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EENAEISRZRSER,

TR RRIER 5 R FiXele-Trade-SecuritiestHF R E (FAFM , TRUAPIIEER EFERNE, BREEEFRZFIHIER(Client Program)iEBALS

. ARBPERTIRNERZRRAIRZAP,

Xele-Trade-Securitiesfgf}

Xele-Trade-Securities 2l MSTAIETFPGA, TV RIRERZZ RS , MEITERENFPGAKIRERARS , AN RIMNIEE , RAREER

TNBE, 2AES. BEERATRIE, BT NEETER I ELEGITENEHER D RS,
Xele-Monitor-SecuritiesiZXele-Trade-SecuritiesfIEIFZ vl 4,32 B 2 P,
XeleSecuritiesTraderAPI2—NETF C++AYZEREE | BT (FERY EEERMEAEORIIN SRR 2088,

XeleSecuritiesTraderAPISZ3EES : Linux,

EARPIIRSZ=a L XeleSecuritiesTraderAPI-MRANE tgzd g , AT

XX

include/
include/
include/

lib/
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config

Debug/lib

docs

EER

{EekmsE

X3
XeleSecuritiesTraderApi.h
XeleSecuritiesUserApiStruct.h
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config_file_process

demo_main.cpp

api_config.txt

CmakelLists.txt

api_config.txt

libXeleSecuritiesAPI_debug.so
Xele-Trade-Securities-32 2 RAPHECOFAM.pdf
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RBRAPHEOI, X T BRISHHAYRO
ENT REUZORISEEEAR , BEEeE
EX T AT RAISREY

APIFIESREE

demoriFTRE FRAYUAS LI
userdemo~ifERE

APIEEE 4

userdemofRiEX 1

apiE TR ENERE N4
DebughRAAPIENT
APIRJIRBASZ 4
APIRAFHRIE RIS
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API Ba

BHA e o MRAELT
APISZHHRIEER, 1HXER (BE&FE. BEKAKER., ERRRSERNIVKER. BEEWRKE
07/22/2021 2.0 8, IREBEIRFKERDSE ) B(E

FFOBEAE;

APISZREEManager(B 1) OThEE
¥ manager& B IR
1/17/2022 2.4 2.5 BiEE ( LRBE. RXRE. LN ) REIRIEH
EMhAREUEOSK—BIR
&M CxeleRtnOrderFieldZ&Ha{A&

6/1/2022 3.0 3.0 1EAPIFapi_config. txtER & 314
6/16/2022 3.0 3.0 FrifreqloginExiEOFFRLERER | T ARERRES RIS RE (R
BRI ETE A T 5 e AR R SR
2113/2022 30 30 ;igfgff;;:;]ﬁﬁj MRS X FHORERNRREE
7/21/2022 3.0 3.0 MERHRRIBEE R R BB E T A
8/2/2022 3.1 3.1 IMEH BRI R RECE E TR
9/21/2022 3.1 3.1 AT REEREIRE
9/26/2022 3.1 3.1 FEAPIREFBR TENER BT
10/22/2022 3.1 3.1 PELREEEY  BEERGTERAER
10/28/2022 3.1 3.1 AN LAE 5 AN 458 RA9demo , TEdemo/example_order_delayBR T
5/5/2023 3.1 3.1 WG SRR BRED
ARG RIS ST
10/18/2023 32 32 apifc B XS R ES 4R BT

11/24/2023 3.2 3.2 apisk AR ERES

11/28/2023 3.2 3.2 apisk37f4Operwayi FREEH
7/12/2023 3.2 3.2 EAHR RN A IE IR RS RIR T ER
12/12/2023 3.2 3.2 EIEAEEO

2/28/2024 3.2 3.2 MBI EAPIHERAERISEREHFRFEMB S TENEC
10/29/2024 3.2 3.2 EINEERIRESH

12/3/2024 3.2 3.2 MO SFHEACRICRETED
12/25/2024 3.2 3.2 EINEEXIFHIER LS
01/16/2025 3.2 3.2 BN SRR B E O
01/20/2025 3.2 3.2 S HEHFERITcpDirecti ARSCIETIME
2/7/2025 3.2 3.2 BB FTEIRG

02/07/2025 3.2 32 S F#EAUserLocal DZEREE
3/19/2024 3.2 3.2 D HFESIF A ERRIEA]
4/1/2025 3.2 32 IEINBHRZ MK EEEEN

4/7/2025 32 3.2 BT SFEIRE TP 2



API Ba

BHA e o MRAETT

1BINe] AR ESA ERIEIRE55115
12/5/2025 3.2 3.2

TR EIRAD
15/5/2025 3.2 3.2 HEEIEQFIEAHITEIARIE

17/6/2025 3.2 3.2 R, FEREKRNIREEAMMEINEEART BFER
WA RSEEANEMIESE A", DSEHESFR

o032 32 smmmEsEhETR
28/8/2025 3.2 3.2 1B R E TXele Transfer Typet&sii iR
13/10/2025 32 3.2 X IFUDPHRIIETIRE
11/12/2025 32 3.2 1EMQFIFFEEIREO LN EFTRISRM REREIIERA
12/17/2025 3.2 3.2 I INE LA OE T O RABKEURESIE N
12/22/2025 3.2 3.2 ) I sT=2E e
01/07/2026 3.2 3.2 1&B{TXeleOrderTypeTypesRBUHRSI & X
1/20/2026 3.2 3.2 REAEIREIDAIEINEXecI DFER
#EOap & KE Al R
ke
/117K

int XeleSecuritiesTraderApi::regXXx(
CcxeleRegxxXField &inputField,
int nRequestID)

/// /i

void XeleSecuritiesTradersSpi::onRspXXX(
cxelexxxField *pInputField,
cxeleRspInfo *pRspInfo,

int nRequestiID,

bool bIsLast)

SRIBASE S RAEFREOBERAreqXXX , IARILLoNRSpXXXKanE, 1ZETARAPIRIreqXXXRAREEIRR/InRequesti DAJIERK , FEONRSpXXXH4LE
1BRIAINRequestiDAYIEK,

iERIEO SR
EORFR : regXXX

* inputField : EKAISEEEIDAEET
e nRequestID : HAFPEENERIFR , SERREL

)0 mE > L
EOBFR : onRspXXX

* pRspField: MRS AISEESAEET

e pRspinfo : RspinfoFRéEEREs , &8BErrorIDFIErrorMsgRIAIZIRIERAPIRZES

* nRequestID : IARZIEKAYID , FRCIEREIAIMRIR S Z [ERIRSRIR R

* bislast : IZRIEKRIDEEMFSEEE , BI—REIRHRH | ZINEEREFTsESWERER | mRRE—IXAR ( blsLast STRUEIRRERE—
RBA , AFALSEFRARZRE—RIERA )
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T XN R

void XeleSecuritiesTradersSpi::onRtnxXX(CXelexxxXField *pInputField, int nRequestID, bool bIsLast);

LSS

void XeleSecuritiesTradersSpi::onErrRtnxxX(CxelexxxField *pInputField, CxXeleRspInfo *pRspInfo, int nRequestID, bool
bIsLast);

BEIRRILLoNRtNXXX, onErrRINXXX3KAGE., TENMEIXFRFERINL,
oy 3T:2p 3| )
OB : onRtnXXX

* plnputField : HENAYENENELUEEIES
* nRequestID : fRICIERIRSNMDMN IR Z BIRIRS AR

* Dbislast : RIERIDEB MM , BI—XEINIRF | XN EEREFTRERWESXIER |, fmR&RE—RERA (bisLastITRUERARRE—

RER , AFALSEFRRARRE—IXIER )
His e &I R
BEOZFR : onErrRtnXXX

* plinputField : {ERAEBIENEEIRIFIEET
e pRspinfo : fHIRKBFNEIRER

* nRequestID : tRICIERIRSFNNMM R Z BIRIRS KR

* Dbislast : RIEKRIDEREMNZEEE , BI—REINIRF , I EVEREFTRERRESXIER | fmR&RE—RVERA (blsLastATRUERRAZ&E—

I | JFALSERRIRRRRE— /B )
APLE{TIRIV
Rl R

EFREFEARBRANR IR F2 M N :
o WAMEEMER
. DIEERAMER

HIRLBRER

TEAIEILNER | Xele-Trade-Securities3e 5 RAAE RSN TR -

e CreateTraderApi(): $KEXR] FBRYAPIISRIEET
* RegisterSpi(): JERFIF4E B XeleSecuritiesTraderSpifIBEFIXISAMIE

EREI :

XeleSecuritiesTraderApif2EHUER S ORI LAEECE SRS TLUSiER S | ERRRIE—ENMRE. BICHHEReROSF A

R
DRI T (FRRAUCES main.cpp”) :

/%
* apiMHIEE L AL =25
* 1L Bl AMERIEERI, %34k K A XeleSecuritiesTraderspi, ASRECRME & R w5
* 2. JiflcreateTradeApi# i, G —/MERIX R, ZXF G K LRHE G RIEBEAEER
* 3, Jfregisterspifi i, K RERIZLWSEN AL HEE KIH F
* api RERAER R 75 2
* 1. WHreqLoginiE, fEANRE A, BEKS . FEM ) 25 DL R A 4E G (115 K 4 5 BI T .
* o, FiCE ST Aktapd BT SIS E, B dSapi MiERT R CEEE P OERE SRR EEAE G, XA X BIE TR A P & 14
BAERUR, EHEBAD
* apifIghi%. DBERE. socketZSRIMEFR . EEA HbE S L A%
I/I:
* 1) #HonRspLoginManagert[mlid, JHEAHE SR, KU SHTIA SCRVE O A ERUR
* 2) $illonRspLogintimlif, F H¥cA RN SN, RUAATHHE LRHE & 2 i BUR
* 3) $zllonRspInitTraderti B, FHEAHIRE LN, R\LIAA CRHE & R BeRs R
x %/
auto* puUsersSpi = new DemoSpi();
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pUserApi = XeleSecuritiesTraderApi::createTraderApi();
if(!pUserApi){

PRINT_INFO("can not create API");

exit(0);
}

pUserApi->registerspi(pUserspi);

IhaEiRA

HEINREERAMNER , EFRREFTLMERERER. B8, RSEODRIEKRTTIE , Wreqlogin, reginsertOrders , FFHRHEARELADREIRIS
£

o

EEE

APl IEKANREHES#Rspinfo , ErrorlDA0KRIER , EfRTIER | IS RREIEEENIFAERRBE

API BE &34
B

&M ETEITIManagerURLFIQueryURL, ManagerURLFIQueryURLER/DEEIEE— , EEManagerURLFERFRRBIImanagertZiiz
BERRS , RIESQueryURLFEERTEEERRR. HRFRAIFVETEN , EERESEEHRERNR NASEEREERE. EEMAFhRAapi
RENMERIRHMEEN Y , TEREERRAE3.2.518 (8iF ) ZfE. B EEERIRHMEENH , WRFBEEEX NS EEHRERER
FECESXGPXIN ST , HFIESHRHRE | BRFHAMERE , NWENTFFEREEENXE.

AP EEL

BdManager (EEHL ) EFES (REEEHOIESHIRIENR )
AILAEISECEapi_config. txt3Z{4 , AiEManagerfUitsiit ( URLECEITN ) REMAEXEE. #H T
APIRYECE S

BeIAPIRYapi_config txtECEM RS =85 :

° WEHE
° ApiS¥EE
o BRME

MI¢EECE

Bab. WmOBRSEE. REEEINLTTF:

#
# Ik
#
#
#
#
#
0

L

#
#
#
#
#
#
# ]
TradelURL=

APIGMIEECE
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o 3.03REERPC ML
3.0XRIEEP O | FRF—ISItcp/Abibin S
BT tep://192.168.4.216:50002;tcp://192.168.4.216:50003;tcp://192.168.4.216:50004
2 : tep://192.168.4.216:50002
ApiFsRIEREEPONSE , FILIEEZ M manager24 (k1R
EE4nLA5000284E620001X MK SERE | FmztibE SRR3R E R it
SERE .
ManagerURL=tcp://192.168.2.37:50003
o XRIEDHEREE bt
# RMEEEIRMEEE | FRR—ANS=tcp/Atibim S
# WWBHHE | (FREEPOEIAD TR , LSEChEEIBIRT | FRESE. it IROMSTEE, EERIW TR
#7501 © tcp://192.168.4.67:30000
#7RM12 : tcp://192.168.4.67:30000;tcp://192.168.4.68:30000
# S ETEEAMIL , FRAEDIR  AEESERAMSRIAEESEES
# ApiBEIE SR IEEREERIES
# HERJECE T ManagerURLANIQueryURLITER T , ApiiEREmanagerfiIhz ERIUE BT HERIERIE S AN
# EIERQFIREERT , RFZEECEZUr , ManagerURLFITradeURLECE /9Z=R0]
# HFRECE T ManagerURLAIQueryURLAJIEIR T | ApilEREmanager itz G2 B BT ERIERIEE T
SERE :
QueryURL=
o RHRERHEIRE R
SRHR SRR |, (ERR—RIE tcpy/ /bR S
HSHRERETHOMSNER T RERE , Hitth=, EERNNT,
T : tep://10.128.123.209:30005
B IR GERIEREMENET tep: //10.128.123.209:30005 , EHFEMIRE , BEFZHBUEBRET S tep: //192.168.0.100:33333
IR | 4 Tradeur LB © TradeURL=tcp://192.168.0.100:33333 ; AR EBILMIE R RBEN FAER.
SERE :
TradeURL=
EMEEECES , ManageruRL ] QueryURL ESRIVIECERFH— , ZHETUALERE M THERER , MRESAFERRER R EEME
FRApIEARIENAE. BEERN T HEAPTEINNEN MERTSR | F B E XIS R EA.
ApiSHEE

L -
R ApL Parameter

=
T
=

=paw gL CounterVersion=22

CounterWersion=1

o SBIAPISZISIESIRSE

LRIAPISTHHESIRA | BUASHF—RIES (2.5RLIThRA ) | BEAREIRASBEBRIESEASTIFRA , ZDependentCounterVersion=1A43ZfF—
AEE (2.5REATHRA )

LRBIEWAPISTFRART | BHRIALRIRHEGIRA
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BERIENRA , REEXREN , TSN A AERERHERT T EAXRHES RS
BIEEHREITRIES (3.0 LA ) 5, WESEHFEEEH92 ( DependentCounterVersion=2)
SEFRE :

DependentCounterversion=2

B e
iR ApL Parameter assbnbmnmbd
B e

# NplSIEESOEERE. HERTEEER. TEETED

# HAPISEEEERDMFEER KA. EFEmIEERE &Ffnanageris =870 BETE]

# TiF: SR FALSESESGEEET—IOETE FiE., ZplEFEmmELiESHEERE
HeartBeatInterval=6

# MplETEHESLRERMERE. KEETERRER., TESTEX

# HAPLEEEFRMmIEIEEEREEE,. SEREIEERE S fnanagerig B &0 BETE]

# FiF: 3T FALSESEEZ=MOEFWT. MAStcpliE, FEEFESESINERE
HeartBeatTimeOutCnt=3

# ADIFEERERwamMITF, BFilxH, =FAkEE, $EREFETGeT £

¢ HEHFETcMFLERScRESEEEErERA, FEMFRFLERN. SENFEFHEELERES. B ERTcFmF
# b IR, —ORRRH

# OrderWamFFEFFE /5, Sk Fiswa mE , wame g Ecpuit FiEm k.

¢ EEEEDREER,.cpUFLLEEEHNaF LS ERasEE.

OrderWarm=0

APl R RE. REESSEAEE L, EREHSFHT, FEABITEESRE

gt HEETE AP Isib Y I IE T EiTEDL, TENER. BT EEESEEE L

i

=-1, - 1F=FT BT HERE

=3, 4EFpIFEFEEEEEE.03, REAEFEREEEE L4

Ll EEd e bl B b —B4TE8 e (Flin: =3,-1), EFLLREHTEE (Flin: =-1,-1). FTE=ZSFralplizes.
WRFAAZRLOETE, BERRSDINRERESRERITERE, EFEFALLEFTRRFRIIREES

puCore=-1,-1

MIEFHETSEESTEUEMTIHERER. Rl TEY
HEEEFEEST S MApITER
=k
=0FE TR FH, =1BTITF
oftRspRcv=0

MIEFEFTESEETEUERATEMNEREE, RilER
I EEAT B RO AT SAD LT £

i

=0FEFEHA. =1BFTITF. BRITF

AE G HE AR ERT

pgaRspRcv=1

ApiERIEsocket 2 FEEITIZ (A, A ApiModedzd)
=bF FIEE Esocket, EBRIET, cpuSEEE, FEEMESE
=1FZFEEsocket, EFERIT. cpuSERE, FEEAES
ocketBlockFlag=0

2FHHESTE., RilEE

=BFEFTHEERE

=IETHHERH
# iRE, HEEEEESEEATHEEES. Apl+EHSIGEGVFISIGABRTHA-ME S, HXFAR. AplTaEEEES
CaptureSignal=l

# EEFHFEESSs, B TES. SRS SRR Hapligit 258k
# =0FE I ESEREEs
# =1FFERES

# SERERAR—TaplEFf EE A RITEIFNESETETES. aplARNRIEDNSEOPRERER. B4 ESEOTRHERETe.
# T HERIEE—rapld FESFEREEEDSEEOR T BTSSR TS, o ESEO0TEERTERIEESE.

# EfEEORLT{HEE.

ThreadSate=0

o ILHHEE
ApISRHEELBKAERR | LLSETRIRER , FEHITIEK

W =6RRApISHEREE6sIHIT RO E




BARCE ( THFRBIN , THRIEN )
HeartBeatInterval=6
o BEEBRIAIEIREL
ApiSIRHEEDBBITFIEIREL , WSHTRIARK , FEHTIEN

™ =3FRTAPISIESEET =R OBRIE] ( ApEIIRARBERES OB , BB ESETZRAKIEIAPIORL ) |, BFIETCPETE , FEEMERK
SRENASUPR

BOAECE : (TR , THRIEN)
HeartBeatTimeoutCnt=3
OBEHEISER |, 3 IO BLE]
o ApilgEiEEwarmFx
ApiRERGE R WarmFFK |, BUASTHF , RIAILSEET , RSIRBATERREST=4RN
ISEFEs R EERSRE RS AUEGIERED |, RN REERN , SEINN-REESIEED |, B ERsfIR~
) =1 RIREOATF | =0RmKI
orderwarm=1
* ApilREBLREZL
ApiREEIREFEGSERZL , ERCBISEET , BB TIRIRIRE
il
=-1,- 1R THBIRE
=8, 9RTAPHREBERIELFEGBEE cpuiZ L8 L | IREEHREAELIEEcpuZ 9L
FOAECE : (FOARSPZ )
Cpucore=-1,-1
o ApiERRHHRERERIEMT RREHRIER
Api BRI RERR R T RAIEIRER | BUARZK
IS EHRIBREEATI RBIAPIARERL
iBi:
=0FRTREAKRA | =1RTHTFF
SoftRspRcv=0
o ApiEFREHHREEERIEMT RNERIER
IS HRIERIRETI RBIAPIFRERL
~pB:
=0FRKF |, =1FRFTF, BOAFTH
IREPD S RSHFE BN IDIE
FpgaRspRcv=1
o ApiElEiEIZsocket 2EEZEIFC
=0z FiEEsocket , IZRIT , cpuiAAERE | RIERERIRYE
=15 ZEsocket , IZEXT , cpuHAR(R , IEEERS
SERE .
socketBlockFlag=0
o ApiEBREREERL (BRFAWARTN)
=0RTEE

=1RTEE



A ERER T, WESHAFEN , EEFKER  FEREEEERC , MHTENR
BONECE : (TTRKIER  THRIER)
IsjustConnectManager=0
° BRXEIREERIE
PEIESER B —MFHHER AT RRA LREEFS
PcPrefix=
- EEHRRE
AR ERISERTHIHAES | ApidhiERSIGSEGVAISIGABRTIRMES | HXHERY , ApiRtEBHIES.
=0RTERFE
=1 RTEREE
AR | RAPINEERRE.
SERE .
Capturesignal=1
c EENISHIERS
=0RTIFEERE
=S RERERSE
SEFRERR—MapisEHI B PRI LGIMNMAIHRTE | apiNEBRIEEEEONIERFR , o RFRONRHERERS.
HRERERERIEE— apiREZSLERAHEORASHMER DR | BHRFEROTRANTERIZEMN.
BREANMER.
BUANBCEO | RAASHFHER .
SERE .

Threadsafe=0

MrApiE=E. FEFERHEEA

W oRoE R W

SuperLog=0

#
#
#
#
2
2
#
# 3
#

ol oW H W K W R

@
(3]




e ApiiEiTiE
=0FRNEBER , AREXT , EZRAT |, apiNFHESEHREMEE | RIHRAIERLZ IR
SIRTMEEL  EREXT |, ap R GARENE , BIHREAERSBIER
EUAADISITESMRER T  RIRERHER | AREHTIEN
ERT B  FEEEAP
BUNECE : (TTRKIER , THRIER)
405 RecvsendDetach=1 , NIZSEHALE.
ApiMode=1
o FHRBITED

ERFMITEIAPIBE (FAESEEBRIANE. WAZONSHEURCENAPIES , IBFANATRELENAPIESE ) , HhUEApIAHE
NEFMAPITERE

=0FRTARFAFTED
=1 RN TED
IHESEERAKE
TR FHARAPI BERFIMApItERE | BITEEINEE EATF T SEL
SuperLog=0
BONECE : ( TRKIER , THIER)
superLog=0
o EE(EArtnTradeiz3i8iErtnOrderiz3

ZSEFEN  BAERIMESRASHERE BTN SHTRIRE | XIESARSER rtnTradefR X ATSEHEEtNOrderiR3 , ApilmfEE!
rtnTradeiR A& EApilmHEErtnOrderfiR 3 THEX

=0F %A
=R~ E
I BEENARF

IR SFEIZEHE , SXApIBIMRETTERN ; FESHIIREENSHIREXA , 2SHApIREIRZRFIIrtnOrderiR3 , FAIRESNEFTE
Fr=aEsonm

INECE : (THRFER , THIEKR)
CreatertnorderByRtnTrade=0
* ApillRZEIERESF
SHTFERT | apilRLEAEDE | BRABRBERROMKXNEESERBIN RREES

ESETTIET |, BABreginsertOrder, reqCancelOrderiEORIZAESRZ , BIMECpuCoreSEMIE N T EFEREFZSZ | XiFEEIREapiEiTE
[SIESEERWS

SEFFIERT , OrderWarm, ApiModel AR CpuCorefIEE—NESETTR
IBHEEEN

I

=0FRTKH , =1FRTHE ; BOAKE

BONECE : (TTRKIER  THIER)

RecvSendDetach=1

o (EMTcpDirecthliE



AN EIMERERAREsocketi@iR
RecvSendDetachBCE /910 , WSEARELRL
(EFRIE S RAIATcpDirecthiz A
BUANBCENZ |, UIFREFETcpDirectiARINE , AIECEAZHEIKAISI M -RETR
solarfareTradeEthName=
o RUDPIRERHERRIESEIhiE
SRIUDPIREAE | (ERZ—AIHEEE udp: / /bl <3 115
ESHAT , WEREEEIRERIRENMIE , EWSHAEIAIR , NFERERSNE. it HOMSEE, RESI TR
7=~f5 : udp://10.128.123.209:30005

Be . HIA0ERIR ARSI udp: //10.128.123.209:30005 , EHFEMIRE , EEZIZIBUIRET )T udp: //192.168.0.100:33333 , IAT , &
UdpTradeURL SEX : udpTradeUrRL=udp://192.168.0.100:33333 ; ANREBEMFERREEZN FAERD],

HE  FIINEEHOERAZEIRIHEIEA udp: //192.168.4.67:29999 , NEEEENIALBIE, AT , ¥ udpTradeurL SEEUA
udpTradeURL=udp://192.168.4.216:29999 , ANERFEBFIENR , ANERIH],

UdpTradeURL=
—RERT , FUTAEREZECEIRI, R Tradeprotocol A% 72, MIZIETIAERL.
o RHIEFRIMNEE
[BRUDPRZZZE , *RERIESAMESRAREIFUDPRE | RREREBFBAUDPRZZ L.

TradeProtocol=
EESHINETE : 1-XRBATCPRS | 2 -FRERUDPRE ; BUMER 1.
* RERBHEFVIFR#HITUDPRS
ZEIKHETT TradeProtocol i , RBEMTUDPRZ LG ( TradepProtocol=2 ) , IEIMANEAERL , BUARERR (BUAFEA ) .
ERFEFVIERHTIRE | IRFEACE solarfareTradeEthName 24 , IEEREBAINR,

EnableUdpEfviTrade=

EESHINETEE : 1-F=EMAEFVIIZRAIUDPRS , 0 -RAABHEFVIZZHAIUDPRS ; BUIAMER 0.
ERAE
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B R R e
#HHHEEEHE Login configurations #HEEEHEEHHEE
B R R e

# T HHEREHEMENEE. FEIESFERIFEEL, RMFEESEAFRE?, BiliEsmAFEEEE
AppID=

# MAKEMIERE, BHHER. LTENETESTMER ZFE. THEBEE
# =0T TR AKEM

# =1ERFHITESRKEM;

# =2Fm Ha#ir R rmKER;

# SB3RTFRESNRITRAKES;

FlowRebuildFlag=0

# EHEAAERTE
# SEREFRAAEREFRRAES, EERNTHFEN(ESHAEGEERENSFHIEE)
OperWay=1

# ERESATE, EWFEH (BT REREFTENSFRDE), XitEFFmieE

PcPrefix=

# ErEid, ERTEEFESFERE

BusinessCode=

# LSEEENEETHES
ButoReLogin=0

# HShEERETREMAXOERY, MEOEERRSEHEMN
# =0 FEE, =1 EE, SFRikA0
AutoReloginRspSwitch=0

# E— G Fmanager MR EELUMETETE —EEF EEmnanager
# =0 F&=—EEEmanager, EEIT Zmnanager3Flr FEFE

# =1 &E—EEFpEEIT Enanager, EEFIEFEERE
LoopRepeatConnect=0

FETTEEZFNE#HITHE P ENENnE
#apiZFmangerfliE & HIFEE T RIEAI A AE LA 0
# =0 FmxH

# =1 E=ITH

# B EHE

#HU S EFEIE. EAEETERIL

openEncryption=0

#aMEE

#EH,, S#HiToE

#E I Z R E AMIPAIIP, Fouk O-533IPORT
#fflinSuperviseExtralnfo=IIP=127.0.0.1; IPORT=50318
FEEEEBEAMENENFES, IPFIPIRTEE ETEIIPFIPORT
#IIP=127.0.0.1;IPORT=503185%=IP0RT=50318;IIP=127.0.0. 1&47F
#FETFEREEFIZMA

#N Ao FELEr. EAMEEL

SuperviseExtralnfo=

#7038, XeleSecuritiesTraderApi.h3Lr&4GrE
#EIEHET.so AR A2 T AL HF e ESILE
HESE T =XFBEE BEFTHHERIIHE, AT
#HEBSEIEERE, FINEARAET

#7140 TraderApiPath=/home/xele/api/
ApiIncludePath=

#IHFEIEE 5 ,PcPrefix, APPID, SuperviseExtraInfoBEC B W8 F 43k
FEFEFZHNEENEELREGE HEETMT, EEEEEIEGERE
FE R TFFRR8A= , A IO FA, A=

#HESF I ZFEELS, FEINFERSFERINVESETZF
#UHoEFE T, EARETEI

AllSuperviselInfo=




o RHEIRIIFBIRRIRE
SERE | AT, HRZEFES)
AppID=

o RKEEIRE (FRKENE (HISURE ) )
KBRS | BIRER , ERFIRSSEENMERIZFR , THiMiEN
=0RTAHHTIKE
=1 RTRHTEESKEG;
2R RETIRSORUKER;
=3RTRESHHRSLRKE;
SEWE
FlowRebuildFlag=0

° EREAARBFREWINEFSRSEE)
LERBEIEAARETRINES | IRBNTHEER
SERE !
Operway=1

o IERUHRRIEFEREFIE FSIPEIES)
RERNRNEIFPESE  TLUEEATHESEXNMECEN , PEIESHERIGRAIR
SERE .
PcPrefix=zZX_FPGA

o I3%wE3 ( RFEVE , FLIFEIE)
RENRNEIFERER  ULEENT , ERERREREERNE I EENSEREM
SERE .
BusinessCode=12345

* APIBTIEETE
APISETER B EIEERE
=0FRTapiFEHEETEMNEE
=1RTapiREEEEMEE
SERE :
AutoRelLogin=0

* APIEHIEEIAGEEREHEXEREFX
BEEEEEMARXERRE , KEEEERSHEN
=0 FNRME , =13RE, EIAZ0
SERE .
AutoReLoginRspSwitch=0

e APIE—RiEfEmanager kMAILl—BEEHFERmanager
FERERmanageriIREEANE AR E —HESEEmanager
=0 ~Ae—HEiEEmanager , EEFHEmanager3fb 2 545K
=1 &—BEEREE T Emanager , ERFHERHE
ERIAA0s
SERE .

LoopRepeatConnect=0



o EEIANZER
apiEzRmangerfiE SRR B ARZRIMKFFIZRBE %
Ml
=0FRTKA , SNVRAFE  BOAKE
IREBD S5/ | (EFERTIBHIA
openEncryption=0
o 2MER
M ; SiETHE
BRI EEARIPAIP , Fli%ASAIPORT
fAlgnSuperviseExtralnfo=11P=127.0.0.1;IPORT=50318
1RERDHRSHT , EFRRTEHIA
SuperviseExtraInfo=
o [RFEIE
HRAZLG, XeleSecuritiesTraderApi.haL {47 E
R 1B SoNHIMR AR AT SRR A S IUAT
ESETRFRIEE R R TAEX G AR
EEEER, MEAZE
540 ApilncludePath=/home/xele/api/
ApiIncludePath=
s REREES
FEHES/S, PcPrefix, APPID, SuperviseExtralnfof BT AREER
EFERMESN=ELEER EEAMIES, BB EEaEE
BASHFRIB84FT AR USFRT BUA T
EEZAIFKE2SS , ERUNEERESHIMMESEEUFH D FEE | HRERIERIA
IRERDHRSHF , EFRATSHIA

All1SuperviseInfo=
TraderAPIRIEETRIE
APLEERT

BRIESAPIEIManageriEEtE s , HiBidapi_config ttELEXHFHITEE (BEFN : AP FLE(F) .
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_________________________________________________________________________________________________________________

1. APLHMEAH P OLERIIES

API :’E‘iﬂ_ﬂﬂﬁ%mi{ Manager (%‘_{qub) iﬁﬁmanager ( %‘L—_{EE’JIE} )

| ASEE, &W B, RBMESIEHS |
i APLERES , RFEER |
| By, BDEISEIEA |
RRREF (Manager®

F. BERSR)

SCHURESR., SRR E
: — B OESER, PERE
fRfEEs, &E - - > >

& . Xele Traigéecuntles LR S ENETHRE

_________________________________________________________________________________________________________________

2. APIEJEEREIEG

API ,| Xele-Trade BUAPIERSESES , STHE |
| (iX=)) SiRER, EFF0E |
B AP

APIBIEEFIERIMES(BRI LR, RRRESIHLAI | LATEIERS)

APIERE|Manager(BEFL)) , IRBEHASEKEIRIRAIEEHEUE , APHRIEIEGHBIEREXele-TradelB S | APISIEGEEMING | FIsLHiXele-TradetE
BiffER. mEUREBPOESER. FREERSIaNEE.

(EE]

1. Z&EEAN , ARPRFERERManagerZBH10 , BiAJFTMManager RFEFIIESR RIS R.
2.1z RBTAPIEEESHTIREERIRE | IR EREZEIManagerBEH(),
3. Xele-Trade-SecuritiestE AT AR Z IF32/MAPIERE , Managerszi8*32MAPIERE

R R EE TR RIEE
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EFiR Ba

AT e | semacorms)
P
R PTIC
APHRE:— A58 NEH. HiHEE

0P SEEHEE , 1-6TSERHEE.
THEaEweblFAER,
Er@tssE—1ta321 , 853329
APl iERE. —TAPISA—MEHEA

BRMEE3. OhRASSTFER R B AR AR B

BEXFERER , APHRBE—HET (0-6) TR, XBEFTLUER-6HEE— M TRER.

O UERRHEE , 1-6TTmERMEE , 7T mEwebHBREH

BEHEENEEE pga , KHEEM R pgaZBIIIMRHAHELR,

BEREGInitradefNRIREIRZZ iR /930010 EREIEZEAIZRIHEE

RHEERTRERT LA, MBERSHFAFHAIRE | EIRBEHIEs S0RLIR

REFEESNMEHBERSE , TLURDSERIE , N1 B RESOv RS |, XA LR B R MEERER A

[tips]
FBFfERsoftOrder #R5 , REEFSRAIR , TREFRIAR , FRE=4T
=44
EFRiRE

BRRI—HENMIESES | IPRIRER. PRI

EFREAA | BidManagerBEFOERIES (BIINERSS ) . BiEERXele-Trade-SecuritiestBE ( ERHIRGZE ) | IXFMERARAPI R
T HR—AVEREOreqlogin,

e i35 : @idManagerEBHRLERIES ( LRIRE, FRIBRE)

API TCP Manage\r
(EEFL)

Iy
Y

Xele-Trade-
Securitiesit &S

3 E

TCP

HiagE+ L (SOFT)

TCP

RS EUETL (FPGA )

_______________________________________________________________________________________________________________________

IEFERREE
a0 EEIRr
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BITAPIRYapi_config txtERE 4 |, AliRE@IIManager ( B8 ) BREIMES , APISIZEIonRspLoginManagerfiManager&E RN |, iZMEEE
EEAIURLBEIHER. | IRIBZURLIBAL | &SRS RIATXele-Trade-SecuritiestE &,

ManagerZRfg , ERIEEHE/IEESIEIIEIEFISOFT) , BiEEEEHIRZEUEFINFPGA),
a) BRIESEEEERINSOFNKINE , APISILE onRspLoginfIES B RME

b)  EEEERZHIEF(FPGARING , APIRWEonRspInitTraderfYiRINZ 2 HERR N 25

BRI ERZRE. RRBEHBIManager ( BP0 ) IEEEESNAR | EREIINERIS.

BiTScERManagerf5&FXele-Trade-SecuritiestEa , IEERINERIERT FAPISUZEI=/NEHR : onRspLoginManager. onRsplLogin,
onRsplnitTrader

o HIY : EIRERIES ()

Xele-Trade-Securities i
R ERE
HA TCP
3% API ) M ZiFEEEDL (SOFT) 5
- TeP | xmumen (FPon)
E BN EREE
ERFE
B EEROEREIES ( LRRE, RORE
API Manager Soft FPGA
J suTCPEEES k
é‘_ ORWE :
BTCPEES h
] BRER i
> = i :
E‘ BUTCPRERES l
BRE :

RPN

& BidManager&RiE & FE

1. APIEFEManagerE B I TCPIERE

2. APIEREERIEK

3. BRiEKREManageraBMLN(EE. , ZMNEAEEHMIE , WEIZINAS , NFEEEHOIHRIERIR
4. APIRIE F—EBRSFIRESIIL , SIEEEITCPIE:R:
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5. APIEIEIEEERK
6. APIESIIIEEIN , WETZIEN SR LA THE R EaHRE
7. X SEE

tEESOFT. FPGAiiBA
Xele-Trade-SecuritiesZ 2 KA EIREIAEIEFNSOFT IR ZEUEFLNFPGA),

HEiEEFD (SOFT) | FERRMBXIRE. 564, BEFEANEE  ERRTCPAUENEL | 1%3bo ThREAF T ZE LM XeleSecuritiesTraderAPIsk
SCHR,

RZEHFEFD (FPGA) : TERMER. BERLARKIRREHRERF.

[(£E] 3T Xele-Trade-SecuritiesRBEGFHKH , BRFEDICERTEETL , ARERRZEETL , RER N PUEERKINE | AHLL
P TIREER AR IR B F 1R

ERER

Xele-Trade-Securities E3IIREE. IRRKRE. EXIINRFIFEIAPSRER , MA0-6TRER , B— 1M BFAETREREIETMAPISLE |, %
U TRERIT LI T RER. SREFBUTMER

* BRFEEFRAING AL TIREEBLNREIRERE ;

o ERHERI MR AKEEKEBERNBIESR ;

s REHERIOTMTIREREEIZAFNEEER

o ERHRERSERZEIER MR , APISSEHEE ;

FRRPERARIRE) (LRI © "demo_main.cpp” )

///3CRVE B L B SN, 2 R A S 0 (T SR, W B4R R AT AT A B O A DGR R
void onRspLoginManager(CXeleRspUserLoginManagerField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool
bIsLast) override{
if(pRspInfo->ErroriD == 0){
canFundTransfer = true;
PRINT_INFO("now can use manager interface");
} else{
PRINT_INFO("login manager error,ErrID[%d],ErrMsg[%s]",pRspInfo->ErroriD,pRspInfo->ErrormMsg);
}
I8

///ERHE & B FNE, MBSO O, H2 R TR ERHE & & s OnT R, Rz R B AT AT 4R A
void onRspLogin(CXeleRspUserLoginField *pRspField, CxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) override{
if(pRspInfo->ErroriD == 0){
canQuery = true;
maxUserLocalID = pRspField->MaxUserLocalID;
maxUserLocalID += 1;
PRINT_INFO("now can use query interface");
} else{
PRINT_INFO("login counter error,ErrID[%d],ErrMsg[%s]",pRspInfo->ErrorID,pRspInfo->ErrormMsg);
}
};

[/ /AL Gy R R, R B IR, FRid CRHE Gk BeRdE Omr A
void onRspInitTrader(CXeleRspInitTraderField *pRspField, CXeleRspInfo *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->ErrormMsg);
}
i
// /mai nik E i St
ret = puserApi->reqLogin("./api_config.txt",accountID.data(),password.data(),g_RequestID++);
if(ret){
PRINT_INFO("Togin error,ret [%d]",ret);
exit(0);
3
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= FinH] LIRIEEERN AN RE R A reqQryXXX&EI@ZEO |, IIMNAYonRspQryXXXig iz AEEXIREE.
GEE]

MERNERRFESNHNER  WEERRSBEFmAIEXS MIMNAEAIR , ZEF A LARIERN FbIsLastFRER AtrueskFMT R & HiRE—
MERHRSL ;

// SRR N
void onRspQryPosition(CxeleRspQrystockPositionField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool
bIsLast) override{
PRINT_INFO("Test reqQryPosition pass");
if(pRspInfo->ErroriD == 0){
/ / demo 5 FH 54 7 1) 45 Gk T B A Hh iR
AccountPosition accountPosition{};
accountPosition.AvailablePosition = pRspField->AvailablePosition;
accountPositionMap.insert(std: :make_pair(pRspField->SecuritiesID,accountPosition));
//demo test: &g — MEEHALEE
if(bIsLast){
usleep(200000) ;
CxXeleReqQrySecuritiesField reqQrySecuritiesField{};
memset (&reqQrySecuritiesField,0,sizeof(CXeleReqQrySecuritiesField));
memcpy (reqQrySecuritiesField.SecuritiesID,pRspField->SecuritiesID,strlen(pRspField->SecuritiesiD));

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

e
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RIER

|,
0, MFKX ; EREN

Xele-Api

DI Xele-Trade

TTEAERSS R AT B 2RRRAZRT , SeiREIRIonRtnOrder R FSHSECURITY_PARAM_IS_RSP_RTNORDER_BY_RTNTRADEiZS , ZEE AN
, MEE, EXLSHNARLE,

——— EFiTE : reginserOrder ——————»

¢ ESEE : onRspinsertOrder
TID_RSP_CRDER_INSERT

‘_TGW]E%FE@ : onErrRininsertOrder
TID_ERR_CRDER_INSERT

AESFAHES : onEmrRininsertOrder
< TID_ERR_ORDER_INSERT

3 ZEEEFEE : onRinOrder
TID_RTN_ORDER

4 ITE4E  onRinOrder |
TID_RTN_ORDER

4 iTEpEas : onRinTrade |
TID_RTN_TRADE

4 ITE477  onRinQrder
TID_RTH_ORDER

4 T8 ESE @ onRinTrade
TID_RTN_TRADE

W EERTR , IRBATIEEES DR=MIER
o REPAGHRICIHER

: RinReport

— TR A

RinReport

—— TR AR

RinReport

| Exchange |

mE—
BT EMNESS , errorid=0
FiBHOEMITHE | errorid!=0 !

==
Bt asME , BTGWIESE |
iE[BlonErrRtninsertOrder

mE=
BB RME |, (BigAsRETES |
iE[lonErrRtninsertOrder

HEMN
E—%onRtnOrder , =il oiE
TEFTEE

E=E el ?f:JEEIoanOrder
ﬁﬂlﬁlonR‘lnﬁade :

iJepeafnkis ﬁﬂElonRtnOrder
E;.Elﬁlon RtnTrade i

1. FEWMIZE |, EERRESKIERBENR onRspinsertOrderiRX , ZRBIESRFXIZIQEAT ,
2. HIRERBIR BRI ENIETHE R ZFTXIERT | ’fE“,%Z}EA?iJi%alae@?EonErrRtnInsertOrder?ESZ,
3. BIREAIIHARBE | IRERENHITREEN , EERFHSAEREAERoNRNOrderifX ;
4. BIRBEEINHARZFRG | BEBERENEAR , EERFHRIEMZEIRONRINTradefF3L ;

o IREFEASETE :

IREART R EYEPAYEA S FERE UserLocalIDFIOrderSysID,
1. [#RE8IEK] reqinsertOrderiE I SERISEIIIRFERF
UserLocal D2FIFBECEERERS , BZFREREBIER , LaTLUHTHE , EATLIEE5R |
2. [#REMIRL] onRsplnsertOrderiE SRS FERH ¢
UserLocal DRIESERARELEFAFE S EEIRARS |
OrderSysIDRIEEERALERNRAIRARS | ZRSHBEAFHTHENREZ—
3. [BREEHR] onRtnOrderfESEAILEMIATFER S
OrderSysIDE2EERFAERIRARS ;
OrderExchangelD 2R ZFrHEMANERRS ;
4. [AaZEHR] onRtnTradeE1SEMEAIATFERS :
OrderSys|I DEIEERFEMIIRERS ;

fEiRid ;

HHTECE



OrderExchangel D2 ZFrEMAVRERS |
Exec| DRRZATEMHIIRS ;
{55288
IREEK : AP AreginsertOrderdh , 55T B EIREASHS UserLocallD=0001 ;

HREANAR : #EonRsplnsertOrderthiREIFAF H IR MmS UserLocallD=0001 , FEITREIEESEMRINRFIRESRS OrderSysID=000009 , #15RFT
P TIRERIRAE |, OrderSys| DIE(HAIER FERRT LU T , (B UserLocalIDZEMAERRT ( SE T ARIEA ) | EESHERSRETERS , B

&R,
RIS (FRAICES demo_main.cpp”)

//demo test: ¥ —MECAELHILH
CcxeleReqorderInsertField orderInsertField{};
memset(&orderInsertField,0,sizeof(CxXxeleReqorderinsertField));
orderInsertField.UserLocalID = maxUserLocalID++;
memcpy (orderInsertField.SecuritiesID,pRspField->SecuritiesID,strlen(pRspField->SecuritiesID));
orderinsertField.Direction = XELE_ORDER_SELL;
orderInsertField.LimitPrice = pRspField->PreSettlePrice;
orderInsertField.volume = 1000;
orderInsertField.orderType = XELE_LIMIT_PRICE_TYPE;
orderInsertField.TimeCondition = XELE_TIMEINFORCE_TYPE_GFD;
orderInsertField.SecuritiesType = pRspField->SecuritiesType;
memcpy (orderInsertField.Businessunit,"demo test",9);
orderInsertField.Operway = API_OPERWAY;

PRINT_INFO("Test reqgInsertorder");
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, CxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)
override{
// 4 ElonRspInsertorderid B, RZAMF(E L CEY WRME 68, IEFESE R4k 3
if(pRspInfo->ErroriD == 0){
/ /AR N Y AR B BPIRES, 5 7R T AT A B
orderManagerMap [pRspField->0rderSysiD].OrderStatus = ODRSTAT_REPORTED;
} else{

/ /AR R AEEr rIDAS O L, R B Z AR AR SR BT 185 SORHE & I R 7
/ /% I S8 R B Al R U AR
/AR ERIEE (CxeleRspInfo) HA 1% IR HIASRAD DL B B J5 A

PRINT_INFO("onRspInsertorder ErrMsg: %s",pRspInfo->ErrorMmsg);

if(ordermManagermap.find(pRspField->0rderSysID) != orderManagerMap.end()){

[/ G, B R BUIRES
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;

3

[/ BIREE, MEAMNRFECER, WEAMNEEEE
updateAccountInfo(pRspField->AccountID,pRspField->SecuritiesID,pRspField->Direction,pRspField->volume,pRspField-
>LimitPrice);

canorder = false;
false;

canQuery
}
3

// /AR A R R

void onErrRtnInsertorder(CXeleRspOrderInsertField *pRspField, CxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

override{
[/ EBWOZ KRR AE B, REDZFIRARAA @SS 5 R, LT 5
/ /7 DU S R B < O R R R i
//HEE R FHREE (CXeleRspInfo) HEIZIRAEH IS IS L& B AR i A
PRINT_INFO("ErrrRtnInserorder ErrMsg: %s",pRspInfo->Errormsg);
[/ AHAE TR AT R SRS, 5 EAE 7 ZERS AT AL B
orderManagerMap [pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;

//HERPRT G, WEAMKRCRER, KEAMNEEEE



updateAccountInfo(pRspField->AccountID,pRspField->SecuritiesID,pRspField->Direction,pRspField->volume,pRspField-
>LimitPrice);

canorder
canQuery

3

L]

Xele-Trade

false;
false;

EIEE : regActionOrder ———
HEERIE : onRspActionOrder
TID_RSP_ORDER_ACTION

T

TGWIIESESE : onErRinActionOrder
TID_ERR_ORDER_ACTION

<+

4 FEFTES : onEmRinActionOrder
TID_ERR_ORDER_ACTION

iTE5E : onRinCrder
TID_RTN_ORDER

«—

Xele-Trade

W EEMR . BEROREEES DR=AR.
o FUSPRYHRICINER

1. TERFES | ERRFHSRER BN onRspCancelOrderiff 3, HRBIESRANXITIOER |,

| Exchange |

He— '
ETEARIEIRE | errorid=0
Mﬁﬂl"ﬁg , errorid!=0

mE—
BidtEEME , (BTGWIES |
iZ[olonErrRtnActionOrder

hE=
BiTtESRE | (B RATEE ,
iZ[olonErrRtnActionOrder

SBEEIRd;

2. B RRKEI R SR ENESE X ZFIXER |, BE R KX ERERoNErrRtnCancelOrderiiZ;

3. BB RIIENRZZ S |

o HERRYRSER .

BEARRELEPRS

OrigUserLocallD, OrigOrderSysID, OrigStrOrderSysID(iZ=

FEHUserLocallD. OrigSysID. OrderSysIDAZ=/NFERAEEERS),

NFERARHEBENRS | 1552.5RAERAAER)

1. [#EEK] regCancelOrderiZOSERVEAAFER+ ¢
UserLocal DE2FBFBCERRBSRRES
OrigSys|DIEA R ZhiE RS ( XIMonRspinsertOrdersifOrderSysiD ) ;

OrigUserLocal DFERFHHENAFARS. HRSIHRIGIRRANUserLocal DERFIEIERT , XIFFPGAIBEE

@& ER OrigUserLocal IDIEIER,

. [#EmREL] onRspCancelOrderiES#AIEMIAFER+

UserLocal DRIEERFRELEAF B S EENRRERS
OrigSysIDRIEERFHFHERS ( XWWhZonRspinsertOrdersfyOrderSysiD ) ;
OrigUserLocalDERBF4HPRIEEERMRS ( XIMonRsplnsertOrderdhfUserLocallD ) ;
OrderSysIDRIEERAEMININRHRN R FHRS

- (BEELR]

onRtnOrder : EASEIEIIRFERF

REBRENHTISEN  BERFASKREREREIKRoNRINOrderiiz3 ;

idO0rigUserLocal I DIFIER , AxziF
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OrderSysID : #EERAYOrderSysIDIRS
OrderExchangelD : ZZFTERMARERRS ;
ZEi5ER

1. A=—:
iREIEXK : BPEEBreqinsertOrderd |, 5 7 BSRIRESRS UserLocallD=0001 ;
HREANFARL - #EonRsplinsertOrderth&iREIFFE SAIREHE UserLocallD=0001 , HESREESERIIASIRERSOrderSysID=000009 ;
HHEaiEK : JFAreqCancelOrderd , IHE 7 B SBEMEESRS UserLocallD=0003 , LIRIERAIR SRS OrderSysiD= 000009 ;
fBIERNIAL : fEonRspCancelOrderd , iR[E Y FAF B S & EAEER RS UserLocaliID=0003 ;
EERFEMIIRERRSGHSOrderSysID=0004 ; XA FEIRESHS OrigSysID=000009 ;

2. /R (REEERFFERELUserLocal DFEISNE )
iREIEK . BPYERreqinsertOrderd |, 57 B SAURESRS UserLocaliD=0001 ;
HREANAR : #EonRsplnsertOrderth&iREIFAF H 2RSS UserLocallD=0001 , FEFREIESLE MR SRS OrderSysID=000009 ;

HEaEK : AreqCancelOrderdh |, 5T B S BIEAIBIES RS UserLocallD=0003 , LR BIERIAFAbmSOrigUserLocallD=0001 , #H
OrigOrderSysID=0000 ; ( WATFRNERBFARBMSHITRER ) ;

BB - #EonRspCancelOrderth , iR[E T A E S EEAEIEIRS UserLocallD=0003 ; 184 RFERAMEIER R SRS OrderSysID=0004 ; X
NASHEIR B4R S OrigSysID=000009 , OrigUserLocallD=0001 ;

RERIRED (FRAIES demo_main.cpp”)

[/ AT R RIS, 7R B SRR AT TS TR AE
memset(&actionField,0,sizeof(CxeleReqorderActionField));
actionField.UserLocalID = maxUserLocalID++;
actionField.OrigSysID = pRspField->OrderSysiD;

/ /M FHUserLocal IDHEATHEA I 77 2

//actionField.origSysiD = 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->reqcCancelorder(actionField,g_RequestID++);
}
} else{
PRINT_INFO("onRspQryorder Error,Errmsg: %s",pRspInfo->ErrorMsg);
}
};

/7 /R
void onRspCancelorder(CxeleRsporderActionField *pRspField, CxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)
override{
// = FonRspCancelorderif B, REZFMELE B CEPFME S8, IEAESF AL
if(pRspInfo->ErrorID == 0){
J/AHAE TR AT IR A RAS, 5 EAE 7 R AT AL B
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_REPORTED;
/ /SRR Rl I RME S AR G T AIE R B S, R AR (S B ik onRtnorde rdz MR [, B A] DAEAT A Hh 1) 47 A 8% 445 B B
} else{
/AR N R AEEr P IDA ORI L, R IZ AR 8 I R & I R A A
/75 WS E N R ARARAE, W] B8 B4 A B M IR B S R
/MG RERIRE R (CXeleRspInfo) A ZIR A AL =AY LA & B A4 JH
PRINT_INFO("onRspCancelorder ErrMsg: %s",pRspInfo->ErrorMsg);
if(orderManagerMap.find(pRspField->0OrderSysiD) != orderManagerMap.end()){
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;
}

J/ BRI E, R AAHUAE BRI R, WA BR R AT AR, O T B A A7 ) B S AR 15 IS HEAT B
}
13

// /A R R4
void onErrRtnCancelorder(CXeleRspOrderActionField *pRspField, CxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)
override{
/ /A R B, SRR AW R 5 s, LT R



[/ WS HE AR AEAE, TR R B w5 B E i

/G FHEEREE (CXeleRspInfo) A %R H HIAS D LK Bk 5 K]

PRINT_INFO("onErrRtnCancelOrder ErrMsg: %s",pRspInfo->ErrorMsg);

J/AHAE TR SRR RS, 5 EAE 7 2R AT AL B

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

[/ IR R, R EFREAE BRI R, RS AR R AR, EOR TR X AR 4R 1 5 S AR GRS AT B

TradeAPIFF& 5
THIREANFTBRLEER example_stock"{{H8 , BTFXHEHRIEEIR |, (MERERE , HIESEFER , BARFEN"demo_main.cpp”,

/:‘:
*ZAdemolH] S R T an i A o7 (A1 . T ap i iR R LA AT S R R ol 45 12 4 R Bk R
*demo it T IHASCRHE & PRI e B4 1 se i 1 D sk
*PLEMEE A WA api A SRR Tit, JLHR S R EGR AL RE, T2 45 E BT R BT HAR D E
* A R A AT AT S 1], AT DA SEREA 51 )
s‘c/
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);

/7‘:
* apiIRIEI s AL R =20
* 1, Bl AMEIEERZE, %34k K HXeleSecuritiesTraderspi, Aok SRR & I [0l 45 i 52
* 2. i createTradeApifd, G —AMEREXT SR, 120G KR ERHE & RIZEIEE R
* 3, i registerspitizr, HHHRZWIN RALFE RIS G b
api KB ERLR It 77 R
* 1, M reqLoginl, HAFE G, HEKS . HEMK 200 LKA AES (15 Rk 4n 5 BIAT
* o, FLE SO DAktapd BT — SR LIS, Sdtapi Mg R GBI EE PO ESEE AR R EEE G, XA T X GE TR S A P A 1%
SRR, FEERE) .
* apifIghi%. DB E . socketSAIkE ., SEAA Mkl i w4
* i"':
* 1) $zonRspLoginManagerdi[alifl, H HEA RN S, R M RTAG CRVE RO 1 B AR RR
* 2) BionRspLogin®filalid, FH A IREER, REMFHE CRHE S K EHBR
* 3) $MonRspInitTradert[mliE, JF HLEAHIRM SN, RULHHA LRHE SR, MR
* k)

auto* puserspi = new DemoSpi();

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

PRINT_INFO("can not create API");

exit(0);
3

pUserApi->registerSpi(pUserspi);

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

//MAb sk demosy T 13 E M FTapi v ABAT FOABL PR 1T 5K S 4, SR Bz B T DA B TR [0 B 0 AT R AR
while (true){
if(pUserspi->canorder) {
break;

}


af://n827

sleep(1);
3

/ /MR & 42 0

PRINT_INFO("Test Manager And Counter Interface");
CXeleReqQryClientAccountField gryClientAccountField{};
memset(&qryClientAccountField, 0, sizeof(CxeleReqQryClientAccountField));
//ERZS SRS TR AR S, EH A

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

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

/ /A R N demo R R Ak 52 8 L FE
/ /A BE AR T R RN T ik demo iR R » ARG AU FH %A 5 50
while (true){
sleep(1);
if(!pUserspi->canFundTransfer) {
sleep(2);
break;
}
}
//TEFFRH, A release, MHFREE O X%
pUserApi->release();
delete pUsersSpi;
printf("exit success\n");

return 0;

EaERAHMERRA

IO BRI

Xele-Trade-Securities32 2 ZHSAPILUBRAR BB 75 RE OBRSCREERERE | BRATE2RS DB ER.
o APLLBEFEIHARYIE

BEcEAPIRapi_config txtECE S {4 HRYHeartBeatInterval i TEC E.

R BB R TR OB E.
o LBEEBRNREY -

BEeEAPIRapi_config txtECE X {4 HfIHeartBeat TimeOutCntIA{TECE. APHEEEERNREARKENES OB , NFIETCPEE , FESHERK
SRR,

o HEE :
HAPIEIonFrontQueryDisconnectediR3ZAY , MIAERETHE , NIFESEFIRBUR
[EE] ZOBABER T4

CoreDump

EEFASEEREN , WZEESRI TIEER FER—NcoreXF ( E— NEMYE , BRINLEENER ) . FRgdbkEScoreX , ATLUERHS
AR ERAMBATESX AT, M ERUlimit -« BEEE , I LAAulimit -¢ N ( NAIERRcoreXER/NETE , BAAI100K ) SEFHTECE |, 24N
AA0RT , FriEdeRkcoreSZEHE]., FHRFPNIREIBITSGR , SUFA/NE#apifREI8G , HNFORT , FeplcoreIX {4,

FEapitiEMR T SIGNALLMIREREY |, IR ELMESIGSEGY, SIGABRT, SIGPIPE(SS , HHSIGSEGVY, SIGABRTSS4MERT , £4 A coredump3Xfs
FskigittibacktracelER | SIGPIPEES NS RRE,

K (HIRUER )

HEMERRSESERNE  HMRERS  ERERETRRERAKERERENAEE. ERHEEESRIR 88

FlowRebuildFlag [F£88.2.12] , ERFTRHFITRZIEIERZIEHE , EESHTRKEN. EEBIAERIEFRROERERARZER , BFAE
IR EREAIRENREEL , H KA SRR B A SR R B A BTAB REUEZI , B HEESEIsLastFERESR Htruesk#|
WS EKER.
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TKENITERL , EESHEISE— 1 Rsp(onRspRebuildFinish), SKREFTFVKERITS. iESEETEAKENIIE , APIAATREER, FVKEMRIIEER
A TIREER. SRTHEHTRKEMEETUERRESEN. KERRY , EREEETE HRERSEENERAP,

EFEALUERSRITVKERIAE. 0O : getRebuildFlag, REWEEEHES (F#27.2.21]
Boh , BERIEFEKEERE , TRESENEIERRRR , FILERIRERFIZRINT RecoveryFlagF BRINR R IER IS EETR.

RHASHFERSER

AT BERAPIRIERE , AP TR FRAPTEIFERDE. EASHFERDERIRMER ST , TRESFMEIApIRIBIELIE | (BRFSFMADI
HNIEEETERE,. THRHECentos7 oA THIETREES

{$ cat /etc/redhat-release FEINEERGhRA , 20T :

[roct@localhost trader_apil# cat fetc/redhat-release

Cent0S Linux release 7.6.1810 (Core)
FJF/etc/grub2.confSX2 |, a07F -

--class centos --class gnu-linux --class gnu --class os --unrestricted smenuentry_id_option gnulinux-3.10

fff169ch1365e2) 7 (Core)' --class centos --class gnu-linux --class gnu --class os --unrestricted smenuentry_id_option 'gnulinux-8-rescue-17 4aGedadadcfff160ch1305e:

XM PIRENERUE | ARSI RFRE

default_hugepagesz=1G hugepagesz=1G hugepages=20

Hep

hugepages : FERZHFEX T FHSHEIHO BEAGKAKRTTEEE. BIAR 0, BIADE. RELRFEEBHIELSIARE , HEF 2.
hugepagesz : FERZHFEN T FHSNETDERIATTEAIA/N. FIEEH 2MBF1 1GB . BHUAZ 2MB .

default_hugepagesz : TEPRIZHEN T FHE6IRT S BRI A TUEAIEIA KN

BRSEANARBEZERBRERANTFENEHTRE , AdiZEVEERE 1 G AERNFA BOXERSEEAR , BERNT

-057.e17.%86_64) 7 (Core}' --class centos --class gnu-linux --class gnu -- --unrestricted $menuentry id_option 'gnulinux-3.10.8-957.e17.x86 6.

Linux (6-rescue-17i cFff169cb1305e2) 7 (Core)’ --class centos --class gnu-linux --class gnu --class os --unrestricted smenuentry id option 'gnulinux-8-rescu

BRI ERRAITER.

Trader-APHEOZ=%15 08

APHECTHERFIE

T ( LXRE, RIS ) A MERAPHECIEEY, | RTEX. IDSMIELE, THEx
SBRUIEE ( INSTR ESTHB ) (EFBROAPIECIEASY « ROvias. DI, HptuE
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CXeleTraderApi::
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CXeleTraderApi:
CXeleTraderSpi::
CXeleTraderApi::
CXeleTraderSpi::

CXeleTraderApi::

createTraderApi
getVersion

join

release

registerSpi

reqlLogin

reqLoginEx
onRsplLogin
onRsplLoginManager
onRsplnitTrader
reqlLogout
onRsplLogout
onRspLogoutManager
reqUpdatePwd

onRspUpdatePwd

onFrontQueryDisconnected

onFrontTradeDisconnected

onApiMsg
reglnsertOrder
reqlnsertBatchOrder
onRsplnsertOrder
onErrRtninsertOrder
reqCancelOrder
onRspCancelOrder
onErrRtnCancelOrder
onRtnOrder
onRtnTrade
reqQryOrder
onRspQryOrder
reqQryTrade
onRspQryTrade
reqQryRate

onRspQryRate

reqQryCentralTradingFund
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onRspQryCentralTradingFund
reqinFund

onRspInFund

reqOutFund

onRspOutFund
reqQrylnOutFundRecord
onRspQryInOutFundRecord
reqBTFundTransfer
onRspBTFundTransfer
onRtnBTFundTransfer
reqQryBTCapTransferRecord
onRspBTCapTransferRecord
reqQryBtFund
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reqQryFund
onRspQryFund
reqQryPosition
onRspQryPosition
reqQrySecurities
onRspQrySecurities
reqQryRightsAndinterests
onRspQryRightsAndinterests
regQrylnvestorinfo
onRspQrylnvestorinfo
getRebuildFlag
onRspRebuildFinish
reglnsertCombOrder
onRsplnsertCombOrder
onErrRtninsertCombOrder
onRtnCombOrder

onRtnCombTrade

CXeleTraderApi::reglnsertExercise
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onRsplnsertExercise

onErrRtninsertExercise
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CXeleTraderSpi::
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CXeleTraderApi:
CXeleTraderSpi::
CXeleTraderSpi::
CXeleTraderSpi::

CXeleTraderApi::

reqCancelExercise
onRspCancelExercise
onErrRtnCancelExercise
onRtnExerciseOrder
reglnsertExerciseComb
onRsplnsertExerciseComb
onErrRtninsertExerciseComb
reqCancelExerciseComb
onRspCancelExerciseComb
onErrRtnCancelExerciseComb
onRtnExerciseCombOrder
reqQryOptionPosition
onRspQryOptionPosition
reqQryOptionFund
onRspQryOptionFund
reqQryOptionSecurities
onRspQryOptionSecurities
reqQryOptionRate
onRspQryOptionRate
reqQryOptionCombPosition
onRspQryOptionCombPosition
onRtnCapitalTransferDetails
reqOTT

onRspOTT

onRtnOTT

onErrRtNOTT

reqCancelOTT
onRspCancelOTT
onErrRtnCancelOTT
reqinsertOQO
onRsplnsertOQO
onRtnIinsertOQO
onErrRtninsertOQO

reqCancelOQO
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EOss EOS%

EEYGEPS CXeleTraderSpi::onRspCancel0QO
EENYGEPS CXeleTraderSpi::onErrRtnCancelOQO
LENYGEPS CXeleTraderApi:: reqOMR

EEYGEPS CXeleTraderSpi:: onRspOMR

EEYGEPS CXeleTraderSpi:: onRtnOMR

Hith ( BFRAER ) CXeleTraderApi::getSupervisionServerinfo

RFEX

APIZiEO
createTraderApifix
TH&E : BEEAPIRISR
REURR -

static XeleSecuritiesTraderApi *createTraderApi();

RENE : &IEAIAPIISAEET
getVersion Fi%k

THEE : IRENERIAPIHIRAMER
REURR -

static const char *getversion();

RENE : APIIANMEEFRTE
setApiLogPathfi%k

ThRE : IREAPIHEEERE
ERERRL

static bool setApiLogPath(const char *TogPath);

B8
e logPath : W% , BEERRR , EEETIRR  BRAREEREFRE
IREHE : trueFTRIZERKY |, false TR EAFE | IREXW

L]

HAROSUOARAN B ER R
HASOUOIRAN R AR AR
HIRRIESEIRER

(HARR ) fRIEEEIRNARL
(ER)RIES ENAER

webServer FAFEREN R SHE 2 ERA

WA - HERRESIRERW , FARARRE" /logs” ; ENEIELGIRNRE , £@RREAIRET , ZRESFEN.

setApiSuperLoghix
gE | REREHRFHEASITE
REURF :

static void setApiSuperLog(int superLog);

S8
e superlog : W5 , OFRKIANFMITED , JFORRITZIFHFTED
RENE : T
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af://n1318
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WiAA | BAPISEAIEE |, BRIEE , eIERE OISR TR, 1IZRENTRATE ESH ConfigParamepiiSuperlLog ; HIREHE |
BCESPAISuperLoglosl , ENREHIREXT , EEESHPRISuperLogERL.

[ER] tEOasseRED | SmpTEAPISLA,
joinfsix
I8E | SRHENSIRERIEIT
REURF :

int joinQ);

RENE : 0, BIh ; EfB{E : Errno
release J5i%

TO8E : MIPREONSRASR ABERARONSRA, HRZR MR EONSR

void release();

REWE : T

registerSpifix

INRE : SEMEERTS:. iEXeleSecuritiesTraderSpifyFEgst . AP BT MHRIZESLIBEE X,
REURI

void registerspi(XeleSecuritiesTraderSpi *pspi);

RENE : %
reqLogin 75i%
TRE : AFPERIEK
EREURI

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

o configPath : W4l , ApiBCE IR ELE

e accountld : i , BELMF

e password : W%k , IKFZEG

e node: HEAMEE X Fapi_config txthALFRECES , MIWASEIEE , FNE , EIUE , IKFT5m

e market : EAMEE N Hapi_config. txt P EIFERBEBES , NILLASHEE , FNME , EiWWE |, IBR3EE , '1'=1k3% , 2'=i7%8
* nRequestD : BJi% , iEKID , PR, BIE , FRXHYIRE

REHE : OFRIER , EfttERE |

BiEA  BISAPIBCE M fFapi_config.txt , EEBERMSG . AEFInSESRANINEIEEE  BREANBFREMER | FAreqloginBRENEERSA,
BIYEREHRoNRspLogin, onRspLoginManager, onRspinitTraderskEEXR(EE.

reqLoginEx)5i%
IgE : BRER (NMEREENH | BiEES)
ERESRRE

int regLoginEx(const ConfigParam* param, int nRequestID)

280

e param : BEES#
* nRequestiD : IFKID , 4R, B1E , ARSI
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REHE : OFRIER , BfttERE |

HEE  EORAAEREE NS EAER  ZEREREONMERES XS , g2, ConfigParamEAEIEET
XeleSecutitiesTraderApi.h3Z{% , SIXIERRIAMBRIFER , RSB HAPNFERHR | AL TIRERE.

reqUpdatePwd %5i%
TgE : BIEEFEK
REURF :

int reqUpdatePwd(CXeleReqUserPasswordupdateField &inputField, int nRequestID)

S#:

e inputField : {EXEZREIENKIE ( BREAER - HFFETLZE ) | HEHIKCXeleReqUserPasswordUpdateFieldZIF :

struct CxeleReqUserPasswordUpdateField {
///FEEK

TXeleUserIDType AccountID;
///HE

TXeleUserPasswordType NewPassword;
/// 1A

TXeleUserPasswordType oldPassword;
// /T

TXeleReservedlType Reserved;

e nRequestID : i&KID,
RENE : ORI, BERE ;
WEA - ZRAFRINERIESSE | fAreqUpdatePwdiERIEHFAFZE , ATLATEonRspUpdatePWdSREBEX(ER.
(ER] ZmFE R SHHEMERRER , STFRZEEHHAFECER , ERERNEEERIETRZHTIR.
reqLogout 55ik
TgE | BEHIEK
EREURF

int regLogout(const char* accountId, int nRequestID)

280

e accountld : #4i% , BZEWF
e nRequestID : A% , iEKID

REHE : 0FmALYT, HtESE
WA . BAFRIIERESE , FHreqlogoutiEREHIES , ATLATEonRspLogoutFREEXISA.
commonFunc 5%
Inge : @REEO
BREUSH -
int commonFunc(
const char* configPath,
const char* command,
const char* commandStruct,
char market="1",

int node = 0,
int nRequstID=0);

280
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e configPath : W4l , ApiBCE IR ELE
e command : ¥ , BREONINEES
e commandStruct : #i% , IIRINEESHILSHIIR
e market: Ik , 137 , BUARLER , '1'=£3% , '2'=8R
e node: @E, TR
e nRequestID : A% , iEKID , BF4ER , BiE , FARXHXIRE
REWE : 0FRRAID , HERE
BB HEEERAIIZE . FEcommonFuncBEEAXMAIINEES | ATLAfEonRspCommonFuncREEX(ES.
GEE] 2558 RS AspiEs , EREOAEEER,

fEs#command5commandStructidfiE R :

command ( SHE) commandStruct ( £33 ) 58P
Accountlnit CXeleRegAccountlnitField WA IR SEED

struct CXeleRegAccountInitField {
[/ /Wi, BEAK

TXeleUserIDType AccountID;
[/, /385 R
TXeleUserPasswordType Password;
[/ /G TR CERIN A ERE)
TXeleMarketType Market;
/// Wik, 45 (HAr AHAccountInit)
TXeleCommandNum commandNum;
///ZFEF R CRREESE, AMERD
TXeleOperwayType operway;
///HEGip (AHFERS, WD
TXeleTradeIPType QueryuURL;
// /T
char Reserved[66]; };
JES3:m|
onFrontManagerQueryConnect}ix

o apiSXRIEEFOpEERIETE

o ZEERPLERIapiEESEEPOTTMN T cphIES | ETFRILUBTERIRIZE (1ZREFAREARFXRD)
o [ERBRTIEEXROLE

o IRERERRMGINN , ERERALE  BREAZMEXRERMN , SRIMEAIEHIIER)

o TEERAETE , TIABNZEEAN T FEIZFlapi RERR , SEBTHIERRT

EREURT

void onFrontManagerQueryConnect(){}

RENE :

onFrontQueryConnect} ik

o apiSXRMEAEEtcpIIEMINEIE

o ZEARPBHRTapiEESIRMESTTH 7 EStcpfIER: | B RAILUHTERIRRZE (1ZXEATERFXL )
o EEBERTERXOLE ,

o HRASEBRINGIN , BREREHE , IRRKAZEXERNN , HiETHIEE)

o HEEHRAERM , JLABTIZEEAR T BRI HelapiSEER , SEETHERR

EREURF

void onFrontQueryConnect(){}
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RENE : T
onFrontTradeConnect)5i%
Ihge :

o apiSXRMEERZtcpEERIIEE

o ZEFZRPZERIapi L SXRHESTSH T RBCpRIER | E TR TERIRRZE (1ZREAFERFXRLD )

o [ERBERTEFXROLEN  HRESEBEREGI , ERERELE  IBRRAZMEXERIBN , BRIFAZARHRARE) |
o FEBPHENR , ATLABTZEIEAN T #EIZSRlapiFFEER , HEETHEER

ERERF

void onFrontTradeConnect (){}

REHE : T

onRspLoginManagerZix

IhRE | SRMEABRNE SFEEEPVEOTA , ERAFTEIREAEFREOTHER , EIZEIREIEHI TR
REURRL -

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

e pRspField : BERMNZ , HEHIRCXeleRspUserLoginManagerFieldgl R :

struct CxeleRspUserLoginManagerField {
///%5% H

TXeleDateType

// /& F R [A]
TXeleShortTimeType
[/ EEK S
TXeleUserIDType

[/ eiEAREY
TXeleSessionIDType
// /%
TXeleTokenType
///ZEFETT R

/// U74i8.2.6]
TXeleOperwayType
// /R G ER b
TXeleCounterURL

[/ /B S S R

TXeleSubCTlientIndexType

// /B )

TXeleHeartBeatInterval

// /e I ]

TXeleHeartBeatTimeout
// /73R B i O AR D

TXeleInternetType
// /T

char

onRsplLogin 55i%

IORE | XRMESBERNE SFEEEPOEOTA , BRAFTEIFMEATEIREOT AR , WEIZEHREIEIHI TR

REURR -

void onRspLogin(CXeleRspUserLoginField *pRspField,CXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

TradingDay;
LoginTime;
AccountID;
SessionId;

Token;

Operway;
CounterurT;
SubClientIndex;
HeartBeatInterval;
HeartBeatTimeout;
IsInternetConnect;

Reserved[69];};
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* pRspField : BRMNE , HEEH{KCXeleRspUserLoginFielddF :

struct CXeleRspUserLoginField {
/1135 A
TXeleDateType
// /&R (]
TXeleShortTimeType
// /P A f K AR S
TXeleOrderIDType
///FEEK
TXeleUserIDType
// /] EERIG
TXeleSessionIDType
// /5
Txe1eTokenType
// /&S kT
TXe1eSubC11entIndexType
///% 5P
TXeleTradeIPType
// /%58 5% H
TXeleTradePortType
[/ /G BER KL, 0: B 1A
TXeleTradeFlagType
///ZFET5

/// [+#8.2.6]

TXeleOperwayType
///2E 5 A

/// [7418.2.5]
TXeleMarketType
// /W@, 0" AR

TXeleTradeType
// /B E]
TXeleHeartBeatInterval
// /OB R
TXeleHeartBeatTimeout
// /3 R B o 1 CA S D
TXeleInternetType
///UDPX 5ip
TXeleTradeIPType
///UDPZZ 53 11

TXel eTradePortType
/// &Gtk
TXeleSystemFeaturesType
// /%

char

onRsplnitTraderfix

1" i

TradingDay;

LoginTime;

MaxUserLocalID;

AccountID;

Sessionld;

Token;

SubClientIndex;

TradeDestIp;

TradeDestPort;

TradeFlag;

Operway;

Market;

TradeType;

HeartBeatInterval;

HeartBeatTimeout;

IsInternetConnect;

UdpTradeDestIp;

UdpTradeDestPort;

SystemFeatures;

Reserved[76];

TORE : IR 2R S, MU ENZEHRAT | RCKRHESTR. BSBEOTA

REUFER

void onRspInitTrader(CXeleRspInitTraderField *pRspField,

cxeleRspInfo *pRspInfo,

e pRspField : PRI Z4EE , HEEHIPRCXeleRspinitTraderFieldZl T :

int nRequestID,

bool bIsLast)


af://n1513

struct CxeleRspInitTraderField {

/] FEEK S

TXeleUserIDType AccountlID;

// T

char Reserved[113];

13

onRspUpdatePwd 75i%
THRE : BROERRIE

BREURR

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

* pRspField : AFPMEXZBMNZ , EEEMRCXeleRspUserPasswordUpdateFieldgF :

struct CXeleRspUserPasswordupdateField {
[/ EEK S

TXeleUserIDType AccountID;
[/ /HE

TXeleUserPasswordType NewPassword;
/// AN

TXeleUserPasswordType oldpPassword;
// /T

TXeleReservedlType Reserved;

onRspLogoutManager)5ix
Ihee: TRIEEPOE RN E
ERERRL

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

e pRspField : FAFBHMNE , EEEHIARCXeleRspUserLogoutManagerFielddNF :

struct CXeleRspUserLogoutManagerField {

/1135 A

TXeleDateType TradingDay;
// /% Hit ]

TXeleShortTimeType LogoutTime;
///EE

TXeleUserIDType AccountID;
/ /& TERY

TXeleSessionIDType Sessionld;
// /T

TXeleReservedlType Reserved;


af://n1522
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onRspLogout Fi%k
Ihee : BHNE

EREURT

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

e pRspField : FAFRHENE , EEMARCXeleRspUserLogoutFieldI T :

struct CxeleRspUserLogoutField {

///%5 H

TXeleDateType TradingDay;
// /%

TXeleShortTimeType LogoutTime;
1/ /KRR

TXeleOrderIDType MaxUserLocalID;
///FEE

TXeleUserIDType AccountID;
/ /&5

TXeleSessionIDType Sessionld;
// /T

TXeleReservedlType Reserved;

onFrontManagerQueryDisconnectedZ5ix

IORE | SEFRSEEPORSIHEREESEENITR 27 5ER. ZERMAZREAZFENRESHIER , SEHRAE THNE. HILALRS
SR, EAREKEEHERK  @ITRESEHIEK , BERER , BBRXEREXED.

EREURT -

void onFrontManagerQueryDisconnected (int nReason) ;

S#0:
e nReason : f51=R15
REWE :

HEBE  HapifIEEPONtcpIEEINES | LEERER | WitapiaMiti® , FefnElap GRS NEaIhE. WRMNEEPOEXIEOTE
1RRERT , AT IR RE A T

onFrontQueryDisconnected J5i%

IORE | SEFRSIRSHRESBEERTT | 27 ERER. ZERMAFREAZFENRKEEHER , SERAETINE. HIALERN , &
FREMREEHIER , @TREEHER , BEMER , MUEREREXED.

ERERFZ

void onFrontQueryDisconnected(int nReason) ;

S
e nReason : f51=R15
REWE :

A SEFIRSEEERREERITTR | %7 AR,


af://n1540
af://n1549
af://n1559

onFrontTradeDisconnected J5i%
INEE : apiSEAR ZHEEETE
REUFH

void onFrontTradeDisconnected(int nReason)

S
e nReason : {HIRMG
REWE :

WA BEFIRSIRS IR ZBEEENN | 120 ERBEH. SEREZER , RrRSanEERE TR, MR MFIRE &%
OnFrontQueryDisconnected{h 8 757%

onRspCommonFunczik
IheE : BAEONE , BAEOH<$SEApRspField->CommandNum , £58Z&pRspinfo->ErrorID,

BRI

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

e pRspField : BRAEONE , EHEMARCXeleRspCommonFuncFielddl T :

struct CxeleRspCommonFuncField {

// /45
TXeleCommandNum commandNum;

// /T

char Reserved[108];
i

onApiMsg 5%
Ihiek : IHEFTENENE, ZEOSHERMEAPINETENEREED |, HEEXIoglRF | BIRREM R EF R,
RERT:

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

S8

o retiFRIEFETEIRER (-1, EREEITE ; 0, IEEEESTE)
e strFormat: AJZSE %)

REWE : &
ZEOFERAT , =0T |, i#2demo

///api PR BT ERE
void onApiMsg(int ret, const char *strFormat, ...) override{
char strLog[2048]{};
va_list arglist;
va_start(arglist, strFormat);
vsprintf(strLog,strFormat,arglist);
va_end(arglist);
//1l:error, O:normal
if (ret) {
PRINT_INFO("Error:%s", strLog);
} else {
PRINT_INFO("%s", strLog);
}


af://n1569
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iEss, HARUHERA
APIZIED

reqinsertOrder J5i%
TORE : REIEK
EREURT

int regInsertorder (CXeleReqOrderInsertField &inputField, int nRequestID);

280

e inputField : #REEKE , EEEMARCXeleReqOrderinsertFieldgl T :

struct CxeleReqorderInsertField {
[/ /0%, P AR AR B g

TXeleOrderIDType UserLocalID;
/// %k, ARG
TXeleSecuritiesIDType SecuritiesiD;

// /i, 325
/// [548.2.7]
TXeleDirectionType Direction;
/// ik, TR (REAED
/// 7ii8.2.14]

TXeleoffsetFlagType cmboffsetFlag;
/77063, BRI

TXelePriceType LimitPrice;
///bik, WERHE

TXelevolumeType volume;

[/ /i, R
/// [5388.2.4]
TXeleOrderTypeType orderType;
/77463, RS (KR E0x30)
/// [+48.2.91]
TXeleTimeConditionType TimeCondition;
[/ /T, GYIRA
/// [418.2.10]

TXeleSecuritiesType SecuritiesType;

[/ /T, & SubRE CHBUER)

TXeleCoveredFlagType Coveredoruncovered;
// /T

char Reserved2[2];

// /g, Mg O P g 30

TXeleBusinessunitType Businessunit;

YIVES VN

TXeleOperwayType operway;

///ZE G TR d, BN EE RIS N0R SR #), Eifl4E
// /IRIE] (KPR % i B A R R, " 1 B B S AR 1% T R

TXeleExchangeIDType ExchangeFrontiID;
// /MR
unsigned char ReservedNum;
[/ /B A R B, # A SR R
char OperwayeEx[3];
///TE
TXeleErrorIdType Errorid;
13

e nRequestlD : FKID,

RENE : 0D , EftERE


af://n1601
af://n1602
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WA . HBREPRIIERIES  KERZMRE | FreqinsertOrder , JLHTIRERALIE. TCIRERAEHEINE , #HIRE—
onRsplInsertOrder[E#R ; MERFBIIZZXIZ , MiAIREonErrRtninsertOrder[Elg ; iFRIEE

reqinsertBatchOrder)5i%
Tge : ERE
EREUREL

int reqInsertBatchorder(CxeleReqBatchorderInsertField &inputField, int nRequestID);

280

e inputField : #tEIREFIFEK , HEEHI{RCXeleReqBatchOrderinsertFieldd T :

struct CxeleRegBatchorderInsertField {

[/ /R ER A
[7#18.2.25]
TXeleBatchType BatchType;
///REE LR (R AN R R R A, A5 R SN RO SR AR, B RN R R AR 4G ()
TXelevolumeType MaxorderQty;
// /IR GL IR R AER )
TXelevolumeType DecreaseqQty;

///ZHTAA AR, BRZUHBILNEE (ZIERZRAEERD
/7 /B0 AFRRAIRLAEHRFICLA A (ReqorderInsertField) HIbH 4N 54

TXelevolumeType BatchorderqQty;
// /AR P R AR AN AR S g S (B R R AR R R RS )
TXeleOrderIDType UserLocalID;
// JAEFRARES (555 v B AN D B R R )
TXeleSecuritiesIDType SecuritiesiD;
/ /[ FST5 1) (5 AR A AR B SS RAE )
TXeleDirectionType Direction;

/7 /PR A (55 4w B RR s e B 2 B AT )
TXelePriceType LimitPrice;

/7 /A (55 AR SRR R R AT D)
TXelevolumeType volume;

// /ARSI (GG A S A R A B S A DD
/// [48.2.4]

TXeleOrderTypeType orderType;
// /M55 CH P e X0 (B B S AN s B 2 B )
TXeleBusinessunitType Businessunit;
///ZEHTIEHE (ZIELHFRICAAMEH) HhBatchMui 1tMax i KSZRFA L%, KM 8100
CXeleReqorderInsertField ReqorderInsertField[BatchmuiltMax];
[/ /ABRTEARE T, Wi R R, ERIES, BONEES, iR E HuserLocal IDT B
TXelevolumeType Splitordervolume;
///TE
char Reserved[13];

I8

e nRequestID : iFKID
RENE : 0OFRATD , EfHERE ;

WEMBRIIESRS , RIEMRE . AFLU#ERAreqinsertBatchOrderd#H T EIREIBE , T ETBEIINIE , ZBSIREI—onRsplnsertOrder
[EliE ; RFKBIRZANIE , WiASIREonErrRtninsertOrder[al ; FRE

reqCancelOrder J5i%
ThRE : BIEEK
EREURR

int reqCancelorder (CXeleReqOrderActionField &inputField, int nRequestID);

280

e inputField : EiEBEKE , EEEMARCXeleReqOrderActionFielddl T :


af://n1617
af://n1631

struct CxeleReqorderActionField {

[/ /%%, PR AR Hu AR S o
TXeleOrderIDType
[/ /7T, BRI R GRS

UserLocalID;

// /16 N0}, flifloriguserLocal IDfH:; JEORT, {fifHorigSysIDIE4T il

TXeleOrigSysIDType origSysiD;
/// 7%, B P AR R S CEIASCRRE AW BUIEAT AU I 1% 5 BUf )
TXeleOrderIDType origUserLocalliD;
// /P
char Reservedl[20];
// /i, g, (HFE D)
TXeleBusinessunitType Businessunit;
// /T, TR A
/// [748.2.21]
TXeleTradeOwnerType ownerType;
/ /46755
/// [74i8.2.6]
TXeleOperwayType Operway;
// /i, TS RTE T d AL
TXeleExchangeIDType ExchangeFrontID;
[/ /5T Y R B, ¥ IR SRR
char Operwayex[3];
///WiE, HiRgns, JERAEH
TXeleErrorIdType Errorid;
i

e nRequestlD : &FKID

REHE : 0FmEY) , EftERE

UEPERERRS szX&%wEn , FBFAEILAMERreqCancelOrderiHTHIRIRIE , TiREEIXIE
onRspCancelOrder, EFXRBIIRZZANIZ , E=IRElonErrRtnCancelOrderEHR{EE. FREE

ST OAYEER |

o IREATN;
o B ;
o BTV ;

reqQryOrder Fi%
ThgE : IREEIENEK
REURF :

int reqQryorder(CXeleReqQryorderField &inputField, int nRequestID)

S#0:

* inputField : IREAEIANER , HEEHIRCXeleReqQryOrderFieldy :

struct CxeleReqQryorderField {

/// Wik, EERAGRTIntRE, T A0RFHEHEN, AHRAHRS.

TXeleOrderIDType

/// ik, A JEEEW, A

TXeleSecuritiesIDType

& YT 7] 5 A B TE 2K
ordersysiD;

LA 4%

SecuritiesID;

[/, ARG S, A NORKEFI LW, S LI A 2% LR

TXeleOrderIDType UserLocallD;

// /T, JFEARIE kR HHMMSSmmm (R 2SR 270 i 2 i
TXeleShortTimeType TimeStart;

[/ /v, SR Kl HHMMSSmmm (I 23 FPEERb) i A i)
TXeleShortTimeType TimeEnd;

///FTiE, Sy iUEMRGEAE, BIANE %I
TXelevolumeType StartNum;

/// i, By WEWHEAE, SHRESHRIEE D TR

TXelevolumeType
///TiE, Hip A

Num;

ERSBRBER(FREIR
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[+1418.2.24]
TXeleSortType SortType;
// /3T BRI GoFE XTS-3.1.1149-1104dd4_7.9 ZJERA)
// /N0, AR
// /R RS
///RB EWEIER. 24k
///Qryorderstatus=QRYSTAT_REPORTING | QRYSTAT_REPORTED;
/// [54i8.2.26]

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

I

e nRequestID : J&KID
RENE : 0FRmATh , EfERE ;
B BAFERESRSE , BPEAreqQryOrderHTHRBEIAEK , FJLAEoNRspQryOrderfREEHEIRHPEFEKXIER.
[EE]
EEHER]

1. W05 OrderSysID&MAER , RLAOrderSysIDARMER |, MEMBRAEARER
2. 9N8R OrderSysID £&HFsfiUserLocal DEMBRL , REAUserLocalDASKEER , NIEMEZHFARERR
3. gN5R OrderSysIDF UserlLocal DEFFERY , NURTLAZSecurities| DR EISH4 B S EIH)

(D TREA]

TERAPI—RIRESGAFHIECRMETZ | BRNESAPI AILSHS RENR , SRER HROZETUERFRSHERTHTRE. JLSHER
K, i TEENEEERER  @ISERERDREREE (F1a0, SREREAT 100008t , FEAEREEESMs—X )

reqQryTrade 75i%
TH8E : RRREIANEK
REURF :

int reqQryTrade(CXeleReqQryTradeField &inputField, int nRequestID)

SH0:

* inputField : FRAXEIANER , HEEMIPRCXeleReqQryTradeFielddNF :

struct CxeleReqQryTradeField {
///7TiE, EEMRBEESIintRE, FAOCERHEME, AP S . &LIFINS ) &, ERTC K

TXeleOrderIDType ordersSysiD;

///TiE, EHARRY JEE W, FA A AR A

TXeleSecuritiesIDType SecuritiesiD;

///TTiE, FRAERE kg3 HHMMSSmmm (I 7> AP =F0) TEREA ), Bl 5 DU AR R Al
TXeleShortTimeType TimeStart;

///TTiE, SEWETE K53 HHMMSSmmm (B /3 FPRP) YR, Bl U AR R
TXeleShortTimeType TimeEnd;

///VTE, P ARG S, A AH0RRIEHE W, & LRI R KT
TXeleOrderIDType UserLocalID;

///RE, S A WIRIEAE, BIANE —FIFiR

TXelevolumeType StartNum;

///TiE, B TERREAE, HRASHRIE > =

TXelevolumeType Num;

/// ik, HEy3end

TXeleSortType SortType;

// /TR

char Reserved[115];

e nRequestlD : EKID
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REHE : 0FmAH) , EftERE |

A SRFEREERRE  AFPERAreqQryTradeB TR EIANER , JLAfEonRspQryTradepiZE IR HEERXER.
(EE]

([Eif7AR]

1. 4NER OrderSysID&4ER , RLAOrderSysIDASLHENR |, MEMSZHEARENR
2. 0ER OrderSysID &f4FTsUserLocal DEEERY , REAUserLocal DASEEIR , MIEMREARERL
3. fN5R OrderSysIDF UserLocal DEPFSRY , NIRTLAZSecurities| DR EIS4ER S EIE)

(D REA]

FERAPI—RIRELEAFHIECRYET S , BRNESAP AILSHFS RER , 8RER LRNKETLERASHERTHITRE. JHSHER
AR, EEENEEEAER  2NEERERHEEEE (a0, STEREAT 100008 , KEIREFRBEZEZESMs—IX )

reqBTFundTransferfix
TRE : BIEEESERIEK
ERENERL

int regBTFundTransfer (CXeleReqBTCapTransferManagerField &inputField, int nRequestID)

* inputField : manager {E&REIZEERIEK , HEEHACXeleReqBTCapTransferManagerFielddlF :

struct CXeleRegBTCapTransferManagerField {
// /7T, WY

TXeleOrgIDType orgiD;
/// ik, REKS
TXeleUserIDType AccountiID;

[/ /T, W, BRI AR
/// L38.2.13]

TXeleCurrencyType currency;

// /Wi, IR A

TXeleMoneyType Fundamt;

/7703, BAEH L PR STRMIRES: "2 REGWE LEHES
TXeleDirectionType Direction;

// /T

char Reserved[63];

e nRequestlD : {&KID
REWE : 0FRmpilh , EftERE
WA . BEPEREERRE , AP EAreqBTFundTransferf#{TEEQEESIAKIENK , AILIEonRspBTFundTransferBHRFEFHEXIER.
reqQryBTFundTransferRecord5i%
IhRE : EBRESEESKICRERBK
REURI

int reqQryBTFundTransferRecord (CXeleReqQryBTCapTransferManagerField &inputField, int nRequestID);

e inputField : IEEERESTHRICREIIEK , HEMIRCXeleReqQryBTCapTransferFielddlF :


af://n1703
af://n1717

struct CXeleRegQryBTCapTransferManagerField {

// /HU ARG

TXeleOrgIDType orgID;

///EEKS

TXeleUserIDType AccountID;

// /T

char Reserved[63];
i

e nRequestlD : iEKID
RENE : 0FRmAlh , HERE

WA . BAFPERIEEERSE , AFEHreqBTCapTransferRecordif TSR SRS TRICREIAIEK , ILAEonRspBTCapTransferRecordEigHE
BEXER.

reqinFundfix
EE : EPRZARSHAIRHEATEK
REURF :

int reqInfFund (CXeleReqCapTransferField &inputField, int nRequestID)

SH0:

* inputField : £ ZERLPAXRHEAE RIS , HEHIRCXeleReqCapTransferFielddlF :

struct CxeleReqCapTransferField {
// /T, BUARES (AN D

TXeleOrgIDType orgiD;

///%ik, EEKS

TXeleUserIDType AccountID;

///TRE, M CFFORED

TXeleCurrencyType currency;

///TE, RIEHI (FFAED

TXeleRtnDateType RtnDate;

[/, A R AR

TXeleMoneyType Fundamt;

// /T, &E (FRFAE)

TXeleRemarkType RemarkMmsg;

///TE, RPUT—IREFEERLE (BRI

TXeleCalloneceFlag callonce;

/1755 U G AR

TXeleBranchNoType BranchNo;

[/ /B FARES (RF AN

TXeleUserIDType CustID;

/7N ZER O i %4, 1:RTGSAIE, 2:nlHU% 4 GRad#mifiH)

TXeleTransferType TransferType;

// /T

char Reserved[43];
}

e nRequestID : iF3KID
RENE : 0FRAh , HERE ;
WEE . SAEFEREERRE . AP YLMERreqInFund#TEPRZEEPEAIFHESERIERIE , FLAEoNRspInFundEHRHEEIEXER.
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reqOutFund’six
ge : FRHEERSRHEPRZIBEK
REURF :

int reqoutfFund (CXeleReqCapTransferField &inputField, int nRequestID)

280

e inputField : ¥RMEARSAHEDZ BRI , HEHIACXeleReqCapTransferField /s :

struct CxeleReqCapTransferField {
// /T, BUARRS (& ANIED

TXeleOrgIDType orgiD;
/// ik, FEKS
TXeleUserIDType AccountID;

/77T, TR (R AED
/// [5$:8.2.13]

TXeleCurrencyType currency;

///REH (B

TXeleRtnDateType RtnDate;

[/ ik, UREE. FRERAE

TXeleMoneyType Fundamt;

///TRE, #E CEFRED

TXeleRemarkType Remarkmsg;

[/ RPAT R GHRE (A

TXeleCalloneceFlag callonce;

/1755 AR (A

TXeleBranchNoType BranchNo;

[/ /B PR (RPN

TXeleUserIDType CustiID;

// /T

TXeleReservedlType Reserved[44];
i

e nRequestlD : iEKID
RENE : 0FRTETI , BERS
WA . SAEFEREERRE . AP YLAERreqOutFund# T RHES B SR HETRZERIRIE , TLAEonRspOUtFundEHRHEEBRXER.
reqQrylnOutFundRecord 75i%
Ih8E : EPRBASLIFHESIEEIAIEK
EREURRL -

int reqQryInoutFundRecord (CXeleReqQryCapTransferRecordrField &inputField, int nRequestID)

280

e inputField : EFRRZFEAS TR RHESIEMEGIEKE , HEHRkCXeleReqQryCapTransferRecordField/y :

struct CxeleReqQryCapTransferRecordField {
// /RS (QFTIH & AVE D

TXeleOrgIDType orgiD;

/75K

TXeleUserIDType AccountID;

// /T

TXeleReservedlType Reserved;
};

e nRequestlD : EKID
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REHE : 0FmAH) , EftERE |

HBE « BEPEREERARE . AP ERreqQryinOutFundRecordH{TEFR B ESTHERHESPMEEIAIERK . AILIE

onRspQrylnOutFundRecordEiRFEEHEFEE,
SPIZEDO

onRsplnsertOrder¥six

THRE : IREBRANE

EREUSI

void onRspInsertorder (CXeleRspOorderInsertField *pRspField, CXeleRspInfo *pRspInfo,
B8
e pRspField: IREMNZ , HE5HRCXeleRspOrderinsertFielddn T :

struct CxeleRsporderInsertField {
// /GRS int A

TXeleOrderIDType orderSysiD;
// /P AR AR B
TXeleOrderIDType UserLocalID;
// A
TXeleSecuritiesIDType SecuritiesID;
///FFT5 1A

/// [#58.2.71
TXeleDirectionType Direction;

[/ /TR (BEZEANED
/// [54i8.2.14]

TXeleOoffsetFlagType CmboffsetFlag;
/7 /BRAN A%
TXelePriceType LimitPrice;
// /AR
TXelevolumeType Volume;
// /BT
/// [7ii8.2.4]
TXeleorderTypeType orderType;
YLk ¢ ESit
/// L7Hi8.2.9]
TXeleTimeConditionType TimeCondition;
L liest
/// [+#8.2.51]
TXeleMarketType Market;
/// P3RS 10 cAET . 1T
TXelePreorderFlag PreorderFlag;
[/ /RS, R
TXeleErrorIdType Errorid;
[/ /5 F i 8 SR T A
TXeleSubCTlientIndexType SubCTlientIndex;
// /M550 CH P E O
TXeleBusinessunitType Businessunit;
// /SRS strIk il
TXeleStrorderSysIDType StrorderSysiID;
///BEEREKS
TXeleUserIDType AccountID;
/7 /3G R B 5 CEEAMEH])
TXeleOrderexchangeIDType orderexchangelD;
// /5T EAdCEAER)
TXeleExchangeIDType ExchangeFrontID;
// /& b GUBUERD
TXeleCoveredFlagType Coveredoruncovered;
// /BELIE N i (1% 7B fEonRspInsertorder ) # XD
TXeleTendererIDType TendererlID;
// /T
char Reserved[6];

int nRequestID, bool bIsLast);
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onErrRtninsertOrder J5i%
InEE  IREFRAEIREHR
EREURR

void onErrRtnInsertorder (CXeleRspOrderInsertField

bIsLast);

e pRspField : iREFEEIRENR , EEMARCXeleRspOrderinsertFieldgd T :

struct CxeleRsporderInsertField {

// /GRS S int A
TXeleOrderIDType
// /P AR R S
TXeleOrderIDType
// /iSRG
TXeleSecuritiesIDType
///FFTT 1A

/// [48.2.7]
TXeleDirectionType
[/ FRRE (BEEEARIHE)
/// [#§t8.2.14]
TXeleoffsetFlagType
/1 /BRAN AR A
TXelePriceType
// /iR
TXelevolumeType
[/ /AR

/// [548.2.4]
TXeleOrderTypeType
// /BRI

/// [+8.2.9]
TXeleTimeConditionType
// /75 A

/// [54:8.2.5]
TXeleMarketType
// /T
char
// /5 RS, TR
TXeleErrorIdType
[/ /% P b R A
TXeleSubClientIndexType
// /b5 on (R P E D)
TXeleBusinessUnitType
// /G A YRS strakAl

OordersSysiD;
UserLocalID;

SecuritiesiD;

Direction;

cmboffsetFlag;
LimitPrice;

volume;

orderType;

TimeCondition;

Market;

Reservedl;

Errorid;

SubClientIndex;

Businessunit;

TXeleStrorderSysIDType StrorderSysiD;
[/ BEEEKS

TXeleUserIDType AccountID;

// /285 ik 5 5

TXeleOorderexchangeIDType orderexchangelID;
/// G EAdCE AR )

TXeleExchangeIDType ExchangeFrontID;
// /% SR & GHBUE D

TXeleCoveredFlagType Coveredoruncovered;
/[ /B N s (E A T B2 7 B 20
TXeleTendererIDType TendererlID;

// /T

char Reserved[6];

*pRspField, CXeleRspInfo *pRspInfo,

int nRequestID, bool
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onRspCancelOrder 5%
TBE : ISR
U -

=

=

void onRspCancelorder (CXeleRspOrderActionField *pRspField,

9 :

struct CxeleRsporderActionField {

pRspField : {HIEARE , B

[/ /AT int Y
TXeleOrderIDType
// /WP A R R g
TXeleOrderIDType

[/ /R B w
TXeleOrigSysIDType

¥{AxCXeleRspOrderActionFieldZl :

ordersSysiD;

UserLocaliD;

origsysiD;

// /AR P AR AR S S (BB 2. SBA K 2. SUA B JRAR A SCRFZ T B

TXeleOrderIDType

[/ /R SRR S stk

TXeleStrorderSysIDType

origUserLocalID;

(FEE2.500 % 2. 5P ERRAA SRz B

origstrorderSysiD;

// /RS "0 AR 1T T

TXelePreorderFlag

// /P

char

// /RS
TXeleErrorIdType

[/ /P BT A
TXeleSubClientIndexType
YVIAIZ 2SN G al::5'S)
TXeleBusinessunitType
// /3 BT R

N

/// [5418.2.21]

PreorderFlag;

Reserved0[7];

Errorid;

SubCTlientIndex;

Businessunit;

TXeleTradeOwnerType ownerType;
// /GRS strI Al
TXeleStrorderSysIDType StrorderSysiD;
// /B GE RS
TXeleUserIDType AccountID;
[/ /35 TR

/// [748.2.5]
TXeleMarketType Market;
// /3G ik BT CEARAEH)
TXeleOrderexchangeIDType orderexchangelID;
///Z G EAdCE A )
TXeleExchangeIDType ExchangeFrontID;
/7 /EELME N it (22 i B L)% B 30
TXeleTendererIDType TendereriD;
// /T
char Reservedl[5];
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onErrRtnCancelOrderfix
IhEE : BIEREEIRERR
BREURH

void onErrRtnCancelorder (CxeleRspoOrderActionField *pRspField, CxeleRspInfo *pRspInfo,

struct CxeleRsporderActionField {

cxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

int nRequestID, bool bIsLast);

pRspField : IREFSEIREIR , ELEEMITRCXeleRspOrderActionFielddl T :

///HEERH YRS intEA
TXeleOrderIDType

orderSysiD;
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// /P A AR B g
TXeleOrderIDType
[/ /AR Y S
TXeleOrigSysIDType

UserLocalID;

origsysiD;

[/ /B T P AR R B S (5 2. SBA K2 SBL B RRCA A SCRFZ 7B

TXeleOrderIDType

origUserLocalID;

/7 /AR B R g S strB R (G 2. 5K 2. S ERRARA SCRRZFER)

TXeleStrorderSysIDType

origstrordersSysiD;

///TERRARC 0"t T "1 T

TXelePreorderFlag

// /T

char

// /RS
TXeleErrorIdType

// /5% P SR AR
TXeleSubCTlientIndexType
// /5550 O e O
TXeleBusinessUnitType
[/ /AT T R

/// [748.2.211

TXeleTradeOwnerType

// /SRS strIk il
TXeleStrorderSysIDType
///BEEREKS
TXeleUserIDType

VX LIES

/// [558.2.5]

I3

TXeleMarketType

/1 /35 A 5
TXeleOrdereExchangeIDType
// /G EIdCEARMEH)
TXeleExchangeIDType

PreorderFlag;

ReservedO[7];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrordersSysiID;

AccountID;

Market;

orderexchangeID;

ExchangeFrontID;

[/ /BT NG (LA B 4% 5 B 20

TXeleTendererIDType
// /P&

char

TendererID;

Reservedl[5];

onRtnOrder i
IhgE : IREEHR
BREUE

void onRtnorder(CXeleRtnorderField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

280

e pRspField : IRBEHR, EEEHIRCXeleRtnOrderFieldd0F :

struct CXeleRtnorderField {
///F P AR H g S
TXeleOrderIDType
// [ UEFARY
TXeleSecuritiesIDType
///FSTT 1R

/// UFii8.2.7]

UserLocallD;

SecuritiesiD;

TXeleDirectionType Direction;
///F g (REGRERD

/// [54.8.2.14]
TXeleoffsetFlagType CmboffsetFlag;
// /s GHAUREFE0.0001, B EEHE0.001)
TXelePriceType LimitPrice;
[/ /A R
TXelevolumeType volume;
[/ /ARERY

/// U7ii8.2.4]
TXeleOrderTypeType orderType;

// /BRI
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/// [5448.2.9]

TXeleTimeConditionType TimeCondition;
[/ /35 TR

/// [+48.2.5]
TXeleMarketType Market;
// /% SibR & GHBUE D
TXeleCoveredFlagType Coveredoruncovered;
// /GRS int A
TXeleOrderIDType orderSysiD;
/1 /35 b e 5 CRCR A )
TXeleOrdereExchangeIDType orderexchangelID;
// /PRI A
TXeleTimeType TransactTime;

[/ /AR AR TR FBRAN BT 5, X IR G HON RN T S
// /%A g6 (HIBUEEE0.0001, JRERSEE0.001)

TXelePriceType DiscretionPrice;
[/ B

TXelevolumeType Tradevolume;

/1] RIAETFH

// /RS A B W . TeavesvolumesZ CL& IR &

[/ /IMFRBRES ZE A REE , Teavesvolume FoRAMAZHE = HEHE - FiblscisD
TXelevolumeType LeavesVolume;
[/ /3T BIRES

/// 7ii8.2.14]

TXeleOrderStatusType orderstatus;
// /RIES CEARAE)

TXeleMoneyType Margin;

[/ [EERF G CEARER)

TXeleMoneyType FrozenPremium;
[/ /T E T CERMAD

TXeleMoneyType FrozenFee;

[/ /% PR R R

TXeleSubCTlientIndexType SubCTlientIndex;
// /M55 5T (P € SO

TXeleBusinessuUnitType Businessunit;

/// FOKERARSCARIC
/// [738.2.21

TXeleRecoveryFlagType RecoveryFlag;
[/ /ARG T s trkTY

TXeleStrorderSysIDType StrorderSysiD;
[/ /B BEEKS

TXeleUserIDType AccountID;

[/ /G EAd, 2 SRR A
[/ /BIME NSRRI Rid + 1
///BIMERIRE RO TR, 2K 15 M %

TXeleExchangeIDType ExchangeFrontID;
// /B P AR B gw S (B & 2. 5L 2. SUL ERRA A S RRZ T B
TXeleOrderIDType origUserLocalID;
[/ /AR SR S int KRB (FEE2. 58012 SPL EIRAA SRz B
TXeleOrigSysIDType origorderSysiD;
[/ /R G IR S strR B G 5B (HEE2. 5BA 2. SELERAA S 7B
TXeleStrorderSysIDType origstrorderSysiD;
/7 /ELIE N i (EAS BT 21 7 B R0
TXeleTendererIDType TendererlD;
/1] ZE AT S
TXeleOrdereExchangeIDType ExecID;
// /TR
char Reserved[52];
};
onRtnTrade 5i%
Thae : pAER
REURF :

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

280
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S

/

/

/

/

/

/

PRspField : BAZEHR , HEEHIRCXeleRtnTradeFielddIF :

truct CxXeleRtnTradeField {
// /P A AR 5 g
TXeleOrderIDType

// A
TXeleSecuritiesIDType
///FFT5 1A

// [7$#8.2.7]
TXeleDirectionType

[/ /IR E, AN

// [758.2.14]
TXeleOoffsetFlagType

UserLocallD;

SecuritiesiD;

Direction;

comboffsetFlag;

///BRAN A% QAR 20,0001, JKEEHE%0.001)

TXelePriceType
// /%5
TXelevolumeType
// /B

// [#i8.2.4]
TXeleorderTypeType
// /B RBIRFER

// [7#8.2.9]
TXeleTimeConditionType
/] /35 iR T

// [54#8.2.5]
TXeleMarketType

// /% SR E GRBUE D
TXeleCoveredFlagType
// /GRS T int KA
TXeleOrderIDType
/155 it g5
TXeleOrderexchangeIDType
// /BRG]
TXeleOrderIDType

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

Coveredoruncovered;

ordersSysiD;

orderexchangelID;

TradelID;

[/ /A GUALRE20.0001, EEASE0.001)

TXelePriceType
/1 BREEH
TXelevolumeType

TradePrice;

Tradevolume;

[/ RBZEFH (B HRE - RS E)

TXelevolumeType

// /3T AT ]
TXeleTimeType

///VEE T A2 b R (AR A
TXeleTimeType

[/ /T HARES
// [7#8.2.11]
TXeleOrderStatusType

// /&, KEE0.01
TXeleMoneyType

// /<
TXeleSecuritiesCommissionType
// /ENFERL
TXeleStampTaxRateType
[/
TXeleTransferFeeRateType
/// B FEEk
TXeleTotalFeeType

[/ /TRAIES CEFARAEFTD
TXeleMoneyType

/[ /RURE CGEARAER)
TXeleMoneyType

[/ /P T A
TXeleSubCTientIndexType
// /5 5o (P E 30
TXeleBusinessunitType
/// RKERR SRR D

/// [548.2.21

TXeleRecoveryFlagType
// /MGG S strI
TXeleStrorderSysIDType

LeavesVolume;

TransactTime;

origTime;

orderstatus;

TotalvalueTraded;

commission;

StampTax;

Transfer;

TotalFee;

Margin;

Premium;

SubClientIndex;

Businessunit;

RecoveryFlag;

StrorderSysiD;



/11 BBEKS

TXeleUserIDType AccountID;
/1] ZGRPATH S
TXeleorderexchangeIDType ExecID;

// /G ETd, 2 W RRAAEH
// /RIEME SRR B Ocid + 1
// /IREME R IRERZ 0T MK, 28T 15 WK
TXeleExchangeIDType ExchangeFrontID;
/// BT
TXelevolumeType cumQty;
// /T
char Reserved[72];
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onRspQryOrder 7%
IhEE : IREEEIANE
EREUEF

void onRspQryorder(CxeleRspQryorderField *pRspField, CxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

* pRspField : IRBEIANE , HEEMIRCXeleRspQryOrderFielddF :

struct CxeleRspQryorderField {

// /PR g5

TXeleOrderIDType UserLocalID;
// JEFACHY

TXeleSecuritiesIDType SecuritiesiD;

///FELEITA
/// L£ii8.2.7]
TXeleDirectionType Direction;
/1 /IR
/// [5§28.2.14]
TXeleOoffsetFlagType CcmboffsetFlag;
// /&
TXelePriceType LimitPrice;
// /5
TXelevolumeType Volume;
// /RN
/// [+5t8.2.4]
TXeleOrderTypeType orderType;
// /[ RAYER
/// [468.2.9]
TXeleTimeConditionType TimeCondition;
L liest
/// [54:8.2.5]
TXeleMarketType Market;
VIVE S VB
/// £4i8.2.6]
TXeleOperwayType Operway;
// /GRS int A
TXeleOrderIDType orderSysiD;
/1 /35 BTtk g =
TXeleOrdereExchangeIDType orderexchangeID;
// /95 R A
TXeleTimeType TransactTime;
// /3R AR AT R BRAN BT B, X SIS R BRI SR, B T
TXelePriceType DiscretionPrice;
/// B
TXelevolumeType Tradevolume;
[/ /KRB TFH
// /GRS R R EE T, Teavesvolumesd CL4 BN 1) 40 &:
[/ /MBRBRES LT REE , Teavesvolume FoRAMAZHE = HEHE - Fibmscfis

TXelevolumeType LeavesVolume;
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[/ /AT HARAS

/// [+$8.2.11]
TXeleOrderStatusType
// /4
TXeleSecuritiesCommissionType
///ENFERL
TXeleStampTaxRateType
/1 /S5
TXeleTransferFeeRateType
[/ /i
TXeleTrafficFeeType
[/ /BT
TXeleTotalFeeType
// /TRES CERAEAD
TXeleMoneyType
/ /[ UREERUR 4 CBFEARAE LD
TXeleMoneyType
[/ /B 5E RS
TXeleUserIDType

[/ /5% P BT R
TXeleSubClientIndexType
// /M55 T (R P E SO
TXeleBusinessunitType
// /GRS T str

ordersStatus;

commission;

StampTax;

Transfer;

TrafficFee;

TotalFee;

Margin;

FrozenPremium;

AccountiD;

SubCTientIndex;

Businessunit;

TXeleStrorderSysIDType StrorderSysID
// /BRI

TXeleMessageIDType orderMessageld;

// /EFRE RIS
/// [5$8.2.10]

TXeleSecuritiesType SecuritiesType;
// /B RRE 0 cAETIM L 1 iR

TXelePreorderFlag PreorderFlag;

[/ /R R

TXeleErrorIdType Errorld;

/77 TRE RS TR R IRE W RIAE, RSP T

TXelevolumeType EndNum;

[/ TERFMT, REWUFREHMTER RIERE—FEHR$PH

TXeleIsLastType QryAgain;

/7 /20 AT AR RS A

TXelevolumeType TotalNum;

[/ /¥ BE R K

TXeleInvestorIDType InvestoriID;

/1 /& AR

TXeleUserIDType CustID;

/1R

TXelePriceType TradeAmount;
///EHE & RFD N E B

TXeleunSyncorderFlag unsyncorderFlag;
// /% b GHBUERD

TXeleCoveredFlagType Coveredoruncovered;

// /R AR R T str A (i 5 BY)
TXeleStrorderSysIDType

origstrorderSysiD;

[/ /BRIR , SF AP SRR & , B 3L

/// U7ii8.2.27]
TXeleOrderSourceType
// /G Ed
[/ /IR EME SRR OGid + 1

ordersSource;

///%0t0: R EEA R R0 T MK, 2RF 1T MK

TXeleExchangeIDIntType

[/ /BT Y R B, M R T S
char

// /P&

char

ExchangeFrontID;

OperwayeEx[3];

Reserved[27];



onRspQryTrade 75i%
IhEE : AR REIANE
EREURR

void onRspQryTrade(CxeleRspQryTradeField *pRspField, CxeleRspInfo *pRspInfo,

e pRspField : FEAREREIANE , HEM{RCXeleRspQryTradeField?lF :

struct CxeleRspQryTradeField {

///H A AR g 5
TXeleOrderIDType

/77135 H
TXeleDateType

// /A H
TXelevolumeType

[/ /ARBSETH GRFHR - Bt s soi)

TXelevolumeType
// A
TXeleSecuritiesIDType
///FRARE ]
TXeleShortTimeType
// /AL (8]
TXeleShortTimeType
/1 /B
TXelePriceType
[/ /AL &
TXelePriceType
///ERMEH
TXeleOrderIDType
/7 /3G R
/// [+8.2.5]
TXeleMarketType
// /% SbRE GEBUERD
TXeleCoveredFlagType
// /GRS int A
TXeleOrderIDType
/11385 BTk g 5

TXeleorderexchangeIDType

///FF)5 1A
/// U7ii8.2.7]
TXeleDirectionType
[/ /TR, BREANA
/// U74i8.2.14]
TXeleOoffsetFlagType
/// %

TXeleSecuritiesCommissionType

///ENERR
TXeleStampTaxRateType
[/ /e

TxeleTransferFeeRateType

/// BF L%
TXeleTotalFeeType
// /e G AR AEH)
TXeleMoneyType
/[ /RURE CEARIER)
TXeleMoneyType
// /B EEK S
TXeleUserIDType
///THRRE
/// [87.2.11]
TXeleOrderStatusType
// /ARG S strkhY
TXeleStrorderSysIDType
/// AT RS

UserLocallD;

TradingDay;

Tradevolume;

LeavesVolume;

SecuritiesID;

orderTime;

TradeTime;

TradePrice;

TradeAmount;

TradelD;

Market;

Coveredoruncovered;

orderSysiD;

orderexchangelD;

Direction;

CcmboffsetFlag;

commission;

StampTax;

Transfer;

TotalFee;

Margin;

Premium;

AccountID;

orderstatus;

StrorderSysiD;

int nRequestID, bool bIsLast);
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TXeleOrdereExchangeIDType ExecID;
[/ /E T A

TXeleSubClientIndexType SubClientIndex;
/// 7 ERERE HRIEN R IREWRGE, RS T

TXelevolumeType EndNum;

[/ TRERFAET, REACAERETE R RERSE — K EHRFH R

TXeleIsLastType QryAgain;

/7 /R0 AT AR 0 [ER S A

TXelevolumeType TotalNum;

/] /¥ AR

TXeleInvestorIDType InvestoriID;

// /& AR

TXeleUserIDType CustiID;

///RBRIR , STRHEA PRI &, 7 B 2
[+48.2.27]

TXeleOrderSourceType ordersSource;
// /T
char Reserved[42];

i

* Dbislast : IWRIERAMNAISRE—REENG (SEBRPFSEARSERE—FKER , I F#bisLast ; EFEMANEFEEESR , EiRME—HL
S, FBEMbIsLastRFIRTEER )

onRspBTFundTransfer /5i%
INRE : B AR E KRS
EREFRL

void onRspBTFundTransfer (CxeleRspBTCapTransferManagerField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool
bIsLast) ;

e pRspField : BEERESFRNE , EE51EKCXeleRspBTCapTransferManagerFieldglF :

struct CXeleRspBTCapTransferManagerField {
///ERME—HE S NLIFARisE

TXeleuniqueNumberType UniqueNumber;
// AR AR

TXeleOrgIDType orgID;

// /54K S

TXeleUserIDType AccountID;
///mH

TXeleCurrencyType currency;

// /AR &

TXeleMoneyType Fundamt;
///BAET A, "1t EARE R REIRAAE G "2 IR G AL LR A
TXeleDirectionType Direction;

// /T

char Reserved[63];

onRtnBTFundTransfer/gix
IngE | BIEERESERERIRE
REUFH

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

280

* pRspField : BIEGESEIKERIRE
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HEEgkCXeleRtnBtCapTransferManagerFielddlF :

struct CXeleRtnBtCapTransferManagerField {

[/ /&R B RS
TXeleUniqueNumberType
// /B ARG
TXeleOrgIDType
// /54K S
TXeleUserIDType
/// M

/// [548.2.13]
TXeleCurrencyType
// /K&
TXeleMoneyType

UniqueNumber;

orgip;

AccountiID;

currency;

Fundamt;

[/ /BT, "1 EAESIAERSHES: 2" WA LZES

TXeleDirectionType

Direction;

[/ /BAEEER, 0T SRR, "1 R

TXeleOrderStatusType
// /P

char

Status;

Reserved[63];

onRspQryBTFundTransferRecord5i%

TORE : BREAESFKICREANE

EREURR

void onRspQryBTFundTransferRecord(CXeleRspQryBTCapTransferManagerField *pRspField, CXeleRspInfo

nRequestID, bool bIsLast) ;

280

* pRspField : BIEERSIRICRERNE , HEEIRCXeleRspQryBTCapTransferManagerFieldgi T :

struct CXeleRspQryBTCapTransferManagerField {

// /& FE— T B S
TXeleuUniqueNumberType
// /AR
TXeleOrgIDType
// /RS
TXeleUserIDType
///mF

/// (£4i8.2.13]
TXeleCurrencyType
/1 /R
TXeleMoneyType

UniqueNumber;
orgib;

AccountID;

currency;

Fund;

///BAETTE, "1t ESHEARERSTES; 2" RZEARE ETES

TXeleDirectionType
// /AR (A
TXeleShortTimeType
// /RS
TXeleErrorIDType

///WESEALE RS, ARSGE L ERZ BTN S, 2 R MR R, T3 IR B M A AR, T4 R AT R REE R, 15 R BN

g

, "6 RS R
TXeleOrderStatusType
// /B IERIERRC ‘07 JEBE

Direction;

Time;

ErroriD;

Status;

SIPIERRAE, ‘17 BEeiIERRAE

TXeleIsFundReversalType IsFundReversal;
///REMWIEN G SSKRN LT G, SZRRNEZTHEES ‘--"RARTLH
TXeleReversalCounterType ReversalCounter;

///FEEMIES Rbm] ‘17 IEEAIE 27 AFKT) 37 AR ‘-7 RRTLA

TXeleReversalResultType
// /T

char

ReversalResult;

Reserved[62];

*pRspInfo, int
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onRspInFund 75i%
I8E : EPRBASPAIFMESNE
REURF :

void onRspInFund (CxeleRspCapTransferField *pRspField, CxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

* pRspField: EFRZZEAESPAIRHESNZ , HEEH{RCXeleRspCapTransferFieldddT :

struct CxeleRspCapTransferField {

// /R AES
TXeleOrgIDType orgiD;
///REKS
TXeleUserIDType AccountID;
///TFh

/// U748.2.131
TXeleCurrencyType currency;
/] /B ERK S
TXeleSnoType Sno;
///REET AT (PEAEME & 2B R H)D
TXeleMoneyType BefFundavl;
[/ /B R
TXeleMoneyType Fundbal;
// /G R (AR & 1ZFBREARMH)
TXeleMoneyType AftFundavl;
[/ /BRI EAES: ZrBREAER)
TXeleMoneyType BefCashbal;
// /R (EANEG: ZFBEREH)
TXeleMoneyType AftcCashbal;
// /RN S, WELE 4
TXeleMoneyType Fundamt;

// /528 Gy A G LA 1R
TXeleCentralTradingErrorIdType ctErrorId;
/7 /BT G A B W R R AE
TXeleCentralTradingErrorMsgType CtErrorMmsg;
///Tpgait & 75

TXeleIsUpdateFpgaFundType IsUpdateFpgaFund;
/7N ZER 0 rT %4, 1:RTGSAE, 2:nlHU% 4 GRorZ=mifiiH)
TXeleTransferType TransferType;
// /T
char Reserved[10];
onRspOutFundfix
Ihee . XRMEA RS RAHEPRZZNE
EREURRY

void onRspuUnfreezeCap(CxeleRspCapTransferField *pRspField, CxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

280

e pRspField : ¥RMEEABEESEHESIZNZE , HEMRCXeleRspCapTransferFieldgl T :

struct CXeleRspCapTransferField {
// /R ARES
TXeleOrgIDType orgiD;
// /54K
TXeleUserIDType AccountiID;
[/ /TR
/// U788.2.13]
TXeleCurrencyType currency;
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// [EAERIK S
TXeleSnoType
[/ /BT R (EAAE &
TXeleMoneyType

/1 EERE
TXeleMoneyType

// /ST ClEAEAE &
TXeleMoneyType

// /R AT (AR AE &
TXeleMoneyType

[/ /BRI EAES:
TXeleMoneyType
// /NG 4, TR

OIS 4
TXeleMoneyType

72

sno;
ZFBEARMH)
BefFundavl;

Fundbal;
AAEHD
AftFundavl;
% BE R
BefCashbal;
ZF B AR
AftcCashbal;

PR

By

Fundamt;

[/ /S AE G G Wi R R

TXeleCentralTradingErrorIdType

// /5SS GG G W B

ctErrorid;

wiE R

TXeleCentralTradingErrorMsgType CtErrorMsg;

// /e

char

Reserved[12]; };

onRspQrylnOutFundRecordfi%

TheE : SEeh
SRR

void onRspQryInoutFundRecord (CxeleRspQryCapTransferRecordField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID,

bool bIsLast)

PRspField : SEPRZERTAERXRHESIIMEEIRE, , HE5HI{RCXeleRspQryCapTransferRecordFielddNF :

ZEERIKRHESBEEIANZ

struct CxeleRspQryCapTransferRecordField {
// /HUARTE (QFTIHF & AR

TXeleOrgIDType orgiD;
///FEERS

TXeleUserIDType AccountID;

[/ URE /AR 4

TXeleMoneyType Fundamt;
J//BET R, "1t BREE, 2" A
TXeleDirectionType Direction;

/] [BAERIK S

TXeleSnoType Sno;

// /AR T

TXeleShortTimeType Time;

[/ /35 TR

/// [+4#8.2.5]

TXeleMarketType Market;

// /AR

TXeleActionSourceType ActionSource;
// /T

char Reserved[62];

HESSHHX
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APIZEO

reqQryRate 53
Ihee : EEREMERER, FPEEE, AR R EfNEK
EREURF :

int regQryRate (CxeleReqQrystockFeeField &inputField, int nRequestID)

280

e inputField : ZBERENEIRER, TFER, HEXR. REDH)EE , HEMIRCXeleReqQryStockFeeFieldZl T :

struct CxeleReqQryStockFeeField {

///EEK

TXeleUserIDType AccountID;

// [EFEARTD

TXeleSecuritiesIDType SecuritiesiD;
// /ENER AR CE AR )

TXeleDepartmentIDType DepartiD;
//EZF Y

TXeleSecuritiesType SecuritiesType;
// /T

char Reserved[127];

e nRequestlID : iF53KID
RENE : 0FRALh , HESRE

BEE : BAFERIERERSE , APEAreqQryRateHTERENERR, TPER. AEXR. RER. /IMES. SHE. ETFREEXERERS
3K, AJLAfEonRspQryRatelifiFEFHEXER.

reqQryCentralTradingFund’5ik

IhEE | EPRPEEEFEK
ERERAZ

int regQrycCentralTradingFund (CXeleReqQryCentralTradingFundField &inputField, int nRequestID)

S
e inputField : EFRZFZIEEERESETAGK , HEMRCXeleReqQryCentralTradingFundFieldgn T :
/// BEWERR G E &R

struct CxeleReqQryCentralTradingFundField{
// /RIS (B A

TXeleOrgIDType orgiD;
///&E PRI CR AR

TXel eUserIDType Custld;
/11540

TXeleUserIDType AccountID;

/// T (gD
/// [748.2.13]

TXeleCurrencyType currency;

///#VE

TXeleRemarkType RemarkMmsg;

///TE

TXeleReservedType Reserved;
5

* nRequestID : {&EXKID


af://n1905
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REHE : 0FmAH) , EftERE |

5E  BEFERIESRSAE . AF#ERreqQryCentralTradingFund TS SRR FEA RS BMEIEEK , ATLUIE
onRspQryCentralTradingFundEiRHFEEEFEE.

reqinPositionJ5i%
8E : EPRZIHCWAIFHESIEK(FEESETR | Bfths5EAsHs)
REURF :

int reqInPosition(CXeleReqPosTransferField &inputField , int nRequestID)

S

e inputField : FERIIRIEKE , HE5M(RCXeleReqPosTransferField?lF :
1 FEIIREKRPEEEER | HitEmrsssd)

/// FEUMRERCPEESTH, R AR)

struct CXeleRegPosTransferField {
/[ /HRARES (AT ik )

TXeleOrgIDType orgiD;
///5ERS

TXeleUserIDType AccountID;
// /K CREFD

TXeleInvestorIDType InvestoriID;
// /A5 (ATik)

TXeleMarketIDType MarketID;
// A

TXeleSecuritiesIDType SecuritiesiD;
/1 /Bt KA

TXeleSignedvolumeType volume;
///RRTTE 1 BREE 2 MR (RTE)
TXeleDirectionType Direction;
///&ECMERD

TXeleRemarkType Remarkmsg;
[/ RAPIT—REFHE G GHES CRERD
TXeleCalloneceFlag callonce;
// /53 3 CRER)

TXeleBranchNoType BranchNo;
// /% P AR CRMERD

TXeleUserIDType CustID;
///TE

char Reserved[44];

e nRequestID : {EKID
IRENE : OFR7nAELh , EfERE
WA . BEFEREERRE | AP EAreqinPositionkHkEEHEERFBEIRRHES , AJLAfEonRspInPositionERHPEFHEXEE.
reqOutPositionZ5ix
IR : EHFRSZIFCFHIFHERBER(PEEEER , HitEHAS)
EREURF

int reqoutPosition (CxeleReqPosTransferField &inputField , int nRequestID)

280

e inputField : FEXIERIERE , HEEHIKRCxeleReqPosTransferField& 0 reqinPosition iz
e nRequestlD : FKID

REHE : OFREY) , HERE


af://n1934
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A HEFERESRAE , AFERreqOutPositionk R EFESIHFCMIRHESTEL | BTLAFEonRspOutPositionERFPEEIEXIER.
reqQrylnOutPositionRecord)5ix

Ih8E | EFRSFRFCFRIFHESPATIIER(PEEETR  EtEHAsds)

REURF

int regQryInoutPositionRecord (CxeleReqQryPositionTransferRecordField &inputField, int nRequestID)

e inputField : £ FIEEERLETAEIKIT , HE5HRCXeleReqQryPositionTransferRecordFielddlF :

// /PR G R G RIRCRHE & A S R (P EE G T, HABHR A SRR
struct CxeleReqQryPositionTransferrRecordrield {

///HERS

TXeleUserIDType AccountID;

// JEFACHY

TXeleSecuritiesIDType SecuritiesID;

// /T

TXeleReservedType Reserved;

e nRequestID : i&KID
REHE : OFRmEY) , HitERE
WBE © BAFEECLIRE | TTLAERreqQryinOutPositionRecordEARFBXIIIKIER . ALAEoNRspQryInOutPositionRecord EiRHFEEEXES.
reqInOutPositionf5i%
IRE : EPRSBIFCRANAHIFHESERE D HHER)
EREURF

int regInoutPosition (CXeleReqInOutPositionField&inputField , int nRequestID)

S8
o inputField : G RIERER, , HE5HACXeleReqinOutPositionFieldilT :
/// FORIRE R (SR

struct CxeleReqInoutPositionField {
///EEMS (L)

TXeleUserIDType AccountID;

// /EFAREE (L)

TXeleSecuritiesIDType SecuritiesiD;
// /AR ()

TxelevolumeType Vvolume;
[/ T RG22t R (s3E)
TxeleInoutDirectionType InoutDirection;
// /T

char Reserved[128];

e nRequestlD : iEKID
REWE : 0FAkh . BEftERE ;
WA . BAFPEREERSRE | B #ERreqinOutPositiontBEFESIFCENAHEIERES | BILATEoNRspInOutPositionERPFEEEXER.


af://n1961
af://n1975

reqQrylnOutPositionDetails}5i%
8E | PR GRS FHESIBAEIREKE D HHER)
REURF :

int regQryInoutPositionDetails (CXeleReqQryInOutPositionDetailsField &inputField, int nRequestID)

S
e inputField : EPRZSIFCRIKNEHESBEAEAIE K , HEHRCXeleReqQryInOutPositionDetailsFieldd T :
/// CXeleReqQryInoutPositionDetailsField (&isZmifliH)
struct CxeleReqQryInoutPositionDetailsField {
///FEEKS L)
TXeleUserIDType AccountID;
// JIEFEARES (Al gD
TXeleSecuritiesIDType SecuritiesID;
// /T

TXeleReservedType Reserved;

e nRequestlD : {&KID
REWE : ORI, BERE ;
WA - BRAFEFCLIRE | ATLAERreqQryinOutPositionDetailsEIEFBRIRIER . ATLATEoNRspQryInOutPositionDetailsERHFEFEXER.
reqQryGateWaysRecords5ix
TORE : IKSHIRTAMXEEERIERX
REURI

int regQryGatewaysRecord (CxeleReqQryAvailableGatewayRecordField &inputField, int nRequestID)

* inputField BRERMF AT FMAEEEREXE, , HEHKCXeleReqQryAvailableGateWayRecordFieldgiT :

struct CxeleReqQryAvailableGatewayRecordField{
///%3%E, BN

TXeleUserIDType AccountID;
// /T

char ReservedO;

// /T

TXeleReservedType Reserved;
i

e nRequestlD : iEKID
REWE : 0FmAh . BEftERE ;
WA . BAFPERIEERESRE | AP {#ERreqQryGateWaysRecordEifH SRR FAMKEEIEK , BILATEonRspQryGateWaysRecord[BfRFPEEIEX

(=W

ZIEROABEEH | EEERRZFMXERIBEKreqQryExChangeGateWayfz [,


af://n1989
af://n2003

reqQryBtFund’5ik
gE | IPREEREWFERIEK
REURF :

int reqQryBtFund (CXeleReqQryClientAccountFundManagerField &inputField, int nRequestID)

S8

* inputField : JRHLA T &K iR, L EHRCXeleReqQryClientAccountFielddNF :

struct CXeleReqgQryClientAccountFundManagerField{
///iE, HEKS

TXeleUserIDType AccountID;
/179561, G
TXeleMarketType Market;
/// Vi
char Reserved[48];

I8

e nRequestlD : {EXID
REHE : OFREY) , HiERE
WREA  HAPERIEEESARE , B ERreqQryBtFundiH PR IEE R EW A EIIIBENK , AJLfEonRspQryBtFundERFEEEXER.
reqQryFundzix
TgE [ IESREEAER
EREURF

int reqgQryFund(CXeleReqQryClientAccountField &inputField, int nRequestID)

280

* inputField : JRHE G B EIK S AR, HEEMIRCXeleReqQryClientAccountFieldgd T :

struct CxeleReqQryClientAccountField {
[/ %ik, FEEKF

TXeleUserIDType AccountID;
// /T
TXeleReservedType Reserved;

i

e nRequestlD : i&KID
REHE : OFREY) , HftERE
WE : BAFERESRSE . AP EAreqQryFundHTIESEEERIBERK , AILIEoNRspQryFundEiRFEFHEXIER.
reqQryPositionfi%
TRE | IESIFCEIRIEK
RERT

int reqQryPosition(CXeleReqQryPositionField &inputField, int nRequestID)

280

* inputField : IBSRFGEIRNEKIE, ( SecuritiesIDE , ZFERANEEMS )  HEAMIRCXeleReqQryPositionField/y :


af://n2018
af://n2032
af://n2046

struct CxeleReqQryPositionField {
/// ik, BEKF

TXeleUserIDType AccountID;
/// Wik, RS, ANEAE A
TXeleSecuritiesIDType SecuritiesiD;
[/ /G R AN WS SR, HEEAX RN, a &l
TXeleMarketType Market;
///TE
char Reserved[127];
ks

e nRequestlD : {EXID
RENE : ORI, BERS .
REA  BAPERIEERSE . AFEMreqQryPosition#HTIEFHFTEENR , RILIEONRspQryPosition R FEEHEX(ES.
reqQrySecurities 75i%
ThRE | IS EREIAEK

int regQrySecurities(CxeleReqQrySecuritiesField &inputField, int nRequestID);

* inputField : iE%HALERITR, I £5H9IRCXeleReqQrySecuritiesFielddNT :

struct CXeleReqQrySecuritiesField {
/// i, AR, RNEA A

TXeleSecuritiesIDType SecuritiesiD;
// /T
TXeleReservedType Reserved;

I

e nRequestlD : {&KID
RENE : 0TI, BERE ;
WP BAFERESRSE , BFEAreqQrySecuritiesFHTIEMEREIRNEK , JLAEonRspQrySecuritiesEHRHEFHEXER.
reqQryRightsAndinterests}5ix
ThRE : INEEE- RS EIRER

REURR -

int regQryRightsAndInterests (CXeleReqQryStockQuotaField &inputField, int nRequestID)

* inputField : INGEEIR-FIRENES AN, , HEEHIIACXeleReqQryStockQuotaFieldgnT :


af://n2060
af://n2073

struct CxeleReqQryStockQuotaField {
///5EkS
TXeleUserIDType AccountID;
///EHIHE
/// [#418.2.10]

TXeleSecuritiesType SecuritiesType;
// /EHAR Y

TXeleSecuritiesIDType SecuritiesiD;
///PiH

TXeleReservedType Reserved;

e nRequestlD : {&KID
REWE : 0FRmEY) , BfERE ;

WA BAFERIERRRE | BF{#EAreqQryRightsAndinterestsH{ TG EIA-FIEEEIREK , AILATEonRspQryRightsAndinterestsEl &
EEXER.

reqQrylnvestorinfol5ik
IhRE | RAKSEREREK
ERESRRE

int regQryInvestorinfo (CxeleReqQryInvestorInfoField &inputField, int nRequestID)
s
e inputField : IEHEEARFMKSEEETIEK , HEHKRCXeleReqQryinvestorinfoFielddlT :

struct CXeleReqQryInvestorInfoField {
/// ik, FEM

TXeleUserIDType AccountID;

// /T

TXeleReservedType Reserved;
i

e nRequestlD : EKID
REWE : 0y , BfERE ;
WE : BAFERESRSE . AP EAreqQryinvestorinfoE il B RIS EEMIEXEEIBER , ALATEonRspQryinvestorinfo[EliRFPEFHERX

=5,
reqQryPrcPrograminfof5ik
Th8E : B RIREREREK
ERESIRRE

int reqQryPrcProgramInfo(CxeleReqQryPrcProgramInfoField &inputField, int nRequestID)

280

* inputField R RIS SEEIRNERE , H45HRCXeleReqQryPrcPrograminfoFielddF :


af://n2087
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struct CXeleReqQryPrcProgramInforField {

/// ik, BEKP
TXeleUserIDType AccountID;

/1 /R RIE I
///70 BREEES, 1 A RIRAEELIR G, 200

[+14:8.2.29]
TXelePrcProgramType PrcProgramType;

// /T

char Reserved[20];

I3

¢ nRequestID : {EKID
REWE : 0FmAkh . BEfhERE ;
WBE : BAPERIEERERE | B {#EAreqQryPrcPrograminfoEiflH SAYERUKIZESE , IJLATE onRspQryPrcPrograminfoElig P EEHEX(EE

reqQryETFCreationRedemptionSecurities/5ix
IhgE : ETFREEESEEEREK

ERESRL
reqQryETFCreationRedemptionSecurities(CXeleReqQryETFCreationRedemptionSecuritiesField &inputField, int nRequestID)

s
e inputField ETF FERESEEEAEKE , HEHIRCXeleReqQryETFCreationRedemptionSecuritiesField #1TF :
struct CxXeleReqQryETFCreationRedemptionSecuritiesField {

///EFRIIEIE, AHE A
// [ BERE G R TR AXRY

TXeleSecuritiesIDType SecuritiesID;

// /T
char Reserved[120];

i

nRequestID : {EXKID

RENE : 0T , HtHERE
WEA  MEPERIESRRKE . AP EAreqQryETFCreationRedemptionSecuritiesZAETFERIEEESEE. , BTLERIR
onRspQryETFCreationRedemptionSecuritieshEEBXEE

reqQryETFCreationRedemptionComponentSecuritiesF5i%
Th8E : ETFERERIREREIRIER

EREURF

reqQryETFCreationRedemptionComponentSecurities(CXeleReqQryETFCreationRedemptionComponentSecuritiesField &inputField,

int nRequestID)

24
inputField ETF FAMERAREE BB, , EEE#IRCXeleReqQryETFCreationRedemptionComponentSecuritiesField Z07F :


af://n2115
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struct CxeleReqQryETFCreationRedemptionComponentSecuritiesField {
///EE, EHEARID, FEREESIERFAID, ANHERRE A
J/ /IR, WA ETFES IR G B R T IESRRS, TR 3R ] e AR ) B ) st A5 B
TXeleSecuritiesIDType SecuritiesID;
[/ /B ARY RIE ANIEE A
TXeleSecuritiesIDType ComponentSecurityId;
// /T
char Reserved[112];

¢ nRequestID : {EXKID
RENE : 0FRAil) , HESRE |

WBE . BAPERESESKE , FAF#EAreqQryETFCreationRedemptionComponentSecuritiesZRAIETFERIERAR SR , ATLAEERR
onRspQryETFCreationRedemptionSecuritieshEEIRXER

reqQryExChangeGateWayJ5ix
I8E | REFIMKEIEIERK
REURF :

int regQryExChangeGateway (CxXeleReqQryExChangeGatewayField &inputField, int nRequestID)

S#:

* inputField RZATMAEEERIERKY, , ELEHI{RCXeleReqQryExChangeGateWayFieldglF :

struct CxeleReqQryPrcProgramInfoField {
///4bi%, B

TXeleUserIDType AccountiID;

// /T

char Reserved[49];
i

* nRequestID : i&KID
RENE : 0FAED , EftERE
WiBH : BAEPERIEERSE . AFfERreqQryExChangeGateWayEiFARZ ZFTMA(ER. , FILATE onRspQryExChangeGateWayEIfRHFEBIEXES
reqQryQFllOrder 7%
I0RE : QFIREREAIEK
BREURF :

int reqQryQFIIorder(CXeleReqQryQFIIOrderField &inputField, int nRequestID)

280

e inputField : QFINREEIANSK , HEMARCXeleReqQryQFliOrderField /s :

struct CxeleReqQryQFIIOrderField {
///TE, HEEIRES T IintRA, ARN0ORRHEHEN, RHIREGS . & LR A 24 RL

TXeleOrderIDType ordersSysiD;

///TTiE, EHAREE JEEEH, RESRERREEH
TXeleSecuritiesIDType SecuritiesiD;

[/ /AT, ARG S, A AORSAEIE U, A LI AT
TXeleQFIIOrderIDType UserLocalID;
///Tik, FRaaEE A%aX: HHMMSSmmm (I b EEAD) T A
TXeleShortTimeType TimeStart;

/// Ak, SR AR HHMMSSmmm (b AD) T AT
TXeleShortTimeType TimeEnd;


af://n2143
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/// T, TR EA, BOAME — %I R

TXelevolumeType StartNum;
///VTiE, BRG TEWEEAE, HRESHCRIE S e
TXelevolumeType Num;
/// i, HepsA

[7418.2.24]
TXeleSortType SortType;

// /AT RS CGoFE XTS-3.1.1149-1104dd4_7.9 ZJ5hA)

///EBINRN0, AR

[/ /X Rt RS
///B s BRIER. 2k
///QryorderStatus=QRYSTAT_REPORTING | QRYSTAT_REPORTED;
/// [+48.2.26]

TXeleQrystatusType QryordersStatus;
// /P&
char Reserved[89];

i

¢ nRequestID : {&EXKID
REWE : OFmALLh , BBESRE ;
WA - BEFBEREERSRE , BFERreqQryQFIIOrder#TQFIIREENER , ALTEonRspQryQFIIOrderEiRPEERXIELS.
(EE]
[ESRCIVaEz|

1. ANER OrderSysID&MERL , RLAOrderSysIDAKMEIR |, NIEMSEERER
2. 48R OrderSysID 4T3 UserLocal D&4BEZYE , RLAUserLocalIDASEER , NMIEMSEEARERL , HbhUserLocal DAFRHR |, A

2N FT
3. 4N5R OrderSysIDF UserLocall DEPFSRL , NIRTLARRSecurities DA EIS4EX S EIE
[ TREH]

JERAPI—RIRRISAFEIRICRAETS | BRNESAP AILSHSORENR , SRER LROZEITERFASEERTHTERE. JLSHER
At EEENEEEAER  2EEREREEEE (fli0 , SREREAT 100008 , KBEREFREZEZESMs—IX)

reqQryQFliTrade 5%
I08E : QFIIFAREIIEK
ERENER

int reqQryQFIITrade(CXeleReqQryQFIITradeField &inputField, int nRequestID)

280

e inputField : QFIIFEAZEIANENK , HLEMARCXeleReqQryQFliTradeFielddlF :

struct CxXeleReqQryQFIITradeField {
// /i, HEWRBRSIntRE, FRNORREMENR, ARHIREGRS . A LR &4 T

TXeleOrderIDType ordersSysiD;

// /i, ESARRY VORI, A T A AR A

TXeleSecuritiesIDType SecuritiesiD;

///ATiE, JFEERE A% 3K: HHMMSSmmm (N3 Fb=2 /D) YEEEI A, oA 2 0l i AR e fd A
TXeleShortTimeType TimeStart;

// /0T, GEHEE A HHMMSSmmm (0 PP =2 0) YU R A, Bc & 20 002 i) AR H i A
TXeleShortTimeType TimeEnd;

/// ik, P ARG, A NORSAEHIE M, & LIR a2 A L
TXeleQFIIOrderIDType UserLocalID;

///TTiE, Sy TUERIGEANE, BIANE %I

TXelevolumeType StartNum;

///TTiE, BIRGIEREEANE, fHRASEERLE »IHE

TXelevolumeType Num;

// /7T, HEP T

TXeleSortType SortType;

///EtFREGE R A MRS, gf iG]


af://n2182

TXeleQryEtfTradeFlag QryetfTradeFlag;

// /T

char Reserved[114];
i

e nRequestlD : {&KID
RENE : ORI, BERE ;
R BAPEREEESE , BFERreqQryQFITrade#TQRIRAEIRNER , RILMEONRSpQryQFiiTrade BHRHFEBHEXES.
reqQryQFlIPosition 75i%
THRE : QFINESIFEEIRIERK
EREURT -

int regqQryQFIIPosition(CXeleReqQryQFIIPositionField& inputField, int nRequestID)

S0

* inputField : QFINEASGEIIERKI ( SecuritiesIDEIA |, ZFRAEEMRAG ) , HEEHAKCXeleReqQryQFilPositionFieldZl T :

struct CxeleReqQryQFIIPositionField {
///hik, BEKF

TXeleUserIDType AccountID;

/// Tk, A, ANEEA

TXeleSecuritiesIDType SecuritiesID;

// /T, AN 6 SR ARG R T 3 R Rl SR

TXeleMarketType Market;

// /T

char Reserved[104];
};

e nRequestlID : iFRID
RENE : 0FRTETI , BERS
B - BAFERESRRE . AP EMreqQryQFiIPositionHTIESSFEEIR , AILAEoNRspQryQFiIPositionEfRFEERXER.
reqTenderOfferOrder /5i%
Ihae : ELWEER
EREURF

int reqTenderofferorder(CxeleReqTenderofferorderField &inputField, int nRequestID);

280

e inputField : BAWMERI , H4E5HKCXeleReqTenderOfferOrderFieldfl T :

[/ /ELWIEER (481D
struct CXeleReqTenderofferorderField {

// /A R g S

TXeleOrderIDType UserLocallD;
// /AR

TXeleSecuritiesIDType SecuritiesiD;
J//FET s T AT, 8 - BRI
TXeleDirectionType Direction;

// /iR EE

TXelevolumeType Volume;
YIVE S ViEN

TXeleOperwayType Operway;

///ZSETd, 5EHEEMESE -8, RV oG 1,
// /B R [ P 6 T A R, 1 R R LS R i T B
[/ /TRE AR A BEVER 2 [33, 2501, HSEBREH] k8 m % dm 5 X~ 1;


af://n2196
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// /8, BRRCE MR 58 X=33, WsEBREARE 33-1=32 SR,
[/ GFBONIA T B o, 255 Fon HEhitH.

TXeleExchangeIDType ExchangeFrontID;
// /B N G
TXeleTendererIDType TendererlID;
[/ /BT Y R B, #A SR v SR
char OperwayEx[3];
// /i
char Reserved[20];
};

* nRequestID : i&EXKID
RENE : 0FRAkLD , HESRE
WiEA

1. SAFPRNERIES |, KRS RIE | E£MAreqTenderOfferOrder , ATLAIHTELIWINGIRLE ;

2. TICIRBERAETEIXIE , #SIRE—onRspTenderOfferOrder[E#R ;
3. MNRFEIRZFINIE , MiF<IRElonErrRtninsertOrder[ElR ;
4 (R ERFrRRZED | RS

reqWarrantExerciseOrderf5i%
IHRE : RO TRUERK
EREER

int regwarranteExerciseorder(CxeleRegwarrantExerciseorderField &inputField,

280

e inputField : HGIFTIUERYE , H45HIKCXeleReqWarrantExerciseOrderFielddF :

///BOEATRUE R (48E71)
struct CxeleRegwarrantExerciseOrderField {

// /P AR R S

TXeleOrderIDType UserLocallD;
// JIEFAREY

TXeleSecuritiesIDType SecuritiesiD;
///FEETim s [EERtl, HARETR R
TXeleDirectionType Direction;
// /PR

TXelePriceType LimitPrice;
// /R

TXelevolumeType volume;
/7RISR e 2 - R

TXeleOrderTypeType orderType;
///ZF=ETT R

TXeleOperwayType Operway;

///ZEGWEd, §5XLEHEENEEER %, R AvFEL R R,

[/ /BRI O 7 B T, 1 AR R R R i T B

// /ARSI BUETE 2 [33, 2501, HSzRrAl A AR N S g 5 X - 1s
// /60, BRBEE KM SN X=33, MELEREMARZ 33-1=32 S %;

[/ GFBON R B Hor, 255 Ron BEIEH .

TXeleExchangeIDType ExchangeFrontID;
[/ /BT R B, B0 55 1 SR
char Operwayex[3];
// /T
char Reserved[17];
i

e nRequestlD : &EKID
RENE : 0OFRATD , HtERE
WiBA :

int nRequestID);


af://n2234

1. SRFPAIHERES
FIEIRBRANESRE

, IRBRZZRIRE

, fEFreqWarrantExerciseOrder , AJLAMHTRGEITRURAE ;
X , #SiRE—1onRspWarrantExerciseOrder[E3g ;

3. MNRFEIRZFANIE , MiESIREonErrRtninsertOrder[EHE ;

A (ORZZFTFZEO | RS

SPIZ&iEO

onRspQryRatefik

TORE : ZRER(EDERIER,. I

EREURR

=

FER BER. j

void onRspQryRate (CxeleRspQrystockFeeField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S5
* pRspField : ZRENEIRR, TAEXR

struct CxeleRspQryStockFeeField {

///REKF
TXeleUserIDType
// [ EFHARTS
TXeleSecuritiesIDType
// /BN
TXeleDepartmentIDType
// /ENeRiZ
TXeleStampTaxRateType
///L/_' ot 28
TXeleTransferFeeRateType
[/ REE
TXeleSecuritiesCommissionType
///RE
TXeleTrafficFeeType
[/ /G R
/// U748.2.5]
TXeleMarketType
s =3
TXeleSecuritiesType
// /M
TXeleMinCommissionType
///Z VA
Txe1eMoreFreeze
///ETFHIREF N 5% , 7 1%

R (SR REHR)EENZ , HEWIKCXeleRspQryStockFeeField/y :

AccountID;

SecuritiesiD;

DepartID;

StampTaxRate;

TransferFee;

CommRate;

TrafficFee;

Market;

SecuritiesType;

MinCommission;

MoreFreeze;

BAARFFHEEL, HH0
TXeleETFCreationRedemptionExtraFee

ETFCreationRedemptionExtraFee;

///ETFHIBEAR G T2, Az G 2R SCRE R, fH A0

TXeleETFCreationRedemptionCommFeeRate

ETFCreationRedemptionCommFeeRate;

///ETFRGS 2 2% 5% & YA R RIE:, {E80
TXeleETFCreationRedemptionTransferFeeRate ETFCreationRedemptionTransferFeeRate;

// /T
char

i

onRspQryCentralTradingFund

ToRE

fE . EPRBEERETANE

REURF

void onRspQryCentralTradingFund(CXeleRspQryCentralTradingFundField *pRspField, CXeleRspInfo

bool bIsLast) { }

Reserved[86]

*pRspInfo, int nRequestID,


af://n2258
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* pRspField : EFRZFIEEERSETANS , HE5M(RCXeleRspQryCentralTradingFundFieldglF :

struct CXeleRspQryCentralTradingFundField {
// /B ARG
TXeleOrgIDType orgiD;
///%& g
TXe1eUserIDType CustId;
///EENKS
TXe1eUserIDType AccountID;
///TH

/// U7ii8.2.13]
TXeleCurrencyType currency;
/] FEERE
TXeleMoneyType Fundbal;
// /%%
TXeleMoneyType Fundavl;
[/ KE T
TXe1eM0neyType Fund;
///EBEhRE
TXeleFundType Fundseq;
/// 12851
TXeleReservedType Reserved;

onRspInPosition)5ix
I0EE | EFRZIFCRAIRIEERZ(PEIERER | EtSEEAsR)
BREURH

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

280

* pRspField : FEXIRN S , H45M(RCXeleRspPosTransferFielddn T :

struct CxeleRspPosTransferField{
// /KRS

TXeleOrgIDType orgiD;

///FEEKS

TXeleUserIDType AccountlID;

// /R

TXeleInvestorIDType InvestoriD;

// iSRS

TXeleSecuritiesIDType SecuritiesID;

///fpgats i EH

TXeleIsUpdateFpgaFundType IsUpdateFpgastock;

[/ [BAERIK S

TXeleSnoType Sno;

/1 /Bty RAEL

TXeleSignedvolumeType stkeffect;

[/ /R ER

TXeleCentralTradingErrorMsgType ptErrormsg;

// /T

char Reserved[44];
i

onRspOutPositionfi%

TO8E | EPRZIFCREIFMEENE(PEEEER , BtSEEASTH
ERELRI -

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


af://n2277
af://n2286

54
e pRspField : FEXIRN S, , MR CxeleRspPosTransferField£ lonRsplnPosition
onRspQrylnOutPositionRecord}5ix
I8E : EPRSZFCIIKIFHESIEEIRNE(PEESTR , Afittssirsds)
RV

void onRspQryInoutPositionRecord (CxeleRspQryPositionTransferRecordrField *pRspField, CxXeleRspInfo *pRspInfo, int
nRequestID, bool bIsLast)

280

e pRspField : BRAR &, , ELEHIRCXeleRspQryPositionTransferRecordFieldgi T :

struct CxeleRspQryPositionTransferrRecordrield {
// /MR AG

TXeleOrgIDType orgiD;

///FEERS

TXeleUserIDType AccountiID;

// A

TXeleSecuritiesIDType SecuritiesID;

1/ /RS /R

TXelevolumeType Stkeffect;

J//BETT R, "1t e, 2" R

TXeleDirectionType Direction;

///fpgatsii e 15 HH

TXeleIsUpdateFpgaFundType IsUpdateFpgaFund;

///PATEE

TXeleCentralTradingErrorMsgType posTransMsg;

// [ 3RAE R [E]

TXeleShortTimeType Time;

///EAER K S

TXeleSnoType Sno;

// /T

char Reserved[59];
ks

onRsplInOutPosition5i%
IngE : EFRBIFCREN AR XRIESNE G D SRER)
BREUEH

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

280

e pRspField : FEXIRN S , HE5HRCxeleRspInOutPositionFieldZl T :

struct CxeleRspInOutPositionField{

// /AR
TXeleOrgIDType orgiD;
///E&NkS
TXeleUserIDType AccountID;
// /AR
TXeleSecuritiesIDType SecuritiesID;
// /2R
TXeleInvestorIDType InvestoriD;
///fpgats & 55, B AL
TXeleIsUpdateFpgaFundType IsUpdateFpgaStock;

[/ /B ERK S
TXeleSnoType Sno;


af://n2294
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// /R E
TxelevolumeType

// /%5 T kI, 2!
TXeleInoutDirectionType
// /SEAR I G AR G R RS R AR R
TXe1eCentra1Trad1ngErrorIdType

Ll

[/ /EETEE G G R R R 15 S
TXeleCentralTradingErrorMsgLongType
// /T

char

i

Mg fzSkFAgpRspinfo. ErrorlDJ9550550T , MR{ARSRAYE RS EIR(SE ctErrorld,

onRspQrylnOutPositionDetailsf5i%
Ihge
EREUFH

void onRspQryInoutPositionDetails (CXeleRspQryInoutPositionDetailsField *pRspField,

nRequestID, bool bIsLast)

280

volume;

InOutDirection;

B, &[E-1, ARETLHE

ctErrorid;

ctErrorMsg;

Reserved[44];

EP R BRI EHESIAEIRN Z B D 5rRER)

e pRspField : BBAAN & , HE5HIACXeleRspQrylnOutPositionDetailsFielddNF :

struct CxeleRspQryInoutPositionDetailsField {

// /WK AED
TXeleOrgIDType
/// BT
TXeleUserIDType
// [EFARTS
TXeleSecuritiesIDType
// /AR
TXelevolumeType
///%k A T RIA 2" R
TXeleInoutDirectionType
///fpgats i 7 FH
TXeleIsUpdateFpgaFundType
// /SRR 6 W R 1R AT
TXeleErrorIDType
///3RHE & M NAS RS B
TXeleErrorMsgType
// /AL Gy HE G AR R, R IR,
TXeleCentralTradingErrorIdType
// /A G HE G R RS L,
TXeleCentralTradingErrorMsgLongType
///BAER ]
TXeleShortTimeType
/[ EAERIE
TXeleActionSourceType
[/ [BEAERIK S
TXeleSnoType
// /T

char

onRspQryGateWaysRecordf5ix
I8E - PRI MK EREENE
EREUF

orgip;
AccountID;
SecuritiesID;
Stkeffect;
InoutDirection;
IsUpdateFpgastock;
Errorld;

Errormsg;

BE-1, RETLHE
ctErrorid;
CctErrorMsg;

Time;
ActionSource;
Sno;

Reserved[123];

ctErrorMsgZBRENX

CcxeleRspInfo

*pRspInfo, int


af://n2313
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void onRspQryGatewaysRecord(CxeleRspQryAvailableGatewayRecordField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID,
bool bIsLast);

e pRspField : FIFAIAMXEEEANES , HEMKCXeleRspQryAvailableGateWayRecordFieldZlF :

struct CxeleRspQryAvailableGatewayRecordrField {

///BEE
TXeleUserIDType AccountiID;

// /3G B
TXeleMarketType Market;

[/ /5N DG IR B TR R B Y, a0 1 R LS SR A T M R T
TXeleGateway BidGateways;

[/ /T FF O R R R A B Y, 0 1 R R LS TR R E R T
TXeleGateway BondGateways;

// /T
TXeleReserved3Type Reserved;

};

onRspQryBtFundik

IO8E  IFREE R EIANE
BREURT -

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

e pRspField : iMFREEREKAEIANE , HEHMRCXeleRspQryClientAccountFundManagerFielddF :

struct CXeleRspQryClientAccountFundManagerField{

///FEERS

TXeleUserIDType AccountiID;

// /7R

TXeleAvailableFundType AvailableFund;
///FTHRURAEL A

TXeleAvailableCashType AvailablecCash;
[/ UREE T 4

TXeleFrozeMarginType FrozeCapital;
/] /T8,

TXeleFrozenFeeType FrozenFee;

// /e TF8:5%

TXeleUsedFeeType UsedFee;

[/ /P16 L% S A

TXeleTotalFundType InitTotalFund;
/// B3

TXeleSelTFund Sel1Fund;
///EBFEN

TXeleBuyFund BuyFund;

[/ /35 Ty

TXeleMarketType Market;

// /T

char Reserved[48];


af://n2331

onRspQryFundzixk

IhEE  IESREEENE
EREURR

void onRspQryFund (CxeleRspQrystockClientAccountField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool

bIsLast);

* pRspField : IBSRSEANE

, HEEHIARCXeleRspQryStockClientAccountFieldd T :

struct CxeleRspQryStockClientAccountField {

// /B4
TXeleUserIDType
/7 /250 ARAS CEAERD
TXeleAcctStatusType
/] /SR A
TXeleFrozeMarginType
[/ /R TF B
TXeleFrozenFeeType
// /A TF8: %k
TXeleUsedFeeType
// /0186 34
TXeleTotalFundType
/// BT (W)
TXeleTotalFundType
// /B
TXeleSellFund
///EBFEN
TXeleBuyFund
// /AT CEAMER)
TXeleCurrGainLossType
/// 58T CEAMERD
TXeleTotalGainLossType
// /v B4
TXeleAvailableFundType
[/ /35 Ty

/// [5#8.2.51]
TXeleMarketType

[/ /B E RS
TXeleInvestorIDType
/1 /&R
TXeleUserIDType
[/ RS A R R A R4
TXeleFrozenFundType
// /VTBR A G4y I A D
TXelewithdrawableFundType
Yk =%
TXeleMoneyType
// /8BS FETAE
TXeleMoneyType
/// EVRI T BG4 Gl 43 27 7 A )
TXeleMoneyType
// /T

char

onRspQryPosition /5i%
IR | IESRFeERANE
BRERRL

HIgh b3 B4

ASS TS

AccountID;
AcctStatus;
FrozeCapital;
FrozenFee;
UsedFee;
InitTotalFund;
+ HMAEH , RN GRIE P AMERD
TotalFund;
SellFund;
BuyFund;
currGgainLoss;

TotalGainLoss;

AvailableFund;

Market;

InvestoriID;

CustID;

FrozenFund;
withdrawableFund;
ReferenceAsset;
TotalReferenceMarketCap;
origwithdrawableFund;

Reserved[62];


af://n2340
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void onRspQryPosition (CXeleRspQryStockPositionField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool

bIsLast);

pRspField: IESRFCEIANE , HE5MRCXeleRspQryStockPositionFielddNF :

struct CxeleRspQryStockPositionField {

///REEK S
TXeleUserIDType
// JUEFFARES
TXeleSecuritiesIDType
// [EZE AR

/// [+8.2.10]
TXeleSecuritiesType
// /T
char
/[ EZFTHRBREE CEARMEH)
TXeleSecuritiesSubTypeType
/115 Fe
TXeleTdBuyPositionType
/1155
TXeleTdSellPositionType
// /R T
TXeleunTdPositionType
///EE A
TXeleunTdPositionType
[/ /EER GRS G 4, AR
TXeleunTdFrozenCapType
///HERG CRAR)
TXeleydPositionType
/1 /FENBA, BAREH
TXeleydPositionCostType
///WERF BRI
TXeleydPositionLeftType
///BFE = 26 + 5%4
TXeleTotalPositionType
[/ /A
TXeleTotalCostType
///FeH
TXeleAvgPxType
/// % SBUERRRE, FIFrE
TXeleCoveredFrozenPositionType
[/ /55 iR E
TXeleMarketType
///RARCHE (EREFG =26 +
TXeleRemainingPosition
// /ISR R
TXeleAvailablePosition

=

AccountID;

SecuritiesID;

SecuritiesType;
Reservedl[2];
SecuritiesSubType;
TdBuyPosition;
TdsellPosition;
unTdBuyPosition;
unTdsellPosition;
unTdFrozencCap;
YdPosition;
YdTotalCost;
YdPositionLeft;
TotalPosition;
TotalcCost;

AvgPrice;
CoveredFrozenPosition;
Market;

ST (-HDHEAE - HL6
RemainingPosition;

AvailablePosition;

///HWATEEZE G YRIRT+0, NRRT+1

TXeleDayTradingType

// /R F
TXeleInvestorIDType
///%& ARG
TXeleUserIDType

[/ BAESR A B VRS &
TXeleFrozenPositionType

DayTrading;

InvestoriD;

CustiID;

FrozenPosition;

[/ /g SVBUE R, FO VS U BUE RO U, # R AT

TXeleCoveredFrozenPositionType
// /TR
TXeleQtyType
// /T Bz e
TXeleQtyType
///Z%ia
TXeleMoneyType
///T

char

=]

=4

B3
[E2)

AvailableCoverLockPosition;

AvailableCreationQty;

AvailableRedemptionQty;

ReferenceMarketcCap;

Reserved[49];



onRspQrySecurities ik
Ige B ERERNE
ERERR

void onRspQrySecurities(CXeleRspQryStockSecuritiesField *pRspField, CXeleRspInfo

bIsLast) ;

e pRspField :

IBSEEEANE , HEEHIRCXeleRspQryStockSecuritiesFieldgl T :

struct CXeleRspQryStockSecuritiesField {

// [EFEARTD
TXeleSecuritiesIDType
// /& LITR
TXeleSecuritiesNameType
// [VEFE I RIS

/// [+48.2.10]
TXeleSecuritiesType
[748.2.38]
// /TR
TXeleSecuritiesSubType
/1 /5 /NEEN AL
TXeleMinTickPriceType
// /R CEARMER)D

/// [+48.2.13]
TXeleCurrencyType
// /VEZFHE CEARAEH)
TXeleSecuritiesParvalue
///WEEEA)
TXe1ePreSett1ePriceType
// /B BRI R i 2K Y
TXeleLimitPriceClassType
[/ /BRA H e K SR
TXeleMaxLimitOordervolumeType
// /PR B R S H
TXeleMaxLimitOordervolumeType
// /PR Bt /N SR P
TXeleMinLimitOrdervolumeType
// /IR B f /NS
TXeleMinLimitordervolumeType
[/ /i R KSR
TXeleMaxMarketordervolumeType
// /T B RS
TXeleMaxMarketordervolumeType
// /i H R /N SR L
TXeleMinMarketordervolumeType
[/ /it B NS B
TXeleMinMarketOrdervolumeType
[/ BAERA
TXeleLowerPriceType
/1 /BAF AN
TXeleUpperPriceType
T liest

/// [548.2.51]
TXeleMarketType

SecuritiesiD;

SecuritiesName;

SecuritiesType;

SecuritiesSubType;

TickPrice;

currency,;

Parvalue;

PreSettlePrice;

LimitPriceClass;

MaxLimitBuyvolume;

MaxLimitSellvoTlume;

MinLimitBuyvolume;

MinLimitSellvolume;

MaxMarketBuyvolume;

MaxMarketSellvolume;

MinMarketBuyvolume;

MinMarketSellvolume;

LowerPrice;

UpperPrice;

Market;

///HW AT 5 R YR RT+0, NERT+1

TXeleDayTradingType
[7418.2.36]

// /SR , 0"
TXeleStockLevel
/1 /5N R AL
TXeleLotS1ize
[7418.2.37]

e

EH, "1 X

DayTrading;

"2 BT
StockLeve1;

LotSize;

*pRspInfo, int nRequestID, bool


af://n2358

/11 5A7TT 5

TXeleIssueType IssueType;
///REEM], Y-/Z&-Yes, N-F-No
TXeleIsRegistration IsRegistration;
///RBALS, ,0-7-No, 1-/&-Yes
TXeleIsNoTrading IsNoTrading;
// /HEWCEE A
TXelePriceType PreClosePrice;
// /T

char Reserved[110];

i

onRspQryRightsAndinterestsfFi%
ThRE : INEEE-FREUE SRR
BRERR

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

* pRspField : IESHFRAEEAML , HL51KCXeleRspQryStockQuotaField )y :

struct CxeleRspQryStockQuotaField {

///FEERS

TXeleUserIiDType AccountID;
///E4FR

/// [4.8.2.10]

TXeleSecuritiesType SecuritiesType;
// [ UEFARES

TXeleSecuritiesIDType SecuritiesID;
[/ R

TXeleStockQuotaType StockqQuota;

// /I B HR

TXeleStockQuotaType StockHoldQuota;
/ /BT AR

TXeleStockQuotaType StockAvlQuota;
[/ /35 B

TXeleMarketType Market;

/7 /0 9 R R

TXeleStockQuotaType MainBoardsStockQuota;
/1 /0% BRI T A

TXeleStockQuotaType TechBoardstockQuota;
// /i

TXeleReservedType Reserved [111];

onRspQrylinvestorinfofik
IRE | RAKFERERNE
ERERRL

void onRspQryInvestorInfo CxeleRspQryInvestorInfoField *pRspField, CxeleRspInfo *pRspInfo, int nRequestID, bool
bIsLast) {} ;

S8

e pRspField : BFPEAECHBRENKSEEMEREENE , HEHM(RCXeleRspQrylnvestorinfoField /g :

// /R E TR AR K S 85 H AR R AE BN


af://n2367
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struct CxeleRspQryInvestorInfoField {
/] FEEK S
TXeleUserIDType AccountID;
// /%
TXeleMarketType Market;
// /R P
TXeleInvestorIDType InvestorID;
/7 /R4
TXeleInvestorNameType InvestorName;
[//EARRR, 0. R EBR R SRR, 1.SS:BHERRIR Sz Zukhil G ARBR, 287 LT #6515, 3.5z Am SENEMHIGDLAR, 4. 977 ENR
TR

TXeleInvestorrRightsType InvestorRights;

/1 /AL 5

TXeleInvestorPbuType InvestorPbu;

///%& PR

TXeleUserIDType CustID;
[4:8.2.35]

/// LN FEERE

TXeleInvestorFlag InvestorFlag;

// /T

char Reserved[112];
};

onRspQryPrcPrograminfofsik
EREURA

void onRspQryPrcProgramInfo(CXeleRspQryPrcProgramInfoField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool
bIsLast) {};

* pRspField : BFEINECRIRFHUNIZEENE , BEAEXEEHINTA :

struct CXeleRspQryRateLimitInfoField {
// /AL E] (22
TXeleTimeUnitType timeunit;
// / FASLI ) 37 1 R
TXelePrcProgramTresholdType RateLimit;

// /UEFZEG
/771 BRI, 20 4, '3 it (BAEGESMRMEGIHEE, MLUESaRRE, w'2',"3")
TXelePrcSecuritiesType PrcSecur1t1esType,

// /T

char Reserved[30];
i

struct CxeleRspQryDailyLimitInfoField {
///EREFCERRE
TXelePrcProgramTresholdType OrderCountLimit;
[/ E R (R R 28 500 2 4 RARAZE B R ] Iz 200
TXeleCurrentOrderCountType CurrentOrdercCount;

/1 /ESH3
/771 R, 20 4, '3 figr (BAEGZMAMEGIRCE, MLUESaRERE, w'2','3")
TXelePrcSecuritiesType PrcSecuritiesType;
// /T
char Reserved[30];
ik

// /BRI BN
struct CXeleRspQryPrcProgramInfoField {

/] FEEK S

TXeleUserIDType AccountID;
// /i

TXeleMarketType Market;

// /RIS


af://n2385

/771 ERARELIR S L, 2 Fd R

[748.2.29]

TXelePrcProgramType PrcProgramType;

[/ RIEFF R

///'0" %, "1 FF

TXelePrcProgramenableType Enable;

union {
CxeleRspQryRateLimitInfoField orderRateLimit;
CcxeleRspQrybDailyLimitInfoField dailyLimit;

} prcProgrmData;

// /T

char Reserved[60];

onRspQryExChangeGateWayJ5ix
Ihee | RBFIMXEEEIRANE
ERERRL

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

* pRspField : BRFEERZAMXEENE , EAEXEEHNTAN

struct CXeleRspQryExChangeGatewayField {
///EENS, I

TXeleUserIDType AccountID;
///BIER, NIH

[78.2.31]

TXeleChannelType ChannelType;
[/ /MK, WIH

TXeleGatewayID GatewayID;
[/ /WKL, Db

[718.2.32]

TXeleGatewayType GatewayType;
[/ /MIRES, WiE

[748.2.33]

TXeleGatewayStatus GatewayStatus;
// /53— R SR AS B ST ), A 4E

TXeleEnterTime EnterTime;
// /iy, LA

TXeleMarketType Market;
///TE, hIH

char Reserved[100];
i

onRtnIinOutPositionfix
I08E | BAAKERRIENED EEER)
BREURT

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

e pRtnField : BAEIRERS , EL5HRkCXeleRtnIinOutPositionFieldg T :

struct CXeleRtnInoOutPositionField {
///FEERS
TXeleUserIDType AccountiID;
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// /EFAR Y

TXeleSecuritiesIDType SecuritiesiD;
/1 /iR
TXeleMarketType Market;
1/ ChAR A
TXelevolumeType Volume;
J//R%ET5) T R, 2t R, 'St R SLBE, 6" A& LR
TXeleInOutDirectionType InoutDirection;
// /K S
Long SerialNum;
// [ARAE R 8]
///¥:: HHMMSSsssuuunnn, Z7rAE & BRI 2K 5 A2 56 13 SR R [
TXeleEnterTime Time;
/7 /R, 1 A2 Aed S
TXeleInoutMode InOutMode;
// /e
char Reserved[64];
5

onRspQryETFCreationRedemptionComponentSecurities}5ix

THRE : ETFERERL D IRIEE &R
EREUTI

void onRspQryETFCreationRedemptionComponentSecurities(CXeleRspQryETFCreationRedemptionComponentSecuritiesField *
pRspField, <CXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

280

e pRtnField : B EIRERE , EL5HKkCXeleRspQryETFCreationRedemptionComponentSecuritiesField 307F :

struct CxXeleRspQryETFCreationRedemptionComponentSecuritiesField {
// [IEFARES

TXeleSecuritiesIDType SecuritiesiD;
// /A IEZR ARG
TXeleSecuritiesIDType ComponentSecurityId;
// /B EZ: R
TXeleSecurityName ComponentSecurityName;
// [ AR5 SRR
TXeleSecuritySourceType ComponentSecuritySource;
// /B ARl
TXeleSubstituteFlag SubstituteFlag;
// /A UESF L
TXeleQuantityType ComponentShare;
// /G L
TXelePriceType PremiumRatio;
// /b el
TXelePriceType DiscountRatio;
/11N EAR G
TXelePriceType CreationCashSubstitute;
// /R AR
TXelePriceType RedemptionCashSubstitute;
// /e
char Reserved[160];
¥

onRspQryETFCreationRedemptionSecurities5i%

TRE : ETFREBESEEEN
EREURF :

void onRspQryETFCreationRedemptionSecurities(CXeleRspQryETFCreationRedemptionSecuritiesField * pRspField,
cxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)
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onRtnExChangeGateWayJix

e pRtnField : B EIRERNE , EL5HRkCXeleRspQryETFCreationRedemptionSecuritiesField Z0F :

struct CxXeleRspQryETFCreationRedemptionSecuritiesField {

// /EZFARES

TXeleSecuritiesIDType

// /&4
TXeleSecurityName
// ] AR5 SRR

TXeleSecuritySourceType

// /8 B R B
TXeleQuantityType
// [ Tigik I 4z ZE
TXelePriceType

// /BRI E R
TXelePriceType
/// IR
TXeleRightFlag

// /TR BB
TXeleRightFlag

// /AT 3 B UE 27
TXeleRecordNumType
/7 /P B ik 774
TXeleTotalRecordNum
/] /RERE
TXelePriceType

// /TR AL E
TXelePriceType

// /AL EHE
TXelePriceType
///ER G
TXelePriceType

/ /K ETFE 45 |
TXeleRightFlag

/ /K P ETFIE: Al 42 il
TXeleRightFlag

// /T

char

IE

SecuritiesiD;

SecurityName;

SecuritySource;

CreationRedemptionunit;

EstimateCashComponent;

MaxCashRatio;

CreationRight;

RedemptionRight;

RecordNum;

TotalRecordNum;

CashComponent;

NAVpercu;

NAV;

DividendPercu;

CustomerCreationDisallows;

CustomerRedemptionDisallows;

Reserved[149];

TORE : XBFIMKERIER , ARBAMMIORSRERMURS , BaiEapilmfEXaria
EREURT

void onRtnExChangeGateway (CXeleRtnExChangeGatewayField* pRspField, CxeleRspInfo

bIsLast)

e pRspField : ZZZFAMK(EE@ERNE, , HEEfRCXeleRtnExChangeGateWayFieldgIF :

struct CXeleRtnExChangeGatewayField {

///EEMS, W
TXeleUserIDType
///BER, NIH
[-#4:8.2.31]
TXeleChannelType
[/ /MRS, WIH
TXeleGatewayID
///PIRAERL, A
[7#8.2.32]
TXeleGatewayType
[/ /RS, WA
[#4:8.2.33]

AccountID;

ChannelType;

GatewayID;

GatewayType;

*pRspInfo, int nRequestID,bool
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TXeleGatewayStatus GatewayStatus;
[/ /BT — IR SRS IR TR [R), b3

TXeleEnterTime EnterTime;
[/ /i, WIE

TXeleMarketType Market;
// /T, WhIH

char Reserved[100];
i

onRspQryQFliOrder /5i%
INEE : QFIBREEEIANZ
EREURFE :

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

* pRspField : QFINREREAINZ , HE51KCXeleRspQryQFilOrderFieldflT :

struct CxXeleRspQryQFIIOrderField {

///QFIIH P45
TXeleQFIIOrderIDType
// /EFAR G
TXeleSecuritiesIDType
///F3ETT 1

/// Urii8.2.7]
TXeleDirectionType
// /PR

/// £4i8.2.14]
TXeleoffsetFlagType
// /0
TXelePriceType
// /5
TXelevolumeType
[/ /IR

/// [548.2.4]
TXeleOrderTypeType
// /BB

/// [£ii8.2.9]
TXeleTimeConditionType
VWX LIES!

/// [558.2.5]
TXeleMarketType
///FERTTR

/// [54:8.2.6]
TXeleOperwayType
// /GRS int A
TXeleOrderIDType
/1 /285 T 5
TXeleOrderexchangeIDType
// /¥ R i [E]
TXeleTimeType

UserLocalID;

SecuritiesiD;

Direction;

CcmboffsetFlag;
LimitPrice;

volume;

orderType;

TimeCondition;

Market;

Operway;

ordersSysiID;

orderexchangelD;

TransactTime;

/7 /3R AR AT R AT B, X BUH S FEONRGT B, B T

TXelePriceType
[/ B A S
TXelevolumeType
/1 RIEZETFH
// /I SRES 2 R EE A
// /IR AR R AL

DiscretionPrice;

Tradevolume;

Teavesvolume & U4 IR A
Teavesvolume FRAMA K= = MpfoE - Rl

TXelevolumeType LeavesVolume;
[/ /T RS

/// [548.2.11]
TXeleOrderStatusType orderstatus;

/7 /1%
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TXeleSecuritiesCommissionType
/1 /iR
TXeleStampTaxRateType
[/ /S
TXeleTransferFeeRateType
// /R
TXeleTrafficFeeType
// /BT
TXeleTotalFeeType
///TRIES G ARAEHD
TXeleMoneyType
[/ /ERERR 4 CEARMH)
TXeleMoneyType
[/ /B EEK S
TXeleUserIDType

[/ /% 7 b s R
TXeleSubClientIndexType
// /55 556 (R € 30
TXeleBusinessUnitType
// /GRS strkRY

commission;

StampTax;

Transfer;

TrafficFee;

TotalFee;

Margin;

FrozenPremium;

AccountiID;

SubClientIndex;

Businessunit;

TXeleStrorderSysIDType StrorderSysID
///iREET

TXeleMessageIDType orderMessageld;

// [EZE AR
/// [+8.2.10]

TXeleSecuritiesType SecuritiesType;
///FHREARL (07 AETIE R 17 TR

TXelePreorderFlag PreorderFlag;

[/ /R R S

TXeleErrorIdType Errorid;

/775 TTEREE A RN TR EWELGE, KL T

TXelevolumeType EndNum;

7/ TERAE TR, REM XA TE W RAERSE — & B

TXeleIsLastType QryAgain;

// /240 %A T A B A R A

TXelevolumeType TotalNum;

/] /¥ RS

TXeleInvestorIDType InvestoriID;

// /% AR

TXeleUserIDType CustiID;

/] A

TXelePriceType TradeAmount;
///FAE G RED R SRR

TXeleunSyncorderFlag unsyncorderFlag;
// /% 5ps & GHBUE D

TXeleCoveredFlagType Coveredoruncovered;

[/ /AR & R GRS str B GiF 5 )
TXeleStrorderSysIDType

origstrorderSysiD;

[/ /IRERIR, SFF ARG &, 7 B 2L

/// [48.2.27]
TXeleOrderSourceType
// /%5 Ed(QFIIHEAME)
// /R EME R SEFRR B Ocid + 1

orderSource;

// /600 R EE A IRER0S MG, 28K 15 ML

TXeleExchangeIDIntType
///TiHE

char

onRspQryQFliTrade i
THRE : QFIRRRREIRRIE
EREURF

void onRspQryQFIITrade(CXeleRspQryQFIITradeField *pRspField, CxeleRspInfo *pRspiInfo,

ExchangeFrontID;

Reserved[64];

int nRequestID, bool bIsLast);
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280

* pRspField : QFIIFEAEEIANE , HEMRCXeleRspQryQFliTradeField?l T :

struct CxXeleRspQryQFIITradeField {

///QFIIH /A iR 8.4 5

TXeleSecuritiesCommissionType
///ENFERL
TXeleStampTaxRateType
[/ /S
TXeleTransferFeeRateType
// /BT
TXeleTotalFeeType
/[ /RIES CEARIER)
TXeleMoneyType
/7 /BN G CEARAED
TXeleMoneyType
[/ /B GER S
TXeleUserIDType

[/ /T AR

/// U$7.2.11]
TXeleOrderStatusType
// /A GGG S strI
TXeleStrorderSysIDType
/// 5T S
TXeleOorderexchangeIDType
[/ /% P R R
TXeleSubClientIndexType

TXeleQFIIOrderIDType UserLocalID;
/175 H
TXeleDateType TradingDay;
// /A E
TXelevolumeType Tradevolume;
[/ ARBRAETF R R - Rk ac HuE)
TXelevolumeType LeavesVolume;
// iSRS
TXeleSecuritiesIDType SecuritiesID;
// /AR A
TXeleShortTimeType orderTime;
// [ FZE T (8]
TXeleShortTimeType TradeTime;
/] ] EEM %
TXelePriceType TradePrice;
/1 /AL
TXelePriceType TradeAmount;
// /B RAE
TXeleorderIDType TradelD;
// /5 A
/// [548.2.5]
TXeleMarketType Market;
// /% 5ubRE CRBUER)
TXeleCoveredFlagType Coveredoruncovered;
// /GRS int A
TXeleOrderIDType ordersSysiD;
/1 /285 Tk 5 5
TXeleOrderexchangeIDType orderexchangelID;
///Ufﬂ’hWM
/// [7i8.2.7]
TXeleDirectionType Direction;
[/ /HFRRE, BRI
/// [+48.2.14]
TXeleoffsetFlagType cmboffsetFlag;
// /%

commission;

StampTax;

Transfer;

TotalFee;

Margin;

Premium;

AccountID;

orderstatus;

StrorderSysiID;

ExecID;

SubClientIndex;

[/ TUEREERE RN T IREWRERAE, KL T

TXelevolumeType EndNum;

[/ TERFMT, REWUFHKIHMTER RAIERE—FEHR DA
Txe1eIsLastType QryAgain;

// /4RSS A 0 B AR A 8

TXe1eV01umeType TotalNum;

[/ /BB E RS



TXeleInvestorIDType InvestorID;
// /& AR
TXeleUserIDType CustiID;
[/ /IRERIE, SKFFEAPRIAE & |, LB &
[#4:8.2.27]

TXel eOrderSou rceType ordersSource;
[/ /R
/// L £"1~8.2.41
TXeleOrderTypeType orderType;
/// AN RARIES $
TXeleRecordNumType RecordNum;
/// BES AR
TXeleSecuritiesIDType ComponentSecurityID;
/// A UESR R
TXeleSecuritySourceType ComponentSecuritySource;
/// R
TXel eQuant1 tyType Use0ldQty;
/// A A A HE
TXeleQuantityType ComponentTradeQty;
/// REBEREH
TXelePriceType contAmtvalue;
///ECFREIERE WAL, QFITHE&EH
TXeleQryEtfTradeFlag QryetfTradeFlag;
// /T
char Reserved[64];

* bisLast : IRIEKAIMMMNAYRE—XEIERS ( EERARBRESEARSRE—FER , AIAF#bisLast ; SEMAIEEERENR , BIRME—H
SR, FfEMbIsLastRFIBTER )

onRspQryQFlIPositionJ5i%
I08E | QFINEBSSFCEaMNE
BREURH

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

* pRspField: QFINEFFEEIANE , HEMIRCXeleRspQryQFliStockPositionFielddF :

struct CxeleRspQryQFIIStockPositionField {

[/ /BT
TXeleUserIDType AccountID;
// JEFACHY
TXeleSecuritiesIDType SecuritiesiD;
// [VESEFE RIS
TXeleSecuritiesType SecuritiesType;
/1155
TXeleQFIIPositionType TdBuyPosition;
/115350
TXeleTdSellPositionType TdsellPosition;
///EETA
TXeleQFIIPositionType UnTdBuyPosition;
[/ /&S
TXeleQFIIPositionType unTdsellPosition;
///VEREG RS
TXeleQFIIPositionType YdPosition;
[/ /HERF BRI
TXeleQFIIPositionType YdpPositionLeft;
[/ /R RA
TXeleTotalCostType TotalcCost;
/] /35 iR Ay
TXeleMarketType Market;

[/ /AN AT EAE G R R YEORT+0, NEIRT+1
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TXeleDayTradingType
YV ¥ N Ia
TXeleInvestorIDType
/1 /& R
TXeleUserIDType

// /5 H BRI
TXeleQFIIPositionType
// /2 E LB R oy 1 K
TXeleQFIIPositionType
// /HEE R R
TXeleQFIIPositionType
// /BB HE
TXeleQFIIPositionType
// /T e A
TXeleQFIIPositionType
// /HE& SR B e ] R A A
TXeleQFIIPositionType
// /TERSER H B HE
TXeleQFIIPositionType
// /T

char

. bIsLast L HRIERAIE M AR —IR

=8, HfEAbIsLastFIRTEER )

onRspTenderOfferOrderZik
ThRE | BARANNE
EREUFI

void onRspTenderofferorder(CxeleRspTenderofferorderField *pRspField, CxeleRspInfo *pRspInfo,

bIsLast);

DayTrading;

InvestoriD;

CustiID;

TdCreationQty;
TdRedemptionQty;
uUnTdCreationQty;
InOutPosition;
unTdRedemptionQty;
unTdsellFromRedemptionQty;
unTdsellFromCreationQty;

Reserved[141];

EETS ( EERRERSEIRSIR

e pRspField: B&YRARELS, , HEMARCXeleRspTenderOfferOrderFieldZl T :

[/ /B R

struct CxeleRspTenderofferorderField {

// /SRS int A

TXeleOrderIDType ordersSysiD;
///F P AR B g S

TXeleOrderIDType UserLocalID;
// [IEFHARES

TXeleSecuritiesIDType SecuritiesiD;
SV

TXeleDirectionType Direction;

[/ /R

TXelevolumeType volume;
///2E 5 I

TXeleMarketType Market;

// /TR RRE 0 AR 1 B
TXelePreorderFlag PreorderFlag;
// /RS, fHERE

TXeleErrorIdType Errorid;

[/ /% P T R
TXeleSubClientIndexType
// /55T (R P E 0D
TXeleBusinessunitType
// /GRS T strI
TXe1eStr0rdersysIDType
/1 /B
TXe1eUserIDType
111G

SubCTientIndex;

Businessunit;

StrorderSysiID;

AccountID;

—%(E8 , IAFIRTbIsLast ; EfFREEEER , BiRFE

int nRequestID, bool
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TXeleOrdereExchangeIDType
// /S B dCE AR
TXeleExchangeIDType

/[ /ELIWE N G i
TXeleTendererIDType

// /P

char

onRspWarrantExerciseOrderf5i%

Thse

: RUERANE

EREURF

void onRspwarrantExerciseOrder(CXeleRspwarranteExerciseorderField *pRspField, CxeleRspInfo *pRspInfo, int nRequestID,

bool bIsLast);

28

ordereExchangeID;

ExchangeFrontID;

TendererID;

Reserved[14];

pRspField: BUERANZ S, , HEL5#{RkCXeleRspWarrantExerciseOrderFieldg1F :

1/ /RGEAT R %
struct CXeleRspwarrantExerciseOrderField {

// /G A YRS intk AR
TXeleOrderIDType

// /P A AR 5 G
TXeleOrderIDType

// SRS
TXeleSecuritiesIDType
///FETiA)
TXeleDirectionType

// /R A%
TXelePriceType

// /iR
TXelevolumeType

[/ /ARERIEA  [EER 2" - BRI
TXeleOrderTypeType
///2E 5 A
TXeleMarketType
///THEEARL "0 R 1T
TXelePreorderFlag

[/ /RS, THEAEA
TXeleErrorIdType

[/ /T A
TXeleSubCTlientIndexType
// /55 BT (R E SO
TXeleBusinessunitType
// /G IR YR S strAl
TXeleStrorderSysIDType
// /B ERE S
TXeleUserIDType

1/ /35 b b 5
TXeleOrdereExchangeIDType
// /5T BEIdCEAER)
TXeleExchangeIDType

// /T

char

orderSysiD;

UserLocalID;

SecuritiesID;

Direction;

LimitPrice;

volume;

orderType;

Market;

T

PreorderFlag;

Errorid;

SubClientIndex;

Businessunit;

StrordersSysiID;

AccountID;

orderexchangeID;

ExchangeFrontID;

Reserved[11];
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HARER

API2EO
getRebuildFlaglsixk

ThRE © Wil KBRS EN
RERRL

int getRebuildFlag()

B %

RENE :

ORI B MEAKRE

1R MBS HATIEEEN

2. MEREMRTN

3FMEREMRM

reqinsertCombOrder 7%

IhaE : EESREIEK , HAKBMNEENFRG , LT
REURI

int regInsertComborder (CxeleReqOptionCombInsertField &inputField, int nRequestID)

e inputField : BINNEEIRRIER , EZEH{KCXeleReqOptionComblnsertFieldgTF:

struct CxeleReqOptionCombInsertField {

// /P A AR 5 g
TXeleOrderIDType UserLocalID;
// /iR
/// [548.2.20]
TXeleordermode orderMode;

// /T BT A
/// [54i8.2.21]

TXeleTradeOwnerType ownerType;
// /R
TXeleShortvolumeType CombvoTlume;

J//HIREEL, "1 AE, 2" R
/// [7448.2.16]

TXeleComborderType CmborderType;
// /G R

/// (5 4i8.2.17]
TXeleStrategyCombType StgyCmbType;

///BEFKIE R K S
///HERS, B0, fRAR, HAREFEH P orderexchangeID

TXeleSecondaryorderType SecondaryorderiD;
[/ /A ELANE (RZABR) , RASYRITHTIHO
TXeleSumLegsType SumLegs;
[/ /B EAT RGN, R/ LHES
CXeleCombLegField CombLeg[4];
// /TG, R E Sk
TXeleBusinessuUnitType Businessunit;
YIVE S VIEN

/// U7di8.2.6]
TXeleOperwayType Operway;
///Z GBI dCE R
TXeleExchangeIDType ExchangeFrontiID;

// /& LIFRIIESR RS R ASAE R
TXeleSecuritiesIDType UnderlyingSecuritiesID;
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// /T
char Reserved[19];
I

Hep it p D REEIACXeleCombLegFieldg T

struct CxeleCombLegField {

// /O EFARAY
TXeleSecuritiesIDType LegSecuritiesID;
/& 275 1)
/// U74:8.2.181
TXeleLegSideType LegSide;

/1 /& hRaE
/// [748.2.15]

TXeleCoveredFlagType Coveredoruncovered;
[/ /o E R
TXeleShortvolumeType Volume;

13

e nRequestiD : i&KID
REHE : 0FRmEY) , HitERE
WEA : BRAFERIESESE . AP #EAreqinsertCombOrderif#H{TEIREESIREIERK , AILAEoNRspInsertCombOrderEHRHEFEXES.
reqinsertExercisef5i%
THRE : HRRLERBR T RURERIEK
BREURF :

int reqInserteExercise (CXeleReqExerciseInsertField &inputField, int nRequestID)

S8

e inputField : HINEERBRITHGRERISE K, , ELEEMARCXeleReqExerciselnsertField 7y :

struct CxeleRegExerciseInsertField {

// /WP A R R G

TXeleOrderIDType UserLocalID;
// /&L g

TXeleSecuritiesIDType SecuritiesID;
[/ /AT R

TXelevolumeType volume;

[/ /AT A R

TXeleTradeOwnerType ownerType;

/7 /5 5o (P E 0
TXeleBusinessuUnitType Businessunit;
VIVE SiViE"

TXeleOperwayType Operway;
///TE

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

TXeleErrorIdType Errorid;

e nRequestlD : EKID
REWE : 0FAkLD . EERE ;
WA . BAFPEREEERE | BF{ERreqinsertExerciseH{THINERBRITAGREIEK , AJLAfEonRspinsertExerciseEiRFEEHEXER.
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reqCancelExercise 75i%
Th8E : HARERBRA TRURI RIS K
REURF :

int reqCancelExercise (CxeleReqorderActionField &inputField, int nRequestID)

S#0:

* inputField : HAERERTRUREEKS, , HEEHI{RCXeleReqOrderActionField/s :

struct CxeleReqorderActionField {

// /P A gl B g
TXeleOrderIDType UserLocalID;
// /AR g S
TXeleOrigSysIDType OorigSysiD;
// /T
char Reservedl[24];
[/, (AP ESD
TXeleBusinessunitType Businessunit;
[/ /T B KR
TXeleTradeOwnerType ownerType;
VIVE S VB
TXeleOperwayType Operway;
// /G EIdCEREH)
TXeleExchangeIDType ExchangeFrontID;
// /T
char Reserved2[3];
[/ /RS, THEREA
TXeleErrorIdType Errorid;

};

e nRequestlD : {&KID
RENE : ORI, BERE ;
A HEFERESRARE . FAFERReqExerciseCancel #{THINERBETRUBERIEK , ATLAfEOoNRspExerciseCancel BHRFEFHEXER.
reqlinsertExerciseComb /5i%
ThRE - BETHRUERK

REURF -

int reqgInsertExerciseComb (CXeleReqExerciseCombInsertField &inputField, int nRequestID)

e inputField : 41&47K Bk, , EEEMRCXeleReqExerciseComblnsertFieldgF :

struct CxeleReqgExerciseCombInsertField {

[/ /A AR g

TXeleOrderIDType UserLocaliD;
[/ /5 &L gmig L
TXeleSecuritiesIDType LegSecuritiesIDl;
[/ /B & 292
TXeleSecuritiesIDType LegSecuritiesID2;
[/ /GG A BEL
TXeleShortvolumeType Legvolumel;
/75 L E 2
TXeleShortvolumeType Legvolume2;
[/ /AT T R
/// UFHi8.2.211]
TXeleTradeOwnerType ownerType;

/7 /AR A 4 I B O


af://n2535
af://n2549

TXeleShortvolumeType offervolume;

/7 /5 5ot (R P E 0

TXeleBusinessunitType Businessunit;
VIVE S VB

/// [+48.2.6]

TXeleOperwayType Operway;
///Z G EAdCE AR )

TXeleExchangeIDType ExchangeFrontID;
// /& LIFRITES RS (R 2 R D
TXeleSecuritiesIDType UnderlyingSecuritiesID;
// /T

char Reserved;

// /5 RS, TR

TXeleErrorIdType Errorid;

e nRequestlD : iEXKID
RENE : ORRALLH , EftERE
WiEE - BRAFERIESESE . FFEAreqinsertExerciseCombBTITIAEGRAIFK , AILATEoNRspInsertExerciseCombEIRFEEEXER.
reqCancelExerciseComb 75i%
ThEE : HEITHRHRERIERK
REURRL

int reqCancelkExerciseComb (CXeleReqOrderActionField &inputField, int nRequestID)

S8

e inputField : AE1TINEK , EEEHIfRCXeleReqOrderActionFieldd T :

struct CxeleReqorderActionField {

// /P A R R G

TXeleOrderIDType UserLocalID;
[/ /R B

TXeleOrigSysIDType origsysiD;
///TE

char Reservedl[24];
[/ /s, (AP ESD

TXeleBusinessuUnitType Businessunit;

[/ /T BT Y
/// [748.2.21]

TXeleTradeOwnerType ownerType;
YIVE S ViEN
/// [7418.2.6]
TXeleOperwayType Ooperway;
// /3SR E A d CE AR
TXeleExchangeIDType ExchangeFrontID;
// /T
char Reserved2[3];
[/ /RS, fEEE
TXeleErrorIdType Errorid;
15

e nRequestlD : &FKID
REHE : 0 AT, EESSE ;
WA . BAFPEFREERSKE | AP {#ERreqCancelExerciseComb#HTHRSTTIURERIEK , BTLATEonRspCancelExerciseCombEIiEHFEEHEXER.
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reqQryOptionPositionFFi%
ThRE : EARUSF B EIANEK
REURF :

int reqQryoptionPosition (CxeleReqQryPositionField &inputField, int nRequestID)

280

e inputField : FEEIEEKE ( Securities|DEIT , ZFERANEBRE ) , HEMRCXeleReqQryPositionFieldgl T :

struct CxeleReqQryPositionField {
// /B4

TxeleUserIDType AccountID;
// /UEFEARY
TXeleSecuritiesIDType SecuritiesiD;
// /T
TXeleReservedType Reserved;
};

e nRequestlD : &KID
RENE : 0FRATD , EMHERE

WA . BAFPEREARERE | BF{#ERreqQryOptionPosition#H{THISGFCEIRIEK , AJLATEonRspQryOptionPositionifiFCEIEIRFEEHE

*ER.
reqQryOptionFund 75i%
IhRE : BAUESEAEIER
ERERE

int regQryoptionFund (CXeleReqQryClientAccountField &inputField, int nRequestID);

280

e inputField : ZER&EEE BN, , HEHIRCXeleReqQryClientAccountFielddl T :

struct CxeleReqgQryClientAccountField {

///EEMW
TXeleUserIDType AccountiID;
// /T
TXeleReservedType Reserved;
i

e nRequestlD : {&KID
REWE : 0FRmART) , BfHERE ;
A SRFPEREERSRE  AFPERreqQryOptionFund#{THIE EEIRNER , AILAEONRspQryOptionFundBIRHEEHEXER.
reqQryOptionSecurities}5ix
ThRE : BINENEIRIEK
RERI

int regQryoOptionSecurities (CxXeleReqQrySecuritiesField &inputField, int nRequestID)
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e inputField : BAIEAERL , HE5MRCXeleReqQrySecuritiesFieldgnTF :

struct CxeleReqQrySecuritiesField {

// /EFAR G
TXeleSecuritiesIDType SecuritiesiD;
// /T
TXeleReservedType Reserved;
18

e nRequestlD : &EKID
RENE : 0FRmETD , BERE ;
BB« BRFERIESESE . AP #EAreqQryOptionSecuritiesHTEINGLIEAIEXK , AILAfEonRspQryOptionSecuritieshEEIEXER.
reqQryOptionRatef5ix%
THRE : MRS, (RESRA MR
REURR -

int reqQryOptionRate (CXeleReqQryoOptionMarginFeeField &inputField, int nRequestID);

* inputField : MBAI4 2R, fHEEREER , HEEHIRCXeleReqQryOptionMarginFeeFieldy :

struct CXeleRegQryoOptionMarginFeeField {

// /B

TXeleUserIDType AccountID;

// A

TXeleSecuritiesIDType SecuritiesiD;
// /EDERARED G R AE D

TXeleDepartmentIDType DepartiD;

// /P

TXeleReservedType Reserved;

* nRequestID : {&EXKID
REWE : 0FmAkh . BEfhERE ;
R - BAFPEFEEERSE , B #EAreqQryOptionRatei# (T MIlii4 %%, HELE &Rk , ATLAfEonRspQryOptionRate[ERHEFHEKXK(S

reqQryOptionCombPosition 75i%
ThgE | BINESIHCERIEK
BREURF :

int reqQryOptionCombPosition (CXeleReqQryoOptionCombPositionField &inputField, int nRequestID)

S8

e inputField : HIfRESIFCEREK , E&#H{RCXeleReqQryOptionCombPositionField :
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struct CxeleReqQryoptionCombPositionField {

///FEERS

TXeleUserIDType AccountID;

// [ EAHY

TXeleSecuritiesIDType SecuritiesID;
// /T

char Reserved[120];

e nRequestlID : iF53KID
RENE : 0FRAilh , HERE

WBE : BAPERESESKE , AP #EAreqQryOptionCombPosition#{TEIRESIFGEIAIERK , BILAEonRspQryOptionCombPosition[EiRHEs
EEXER.

reqOTUR %
TgE : IS SREREHER
REURF :

void reqoTu(CXeleReqgSecuritiesLockField *pRspField, int nRequestID);

* pRspField : IE5BiESHRBIER , HLEMRCXeleReqSecuritiesLockField/ :

struct CxeleReqSecuritiesLockField {

// /P AR R G
TXeleOrderIDType UserLocalID;
// /& LIRS IE SRR
TXeleSecuritiesIDType UnderlyingSecuritiesID;
[/ /AR
TXelevolumeType orderqQty;
///BiE /it
TXeleDirectionType Side;
[/ /o, R E SIS
TXeleBusinessunitType Businessunit;
///ZEFEI7 A
TXeleOperwayType Operway;
///TE
char Reserved[20];
// /P
TXeleErrorIdType Errorid;

};

e nRequestlD : EKID

RENE : 0K , EftERE

reqOTTAE (BA%F)
I0EE | S REBIBRAEIESWFIEXK (Option Trading Transfer For Execution)(ZHARIARAE ASZHF) EifER
REUFH

void reqoTT(CXeleReqOptionDisposalField *pRspField, int nRequestID);

* pRspField : ®REAIBHEALEIESKFIENK , B45H9{ACXeleReqOptionDisposalField)y :

struct CxeleReqSecuritiesLockField {
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/1B P A AR G

TXeleOrderIDType UserLocalID;
// /& LIRRIIE SR Y

TXeleSecuritiesIDType UnderlyingSecuritiesID;
[/ /R

TXelevolumeType orderQty;
///BGE /A

TXeleDirectionType Side;

// /e, HtE ) E Sl AE A
TXeleBusinessunitType Businessunit;
// /%5605

TXeleOperwayType Operway;

// /T

char Reserved[20];
// /T

TXeleErrorIdType Errorld;

e nRequestlD : FKID
RENE : ORI, BERS
reqCancelOTT ( EAXIS)
Ih8E : RRAIFHEAEIESHAHEERIEK (Option Trading Transfer For Execution)(HRINRAEASIHF) Bt ER
REURF

void reqCancelOTT (CxXeleReqorderActionField *pRspField, int nRequestID);

280

* pRspField : £REABEEALEIFEMFERIEK , HEH{RCXeleReqOrderActionField /s :

struct CXeleReqOrderActionField {

// /P A AR B g

TXeleOrderIDType UserLocalID;
// /R

TXeleOrigSysIDType origsysiD;

// /i

char Reservedl[24];
/7T, (P E SO

TXeleBusinessunitType Businessunit;
// /T ST A

TXeleTradeOwnerType ownerType;
///ZEFTTR

TXeleOperwayType Operway;

// /S EdCE R

TXeleExchangeIDType ExchangeFrontiID;
// /T

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

TXeleErrorIdType Errorld;

e nRequestlD : i53KID

REHE : 0FmAY) , EftERE
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reqinsertOQOFix (BAXF)
Th8E : HARLNGAMANIEK (Option Quote Order Entry)(SRINRAE AR BRI
EREUF

void reqInsert0Qo(CxeleReqBilateralorderInsertField *pRspField, int nRequestID);

e pRspField : EAORARNIER , HEEHMARCXeleReqgBilateralOrderinsertField s :

struct CxeleReqgBilateralorderInsertField {
///F AR H g S

TXeleOrderIDType UserLocalID;
// /&4

TXeleSecuritiesIDType SecuritiesID;
// /T A A

TXeleTradeOwnerType ownerType;
/] FAAM

TXelePriceType BidPx;

/] /A

TXelePriceType offerpx;

// /AR RS

TXelevolumeType Bidvolume;
/// PR HE

TXelevolumeType offervolume;

/1) FITRE
/// L74i8.2.14]

TXeleoffsetFlagType BideffectFlag;
VESIRR TS
TXeleoffsetFlagType offereffectFlag;
// /ST, R B S AE
TXeleBusinessunitType Businessunit;
YIVE S ViEN
TXeleOperwayType Operway;
// /T
char Reserved[64];
// /i
TXeleErrorIdType Errorid;

};

e nRequestlD : {&KID
RENE : 0FRmEEI , BERE ;
reqCancelOQO ( BEARZF)
I8t : HAROLAIRINBIEAIS K (Option Quote Order Entry)(4BIIRAE R EISUER
EREURRL

void reqCanceloQo (CxeleReqorderActionField *pRspField, int nRequestID);

e pRspField : BAINUOIRMN RISk , EE5#IKCXeleReqOrderActionField)s :

struct CxeleReqorderActionField {
///F P AR H g S

TXeleOrderIDType UserLocalID;
// /AR T

TXeleOrigSysIDType OorigSysiD;
// /P

char Reservedl[24];


af://n2686
af://n2699

[/ son, (P SO
TXeleBusinessunitType
[/ /3T A A
TXeleTradeOwnerType
///EEIT R
TXeleOperwayType
///Z G EAdCE AR )
TXeleExchangeIDType
// /T

char

[/ /RS, fEEAEH
TXeleErrorIdType

e nRequestlD : &EKID
RENE : OFRmAkTh , HAERE
reqOMRYE (BRI )

Businessunit;

ownerType;

Operway;

ExchangeFrontID;

Reserved2[3];

Errorid;

T8 : BIRURIESEIEIEK (Option Margin Requirement)(HRIHRANE A 3235) HitER

ERENRF

void reqOMR (CXeleReqOptionMarginField *pRspField, int nRequestID);

e pRspField : BIRURIESEIRENK , EEEH{RCXeleReqOptionMarginField s :

struct CxeleReqOptionMarginField {

// /H P AR R G
TXeleOrderIDType
///TREE K-S
TXeleMarginAcctType
// /T, ftE e E B E A
TXeleBusinessunitType
// /6T
TXeleOperwayType

// /i

char

// /T
TXeleErrorIdType

* nRequestID : i&KID
RENE : 0FRTETD , BERS
SPIZiEN
onRspRebuildFinishf5ix
ThaE : BRIk EMAEE R
REURI

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

UserLocallD;

MarginAcct;

Businessunit;

Operway;

Reserved[8];

Errorid;

e pRspField : BAUA/KEIERINZE , HEEHKRCXeleRspRebuildFinishFieldglF :


af://n2712
af://n2725
af://n2726

struct CxeleRspRebuildFinishField {
[/ EEM

TXeleUserIDType AccountiID;

I

onRsplinsertCombOrder F5i%
Thae : EIEEIRERE
ERELRRL

void onRspInsertComborder (CxeleRspOptionCombInsertField *pRspField, CxeleRspInfo
bIsLast) ;

* pRspField : BINNESIRBENZ , HL513(KkCXeleRspOptionComblnsertFielddF :

struct CxeleRspOptionCombInsertField {

// /A GGG Sint A
TXeleOrderIDType
// /P A g 5 g
TXeleOrderIDType
// /iR
/// [+t8.2.20]
TXeleOrderMode
[/ /T BT R
/// [748.2.21]
TXeleTradeOwnerType
// /AR
TXeleShortvolumeType
/7R, 1T dHA, T2
/// [+58.2.16]

ordersysiD;

UserLocaliD;

orderMode;

ownerType;

combvolume;

TXeleCombOrderType CmbOrderType;
[/ /G FRE R

/// U74i8.2.17]
TXeleStrategyCombType StgyCmbType;

// /B FIETRK S

[/ /G, A0, fRAR, HEEEHForderexchangeId

TXeleSecondaryorderType SecondaryorderiD;
/11 B5rEAANE (% AR

TXeleSumLegsType sumLegs;

[/ /B G AT R AR

CxXeleCombLegField CombLeg[4];

// /&P R T A

TXeleSubCTlientIndexType SubCTlientIndex;

// /% 5o,
TXeleBusinessuUnitType
///HE GRS strIhY

e RNE RS [

Businessunit;

TXeleStrorderSysIDType StrorderSysiD;

/1 /285 A
/// [74i8.2.5]

TXeleMarketType Market;

///Z G EAdCE A )

TXeleExchangeIDType ExchangeFrontID;

// /385 iR g

TXeleOrdereExchangeIDType ordereExchangeID;
[/ EEEKS

TXeleUserIDType AccountID;

// /T

char Reserved[32];
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HAEIN DY REHIRCXeleComblLegFieldgl T :

*pRspInfo, int nRequestID, bool


af://n2735

struct CxeleCombLegField {
// /RO IE SR ARG
TXeleSecuritiesIDType
// /& 275 1)

/// [+48.2.18]
TXeleLegSideType
[/ /& R

/// [#§8.2.15]

TXeleCoveredFlagType
VIVA Wik s
TXeleShortvolumeType

i

onErrRtninsertCombOrder J5i%
IngE : BINAESIRERAEIREIR
BREURT

void onErrRtnInsertCombOrder
bIsLast)

LegSecuritiesID;

LegSide;

Coveredoruncovered;

volume;

(CxeleRspoptionCombInsertField *pRspField, CxeleRspInfo

e pRspField : A&EREBEIRENR , HEHREHIRCXeleRspOptionComblinsertField2l T :

struct CxeleRspOptionCombInsertField {

// /ARG 5 int KTy
TXeleOrderIDType
// /P A gk B G
TXeleOrderIDType
// /iR

/// [7418.2.20]
TXeleOrderMode
// /3T R 2

/// [5§8.2.21]
TXeleTradeOwnerType
[/ /R
TXeleShortvolumeType
J//HIREEL, 1A,

/// [+48.2.16]
TXeleCombOrderType
// /485 g R

/// [§8.2.17]
TXeleStrategyCombType
///HE R RIK S

PARY 2

ordersSysiD;

UserLocalID;

orderMode;

ownerType;

CombvoTume;

CmborderType;

StgyCmbType;

///HER, HA0, fR4R, HHREFR P ordereExchangeID

TXeleSecondaryorderType
/1B &AM (RZ AR
TXeleSumLegsType
[/ /5y E 48T A Kk
CXeleCombLegField
[/ /% g R A
TXeleSubCTlientIndexType
[/ EIT, B E Sk g
TXeleBusinessunitType
[/ /ARG S strkTY
TXeleStrorderSysIDType
eLliest

/// [548.2.5]
TXeleMarketType
///Z G EAdCE AR )
TXeleExchangeIDType

/1 /385 Al s 5
TXeleOrdereExchangeIDType
// /i

SecondaryorderiD;

sumLegs;

CombLeg[4];

SubClientIndex;

Businessunit;

StrorderSysiD;

Market;

ExchangeFrontID;

orderexchangelID;

*pRspInfo, int nRequestID, bool


af://n2746

char Reserved[1];

HepHtp D REEIACXeleCombLegFieldg T :

struct CxeleCombLegField {
// /B e AR
TXeleSecuritiesIDType
/7 /& 417510

/// [5$:8.2.18]
TXeleLegSideType
// /& SAR%E

/// [748.2.15]

TXeleCoveredFlagType
/15y
TXeleShortvolumeType Volume;

i

LegSecuritiesID;

LegSide;

Coveredoruncovered;

onRtnCombOrderfiE
IhBE : EANESIREEIR
EREURR

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

e pRspField : EIfREEIRFEEIR , HEZHMACXeleRtnOptionCombOrderField/y :

struct CxeleRtnOptionComborderField {

///HEEIRES S int A
TXeleOrderIDType
// /7 F AR B G S
TXeleorderIDType
// /AREA

/// [5$8.2.20]
TXeleOrdermMode
[/ /AT A A

/// U748.2.21]

TXeleTradeOwnerType
// /A
TXeleShortvolumeType
// /4% R[]
TXeleTimeType
/] A H
TXelevolumeType

ordersSysiD;

UserLocallD;

ordermode;

ownerType;

CombVolume;

TransactTime;

Tradevolume;

[/ /ARBEETH GRPAHR - R s sei )

TXelevolumeType
[/ /T HARES

/// £4i8.2.11]
TXeleOrderStatusType
/7 /RES CE AR
TXeleMoneyType
[/ [ RERR G CEAR D
TXeleMoneyType
[/ [ EREETFB: 5 CEAREA)
TXeleMoneyType
[/ /& SR

TXeleSubCTlientIndexType
// /ST, R Bl
TXeleBusinessunitType

// /IR Z RAAE R
CXeleComborderField
/// FKEAISCERL

Leavesvolume;

orderstatus;

Margin;

FrozenPremium;

FrozenFee;

SubClientIndex;

Businessunit;

comborderinfo;


af://n2757

/// [5$8.2.21
TXeleRecoveryFlagType
[/ /G E T strIhY
TXeleStrorderSysIDType
///2E 5 A
/// U7ii7.2.5]

TXeleMarketType
// /G ETdEREH)
TXeleExchangeIDType

// /385 i g 5
TXeleOrdereExchangeIDType

///EEHEKS
TXeleUserIDType
// /T
char
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RecoveryFlag;

StrorderSysiID;

Market;

ExchangeFrontiID;

ordereExchangeID;

AccountiID;

Reserved[75];

HohHIN Z IRA S SR EIRCXeleCombOrderFieldZITF :

struct CxeleComborderField {
2" Rl

/7RI, "1 A,
/// U748.2.16]
TXeleCombOorderType
[/ /A FmE R
/// £4i8.2.17]
TXeleStrategyCombType
[/ T HERETK S
TXeleSecondaryorderType
/1o BN (% 40D
TXeleSumLegsType
/1o B A5 ik
CxeleCombLegField
// /T
char

onRtnCombTradef5ix
IhBE : EANB SRS ER
BREURR

void onRtnOptionCombTrade(CXeleRtnOptionCombTradeField

bIsLast);

* pRspField : BANAEASRIENE |

CmborderType;

StgyCmbType;
SecondaryoOrderiID;
sumLegs;
CombLeg[4];

Reserved[16];

*pRspField, CXeleRspInfo

HEEHIRCXeleRtnOptionCombTradeFieldf T :

struct CxeleRtnOptionCombTradeField {

// /GRS int A
TXeleOrderIDType
///F AR AR B G S
TXeleOrderIDType
// /R

/// [548.2.20]
TXeleOrdermMode
[/ /AT A R

/// [748.2.21]
TXeleTradeOwnerType
// /R EE
TXeleShortvolumeType
// /%0 K] [E]
TXeleTimeType
// [ BRAEH

ordersSysiD;

UserLocalID;

ordermode;

ownerType;

combvoTlume;

TransactTime;

*pRspInfo, int nRequestID, bool


af://n2768

TXelevolumeType

[/ RBZEFH GRAHE- R

TXelevolumeType
[/ /T HARES

/// [#$8.2.11]
TXeleOrderStatusType
// /RIS CEEARAEFD
TXeleMoneyType
[/ [ REERR & CE AR D
TXeleMoneyType
[/ /T E T CERMA)
TXeleMoneyType
[/ /B S

TXeleSubCTlientIndexType
// /ST, R B S

TXeleBusinessunitType
// /IR ZRAEER
CXeleComborderField
/// KBRS

/// U7i8.2.2]
TXeleRecoveryFlagType
// /A GGG S strI A
TXeleStrorderSysIDType
///2E 5 A

/// [+58.2.5]
TXeleMarketType
// /G EAdCE R EH)
TXeleExchangeIDType
// /385 i i g 5

TXeleOrdereExchangeIDType

///EEHEKS
TXeleUserIDType
// /W

char

Tradevolume;

FRRAZ KR

Leavesvolume;

orderstatus;

Margin;

FrozenPremium;

FrozenFee;

SubClientIndex;

Businessunit;

comborderInfo;

RecoveryFlag;

StrorderSysiD;

Market;

ExchangeFrontID;

orderexchangeID;

AccountID;

Reserved[91];

HA A Z A S5 R EHIARCXeleCombOrderFielddN T :

struct CxeleComborderField {
J// RIS "1 HA, 2" R

/// [74i8.2.16]
TXeleCombOorderType
[/ /G FEmE R

/// [##8.2.17]
TXeleStrategyCombType
[/ /HE RS TIK S
TXeleSecondaryorderType
/1B EAANE (RZ A
TXeleSumLegsType
/15 &Y A5 ik
CXeleCombLegField
// /T

char

onRsplnsertExerciseFi%
Ihae : ERRRITRURERRE
BREURF

void onRspInsertExercise (CXeleRspExerciseInsertField *pRspField, CXeleRspInfo *pRspInfo,

bIsLast);

CmborderType;

StgyCmbType;

SecondaryorderiD;

sumLegs;

CombLeg[4];

Reserved[16];

int nRequestID, bool
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e pRspField : {TRURENZ , EEEMARCXeleRspExerciselnsertFielddlT :

struct CxeleRspExerciseInsertField {

// /AR GRS T int KTy
TXeleOrderIDType
// /P A AR B G
TXeleOrderIDType
// /&4 it
TXeleSecuritiesIDType
/7 /TR E
TXelevolumeType
[/ /T B ZRE

/// [548.2.21]
TXeleTradeOwnerType
[/ /P T A
TXeleSubCTlientIndexType
// /M5 5Tt (P E SO
TXeleBusinessunitType
// /MG IR YR T strkAl
TXeleStrorderSysIDType
[/ /3G iR A

/// [7#8.2.51]

TXeleMarketType
// /S EdCE R
TXeleExchangeIDType

/1 /555 Bl 5o i 5

TXeleOorderexchangeIDType
///BEEREKS
TXeleUserIDType

///TE

char

onErrRtninsertExercise

TORE : BB TAUEIREIR
EREURF

void onErrRtnInsertExercise

bIsLast);

ordersSysiD;

UserLocalID;

SecuritiesiD;

volume;

ownerType;

SubClientIndex;

Businessunit;

StrordersSysiID;

Market;

ExchangeFrontID;

orderexchangelD;

AccountID;

Reserved[32];

(CxeleRspExerciseInsertField *pRspField, CxeleRspInfo

* pRspField : BAFBITIEIREIR , EEIREEHIIRCxeleRspExerciselnsertFieldg0T :

struct CxeleRspExerciseInsertField {

///EER AT int KA

TXeleOrderIDType

/1) P G

TXeleOrderIDType
// /&Y mts

TXeleSecuritiesIDType

// /AT
TXelevolumeType
[/ /TR 2

TXeleTradeOwnerType

/7 /R R

ordersSysiD;

UserLocalID;

SecuritiesiD;

volume;

ownerType;

TXeleSubClientIndexType
// /5550 (P E XD
TXeleBusinessuUnitType
// /IR T strIid
TXeleStrorderSysIDType
// /3G R
TXeleMarketType

// /G EAdCEARER)

SubClientIndex;

Businessunit;

StrorderSysiID;

Market;

*pRspInfo,

int nRequestID, bool


af://n2788

TXeleExchangeIDType ExchangeFrontID;
// /35 iR B

TXeleorderexchangeIDType orderexchangelD;
[/ BEEKS

TXeleUserIDType AccountID;

// /P

char Reserved[32];

onRspCancelExercisefFi%
TORE © SBRATBU R

EREUT

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

S8

e pRspField : FfEfFBUmT N2 |, EEEHIfRCXeleRspOrderActionFieldZl T :

struct CXeleRsporderActionField {
// /GRS Int A

TXeleOrderIDType ordersSysiD;

// /R P AR R G

TXeleOrderIDType UserLocalID;

// /RS

TXeleOrigSysIDType origsysiD;

[/ /B P AR B RS (A5 2. 5PA 2. SUL B SCREZ B
TXeleOrderIDType origuserLocaliD;
// /R SRR S strR R (A2, 52 . SUL L RAA L HHZ T B)
TXeleStrorderSysIDType origsStrorderSysiD;
///THREARE 0" T T T
TXelePreorderFlag PreorderFlag;

// /T

char Reserved0[7];
s v

TXe'IeErrorIdType Errorid;

[/ /% PR T R

TXeleSubClientIndexType SubCTlientIndex;
YVIAZ 2SN Gl 5'S)

TXeleBusinessuUnitType Businessunit;

// /T TR

TXeleTradeOwnerType ownerType;

// /GRS strI Al

TXel estrordersysIDType StrorderSysiID;
vE's 3. 35

TXeleUserIDType AccountID;

1/ /35 iR Ay

TXeleMarketType Market;
/1135 ik g 5

TXeleorderexchangeIDType orderexchangelD;
// /G EIdCEAMER)

TXeleExchangeIDType ExchangeFrontID;
///TE

char Reservedl[11];

onErrRtnCancelExercisef5i%

THRE : BRBRITHUBEREIR IR
EREURF -


af://n2797
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void onErrRtnCancelExercise (CxeleRspOrderActionField *pRspField, CxXeleRspInfo

bIsLast);

* pRspField : BAMTHUREREIRENR , HE5#3ACXeleRspOrderActionField4lT :

struct CxeleRsporderActionField {

// /S HGw S int kA
TXeleOrderIDType
// /P A gl 2 g
TXeleOrderIDType
// /AR S
TXeleOrigSysIDType
// /T
char
[/ /RS
TXeleErrorIdType
[/ /% 7 i T R
TXeleSubCTlientIndexType
// /M5 5Tt (P € SO
TXeleBusinessunitType
// /3T BT

/// [+§8.2.21]
TXeleTradeOwnerType
[/ ARG T strkTY
TXeleStrorderSysIDType
[/ /B EEKS
TXeleUserIDType
/1 /35 A

/// [548.2.5]
TXeleMarketType
/1 /285 i 5
TXeleOrdereExchangeIDType
// /5T EAdCEAREH)
TXeleExchangeIDType
// /TR

char

onRtnExerciseOrderJgix
IngE | BRBRITRURERER
BREURT

ordersSysiD;

UserLocallD;

OorigSysiID;

Reserved0[22];

Errorid;

SubClientIndex;

BusinessuUnit;

ownerType;

StrorderSysiD;

AccountiID;

Market;

ordereExchangelID;

ExchangeFrontID;

Reservedl[11];

*pRspInfo, int nRequestID, bool

void onRtnExerciseorder (CXeleRtnExerciseOrderField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool

bIsLast);

S8

* pRspField : BFFTHURRENR

, HEMIRCXeleRtnExerciseOrderFielddI T :

struct CXeleRtnExerciseorderField {

// /GRS int KA
TXeleOrderIDType
///F AR H G S
TXeleOrderIDType
// /&4 Y
TXeleSecuritiesIDType
[/ /AT R
TXelevolumeType
/1135 ik g 5
TXeleorderexchangeIDType

ordersSysiD;

UserLocallD;

SecuritiesID;

volume;

orderexchangelD;
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[/ /AT A 2R
TXeleTradeOwnerType
[/ /3T HARES
TXeleOrderStatusType
// /7% S SR A
TXeleSubCTlientIndexType
// /55550 (e O
TXeleBusinessunitType
// /PR R TR
TXeleTimeType

// IR ERAR SR

/// [48.2.2]
TXeleRecoveryFlagType
// /GRS strIE
TXeleStrorderSysIDType
/11585 R
TXeleMarketType

///Z G EAd CE AR
TXeleExchangeIDType
[/ /B BE RS
TXeleUserIDType

// /T

char

13

onRsplnsertExerciseCombj5ixk

Ihge :

REURR

HEAT BRI E

void onRspInsertExerciseComb (CXeleRspExerciseCombInsertField *pRspField, CxXeleRspInfo *pRspInfo, int nRequestID, bool

bIsLast) ;

SH0:

o pRspField : #H&4FAURE N2,

ownerType;
orderstatus;
SubClientIndex;
Businessunit;

TransactTime;

RecoveryFlag;
StrorderSysiID;
Market;
ExchangeFrontID;
AccountID;

Reserved[32];

Jt ZEHARCXeleRspExerciseComblinsertFieldg0 T :

struct CXeleRspExerciseCombInsertField {

// /GRS A nt A
TXeleOrderIDType
// /F A AR G 5
TXeleOrderIDType
// /GG A i1
TXeleSecuritiesIDType
[/ /By & 2 g2
TXeleSecuritiesIDType
[/ /B E A EEL
TXeleShortvolumeType
/] /o6 L 2
TXeleShortvolumeType
// /T TR A

/// U7di8.2.21]
TXeleTradeOwnerType

///ATRUAE A & B A S
offervolume;

TXeleShortvolumeType
[/ /RS, fHERAEA
TXeleErrorIdType
[/ /% P T R
TXeleSubCTientIndexType
// /M5 Tt (P € SO
TXeleBusinessunitType
///HEE IR T strIhy
TXeleStrorderSysIDType
[/ /G A

/// [548.2.5]
TXeleMarketType

ordersysiD;

UserLocallD;

LegSecuritiesIDl;

LegSecuritiesID2;

Legvolumel;

Legvolume2;

ownerType;

Errorid;

SubClientIndex;

Businessunit;

StrorderSysiID;

Market;
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// /S B dCE R D
TXeleExchangeIDType ExchangeFrontID;
/1 /25 i 4 5
TXeleorderexchangeIDType orderexchangelD;
[/ /B GERS
TXeleUserIDType AccountID;
///TE
char Reserved[32];

I3

onErrRtninsertExerciseCombJix
IhEE . BEITRUEIRER
EREURT

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

280

e pRspField : HEITINE , HE5HIRCXeleRspExerciseComblnsertFieldgd T :

struct CXeleRspExerciseCombInsertField {
// /GRS int A

TXeleOrderIDType orderSysiD;
// /R P AR R GRS
TXeleOrderIDType UserLocalID;
/1 /5 B L gmAg L
TXeleSecuritiesIDType LegSecuritiesIDl;
// /B 2 Gt 2
TXeleSecuritiesIDType LegSecuritiesID2;
[/ /oG4 EL
TXeleShortvolumeType Legvolumel;
/1o & LR 2
TXeleShortvolumeType Legvolume2;
// /T AT A
TXeleTradeOwnerType ownerType;
[/ /TR A G I H AR A
TXeleShortvolumeType offervolume;
// /g, EEREH
TXeleErrorIdType Errorid;
[/ /& PR TR
TXeleSubClientIndexType SubCTlientIndex;
YVIAZ Z A Gi N al::5'S)
TXeleBusinessunitType Businessunit;
[/ /ARG T strIAY
TXeleStrorderSysIDType StrorderSysiID;
[/ /35 iRy
TXeleMarketType Market;
// /G EIdCEREH)D
TXeleExchangeIDType ExchangeFrontID;
/1 /ZE 5 T 4
Txe'IeorderExchangeIDType orderexchangelID;
// /RS
TXeleUserIDType AccountiID;
// /T
char Reserved[32];
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onRspCancelExerciseCombJ5ixk
Ihae : HEfTHRUBERRNE
BREURH

void onRspCancelExerciseComb (CXeleRspOrderActionField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool

bIsLast) ;

e pRspField : B{EAMNZ , HEE¥IRCXeleRspOrderActionFielddlF :

struct CxeleRsporderActionField {

// /G T int A
TXeleOrderIDType

// /TP A R g S
TXeleOrderIDType

// /A R
TXeleOrigSysIDType

// /T

char

// /RS
TXeleErrorIdType

[/ /% b SR A
TXeleSubCTlientIndexType
// /b5 oe (R P E D)
TXeleBusinessuUnitType
// /T B KA
TXeleTradeOwnerType
// /A GGG S strI
TXeleStrorderSysIDType
[/ /BT ERS
TXeleUserIDType

// /25 A
TXeleMarketType

1/ /5 ik g
TXeleOrdereExchangeIDType
///Z GBI dCE RS
TXeleExchangeIDType

// /TR

char

onErrRtnCancelExerciseCombJix

Th8E : BETRURSBERER
EREUT

void onErrRtnCancelExerciseComb (CXeleRspOrderActionField *pRspField,

bIsLast);

OordersSysiD;

UserLocalID;

origSysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiID;

AccountID;

Market;

orderexchangeID;

ExchangeFrontiID;

Reservedl[11];

e pRspField : RN Z , HEE#IRCXeleRspExerciseComblnsertFieldg0T :

struct CxeleRsporderActionField {

// /ARG S int R
TXeleOrderIDType

// /R A AR S g S
TXeleOrderIDType

[/ /AR S
TXeleOrigSysIDType
// /T

OordersSysiD;

UserLocalID;

origSysiD;

cxXeleRspInfo *pRspInfo, int nRequestID, bool
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char

[/ /RS
TXeleErrorIdType

[/ /& SR
TXeleSubCTlientIndexType
// /M5 5t (P € SO
TXeleBusinessuUnitType
// /T T
TXeleTradeOwnerType

[/ /ARG S strkhY
TXeleStrorderSysIDType
[/ BEEEKS
TXeleUserIDType
///2E 5 A
TXeleMarketType

/1 /285 T 54

RPN

TXeleOrderexchangeIDType

// /5w EAdCEAREHD
TXeleExchangeIDType
// /T

char

B
=2)

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;

Market;

ordereExchangelID;

ExchangeFrontID;

Reservedl[11];

onRtnExerciseCombOrderfix

Ih8E : BETHRUREARENR
EREURR

void onRtnExerciseCombord
bIsLast);

S8

struct CXeleRtnExerciseCo

/1 /ARG ntA T
TXeleOrderIDType
// /P At 5 g
TXeleOrderIDType
// /5 G A i1
TXeleSecuritiesIDType
[/ /5 & L1 42
TXeleSecuritiesIDType
/1o B EEL
TXeleShortvolumeType
[/ /B & B2
TXeleShortvolumeType
// /3T BT R

/// [#§8.2.21]
TXeleTradeOwnerType
[/ /AT A & I AR R
TXeleShortvolumeType
/1 /35 b e 5
TXeleOrdereExchangeIDTyp
[/ /A H

A
ey

pRspField : AE1TIUREAENR

er (CXeleRtnExerciseCombOrderField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool

, BZEHI{RCXeleRtnExerciseCombOrderFieldfl T :

mborderField {
ordersSysiID;
UserLocallD;
LegSecuritiesIDl;
LegSecuritiesID2;
Legvolumel;

Legvolume2;

ownerType;
offervolume;

e ordereExchangelD;

TXelevolumeType Tradevolume;
[/ /AR TF R R - Rk adHeE)
TXelevolumeType LeavesVolume;

// /T HARES
/// [5$8.2.11]

TXeleOrderStatusType

// /B B T A
TXeleSubClientIndexType
// /M55 CH P E X0
TXeleBusinessuUnitType

orderstatus;

SubClientIndex;

Businessunit;


af://n2860

// /PR R I A
TXeleTimeType
// /K BRI SR
/// [+48.2.2]
TXeleRecoveryFlagType
///HEEIRER T strIhY
TXeleStrorderSysIDType
VX eSS
/// [5$8.2.5]
TXeleMarketType
// /GBI dCE R
TXeleExchangeIDType
[/ /BEHEEKS
TXeleUserIDType
// /T
char

i

onRspQryOptionPositionf5i%
ThRE : BAUFCEIANE
EREUE

void onRspQryoptionPosition (CxXeleRspQryOptionPositionField *pRspField, CXeleRspInfo *pRspInfo,

bIsLast);

280

* pRspField : BINFFCEIANE

TransactTime;

RecoveryFlag;

StrordersSysiD;

Market;
ExchangeFrontID;
AccountID;

Reserved[20];

, HEEHIARCXeleRspQryOptionPositionFieldgNF :

struct CxeleRspQryoptionPositionField {

// /B4
TXeleUserIDType

// /ARG
TXeleSecuritiesIDType
[/ /IABCREL (A D
TXeleOptionsTypeType

/[ /FRIIESR RS G AR AR
TXeleSecuritiesIDType
// /ARIIIESR AR G AR AE D
TXeleSecuritiesNameType
// /AR G RAE R
TXeleExerciseDayType
///BFIG BRI CR &)
TXelePositionType

/// XE GRS (AETFE)
TXelePositionType
///ERCHE CEARAEH)D
TXeleMoneyType

// /4w E CERAEH)
TXelePositionType

// /7T EE CEAERD
TXelePositionType

[/ /B BYIRARAR (B F)
TXelePositionType
///BFGES B A
TXelePositionType

/// XSG HPIFR R R (STE)
TXelePositionType

/// X545 AFE
TXelePositionType

[/ /T A K G AR
TXelePositionType

// /TSGR CERMAD
TXeleunTdPositionType
[/ /P s B G ARAERD

AccountID;

SecuritiesiD;

OoptionType;

UnderlySecuritiesID;

UnderlySecuritiesName;

ExerciseDay;

InitLongYdPosition;

InitShortydPosition;

OptionMarketvalue;

currentPosition;

AvailablepPosition;

LongYdPosition;

LongPosition;

ShortydPosition;

ShortPosition;

TdopenPosition;

unTdopenPosition;

int nRequestID, bool


af://n2869

TXelePositionType
/[ /HEE TR CE AR
TXeleunTdPositionType
/[ RE 4 G ARAEH)
TXe1eM0neyType
///% BIFGRIE S CE R D
TXe1eM0neyType
///%5 B ERIES
Txe'IeMoneyType
// /TN G AR A
TXeleAveragePriceType
[/ /TR EE % 4 CE R
TXeleuUnTdFrozenCapType
[/ JTEE TR ARG CE AR
TXeleuUnTdFrozenPremiumType
VX eSS

/// [+58.2.5]
TXeleMarketType

// /SR (PR B h A D
TXeleSpeculationRatioType
/] /BT A
TXeleAveragePriceType
/7] XA
TXeleAveragePriceType
// /15 I
TXelePositionType
// [ HE&E ST
TXelePositionType
///HERF 6
TXelePositionType
///HE B
TXelePositionType

[/ /% RFe
TXelePositionType
// /& & I
TXelePositionType
// /P

char

HARMEAD

=
x)( L=EN

Pl £
w( =28

onRspQryOptionFundsix
Ihee : BN GRS EANE
BRERR

TdClosePosition;

unTdClosePosition;

Margin;

OpenMargin;

CloseMargin;

AvgPrice;

unTdFrozencCap;

unTdFrozenPrem;

Market;

SpecRatio;

AvgBoughtPrice;

AvgsoldPrice;

UnTdOpenBoughtPos;

unTdCloseSellPos;

LongCombPosition;

ShortCombPosition;

CoveredPos;

unTdopenCoveredPos;

Reserved[55];

void onRspQryoptionFund (CXeleRspQryoptionClientAccountField *pRspField, CXeleRspInfo

bIsLast);

« DRspField : EIAS BN

, HEEMIRCXeleRspQryOptionClientAccountFielddlF :

struct CxeleRspQryoptionClientAccountField {

=%
TXeleUserIDType

/1 /55T IRES
TXeleAcctStatusType

// /TRIES:
TXeleMoneyType

// /R ERES
TXeleMoneyType
/] /BRI
TXeleMoneyType
/] /SRR 4
TXeleMoneyType
///FE:%

AccountiID;

AcctStatus;

Margin;

FrozenMargin;

Premium;

FrozenPremium;

*pRspInfo,

int nRequestID, bool
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TXeleMoneyType
/1 RETFE:
TXeleMoneyType
/¥ e
TXeleMoneyType
7as i
TXeleMoneyType
// /AT B
TXeleMoneyType
/// &
TXeleMoneyType
VLS -
TXeleMoneyType
/) /A E3mG A CRAR)
TXeleTotalFundType
AR T RGE S
TXeleTotalFundType
// /WA RIES: (R
TXeleMoneyType
e LS

/// [448.2.5]
TXeleMarketType

// /SRR
TXeleMoneyType
///EEE
TXeleMoneyType
///
char

I

onRspQryOptionSecurities}5ix
Thge : BINEAERNE

EREURF -

void onRspQryoptionSecurities(CXeleRspQryoOptionSecuritiesField *pRspField, CXeleRspInfo *pRspInfo,

bool bIsLast) ;

Fee;

FrozenFee;

PosGainLoss;

CloseGainLoss;

Available;

withdraw;

Deposit;

InitTotalFund;

TotalFund;

DayMargin;

Market;

TotalQuota;

UsedQuota;

Reserved[112];

e pRspField : BINGAEANZ , HE510KCXeleRspQryOptionSecuritiesFieldd0T :

struct CxeleRspQryoptionSecuritiesField {

// JIEFEAR S
TXeleSecuritiesIDType
/] /&8GR
TXeleTradeOptionCodeType
// /G4 TR
TXeleSecuritiesNameType
// /PRBIE SRS
TXeleSecuritiesIDType
// /FREIESR %R
TXeleSecuritiesNameType
// /AR A Gy i
TxeleSecuritiesType

[/ /WAL 5 T R G AR AR
TXeleSecuritiesSubTypeType
// /K EFRE (/P
TXeleCPFlagType

/7 BT RN
TXeleExercisePriceType
[/ BUTELH
TXeleShortTimeType

[/ /IR EIH
TXeleShortTimeType

[/ /5T

SecuritiesID;

TradeOptionCode;

SecuritiesName;

UnderlySecuritiesID;

UnderlySecuritiesName;

UnderlySecuritiesType;

UnderlySecuritiesSubType;

CPFlag;

ExercisePrice;

ExerciseDate;

DeliveryDate;

int nRequestiID,


af://n2887

TXeleMuTltiUnitType

// /7= EARHS G AR AT
TXe1eProductIDType

/1 /5N EN A
TXeleMinTickPriceType
///4n G AR5
TXeleUncoveredPositionType

// /eSS
TXelePreSettlePriceType

/[ /FRIESR RS ANY
TXeleUnderlyPreClosePriceType
[/ /AR S
TXeleMarginunitType

// /K BRIE BRI 8 CE PR, A BRHD
TXeleLimitPriceClassType

// /PR BB K S B
TXeleMaxLimitordervolumeType
// /BRAN B R S
TXeleMaxLimitordervolumeType
[/ /BRA H s /N SR L
TXeleMinLimitOordervolumeType
/[ /BRA F g NS L
TXeleMinLimitOordervolumeType
// /T B K SR
TXeleMaxMarketordervolumeType
// /i Bt RS B
TXeleMaxMarketordervolumeType
[/ /T RN SR
TXeleMinMarketordervolumeType
[/ /T R N L
TXeleMinMarketordervolumeType
// /HEW A

TXe1eYdC1oserType

// /WS 5

TXe1eYdSett1erType

[/ BAERA

TXeleLowerPriceType

/1 BAT R A
TXeleUpperpPriceType

///EXSH

TXeleDateType

///EJE3E 5 H

TXeleDateType

// /i HH

TXeleDateType

[/ /3G kA

/// L748.2.5]

TXeleMarketType

/1 1B

13

TXeleUserIDType
// /T
TXeleReservedType

onRspQryOptionRate 5i%
IhRE - RS R, (RIESFEANE
EREUF

void onRspQryoptionRate (CXeleRspQryoOptionMarginFeeField *pRspField, CxXeleRspInfo *pRspInfo, int nRequestID, bool

bIsLast);

pRspField : BAf{A&ZER, (RESXREmANE , HEMIRCXeleRspQryOptionMarginFeeFieldZl :

MuTtiunit;

ProductiID;

TickPrice;

UncoveredPosition;

PreSettlePrice;

UnderlyPreClosePrice;

Marginunit;

LimitPriceclass;

MaxLimitBuyvVolume;

MaxLimitSellvolume;

MinLimitBuyvolume;

MinLimitSeTlTvolume;

MaxMarketBuyvolume;

MaxMarketSellvolume;

MinMarketBuyvolume;

MinMarketSellvolume;

YdClosePrice;

YdSettlePrice;

LowerPrice;

UpperPrice;

StartDate;

EndDate;

ExpireDate;

Market;

AccountID;

Reserved[113];


af://n2896

struct CXeleRspQryOptionMarginFeeField {

/] EEK S
TXeleUserIDType

// [EFARES
TXeleSecuritiesIDType
/7 /EDERARES G ARAE D
TXeleDepartmentIDType
// /e
TXeleMoneyType

// /45 CEARMER)
TXeleMoneyType

[/ /TR CEARAEH)
TXeleMoneyType
///RAE4S 2
TXeleMoneyType

///TXeleEntrustTypeTypeZit

/// [5418.2.22]
TXeleEntrustTypeType

AccountID;

SecuritiesID;

DepartID;

commissionRate;

SettlementFee;

ExerciseFee;

MarginRate;

Fm

EntrustType;

///TxeleChargingTypeTypel 277

/// [548.2.23]
TXeleChargingTypeType
/] /35 T

/// £4i8.2.5]
TXeleMarketType
// /P&
char

I

onRspQryOptionCombPosition 75i%

TORE : BINASIHEEANE
ERELRI -

ChangingType;

Market;

Reserved[133];

void onRspQryoptionCombPosition (CXeleRspQryOptionCombPositionField *pRspField, CXeleRspInfo *pRspInfo, int
nRequestID, bool bIsLast);

280

e pRspField : BINEESHCEIING , HEHKCXeleRspQryOptionCombPositionField4l T :

struct CxeleRspQryoptionCombPositionField {

///REKS
TXeleUserIDType

AccountiD;

[/ T REFRIRFK S, 5N, R HERIIEL

///5 8 [8.2.14]

TXeleSecondaryorderType

// /A REE T

/// [#418.2.17]
TXeleStrategyCombType
///RERIES, B
TXeleMoneyType
///HEEE
TXelevolumeType

// /R
TXelevolumeType

// /R A RAIE S, B AEH

TXeleMoneyType
[/ /WA EHE
TXelevolumeType

[/ B5r G AN (RZ Ak,

TXeleSumLegsType
[/ /&Y R
CcxeleCombLegField
[/ /3G FiREY

/// [5#8.2.51]
TXeleMarketType

SecondaryOrderiD;

StgyCmbType;

Margin;

combvolume;

unCombVolume;

InitMargin;

InitCombvolume;

I 2D

sumLegs;

CombLeg[4];

Market;
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/1 /R R

TXelevolumeType unTdCombvolume;
/[ /A& Sk 4 H
TXelevolumeType unTdunCombvoTlume;
// /AR T strRi, HERMARIES
TXeleStrorderSysIDType StrorderSysiID;
// /P
char Reserved[85];
ks

HA Al REEH IR CXeleCombLegFieldgI T :

struct CXeleCombLegField {

// /B SRS
TXeleSecuritiesIDType LegSecuritiesID;
/// Bl 4175 18]
/// [+58.2.18]
TXeleLegSideType LegSide;

[/ /% SR
/// [54t8.2.15]

TXeleCoveredFlagType Coveredoruncovered;
[/ /&L
TXeleShortvolumeType Volume;

I

onRtnCapitalTransferDetails 7%
IgE | IR S (HAS)R/KIBHEHR
BRI

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

S8

* pRspField : M S(HAS)RKBAMHERR | BEEHa(RCXeleRtnCapTransferDetailsField #1F :

struct CXeleRtnCapTransferDetailsField {

///FEERS

TXeleUserIDType AccountID;
// /R &

TXeleMoneyType Fundamt;

///8E A, "1 A, 2" AT
/// [748.2.8]

TXeleTransferDirectionType Direction;

// [ HRAE R [H)

TXeleShortTimeType Time;
///HAETPGEAE & R ID (B & R )
TXeleTradeSystemIDType SystemiD;

/// 55— A REME S R ID(E & Y H)
TXeleTradeSystemIDType SystemID1;

// /A 4

TXeleMoneyType Available;
[/ /5 F i 8 S T A

TXeleSubClientIndexType SubCTlientIndex;

// /KBRS ID

/// [+$8.2.171
TXeleRecoveryFlagType RecoveryFlag;
// /25 IR

/// [+48.2.51

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

I3
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onRspQryOrderFlow J5i% ( EAXIS)

ThRE - ERAVKEIRR
EREURF

X7

void onRspQryorderFlow(CXeleRspQryorderFlowField *pRspField, CXeleRspInfo *pRspInfo,

e pRspField : ERKEIANZ , HE5HRkCXeleRspQryOrderFlowField /g :

struct CXeleRspQryorderFlowField {

///FEERS
TXeleUserIDType

// /K E R
TXeleFlowCountType
e liest
TXeleMarketType

// /T

char Reserved[63];

onRspOTU Fi%x
TheE © (BN ) IESEiE/fRBim AL
EREURR

void onRspOTU(CXeleRspSecuritiesLockField *pRspField, CXeleRspInfo *pRspInfo,

e pRspField : IESHE/EMNON , E4E#IRCXeleRspSecuritiesLockField A :

AccountID;

FlowCount;

Market;

struct CxXeleRspSecuritiesLockField {

// /GRS T intRAY
TXeleorderIDType
// /P A AR B g
TXeleOrderIDType
// /& LIRRIIESRARRY
TXeleSecuritiesIDType
[/ /R HE
TXelevolumeType
///BE /R
TXeleDirectionType
// /5T, TR
TXeleErrorIdType
[/ /& ST
TXeleSubClientIndexType
// /5 5o (R P E 30
TXeleBusinessuUnitType
// /GRS strkhl
TXeleStrorderSysIDType
///BEEREKS
TXeleUserIDType
VX eSS
TXeleMarketType
// /T
char

i

orderSysiID;

UserLocalID;

UnderlyingSecuritiesID;

orderqQty;

Side;

Errorid;

SubCTlientIndex;

Businessunit;

StrorderSysiD;

AccountID;

Market;

Reserved[64];

int nRequestID, bool bIsLast)

int nRequestID, bool bIsLast)
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onRtnOTUFR X
INRE : (HBW ) IESBE/ABiER
EREUEH

X7

void onRtnoTU(CXeleRtnSecuritiesLockField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

e pRspField : IESHIE/MAEMERR , E45#IKRCXeleRtnSecuritiesLockField /g :

struct CXeleRtnSecuritiesLockField {
// /AR w5

TXeleOrderIDType UserLocalID;

// /ARG T int KAy

TXeleOrderIDType ordersSysiD;

1/ /35 ik B

TXeleorderexchangeIDType orderexchangelD;
// /& LR IIE SRR

TXeleSecuritiesIDType UnderlyingSecuritiesID;
[/ /B

TXelevolumeType orderqQty;

// /€ / iR

TXeleDirectionType Side;

// /PR R I A

TXeleTimeType TransactTime;
[/ /T HARES

TXeleOrderStatusType orderstatus;

// /% P S SR A

TXeleSubCTlientIndexType SubCTlientIndex;
// /M55 5Tt (P E SO

TXeleBusinessunitType Businessunit;
[/ /GRS

TXeleUserIDType AccountID;

[/ /35 Ty

TXeleMarketType Market;

// /T

char Reserved[64];

onErrRtnOTU %%
IngeE : (BN ) ISR/ AR ER
EREURR

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

* pRspField : (HA ) IES8E/MRBFRERR , HE5HRCXeleRspQryOrderFlowField /g :

struct CxeleRspSecuritiesLockField {
// /G T int A

TXeleOrderIDType ordersSysiD;

///F AR AR B G S

TXeleorderIDType UserLocalID;
///EBIRRIIAE SRR

TXeleSecuritiesIDType UnderlyingSecuritiesID;

[/ /B F O R
TXelevolumeType orderqQty;
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///Bi5E /iRt
TXeleDirectionType
[/ /RS, TR
TXeleErrorIdType
// /7% S SR A
TXeleSubCTlientIndexType
// /55550 (e O
TXeleBusinessunitType
// /GRS strH
TXeleStrorderSysIDType
///BBE RS
TXeleUserIDType

VIV Ve
TXeleMarketType
// /P&

char

g

onRspOTTAHE (BARX%F)

IhEE : (HBN ) SRFABEHGBEIESIKFIRLL (Option Trading Transfer For Execution)(Z4RIIRANE A S2HF) HRER

7

REURF

Ry

void onRspOTT(CXeleRspOptionDisposalField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

* pRspField : REBIFHEASEIESMFML , HEERCXeleRspOptionDisposalFieldy :

Side;

Errorid;

SubClientIndex;

Businessunit;

StrorderSysiD;

AccountID;

Market;

Reserved[64];

struct CxeleRspOptionDisposalField {

// /G S int
TXeleorderIDType

// /WP A R G S
TXeleOrderIDType

// /G LR IIE AR
TXeleSecuritiesIDType
// /R
TXelevolumeType

// /A ERE G
TXeleExerciseMethodType
[/ /3T BT
TXeleTradeOwnerType
// /RS, THEREA
TXeleErrorIdType

[/ /M55 BTG, B E Bl g5

TXeleBusinessuUnitType
[/ T A
TXeleSubCTlientIndexType
// /GRS T str
TXeleStrorderSysIDType
[/ /RBEERS
TXeleUserIDType

[/ /35 Ty
TXeleMarketType

// /T

char

orderSysiID;

UserLocalID;

UnderlyingSecuritiesiD;

volume;

Method;

ownerType;

Errorid;

Businessunit;

SubClientIndex;

StrorderSysiID;

AccountID;

Market;

Reserved[64];
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onRtnOTT Fik (EAR3ZHF)

IhEE © (EBN ) SREFBEHEGEIESIKFERR (Option Trading Transfer For Execution)(Z4RIHRANE A SZHF) EUER

EREURR

void onRtnOTT(CXeleRtnOptionDisposalField *pRspField, CxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

pRspField: ( #tY ) SRFAIBHAEIESWKFERR | BE51a{ACXeleRtnOptionDisposalField/y

struct CxeleRtnOptionDisposalField {

// /WP A R R G
TXeleOrderIDType

// /GRS int B A
TXeleorderIDType

1/ /%25 ik g
TXeleOrderexchangeIDType
// /R
TXelevolumeType

// /5L EEE
TXeleExerciseMethodType
// /32 R 1]
TXeleTimeType

[/ /AT HRAS
TXeleOrdersStatusType

[/ /& ST
TXeleSubClientIndexType
// /5 5ot (R P E 30
TXeleBusinessunitType
///#BE RS
TXeleUserIDType
///2E 5 A
TXeleMarketType

// /P

char

onErrRtNOTTA % (BAXZ)

INEE . (IS REFIBERABEIESIKF$EIRERR (Option Trading Transfer For Execution)(ZEIhMRANE A S3F) HINER

EREURF -

void onErrrRtnOTT(CXeleRspOptionDisposalField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

pRspField : EIRA/KEIANE , EEEMARCXeleRspOptionDisposalFields :

UserLocallD;

ordersSysiID;

orderexchangelID;

volume;

Method;

TransactTime;

orderstatus;

SubClientIndex;

Businessunit;

AccountID;

Market;

Reserved[64];

struct CxeleRspOptionDisposalField {

// /G ELR S intK A
TXeleOrderIDType

// /P A AR B g
TXeleOrderIDType

// /& LRRHES Y
TXeleSecuritiesIDType
/// R
TXelevolumeType

// /3B
TXeleExerciseMethodType
[/ /TR 28
TXeleTradeOwnerType
[/ /RS, R

ordersSysiD;

UserLocalID;

UnderlyingSecuritiesID;

volume;

Method;

ownerType;
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TXeleErrorIdType Errorid;
[/ /o, R E SIS A

TXeleBusinessunitType Businessunit;

[/ /B PSR R

TXeleSubCTlientIndexType SubCTlientIndex;

///HEEIRER T strIhY

TXeleStrorderSysIDType StrordersSysiID;

/1 /GRS

TXeleUserIDType AccountID;

[/ /35 T

TXeleMarketType Market;

// /T

char Reserved[64];
i

onRspCancelOTTH% ( EBAZH)
IhRE : (HI) SREAEFEAEIESKFEERNGR (Option Trading Transfer For Execution)(SREINRANE A7) HIRER
EREURRZ

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

SH0:

e pRspField : EAMALL , HE5H3{ACXeleRspOrderActionFields :

struct CXeleRsporderActionField {
[/ /GRS int A

TXeleOrderIDType ordersSysiD;
///H P AR R G
TXeleOrderIDType UserLocalID;
[/ /BERAR  m
TXeleOrigSysIDType origsysiD;
// /T
char Reserved0[22];
// /R
TXeleErrorIdType Errorid;
[/ /B i S R
TXeleSubCTlientIndexType SubCTientIndex;
// /M5 5Tt (P e SO
TXeleBusinessuUnitType Businessunit;
// /T T R
TXeleTradeOwnerType ownerType;
// ARG 5 strkhY
TXeleStrorderSysIDType StrorderSysiD;
[/ BEEEKS
TXeleUserIDType AccountID;
// /25 A
TXeleMarketType Market;
/1 /285 Fr i 5 g
TXeleOrderexchangeIDType orderexchangelID;
// /S EAdCE R
TxeleExc hangeIDType ExchangeFrontID;
// /i
char Reservedl[11];
};

onErrRtnCancelOTTA % (EAXES)
IgE | SREBIFHRAEIEFKFHREEIRERR (Option Trading Transfer For Execution)(ZRIMRAEA3IF) HA{ER
BREURH


af://n2988
af://n2997

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

e pRspField : fE{EANIAL , E45¥IRCXeleRspOrderActionField/ :

struct CxeleRspoOrderActionField {

// /G A YRS intEA
TXeleOrderIDType

// /R AR AR g
TXeleOrderIDType

// /AR Y
TXeleOrigSysIDType
///TE

char

// /RS
TXeleErrorIdType

// /% P b T R
TXeleSubCTlientIndexType
// /M55 T (R P E SO
TXeleBusinessunitType
// /T TR R
TXeleTradeOwnerType

// /GRS strI il
TXeleStrorderSysIDType
[/ /B GE RS
TXeleUserIDType

L liest
TXeleMarketType

/1 /35 Bk 5.4 5
TXeleOorderexchangeIDType
///Z G EAdCEARMH)
TxeleExc hangeIDType
// /T

char

onRsplnsertOQO%i% (BAXIS)

orderSysiD;

UserLocalID;

OorigSysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountiD;

Market;

orderexchangelD;

ExchangeFrontID;

Reservedl[11];

ThaE : HISUBHRANEAL (Option Quote Order Entry)(HRIARAE A HIRER

EREURR -

void onRspInsert0Qo(CxeleRspBilateralorderinsertField *pRspField, CXeleRspInfo

bIsLast) ;

* pRspField : BARSUAIRINIAL , EL5HfkCXeleRspBilateralOrderinsertField 3 :

struct CxeleRspBilateralorderiInsertField {

// /G AR intEA
TXeleOrderIDType

// /P A AR B g
TXeleOrderIDType
/1 /&R
TXeleSecuritiesIDType
// /TR A A
TXeleTradeownerType
/// FAR At
TXelePriceType

// /AR
TXelePriceType

// /R

orderSysiD;

UserLocalID;

SecuritiesID;

ownerType;

BidPx;

offerpx;

*pRspInfo, int nRequestID, bool
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TXelevolumeType
// /R
TXelevolumeType
/1 FFEVhT &

/// [+1i8.2.14]
TXeleoffsetFlagType
// /TR E

/// [558.2.14]
TXeleOoffsetFlagType
[/ /RS, TR
TXeleErrorIdType
[/ /5o, R E SIS
TXeleBusinessuUnitType
// /5% P S S A
TXeleSubCTlientIndexType
// /GRS S strI
TXeleStrorderSysIDType
[/ /B GE RS
TXeleUserIDType
/] /35 iR Ty
TXeleMarketType
// /T

char

onRtninsert0QO%iE (EAXIS)

Bidvolume;

offervolume;

BideffectFlag;

offereffectFlag;

Errorid;

Businessunit;

SubClientIndex;

StrorderSysiD;

AccountiD;

Market;

Reserved[64];

TIgeE - HASRUAIRMNEHR (Option Quote Order Entry)(SRIMANEANSZHF) HIRER

BREURR

void onRtnInsertoQo(CxeleRtnBilateralorderField *pRspField, CXeleRspInfo *pRspInfo,

* pRspField : AUUHIRINENR

, HE5H{kCXeleRspQryOrderFlowField /g :

struct CxXeleRtnBilateralorderField {

// /P A gl B G
TXeleOrderIDType
///HEEIRES T int g
TXeleOrderIDType
///ZE 5 T 4 5
TXeleOrderexchangeIDType
// JIEFEAR S
TXeleSecuritiesIDType
[/ /AT A R
TXeleTradeOwnerType
/1] FARA
TXelePriceType
// /T4t
TXelePriceType
// /BT H
TXelevolumeType
// /R
TXelevolumeType
[/ FIFhR &
/// [74.8.2.14]
TXeleoffsetFlagType
VIVE S IR RIS
/// [#§t8.2.14]
TXeleoffsetFlagType
/// WS SEAT A R
cxelecancelledorderinfo
// /R ST BAE R
Cxele cancelledorderInfo

[/ /AT RS

UserLocalID;

OordersSysiD;

ordereExchangelID;

SecuritiesiD;

ownerType;

BidPx;

offerpx;

Bidvolume;

offervolume;

BideffectFlag;

offereffectFlag;

CancelledBidorder;

cancelledofferorder;

int nRequestID, bool bIsLast)


af://n3015

TXeleOrderStatusType
[/ /T A
TXeleSubCTlientIndexType
/7 /55T (7
TXeleBusinessunitType
ks £33
TXeleUserIDType

/1 /5 FEA
TXeleMarketType

// /i

char

onErrRtninsertOQO%i% (EBAXES)

orderstatus;

SubClientIndex;

Businessunit;

AccountID;

Market;

Reserved[64];

ThgeE - EARUAIRM #REHR (Option Quote Order Entry)(SRIMASE ANS2HF) HIt(ER

EREURF

void onErrRtnInsert0oQo(CXeleRspBilateralorderInsertField *pRspField, CxeleRspInfo

bIsLast)

e pRspField : BAINSUAIRINEIRENR , E45#3/KCXeleRspBilateralOrderinsertField /g :

struct CxeleRspBilateralorderInsertField {

// /A GGG S int A
TXeleOrderIDType
// /P A gl 2 g
TXeleOrderIDType
/1 /&R
TXeleSecuritiesIDType
// /T
TXeleTradeOwnerType
/[ FARAY
TXelePriceType
e
TXelePriceType
// /B EA
TXelevolumeType
/// iR R
TXelevolumeType
///FEFFAr &
/// [+48.2.14]
TXeleoffsetFlagType
YVESime s

/// [748.2.14]
Txel eoffsetFlagType
// /5 Rg S, TERAH
TXe1eErrorIdType
// /ST, BB Sk Sl
Txele BusinessuUnitType
/7] PUE R T A
TxeleSu bClientIndexType
/ARG R T strIkhy
TXeleStrorderSysIDType
[/ /BHEHKS
TXeleUserIDType
///2E 5 A
TXeleMarketType
// /T

char

ordersysiD;

UserLocallD;

SecuritiesID;

ownerType;

BidPx;

offerpx;

Bidvolume;

offervolume;

BideffectFlag;

offereffectFlag;

Errorid;

Businessunit;

SubClientIndex;

StrorderSysiID;

AccountID;

Market;

Reserved[64];

*pRspInfo,

int nRequestID, bool
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onRspCancelOQO %% ( BARNF)

TgE - HAACSUAHRANEERMMAL (Option Quote Order Entry)(SRIMANEG AN32H5) HIR(ER

EREUF

void onRspCanceloQ0 (CXeleRsporderActionField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

e pRspField : BARUAIRMNEIERNER , EZ5#IRCXeleRspOrderActionFields :

struct CxeleRsporderActionField {
// /GRS S i nt A
TXeleOrderIDType
// /TP A R g S
TXeleOrderIDType
[/ /AR S
TXeleOrigSysIDType
// /T
char
// /RS
TXeleErrorIdType
[/ /&P g R A
TXeleSubCTlientIndexType
// /55550 (g O
TXeleBusinessunitType
[/ /T ST 258

ordersSysiD;

UserLocalID;

origsysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

TXeleTradeOwnerType ownerType;

[/ /ARG S strkhY

TXeleStrorderSysIDType StrorderSysiID;

[/ /& BE RS

TXeleUserIDType AccountID;

[/ /35 R

TXeleMarketType Market;

[/ /G ik s

TXeleOrdereExchangeIDType orderexchangelID;

// /5T EAdCEARHEH)

TXeleExchangeIDType ExchangeFrontiD;

// /T

char Reservedl[11];
18

onErrRtnCancelOQO%i% (EHAXE; )

ThaE : EIUARAN RIS EIREHR (Option Quote Order Entry)(SRIRAE SRR M ER

REURR

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

280

e pRspField : BEMNZ , EE5¥IRCXeleRspOrderActionField/s :

struct CxeleRsporderActionField {
// /GG T int A
TXeleOrderIDType
// /P2 bR o g
TXeleorderIDType
[/ /AR S
TXeleOrigSysIDType
// /T

char

ordersSysiD;

UserLocalID;

origsysiD;

Reserved0[22];


af://n3033
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/18545

TXeleErrorIdType Errorid;
[/ /& SR
TXeleSubCTlientIndexType SubCTientIndex;
// /M5 5t (P E SO
TXeleBusinessunitType Businessunit;
// /3T R 2
TXeleTradeOwnerType ownerType;
// /G E LS strk iy
TXeleStrorderSysIDType StrorderSysiD;
[/ /B BE RS
TXeleUserIDType AccountID;
[/ /35 TR
TXeleMarketType Market;
/7 /3G ik B
TXeleOorderexchangeIDType orderexchangelID;
///Z G EAdCE A )
TXeleExchangeIDType ExchangeFrontID;
// /T
char Reservedl[11];
i
onRspOMR %% (BARX%F)

IheE : (MBI ) {RIESEAIAA (Option Margin Requirement)(EIARANE As21) BRI
EREURF

void onRspOMR(CXeleRspOptionMarginField *pRspField, CxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

e pRspField : {RIFSEBMLN , HLEHIRCXeleRspOptionMarginField/s :

struct CXeleRspOptionMarginField {
// /GRS int A

TXeleOrderIDType ordersSysiD;

// /P A g B G

TXeleOrderIDType UserLocalID;
///PRIEEK S

TXeleMarginAcctType MarginAcct;
// RGeS, AR

TXeleErrorIdType Errorid;

[/ /T, R E SIS
TXeleBusinessunitType Businessunit;
[/ /P BT A

TXeleSubClientIndexType SubClientIndex;
///HE GRS strIhY

TXeleStrorderSysIDType StrordersSysiID;
[/ /B EEK S

TXeleUserIDType AccountID;
///2E 5 A

TXeleMarketType Market;

// /T

char Reserved[64];

onRtnOMR Fi% (BRI )

Ihee: (HAI ) fRIESEIRAENR (Option Margin Requirement)(GRIMRANE As28) HiRUsE A
REURF

void onRtnOMR(CXeleRtnOptionMarginField *pRspField, CxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;


af://n3051
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* pRspField : {RIEEE AR , HEEHIRCXeleRtnOptionMarginField s :

struct CxeleRtnOptionMarginField {

// /P A R S

TXeleOrderIDType UserLocalID;

// /GRS int KA

TXeleOrderIDType ordersSysiD;
///RIEE K5

TXeleMarginAcctType MarginAcct;

/// BEE

TXelePriceType TotalMarginAmt;
// /TS

TXelePriceType AvailabeMarginAmt;
[/ /AT RS

TXeleOrderStatusType orderstatus;

[/ /P BT A

TXeleSubCTlientIndexType SubCTlientIndex;
/7 /55t (R P E 30

TXeleBusinessuUnitType Businessunit;
// /B EEK S

TXeleUserIDType AccountID;
///2E5 A

TXeleMarketType Market;

// /T

char Reserved[64];

Hfth
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APIZIEEE DR IEERETE
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APIZZFHEIRAMIBZZ F BRI
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10

11

12

13

14

15

16

17

18

19

20

21

22

23

24

25

26

DWORD
TXeleFairProtocolType Fair
TXeleMessagelDType
TXeleMessagelLenType
TXeleRequestIDType

TXeleSegNoType

TXeleSeqSeriesType

TXeleOrigSysIDType
TXeleOrderExchangelDType
TXeleOrderIDType
TXelePriceType

TXeleVolumeType

TXeleOrderTypeType

TXeleSecurities|IDType

TXeleMarketType

TXeleDirectionType

TXeleTimeConditionType

TXeleTimeType

TXeleOffsetFlagType

TXeleErrorIDType

TXeleErrorMsgType

TXeleOrderStatusType

TXeleMoneyType
TXeleUserIDType
TXeleUserPasswordType

TXeleAppIDType

unsigned int
unsigned char
unsigned char
unsigned short
int

unsigned int

unsigned char

unsigned int
FRFEE
unsigned int
double

unsigned int

char

TR

char

char

char

FREE

char

unsigned int

FRFEE

e Sl
DWORDW =R
i SRE
HERSHRE
HEIKEZRE
BRmSHRE
FHIS3E
MR
[F£28.2.3]
FiREA R SLE
RAFTREARSRE
RERSHEE
I8RE
IREASRAIZAY
[F588.2.4]
IESUABEEY
RXRFTERE
[£28.2.5]
RBFIEEE
[F588.2.7]
iNEIESEESiE
[F£28.2.9]
KA EISREY
FFEiREE
[E28.2.14]
HIRmSRE
ERERRE
REIRERE

[£28.2.11]

SRS FAFRAD R
SRR

2
LRmERIFAPPI DAL



27

28

29

30

31

32

33

34

35

36

37

38

39

40

41

42

43

44

45

46

47

48

49

50

51

52

53

54

55

56

57

58

59

60

TXeleAuthCodeType
TXeleParticipantIDTypes
TXelelPType
TXeleErrorld
TXeleErrorLenType
TXelelsLastType
TXeleDateType
TXeleShortTimeType
TXeleSessionIDType
TXeleTokenType
TXeleSendBuffType
TXeleLockedSecuritiesIDType
TXeleTransferFeeRateType
TXeleStampTaxRateType
TXeleAcctStatusType
TXeleFrozeMarginType
TXeleTotalFeeType
TXeleCurrGainLossType
TXeleTotalGainLossType
TXeleFrozenFeeType
TXeleUsedFeeType
TXeleAvailableFundType
TXeleTotalFundType
TXeleSellFund
TXeleBuyFund
TXeleAveragePriceType
TXeleTdBuyPositionType
TXeleTdSellPositionType
TXeleYdPositionType
TXeleTotalPositionType
TXeleTotalCostType
TXeleSecuritiesNameType
TXeleCPFlagType

TXeleExercisePriceType

TR
SFRIEE
IPZEREY
unsigned short
unsigned char
bool

SFRIEE
FRFEE

short int

unsigned short int

FREE
FRFEEE
double
double

char

double
double
double
double
double
double
double
double
double
double
double
unsigned long
unsigned long
unsigned long
unsigned long
double
FRTEE

char

double

$iRSEBYS R
LIRS R
RRAFEEE
FREA
Sl
BRERIKERE
ERIRGRE
RHEAsEEY
IERTIE)EEY
RNERSHE
ShER

RIXEIMX KR
BEUESUIGRE
RS R EREREE

RAFMIFEEERS

>|)|-
fi#

*{KFI ’lj(lwx
I/tR—EI{%lIEﬁ ( HXEDLI/ZF\—Dﬁé )

ISESSE £ Si

BREZIIM (NS ) 2588

SR

=

SEIFORE
MEFORE
BHFeRE
FFORARE
BYIRTREE
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RS R ERERER



61

62

63

64

65

66

67

68

69

70

71

72

73

74

75

76

77

78

79

80

81

82

83

84

85

86

87

88

89

TXeleUncoveredPositionType
TXelePreSettlePriceType
TXeleUnderlyPreClosePriceType
TXeleMarginUnitType
TXeleSetIDType
TXeleLimitPriceClassType
TXeleMaxLimitOrderVolumeType
TXeleMinLimitOrderVolumeType
TXeleMaxMarketOrderVolumeType
TXeleMinMarketOrderVolumeType
TXeleLowerPriceType
TXeleUpperPriceType
TXeleAvgPxType
TXeleTradeVolumeType
TXeleUpRatioType
TXeleExerciseDayType
TXeleSumLegsType

TXeleSecondaryOrderType

TXeleLegSideType

TXeleStrategyCombCodeType

TXeleStrategyCombType

TXeleCombOrderType

TXeleCoveredFlagType

TXeleCoveredFrozenPositionType
TXeleTrafficFeeType
TXeleYdPositionLeftType
TXeleUnTdFrozenCapType
TXeleUnTdFrozenPremiumType

TXeleYdPositionCostType

HiEsn
unsigned long
double
double
double
unsigned char
char

unsigned long
unsigned long
unsigned long
unsigned long
double
double
double
unsigned long
double
TR
unsigned char

FrFEA

char

FrHEA

unsigned char

char

char

unsigned long
double

long long
double
double

double

EimSeBYiER

LRIGYIARTF O (B ) 8

MBI SEE

TRASIESS RN

BUfRIEE (HI ) 28

e Sl

BREXIEPRHISEAISEEY

PRIMEARA T ERERE

PRITEAR/NT &

i RERA T RERE

EES =S

BRSHRINEE

BRIEHRINSEE

=

EaensieSic

N

TIEZE
BHHE
BERKSHRE
B EL£IT51E
[7£48.2.18]
RESEGRISSE
REREGRE
[848.2.17]
AEHRER
[848.2.16]
eSS
[£48.2.15]
BRURGERE
RAFTRERER
MERFOTRIREE

iR EERE

BRI EE

SENRAZEEY

IE_E At



91

92

93

94

95

96

97

98

99

100

101

102

103

104

105

107

108

109

110

111

112

113

114

115

116

TXeleSecuritiesSubTypeType
TXeleOptionsTypeType
TXelePositionType
TXeleClientlpType
TXeleClientMacType
TXeleReservedType
TXeleReserved1Type
TXeleReserved2Type
TXeleDepartmentIDType
TXeleTradeSystemIDType
TXeleUnTdPositionType
TXeleTradeOptionCodeType
TxeleBusinessUnitType

TXeleSubClientindexType

TxeleTradeOwnerType

TXelePartyldType

TXeleExchangelDType

TxeleFlowRebuildType

TXeleSecuritiesType

TXeleDayTradingType

TXeleOperwayType

TXeleTransferDirectionType

TXeleCurrencyType

TXeleMarketIDType

TXeleOrderMode

TR
FRIEE
unsigned long
FRTEE

FEE

i
3

FRIEE
SFRIEE
FRIEE
FRTEE
unsigned char
unsigned long
FRIEE
FRTEE

unsigned char

unsigned char

FREA

unsigned char

unsigned char

int

char

char

char

char

char

char

EiE S RYieE

BT TP
HpAERY

S deESit]

B i PR
EPEMACKE!
FRERREY

FRERREY

FuEszEEY

Bl EpRR
EERFTRIDER
eSS SHesSitl

HIU RIS EEY
EP SRR TTHAY
EFImERT I mRE
ITERRTE R

[888.2.21]

i

JEAWVES
RZRIEIDZE
TKEHIZEEY
[E28.2.12]
AHRE
[>£88.2.10]
EISEILEZE St
5 (r88.2.6]
HAEEILTRRE
[£28.2.8]
hfhEE
[Z£88.2.13]
HEZavEESEE
(848.2.19]
REtR A

[=F848.2.20]



117

118

119

120

121

122

123

124

125

126

127

128

129

130

131

132

133

134

135

136

137

138

139

140

141

142

143

144

145

146

147

148

TXeleEntrustTypeType

TXeleChargingTypeType

TXeleRemarkType
TXeleFundType
TXeleStockQuotaType
TXeleFlowCountType
TXeleRecoveryFlagType
TXelelnvestorIDType
TXeleTimelntervalType
TXeleTimeOutType
TXeleUniqueNumberType
TXelelsFundReversalType
TXeleReversalCounterType
TXeleReversalResultType
TXelelpAddrType
TXeleMacAddrType
TXeleHostNameType
TXeleCpuSerialType

TXeleHardDiskSerialType

TXeleCentralTradingErrorldType

TXeleCentralTradingErroridType

TXeleCommandNum
TXeleExchangelDIntType

TXeleFrozenPositionType

TXeleCoveredFrozenPositionType

TXeleQtyType

TXeleETFCreationRedemptionExtraFee
TXeleETFCreationRedemptionCommFeeRate

TXeleETFCreationRedemptionTransferFeeRate

TXeleActionSourceType
TXeleSystemFeaturesType

TXeleTendererIDType

char

char

long
unsigned int
char
FREA
int

int

int

char
FREA
char
FRFEE
FRTEE
FREA
SFREE
FRIEE

Unsigned int
Unsigned long
long

double
double
double
unsigned char
unsigned int

FREA

HiEBRER
3 aeSid]
[848.2.22]
LG PSS
[7848.2.23]
EERE
EPRFEaT RS SRE
FiREC AR A SREY

TKERESRE

FUKEMIRIRCSEE [F88.2.2]

1REHIDRE
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FHBATATiE)(S)
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IRERF O R
BrREERE
KEERT
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BERIR
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B3R
BiRA FHIRILEEER
BTSRRI
BB &E=Fa
[FairtliiS 28]
FHFIR FIREK

0x5f Fairtiii{ S

[FKEEIRSIIRICZEY] TXeleRecoveryFlagType

FHFIR FREX
0 EXER
1 FOKEIENR

REEB RSB TXeleMessagelDType

FHLFIR FIREX
101 EBERERBERID
103 EiEEERsESERID

[i%25BY] TXeleSeqSeriesType

FHFIR FIRAEN

1 SHETR

2 LKBEER

3 DHTR

4 =il

5 RBRIER
6 AR

[HREpSEBIKAY] TXeleOrderTypeType
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FHFIR FIREX

a8 XFFTRMRIREERINGFIR)

2 PRINGHR)

3 RITERMGFR)

y TN IZRD AR ASTRIARBIEH(RET)

5 N SRR AT (R

(3 IR BRI ATRIRBIHCAR)
7 IR BRI ATRIAREE RN (E3T)
'8’ PRI S EN SR A (AR EAY)

[BZZ PR ZRIERIATT3E] TXeleMarketType

FHFIR FIREN REMR

oK FaRE tege

Py R tea

3 RRHAL tas

o SREHAL )

qr RS Manager ( L) )

o SRR Manager ( &0 )

oy FREA RS I Manager, 158 ( RAFRIEARSEMEOER , HibEORER )

[EEHNHBY] TXeleOperwayType

FHFIR FREX
e APIHRER
o Hfth5 =R

323 R#BY] TXeleDirectionType

FHFIR FIRENX

2k =

i B

3 ETFERRS

Y ETFREE[E]

7' BT (N ERATHF )

'8! B (X E32PsTHy )
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[HBA£RAEFmZEE TXeleTransferDirectionType

FIREX
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[BE)S:{42BY] TXeleTimeConditionType
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[HREIRZS2EBY] TXeleOrderStatusType

FHFIR
o

qr

[FE2kEHI#BY] TXeleFlowRebuildType
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FIREX
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[(A&ERIRZEY] TXeleCombOrderType

FHITFIR FIAENY
1 HE
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[RAE4E S 2BY] TXeleStrategyCombType

FHFIR FIREX

1 INBHTHINERER

2 INERETDIN SRR

3 INEFTHINESRER

4 INRETH N SRR

5 Bz

6 RN LRE

7 INBERRIEEF CHRERFC

[&£975 38! TXeleLegSideType

FHFE FIREX
i I, RIS
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[TE1A1Xi32£8Y] TXeleMarketIDType

FHFE FIREX
v N4
2 eBRg
3 SRZAR
4 RBAR
5 RRREIR

[#REatEz B TXeleOrderMode
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[ITERFRE 258 TXeleTradeOwnerType
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FHFIR
1

101

102

103

104

105

[Z=$E%8!] TXeleEntrustTypeType

FHFIR

FIREX
PARBERE
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SRKIE
IR E ki
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U2ZE 5 X 2£BY] TXeleChargingTypeType

FHFIR
qr
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[HERZ2BY] TXeleSortType
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FHRFIR FREX
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2 HEE
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