SuperviseExtraInfo=

o hRAEIE
HRAEE, XeleSecuritiesTraderApi.h3L S4B
1R 271 SoNAIRA R BTN AR A S ITET
HEE 7 RFRBYEE B R FAHER S ASARES
EEEIIIRE, BINMEAT
f5I4N ApilncludePath=/home/xele/api/

ApiIncludePath=

s RELEER



IWFEHES S, PcPrefix, APPID, SuperviseExtrainfolig EIIAERL
EFERITESHNEREER ERAIRL ERE =R aTEE
BRASHFR384% 1 ASHFP IR FAT BUA N

EEERIASHFKE2SS5 , HRENEERSEHAMEERESHHERD SR , RRERA
IREBD R, (EFIRTSHIA

AllSuperviseInfo=

TraderAPIBFIE(ETRIE

APIEESI

BHERESAPLIE I Managen&EiEFa s , Eifidapi_config txtBCBE S TECE ( BECEIEN : AP FLEY
).

e
APLEESR,
APIBIS BN ONEZEMES(BR LR, FRBRETHZAT | EHINE ARSI

APIEFRE|Manager(EE1)) , IRIENAEEREIIMAESHEIL , APIRIEESBILEEXele-TradetE
B , APISIEGIEERING | oIsLHiXele-TradetE &Ik, HEUNREEROESEK. IPRIEEES
Eifee,

CEE]

1. ZEZEA , ARRERERManagerg8 40 , BIAJ5SManagerRFFIES RAIER.
2.1ZEELT | BEIAPIERIESHTIRBIREE | IR EARZIManagerEE i1,
3. Xele-Trade-SecuritiestE BB LARZ SZT1E32MAPIERE , Managerszis*32/NAPIERE

BRIHE RS SR RIEE

2

BRITE & 3. ONRANSTHF IR A FIEHR AR,

EEISERER , APIRE—HET (0-6) TR, RBEFILUEER0-6HER— N T RER.
ODRERMMEE , 1-6DRERMMEE , 7TREwebiHEBER

BB EEEpga , RIHBIERMEpga ZRINMNMRIHRIE,

BREGinitradedIRREZZ Fiw[/930010 BEEZN SR HEE

FIHBERTER LK , MEAIFAFFAIRE | BiIUREIEHITEs S0RLIN

NREFEEZS MEHBIERS , JLARSHHIE , BT TR HEE XA LUMER0
MR MEERIERE

[tips]
==FP{&EsoftOrder iR , REEARNS , FEEFARHL , FREEIT==
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g%
BFRE
BRI —HATFRESIES | FRIRE. IFIREAR

EFEEAT | BiIManagerE8BHOERIES (BIINEARSHF ) . BEiEE R Xele-Trade-Securities
BE ( ETHIRGTE ) | IXFAMERARAP! B T H—rESREOreglogin,

e iEd : @idManagerEBARIOERIES ( LRIRE. FRIRE)
[
B IESERAEE
WN_EEF :

BITAPIfapi_config txtBe B4 , ARE @I Manager ( B8y ) BERERES | APISIKE)
onRsplLoginManagerfiiManager&RME , 1ZNEESESHNURLIEIHMES. , IRIBIZURLIBIE | ERE]
SFRIAYXele-Trade-SecuritiestE&,

Manager&Rfg , ERMEAFESEESNEREIEF(SOFT) , BiEREEINRRZEIEF(FPGA),

a) EFREEEIEIEFOSOFMKINE , APIRIEElonRspLoginBEEE RN E

b)  EREERZEIETFPGARINE , APISIEZonRspInitTraderATiNINAZ 2 SN &
CEE]

BRI ERBRER. FRRERETFEIManager ( BIEF0 ) IEEEMEERIAR | EXTHINEARSZE.

BITEERManagerfa& R Xele-Trade-SecuritiestEd , IEERINERIE N FAPISIEI=MNEIER
onRsplLoginManager, onRspLogin, onRsplnitTrader

o HAIX : EIZEERIES (HIR)
2
HIRERAEE
BERIFE
BYEEPOIEZEES ( LRBRE. RRKE )
e
BigManager&FtESITFE

1. APIBEREManagerE B @I TCPIERE

2. APIHCERIEK

3. BRiEREManagerBMR(ES | ZMNSSESRIMILL , WEIZMAS , UBEEEHORIE
YERR

4. APIIRIE E—SRERRVESIIE | SIEEEIITCPIERE

5. APIEIEIERAEK

6. APIENEREREIARL , WEZAR ST LA THE 2R E

7. R PERE
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BEESOFT, FPGAIiiHER
Xele-Trade-Securities3Z & ZFEIEEIREGEF I NSOFTFIRZ ZEUEFICNFPGA),

BiFEIESC (SOFT)  FEZRMBEXIRE. 64, BLEEAEE , FRNSTCPEIREER ; 1Z5D
SITHEEFRF =& (ERXeleSecuritiesTraderAPISESCIN,

SRR (FPGA) : TERMMNER. MBI EIRXEIRERME,

[(FR] X$FXele-Trade-SecuritiesRZEFFKH , BRHEDHLERETIEIREFL | BRI
HiEHD , RERNOEEREING | A LA TIRIBER AR IR EHRERE.

BRER

,P

il

Xele-Trade-Securities ERXRE, FRBRE. EREINRFGHFENMNHPZRER , BHAO-6TRER |
E—MNEPAETAEREIER1MNAPISLH |, ¥ ERI T LU T —IRE R, %,\‘\E%ﬁL,L"F'H,N.

o BRFBEERMING AL THRIBERIAR EIHEE ;

o EAHIERN MR AKX G REERIAFIER ;

* RPN TR EREEZAFRIATEIEE ;

o HFFUERSERZEIER MTWNREFT | APRISBEHNEE

FAFERARERGI (FRREHERS : “demo_main.cpp”)

// /SR B S B A 8 S FR O IR T RIS, IS0 122 B 4 B AT AT /85 3 o O A O R AR
void onRspLog1nManager(Cxe1eRspUserLog1nManagerF1e1d “pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
if(pRspInfo->ErroribD == 0){
canFundTransfer = true;
PRINT_INFO("now can use manager interface");
} else{
PRINT_INFO("login manager error,ErrID[%d],ErrMsg[%s]",pRspInfo-
>ErrorID,pRspInfo->ErrorMsg);
}
};

[/ ERHE G BN, U EE R OO A, (B2 R RCRHE & & il d CnT AR, R R R R AT
HEATHRAE
void onRspLogin(CXeleRspUserLoginField *pRspField, CXeleRspInfo *pRspInfo, int
nRequestID, bool bIsLast) override{
if(pRspInfo->ErroriD == 0){
canQuery = true;
maxUserLocalID = pRspField->MaxUserLocallD;
maxuserLocalID += 1;
PRINT_INFO("now can use query interface");
} else{
PRINT_INFO("Togin counter error,ErrID[%d],ErrMsg[%s]",pRspInfo-
>ErroriD,pRspInfo->ErrorMsg);
}
};

[/ JESINAE Sy B B R, U B BRI, bRl SORHE S e DAl A
void onRspInitTrader(CXeleRspInitTraderField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
if(pRspInfo->ErroriD == 0){
canOrder = true;
PRINT_INFO("now can use order interface");


af://n644
af://n649

} else{
PRINT_INFO("create order Tink error,ErrID[%d],ErrMsg[%s]",pRspInfo-
>ErroriD,pRspInfo->Errormsg);
}
3
///mainek Hd 1) & 5k
ret = puUserApi-
>reqLogin("./api_config.txt",accountID.data(),password.data(),g_RequestID++);
if(ret){
PRINT_INFO("Togin error,ret [%d]",ret);
exit(0);

gi9

Z P E L RIEEA N SR EE RN RAIreqQryXXX &N , XIRAJonRspQryXXXIiRHEAS k%
HEXEER.

(=]

==IIRENEIREFEZMNAEE , WEERASAEFiRmAESNINANENIR , ZFALIRE
MRz RblsLastFER BB Atrue kAR 2B/ ARE— MR ; ==

// [ES5 R B
void onRspQryPosition(CXeleRspQryStockPositionField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
PRINT_INFO("Test reqQryPosition pass");
if(pRspInfo->ErroriD == 0){
//demo i FH FF 6 75 1 45 R B A b iR 6
AccountPosition accountPosition{};
accountPosition.AvailablePosition = pRspField->AvailablePosition;
accountPositionMap.insert(std: :make_pair(pRspField-
>SecuritiesID,accountPosition));
//demo test:&EMHE—MHEHNELER
if(bIsLast){
usleep(200000);
CXeleReqQrySecuritiesField reqQrySecuritiesField{};
memset (&reqQrySecuritiesField,0,sizeof(CXeleReqQrySecuritiesField));
memcpy (reqQrySecuritiesField.SecuritiesID,pRspField-
>SecuritiesID,strlen(pRspField->SecuritiesID));

PRINT_INFO("Test reqQrySecurities™);
pUserApi->reqQrySecurities(reqQrySecuritiesField,g_RequestID++);
}
} else{
PRINT_INFO("onRspQryPosition Error,Errmsg: %s",pRspInfo->ErrorMmsg);
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e

2

KRR

—=IREI | (TR AR EIT R S EBAAET | SEREIoNRINOrder FIERSEE K
SECURITY_PARAM_IS_RSP_RTNORDER_BY_RTNTRADE#H , BHECENO , MIALE ; EEERT , U
B, ERUSHNFRE, -

o0 LB |, IRBRSIEEER DRA=MIpR

o REARGIRICIER :

1. A EWPMZR , EERFHSRXIREN K onRspinsertOrderiR , HRBIEESRFNXIE
KWERN , 2BHEIRd ;

2. SIRBERBERZARIERIEHE R BN , B8 RASRXERERR
onErrRtninsertOrderig3Z;

3. BIREEINHAR BTG | IREREEHITIRERN , EERFELRIEIRAER

onRtnOrderigX ;
4. BIRBEINHAR BTG | IREAEIHAIMR | EERRESREMZEHRoNRINTradel
j .

o IREAPSEIR .

IREARTEEMIFRIE S UserLocalIDFIOrderSysID,

1. [IREAIBK] reqinsertOrderEZNS#AIEMIATFERF
UserLocal DEFIFECEERIRERS , SZFREHEBEN |, Bl LUHTHE , BARRIILE
H5R , HTEE

2. [#REAMIRL] onRspinsertOrderfEZASERILEIHATERH :

UserLocal DRIES R FIREILGAF B CERARERS |
OrderSysIDRIEERFEMRNRERRRRS | 1ZRSBERFHTRIBKIEZ—

3. [3REA[EHR] onRtnOrderfEOSEMRILEHHATFERH
OrderSysI DEIEERREMIVRRRS ;

OrderExchangelD 2R ZATERANIRERS ;

4. [p3ZEHR] onRtnTradeiZOSEAIEIAFZER S :
OrderSysIDRIERRAEMAVNRERS ;
OrderExchangel DER ZFTEMINIRARS ;

Exec| DR ZATERMIIRR RS ;
L4GIi5EAR -
IREIEK : HFPERAreqinsertOrdersh |, 55 7 HEARESRS UserLocallD=0001 ;

REANGRYL : fEonRsplnsertOrderdiREIFAFE SRR RS UserLocallD=0001 , FEHIFIREIEEESE
ARG HRE %S OrderSysID=000009 , SNRFAFFHITHIERER(E , OrderSysIDIE(HAIER TFEBRILASHT
fBE , {BfEFUserLocal DFERIERRT ( S5 N oRERA ) |, FESFBEERRETRE  BNEES
7.

REBRHUCES (FERRAEILEE demo_main.cpp” )

//demo test: &G — N FEELSZE
CcXeleReqorderinsertField orderInsertField{};
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memset (&orderInsertField,0,sizeof(CXeleReqOrderInsertField));
orderInsertField.UserLocalID = maxuUserLocalID++;
memcpy (orderInsertField.SecuritiesID,pRspField-
>SecuritiesID,strlen(pRspField->SecuritiesID));
orderInsertField.Direction = XELE_ORDER_SELL;
orderiInsertField.LimitPrice = pRspField->PreSettlePrice;
orderInsertField.volume = 1000;
orderInsertField.OrderType = XELE_LIMIT_PRICE_TYPE;
orderiInsertField.TimeCondition = XELE_TIMEINFORCE_TYPE_GFD;
orderInsertField.SecuritiesType = pRspField->SecuritiesType;
memcpy (orderInsertField.Businessunit, "demo test",9);
orderInsertField.Operway = API_OPERWAY;

PRINT_INFO("Test reqInsertOrder");
pUserApi->reqInsertorder(orderInsertField,g_RequestID++);

accountPositionMap[pRspField->SecuritiesiID].AvailablePosition -=
orderInsertField.volume;
} else{
PRINT_INFO("onRspQrySecurities Error,Errmsg: %s",pRspInfo->ErrorMmsg);

[/ /iR
void onRspInsertorder(CXeleRspOrderInsertField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
/ /2 FonRspInsertorderi S, FIHZ&RAE R S WEHE Gk, [EAZSFAR
if(pRspInfo->ErroribD == 0){
[/ AHAC T AT RS, J7 (AR 7R B AT AL B
orderManagerMap [pRspField->0rderSysID].OrderStatus = ODRSTAT_REPORTED;
} else{
[/ AR N R R AEErrIDA ORI B, R IF 1% R R A @ S RHE & 1 RIS 2
/7 W S R B 4 B R KU R
//HEE B R ER(E B (CXeleRspInfo) FHAIZ IR TS A =AY DL A ELAK JE K]
PRINT_INFO("onRspInsertOrder ErrMsg: %s",pRspInfo->ErrorMsg);
if(orderManagerMap.find(pRspField->0rderSysiD) != orderManagerMap.end()){
[/WRB IR E G, B R ERES
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;

}

[/REBHIFE G, WEARMKEECER, EARN T EE R
updateAccountInfo(pRspField->AccountID,pRspField->SecuritiesID,pRspField-
>Direction,pRspField->Volume,pRspField->LimitPrice);

canorder = false;

canQuery = false;

}
};

/7 /AR R R4
void onErrRtnInsertorder(CXeleRspOrderinsertField *pRspField, CxXeleRspInfo

*pRspInfo, int nRequestID, bool bIsLast) override{
[/ EWOZ S RS B, RIZFR R A G T R R A, LT
/7 W R B 4 B R KU R i
//HEE B TR FERE R (CXeleRspInfo) WA IZ IR A R 1Y DL K HL AR JE A
PRINT_INFO("ErrRtnInserorder ErrMsg: %s",pRspInfo->Errormsg);
J /AL R AT B BRSO (A 7R N AT A B
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;



[/ SRR S, MEAMPFCERE, MEAMNEEEERE
updateAccountInfo(pRspField->AccountID,pRspField->SecuritiesID,pRspField-
>Direction,pRspField->Volume,pRspField->LimitPrice);

canorder = false;
canQuery = false;

15

&g

P

N EERTR | BEREE RS AT IR,
o SEPAYIRSCIER :

1. FERPMZR | EERFHRRERERNNonRspCancelOrderiRY, HRBIIHEERFNIE
wER , 28HERd;
2. SRR REERZARENIESERZFNIEE , EEEASREEIRER
onErrRtnCancelOrder3z3Z;
3. SREAINHEARZATE  FEERENHIRESEN , BERASRIEREEHRoNRtNOrder
w3z
o HIEPRPSERE :

R R EEPRIRSFEEAUserLocallD, OrigSysID. OrderSysID(Z=MFERAENHRRS).

OrigUserLocallD, OrigOrderSysID, OrigStrOrderSysIDGZ=MFERAMIEENRE , 8825k E
WA {5 F8)

1. [&iEK] reqCancelOrderiE OSSR FERH :
UserLocalD2FF B CEENERRS
OrigSysIDIE & R AT IEHERARE ( X}RonRspinsertOrderdifgOrderSysID ) ;

OrigUserLocal DRRHEENAFARES. HRFiHREHRERUserLocalDEEBIERT , X
FPGAEEE@ITOrigUserLocal DR , Asziri4@iE sERIOrigUserLocal IDfEIER,

2. [#EmmL] onRspCancelOrderfEOS#MISHIATERH
UserLocal DRIESRFIREILEAFEH CEENRRRS
OrigSysIDRIEBRFFFHERS ( XMZonRspinsertOrderdAgOrderSysiD ) ;
OrigUserLocal I DE2AFP4IFRYEERS ( XIMZonRspinsertOrderdifyUserLocallD ) ;
OrderSysI DEIEBERRAERNFNRE RN REARRS

3. [fEEHR]
onRtnOrder : EZSHAIEHIRFER S
OrderSysID : #E{EAYO0rderSysI DRSS
OrderExchangelD : 3ZZRFERAIRIRRS ;

Z5UiAR

1. 58—
RISk . HFPEREAreginsertOrdersh , I 557 HEHRESRS UserLocallD=0001 ;
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IREANER, : f£onRspinsertOrdershiREIFF B EAYiRESS UserLocallD=0001 , FEIFREIE
BEMNRFREfHE0rderSysID=000009 ;

HERIEK - AreqCancelOrderdh |, IS5 Y HOEEAIRIERSRS UserLocallD=0003 , LARRIERRY
ESmEO0rderSysID= 000009 ;

BIERNERL - FEonRspCancelOrderd | JR[E] Y FAF E S BEAEE RS UserLocaliD=0003 ;

EERFEMIIRERER SRS OrderSysID=0004 ; XIMAYFHEIRES RS OrigSysID=000009 ;
2.8 (EEEESRARFEREEUserLocalIDFEIEIE )

REIEXK . AFPERAreqinsertOrderd , 55T BB S UserLocallD=0001 ;

IRERNWAY : #FonRsplnsertOrderdrSiR[EIFAF B cliRESRS UserLocallD=0001 , FEERIREIE
BERNRZREHEOrderSysID=000009 ;

HERIESK - AreqCancelOrderdh |, 5T HOEEAIRIERS RS UserLocallD=0003 , LARRERRY
FAFZAti4REOrigUserLocallD=0001 , #EOrigOrderSysID=0000 ; ( WAZ~MERRPA MR
BRSHITIRIER )

HERImAY : FEonRspCancelOrderdr , iR[E] Y FAF B CEEANRERS S UserLocallD=0003 ; fEEHR
SAE AR RS YRS OrderSysID=0004 ; XJ R AFHAHRE SRS OrigSysID=000009 ,
OrigUserLocallD=0001 ;

BIETRBIAES (SETLRAIRES demo_main.cpp” )

/AT R SR, 7 B SRAE AT AR
memset(&actionField,0,sizeof(CXeleReqorderActionField));
actionField.UserLocalID = maxUserLocalID++;
actionField.origSysID = pRspField->0OrderSysiD;
//fifluserLocal IDBEAT #7550
//actionField.OrigSysib = 0;
//actionField.origuUserLocalID = pRspField->UserLocalID
memcpy (actionField.BusinessuUnit, "Taction",8);
actionField.ownerType = XELE_OWNER_PERSONAL_TYPE;
actionField.Operway = API_OPERWAY;

PRINT_INFO("Test reqCancelorder");
pUserApi->reqCancelorder(actionField,g_RequestID++);
}
} else{
PRINT_INFO("onRspQryorder Error,Errmsg: %s",pRspInfo->ErrorMsg);
}
bE

/[ /R
void onRspCancelorder(CxeleRsporderActionField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
/ /i ElonRspCancelorderid B b, RIZZHIA(E B CAW UFHE G, IEfESEfr b 2T
if(pRspInfo->ErroriD == 0){
J/ARMIE T M AT RAS, T7 (A R I 3R AT b 2
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_REPORTED;
/ /SRR R RME G AL o iR S S, a8 i (s B2l idonRtnorders Mk B, it
A DAEAT AR b R RE G0 0 85 15 BB 3L
} else{
//ERE A R AEEr rIDACHOM TG B, R WX SRR A 8 S RHE & 1 Rk
/ /5 DL S O R ANAEAE, W] RE C A S B B RS RIS A iR
//HEE R FE RS E (CXeleRspInfo) W ZIKFH IH RS LA & HAAk 5 A



PRINT_INFO("onRspCancelorder ErrMsg: %s",pRspInfo->ErrorMsg);
if(orderManagerMap.find(pRspField->0rderSysiD) != orderManagerMap.end()){
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;

}
[/ IR G, RUZAATRE BRI N, RS B R R AT AL, A 75 B A Hb 4 3 1) %
Kot [ER R PSS /)
}
e
// /e R A 4

void onErrRtnCancelorder(CXeleRspOrderActionField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
/7 JWOZ K R B, RENZARERE A EE 5 AR, HE T R
/7 W8 AR AR, AT RE O 2R RS B S BE S H iR
//HEE R EREE (CXeleRspInfo) WA IZ IR I RIS DL K H AR JE A
PRINT_INFO("onErrRtnCancelorder ErrMsg: %s",pRspInfo->ErrorMsg);
//ARME TN M AR RRAS,  J7 (B4E 75 S g 47 b 22
orderManagerMap [pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;
J/ RIS G, R RS BRSPS BRI AEAT AL, WA 75 B0 A Hb 4 4 1
Bt MR O fE B AT BR
}

~

TradeAPIF &I

TIREIHTERGER example_stock"{F3 , BT ERIEAIR , (MERERE , HEsEFEH B
{RE"demo_main.cpp”,

/%
*ZAdemolnl FH 7 J& 7 1 Aol Aa i B [ . an el i ap i 1SR G LA TR B RS 2l 55 38 R B kD R
*demo it 1 MHASCRHE & PR 2 A 48 2 se 4 1) D fig
*PLERIRAE A E R E api MEA SRR T UL, JEHR S BB e, HFEMRPEEREARNTERE
1T HZURADE 4
IR AE A GRS, AT DL SR 51
*/
int main(int argc,char* argv[]) {
ifCargc != 3){
PRINT_INFO("input accountID,password when start demo");
PRINT_INFO("example: ./demo accountID password");
return 0;

std::string accountiD(argv[1l]);
std::string password(argv[2]);

init_g_param(Q);

/7‘:

* apiRILE S AL =2

* 1, QAR EIR A2, Z2Egk K H XeleSecuritiesTraderspi, FIRET Y ARHE & ) B 47 0
N

* 2. fflcreateTradeApi#z M, A& —ANEREX G, xR H KM LRAE & K& EIERER

* 3. Y registerspifzil, HREIHRBCIENT G AL B RIS G

* api PREUERTERLRR ) 77 =X
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* 1. fifreqLoginf H, L ABE AR, TTRIKT . BRI %Y DA AS M 4 47 1) 17 3Kk 2 5 B
C1

e

Horr, BoE SR Axapd #H47T — SIS IMEC B, EdGapi %7 GBS H A0 IE A A 162

HiEMH G, XFHEAMTAXHETREMEEE ST SRENR, FEEE) -

* apifgitz. OEbEE. socketI LR, G A HRE . i A

= ‘i—!l!

* 1) #:[onRspLoginManager# B, Jf H &G HIRE SR, RS ETHA CRHE #H O B3R
PR

* 2) BElonRspLogintk[mlif, JFH A RN BN, RU:YRTMA WRHE G 102 AR

* 3) #MHonRspInitTraderdl i, JfHBAHRE SR, RUATHA LRHE & 1R HURAR

¥* 7':/

auto* puUsersSpi = new DemoSpi(Q);

pUserApi = XeleSecuritiesTraderApi::createTraderApi();
if(!puserApi){

PRINT_INFO("can not create API");

exit(0);

pUserApi->registersSpi(pUserspi);

int ret = 0;
ret = puUserApi-
>reqLogin("./api_config.txt",accountID.data(),password.data(),g_RequestID++);
if(ret){
PRINT_INFO("Togin error,ret [%d]",ret);
exit(0);

/ /At R demo>y T 43 2 M ATapd AT ABAT R PRI M 28 R, SE BRIz FH I AT DA B BELE (318 5R £ gk AT H 1
while (true){
if(pUserspi->canorder){
break;
}
sleep(l);

//MRHE & Hz 0

PRINT_INFO("Test Manager And Counter Interface");
CXeleReqQryClientAccountField qryClientAccountField{};

memset (&qryClientAccountField, 0, sizeof(CXeleReqQryClientAccountField));

// BRI EIK S T B e, R A

memcpy (qryClientAccountField.AccountID, accountID.data(), accountID.length());

PRINT_INFO("Test reqQryFund");
pUserApi->reqQryFund(gryClientAccountField, g_RequestID++);

//BeAk I A demo HH FE T E 5 8 H i A
/ /WA E A E T AR 2N 7 ik demo iR R E e 5, AR L aUE FH A5 =0
while (true){
sleep(l);
if(!puUserspi->canFundTransfer) {
sleep(2);
break;



}
}
//TEFEY, A release, MIBREE X4
pUserApi->release();
deTete pUserspi;
printf("exit success\n");

return 0;

EaRAHMEZERP
1CHEHHY

Xele-Trade-Securities32Z RG-S APILIEHARTEIERS /5 R E OB SR4ERnERE | BERARERS OB
IVE=Si 3%

o APILBEERARIE) -
ECEAPIRYapi_config txtEEE {4 HIHeartBeatinterval LA TECE.
IR BRI E R TR OB E.

o LBEERNRE :

BLEAPIRapi_config txtER B ST {4 fHeartBeat TimeOutCntIH TELE ., APIBITECBANREIARARILE]
BEEOB , NFETCPITE , FEEHMEFFREUIR,

o [k
APl E]onFrontQueryDisconnectediR3ZAY , MYCFRETHE , NIFEEFREWSR
CER] O R ER P THR

CoreDump

EREFASERHN , MZaESRI LIEER FER— coreXf ( 2— M HEFIE , RINLERE
B) . {Efgdbk&ESRcoreXff , AILUERH SEFERF HBAIBATES4FI1TEL. JAFERUlimit -
BERE , BAJLAAulimit - N ( NAFRRcoreSU KNS , BAR1100K ) SRiFITECE , ZNA/908T ,
FriadmkcoreSX 4Nl ERFPNIZEBET8GH , XA/ apiBRFIF8G , ANAOHT , Rehpkcore
X4,

TEapidEA T SIGNALLMEREY , BIEFFELMESIGSEGY, SIGABRT, SIGPIPESS , HSIGSEGVY,
SIGABRT(ESRERT , &4 Rkcoredump3Xf , FaskiaitibacktracefSR | SIGPIPEESNSHZRE.

mIKEN (HIBUEE )

HHIEFRSEGERTE , SEMRETR | SR FEETRBERE AR ERESAIETE. =
FPEEEERAANE , i&EFlowRebuildFlag [FB18.2.12] . BERTHIAITRZERIERIIFHE , 1B
SHTRKEN. BESBIMERRFRERAENAIENR , BFEERAEIEFIRENRCE , FE
BRI AR B At AR A TR R e AR AR , (BAE T MEES s asts
EREBNtrueF TR E S RIEER.

TKEMSERL , IEESBEIE— 1 Rsp(onRspRebuildFinish), SREFVKEIIRE. TRESERKE
F9EAIE] , APIARETIRIEER. FKEMBINEERATHTIRER, JALEHITKESNEET L EERE
R, FUKERENY , EREEERE RIS EEIRERAPL
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ZPHEUEAYNEKERIRTS, 80 : getRebuildFlag, REIEEHES [F#7.2.21)
BEh , EERFIZFEKEERE , TRESBRKEIERERRR , Bt EEREEASISHRINT
RecoveryFlag=F SR R IEE T2 BT,

RRZISERNSE

HTBEAPIRTEERIEN , FEAPIEITHIRMERFAIBEISER . EAISERDENIRMERST ,
AL INEIAPIKRIESUR , (BEEFAAHIHAPINEEETSIRE., THEHIEMHEcentos7. 6hRATHIER
EEEHAT :

{8 cat /etc/redhat-release FIANB{ERGhRAS , 40T :
5

FIFF/etc/grub2.confXff , W1 :

5

FEXEREIBNAE | EEERINN =R/
default_hugepagesz=1G hugepagesz=1G hugepages=20
Hrp .

hugepages : ERZHPEN TSSO EAKAXNEIVEE. FOAN 0, BIADE. RABAR
SHEBRNESDT AR , i S,

hugepagesz : ERZHENX T FHSHIT S EAIARTRERIA/N. AiEkEH 2MB F1 1GB . BUARE 2MB

default_hugepagesz : FERIZHE X T FHS61AT 5 BECHIATIERIBIA KN

BRSEXNARSEFTERERERENFRABRH TR , AVEPFELRE G AERRE
ZEEAERSERTERIZR | ECESThal T ¢

e
ERRERAATEN.

Trader-APHEOZS%1508

APIECTIHARFIE

T ( LSOl AR ) AEARERIAPHECISEA | ZOEX. TSI, IEsa
HBRUIEE ( NS E3cHi ) (EFRROAPHECISRA « ZROTEs. ESHAINALRY. VR

EOXE B0 1588

RFEX CXeleTraderApi: createTraderApi BIEEAPIRIS:

REHEE CXeleTraderApi:: getVersion IRENHRIAPIRUIRAEE
ERANIEPS CXeleTraderApi:: join Serkabfostes

RFEX CXeleTraderApi: release SHERAPIXIS:

ERSYIEPS CXeleTraderApi::registerSpi SEREERTS

RFER CXeleTraderApi: reqLogin BRIBEK
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s
ERSIEPS
FERSVIEPS
ERSEPS
ERSEPS
FERSVIEPS
ERSEPS
ERSIEPS
ERSEPS
FERSVIEPS
ERSEPS
ERSIEPS
FERSVIEPS
ibss, EASGE
3

ibss, EASGE
F

ibzs, EASGE
3

ibss, EASGE
F

ks, EASGE
3

ibss. EAfGE
A

ibss. EASGE
A

ibss. EARGE
A

ubss. EARGE
A

uEss. BARGE

A

EO52E

CXeleTraderApi::
CXeleTraderSpi::
CXeleTraderSpi::
CXeleTraderSpi::
CXeleTraderApi::
CXeleTraderSpi::
CXeleTraderSpi::
CXeleTraderApi:
CXeleTraderSpi::

CXeleTraderSpi::

CXeleTraderSpi

CXeleTraderSpi

CXeleTraderApi

CxeleTraderApi

CXeleTraderSpi

CXeleTraderSpi

CXeleTraderApi

CXeleTraderSpi

CXeleTraderSpi

CXeleTraderSpi

CXeleTraderSpi

CXeleTraderApi

reqLoginEx

onRsplLogin
onRspLoginManager
onRsplnitTrader

regLogout

onRspLogout
onRspLogoutManager
reqUpdatePwd
onRspUpdatePwd
onFrontQueryDisconnected
:: onFrontTradeDisconnected

::onApiMsg

:: reqglnsertOrder

:: reglnsertBatchOrder

:: onRsplnsertOrder

::onErrRtninsertOrder

:: reqCancelOrder

:: onRspCancelOrder

::onErrRtnCancelOrder

::onRtnOrder

::onRtnTrade

:: reqQryOrder
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BERBER
SRMEEE R
SRHEEERNE

Z Rz
XRIEEPOEHNE
EREHIEK

BB VRS

W FF BRI RS

W FF 32 B IERERERS

apiREREEFTENENA

REAIBR

HEREBRIEK

REARIZ

R AR

i CEP

5 CIVE=S

RERERERR

REAEHR

PRAZ[EIH%

RE|EFHIFK
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iEsF, ARGt
3

iEsF, At
H

iEsF, Bt
3

USSR

IZZ2IEPS

UESSTEX

IZZ2IEPS

IESSEX

PIE=2EPS

UESEX

PIE=2IERS

UEESAEX

PIE=2IERS

IZZ2iEES
PIE=2IERS
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EOxR EO9% 588
EEIGEPS CXeleTraderSpi:: onRsplinsertOQO HRSOSUBRAN T L
HARUHE S CXeleTraderSpi:: onRtnlnsertOQO HAULOHRA 204
E(ETVED S CXeleTraderSpi:: onErrRtninsertOQO BAROAIRN R ER
HARUAE S CXeleTraderApi:reqCancelOQO HAR SO RAMEERIB K
EEIWGEDS CXeleTraderSpi::onRspCancelOQO BAROSG BRI ER I L

H S (/\125) H >0
EEVGED S CXeleTraderSpi::onErrRtnCancelOQO ;éﬂyﬂﬂ?ﬁn}ﬁiﬁiabe@
GRS CXeleTraderApi:: reqOMR HIRURIE S EfNE K
HARUAEE CXeleTraderSpi:: onRspOMR (HAIR ) (RIES B
EEGEPS CXeleTraderSpi:: onRtnOMR (EIRRIEEEIAER
H N £ 4
&?g ; FAFA CXeleTraderApi::getSupervisionServerinfo v;é?;gerﬁﬁ)‘—“‘zxﬂﬂ%jﬁ

REEX

APIIEL]
createTraderApif5ix
TO8E : BIEEAPIRISR
EREURT

static XeleSecuritiesTraderApi *createTraderApi();
RENE : &IEAPIISIEST
getVersion Fix

Ihge : SREHBIAPIBRAER
EREUEF :

static const char *getversion();
R[EWE : APIRAERFFRTH
setApiLogPathFix
IhRE : IREAPIHERER

BREUEF :

static bool setApiLogPath(const char *logPath);

280


af://n1244
af://n1245
af://n1246
af://n1251
af://n1256

* logPath : &%k , HEREE , ENEENRER , WRSREBREFE
RENE : trueRRERL | falseRRBRENFE , IREKXW

78 . ERRESIRERM , ERAEARBE" /logs” ; @NEIELFIRIRE , £EFBBEA—XIT , ZiRE
£RB.

setApiSuperLogkix
ge | RERBHRFEMAAEIIE
EREURT -

static void setApiSuperLog(int superLog);

280
e superlog : Wik , OFRNKIAELRFTED , IF0RFFTEIFHITED
RENE : &

WiBE - BAPIELHIEMES | B2 , AIERLE ORI Ba R TED. ZRENAR KN TEES
#ConfigParam™9SuperlLog ; HIREFE , EEES L HISuperLogZtil , &ARNREHIREXA |, BC
BEEEHHISuperLog&d,

CER] ==lEOaSeREN |, BAEAPISES], ==

joinFik
INgE : EFROKRBERIET
BREURT

int join(Q);

IREWE : 0, AT ; EABE : Errno
release 5%

IhgE : MBREONSAS AEERAZEOXN ST, ERIZREH REO SR
void release();

RENE : &

registerSpifix

ThgE : IEMEEXISR. iEAXeleSecuritiesTraderSpifdF2&igst , AP AIBITMEIZERTMBATEN.
RS

void registerspi(XeleSecuritiesTraderSpi *pspi);

REE : 7


af://n1266
af://n1277
af://n1282
af://n1286

reqLogin 5i%
I : BPERIBEK
EREURF -

int regLogin(const char* configPath, const char* accountId, const char*
password, int node, char market, int nRequestID);

280

e configPath : W% , ApiERE X FRTENBLE

e accountld : % , FLM

e password : ¥k , IKFZHRS

* node: EAMECE X {api_config. txthBILFREEESE , NILASIISE , BUME , B
H, KRB

e market : EAMECE X Fapi_config.txth B FERACDERE , NILLASHIEE , BNHIE , #EiY
WIE , FBEREE, 1'=L37 , 2'=F%E

* nRequestID : BJi% , IBKID , FAF4EHF , BiE , FARR SRR

RENE : OFRRIER , AESRE

5E8A : BITAPIBCE X 4api_config.txt , BB/ , ABFinSESRARINELEREE  APBA
FIR8fIZERS , (FAreqlogin&REMES RS, BITERENIRoNRspLogin, onRspLoginManager,
onRsplnitTradersREVBXIE R,

reqLoginEx ik
TIgE | BERER (MEREEXY | BEEED)
EREURT -

int regLoginEx(const ConfigParam* param, int nRequestID)

S8

e param : BEBESH
e nRequestID : iEKID , FIF4EF , BIE , ARXDYIREH

RENE : OFRRIER , EtERE |

78R ==ZIEOREAENEEXHIIRRE LR  WERBEREONMEBRENY | BIRES,
ConfigParamE{FEUEIR = W XeleSecutitiesTraderApi.h 34 , $HIEENERFER |, WNEREHEREH
RERHR |, AT TIRERIE, ==

reqUpdatePwd Jix
IhRE : BRREFTAEK
BREURF

int reqUpdatePwd(CXeleReqUserPasswordupdateField &inputField, int nRequestID) ;

S5

e inputField : {EXIZRSIERIE (BRER | HFFETNEL ) | HEDK
CXeleReqUserPasswordUpdateField4lF :


af://n1291
af://n1311
af://n1323

struct CXeleReqUserPasswordUpdateField {

///EEK
TXeleUserIDType AccountID;
//
TXeleUserPasswordType NewPassword;
// /ARG
TXeleUserPasswordType oldpPassword;
// /T
TXeleReservedlType Reserved;
it

e nRequestID : i5XKID,
RENE : 0FRALD , EHESRE

WA . BAFKINERIESSS | FAreqUpdatePWdiERIEXEEFZE , ATLAEonRspUpdatePwd3kEY
BXEE.

CER] ZAFERNRIFHEMESRNER , fSPRXZEHEHAFECER  EFERNEERIIE
PR ZHITRE,

reqLogout J5i%
T . BHBEK

BREUEF :

int regLogout(const char* accountId, int nRequestID);

28
e accountld : W% , .Z.Q@J\k)t'
e nRequestID : A , 15KID

RENE : 0OFAID , HitERE ;
WA BAPKRINERIESE | (FAreqlogoutiEBREHIES |, AILATEoNRspLogoutFREER(EE.,
commonFunc 5%
Ihge : BAEO
BREURT
int commonFunc(
const char* configPath,
const char* command,
const char* commandStruct,
char market="1",

int node = 0,
int nRequstID=0);

S5

o configPath : ik , Apific &SR EBLE


af://n1338
af://n1350

e command : &%k , BAZEORIIEES

e commandStruct : %% , XIRINEESHILEIIAR

e market: ]I , 3% , BUARLER , "1'=£3% , 258K

e node : Ak, Ta

* nRequestID : B , IBKID , FAF4F , BIE , FARX SRR

RENE : OFRmAIh , BEfESRE

WiBA « HEEENMINZE |, AcommonFuncBA#EOXMAIINEES , AJLATEonRspCommonFunc

REEXER. s
CER] 2P 2SN RIS | ARLEOAFTEER,

{E&# command5commandStructfd X2 :

command ( F&EHEE) commandStruct ( &35 ) 588
Accountlnit CXeleRegAccountlnitField RS =S

struct CXeleRegAccountInitField {
///ik, FEEK P

TXeleUserIDType AccountID;
[/ ik, /A5 R
TXeleUserPasswordType Password;
[/ /G FRA (CBRIAN B2
TXeleMarketType Market;
///W%ik, 45 (HETH A AccountInit)
TXeTleCommandNum commandNum;
[/ (AREEE, AMERD
TXeTleOperwayType Operway;
///EEip (AREIHT, WNHMEA)D
TXeleTradeIPType QueryuRL;
// /T
char Reserved[66]; };
SPIEEO

onFrontManagerQueryConnect}ix

o apiSRIEE PO CpEIERMINE

o ZEEFRPZFIap ELSEEPOTER T tcpYEE | H RAILIHITERIREIE (122EA4AFE

ZREFXD)
o I[EEBR FERZXROLE
o JRERBEBRIGIA , ERFREUE  BRKAZIEXRERIDN , SREMEAIEE
o FEHPHERE , JLUBTIZEIEAN T HESplapiRERR , SEETHIERER

BREURH :
void onFrontManagerQueryConnect(){}

RENE : T


af://n1382
af://n1383

onFrontQueryConnectkix

IhEE :
o apiSXRHEAEItcpEIERINEE
o Z[EEXRPLEIapiCR SN RHEA TR TEIItcphNIER |, ETFRILUHTERIBRE (1Z2E
FEERFRD)
o IFEERTERROUE ,
o HEEFEBRINGIAN , BREKREHE  IBRKAZMEXERML , ZaiAETgeHIIRE)
o FEM[BHETM , ILUBITZEARH T HEXLalapiREER , HEETHERRR
EREURR

void onFrontQueryConnect(){}

RENE : T

onFrontTradeConnectf ik

Ihae
o apiSYRHEARZ BtcpiiERLINEE
o ZEEXRIPLFIapiER S RHEES TR TR tcpANER |, TR TERIBYRE (1ZXE
REERPXEL)
o FEBERTEEXOWEE , XEREREBERGIL , BEREREHE | IRRRAZIEFZERIN
N, HEFAETSEHIEE) |
o EEFHHRHEOA , JLUETIZENEAH T EEIZeTapiREER |, HEBRITHIER
EREUFH :

void onFrontTradeConnect (){}

RENE : T

onRspLoginManagerfix

IgE - XRMEEERNE SFEEEDOEOTA , ERERAFELRMEEEIROTREN , WEhxER
RIATHATHR(F
RV

void onRspLoginManager(CXeleRspUserLoginManagerField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast)

pRspField : B2RME , HEEHACXeleRspUserLoginManagerFieldglF :

struct CXeleRspUserLoginManagerField {

// /35 H

TXeleDateType TradingDay;
// /I ]

TXeleShortTimeType LoginTime;
///GEE

TXeleUserIDType AccountID;

VYA IANE


af://n1399
af://n1415
af://n1429

TXeleSessionIDType Sessionld;

// /K
TXeleTokenType Token;

///ZE=FETT A

/// [5418.2.6]

TXeleOperwayType operway;

// /¥ B EE L

TXeTleCounteruRL Counterurl;

[/ /& BT A

TXeTleSubClientIndexType SubClientIndex;

// /LB [A]

TXeleHeartBeatInterval HeartBeatInterval;
// /B R[]

TXeleHeartBeatTimeout HeartBeatTimeout;
// /& )R I R R AL D

TXeleInternetType IsInternetConnect;
// /T

char Reserved[69];};

onRspLogin 5i%

TORE : IRMEEERNE SFEEEPOEROTA , ERRFELRMEGEIRROY A , KELZEHR
RIAJHATHR(E

EREUFT

void onRspLogin(CxXeleRspUserLoginField *pRspField,CxeleRspInfo *pRspInfo, int
nRequestID, bool bIsLast) ;

S8

e pRspField : ERNZ , HEM{KCXeleRspUserLoginFieldZT :

struct CXeleRspUserLoginField {
/1155 A
TXeleDateType TradingbDay;
// /I 8]
TXeleShortTimeType LoginTime;
// /AR KR S
TXeleOrderIDType MaxUserLocalID;
[/ EE
TXeleUserIDType AccountID;
// /& iEAR
TXeleSessionIDType Sessionld;
// /K
TXeleTokenType Token;
// /% i S
TXeleSubClientIndexType SubClientIndex;
///35p
TXeleTradeIPType TradeDestIp;
// /3 5%
TXeleTradePortType TradeDestPort;
[/ /G IEEA SR, 01088, LA


af://n1437

TXeleTradeFlagType TradeFlag;
///ZEETTR

/// [48.2.6]
TXeleOperwayType operway;
[/ /5 G s

/// [4#8.2.5]

TXeleMarketType Market;
J/ /R, 0 R 1 AR
TXeleTradeType TradeType;
// /OB (]
TXeleHeartBeatInterval HeartBeatInterval;
// /U6 N BT[]
TXeleHeartBeatTimeout HeartBeatTimeout;
// /3% HLE M s s D
TXeleInternetType IsInternetConnect;
[/ /T
char Reserved[97];;
};

onRsplnitTraderFi%
TR : IR BRI E, SWETZEHRET | /RCREHESIR. BEEOEH
EREURT -

void onRspInitTrader(CXeleRspInitTraderField *pRspField, CXeleRspInfo
*pRspInfo, 1int nRequestID, bool bIsLast)

S50

* pRspField : AR S5 , HEEMI{ARCXeleRspInitTraderFielddNT :

struct CxeleRspInitTraderField {

// /54K
TXeleUserIDType AccountiID;
// T
char Reserved[113];
3
onRspUpdatePwd %i%

TORE : ERREHNE

EREUFH :

void onRspUpdatePwd(CXeleRspUserPasswordupdateField *pRspField, XeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast)

S8

e pRspField : APEXEZBNE , HEERCXeleRspUserPasswordUpdateFielddl T :


af://n1446
af://n1455

struct CXeleRspUserPasswordUpdateField {

///EEK

TXeleUserIDType AccountID;
[/ /¥

TXeleUserpasswordType NewPassword;
// /ARG

TXeleUserpPasswordType oldpassword;
// /%8

TXeleReservedlType Reserved;

onRspLogoutManager5ik
Ihee: XRIEEPOEHNE
EREURT -

void onRspLogoutManager(CXeleRspUserLogoutManagerField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast)

S5

* pRspField : FAFIBHMNE , HE5HKCXeleRspUserLogoutManagerFielddlF :

struct CXeleRspUserLogoutManagerField {
///3 %A
TXeleDateType TradingDay;
// /%
TXeleShortTimeType LogoutTime;
[/ /B
TXeleUserIDType AccountID;
/1%
TXeleSessionIDType Sessionld;
// /T

TXeleReservedlType Reserved;

onRspLogout %
IhRe | BHNE

BREUFF :

void onRspLogout(CXeleRspUserLogoutField *pRspField, CXeleRspInfo *pRspInfo, int
nRequestID, bool bIsLast);

S5

e pRspField : AFIBHNE: , HZEM{KCXeleRspUserLogoutFiel#F :

struct CxeleRspUserLogoutField {


af://n1464
af://n1473

/173558

TXeleDateType TradingbDay;
// /% ]

TXeleShortTimeType LogoutTime;

// /AR KRR S

TXeleOrderIDType MaxUserLocalID;
[/ /AT

TXeleUserIDType AccountID;

/ /& iE ARG

TXeleSessionIDType SessionId;

// /T

TXeleReservedlType Reserved;

onFrontManagerQueryDisconnectedfix

ThRE : BEFIRSEEPORSIHERBESERETR | 25 EHER. ZERMAFRGEAEFENR
EEHIEK , ERRRETHNE. LI EERE  EARENREEHIBEK , @NTAEELS
X, BEFER , BAUBREREXEO.

BREURH :

void onFrontManagerQuerybDisconnected (int nReason) ;

S8
e nReason : fBIRAG
RENE : T

7BA : BapifIEE PO cpiEEdnEs | WEESIER | ifapiaiti® , FafnElapiFtEEHY
RZMEANEE. WRWEEPOEXZOTRERER , AL TERE,

onFrontQueryDisconnected Fix

ThRE : BEFInSIRS ImEIREEERITR | 275 ERER. ZERMARM AEF EMKEEHE
X, BEERAETENE. B EEREN  EAREMARELHIER , B tkEEHIEK , BEHH
BR, AATERERRBXEO.

EREURT

void onFrontQueryDisconnected(int nReason) ;
2%

e nReason : {&IRHG

RENE : T
WA BEFIESEEEEEGEERITR | 25 EEER.


af://n1482
af://n1492

onFrontTradeDisconnected F5ix
IN8E : apiSIERRR FHEIRINE

BREURR
void onFrontTradeDisconnected(int nReason)

580
e nReason : fBIRAG
RENE : T

WA FIEF SRS IR ZEEIEEWITE | 2 ERER. SWEIZENR , FrEaEREAET
R, BIEAINEE, WNFBIKE , &% OnFrontQueryDisconnected{h B F5i%

onRspCommonFuncrix
ThRe : BREONE , BREOm<SSEpRspField->CommandNum , Z55&pRspinfo->ErrorlD,

BRI

void onRspCommonFunc(CXeleRspCommonFuncField *pRspField, CXeleRspInfo *pRspInfo,
int nRequestID, bool bIsLast);

S5

e pRspField : @AEONZ , HEMRCXeleRspCommonFuncFieldZlT :

struct CxeleRspCommonFuncField {

///m%S
TXeTleCommandNum commandNum;

[/ /T

char Reserved[108];
};

onApiMsg &%

TORE  HEFTENENAE. %O STERHAPIRSTENSEEO | SEEXIogRE | RREMREFE
A.

EREURFZ:
void onApiMsg(int ret, const char *strFormat, ...);

S

o retiFMRIEEFEFRER (-1, HREEITE ; 0, IEERERITEN)
e strFormat: BJZSE&E]

RENE : T
ZEOFERS , =T | #2demo


af://n1502
af://n1512
af://n1521

///api W BT S AT EN A

void onApiMsg(int ret, const char *strFormat, ...) override{

char strLog[2048]{};

va_list arglist;

va_start(arglist, strFormat);
vsprintf(strLog,strFormat,arglist);
va_end(arglist);

//1l:error, O:normal

if (ret) {

PRINT_INFO("Error:%s'", strLog);
} else {

PRINT_INFO("%s", strLog);
}

iEsF, HARNEERA

APIZ#EO

reqinsertOrder 5i%

ThRE - IREBIEK

IZ(l

=

IR

int reqInsertorder (CXeleReqOrderiInsertField &inputField, int

280

e inputField : #REBEKI , HEEHRCXeleReqOrderinsertFieldd T :

struct CXeleReqorderInsertField {
/// ik, P AR g S

TXeleOrderIDType UserLocallD;
[/ /i, UEFFARAY
TXeleSecuritiesIDType SecuritiesID;

///ik, SKSETTIA)
/// [5418.2.7]
TXeleDirectionType Direction;
[/, TR E JBREEA )
/// [5418.2.14]

TXeleoffsetFlagType CmboffsetFlag;
[/, R %

TXelePriceType LimitPrice;
/// ik, REEE

TXeTlevolumeType Volume;

[/ ik, A ST
/// [7i8.2.4]
TXeleorderTypeType orderType;
[/ /i, AR (5 30x30)
/// [748.2.9]
TXeleTimeConditionType TimeCondition;
///WiE, YA
/// [+48.2.10]

nRequestID);


af://n1534
af://n1535
af://n1536

TXeleSecuritiesType SecuritiesType;
/77T, A& SLbRE CHEBUE )

TXeleCoveredFlagType
Coveredoruncovered;
// /T
char
Reserved2[2];

// /i, kg e (H P E )
TXeleBusinessUnitType
Businessunit;

///ZEFETT K
TXeleOperwayType Operway;
[/ G AT E A, BN RS H0M S, B
|
// /IR IBI PN 0 75 B AL A A, " 1 B R LS I T B
TXeleExchangeIDType
ExchangeFrontID;
// /WAL
unsigned char
ReservedNum;
// /T
char
Reserved[3];
// /T
TXeleErrorIdType ErrorId;
};

e nRequestID : iFXKID,
RENE : 0F Akt , HittERE ;

WA . HAPHIIERIES | SKERZNRE | (FHreqinsertOrder , AILATIREBEFRATIE. Ttk
BRAEB/EINE , #=IRE—onRspinsertOrder[EliR ; NRFELRZAINIZE , WiEIRE]
onErrRtninsertOrder[@BR ; FEMIRE

reqinsertBatchOrderfi%
IheE - EIRER

int reqInsertBatchorder(CXeleRegBatchOrderInsertField &inputField, 1int
nRequestID);

S50

e inputField : #tE¥REP1ENK , HEEHIACXeleReqBatchOrderinsertField?lT :

struct CxeleReqBatchorderInsertField {

// /R A

[718.2.25]
TXeleBatchType BatchType;

// /A EIR (R R AR 2R A S SR BN R R AR AR, SR AR N R R I G G 1E )
TXelevolumeType MaxorderQty;

// /AR G R D
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TXeTlevolumeType DecreaseqQty;
[/ ZIERERAGHE, FRZIEFRIENE (ZIEHFRTHEGMHAD
// /. AFRA IR LIS RIEA G (ReqorderInsertField) it H4N &4

TXeTlevVolumeType Batchorderqty;

///MEWR R PR AR R T g S (G E AR RS AR R AR A

TXeleOrderIDType UserLocallD;

// JEZF AR (55 R SR s R SR 2R A4S )

TXeleSecuritiesIDType SecuritiesID;

/[ /T3 1) (5 B A BRI gl A S 2R A G D

TXeleDirectionType Direction;

/7 /BRAR AN A (R B RN IR R B 2 B A 1)

TXelePriceType LimitPrice;

// /IR EE R (R R R R R R A )

TXelevolumeType volume;

[/ /RN SR A (B B AR SR A g B SR RS )

TXeleOrderTypeType orderType;

// /M550 (7 ) (G i sp A i s s S R )

TXeleBusinessUnitType BusinessuUnit;

///ZIERREAA (ZIEHFRTTAEMH) HdBatchMui 1 tMax N i KL R & 20580E, & RE 8100

CXeleReqOrderiInsertField ReqOrderinsertField[BatchMuiltMax];
/7R ER R, WRSRTRE, LRIES, BONEIES , TRk EHiuserLocal IDF B

TXelevolumeType Splitordervolume;

// /P

char Reserved[13];
b

* nRequestID : i5KID
REE : &AL, BESRE

WEPEFIEERS , FERENRE , AR ELMERreqinsertBatchOrderf Tt EIREIBIE , Tid
ER/BINE , FHLIRE— N onRspinsertOrderEHR ; dIRKRBIRZZANE , MELIRE
onErrRtninsertOrder[@#R ; ¥ iRE

reqCancelOrder 75i%
ThRE : WEIEK
EREURT -

int reqCancelorder (CXeleReqorderActionField &inputField, int nRequestID);

S8

e inputField : fERIEXK , BE4Ef{RCXeleReqOrderActionFielddF :

struct CXeleReqorderActionField {
[/ ik, F AR AR B g S
TXeleOrderIDType UserLocalID;
/// ik, PR R GRS
// /18 R0, ffforiguserLocal IDf . JEOKS, fFHOrigSysIDIEAT fish
TXeleOrigSysIDType origsysiD;
/7T, WA P AR AR B g
TXeleOrderIDType origUserLocaliD;
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// /i

char Reservedl[20];
/77T, g ot (P E SO
TXeTleBusinessUnitType Businessunit;

// /I, AT AR

/// [518.2.21]
TXeleTradeOwnerType ownerType;
/ /T

/// L#1i8.2.6]
TXeleOperwayType operway;
///TiE, Z5HaTEIdCEAMH)
TXeTleExchangeIDType ExchangeFrontiD;
// /T
char Reserved2[3];
///nlik, HRgRS, T
TXeleErrorIdType Errorid;

bE

* nRequestID : i5KID

RENE : OFRALh , EfESRE

LEPEREERR , RERZNRE | %PTLJJE%reqCanceIOrder HITIRIRIRIE , TieRE

% |, ZERSBIREEREEHRonRspCancelOrder, HRBIIRZXIE , B=IRE]
onErrRtnCancelOrderERR(EE., FIEEE

reqQryOrder 75i%
A | REEIIFK
EREURT -

int reqqQryorder(CxXeleReqqQryorderField &inputField, int nRequestID)

S5

e inputField : IREAEIEFEK , HEEMIARCXeleReqQryOrderField/y :

struct CxeleReqQryorderField {

/777, HEEHRBHTIntRE, NNORRHEMER, AHRBHEST. & LNNE F AT

TXeleOrderIDType ordersysiD;

// /AT, AEFRARY VEREE W, A T E AR
TXeleSecuritiesIDType SecuritiesID;
/77T, RHAR RS, A NORSKEM AT, & LRI [A) 2 A 02
TXeleOrderIDType UserLocallD;
///k, JFaEI e % HHMMSSmmm (I B ERE) T FEE
TXeleShortTimeType TimeStart;

// /T, SiRE R Ml HHMMSSmmm (I 2r #b 2 ) Va2
TXeTleShortTimeType TimeEnd;

/7T, A UUE WG E A, BRI —KITiE
TXelevolumeType StartNum;

[/, B AR EAE, HRESHKRILE U E
TXelevolumeType Num;

[/ /T, HeFpdRA

ES GO
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[+4#18.2.24]
TXeleSortType SortType;
[/ /T BRARSHAE GZRF XTS-3.1.1149-1104dd4_7.9 2 Ja iiiA)
// /IR0, Eiil
[/ /3R ERAS
7/ EWIER. 2k
///QryorderStatus=QRYSTAT_REPORTING | QRYSTAT_REPORTED;
/// [#8.8.2.26]

TXeTleQryStatusType Qryorderstatus;
// /T8
char Reserved[117];

18

e nRequestID : {FXKID
REWE : 0Fk7mpkE) , HEtERS ;

EE : BEAPERESRAKE , BFPEMreqQryOrderi#H{THREEAIEK , BILAEonRspQryOrderiRE
EHAERPEEEXER.
GEE]
[&EiFgH]
1. 4N OrderSysIDZ&MBEN , REAOrderSysIDAZRMER |, MELhFRMAAERR
2. N5 OrderSysID &f4FUserLocalID&M4BRY , RlAUserLocal DAKMAER , MEMKMARLE
Ry
3. #NER OrderSysIDF UserLocal IDEFFCRE , MIAJLAIRSecurities| DFIRYIEIRAFEA S EI
[ TREA]

FBEAPI—RIREILSFFHIRICREEITE . BENESAP I TIFSOTRER , SEi HRRNEET
DHERFGSHERH/ITEE. JSHERAR , (TERNEEETER , EiEEaERERERE
B (fFlan , EEIAEATF 100008 |, EEEERBEEESMs—IR )

reqQryTrade 5%
IHEE : AEZEIANEK
RS

int reqQryTrade(CXeleReqQryTradeField &inputField, int nRequestID)

S8

e inputField : F3ZEIANENR , HEEMIIRCXeleReqQryTradeFielddF :

struct CxeleReqQryTradeField {
///0iE, EEIRERSIintEE, ANORSKEME N, RHIRPIT . G LRI A 548 TG RL
TXeleOrderIDType OordersysID;
// /%, RS YE R, B DA i AR =
TXeleSecuritiesIDType SecuritiesiD;
///7TE, FRUERTE k%l HHMMSSmmm (R 3= #b) JEE &), BA 5 A w28 A
TXeleShortTimeType TimeStart;
/77T, AR E kg HHMMSSmmm (N 23 b= RP) JEHE M), FA 5 AR S
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TXeleShortTimeType TimeEnd;
// /T, P AR RS, A NORRIERE W, A LRI ) 25 T A%

TXeleOrderIDType UserLocallD;

/// ik, sy ARG EAE, BIANE—FITG
TXelevolumeType StartNum;

///TTE, BRIRGTAERREAE, FHRASHRLE S TUE
TXeTlevolumeType Num;
///TTiE, HER R

TXeleSortType SortType;

// /T

char Reserved[115];

e nRequestID : iFXKID
RENE : 0F k), HitERE ;

HEE  HEAPERESRAKE , BPEBreqQryTradei# TR EIAEK , AJLATEoNRspQryTradefiaz
EHAERPEEEXER.

CEE]
[EiF753

1. 4058 OrderSysIDZAERY , REAOrderSysIDASZMER |, MEMFMHARERL
2. 908 OrderSysID &{4FcsiUserLocal DEEBRL , RlAUserLocal DAZMAER , NEMEHEFARE
£y
3. 805 OrderSysIDF UserLocal I DEBFERX , MIBTLARRSecurities| DRIRT AIR4EX S &R
[P TREA]

FBEAPI—RIREILSFFHIRICREEITE . BENESAP I TIFSOTRER , SEi HRRNEET
DHERFGSHERH/ITEE. JSHERAR , (TERNEEETER , EiEEaERERERE
B (fFlan , EEIAEATF 100008 |, EEEERBEEESMs—IR )

reqBTFundTransferfix
Ihge  BlEaREESREkKIEK
BRI

int regBTFundTransfer (CxeleRegBTCapTransferManagerField &inputField, int
nRequestID)

280
e inputField : Manager IEGEEEEILIEK , HEEHIRCXeleReqBTCapTransferManagerFielddN
:

struct CXeleReqBTCapTransferManagerField {
// /AT, B AR

TXeleOrgIDType orgID;
/// %k, HEKS
TXeleUserIDType AccountID;

///TE, WA, BOAER AR T
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/// U5 #8.2.13]

TXeleCurrencyType currency;

[/ /Wi, IR &

TXeTleMoneyType Fundamt;

/// %3k, FETML s ERMESWEARSHES; "2 IRKHESHE EES
TXeleDirectionType Direction;

// /T

char Reserved[63];

e nRequestID : {FXKID
RENE : 0FkmpkE) , HtERS ;

08 BAPBEFREARAR , FAPEMreqBTFundTransferiH {TEEIEQEIRSIBIkIERK , TTLTE
onRspBTFundTransfer[EliRFEEEXEE.

reqQryBTFundTransferRecord5i%
IhgE | BlEaRERKICREIRIEK
RS

int reqQryBTFundTransferRecord (CXeleReqQryBTCapTransferManagerField
&inputField, int nRequestID);

S8

e inputField : BIEERESERICREITEK , HEMRCXeleReqQryBTCapTransferFieldgdl T :

struct CXeleReqQryBTCapTransferManagerField {

// /B AT

TXeleOrgIDType orgiD;
///FEEKS

TXeleUserIDType AccountID;

// /T

char Reserved[63];

* nRequestID : i5KID
R[EE : 0FRAD , EHESE |

%08 : MAPEBERESRSE , B EAreqBTCapTransferRecordHTHEE S A SIIKICREIANS
3K , AJLAfEonRspBTCapTransferRecordEiRHEEIEXEE.

reqinFundfix
I . EFRZRASPAIRHERIBER
ERERF -

int reqInFund (CxeleReqCapTransferField &inputField, int nRequestID)
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S8

e inputField : EFRZREBAIRMESIEKI, , HEEHIRCXeleReqCapTransferFielddT :

struct CXeleReqCapTransferField {
[/ /T, FURAREY C AN

TXeleOrgIDType orgiD;

[/ /i, BEETK

TXeleUserIDType AccountID;
///, W R P AED

TXeleCurrencyType currency;
///T, ke H R P AED

TXeleRtnDateType RtnDate;
[/ /b, A TR AN

TXeleMoneyType Fundamt;
///E, &/ CEPAED

TXeleRemarkType RemarkMmsg;
/7T, RPAT—REFE SR (P AED
TXeleCalloneceFlag callonce;
[/ /53 (AN IED

TXeTleBranchNoType BranchNo;
// /& AR (PR

TXeleUserIDType CustiD;
J//VEN/ R 0 af %4, 1 rtfsHi)E
TXeleTransferType TransferType;
// /T

char Reserved[43];

e nRequestID : iFXKID
RENE : 0F Ak, HitERE ;

HEE  HEAPERESRESKE , BPIULUEAreqInFundiHTEFRZESTRAIRMESTERIEE ,
LAfEonRspInFundEliRFEEHEXERS.

reqOutFundyix
Ihge | IRHEERSPHEPRRZIFK
BRI

int reqoutFund (CxeleReqCapTransferField &inputField, int nRequestID)

S5

e inputField : ¥RMEERSAHEFRZiEKE , HEEHIRCXeleReqCapTransferField/s :

struct CxeleReqCapTransferField {
// /T, MU (B P AR

TXeleOrgIDType orgID;
[/ /i, HEKS
TXeleUserIDType AccountID;

///TE, WA G PAED
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/// U5 #8.2.13]

TXeleCurrencyType currency;
///RIEHE (&P AR

TXeTleRtnDateType RtnDate;
[/ /i, HREE . fRR &

TXeleMoneyType Fundamt;
// /T, &E CRPAED

TXeleRemarkType RemarkMsg;
[/ RAPAT IR BTG R (B ANED
TXelecalloneceFlag callonce;
/175y IR (AN

TXeTleBranchNoType BranchNo;
///& RIS (R FRED

TXeleUserIDType CustID;
// /T

TXeleReservedlType Reserved[44];

* nRequestID : i5KID
R[ENE : 0FRALD , EfHESE |

WEE : BEPERIEERSE , AP LUERreqOutFundi T X RHEE RS RAHES R FIEKIEIE
AJLAfEonRspOutFundERHEEFEXER.

reqQrylnOutFundRecord J5i%
g . EFRZ RS RKIEHESIBMAEIRIER
ERERF -

int reqQryInoutFundRecord (CXeleReqQryCapTransferRecordField &inputField, 1int
nRequestID)

240
e inputField : £ ZRETKIRMEEIBMAEIRNERE , HEMIK
CXeleReqQryCapTransferRecordFieldJs :

struct CXeleReqQryCapTransferRecordField {
// /WA AHS (QFTTH AL )

TXeleOrgIDType orgID;

[/ /EEKS

TXeleUserIDType AccountiID;
[/ /T

TXeleReservedlType Reserved;

e nRequestID : {&KID

REHE : 0FAklh , EfERE |
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EE | HEAPERESRSKS , FBFEMreqQryinOutFundRecordHTERZ R AL TR RIE S
&HifEK , AJLAfEonRspQryInOutFundRecord BiRPEFIEXER.

SPIS#EO

onRspinsertOrderfix
THRE : IREARANE
EREURT

void onRspInsertOrder (CXeleRspOrderInsertField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast);

S50

e pRspField: IRENZ , HEEHRCXeleRspOrderinsertFieldgdF :

struct CxeleRsporderInsertField {
// /ARG S int
TXeleOrderIDType ordersysiD;
///F P AR AR 5 g
TXeleOrderIDType UserLocallD;
// /EZEAR S
TXeleSecuritiesIDType SecuritiesID;
eSSk

/// [5418.2.7]
TXeleDirectionType Direction;
[/ /TR (REAED

/// [5418.2.14]
TXeleoffsetFlagType cmboffsetFlag;
/1 /BRI #%
TXelePriceType LimitPrice;
[/ /iR
TXeTlevolumeType Volume;
[/ /R

/// [#88.2.4]
TXeleorderTypeType orderType;
[/ /8 B A

/// [+48.2.9]
TXeleTimeConditionType TimeCondition;
VEY Ve

/// [748.2.5]

TXeleMarketType Market;

// /BRSO cAETM . "1
TXelePreorderFlag PreorderFlag;
[/ /RS, TR
TXeleErrorIdType Errorid;

VUL -Inb ks oAt

TXeleSubClientIndexType SubClientIndex;
// /M5BT CH F 5E O

TXeleBusinessuUnitType Businessunit;
// /MG T strIdAl

TXeleStrorderSysIDType StrorderSysiD;

[/ /BHEKS
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TXeleUserIDType

[/ /35 i g5 CEAEH)
TXeleorderexchangeIDType
[/ /2GR d CGEAME )
TXeleExchangeIDType

// /% ks g CGHBUERD
TXeleCoveredFlagType

// /T

char

onErrRtninsertOrder J5i%
IhEE | IRERNERERR
EREURT

void onErrRtnInsertorder (CXeleRspOrderInsertField

AccountID;

orderexchangelID;

ExchangeFrontID;

Coveredoruncovered;

Reserved[12];

*pRspInfo, int nRequestID, bool bIsLast);

W

=250 -

* pRspField : #REPFEIRENIR , HEEMIRCXeleRspOrderinsertFieldd0T :

struct CxeleRsporderInsertField {

[/ /SR Tint A
TXeleOrderIDType
// /R AR Y
TXeleOrderIDType
// ARG
TXeleSecuritiesIDType
/13771

/// [5418.2.7]
TXeleDirectionType
[/ /TS (REARED
/// [5418.2.14]
TXeleoffsetFlagType
// /BRI AN A%
TXelePriceType
[/ /A
TXelevolumeType
[/ /iR BRI

/// U5#.8.2.4]
TXeleOrderTypeType
[/ /B RBAHER

/// [5418.2.9]
TXeleTimeConditionType
[/ /55 iR

/// [5418.2.5]
TXeleMarketType
// /T
char
// /RS, B AL

OordersysID;

UserLocalID;

SecuritiesID;

Direction;

cmboffsetFlag;

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

Reservedl;

*pRspField, CXeleRspInfo
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TXeleErrorIdType Errorid;
VUL -Inb ks it

TXeleSubClientIndexType SubClientIndex;
// /M55 BT CH P 5E 3O

TXeleBusinessuUnitType Businessunit;
// /ST strIE il

TXeleStrorderSysIDType StrorderSysiD;
[/ /B EEE RS

TXeleUserIDType AccountID;
/7 /5 5 Pl B9 5

TXeleOrderExchangeIDType  OrdergExchangeID;
///2E G A dCGE AR )

TXeTleExchangeIDType ExchangeFrontiID;

// /T

char Reserved[13];
it

onRspCancelOrder Fi%
IHEE : FIERN
RS

void onRspCancelorder (CXeleRspOrderActionField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

S8

e pRspField : B{EANE , HEEHIIRCXeleRspOrderActionFielddl T :

struct CXeleRspoOrderActionField {
[/ /WAL S intRAY

TXeleOrderIDType OordersysiID;

// /P A AR B g

TXeleOrderIDType UserLocallD;
VIZE CXi LN T RE

TXeleOrigSysIDType origsSysiD;

[/ /R P AR AR B (A 2. 50A 2. SULERA A L RFZ 7B
TXeleOrderIDType origUserLocaliD;

[/ /BB g T str R (G2, 5L R 2. SPL ERRAR A SR %7 B
TXeleStrorderSysIDType origstrordersSysiD;
///TBHERARE "0 cAET . "1 i

TXelePreorderFlag PreorderFlag;

// /T

char Reserved0[7];
// /RS

TXeleErrorIdType Errorid;

// /5 i S

TXeleSubClientIndexType SubClientIndex;

// /N5 B s (H P g SO

TXeleBusinessuUnitType Businessunit;

[/ /AT B A A
/// L5 4i8.2.21]
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TXeleTradeoOwnerType ownerType;
///E GRS strIs

TXeleStrorderSysIDType StrordersSysiID;
// /5 E S
TXeleUserIDType AccountiID;

[/ /5 iR
/// U5 $8.2.5]

TXeleMarketType Market;

/7 /35 Pl #.gm 5 G AR )

TXeleOrderexchangeIDType ordereExchangelD;

// /G AT E A d CE A D

TXeTleExchangeIDType ExchangeFrontiD;

// /T

char Reservedl[11];
};

onErrRtnCancelOrderf5ix
INREE : FEREEREIR
REUEH :

void onErrRtnCancelorder (CXeleRspOrderActionField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

W

2

e pRspField : IRBEIREIIR , HEEMIKRCXeleRspOrderActionFieldgT :

struct CxeleRsporderActionField {
// /GRS intR T

TXeleOrderIDType ordersysiD;

// /R g

TXeleOrderIDType UserLocalID;

[/ /AR

TXeleOrigSysIDType OorigSysiD;

// /R P AR R w5 (FE & 2. SUL 2. SUL B A SZFRZ B
TXeleOrderIDType OoriguserLocaliD;

/7 /R GRS str B (B 5 2. SLL K2 . SUL RIRA A S HF %7 B
TXeleStrorderSysIDType origstrordersSysiD;

// /T RARE "0 AR "1 B A

TXelePreorderFlag PreorderFlag;

// /T

char Reserved0O[7];
// /RS

TXeleErrorIdType Errorid;

/7 /% i T
TXeTleSubClientIndexType SubClientIndex;
// /5T (A E XD
TXeleBusinessUnitType Businessunit;
[/ /TR A
/// [748.2.21]
TXeleTradeownerType ownerType;
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[/ /SRS strkiy
TXeleStrorderSysIDType
[/ /BB ER S
TXeleUserIDType
[/ /35 TR

/// [548.2.5]
TXeleMarketType
/1 /58 G BT b
TXeleOrderexchangeIDType
[/ /3R E A d CE A D
TXeleExchangeIDType
// /T8
char

onRtnOrder it
INRE : IREA[ENR
BREUEH :

StrorderSysiD;

AccountID;

Market;

orderexchangelD;

ExchangeFrontID;

Reservedl[11];

void onRtnOorder(CXeleRtnorderField *pRspField, CXeleRspInfo *pRspInfo, int

nRequestID, bool bIsLast);

S8

e pRspField : #REAEIR, EHZEHIKRCXeleRtnOrderFielddF :

struct CXeleRtnorderField {

// /P AR AR B G
TXeleOrderIDType
// /EFAR T
TXeleSecuritiesIDType
///FEFTTI
/// [5418.2.7]
TXeleDirectionType
/)RR (REEE AR
/// [748.2.14]
TXeleoffsetFlagType

UserLocallD;

SecuritiesID;

Direction;

cmboffsetFlag;

// /s CHAURE 20,0001, I EX5E50.001)

TXelePriceType
[/ /iR
TXelevolumeType
[/ /RS

/// [748.2.4]
TXeleOrderTypeType
// /A RO

/// U+418.2.9]
TXeleTimeConditionType
/7 /3 5 3R

/// U5#8.2.51]
TXeleMarketType
// /% Sibn g GHBUE D

LimitPrice;

volume;

orderType;

TimeCondition;

Market;
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TXeleCoveredFlagType Coveredoruncovered;
[/ /SRS T intRR

TXeleOrderIDType OrdersysiID;

[/ /758 5 Pt B b (R AL D

TXeleordereExchangeIDType orderexchangelID;

// /8521 K [A]

TXeleTimeType TransactTime;

// /%5 SE R B BR AT AT B, X BLE S RO R T SR A
// /A g6 QYRR Z0.0001, AEEEHEEZ0.001)

TXelePriceType DiscretionPrice;
/7 BT A

TXeTlevolumeType Tradevolume;

/]I REAETFH

[/ /ISR R R EE M . Teavesvolumes O 4 M I HUR

///IRAIRFARA R AL, Teavesvolume TR KRBAHE = MBPHE -

TXelevolumeType LeavesVolume;
// /T HIRAS
/// [748.2.14]
TXeleOrderstatusType orderstatus;
[/ /RAEE CE AR
TXeTleMoneyType Margin;
[/ /EREERR 4 CE AR D
TXeTleMoneyType FrozenPremium;
// /R4 T8 G R )
TXeleMoneyType FrozenFee;
VIVL-Inb ko ARl
TXeleSubClientIndexType SubClientIndex;
// /550 (P E SO
TXeleBusinessUnitType BusinessuUnit;

/// FOKERIRICRRE

/// [748.2.2]

TXeleRecoveryFlagType RecoveryFlag;
// /MG E YT strI

TXeleStrorderSysIDType StrorderSysiD;
// /B EE S

TXeleUserIDType AccountID;

VT LA FEACES TN I
// /R EE Y SEBRAR A OGid + 1
///RIFHE R TR A0S MK, 24038 15 M5

R HE)

TXeTleExchangeIDType ExchangeFrontiD;

// /B P AR R B S (FE S 2. SPA K 2. SPA B R SCRFZ T BY)
TXeleOrderIDType origUserLocaliD;
// /R GRS int B (EG2. 50L& 2. 50h ERA A LR 7B
TXeleOrigSysIDType OorigorderSysiD;
[/ /BB GRS str R M G S B) (&2, 55U &2, SEL EIRAA SCHRHZFB)
TXeleStrorderSysIDType origstrordersysiD;
// /T
char Reserved([74];



onRtnTrade 5%
INRE : FAZ[ElR
EREURH :

void onRtnTrade(CXeleRtnTradeField *pRspField CXeleRspInfo *pRspInfo, int
nRequestID, bool bIsLast);

S8

e pRspField : pEAREHR , E45¥IACXeleRtnTradeFielddNTF :

struct cXeleRtnTradeField {
// /PP A AR B g
TXeleOrderIDType UserLocallD;
// JUEZFAHS
TXeleSecuritiesIDType SecuritiesID;
eSS k!

/// U7#8.2.7]
TXeleDirectionType Direction;
[/ )RR, BEEAA

/// [7418.2.14]

TXeleoffsetFlagType CcomboffsetFlag;
// /BRI RS GHBCK FE0.0001, B ZEFSEE0.001)
TXelePriceType LimitPrice;
///HE
TXeTlevolumeType Volume;
[/ /RS

/// [518.2.4]
TXeleOrderTypeType orderType;
// /AR

/// [58.2.9]
TXeleTimeConditionType TimeCondition;

/1135 PR
/// L5 ii8.2.5]

TXeleMarketType Market;
// /& b E GRBUERD
TXeleCoveredFlagType Coveredoruncovered;
///TE GRS int KA
TXeleOrderIDType OorderSysiD;

// /35 Ak 5.9 5
TXeleOrderexchangeIDType ordereExchangelD;
[/ /B ARALTH
TXeleOrderIDType TradelID;

[/ /NS QB 20.0001, M EAE%0.001)
TXelePriceType TradePrice;
[/
TXeTlevolumeType Tradevolume;

[/ /ARBAS T4 (R - R S E)
TXelevolumeType Leavesvolume;

// /3T HAAT I [A]
TXeleTimeType TransactTime;

// /AT B sz ) (CEAfE D
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TXeleTimeType
[/ /T AR

/// [+ #8.2.11]

TXeleOrderstatusType
// /AL, KE%0.01
TXeleMoneyType

// /<

TXeleSecuritiesCommissionType

/[ /ENAERT
TXeleStampTaxRateType
[/ /3
TXeleTransferFeeRateType
/] BT
TXeleTotalFeeType

[/ /RIES G RAEHD
TXeleMoneyType

[/ /RN CE AR
TXeTleMoneyType

// /5 i S S
TXeleSubClientIndexType
/7 /555 u (P E 30O
TXeleBusinessUnitType
/// TKE-IRICbRL

/// L7ii8.2.2]

TXeleRecoveryFlagType

[/ /SRS strki
TXeleStrorderSysIDType
[/ /HBHERER S
TXeleUserIDType

/1! G FPATR S
TXeleOorderexchangeIDType

///3E G TR d, 2 W5 Al H
// /R EE Y S BRI DG id + 1
///RIEME N TRER 0SS Mk, 24038 15 M5

TXeleExchangeIDType
/// BT
TXeTlevVolumeType

// /T

char

origTime;

orderstatus;

TotalvalueTraded;

commission;

StampTax;

Transfer;

TotalFee;

Margin;

Premium;

SubClientIndex;

Businessunit;

RecoveryFlag;

StrordersSysID;

AccountID;

ExecID;

ExchangeFrontiID;

cumQty;

Reserved[72];

onRspQryOrder 5%
ThgE : IREEIANE
EREURF

void onRspQryorder(CXeleRspQryorderField *pRspField, CxeleRspInfo *pRspInfo, int

nRequestID, bool bIsLast) ;

S50

® pRspField : IRPEANZ , HEEMIRCXeleRspQryOrderFielddlT :


af://n1753

struct CXeleRspQryorderField {

// /PR S
TXeleOrderIDType
// JUEF AR
TXeleSecuritiesIDType
///FET71A

/// [5418.2.7]
TXeleDirectionType
[/ /TR

/// [5418.2.14]
TXeleoffsetFlagType
/] /9
TXelePriceType
[/
TXelevolumeType
///HRERIEA

/// U418.2.4]
TXeleOrderTypeType
// /A RBONEA

/// [5418.2.9]
TXeleTimeConditionType
/1135 A

/// [5418.2.5]
TXeleMarketType
// /=477

/// [5418.2.6]
TXeleOperwayType
[/ /RS IR F LS int 3
TXeleOrderIDType
/7 /3 5 Al $.9m 5

TXeleOrdereExchangeIDType

// /B35 R (]
TXeleTimeType

TXelePriceType
// /B &
TXelevolumeType
[/ IR T 2

// /IR R . 1eavesvolumesg B 4 BT 3 i 2
// /M BREORS RE B . Teavesvolume Fn AR E = WMPKE - ZiHci

TXelevolumeType
// /T HURAS

/// [548.2.11]
TXeleOrderStatusType
// /&

UserLocalID;

SecuritiesID;

Direction;

CmboffsetFlag;

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

Operway;

OorderSysiD;

orderexchangelD;

TransactTime;
// /3 RN SR BT R, X BUIE S EONRIMIT R IN A, B e
DiscretionPrice;

Tradevolume;

LeavesVvolume;

orderstatus;

TXeleSecuritiesCommissionType Commission;

[/ /EAERR
TXeleStampTaxRateType
/173

TXeleTransferFeeRateType

// /i
TXeleTrafficFeeType
///BFu:E
TXeleTotalFeeType

StampTax;

Transfer;

TrafficFee;

TotalFee;

il

)



/7 /PRE 4 CBARAEHD
TXeleMoneyType
[/ /ORERF 4 (B R
TXeTleMoneyType
[/ /BFE RS
TXeleUserIDType

/7 /% i 6 S
TXeTleSubClientIndexType
// /bS5 BT CH 7 5E 3O
TXeleBusinessUnitType
[/ /GBS strId il
TXeleStrorderSysIDType

[/ /R
TXeleMessageIDType
// /RS R

/// [748.2.10]

TXeleSecuritiesType SecuritiesType;
J/ /B EARIE "0 c R T

TXelePreorderFlag PreorderFlag;

[/ /R R

TXeleErrorIdType Errorid;

J// ARG HRE R T IRE R RREE, RS 5 T

TXelevolumeType EndNum;

[/ AR, G L RETER RAERE— &R A Rk

TXeleIsLastType QryAgain;

/7 /A0S R 1 R

TXelevolumeType TotalNum;

[/ /BB E R AR S

TXeleInvestorIDType InvestoriID;

/1 /% AR

TXeleUserIDType CustID;

/ /[ B 4

TXe1ePriceType TradeAmount;
///ERE R B &SP ZETER

TXe]eUnSyncOrderF]ag unsyncorderFlag;

// /& St & CHRUERD

TXeleCoveredFlagType Coveredoruncovered;
[/ /AR B R T straR Y Gy 5 B

TXeleStrordersSysIDType origstrordersSysiD;
[/ /IRERIE, SCRFRA M G & , 7 Bl 2
/// LF#8.2.27]

TXeleOrderSourceType ordersSource;

///Z G HTEd

// /R A SRR B G d + 1
// /.
TXeTleExchangeIDIntType
// /T

char

Margin;

FrozenPremium;

AccountID;

SubClientIndex;

BusinessuUnit;

StrordersysiD

OrderMessageId;

REMEAIARZO0 S MK, 20K LS MK

ExchangeFrontID;

Reserved[30];



onRspQryTrade 7%
IheE : R ERERNE

BREUFI

void onRspQryTrade(CXeleRspQryTradeField *pRspField, CXeleRspInfo

nRequestID, bool bIsLast);

S8

* pRspField : pARBEENE , HE

struct CXeleRspQryTradeField {
// /PP A AR B g S
TXeleOrderIDType
/1135 H
TXeleDateType
/7 G
TXeTlevolumeType

[/ /R TH RBHE - R s 8D

TXelevolumeType
// /SRS
TXeleSecuritiesIDType
// /HARITA]
TXeleShortTimeType
///HZEI A
TXeleShortTimeType

/1 /B s
TXelePriceType
/7] AL 40
TXelePriceType
// /BRI
TXeleOrderIDType

[/ /585 s

/// [##8.2.5]
TXeleMarketType

// /& b & GRBUERD
TXeleCoveredFlagType

[/ /RS S int KA
TXeleOrderIDType
[/ /35 Al 5.9 5
TXeleOrderexchangeIDType
eSSk

/// [+418.2.7]
TXeleDirectionType
// /PR, REAIR

/// [748.2.14]
TXeleoffsetFlagType
// /s
TXeleSecuritiesCommissionType
// /ENAERT
TXeleStampTaxRateType
/77335 %

F{RCXeleRspQryTradeFieldg0F :

UserLocallD;

TradingDay;

Tradevolume;

LeavesvVolume;

SecuritiesID;

orderTime;

TradeTime;

TradePrice;

TradeAmount;

TradelD;

Market;

Coveredoruncovered;

OordersSysiID;

orderexchangelD;

Direction;

cmboffsetFlag;

commission;

StampTax;

*pRspInfo, int


af://n1762

TXeleTransferFeeRateType

[/ BT
TXeleTotalFeeType
[/ PRAEE CE AR )
TXeleMoneyType
[/ /BF & CEARAEH)
TXeTleMoneyType
// /RS
TXeleUserIDType

// /AT HARAS

/// U747.2.11]
TXeleOrderStatusType
// /ARG S strIs iy

TXeleStrordersSysIDType

/1] L5 AT S

TXeleOrderexchangeIDType

[/ /% 7 b G R R

TXeTleSubClientIndexType
[/ ARG R HRIERN T IRE

TXelevolumeType

[/ /o RERFART, R Rt

TXeleIsLastType

YV i ES NN EIE i8S i

TXeTlevolumeType

[/ /BB E R AR S
TXeleInvestorIDType
///% P
TXeleUserIDType

/[ /ARERIR, SRR PRI &

[118.2.27]
TXeleOrderSourceType
// /T
char

18

e DbisLast : RIBEKRAMNAIRS

onRspBTFundTransfer F5i%
INEE : BEHE A S IR A

RREURT -

\:

Transfer;

TotalFee;

Margin;

Premium;

AccountID;

ordersStatus;

StrorderSysiD;

ExecID;

SubClientIndex;

AR UG, SREEEL A T

EndNum;
ITEW RTEsE — & RIHRF A
QryAgain;
TotalNum;

InvestoriID;

CustID;

B

orderSource;

Reserved[42];

fE—RENERS (EERRBRSENRSRE—FER  AIAFI
bisLast ; ZEFRMEFEEER , [FEIRME—MER , FEMDIsLastRAIRTER )

void onRspBTFundTransfer (CXeleRspBTCapTransferManagerField *pRspField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

S8

e pRspField : BIEAESEIRNE , HEMIACXeleRspBTCapTransferManagerFieldglF :

struct CXeleRspBTCapTransferManagerField {

///ERMEHESS NITEhE

TXeleuniqueNumberType

jm

UniqueNumber;


af://n1774

// /AR

TXeleOrgIDType orgiD;

[/ /EEKS

TXeleUserIDType AccountID;

// /T

TXeleCurrencyType currency;

// /AR5

TXeleMoneyType Fundamt;

/7 /8T, T B GRAIRSHE G 2" IRHE SR ESHES
TXeleDirectionType Direction;

[/ /T

char Reserved[63];

onRtnBTFundTransferf5ix
INgE . BIERRSEIRERIRE
BREURR :

void onRtnBTFundTransfer (CXeleRtnBtCapTransferManagerField *pRspField
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

W

=25 -

e pRspField : BIEEREEKERIRE
HEEHIPRCXeleRtnBtCapTransferManagerFieldgl T :
struct CXeleRtnBtCapTransferManagerField {

[/ /% RME—H B T

TXeleuniqueNumberType UniqueNumber;

// /AR AR

TXeleOrgIDType orgiD;
///FEE S

TXeleUserIDType AccountID;

// /T

/// [548.2.13]

TXeleCurrencyType currency;

// /R

TXeleMoneyType Fundamt;

J/ /8T, T A S MARSHES: 2" IRHES A ESHES
TXeleDirectionType Direction;

[/ /RAESS "0 IEARR M, T AR )
TXeleOrderstatusType Status;

[/ /T

char Reserved[63];


af://n1783

onRspQryBTFundTransferRecordfi%
I . BHEARSPIRICREEINE
ERERF -

void onRspQryBTFundTransferRecord(CXeleRspQryBTCapTransferManagerField
*pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

240
e pRspField : BIEEESTRIKICREIANE , HEHIRCXeleRspQryBTCapTransferManagerField
{1

struct CXeleRspQryBTCapTransferManagerField {
/715 R B S

TXeTleUniqueNumberType UniqueNumber;
// /WA AR
TXeleOrgIDType orgiD;
[/ /&K
TXeleUserIDType AccountID;
/// T
/// [748.2.13]
TXeleCurrencyType currency;
// /AR
TXeleMoneyType Fund;
/7 /8T R, T A S RAAIRSHES: "2 IRHE S WA EXSHES
TXeleDirectionType Direction;
// /BAERS [A]
TXeTleShortTimeType Time;
// /RS
TXeleErrorIDType ErrorID;
VINE: S S
TXeleOrderStatusType Status;
/// & MIERERR S 07 JER& T IEEME, ‘17 EErh iR
TXeleIsFundReversalType IsFundReversal;
///EESMIENE S SSEAR LRI G, SZRRNIRZES ‘--"RALH
TXeleReversalCounterType ReversalCounter;
///FEEMIEE Rbr] ‘17 BRI 27 ABERRT) ‘37 AEURM ‘-7 RIRTERK
TXeleReversalResultType ReversalResult;
// /T8
char Reserved[62];

onRspinFund 5i%
IgE : EPRZASPAIFHEENE

BREUEF :

void onRspInFund (CXeleRspCapTransferField *pRspField, CXeleRspInfo *pRspInfo,
int nRequestID, bool bIsLast);


af://n1793
af://n1802

29

* pRspField: EFFRZRESPAXRHEESNE , HEEHIRCXeleRspCapTransferFieldglT :

struct CXeleRspCapTransferField {

[/ /WA AL

TXeleOrgIDType orgiD;

[/ /REEKS

TXeleUserIDType AccountID;
/// T

/// [548.2.13]

TXeleCurrencyType currency;

[/ EBAERK S

TXeleSnoType Sno;
///HBETRTH (EAEE S ZPBREARMH)
TXeleMoneyType BefFundavl;
[/ /BRI

TXeTleMoneyType Fundbal;
///REESE T CIHAME & B AR )
TXeTleMoneyType AftFundavl;
///EERTATE CIHAAE & P B AR )
TXeTleMoneyType BefcCashbal;
// /R R(EAEES: ZPBRERMH)
TXeleMoneyType Aftcashbal;
[/ /NG AT 4

TXeTleMoneyType Fundamt;

// /558 By K B i B4 1R Y
TXeleCentralTradingErrorIdType ctErrorid;

// /&AL G R R RS B
TXeleCentralTradingErrorMsgType ctErrorMsg;
///fpgatt &R i EH

TXeleIsUpdateFpgaFundType IsUpdateFpgaFund;
J/ /NI 0T %4, 1 refséiE
TXeleTransferType TransferType;
[/ /T
char Reserved[10];
onRspOutFundzix
IheE . ARMEERERHEPRZNE

BREUEF :

void onRspUnfreezeCap(CXeleRspCapTransferField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

S8

* pRspField : XRMEEREREHEPRBNE , HEEMIRCXeleRspCapTransferFieldgNTF :

struct CXeleRspCapTransferField {
// /AR AR

TXeleOrgiDType OorgiD;


af://n1811

/I REKS

TXeleUserIDType AccountID;
// /T

/// [#8.2.13]
TXeleCurrencyType currency;
[/ /BAETK S
TXeleSnoType Sno;
///RIETRTH (A & TEBEREH)
TXeleMoneyType BefFundavl;
[/ RERE
TXeleMoneyType Fundbal;
// /AR H(EEES: ZPBE AR )
TXeTleMoneyType AftFundavl;
///REERTATH (A AR & i B AR AT )
TXeTleMoneyType BefcCashbal;
// /R R (fEAM G R AR
TXeTleMoneyType AftcCashbal;
/1 /NG & BSR4
TXeleMoneyType Fundamt;

[/ /& A Gy AE 6 R R
TXeleCentralTradingErrorIdType ctErrorid;
/[ /R Gy B W R RS S
TXeleCentralTradingErrorMsgType CtErrorMsg;
// /T
char
Reserved[12]; };

onRspQryinOutFundRecordfi%
B8 | EPR BRI RMESIREEIAN
BREURF

void onRspQryInoutFundRecord (CXeleRspQryCapTransferRecordField *pRspField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

S50

* pRspField : EPRXZRESTHLIRIEGIRMETIRE , &K
CXeleRspQryCapTransferRecordFielddT :

struct CXeleRspQryCapTransferRecordField {
/7 /WA (QFT I B AME D

TXeleOrgIDType orgiD;
///FEEKS

TXeleUserIDType AccountID;
[/ /R G [ VR 4

TXeleMoneyType Fundamt;
///BAET A, Tt URES, 2 R
TXeleDirectionType Direction;
[/ 1 BAERK S

TXeleSnoType Sno;

[/ /BAER A


af://n1820

TXeleShortTimeType Time;
[/ /55 s
/// [48.2.5]

TXeleMarketType Market;
// /T
char Reserved[63];

I8

IESHEX

APIZEO

reqQryRate 75i%

DORE : BBR(ENEMR, TFEER, AR REBR)FEEK
EREURT

int reqQryRate (CXeleReqQryStockFeeField &inputField, int nRequestID)

S8

e inputField : ZBREMERE, FREER AR REHTH , HEGIK
CXeleReqQryStockFeeFielddNT :

struct CXeleReqQryStockFeeField {
///B4EK

TXeleUserIDType AccountiID;

// JUEFE AR

TXeleSecuritiesIDType SecuritiesiD;
[/ /ENRAAS G A )

TXeleDepartmentIDType DepartiD;

//UEFR A

TXeleSecuritiesType SecuritiesType;
// /i

char Reserved[127];

e nRequestID : {&EXKID
REHE : 0FAkL) . BfttESE

B . BAEPERIEERARE , APEMreqQryRateBHTEREIERR, TPER, HEX. RE
. VAL, ZiKE. ETFREEXER)EREK , AJLifEonRspQryRatelINHFEEHEXER.

reqQryCentralTradingFundzix
g . EFRZRETTEK

EREUI


af://n1829
af://n1830
af://n1831
af://n1845

int reqgQryCentralTradingFund (CXeleReqQryCentralTradingFundField &inputField,
int nRequestID)

280

e inputField : EFRXFEEERESE G , HEM{KCXeleReqQryCentralTradingFundFielddN
™

/// BRERAL G B E KR
struct CXeleReqQryCentralTradingFundField{
/7 /HRARES (% AN IED

TXeleOrgIDType orgip;

// /& AR (& PRI
TXeleUserIDType CustIid;
///FEEK S

TXeleUserIDType AccountID;

[/ /TR (B kD
/// [F18.2.13]

TXeleCurrencyType currency;
///E&E

TXeleRemarkType RemarkMmsg;
// /i

TXeleReservedType Reserved;

* nRequestID : iFKID
R[ENE : 0FRAh , EfHESE |

WEE - SRPEREEESRS | AP EEMreqQryCentralTradingFund#{TIES SRR BEES R S AHE
\iEK , aJLATEonRspQryCentralTradingFundEliRHEEEXEE.

reqinPosition}i%
I8 . EFRZFHFCRENIFHESBER(PEEEER | BitssmAsas)
EREURF -

int reqInPosition(CXeleReqPosTransferField &inputField , int nRequestID)

S8
e inputField : FGYIRIENE , HE5#ARCXeleReqPosTransferFieldd T :

11 FEIIRER(PEREER | BfitssiisdH

/// FRERERER (PEREEH, HAZRmAE)
struct CXeleReqPosTransferField {

/7 /HLFACHS (RTi%)

TXeleOrgIDType orgiD;
// /&K

TXeleUserIDType AccountID;

/7 /R CIMERTD
TXeleInvestorIDType InvestoriD;


af://n1859

/1 /AT (AT i)

TXeleMarketIDType MarketID;

/[ JUEFE AR

TXeleSecuritiesIDType SecuritiesiD;
/7 /et A

TXeleSignedvolumeType volume;
J//RIETA i1 A, 2 fRVR (RTIR)
TXeleDirectionType Direction;
/17 &ECMER)

TXeTleRemarkType RemarkMsg;
[/ RPIT—REHHE G4 CMERD
TXelecCcalloneceFlag callonce;
/1753 (CAERD

TXeleBranchNoType BranchNo;

[/ /&S CA D

TXeleUserIDType CustiD;

// /T

char Reserved[44];

e nRequestID : {&EXKID
REHE : 0FRAkL) , BftESE .

nBA - SAFPEREERGE | BPERAreqinPositionkikEHEERFEEIEHES |, HJLUE
onRsplnPositionERHFEEIEXES.

reqOutPosition}ix
IR : EPRZEHFCRALIRHESER(FEEEER | HitssmAsas)
EREURF -

int reqoutPosition (CXeleRegPosTransferField &inputField , int nRequestID)

S5

e inputField : FGXIIkIENKE , HE5#IAKCxeleReqPosTransferFieldZ I reqinPosition/#EiA
e nRequestID : iFXKID

RENE : OFRRALh , BEfERE |

B . BAPBEFRIEARAF , FAPEAreqOutPositionX R EFESIEC M RHESTAY , TLUE
onRspOutPosition[EFFEFHEXER.

reqQrylnOutPositionRecord}5i%
I8 : EFRZFEFCREKFHESIEEEER(PEESETR | HttE5EAsds)
BRI

int reqQryInoutPositionRecord (CXeleReqQryPositionTransferRecordField
&inputField, int nRequestID)


af://n1874
af://n1886

280
e inputField : EFRXFEEERESEENKE , HEM{KCXeleReqQryPositionTransferRecordField
wF

[/ /A G R AR FRHE & A B W R (MBS TR, HARZRRE A SCH)
struct CXeleReqQryPositionTransferRecordField {

///5EK S

TXeleUserIDType AccountID;

// JUESE AR,

TXeleSecuritiesIDType SecuritiesiD;

// /%

TXeleReservedType Reserved;

e nRequestID : {&EXKID
REHE : 0FRAkt) . BfttESE .

WA MAFPEECIILE . ATLAMERreqQrylinOutPositionRecord B G RIIRICS | BILAE
onRspQrylnOutPositionRecord EIRPEEHRXER,

reqinOutPosition/5i%
IheE . EPRBFCRNBHIRHESIEKRERD FEER)
EREURF -

int reqInoutPosition (CXeleReqInOutPositionField&inputField , int nRequestID)

S5

e inputField : FGXIIRIENKE , HE#ACXeleReqinOutPositionFieldg0 T :

/// FEERISRE R G 25 mfE )
struct CxeleReqInOutPositionField {

[/ FEEKS (IR

TXeleUserIDType AccountID;

/[ JVEFARES (L 35D

TXeleSecuritiesIDType SecuritiesiD;
// /R E (L)

TxelevolumeType Volume;
/7RI T RN, T2t R ()
TxeleInoutDirectionType InoutDirection;
// /T

char Reserved[128];

* nRequestID : i5KID

RENE : OFRRALh , BEfERE |


af://n1900

7HA : SAPERESRRE . FAFEAreqinOutPositionfBEHFESRFCRINBAHRIEIES |, BTk
fEonRspInOutPositionEiRHFEERXEE.

reqQryIlnOutPositionDetails5i%
IR : EPR BRI RHESIEERIEKERD SEER)
EREURI -

int reqQryInoutPositionDetails (CXeleReqQryInOutPositionDetailsField
&inputField, int nRequestiD)

S8

e inputField : EPRZZFRFCTIKIRMEGIREEIRIE R , BEHEIK
CXeleReqQryInOutPositionDetailsFielddlF :

/// CXeleReqQryInOutPositionDetailsField (B4 14 H)
struct CxeleReqQryInoutPositionDetailsField {
[/ EEKS ChED

TXeleUserIDType AccountID;

// gAY (A]ak)

TXeleSecuritiesIDType SecuritiesiD;
// /T

TXeleReservedType Reserved;

e nRequestID : {&KID
REWE : 0F AT, EtEEE ;

WA MAFEECXLE . ATLAERreqQrylinOutPositionDetailsEiF G XIIRICS | BILAE
onRspQryIlnOutPositionDetails[ERHFEFHEXEL.

reqQryGateWaysRecord5i%
I : SHITRAMXEEEREK
EREURT -

int reqQryGatewaysRecord (CXeleReqQryAvailableGatewayRecordField &inputField,
int nRequestID)

W

=250

e inputField RZRKFA AT BMXEEEIIEKE, , HEEK
CXeleReqQryAvailableGateWayRecordField?lF :


af://n1914
af://n1928

struct CXeleReqQryAvailableGatewayRecordField{
[/ /i, FEAK

TXeleUserIDType AccountID;
// /T8
char ReservedO;
// /T8
TXeleReservedType Reserved;

15

e nRequestID : {&EXKID
REHE : 0FRAkt) , BEfttESE .

R MAPEFESRAE , FAF#EAreqQryGateWaysRecordZifIE SR BMFESEIEK , BTl
fEonRspQryGateWaysRecord[EiRFEFHEXEE.

ZEORBEER |, HEFFERRZMXEIEKreqQryExChangeGateWayiE .
reqQryBtFundjsix

IgE  IPREE RS EIEK

EREURF :

int reqgQryBtFund (CXeleReqQryClientAccountFundManagerField &inputField, int
nRequestID)

S8

e inputField : J i & % &k &R, 3 MR CXeleReqQryClientAccountFielddNF :

struct CXeleReqQryClientAccountFundManagerField{
/// Wik, HEEKE

TXeleUserIDType AccountID;
// /i, A5 iR
TXeleMarketType Market;
// /T8
char Reserved[48];
s

e nRequestID : {&EXKID
REHE : 0FRAkt) , BEfttESE .

R . BAPBFRIEERAR , FAPERreqQryBtFund#{TRES B S WA EIAER , AILME
oNnRspQryBtFundERHFEEHRKXEE.

reqQryFundfix
IgE : IESREETRIFEK
EREURT -


af://n1943
af://n1957

int reqQryFund(CxXeleReqQryClientAccountField &inputField, int nRequestID)

S8

e inputField : JME & B4k EifligR, HEEI{RCXeleReqQryClientAccountFieldflT :

struct CXeleReqQryClientAccountField {
[/ /i, BEIK

TXeleUserIDType AccountID;
[/ /T
TXeleReservedType Reserved;

e nRequestID : {FXKID
RENE : 0F At , HitERE ;

SRR MEAPBEFESRAE , AP EAreqQryFundHfTIES RS EIIEK , AJLAEonRspQryFund[E]
RPEERXER.

reqQryPosition75i%
IgE | BT CEIEK
EREURT

int reqQryPosition(CXeleReqQryPositionField &inputField, int nRequestID)

S8

e inputField : IEB5EFOEIRIEKIE, ( SecuritiesIDEF , ZFRAEEMRS ) , HE&WAK
CXeleReqQryPositionField 3 :

struct CxeleReqQryPositionField {
[/ /i, HEKF

TXeleUserIDType AccountID;
///TTiE, AL, AERTA
TXeleSecuritiesIDType SecuritiesiD;
[/ /G R A AWK, HE AR NN, "a Al
TXeleMarketType Market;
// /T
char Reserved[127];

18

e nRequestID : iFXKID
RENE : 0=kl , HiERE ;

SRR MEPBEFESRAE , FAFEAreqQryPosition#HTIESIHG & , ATLAfEonRspQryPosition
EiRFEEEXER.


af://n1971

reqQrySecurities 5%

DI8E | IEEREIRBK

int reqQrySecurities(CXeleReqQrySecuritiesField &inputField, int nRequestID);

S50

e inputField : IEZAZ AR, H ZEH{KCXeleReqQrySecuritiesFieldgN T :

struct CxeleReqQrySecuritiesField {
// /g, RS, ANEERA

TXeleSecuritiesIDType SecuritiesID;
// /T
TXeleReservedType Reserved;

15

¢ nRequestID : i&EXKID
REHE : 0FRAkt) , BEftESE .

708 MAPERESRSE , BPEAreqQrySecuritiesHHTIEHMSREAER , AILE
onRspQrySecuritiesEIRFPEEHEXEE.

reqQryRightsAndInterests}ix
ThgE : NEER-HIREIE EINER
EREURT -

int regQryRightsAndInterests (CxXeleReqQryStockQuotaField &inputField, int
nRequestID)

S8

e inputField : INGEEIA-FREEIAE , HEEH4{KCXeleReqQryStockQuotaFieldlT :

struct CxeleReqQrysStockQuotaField {
// /%SRS
TXeleUserIDType AccountID;
[/ /G YRR
/// [748.2.10]
TXeleSecuritiesType SecuritiesType;
// [iES AR
TXeleSecuritiesIDType SecuritiesID;
// /&

TXeleReservedType Reserved;

e nRequestID : {EXKID

RENE : OFRALh , EfERE |


af://n1985
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WA HAPERIEERAS | AP {#ERreqQryRightsAndinterestsiH TN EIA-FIREUEEIAIEK |
ATLAfEonRspQryRightsAndinterestsERFEEEXELE.

reqQrylnvestorinfo}six
IRE - RARKSEEEREK

RV

int regQryInvestorInfo (CXeleReqQryInvestorInfoField &inputField, int
nRequestID)

S8

e inputField : INEEHRFKSEREIRERE , HEH{RCXeleReqQrylnvestorinfoFielddnF :

struct CxeleReqQryInvestorInfoField {
/// ik, HEIK P

TXeleUserIDType AccountID;

// /T

TXeleReservedType Reserved;
5

* nRequestID : i5KID
R[ENE : 0FRALD , EfHESE |

BBE - BEPEFREEERESS , BFP#EMreqQryinvestorinfoEif B CHIRERIKE S EMEXERIE
3k, ATLAfEoNnRspQrylnvestorinfoEiRPEEHEXEE.

reqQryPrcPrograminfo}six
IgE | RN ERERER
RS

int reqQryPrcProgramInfo(CXeleReqQryPrcPrograminfoField &inputField, int
nRequestID)

S5

e inputField 2RSS EEAERE , HEHACXeleReqQryPrcPrograminfoFieldd T :


af://n2012
af://n2026

struct CXeleReqQryPrcPrograminfoField {
[/ /i, FEAK
TXeleUserIDType AccountID;
// /FRF A A S5
///70 REAH, 1 4 RIREEEER XA, 295008 Xz
[#4#8.2.29]

TXelePrcProgramType PrcProgramType;
// /T
char Reserved[20];
e

e nRequestID : {EXKID
RENE : 0FRATD , EESRE

B - SRPEREER%)E | BFEMreqQryPrcPrograminfoEifH CHMERFUXIEER | FILIE
onRspQryPrcPrograminfoEiRPEEEXEE

reqQryETFCreationRedemptionSecurities}5ix
IgE : ETFREEESEEERIBK
EREURT -

reqQryETFCreationRedemptionSecurities(CXeleReqQryETFCreationRedemptionSecurities
Field &inputField, int nRequestiD)

S8
e inputField ETF HIERESEEERERE , HEMIK

CXeleReqQryETFCreationRedemptionSecuritiesField 20T :

struct CXeleReqQryETFCreationRedemptionSecuritiesField {

// RIS E, ANEE A
// [ BERE GRS

TXeleSecuritiesIDType SecuritiesID;

// /T

char Reserved[120];
};

e nRequestID : i&KID
RENE : 0F k), HitERE ;

LEE  HEAPERIESERS , AP EMreqQryETFCreationRedemptionSecuritiesEifJETFEARE R &L
21=8 , ALAEE#RoNRspQryETFCreationRedemptionSecuritiest P EEEHEXEE

reqQryETFCreationRedemptionComponentSecuritiesFi%
TO8E : ETFERIRRAR(E B EmERK

REUEH :


af://n2040
af://n2054

reqQryETFCreationRedemptionComponentSecurities(CXeleReqQryETFCreationRedemptionC
omponentSecuritiesField &inputField, int nRequestID)
S8

e inputField eTF BHIERBRIEREIRNERE , HEHK
CXeleReqQryETFCreationRedemptionComponentSecuritiesField 40T :

struct CxeleReqQryETFCreationRedemptionComponentSecuritiesField {
[/, RS, i BEE GRS
TXeleSecuritiesIDType SecuritiesID;
[/ /e AR RIE AN EE A
TXeleSecuritiesIDType ComponentSecurityId;
// /T
char Reserved[112];
s

e nRequestID : {EXKID
REHE : 0FRAkt) , BfttESE .

BBE - BAPERIESERSS , BPEBreqQryETFCreationRedemptionComponentSecurities&if
ETFERIERLARIERE. , ATLATEEIRoNRspQryETFCreationRedemptionSecuritiesEERXEE

reqQryExChangeGateWaykhix
IhRE : RBATRMKXEIIEK
EREURT -

int reqQryExChangeGateway(CXeleReqQryExChangeGatewayField &inputField, int
nRequestID)

S5

e inputField XZFAMKEEEREK , HE5M{ACXeleReqQryExChangeGateWayFielddF :

struct CXeleReqQryPrcProgramInfoField {
[/ /%, HEEMKP
TXeleUserIDType AccountID;
// /T
char Reserved[49];

e nRequestID : {&KID
REHE : 0FA) . BftESRE ;

EE  HEPERESERS | BP#EBreqQryExChangeGateWayEiIAIRR ZATMKXES. , AILATE
onRspQryExChangeGateWayEHRHEEEF SR


af://n2068

reqQryQFliOrder i%
IhgE : QFIMREREIAIERK
BREURT

int reqQryQFIIorder(CxeleReqQryQFIIOrderField &inputField, int nRequestID)

280

e inputField : QFIIREREIIIERK , HEEHIACXeleReqQryQFllOrderField :

struct CxeleReqQryQFIIOrderField {
///E, HEWRBgESIintkA, AAN0ORRIEMAN, AHIREIS . A LR A 14 E TR

TXeleOrderIDType ordersysiD;

// /g, EFARD JE R, B 0UA i AR B A
TXeleSecuritiesIDType SecuritiesiD;

// /i, ARG S, A N0RRSKEIHE W, A LRI A SR TG AL
TXeleQFIIOrderIDType UserLocallD;

J//ATd, TRAARHA A%l HHMMSSmmm (R 4r P Fb) i B 2 i
TXeleShortTimeType TimeStart;

///iE, dimmtE] ks HHMMSSmmm (B 73 #P = Fb) 6 A
TXeleShortTimeType TimeEnd;

///TTE, A DUE WG EAE, BIANE—KHiR
TXeTlevolumeType StartNum;

/1R, BRI ERSEAE, fHRESHERIE H UE
TXelevolumeType Num;

// /7T, Hep A
[7i8.2.24]
TXeleSortType SortType;
// /T RS B (G2 #F XTS-3.1.1149-1104dd4_7.9 2 J5hA)
///BRINN0, SEH
///ZFEfRERES
///Rf: mWIER. Ol
///QryorderStatus=QRYSTAT_REPORTING | QRYSTAT_REPORTED;
/// [7$#8.2.26]

TXeleQryStatusType Qryorderstatus;
// /T
char Reserved[89];

58

e nRequestID : {&KID
REWE : 0Fk7mpkEh , EftERS

B« SRPEREERSE | AP ERreqQryQFIIOrderBTQFINREEINIER , AILATE
oNnRspQryQFllOrder[ElRFHEEHEFXEL.

(=]
[EiE753

1. 908 OrderSysID&RMBER , RLEAOrderSysIDAKRMER |, MELhRMAAERL
2. 9N£R OrderSysID 4T UserLocal DFRMABERL , RlAUserLocal DAKHEIR , MEMSKHAE
R, HabEUserLocalDAFRFR , SRASHF320NFT


af://n2082

3. 405 OrderSysID#[ UserLocal DERFERY , MIETLARSSecurities| DAIRS AR EAEEI

[ TREIT]

TERAPI—RIREIGBFHIEICREEIDS | BRTESAPI AL RENR , SRES ERIOZET
DERFSHETHTRE. ASHNERARN  TEENEEENER , @SEaEREREE

E (f5lgn , STREAEAT 100008t , SEAEMREZEZESMs—X )
reqQryQFliTrade /5i%

ThgE : QFIEERREIRER

BRI

int reqQryQFIITrade(CXeleReqQryQFIITradeField &inputField, int nRequestID)

S8

e inputField : QFIIEEAZEIFIERK , HEEHGKCXeleReqQryQFliTradeFielddl T :

struct CXeleReqQryQFIITradeField {
///iE, HEWRAgESIinthAE, FNANORRFEHEN, AMIRAIRT . A LR A 448 T0 R

TXeleOrderIDType OordersSysiID;

// /A, AEZRARY JEEEW, B A AR A A

TXeleSecuritiesIDType SecuritiesID;

// /g, FFUERTE] k%0 HHMMSSmmm (B} /- FPZF0) e, A o i A Al A
TXeleShortTimeType TimeStart;

///TiE, SiWntE ks HHMMSSmmm (B /3 FPZ=F0) YaE A, BA o A i AR A A
TXeleShortTimeType TimeEnd;

[/, P AR Rg S, A NORSRE M, & LRI E S TRk
TXeleQFIIOrderIDType UserLocallD;

// /i, sy ARG EAE, BOIANE—FITE

TXelevolumeType StartNum;

///TTE, BRGTEAREAE, FHRASHRLE S TUE

TXeTlevVolumeType Num;

// /7T, HER R

TXeleSortType SortType;

///EtFRAC I A WibrE, qfiitE & H

TXeleQryEtfTradeFlag QryeEtfTradeFlag;

// /P

char Reserved[114];

* nRequestID : i5KID
R[ENE : 0FRALD , EESE |

RAA | SRFPEREGRSE , BFPEAreqQryQFlITrade#{TQFIFAIEINIEK , AILIE
oNnRspQryQFlTradeEIRFPEBHEXER.


af://n2107

reqQryQFlIPosition /5i%
IhgE | QFINESHFOERIEK
EREURF -

int reqQryQFIIPosition(CxeleReqQryQFIIPositionField& inputField, int nRequestID)

S :
e inputField : QFINESHFOEIIIE KIS ( SecuritiesDEIF , IZFRANEEMAG ) , HEMIK
CXeleReqQryQFlIPositionFieldZnF :

struct CXeleReqQryQFIIPositionField {
[/ /i, BEEIK

TXeleUserIDType AccountID;

// /i, AR, ANIEERA
TXeleSecuritiesIDType SecuritiesID;
[/ /G R S T RFEEid %
TXeleMarketType Market;

// /T8

char Reserved[127];

e nRequestID : {FXKID
REWE : 0F Ak, HitERE ;

HEE : HEAPERESRSKS , FBFPEMreqQryQFlIPosition#HTIESFCER , BILTE
onRspQryQFlIPosition[ERFEFEXEE.

SPIZSEO
onRspQryRate}5ix
TR : BER(EMEER, TREXR, X, RERTEINE

RV

void onRspQryRate (CXeleRspQryStockFeeField *pRspField, CxXeleRspInfo *pRspInfo,
int nRequestID, bool bIsLast);

W

=250

* pRspField : ZBRENEHRR, FAER, BEXR. REHB)FTANE , HEHK
CXeleRspQryStockFeeField/3 :

struct CXeleRspQryStockFeeField {
[/ FEEK
TXeleUserIDType AccountiID;
// JIEZE AR
TXeleSecuritiesIDType SecuritiesID;


af://n2121
af://n2135
af://n2136

/1 /BN E AR

TXeleDepartmentIDType DepartiD;

[/ /ENERT

TXeleStampTaxRateType StampTaxRate;

0Tk =

TXeleTransferFeeRateType TransferFee;

// /4

TXeleSecuritiesCommissionType CommRate;
// /T

TXeleTrafficFeeType TrafficFee;

[/ /35 TR
/// [##8.2.5]
TXeleMarketType Market;
// /IR
TXeleSecuritiesType
SecuritiesType;
[/ /M
TXeleMinCommissionType MinCommission;
///%HE
TXeleMoreFreeze MoreFreeze;
///ETERUBEEN SR, %A LA SR IBE, {E 80
TXeleETFCreationRedemptionExtraFee ETFCreationRedemptionExtraFee;
///ETFRIBAR & 9k 23R 352 5 LA R, HN0
TXeleETFCreationRedemptionCommFeeRate ETFCreationRedemptionCommFeeRate;
///ETFRIBLE 2 9k iz A 2SR IEE, {E 80
TXeleETFCreationRedemptionTransferFeeRate ETFCreationRedemptionTransferFeeRate;
// /T
char Reserved[86]

18

onRspQryCentralTradingFund
R : EFRZESRSEANE

EREURT -

void onRspQryCentralTradingFund(CXeleRspQryCentralTradingFundField *pRspField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) { }

280

* pRspField : fPRXFEERSERNEE, , HEEH{ACXeleRspQryCentralTradingFundFielddN
T

struct CXeleRspQryCentralTradingFundField {
// /WA AR
TXeleOrgiDType orgiD;
// /% A
TXeleUserIDType  CustId;
[/ /54T
TXeleUserIDType AccountID;
/// Tk
/// [5#1i8.2.13]


af://n2145

TXeleCurrencyType currency;
[/ /BRI

TXeleMoneyType Fundbal;

// /54 H

TXeleMoneyType Fundavl;
[/ /R

TXeTleMoneyType Fund;
///EFERE

TXeleFundType Fundseq;
/// TR 128 %]
TXeleReservedType Reserved;

onRspinPositionkix
I08E . EFRZIFORAIRHESNZ(PEIEESER | HittERASED)
EREURH

void onRspInPosition (CxeleRspPosTransferField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast)

S50

e pRspField : FEXIRN S, , HE5HI{RCXeleRspPosTransferFielddlTF :

struct CXeleRspPosTransferField{
// /AR AR
TXeleOrgIDType orgiD;
///FEEK S
TXeleUserIDType AccountID;
[/ /TR
TXeleInvestorIDType InvestorlID;
// JUEZFAHS
TXeleSecuritiesIDType SecuritiesiD;
///Tpgatsfir & 75 5
TXeleIsUpdateFpgaFundType IsUpdateFpgaStock;
[/ 1 BAERK S
TXeleSnoType Sho;
/7 /ety kA
TXeleSignedvolumeType stkeffect;
/7RG
TXeleCentralTradingErrorMsgType ptErrorMsg;
// /T

char Reserved[44];


af://n2154

onRspOutPositionf i
gE | EPRZHCRHIFHEENE(PEEEER | Bfttssarsadd)
ERERF -

void onRspoutPosition (CxeleRspPosTransferField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast)

280

e pRspField : FEXIRNZL, , H451G{KCxeleRspPosTransferField&lonRspinPosition

onRspQrylnOutPositionRecordf5i%
IgE | EPRZIHF R EHESIAEANE(PEEEER | 5@y
BRI

void onRspQryInoOutPositionRecord (CxeleRspQryPositionTransferRecordField
*pRspField, CxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

S8

e pRspField : BRZARN B, , ELEEMARCXeleRspQryPositionTransferRecordFieldd0T :

struct CXeleRspQryPositionTransferRecordField {

// /WA AR

TXeleOrgIDType orgip;

///FEKT

TXeleUserIDType AccountID;

// /UEZFAHS

TXeleSecuritiesIDType SecuritiesiD;
/] /R4 [ SRR

TXeTlevolumeType Stkeffect;
[/ BRI, LT VRSS2 R

TXeleDirectionType Direction;

///fpgats i &7 5 Hr

TXeleIsUpdateFpgaFundType IsUpdateFpgaFund;

[/ /PATER

TXeleCentralTradingErrorMsgType posTransMsg;

// /BAERS [A]

TXeleShortTimeType Time;
// /T

char Reserved[63];

s

onRspInOutPositionFi%
IhRE . EPRBIFCRNIAHIRHES NE @RS FrEER)
EREURT -


af://n2163
af://n2171
af://n2180

void onRspInOutPosition (CxeleRspInOutPositionField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast)

280

e pRspField : FHEXIRNZ, , EHE5#ACxeleRspInOutPositionFielddlTF :

struct CxeleRspInOutPositionField{

/[ /A AR
TXeleOrgIDType orgip;

[/ /EEKS

TXeleUserIDType AccountID;
// /EFAR
TXeleSecuritiesIDType SecuritiesiD;

// /BRI

TXeleInvestorIDType InvestorlID;
///fpga 2% B H, A
TXeleIsUpdateFpgaFundType IsUpdateFpgaStock;
[/ /BAERK S
TXeleSnoType Sno;

[/ /R
TxelevolumeType volume;
VA4 k7 I | /NS Fo
TXeTleInOutDirectionType InoutDirection;
// /AL Gy KE G e S R, R R RS ET, IR [E-1, RRITERUE
TXeleCentralTradingErrorIdType CctErrorid;

[/ /F AL G B R R R B
TXeleCentralTradingErrorMsgLongType CtErrormsg;

// /P
char Reserved[44];
it

MRk HAIpRspinfo. ErrorlDA550550] , MR{ARRYEFRIESEEIRISE ctErrorld, ctErrorMsg A EE
S(o

onRspQrylnOutPositionDetails75i%
IIgE | EPRZFH IR EHEIEEIRN & (ER 5rER)
BRI

void onRspQryInOutPositionDetails (CXeleRspQryInOutPositionDetailsField
*pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

S8

e pRspField : BAARN I, , EE5#I{RCXeleRspQryInOutPositionDetailsFieldgl T :

struct CXeleRspQryInoutPositionDetailsField {

// /B AT
TXeleOrgIDType orgip;

[/ /REKS


af://n2190

TXeleUserIDType AccountID;
[/ /EFHAR T
TXeleSecuritiesIDType SecuritiesiD;
// /AL B
TXeTlevolumeType Stkeffect;
J//%EDm T RN, "2 RIH
TXeTleInOutDirectionType InoutDirection;
///Tpgats i & 75 58
TXeleIsUpdateFpgaFundType IsUpdateFpgaStock;
// /3 RHE G e S 1A
TXeleErrorIDType ErrorId;
// /X RHE G e S RS B
TXeleErrorMsgType ErrorMsg;
// /5 AL Gy KE G e S R, B E RS, IR [E-1, RERITERUE
TXeleCentralTradingErrorIdType CtErrorid;
[/ /B RAE G M G W R R A S
TXeleCentralTradingErrorMsgLongType CtErrormsg;
// /AR [A]
TXeleShortTimeType Time;
// /T8
char Reserved[128];
s

onRspQryGateWaysRecordfixk
Ihge : AP BEMXEEEIINE
BREURT

void onRspQryGatewaysRecord(CXeleRspQryAvailableGatewayRecordField *pRspField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S50

* pRspField : AAFRTAMXEEERINE , HEM{RCXeleRspQryAvailableGateWayRecordField
LI

struct CxXeleRspQryAvailableGatewayRecordField {

[/ /R
TXeleUserIDType AccountID;

/1 /55 i
TXeleMarketType Market;

/7 /SN I HR A 7 B R A, 0t 1 R R LR ST R s O B
TXeleGateway BidGateways;

/7 /557 WO, R LN T S A, " L R i R LS AR AR i I OG  B
TXeleGateway BondGateways;

/1%
TXeleReserved3Type Reserved;

58


af://n2199

onRspQryBtFund)5i%
IhEE  IPREEREKFERINE
EREURT -

void onRspQryBtFund (CXeleRspQryClientAccountFundManagerField *pRspField,
cXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S8

* pRspField : iFRIEEREWFEIRNE , IR
CXeleRspQryClientAccountFundManagerFieldg T :

struct CXeleRspQryClientAccountFundManagerField{

///5E&KS
TXeleUserIDType AccountID;
/// VT A%
TXeTleAvailableFundType AvailableFund;
///THGRE EAMEH
TXeleAvailableCashType Availablecash;
[/ /RS &
TXeleFrozeMarginType FrozeCapital;
[/ /G T80,
TXeleFrozenFeeType FrozenFee;
/// CATF BT
TXeleUsedFeeType UsedFee;
// /WG B3 i CRA)
TXeleTotalFundType InitTotalFund;
// /a3
TXeleSellFund SelTFund;
[/ BTN
TXeleBuyFund BuyFund;
[/ /35 iR
TXeleMarketType Market;
// /T
char Reserved[48];
};
onRspQryFundfix

TORE  IEFRETRANE

RREURT -

void onRspQryFund (CXeleRspQryStockClientAccountField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast);

S5

* pRspField : IE5ASEANE , HEHIRCXeleRspQryStockClientAccountFieldZl T :


af://n2208
af://n2217

struct CxeleRspQrystockClientAccountField {

[/ /S
TXeleUserIDType AccountID;
/7 /35 KRS CEAMERD
TXeleAcctStatusType AcctStatus;
[/ /R 4
TXeleFrozeMarginType FrozeCapital;
[/ /R TF B
TXeleFrozenFeeType FrozenFee;
[/ CAT T8
TXeleUsedFeeType UsedFee;
// /014G B3 4
TXeleTotalFundType InitTotalFund;
/// e (WA 5 MG Eg%EE + MAEE , W GEE S AR
TXeleTotalFundType TotalFund;
/// B
TXeleSel1Fund Sel1Fund;
[/ RTFEN
TXeleBuyFund BuyFund;
///E B &S CEAERD
TXeleCurrGainLossType currGainLoss;
[/ RE T CEAER)
TXeleTotalGainLossType TotalGainLoss;
// /TR B4
TXeleAvailableFundType AvailableFund;
[/ /5 5 3R
/// [548.2.5]
TXeleMarketType Market;
/7 /B AR K S
TXeleInvestorIDType InvestorlID;
///%& AR5
TXeleUserIDType CustID;
[/ /RS R R A5 I 4
TXeleFrozenFundType FrozenFund;
[/ /AT CEAME D
TXelewithdrawableFundType withdrawableFund;
// /T8
char Reserved[86];

onRspQryPosition J5i%
I8 IS eEaNE
REUR

void onRspQryPosition (CxeleRspQryStockPositionField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast);

S8

e pRspField: IEB5EGEIANE , HEEHIARCXeleRspQryStockPositionFielddN T :


af://n2226

struct CxeleRspQryStockPositionField {

///EEK

TXeleUserIDType AccountID;

// JUEZFAHS

TXeleSecuritiesIDType SecuritiesID;

// [T
/// [7#8.2.101]

TXeleSecuritiesType SecuritiesType;
// /T

char Reservedl[2];

/[ JESEF AR G R AE )
TXeleSecuritiesSubTypeType SecuritiesSubType;
/115 F4E

TXeleTdBuyPositionType TdBuyPosition;
/1153

TXeleTdSellPositionType TdSellPosition;
///EE T

TXeTleunTdPositionType unTdBuyPosition;
[/ /EETE

TXeleunTdPositionType unTdSellPosition;
[/ /TR HRE R 4, BHARMH

TXeleUnTdFrozenCapType unTdFrozencCap;
[/ /VERG CRAD

TXeleYydPositionType YdPosition;

[/ /ENEA, B ARALH

TXeTleYdPositionCostType YdTotalCost;

[/ /WERE ORI R

TXelevdPositionLeftType YdPositionLeft;
///BFE = 26 + S%4 - S%4
TXeleTotalPositionType TotalPosition;
[/ /R A

TXeleTotalCostType TotalCost;

[/ /N

TXeleAvgPxType AvgPrice;

[/ /& ABE RS, IR
TXeleCoveredFrozenPositionType CoveredFrozenPosition;

[/ /3 5 sy

TXeleMarketType Market;
///EFCHE (FRZEFEE =20 + 5F4 (DHEAE - 5320
TXeleRemainingPosition RemainingPosition;
WAES St

TXeleAvailablePosition AvailablePosition;
///H WA 5 2R YR IRT+0, NFRRT+1L
TXeleDayTradingType DayTrading;

[/ /AR

TXeleInvestorIDType InvestorID;

// /% AR

TXeleUserIDType CustID;

/ /RSN B R ES FEG

TXeleFrozenPositionType FrozenPosition;

// /A BB RS, RS W BUE MR BE, 0 il
TXeleCoveredFrozenPositionType AvailableCoverLockPosition;
// /] HR
TXeTleQtyType AvailableCreationQty;

// /0T JRE [



TXeleQtyType AvailableRedemptionQty;

/// "‘L/J
char Reserved[57];

18

onRspQrySecurities 753X
RS

void onRspQrySecurities(CXeleRspQryStockSecuritiesField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

S50

* pRspField : IBHEREIANE , HEHI{RCXeleRspQryStockSecuritiesFieldgnT :

struct CxeleRspQryStockSecuritiesField {
// JUEZF AR
TXeleSecuritiesIDType SecuritiesiD;
[/ /G LI TR
TXeTleSecuritiesNameType SecuritiesName;
// [IEZR AR
/// [548.2.10]
TXeleSecuritiesType SecuritiesType;
[718.2.38]
// ST AR
TXeleSecuritiesSubType  SecuritiesSubType;
// /BN BB AL
TXeleMinTickPriceType TickPrice;
[/ TFCEARLE)D
/// [5418.2.13]
TXeleCurrencyType currency,
///UESRTHAE G R fE D
TXeleSecuritiesParvalue Parvalue;
///HEEE S
TXelePreSettlePriceType PreSettlePrice;
// /K Bk g R ] S
TXeleLimitPriceClassType LimitPriceClass;
// /BRA B e R ST A
TXeTleMaxLimitOordervolumeType MaxLimitBuyvolume;
// /IR B K S L
TXeTleMaxLimitOrdervolumeType MaxLimitSellvolume;
/7 / BRAR B /) KL B

TXeleMinLimitordervolumeType MinLimitBuyvVolume;
// /BB B /N SE PR
TXeleMinLimitordervolumeType MinLimitSellvolume;
// /AN B K S L

TXeleMaxMarketOordervVolumeType  MaxMarketBuyvolume;
// /i B K S L
TXeleMaxMarketOrdervolumeType  MaxMarketSellvolume;
// /T B /) KL R


af://n2235

TXeleMinMarketordervVolumeType MinMarketBuyvolume;
[/ /T BN S

TXeleMinMarketordervVolumeType MinMarketSellvolume;
[/ /BAE R A

TXeleLowerPriceType LowerPrice;
[/ [ERAF A
TXeleUpperPriceType UpperPrice;

/1 /35 i KR
/// L7 ii8.2.5]

TXeleMarketType Market;
/// AW ATERE B AL YRR T+0, NRRT+1
TXeleDayTradingType DayTrading;
[+48.2. 36]

///BEERE g, 0" IER, "1 KEEoR, '2' BiiEHE
TXe]eStockLeve1 StockLevel;
[/ /BN A LA
TXeleLotSize LotSize;

[+48.2.37]
11/ EATTT A

TXeleIssueType IssueType;

// /R EME], Y-£-Yes, N-7-No

TXeleIsRegistration IsRegistration;

/// RS, ,0-F-No,1-/&-Yes

TXeleIsNoTrading IsNoTrading;

/7 /WERA A

TXelePriceType PreClosePrice;

/// "‘L/J
char Reserved[110];
bE

onRspQryRightsAndinterestsFix
ThRe : NEER- RS E EIR IR AL
EREURT -

void onRspQryRightsAndInterests (CXeleRspQryStockQuotaField *pRspField,
cxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

280

* pRspField : IESHREIEEIMA , HE5H{KCXeleRspQryStockQuotaFieldy :

struct CxeleRspQryStockQuotaField {
/I REKS
TXeleUserIDType AccountiID;
///E4IEA
/// [548.2.10]

TXeleSecuritiesType SecuritiesType;
// JUEZF AR

Txe1eSecurit1esIDType SecuritiesiD;
// /R

TXeleStockQuotaType StockQuota;
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// /B L HR

TXeleStockQuotaType StockHoldQuota;

/] /TR AR

TXeTleStockQuotaType StockAv1Quota;

[/ /58 G s

TXeleMarketType Market;

/7 /W G AR I

TXeleStockQuotaType MainBoardStockQuota;
/7 /K T AR T I A R

TXeTleStockQuotaType TechBoardstockQuota;
// /T

TXeleReservedType Reserved [111];

onRspQrylinvestorinfo¥5ix
IhRE | RARKFEE EANE
RS

void onRspQryInvestorinfo CXeleRspQryInvestorInfoField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) {} ;

S8
* pRspField : AFEINECHRFKSFHMABXERNE , HEHIK
CXeleRspQrylnvestorinfoField/y :

///H W B 2RI AR IK S S AR 55 BN &
struct CXe1eRsperInvestorInfoF1e1d {

///REK

TXeleUserIDType AccountID;

// /i

TXeleMarketType Market;

[/ /BRI

TXeleInvestorIDType InvestoriD;
// /R4

TXeleInvestorNameType InvestorName;

[/ /EERBR, 0. RN E MR AU, 1SS RHAIMRALIR Sz AZHEHI UMV BRELR, 2 W] S AT #55
F0 3.SZNFRNTEM I QML 4. Rl SENGR i B B R

TXeTleInvestorRightsType InvestorRights;
[/ /AL

TXeleInvestorPbuType InvestorPbu;

[/ /% AR

TXeleUserIDType CustiD;

[##8.2.35]
/7] BN LR E

TXeleInvestorFlag InvestorFlag;
// /T
char Reserved[112];

15
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onRspQryPrcPrograminfofsik
Ihge . ERUNEEEERINE
ERERF -

void onRspQryPrcProgramInfo(CXeleRspQryPrcPrograminfoField *pRspField,
cxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) {};

S8

* pRspField : BFREABCHERUNEERNE , HEXEIRITA

struct CxeleRspQryRateLimitInfoField {
// /B ] (5D
TXeleTimeUnitType timeunit;
// /BT TA] G ) A
TXelePrcProgramTresholdType RateLimit;

///EZ25
/7711 RS, T2 4, '3 fir (EAEGZMEEMAIFRE, WELES ik E, w2, '3")
TXelePrcSecuritiesType PrcSecuritiesType;

// /T

char Reserved[30];

15

struct CXeleRspQryDailyLimitInfoField {
[/ ERTICEL A
TXelePrcProgramTresholdType OrderCountLimit;
[/ /AT R 7 A0 RG220 2 4 R AR B 2R i) KU I 350
TXeleCurrentOrderCountType CurrentOrdercCount;
// /RG]
/7711 R, 2t Ee, '3 ik (A ZMEMEIFRE, WLLEZ S kiR mE, w2, '3")

TXelePrcSecuritiesType PrcSecuritiesType;
// /T
char Reserved[30];

i

///E WAL RIE S B R
struct CXeleRspQryPrcPrograminfoField {

///EEK

TXeleUserIDType AccountID;
// /T3

TXeleMarketType Market;

///7& Fr “ZHL_/\)JU
///1 AEFRMBELIR G Iz, 2 FE R
[18.2.29]

TXelePrcProgramType PrcProgramType;
/[ REEFFR
/170" %, "1 5F
TXelePrcProgramenableType Enable;
union {

CXeleRspQryRateLimitInfoField orderRateLimit;
CXeleRspQrybailyLimitInfoField dailyLimit;
} prcProgrmData;
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// /T

char Reserved[60];

onRspQryExChangeGateWayJsix
I0gE : RBMMXEEEANE
BREURT

void onRspQryExChangeGateway(CxeleRspQryExChangeGatewayField *pRspField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

\\}P

S8
* pRspField : BFEARZAMNXEENE , EEXEEAINTA

struct CXeleRspQryExChangeGatewayField {

[/ REKS, I

TXeleUserIDType AccountID;
///IEERA, R

[4#8.2.31]

TXeleChannelType ChannelType;
///MKGS, WIE

TXeleGatewayID GatewayID;
/[ /MR, I IH

[8.2.32]

TXeleGatewayType GatewayType;
// /MRS, IR

[48.2.33]

TXeleGatewayStatus GatewayStatus;
// /FE— R SRS I ST 1], A 3

TXeleEnterTime EnterTime;
///Ti, I

TXeleMarketType Market;
///TE, IR

char Reserved[100];
};

onRtnlnOutPosition}5:%

Inge | B HEREAERD S ER)
BREURH :

void onRtnInOutPosition(CXeleRtnInOutPositionField * pRtnField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast)

250

e pRtnField : Bt EIRERNE , EEEMIRCXeleRtninOutPositionFielddF :
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struct CcXeleRtnInoutPositionField {
[/ /5K
Txe1eUserIDType
// JUEZFAHS

TXeleSecuritiesIDType

[/ /i3
TXeleMarketType

// /G A

TXelevolumeType

/R T RN, T2 R, 'S
TXeleInoutDirectionType

AccountID;

SecuritiesID;

Market;

volume;

HOLBUE, "6 &R

InOoutDirection;

// /K S
Long SerialNum;
// /BRAE (8]
///¥3: HHMMSSsssuuunnn, F7nAE G U0 R1 T R 5 Ak B 52 1 3K [ TR
TXeleEnterTime Time;
/7RIS, 1 Z2dEREG2 ARLERES
TXeleInoutMode InOutMode;
// /B
char Reserved[64];
};

onRspQryETFCreationRedemptionComponentSecurities}5i%

TORE : ETFERERL D RIEEEIA
RV

void

ONRspQryETFCreationRedemptionComponentSecurities(CXeleRspQryETFCreationRedemptio

nComponentSecuritiesField * pRspField,
bool bIsLast)

S8

* pRtnField : BAEMYEIRERE , HEEHIK

cxeleRspInfo *pRspInfo, int nRequestID,

CXeleRspQryETFCreationRedemptionComponentSecuritiesField Z0TF :

struct CxeleRspQryETFCreationRedemptionComponentSecuritiesField {

// /ESEAR
TXeleSecuritiesIDType
// /A uE A
TXeleSecuritiesIDType
[/ /bR F)
TXeleSecurityName

SecuritiesID;

ComponentSecuritylId;

ComponentSecurityName;

/ /[ AR5 R R

TXeleSecuritySourceType ComponentSecuritySource;
// /4B R R

TXeleSubstituteFlag SubstituteFlag;

// /A IESEL

TXeTleQuantityType ComponentShare;

// /A H Al

TXelePriceType PremiumRatio;

// /3T e sl
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TXelePriceType DiscountRatio;

// /BT EAR
TXelePriceType CreationCashSubstitute;
// /T el B X 4 A
TXelePriceType RedemptionCashSubstitute;
// /B
char Reserved[160];
s

onRspQryETFCreationRedemptionSecurities5i%
Thge . ETFHEEESEREN

EREUFH :

void
OnRspQryETFCreationRedemptionSecurities(CXeleRspQryETFCreationRedemptionSecuriti
esField * pRspField, <CXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

S8
* pRtnField : BAZMEERRIERNIE , HEEK
CXeleRspQryETFCreationRedemptionSecuritiesField g0 :

struct CxeleRspQryETFCreationRedemptionSecuritiesField {
// [IEFRARES

TXeleSecuritiesIDType SecuritiesID;
[/ /&L TR
TXeTleSecurityName SecurityName;
// /AR5 KR

TXeleSecuritySourceType SecuritySource;
// [ E /N R LA

TXeleQuantityType CreationRedemptionunit;
// /TG R4 ZE

TXelePriceType EstimateCashComponent;
/7 /BRI B AR LA

TXelePriceType MaxCashRatio;

// /B VERLR

TXeleRightFlag CreationRight;
// /TRl RLBR

TXeleRightFlag RedemptionRight;
/[ /AT 5 B iE 25 4

TXeTleRecordNumType RecordNum;

[/ /A A ISR A

TXeleTotalRecordNum TotalRecordNum;
[/ /&R

TXelePriceType CashComponent;
// [ FR IR A BT 1A

TXelePriceType NAVpercu;

// /HALEHE

TXelePriceType NAV;

// /ARG

TXelePriceType DividendPercu;

// /T
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char Reserved[151];

onRtnExChangeGateWaykhix
ThRE : RBFAAMKEREN , ERXBANTIASRELZHAT , BaFapiiniEXSarAS
EREURT -

void onRtnExChangeGateway (CXeleRtnExChangeGatewayField* pRspField, CxeleRspInfo
*pRspInfo, int nRequestID,bool bIsLast)

W

29

e pRspField : 322K ES BB, , EEEHIRCXeleRtnExChangeGateWayFielddF :

struct CXeleRtnExChangeGatewayField {
///EEKS, WA

TXeleUserIDType AccountID;
///BIEIA, I
[748.2.31]

TXeTleChannelType ChannelType;
// /WS, WhIA
TXeleGatewayID GatewayID;

J/ /MR, IE

[748.2.32]
TXeleGatewayType GatewayType;
///MIIRZS, WA

[+4#8.2.33]
TXeleGatewayStatus GatewayStatus;
// /A — IR SARAS I R I [), Db H

TXeleEnterTime EnterTime;
[/ /T, IE

TXeleMarketType Market;
// /T, WIE

char Reserved[100];
5

onRspQryQFllOrder J5i%
IheE : QFIREAEIANZ
EREURT

void onRspQryQFIIOrder(CxeleRspQryQFIIOrderField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

S8

e pRspField : QFIRBEIANZ , HEEHIKRCXeleRspQryQFIlOrderFieldZl T :

struct CXeleRspQryQFIIorderField {
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///QFIIH iR b s
TXeleQFIIOrderIDType
// AR
TXeleSecuritiesIDType
///FSET7 1A

/// [5418.2.7]
TXeleDirectionType
[/ /TR

/// [548.2.14]
TXeleoffsetFlagType
// /s
TXelePriceType
///BE
TXelevolumeType
[/ /RS

/// [5418.2.4]
TXeleOrderTypeType
// /A RO

/// [5418.2.9]
TXeleTimeConditionType
/1155 ik

/// [418.2.5]
TXeleMarketType
///ZEHETTR

/// [548.2.6]
TXeTleOperwayType
[/ /TR GG T int A
TXeleOrderIDType
// /55 Al 59w 5
TXeleOrderexchangeIDType
[/ /3G K (]
TXeleTimeType
// /R LR T BRAN (T B
TXelePriceType
[/ B A
TXelevolumeType
/7] ARAE T4

UserLocalID;

SecuritiesID;

Direction;

cmboffsetFlag;

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

Operway;

OordersysiID;

orderexchangelD;

TransactTime;

REIAGHIROAT R4, Bz T

DiscretionPrice;

Tradevolume;

// /IR R T . 1eavesvolumesz 4 BT F i 2
J/ /B EORS RE B . Teavesvolume Fon ARRAZHE = WPKE - ZiHcHiE

TXelevolumeType
// /T HIRES

/// [748.2.11]
TXeleOrderStatusType
/// &

TXeleSecuritiesCommissionType

///ERAERR
TXeleStampTaxRateType
[/
TXeleTransferFeeRateType
[/ /i
TXeleTrafficFeeType

[/ /B FaLE
TXeleTotalFeeType

[/ TRAEE CEAREH)

LeavesvVolume;

orderstatus;

commission;

StampTax;

Transfer;

TrafficFee;

TotalFee;



TXeleMoneyType Margin;
// /R EERR 4 G AR )

TXeTleMoneyType FrozenPremium;
[/ BRRERS
TXeleUserIDType AccountID;
// /% i T
TXeTleSubClientIndexType SubClientIndex;
// /550 (A E XD
TXeleBusinessuUnitType Businessunit;
[/ /RS E G strI il
TXeleStrorderSysIDType StrordersSysiD
/] /53T
TXeleMessageIDType orderMessageld;
// [ EFE SRS
/// [+48.2.10]
TXeleSecuritiesType SecuritiesType;
///FHEARE (07 cHETM R (17 i
TXelePreorderFlag PreorderFlag;
[/ /R R
TXeleErrorIdType Errorid;
/775 BN RAE FRAE N R IRE WA E, SR SLHL4r 1T
TXelevolumeType EndNum;
[/ RKET, G L REHTE R R — % Bk A
TXeleIsLastType QryAgain;
/7 /A0SR A 1 R4 A
TXeTlevVolumeType TotalNum;
[/ /G AR K
TXeleInvestorIDType InvestoriID;
// /&P AR
TXeleUserIDType CustID;
/1 [ A<
TXelePriceType TradeAmount;
///F G RFD B & RIERE
TXeTleunSyncorderFlag unsyncorderFlag;
// /& bndE CHBUER)D
TXeleCoveredFlagType Coveredoruncovered;
[/ /B B R R T straR Y Giv 5 By
TXeleStrorderSysIDType origstrordersysiD;

[/ /IRERIE , SR CHIAE &, S B R
/// L7$8.2.27]
TXeleOrderSourceType orderSource;
[/ G T Ed (QFIIH & AMEH])
// /R EHE N SEPRR ERIid + 1
// /600 R EHE R IARERRO0S G, 248K 15 W %

TXeTleExchangeIDIntType ExchangeFrontiID;
// /T
char Reserved[64];



onRspQryQFliTrade /5i%
ThgE : QFIBAIEREIAN &

BREUTI

void onRspQryQFIITrade(CXeleRspQryQFIITradeField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast);

S8

e pRspField : QFIIF3ZEREIANE , HEEHACXeleRspQryQFiiTradeFielddF :

struct CxeleRspQryQFIITradeField {

///QFIIH A i 54 5
TXeleQFIIOrderIDType

/1135 H
TXeleDateType

[/ G
TXeTlevolumeType

[/ /RS TH R - Rah s 8D

TXelevolumeType
// /SRS
TXeleSecuritiesIDType
/// HARITA]
TXeleShortTimeType

// /LI [R]
TXeleShortTimeType

/1 /B s
TXelePriceType

/1 A0
TXelePriceType
// /BRI
TXeleOrderIDType

[/ /585 s

/// [##8.2.5]
TXeleMarketType

// /% pr & CHBUE D
TXeleCoveredFlagType

[/ /RS S int KA
TXeleOrderIDType
[/ /35 Al 5.9 5
TXeleOrderexchangeIDType
eSS vk

/// U5418.2.71
TXeleDirectionType
// /PR, REAIR

/// [5418.2.14]
TXeleoffsetFlagType
// /<
TXeleSecuritiesCommissionType
// /ENAERT
TXeleStampTaxRateType
/77335 %

UserLocalID;

TradingDay;

Tradevolume;

LeavesvVolume;

SecuritiesID;

orderTime;

TradeTime;

TradePrice;

TradeAmount;

TradelD;

Market;

Coveredoruncovered;

OordersSysiID;

orderexchangelD;

Direction;

cmboffsetFlag;

commission;

StampTax;
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TXeleTransferFeeRateType Transfer;
///BFa:

TXeleTotalFeeType TotalFee;
[/ /PR CE AR )

TXeleMoneyType Margin;
///RF G CE R

TXeTleMoneyType Premium;

// /RS

TXeleUserIDType AccountID;

[/ /AT RS
/// LFii7.2.11]

TXeleOrderStatusType ordersStatus;
// /ARG S strIs iy
TXeleStrordersSysIDType StrordersSysiID;

/7] ZG AT S
TXeleOrderexchangeIDType  ExecID;
// /% i T

TXeTleSubClientIndexType SubClientIndex;
/// 5 BN RE HRAE N T IRE W ARG E, SRk SEHLA) I

TXelevolumeType EndNum;

// /BT, S LR T AW KRR SG — A IR A Rk

TXeleIsLastType QryAgain;

/7 /20 SR A 30 1 R4 A

TXeTlevolumeType TotalNum;

[/ [ BEE BRI S

TXeleInvestorIDType InvestorID;

[/ /% AR

TXeleUserIDType CustID;

// /R SRR AN G &, I BUA 2L
[7i8.2.27]

TXeleOrderSourceType orderSource;
[/ /RS
TXeleOrderTypeType orderType;
/17 AT A IE R
TXeTleRecordNumType RecordNum;
/// AR E AR
TXeleSecuritiesIDType ComponentSecurityID;
/// AL SRR
TXeleSecuritySourceType ComponentSecuritySource;
/// Rz A%
TXeTleQuantityType UseoldqQty;
/7] B I A B
TXeTleQuantityType ComponentTradeQty;
/// BEEREH
TXelePriceType contAmtvalue;
///ELEAIL R E AL, QFITH & H
TXeleQryEtfTradeFlag QryEtfTradeFlag;
// /T
char Reserved[64];
s

e bisLast : IRIEKAMMNNEE—REERS ( EERRBRSEARSIRE—FEE  AIRFI
bisLast ; EfEFRMEFEEER , EiRME—MER | FEAbIsLastFIMTEER )



onRspQryQFlIPositionf5i%
I8 : QFINESHCEIRANE
EREURF

void onRspQryQFIIPosition (CXeleRspQryQFIIStockPositionField
*pRspField,CXeleRspInfo *pRspInfo,int nRequestID,bool bIsLast);

S8

* pRspField: QFINESFEEIBAMNE , HE5HIACXeleRspQryQFliStockPositionFieldglT :

struct CxeleRspQryQFIIStockPositionField {

///FEEK

TXeleUserIDType AccountID;

// /UEZFAHS

TXeleSecuritiesIDType SecuritiesID;

// JUEZF S AR

TXeleSecuritiesType SecuritiesType;
/115 FEe

TXeleQFIIPositionType TdBuyPosition;
/11536

TXeleTdSellPositionType TdSellPosition;
[/ /EEFA

TXeleQFIIPositionType unTdBuyPosition;
// /g

TXeleQFIIPositionType unTdSellPosition;
///HERRE (A

TXeleQFIIPositionType YdPosition;

[/ /VERF ORI AR

TXeleQFIIPositionType YdPositionLeft;
[/ /R AR

TXeleTotalCostType TotalCost;

[/ /585 s

TXeleMarketType Market;

/// AW ATEZE G YRR T+0, NRART+1
TXeleDayTradingType DayTrading;

/7 /B ARIK

TXeleInvestorIDType InvestoriID;

// /& AR

TXeleUserIDType CustiD;

/// 5 B W=

TXeleQFIIPositionType TdCreationQty;
// /2 H VB[R] R 1 4=

TXeleQFIIPositionType TdRedemptionQty;
// [

TXeleQFIIPositionType unTdCreationQty;
// /NG EE

TXeleQFIIPositionType InOutPosition;
// /TEIE B [ 4 i

TXeleQFIIPositionType unTdRedemptionQty;

// JAEE LK H B[] oy I
TXeleQFIIPositionType unTdSellFromRedemptionQty;
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///AEE SR A B IR

TXeleQFIIPositionType unTdSellFromCreationQty;
// /T
char Reserved[113];

e bisLast : IRIBEKAMNAIRE—XEERS ( &FERIRPHFESEIRSIRE—EER , AR AR
bisLast ; HEFAESEEES , ERFME—HESR | F(FEFHEbIsLastRHIREER )

HATN AR

APIZIEL]
getRebuildFlaghix
INEE : W FKERESER

BREURH :

int getRebuildFlag(Q);

5

RENE :

O:4II RS RMEBSREN

T RNMES HRIEEEN

2R B RERT)

3FRTMEREIA

reqinsertCombOrder 5i%

Ihge : HIRESIRRAIBEK , BEREEREBNFIC , HOMER]
EREURH

int reqInsertCombOrder (CXeleReqOptionCombInsertField &inputField, int
nRequestID)

S8

e inputField : HIfEEIREIE K , EEMIRCXeleReqOptionComblnsertFieldg0T:

struct CXeleReqOptionCombInsertField {
// /R AR B Y
TXeleOrderIDType UserLocalID;
[/ /R EAE

/// [5118.2.20]
TXeleorderMode orderMode;
[/ /AT R R

/// U7#8.2.21]
TXeleTradeOwnerType ownerType;
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// /R HH
TXeTleShortvolumeType
J// SR, 1Y

/// [+48.2.16]
TXeleCombOrderType
///HE R

/// [748.2.17]
TXeleStrategyCombType
// /A R K S

A, "2 iR

combvolume;

CcmborderType;

StgyCmbType;

///HER, EA0, RN, EM P EHF orderexchangeIDd

TXeleSecondaryorderType

SecondaryorderiD;

[/ /B EANE (RZ AR, HAZHF 510

TXeleSumLegsType

sumLegs;

[/ & LY REHE, R EFRE

CxXeleCombLegField
[/ BT, i | Bl g5
TXeleBusinessUnitType
///ZEFET7

/// [5418.2.6]
TXeleOperwayType
// /3G E d (G AR
TXeleExchangeIDType

// /& LR UE ZR A RS GRASAE D

TXeleSecuritiesIDType
// /T8
char

58

CombLeg[4];

Businessunit;

Operway;

ExchangeFrontID;

UnderlyingSecuritiesiD;

Reserved[19];

HhEIN ST EEARCXeleComblLegFielddI T :

struct CXeleCombLegField {
// /B S AR
TXeleSecuritiesIDType
/7 /B E 277 19

/// [+48.2.18]
TXeleLegSideType
/1 /% SRS

/// [748.2.15]
TXeleCoveredFlagType
[/ /o E U
TXeTleShortvolumeType

5

e nRequestID : {EXKID

RENE : OFRmALh , EfESRE

5iER « BAPERIEERAE , FAF#EAreqinsertCombOrder#{THINRESIRERIEK , AILAE

LegSecuritiesID;

LegSide;

CoveredOruncovered;

volume;

onRspInsertCombOrder[EigHFEEEXER.



reqinsertExercise}5i%
Thie . BRI ERBRITIURBRIBK
ERERF -

int reqInsertExercise (CXeleRegExerciseInsertField &inputField, int nRequestID)

S8

e inputField : HIfBBRITRURERIE KIS, , E4EMRCXeleRegExerciselnsertField /s :

struct CXeleReqExerciseInsertField {
// /R AR Y
TXeleOrderIDType UserLocalID;
// /&8t
TXeleSecuritiesIDType SecuritiesID;
[/ /TR R
TXelevolumeType Volume;
// /T B R A
TXeleTradeOwnerType ownerType;
// /550 (A E XD
TXeleBusinessuUnitType BusinessuUnit;
///ZEHETTR
TXeleOperwayType operway;
// /T
char Reserved[20];
// /RS, TR
TXeleErrorIdType Errorid;

e nRequestID : {&XKID
REWE : 0F Ak, HitERS ;

SR MEPEFESRAE , FAFEAreqinsertExerciseF THIEARRTRGR ISR , ATLATE
onRsplInsertExercise[EiRFEEFHEKER.

reqCancelExercise J5i%
THAE : HAR BRI TAURIERIE K
RS

int reqCanceleExercise (CXeleReqOrderActionField &inputField, int nRequestID)

S8

e inputField : BANERARITIGR RGN, , H4EM{KCXeleReqOrderActionField /g :

struct CXeleReqorderActionField {
// /R AR R Y
TXeleOrderIDType UserLocalID;
[/ /AR
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TXeTleOrigSysIDType origsSysiD;

// /T

char Reservedl[24];
[/, (HAE SO

TXeleBusinessuUnitType Businessunit;
// /T A R

TXeleTradeOwnerType ownerType;

// /¥

TXeleOperwayType operway;

// /G T ETd CE A )

TXeleExchangeIDType ExchangeFrontID;
// /T

char Reserved2[3];
// /RS, TR

TXeleErrorIdType Errorid;

e nRequestID : {EXKID
RENE : 0OFRALD , EESRE

B8 MAPERESRAE , BPEAReqExerciseCancel i THIN BRI TRUMEAIER |, FTLIE
onRspExerciseCancel[EiRHFEEEXER.

reqinsertExerciseComb 7ix
Thge : BETTRUIEK

BREURR :

int reqInsertExerciseComb (CXeleReqgExerciseCombInsertField &inputField, 1int
nRequestID)

S50

e inputField : 414478 Bk , EEEMIRCXeleReqgExerciseComblnsertFielddTF :

struct CxeleReqExerciseCombInsertField {
// /P A AR B g
TXeleOrderIDType UserLocallID;
// /G4 S 1
TXeleSecuritiesIDType LegSecuritiesIDl;
/175G L i TE2
TXeleSecuritiesIDType LegSecuritiesID2;
// /RO a4 AR
TXeleShortvolumeType Legvolumel;
[/ /oA LI 2
TXeTleShortvolumeType Legvolume?2;
// /T B R
/// [7418.2.21]
TXeleTradeOwnerType ownerType;
[/ /AT RAR S G I R
TXeTleShortvolumeType offervolume;
// /55 50 (P s SO
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TXeleBusinessuUnitType Businessunit;

///ZF677 5

/// [5418.2.6]

TXeleOperwayType Operway;

// /S AT EAd CE AR D

TXeleExchangeIDType ExchangeFrontID;
[/ /G LIRRIIE RS GRASHHRUE )
TXeleSecuritiesIDType UnderlyingSecuritiesiD;
// /T

char Reserved;

[/ /GRS, TR

TXeleErrorIdType Errorid;

e nRequestID : {HKID
REHE : 0FRmAkY] , HHESRS ;

WA . BAEPERIESRFKS , FAPERAreqinsertExerciseCombi{TITIEERNEXK , AILAE
onRsplnsertExerciseComb[ERHPEEEXEE.

reqCancelExerciseComb %i%
ThgE : BETHRURERIBEK
EREURF

int reqCancelExerciseComb (CXeleReqOrderActionField &inputField, int nRequestID)

S8

e inputField : H&1TIUEKE, , HEEHACXeleReqOrderActionFieldfl T :

struct CXeleReqgorderActionField {
///F P A A 2 g

TXeleOrderIDType UserLocalID;

[/ /AR RS

TXeleOrigSysIDType origSysiD;

// /T

char Reservedl[24];
[/ /ST, (P E SO

TXeleBusinessuUnitType BusinessuUnit;

// /AT R

/// [548.2.21]

TXeleTradeOwnerType ownerType;

// /26T

/// [+48.2.6]

TXeleOperwayType Operway;

// /ST E A d CE AR D

TXeTleExchangeIDType ExchangeFrontiID;
[/ /T

char Reserved2[3];
[/ /RS, E

TXeleErrorIidType ErrorId;
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e nRequestID : iFXKID
REWE : 0F Akl , HitERE ;

WiBE : BAPEREERERS , BFERreqCancelExerciseCombif TSI TAURIRIEK , FJLITE
onRspCancelExerciseCombEHRFEEHEXER.

reqQryOptionPositionFFix
ThgE : BIUFCEIIIEK
RV

int reqQryoptionPosition (CXeleReqQryPositionField &inputField, int nRequestID);

240
e inputField : HGEAERE, ( SecuritiesIDEI , ZFRAEERS ) , HEMIK
CXeleReqQryPositionFielddF :

struct CxeleReqQryPositionField {
[/ EEK
TXeleUserIDType AccountID;
// JUESE AR
TXeleSecuritiesIDType SecuritiesiD;
// /T
TXeleReservedType Reserved;

e nRequestID : {FXKID
REHE : 0FR=AYI , HHERS

RBA . BAFPEREERSAE , BFERAreqQryOptionPositionH{THIUSCEIAER , AJLUE
onRspQryOptionPosition#ifiiF S EIARIRFEEEXES.

reqQryOptionFund Fi%
TIge . EINNEEETEIEK
BRI

int reqQryoptionFund (CXeleReqQryClientAccountField &inputField, int
nRequestID);

S5

e inputField : ZPESEEISK , IR CXeleReqQryClientAccountFieldZlT :


af://n2433
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struct CXeleReqQryClientAccountField {

///EEWK
TXeleUserIDType AccountID;
// /T
TXeleReservedType Reserved;
b

e nRequestID : iFXKID
REWE : 0F Ak, HitERE ;

SRR MEPEFESRAE , FAF#EAreqQryOptionFundiF#{THIN A S &SR , BILIE
onRspQryOptionFundERHEEHEXER.

reqQryOptionSecurities5i%
ThgE : BINNELEIRIEK
RS

int reqQryoptionSecurities (CXeleReqQrySecuritiesField &inputField, int
nRequestID)

S8

e inputField : BAEANEKE , HEHACXeleReqQrySecuritiesFielddl T :

struct CXeleReqQrySecuritiesField {

// JUEFE AR
TXeleSecuritiesIDType SecuritiesID;
// /T
TXeleReservedType Reserved;

bE

e nRequestID : {FXKID
RENE : 0F At , HiERE ;

8 . BAPBEFREARARE , AFERreqQryOptionSecuritiesHHTHIN AAEIAER , AJLAE
onRspQryOptionSecuritieshFEEBEXFE.

reqQryOptionRatekix
THRE : WIS . (RIESREWIHR

R :

int reqQryoptionRate (CXeleReqQryoOptionMarginFeeField &inputField, 1int
nRequestID);

S5


af://n2461
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e inputField : WIRH& %%, FRIEERAIER , HEEMIRCXeleReqQryOptionMarginFeeField
A

struct CXeleReqQryOptionMarginFeeField {
[/ /&K
TXeleUserIDType AccountiID;
// ARG
TXeleSecuritiesIDType SecuritiesID;
/7 JENRAAS G A )
TXeleDepartmentIDType DepartiD;
// /P

TXeleReservedType Reserved;

* nRequestID : i5KID
R[EE : 0FRALD , EHESE |

BB . BEPERIEERAE , P {#ERreqQryOptionRatei# T WM& %R, HEERERIHER , T
LAfEonRspQryOptionRate EiRFEEFHEXEE.

reqQryOptionCombPosition 75i%
IheE : BINE SR GEIREK
BRI

int reqQryoOptionCombPosition (CXeleReqQryOptionCombPositionField &inputField,
int nRequestID)

S8

e inputField : EIfVESIFOEAE R, , HEHARCXeleReqQryOptionCombPositionFieldy :

struct CXeleReqQryOptionCombPositionField {

///EE S

TXeleUserIDType AccountID;

// [iEFAR

TXeleSecuritiesIDType SecuritiesID;

///

char Reserved[120];

e nRequestID : {EXKID
REHE : 0FRAkt , BfttESE .

WA HAPERIEERGAS . AP {#ERreqQryOptionCombPosition#H{TEINRASIFCEITENK , of
LAfEonRspQryOptionCombPosition[EiRFEEEKEE.
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reqOTUR.i%
Thge | IESHIESHERIEK

BREUI

void reqoTU(CXeleReqSecuritiesLockField *pRspField, int nRequestID);

280

* pRspField : IESHIESHHHENK , HE5MKCXeleReqSecuritiesLockField 7 :

struct CxeleReqSecuritiesLockField {

// /R AR g

TXeleOrderIDType UserLocalID;
// /5 LIRRIIEF ARG

TXeleSecuritiesIDType UnderlyingSecuritiesiD;
[/ /R e E

TXelevolumeType orderqQty;

[/ /B /i

TXeleDirectionType Side;
VIZAIZ 25 v - Sl = = S
TXeTleBusinessUnitType BusinessuUnit;
///ZEHETT

TXeleOperwayType operway;

// /T

char Reserved[20];
// /T

TXeleErrorIdType ErrorId;

e nRequestID : {FXKID
REWE : 0F Ak, HitERS ;
reqOTTHZE ( EAXF)

IhRE | £RBIBFEAEIFSNKFIEK (Option Trading Transfer For Execution)(Z4BiARANE Asz13) i
k=2

EREUFH :

void reqoTT(CXeleReqoOptionDisposalField *pRspField, int nRequestID);

W

=25 -

* pRspField : &REAFEZREIESIKFIEK , HEH{RCXeleReqOptionDisposalFieldy :

struct CxeleReqgSecuritiesLockField {
// /PP A AR B g
TXeleOrderIDType UserLocalID;
// /& IR IIE 2R AR
TXeleSecuritiesIDType UnderlyingSecuritiesiD;
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[/ /BB e R

TXelevolumeType orderQty;

[/ /BIE /AR

TXeleDirectionType Side;

[/ BT, s A Bl g5
TXeleBusinessuUnitType BusinessuUnit;

///ZEHETT

TXeleOperwayType Operway;

// /T

char Reserved[20];

// /T

TXeleErrorIdType Errorid;

e nRequestID : {&KID
REHE : 0FA) . BfttESE ;
reqCancelOTT ( BEAIF)

IhRE | S RBIFEEIFEIKFEEAIER (Option Trading Transfer For Execution)(4BIhRANE A
HARSEFE

BREUTI

void reqCancelOoTT (CXeleReqOrderActionField *pRspField, int nRequestID);

S50

e pRspField : £RARABELEIEEKFRIERIEX , HE5#KCXeleReqOrderActionField /s :

struct CxeleReqorderActionField {
// /R AR R YR

TXeleOrderIDType UserLocalID;
[/ /AR S

TXeleOrigSysIDType origsSysiD;

// /T

char Reservedl[24];
[/ /T, (HFE SO

TXeleBusinessuUnitType BusinessuUnit;
// /T H T R

TXeleTradeOwnerType ownerType;
///ZFE77 5

TXeleOperwayType operway;

///2E G B d G AR A )

TXeleExchangeIDType ExchangeFrontID;
// /T8

char Reserved2[3];
[/ /RS, T

TXe1eErrorIdType Errorid;
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e nRequestID : #ERID
REHE : 0Fmpth , Bf{ERE
reqinsert0QO%i% ( EARZF)
TORE : BIRSUBIRNIEK (Option Quote Order Entry)(HBTARANE A 324) HIUsEF
EREURT -

void reqInsertoQo(CxeleReqgBilateralorderinsertField *pRspField, int nRequestID);

S8

* pRspField : HAXUAMRINMERK , HEEKIRCXeleReqgBilateralOrderlnsertField g :

struct CxeleReqgBilateralorderiInsertField {

// /P A AR B g

TXeleOrderIDType UserLocalID;
// /&SR

TXeleSecuritiesIDType SecuritiesiD;
// /T B R A

TXeleTradeOwnerType ownerType;
YVES dix

TXelePriceType BidPx;

YIE %%

TXelePriceType offerpx;

[/ AR E

TXeTlevolumeType Bidvolume;
// /B S H

TXelevolumeType offervolume;

Ve S IR TS
/// [+4.8.2.14]

TXeleoffsetFlagType BideffectFlag;
[/ /TR &

TXeleoffsetFlagType offereffectFlag;
VIZAIZ 2 5 - Sl = =N S|
TXeleBusinessUnitType BusinessuUnit;
/1/BFEHR

TXeleOperwayType Operway;

// /T

char Reserved[64];
// /T

TXeleErrorIdType Errorid;

e nRequestID : {FXKID

RENE : OF=ALh , BEfESRE
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reqCancelOQO ( BAIF)
TORE - BRSOSOAIRANMBERIEK (Option Quote Order Entry)(ZRTMRAE RS2 Bt
EREURT -

void reqCanceloQo0 (CXeleReqOrderActionField *pRspField, int nRequestID);

280

* pRspField : IR EERIEK , HEEMT{KCXeleReqOrderActionField s :

struct CxeleReqorderActionField {

// /R AR g
TXeleOrderIDType UserLocallD;
// /AR R S
TXeleOrigSysIDType OorigsysiD;
// /T
char Reservedl[24];
/7T, (HPESD
TXeleBusinessUnitType BusinessuUnit;
// /T A 2R A
TXeleTradeOwnerType ownerType;
///ZEHETT
TXeleOperwayType Operway;
// /3G d (G AR
TXeleExchangeIDType ExchangeFrontID;
// /T
char Reserved2[3];
// /RS, TR
TXeleErrorIdType Errorid;

5

e nRequestID : #EKID
REHE : 0Fmpth , Bf{ERE
reqOMRZiZ% ( BARZF)
ThRE : BIRRIEREMIBK (Option Margin Requirement)(SRIRAEA3255) HitlfE
BREUFH :

void reqOMR (CXeleReqOptionMarginField *pRspField, int nRequestID);

S8

e pRspField : BIRRIESEIRERK , HEHIACXeleReqOptionMarginField /s :

struct CxXeleReqOptionMarginField {
// /P A AR B g
TXeleOrderIDType UserLocallD;
///RIEE K S
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TXeleMarginAcctType MarginAcct;
/7SR, A Bl g5

TXeleBusinessuUnitType Businessunit;
// /=TT

TXeleOperwayType Operway;

// /T

char Reserved[8];
[/ /T

TXeleErrorIdType Errorid;

e nRequestID : {&KID
REHE : 0FAkth , EfERE |
SPIS#EO
onRspRebuildFinishix
TgE : EARUAVK BRI E
BRI

void onRspRebuildFinish (CXeleRspRebuildFinishField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast)

S50

e pRspField : HItUAVKEGLERRZ , HEEHIRCXeleRspRebuildFinishFieldZlT :

struct CxeleRspRebuildFinishField {

[/ EEK

TXeleUserIDType AccountID;
i

onRspinsertCombOrder 5i%
IhEe : HARBSIREMZ
EREURT

void onRspInsertCombOorder (CXeleRspOptionCombInsertField *pRspField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

S8

e pRspField : HINEBAEIREBENZ , HEEMRCXeleRspOptionComblinsertFieldZ0T :

struct CXeleRspOptionCombInsertField {
// /ARG YRS int s Y
TXeleOrderIDType OordersSysiD;
// /AR R g
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TXeleOrderIDType UserLocallD;
[/ /R

/// [548.2.20]
TXeTleOrderMode orderMode;
// /T T R

/// [5418.2.21]

TXeleTradeOwnerType ownerType;
[/ /R E
TXeleShortvolumeType Combvolume;

J//HRERA D 1 il E, 2 R
/// [5418.2.16]
TXeTleCombOrderType CmborderType;
// /AR A
/// [548.2.17]
TXeleStrategyCombType StgyCmbType;
// /G RIS K S
///HER, HAO0, Ry, EARKHEH P orderexchangeID

TXeleSecondaryorderType SecondaryorderiD;

[/ /G E AN (%Al

TXeTleSumLegsType sumLegs;

[/ /By & A S R A

CXeleCombLegField CombLeg[4];

VIVL - Inbiiks e SRl

TXeTleSubClientIndexType SubClientIndex;

/7SR, RS B k%

TXeTleBusinessUnitType Businessunit;

[/ /RS E T strIE il

TXeleStrordersysIDType StrordersysiID;

[/ /35 3R
/// [5418.2.5]

TXeleMarketType Market;

[/ /3 A d CE AR D

TXeleExchangeIDType ExchangeFrontID;
/7 /3 5 Al 5.9 5

TXeleOrdereExchangeIDType orderexchangelID;
[/ /HBEK S

TXeleUserIDType AccountID;

// /T

char Reserved[32];

I8

HAEA Y FREEHIRCXeleCombLegFieldgn T :



struct CxXeleCombLegField {
// [ A IE ZE ARG
TXeleSecuritiesIDType LegSecuritiesiD;
// /& 2177 A
/// [5-48.2.18]
TXeleLegSideType LegSide;
[/ /& ARes
/// [54#8.2.15]
TXeleCoveredFlagType Coveredoruncovered;
// /oy G L
TXeleShortvolumeType volume;
bE

onErrRtninsertCombOrder /5%
I0gE : BpNESIRERNEIREIR
REURH :

void onErrRtnInsertCombOrder (CXeleRspOptionCombInsertField *pRspField,
cxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

S50

* pRspField : AERBEIREHR , HEHRZHEACXeleRspOptionComblinsertFieldgnT :

struct CXeleRspOptionCombInsertField {
///AE G AT intR A
TXeleOrderIDType OordersysID;
// /R AR B Y
TXeleOrderIDType UserLocalID;
[/ /B
/// [74#8.2.20]
TXeleorderMode orderMode;
// /AT T R
/// [7$8.2.21]

TXeleTradeOwnerType ownerType;
// /R
TXeleShortvolumeType Combvolume;

J//BAREE ) 1A, 2 R4
/// [+48.2.16]

TXeTleCombOrderType CmborderType;
[/ /G SENE A

/// [5418.2.17]

TXeleStrategyCombType StgyCmbType;

[/ /A K S
///AER, A0, AR, HEREEHR T orderExchangeID

TXeleSecondaryorderType SecondaryorderiD;
[/ /O G AN (RZ 4R

TXeTleSumLegsType SumLegs;

[/ /ROy AT R S Ak

CXeleCombLegField CombLeg[4];

// /& B T
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TXeleSubClientIndexType SubClientIndex;
VIZAIZ 2 S -l = BN S|

TXeleBusinessuUnitType Businessunit;
[/ /SR TstrIdil
TXeleStrorderSysIDType StrordersSysID;

/1 /35 TR
/// L7ii8.2.5]

TXeleMarketType Market;

///2E G B dCGE AR )

TXeleExchangeIDType ExchangeFrontiID;
/1 /58 5 BT b

TXeleOrderexchangeIDType ordereExchangelD;
// /T

char Reserved[1];

18

HAhHI DY R CXeleCombLegFieldgnF :

struct CxXeleCombLegField {
// [ A IEF ARG
TXeleSecuritiesIDType LegSecuritiesiD;
// /B & 2175 )
/// [5418.2.18]
TXeleLegSideType LegSide;
[/ /& bR
/// [5#8.2.15]
TXeleCoveredFlagType Coveredoruncovered;
/] aE Y E
TXeleShortvolumeType volume;
bE

onRtnCombOrderfix
Ihge : BAINESIREER
REURH :

void onRtnComborder (CXeleRtnOptionCombOorderField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

280

* pRspField : HANAEHREAERR , HEEKI{RCXeleRtnOptionCombOrderFieldy :

struct CXeleRtnOptionComborderField {
[/ /WG S int KA

TXeleOrderIDType OordersysID;
// /R AR Y S

TXeleOrderIDType UserLocalID;
[/ /R

/// [##8.2.201]
TXeleorderMode orderMode;
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HpiNZRES

// /T A 2R A
/// [5418.2.21]
TXeleTradeOwnerType
// /IR HH
TXeleShortvolumeType
// /35 E R[]
TXeleTimeType
[/ /TR
TXelevolumeType
[/ /AR F R R E-R

TXelevolumeType
// /3T HORAS

/// [54i8.2.11]
TXeleOrderStatusType
/7 /PRAE 4 CEARAEHD
TXeleMoneyType
/7 /RGN 4 GRS )
TXeTleMoneyType
[/ /EEETF8 8 CEAMEN)
TXeleMoneyType
// /5 i 6 S
TXeTleSubClientIndexType

ownerType;

Combvolume;

TransactTime;

Tradevolume;

AN P

Leavesvolume;

orderstatus;

Margin;

FrozenPremium;

FrozenFee;

SubClientIndex;

[/ /55T, (g E Sk g5l A

TXeleBusinessUnitType
// /AR R A5 B
CxeleComborderField
/// VKB SCRRIL
/// [##8.2.2]
TXeleRecoveryFlagType
// /ARG YRS strIs iy
TXeleStrorderSysIDType
[/ /55 R
/// U787.2.5]
TXeleMarketType
///ZE G EAd CE AR
TXeTleExchangeIDType
// /385 ik 5
TXeleOrderexchangeIDType
[/ /HBEK S
TXeleUserIDType
/// %
char

18

struct CxeleComborderField

J//HRSEA, "1 As, 2!

/// [+48.2.16]
TXeleCombOrderType
///HE R

/// [748.2.17]
TXeleStrategyCombType
// /A R K

Businessunit;

comborderiInfo;

RecoveryFlag;

StrorderSysiD;

Market;

ExchangeFrontID;

ordereExchangelD;

AccountID;

Reserved[75];

SELEFRCXeleCombOrderFielddI T :

{
A

CmborderType;

StgyCmbType;



TXeleSecondaryorderType SecondaryorderiD;
[/ /O BN (RZ 4R

TXeleSumLegsType sumLegs;
[/ /o E LY RS R
CXeleCombLegField CombLeg[4];
// /T
char Reserved[16];
s
onRtnCombTradeZ5ixk

IHEE : HIRE S BACEIR
EREUFH :

void onRtnOptionCombTrade(CXeleRtnOptionCombTradeField *pRspField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S5

* pRspField : HIRBEMHA[EHR , HE5HI{RCXeleRtnOptionCombTradeFieldIF :

struct CXeleRtnOptionCombTradeField {
// /AR E GRS int A

TXeleOrderIDType OrdersSysiID;
// /AR R B g
TXeleOrderIDType UserLocalID;
// /IR A

/// [548.2.20]
TXeleOrdermode orderMode;

[/ /TR SR
/// [54i8.2.21]

TXeleTradeOwnerType ownerType;

// /IR HE

TXeleShortvolumeType Combvolume;

// /S AE R[]

TXeleTimeType TransactTime;
[/ /AR

TXelevolumeType Tradevolume;

[/ /ARBAS T (R - R SR
TXelevolumeType LeavesVolume;
// /T HIRZS

/// [5#8.2.11]
TXeleOrderStatusType orderstatus;
[/ TRES CEARAE)
TXeleMoneyType Margin;
// /RG4S )
TXeTleMoneyType FrozenPremium;
[/ /ST CERER)
TXeleMoneyType FrozenFee;

[/ /%P S RN
TXeTleSubClientIndexType SubClientIndex;
[/ /ST, R E Sk ST
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TXeleBusinessuUnitType Businessunit;
// /IR R A1 R
CxXeleComborderField comborderinfo;
/// K BRI SCARIL

/// [518.2.21]

TXeleRecoveryFlagType RecoveryFlag;
// /SR g TstrIil
TXeleStrorderSysIDType StrorderSysiD;

/11585 2R
/// L7ii8.2.5]

TXeleMarketType Market;

///ZE G R d G AR )

TXeTleExchangeIDType ExchangeFrontiID;

/1 /58 5y BT b

TXeleOrderexchangeIDType ordereExchangelD;
// /RS

TXeleUserIDType AccountID;

// /T

char Reserved[91];
}

BN ZRE S SRR CXeleCombOrderFieldd T :

struct cXeleComborderField {
J//BAREAE ) 1 s, 2" R4
/// [##8.2.16]

TXeTleCombOrderType CmborderType;

// /G R R A
/// [58.2.17]

TXeleStrategyCombType StgyCmbType;

[/ /HE R RIK S

TXeleSecondaryorderType SecondaryorderiD;

[/ /O BN (Z 4R

TXeTleSumLegsType sumLegs;

[/ /oy &L R St A

CXeleCombLegField CombLeg[4];

// /T

char Reserved[16];
s

onRsplnsertExercisefFix
Inge : PRRITURERNZ
BREUR

void onRspInsertExercise (CXeleRspExerciseInsertField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast);

S8

* pRspField : {THURENZ , HEEKI{ACXeleRspExerciselnsertFielddlT :


af://n2635

struct CXeleRspExerciselInsertField {

// /AR GRS int s
TXeleOrderIDType
// /P A AR B g
TXeleOrderIDType
// /& LY
TXeleSecuritiesIDType
[/ /AT E
TXeTlevolumeType
// /TR 250
/// [5418.2.21]
TXeleTradeOwnerType
// /5 i G T
TXeleSubClientIndexType
/7 /W55 5 ou (P E 30O
TXeleBusinessuUnitType
// /SRS strk i
TXeleStrorderSysIDType
[/ /35 s
/// [#38.2.5]
TXeleMarketType
// /ST E A d CE AR D
TXeTleExchangeIDType
// /35 ik B4 5

TXeleOorderexchangeIDType

[/ /R EEKS
TXeleUserIDType
// /T

char

OordersysiD;

UserLocallD;

SecuritiesiD;

volume;

ownerType;

SubClientIndex;

Businessunit;

StrorderSysiD;

Market;

ExchangeFrontiID;

orderexchangelID;

AccountID;

Reserved[32];

onErrRtninsertExercise
Inge : BRRITHUEIREIR
BREURT

void onErrRtnInsertExercise (CxeleRspExerciseInsertField *pRspField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S8

e pRspField : ERRRITIASEIREIR , EEHREEMIRCxeleRspExerciselnsertFielddl T :

struct CXeleRspExerciseInsertField {
[/ /SRS T intRR
TXeleOrderIDType
// /A A g S
TXeleOrderIDType
/1 /&Y
TXeleSecuritiesIDType
/1 /TR R
TXelevolumeType

OordersysiD;

UserLocallD;

SecuritiesID;

volume;
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[/ /T BT

TXeleTradeOwnerType ownerType;

// /% T A

TXeTleSubClientIndexType SubClientIndex;
// /M55 5o (A A E O

TXeleBusinessUnitType Businessunit;
//HEE MBS strk iy

TXeleStrorderSysIDType StrorderSysiD;
/1 /35 Fi Al

TXeleMarketType Market;

[/ /AT EIdCE A )

TXeleExchangeIDType ExchangeFrontID;
// /55 Pl B g 5

TXeleorderexchangeIDType orderexchangelD;
[/ /[ FEFK S

TXeleUserIDType AccountID;

// /T

char Reserved[32];

onRspCancelExercisefFix%
THRE © BT U 2R 2

EREUFT

void onRspCancelExercise (CXeleRspOrderActionField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast);

S8

* pRspField : safgfrfUiee %, HE5H9{RCXeleRspOrderActionFielddT :

struct CXeleRsporderActionField {
[/ /EEWREG S intRA

TXeleOrderIDType orderSysiD;

// /AR R G

TXeleOrderIDType UserLocallD;

// /AR S

TXeleOrigSysIDType OrigsysiD;

// /B P AR MR g S (FE & 2. 5P 2. SUL IR A SERRZ T B
TXeleOrderIDType origUserLocaliD;

[/ /BB G R g T str R (E G 2. 5L 2. SPA ERRAR A SR B
TXeleStrorderSysIDType OorigstrorderSysiD;

// /TR "0 AR "1 i

TXelePreorderFlag PreorderFlag;

// /T

char ReservedO[7];

// /RS

TXeleErrorIdType Errorid;

// /5 i 6 S

TXeleSubClientIndexType SubClientIndex;

// /N5 Bt (H P sE SO
TXeTleBusinessUnitType Businessunit;
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[/ /TR SR

TXeleTradeOwnerType ownerType;

// /ST strIE il

TXeleStrorderSysIDType StrorderSysiD;
// /RS

TXeleUserIDType AccountID;

/7 /5 5 iR

TXeleMarketType Market;

/7 /35 Al B9 5

TXeleOrdereExchangeIDType orderexchangelID;
// /ST EIdCEAE D

TXeTleExchangeIDType ExchangeFrontiID;
// /T

char Reservedl[11];

onErrRtnCancelExercisef5ix
INRE | BB TR EEIR AR
REURH :

void onErrRtnCancelExercise (CXeleRspOrderActionField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast);

W

2

e pRspField : BRRERITAIR/ESEIREIR , EEEHIRCXeleRspOrderActionFieldglT :

struct CxeleRsporderActionField {
// /GRS intR T

TXeleOrderIDType ordersysiD;
// /AR Y

TXeleOrderIDType UserLocalID;
[/ /A g S

TXeleOrigSysIDType OorigSysiD;

// /T

char Reserved0[22];
// /RS

TXeleErrorIdType Errorid;
[/ /5P S N

TXeleSubClientIndexType SubCTlientIndex;
// /BT CH A E XD

TXeleBusinessUnitType Businessunit;

/1 /T B A
/// U7 48.2.21]

TXeleTradeOwnerType ownerType;

[/ /RS TGS strI il

TXeleStrorderSysIDType StrordersSysiID;
[/ /TEE KT

TXeleUserIDType AccountID;

// /35 i KR
/// L5 ii8.2.5]
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TXeleMarketType Market:
/1138 5 T S 5

TXeleorderexchangeIDType orderExchangelD;

// /2 G B d AR )

TXeleExchangeIDType ExchangeFrontID;

// /T

char Reservedl[11];
5

onRtnExerciseOrderfix
INgE : BB T IUREREHR
EREUFH :

void onRtnExerciseorder (CxeleRtnExerciseorderField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast);

S8

* pRspField : BERRITRUIREREIR , HEEHARCXeleRtnExerciseOrderFieldglT :

struct CXeleRtnExerciseorderField {
[/ /TR GRS int A
TXeleOrderIDType OrdersSysiD;
// /R AR R g
TXeleOrderIDType UserLocalID;
// /G2
TXeleSecuritiesIDType SecuritiesiD;
[/ /AT R
TXelevolumeType volume;
// /55 Pk B4 5
TXeleOrderexchangeIDType orderExchangelD;
// /T B 2R A
TXeleTradeOwnerType ownerType;
// /T HIRAS
TXeleOrderstatusType orderstatus;
[/ /5P i N
TXeleSubClientIndexType SubClientIndex;
[/ /W55 5 on (P E 30O
TXeleBusinessuUnitType Businessunit;
[/ /¥ K (]
TXeleTimeType TransactTime;
// /K E R SCRR S
/// [748.2.2]
TXeleRecoveryFlagType RecoveryFlag;
// /MGG T strIAl
TXeleStrorderSysIDType StrorderSysiD;
YAV e
TXeleMarketType Market;
///ZE G EAdCE AR D
TXeleExchangeIDType ExchangeFrontID;
///HBFEER S
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TXeleUserIDType AccountID;
// /T
char Reserved[32];

I8

onRspinsertExerciseCombZ ik
IHEE : HETRERIE R

EREURT -

void onRspInsertExerciseComb (CXeleRspExerciseCombInsertField *pRspField,
cxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

W

=250

e pRspField : A&TRER A NE , H Z5H{ACXeleRspExerciseComblinsertFielddNT :

struct CXeleRspExerciseCombInsertField {
// /ARG S int A

TXeleOrderIDType ordersSysiD;
// /R AR R Y

TXeleOrderIDType UserLocallID;

// /GG 4 i L

TXeleSecuritiesIDType LegSecuritiesIDl;
// /By A s 2

TXeleSecuritiesIDType LegSecuritiesID2;
// /oA AR

TXeleShortvolumeType Legvolumel;

[/ /GG LB E2

TXeTleShortvolumeType Legvolume2;

[/ /AT R R

/// [548.2.21]
TXeleTradeOwnerType ownerType;
VVATR S e P ek A& s
TXeleShortvolumeType offervolume;
[/ /RS, HE B

TXeleErrorIdType Errorid;
// /% i S

TXeleSubClientIndexType SubClientIndex;
// /N5 B s (H P sE SO

TXeTleBusinessUnitType BusinessuUnit;
/1 /1B GRS tr

TXeleStrordersSysIDType StrordersSysiID;

[/ /35 TR
/// [418.2.5]

TXeleMarketType Market;

// /3B d (G A A )

TXeTleExchangeIDType ExchangeFrontID;
/7 /35 Ak 5.9 5

TXeleOrderexchangeIDType orderexchangelD;
[/ /HEFERER S

TXeleUserIDType AccountID;
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1

// /T

char Reserved[32];

H

onErrRtninsertExerciseCombj5ix
INgEE | HETUEIREHR
BREURH :

void onErrRtnInsertExerciseComb(CXeleRspExerciseCombInsertField *pRspField,
cXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

S8

e pRspField : BEITIENE , HEEHIRCXeleRspExerciseComblnsertFieldZIF :

struct CXeleRspExerciseCombInsertField {

[/ /SRS T int R

TXeleOrderIDType OordersysiD;
// /R P A g
TXeleOrderIDType UserLocalID;

[/ /B & A gt L

TXeleSecuritiesIDType LegSecuritiesIDl;
/1 /Ay & L1 G2

TXeleSecuritiesIDType LegSecuritiesID2;
// /RS E AR

TXeleShortvolumeType Legvolumel;

[/ /By A LI

TXeTleShortvolumeType Legvolume?2;

// /T H A 2R A

TXeleTradeOwnerType ownerType;

[/ /AT R A A I B A A R
TXeTleShortvolumeType offervolume;

[/ /RS, E B

TXeleErrorIdType Errorid;

// /5 i T

TXeTleSubClientIndexType SubClientIndex;

// /N5 B s (H P E SO
TXeleBusinessUnitType
// /SR T strIE i

Businessunit;

TXeleStrorderSysIDType StrordersSysiD;
// /35 fids A

TXeleMarketType Market;

///2E G B d G AR )

TXeleExchangeIDType ExchangeFrontiID;
/] /58 Gy BT b

TXeleOrderexchangeIDType orderexchangelD;
// /B EE S

TXeleUserIDType AccountID;

// /T

char Reserved[32];


af://n2689

onRspCancelExerciseCombj5i%
Thge . HEITHUREBNE
ERERF

void onRspCancelExerciseComb (CXeleRspOrderActionField

*pRspInfo, int nRequestID, bool bIsLast) ;

S8

e pRspField : #EENZ , HEHIKCXeleRspOrderActionFielddF :

struct CXeleRsporderActionField {

// /S T int AR
TXeleOrderIDType

// /PP A AR B g
TXeleOrderIDType
VXL CEi LN R
TXeleOrigSysIDType

// /T8

char

// /RS
TXeleErrorIdType

// /% i 6
TXeleSubClientIndexType
// /M55 BT CH 7 5E 3O
TXeleBusinessuUnitType
// /TR R
TXeleTradeOwnerType

[/ /TE GRS str il
TXeleStrorderSysIDType
[/ /BEFRERS
TXeleUserIDType

VEY Ve
TXeleMarketType

/1 /58 G BT b
TXeleOorderexchangeIDType
// /G T EId CE AR )
TXeleExchangeIDType

// /T8

char

onErrRtnCancelExerciseCombJgit
INgE | HETIUEEREERENR
BREUEF :

ordersSysiD;

UserLocallD;

origsysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;

Market;

orderexchangelID;

ExchangeFrontID;

Reservedl[11];

*pRspField, CXeleRspInfo


af://n2698
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void onErrRtnCancelExerciseComb (CXeleRspOrderActionField *pRspField,
cxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S50

e pRspField : #ENZ , HEEMRCXeleRspExerciseComblinsertFieldg0T :

struct CxeleRsporderActionField {
// /GRS intR T

TXeleOrderIDType ordersysiD;

// /R AR B Y

TXeleOrderIDType UserLocalID;

[/ /AR BT

TXeleOrigSysIDType OorigSysiD;

// /T

char Reserved0[22];

// /RS

TXeleErrorIdType Errorid;

[/ /P S N

TXeleSubClientIndexType SubClientIndex;

// /M5BT (A E O

TXeleBusinessUnitType Businessunit;

// /T B 2R A

TXeleTradeOwnerType ownerType;

// /MGG T strIAl

TXeleStrorderSysIDType StrorderSysiID;

// /B EE S

TXeleUserIDType AccountID;

[/ /55 R

TXeleMarketType Market;

/7 /3 5 Al 5.9 5

TXeleOrderexchangeIDType ordereExchangelD;

// /3 ST E A d CE AR D

TXeTleExchangeIDType ExchangeFrontiID;

// /T

char Reservedl[11];
};

onRtnExerciseCombOrderf3ix
INgEE | HETIURRER
REUEH :

void onRtnExerciseComborder (CXeleRtnExerciseComborderField *pRspField,
cxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

250

* pRspField : AETTIUREREHR , HEEHIRCXeleRtnExerciseCombOrderFielddlT :

struct CxXeleRtnExerciseComborderfField {
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[/ /SRS int A

TXeleOrderIDType OordersysID;
// /AR Y

TXeleOrderIDType UserLocaliD;

// /Ry & g 1

TXeleSecuritiesIDType LegSecuritiesIDl;
// /5y & LS 2

TXeleSecuritiesIDType LegSecuritiesID?2;
[/ /o & A

TXeTleShortvolumeType Legvolumel;

[/ /5 Y 2

TXeTleShortvolumeType Legvolume2;

[/ /T BT
/// U 4k8.2.21]

TXeleTradeOwnerType ownerType;
[/ /ATREE S G I R E

TXeleShortvolumeType offervolume;

/7 /55 Pl 5.9 5

TXeleOrdereExchangeIDType ordereExchangelD;
[/ AR

TXeTlevolumeType Tradevolume;
[/ /RBAETFH (R - R B H R
TXeTlevolumeType LeavesVolume;

[/ /AT HURZS
/// L5 4i8.2.11]

TXeleOrderstatusType orderstatus;

// /5 i G T

TXeleSubClientIndexType SubClientIndex;

// /M5BT CH € O

TXeleBusinessUnitType BusinessuUnit;

[/ /¥ K (]

TXeleTimeType TransactTime;

// [RIKE RS ER D
/// L7ii8.2.2]

TXeleRecoveryFlagType RecoveryFlag;
// /SR YT strIE il
TXeleStrorderSysIDType StrorderSysiD;

/115 HFHA
/// UF4i8.2.5]

TXeleMarketType Market;

// /ST EAd CE AR D

TXeTleExchangeIDType ExchangeFrontiID;
[/ /R BEE RS

TXeleUserIDType AccountID;

// /&

char Reserved[20];
5

onRspQryOptionPositionfix
Inge : B eEaNE
BREURT
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void onRspQryoOptionPosition (CXeleRspQryOptionPositionField *pRspField,
cxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S50

* pRspField : HItFFGEIANE , HEHI{RCXeleRspQryOptionPositionFieldd T :

struct CXeleRspQryoOptionPositionField {

[/ /R
TXeleUserIDType

// JUEFE AR
TXeleSecuritiesIDType
// /B CE AR D
TXeleOptionsTypeType

[/ /FREIEZARES CEFARAE D
TXeleSecuritiesIDType
/7 /ARIIIE SR 24 0k G AL D
TXeleSecuritiesNameType
// /AT RCH W CGEARAERD
TXeleExerciseDayType
/IR HYIRG CRE P R)
TXelePositionType

/// XS HYFE (AP R)
TXelePositionType

/7 /BUTHE G ARAERD
TXeTleMoneyType

// /4R CE R
TXelePositionType

// /T R CERERD
TXelePositionType

// /ORI HAIRR G (5P
TXelePositionType

[/ /RFES HEFER
TXelePositionType

/// X% HHIF R R (5 T8)
TXelePositionType

/17X EES HER
TXelePositionType

/7 /TG RS AR CE ARG D
TXelePositionType

// JTEETT R CERAEH)D
TXeTleunTdPositionType
/7 /A A B G ARAE D
TXelePositionType

// /&S HE CEARIEH)
TXeTleunTdPositionType
[/ /PRI CEARAEH)D
TXeTleMoneyType

///% BIFGRIE 4 CE AR EH)
TXeleMoneyType

// /%5 H P RES CEAREH)
TXeleMoneyType

// /T CE AR D
TXeleAveragePriceType

AccountID;

SecuritiesID;

OptionType;

UnderlySecuritiesiD;

UnderlySecuritiesName;

ExerciseDay;

InitLongYdPosition;

InitShortydPosition;

OoptionMarketvalue;

CurrentPosition;

AvailablePosition;

LongYdPosition;

LongPosition;

ShortydPosition;

ShortPosition;

TdopenPosition;

unTdOpenPosition;

TdClosePosition;

unTdClosePosition;

Margin;

OpenMargin;

CloseMargin;

AvgPrice;



[/ JEEGREEG 4 CE AR
TXeleunTdFrozenCapType unTdFrozencCap;
/[ I EE R G BUR) 4 G RAEH)
TXeleUnTdFrozenPremiumType  UnTdFrozenPrem;
e LliE="

/// [5418.2.5]

TXeleMarketType Market;
[/ /SRR L (R A& M4 D

TXeleSpeculationRatioType SpecRatio;

// /B A

TXeleAveragePriceType AvgBoughtPrice;

/7] XA A

TXeleAveragePriceType AvgsoldPrice;

[/ /&S E

TXelePositionType unTdopenBoughtPos;

// /B PE

TXelePositionType unTdCloseSel1Pos;

// /HAE BRI A

TXelePositionType LongCombPosition;

///HE N E A

TXelePositionType ShortCombPosition;
[/ /% 5FG

TXelePositionType CoveredPos;

[/ /FEES I

TXelePositionType unTdopenCoveredPos;

// /T8

char Reserved[55];
};

onRspQryOptionFund’5ix
Inge : BpNEEEIANE
BREURT

void onRspQryoptionFund (CXeleRspQryOptionClientAccountField *pRspField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S8

* pRspField : HINNEEETHNE , HEEHHARCXeleRspQryOptionClientAccountFieldgF :

struct CXeleRspQryoptionClientAccountField {
[/ /R
TXeleUserIDType AccountID;
/17155 MRS
TXeleAcctStatusType AcctStatus;
[/ PRAESE
TXeleMoneyType Margin;
/][ EE RS
TXeTleMoneyType FrozenMargin;
/1 /BF &
TXeleMoneyType Premium;
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// /USR] 4
TXeleMoneyType
///F8:3%
TXeTleMoneyType
[/ /R EF B
TXeleMoneyType
[/ /FEETT
TXeleMoneyType
[/ EERET
TXeTleMoneyType
// /T % 4
TXeTleMoneyType
[/
TXeleMoneyType
//INE
TXeleMoneyType
[/ /WG Bl s ()
TXeleTotalFundType
/1] Emsa (A
TXeleTotalFundType
// /PG RE S CRAR)
TXeleMoneyType
/7 /5 o 3R

/// [548.2.5]
TXeleMarketType
// /BRI
TXeleMoneyType
/// E R
TXeTleMoneyType
// /T

char

onRspQryOptionSecurities}5i%

IhgE - BN EAERANE

EREURT

void onRspQryoOptionSecurities(CXeleRspQryoptionSecuritiesField *pRspField,

FrozenPremium;

Fee;

FrozenFee;

PosGainLoss;

CloseGainLoss;

Available;

withdraw;

Deposit;

InitTotalFund;

TotalFund;

DayMargin;

Market;

TotalQuota;

UsedQuota;

Reserved[112];

cxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

W

=250

* pRspField : HANNSAIEIANE

FI{RCXeleRspQryOptionSecuritiesField40T :

struct CxeleRspQryoOptionSecuritiesField {

// [EFAT
TXeleSecuritiesIDType
[/ /G5 GRS

TXeleTradeOptionCodeType

// /54T
TXeleSecuritiesNameType

SecuritiesID;

TradeOptionCode;

SecuritiesName;
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[/ /AR IEZFAR Y
TXeleSecuritiesIDType

/1 /BRIES 4 BR
TXeleSecuritiesNameType

[/ /BB S G b Tl
TxeleSecuritiesType

[/ /ARINAE 5 T b A G AR AL D
TXeleSecuritiesSubTypeType

// /i EARE (C/P)
TXeleCPFlagType

[/ EIBAT R
TXeleExercisePriceType
///IABATRCA
TXeleShortTimeType

// /RS H
TXeleShortTimeType

/1 /G 2AEL

TXeleMuTltiunitType

// /7= AR G R AEAD
TXeleProductIDType

/1 /BN AL
TXeleMinTickPriceType
///EHE LR B
TXeleUncoveredPositionType
// /WES B A
TXelePreSettlePriceType

// /FR BESR TR AN
TXeleunderlyPreClosePriceType
// /AR &
TXeleMarginunitType

// /KRR SR SR (e, A RRHD
TXeleLimitPriceClassType

// /PR B K S PR
TXeleMaxLimitOordervolumeType
/7 / BRA B K S B B
TXeTleMaxLimitOrdervolumeType
/7 / BRAR B /) K HL B
TXeleMinLimitordervolumeType
// /BRAR B /N Sz B
TXeleMinLimitordervolumeType
// /AN B K S
TXeleMaxMarketordervVolumeType
// /i B K S
TXeleMaxMarketOrdervolumeType
// /i B /) K E R
TXeleMinMarketordervolumeType
// /T B /N S B
TXeleMinMarketordervVolumeType
// /VEWEL A
TXelevydClosePxType

// /WESE B4
TXelevdSettlePxType

/7] BRAFR A
TXeleLowerPriceType

/1 [ERAER A

UnderlySecuritiesiD;

UnderlySecuritiesName;

UnderlySecuritiesType;

UnderlySecuritiesSubType;

CPFlag;

ExercisePrice;

ExerciseDate;

DeliveryDate;

Multiunit;

ProductID;

TickPrice;

UncoveredPosition;

PreSettlePrice;

UnderlyPreClosePrice;

Marginunit;

LimitPricecClass;

MaxLimitBuyvolume;

MaxLimitSelTlvoTlume;

MinLimitBuyVolume;

MinLimitSellvoTlume;

MaxMarketBuyvolume;

MaxMarketSellvolume;

MinMarketBuyVvolume;

MinMarketSellvolume;

YdClosePrice;

YdSettlePrice;

LowerPrice;



TXeleUpperPriceType UpperPrice;
/// B 5
TXeleDateType StartDate;
///B®IE5 A
TXeleDateType EndDate;
///EH
TXeleDateType ExpireDate;
[/ /35 iR

/// [##8.2.5]

TXeleMarketType Market;
///EEKS

TXeleUserIDType AccountID;

// /T

TXeleReservedType Reserved[113];
bE

onRspQryOptionRate Fi%
IOge : BINAS SR, RISXEETEANE
EREURT -

void onRspQryoOptionRate (CXeleRspQryOptionMarginFeeField *pRspField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast):

W

2

® pRspField : BAAEEEER, (RIEESEEIANE , HEEHIRCXeleRspQryOptionMarginFeeField¥l
T

struct CXeleRspQryoOptionMarginFeeField {

[/ /R

TXeleUserIDType AccountID;

// /ESAR S

TXeleSecuritiesIDType SecuritiesID;
/7 /EN RS G A A )

TXeleDepartmentIDType DepartiD;
YIVAIE R &

TXeTleMoneyType CommissionRate;
[/ /& CERHD

TXeleMoneyType SettlementFee;
[/ /7R CEAREH)

TXeleMoneyType ExerciseFee;

/[ /PRAE 42

TXeTleMoneyType MarginRate;

///TXeleEntrustTypeTypeZitIsHl

/// [7$8.2.22]
TXeleEntrustTypeType EntrustType;
///TXeleChargingTypeTypellit 2% J7 =X

/// [748.2.23]
TXeleChargingTypeType ChangingType;
[/ /35 R

/// [5#8.2.51]
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TXeleMarketType Market;

// /T

char Reserved[133];
bE

onRspQryOptionCombPosition 75i%
Tge : BINESRHCEIRINE
EREURT -

void onRspQryoOptionCombPosition (CXeleRspQryOptionCombPositionField *pRspField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast):

S50

* pRspField : HIRBSHOEBNE , HE5MAKCXeleRspQryOptionCombPositionFieldgnT :

struct CxeleRspQryOptionCombPositionField {
// /&K S
TXeleUserIDType AccountiID;
[/ /G R RK T, 5 RT, BN RRE

/// 78 [8.2.14]

TXeleSecondaryOrderType SecondaryorderiD;
// /AR RA

/// [748.2.17]

TXeleStrategyCombType StgyCmbType;
///HERIES , B AE A

TXeTleMoneyType Margin;
///HE R

TXelevolumeType Combvolume;
// /AR

TXelevolumeType unCombvolume;
// /IR A PRiES: , B A

TXeleMoneyType InitMargin;

// /VIEA A =

TXeTlevolumeType InitCombvolume;
[/ EANE (IRZARR, B SCRE2E)
TXeTleSumLegsType sumLegs;

[/ /B &L R

CxXeleCombLegField CombLeg[4];

// /385 s
/// [7i8.2.5]

TXeleMarketType Market;
///EEHGHE

TXeTlevolumeType unTdCombvolume;
// [ H A

TXeTlevolumeType unTdunCombvolume;

J//ME GRS strk i, HAE KRR IEE

TXeleStrorderSysIDType StrordersSysiD;

// /T

char Reserved[85];

18
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HA N oY RS CXeleCombLegFieldgnF :

struct CxXeleCombLegField {
/1 /IR AIE S ARG
TXeleSecuritiesIDType LegSecuritiesID;
// /& 277 0]
/// [7418.2.18]
TXeleLegSideType LegSide;
[/ /& AR
/// [54i8.2.15]
TXeleCoveredFlagType CoveredoOruncovered;
/7 /o E
TXeTleShortvolumeType volume;
bE

onRtnCapitalTransferDetails /i
ThgE : BINNE £ (WA 2)RUKBEHR
RS

void onRtnCapitalTransferDetails(CXeleRtnCapTransferDetailsField *pRspField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

S8

* pRspField : HIRGEE(HAR)FVKBBERR , HEHRCXeleRtnCapTransferDetailsField 40T :

struct CXeleRtnCapTransferDetailsField {

[/ /REEKS

TXeleUserIDType AccountID;
// /R

TXeleMoneyType Fundamt;

J//EAET A, "L N, "2
/// [718.2.8]

TXeleTransferDirectionType Direction;

// /RAEI (A

TXeleShortTimeType Time;

// /4 ETEE & RS ID(E & (AR KA D
TXeleTradeSystemIDType SystemID;

[/ /A — AP & R G ID (FE & 1) 18D
TXeleTradeSystemIDType SystemID1;

// /TR B 4

TXeleMoneyType Available;
// /7 i 6 S

TXeleSubClientIndexType SubClientIndex;

// /K ERARSCRR Y

/// [54i8.2.17]
TXeleRecoveryFlagType RecoveryFlag;
[/ /58 5 g

/// [5418.2.5]
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TXeleMarketType Market;
// /T
char Reserved[31];

18

onRspQryOrderFlow 75i% ( EAXS )
I0gE : EIRAKEIANE
BREURH :

void onRspQryorderFlow(CXeleRspQryorderFlowField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

S50

* pRspField : ERFVKEIAINE , HE5HI{RCXeleRspQryOrderFlowField :

struct CxeleRspQryorderFlowField {
[/ EEKS
TXeleUserIDType AccountID;
[/ /KR
TXeleFTowCountType FlowCount;
[/ /3G TR
TXeleMarketType Market;
// /T8

char Reserved[63];

onRspOTU Kix
Thee © (HAIY ) eSS SiiRe/ MR Btina R

BREUEF :

Y

void onRspOTU(CXeleRspSecuritiesLockField *pRspField, CXeleRspInfo *pRspInfo,
int nRequestID, bool bIsLast)

S8

* pRspField : IE5BIE/EBMMAL , HE5HIRCXeleRspSecuritiesLockField s :

struct CXeleRspSecuritiesLockField {
// /SRS int A

TXeleOrderIDType ordersysiD;

// /R R g

TXeleOrderIDType UserLocallD;

// /& LR IIE 2R AR

TXeleSecuritiesIDType UnderlyingSecuritiesiD;

// /IR A
TXeTlevolumeType orderqQty;


af://n2781
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/7 BE [ f
TXeleDirectionType
[/ /RS, TR
TXeleErrorIdType
// /5 i S T
TXeleSubClientIndexType
// /M5BT CH F E O
TXeleBusinessUnitType
// /SRS strki
TXeleStrorderSysIDType
[/ /BB EK S
TXeleUserIDType
[/ /35 R
TXeleMarketType
// /T
char

18

onRtnOTUJ %

ThgE : (HAI ) IE5SiE/ MR

EREUEF :

Side;

Errorid;

SubClientIndex;

Businessunit;

StrorderSysiD;

AccountID;

Market;

Reserved[64];

void onRtnOTU(CXeleRtnSecuritiesLockField *pRspField, CXeleRspInfo

int nRequestID, bool bIsLast) ;

S8

e pRspField : IE58iE/ABEHR

HiE

Ha{AKCXeleRtnSecuritiesLockField /3 :

struct CcXeleRtnSecuritiesLockField {

// /AR Y
TXeleOrderIDType

[/ /TR GG T int KA
TXeleOrderIDType

/7 /35 Pl 5.9 5
TXeleorderexchangeIDType
// /5 LIRRIIE ARG
TXeleSecuritiesIDType
// /OB G R
TXelevolumeType

// /BE /S
TXeleDirectionType

// /95 SR ]
TXeleTimeType

// /T HIRES
TXeleOrderstatusType
[/ /& b R T
TXeleSubClientIndexType
/77555 on (P E 30O
TXeleBusinessUnitType
///HBFEER S

UserLocallD;

OordersSysiD;

orderexchangelD;

UnderlyingSecuritiesiD;

orderqQty;

Side;

TransactTime;

orderstatus;

SubClientIndex;

Businessunit;

*pRspInfo,
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TXeleUserIDType AccountID;
// /35 s
TXeleMarketType Market;
// /T8
char Reserved[64];
bE
onErrRtnOTU J5i%

IhEE : (AR ) IESBiE/ MR iEIRENR
BREUFF :

void onErrRtnOTU(CXeleRspSecuritiesLockField *pRspField, CxXeleRspInfo *pRspInfo,
int nRequestID, bool bIsLast) ;

&

=

2

e pRspField : (H#AIN ) IESSIE/MRBERENR . HEEH{ARCXeleRspQryOrderFlowField/y :

struct CXeleRspSecuritiesLockField {

// /ST intIE A
TXeleOrderIDType

// /P AR B g S
TXeleOrderIDType

// /& LRI 2R AR
TXeleSecuritiesIDType
// /IR A
TXeTlevolumeType

[/ BE /AR
TXeleDirectionType

[/ /RS, E B
TXeleErrorIdType

// /% i T
TXeleSubClientIndexType
// /550 (A E XD
TXeTleBusinessUnitType
// /ARG YRS strIt iy
TXeleStrordersSysIDType
[/ /R EEEKS
TXeleUserIDType

VVVEL VIESs

ch
B

TXeleMarketType
// /T

ar

ordersysiD;

UserLocallD;

UnderlyingSecuritiesiD;

orderqQty;

Side;

Errorid;

SubClientIndex;

Businessunit;

StrorderSysiD;

AccountID;

Market;

Reserved[64];
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onRspOTTAiE (EARX%IF)

IheE : (AN ) SR EEELEIEAEMFINA (Option Trading Transfer For Execution)(ZBiiRAE A~

374 HINUEE R
REURH :

void onRspOTT(CXeleRspOptionDisposalField *pRspField, CXeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast) ;

S50

e pRspField : &REBAFEEABEIEEMFIIN , HE¥IKRCXeleRspOptionDisposalField/y :

struct CXeleRspOptionDisposalField {

///AE G AT intR A
TXeleOrderIDType

// /R AR Y
TXeleOrderIDType

[/ /& LI IIE SR AR
TXeleSecuritiesIDType
YIVA LS &
TXelevolumeType

// /RS
TXeleExerciseMethodType
[/ /T A R A
TXeleTradeOwnerType

[/ /RS, E B
TXeleErrorIdType
VIZAIZ 25 v - Sl = =N S
TXeleBusinessuUnitType
[/ /B N
TXeTleSubClientIndexType
// /ARG YRS strIs i
TXeleStrordersysIDType
// /R E S
TXeleUserIDType

/7 /5 5 3R
TXeleMarketType

// /T

char

onRtnOTT /% (BALF)

ordersysiD;

UserLocalID;

UnderlyingSecuritiesiD;

volume;

Method;

ownerType;

Errorid;

Businessunit;

SubClientIndex;

StrorderSysiD;

AccountiID;

Market;

Reserved[64];

I08E : (EAiY ) S REBABFELEIESEMKFEHR (Option Trading Transfer For Execution)(HaTRAE A

374 HAUEE R
REURH :

void onRtnOTT(CXeleRtnOptionDisposalField *pRspField, CXeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast) ;


af://n2817
af://n2826

S8

* pRspField: ( #itY ) S REBAIBERAGEIEFKFEHR | HE5#3{RCXeleRtnOptionDisposalField /s :

struct CXeleRtnOptionDisposalField {

// /R AR R Y
TXeleOrderIDType
// /ST intE R
TXeleOrderIDType

// /55 Pl B g 5
TXeleorderexchangeIDType
YIVA LS &
TXelevolumeType

// /RS
TXeleExerciseMethodType
// /S E K (]
TXeleTimeType

[/ /TR
TXeleOrderStatusType

[/ /& BT A
TXeleSubClientIndexType
/7 /N5 Bt (H P sE SO
TXeTleBusinessUnitType
// /B EE S
TXeleUserIDType

/7 /55 R
TXeleMarketType

// /T

char

onErrRtnOTTAi% ( BAN)

Ihge : ()= REABRLGEIESIKFEIRERR (Option Trading Transfer For Execution)(ZBIMRAE A

>285) EASUER
BREUSI

UserLocalID;

ordersysiD;

orderexchangelID;

volume;

Method;

TransactTime;

orderstatus;

SubClientIndex;

Businessunit;

AccountID;

Market;

Reserved[64];

void onErrRtnOTT(CXeleRspOptionDisposalField *pRspField, CXeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast) ;

W

=25 -

* pRspField : EIRAZKEIAINE

HiE

FJ{KCXeleRspOptionDisposalField A :

struct CxeleRspOptionDisposalField {

// /45 B G 5  nt2
TXeleOrderIDType

// /P A R R
TXeleOrderIDType

/1 /% CIRR I 5 ARG
TXeleSecuritiesIDType
VNGRS (&

OordersSysiID;

UserLocalID;

UnderlyingSecuritiesiD;


af://n2835

TXelevolumeType

// /RIS
TXeleExerciseMethodType
// /T B 2R A
TXeleTradeOwnerType

// /RS, TR
TXeleErrorIdType
/1SRG, RS B Sk
TXeleBusinessuUnitType
// /5 i 6 S
TXeleSubClientIndexType
///AE G AT str A
TXeleStrorderSysIDType
[/ /HBBEK S
TXeleUserIDType

/1 /25 A
TXeleMarketType

// /T

char

onRspCancelOTTAi% (BAF)

volume;

Method;

ownerType;

Errorid;

Businessunit;

SubClientIndex;

StrorderSysiD;

AccountID;

Market;

Reserved[64];

IOgE © (HIR ) SRAIBHEAEIIFIKF IS (Option Trading Transfer For Execution)(ZRiARA

BA S BpUER
EREURH :

void onRspCancelOTT (CXeleRsporderActionField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

S5

e pRspField : f#IERME , E45#I{RRCXeleRspOrderActionFields :

struct CxeleRsporderActionField {

[/ /TE GRS int KR
TXeleOrderIDType

// /P A AR B g
TXeleOrderIDType

[/ /AR S
TXeleOrigSysIDType

// /T

char

// /RS
TXeleErrorIdType

// /% i S
TXeleSubClientIndexType
// /550 (A E XD
TXeleBusinessUnitType
[/ /T BT R
TXeleTradeOwnerType
[/ /RS TGS strI il

OrdersSysiD;

UserLocallD;

origsysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;


af://n2844

TXeleStrordersysIDType StrordersSysiD;

// /RS
TXeleUserIDType AccountID;
/7 /35 sy
TXeleMarketType Market;
/] /58 5 BT b
TXeleOrderexchangeIDType orderexchangelD;
// /3G EAd CE AR D
TxeleExc hangeIDType ExchangeFrontiID;
// /T
char Reservedl[11];

onErrRtnCancelOTTA % (BAXIE)

IhRE | SRPFELCEIEFIKFREREIRERR (Option Trading Transfer For Execution)(Z4BiiRANE A~
378y Bt

EREUSI

void onErrRtnCancelOTT (CXeleRspOrderActionField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

S8

e pRspField : f#IEAME. , E45#I{RCXeleRspOrderActionField)s :

struct CXeleRsporderActionField {
///FEEHE GRS int Y

TXeleOrderIDType OordersSysiID;

// /P A AR B g S

TXeleOrderIDType UserLocallD;
VIZE CEi L R

TXeleOrigSysIDType origsysiD;

// /T

char Reserved0[22];
// /RS

TXeleErrorIdType Errorid;

// /5 i 6 S

TXeleSubClientIndexType SubClientIndex;
[/ /bS5 BT CH 7 5E O

TXeleBusinessuUnitType BusinessuUnit;
// /AT A 2R

TXeleTradeOwnerType ownerType;

[/ /RS E YT strI il

TXeleStrorderSysIDType StrordersSysiID;
[/ /BEFRERS

TXeleUserIDType AccountID;

/7 /38 5 sy

TXeleMarketType Market;

/1 /58 G BT b

TXeleorderexchangeIDType orderExchangelD;

// /G HTE T CE AR )


af://n2853

TxeleExc hangeIDType ExchangeFrontID;
// /T
char Reservedl[11];

s

onRspinsert0QOFi% ( BAZIF )
THRE - BARCSUIRANIEAL (Option Quote Order Entry)(Z4RTAMRAEASZHF) HItER
BREURF

void onRspInsertoQo(CXeleRspBilateralorderInsertField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

S50

* pRspField : HAIRSUARANIELL , HE5HI{RCXeleRspBilateralOrderinsertFieldJy :

struct CxeleRspBilateralorderInsertField {
// /e g T intIE R

TXeleOrderIDType ordersysiD;
// /R AR R w5

TXeleOrderIDType UserLocalID;
// /& 4R

TXeleSecuritiesIDType SecuritiesID;
[/ /T R 2R

TXeleTradeOwnerType ownerType;

/17 FARA

TXelePriceType BidPx;

YVVES 4

TXelePriceType offerpPx;
YIVA LTS &

TXelevolumeType BidvoTlume;
[/ PR E

TXeTlevolumeType offervolume;

[/ /FEITFARE
/// [5418.2.14]
TXeleoffsetFlagType BidEffectFlag;
[/ /ZITFARE
/// [7418.2.14]

TXeleoffsetFlagType offereffectFlag;
// /RS, B A

TXeleErrorIdType Errorid;
/7SR, RS B Sl
TXeTleBusinessUnitType BusinessuUnit;
// /& i S T

TXeleSubClientIndexType SubClientIndex;
[/ /RS TGS strI il

TXeleStrorderSysIDType StrorderSysiD;
[/ /HBHERER S

TXeleUserIDType AccountID;

// /35 i KR

TXeleMarketType Market;
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// /TG

char Reserved[64];

Jib%

onRtninsertOQO% ;% ( AN )
I0ge : BRpSUBIRIN[ENR (Option Quote Order Entry)(ERIMANE A~ 32i5F) HIREFER
BREURH :

void onRtnInsertoQo(CXeleRtnBilateralorderField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

S8

e pRspField : HIOWBIRIN IR , BEEHARCXeleRspQryOrderFlowField /s :

struct cXeleRtnBilateralorderField {

// /R AR R Y
TXeleOrderIDType UserLocalID;
[/ /RS F LT int A
TXeleOrderIDType OordersSysiD;
/7 /3 5 Al 59w 5
TXeleOrdereExchangeIDType orderexchangelD;
// JUEZR AR
TXeleSecuritiesIDType SecuritiesiD;
// /T BT 257
TXeleTradeOownerType ownerType;
eS¢
TXelePriceType BidPx;
/1 /AR
TXelePriceType offerpx;
YIVA L E56

TXeTlevVolumeType Bidvolume;
YIVA L E% &
TXelevolumeType offervolume;

VIVESIRR Y

/// [F1#8.2.14]

TXeleoffsetFlagType BidEffectFlag;
VIVE SRR Y

/// [548.2.14]

TXeleoffsetFlagType offereffectFlag;
/// MRS SEAT HAE

CXelecCancelledorderinfo CancelledBidorder;
// /R 32T B R

cxele cancelledorderiInfo cancelledofferorder;
// /T HIRZS

TXeleOrderstatusType orderstatus;

// /5 i S T

TXeleSubClientIndexType SubClientIndex;
/77555 on (P E 30O

TXeleBusinessUnitType BusinessuUnit;

[/ /R EKS
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TXeleUserIDType AccountID;
e lies"

TXeleMarketType Market;
// /T
char Reserved[64];

onErrRtninsertOQO%i%E ( BAXIS)
Ihee : EIRNUAMRANFEIRERR (Option Quote Order Entry)(ZBIhMRANE A~SZHF) BIER
BREUEF :

void onErrRtnInsert0oQo(CxeleRspBilateralorderinsertField *pRspField,
cXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

S8 .

e pRspField : BANIUBIRINTEIREIR , EEEHIRCXeleRspBilateralOrderinsertField /3 :

struct CXeleRspBilateralorderInsertField {
// /SRS int A

TXeleOrderIDType ordersysiD;
// /P AR B g S

TXeleOrderIDType UserLocallD;
// /&4 R

TXeleSecuritiesIDType SecuritiesID;
// /T B 2R A

TXeleTradeOwnerType ownerType;
YVVES 4y

TXelePriceType BidPx;

/1 /AR A

TXelePriceType offerpx;

[/ AR E R

TXelevolumeType Bidvolume;
// /R R

TXeTlevolumeType offervolume;

[/ FEIFhR &
/// [5i8.2.14]
TXeleoffsetFlagType BideEffectFlag;
[/ /EF AR
/// [518.2.14]

Txel eoffsetFlagType offereffectFlag;
// /5 GRS, FERAE A

TXeleErrorIdType Errorid;
/7SR, i | Bl g5

Txele BusinessUnitType Businessunit;
/)& PSR A

TxeleSu bClientIndexType SubClientIndex;
///HEE ¥R T strii

TXeleStrorderSysIDType StrorderSysiD;

[/ /HBBE RS

TXeleUserIDType AccountID;
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/1 /35 TR

TXeleMarketType Market;
// /P
char Reserved[64];

onRspCancelOQO %% ( BAN)
THRE : BARSUIIRAN BRI R (Option Quote Order Entry)(HRIMRANEASZHF) Bt ERA
EREURT -

void onRspCanceloQo (CXeleRspOrderActionField *pRspField, CxeleRspInfo

*pRspInfo, int nRequestID, bool bIsLast) ;

S5

e pRspField : EANSULIRINM BRI , HE5M{RCXeleRspOrderActionField s :

struct CxeleRsporderActionField {

// /SR PG TintR A
TXeleOrderIDType

// /R AR R Y
TXeleOrderIDType

// /AR S
TXeleOrigSysIDType

[/ /T

char

// /RS
TXe1eErrorIdType
VIVL-Inb k- at]
Txe1eSubC11entIndexType
/7 /55 5 on (P SO
TXeTleBusinessUnitType
// /TR 250
TXeleTradeOwnerType

[/ /EGIRE LS strI il
TXeleStrorderSysIDType
///BBEK S
TXeleUserIDType

[/ /3G Fi s
TXeleMarketType

// /35 TR =
TXeleOorderexchangeIDType
///2E G B d G AR A )
TXeleExchangeIDType

// /T8

char

OordersSysiD;

UserLocallD;

origsysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;

Market;

orderexchangelID;

ExchangeFrontiID;

Reservedl[11];
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onErrRtnCancelOQOA % (BAXIS)

Inge : HASCIUOIRNEERSEIREIR (Option Quote Order Entry)(ZBIMRAEASET) HItER

BREUI

void onErrRtnCanceloQo (CXeleRspOrderActionField *pRspField, CxeleRspInfo

*pRspInfo, int nRequestID, bool bIsLast) ;

S8

* pRspField : BN E , HE5#ACXeleRspOrderActionField) :

struct CxeleRsporderActionField {

[/ /PRSI E YT int KA
TXeleOrderIDType

// /R AR R B g
TXeleOrderIDType

// /AR S
TXeleOrigSysIDType

[/ /T

char

// /RS
TXeleErrorIidType

// /% i S
TXeTleSubClientIndexType
// /S50 (A E XD
TXeleBusinessUnitType
[/ /AT R R
TXeleTradeOwnerType

[/ /RS IR TGS strI il
TXeleStrorderSysIDType
[/ /HBHEER S
TXeleUserIDType

[/ /585 Fi A
TXeleMarketType

// /55 Pk B g 5
TXeleOorderexchangeIDType
///2E G R d G AR )
TXeleExchangeIDType

// /T

char

onRspOMR i (BRI )

OordersSysiD;

UserLocallD;

origsysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;

Market;

orderexchangelID;

ExchangeFrontID;

Reservedl[11];

Inge : (HpIY ) FRUEEEIANEAL (Option Margin Requirement)(ZHBIMRANE A~ 324F) HIRER

BREURR :

void onRspOMR(CXeleRspOptionMarginField *pRspField, CXeleRspInfo *pRspInfo, int
nRequestID, bool bIsLast)


af://n2898
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S50

e pRspField : {RIFLEAMAE , HEZ5#KCXeleRspOptionMarginField /s :

struct CXeleRspOptionMarginField {
[/ /SRS intR Y

TXeleOrderIDType ordersysiD;

// /R AR B Y

TXeleOrderIDType UserLocalID;
///RIEE K S

TXeleMarginAcctType MarginAcct;

[/ /RS, A

TXeleErrorIdType ErrorId;
/7SR, R B Bl
TXeleBusinessuUnitType BusinessuUnit;
[/ /5P S N

TXeleSubClientIndexType SubClientIndex;
[/ /TE G E YT strI il

TXeleStrordersSysIDType StrordersSysiD;
[/ /REEKS

TXeleUserIDType AccountID;

/7 /3 5 3R

TXeleMarketType Market;

[/ /T

char Reserved[64];

onRtnOMR F5i% ( A )
IhgE: (HAIY ) {RIELEAEIR (Option Margin Requirement)(Z4BIARANE 3213 Bt
EREURT -

void onRtnOMR(CXeleRtnOptionMarginField *pRspField, CXeleRspInfo *pRspInfo, int
nRequestID, bool bIsLast) ;

280

* pRspField : fRIEEEREIR , HE5H{KCXeleRtnOptionMarginFieldy :

struct CXeleRtnOptionMarginField {
// /P AR B g
TXeleOrderIDType UserLocallD;
// /GRS int A
TXeleOrderIDType ordersysiD;
///TREE RS
TXeleMarginAcctType MarginAcct;
// /B
TXelePriceType TotalMarginAmt;
// /7T <
TXelePriceType AvailabeMarginAmt;
// /T HIRAS
TXeleOrderstatusType orderstatus;
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// /% i 6
TXeTleSubClientIndexType
/7 /55 5 on (P € SO
TXeTleBusinessUnitType
// /RS
TXeleUserIDType

/7 /5 5 iR
TXeleMarketType

// /P

char

Hifth
Trader-APIFRZ L& IZ(EMAK A
LIRS
APIZIEE EiTH IR B EIRETE
APIflmanagerf iR IBOHRLETE
API3Z R HERR &I X FHEEIE TR

i @EiYHZapi_config.txtCpuCorefyEE— P EE

APIZZ SR IR B EIRAZEIE

iE: @iNEBZapi_config.txtfiCpuCorefIE5 = NS
LOGHZ %=
=iy

FERRE

iﬁ
K2

do Ft

—_

FKRIRK

HiEsBR

DWORD

TXeleFairProtocolType Fair

TXeleMessagelDType

TXeleMessagelLenType

TXeleRequestIDType

SubClientIndex;

Businessunit;

AccountID;

Market;

Reserved[64];

iR
unsigned
int

unsigned
char

unsigned
char

unsigned
short

int

$imoeBliReg

DWORDI =AY

i S2EE

HEwmSEE

IBRmSRE
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af://n2926
af://n2927
af://n2928
af://n2929
af://n2930
af://n2932
af://n2934
af://n2935

do Ft

10

11

12

13

14

15

16

17

18

19

20

21

PSS

TXeleSeqNoType

TXeleSeqSeriesType

TXeleOrigSysIDType

TXeleOrderExchangelDType

TXeleOrderIDType

TXelePriceType

TXeleVolumeType

TXeleOrderTypeType

TXeleSecuritiesIDType

TXeleMarketType

TXeleDirectionType

TXeleTimeConditionType

TXeleTimeType

TXeleOffsetFlagType

TXeleErrorIDType

TXeleErrorMsgType

eSS

unsigned
int

unsigned
char

unsigned
int

double

unsigned

int

char

FATER

char

char

char

char

unsigned
int

FRAEA

$imseBliReg

FolS K

Jl

[F#88.2.3]

[RIRBRRSRE
RZATREBRmSE
i)

REPmSAKE

(Z228.2.4]
IESSAESEE

RBARE

(F#88.2.7])

iR I SEESid

[5888.2.9)
AR

FFFREaeE

(£28.2.14]

HIR o S S

HREEEE



do Ft

22

23

24

25

26

27

28

29

30

31

32

33

34

35

36

37

38

39

40

41

42

43

TXeleOrderStatusType

TXeleMoneyType
TXeleUserIDType

TXeleUserPasswordType

TXeleAppIDType

TXeleAuthCodeType

TXeleParticipantIDTypes

TXelelPType

TXeleErrorld

TXeleErrorLenType

TXelelsLastType
TXeleDateType
TXeleShortTimeType

TXeleSessionIDType

TXeleTokenType

TXeleSendBuffType

TXeleLockedSecuritiesIDType

TXeleTransferFeeRateType

TXeleStampTaxRateType

TXeleAcctStatusType

TXeleFrozeMarginType

TXeleTotalFeeType

eSS

char

unsigned
short

unsigned
char

bool

FATER
FIEA
short int

unsigned
short int

double

char

double

double

$imaeBliReg

IREERTSSEE

[E88.2.11]

XE

BB REEEE
RARFEBIEE

ZumiEAppI DS

R ¥

T NEE SRS

1)

i

SRIEEEE

FREA

HIRGREY

EREERKERE

ERIRSEEY
LSS
Elipfla1ESid

RERSHEE

ShEsRE

RIEEIPXEE
MBI RBRE

KBTI ERERSE

e ¥

PP EEEReE

K X
Nl

RBMFIRESSEE

IREIRIEE (IRE
WHERE )

TSR



46

47

48

49

50

51

52

53

54

55

56

57

58

59

60

61

62

63

64

65

PSS

TXeleCurrGainLossType
TXeleTotalGainLossType
TXeleFrozenFeeType
TXeleUsedFeeType
TXeleAvailableFundType
TXeleTotalFundType
TXeleSellFund

TXeleBuyFund

TXeleAveragePriceType

TXeleTdBuyPositionType

TXeleTdSellPositionType

TXeleYdPositionType

TXeleTotalPositionType

TXeleTotalCostType

TXeleSecuritiesNameType

TXeleCPFlagType

TXeleExercisePriceType

TXeleUncoveredPositionType

TXelePreSettlePriceType

TXeleUnderlyPreClosePriceType

TXeleMarginUnitType

TXeleSetIDType

eSS

double
double
double
double
double
double
double

double

double

unsigned
long

unsigned
long

unsigned
long

unsigned
long

double

FITEE

char

double

unsigned
long

double

double

double

unsigned
char

$imaeBliReg

BRI (IR
1) &H

FFEAEE
BHIRIRRE

BRERTTS (HAY
C/P) 3B

BT #EERE

Hﬁ

SRIGHORTFEH
(AL ) 358U

MEEENEE
TRESUESS R

BRIES (B
) 358



do Ft

66

67

68

69

70

71

72

73

74

75

76

77

78

79

80

81

82

83

84

PSS

TXeleLimitPriceClassType

TXeleMaxLimitOrderVolumeType

TXeleMinLimitOrderVolumeType

TXeleMaxMarketOrderVolumeType

TXeleMinMarketOrderVolumeType

TXeleLowerPriceType
TXeleUpperPriceType

TXeleAvgPxType

TXeleTradeVolumeType

TXeleUpRatioType

TXeleExerciseDayType

TXeleSumLegsType

TXeleSecondaryOrderType

TXeleLegSideType

TXeleStrategyCombCodeType

TXeleStrategyCombType

TXeleCombOrderType

TXeleCoveredFlagType

TXeleCoveredFrozenPositionType

eSS

char
unsigned
long

unsigned
long

unsigned
long

unsigned
long

double
double
double

unsigned
long

double

unsigned
char

char

char

unsigned
long

$imseBliReg

BREXIEPR ISSELSE

g

PRITEBERATHE

7

PRITERER/NTERE

7

HNREATRE
S

TN EBER/NBRR
gg

iENERUESEE]
NEL eSS

Eaes S IES

2

izt

F=ES:t

BHHE

BETKSHE

BAR &LI75 1)

[=848.2.18]
REGBASRISSEE

REREGKE

[=888.2.17]

HERRSEE

[£88.2.16]

St

[F£48.2.15]

BURERRE



87

88

89

91

92

93

94

95

96

97

98

99

100

101

102

103

104

105

107

108

PSS

TXeleTrafficFeeType
TXeleYdPositionLeftType

TXeleUnTdFrozenCapType

TXeleUnTdFrozenPremiumType

TXeleYdPositionCostType
TXeleSecuritiesSubTypeType

TXeleOptionsTypeType

TXelePositionType

TXeleClientlpType
TXeleClientMacType
TXeleReservedType
TXeleReserved1Type
TXeleReserved2Type

TXeleDepartmentIDType

TXeleTradeSystemIDType

TXeleUnTdPositionType

TXeleTradeOptionCodeType

TxeleBusinessUnitType

TXeleSubClientindexType

TxeleTradeOwnerType

TXelePartyldType

TXeleExchangelDType

eSS

double
long long

double

double

double
FRIEEE
FRIER

unsigned
long

FITEE

FRFEE

unsigned
char

unsigned
char

FITER

unsigned
char

$imaeBliReg

RAATMETER
IR ORIRRE
ERRERERE

ERIRENFIESR

e

SENBAZEEY
BYFmihsE

HAR SR

BEERGTRIDE
B

RS ORE

HARRRACADREY

BPLSARETT
S

EFRESTER
ESa]

PENESESIS
(518.2.21]

Y



do Ft

109

110

111

112

113

114

115

116

117

118

119

120

121

122

123

TxeleFlowRebuildType

TXeleSecuritiesType

TXeleDayTradingType

TXeleOperwayType

TXeleTransferDirectionType

TXeleCurrencyType

TXeleMarketIDType

TXeleOrderMode

TXeleEntrustTypeType

TXeleChargingTypeType

TXeleRemarkType

TXeleFundType

TXeleStockQuotaType

TXeleFlowCountType

TXeleRecoveryFlagType

eSS

unsigned
char

int

char

char

char

char

char

char

char

char

long

unsigned
int

char

$imaeBliReg

MKENGEEY

[£88.2.12]

BYYRE

[=848.2.10]
HAAER HEE

ZE5 [F8
8.2.6]

HAEIRTIT RIS

g

[F£18.2.8]
GHEES

[3628.2.13]
AR
[F£88.2.19]
R R
[3£28.2.20]
FIER

[F888.2.22]

L& IE:e-Sit

(=848.2.23]
e =Sl

EPRBEEER
EIRERE

XE
53

FARECA AR SS

KBRS
S [P

8.2.2]



do Ft

125

126

127

128

129

130

131

132

133

134

135

136

137

138

139

140

141

142

143

144

PSS

TXelelnvestorIDType
TXeleTimelntervalType

TXeleTimeOutType

TXeleUniqueNumberType

TXelelsFundReversalType

TXeleReversalCounterType

TXeleReversalResultType

TXelelpAddrType
TXeleMacAddrType
TXeleHostNameType
TXeleCpuSerialType

TXeleHardDiskSerialType

TXeleCentralTradingErrorldType

TXeleCentralTradingErrorldType

TXeleCommandNum

TXeleExchangelDIntType

TXeleFrozenPositionType

TXeleCoveredFrozenPositionType

TXeleQtyType

TXeleETFCreationRedemptionExtraFee

TXeleETFCreationRedemptionCommFeeRate

HuEeny
FRIEE
int
int

int

char

S RSE S
RIERIEE
57

Unsigned
int

Unsigned
long

long

double

double

$imseBliReg

REEIDSE
OBEIRR(s) :2
FHERTRTIE)(S)

EREE—BEERS
A M1 FFaRIbtE

REBHTTHEEH
IEEFRRICRE

B MIEIEAITE
ES

AR
ES

2= Figipiiit
EFimmaciiit
EFimRENETR
EFIRCpUFFIS
BEFiRERFS

EhRZINTEIR

EPRZBIREER
=g

BREEOSSE
[=2B88.2.28]
RS ATEIDR

(int2&8Y)

R ORE

BURERRE

ETFERRERINZESE
gg

ETFERIEHAS R

KR



do Ft

PSS eSS

145 TXeleETFCreationRedemptionTransferFeeRate double

BiIR
BIRA HEiRIEIR
BT RSB
BiisRB &R
[Fairlil{S3E]
FHFIR FIREN

0x5f Fairtim¥ S

K ENIRXITIC 28] TXeleRecoveryFlagType

FHIFIR FIENX
0 IEEER
1 TKEMIERR

HREHE RSB TXeleMessagelDType

FHFIR FIREN
101 EBEiRREEERID
103 EiBREREESEAID

[i75258Y] TXeleSeqSeriesType

FHFIR FIRENX

1 XFIEAT

2 SBINER

3 AHR

4 il

5 B RINER

$imaeBliReg

ETFERRBT 2828
AU


af://n3658
af://n3659
af://n3661
af://n3662
af://n3670
af://n3681
af://n3692

[ITEABIHA] TXeleOrderTypeType

FHFIR FIRENX

' i

2' BRI

K N RIREEIRIT

[RRZ X ZRERHIRFTZEEY] TXeleMarketType

f*;ﬂ? FIREN EEHS

ol g iEs]

2 RERE =S

3 E3RERY tea

2 SRETHY B8

" RstES Manager ( () )
o SRATHEE Manager ( B> )

FREEREER Manager, 18& (RANFRESREETNRAMA Btz
S TBEER )

[EEH B TXeleOperwayType

FHFIR FIREX
v APIiRER
2 Hith/5z\ ik

[3253 528! TXeleDirectionType

FEIFIR FIREZ N
11 ’ ;
12l i

[HBAEiFILH 2B TXeleTransferDirectionType
FHFIR FIRENX
1 A
2 A


af://n3715
af://n3729
af://n3763
af://n3774
af://n3785

[AE)SR(435BY] TXeleTimeConditionType

FHFIR

IOI

131

141

FIRE N

GFDERABX

|0C BPRY BLATRIARE SR
FOKRIRS BB S NIfEAH

B £Y28Y] TXeleSecuritiesType

BREEE2.5RIA LIRASTE

FHIFIR

1

2

10

11

12

13

14

15

16

17

18

19

20

23

24

LRBRE
RE

2
BIESES
AR

(i
iR
[HPN
AR
RleltRaTig R
FleltREch

IFZRE

e B
ETFES
RRETFES
EfRETFES
LOFE&
HIRES

BJEER

AR

(i

iR

[HPN
ZtERIRIl AR
e B AR ER I
ttEI R AR AR

IR AR
EARFI eI ARER T
EAREI BN ARECAR
HEI

ETFES
RHETFES
EfRETFES
LOFE&
HIRES


af://n3796
af://n3810

[HRERIRE2EEY] TXeleOrderStatusType

FHFIR
IOI

111

FIRENX
KR
I
51
ST
EBBASHA
B
=55

[FK =98] TXeleFlowRebuildType

FHFIR
0
1
2

3

FIRENX
RBHTHUKER

20

i
HITRERVKEN
HHTIRSGAVKEN

Hi

BREMIRSGAKELRERS T

[hfh3£8Y] TXeleCurrencyType

FHFIR
101
11 ’

121

FIRE X
CNYAER™
USD %5t

HKD &

[ Fhr &R ] TXeleoffsetFlagType

FHFIR
ICI

IOI

FIRAN
Te
e


af://n3905
af://n3940
af://n3957
af://n3971

[Fret5E38Y] TXeleCoveredFlagType

LTI FIRENY
o RS
'1' RS
RS
v =T

[(H& R 2$EY] TXeleCombOrderType

FHFIR FIAEN
’ HE
2’ fiee

[SRE&ZHE 3£BY] TXeleStrategyCombType

FHIFIR FIRENX

1 N SR

2 INERET N ZE RS

3 BTN ER

4 INBRETH T E 2RI

5 EETUE SR

6 RETSLRER

7 INGEIRIEEF CHERTC

[&£975#8Y] TXeleLegSideType

FHFIR FIREX
T I RAEe
2 =7 XFBE

[E1%$E3 28] TXeleMarketIDType

FHFIR FREX
T E3zARR
2 2B

3 IRIZABR


af://n3982
af://n3999
af://n4010
af://n4036
af://n4047

FHFIR FIREN

i B
5 RR=IR

[REIET3$BY] TXeleOrderMode

FHRFIR FIREX
o e,
i feas

[TEAFRE 28] TXeleTradeOwnerType

FHLFIR FIRENX

1 TARBE K

101 PR

102 SRKIE

103 MSIREE K

104 BERZAIE

105 N EARSS IRt A
[ZE4E28Y] TXeleEntrustTypeType

FHFIR FIREN
g SR
2 =5
¥ F
g =P

MeZER 3B TXeleChargingTypeType

FHFIR FIREX
T RSN
2 TR


af://n4067
af://n4078
af://n4101
af://n4118

[HEF258Y] TXeleSortType

FHFIR FIREX
0 BOAHER
1 RASIEEHER SeiRAYERSTEE]
2 RAEEIHER FiRAVERSREE]

[t =R T TXeleBatchType

FHFIR FIRENX
'1' FEIRFA
2 EBIRFER
3 ZUERITAS

[EiRiTRIREAIEISE!] TxeleQryStatusType

FHIFIR
QRYSTAT_UNREPORT
QRYSTAT_REPORTING
QRYSTAT_REPORTED
QRYSTAT_REPORTED_ACTION
QRYSTAT_PTRADE_ACTION
QRYSTAT_PACTION
QRYSTAT_ACTIONED
QRYSTAT_PTRADE
QRYSTAT_TRADED

QRYSTAT_ERROR

[ e 3K [R28Y] TXeleOrderSourceType

FIENX
Kik
IEfR
513
ERATFHE
EBRIAFRL
=5
(=554

FHFIR FIRENX
ORDERSOURCEFPGA apifE{HEEHRE
ORDERSOURCESOFT AP BIERE
ORDERSOURCEWEB webfFiE

ORDERSOURCEGATEWAYSELF

BARMXIRBAFEHREA)


af://n4129
af://n4143
af://n4157
af://n4192

FHFIR FIRENX

ORDERSOURCEGATEWAYOTHER BARKIRBEMEERE)

[EREO&SSS] TXeleCommandNum

FEIFIR FIREX

Accountlnit FBRPZRBIB

[FEFEXIE251] TXelePrcProgramType

FHIFIR FIENX

0 NN ]

1 ERIRFEEPREIN
2 RN I

EE L5 E350] TXelelnOutDirectionType

SFHLFIR FIRENX

“’ KN - NEPRZZIERFCRIAT XeletER
' X : MXelelEEBIFCIHRIEPRS
'5' F5EiE-CoverLock

'6' FafEs-CoverUnlock

[HREaiEIEZEY] TXeleChannelType

FHFIR FIREX
1 FPGARE{4HEIE
2 BitEE

[MIX2E8Y] TXeleGateWayType

FHIFIR FIREX

1 R EREF RN ZFE
2 R EERRSTE

3 R Z AR &

4 AT EREF RN B FE
VAN
==

5 IR FTERRTI D B


af://n4212
af://n4220
af://n4234
af://n4251
af://n4262

FHFIR

21
22
23
24
25
26
27

28

FIRENX

R ATEIE W 2 e
RRZFTTIE
ERFRNEREFE
LR EISEFa
LRSS &
ERATERIETES
LR RSB E
ERATEEREFE
LRI ZFE
LT

[R5 2B TXeleGateWayStatus

FHFIR
1

2

FIREX
RIFIR
TR
FF

e

i

M
i

1
48

[RI3EAEZC 28] TXeleInOutMode

FHFIR
1

2

FIREX
LZIVESL i)

ARIEPIES

[EIIGEEITE B! TXelelnvestorFlag

FHFIR
1

2

FIREX
BEREE

TAIREE


af://n4312
af://n4338
af://n4349

[AREXPESRBI] TXeleStockLevel

FHRFIR FIREN
o E#

T ML ER
2 BRI

[%13750] TXelelssueType

FHFIR FIRENX
1 BeAREClR
2 1gR

3 e
4 FiiREA
5 Bl

[IEHFZEBULE3] TxeleSecuritiesSubType

SFHLFIR FIRENX

1 ERAR

2 BINVARAREE

3 FH B

4 ElfiR (Etth751R)
> el R

6 NE)R

7 BIE:S0S

8 FASHR

9 B SARFASHR
10 ISR ERR IR
1 FR=E

12 AR>S
13 RHIABREEETF
14 FETHIZRERETF

15 SIEETF


af://n4360
af://n4374
af://n4394

FHFIR FIRENX

16 ALASEHRSSETF
17 IMERFETF
18 HEHEETF
19 RTRETF
20 ALAFETF
21 FRHEALIETF
22 FRELOF
23 PRFES
24 HiAEE
25 XEEES
26 RAOIE
27 MBRHAI
28 ETFEAR
29 ek
30 ISR ENEHAR
31 B3N TR
32 FERFEEIE
33 BIARTAHEEIE
34 HitigitEE
35 TERAJ AR
36 FESRATIRISCHERSSETF
37 RleIR
38 RIOMRFEEIE
39 EHiES
40 ToK5

FAQ

o [[ERH1] AFR8MKPESStIE— IS, 10MKSHAE101MSR |, X10MKFESFEE—
CPU (i#i8 ) £, BEFEHARAICPU (HFE) ?


af://n4519

% TR — N CPUBRILASFZ/NCPU, —NCPU (IH#FE ) ATLAMEZMAPI, BANAPIRBEANE—
MKF , BI—CPU (#12 ) TJLSPES IS, WRFESLAZERATTLCIESNAPISLS , &
NS EBARRYTS & SubClientindex&5

(2] ABPRIHEFEISERLZATS ?

% FHRE TR LRET2MES | BEPHEER2PAPIERNARRES | AT
APIEIRTIERERMES.

[[E&&3] #onRtnOrderERFERH , RXFBFTREID ( OrderExchangelD ) EAF~SLEFENE
BENERZARRARS ?
% an.

[[9RR4] EASCHApIRTLLEEINRE ( FHEE ) ?
% BRIApIEILSHFEERIEESD., 186, SMIERERE | IRARE THEENER , BT
FHzR.

HE—  EEPOEENT | XEARFINEIApINRZIERIE  IRAFEHTEQRTES
EERETY , TR,

HRT  EENEESE R EEINGE | XINEMpIREEESEE | A TEORE T8
EMRXERIEICRHITEIRE.

HREREMNERSKEILA TN AIEEREL

onFrontManagerQueryDisconnected(int nReason) X3 R &R EREHTE
onFrontQueryDisconnected(int nReason)XJ MBS EERRE
onFrontTradeDisconnected(int nReason) X RIAE &R B HEEHTE

FRARELINERER , ATLAEKEIL EEE—MEnERRERE |, SoABE HreqUserLogouti®
O, &5 EBREAESFreqUserLoginiZOKEFHEIE,

([a@&5]) apiEEfcE/ L MURL ?

% : GNERECE T ManagerURL , MEABURLEJLAERAELE , FAmanagerSIREIEAMBURL , {B240
REETHMURL , NEENURLUEERRS.

(i=ERf6] PRLACE RN ARSI ?

% MREEEEERBEERDFRESHF , BPEIRSEIWARESTT | IRKFFPERIDHEIF
Y, NFREBASFIRE.

[[aR27] FpgaRspRVAVIRITHIREMA ?
% BHEERARKEIKAEMT RER , BERNRRZEFAETEE M T RAERR |, i<
BEAIMIRFRERIX LR | BitRER st aRE. MREEAE , Wl BEEFRIR
FOREERBTIR,

[(a@&8] SuperLogfIFiaaf/ iR AL EHRIEREND ?
% 2.

[[8)&R9] CreateRtnOrderByRtnTradeEF{+4 MY ?
& XNSHFIEESSHEERS  EATIHEMNSEmASE. NRIESHEIFTIF , EmaEHR
BERIERT , SRR —EFRIRIRERENR , BapihlRABEX 4TI SEL , B8,

[[2#10] RecvSendDetachS¥BHAMER , afafER ?
Z  NMRXNMSHEET 1. 8%, RKEpNEIRERMIRELET REEFECHRE
2T . BPACPUCoreXNMESHE—MLZEEM I LARER-1 . REE4EEF B CiiRELE
B, FEEFPEHCHE. BR , IREMESELF , (NERMMN-<HE AR AR -E AR AR
RS  SANNBEETY. EEETE | apiARRBEZEONEIEINT , XEEFENS ,



ERERNEEET RXZIM-RRIRTE , MEREASEN. BT T RBEZFSERL.
[{E)8811] AllSuperviselnfofISuperviseExtralnfof+AX3l ?
% BIEUNREET  ERMBEPRIE , apflilEEaMUHITENEREEEFIIEEER . BE
HEFT T ARIIPFIIPORTHHFER | IEESTIE RIS o THETEE.
[iERH12] BFRIRES5086EIREHAEEEIR ?

% : 55086A9RFEXI RS ERApi supervise information check fail , BRERap{EmziEalnE
EEAFERZMER, HESMUATERMMITRE TR , LIP, MAC, HD, PCN, CPU , i3
EEEEAATHLALTEAT (EINA) WESSIAALEEEELR , FAAFER , &l
ZiRsE | BRBEFIFENEREEREL.



	简介
	API简介
	Xele-Trade-Securities简介

	修改历史
	接口命名及通知响应
	接口说明
	请求接口参数说明
	响应接口参数说明

	通知响应
	标准通知响应
	错误通知响应


	API运行模式
	初始化连接阶段
	初始化阶段
	功能调用

	API 配置文件
	API 连接方式
	API的配置文件
	网络配置
	Api参数配置
	登录配置

	TraderAPI用户操作流程
	API连接方式
	软件报单通道和硬件报单通道
	登录
	登录流程
	登录时序图
	柜台SOFT、FPGA说明
	多点登录

	查询
	报单
	撤单

	TradeAPI开发示例

	柜台系统其他重要说明
	心跳机制
	CoreDump
	流水重构（期权独有）
	系统支持巨页分配

	Trader-API接口参考说明
	系统相关
	API类接口
	createTraderApi方法
	getVersion 方法
	setApiLogPath方法
	setApiSuperLog方法
	join方法
	release 方法
	registerSpi方法
	reqLogin 方法
	reqLoginEx方法
	reqUpdatePwd 方法
	reqLogout 方法
	commonFunc 方法

	SPI类接口
	onFrontManagerQueryConnect方法
	onFrontQueryConnect方法
	onFrontTradeConnect方法
	onRspLoginManager方法
	onRspLogin 方法
	onRspInitTrader方法
	onRspUpdatePwd 方法
	onRspLogoutManager方法
	onRspLogout 方法
	onFrontManagerQueryDisconnected方法
	onFrontQueryDisconnected 方法
	onFrontTradeDisconnected 方法
	onRspCommonFunc方法
	onApiMsg 方法


	证券、期权共用
	API类接口
	reqInsertOrder 方法
	reqInsertBatchOrder方法
	reqCancelOrder 方法
	reqQryOrder 方法
	reqQryTrade 方法
	reqBTFundTransfer方法
	reqQryBTFundTransferRecord方法
	reqInFund方法
	reqOutFund方法
	reqQryInOutFundRecord 方法

	SPI类接口
	onRspInsertOrder方法
	onErrRtnInsertOrder 方法
	onRspCancelOrder 方法
	onErrRtnCancelOrder方法
	onRtnOrder 方法
	onRtnTrade 方法
	onRspQryOrder 方法
	onRspQryTrade 方法
	onRspBTFundTransfer 方法
	onRtnBTFundTransfer方法
	onRspQryBTFundTransferRecord方法
	onRspInFund 方法
	onRspOutFund方法
	onRspQryInOutFundRecord方法


	证券相关
	API类接口
	reqQryRate 方法
	reqQryCentralTradingFund方法
	reqInPosition方法
	reqOutPosition方法
	reqQryInOutPositionRecord方法
	reqInOutPosition方法
	reqQryInOutPositionDetails方法
	reqQryGateWaysRecord方法
	reqQryBtFund方法
	reqQryFund方法
	reqQryPosition方法
	reqQrySecurities 方法
	reqQryRightsAndInterests方法
	reqQryInvestorInfo方法
	reqQryPrcProgramInfo方法
	reqQryETFCreationRedemptionSecurities方法
	reqQryETFCreationRedemptionComponentSecurities方法
	reqQryExChangeGateWay方法
	reqQryQFIIOrder 方法
	reqQryQFIITrade 方法
	reqQryQFIIPosition 方法

	SPI类接口
	onRspQryRate方法
	onRspQryCentralTradingFund
	onRspInPosition方法
	onRspOutPosition方法
	onRspQryInOutPositionRecord方法
	onRspInOutPosition方法
	onRspQryInOutPositionDetails方法
	onRspQryGateWaysRecord方法
	onRspQryBtFund方法
	onRspQryFund方法
	onRspQryPosition 方法
	onRspQrySecurities 方法
	onRspQryRightsAndInterests方法
	onRspQryInvestorInfo方法
	onRspQryPrcProgramInfo方法
	onRspQryExChangeGateWay方法
	onRtnInOutPosition方法
	onRspQryETFCreationRedemptionComponentSecurities方法
	onRspQryETFCreationRedemptionSecurities方法
	onRtnExChangeGateWay方法
	onRspQryQFIIOrder 方法
	onRspQryQFIITrade 方法
	onRspQryQFIIPosition方法


	期权相关
	API类接口
	getRebuildFlag方法
	reqInsertCombOrder 方法
	reqInsertExercise方法
	reqCancelExercise 方法
	reqInsertExerciseComb 方法
	reqCancelExerciseComb 方法
	reqQryOptionPosition方法
	reqQryOptionFund 方法
	reqQryOptionSecurities方法
	reqQryOptionRate方法
	reqQryOptionCombPosition 方法
	reqOTU方法
	reqOTT方法（暂不支持）
	reqCancelOTT（暂不支持）
	reqInsertOQO方法（暂不支持）
	reqCancelOQO（暂不支持）
	reqOMR方法（暂不支持）

	SPI类接口
	onRspRebuildFinish方法
	onRspInsertCombOrder 方法
	onErrRtnInsertCombOrder 方法
	onRtnCombOrder方法
	onRtnCombTrade方法
	onRspInsertExercise方法
	onErrRtnInsertExercise
	onRspCancelExercise方法
	onErrRtnCancelExercise方法
	onRtnExerciseOrder方法
	onRspInsertExerciseComb方法
	onErrRtnInsertExerciseComb方法
	onRspCancelExerciseComb方法
	onErrRtnCancelExerciseComb方法
	onRtnExerciseCombOrder方法
	onRspQryOptionPosition方法
	onRspQryOptionFund方法
	onRspQryOptionSecurities方法
	onRspQryOptionRate 方法
	onRspQryOptionCombPosition 方法
	onRtnCapitalTransferDetails 方法
	onRspQryOrderFlow 方法（暂不支持）
	onRspOTU 方法
	onRtnOTU方法
	onErrRtnOTU 方法
	onRspOTT方法（暂不支持）
	onRtnOTT 方法（暂不支持）
	onErrRtnOTT方法（暂不支持）
	onRspCancelOTT方法（暂不支持）
	onErrRtnCancelOTT方法（暂不支持）
	onRspInsertOQO方法（暂不支持）
	onRtnInsertOQO方法（暂不支持）
	onErrRtnInsertOQO方法（暂不支持）
	onRspCancelOQO 方法（暂不支持）
	onErrRtnCancelOQO方法（暂不支持）
	onRspOMR 方法（暂不支持）
	onRtnOMR 方法（暂不支持）


	其他

	Trader-API中各线程作用说明
	心跳处理线程
	API核柜台查询链路处理回报线程
	API和manager链路处理回报线程
	API交易链路发送和接收数据线程
	API交易链路处理交易回调线程
	LOG日志线程

	字段类型
	附录
	附录A 错误代码表
	附录B 数据字典
	[Fair协议号类型]
	[流水重构报文标记类型] TXeleRecoveryFlagType
	[报单消息编号类型] TXeleMessageIDType
	[流类型] TXeleSeqSeriesType
	[订单类型类型] TXeleOrderTypeType
	[交易所交易前置描述符类型] TXeleMarketType
	[委托方式类型] TXeleOperwayType
	[交易方向类型] TXeleDirectionType
	[出入金调拨方向类型] TXeleTransferDirectionType
	[时间条件类型] TXeleTimeConditionType
	[合约类型] TXeleSecuritiesType
	[报单状态类型] TXeleOrderStatusType
	[流水重构类型] TXeleFlowRebuildType
	[币种类型] TXeleCurrencyType
	[开平标志类型]TXeleOffsetFlagType
	[备兑标志类型] TXeleCoveredFlagType
	[组合申报类型] TXeleCombOrderType
	[策略组合类型] TXeleStrategyCombType
	[合约方向类型] TXeleLegSideType
	[市场代码类型] TXeleMarketIDType
	[报单模式类型] TXeleOrderMode
	[订单所有类型] TXeleTradeOwnerType
	[委托类型] TXeleEntrustTypeType
	[收费方式类型] TXeleChargingTypeType
	[排序类型] TXeleSortType
	[批量报单类型]TXeleBatchType
	[查询订单状态位图类型] TxeleQryStatusType
	[报单来源类型] TXeleOrderSourceType
	[通用接口命令号] TXeleCommandNum
	[程序化风控类别] TXelePrcProgramType
	[持仓划拨方向类别] TXeleInOutDirectionType
	[报单通道类型] TXeleChannelType
	[网关类型] TXeleGateWayType
	[网关状态类型] TXeleGateWayStatus
	[划拨模式类型] TXeleInOutMode
	[专业投资者标志类型] TXeleInvestorFlag
	[股票风险级别] TXeleStockLevel
	[发行方式] TXeleIssueType
	[证券子类别代码] TxeleSecuritiesSubType

	FAQ


