=M1y

APIiE7Y

XeleSecuritiesTraderAPIFHF5Xele-Trade-SecuritiesiH{TE(S. 1BITAPI , IF&E 0L A B Z0T
(SSE) . WYIZRZZFR ( SZSE ) BERZIES | ISREHENAESMNRZRESENR.

ZSERRER Z 5 StXele-Trade-SecuritiesHUR BB ERFM , CRHUAPIIEEREERRA. R

REBFTARZEFiHER(Client Program)fUEBREER. AR RIERTIREIZZRFHIZZZAPI,

Xele-Trade-Securitiesi&Ef

Xele-Trade-Securities 2 RSSCHIETFPGA, MY RINERZ RS , AT RIZHIFPGASERE

WAL , RN RIBAEE  REREERNETEE. 2. PESRALTRIE. EE&XT

ARl B L B S TIEN SRR B R AR,

Xele-Monitor-Securities2Xele-Trade-SecuritiesHIE R Al ML 3T B 22 i,

XeleSecuritiesTraderAPIE—ANET C++AGKTE , MBI IR R AR A R S B 51

ab
BEo

XeleSecuritiesTraderAPIZ3EES : Linux,

RIS RIRSZ A XeleSecuritiesTraderAPI-ARAE tezdnds , BESRSHNT

Xk

include/

include/
include/

lib/

demo/example_stock/

demo/example_stock/

demo/example_stock/
config

Debug/lib

docs

X4

XeleSecuritiesTraderApi.h

XeleSecuritiesUserApiStruct.h

XeleSecuritiesUserApiData.h
libXeleSecuritiesAPl.so

config_file_process

demo_main.cpp

api_config.txt
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WRAMELT

APISZFHEIER. BXER (BREFRE. MANKVKER. B8
ERESELRVKER. REEEHRKER. RERRKKER
%) B(E

SHFOBEAE,

APISZ#EManager (S8 OTEE
FrimanagerEE O AYEEIRS
FBEE ( LR, RRBKRE.
B AREIEOR—2R

(&K CxeleRtnOrderFieldZ5Ha{A

E3ZHIY ) BUSEIRAD S

1EMIAPIfapi_config.txtER & S {4

FrifreqloginEXEOFREEAF . BTEASREE N R
&R

RPN EIRESIAPETIER T D RE
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PEEREEEN , EEEREPERAER

AN AN E A1 2 HERREERAYdemo |, 1£
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apife B X HEBcE S EuNEE T

apisk MHHERIEREN

apisk3Z{#Operway; FFEH
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API f
BH 1:5 H”'ﬁ RRA(ELT
*x
01/20/2025 3.2 3.2  XiHEATcpDirectRRSLILE R IME
2/7/2025 3.2 32  EHRSZAEIRS

02/07/2025 3.2 3.2  E#ERIUserLocal D=ERHIER

3/19/2024 3.2 32 EoEFmsiFe rERIER

4/1/2025 3.2 32 ENNEmRZMIEEEREO
4/7/2025 3.2 3.2 BRI YIS EIAETFRIEE R =R

1IN RS A EAYEIRIE55115
12/5/2025 3.2 3.2
TR EIR AT A

15/5/2025 3.2 3.2 EEIEQFIESHITEIANRIE
17/6/2025 3.2 32 iRkE. BEREKREREEANAMEINEES T BER

WFRREEFRNETHIESER . BSEHESFFR

6/8/2025 3.2 3.2
FOEANEMESETHEFR
28/8/2025 3.2 3.2 {BERFIETXeleTransferTypettatisn g
A +
¥ dn 22 RiE NN R
¥EOi%AB
/// /i8R

int XeleSecuritiesTraderApi::regxxx(
CxeleRegxxxXField &inputField,
int nRequestID)

/// /R

void XeleSecuritiesTraderSpi::onRspXXX(
cXelexxXField *pInputField,
CcXeleRspInfo *pRspInfo,

int nRequestID,

bool bIsLast)

SRIBArE S RFAXEOBEREAregXXX , MARZLAONRSpXXXEKanE, ZENBFAPIRregXXXEK#E
#RRJINRequestiDAYIESK , FEonRspXXXHLMEIERIAINRequestI DAJIESK,

imRIEOSERA

EORFR : regXXX

e inputField : iESRAISEEEIREET
e nRequestiD : HEFPEEBIVEKRIFR , SHLNKE

Wi Rz$% 1 S 8535488


af://n227
af://n228
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af://n238

EOB/FR : onRspXXX

* pRspField: MR AR ISEEEIAAIEET

e pRspinfo : RspinfoR~EERE, , S BErrorlDFIErrorMsgRIRIZRIERAVIAZS

e nRequestID : MIREKAIID , FRICIEIIRSCFONNHR S Z [BIRIRT R F

e bislast : IRIFKRIDEENMRSTEE , BI—REIRIRIF , iZIAEEREETRESEZIRBRA | ik
RE/g— XA ( bisLastITRUEFRRR&RE—XAR , AFALSEFRRARRE—XIEA )

B R

void XeleSecuritiesTradersSpi::onRtnxxX(CxelexxxField *pInputField, int
nRequestID, bool bIsLast);

/// /8%

void XeleSecuritiesTradersSpi::onErrRtnXxX(CxXelexxxField *pInputField,
CcxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

EEOMERILAONRNXXX, onErrRINXXXRARRE, TE/MBIXFFMEEIELL,
R A M R
EOR/FR © onRtnXXX

e pinputField : HEZATEAEELGREISET
* nRequestID : tRICIERIRICFANANAR S Z [BAIRTRKFR
e bisLast : IWRIERIDERENNTEEE , BI—REIRHRSF |, iZIaEERE P seiZIXEA | iR
REF—XEA ( blsLast ATRUEARRZ&E—XIEA , AFALSEARARERE—XIER )
sERIE AN IR R
EORFR : onErrRtnXXX

e pinputField : {ENZATEAEELGREISET

e pRspinfo : FEIRFBFEIRER

* nRequestID : FRCERRIAINE RS Z [ARIXI R K FR

* bislast : IWXIERIDERENA TSR , BI—REINIRSF |, ZIENEERE e EZXEA | x
REF—XVEA ( bisLastATRUEARARRE XA , AFALSEtRRARRE—IXIEMR )

APILE{TEL
L& B

BFIHEFIIE AR RANIZEEED S92 MER
o FAIERENER
o THREVEFAMER
IRlERiER
TEADIRUBNER | Xele-Trade-Securities3 53 RFHIEFUSTAIN T

e CreateTraderApi(): $RKEXA] FHRYAPIRSSIgET
e RegisterSpi(): ;XA E B XeleSecuritiesTraderSpif BB FEIT S AL

TEE
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XeleSecuritiesTraderApit@tHIER D ORI AR E SRV TL&ER S | (BRI —Em
tee. BARIFEELREEOSE AP R,

PIRHRBIREZAT (FRZFIES main.cpp”)

/%

* api MG AL =20

* 1. OUEE—ANMEIEER IS, %Kik EXeleSecuritiesTraderspi, FSREG ERME & i[RI 3
* 2. WHlcreateTradeApi® i, QI —/MERITGR, %065 H KR EHE 6 RS ETER

* 3. Y registerspifl, B EHRENCENT GAL 3G R A G

* api SREGERER R A 77 2

* 1. WHreqLogintZ, LARECIEEE. TEW . B B0 DL ARYEY 1)1 R g5 BT .

* Hoep, W E SO A apd TSI I E, EdSapi iR X CBUEE P OEBEE IR EE
W&, PR RIXHE TR EHAEES KR SERERR, BFE%a) .

* apigitZ. OB E. socketZALERE. 2 AL, iy B4

* %:

* 1) fZMonRspLoginManagert[Fif, JFFEHRHIREER, RUELEMA RV H O PR ERR
* 2) PEllonRspLogingf[alif, HE%ARREER, RUALEIAE LRHE & 1R

* 3) fzHonRspInitTradertFliA, JfHEA RN SN, RUIAFIHAG RHME 6 104, HeraspR
-y

auto* pUserSpi = new DemOSpi();

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

PRINT_INFO("can not create API");

exit(0);
}

pUserApi->registerSpi(pUserSpi);

ThgeiRE

EVREERMNE , ERIREFTLUIRRARER. &if. KBEAPEKSGE , Wreqlogin,
reqinsertOrder% , ERHRAEIERELAMNEHRIER.

TEEW

==AP| {5KANIREHESERspInfo , ErrorlDI0FRRIEHE , EfthRER | FEMERIRISIEEENRAR
RRAE%R==

API BeE ¥
R

FeE S BT E T IManagerURLFIQueryURL, ManagerURLFIQueryURLEE/DEEIET— ,
IHEEManagerURLFERFR/ MBI managertBIERIER RS , RIESQueryURLFEFREIFESR
%, HRFERAIEVFLTEN , FERESHERERRNANEEKREERE. EERFRAapild
ENERIRTREXY , EEWEEERAIES.2.518 (8iF) 25, B, EEESBRTRE Y
NRFEME XN EENE BB E PN SHENT , S igEEiE &
REFBOABEARE , WENTFEREEE.

APl EER
BIManager ( B ) iEEEES ( AREERTOMESAYERIERER )
BLAEId Ec & api_config.txt3Z{4 , BcEManagerfyittit ( URLECEIN ) REMARXAE. FHU FX
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APIRYECESZ I
HBIAPIRapi_config txtEe BB S =5

o WEEE
o ApiZHECE
o BREE

LSt E

B APIS4 MR ECE
o 3.0XEISTER bt
3.0RIEEPIOMEE |, FRK—AIEtcpy/ABibiEOS

1 : tep://192.168.4.216:50002;tcp://192.168.4.216:50003;tcp://192.168.4.216:50004
B2 : tep://192.168.4.216:50002
ApiFBSRIEEEEPIORISEL , JLIEES 'managerS34 £k
EE4NLA500028¢E 62000IXF N SERE | Rz R &AM R EE Okt
SERE :
ManagerURL=tcp://192.168.2.37:50003
o XRIERbEIREE L
# XRMEEEAERIERE I | AR ISR tcp /At in S

# WSEONT | (EREEPOERIADEAIIL | WSHOIGAMIURT | (ERAECEAYE. Mk, imORSY
B, BEEBIVINT

#7451 © tcp://192.168.4.67:30000

#73~802 : tcp://192.168.4.67:30000;tcp://192.168.4.68:30000

# S ETEEEMNL | RRDE , SEESERAMSIAERSIES
# Api B EIE S RIIERTEES

# HERELE T ManagerURLFIQueryURLEIIE R , ApiiEiEmanagermith EA BT fRiE
IEEATEAMNN
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# IOEREQFIESRT , REEREZUrl , ManagerURLFTradeURLECE AZEIE]

# HEITECE 7 ManagerURLFIQueryURLAIIER T |, ApiEiEmanager Iz B2 AR &I ERIE
EIEE BRI

SERE :
QueryURL=

o RRHRERHERESI L
SRHREE ISR | ERR—AUEtcp: /Al iR 1S
WSHRAERETIHRORGIERL TARERE | Az, EERNUTRA
M5 : tcp://10.128.123.209:30005

HE G RREA S BRI B Atcp://10.128.123.209:30005 , B FEMRS , EEISZMIEIRET
tcp://192.168.0.100:33333

IR, & TradeURLEEHA : TradeURL=tcp://192.168.0.100:33333 ; {ISHSBIFIERAEEIT
FNERPH],

SEME :
TradeURL=

EMBECE S , ManagerURLFIQueryURLEKWRELBEEPH— , UHETULERE , FITHIES
B, MBRSIEHEESE , NEFESHERADEANINAE. BrEEE N T HEAPITEI N
X TERGE |, ¥ A S ST R EREA,

ApiZ#ifitE

Apl Parameter

o SHIAPIZIFHESIRSE

HEIAPISTHHERIRA |, BUASTIF—RIES (25RLUTRA ) | [EEURIERASZ BIESEIASIFR
A, HDependentCounterVersion=183335—RAEE ( 2.5RLAThRA )

LEEEHAPISHFART | IBHIA SR RHESHRA

BEREEMA , EEXFEN , TSN AERERIESR T EARHES KRR
HEEFREI_RIES (3.0RLALRAE) 5, SEFEEEHI92 ( DependentCounterVersion=2 )
SERE

DependentCountervVersion=2
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B S S S s
R ApL Parameter

SIGSEGVANSIGABRT F -

o LHECE
ApiSXRMES LR , ILSETEATK | AEHITIEN
T =6FRFApISIEGIEE6sHIT IR OB E
BANECE ( TTHFIRIER | TFEEN )
HeartBeatInterval=6
o LBHERIFIEIREL
ApiSRHES DBHERTAIEIREL | ILBHTEHRFK , AEHTIEN

T - =3FTApISEEEBT =R OBRIKE] (ApiBE 3RIEIRE OB | SEESEBT =R
ZlApilhBE ) |, BUAIETCPITHE , FEEFEFFIREUR

BOANECE : ( TTRIABIR . TTHIE )

HeartBeatTimeoutCnt=3



IOBEHUERRER |, RO BkTLE
o ApitREa§EIEwarmHAxX
ApitzERfEREwarmFTXK , BUAFTHF | KL SRS | 1SS IRARET s aF=4RIED

IS E TSN L ERSRIS RSB IRE S |, EMN R EERR , SIEINN-REIELEESD | &
WERsfc+

A =1 RIEOAFTF | =03RKH)
orderwarm=1

o ApifRBRZIEHEZT
ApifR BREHREAEFTEXL , EECBESEAET , BETHITIRIZIRE
B
\=-1,- 1R THBZIRE
\=8,9FRTAPIR B RIXLARIERCpUZLS | | IREEIREAZFEE Cpui 9L
BOANBCE : (BOARSFZ )
CpuCore=-1,-1

o ApiERUHTRRRESERIAEMT RRERER
ApIBEFRIM T R e SR EKEM T mRERER |, BUAEIL
I SEHOS SRR T RAIAPIARERL
Al:
\=0FRRENAKA , =1F=7$TF
SoftRspRcv=0

o ApiEREMHTRRESEIEMT RHERIER
I SHXSERIRMT RAYAPIAERL
~fl:
\=0FRRKIF , =1 RN FTF, BIAFTH
(REBD B SHFECENAIDIE
FpgaRspRcv=1

o ApiElRiEIsocket EFAEIFIC
\=0Z7"IFfEZEsocket , IZEHT , cpua RS | AFEERIRIR
\=1F/R~PEZEsocket , ZEX T , cpumAZRE , FEENRS
SERE :
SocketBlockFlag=0

o ApiRBREEEEPL (BRIAMNARFN)
\=0RTREE

\=1RTEE



%A IEBERT  WSHEHEN , ERFFHFER  FEREREEPD , WHTIEK
BANECE - ( TTRIABR , TEER)
IsJustConnectManager=0
o BFEIREERR
PEIESER  BEE—MFRHEER , BT RRAF LREEFRS
PcPrefix=
o BERIRRE
AL S ERIEEFFHLANES | Apihfl3RSIGSEGVHISIGABRTIMES | ZXMFRT , ApifabiE(E

=S,
\=0RTHIRRE
\=1RNBIRRE
BIARE 1 | R RAPINEMHASE.
SERE
capturesignal=1

o BEXITLIERS
\=0FRTIFLIERE
\=1RTEERE

SEAEERRE— P apisEHI BB ARXISLOINNBET RIS | apiREMRIEIREZARNIERER | SRS
EOMRMEERE.

HiER £ REERIEE— P apiNRASLIZEANERON TS UL RS , BoORFEROTERR
ToARER 2 M,

BiREORL TR,
FIAEEO | TRAISEIEL R,
SEME :

Threadsafe=0



EwApig D .

ol

# A
#
#
#
# =l
#
# b
# 3
#
C

R R W R R H R

endDetach=0

el
1]
s}

o ApiiEfTiEz{
\=0FTEHEEL , FZET , EZET | apiRFHEFRSARERE | BIHRBIERSZEIR
e
\=1RTEUREEL  FEZENT | apieGARERE , BHRENERSBIRET
BANADIBITESMRRINT | IRBEHREK | FREHTIEN
BN TSN  FEERAD
BANECE - ( TTRIRBIR , THIEN )
ApiMode=1
o FHBEITED

1¥*HﬂﬂEﬂApl BE (FHEESEEBKTRANE. WAEONRHEURMENAPIHE | JHFEN
:|_,\/ \EZ‘%E’JA[M E o) 4 F \EF“«Z‘REIJAW E I A%ZHHAW réEﬁb

\=0FRTAFFAHTED
\=1RRIFHFTED
L BEENAKA]
TR FARIApI B ESRBAPINERE | EIERIREE BT IS
SuperLog=0
BANECE . ( TTRIARBIR  THIEN )
SuperLog=0
o EBEArtnTradeiRXiEiErtnOrderiz3

IZEHFER , BAERIMERRASHERE BTN SELTXANRTS | XIEEARER
rtnTradedRSZATSCHEEtnOrderiR3Z , ApilmfEWErtnTradeiR AT STEAPilHITIEtnOrder iR 3HITHE
%

\=0F7~KH]



\=1RTFHE
S EEAKIF]

IR SRS SXApIBIMRETERN | FESHRTIREGNSEIRERT , 2SHApiln
KB BRIt OrderiRX , AIRERXEFEFEH

FONECE © ( TRIAER , TTHIEN)
CreateRtnorderByRtnTrade=0
o ApilIRZERERERT
SHOTIERT | apifREESE | AR ERRBSROMAENEESERBIN-FREES

ESEFERT , BEMreqinsertOrder, reqCancelOrderiEMILFELRZ , BIMECPpUCoreSEMIEE
AT EROIRERESMZ | XHFREREapiz{TESMEERXT

SEFFERT , OrderWarm, ApiModel AR CpuCorefJ&—PMEETRK
S HEREN

5

\=0FTKA , =1RTHE ; BIAKAF

BONBCE : (TTRIAIBR , TTHIEN)

RecvSendbetach=1

o (EFTcpDirecthliE

EREENIMERERAREsocketiEH

RecvSendDetachBe& /910 , HSEIAER
{EFRNESXRIEEIATcpDirecthR A

BUANBCENZ , AIFRERTcpDirectiARINE |, AIECEZ ZHEEAYS M -REZR

SolarfareTradeEthName=

ERAcE
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B
HHEEEEEE Login configurations #EEHEsssss

# FEERTHEMERE, PEESEERIFERELN, ERAEFERIFEEEL), EBilESFERIXEERESE
AppID=

FAKERFEE, BER, LZEMREESFAER TR, THEMER
=0T R THEITHAKES

1R R REBTEERKER;

=2F5 R THRIIRKER;

=S3FESESMBOCRAKEMS;

lowRebuildFlag=0

# R FRELEFE
# ZEHREZSRAIABREFREEES, EEHEHFEM(ESH AFERESFSFENEFITE)
OperWay=1

# ERFESEE, BERSREE(ESHESAEREFEANSEEE), EhEFFirimE
PcPrefix=

# EdvEid, EFTETESER
BusinessCode=

# LEEEHZ SETHFEEE =TEHZHEE 1=83hEZE
ButoRelLogin=0

# HIEERETREMAXEERL, KEIHEEFHRSBMER
# =0 FRE, =13iKE, IR0
AutoReloginRspSwitch=0

# E—inEFnanagerin FiEELWETEE —EE S Emnanager
# =0 F&—EiZEEmnanager, EEIZ Emanager3®rr EEHE

# =1 &—EHEFiEE I Enanager, EIFRhEFHRE
LoopRepeatConnect=0

#ETHBEFREEETHEFFSAEENE
#apiZFtmangerfiE & FUEHEE T FIiEEI MK A AL E 8 T
# =0 ExmKH

# =1 E=ITF

# BRI

#RE S FEEETF, FEIHEE

openEncryption=0

#AFEE

#EE; Si#iT a8

#E AT FRFECE A MIPAIIP, Fim OIS 9IPORT
#FlinSuperviseExtralnfo=IIP=127.0.0.1;IPORT=50318
#EEFEMENREIEES, IPAIPORTE 2 FEEAITPFIPORT
#IIP=127.0.0.1;IPORT=503182E=IP0ORT=50318;IIP=127.0.0. 1 &4T
#FEBITFERKEAISM

#NE S FRE SRR, [EERTEREA

SuperviseExtralnfo=

#ATAF2EE, XeleSecuritiesTraderApi.h3k G E
#Erle [El . so A BIRE A E T AL it A A S ILED
HESETEZFEIEEBEFE TEMEEIE, AT
#HEELEMEER, FRVIEART

#fHf0 TraderApiPath=/home/xele/api/
ApiIncludePath=

#FEIEE 5 ,PcPrefix, APPID, SuperviseExtralnfoff BmWgA 44T
PEFESHEENFEELREGE  WEET AL, EEEEEEsERE
FE R TFFRDRMET , AZFEFERAERT, AT
#HESFIV)ZFIRE2SS, EEHTNFERFEEHMNMESET R
#UHomE LR, EREEREL

Al1Superviselnfo=

o RBEHRNHBRTRRIRE
SERE | BUANT , HRZEFES)
AppID=
o FUKEIGIRE (FNIKEN (HIRE ) )
TUKEMIIRE |, BIRER , EXFIRRIEEMERZFER , TRiEN




\=0FRRAB TIHRVKEN
\=1RRRHTESIKE;
\=2FR R R TR SOV ES;
\=3FRTREMURSRKE;
SERE !
FlowRebui1dF1ag=0

o ERHAREFREFIE FEDER)
ZERBPEESIREFKRITES | IREREFEN
SERE -
Operway=1

o IERURREFREFNE FSINSEES)
RBERBHEIFPESE , TLURBEATHEREXNEEN , PEIESFERGARR
SERE !
PcPrefix=zX_FPGA

EWERKES ( RIFENE , B LInEHE )

RERRHEIFERESR , JLURENT , BRETHELE EHIEIEREENSEREN
SERE -
BusinessCode=12345

* APIBHEETE
APISEIES BRNEIEINEE
\=0FrapiFREENESABHMEE
\=1FxKRapiFEMNEEBNEE
SERE :
AutoRelLogin=0

o APIEHHEEIABREROHEXERFFX
BEMEERREMARXEERL  KEBNEERILSEHEN
\=0 FNRE] , =11%ME], FKIAA0
SERE !
AutoReLoginRspSwitch=0

* APIFE—iRiEEmanager kW rlLl—EEHE R manager
FEREZRmanagerlIRERAMERTE—BHESEZmanager
\=0 Fe—HEi&EEmManager , EEFEEmanager3fbZ 4R
\=1 2—EfEMIEEZEEmanager , BRI FHERHIE
FRIAJ90s



SERE
LoopRepeatConnect=0

o EEIAMEZEESR
apiERmangeritfEGRIRHRE R RERIKFFIZBEE X
B
\=0FR"KH , =1FRTFE | BAKE
BB | (EFRTBIHIA
openEncryption=0

o 2MER
R ; SiHiToEl
BRISGFECELMIPAIP , flik[S/9IPORT
flgNSuperviseExtralnfo=11P=127.0.0.1;IPORT=50318
BRI | (EFRNBHRIA
SuperviseExtraInfo=

o hRAFHEIE
RRAHLS, XeleSecuritiesTraderApi.h3k T4 &
1236 2R SORAIMR A B B AIRAS PLES
BSE T REFRBYEE B R TR AR
IHEMEIIIRE, BONMEAZT
54N ApilncludePath=/home/xele/api/
ApiIncludePath=

- REREBRER
I EMES 5, PcPrefix, APPID, SuperviseExtralnfofg BN
EFERMNMESHE N EER SRR EEEEEEaERE
BRASHFR384F 7 ASHFH IR T/ BUA AT
EERIAHKE2SS | HEENEEIRSHMMES REXIFH A D 5EXIT |, EARNEHIA
BRI  (EFRNSHRIA

AllsuperviseInfo=

TraderAPIFB FPISETTE
APLEER

HENESAPLI@E ManageriE S , Ei@idapi_config txtELEMHHTEE ( BEEIFEN : API FLE
).
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1. APLlLI

BRI G

aiﬁﬁi*ﬁﬁi’tﬂ

il API

ﬁéﬁ?& &if

Manager ( () )

BT manager ( 1) )
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BEXFHFEZRER , APHRBE—HET (0-6) TR, XBEFITLIERC-6FEE— M T RER,
ODRERMHEE , 1-6TRERMEE , 7hREWebHERER

BHHEEREREPga , TKIHBIEREPgaZ BN MNRIFESR,
BRtERInitradefIRIRERZ w1 /930010 BEIEEANERGEE

PHBERERT LUK | MEARSHFAHAIRE |, EIGRBEHIEs S0RLIRN

REFEES MEHBERSR , JLIRSERIE | S 1 DRSO HEE , XA LUER
M TR NBIEREREA

(tips]
==FP{#MsoftOrder R , REEFRN S , FREFRIR , FeEEsl==
=3
BRiNE
BR3RI—HAIMNESES | IMRRE. PRI

BFREAAT | BidManagerB8BHIOERIES (HINEA T ) . BiEERXele-Trade-Securities
BE ( LIRS ) | XS RARAPHEH T H—a9E REOreqlogin,

e iE3d : iBidManagerEBHLERIES ( LRIRE. FRIRE)

AP TCP R Manager
(B0

Xele-Trade-
SecuritiesiF 5 &

EiFgIERG (SOFT)

e =

TCP

TCP
xS EIET (FPGA )

IS RIREE
a0 EER

BIZAPIapi_config txtERE 4 |, AlgEi@iEManager ( Bt ) BERIES , APIRIE
onRsploginManagerfiiManager&RMNE , ZNEESESHNURLENHMER , HRIBZURLIBIE | &
M AYXele-Trade-SecuritiestBES.

Manager&Rfg , BRIEARESTEESNEREIES(SOFT) , BiEFESINRZEIEF(FPGA),

a) ERESEASUERCNSOFNKING . APISIEEIonRspLoginliE SR IZ

b)  EEEESRZEIEFOFPGARINE , APIRIEEIonRspInitTraderAYAINAR S HEER RIS
(ER]

BRI ERBRE. RRREGFEIManager (P ) EHERHMEENAT | LIHEINERS.

BT e FEManagerfa& R Xele-Trade-SecuritiestEe , IEEMINERER FAPISKEI=MEHER :
onRspLoginManager, onRsplLogin, onRsplnitTrader
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o HAR : EIREFRES (H)
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b TCP | =msiEL (FPGA)

BN E R E
ERNFE

BT EEPOERIMEES ( EXRE. AXRE)
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;‘ EWTCPERES ‘
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: EWTCPEiRIEE
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‘ EWTCPEREE ‘
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BidManager&RIESHFE

1. APIESRManagerEE &SI TCPIEE

2. APIRIEERIEK

. EREKEManager&BMM(ER , ZMAESEERIMEIE , WEhZIIRE , WREEEFOH
BRERUR

. APIRIE L — B EFIREEHEIE , SIEEEIITCPER

. APIEIEIERSEK

. APIEIENERENORL , WRZIE N ST LA THE R IR E

. RBIER

w

N o o b~

tE&SOFT. FPGAiRA
Xele-Trade-Securities3z 5 R A EIEEIREEET /I NSOFT IR ZEEEFINFPGA),

HAEHEFC (SOFT) : FERRMHBEXIRR. &84, ZLFEHEAEE , FRIETCPEIEER ; %50
SIEERFPEZEE(ERXeleSecuritiesTraderAPISECT,

RZEFEPL (FPGA)  TEZMIFR. FERLIRIZRAERKEIREFERE,

[(FE] X TFXele-Trade-SecuritiesRXZEFKH , BRZFESFILEREIEIRESL , ARERKS
FaEHRO , REMNROEEREINE | AT LA THRER R IEK EHRER(E.
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ZERER

Xele-Trade-Securities FAZRREE, FRRE. IREINEZAIFFNMNHAPZRER , BNO-6TRER
E—MNEPAETSREREIZE1MAPISLH , IRt =RERIT LU T—RER., ZREFEUTER

o BIRFEERMING  AILAHTIRIBERANEIGHEE ;

o El@?ﬁ)ﬁuwﬁ’]?ﬁ?ﬁix VRIKLE RACTE KA IER

o RBEUERN MTIRN ERIEEZAFRIMTEER ;

o E@?ﬁ%uwﬁ% RDEWER MTANRETFF | APRISBmNEE

FFERAERG (FLRGIES : “demo_main.cpp”)

// ) XRVE B O SENE, RSO R SR, B B R TR AT B O DG R A
void onRspLoginManager(CXeleRspUserLoginManagerField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
if(pRspInfo->ErroriD == 0){
canFundTransfer = true;
PRINT_INFO("now can use manager interface");
} else{
PRINT_INFO("Togin manager error,ErrID[%d],ErrMsg[%s]",pRspInfo-
>ErrorID,pRspInfo->ErrorMsg);
}
};

[/ /SRR G S FNE, Y EE L AT A, R R F R EHE & & s L n] AR, USCRiZ E R Ep Ay
BEAT A
void onRspLogin(CXeleRspUserLoginField *pRspField, CxXeleRspInfo *pRspInfo, int
nRequestID, bool bIsLast) override{
if(pRspInfo->ErroribD == 0){
canQuery = true;
maxUserLocalID = pRspField->MaxUserLocalID;
maxuserLocalID += 1;
PRINT_INFO("now can use query interface");
} else{
PRINT_INFO("Togin counter error,ErrID[%d],ErrMsg[%s]",pRspInfo-
>ErrorID,pRspInfo->ErrorMsg);
}
};

[/ JOINAE Gy BB N, MU BN Z BRI, ARic 3CRHE G, SRR 1T 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");
} else{
PRINT_INFO("create order Tlink error,ErrID[%d],ErrMsg[%s]",pRspInfo-
>ErroriD,pRspInfo->ErrorMsg);
}
};
///mai neg b i s sk
ret = puUserApi-
>reqLogin("./api_config.txt",accountID.data(),password.data(),g_RequestID++);
if(ret){
PRINT_INFO("Togin error,ret [%d]",ret);
exit(0);
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=31
=il LIRIEE AN SN EE B R A reqQryXXXEifHE L , IMAJonRspQryXXXIFAHEAES R
EEXIEAER,

CEE]
==IIRENFHRFESNMENGER  WEERASHEFRAIES MMM , ZFETLURE
MR RblsLastFREG Atrues kA RER NRE— MR ; ==

// ISR ) N
void onRspQryPosition(CXeleRspQryStockPositionField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
PRINT_INFO("Test reqQryPosition pass");
if(pRspInfo->ErroriD == 0){
// demo i R A if) 45 SR BE H A RE &
AccountPosition accountPosition{};
accountPosition.AvailablePosition = pRspField->AvailablePosition;
accountPositionMap.insert(std: :make_pair(pRspField-
>SecuritiesID,accountPosition));
//demo test:&HMRE MR EMNELELR
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++);
3

} else{
PRINT_INFO("onRspQryPosition Error,Errmsg: %s",pRspInfo->ErrorMmsg);

e
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Xele-Apl Xele-Trade
i
i

BT BE—
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4 TE4RIE : onRspinsertOrder FiBiHEaNESs |, errorid!=0

TID_RSP_ORDER_INSERT
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— e mE—
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TID_ERR_CRDER_INSERT iE[ElonErrRtninsertOrder

- - . ———==ATIEE : RinReport HE=
™ — EIEARE , BESRATES
- 0 iE[ElonErrRtninsertOrder

- . 4—ZEFES  RinReport #HEMm
T RO = SonRtnOrder , Erilow
- TEpTES

< JTE47 1 onRinOrder ———TEE5 AR « RinReport
! TID_RTN_ORDER ~— | iTeatfsrpk=r , fiEElonRtnOrder
¢ iTEARESF : onRinTrade HiEEonRtnTrade
TID_RTN_TRADE

—— T2 : RinReport iTep 8RRk , iEElonRtnOrder

iI84%2E : onRinOrder
‘— v 0O E]|
TID_RTN_ORDER HiE[ElonRtn Trade

— VT8RRESE : onRinTrade |
TID_RTN_TRADE

BHAEE
==1AR0F , ITERIDHREITREERHAAT , FoRERJoNRINOrderHRFSE]

SECURITY_PARAM_IS_RSP_RTNORDER_BY RTNTRADE#=H] , ZECENO , AKX ; BEEANT , U
R, ERHSHURRE, -

I EERTR  IRBREEERS LA=MIZR

o REARGIRICINEA

1. FERFIER | EERFAESRERANMEonRspInsertOrderfR , HRBHESRANXIZ
QER , 28ERd ;

2. SRBFBEIRBTEIENIZSHRE R BFIXIEN |, EEeE AKX EIRER
onErrRtninsertOrderig3Z;

3. BSREMINFANR BTG | IREREMEERESZN | BERERTRIEREARER

onRtnOrderigX ;
4. BIRBMITHAR ZFE , IRERENT I | EERAE S REMRERoNRtNTrade#k
K .

o REPEESEM :
REPREEF ISR SFRAUserLocal IDFIOrderSysID,

1. [#REiEK] reqinsertOrderEZ O SERIEIINFER S !
UserLocal DEFIFECEEIRRARS , HiZFERERESIEN , eI THE , BERAILIE
HEE | HTRE ;

2. [#R=M@AE] onRsplnsertOrderiZASEMVERARTERF
UserLocal DRIEERFIREIEFHF B CEEIRARS ;
OrderSysIDRIEGRERLEMNERRBRS | ZRSEESAPHTRBNKEZ—;

3. [#RBEHR] onRtnOrderiEZSEAIEIIARFERT



OrderSysIDEIERRFEMRIIRERS ;
OrderExchangelD 2R ZFTEMANRRRS ;

4. [pk3zElHR] onRtnTradefZS4RIEIAFERH
OrderSysIDEIERRFERIIRERS ;
OrderExchangel D@ ZFTEARERS ;

ExecIDEAZZATERAINERS |
45 AR :
REIEK - BPERAAreqinsertOrdersh |, 557 BEiRESRS UserLocallD=0001 ;

IREANIR, : FEonRspinsertOrderdiREIFAF HSAIRBE RS UserLocallD=0001 , HERIREEIESE
BHIRGIRERS OrderSysID=000009 , #NERFAFFHITHIEEE(E , OrderSysIDIE(HaIIER FEBEILUH
1THEER |, {BEAUserLocal DFEMBERRY ( SE T AREEA ) , SESHEEsRATEE | BRE
=R

RERBUCES (1FERFIES demo_main.cpp”)

//demo test:ftf)E —MFEELLL
cXeleReqorderinsertField orderInsertField{};
memset (&orderinsertField,0,sizeof(CXeleReqorderinsertField));
orderInsertField.uUserLocalID = maxUserLocalID++;
memcpy (orderInsertField.SecuritiesID,pRspField-
>SecuritiesiID,strlen(pRspField->SecuritiesID));
orderInsertField.Direction = XELE_ORDER_SELL;
orderInsertField.LimitPrice = pRspField->PreSettlePrice;
orderInsertField.volume = 1000;
orderiInsertField.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->SecuritiesID].AvailablePosition -=
orderInsertField.volume;
} else{
PRINT_INFO("onRspQrySecurities Error,Errmsg: %s",pRspInfo->Errormsg);

}

/] /RN
void onRspInsertOrder(CXeleRspOrderInsertField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
/ /24 BlonRspInsertorderil B, FHIZ AR A(E B Oy WRHE Gk, IEASHa M
if(pRspInfo->Errorib == 0){
/ /ARSI T Y AT RRAS, 7 (AR 75 B AT A3
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_REPORTED;
} else{
/ /SRR R AEEr rIDA YO RIS AL, R B R A @ X RHE & 1 R A
/ /5 WS 5 A B e O s R T
J/HEE SRR R E (CXeleRspInfo) A IZ IR A 150D DL K ELAA JE K]
PRINT_INFO("onRspInsertOrder ErrMsg: %s",pRspInfo->ErrorMsg);
if(orderManagermMap.find(pRspField->0rderSysiD) != orderManagerMap.end()){
/ /RIS G, B R BURES



orderManagerMap [pRspField->0rderSysiD].OrderStatus = ODRSTAT_ERROR;

3

[/WMBHIFEE, MEAMPEGELS, KEARMKTEEEE
updateAccountInfo(pRspField->AccountID,pRspField->SecuritiesID,pRspField-
>Direction,pRspField->Volume,pRspField->LimitPrice);

canorder = false;

canQuery = false;

}
if;

// /A R B R
void onErrRtnInsertorder(CXeleRspOrderInsertField *pRspField, CXeleRspInfo

*pRspInfo, int nRequestID, bool bIsLast) override{
[/ BWOZAK R B, R AR BIE S SR, BT R
VIA BN E s S A e R R R b N DU
//HERREFEEHREE (CXeleRspInfo) WA ZIKF T HIE 1705 UL ELAKE R
PRINT_INFO("ErrRtnInserOrder ErrMsg: %s",pRspInfo->ErrorMsg);
[/ AHESE T TR SR BDIRES 7 8 E Fy B E AT b
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;

[/IRBEBIREE, MEAKFEREE, MEARMPELEFER
updateAccountInfo(pRspField->AccountID,pRspField->SecuritiesID,pRspField-
>Direction,pRspField->Volume,pRspField->LimitPrice);

canorder = false;
canQuery = false;
I
| XeleTrade | | XeleTrade | IIE!!!EII
HE—
FEER : regActionOrder ——Pp; EiTtEE Ml | errorid=0

fEESFFE © onRspActionOrder FiBidtbsMiEE , errorid!=0
T D_RSP_ORDER_ACTION

FIEER : regActionOrder ———Pp

| . mE_
& TOVLEIEE  onErRtnActionOrder | —— TOWILEIEE : RinReport EELRE | (BTGWIESE |
TID_ERR_ORDER_ACTICN iEElonErrRtnActionOrder
- = : W ——— ZESFES « RinReject HE=
R o — BIARKE , BRSBTS ,
o B iEElonErrRtnActionOrder
iTetka « onRinCrder (—— g1 RE1D : RnReport ————— i
< TID_RTN_ORDER 1 mEn

{#egrETh , iEElonRtnOrder

N EERTR  BERREEES BR=FfR.

o IHEAROIRICIEA
1. FEWMIHR | EEREFEHSRERERMBonRspCancelOrderiR Y, ZHRBIIIEERANIE

wEr , 2BHERd
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2. SHBERBEERZRIENIESE R ZFXIEN |, EeEfs KX EIRER
onErrRtnCancelOrderg3Z;
3. BRERINAEANRZTE | FERERENEHIINSEN , BERASREREEHRoNRNOrder
3 ;
o BEPRIRSEIE :

SRR ELHPRRSFERAFUserLocallD. OrigSysID, OrderSysIDOZ=NFERAEHERS).

OrigUserLocallD, OrigOrderSysID. OrigStrOrderSysIDGZ=NFERAIBENRS |, 1858258
WA {5 F)
1. [#8iEXK] reqCancelOrderiZNSERIEHIAFERS
UserLocal DEFRFECEENHSERS
OrigSysIDIEE R FHEHEERRS ( XIhonRsplnsertOrdershifyOrderSysiD ) ;

OrigUserLocal DRRHEERINAFARES . SRS HRERIUserLocalIDEREIBIERT , X
FFFPGAIBIE@ID OrigUserLocal IDIFIER , ASZRAR{4@IEEFOrigUserLocalIDIFER,

2. [#EmAZ] onRspCancelOrderfE S #MNEENIARFERH :
UserLocal DREERFIREILEEFEH S EEHSERS
OrigSysIDEEARFATHERE ( 3IhonRspinsertOrderdfJOrderSysiD ) ;
OrigUserLocal D2 F4EPRIEHERYRS ( X3 iZonRspinsertOrderdifyUserLocallD ) ;
OrderSysIDRIEERFAENNAXHENRARS

3. [HERER]
onRtnOrder : #ESEAIEIIATERH
OrderSysID : #EEAYOrderSysIDIRS
OrderExchangelD : RZZBFTERAHRERS ;

51508 :
1. 58—
REIEK . AFPTEARreqinsertOrderdr , 57 BCHIRESRS UserLocallD=0001 ;

IREANER, : fFonRspinsertOrderd&iREIFF H SRS S UserLocallD=0001 , FHiFIR[EIHE
BERINESIREARS OrderSysID=000009 ;

RiERIEK - AreqCancelOrderdr , IS5 T B SERRERSRS UserLocallD=0003 , LARIRIERAY
RS2 0rderSysID= 000009 ;

=R : fFonRspCancelOrderd |, iR[E T FAF B S E&BAYER SRS UserLocalID=0003 ;

BERGEMIIRER SRS OrderSysID=0004 ; XJMWAIFFHEIRES RS OrigSysID=000009 ;
2. /AR . (FEERREARTEREUserLocalIDFEGEIE )

IRERIEK : AFPERreqinsertOrderdh |, 5T B ERIRESRS UserLocallD=0001 ;

IREANR, : fFonRspinsertOrderd£iREIFF EH SRYRERS UserLocallD=0001 , FHiAIREIHE
BERNRSRE RS OrderSysID=000009 ;

RiERIESK - AreqCancelOrderdr , IEE T HCSEARERSRS UserLocallD=0003 , LARIRIERAY
FPAtRE OrigUserLocallD=0001 , FEOrigOrderSysID=0000 ; ( HAIZRRERBPAIIR
BRIRSHITIRE ) ;

BIERIRAY : FEonRspCancelOrderd |, iR[E Y FIF B S EEAIBERI RS UserLocallD=0003 ; &
RRLERRIHEBR R A IS OrderSysID=0004 ; XRfFEHREASRSOrigSysID=000009 ,
OrigUserLocallD=0001 ;

RERRBINES (FRRAIES demo_main.cpp” )



[/ AT IR SR, 7 O SR B AT A
memset(&actionField,0,sizeof(CXeleReqorderActionField));
actionField.UserLocalID = maxUserLocalID++;
actionField.origSysID = pRspField->0rderSysiD;

/ /i userLocal IDSEATHI TR

//actionField.OrigSysib = 0;
//actionField.origUserLocalID = pRspField->UserLocalID
memcpy (actionField.Businessunit, "Taction",8);
actionField.ownerType = XELE_OWNER_PERSONAL_TYPE;
actionField.Operway = API_OPERWAY;

PRINT_INFO("Test reqCancelorder");
pUserApi->reqCancelorder(actionField,g_RequestID++);
3
} else{
PRINT_INFO("onRspQryOrder Error,Errmsg: %s",pRspInfo->ErrorMmsg);
}
3

[/ /RN
void onRspCancelorder(CXeleRspOrderActionField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
/ /4 ElonRspCancelordery B, FRINZZMUIAE B CEp CRHE G0, IEAES b2
if(pRspInfo->ErroribD == 0){
//ARHAES T MBI R IRES, 7 (B 1L 5 R AT b B
orderManagerMap [pRspField->0rderSysiD].OrderStatus = ODRSTAT_REPORTED;
// 4R RiE I CRME & A G I RIS A S, e SR (S B adidonRtnorderd ik E], i Af
DLIEAT A5 b R RE O R0 B (5 B AT B
} else{
/ /SRR R AEEr rIDA YO RIE AL, R BIZ AR A 1 S RHE & 1 R A
/ /5 WL R R AAEAE, T B D4 B B SRS BIE S
J/HE R R E (CXeleRspInfo) A 1Z IR & A 150D DL K ELAA JE K]
PRINT_INFO("onRspCancelOorder ErrMsg: %s",pRspInfo->ErrorMmsg);
if(orderManagermMap.find(pRspField->0rderSysiD) != orderManagerMap.end()){
orderManagerMap[pRspField->0rderSysID] .OrderStatus = ODRSTAT_ERROR;
3

J/HER IR G, R IZAARERE BRI R, B RURAS B R AEATAT AR, SO TR ZEN At 44 (1) B 4
FEE Ao B AT 58
}
i

// /AR R B R
void onErrRtnCancelorder(CXeleRspOrderActionField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
[/ WOZAK RIS B, R AR A B S SR A, BT R
[/ W H A RUR A AZIE, 7T R CL48 A B S B S A iR
//HE SRR EREE (CXeleRspInfo) A IZIKRH RIS LA B AR5 R
PRINT_INFO("onErrRtnCancelorder ErrMsg: %s",pRspInfo->ErrorMsg);
[/ ARHESE T ST RCR FPIRES 7 (8 1 7 B kAT Ab 2
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;
J/ R IR S, R INZARAE BRI R, BHURAE B AR R AR AL, WA TR B A 4E 4 1)
TR AE BT 5 H
}
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TRIRRAIBTRLAEN example_stock’ RS , T RYSIEAIR , (VHRERL , (HESEER ,
B{KEN"demo_main.cpp”,

/-.‘:
*Ademoln] i IR T A el ke A ma S (=1 . anfel B ap T il SR Gy LA R TRT SR R S o M 453 4 R TSR
*demot& At T MA S RHE & IR R B B e AP I D e
*PL ERRREIEAEIR G api AT 5UR R T, JCHRML S R AL, FRER P 456 B =R BT
H AL Z 4
U RAE IS AR (TSR], BT B SR S
*/
int main(int argc,char* argv[]) {
if(argc !'= 3){
PRINT_INFO("input accountID,passWord when start demo");
PRINT_INFO("example: ./demo accountID password");
return 0;

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

init_g_param(Q);

* api VI AL =25
* 1. AR RIS, 1z FIXeleSecuritiesTraderspi, HRENCCEME & 1l
N

* 2. fifcreateTradeApificH, U —/MERIEFR, 120 G R RHE & KB ERAER K

* 3. Wfregisterspifi, B EHRECENT G AL R0 Zp

* api%ftﬁﬁ%ﬁlﬁ&ﬁ‘]ﬁfﬁ:
. WM reqLogingz 1, & ANFLECBE. TR *R%)'KF‘”‘E”u&ztitéﬁiﬁﬁ’ﬁ%fkﬁ%ﬂﬂDJ‘
FP Bic B S TT LA ap i 34T — G I B, B dRapd iiER a0 Gl it B R OB AR B0 2

)rEu, XA X BIE TR BB G RS ERERR, EEEA) .

*api g%, OBERE . socketZSTUEFR. A ML WA

* g,

* 1) #:llonRspLoginManagert[alii, FHBARE SR, R YRTHA SCRVE O I ERUR

* 2) fz0onRspLogindf[mlid, JfH AR BN, R YFTIE WRHE & i A AR

* 3) #ZonRspInitTraderd [\, JHBAHREER, R LEIHHA CEHE &R, FURsgR

*/

auto* puUserSpi = new DemoSpi();

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

PRINT_INFO("can not create API");

exit(0);
}

pUserApi->registerSpi(pUsersSpi);

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);
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//MAb st demoy T3 E M Tapd o7 AT BRI 558 Ry, SEBriz H I AT DA B 3275 [ oR A b AT 380
while (true){
if(pUserspi->canorder) {
break;

}
sleep(1);
}

/ /MR &4 H

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

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

[/ EWZFE SRS TR B S, SRR

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

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

/ /AL SR demo AR Tk 5 8 AR
/ /AR R E T RN T ik demoMim AR R s 52 8, AR LAl Az 7 20
while (true){
sleep(1);
if(!pUserspi->canFundTransfer) {
sleep(2);
break;
}
}
//FERFIBH, M release, MiFREE %%
pUserApi->release();
delete pUserspi;
printf("exit success\n");

return 0;
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HRIEEC BRI AT RIOBERZE.

o LHEERNRE
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o BHE :
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HAPIKE]onFrontQueryDisconnectedR AT , MAZRETSE , NFEEEFTIREEUR
[EE] ZOAFEEZRFFH THER

CoreDump

EREFASERHN , WZEEHRI LIEER TER—coreX ¥ ( 2— 1 HWEME , EINLERE
B) . {FAgdbkEEcoreXt , JLUERHSEFEFBIEAREENAFI/T8. ZBFPERulimit -
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FEapidi A 7 SIGNALKMEBREL , R ELESIGSEGY, SIGABRT, SIGPIPE(SS , HHSIGSEGV,
SIGABRT{ES4MERT , 4% Rcoredump3Zft , FiskiitHbacktracefS2 , SIGPIPE[ESNISH 2HE.
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AHREFRSEGEREG , SEMREDR | EFPRERSRBEIRN AR ERERRIEE. =
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FRESNtrueRF IR R D RITER.
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HEAIE) , APIAEIRIBER, FUKEMRINEE A AR TIREER, SRTHEHI TRV KENERTLIERER
HERR. FUKEMAY  ERREENEEIREESEENERAPL
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RiRszisE I

NTRERAPIRSZERIEN , FEAPIE I THHRER AP B EISERNHE. T UFERDEHRIERSFT |
ETRESINZIAPIRIRTIESURE | (BEERESHIHAPINIEEIE TSRS, THEHIR M ECcentos7. 6iRATHIE
REEAR :

{#H cat /etc/redhat-release MEINER{ERZhRA , A0F :

c/redhat-release

FTFF/etc/grub2.confXXf , W1 :
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EXHPHEENAE | EERRIGI TR

default_hugepagesz=1G hugepagesz=1G hugepages=20
Hep:

hugepages : FERIZHPEN T FHHIEMRI O EAVKAXNEAVEE. AN 0, BIFADE. REHER
FHEBHIESI AT |, iSRRI,
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onRspLogout

reqUpdatePwd

onRspUpdatePwd

:: onFrontTradeDisconnected

:onApiMsg

i reqlnsertOrder

:: reglnsertBatchOrder

:: onRsplnsertOrder

::onErrRtninsertOrder

:: reqCancelOrder

:: onRspCancelOrder

::onErrRtnCancelOrder

::onRtnOrder

:onRtnTrade

reqQryOrder
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CXeleTraderApi

CXeleTraderSpi

CXeleTraderApi

CXeleTraderSpi

:reqQryOptionRate

:: onRspQryOptionRate

::reqQryOptionCombPosition
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CXeleTraderSpi
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S ¥%x 4
ig’ ; RFE CXeleTraderApi::getSupervisionServerinfo v_g%b\;%erﬁﬁ)ﬂzjcﬁyfﬁﬁ
REFEHEX
APIZEO

createTraderApif5i&
ThRE : BUEEAPIRIR
EREURRZ

static XeleSecuritiesTraderApi *createTraderApi();

REWE : BIEAIAPIISIEET
getVersion i

THRE : SRENERIAPIRINRAER
EREURT -

static const char *getversion();

IREIE : APIWRAEEF T
setApiLogPathi%
Ige | IREBAPIEE

EREURF :

static bool setApiLogPath(const char *logPath);

S8
e logPath : W% , HERIR , IBNEEXRER , BEAIRIEREE
RENE : trueRRIRERD | falseRRIERAFE | IREEXW

BE | ERNREFIRERM , AR /logs” ; BINQIELFRNIRE , £BEA—XRA , iZIR
E=REN.

setApiSuperLoghix
IgE | RERAFRIFERAEIIE
RS

static void setApiSuperLog(int superLog);

S8

e superlog : Wk , OFRINKIANFMITED , IF0FRFFEIFAHTED


af://n1259
af://n1260
af://n1261
af://n1266
af://n1271
af://n1281

RENE :

WiBE : BAPISLAESEES | BRI |, alfERIEO SR FEE TR TED, ZREBMARATEE
S#ConfigParamshfiSuperLog ; HFIREFTE , BEESEPAISuperLogZy , ERNREIHIREXA ,
FRES#PRISuperLog&s,

CER] ==ItENARSEREND |, BATEAPIES. ==

joinjgik
IhEE : EIFEOKRBERIET
EREURT

int joinQ;

IREWE : 0, AkIh ; BB : Errno
release /5i%

IO8E : MFRROXNSRAS ABERAROXNSRA, ERZ R M REORISR

void release();

RENE : 75

registerSpifix

TOgE : IEMENERIS. iEMXeleSecuritiesTraderSpifyF2&igst , AP EIEEARIZESTIMETE X,
EREURFZ

void registersSpi(XeleSecuritiesTraderSpi *pspi);

REHE : 72
reqLogin 75i%

I8E : AFPERIEK
RS

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

S48

e configPath : W4i% , ApiERE X FRTEHbBIE

e accountld : Wik , BEMKF

o password : &4 , MK

* node: EAMECE M Fapi_config. ixthBILFREEES , WIKASENSE , BNIE , Zil
H, KPR

o market : HERMECE N Hapi_config.txthBItFREAEEE , NILASEIAE , BUME , #iY
WIE , FBEHEE, 1'=k%, 2573

* nRequestID : BJi% , iEKID , FIF4EF , BiE , BRXS YRR
REHE : OF~EE , HitERE ;


af://n1292
af://n1297
af://n1301
af://n1306

7%H | BILAPIECE X fapi_config.txt , EEBERRSE . A FinSEERAMINEILEREE , AFRRA
FAFEF%RS , (EAreqloginEREMEERSR. BEEREMRoNRspLogin, onRspLoginManager,
onRsplInitTraderFXBEXEE.

reqLoginEx)5i%
TRE : BRER (MEREENY | BEiEES)
RS

int regLoginEx(const ConfigParam* param, int nRequestID)

S8

e param : FEES#
e nRequestID : iEKID , FP4ER , BiE , FRX O XA E

REHE : OF/RIER , HMESRE |

R0 | ==ZEOREEAENREE MR RE R  ZERBEREONERERENG | EiEES.
ConfigParamE{REuE& = M XeleSecutitiesTraderApi.h3Z{4f , SIXIEBIAMENFER , (ISISEIRBH
HEMRZS | AL TIRERERE, ==

reqUpdatePwd 75i%
ThgE - EREFTEK
EREURF -

int reqUpdatePwd(CxeleReqUserPassworduUpdateField &inputField, int nRequestID) ;

S48

e inputField : {EEEINEKIE ( BRBAR : MFFETIL)  HEEEK
CXeleReqUserPasswordUpdateFielddF :

struct CXeleReqUserPassworduUpdateField {

// ] FEETK
TXeleUserIDType AccountID;
// /S
TXeleUserPasswordType NewPassword;
/// HERS
TXeleUserPasswordType oldpPassword;
// /T
TXeleReservedlType Reserved;

55

¢ nRequestlD : iFXID,
R[ENE : 0BT , EftERE |

WA BAPKINERIESSS | FAreqUpdatePwWdiE RIS FIFZER , JLAfEonRspUpdatePwd3k
BHEXEE.

CER] ZAFEENRSHHESESRIVER  EPRXZEHHAFECER , EFERNEEREIE
PR Z TR,

reqLogout Fix
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IhRE : BEHIEX
EREURF :

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

S48

e accountld : W%k , BEMKF
e nRequestID : A% , i53KID

REWE : OFRRAMLH , BEfESE

%A . BAFIIERIESSS | EfreqlogoutiEREHIES |, BILAFEONRspLogoutBREBXIEE.
commonFunc 5%

ThRE - WO

BREURF

int commonFunc(

const char* configPath,
const char®* command,

const char* commandStruct,
char market='1",

int node = 0,

int nRequstID=0);

e configPath : 4% , ApiBic & S{4FREMELE

e command : ¥k , BEEO/INEES

e commandStruct : #5% , XINIHEESHILEIFIR

e market: B , 1% , BUAALERL, "1'=£3F , '2'=5F3L

e node : A , T

e nRequestID : BJi% , I53KID , P4 , BiE , FRXOXINE

REWE : OFRALh , EfERE

WA HEEERNAINIZE |, JERcommonFuncBRBEOXNMNAIINEES |, rILATEonRspCommonFunc
REEXRER.

[(ER] 2 AEN RSeS| BRAEOATEER.
t&&#command5commandStructRIR X :

command ( ZFE(E) commandStruct ( £51a{F3£8Y ) i5Bg
Accountlnit CXeleRegAccountlnitField DIy Al S=R ]

struct CxeleRegAccountInitField {
/// Wik, HEMKP

TXeleUserIDType AccountID;
[/ Wbk, /Ao P R
TXeleUserPasswordType Password;

[/ /G R G 2D
TXeleMarketType Market;


af://n1365

///hik, 45 (HEf A AccountInit)

TXeTleCommandNum CommandNum;

[/ /BT CAREIES, WEEAD

TXeleOperwayType operway;

///EGTp (AFLIESE, WD

TXeleTradeIPType QueryuURL;

// /TR

char Reserved[66]; };
SPIZiEO

onFrontManagerQueryConnectkix

IHge :

apiS3RIEER O tcpIER IR

ZEEFRPSRIapiBESEEP UM T tephIi&E: | TR TERENRE (1Z2E4HE
ZERAFAXD)

I[EEER FAZROLE

HRESBEBERH G , ERIFKREEE | BREAZEXERA , LRIARAIEHSE)
FEERHIERE , TIABTIZEIEAR T #RSalepiRFEER , SEBTHIERE

EREURF :

void onFrontManagerQueryConnect(){}

REHE : 7T

onFrontQueryConnect)si%

IHgg :

api5XRMEEEIAtcpIEEMIEIE

ZEIERPBX AT api BER SERMEA T 7 EftcpiiERE | I TFRAILIHTERIRNACH (1ZRE
FEERPXRLD)

EEBERTERROLEE ,

HRESEBRHGID , BEFEKRKEERE | BRKAZIEXRERMLE , YIS HISE)
SEHRAFERR , ofLUBHZEEAR T EEISalapinEiER , SEBTHEEE-R

EREURF :

void onFrontQueryConnect(){}

RENE : o

onFrontTradeConnect)5ix

IHgg :

api 5 XRMEE RS tcpiREMINEIE

ZEIAREARapiBESERMEATTH T RSB tcplIiER: | F R TERIENRE (1ZRE
AEERFPXLD)

EEBERTESROLENRE , HEESFEBRINGIN , EREKREHE | IRRKAZIEXRERIT
NI, HEIAETEEHIIRE) |

EEHRAEE , LABHZEEAR T FE HelapiREER , HEBTHEEE
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EREURF :

void onFrontTradeConnect (){}

REHE : 7T

onRspLoginManageri%

IOgE | LRMEEERNE SFEEEHOEOTA , BRR

BOeT i TIRE
EREURF :

void onRspLoginManager(CXeleRspUserLoginManagerField *pRspField, CXeleRspInfo

*pRspInfo, int nRequestID, bool bIsLast)

* pRspField : BRMNZ , HEMIKCXeleRspUserLoginManagerFieldd :

struct CXeleRspUserLoginManagerField {

// /555 H
TXeleDateType

/1 /I [A]
TXeleShortTimeType

/1 /BER
TXeleUserIDType

// ) =iEATS
TXeleSessionIDType

// /B
TXeleTokenType

[/ /BT

/// [7#8.2.6]
TXeleOperwayType
///HE G EHE T
TXeleCounterURL

[/ ST
TXeleSubClientIndexType
// /Uy (]
TXeleHeartBeatInterval
// /o kR I I [
TXeleHeartBeatTimeout
[/ /SRR B (A D
TXeleInternetType
/// T

char

onRspLogin /5i%

DIRE | RMEEERNE, SFEEEDPOEOTA , BERFE

BOEIHATIRE
REURH :

TradingDay;

LoginTime;

AccountID;

SessionId;

Token;

operway;

Counterurl;

SubClientIndex;

HeartBeatInterval;

HeartBeatTimeout;

IsInternetConnect;

Reserved[69];};

{FERHEEEREOT AN , WEZERR

FERMEEEREAOYTAN , KEIZER
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void onRspLogin(CXeleRspUserLoginField *pRspField,CxeleRspInfo
nRequestID, bool bIsLast) ;

*pRspInfo, int

S8

* pRspField : BRNE , HE

struct CXeleRspUserLoginField {

¥a{RCXeleRspUserLoginFieldd R :

/77135 H
TXeleDateType TradingDay;
// /& T[]
TXeleShortTimeType LoginTime;
// /P A KR S
TXeleOrderIDType MaxUserLocaliD;
// /K
TXeleUserIDType AccountID;
// /= iERS
TXeleSessionIDType SessionId;
// /S
TXeleTokenType Token;
[/ /S
TXeleSubClientIndexType SubCTlientIndex;
///551p
TXeleTradeIPType TradeDestIp;
// /25
TXeleTradePortType TradeDestPort;
[/ /Gl a SRE, 0: 8 , 1A%
TXeleTradeFlagType TradeFlag;
[/ /BT
/// [7i8.2.6]
TXeleOperwayType Operway;
[/ /385 sy
/// [54:8.2.5]
TXeleMarketType Market;
///IREIEIE, "0 AR IEIE 1 R
TXeleTradeType TradeType;
// /Ty (]
TXeleHeartBeatInterval HeartBeatInterval;
// /U Bk B B[]
TXeleHeartBeatTimeout HeartBeatTimeout;
[/ /SRR FLE i 1 (P A )
TXeleInternetType IsInternetConnect;
// /T
char Reserved[97];;
};

onRsplnitTrader)sik
TRE : IRINR RN E, DB EIRAET , fRcRHESR. HESEOYTR

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

S8

* pRspField : FAFRINR S , HEEH9{RCXeleRsplinitTraderFielddT :

struct CxXeleRspInitTraderField {

// /5K P
TXeleUserIDType AccountID;
// T
char Reserved[113];
3
onRspUpdatePwd J5i%

TORE : RO EHNE

EREURF :

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

S8

e pRspField : FAFMERIEEREMNE , HEHRCXeleRspUserPasswordUpdateFielddF :

struct CxXeleRspUserPasswordUpdateField {
///54EK R

TXeleUserIDType AccountID;
/] /R

TXeleUserPasswordType NewPassword;
/// HE RS

TXeleUserPasswordType oldpPassword;
// /T

TXeleReservedlType Reserved;

onRspLogoutManagerf5ik
Ihge: XRIEEPOEHNE
EREURFZ

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

W

2

* pRspField : FAFIBHMNE , HE5HMKCXeleRspUserLogoutManagerFielddlF :


af://n1470
af://n1479

struct CxXeleRspUserLogoutManagerField {
///3 5% H
TXeleDateType TradingDay;
// /% HEa
TXeleShortTimeType LogoutTime;
/1 /5K
TXeleUserIDType AccountID;
/ /& iERY
TXeleSessionIDType SessionId;
// /T
TXeleReservedlType Reserved;

onRspLogout 5%
IhEE : EHMNE

EREURF :

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

S48

e pRspField : AFRHNE , HEEM{RCXeleRspUserLogoutField T :

struct CXeleRspUserLogoutField {

/1 /35

TXeleDateType TradingDay;
// /% HE

TXeleShortTimeType LogoutTime;
[/ /AR R

TXeleOrderIDType MaxUserLocallD;
///BEK

TXeleUserIDType AccountID;
/ /%R

TXeleSessionIDType SessionIid;
// /T

TXeleReservedlType Reserved;

onFrontManagerQueryDisconnectedf5i%

I8E . AEFiRSEEPORSHERBEEEM 250, ZERAFGEAEFRENR
EEHIEK , EBRAETHNE. LML EERE , EARENRESELHIEK , BRESHE
X, BEHER , UBREREXEO.

BREURF :

void onFrontManagerQuerybDisconnected (int nReason) ;

S48


af://n1488
af://n1497

=

e nReason : $&i1R13
RENE : o

7BA . HapifIEEPONcpiEEdnEs | WEERER | ifapia it , FafnElapiFtESHY
RZMEANEE. WRWEEPOERZOTRERER , ALK TERIE,

onFrontQueryDisconnected F5i%

DIRE | A Fin SRS IREREEERITR , 1Z5ERER. ZERMAFRMAZFENREE LIS
X, BEHEBRAETINE. I EERE , EAREMAREHIER , B tkEEHIBK , BEH
B3R, AR ERBEXEO.

EREURF :

void onFrontQueryDisconnected(int nReason) ;

280
e nReason : {HiRAG
RENE : 75
REA . BEFinSEaERBREEEWT | 23 ERER,
onFrontTradeDisconnected 7%
IRE : apiStEaRZHkisNE
RS

void onFrontTradeDisconnected(int nReason)

S8
e nReason : {5118
RENE : 5

R | HEFIGSIRSIHERZEEEENR |, 1Z5EAR. JWEZERE |, RraHanEEkET
R, RBIEATHRE, WFEIKE , % 0nFrontQueryDisconnectedih B 75k

onRspCommonFuncrix
Ihge | BRAEONE , BEEOG<SSEEpRspField->CommandNum , £58RZ&pRspinfo->ErrorID,

EREURRZ:

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

S8

* pRspField : BAEONE , HEH{RCXeleRspCommonFuncFielddl T :


af://n1507
af://n1517
af://n1527

struct CxXeleRspCommonFuncField {

///#n%5
TXeleCommandNum CommandNum;
// /TR
char Reserved[108];

e

onApiMsg %

TOgE : IHRFTEDENE, ZiEOSERMEAPIREHIENMERED , SEEXIoglRF | RIREMREFE
H.

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

S

e ret: *TLHIEI%_‘Z%%.LE l:llu ( %E.L;E{Izllu }]-ED O IEI%{IZIIU }]-ED )
e strFormat: AJZE£E]

RENE :
ZEOFERS, =T | i#¥2demo

///api WRTE ST ER Al
void onApiMsg(int ret, const char *strFormat, ...) override{
char strLog[2048]1{};
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);
}

e

kS, HIREEA
APIZ#EO
reqinsertOrder J5i%
TORE : IREAIEK
RS

int reqInsertorder (CxeleReqOrderiInsertField &inputField, int nRequestID);

250
e inputField : #RERIEKI , HEEHIACXeleReqOrderinsertFielddlT :


af://n1536
af://n1549
af://n1550
af://n1551

struct CxeleReqorderiInsertField {
/7 /b, F P AR R e

TXeleOrderIDType UserLocallD;
[/ /%, UEFARAD
TXeleSecuritiesIDType SecuritiesiD;

[/ /i, SESETT
/// [#48.2.7]
TXeleDirectionType Direction;
// /i, ARG (R EEAE)
/// [548.2.14]

TXeleoffsetFlagType CmboffsetFlag;
// /i, BRI

TXelePriceType LimitPrice;
/// ik, REEE

TXelevVolumeType Volume;

[/ /i, HRERANAE SR
/// [7iHi8.2.4]
TXeleOrderTypeType orderType;
[/ /Wi, BRUHZEA (I EEIH0X30)
/// [7H8.2.9]
TXeleTimeConditionType TimeCondition;
// /A, G4IEA
/// U48.2.10]

TXeleSecuritiesType SecuritiesType;
///TTiE, &SRS GEBUERD

TXeleCoveredFlagType Coveredoruncovered;
// /T

char Reserved2[2];

// /g, gs T (P E 30

TXeleBusinessUnitType Businessunit;

// /2T

TXeleOperwayType Operway;

[/ [ GRTE d, BRIANBE RIS ORI S HE i), A% N
// /IR E OG5 Y, 0" 1 R U IR AR R T B

TXeleExchangeIDType ExchangeFrontID;
// /A ERAE

unsigned char ReservedNum;

[/ Z=FTT AT TR B, #0377 T SCHF

char OperwayEx[3];

// /T

TXeleErrorIdType Errorid;

e

e nRequestlD : &XKID,
RENE : 0 EkTn , EtERE ;

8 . MAPRINBRIES  FERZMIRE |, #reqinsertOrder , AILHTIREBRATE. Ttk
BRAEHEBEINIE , #2IREI—onRspinsertOrder[BliR ; AIRFKEIRZFAINIE , MIESIR[E]
onErrRtninsertOrder@iR ; FIRE

reqinsertBatchOrderfix
IhRE : ERE

REURE :


af://n1565

int reqInsertBatchorder(CxeleReqBatchorderInsertField &inputField, int
nrRequestiD) ;

S8

e inputField : #tEiREAIE K, , HEEMIRCXeleReqBatchOrderlnsertFieldZlF :

struct CxXeleReqgBatchorderInsertField {

// /R A
[318.2.25]
TXeleBatchType BatchType;
// /B FR (RS R R B SR R RN BB R A, B U R s I U 4R (E )
TXelevolumeType MaxorderQty;
// /AR GBI R AUE )
TXelevolumeType DecreaseqQty;

[/ ZIEEBITAE R, RRZIEHTILNEE (ZIEHRTHAHERD
///Bn: ARRARRZIFHEELH S (ReqorderInsertField) 13tH4NE4

TXelevolumeType BatchorderqQty;

// /HEEAR A R AR A AR B 4 S (B R B AR R B DS AL D

TXeleOrderIDType UserLocalID;

// JESFARE (G AR SRR g AR PR R A )

TXeleSecuritiesIDType SecuritiesiD;

// /32T 1a) (B v S AT s A B 2R 2Ad )

TXeleDirectionType Direction;

/7 /IR (R B A5 B R el AR S S B A )

TXelePriceType LimitPrice;

// /R A (G R A B R SR A A )

TXelevolumeType Volume;

[/ /AR S (R B R BRI AT B 28 T )

TXeleOrderTypeType orderType;

// /M55 BE (H P e 30O G SRS IR 8 R )

TXeleBusinessUnitType Businessunit;

///ZEHTAEH G (ZEHTAEH M) K BatchMui TtMax i KZ R & Z1%0E, I RME 8100
CXeleReqorderinsertField ReqorderInsertField[BatchMuiltMax];
/) /ARG ER S, BT REE, BHREE, BOAMIES, LAk E#iuserLocal IDF B
TXelevolumeType Splitordervolume;

// /T

char Reserved[13];

e

e nRequestlD : i&FXID
RENE : 0FAkt . EfttERE ;

LEFERESRES , RERZRE . AFEILAERreqinsertBatchOrderif# Tt EHIREBIRIE , it
BHEBEIXE , #2IREl—onRspinsertOrder[EfR ; IRFBIRZNIE , MiFEIRE]
onErrRtninsertOrderBIR ; FIIRE

reqCancelOrder Fi%
TORE : BERIER
EREURT -

int reqCancelorder (CxeleReqorderActionField &inputField, int nRequestID);


af://n1579

S8

e inputField : RISk , HEE#ACXeleReqOrderActionFielddl T :

struct CxeleReqorderActionField {

[/ /i, F P AR S

TXeleOrderIDType UserLocallD;
// /A, BHUR R GRS

// /N0, ffforiguserLocal ID#IY:; JEORT, fffOrigSysIDMFITHIR

TXeleOrigSysIDType OrigsSysiD;
/// 7T, AR AR R g
TXeleOrderIDType origuserLocallD;
// /T
char Reservedl[20];
///7ik, Wgg T, (HPE )
TXeleBusinessUnitType Businessunit;

///TL7 LTE'iPhﬁJ\j:
/// (##8.2.21]

TXeleTradeOwnerType ownerType;
//EFETT
/// [748.2.6]

TXeleOperwayType Operway;

///TiE, o HETdCERHER)D

TXeleExchangeIDType ExchangeFrontID;
[/ /HETT R B, B 7 v SRR

char OperwayEx[3];

// /i, fiRdms, R

TXeleErroridType Errorid;

e nRequestID : {&KID

REWE : OFRRALH , EMESRE

LEPEREERER  KBRZNRE | FHF'_IL)J%FHreqCanceIOrderL1-ﬂ"51$T;é1’E TieE

Xz |, ZERSBIRER(EEHRonRspCancelOrder, &HRiE
onErrRtnCancelOrderER{EE., FWEE

reqQryOrder Xk
TORE © IREPEIRNEK
RS

int reqQryorder(CXeleReqQryorderField &inputField,

S8

e inputField : IRBAEIANSK , HEHIKCXeleReqQryOrderField/y :

struct CxeleReqQryorderField {

[/ /7T, HEHRBEHSIntRE, ANORKHHE M, AHIR RS

TXeleOrderIDType OordersysiD;
// /i, UESEAED YR, BCE T A v AR R
TXeleSecuritiesIDType SecuritiesID;

[/ /7T, AR RS, ANOFRIRKEE W, A LRI R SRRk

, BRIRME]

nRequestiD)

LIRS R] %A R TE AL

\\

1B

..

GO
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TXeleOrderIDType UserLocaliID;
///iE, JRaEEtE A% HHMMSSmmm (S = F0) Yo 2

TXeleShortTimeType TimeStart;

///ATik, gEREEE K%l HHMMSSmmm (I b= b)) JuEE
TXeleShortTimeType TimeEnd;

/i, S UUE WA EAE, BRI — I
TXelevolumeType StartNum;

[/ /W, BIRG TEREBEAE, HARARSHERIE 7 =
TXelevolumeType Num;

// /i, HeEpRa
[Fi8.2.24]
TXeleSortType SortType;
// /AT HORAS A (G XTS-3.1.1149-1104dd4_7.9 ZJafRAs)
///BICH0, AR
[/ SRR
///R: EIER. iR
///Qr‘yOr‘der‘StatuS=QRYSTAT_REPORTING | QRYSTAT_REPORTED;
/// [748.2.26]

TXeleQryStatusType Qryorderstatus;
// /T
char Reserved[117];

e

¢ nRequestlD : iFXID
REE : 0FAkt) , BfttESE .

EE : HAPERIEERAR , FAFERreqQryOrderF#H{HRRAEIIERK , AJLAEoNRspQryOrderiR
BEaRk+EEREXER.

(=]
[E=i8753

1. 4N5R OrderSysIDFMAERN , RLAOrderSysIDAZMER |, MEMFAAER

2. YNER OrderSysID &4FcsUserLocal DEAFBER . REAUserLocalDAKMER , MEMSEERE
£y

3. SNER OrderSysID#(] UserLocal DEBFERL , MIBTLAZSecurities|DAIRYEIRMAEASEIH

(D TREIA]

JEERAPI—RIREEE P EURICREETZ | BRNESFAPI aILSHRDTE R , BIER ERZKER
DERFSHETHTERE. ASHERAN  TERNEEENER  @SEREREREE
E (f5Ign , BIEEEAT 100008 , FEHEMREEZESMs—R )

reqQryTrade ik
TORE : pRREIRNEK
RS

int reqQryTrade(CXeleReqQryTradeField &inputField, int nRequestID)

S8

e inputField : BAEEIER , HEMKRCXeleReqQryTradeFielddl T  :


af://n1618

struct CxXeleReqQryTradeField {
///TiE, HEWRBEgmSintk A, ANORRHEHE R, AHRPYgS . & 2R A &8I0 R

TXeleOrderIiDType OordersysiID;

[/ /T, EHARRD JEREIA ), BA T A AR

TXeleSecuritiesIDType SecuritiesiD;

// /i, JRUGETE 45 HHMMSSmmm (I 0 FP22F0) JEFEIE W, BG 2 A AR A
TXeleShortTimeType TimeStart;

/// T, SEARETE A%0: HHMMSSmmm () 2 Fb=2 b)) JERIE ), iAo DUEr i A s A
TXeleShortTimeType TimeEnd;

[/ /0T, P ARG S, A NORIRFERE I, A LRI KT
TXeleOrderIDType UserLocallD;

[/ /g, Sy iiE R EAE, BOANE — &I G

TXelevVolumeType StartNum;

///TTiE, B IUE A EAE, fHRESHEERELE 5 1iHE

TXelevVolumeType Num;

// /g, HEpEA

TXeleSortType SortType;

// /T

char Reserved[115];

e nRequestlD : {EXKID
REHE : 0F A, HIMERE ;

REA : HAPERIEERAR , AP EMreqQryTradei#f{TA R EI@IERK , AJLAfEoNRspQryTradef3z
ERERPEERXER.

(=]
[Eig5]

1. 4NER OrderSysIDEAER , RIEAOrderSysIDAEZAEE |, NMEMEAARERL
2. YNER OrderSysID &f4FciUserLocal DB . REAUserLocalDARMER , NIEMRERE
Y
3. 4NER OrderSysIDF UserLocal I DESFRY , MIBTLAZSecurities| DRIRTIEISHEA S EIE
[ TRE]

FEERAPI—RIREILEFAFHURICRMETEZ | BRIESAP fLSHo &R , SEA ERNEER
DERSSHETHTERE. JSHERARN  TERENEEENER  @SERERERE
2 (fpign , SIRESEAT100008T , BEIHEIREEZESMs—IR )

reqBTFundTransferfix
IgE - BHEERSEIRIER
BREURF

int reqBTFundTransfer (CxXeleReqBTCapTransferManagerField &inputField, int
nRequestiD)

S8

e inputField : manager IEGEIZEFHRIFEK , HEEHIRCXeleReqBTCapTransferManagerFielddl
T


af://n1643

struct CXeleReqBTCapTransferManagerField {
// /3%, HUARED

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

// /T, mE, BRAER AR
/// (F#18.2.13]

TXeleCurrencyType currency;

[/ /Wi, IREE

TXeleMoneyType Fundamt;

[/, BAERRL . EREARARSAES: 2" WAAES AT LS
TXeleDirectionType Direction;

// /T

char Reserved[63];

¢ nRequestlD : iFXID
REE : 0FmAkt) , BfttESE .

WA . BAPERIEERRE | AP RregBTFundTransferi#{TEEGRIE S EkIEK , ATLAE
onRspBTFundTransfer[EiRHEEHEXER.

reqQryBTFundTransferRecordf5i%
IgE - BB S RIRICREIBEK
RS

int reqQryBTFundTransferRecord (CXeleReqQryBTCapTransferManagerField
&inputField, int nRequestID);

S8

e inputField : BIEEERAIKICREIRNEK , HEE5HI{ACXeleReqQryBTCapTransferFieldgNF :

struct CXeleReqQryBTCapTransferManagerField {

/7 /HIAARAD

TXeleOrgIDType orgID;
///EEKS

TXeleUserIDType AccountID;

// /T

char Reserved[63];

¢ nRequestlD : iFXID
R[EHE : 0BT , EfttERE |

BB : MAFPERIESERSKS , BFEAreqBTCapTransferRecordi#{THEES B SRR EIAS
3k , AJLAfEonRspBTCapTransferRecord EiRHFEEFHEXEE.

reqinFundfix

I8E : EPRBASENIEHESTEK


af://n1657
af://n1671

EREURF :

int reqInFund (CXeleReqCapTransferField &inputField, int nRequestID)

S8

e inputField : EFRZZASTAAIRHERE K, , HEH#KCXeleReqCapTransferFieldglT :

struct CxeleReqCapTransferField {
// /T, HUARRS (&P A

TXeleOrgIDType orgID;

[/ /i, FEIKS

TXeleUserIDType AccountID;
// /T, TR CGEFP A

TXeleCurrencyType currency;
// /TR, RIEHB (&AL

TXeleRtnDateType RtnDate;
[/ /i, e RR SR

TXeleMoneyType Fundamt;
// /T, & GRPANE)D

TXeleRemarkType RemarkMsg;
[/, RPUT—IREREGHS (F 7 AED
TXelecCcalloneceFlag callonce;
/1755 SN (& AR

TXeleBranchNoType BranchNo;
[/ /&P AR (& P AED

TXeleUserIDType CustID;
J// RN/ 0 A% 4, 1:RTGSHIE
TXeleTransferType TransferType;
// /P&

char Reserved[43];

e nRequestlD : {FKID
IRENE : 0Bkt . EtERE ;

B YAEPEFIEERAR , BPYLMERreqInFundi#TET R ZESTANSRHESTERIBE ,
LATEonRspInFundEfRHEFHEXER.

reqOutFundsix
IgE : RMEE RS EHESTRZIEK
RS

int reqoutFund (CxXeleReqCapTransferField &inputField, int nRequestID)

S8

e inputField : XRHEEREREHEFRZIEKE, , HEEHARCXeleReqCapTransferField/y :

struct CxXeleReqCapTransferField {
// /TR, HUAARAS (% AR


af://n1685

TXeleOrgIDType orgiD;
[/ /it FEKS
TXeleUserIDType AccountID;
///TEE, mE CRPAED
/// U54$8.2.13]

TXeleCurrencyType currency;
///REHB (& ANED

TXeleRtnDateType RtnDate;
[/ /Wi, URES . fRR &

TXeleMoneyType Fundamt;
[/ /T, FiE (A

TXeleRemarkType RemarkMsg;
/) APAT—IREFHE GRS (AR
TXelecCalloOneceFlag callonce;
[/ /57 (& A ANED

TXeTleBranchNoType BranchNo;
///EFRES CRPARED

TXeleUserIDType CustID;

// /T

TXeleReservedlType Reserved[44];

e nRequestlD : {FKID
RENE : 0 ET . EtERE ;

HEE  MAPEFIEERAR , BPILUERreqOutFundB T RHEE RS HEDR RIS KIBIE |
AJLAEonRspOutFundEliRHEERXEE.

reqQrylnOutFundRecord /i
IgE : KPR ZRASPRAHESIREEIRIEK
EREURFZ

int reqQryInoutFundRecord (CXeleReqQryCapTransferRecordField &inputField, int
nRequestiD)

280
e inputField : EPRXZRSIIKIFHECIRMEEIRERE, , HEER
CXeleReqgQryCapTransferRecordField /3 :

struct CxeleReqQryCapTransferRecordField {
// /WS (QFIIHEAMER)

TXeleOrgIDType orgID;
///FEEKS

TXeleUserIDType AccountID;
// /1

TXeleReservedlType Reserved;

e nRequestlD : i&XKID

RENE : 0FRAL) , EESE


af://n1699

LR MAPEFESRAE , AFEAreqQryinOutFundRecordiH{TEP R Z RS RHESIA
HEEIEK , ATLAEoNRspQryinOutFundRecord EiRHAEEHEXERE.

SPIZSEO
onRsplinsertOrderik
THRE : IREBRANNE
BREURT -

void onRspInsertOorder (CXeleRspOrderInsertField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast);

S8

e pRspField: IREEMNZ , HEEMIRCXeleRspOrderinsertFieldd1TF :

struct CxeleRsporderInsertField {
// /GRS nt A

TXeleOrderIDType ordersysiD;
[/ /P AR AR

TXeleOrderIDType UserLocalID;
// [

TXeleSecuritiesIDType
///FE32T7 )

/// [7#8.2.7]
TXeleDirectionType
// /T PRRE (REAE

/// [7i8.2.14]
TXeleoffsetFlagType
/1 /BRAN A
TXelePriceType
// /R
TXelevolumeType
[/ /AR

/// [738.2.4]
TXeleOrderTypeType
[/ /B RO

/// [548.2.9]
TXeleTimeConditionType
[/ /35 A

/// U#8.2.51
TXeleMarketType

///BUREERE "0 cETEE 1!

TXelePreorderFlag

[/ /R, fERAEH
TXeleErroridType

[/ /& B A
TXeTleSubClientIndexType
VIR %2 SR Vol 3]
TXeleBusinessUnitType
// /ARG T strIshY
TXeleStrorderSysIDType
[/ /EGEHEK S
TXeleUserIDType

/1 /3 5 B 5 5 CEAMEH])

SecuritiesiD;

Direction;

CcmboffsetFlag;

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

PreorderFlag;

Errorid;

SubCTlientIndex;

Businessunit;

StrorderSysiD;

AccountID;


af://n1713
af://n1714

TXeleorderexchangeIDType orderexchangelD;

// /AT EId CEAME)

TXeleExchangeIDType ExchangeFrontID;

// /& RS CHBUE D

TXeleCoveredFlagType Coveredoruncovered;
// /T

char Reserved[12];

onErrRtninsertOrder 5%
IHgE | IRERNEIREHR
EREURF :

void onErrRtnInsertorder (CxeleRsporderInsertField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast);

S48

* pRspField : REBFEIREIR , HE5#IRCXeleRspOrderinsertFieldgnF :

struct CxeleRsporderInsertField {

// /GRS int A
TXeleOrderIDType
// /P AR AR g 5
TXeleOrderIiDType
// /AEFBAES
TXeleSecuritiesIDType
S i

/// [Z48.2.7]
TXeleDirectionType
// /T ERRE (SR
/// [7i8.2.14]
TXeleoffsetFlagType
/1 /BRAN S
TXelePriceType
// /A
TXelevolumeType
[/ /R

/// [F748.2.4]
TXeleOrderTypeType
// /B RO

/// [748.2.9]
TXeleTimeConditionType
/1 /5 A

/// [538.2.5]
TXeleMarketType
// /T
char
[/ /R, fEERAEH
TXeleErroridType
VUL - Tk ks SRRt
TXeleSubClientIndexType
// /M55 6 (R P 5E S0

ordersysiD;

UserLocallD;

SecuritiesID;

Direction;

CmboffsetFlag;

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

Reservedl;

Errorid;

SubClientIndex;


af://n1723

TXeleBusinessuUnitType

[/ /GRS trk Y
TXeleStrorderSysIDType
/[ /B BE S
TXeleUserIDType

[/ /585 Pk B 5
TXeleOrderexchangeIDType
///Z gt EId G ARMEH)
TXeleExchangeIDType

// /T

char

onRspCancelOrder Fi%
THgE : BIERMNE
BREURT -

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

*pRspInfo,

S48

Businessunit;

StrorderSysiD;

AccountID;

orderexchangelID;

ExchangeFrontID;

Reserved[13];

e pRspField : BIERRNZ , EHEEMIRCXeleRspOrderActionFielddlT :

struct CxeleRsporderActionField {

// /GRS intRAY
TXeleOrderIDType

[/ /P AR AR g 5
TXeleOrderIDType

[/ /RS
TXeleOrigSysIDType

ordersysiD;

UserLocallD;

origsysiD;

/)RR P AR AR S (HE G2 . 5A K 2. 5L EIRA A % B

TXeleOrderIDType

origUserLocallD;

[/ /AR AR A S strR R (G 2. SLAK 2. SEA B IRA A SCRFZ B

TXeleStrordersSysIDType

///TRERR S 0" A ETuEE 1!

TXelePreorderFlag

// /T

char

// /RS
TXeleErrorIdType

[/ /B T
TXeleSubClientIndexType
// /M55 H T CH P E S0
TXeleBusinessUnitType
[/ /TR 2R

/// [Z#8.2.21]
TXeleTradeOwnerType

// /R GRS strdsay
TXeleStrorderSysIDType
[/ /R FEEK S
TXeleUserIDType

[/ /55 R

origstrordersSysID;

s T A

PreorderFlag;

Reserved0[7];

Errorlid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;


af://n1732

/// [538.2.5]
TXeleMarketType
// /5 ik gm s CEARMEH)
TXeleOrderexchangeIDType
///ZE BT EAdCERMER)
TXeleExchangeIDType
// /i

char

onErrRtnCancelOrderf;x
88 : BEREERENR
REURH

void onErrRtnCancelorder (CXeleRspOrderActionField

Market;

orderexchangelID;

ExchangeFrontID;

Reservedl[11];

*pRspInfo, int nRequestID, bool bIsLast) ;

S48

e pRspField : IREEIREIR , EE5H(RCXeleRspOrderActionFielddF :

struct CxeleRsporderActionField {

// /ARG S IntI A
TXeleOrderIDType

// /A AR B g
TXeleOrderIDType
/R R S
TXeleOrigSysIDType

OordersysID;

UserLocallID;

Oorigsysip;

[/ /WA P AR R B g S (HE G 2. SPAR 2. S UL EIRAA RFZTF B

TXeleOrderIDType

origUserLocallD;

/) /R SR S strl B (42, 50U 2. SLL A A e iz 7w B

TXeleStrordersysIDType

origstrordersSysiD;

///BEEERERD T0T AR 1T B

TXelePreorderFlag
// /T
char
[/ /RS
TXeleErrorIdType
///ﬁ')"«’wi_fkﬂé 1
TXeleSubClientIndexType
// /M55 H 0 CHH P € 30
TXeleBusinessuUnitType
/[ /TR 25

/// [5#8.2.21]
TXeleTradeOwnerType
// /B EHREYRT strdihy
TXeleStrordersysIDType
[/ [
TXeleUserIDType
YIVEY Ve

/// [Z48.2.5]
TXeleMarketType
/1 /58 5 Pk B g

PreorderFlag;

ReservedO[7];

Errorlid;

SubCTlientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;

Market;

*pRspField, CXeleRspInfo
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TXeleorderexchangeIDType orderexchangelD;
// /5 ETd CEAREH)

TXeleExchangeIDType ExchangeFrontID;
// /i

char Reservedl[11];

onRtnOrder 5%
INgE : #zERER
REURH :

void onRtnOorder(CXeleRtnorderField *pRspField, CxeleRspInfo
nRequestID, bool bIsLast);

S8

* pRspField : #REAEHR, HLEHARCXeleRtnOrderFielddNT :

struct cXeleRtnorderField {
[/ /P AR AR g
TXeleOrderIDType UserLocallD;
// [
TXeleSecuritiesIDType SecuritiesiD;
eSS i
/// [7#8.2.7]
TXeleDirectionType Direction;
// /RS REEE AR
/// [72i8.2.14]

TXeleoffsetFlagType CmboffsetFlag;
// /Ui GUBUREE0.0001, A Z2KE£0.001)
TXelePriceType LimitPrice;
// /A
TXelevVolumeType volume;
[/ /AR
/// [74#8.2.4]
TXeleOrderTypeType orderType;
// /B ROHEA
/// [548.2.9]
TXeleTimeConditionType TimeCondition;

[/ /35 T
/// [7318.2.5]

TXeleMarketType Market;

// /% Sk & CHBUERD

TXeleCoveredFlagType Coveredoruncovered;
[/ /GRS int R

TXeleOrderIDType OorderSysiD;

/1 /5 iR H b5 (R AE D

TXeleOorderexchangeIDType orderexchangelD;

// /8521 K ]

TXeleTimeType TransactTime;

// /X R T EL BRAN RTT B8, X B E F N IR T B A A
/// 540 on GHBUREE0.0001, My EEAiR0.001)
TXelePriceType DiscretionPrice;

*pRspInfo, int
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[/ B A B
TXelevolumeType Tradevolume;
[/ /KRBT
// /I FARES AR B B, TeavesvoTlumesd B4 IR 2T &
[/ /IR HRES R AL, Teavesvolume FaRARLHE = RPHE - BibRcHim

TXelevolumeType LeavesVolume;
[/ /ATHARES

/// L##8.2.14]
TXeleOrderstatusType orderstatus;
[/ /PRIES CEARAER)
TXeleMoneyType Margin;
[/ [ REERUR 4 CEARAE D
TXeTleMoneyType FrozenPremium;
[/ /R TF LT CERAEH)
TXeleMoneyType FrozenFee;
[/ /P SR
TXeTleSubClientIndexType SubClientIndex;
// /56 (P E 30
TXeleBusinessUnitType Businessunit;

/// FKERIRCARIL
/// [F48.2.2]

TXeleRecoveryFlagType RecoveryFlag;
// /GRS strklY

TXeleStrorderSysIDType StrorderSysiD;
Yk &€ S5

TXeleUserIDType AccountID;

// /TR d, 2 PORRRAE
// /R EME A SERRIR BRI SGTd + 1
///BEME R0 R, 2R 1T MK

TXeleExchangeIDType ExchangeFrontID;

[/ /WA P AR AR S (B G 2. S BA K 2 . SELERRA A S % BY)
TXeleOrderIDType origuserLocallD;
[/ /AR SR GRS int R B (HE 5 2. SEAK 2 . SPLERA A SRR Z B
TXeleOrigSysIDType origordersysiD;
[/ /BB SRR T strR M Gis 5B (IHH 2. 5PAR2 . SELERRAA SR Z7 B
TXeleStrordersysIDType origstrordersSysiD;
// /T
char Reserved([74];

3

onRtnTrade 7%

IhRE : ARAZEHR
EREURF :

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

S8

e pRspField : pEAZENHR , E4EMRCXeleRtnTradeFieldZl T :

struct CXeleRtnTradeField {
[/ /AR R g
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TXeleOrderIDType UserLocallID;
// JUEFFARES

TXeleSecuritiesIDType SecuritiesiD;
eSS ya0]

/// [#48.2.7]
TXeleDirectionType Direction;

[/ /IR, AR
/// [54t8.2.14]

TXeleoffsetFlagType comboffsetFlag;
// /RN GHEBUREEE0.0001, MZEHR5EE0.001)
TXelePriceType LimitPrice;
///
TXelevolumeType Volume;
// /R

/// [Z48.2.4]
TXeleOrderTypeType orderType;
// /A R

/// [F7#8.2.9]
TXeleTimeConditionType TimeCondition;
[/ /55 R

/// [74#8.2.5]
TXeleMarketType Market;

// /% AR CHBUE D
TXeleCoveredFlagType Coveredoruncovered;
// /RSG5 int I
TXeleOrderIDType OordersysiID;
/7 /25 iR S g5
TXeleOorderexchangeIDType orderexchangelD;
// [ EREH
TXeleOrderIDType TradelD;
// /R GUABUSE0.0001, REZE4550.001)
TXelePriceType TradePrice;
/] /B &
TXelevolumeType Tradevolume;

[/ /R TFTH RS- R R

TXelevolumeType LeavesVolume;
// /3T BBPAT I [A]
TXeleTimeType TransactTime;
// /R T sz I A (EASAE D
TXeleTimeType origTime;

[/ /T HERAS
/// [738.2.11]

TXeleOrderstatusType Oorderstatus;

[/ /SR, A5£0.01

TXeleMoneyType TotalvalueTraded;
// /4

TXeleSecuritiesCommissionType commission;
// /ENAER

TXeleStampTaxRateType StampTax;
/173

TXeleTransferFeeRateType Transfer;
[/ BFERE

TXeleTotalFeeType TotalFee;
[/ IRIES CEARAEA)D

TXeleMoneyType Margin;
/1 /BRI CE ARG

TXeleMoneyType Premium;

[/ /P T



TXeleSubClientIndexType
VIR %2 SHE: Vol 3]
TXeleBusinessUnitType
[/ K ERAR SRR
/// [#48.2.2]
TXeleRecoveryFlagType
// /GRS strI il
TXeleStrordersysIDType
[/ /HHEREK S
TXeleUserIDType
/7] BT
TXeleorderexchangeIDType
[/ /2GR E d, 2 W IR A
// JREVE A SRR B oeid + 1

// /R TR0 W5k, 24038 15 M 5%

TXeleExchangeIDType
/// BT
TXelevolumeType

// /T

char

e

onRspQryOrder Fi%
IgE : IREEANE
BREURF

SubCTlientIndex;

Businessunit;

RecoveryFlag;

StrorderSysiD;

AccountID;

ExecID;

ExchangeFrontID;

cumQty;

Reserved([72];

void onRspQryorder(CXeleRspQryorderField *pRspField, CxXeleRspInfo

nRequestID, bool bIsLast) ;

S8

e pRspField : IREATIAN T , EHEEMIACXeleRspQryOrderFielddIF :

struct CxeleRspQryorderField {
// /PR S
TXeleOrderIDType
// /EHAES
TXeleSecuritiesIDType
///FE3T7

/// (Z48.2.7]
TXeleDirectionType
Wini

/// [7#8.2.14]
TXeleoffsetFlagType
///9Hs
TXelePriceType
/] /EE
TXelevolumeType
[/ /R

/// [F74#8.2.4]
TXeleOrderTypeType
// /B RO

/// [748.2.9]

UserLocallD;

SecuritiesiD;

Direction;

CmboffsetFlag;

LimitPrice;

volume;

orderType;

*pRspInfo, int
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TXeleTimeConditionType TimeCondition;
[/ /35 A
/// [7H8.2.5]

TXeleMarketType Market;
YVVE Vi
/// [748.2.6]
TXeleOperwayType Operway;
[/ /GRS 5 Int A
TXeleOrderIDType ordersysiD;
/113 5 Pk B
TXeleOorderexchangeIDType orderexchangelD;
[/ [ FESZ A K (]
TXeleTimeType TransactTime;
/7 /0 R R T A BR A T L, X BUHE FOA RN AT RS, AL T
TXelePriceType DiscretionPrice;
[/ B A
TXelevolumeType Tradevolume;
/] ] RBEETFH

[/ /R R R B E . Teavesvolume & L& BRI AR ;

// /I RAR RS R %A, Teavesvolume TRk HE = MpkE - 21

TXelevolumeType LeavesVolume;
[/ /T RS
/// [548.2.111]

TXeleOrderstatusType Oorderstatus;
// /%
TXeleSecuritiesCommissionType Commission;
// /EHERL
TXeleStampTaxRateType StampTax;
[/ /g
TXeleTransferFeeRateType Transfer;
// /e
TXeleTrafficFeeType TrafficFee;
[/ BFEERE
TXeleTotalFeeType TotalFee;
// /R4 CE AR )
TXeleMoneyType Margin;
// [ REERUR 4 C AL H)
TXeleMoneyType FrozenPremium;
// /B EFEK S
TXeleUserIDType AccountID;
[/ /PSR
TXeleSubClientIndexType SubClientIndex;
// /N s (R g S0
TXeleBusinessUnitType Businessunit;
// /AR S strI il
TXeleStrordersysiDType StrordersysID
///iRERA
TXeleMessageIDType orderMessageld;
// /AR
/// [Z48.2.10]
TXeleSecuritiesType SecuritiesType;
///THRERRE 0" ETE R 1 T
TXelePreorderFlag PreorderFlag;
[/ [ TREBAE R RS
TXeleErrorIdType Errorid;

[/ /5 TERERE HRIEN T IRE R RIRGE, R 0T
TXelevolumeType EndNum;



[/ /5 TUERAT R, 2] DA AT A

RAEfJa — 2 R A 2

TXeleIsLastType QryAgain;

/7 /TS AT T A 2 [ s

TXelevVolumeType TotalNum;

[/ /BT E RS

TXeleInvestorIDType InvestorID;

/1 /% A0S

TXeleUserIDType CustID;

// [ FRAE 4

TXelePriceType TradeAmount;
///FHE G AR RSB E NN TR

TXeTleUnSyncOorderFlag unsyncorderFlag;
// /& kR & GHEBUEH)

TXeleCoveredFlagType Coveredoruncovered;
// /AR SR YRS strk i Gir 5

TXeleStrorderSysIDType origstrordersysiD;

[/ AR, SCRFHEA R &, thr BEA 3

/// [74i8.2.27]
TXeleOrderSourceType
// /S d

ordersSource;

// /R EUE A SEBR R OGid + 1

// /7Bt R EME NIRRT MR, 23R 15 Mk
TXeleExchangeIDIntType ExchangeFrontID;
[/ Z=FTT AT TR B, #0377 T SCHF

char
// /P

char

onRspQryTrade 75i%
TORE | FRAZEREIANE
BREURF

OperwayEx[3];

Reserved[27];

void onRspQryTrade(CXeleRspQryTradeField *pRspField, CxeleRspInfo

nRequestID, bool bIsLast);

S8

e pRspField : FAZEREANZ , HEMRCXeleRspQryTradeFielddlT :

struct CxeleRspQryTradeField {

// /R P A HR g
TXeleOrderIiDType
/1755 H
TXeleDateType

[/ /B &
TXelevVolumeType

[/ ARBEETH R EERE - R SR

TXelevolumeType

// /EEARES
TXeleSecuritiesIDType
// /7 HARIS ]
TXeleShortTimeType

UserLocallD;

TradingDay;

Tradevolume;

Leavesvolume;

SecuritiesiD;

orderTime;

*pRspInfo, int
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// /B TE]
TXeleShortTimeType
/1 /e
TXelePriceType

/ /] A4
TXelePriceType
/[ EREH
TXeleOrderIDType

[/ /55 A

/// L7H8.2.5]
TXeleMarketType

/7 /%% Sutn & CHAUE D
TXeleCoveredFlagType

// /MGG S A nt 2R
TXeleOrderiDType
/7 /35 iR S g
TXeleorderexchangeIDType
///FEET5A

/// [#8.2.7]
TXeleDirectionType
///FEThRE, B

/// [F48.2.14]
TXeleoffsetFlagType
/1 /4
TXeleSecuritiesCommissionType
/[ ENAERL

TradeTime;

TradePrice;

TradeAmount;

TradelD;

Market;

Coveredoruncovered;

OrdersysiID;

orderexchangelD;

Direction;

CmboffsetFlag;

commission;

TXeleStampTaxRateType StampTax;
/1773
TXeleTransferFeeRateType Transfer;
[/ BT
TXeleTotalFeeType TotalFee;
[/ /PRIES CEARAEH)
TXeleMoneyType Margin;
/7 /BRI CE AR
TXeleMoneyType Premium;
[/ /B E RS
TXeleUserIDType AccountID;
// /T HARAS
/// LZ#7.2.11]
TXeleOrderStatusType orderstatus;
// /GRS strIiil
TXeleStrorderSysIDType StrorderSysiD;
/// Z5 AT S
TXeleOorderexchangeIDType ExecID;
VL IR ko S ARED
TXeTleSubClientIndexType SubClientIndex;
// /) TERERE HREN T IRE R RGEE, KL T
TXelevVolumeType EndNum;
/) IEWFAATS, —E LR TER REsE — &R A R
TXeleIsLastType QryAgain;
// /AT A R 1 [l R A
TXelevolumeType TotalNum;
[/ /BEH RS
TXeleInvestorIDType InvestorlID;
// /& PR
TXeleUserIDType CustID;

[/ /AR, SRR AR &, thr BEA 3L

[7§18.2.27]



TXeleOrderSourceType
// /T
char

e

ordersSource;

Reserved[42];

e bisLast : IRIEKRIEMNAYRE—XEEIRS ( BERIRRFESEIRSRE—XER , ARH
WrblsLast ; &HfFEFERTESEERER , EiIRFHE—IER | FfEAbIsLastRHAIRTEER )

onRspBTFundTransfer Fi%
THRE : B5HE & W& IR R

REURT

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

S8

* pRspField : BIEEESTIANE , HEEHIAKRCXeleRspBTCapTransferManagerFieldgdF :

struct CxXeleRspBTCapTransferManagerField {

///ERME—H g S NITahiEg

TXeTleUniqueNumberType
// /HUARES
TXeleOrgIDType
///EEKS
TXeleUserIDType
///TF
TXeleCurrencyType

// [Tk 4%
TXeleMoneyType

UniqueNumber;

orgibp;

AccountID;

currency,

Fundamt;

/78T, L B SEERASE G 2" IR G A LRSS

TXeleDirectionType
// /T

char

onRtnBTFundTransferfix
INgE | BERRETHhkERIRE
EREURF :

Direction;

Reserved[63];

void onRtnBTFundTransfer (CxeleRtnBtCapTransferManagerField
cXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

S48

* pRspField : BIEEESEKERIRE]

HEEHIRCXeleRtnBtCapTransferManagerFieldgnF :

struct CXeleRtnBtCapTransferManagerField {

*pRspField
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/114 R B

TXeTleUniqueNumberType UniqueNumber;
// /WS

TXeleOrgIDType orgID;

// /&K

TXeleUserIDType AccountID;
/// Tk

/// [7#8.2.13]

TXeleCurrencyType currency;

// /R4

TXeleMoneyType Fundamt;
/78T, T B GIRMRSE S 2" IR A RS
TXeleDirectionType Direction;

[/ /RS, 0" TR, 1 AR A
TXeleOrderStatusType Status;

// /T

char Reserved[63];

onRspQryBTFundTransferRecord}5i%
IIgE - BEERSIRICREINE
EREURF -

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

S8

* pRspField : BIEEREAKICREBNE , HE5MKCXeleRspQryBTCapTransferManagerField

nr:

struct CXeleRspQryBTCapTransferManagerField {
// /AR B S

TXeleUniqueNumberType UniqueNumber;
// /WIS
TXeleOrgIDType orgiD;
///FEEK S
TXeleUserIDType AccountID;
/// TF

/// [748.2.13]
TXeleCurrencyType currency;
// /SR E
TXeleMoneyType Fund;
J//8ET, "L B SRARZES: 2" IRAEG A EAES
TXeleDirectionType Direction;
// /BEAERT(A]
TXeleShortTimeType Time;
// /RS
TXeleErrorIDType ErroriD;

J// AR, ARIGE: "T1TEZBIATE R, "2 R IETRIEREE I, T 3 a2 BT H A5 O
B4R IEANTEBIERGE A, 5 B2 BN OH R, "6 RS R

TXeleOrderstatusType Status;

///EEMIEEERRE 07 FEREMIEERIE, ‘17 WA IEERE
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TXeleIsFundReversalType

///BEEWLES SSTR G, SZERRRZHES

TXeleReversalCounterType
// [ FE IR SRl
TXeleReversalResultType

‘17 IEfEALEEH

IsFundReversal;
‘-7 RO
ReversalCounter;

‘27 BRI ‘37 KCBURIM (-7 RORTER

ReversalResult;

// /T

char

onRspinFund 5%

Reserved[62];

IhEE : EFRFRSTEALRIEENZ
EREURF :

void onRspInFund (CxeleRspCapTransferField *pRspField, CXeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast);

S48

* pRspField: £EFRZZHESWAIRMEGNE , HEEMKCXeleRspCapTransferFieldg T :

struct CXeleRspCapTransferField {

// /HUARES
TXeleOrgIDType orgip;
///EEKS
TXeleUserIDType AccountID;
/// T
/// [538.2.131]
TXeleCurrencyType currency;
[/ /BAERK S
TXeleSnoType Sno;
// /BT AT (EAERE & 2 BEE AR D
TXeleMoneyType BefFundavl;
/] FE R
TXeleMoneyType Fundbal;
// /R (ARG : 2B AN
TXeleMoneyType AftFundavl;
J/ /PRI CIEAE & P B AR )
TXeTleMoneyType BefCashbal;
// /B ETECEAR G 2B AN
TXeleMoneyType AftcCashbal;
///VANT 4, T 42
TXeleMoneyType Fundamt;
// /5T AE Gy RE 6 i R R A
TXeleCentralTradingErrorIdType CtErrorid;

// /4 G B RIS 1R AE R
TXeleCentralTradingErrorMsgType ctErrorMmsg;

///Fpgaik &2 15 5

TXeleIsUpdateFpgaFundType IsUpdateFpgaFund;
J// RN/ VR 0 TP 4, 1:RTGSHIE
TXeleTransferType TransferType;

// /T

char Reserved[10];
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onRspOutFund’ik
Ige - RMEE RS PHEPRZNE

REURT

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

S8

e pRspField : ¥RHEE RS RAHESRZNE , HEEMRCXeleRspCapTransferFieldg1TF :

struct CxeleRspCapTransferField {

// /B ARES
TXeleOrgIDType orglID;
///EEKS
TXeleUserIDType AccountID;
///TH

/// [5#8.2.13]
TXeleCurrencyType currency;
[/ /EAERKS
TXeleSnoType Sno;
J/ /BT CIEAE G 1 F B A )
TXeTleMoneyType BefFundavl;
/] B AR
TXeleMoneyType Fundbal;
/// VSRR (lEAME G ZE B AR
TXeleMoneyType AftFundavl;
[/ /BRI (AR & B R AL )
TXeleMoneyType BefCashbal;
// /AT (TEAME G ZE B A
TXeleMoneyType AftcCashbal;
VA VN
TXeTleMoneyType Fundamt;

// /AL G S W R R A
TXeleCentralTradingErrorIdType ctErrorid;

// /S G e N AR R E R
TXeleCentralTradingErrorMsgType ctErrorMmsg;

// /T

char Reserved[12]; };

onRspQrylnOutFundRecord’i%
BE | EPRBRSFRIRIESIBEEIINE
EREURH

S

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

W

2
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* pRspField : EPRXZRESIKIFHECIRMAEIIE , HEMEK
CXeleRspQryCapTransferRecordFielddF :

struct CXeleRspQryCapTransferRecordField {
// /WS (QFIIHEAMER)

TXeleOrgIDType orgID;
///EEKS

TXeleUserIDType AccountID;
[/ /VRE [ fRR G0

TXeleMoneyType Fundamt;
J//EET I, 1T RES, 2 R
TXeleDirectionType Direction;
/1 EBAERK S

TXeleSnoType Sno;

// /BRI

TXeleShortTimeType Time;

// /3G TR
/// [748.2.5]

TXeleMarketType Market;

[/ /EAERIE

TXeleActionSourceType ActionSource;
// /i

char Reserved[62];

HESSHEX

APIZ#EO

reqQryRate %%

TORE : BRENEHRE, TR&ER AR REBFRIEK
EREURT -

int reqQryRate (CXeleReqQryStockFeeField &inputField, int nRequestID)

S8

e inputField : ZER(ENEHR, SABR B REHEH , HEWIK
CXeleReqQryStockFeeFielddF :


af://n1844
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struct CxXeleReqQryStockFeeField {

// /5K P

TXeleUserIDType AccountID;

// [ IEHARED

TXeleSecuritiesIDType SecuritiesiD;
/7 /ENFRARES CRARAE)

TXeleDepartmentIDType DepartiD;

/ /iR A

TXeleSecuritiesType SecuritiesType;
// /i

char Reserved[127];

e nRequestlD : i&XKID
REHE : 0F AL, HIMERE ;

WREE . HEPESREERSE , BFPFERreqQryRateHTERENERER, TRER, HER. "RE
%, VMBS, ZKE. ETFEREEXER)EIGIEK , ALATEoNRspQryRatellf HEEHEXER.

reqQryCentralTradingFundzixk
IRE - EPRBESEHIBK
BREURF

int reqQryCentralTradingFund (CXeleReqQryCentralTradingFundField &inputField,
int nRequestID)

S8

e inputField : EFRZIESREETAEKE, , HEHACXeleReqQryCentralTradingFundField#l
T

/// BERERLSREER
struct CxeleReqQryCentralTradingFundField{
/1 /HUAARED (&P ANED

TXeleOrgIDType OorgID;

[/ /&P AR (& P AED
TXeleUserIDType CustId;
///EEWKS

TXeleUserIDType AccountID;

/// TR (% Pkl
/// [7ii8.2.13]

TXeleCurrencyType currency;

// /&

TXeTleRemarkType RemarkMsg;
// /T

TXeleReservedType Reserved;

e nRequestID : {&KID

REWE : OFRALD , EfESE
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WA : BAPEREEESRS . BFERreqQryCentralTradingFund#{TiIES &R BEES R EIAH

EFIEK , ATLAfEonRspQryCentralTradingFundEiRHFEEEXEE.

reqinPosition/5i%

188 | EPRSZIFCRANIEHESTER(PEEEETR | BEfts5EAsdH)

REURH :

int reqInPosition(CxXeleReqPosTransferField &inputField , int nRequestID)

S8

e inputField : ¥FExtkigkis, , HL519{KCXeleReqPosTransferFieldgdIF :
/11 FHEXIRBER(PEESER | BfttssaAsa)

/// FHERRER(PEESEM, IR AR

struct CXeleReqPosTransferField {

// /AR (AT i)

TXeleOrgIDType orgiD;
[/ /&K S

TXeleUserIDType AccountID;
/7 /AR CAMEEHD

TXeleInvestorIDType InvestorlID;
// /iR (ATik)

TXeleMarketIDType MarketlID;
// JEBARS

TXeleSecuritiesIDType SecuritiesID;
/7 /ety AR

TXeleSignedvolumeType volume;
///RRTTR L Rds 2 fER (RTiE)
TXeleDirectionType Direction;
///&E CRMERD

TXeTleRemarkType RemarkMsg;
[/ RPAT— R & R 45 (AMERD
TXelecCalloneceFlag callonce;
/175 R CRE D

TXeTleBranchNoType BranchNo;
// /%P ARES CIME D

TXeleUserIDType CustID;

// /T

char Reserved[44];

e

e nRequestlD : &FXID

REHE : 0OFRALh , BtERE

WA . BAPBEREARSKE , AFPEAreqinPositionk ik EFHEASIFGEIFHES |, TLIE
onRspInPosition[ERFEERXEE.

reqOutPositionfix
IgE | EPRSZIEHFCHEIRHESBER(PEEEER , At fisds)
RS
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int reqoutPosition (CxXeleReqPosTransferField &inputField , int nRequestID)

S8

e inputField : FEXikigkis, , 5K CxeleReqPosTransferField& I reqinPositiondgiAk
e nRequestlD : &FXID

REHE : 0OFRFRALh , BtERE

nBA . SRFEREERSE . BFERAreqOutPositionkIikEEPEEFEMIRHESTEL | ATLIE
onRspOutPositionERFEERXEE.

reqQrylnOutPositionRecord5i%
IgE : EFRZEHCIIRAMERIEEIEK(PEEE TR | AfttSEAsdS)
RS

int reqQryInoutPositionRecord (CXeleReqQryPositionTransferRecordField
&inputField, int nRequestID)

280
e inputField : EHRJIEEREEAENKE , HEHIACXeleReqQryPositionTransferRecordField
LU

// /R G F TR RME G AN B SR (FhMEE G T H, AR AT+ )
struct CXeleReqQryPositionTransferRecordField {

[/ /REKS

TXeleUserIDType AccountID;

// [EZFARES

TXeleSecuritiesIDType SecuritiesID;
// /T

TXeleReservedType Reserved;

e nRequestlD : {FKID
IRENE : 0BT . EtERE ;

B8 : BAFEFCRIRE , TLMERreqQryinOutPositionRecordEEIFGRILIES , AILATE
onRspQryInOutPositionRecordERHFEBEXER.

reqinOutPosition}5i%
DIRE : EPRSZIEHFCRNBLHIRMESIERERD 5 ER)
RS

int reqInOutPosition (CXeleReqInOutPositionField&inputField , int nRequestID)


af://n1901
af://n1915

e inputField : ¥FExltkigkis , H51I{KCXeleReqIinOutPositionFieldgF :

/// FEERITRER GRaI7 )
struct CxXeleReqInOutPositionField {

// /&K (LIR)
TXeleUserIDType AccountID;
// JEFFARTE (L)
TXeleSecuritiesIDType SecuritiesiD;
// /R (IE)
TxelevolumeType volume;
J//RETTm T RN, T2t R (AR
TxeleInoutDirectionType InoutDirection;
// /T
char Reserved[128];
it

¢ nRequestlD : iFXID
R[ENE : 0FREL) , EftERE |

REE . BEPESRERRGE , BP{FERreqinOutPositiontBEFERFCTANAHREIXRHES , &
LAfEonRspInOutPositionEliRHEBBEXEE.

reqQrylnOutPositionDetails/5ix
IhRE . PR B CTRIRRESIBAEIIEKERD HFrfER)
EREURFZ

int reqQryInoutPositionDetails (CXeleReqQryInoutPositionDetailsField
&inputField, int nRequestID)

S8

e inputField : EFRZIFCIFIKIFMESIREEIRNE K , HEHIIK
CXeleRegQrylnOutPositionDetailsFieldZ0T :

/// CXeleReqQryInoutPositionDetailsField (#f5Z#mifEH)
struct CxeleReqQryInoutPositionDetailsField {
VA = SE Q7))
TXeleUserIDType AccountiID;
///EFARIE (Arigk)
TXeleSecuritiesIDType SecuritiesID;
// /T

TXeleReservedType Reserved;

¢ nRequestlD : iFXID
REIE : 0 EL) , HERE |

WA : MAFEECILE . ATLAERreqQryinOutPositionDetailsEAF G XIILICS . ATLAE
onRspQryInOutPositionDetailsERPEFIEXEE.

reqQryGateWaysRecordFi%


af://n1929
af://n1943

Ihee : IKSHIBMAEEEIREK
EREURF :

int reqQryGatewaysRecord (CxXeleReqQryAvailableGatewayRecordField &inputField,
int nRequestID)

S8

e inputField BRARIKF R EMNXEEEREKE , HEHEK
CXeleReqQryAvailableGateWayRecordFieldgF :

struct CxXeleReqQryAvailableGatewayRecordField{
/// ik, EEK

TXeleUserIDType AccountiID;
// /T

char ReservedO;

// /T

TXeleReservedType Reserved;

e

¢ nRequestlD : iFXID
R[ENE : 0FREL) , EfttERE |

LR MAPEFESRAE , AF#AreqQryGateWaysRecordEifH 2R ERMXSEIERK , AL
fEonRspQryGateWaysRecordEiRHEEHEXEE.

ZEOABEN , HEFERRZAMXERBEKreqQryExChangeGateWay#z[,
reqQryBtFundfix

IIgE - IFRES R KFEIRER

EREUFH

int reqQryBtFund (CxeleReqQryClientAccountFundManagerField &inputField, int
nRequestID)

S48

e inputField : JFRIE & % 4K ElEER, H Z5K{RCXeleReqQryClientAccountFieldgnF :

struct CXeleReqQryClientAccountFundManagerField{
/// %k, HEKS

TXeleUserIDType AccountiID;
[/ /i, A5 iRA
TXeleMarketType Market;
// /T
char Reserved[48];

e

¢ nRequestlD : iFXID


af://n1958

REWE : OFALh , EfESE

WHE . BEPERIEERSE , AFPFERreqQryBtFundiHfTPREES RS EIIEX , oJLAE
onRspQryBtFundEliR+HEEIEXEE.

reqQryFundzix
IgE : ISR EIIEK
EREURF

int reqQryFund(cXeleReqQryClientAccountField &inputField, int nRequestID)

S48

e inputField : JRlE & &Ik EiliER, HEEHIRCXeleReqQryClientAccountFieldglF :

struct CxXeleReqQryClientAccountField {
[/ /i, HEKS

TXeleUserIDType AccountiID;

// /T

TXeleReservedType Reserved;
It

e nRequestlD : i&XKID
IREHE : 0F AL, HIMERE ;

RBE : BAFPERIESESE , BPERreqQryFundi#{TIESESEINEK , AILATEoNRspQryFund
EfRPEEEXER.

reqQryPosition)5i%
I  IESHCERIEK
BREURF

int reqQryPosition(CxeleReqQryPositionField &inputField, int nRequestID)

S8

e inputField : IEB5IFOEIREKIE ( SecuritiesIDEE , ZFRAEEMRE ) , HEWK
CXeleReqQryPositionField/y :


af://n1972
af://n1986

struct CxXeleReqQryPositionField {
/// Wik, BEIK P

TXeleUserIDType AccountID;
[/ /W, WY, ANEERA
TXeleSecuritiesIDType SecuritiesiD;
[/ /G R NSRS WSS Y, HE XN, a EilaE
TXeleMarketType Market;
// /i
char Reserved[127];

e

e nRequestlD : {FKID
IRENE : 0 Akt . EtERE ;

RBA . SRFEREERSE . BFERreqQryPosition##TIEFFEEN , AJLUE
onRspQryPositionEHRFEEFHEXERE.

reqQrySecurities 5i%
Ige : IEBSEREIIEK

int reqQrySecurities(CxXeleReqQrySecuritiesField &inputField, int nRequestID);

S48

e inputField : WE&AEIER, H ZEH{KCXeleReqQrySecuritiesFieldgN T :

struct CxeleReqQrySecuritiesField {
[/ /g, gAY, ANEERA

TXeleSecuritiesIDType SecuritiesiD;
// /T
TXeleReservedType Reserved;

e

e nRequestlD : i&XKID
REHE : 0F AT, HIMERE ;

LR MAPBEFESRAE , FAFEAreqQrySecuritiesHH{TIEASEEIANER , BILTE
onRspQrySecuritiesEiRPEEHEXEE.

reqQryRightsAndinterestsf5i%
IhgE : NEEH-FREIEERIEK

REURH :

int reqQryRightsAndInterests (CXeleReqQryStockQuotaField &inputField, iint
nRequestID)

S8

e inputField : WEER-FIREEEIANE, , HEMIRCXeleReqQryStockQuotaFieldZlT :


af://n2000
af://n2013

struct CxeleReqQryStockQuotaField {
[/ /&K S
TXeleUserIDType AccountID;
///EHIRTY
/// U48.2.10]
TXeleSecuritiesType SecuritiesType;
// /SRR
TXeleSecuritiesIDType SecuritiesiD;
// /T
TXeleReservedType Reserved;

¢ nRequestlD : iFXID
R[ENE : 0BT , EfttERE |

8 : BAPBEFREERARE , FAPEAreqQryRightsAndinterestsiH{ T S E - R EE &5
3 , AJLAfEonRspQryRightsAndinterestsEHRFERIEXEE.

reqQrylnvestorinfofgix
IIgE - RARKSEEEEK

EREURF :

int reqQryInvestorinfo (CXeleReqQryInvestorInfoField &inputField, int
nRequestID)

e inputField : NREAREKSEEEIIEK , HEHRCXeleReqQryinvestorinfoFielddlT :

struct CxeleReqQryInvestorInfoField {
/// Wik, BEIK P

TXeleUserIDType AccountID;
// /T
TXeleReservedType Reserved;

e

e nRequestlD : &FXID
IREHE : 0F AL, HIHERE ;

R MEAPBEFERRAE , BFEAreqQryinvestorinfoEifH SHIREK S EEMEXSEE
3k , BILATEonRspQrylinvestorinfoERPEERF A,

reqQryPrcPrograminfof5ix
I08E : R NIZEREIREKR
RS

int reqQryPrcProgramInfo(CxeleReqQryPrcPrograminfoField &inputField, int
nrRequestiD)


af://n2027
af://n2041

e inputField BN EEERIEKXE , HEEMI{RCXeleReqQryPrcPrograminfoFielddl T :

struct CxeleReqQryPrcPrograminfoField {
[/ /i, AR
TXeleUserIDType AccountID;
// /TR A5
///0 JREIAES, 1 A RMEERRE R, 2908 X%
[74:8.2.29]

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

¢ nRequestlD : iFXID
R[ENE : 0BT , EfttERE |

Rl SRPEREERSE . BF{ERreqQryPrcPrograminfoEif B CHIREFUXIZER. | AILME
onRspQryPrcPrograminfoEiRFEEREXER

reqQryETFCreationRedemptionSecuritiesFi%
IIRE : ETFREERESEREIBEK
EREURT -

reqQryETFCreationRedemptionSecurities(CXeleReqQryETFCreationRedemptionSecurities
Field &inputField, int nRequestID)

S48

e inputField eTF RIEBESEEEIIBENE , HEMK
CXeleReqQryETFCreationRedemptionSecuritiesField 407 :

struct CXeleReqQryETFCreationRedemptionSecuritiesField {
[/ /EFARIIEI, NIHETA

// /BRI RAS
TXeleSecuritiesIDType SecuritiesID;
// /T
char Reserved[120];
i;

e nRequestID : {&EXKID
R[ENE : 0BT , EfttERE |

WA MAPEREEERSFS , BPERAreqQryETFCreationRedemptionSecuritiesEAETFERERE
258 , AJLAEE#RoNRspQryETFCreationRedemptionSecuritieshEEEXEE

reqQryETFCreationRedemptionComponentSecuritiesf5i%
TORE - ETFERERLARIEE EIAIAR
EREURT -


af://n2055
af://n2069

reqQryETFCreationRedemptionComponentSecurities(CXeleReqQryETFCreationRedemptionC
omponentSecuritiesField &inputField, int nRequestID)

S8
e inputField eTF ERIEARIEEEIIERE , HEMIK
CXeleReqQryETFCreationRedemptionComponentSecuritiesField #17F :

struct CxXeleReqQryETFCreationRedemptionComponentSecuritiesField {
[/ /I, SRR, 4R R SEIHRID
TXeleSecuritiesIDType SecuritiesiD;
///BIERARY RIE ANEE A
TXeleSecuritiesIDType ComponentSecurityId;
// /T
char Reserved[112];
it

e nRequestlD : i&FXID
IREHE : 0FaE , HIHERE ;

WA . BAPEFRIESERSS . FAP{#ERreqQryETFCreationRedemptionComponentSecuritiesZif)
ETFERIERRARIS R , ATLATEEIRoNRspQryETFCreationRedemptionSecuritieshEEEXRER

reqQryExChangeGateWayhix
LIRE | RRBZFIMXEIRIEK
RS

int reqQryExChangeGateway(CxXeleReqQryExChangeGatewayField &inputField, int
nrRequestiD)

S8
e inputField ZZZAMXEEEIEKE , HEEHI{ACXeleReqQryExChangeGateWayFieldgl T :

struct CxeleReqQryPrcPrograminfoField {
[/ /ik, BETK R

TXeleUserIDType AccountID;
// /T
char Reserved[49];

e

¢ nRequestlD : iFXID
REIE : 0FRERLD , HERE |

B8 SRFEREEESE . BFERAreqQryExChangeGateWayEIAIRZZATMKER , BJLIE
onRspQryExChangeGateWay[EliRHEEEXER

reqQryQFliOrder Fix
TORE - QFIREAEIANEK
EREST


af://n2083
af://n2097

int reqQryQFIIOrder(CxeleReqQryQFIIOrderField &inputField, int nRequestID)

S8

e inputField : QFIIREREIANER , HEEHIKCXeleReqQryQFlIOrderField)s :

struct CxXeleReqQryQFIIorderField {
///TiE, HEHRBEgESintR A, ARNORRFRHE N, AHRAYGS . & LR a4 TE R

TXeleOrderIDType ordersysiD;

// /7T, RIS RN, A E R s
TXeleSecuritiesIDType SecuritiesiD;

// /i, AR S, A HORSAEIRAM, & LIRI R 51T
TXeleQFIIOrderIDType UserLocalID;

// /0, JFERTE f%aC: HHMMSSmmm (I /3 P22 R0)  YERIE A
TXeleShortTimeType TimeStart;

///iE, EwEtE A% HHMMSSmmm (S b= F0) Yo 2
TXeleShortTimeType TimeEnd;

///TTiE, SIS HRGEARE, BIANE—ZF iR
TXelevolumeType StartNum;

[//ATiE, BRI AN, ] RASHERECE > U
TXelevolumeType Num;

[/ /g, HiFRA
[318.2.24]
TXeleSortType SortType;
/) /T HOIRSHAI R (G2 XTS-3.1.1149-1104dd4_7.9 ZJahA)
///BINNO, AEA
[/ /R ERE
// /R ERIER. 2k
///QryorderStatus=QRYSTAT_REPORTING | QRYSTAT_REPORTED;
/// [7318.2.26]

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

e

e nRequestlD : iEXKID
REHE : 0FmAkth , HiERE ;

%8 . SAPEREERSRR , FAFEMreqQryQFIIOrder#TQFINRBEIZK , AJLAE
onRspQryQFlIOrderERFEFHEXEE.
CE3=9|
[FEiaHAR]
1. GNER OrderSysIDEAEER , RLAOrderSysIDAFMER |, MEMMSEEREN
2. 9NER OrderSysID Ff4FUserLocalIDFRMAHBER , RLAUserLocal DAFKMER , NEMMEMAFAE

R, WAAYUserLocal DAZRE , RSN ET
3. 4158 OrderSysID# UserLocal IDESFY , METLAZRSecurities| DAIRY[EIFRHAEAEEIR

[ TREIT]

FEERAPI—RIREILEFAFEIBICRMETSZ | BRIESAP IS0 &R , 8ER ERNEER
DERFSHETHTERE. JAWSHERARN  TERNEEENER  @SERERERE
B (fplan , STREREAT 100008 , BEIEEREZEZESMs—IX )



reqQryQFliTrade /5%
TgE : QFIIpREIRIERK
EREURF

int reqQryQFIITrade(CxXeleReqQryQFIITradeField &inputField, int nRequestID)

S8

e inputField : QFIIEAZEIFIER , HE5#IKCXeleReqQryQFliTradeFielddF :

struct CxeleReqQryQFIITradeField {
///TiE, HEWRBEgmSintl A, ARNORRHEHEN, AHRPgS . & LI R &4 C R

TXeleOrderIiDType OordersysiD;

J/ /A, RS JEEIEW, FA o SRR s

TXeleSecuritiesIDType SecuritiesiD;

[/ /"%, JTARITE #3G: HHMMSSmmm (N 73 B2 /b)) JERIAEif, Bo & 20 00 i A8 & i H
TXeleShortTimeType TimeStart;

J/ /A, giRErE A% HHMMSSmmm (3 AP 80) JERIE W, FlA 5 Bl
TXeleShortTimeType TimeEnd;

[/ /0T, P ARG S, A NORIRFERE I, A LR KT
TXeleQFIIOrderIDType UserLocallD;

// /A, S I EWERBEAE, BOANE &6

TXelevolumeType StartNum;

///TTiE, RS TIERREANE, FHARKSHEERELE 5 1iHE

TXelevolumeType Num;

// /g, HEpEA

TXeleSortType SortType;

///EtFRAZ i g EWiRE, gfiifEa A

TXeleQryEtfTradeFlag QryeEtfTradeFlag;

// /B

char Reserved[114];

¢ nRequestlD : iFXID
R[ENE : 0F=EL) , EfttERE |

nBA - SAPEREERGE , BPERreqQryQFlTrade#{TQFIAAIEIRENK , AJLIE
oNRspQryQFlTrade[BRHEEEXEL.

reqQryQFlIPosition /5%
IhRE : QFINESSCEImEK
REUEH

int reqQryQFIIPosition(CXeleReqQryQFIIPositionField& inputField, int nRequestID)

S48

e inputField : QFINEAFGEIANEKI, ( Securities| D& , ZFERANEEMRE ) , HEMIK
CXeleReqQryQFlIPositionFieldg T :


af://n2122
af://n2136

struct CxXeleReqQryQFIIPositionField {
/// ik,
TXeleUserIDType
/// ik, R, AIHE A
TXeleSecuritiesIDType
[/ /G R BRI T AR DR

s

AccountID;

TXeleMarketType Market;

// /T

char Reserved[127];
Ire

SecuritiesID;

B EEA , JLME

e nRequestID : i&KID
REWE : OFALD , EfESE
RAA - SRPEREGRSE , AP EAreqQryQFlIPosition# T
onRspQryQFllPositionERFEEEXEE.
SPIZ&EO
onRspQryRatef5ixk
IRE : BRENEHRE, TR&ER, AR REBDFTENZ

EREURH :

void onRspQryRate (CXeleRspQryStockFeeField *pRspField, CxXeleRspInfo

int nRequestID, bool bIsLast);

S8

* pRspField : ZERR(EDIETRER, IPEER, HER
CXeleRspQryStockFeeField /s :

struct CxXeleRspQrystockFeeField {

r—
N IJIE

TEANE , HEHEIR

[/ REK
TXeleUserIDType AccountID;
/[ [IEFAES
TXeleSecuritiesIDType SecuritiesiD;
/7 /ENLERARAD
TXeleDepartmentIDType DepartiD;
// ENERL%
TXeleStampTaxRateType StampTaxRate;
/] /358
TXeleTransferFeeRateType TransferFee;
YAliE =S
TXeleSecuritiesCommissionType CommRate;
// /e
TXe1eTraff1cFeeType TrafficFee;
/1 /35 A
/// [788.2.5]
TXeleMarketType Market;
///iEFHEA
TXeleSecuritiesType SecuritiesType;

*pRspInfo,


af://n2150
af://n2151

/1 /&M

TXeleMinCommissionType MinCommission;
IVES -]

TXeleMoreFreeze MoreFreeze;
///ETFHRIB N, %6 LA SRR, {H 50

TXeleETFCreationRedemptionExtraFee ETFCreationRedemptionExtraFee;
///ETFHRIEARE TR, HiZA AR, EHA0

TXeleETFCreationRedemptionCommFeeRate ETFCreationRedemptionCommFeeRate;

///ETFRIEE 1 9 Bz 6 204 SR I, {EN0
TXeleETFCreationRedemptionTransferFeeRate
ETFCreationRedemptionTransferFeeRate;

// /i
char Reserved[86]

hE

onRspQryCentralTradingFund
Ige - K RZEERETANE
EREURF

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

S8

e pRspField : EFAZFEERSETANZ , HE5#IAKCXeleRspQryCentralTradingFundField#l
T

struct CXeleRspQryCentralTradingFundField {
[/ /A
TXeleOrgIDType orgiD;
// /& PRI
TXeleUserIDType CustId;
///EEK S
TXeleUserIDType AccountID;
///TH

/// [7H8.2.13]
TXeleCurrencyType  Currency;
/] /BRI
TXeleMoneyType Fundbal;
// /54T
TXeleMoneyType Fundavl;
<=
TXeleMoneyType Fund;
// /] FFE L&
TXeleFundType Fundseq;
// /128
TXeleReservedType Reserved;

onRsplInPosition5i&

108 | EFRBIFCHALRMEENE(PEREETR | AitssifsiH


af://n2160
af://n2169

EREURF :

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

240
e pRspField : FEXIRNZ I, , EE5HIACXeleRspPosTransferFielddlF :

struct CXeleRspPosTransferField{

[/ /A

TXeleOrgIDType orgiD;

/1 EEKS

TXeleUserIDType AccountID;

[/ /R

TXeleInvestorIDType InvestorID;
// /UEFARTS

TXeleSecuritiesIDType SecuritiesiD;
///Tpgatshr &7 BE

TXeleIsUpdateFpgaFundType IsUpdateFpgaStock;
[/ /EAERKS

TXeleSnoType Sno;

[/ /et A

TXeleSignedvolumeType stkeffect;

[/ HERE R
TXeleCentralTradingErrorMsgType ptErrorMsg;
/// T

char Reserved[44];

onRspOutPositionfix

IhRE | EPRZFCRAHIRIEENE(PEEEER  BEtbERATS)
BREURH

void onRspOutPosition (CxeleRspPosTransferField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast)

240
e pRspField : FEXIAN S, , EHE5MKCxeleRspPosTransferField&JlonRsplinPosition
onRspQrylnOutPositionRecord}5i%
D88 : EPRSZIFCRIKEHESAEANES(HEESETR , Afttssirsads)
RS

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


af://n2178
af://n2186

e pRspField : BRAANZHE, , HE5HIACXeleRspQryPositionTransferRecordFieldgl T :

struct CXeleRspQryPositionTransferRecordField {

[/ /A

TXeleOrgIDType orgip;
///BEEK S

TXeleUserIDType AccountID;

// /IEFEAES

TXeleSecuritiesIDType SecuritiesiD;
[/ /RGO AL

TXelevolumeType Stkeffect;
J//EAET I, "1 R, "2 AR

TXeleDirectionType Direction;
///Tpgats i &1 H

TXeleIsUpdateFpgaFundType IsUpdateFpgaFund;
///PATEE

TXeleCentralTradingErrorMsgType posTransMmsg;
// /¥R TE]

TXeleShortTimeType Time;

[/ /BRI S

TXeleSnoType Sno;

// /T

char Reserved[59];

onRspInOutPositionFi%
IRE . EPRBIHFCRENBHIRHES N (B2 S rfER)
BREURF

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

S8

e pRspField : FEXIRNZE, , E5HKCxeleRspInOutPositionFielddlT :

struct CxeleRspInoutPositionField{

// /B AAS

TXeleOrgIDType orgID;

[/ EEWS

TXeleUserIDType AccountID;

// /UEFARTS

TXeleSecuritiesIDType SecuritiesiD;
/7 /BRI

TXeleInvestorIDType InvestoriD;
/// fpgat i s HT, B AMEH

TXeleIsUpdateFpgaFundType IsUpdateFpgaStock;
/] /BAERK S

TXeleSnoType Sno;
///RREE

TxelevolumeType Vvolume;

J//RBITE T RN, 2" K
TXeleInoutDirectionType InOutDirection;


af://n2195

[/ /ST M G e S AR R, A BRI, ik [E -1, AERTEAUE
TXeleCentralTradingErrorIdType CtErrorid;
// /A G E B R RS R
TXeleCentralTradingErrorMsgLongType
// /T

char Reserved[44];

CtErrorMsg;
e

MmAzSkAEIpRspinfo. ErrorlD/9550550T , MR{AR-RRISEFIESSEIRIE S ctErrorld, ctErrorMsgZABE
Xu

onRspQrylnOutPositionDetails/5i%
IhRE . PRSI RESIBAEINE(ERD HrfER)
BREURF

void onRspQryInoutPositionDetails (CXeleRspQryInoOutPositionDetailsField
*pRspField, CxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

S8

e pRspField : BAAN &, , HEEF#{ARCXeleRspQryInOutPositionDetailsFieldg0T :

struct CXeleRspQryInOutPositionDetailsField {

// /WA
TXeleOrgIDType
///EEKS
TXeleUserIDType
// /RS
TXeleSecuritiesIDType
// /AR E
TXelevolumeType
/X5t RN, 2t Kl
TXeleInoutDirectionType
///fpgat e HH

orgib;

AccountID;

SecuritiesiD;

Stkeffect;

InoutDirection;

TXeleIsUpdateFpgaFundType IsUpdateFpgaStock;
// /SRR A A

TXeleErrorIDType ErrorId;

// /3CRHE & R AR AE B

TXeleErrorMsgType ErrorMsg;

// /&R G QWA NS R, A R, R A1, ARTERE

TXeleCentralTradingErrorIdType CtErrorid;
[/ /A G S N AR
TXeleCentralTradingErrorMsgLongType CtErrorMmsg;
// RAERS R
TXeleShortTimeType Time;
/1 /BRI
TXeleActionSourceType ActionSource;
/[ BAERK S
TXeleSnoType Sno;
// /T
char Reserved[123];


af://n2205

onRspQryGateWaysRecord}5i%
IhsE - AP AMXEEEIRNE
EREURF

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

S8

* pRspField : AAFETAMNXEEERNE , HEEMIRCXeleRspQryAvailableGateWayRecordField

wr:

struct CXeleRspQryAvailableGatewayRecordField {

[/ /EE
TXeleUserIDType AccountID;

[/ /55 R
TXeleMarketType Market;

[/ /FEN I, R BN T A, T T R LS SR TR 4R E e T B
TXeleGateway BidGateways;

[/ /IR H R R B Y, " 1 B R LS AT IR E e B
TXeleGateway BondGateways;

// /T
TXeleReserved3Type Reserved;

5

onRspQryBtFundfsix

IRE : IFARTEERERAEIRNZ
REURT

=

&

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

4

* pRspField : IMRIEEREWAEBNE , HEEK
CXeleRspQryClientAccountFundManagerField4l T :

struct CXeleRspQryClientAccountFundManagerField{

*pRspField,

[/ EEKS

TXeleUserIDType AccountID;

// /PRI

TXeleAvailableFundType AvailableFund;
// /TR BAMEH

TXeleAvailableCashType AvailablecCash;
[/ FRET 4

TXeleFrozeMarginType FrozeCapital;
[/ RETEE R

TXeleFrozenFeeType FrozenFee;
YIVASRE R4

TXeleUsedFeeType UsedFee;

[/ /9186 B e ()
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TXeleTotalFundType InitTotalFund;
// /S

TXeleSellFund SellFund;

[/ RBFEN

TXeleBuyFund BuyFund;

[/ /55 R

TXeleMarketType Market;

// /T

char Reserved[48];

onRspQryFundzix
IhEE : IEBSEEERINE
EREURF :

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

S8

e pRspField : IBEFASETANE , HEHACXeleRspQryStockClientAccountFieldZlT :

struct CXeleRspQryStockClientAccountField {

///BEK P

TXeleUserIDType AccountID;

/1 /35 W AIRAS CEAMERD

TXeleAcctStatusType AcctStatus;
/] RE T4

TXeleFrozeMarginType FrozeCapital;
/][ REETFEE T

TXeleFrozenFeeType FrozenFee;

[/ /A TFEE

TXeleUsedFeeType UsedFee;

// /9G35 4

TXeleTotalFundType InitTotalFund;
/// EEie (AR o WIGR Bigiae + MAEH , RN (BE S AMERD
TXeleTotalFundType TotalFund;

/// e

TXeleSellFund SellFund;

/] RBFEN

TXeleBuyFund BuyFund;
/// 5B E T CEAMER)

TXeleCurrGainLossType currGainLoss;
[/ BET CEAMERD

TXeleTotalGainLossType TotalGainLoss;
// /TG

TXeleAvailableFundType AvailableFund;

/1135 A
/// LF48.2.5]

TXeleMarketType Market;
/[ /R E RS
TXeleInvestorIDType InvestoriID;

/7 /&R
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TXeleUserIDType CustID;
[/ WAETR N R RS IR 4

TXeleFrozenFundType FrozenFund;
// /T B CEAME D
TXelewithdrawableFundType withdrawableFund;
e =39k
TXeTleMoneyType ReferenceAsset;
// /58S 0ME
TXeleMoneyType TotalReferenceMarketCap;
// /T
char Reserved[70];
};

onRspQryPosition 75i%
Inge  IESIFCEIANE
REURH

void onRspQryPosition (CXeleRspQryStockPositionField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast):

S48

* pRspField: IE5HFFEERMNE , HEEMIRCXeleRspQryStockPositionField4l T :

struct CxXeleRspQryStockPositionField {

[/ FEE

TXeleUserIDType AccountiID;

// JUEFARES

TXeleSecuritiesIDType SecuritiesiD;

// [AEFFRAAAS
/// [5$#8.2.101

TXeleSecuritiesType SecuritiesType;
// /T

char Reservedl[2];

[/ /RS 2RRARES (G AR AE )
TXeleSecuritiesSubTypeType SecuritiesSubType;
/1% FEE

TXeleTdBuyPositionType TdBuyPosition;
/11554

TXeleTdSellPositionType TdSellPosition;
[/ /TEE A

TXeleunTdPositionType UnTdBuyPosition;
[/ /&L

TXeleunTdPositionType unTdSellPosition;
[/ /R T 4, AL

TXeleUnTdFrozenCapType unTdFrozenCap;
[/ /WERE G CRAR)

TXeleYydPositionType YdPosition;

[/ /FENEA, B

TXeleydPositionCostType YdTotalCost;

[/ /HERE R

TXeleydPositionLeftType YdPositionLeft;

///E8FE = 26 + 5F6 - 510
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TXeleTotalPositionType TotalPosition;

YIVAS RN %N

TXeleTotalCostType TotalCost;
[/ /a0

TXeleAvgPxType AvgPrice;

[/ /& BUE R, SRR ]
TXeleCoveredFrozenPositionType CoveredFrozenPosition;
/[ /385 T

TXeleMarketType Market;

[/ /A RCHE (SREFS) =246 + 5£46 ((DHAL - 554
TXeleRemainingPosition RemainingPosition;
[/ /IR

TXeleAvailablePosition AvailablePosition;
/// AW RE G R YRIRT+0, NRRT+1
TXeleDayTradingType DayTrading;

[/ /AR

TXeleInvestorIDType InvestorlID;

// /& AT

TXeleUserIDType CustID;

/ /RS S  UR 45 e

TXeleFrozenPositionType FrozenPosition;

[/ /T BUE RS, UV & SLBUE RE O s, S SR A
TXeleCoveredFrozenPositionType AvailableCoverLockPosition;
// /7] R

TXeleQtyType AvailableCreationQty;
// /I B[R E

TXeleQtyType AvailableRedemptionQty;
///ZFEiE

TXeleMoneyType ReferenceMarketCap;

// /T

char Reserved[49];

onRspQrySecurities Fi%
I : IESERERNE
EREURT

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

S8

e pRspField : IB5EEEIANE , HEHIARCXeleRspQryStockSecuritiesFieldfl T :

struct CxeleRspQryStockSecuritiesField {
// [ iEFEARES
TXeleSecuritiesIDType SecuritiesiD;
/] ELIBTR
TXeleSecuritiesNameType SecuritiesName;
// JIEF AR

/// [7#8.2.10]
TXeleSecuritiesType SecuritiesType;
[74.8.2.38]
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/[ [EZE RS

TXeleSecuritiesSubType SecuritiesSubType;
// /BN AL
TXeleMinTickPriceType TickPrice;

///TFh CEARAERD
/// [F#8.2.13]

TXeleCurrencyType currency;

// JESFIRE CE ARAE D

TXeleSecuritiesParvalue Parvalue;

// /HES A

TXelePreSettlePriceType PreSettlePrice;
// /KB R ) 28

TXeleLimitPriceClassType LimitPriceClass;

// /BRI Bt KR

TXeTleMaxLimitOordervolumeType MaxLimitBuyvolume;
[/ /BRAN B K T B i

TXeleMaxLimitordervolumeType MaxLimitSellvolume;
// /BRI Bt /N S

TXeleMinLimitordervolumeType MinLimitBuyVolume;
// /IR B /NS B

TXeleMinLimitOrdervolumeType MinLimitSellvolume;
[/ /T B R S B

TXeleMaxMarketordervolumeType  MaxMarketBuyvolume;
[/ /TN B K S B

TXeleMaxMarketOrdervolumeType  MaxMarketSellvolume;
[/ /T g /) S B

TXeleMinMarketOordervolumeType  MinMarketBuyvolume;
[/ /i PN SE

TXeleMinMarketordervolumeType MinMarketSellvolume;
/] [ BAER A

TXelelLowerPriceType LowerPrice;
// [ ERAE RN
TXeleUpperPriceType UpperPrice;
[/ /35 iR

/// [748.2.5]
TXeleMarketType Market;
/// BN AT B 35R Y RIRT+0, NERT+L
TXeleDayTradingType DayTrading;

[+518.2.361]
[/ BEERR G, T0t aEw, 1T KSR, 27 R

TXeleStockLevel StockLevel;
// /5N B A
TXeleLotSize LotSize;
[#418.2.37]
/17 RATTTA
TXeleIssueType IssueType;
// /BN, Y-&-Yes, N-75-No
TXeleIsRegistration IsRegistration;
///REIEL S, ,0-75-No,1--Yes
TXeleIsNoTrading IsNoTrading;
/7 /HESCE AR
TXelePriceType PreClosePrice;
// /T

char Reserved[110];

e



onRspQryRightsAndinterests}5i%
Dhge - N EiE-FiREE IR AL
EREURF -

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

S8

e pRspField : IESHREEE AL , HE5H{RCXeleRspQryStockQuotaField /g :

struct CxXeleRspQryStockQuotaField {

[/ EEKS

TXeleUserIDType AccountID;

[/ /B4R

/// [7H8.2.10]

TXeleSecuritiesType SecuritiesType;
// /IEHA S

TXe1eSecur1t1esIDType SecuritiesID;
/1 /B

TXeleStockQuotaType StockQuota;

// /3 O R

TXeleStockQuotaType StockHoldQuota;
/] /F TR A

TXeleStockQuotaType StockAvlQuota;
/1175

TXeleMarketType Market;

/1 /T P BT R A

TXeleStockQuotaType MainBoardstockQuota;
/7 /0K RIS A

TXeleStockQuotaType TechBoardstockQuota;
// /P

TXeleReservedType Reserved [111];

onRspQrylnvestorinfoix

IO8E : RARIKFEREIRNE
R -

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

S8

* pRspField : BFEIIECHRRKSEEMEXERNE , Bk
CXeleRspQrylnvestorinfoField 3 :

// /PR E SRR IK S 2 AR S BN
struct CxeleRspQryInvestorInfoField {
/] EER
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TXeleUserIDType AccountID;

// /T

TXeleMarketType Market;

// /AR

TXeleInvestorIDType InvestorID;

[/ /TR

TXeleInvestorNameType InvestorName;

[/ /BERRR, 0. R E AT AR, 1. SS:RBMERBIR Sz A% vEHIGDARBR, 24977 SE N AT 4% i
7%, 3.SZ:NA[SENVEMHIONAR, 4. ] KR i BB I 5

TXeleInvestorRightsType InvestorRights;
/7 /T %5

TXeleInvestorPbuType InvestorPbu;

/1 7% ARG

TXeleUserIDType CustID;

[318.2.35]
/1] BN ENRE

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

e

onRspQryPrcPrograminfofix
IgE : BREHUKEEREENE
EREURFZ

void onRspQryPrcProgramInfo(CXeleRspQryPrcProgramIinfoField *pRspField,
cXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) {};

S8

* pRspField : BFEAECIREFRHUNEERNE , BRXEIRNT

struct CxeleRspQryRateLimitInfoField {
// /HALET E] (220
TXeleTimeuUnitType timeunit;
// / BALIN TR] At [R]{E
TXelePrcProgramTresholdType RateLimit;

va ==
/771 RS, 20 k4, '3 fitE (HHEGZMEMEGIHRE, MLUESakEERE, m'2','3")
TXelePrcSecuritiesType PrcSecuritiesType;

// /T

char Reserved[30];

e

struct CxeleRspQryDailyLimitInfoField {
[/ EREREHE
TXelePrcProgramTresholdType OrderCountLimit;
/7 /AR REE R AL A 2000 4 KRR EE SR $1) A 1 20
TXeleCurrentOrderCountType  CurrentorderCount;

ovai= =3
/771 R, T2t B4, '3 B (BNEGZRESRAEIE, WLLESRIRE, m'2','3")
TXelePrcSecuritiesType PrcSecuritiesType;

// /T
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char Reserved[30];

e

// /BRI AL RIS BN
struct CxeleRspQryPrcPrograminfoField {

///FEEKP

TXeleUserIDType AccountID;
// /i

TXeleMarketType Market;

/1 IR
[/ /1 ERWFPELIRGI RS, 2 Fid Rz
[+818.2.29]

TXelePrcProgramType PrcProgramType;
/7 REEFR

///'0" %, "1' JF

TXelePrcProgramenableType Enable;

union {

CXeleRspQryRateLimitInfoField orderRateLimit;
CcXeleRspQryDailyLimitInfoField dailyLimit;

} prcProgrmData;

// /T

char Reserved[60];

onRspQryExChangeGateWayJsix
Ihge : RBFIMXEEEIANE
REURH

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

S8

* pRspField : BREARZAMXEENE , EEXEHEENTA

struct CxXeleRspQryExChangeGatewayField {
[/ /FEEKS, WIH
TXeleUserIDType AccountID;
// [BIEFRA, IR
[5518.2.31]

TXeleChannelType ChannelType;
[/ /WKs, hIE
TXeleGatewayID GatewayID;

// /MR, R

[738.2.32]
TXeleGatewayType GatewayType;
[/ /MRS, WA

[74#8.2.33]

TXeleGatewayStatus GatewayStatus;
/7 /R R N SRS I SR IS [R), A3

TXeleEnterTime EnterTime;
// /T, WA

TXeleMarketType Market;

[/ /B, WA
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char Reserved[100];

onRtnInOutPositionFAix

Ihee | B EHRER (GO EmRER)
EREURF :

void onRtnInoutPosition(CXeleRtnInoutPositionField * pRtnField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast)

S8

e pRtnField : BAEMYEIRERNE , H4EfRCXeleRtnInOutPositionFieldd0T :

struct CcXeleRtnInoutPositionField {

[/ REKS
TXeleUserIDType AccountID;
// SRR
TXeleSecuritiesIDType SecuritiesiD;
// /T2 A
TXeleMarketType Market;
// /G K
TXeTlevolumeType volume;
J/ /%D L RN, T2t R, 'S & BE, "6 & el
TXeleInoutDirectionType InOutDirection;
// /K
Long SerialNum;

// /EAER ]
///%X: HHMMSSsssuuunnn, FoniE & B SR G A0 B 52 175 3K R I 1]

TXeleEnterTime Time;
[//RIBER, 1 f@dETEG2 ARIETIES
TXeleInOutMode InOutMode;
// /T
char Reserved[64];

e

onRspQryETFCreationRedemptionComponentSecurities5i%

IheE : ETFERIER D RRIEREIE
EREURF :

&7

void
OnNRspQryETFCreationRedemptionComponentSecurities(CXeleRspQryETFCreationRedemptio
nComponentSecuritiesField * pRspField, CXeleRspInfo *pRspInfo, int nRequestID,
bool bIsLast)

S8

* pRtnField : BAEMLEHRERA1E , HEEHIR
CXeleRspQryETFCreationRedemptionComponentSecuritiesField 40 :


af://n2295
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struct CxXeleRspQryETFCreationRedemptionComponentSecuritiesField {
// JUEFEARES

TXeleSecuritiesIDType SecuritiesID;

// /e

TXeleSecuritiesIDType ComponentSecurityId;

// [ A UE S5 44 FR

TXeleSecurityName ComponentSecurityName;
// [ A e KR

TXeleSecuritySourceType ComponentSecuritySource;
// /&SRR

TXeleSubstituteFlag SubstituteFlag;

// /e SR

TXeTleQuantityType ComponentShare;

// /At
TXelePriceType PremiumRatio;

// /el
TXelePriceType DiscountRatio;
/// RIEEAR LD
TXelePriceType CreationCashSubstitute;
// /TR B A
TXelePriceType RedemptionCashSubstitute;
// /T
char Reserved[160];
};

onRspQryETFCreationRedemptionSecuritiesix
I8 : ETFRIEBEEEEEN
BREURF

Y

void
ONRspQryETFCreationRedemptionSecurities(CXeleRspQryETFCreationRedemptionSecuriti
esField * pRspField, cCXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

* pRtnField : BAEMMCEIRIERNE , BEAHIK
CXeleRspQryETFCreationRedemptionSecuritiesField 307 :

struct CXeleRspQryETFCreationRedemptionSecuritiesField {

// [ iEZFAREY

TXeleSecuritiesIDType SecuritiesiD;

/] EHI4TFR

TXeleSecurityName SecurityName;

// [ A e KR

TXeleSecuritySourceType SecuritySource;

// [ 55/ BB,
TXeleQuantityType CreationRedemptionunit;
// [ TAh I 4 ZE
TXelePriceType EstimateCashComponent;
/7 /5 RKI 4B AR LA
TXelePriceType MaxCashRatio;

// /7 FRIERLRR
TXeleRightFlag CreationRight;

// /VE IR
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TXeleRightFlag RedemptionRight;
[/ /AT e 77 4

TXeleRecordNumType RecordNum;

// /A B ik 27 4

TXeleTotalRecordNum TotalRecordNum;
[/ I IRE AR

TXelePriceType CashComponent;
/ /[ B BT P

TXelePriceType NAVpercu;

// /AL EHE

TXelePriceType NAV;

[/ /AR5

TXelePriceType DividendPercu;
// /T

char Reserved[151];
};

onRtnExChangeGateWayFix
TgE : RZBATMKEREH , ERXZAAMNINSREZNAS , BaFlapiiniEXSErAES

EREURF :

void onRtnExChangeGateway (CXeleRtnExChangeGatewayField* pRspField, CxeleRspInfo

*pRspInfo, int nRequestID,bool bIsLast)
S8
e pRspField : ZXZFMSEEAE, , B4EM{KCXeleRtnExChangeGateWayFieldglT :

struct CXe1eRtnExChangeGateWayFie1d {
///5EkS, WIH
TXe1eUserIDType

// /RIEFRA, IR
[828.2.31]
TXeleChannelType

// /WK, IR
TXeleGatewayID

[/ /WIRIEA, WAIH
[7148.2.32]
TXeleGatewayType

[/ /MRS, WA

[748.2.33]

TXeleGatewayStatus

/7 /5B — U WA SR AS 4 B E I T
TXeleEnterTime

[/ /Y, IR
TXeleMarketType

///TE, AbI
char

AccountiID;

ChannelType;

GatewaylID;

GatewayType;

GatewayStatus;
IJZ\ JQ
EnterTime;

Market;

Reserved[100];
T

onRspQryQFliOrder 75i%
IhgE : QFINREAEIANE
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EREURF :

void onRspQryQFIIOorder(CXeleRspQryQFIIOrderField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

240
* pRspField : QFIMREBEIANE , HEEMIKCXeleRspQryQFllOrderFielddT :

struct CxXeleRspQryQFIIOorderField {

///QFIIH 4Rk 45
TXeleQFIIOrderIDType
// /EFARIG
TXeleSecuritiesIDType
esvin

/// [548.2.71]
TXeleDirectionType
[/ /IR

/// [7H8.2.14]
TXeleoffsetFlagType
[/ /9
TXelePriceType
// /=
TXelevolumeType
[/ /A

/// [7§8.2.4]
TXeleOrderTypeType
[/ RBIRRY

/// [##8.2.9]
TXeleTimeConditionType
[/ /55 R

/// [7#8.2.5]
TXeleMarketType
// /=TT

/// [88.2.6]
TXeleOperwayType
[/ /GRS 5 Int A
TXeleOrderIDType
/1 /35 ik Bt

TXeleOorderexchangeIDType

[/ /P R ]
TXeleTimeType

UserLocallD;

SecuritiesiD;

Direction;

CcmboffsetFlag;

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

Operway;

ordersysiD;

orderexchangelID;

TransactTime;

[/ /SRR T R AT B, X SO RANT B, B T

TXelePriceType
// /Rt A
TXelevolumeType
/] REETFH

DiscretionPrice;

Tradevolume;

[/ /IERRAS R MR EEE T . TeavesVolumesz T4 LI ICR %R

[/ /IMFARFARZSE I/ AL, Teavesvolume FRKRHAIHE = P -

TXelevVolumeType
[/ /TR

/// LZ#8.2.11]
TXeleOrderStatusType
// /%

Leavesvolume;

orderstatus;

TXeleSecuritiesCommissionType Commission;



// /ENTERL

TXeleStampTaxRateType StampTax;
/173
TXeleTransferFeeRateType Transfer;
/] /R
TXeleTrafficFeeType TrafficFee;
// /BT
TXeleTotalFeeType TotalFee;
[/ /RIS CEARAE D)
TXeleMoneyType Margin;
[/ [ RESRUR 4 CE AR D
TXeleMoneyType FrozenPremium;
[/ /HEEK S
TXeleUserIDType AccountID;
VUK -Tab ks SRRt
TXeleSubClientIndexType SubClientIndex;
// /M55 6 (R P 5E S0)
TXeleBusinessUnitType Businessunit;
[/ /GG T strIkiY
TXeleStrorderSysIDType StrorderSysID
[/ /T
TXeleMessageIDType orderMessageld;

// JEFEZEAARED

/// [F4#8.2.10]

TXeleSecuritiesType SecuritiesType;
// /TR ] 07 dETHEE 17 T

TXelePreorderFlag PreorderFlag;

// /IR RS

TXeleErrorIdType ErrorId;

[/ EREERE FRIEN M IRE WG, RS 1T

TXelevolumeType EndNum;

[/ /) TERFAAT, £ UHREITER RIEmE —FEIRPA

TXeleIsLastType QryAgain;

VYA IE- g BN ICIEEEE

TXelevolumeType TotalNum;

[/ /R E R RS

TXeleInvestorIDType InvestoriID;

/1 /% ARG

TXeleUserIDType CustiID;

/1 /RS 5

TXelePriceType TradeAmount;

[/ FEAREERFL B &AL 2R

TXeleunSyncOrderFlag unSyncorderFlag;

// /& SRS GHBUE D

TXeleCoveredFlagType Coveredoruncovered;

[/ /BEREAE G R RS strR R (i 5 BY)

TXeleStrordersysIDType origstrordersSysiD;

[/ [RERIR, SRR MR G , BT B 2K
/// U5 48.2.271]

TXeleOrderSourceType ordersource;
// /T ETd(QFIIHEAME)

// /IR IEME SRR R Gid + 1

/ /7. IR EME IR Z 0T WG, 2K L5 MK

TXeleExchangeIDIntType ExchangeFrontID;
// /T
char Reserved[64];



onRspQryQFliTrade i
IOgE : QFIpLREBEEIRNE
ERERFZ

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

S48

e pRspField : QFIIE3ZEBREIAMNE , HEEHHACXeleRspQryQFiiTradeFieldZlT :

struct CxXeleRspQryQFIITradeField {

///QFIIH 7 A i g 5

TXeleQFIIOrderIDType UserLocalID;
// /35 H

TXeleDateType TradingDay;
// /A E

TXelevolumeType Tradevolume;
[/ RBAEFH R E - RS R
TXelevolumeType LeavesVolume;
// JUEFARES

TXeleSecuritiesIDType SecuritiesiD;
///HHRESA]

TXeleShortTimeType orderTime;
// / FEE N ]

TXeleShortTimeType TradeTime;

/1 /A A

TXelePriceType TradePrice;
/1 /S

TXelePriceType TradeAmount;
[/ /AR

TXeleOrderIDType TradelD;

/1 /5 R
/// [5348.2.5]

TXeleMarketType Market;
// /& SuksE GRAUER)
TXeleCoveredFlagType Coveredoruncovered;
// /GRS int KA
TXeleOrderIDType ordersysiD;
/1 /5 ik b 5
TXeleorderexchangeIDType orderexchangelD;
eSS
/// [74#8.2.7]
TXeleDirectionType Direction;

/1 /TPRRE, REEANA
/// [748.2.14]

TXeleoffsetFlagType CmboffsetFlag;
// /%

TXeleSecuritiesCommissionType Commission;

[/ /ERERL

TXeleStampTaxRateType StampTax;

YAVE ks

TXeleTransferFeeRateType Transfer;
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/] BF8:5%

TXeleTotalFeeType TotalFee;
// /RIS CEARAERD

TXeleMoneyType Margin;

/1 /BRI CE ARG

TXeleMoneyType Premium;
[/ /B E S

TXeleUserIDType AccountID;

[/ /AT HARAS
/// LF#7.2.11]

TXeleOrderStatusType orderstatus;

// /GRS str A

TXeleStrorderSysIDType StrorderSysiD;

/// LGP AT RS

TXeleOrderexchangeIDType ExecID;

[/ R

TXeleSubClientIndexType SubClientIndex;
[/ /ATIE R R FRIEA T IREWRERGEE, KI5

TXelevVolumeType EndNum;

[/ /A VERRAET, RE A AH T AW KA RS — A R AL

TXeleIsLastType QryAgain;

// /AT 2 R 1 [l A

TXelevolumeType TotalNum;

[/ /EFE RIS

TXeleInvestorIDType InvestoriD;

// /& PR

TXeleUserIDType CustID;

// /RS, SCRFE AN R &, B 2L
[7§18.2.27]

TXeleOrderSourceType ordersource;
[/ /R
TXeleOrderTypeType orderType;
/// BEH IR
TXeTleRecordNumType RecordNum;
/// JEAEFAEY
TXeleSecuritiesIDType ComponentSecurityID;
/// BRI
TXeleSecuritySourceType ComponentSecuritySource;
/// ERZaHE
TXeleQuantityType UseoldQqty;
/7] T e A H
TXeTleQuantityType ComponentTradeQty;
/// BEBREH
TXelePriceType ContAmtvalue;
///ELESSIE R EMIRE, QFITAEEMH
TXeleQryEtfTradeFlag QryEtfTradeFlag;
// /T
char Reserved[64];

e

e bislast : IWRIERABNARE—XEENG (SERARBRSEIRSRE—FER , IF~F
WblsLast ; HEAIEFEEER , EIRME—ER | FEMbIsLastRFIRTEER )

onRspQryQFlIPosition/5i%

I8E : QFINESFEaEaNE


af://n2352

EREURF :

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

S8

* pRspField: QFINESFCEIAMNZ , HEEHIRCXeleRspQryQFlIStockPositionFielddT :

struct CxeleRspQryQFIIStockPositionField {

///BEEK
TXeleUserIDType
// /UEFEARIG
TXeleSecuritiesIDType
[/ [EFFE IS
TXeleSecuritiesType
/11% 54
TXeleQFIIPositionType
///5FR
TXeleTdselTPositionType
[/ /TEE St
TXeleQFIIPositionType
[/ /ERTA
TXeleQFIIPositionType
[/ /WERE G CAR)

AccountID;

SecuritiesiD;

SecuritiesType;

TdBuyPosition;

TdSellPosition;

UnTdBuyPosition;

unTdSellPosition;

TXeleQFIIPositionType YdPosition;

[/ /WERF BT AR

TXeleQFIIPositionType YdPositionLeft;
///FEBRA

TXeleTotalCostType TotalCost;
/1175 A

TXeleMarketType Market;
///BWNTTEEAE G 2R YR IRT+0, NFERT+1
TXeleDayTradingType DayTrading;

// /AR P

TXeleInvestorIDType InvestorlID;

// /& PR

TXeleUserIDType CustID;

// /2 H IR

TXeleQFIIPositionType TdCreationQty;
// /2 E Rl R o e

TXeleQFIIPositionType TdRedemptionQty;
// /TEE B A

TXeleQFIIPositionType UnTdCreationqQty;
///BANGHE

TXeleQFIIPositionType InOutPosition;
// /AR A

TXeleQFIIPositionType UnTdRedemptionQty;

// /SR E 8B R Ay I A
TXeleQFIIPositionType
// /AEIESER H IR
TXeleQFIIPositionType
// /T

char

unTdSellFromRedemptionQty;

unTdSellFromCreationQty;

Reserved[113];



e bisLast : WRIEKANEMNAIRE—XENERS ( &FERIRPHFSEIRSIRE—%ER , AFRH
WrblsLast ; &HfFEFERTESEEER , EIRME—IER | FfEMAbIsLastRHAIMTEER )

HARUES

APIZEED
getRebuildFlaghix
THRE : MR RUKERESEN

EREURF :

int getRebuildFlag(Q);

o

RENE

0:HIIRINS RMESREN

T RNMESSRIEEEN

2:REEERI)

3FRTEAEIAT

reqinsertCombOrder 5%

THRE : BAESIREIER , BERBENEBINFIC | HU/RERD
EREURR -

int reqInsertComborder (CXeleReqOptionCombInsertField &inputField, int
nrRequestiD)

S8 :

e inputField : IAERRIEK , HEEHRCXeleReqOptionComblnsertFieldgdT:

struct CXeleReqOptionCombInsertField {
// /B AR AR B g
TXeleOrderIDType UserLocallID;
/7 /A

/// [7#8.2.20]
TXeleOrdermode orderMode;
[/ /T B A R

/// L7H8.2.21]

TXeleTradeOwnerType ownerType;
[/ /AR R
TXeTleShortvolumeType Ccombvolume;

J//BARRA  T LA, t 2 R
/// [#8.2.16]
TXeTleCombOrderType CmborderType;
// /A Fg R
/// [748.2.17]
TXeleStrategyCombType StgyCmbType;


af://n2364
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///BEHERK S
// /AR, HAO0, AR, JEREEHR T ¥orderExchangeID

TXeleSecondaryorderType SecondaryOrderiD;
[/ E LN (24l , IRACHRI I IHO
TXeleSumLegsType sumLegs;
[/ /B EAT R, WS EHEHS
CXeleCombLegField CombLeg[4];
[/ /ST, R B Sl S
TXeleBusinessUnitType Businessunit;
/1 /=TT
/// [#38.2.6]
TXeleOperwayType Operway;
// /G B d (B AR D
TXeleExchangeIDType ExchangeFrontID;
/7 /G LIRRIIESFARRS R A D
TXeleSecuritiesIDType UnderlyingSecuritiesiD;
// /T
char Reserved[19];

e

HAPEAN R 2 REEHIACXeleCombLegFieldan T :

struct CxeleCombLegField {
// /A ESR AR
TXeleSecuritiesIDType LegSecuritiesID;
/1 BE LT
/// [5$8.2.18]
TXelelLegSideType LegSide;
[/ /& SRR
/// [7#8.2.15]
TXeleCoveredFlagType Coveredoruncovered;
// /By & A
TXeleShortvolumeType volume;
if;

¢ nRequestlD : iFXID
REE : 0FAkt , BfttESE |

78 MRAPERESRSE , BPEAreqinsertCombOrderiHTHINESREAIEK , LIE
onRsplnsertCombOrderERHFEERXEE.

reqinsertExerciseFixk
THRE : HATLERRR  TRURERIBK
BREURF

int reqInsertExercise (CXeleReqExerciseInsertField &inputField, int nRequestID)

S8

e inputField : BAN IR TAGRERIE K, , HZEMKCXeleRegExerciselnsertField/y :

struct CxXeleReqExerciseInsertField {


af://n2392

VS Y T

TXeleOrderIDType UserLocalID;
/1 /&L

TXeleSecuritiesIDType SecuritiesID;
[/ /TR E

TXelevolumeType Volume;

[/ /T T A

TXeleTradeOwnerType ownerType;
VIR %2 SR Vol 3]
TXeleBusinessuUnitType Businessunit;
// /T

TXeleOperwayType Operway;

// /T

char Reserved[20];
[/ /RS, TEERATH

TXeleErrorIdType Errorid;

e nRequestlD : iFXID
REIE : 0 EL) , HERE |

BE  BAPERESRESE . B EAreqinsertExercise B { THI AP TRURRIEK , AJLATE
onRsplnsertExercise[BiRFEEEXER.

reqCancelExercise 5i%
TORE : BRI SRRBR  TAURIER B K
RS

int reqCancelExercise (CXeleReqOrderActionField &inputField, int nRequestID)

S8

e inputField : HItBRERITRURERIE KIS, , EEMIRCXeleReqOrderActionField /s :

struct CxeleReqorderActionField {
// /P ARk g 5
TXeleOrderIDType UserLocallD;
/[ /AR B
TXeleOrigSysIDType OorigsysiD;
// /i
char Reservedl[24];
// /TG, (P E S
TXeleBusinessUnitType Businessunit;
// /TR A
TXeleTradeOwnerType ownerType;
/11T
TXeleOperwayType Operway;
[/ /2 gt EId CEARMEA)
TXeleExchangeIDType ExchangeFrontID;
// /T
char Reserved2[3];
[/ /RS, TEERATH
TXeleErrorIdType ErrorId;


af://n2406

e nRequestID : {&KID
R[ENE : 0= EL) , EfttERE |

RBE . HAPERERRRRE , AP {#FReqExerciseCancei#THII RER TR RIBEX , ATLATE
onRspExerciseCancel EfRFEFBEXEE.

reqinsertExerciseComb %%
Thge  BEITIEK
EREUST

int reqInsertExerciseComb (CXeleRegExerciseCombInsertField &inputField, int
nRequestiD)

S8

e inputField : A&TH BRI , EEEMARCXeleRegExerciseComblnsertFieldd0F :

struct CxXeleReqExerciseCombInsertField {

// /P AR AR g
TXeleOrderIDType UserLocallD;
[/ /oG 4w 1
TXeleSecuritiesIDType LegSecuritiesIDl;
[/ /5G4 a2
TXeleSecuritiesIDType LegSecuritiesID2;
/7 /AL HEL
TXeleShortvolumeType Legvolumel;
/] /o4 2
TXeleShortvolumeType Legvolume2;
[/ /3T B R
/// L7i8.2.21]
TXeleTradeOwnerType ownerType;
[/ /AR A IT RS
TXeleShortvolumeType offervolume;
/7 /556 (P E 0O
TXeleBusinessuUnitType Businessunit;
/1 /=TT
/// [7H8.2.6]
TXeleOperwayType operway;
// /X GEIEAdCE AR
TXeleExchangeIDType ExchangeFrontiID;
// /G ARRIE AN GARASHAAUE )
TXeleSecuritiesIDType UnderlyingSecuritiesiD;
// /T
char Reserved;
// /RS, TR
TXeleErrorIidType ErrorId;

e nRequestlD : iFXKID
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REWE : OFmALh , EERE |

WA . BAPBERIESERFKS . FAFP{EHreqlnsertExerciseCombift

onRsplnsertExerciseCombEIRHPEEHERSE.
reqCancelExerciseComb 7%

ThRE : BEITHEERIER

BREET

/,

1T

ITRBERNIER , T

int reqCancelExerciseComb (CXeleReqOrderActionField &inputField, int nRequestID)

S48

e inputField : AETTIAEKIT , HEEHIARCXeleReqOrderActionFieldf T :

struct CxeleReqorderActionField {

// /B AR AR B

TXeleOrderIDType UserLocalID;
// /TR S

TXeleOrigSysIDType OorigsSysiD;

// /T

char Reservedl[24];

[/ /WS BRTE, (P ESD
TXeleBusinessUnitType
[/ /T B A R

/// [788.2.21]
TXeleTradeOwnerType
// /=TT

/// [#48.2.61

TXeleOperwayType Operway;

// /35w E T d CEAREH)D
TXeleExchangeIDType
// /T

char Reserved2[3];

[/ /RS, R

TXeleErrorIdType Errorid;

e nRequestlD : i&FXID

REHE : 0OFFRALh , BtERE

Businessunit;

ownerType;

ExchangeFrontID;

LR MAPBFESRAS , FF#EAreqCancelExerciseComb#{THASITRUEERISK , BTLAE

onRspCancelExerciseCombERFEEHRKESE.

reqQryOptionPosition/5i%
DIgE : B CEIIER
RS

int reqQryoptionPosition (CXeleReqQryPositionField &inputField, 1int

nRequestiID);


af://n2434
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S8

e inputField : FGENANERKIS ( Securities D& , ZFERANEENRSE ) , HEMK
CXeleReqQryPositionField41F :

struct CxXeleReqQryPositionField {

Y bis= Sn

TXeleUserIDType AccountID;

// [ EZFAREY

TXeleSecuritiesIDType SecuritiesiD;
// /T

TXeleReservedType Reserved;

¢ nRequestlD : iFXID
REE : 0FAkt) , BfttESE |

iRAA  SRPEREGRSE , B EAreqQryOptionPositionHTHIIFEEINEK , AILIE
onRspQryOptionPositionfiiiF S EIREIRFEEEXES.

reqQryOptionFund 5%
IhRE : BINE S EEIER
EREUST

int reqQryoptionFund (CxeleReqQryClientAccountField &inputField, int
nRequestID);

S8

e inputField : ER&EE£E BN, , HEEMIKCXeleReqQryClientAccountFielddd T :

struct CxeleReqQryClientAccountField {
// /&K

TXeleUserIDType AccountiID;
// /T
TXeleReservedType Reserved;

Ie

e nRequestlD : iEXKID
REHE : 0F LD, HIMERE ;

BREA - BEPEFESERSE , BF#AreqQryOptionFundi#{THIN A S ISR , ATLATE
onRspQryOptionFundERFEFEXEE.

reqQryOptionSecurities5i%
ThiE - BN ELERER
RS


af://n2462
af://n2476

int reqQryoptionSecurities (CxXeleReqQrySecuritiesField &inputField, int
nRequestID)

S8

e inputField : GXIEIANEKI, , HEEHARCXeleReqQrySecuritiesFieldgNT :

struct CxeleReqQrySecuritiesField {

// JUEFERES
TXeleSecuritiesIDType SecuritiesiD;
// /i
TXeleReservedType Reserved;

3

e nRequestlD : {FKID
RENE : 0BT . EftERE ;

WA . BRAPEREERRS | BFERreqQryOptionSecuritiesH{THINRGAEEK | AILAE
onRspQryOptionSecuritiessPEFEXEE.

reqQryOptionRatef ik
TORE : MR &SR, (UEERERIER

EREURF :

int reqQryoptionRate (CxeleReqQryoOptionMarginFeeField &inputField, int
nRequestiD);

S8

e inputField : MG R, RIESRERIER , HEHIKCXeleReqQryOptionMarginFeeFieldy :

struct CxXeleReqQryOptionMarginFeeField {

// /K

TXeleUserIDType AccountiID;

/[ [IEFAES

TXeleSecuritiesIDType SecuritiesiD;
// /EN R ARRS G ARALE )

TXeleDepartmentIDType DepartiD;

// /T

TXeleReservedType Reserved;

e nRequestlD : i&FXID
IREHE : 0F A, HIERE ;

LR MAPBRESRAE , FFEAreqQryOptionRatel 4T M4 %, (RIF&ZEwiER |, o]
LAEonRspQryOptionRateERFPEFHEXIER.

reqQryOptionCombPosition f5i%


af://n2490
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IheE . BB AIFCEIIIEK
EREURF :

int reqQryoptionCombPosition (CxXeleReqQryOptionCombPositionField &inputField,
int nRequestID)

S8

e inputField : HIREEFOEIE K , HEHIIRCXeleReqQryOptionCombPositionField /s :

struct CxXeleReqQryOptionCombPositionField {

/][ REKS

TXeleUserIDType AccountID;

// /EFARIG

TXeleSecuritiesIDType SecuritiesID;
// /T

char Reserved[120];

e nRequestlD : &FXID
IREHE : 0F A, HIWERE ;

B SAFPEREGRSE . BF{EAreqQryOptionCombPositionH{TEINASRFCEIRENK , ]
L AfEonRspQryOptionCombPosition[EiRHFEEEXER.

reqOTUR%
DORE : IESE SHEBOEK
RS

void reqoTu(CXeleReqgSecuritiesLockField *pRspField, int nRequestID);

S8

* pRspField : IESHESHFHHEK , HEEHRCXeleReqgSecuritiesLockField7s :

struct CxeleReqSecuritiesLockField {

[/ /P AR AR g

TXeleOrderIDType UserLocallD;
// /& LR IR AR

TXeleSecuritiesIDType UnderlyingSecuritiesiD;
// /B

TXelevolumeType orderqQty;

// /BE /i

TXeleDirectionType Side;

// /ST, R Bl g5
TXeleBusinessUnitType Businessunit;
///Z=ETT A

TXeleOperwayType Operway;

// /T

char Reserved[20];
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// /T
TXeleErrorIdType ErrorId;
3

¢ nRequestlD : {FKID
IREHE : 0F A, HIWERE ;
reqOTTAi% (BAX%F)

IhEE | SREFBELEIISEKFIEXK (Option Trading Transfer For Execution)(ZEBIMRAE A7) #f
BYER

EREURF :

void reqoTT(CXeleReqOptionDisposalField *pRspField, int nRequestID);

S
e pRspField : RBAIBEEACBEIBSFIKFIEK , HEEHIRCXeleReqOptionDisposalField/y :

struct CxXeleReqSecuritiesLockField {

///H P AR g

TXeleOrderIDType UserLocallID;
// /B LIBRIIE SRR

TXe1eSecur1t1esIDType UnderlyingSecuritiesiD;
[/ /IR

TXe1eVo1umeType orderqQty;

[/ /BE /R

TXeleDirectionType Side;

[/ /SR, R B Sl S
TXeleBusinessUnitType Businessunit;
// /2T

TXeleOperwayType operway;

// /T

char Reserved[20];
// /T

TXeleErrorIidType Errorld;

e nRequestlD : iEXKID
IREHE : 0F AL , HIERE ;
reqCancelOTT ( EAF)

RS | SRBTEEANEIES I HEIER (Option Trading Transfer For Execution)(BiARANE A1)
,H.HW{@EH

EREURF :

void reqCanceloTT (CXeleReqOrderActionField *pRspField, int nRequestID);
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* pRspField : £ RFBAIFEAEIFSEWKFEERIEK , HEHACXeleReqOrderActionField 3 :

struct CxeleReqorderActionField {
// /P AR R B Y

TXeleOrderIDType UserLocalID;
[/ /AR B S

TXeleOrigSysIDType OrigsSysiD;

// /T

char Reservedl[24];
// /S TG, (P E S

TXeleBusinessUnitType Businessunit;
// /T B A

TXeleTradeOwnerType ownerType;
///ZHE A

TXeleOperwayType operway;

[/ /2 gt EId G ARMEH)

TXeleExchangeIDType ExchangeFrontID;
// /T

char Reserved2[3];
[/ /R, fEERAEH

TXeleErroridType Errorld;

e nRequestD : KD
REWE : 0FmATh , BERE
reqinsertOQO75i% (EAZF )
T08E « BIUARINIENK (Option Quote Order Entry)(HRINRANEA325F) #IN =R
EREURT -

void reqInsertoQo(CxXeleReqgBilateralorderinsertField *pRspField, int nRequestID);

S8

e pRspField : EAfNRGOIRMNIERK , HEE#ARCXeleReqBilateralOrderinsertField/ :

struct CxeleReqgBilateralorderInsertField {

[/ /P AR AR g

TXeleOrderIDType UserLocallD;
// /& 4RI

TXeleSecuritiesIDType SecuritiesID;
// /3T A R

TXeleTradeOwnerType ownerType;
YVES <y

TXelePriceType BidPx;

YVVE <y

TXelePriceType offerpPx;

[/ /R

TXelevolumeType Bidvolume;
[/ /AR

TXelevolumeType offervolume;

[/ FTF AR
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/// 7i8.2.14]

TXeleoffsetFlagType BideEffectFlag;
/1 15TV hR &

TXeleoffsetFlagType offereffectFlag;
// /TG, R E Bl g5l
TXeleBusinessUnitType Businessunit;
///Z=FEIT

TXeleOperwayType operway;

// /T

char Reserved[64];
// /T

TXeleErrorIdType Errorid;

e nRequestID : {EXKID
REWE : 0FmATh , BftERE
reqCancelOQO ( EA3HF)
TO8E : EARCNUAIRINEIERIEK (Option Quote Order Entry)(SRIMAE A7) BItER
BREURF

void reqCanceloQo (CXeleReqOrderActionField *pRspField, int nRequestID);

S48

* pRspField : BIANRGOIRMNEIERIE R , HZ51I{KCXeleReqOrderActionField :

struct CxeleReqorderActionField {

///F AR B g

TXeleOrderIDType UserLocalID;
// /TR S

TXeleOrigSysIDType OorigsSysiD;

// /T

char Reservedl[24];
// /WS BTE, (P E S

TXeleBusinessuUnitType Businessunit;
[/ /T BT R

TXeleTradeOwnerType ownerType;
///ZEFETT

TXeleOperwayType operway;

// /3Gy E T d CEARAE D

TXeleExchangeIDType ExchangeFrontID;
// /P

char Reserved2[3];
[/ /Ry, TERAEA

TXeleErroridType Errorid;

¢ nRequestlD : iFXID

REWE : OFAL) , EfESE
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reqOMRYE % (BAX%F)
ThiE : HAURIEEEITIEK (Option Margin Requirement)(SRIMRANE A5 45F) HItUER
EREURA

void reqOMR (CXeleReqOptionMarginField *pRspField, int nRequestID);

S8

* pRspField : HAFRIESERIEKR , HEEH{ARCXeleReqOptionMarginFields :

struct CxeleReqOptionMarginField {

[/ /P AR AR

TXeleOrderIDType UserLocalID;
///RIEETK S

TXeleMarginAcctType MarginAcct;
// /TG, R R E Bl g5
TXeleBusinessUnitType Businessunit;
///ZEFETTR

TXeleOperwayType Operway;

// /TR

char Reserved[8];
// /i

TXeleErrorIdType ErrorId;

e nRequestlD : iFXID
REWE : 0FRALH , EESE
SPIZiEO
onRspRebuildFinishFix
THRE : HAtUAK BRI TR ZS
EREURF

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

S¥
* pRspField : EARUAVKEERNE , HEEHIRCXeleRspRebuildFinishFieldd[T :
struct CcxXeleRspRebuildFinishField {
[/ FEE

TXeleUserIDType AccountID;
hE

onRspinsertCombOrder Fix
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IHRE : HEARESIRE N
EREURF :

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

S8

* pRspField : HIRESIRENZ , HEH#ACXeleRspOptionCombinsertFieldd T :

struct CxXeleRspoOptionCombInsertField {

///HEE RS S int A
TXeleOrderIDType
VIZALIRE S I (& s
TXeleOrderIDType
// /iR

/// L7418.2.20]
TXeleOrderMode
// /T ST

/// U748.2.211
TXeleTradeOwnerType
[/ /WL
TXeleShortvolumeType

J//HARER, "1 G, "2 R

/// [5488.2.16]
TXeTleCombOrderType
[/ /G Fug A

/// L748.2.17]
TXeleStrategyCombType
[/ /A RIS

OordersysiID;

UserLocallD;

orderMode;

ownerType;

CombVvolume;

CmbOrderType;

StgyCmbType;

[/ /HER, EAO, fRAR, HEHH R rordereExchangeID

TXeleSecondaryorderType
[/ /O E LN GRZ 40D
TXeleSumLegsType
[/ /G &L R R A
CXeleCombLegField
[/ /&R R
TXeTleSubClientIndexType
[/ /NSRRI, g B Bl S Ad A
TXeleBusinessUnitType
///HEE IR YRS strIsy
TXeleStrordersysIDType
[/ /55 iR

/// [F48.2.5]
TXeleMarketType
[/ /2 i Eid CHARMEH)
TXeleExchangeIDType

// /585 Pk B
TXeleorderexchangeIDType

[/ /HEEK S
TXeleUserIDType
// /T
char

e

SecondaryorderiD;

sumlLegs;

CombLeg[4];

SubCTlientIndex;

Businessunit;

StrorderSysiD;

Market;

ExchangeFrontID;

orderexchangelID;

AccountID;

Reserved[32];



HAPHIN DT SR CXeleComblLegFieldgl T :

struct CxeleCombLegField {
// /AR EZRA Y
TXeleSecuritiesIDType LegSecuritiesID;
// /& 477 1H)
/// [7i8.2.18]
TXelelLegSideType LegSide;
/177 7bR%E
/// [7H8.2.15]
TXeleCoveredFlagType Coveredoruncovered;
/1 /o &Y
TXeTleShortvolumeType Volume;
3

onErrRtninsertCombOrder 75i%
IhgE : BINESIRERNEIREIR
REURH :

void onErrRtnInsertComborder (CXeleRspOptionCombInsertField *pRspField,
cXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

S8

* pRspField : AEIRBFEIRERR , HEHRLEEHIRCXeleRspOptionComblnsertFieldflT :

struct CxeleRspOptionCombInsertField {
// /GG S int A
TXeleOrderIDType OordersysiD;
/7 /H P AR
TXeleOrderIDType UserLocalID;
// /X
/// [5#8.2.20]
TXeleorderMode orderMode;
[/ /T B R
/// [Z8.2.21]
TXeleTradeOwnerType ownerType;
[/ /A
TXeleShortvolumeType Combvolume;
J//HHRE D "1l A, "2 R
/// [748.2.16]

TXeleCombOrderType CmborderType;
[/ /G TG A

/// (7H8.2.17]

TXeleStrategyCombType StgyCmbType;

[/ /B ERS K T
///HER, HA0, fRARS, BURFEHHRFFIorderExchangeId

TXeleSecondaryorderType SecondaryorderiD;
[/ /B E LN RZ 4D

TXeleSumLegsType SumLegs;

[/ /&L R AR A

CXeleCombLegField CombLeg[4];

[/ /%R R
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TXeleSubClientIndexType SubCTlientIndex;
// /5T, R Bk gl

TXeleBusinessUnitType BusinessuUnit;
// /MGG T strIshY
TXeleStrorderSysIDType StrorderSysiD;

/115 SR
/1] U5418.2.5]

TXeleMarketType Market;

///Z G ETd(EARMEH)

TXeleExchangeIDType ExchangeFrontID;
/] /38 5 Ak B4

TXeleOorderexchangeIDType orderexchangelD;

// /T

char Reserved[1];
};

HAHN ST RS afACXeleComblLegFieldgl T :

struct CxeleCombLegField {
// /A A
TXeleSecuritiesIDType LegSecuritiesID;
// /it & 475 1H)
/// [748.2.18]
TXelelLegSideType LegSide;
YIVE STk
/// [7#8.2.15]
TXeleCoveredFlagType Coveredoruncovered;
// /By & A
TXeleShortvolumeType volume;
};

onRtnCombOrderfix
IHaS | EINESIREEIR
EREURF :

void onRtnComborder (CXeleRtnOptionComborderField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

W

2

e pRspField : BARASIRERERR , HLEHI{KCXeleRtnOptionCombOrderField/ :

struct CXeleRtnOptionComborderField {
// /MG T int KA

TXeleOrderIDType ordersysiD;
[/ /P AR AR g
TXeleOrderIDType UserLocalID;
[/ /AR ERAEE

/// [7348.2.20]
TXeleordermMode orderMode;

// [T R ST
/// [5368.2.21]
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TXeleTradeOwnerType
[/ /R
TXeleShortvolumeType
/[ /¥ E R A TR
TXeleTimeType

/1 /B
TXelevolumeType

ownerType;

Combvolume;

TransactTime;

Tradevolume;

[/ /AR T R (R AH - R A )

TXelevolumeType
[/ /AT HIRES

/// [F48.2.11]
TXeleOrderstatusType
[/ /PRIES: CEARAE )
TXeleMoneyType
[/ [ RESRUR 4 CE A D
TXeleMoneyType
[/ /G T CEARM)
TXeleMoneyType
[/ /& T A
TXeleSubClientIndexType

[/ /SRS, i 8 Sk S

TXeleBusinessUnitType
[/ /IR R A S R
CxeleComborderField
/// FKERIR SRR
/// [Z48.2.2]
TXeleRecoveryFlagType
// /AR S strI il
TXeleStrordersysIDType
[/ /3 G iR
/// L73#.7.2.5]
TXeleMarketType
///Z G EIdCEAREA)
TXeleExchangeIDType
[/ /585 Tk i 5
TXeleOrderexchangeIDType
[/ /EBEE S
TXeleUserIDType
// /T
char

e

Leavesvolume;

orderstatus;

Margin;

FrozenPremium;

FrozenFee;

SubClientIndex;

Businessunit;

comborderInfo;

RecoveryFlag;

StrorderSysiD;

Market;

ExchangeFrontiID;

orderexchangelID;

AccountID;

Reserved[75];

HhHIN Z kB &SRR CXeleCombOrderFieldgl T :

struct CcXeleComborderField {
"2 iR

///HRER, "1 A,
/// [7H8.2.16]
TXeleComborderType
/) /A TR
/// U538.2.171
TXeleStrategyCombType
// /G R RK S
TXeleSecondaryorderType
[/ /B E AN GRZ 40D
TXeleSumLegsType
[/ /G &L R A A

CmborderType;

StgyCmbType;

SecondaryorderiD;

sumlLegs;



CXeleCombLegField
// /T
char

e

CombLeg[4];

Reserved[16];

onRtnCombTrade5i%
IHaS | EINESRAEIR
EREURF :

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

*pRspField,

W

2

* pRspField : HARESRAZERR , B4R CXeleRtnOptionCombTradeField4lT :

struct CxXeleRtnOptionCombTradeField {

/1 /KBRS ek
TXeleOrderIDType
[/ /P AR AR
TXeleOrderIDType
[/ /AR

/// U#418.2.201
TXeleOrderMode
/1 VBT 5

/// [¥#8.2.21]

TXeleTradeOwnerType
// /R
TXeleShortvolumeType
/ /[ BESEAE R IN [A]
TXeleTimeType
/] E
TXelevolumeType

TXelevolumeType
[/ /ITERES

/// [7H8.2.11]
TXeleOrderstatusType
// /TR CE AR
TXeleMoneyType
[/ [ REERCR 4 (AR D
TXeleMoneyType
[/ EREFE CERMEH)
TXeleMoneyType
[/ ST

TXeleSubClientIndexType

ordersysiD;

UserLocallD;

orderMode;

ownerType;

combvolume;

TransactTime;

Tradevolume;

LT AR

[/ RBSETFH (et - 2

LeavesVolume;

orderstatus;

Margin;

FrozenPremium;

FrozenFee;

SubClientIndex;

[/ /N BTE, B B Sk S A

TXeleBusinessUnitType

[/ /AR Z RAE1E

CXeleCombOrderField

/// KRR SRR
/// [7i8.2.2]

TXeleRecoveryFlagType

Businessunit;

comborderinfo;

RecoveryFlag;
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// /GRS strIi il
TXeleStrorderSysIDType
// /585 R
/// [F418.2.5]
TXeleMarketType
///Z SR EAdCE A
TXeleExchangeIDType
/7 /35 ik B g
TXeleOorderexchangeIDType
[/ /R EK S
TXeleUserIDType
// /i

char

StrorderSysiD;

Market;

ExchangeFrontID;

orderexchangelD;

AccountID;

Reserved[91];

HrpHN Z R4 S5 R 451k CXeleCombOrderFieldg0 T :

struct CcXeleComborderField {
J/ /IR 1, 2 A

/// U54$8.2.16]
TXeTleCombOrderType
// /G ARG

/// [78#8.2.17]
TXeleStrategyCombType
// /A R RIK S
TXeleSecondaryorderType
[/ EAN L (RZ A
TXeleSumLegsType
[/ /BB LY G R
CXeleCombLegField
// /T

char

onRsplnsertExercise}5i%
Ihge : ERRR TR BN
EREURT

void onRspInsertExercise (CXeleRspExerciseInsertField *pRspField, CXeleRspInfo

CmborderType;

StgyCmbType;

SecondaryOrderiD;

sumLegs;

CombLeg[4];

Reserved[16];

*pRspInfo, int nRequestID, bool bIsLast);

S8

* pRspField : {THURBANZ , HE

MI{RCXeleRspExerciselnsertFielddN T :

struct CxXeleRspExerciseInsertField {

// /GG S int A
TXeleOrderIDType

[/ /P AR AR e
TXeleOrderIDType

// /&L gt
TXeleSecuritiesIDType

OordersysiD;

UserLocallID;

SecuritiesID;
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[/ /AT

TXelevolumeType Volume;
[/ /AT B

/// [7#8.2.21]

TXeleTradeOwnerType ownerType;
VYL -Ink k=% Sl

TXeleSubClientIndexType SubClientIndex;
/7 /M55 H T CH P E S0

TXeleBusinessUnitType BusinessuUnit;
// /AR S strIil

TXeleStrorderSysIDType StrorderSysiD;

/1 /55 i A
/// [74i8.2.5]

TXeleMarketType Market;
[/ /2 Gt EId CEAREH)
TXeleExchangeIDType ExchangeFrontID;
[/ /585 ik B 5
TXeleOrderexchangeIDType orderexchangelD;
[/ /[ BE K S
TXeleUserIDType AccountID;
// /T
char Reserved[32];

onErrRtninsertExercise
Ihge : BRI TINERENR
REURH

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

S48

e pRspField : EBETIGEIRENR , HEHRLEIIARCxeleRspExerciselnsertField4lT :

struct CxXeleRspExerciseInsertField {
[/ /G E G5 Int A

TXeleOrderIDType ordersysiD;
// /P AR AR g
TXeleOrderIDType UserLocalID;
// /&L
TXeleSecuritiesIDType SecuritiesID;
[/ /AT E
TXelevVolumeType volume;
[/ /TR 2
TXeleTradeOwnerType ownerType;
[/ /& B R
TXeleSubClientIndexType SubClientIndex;
/7 /5t (P 5E SO
TXeleBusinessUnitType Businessunit;
// /MRS strIk il
TXeleStrorderSysIDType StrorderSysiD;

/1 /5 R R
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TXeleMarketType Market;
// /3G Ed CEAREH)

TXeleExchangeIDType ExchangeFrontID;
[/ /3G R g 5

TXeleOrderexchangeIDType orderexchangelID;
[/ /EEEKS

TXeleUserIDType AccountID;

// /T

char Reserved[32];

e

onRspCancelExercisef5i%
THRE : SRAT B
REURT

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

e pRspField : FpRfAUH AR |, EEEHIRCXeleRspOrderActionFieldd T :

struct CxeleRsporderActionField {
// /GG S int2 A

TXeleOrderIDType OordersysiID;

// /AR B g

TXeleOrderIDType UserLocalID;

// /AR B Y

TXeleOrigSysIDType OorigsSysiD;

[/ /AR P AR S (FE S 2. SLA A2 . S ERRAR A SCRRZ B
TXeleOrderIDType origuUserLocallD;
[/ /AR SR g S strR B (ME 5 2. SEA K2 . S EIUA A SR B
TXeleStrordersysIDType origstrordersSysiD;
// /AR "0 AR T i
TXelePreorderFlag PreorderFlag;

// /i

char Reserved0[7];
/1158

TXeleErroridType Errorld;

[/ E T R

TXeTleSubClientIndexType SubClientIndex;

// /M55 6 (R 5E S0

TXeleBusinessUnitType Businessunit;

[/ /TR A

TXeleTradeOwnerType ownerType;

// /GRS strki

TXeleStrordersSysIDType StrorderSysiD;

[/ EFEKS

TXeleUserIDType AccountID;

// /35 A

TXeleMarketType Market;

/7 /25 ik S g

TXeleOorderexchangeIDType orderexchangelD;

// /XS Eid CEAEH)
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TXeleExchangeIDType
// /T
char

e

onErrRtnCancelExercisef5i%

IhEE : BEpRITIUREREEIR MR
EREURF :

void onErrRtnCancelExercise (CXeleRspOrderActionField *pRspField, CXeleRspInfo

ExchangeFrontID;

Reservedl[11];

*pRspInfo, int nRequestID, bool bIsLast);

W

2

e pRspField : EERR{TRURIEEIRER , E4EM{RCXeleRspOrderActionFieldglT :

struct CxeleRsporderActionField {

///HEEIREGR T int AR
TXeleOrderIDType
[/ /P AR AR g
TXeleOrderIDType
[/ /AR
TXeleOrigSysIDType
// /T

char

/] /RS
TXeleErrorIdType
[/ /P s

TXeleSubClientIndexType

// /M55 H Tt CH P € S0
TXeleBusinessUnitType
// /TR R

/// [5#8.2.21]
TXeleTradeOwnerType
// /GRS str il

TXeleStrordersysIDType

[/ /[ BE S
TXeleUserIDType
// /55 R
/// [7#8.2.5]
TXeleMarketType
[/ /3G Pk B 5

TXeleOrderexchangeIDType

[/ /2 gt EId CEARMEH)
TXeleExchangeIDType
// /T

char

onRtnExerciseOrderf5ix

TORE : BB TRUREREIR

ordersysiD;

UserLocallD;

origsysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;

Market;

orderexchangelID;

ExchangeFrontID;

Reservedl[11];


af://n2677
af://n2686

EREURF :

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

B8
e pRspField : BEREfTRUREEIR , HEEMKRCXeleRtnExerciseOrderFielddlF :

struct CcXeleRtnExerciseorderField {

// /1 BTG ek

TXeleOrderIDType ordersysiD;

[/ /P AR AR

TXeleOrderIiDType UserLocallD;

// /&4

TXeleSecuritiesIDType SecuritiesiD;

/1 /AT R

TXelevolumeType volume;

[/ /3G B 5 5

TXeleOrderexchangeIDType orderexchangelD;
// /3T A 2R

TXeleTradeOwnerType ownerType;

[/ /TR

TXeleOrderstatusType orderstatus;

[/ /S

TXeleSubClientIndexType SubClientIndex;

VIR %2 SHE: Vol 3]
TXeleBusinessuUnitType
// /852 AR ]
TXeleTimeType
// [ FIKE SRR

/// [7#8.2.2]
TXeleRecoveryFlagType
[/ /ARG T strIEiY

Businessunit;

TransactTime;

RecoveryFlag;

TXeleStrorderSysIDType StrorderSysiD;
// /385 sy

TXeleMarketType Market;

// /3G E T d CEARAEHD

TXeleExchangeIDType ExchangeFrontID;
[/ EEK S

TXeleUserIDType AccountID;

// /T

char Reserved[32];

e

onRspinsertExerciseCombJsix

INRE : ZHEAT BRI RS

EREURF :

void onRspInsertExerciseComb (CXeleRspExerciseCombInsertField *pRspField,

cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;
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W

2

e pRspField : &R NE , H EM{KCXeleRspExerciseComblnsertFieldgIT :

struct CXeleRspExerciseCombInsertField {
// /¥ L B A nt

TXeleOrderIDType ordersysiD;
[/ /P AR AR

TXeleOrderIDType UserLocalID;

[/ /85 & L giid 1

TXeleSecuritiesIDType LegSecuritiesiDl;
// /By )G 2

TXeleSecuritiesIDType LegSecuritiesID?2;
[/ /oG AR L

TXeleShortvolumeType Legvolumel;

[/ /ROy L2

TXeleShortvolumeType Legvolume?2;

[/ /T A R

/// L7EH8.2.21]
TXeleTradeOwnerType ownerType;
// /AR A G R A R
TXeleShortvolumeType offervolume;
[/ /R, TERAEA

TXeleErrorIidType Errorid;
[/ /& BT A

TXeTleSubClientIndexType SubClientIndex;
// /M55 6 (R 5E S0)

TXeleBusinessuUnitType Businessunit;
// /GRS strI il

TXeleStrorderSysIDType StrorderSysiD;

YIVEY Ve
/// [5#:8.2.5]

TXeleMarketType Market;

///Z SR B CE A

TXeleExchangeIDType ExchangeFrontID;
// /55 ik g s

TXeleOrderexchangeIDType orderexchangelD;
YVks &€ S5

TXeleUserIDType AccountID;

// /T

char Reserved[32];

e

onErrRtninsertExerciseCombjgix
Ihge : HEFHUEIREHR
EREURF :

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

W

#
e pRspField : AEITINNE , HE5HKCXeleRspExerciseComblnsertFieldg0F :
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struct CXeleRspExerciseCombInsertField {

[/ /GG i nt R

TXeleOrderIDType OordersysiID;
// /AR B g

TXeleOrderIDType UserLocalliD;

// /B 4 gmig 1

TXeleSecuritiesIDType LegSecuritiesiDl;

// /15 Y dmis 2

TXeleSecuritiesIDType LegSecuritiesiD2;

[/ /oA EEL

TXeleShortvolumeType LegvoTlumel;

// /By E 2

TXeleShortvolumeType Legvolume?2;

YVVAIE SR E i

TXeleTradeOwnerType ownerType;

// JATRUEE 4G I A A

TXeleShortvolumeType offervolume;

[/ /RS, TEEALTH]

TXeleErrorIdType ErrorId;

[/ /PSR

TXeleSubClientIndexType SubClientIndex;

/7 /556 (R P e X))
TXeleBusinessUnitType
// /GRS strIii

Businessunit;

TXeleStrordersysIDType StrorderSysiD;
/1 /G A
TXeleMarketType Market;
// /SR Ed CEARAE D
TXeleExchangeIDType ExchangeFrontID;
/1 /Z 5 TR w5
TXeleOrderexchangeIDType orderexchangelD;
[/ /B E S
TXeleUserIDType AccountID;
// /T
char Reserved[32];
};

onRspCancelExerciseCombZik

Ihee : BTN
EREURF :

void onRspCancelExerciseComb (CXeleRspOrderActionField *pRspField, CXeleRspInfo

*pRspInfo, int nRequestID, bool bIsLast) ;

W

2

e pRspField : fHENZ , HEZEMRCXeleRspOrderActionFieldd1TF :

struct CxeleRsporderActionField {
// /GRS int 2k
TXeleOrderIDType
// /R A R g S
TXeleOrderIDType

ordersysiD;

UserLocallD;
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// [ AR G S

TXeleOrigSysIDType origsysiD;

// /T

char Reserved0[22];
/] /RS

TXeleErrorIdType ErrorId;

[/ /& A

TXeleSubClientIndexType SubCTlientIndex;

VIR %2 SR Vol 3]
TXeleBusinessuUnitType
VAR R ES

Businessunit;

TXeleTradeOwnerType ownerType;

[/ /GRS trk Y

TXeleStrorderSysIDType StrorderSysiD;

[/ /R EEK S

TXeleUserIDType AccountID;

[/ /55 R

TXeleMarketType Market;

/7 /35 iR B g5

TXeleordereExchangeIDType orderexchangelD;

///ZGRIEIdCE A

TXeleExchangeIDType ExchangeFrontID;

// /T

char Reservedl[11];
55

onErrRtnCancelExerciseCombix
Inge : AETUERERENR
EREURF :

void onErrRtnCancelExerciseComb (CXeleRspOrderActionField *pRspField,
cXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S8

e pRspField : fHENZ , HZ5HRCXeleRspExerciseComblnsertFieldd1TF :

struct CxeleRsporderActionField {

// /TSRS int IS
TXeleOrderIDType

[/ /P AR AR e
TXeleOrderIDType

[/ /AR
TXeleOrigSysIDType

// /T

char

/] /R
TXeleErrorIdType

// /& SR
TXeleSubClientIndexType
// /55t (H P e SO
TXeleBusinessUnitType
WL ES

OordersysiD;

UserLocallID;

OrigsysiD;

Reserved0[22];

Errorlid;

SubClientIndex;

Businessunit;


af://n2722

TXeleTradeOwnerType OownerType;
/1M EW AT strIA

TXeleStrorderSysIDType StrorderSysiD;
[/ /R EEK S

TXeleUserIDType AccountID;

[/ /55 R

TXeleMarketType Market;

/7 /35 iR S g5

TXeleOorderexchangeIDType orderexchangelD;
///ZGRTEIdCE A

TXeleExchangeIDType ExchangeFrontID;
// /P&

char Reservedl[11];

onRtnExerciseCombOrderfix
Ihge : AETURREHR
REURH :

void onRtnExerciseCombOorder (CXeleRtnExerciseComborderField *pRspField,
cXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S8

* pRspField : AE1TRGRERERR , HLEHRCXeleRtnExerciseCombOrderFieldfIT :

struct CXeleRtnExerciseComborderfField {
// /GRS ntA

TXeleOrderIDType OordersysiD;
/7 /H P AR

TXeleOrderIDType UserLocallD;

[/ /&L s 1

TXeleSecuritiesIDType LegSecuritiesIDl;
[/ /5 G 2 i 2

TXeleSecuritiesIDType LegSecuritiesID2;
[/ /G E A EEL

TXeleShortvolumeType Legvolumel;

[/ 5G4 2

TXeleShortvolumeType Legvolume?2;

[/ /TR S
/// [73#.8.2.211

TXeleTradeOwnerType ownerType;
[/ /TR A G =
TXeleShortvolumeType offervolume;

/17158 5 ik B
TXeleOrderexchangeIDType orderexchangelD;
/] /B &
TXelevolumeType Tradevolume;
[/ RBEFH (s - Bt e s
TXelevolumeType LeavesVolume;
[/ /TR
/// [#38.2.111
TXeleOrdersStatusType orderstatus;
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VL IR ks ARl
TXeleSubClientIndexType
VA% S Vaki:0')
TXeleBusinessuUnitType
// /P R ]
TXeleTimeType

// /K BRI SCRRE

/// [7#8.2.2]
TXeleRecoveryFlagType
// /AR S strIil
TXeleStrorderSysIDType
[/ /3 G Ay

/// [7818.2.5]

TXeleMarketType
[/ /2 Gt EId CEAREH)
TXeleExchangeIDType

[/ EEEKS

e

TXeleUserIDType
// /T

char

onRspQryOptionPosition}5i%

Ih8E : BINUSCEIRNE
ERELRT -

&

=

void onRspQryoOptionPosition (CXeleRspQryOptionPositionField *pRspField,

SubClientIndex;

Businessunit;

TransactTime;

RecoveryFlag;

StrorderSysiD;

Market;

ExchangeFrontID;

AccountID;

Reserved[20];

cXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

4

e pRspField : BINFEEIANE , HEHACXeleRspQryOptionPositionFieldd T :

struct CxeleRspQryoptionPositionField {

/1 /5K
TXeleUserIDType

// [ EZFAREY
TXeleSecuritiesIDType
[/ /IR CEARAE D
TXeleOptionsTypeType

[/ /FREEZAES CEFARAL )
TXeleSecuritiesIDType
/[ /FRIIESR A FR G ARAE D
TXeleSecuritiesNameType
[/ /AT RCE I CGEARMEHD
TXeleExerciseDayType

[/ /BRI BYIRE (RSP
TXelePositionType

[/ XS BCHYIFES CRETFR)
TXelePositionType

// /ARCTE G ARAE D
TXeleMoneyType
///AuTEcE CEARMERD

AccountID;

SecuritiesID;

OoptionType;

UnderlySecuritiesID;

UnderlySecuritiesName;

ExerciseDay;

InitLongYdPosition;

InitShortydPosition;

optionMarketvalue;
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TXelePositionType
// /v AR CERAEH)
TXelePositionType
///BFG HYIR G RIR (B FR)
TXelePositionType
[/ /RS HER
TXelePositionType
/// XA ERYIFCRIR (BFR)
TXelePositionType
/17 X545 HFr e
TXelePositionType
[/ /I RAC R CEARAEH)
TXelePositionType
[/ /EE G EE CEARAEH)
TXeleUnTdPositionType
[/ [P S H U CE AR )
TXelePositionType
[/ /EE G HE G AREH)
TXeleUnTdPositionType
[/ /RIS CEARAER)
TXeleMoneyType
// /% BIFGARIIE S CEARLEH)
TXeTleMoneyType
// /% BPEAES CE AR )
TXeleMoneyType
[/ /I CEARAE D
TXeleAveragePriceType
/1 /e L% 4 CEARAMR)
TXeleUnTdFrozenCapType
/[ JAEB R EEBUR] 4 G AL A
TXeleUnTdFrozenPremiumType
YIVEL Ve

/// [Z48.2.5]
TXeleMarketType

[/ /AR L Chr & WAE D
TXeleSpeculationRatioType
/1 /BTG AN
TXeleAveragePriceType
/1] X5 A
TXeleAveragePriceType
[/ /AEE LI
TXelePositionType
[/ /EES P
TXelePositionType
/] /HERCR A
TXelePositionType
///BE X FHE
TXelePositionType

VUL ke
TXelePositionType
[/ /&S I
TXelePositionType
// /T

char

CurrentPosition;

AvailablePosition;

LongYdPosition;

LongPosition;

ShortYdPosition;

ShortPosition;

TdOopenPosition;

UnTdOpenPosition;

TdClosePosition;

unTdClosePosition;

Margin;

OpenMargin;

CloseMargin;

AvgPrice;

unTdFrozencCap;

unTdFrozenPrem;

Market;

SpecRatio;

AvgBoughtPrice;

AvgsoldPrice;

UnTdopenBoughtPos;

UnTdCloseSelTPos;

LongCombPosition;

ShortCombPosition;

CoveredPos;

UnTdopenCoveredPos;

Reserved[55];



onRspQryOptionFundjix
TheE | HINGESTANE
EREURF

void onRspQryoptionFund (CXeleRspQryoOptionClientAccountField *pRspField,
*pRspInfo,

CxeleRspInfo

S8

e pRspField : BAINNESETANZ: , HZEMIKCXeleRspQryOptionClientAccountFieldgT :

int nRequestID, bool bIsLast);

struct CXeleRspQryoOptionClientAccountField {

[/ EEK
TXeleUserIDType
///3E 5K FURAS
TXeleAcctStatusType
/[ /RIES:
TXeleMoneyType
[/ [ EREERE 4
TXeleMoneyType
/[ /BRI
TXeleMoneyType
[/ /R 4
TXeleMoneyType
///FEES
TXeleMoneyType
[/ REE T
TXeleMoneyType
///FERT
TXeleMoneyType
/11 VR
TXeleMoneyType
/// TR
TXeleMoneyType
VIVASE
TXeleMoneyType
[/ IN&
TXeleMoneyType
[/ /W6 BB 4 (AR
TXeleTotalFundType
/// B4 (AR
TXeleTotalFundType
[/ /PR TRIE S CAAR)
TXeleMoneyType
/113
/// [Z48.2.5]
TXeleMarketType
// /S BRA
TXeleMoneyType
// /BB
TXeleMoneyType
/// T

char

AccountID;

AcctStatus;

Margin;

FrozenMargin;

Premium;

FrozenPremium;

Fee;

FrozenFee;

PosGainLoss;

CloseGainLoss;

Available;

withdraw;

Deposit;

InitTotalFund;

TotalFund;

DayMargin;

Market;

TotalQuota;

UsedQuota;

Reserved[112];
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onRspQryOptionSecurities}5i%
TheE | HINNGENERNE

EREURF :

void onRspQryoOptionSecurities(CXeleRspQryoptionSecuritiesField *pRspField,
CxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

S8

* pRspField : HINGAEIAMNZ , HEEHIRCXeleRspQryOptionSecuritiesFieldg0T :

struct CXeleRspQryoptionSecuritiesField {

// [ EZFARES
TXeleSecuritiesIDType
/116455 R
TXeleTradeoOptionCodeType
/] /&L TR
TXeleSecuritiesNameType
// /¥R EIES AR TS
TXeleSecuritiesIDType
// [ FRIIESR 28R
TXeleSecuritiesNameType
/7 /FRIZE Gy it ol
TxeleSecuritiesType

// IARBIAE 5 - dobh CRFEARALE D)
TXeleSecuritiesSubTypeType
// /AR E (C/P)
TXeleCPFlagType

[/ /BT R A
TXeleExercisePriceType
[/ IRUTRE
TXeleShortTimeType

[/ /HREEEH
TXeleShortTimeType

/] /&2
TXeleMultiUnitType

// /7= AR C& AR AE D
TXeleProductIDType

/] /BN AL
TXeleMinTickPriceType
[/ /50T E LR
TXeleUncoveredPositionType
/7 WEG B AR
TXelePreSettlePriceType
// /FR S TSGRt

TXeleunderlyPreClosePriceType

// /BRI &
TXeleMarginunitType

// /KRR 2R CERR ], A PR
TXeleLimitPriceClassType

// /PR B K S L
TXeleMaxLimitordervolumeType

SecuritiesiD;

TradeOptionCode;

SecuritiesName;

UnderlySecuritiesiD;

UnderlySecuritiesName;

UnderlySecuritiesType;

UnderlySecuritiesSubType;

CPFlag;

ExercisePrice;

ExerciseDate;

DeliveryDate;

Multiunit;

ProductID;

TickPrice;

UncoveredPosition;

PreSettlePrice;

UnderlyPreClosePrice;

Marginunit;

LimitPriceClass;

MaxLimitBuyvolume;
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// [ PERAT B g R ST L
TXeTleMaxLimitOordervolumeType
// /PR BN ST B
TXeleMinLimitordervolumeType
// [ BRAN F g /N S L
TXeleMinLimitordervolumeType
// /A B K S

TXeleMaxMarketOordervVolumeType

[/ /TN SR R

TXeleMaxMarketordervolumeType

/[ /T B /N K

TXeleMinMarketordervolumeType

[/ /T NS R

TXeleMinMarketOrdervolumeType

/7 /HESCE AR
TXeleydClosePxType
// /WESEE
TXelevdSettlePxType
/] [ BAER A
TXelelLowerPriceType
[/ [BRAZRR A
TXeleUpperPriceType
///ERSH
TXeleDateType
// /a5 H
TXeleDateType
///EHH
TXeleDateType
[/ /38 G sy
/// [548.2.5]
TXeleMarketType
///EEWK S
TXeleUserIDType
// /T
TXeleReservedType
5

MaxLimitSelTvoTlume;

MinLimitBuyvolume;

MinLimitSelTvolume;

MaxMarketBuyvolume;

MaxMarketSellvolume;

MinMarketBuyVvolume;

MinMarketSellvolume;

YdClosePrice;

YdSsettlePrice;

LowerPrice;

UpperPrice;

StartDate;

EndDate;

ExpireDate;

Market;

AccountID;

Reserved[113];

onRspQryOptionRate X
Thge : B AS SR, RIISETEHNE
EREURF -

void onRspQryoOptionRate (CXeleRspQryOptionMarginFeeField *pRspField,
cxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S8

e pRspField : AASER, RIESFFTANE , HEH{RCXeleRspQryOptionMarginFeeField4ll
T

struct CXeleRspQryoOptionMarginFeeField {
///FEEK P
TXeleUserIDType
/[ [IEFAES

AccountID;


af://n2767

TXeleSecuritiesIDType SecuritiesID;
// /EN R ARRS G ARALE )

TXeleDepartmentIDType DepartiD;

// /e

TXeleMoneyType CcommissionRate;
/178555 CE AR

TXeleMoneyType SettlementFee;
/AT CEARMEHD

TXeleMoneyType ExerciseFee;

[/ TRIEE %

TXeleMoneyType MarginRate;

///TXeleEntrustTypeTypeZ LAl

/// U538.2.221]
TXeleEntrustTypeType EntrustType;
///TxeleChargingTypeTypeli %75

/// L748.2.23]
TXeleChargingTypeType ChangingType;
YIVEY YiiE !

/// [53i8.2.5]

TXeleMarketType Market;
// /TR
char Reserved[133];

e

onRspQryOptionCombPosition /5%
Inge : BINEEIFCEIANE
REURH

void onRspQryoptionCombPosition (CXeleRspQryoOptionCombPositionField *pRspField,
CcXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S48

e pRspField : ARSI CEIANE , HEHIRCXeleRspQryOptionCombPositionField T :

struct CxXeleRspQryOptionCombPositionField {
///EEKS
TXeleUserIDType AccountID;
[/ /BERRGRK S, AT, BB G R

/// 58 [8.2.14]

TXeleSecondaryorderType SecondaryorderiD;
// /G HRRg ETY

/// [F48.2.17]

TXeleStrategyCombType StgyCmbType;

// /A ERIES:, B AMEH

TXeleMoneyType Margin;
///HEHE

TXelevolumeType Ccombvolume;
// /A

TXelevolumeType unCombvolume;
[/ /IR A RIE 4, AL

TXeleMoneyType InitMargin;

[/ /ISR


af://n2776

TXelevVolumeType InitCombvolume;
[/ ELNE (R4, B SR8

TXeTleSumLegsType SumLegs;
[/ /&4y R
CXeleCombLegField CombLeg[4];

Y=
/// U7 #8.2.5)

TXeleMarketType Market;
[/ /TEIEA G R
TXelevolumeType unTdCombvolume;
// SR R
TXelevolumeType unTdunCombvVolume;
// /ARG S strk i, HERBAZRIAS
TXeleStrorderSysIDType StrorderSysiD;
// /T
char Reserved[85];

e

HApH a1 R CXeleCombLegFielddI T :

struct CxeleCombLegField {
// ] B E AR
TXeleSecuritiesIDType LegSecuritiesID;
/] /AR & 277 1)

/// [548.2.181]

TXeleLegSideType LegSide;
/] /& SRR
/// L#38.2.151
TXeleCoveredFlagType Coveredoruncovered;
[/ /a4 R
TXeleShortvolumeType Volume;

e

onRtnCapitalTransferDetails /5%
IhgE : HitES(HAS)RKBHER
BREURF

void onRtnCapitalTransferDetails(CXeleRtnCapTransferbDetailsField *pRspField,
cXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

* pRspField : HANEE(HAE)RKBHEERR , HE5#9{ACXeleRtnCapTransferDetailsField 407 :

struct CXeleRtnCapTransferDetailsField {

// /&K

TXeleUserIDType AccountID;
// /IR

TXeleMoneyType Fundamt;

J/ /TR, T A, T2 R
/// [7i8.2.8]
TXeleTransferDirectionType Direction;
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// [ EAER (]

TXeleShortTimeType Time;

// /AT P & RS ID (B & (R LA H )
TXeleTradeSystemIDType SystemID;
///H—MIUEM G KRG ID (B & L)
TXeleTradeSystemIDType SystemID1;

// /T B 4

TXeleMoneyType Available;
[/ /ST

TXeleSubClientIndexType SubClientIndex;

// [ FK BRSO

/// L748.2.17]
TXeleRecoveryFlagType RecoveryFlag;
// /55 R

/// [74#8.2.5]

TXeleMarketType Market;
// /i
char Reserved[31];

e

onRspQryOrderFlow %% ( BAXZF)
IheE | ERFKEIRNE
REURH

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

S48

* pRspField : BIRiAZKEIANE , HEE5H9{RCXeleRspQryOrderFlowFieldy :

struct CxeleRspQryorderFlowField {
[/ /&S
TXeleUserIDType AccountID;
///RKEE
TXeleFTowCountType FlowCount;
/1 /3 G iR
TXeleMarketType Market;
// /T
char Reserved[63];

onRspOTU FHix
Ihee : (HBX ) iESBlixE/ R e n
ERERF

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


af://n2796
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S8

e pRspField : IES8E/fENEN. , E4ERACXeleRspSecuritiesLockField/g :

struct CxeleRspSecuritiesLockField {

///FEE RS int IS
TXeleOrderIDType
// /P AR R R g
TXeleOrderIDType
// /& LIRRIIE SRR
TXeleSecuritiesIDType
[/ /B
TXelevolumeType
[/ /BE /R
TXeleDirectionType
[/ /R, TEERAE
TXeleErroridType
[/ /AT R
TXeleSubClientIndexType
// /M55 6 (R 5E S0
TXeleBusinessUnitType
// /GRS strIl
TXeleStrorderSysIDType
Yk &€ S5
TXeleUserIDType
[/ /3G A
TXeleMarketType
// /T
char

e

onRtnOTUJ %

TORE : (HAY ) IEsSHiiE/ MR BER

REURH :

OordersysiD;

UserLocallID;

UnderlyingSecuritiesiD;

orderqQty;

Side;

Errorid;

SubClientIndex;

Businessunit;

StrorderSysiD;

AccountID;

Market;

Reserved[64];

void onRtnOTU(CXeleRtnSecuritiesLockField *pRspField, CxeleRspInfo

int nRequestID, bool bIsLast) ;

S8

e pRspField : IESSE/fEHiEIHR , E4EMIRCXeleRtnSecuritiesLockField /9 :

struct CXeleRtnSecuritiesLockField {

[/ /P AR AR
TXeleOrderIDType
///HEEIREBER S int A
TXeleOrderIDType
/1715 5 Fi ik B g
TXeleOrderexchangeIDType
// /& LIRR IR AR
TXeleSecuritiesIDType

[/ /B
TXelevolumeType

UserLocallID;

ordersysiD;

orderexchangelID;

UnderlyingSecuritiesiD;

orderqQty;

*pRspInfo,
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// [ BGE /i

TXeleDirectionType Side;

[/ /B SR ]

TXeleTimeType TransactTime;

// /3T HOAIRES

TXeleOrderstatusType orderstatus;

[/ /& R A

TXeleSubClientIndexType SubCTlientIndex;

VIR %2 SR Vol 3]

TXeleBusinessuUnitType Businessunit;

[/ /HEEEK S

TXeleUserIDType AccountID;

/1175

TXeleMarketType Market;

// /T

char Reserved[64];
};

onErrRtnOTU Fi%
INEE : (HINW ) IESPiE/ M BiERER
REURH :

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

S8

e pRspField : ( BfiY ) IESSIE/MEHEIREHR , HE5MACXeleRspQryOrderFlowField /s :

struct CxeleRspSecuritiesLockField {
// /ARG S A nt A

TXeleOrderIDType OordersysiID;
///F AR B g
TXeleOrderIDType UserLocalID;
/1 /& LIRHESRAED
TXeleSecuritiesIDType UnderlyingSecuritiesiD;
[/ /IR
TXelevolumeType orderqQty;
// /BE /it
TXeleDirectionType Side;
[/ /RS, AR
TXeleErrorIidType Errorld;
[/ /S
TXeleSubClientIndexType SubClientIndex;
VIR %2 SHE: Vol 3]
TXeleBusinessuUnitType Businessunit;
// /B EIRER T strak
TXeleStrorderSysIDType StrorderSysiD;
[/ /EGEHEK S
TXeleUserIDType AccountID;
[/ /35 B A
TXeleMarketType Market;

// /T
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char

e

onRspOTTAi% (EARX%IF)

Reserved[64];

TR : (AR ) S RERIERABIESIKFIEAL (Option Trading Transfer For Execution)(ZRIARAE A
2 ¥%) BRRUsER
BREURH

void onRspOTT(CXeleRspOptionDisposalField *pRspField, CxXeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast) ;

S8

e pRspField : 2 REPBFERACEIESEKFMMA , HEE#I{RCXeleRspOptionDisposalField /s :

struct CxXeleRspOptionDisposalField {

/1 /1 BTG ek

TXeleOrderIDType ordersysiD;
[/ /P AR AR
TXeleOrderIDType UserLocalID;

[/ /G CIARIIE SRS
TXeleSecuritiesIDType
/// Rt E

UnderlyingSecuritiesiD;

TXelevolumeType volume;
// /B

TXeleExerciseMethodType Method;
[/ /T B R

TXeleTradeOwnerType ownerType;
// /5 RGeS, TH R

TXeleErrorIdType ErrorId;

[/ /ST, R Sl S
TXeleBusinessUnitType
// /&R

Businessunit;

TXeleSubClientIndexType SubClientIndex;
///HEEIR YRS strIsiy

TXeleStrorderSysIDType StrorderSysiD;
[/ /BEEHEK S

TXeleUserIDType AccountID;

[/ /35 BT

TXeleMarketType Market;

// /T

char Reserved[64];

onRtnOTT A% (BALF)

INEE : (HIN ) SREBIBEAEIFEKFER (Option Trading Transfer For Execution)(ZHaIhRASE A
3745 BAtER

EREURF :
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void onRtnOTT(CXeleRtnOptionDisposalField *pRspField, CxeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast) ;

S8

* pRspField: ( HitY ) SREBABEABIESFKFEIR , HE5#3{ACXeleRtnOptionDisposalFieldy :

struct CxXeleRtnOptionDisposalField {

[/ /P AR AR g
TXeleOrderiDType

[/ /GRS 5 Int A
TXeleOrderIDType
/11385 Bk B
TXeleOorderexchangeIDType
/// iR E
TXelevVolumeType

// /AL EZE 5
TXeleExerciseMethodType
// /5 R ]
TXeleTimeType

[/ /ITERES
TXeleOrderStatusType

[/ /%S
TXeleSubClientIndexType
// /% ot R g S0
TXeleBusinessUnitType
[/ /EEHEK S
TXeleUserIDType

/1 /35 B A
TXeleMarketType

// /T

char

onErrRtnOTThi% (BAL)

UserLocallD;

ordersysiD;

orderexchangelID;

volume;

Method;

TransactTime;

orderstatus;

SubClientIndex;

Businessunit;

AccountID;

Market;

Reserved[64];

INEE : (EIN = REBERLGBEIBSEKFEEIRERR (Option Trading Transfer For Execution)(ZaIiRAE

A32HF) HItER
REUR

void onErrRtnOTT(CXeleRspOptionDisposalField *pRspField, CxeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast) ;

S8

e pRspField : EIRFVKEIANE , HE#RCXeleRspOptionDisposalField /s :

struct CxeleRspOptionDisposalField {

// /ARG S int A
TXeleOrderIDType
// /B AR B g
TXeleOrderIDType

OordersysiD;

UserLocalID;
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// /& LIRRHIE RIS

TXeleSecuritiesIDType UnderlyingSecuritiesiD;

/// RiREE

TXelevVolumeType volume;

// /LB

TXeleExerciseMethodType Method;

[/ /T T A

TXeleTradeOwnerType ownerType;

[/ /R, fEERAE

TXeleErroridType Errorld;

[/ /S HgG, A B Bk AE A

TXeleBusinessUnitType Businessunit;

[/ /PSR

TXeleSubClientIndexType SubClientIndex;

// /GRS strIiil

TXeleStrorderSysIDType StrorderSysiD;

[/ /EGEHEK S

TXeleUserIDType AccountID;

/1 /G A

TXeleMarketType Market;

// /T

char Reserved[64];
};

onRspCancelOTTAi% ( BAF)

IhEE : (HAIY ) S REBIBEEACEIEFMKFEIENAL (Option Trading Transfer For Execution)(Z4RThRA
AR Bt

BREURF :

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

S8

e pRspField : f#EMAE , HZ5#{RKCXeleRspOrderActionField 3 :

struct CXeleRsporderActionField {
[/ /GRS int Y

TXeleOrderIDType OordersysiD;
///F P AR R

TXeleOrderIDType UserLocallD;
[/ /AR

TXeleOrigSysIDType 0origsysiD;

// /T

char Reserved0[22];
/] /R

TXeleErrorIdType Errorid;

[/ /PSR

TXeleSubClientIndexType SubCTlientIndex;
// /M55 E T CFH P E S0

TXeleBusinessUnitType Businessunit;

/1 /3T H B K
TXeleTradeOwnerType ownerType;
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///HEE RS straE Al

TXeleStrorderSysIDType StrorderSysiD;
[/ /R GEEK S
TXeleUserIDType AccountID;
[/ /3 G iR
TXeleMarketType Market;
/] /38 5 Ak B4
TXeleOorderexchangeIDType orderexchangelD;
// /G EAd AR )
TxeleExc hangeIDType ExchangeFrontID;
// /T
char Reservedl[11];
i

onErrRtnCancelOTTA % (BAXIE)

IhRE | SRPFELEIEEIREEHREIR (Option Trading Transfer For Execution)(Z4BIARANE A~
378y BRtERR

EREURF :

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

W

2

e pRspField : ML , HE5#{RCXeleRspOrderActionField /3 :

struct CxeleRsporderActionField {
// /R GRS S nt A

TXeleOrderIDType ordersysiD;

[/ /P AR AR $

TXeleOrderIDType UserLocallD;
[/ /AR

TXeleOrigSysIDType origsysiD;

// /T

char Reserved0[22];
[/ /RS

TXeleErrorIdType ErrorId;

[/ /P s R

TXeleSubClientIndexType SubCTlientIndex;
// /M55 H 0 CHH P € 30

TXeleBusinessuUnitType Businessunit;
// TR A

TXeleTradeOwnerType ownerType;

[/ /GRS trk Y

TXeleStrordersSysIDType StrorderSysiD;
/[ /B BEK S

TXeleUserIDType AccountID;

[/ /35 A

TXeleMarketType Market;

/7 /35 ik B9 5

TXeleorderexchangeIDType orderexchangelD;

// /3G B dCEAEH)
TxeleExc hangeIDType ExchangeFrontID;
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// /T
char Reservedl[11];
IFe

onRspinsertOQO%i% ( BAZIF)
TORE : EARUSUIIRINMBAL (Option Quote Order Entry)(SBUMRAE A375) HAtER
EREURT -

void onRspInsertoQo(CXeleRspBilateralorderInsertField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

S8

e pRspField : BANIGOIRMN WAL , BEZEMKCXeleRspBilateralOrderinsertField /g :

struct CXeleRspBilateralorderInsertField {
// /GRS int Y

TXeleOrderIDType OordersysiID;
/7 /F P AR

TXeleOrderIDType UserLocalID;
// /&8RS

TXeleSecuritiesIDType SecuritiesiD;
[/ /3T BT R

TXeleTradeOwnerType ownerType;

/1 FARAY

TXelePriceType BidPx;

IVES <

TXelePriceType offerpx;

[/ /AR

TXelevolumeType Bidvolume;
[/ /RS

TXelevolumeType offervolume;

[/ /FIEARE

/// U538.2.14]
TXeleoffsetFlagType BidEffectFlag;
/] /EFPARE

/// [54.8.2.14]

TXeleoffsetFlagType offereffectFlag;
[/ /RGeS, TR

TXeleErrorIdType ErrorId;

[/ /NSRRI, g B Bl S Ad A
TXeleBusinessuUnitType Businessunit;
[/ /S

TXeleSubClientIndexType SubCTlientIndex;
[/ /GRS trk Y

TXeleStrordersSysIDType StrorderSysiD;
/[ /B BEK S

TXeleUserIDType AccountID;
/113 B

TXeleMarketType Market;

// /T

char Reserved[64];
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onRtninsertOQO%ix ( AN )
ThiE - HARNUIRMN R (Option Quote Order Entry)(ZRIMRANE A H5F) HAt{EF
BREURH

void onRtnInsertoQo(CXeleRtnBilateralorderField *pRspField, CxXeleRspInfo

*pRspInfo, int nRequestID, bool bIsLast) ;

S8

e pRspField : BANTGOIRINEIR , B4EMIRCXeleRspQryOrderFlowField /g :

struct cXeleRtnBilateralorderField {

TXeleOrderIDType UserLocallID;
[/ /G ARG int R
TXeleOrderIDType OorderSysiD;
/7 /35 Bk S 95
TXeleorderexchangeIDType orderexchangelD;
// /EFEARIG
TXeleSecuritiesIDType SecuritiesiD;
/TR RA
TXeleTradeOwnerType ownerType;
// /AR
TXelePriceType BidPx;
Ve <
TXelePriceType offerpx;
[/ /IR =

TXelevolumeType Bidvolume;
// /AR
TXelevolumeType offervolume;

/1/FFFFhk
/// UF$8.2.14]

TXeleoffsetFlagType BideEffectFlag;

/1 /5T AR
/// [F48.2.14]

TXeleoffsetFlagType offereffectFlag;
/// WA AT S R

CXelecancelledorderinfo CancelledBidorder;
[/ /AR ST S R

cxele cancelledorderInfo Cancelledofferorder;
// /ITHARES

TXeleOrderStatusType orderstatus;

[/ /& T A

TXeleSubClientIndexType SubClientIndex;

// /M55 6 (R P 5E S0)

TXeleBusinessuUnitType Businessunit;
Yks's &3S

TXeleUserIDType AccountID;

YIVEY YiiE !

TXeleMarketType Market;

// /T

char Reserved[64];
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onErrRtninsertOQO% % ( BEAXS)

Ihge : BB IRMN FERENR (Option Quote Order Entry)(ZHRIIRAEASZIF) BpER
REUEH

void onErrRtnInsert0Qo(CXeleRspBilateralorderInsertField *pRspField,
CXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

&

=

2

* pRspField : EAXUOMRAN EEREHE

, HEE¥IPRCXeleRspBilateralOrderinsertField s :

struct CxeleRspBilateralorderInsertField {

[/ /GRS T Int A

TXeleOrderIDType ordersysiD;
[/ /P AR AR g 5

TXeleOrderIDType UserLocallD;
// /&R

TXeleSecuritiesIDType
[/ /TR A
TXeleTradeOwnerType
/ /7 FHMr
TXelePriceType

[/ /TR
TXelePriceType

YIL kS i
TXelevolumeType

[/ /AR R
TXelevolumeType

// ) FI PR &

/// [Z#8.2.14]
TXeleoffsetFlagType
YIVE SRR

/// (F18.2.14]

Txel eoffsetFlagType

[/ /RS, TR
TXe1eErrorIdType

[/ /S HTT, fh  B Bl g AE A
Txele BusinessUnitType
[/ PR TN

SecuritiesID;

ownerType;

BidPx;

offerpx;

Bidvolume;

offervolume;

BideEffectFlag;

offereffectFlag;

Errorlid;

Businessunit;

TxeleSu bClientIndexType SubClientIndex;
///HG WG T strkAy

TXeleStrordersSysIDType StrorderSysiD;
[/ /EEHEK S

TXeleUserIDType AccountID;

[/ /35 B

TXeleMarketType Market;

// /T

char Reserved[64];
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onRspCancelOQO %% ( AN )

TheE : BASCSUOIRINMBIEANAL (Option Quote Order Entry)(SRIRANEASIHF) HtfER

EREURF :

void onRspCanceloQ0 (CXeleRspOrderActionField *pRspField, CxeleRspInfo

*pRspInfo,

S8

int nRequestID, bool bIsLast) ;

e pRspField : BANIGOIRMNBIERINA , E4EMIRCXeleRspOrderActionField/ :

struct CxXeleRsporderActionField {

///HEEIREBGRTint A
TXeleOrderIDType

[/ /P AR AR
TXeleOrderIDType

[/ /AR S
TXeleOrigSysIDType

// /T

char

// /RS
TXeleErrorIdType

[/ /B R T
TXeleSubClientIndexType
// /M55 H T CHH P E S0
TXeleBusinessUnitType
[/ /T BRI R
TXeleTradeOwnerType
///HEE RS strR!
TXeleStrorderSysIDType
/1 /B BFE S
TXeleUserIDType

[/ /35 A
TXeleMarketType

/7 /355 ik H g s
TXeleorderexchangeIDType
// /AT EId CE AR
TXeleExchangeIDType

// /T

char

onErrRtnCancelOQOAiE ( BAXIF)

TheE : BASCUAIRINMBIERFEIRENER (Option Quote Order Entry)(HRIMRAE A RIRER

REURH :

void onErrRtnCanceloQo (CXeleRspOrderActionField *pRspField, CXeleRspInfo

OrdersysiD;

UserLocallID;

OorigsSysiD;

Reserved0[22];

Errorlid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;

Market;

orderexchangelID;

ExchangeFrontID;

Reservedl[11];

*pRspInfo, int nRequestID, bool bIsLast) ;
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e pRspField : f{BNZ , HEZ#{RCXeleRspOrderActionField /g :

struct CxeleRsporderActionField {
// /GRS int A
TXeleOrderIDType
[/ /P AR AR g 5
TXeleOrderiDType
[/ /AR
TXeleOrigSysIDType
// /T
char
/] /RS
TXeleErrorIdType
[/ /P s R
TXeleSubClientIndexType
VIR %2 SHE IR 3]
TXeleBusinessUnitType
// TR R

ordersysiD;

UserLocallD;

OorigsysiD;

Reserved0[22];

Errorlid;

SubCTlientIndex;

Businessunit;

TXeleTradeOwnerType ownerType;

[/ /G R G T strk Y

TXeleStrorderSysIDType StrorderSysiD;
[/ EEK S

TXeleUserIDType AccountID;

[/ /55 R

TXeleMarketType Market;

/7 /35 iR B g5

TXeleOorderexchangeIDType orderexchangelD;
// /3G B d (B AR

TXeleExchangeIDType ExchangeFrontID;
// /T

char Reservedl[11];

onRspOMR 5% (EAR3ZF)

Ihgee : (HAW ) FRIESEIAMAL (Option Margin Requirement)(ZBIIMRAE AT HItUERE

EREURT -

void onRspOMR(CXeleRspOptionMargin
nRequestID, bool bIsLast) ;

S8

e pRspField : fRIESEANME , HE5M{RCXeleRspOptionMarginField/g :

struct CxeleRspOptionMarginField {
// /ARG S int A
TXeleOrderIDType
///F P AR R
TXeleOrderIDType
///RIEE kS
TXeleMarginAcctType
[/ /R, TERAEH
TXeleErroridType

Field *pRspField, CXeleRspInfo *pRspInfo, int

OrdersysiID;

UserLocalID;

MarginAcct;

Errorid;
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[/ /ST, R B Sl
TXeleBusinessUnitType
VI - Iabiik=% SautP=|
TXeleSubClientIndexType
// /GRS strI il
TXeleStrorderSysIDType
[/ /B E S
TXeleUserIDType

[/ /55 R
TXeleMarketType

// /T

char

onRtnOMR %53 (BAXH)

Businessunit;

SubClientIndex;

StrorderSysiD;

AccountID;

Market;

Reserved[64];

Ihge: (HAtY ) fRIEEEIAERR (Option Margin Requirement)(ZRIMRANE A SHF) BAtfER

REURH :

void onRtnOMR(CXeleRtnOptionMarginField *pRspField, CxXeleRspInfo *pRspInfo, int

nRequestID, bool bIsLast) ;

e pRspField : {RIFEEAENR . Hi

struct CxeleRtnOptionMarginField {

[/ /P AR AR
TXeleOrderIDType

// /GRS int A
TXeleOrderIDType

// /HREETK S
TXeleMarginAcctType
// /B
TXelePriceType

// /7] &
TXelePriceType

[/ /T HRARES
TXeleOrderstatusType
[/ /% P ST
TXeleSubClientIndexType
VIR %2 SHE VR3]
TXeleBusinessUnitType
// /B EEK S
TXeleUserIDType
/1175
TXeleMarketType

// /T

char

Hith

FfRCXeleRtnOptionMarginField /3 :

UserLocallD;

ordersysiD;

MarginAcct;

TotalMarginAmt;

AvailabeMarginAmt;

orderstatus;

SubCTlientIndex;

Businessunit;

AccountID;

Market;

Reserved[64];
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Trader-APIFRZZ&IZ{EMIRBB

LRY:: i ks

APIZIE B BRI ORI
APIflmanagerifigah B ER&IE
APIRZ ZHEIR AL F R SR SRR

i E#INEBZapi_config.txtiCpuCorefIE— NS

APIZZ IR IR Z Bl T

i @iYPZapi_config.txtCpuCorefUE — N

LOGHEZi =

[ — 1At 1

FERRE

FERRBIPR
F
= o RS S
=
1 DWORD
2 TXeleFairProtocolType Fair
3 TXeleMessagelDType
4 TXeleMessagelLenType
5 TXeleRequestIDType
6 TXeleSeqNoType
7 TXeleSeqSeriesType

Himss

unsigned
int

unsigned
char

unsigned
char

unsigned
short

int
unsigned

int

unsigned
char

$imoeBYiReR

DWORDY =AY

SR

HERSKE

RS R
=P
s

JIL;

[=848.2.3)
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do S

10

11

12

13

14

15

16

17

18

19

20

21

22

23

24

25

26

HERR2 iEses EiE S BYR AR
nsigned
TXeleOrigSysIDType iunt e [RiRRImE R
= Ek
TXeleOrderExchangelDType FREA gaﬁﬁ?ﬁ%ﬁﬂsx
unsigned
TXeleOrderIDType - 2 REpmSHEE
TXelePriceType double Miges
igned
TXeleVolumeType iunrlﬂgne #ERT
HzEAZERIZERY
TXeleOrderTypeType char
[£888.2.4])
TXeleSecuritiesIDType FRIEH IESEEE
RBATREY
TXeleMarketType char
[=F#88.2.5])
RB I EHEE
TXeleDirectionType char
[F888.2.7)
ENEIES RSl
TXeleTimeConditionType char
(F£28.2.9]
TXeleTimeType FREA KA AR
FFtnsEs
TXeleOffsetFlagType char
[F888.2.14]
igned
TXeleErrorIDType .unrj[5|gne ERmEEE
i
TXeleErrorMsgType FREE IR
HRERSEE
TXeleOrderStatusType char
[=F888.2.11]
TXeleMoneyType double REXE
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