=11y

APIiE 7"

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

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

REFTREFiHIER(Client Program)dViBREE R, AR BERTIRERZEFHIZZZAPI,

Xele-Trade-Securitiesi&?)

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

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

XeleSecuritiesTraderAPIR—NET C+HIZEE | BT ERMY REEFERHRZOARLINEEHIZZIN

ab
BEo

XeleSecuritiesTraderAPISZIFES : Linux,

KILEFAF RSB XeleSecuritiesTraderAPI-ARAE tgz@ % , M ¢

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

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

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

demo/example_stock/

config_file_process

demorrRIBES FRRIMEE 4

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

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

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

APHECOIFAR. pdf
MEBR changelog APINRAFHRIZ R
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{Eeiinse

HE RRAELT

HEF 3
D F I m

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

SCHRFOBEAE;

07/22/2021 2.0

APISZHiManager (&8 )\ EOIHAE
FriBmanagerEEFOHIEIRID

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

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

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

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

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

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

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

10/28/2022 3.1 3.1

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

11/24/2023 3.2 3.2 apiskEEXRFREN

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

7/12/2023 32 32 EHRERAEIEINRERRFR

12/12/2023 32 32  EIn@ERAED

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

12/3/2024 3.2 32 HEBoFHHEACKICREREO
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API f%
BE iR -

x B

=

12/25/2024 3.2 3.2
01/16/2025 3.2 3.2
01/20/2025 3.2 3.2
2/7/2025 3.2 3.2
02/07/2025 3.2 3.2
3/19/2024 3.2 3.2
4/1/2025 3.2 3.2
4/7/2025 3.2 3.2
12/5/2025 3.2 3.2
15/5/2025 3.2 3.2
17/6/2025 3.2 3.2

15 an = B s AN im R
0B

/177K

int XeleSecuritiesTraderApi:

WRAMELT

BINEESUFEERTESH
Az Z R K B
SHHERATcpDirecti i ASLHLERINEE
EHRZATHIRD
SZHHERUserLocal DZFERHEIER

D HEHF O EIRIEA]
IEINB RS MK EEEREN
BB IR TFERER X R

HEINAT AR S A EAIEIRIS55115

R EIRABLS
IFEEQFITEaTEINERF

R, BERIBRRIRREEAEAIEINEESY BFR

1 regXxXX(

CXeleRegxXXXField &inputField,

int nRequestID)

/17 /MapE

void XeleSecuritiesTradersSpi:

cXelexxxXField *pInputField,
cxeleRspInfo *pRspInfo,

int nRequestID,

bool bIsLast)

SRIBArE A RFERIEIBERLreqXXX , RILAONRSpXXXKdn
#RR/InRequestIDRJIEK , FEonRspXXXHALIEIBNAINRequestI DAYIEK.

iBREOS IR
EOBR : regXXX

e inputField : i

1 ONRSPXXX(

SRISEEEETT

* nRequestD : HFEFEEERIFR , SHRKE

. ZHEABAPIRregXXXE &R


af://n217
af://n218
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I RzE 1S £45% B8
EOFR : onRspXXX

* pRspField: MRS RIS EEENIAEET

¢ pRspinfo : RspinfoZRiREER 1, , 28ErrorDFIErrorMsgRIXIZRIERAPIRS

e nRequestID : MALERATID , ARICIERRSIFNMALRI Z [BIRIRT MK E

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

TR R

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

/// /8

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

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

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

o VRICIERRER
o INREEAMNER

et

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

e CreateTraderApi(): SREXRT FHRYAPIRSSRIEET
* RegisterSpi(): JEA A4t E B XeleSecuritiesTraderSpifI B A FEXI5AMIE
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af://n242
af://n251
af://n262
af://n263
af://n270

RN

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

DIRHREHCEBAT (FRREICES main.cpp”) -

/:’:

* api I ML R =25

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

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

*api SREUERAERUR 77 2

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

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

* 4,

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

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

auto* puserSpi = new DemoSpi();

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

PRINT_INFO("can not create API");

exit(0);
}

pUserApi->registerSpi(pUserSpi);

IngEERAA

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

FEE

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

API Be&E ¥
NN

Ee & 4 EEINIManagerURLAIQueryURL, ManagerURLFIQueryURLR/MDEEIES— , &
BSManagerURLFEFRRNBIImanagertBIEFIEE R SR , RIESQueryURLFREAREEES RS,
HRFERVIWETEN , FERESEIRHRERR AR REEERE, EEATRAapiftE 8
B EN Y FEREEARAES.2518 (81 ) Z2E. Bt , ESESIRIERENY , UREE
EREX PN SHEEHEERIFEE PN SEHAIE , S SUgRiE | BRIA
BEARZE , WENTFEREEENY.
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APl EEL

BiFManager ( B0 ) EHEES ( IXEEEROFIESHIRIEIIR )

A LABIE Bapi_config txtX {4 , BeEManagerfUitht ( URLECEIN ) REMIEXESE., #FITX
APIRIBEE (%

BBIAPIfapi_config. txtEL B B S =289

o MEEE
o ApiZHEE
s BREE

PILEECE

APIS {4 MLEECE
o 3.0XREISHEGEE
3.0RIEEPIOMEE |, FRK—A9ERtcpy/ABibiEOS

BN : tep://192.168.4.216:50002;tcp://192.168.4.216:50003;tcp://192.168.4.216:50004
=512 : tcp://192.168.4.216:50002
ApiFBSRIEEEEPORISEL , JLAECES managerS4L (£, TR
EEaNLA500028,E 62000 X NmASERE | ozt &AM RIS Okt
SERE :
ManagerURL=tcp://192.168.2.37:50003
o XRIEREHIREE
# XRMEEER ISR | AR IS tcp: /it in 1S

# IWWSHONT | (EREEROEIADERIMIL | WSHOVEAMIET |, (ERRCERYE. ik, imORgY
EE., EEBIVINTTM

#7351 : tcp://192.168.4.67:30000

#7352 : tcp://192.168.4.67:30000;tcp://192.168.4.68:30000
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# XFFEETREEMIL , FRRDR , SEEaERKUSKIERSES
# ApiBIEIE I S RINERTRES

# HEAYECE T ManagerURLAIQueryURLAIEIR T |, Apii&EfZmanagerpi I Z e AR BT ERIERZ
EEEIRHER

# EEEQFIERRT , REERIEZUrl , ManagerURLFITradeURLECE J9ZSRIAT

# MEREEE T ManagerURLFIQueryURLISIER T , ApiiEiEmanager il BB BT fRiERE
EEEYE

SERE :
QueryURL=

o NRHRERHEREEIhE
SRHREBEEIEEIE | ERR—AMEtcp:/itbik iR 1S
WESHRERETIRAMSHER TR RS | Bz, BEENTRG ,
=~ : tcp://10.128.123.209:30005

FE : FIANRREASE IR ERE I 9tcp://10.128.123.209:30005 , HFAMRE] , EEE i RET/
tcp://192.168.0.100:33333

LLEAT |, ¥ TradeURLEEA : TradeURL=tcp://192.168.0.100:33333 ; AR BIFMERRFEUT
ERDE],

SERE !
TradeURL=

EMLZECES , ManagerURLAIQueryURLESRINVRECERFRI— , ZikE 7 LA EEKE |, FTAIYE
BN, MNRESHFEAEEE , IRFEEMERAPIEINIIAME. BREERN T HEAPIFEINIE
AN MERZR | FNEEX IR,

ApiS¥iEiE

Apl Parameter

Eame
CounterVersion=22

o SREIAPISZHHEGIRSE

LRIAPISFFAEEIRA , BUASHF—IES (25RUATHRAE ) |, BERIERATS BB RIESERASIFIR
&, HDependentCounterVersion=18323F—HEE ( 2.5KLATRA )

LEBEHAPISHSRART | BHIA SR RHESA

BERERRA , EERFEN , Teea SN A EEERHESH T AR RHES RS
HEEFAREI—MRIES (3.0RLALRAE) 5, SHFEEEH92 ( DependentCounterVersion=2 )
SERE :

DependentCounterversion=2
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AR
Brpppppssssydy Apl Parameter

o ILHECE
ApiSXREEILDBHAERR |, LLBETIHRETR , FAEHITIEN
hl - =6FmApiStEAaREEsHI TR OB E
BANECE ( TR , TFEIER)
HeartBeatInterval=6
o ILBHERIAIEIREL
ApiSRHES DBHBRIHIEIREL , ILBHTFHFRFK , FAEHTIEN

B =3FTApISHEAERBE =R OBARICE (ApiBIIRARKEIEE LB , SEBEGSEBIE=IRARIK
FlApiEE ) |, BUAIETCPRTHE , FEEHERIREIR

BANECE - ( TTRIARBIR , THIER)



HeartBeatTimeOutCnt=3
OBNENRER | RO BETLE]
o ApifREEfEiEwarmAx
ApifRERHEEwWarmFtX , BUATF , KIASEET | SSIRBRERT e 4EH N

B EIEsfcN-£ HERSMRMSIREUEGEE S |, FEEMM-E LR, SIEmM-EEIEMEED , &
W ERsfcRE

T = 1REOANTT | =0k
orderwarm=1
* ApifRERZIEHEZ L
ApifR BREIREAEHEL , EECEILSERT , FEFHITIRIZIRE
=~
\=-1,- 1R THBZIRE
\=8 IFRTAPIHRERRIEEATHEE cpuiz L8 L | IRFBEIREAEFEEcpuzL9 L
BOAECE : (BUARSFZ)
CpuCore=-1,-1
o ApiERUHTRAEERSEIEMT RREIRIER
ApIBRRH T REREEKEM T RIERER | BUAREIL
I SHSEREMT RAVAPIAER
)
\=OFRRENAKA , =15=74TF
SoftRspRcv=0
o ApiERBEMHTRARESEIEMT RREIRIER
I SESE IR T RAIAPIARER
=~
\=0FTKH |, =1FRFTF, BOAFTFF
(BB B SHFECENAILIE
FpgaRspRcv=1
o ApiElRiEsocket 2HEEITIC
\=0FK/IEPEZEsocket , IZIER T |, cpusAAERS |, FIIEERIRIE
\=1FR~EEsocket , IZIEXT , cpu K , FEENRS
SERE :
socketBlockF1ag=0
o ApiREREREEPL (BRAXBRFN)

\=0FRTEE



\=1FRTEE
AR IERBRT | WWSHTHIEN  EBEKER  FEREREERC , NHTEN
BANECE - ( TTRIABIR , THIER)
IsjustConnectManager=0
* BRZEIREEHNR
PEIESER  E5—1NFHER , BT RRA LRkEE+TS
PcPrefix=
s EEHRRE

AR ERISEFTIHANES | ApishBASIGSEGVAISIGABRTIMES | BXFRY , ApiAQtIF(E
mEs

\=0FRTRARFE
\= 1 R EE
BAEE 1 | BRAPINEHREE
SERE
capturesignal=1
- BEEXRHERS
\=0FRTIFLER S
\= 1 RVEER S

ZEAEERR— M apisLBIBERFARIISTANISEIEE | apREMRIENRERONIERER , BOHRS
EONMEHERERE.

SRR REERIER— T apNSRESSITREREEARNASHMEFZ PR |, BORGEOTERINT
SRR e,

BizEOn TR,
EIABLEO | RRATHEELR S,
SERE !

Threadsafe=0



. WO

o H R R H R

#
#
&=
# A
&=
#
&=
#
#

DoH ok oH o H K H R

i
]

o ApiEfTIER

\=0RTEBEL , HZET , TR T |, ap RFRHESERERR | BIHRPINEESZRR
M

\=1FRTEMRERT , EZENT | apiaHARESRT | FEIIREAERSEETT
FONAPIEITESMERERIVT |, MIRRBRIATR | FRBEHITIEN
BT WBE)E  FEERADI
BANECE : ( TRIABIR , THIER)
ApiMode=1
o FHBETITED

EEFEMEFIENApIBE (IFARSEEERIMAE. MAEONEBELURMERNAPpIEE |, I6FHMM
HERBYLEWNAPIRE ) , EHHERNApiIHEARSIWApitEEE

\=0FR7"AFFHTED
\=1ZR7 IR TED
I SEEIAKT
TR L FARIAPI BERBAPINERE | BTN EE BRI IS
SuperLog=0
BANECE . ( TTRIARBIR , THIER)
SuperLog=0
o EEMERArtnTradedRdiFiErtnOrderiR>

ZEHFER |, BAERIMESRASHESE BSUNSELTXIRES , XNEEARSER]
rtnTradefRSZATAEHEIErtnOrderiiRSE , Apilm{EIEIrtnTradefR AT STEApimIaErtnOrderfRSGH THE
1%



\=0FRK7]
\=1RTFE
S EEIAKF]

IR SRS SXAPIRIMERETTERNG | FESHITMNREENSHIREXE , 2SHApiln
KEIFSERAIrtnOrderiiRSL , AIRERXIEFIERFT 50

ANECE : (TRAER , THIER)
CreateRtnorderByRtnTrade=0
o ApiIRZIERESHH
SHFFER |, apifIREIEDE , BRERRBREZEOMLENEHESERBIN - RAEES

ESHFTIERT , BAAreqinsertOrder, reqCancelOrderiZORILLFRSMZ . BIMECpuCoreSEHIE—
ML EFOIRAAEEIZ , XiFaeiRBapilafTE= R T

SHFFER , OrderWarm, ApiModel AR CpuCorefI5E— NS ETFH
S EREN

=l

\=0F KA , = 1R BIAKA

BARCE : ( TRHER , THRIEK )

RecvSendDetach=1

o (ERTcpDirectiliE

ENEESINERER ARG Esocketi@ifl

RecvSendDetachBCE 18T , SEAEXN
(EFRRNES XA TcpDirecthR s

BANEENZT , (NFEFEATcpDirectiARINE , AJACEZHHERAISIC-REFR

SolarfareTradeEthName=

EREE
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AR Login configurations #######H#HEE
HHHH R R R

# EREmPFEFRERSE. FEESSERAZFEELW, BRSFESEREFEE?). EilFEmgMiFsERESE
AppID=

MAKEEIRE, BREH, LZMRTEESTEREFER, THFMEHR
=0F R AT AEM

=1z%m R T SRR EM;

=2 RETHRoCKREM;

=S3FERE SRR AKEMS;

lowRebuildFlag=0

# BIEFARETFER
# BERESEFARRERHES, REFHIFES(ESHAGRERFENSEITE)
OperWay=1

# EXNE ST, B+ EHR (ESHEAEGCEEFENSHIZE), RtEFimE
PcPrefix=

# EkEid, BERTEZFIES{ER
BusinessCode=

# LEEHENTEETHEEEE =THzHEE I=Hz1EE
[utoRelLogin=0

# O EEEETRAEEAXEERS., TEOSHEERRSIEHR
# =0 F3gME, =1 :iEE. R0
AutoReloginRspSwitch=0

# E—IRZFnanagerin BB AN ETHEE —EE F % Enanager
# =0 F&—EHiEEmnanager, EE T Emanagerd¥hr FEE

# =1 & EETATEE T Enanager, EI|FhEF#E
LoopRepeatConnect=0

#EGHBEFFERITHFFZ2fETNmME
#apiZFmangerFIiE & FIEHEE T RiE MK A SN 28 1
# =0 FrRI<H

# =1 EF=ITHF

# BRiAH

#WEFESRE,. EREEEEL

openEncryption=0

#M{EE

#EH; SH#iT5E

#EH ISR E A IPAIIP, w5 AIPORT

#{7 fnSuperviseExtralnfo=11P=127.0.0.1;IPORT=50318
PEEEENENEAEES, IPAPORTE R EFHAIIPFIPORT
#IIP=127.0.0.1;IPORT=50318=% 5 IPORT=50318;1IP=127.0.0. 14T
#FEBE RS EAL286

B AR IR, EEREE

SuperviseExtralnfo=

#AE A TS, XeleSecuritiesTraderApi.h3kriefrE
#0025 ET . so A BV R A AT L0 F IR A S ILEC
#HES{ET SEFEBEE B R TRHEIHE, AT TR
#HESHEXEE, FUEARAE

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

#HFEE S S ,PcPrefix, APPID, SuperviseExtralnfoBg & Wty 4%
IEFEFHESHNFERERERE, HEETEERE, EEEEEEGERE
#FERLFERMTT , AL FF BT, BN AE

#HE SN ZFKE2SS, FEINFERSERINESET IR

# A oHFE IR, FEAERETEL

Al1Superviselnfo=

o RHEIRNIHBIRZIRS
SERE | BUANT , BRBEFES)
AppID=
o FKEMIRE (FImAKEN (HARE ) )
TUKEMIRS |, BIRER , EXAIRRIEEMERIZTFER , TRl




\=0FRTFAFH TIHKEN
\=1RTRREITESTKED;
\=2FR R R TR AKX ER;
\=3RTREMURSCRKE;
SERE .
FlowRebui1dFlag=0

* EFFARRFRECNE FE95E)
LERBPEESNREFRINES | IREHNLHEN
SERE :
Operway=1

o IFRiESRISEFEREENE FSOPEIES)
RERNRNEIFPESE  JURBEANTHEREXMEETR , PEIESHEERIL AR
SERE :
PcPrefix=zX_FPGA

o EVVERRES (RFENE , FLIHER)
RERBNEIFERER , JLIRENT , BFRERFTELE ERNEWBAEENEEREN
SERE :
BusinessCode=12345

* APIEHENEERE
APISSEINES BNEIERE
\=0FRapiFEMNEEFENEE
\=1FKnapiFEMESENEE
SERE :
AutoReLogin=0

* APIHHEEITHRREREHBXEREAX
BMEEEEEMATEXEIREERL  KEENEERILSEHEN
\=0 FiRMEl, =1iRE], BIAA0
SERE -
AutoRelLoginRspSwitch=0

e APIE—Ri&EHEmanager kKMrILl—EEHRERmanager
FERERmanagerfIRIERAWEOFTE—HESEKmManager
\=0 e—HiEEmanager , EEFHmanager3fbZ a4

\=1 &—EEHRHIEZEFEmanager , BRIFRERIHE



BAIAF90s
SEME :
LoopRepeatConnect=0

o REIANZER
apiERmangerfItESHIAHR R B RIENIMKFFIZBRE L
<l
\=0FRTKHA , =1RTFE ; BIAKA
INERD RS  (EFRRAEHRIA
openEncryption=0

o 2MER
{EF ; SifTHE
RIS EAMIPAIIP , Fliw[S/9IPORT
fFlaNSuperviseExtralnfo=I1P=127.0.0.1;IPORT=50318
BB HEsHF | (EFRTBHRIA
SuperviseExtraInfo=

o [RFBIE
ARARLIE, XeleSecuritiesTraderApi.h3k A E
1256 247 so AR AR BRI SRR A S ILET
ESETRFREYEE B R TR AERRE
HEEIER, BAMEAT
40 ApilncludePath=/home/xele/api/
ApiIncludePath=

o REBERER
W= EHESfF,PcPrefix, APPID, SuperviseExtralnfoFR BIUYARERN
B ERMESHEREER L ERR MR BB EIEaTEE
RASHFRI384F T ASHFHIUENFH/F BN =
EERASIFKE2SS , HRINEERESMAES RSB E[IE | FRRIBERA
INEBD RIS, (EFRRBHIA

AllSuperviseInfo=

TraderAPIBFIZERIE
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APIEER

HENESAPLEZManagenEEEEe |, Fi@idapi_config txtELBEHHHITEE ( BEIFEW : AP FLE
®).

_________________________________________________________________________________________________________________

1. APLERE B POERRIE &

ERFRIEEHI

« Manager ( &FErhi) ) i@idmanager ( &) )
A&iBE. SR

B, RBGESHENE |
APLEEEG , REEESH
By, BIOTSCERE
ESHEF ( Managers
. HEEES)

API

_ B OERER, IFFIE
REE, &8 - - it . : A
. Xele Trac:fi;éecuntles BB THEY

TOUREE, EELRE |

_________________________________________________________________________________________________________________

2. APTHBEERERIE G

API o Xele-Trade EUAPIERIERES , STIME
(1E8) aivkeE, TISE |
B APHEREAT,

APIBSEIRFOEREIESERN LR, FRREFFZHT | EREINE AR

APIZEFRE|Manager(BEEEHIL) , IRIBMA(SERIREININIESHEIE , APHRIBIESHblEEEXele-TradelE
&, APISIEGIEZNINGE | AIsCiXele-TradetE SRR, TALUKREEGOESEK. FREEES
EiFThae,
[EE)
1. ZEEA | ARRFREZRManagerg2dly , Bln]FefiManager RFFIER R AINER.

2.1%EEAT | BRIETAPIERESHTIRERRE , IRFBRERZEIIManagerBEH,
3. Xele-Trade-SecuritiestEARI AR S 21532 MAPIESE , ManagersziE8*32MAPIEE

PR RBEHEHRRIEE
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18-

as k
-7 A .
APHRE—IH8MAEIE. EA{L‘FIEIE

05 ERHEE | -6 mERSRE.
THa2webiFEB TR,

EAmfhEE 321, |EF2
APLIEER, —TAPIGR—TEHEE

BRITE & 3. ONRAN SRR AR HR AR,

BESIFZRER  APIRE—HE7 (0-6 ) TR, KBEFAIUIER-6FER— M TRER.
ODRERMHEE , 1-6DRERMMEE , 7hREwebHEBER

BB EEEPga , RIHBERMEpga ZRINMNMRIHRIE,

BFREGinitradedNRIRE3Z Fiw[1/930010 BEEZNESKHEE

BHBEAERTEIRR |, MEARSHFAFRIRE | BIGRAEHIE1s 50880

MREFEEZ/MEHBEERS , TLARSERIE , B Ry hEE | XHFRFLAER0
MR MBERIERE

(tips]
==FF{#MsoftOrder RE , REEARMR , FEERRITR , ABE=IT==
g3
ERinE
BRIE—HEIMIESES | IFRIRE. PRI

EFREENHN  BiIManagerBBROERIES (BIINEARIF ) . BiEESRXele-Trade-Securities
BE ( LRERGE ) | XFFERAG AP IR T HZ—A9EREOreqlogin,

o iF35 : EdManagerEBHRLEFRIES ( LRIRE, FRBRE)

AP| TCP R Manager
(BEALD)

Xele-Trade-
SecuritiesiFFFE S

EEEUED > (SOFT)

e =

TCP

TCP

S &R (FPGA)

IEBFEREE
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o EERs

1BITAPIRapi_config txtELE Y , BligE@IManager ( 1200 ) BEREIEES , APISILE]
onRsplLoginManagerfiyManager&gmi &
SFRzAYXele-Trade-SecuritiestE&S

Manager&xfg , BRES

 ZMESSEEURLBIIHER | HRIEIZURLIE

a) ERESEIEIEFROSOFNEINE  APIRKE onRspLoginBEEE RN E

b) AR ZEIEFCNFPGARINE , APIRIEE|onRspInitTraderfUiRRINAR 2 98 M2

(=]

E HUJ:QHXZK\ I;_‘Riﬂﬂmij:ﬂ'

onRspLoginManager,

i$Manager ( () ) i&E

EENEERISE | EREINE AT,

BidEERManagerf5& R Xele-Trade-SecuritiestEE , IEERINERE N FAPISIEI=/NEEER
onRspLogin, onRsplnitTrader

EEE

HESERSINEIREIEF/(SOFT) , BiEREaIRRZEIEF(FPGA),

o HAN : BEIRERIES (HI)
Xele-Trade-Securities
SRS
Eﬂ TCP
1% API * * EEEEESL (SOFT)
2 TCP | xmsEEL (FPGA)
E Bt ERREE
EZMFE
HEBROIEZEEES ( LBRE. RRBRE)
API Manager Soft FPGA
‘ ENTCPEERE ‘
- 5 5
i‘ BUTCPERIES ..
3 BuTCPRBES k

BidManager&aRESITFE

1. APIEREManagerE BT TCPIER

2. APIKEEE S

BK


af://n630

3. BFRiFKEManager2BMMN(ER , RS SESRMLL , IEIZIBASS , WREEEHORE
1EAXBR

4. APIIRIE E—SBRERRESIIE | SIESEIITCPIER
5. APIEIEIERRE K

6. APIEIEERIIR , WELIZIMR SR LU THEXEIaRIE
7. R

{E&SOFT, FPGAiREH
Xele-Trade-Securities3z 52 R A EIEEIREIERNSOFT)FIAE ZHUEFCNFPGA),

BFEEEFC (SOFT)  FEZRMHEXIRER. 84, ZLFEEAEE , FHINETCPEHREER ; 1Z5D
SINBEFRFEE(ERXeleSecuritiesTraderAPISESCIL,

RZEHEFO (FPGA) | EEZLIER, BELISEKIEREIRERE.

[i£=] YT Xele-Trade-SecuritiesRFBEFKIH , AP BEDILEREIEERLD , REERRS
HiEHD , RERNPOEEREING | Ao LA TIRBER AR I EHRERE.

BERER

Xele-Trade-Securities ERXRE, RRKRE. LREINEAIZENMNHEFZRER , RWAO-6TRER
BE—MNEPARETSREREIEE1MAPISLH , IRt =RERIT LU T RER., SREFAUTES

o BRFEEFRME  FHLUHTRIMEBLINEINRE ;

* EHERN MR RREEREERIBFEE

* RBHRERN MR RREGIZBFINEEE ;

o ERHIEREERZEIER MTURETFT , APHISEMEE

FRAFERAIERG (1FEIRGUES - “demo_main.cpp”)

/[ SCRVE B B SR B, 2 R S S E O R SR, YRR B B TR AT A B RO A DG R
void onRspLoginManager(CXeleRspUserLoginManagerField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
if(pRspInfo->Errorib == 0){
canFundTransfer = true;
PRINT_INFO("now can use manager interface");
} else{
PRINT_INFO("Togin manager error,ErrID[%d],ErrMsg[%s]",pRspInfo-
>ErroriD,pRspInfo->Errormsg);

}
Ig
J// R G EFNE, Y EEH OO, H2 R FHERERE & & W O] R, Rz B R ]
BEATHRAE

void onRspLogin(CXeleRspUserLoginField *pRspField, CXeleRspInfo *pRspInfo, int
nRequestID, bool bIsLast) override{
if(pRspInfo->Erroribd == 0){
canQuery = true;
maxUserLocalID = pRspField->MaxUserLocalID;
maxuserLocalID += 1;
PRINT_INFO("now can use query interface");
} else{
PRINT_INFO("login counter error,ErrID[%d],ErrMsg[%s]",pRspInfo-
>ErrorID,pRspInfo->ErrorMsg);
}
};
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[/ /EINAE Gy B N2, U BN Z R, AR CRHME S R DT 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 Tink error,ErrID[%d],ErrMsg[%s]",pRspInfo-
>ErroriD,pRspInfo->ErrorMsg) ;
}
};
// /maineg B v 8 5k
ret = puserApi-
>reqLogin("./api_config.txt",accountID.data(),password.data(),g_RequestID++);
if(ret){
PRINT_INFO("Togin error,ret [%d]",ret);
exit(0);

gi9

Z RG] LIRSS SN AEER RAIreqQryXXX&EifHEN , XIRAJonRspQryXXXIIRHES&I%E
HERSTHIVASISW

(=]

==IIRENEHRFESNMENGER , WEERASEEFRAIES MMM , ZFETLURE
MR FblsLastFREBE AtruekF IR NRE—MINR ; ==

[/ JUES RO A ) N
void onRspQryPosition(CXeleRspQryStockPositionField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
PRINT_INFO("Test reqQryPosition pass");
if(pRspInfo->ErroribD == 0){
//demo i F #5611 25 SRR T AR M RF 6
AccountPosition accountPosition{};
accountPosition.AvailablePosition = pRspField->AvailablePosition;
accountPositionMap.insert(std: :make_pair(pRspField-
>SecuritiesID,accountPosition));
//demo test:&EMIH)E — NMFEMNELEL
if(bIsLast){
usleep(200000) ;
CXeleReqQrySecuritiesField reqQrySecuritiesField{};
memset (&reqQrySecuritiesField,0,sizeof(CXeleReqQrySecuritiesField));
memcpy (reqQrySecuritiesField.SecuritiesID,pRspField-
>SecuritiesID,strlen(pRspField->SecuritiesID));

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

Xele-Api Xele-Trade

i H 1
i i 1
: ' ;
i

1

1

i

; HE—
: —_— . i
5T : reginseriOrder B EL RSeS| erorid=0

1 FELE « onRsplnsertOrder FEdtEaMESE | errorid!=0
TID_RSP_ORDER_INSERT E

EHTE : reginseriOrder ———— P

< e mE_"
<_TGW!}!§FE@ : onEnRtninsertOrder TOWALEES « RinRepor EHEEMNE , (BTGWIES ,
TID_ERR_ORDER_INSERT iE[ElonErrRtninsertOrder

. - -} ——— IEEFFIEE : RinReport HE=
T e ORoLR e — BHELRE , BRSBAIES
- iEElonErrRtninsertOrder

— . d—=EFES : RinReport HEm
T e = SonRtnOrder , BRI
o RS

TEEE : onRNOrder l—— iT&ERsRESE - RinReport
" TID_RTN_ORDER ~ | iTepEfspkss , SEiRElonRtnOrder

4 JTEEREE @ onRinTrade HiEElonRtnTrade
TID_RTN_TRADE
¢ TERE ; onRinorder e T2z , SEElonRNOrder
i —— HEiE[DlonRtn Trade

— TT8pE3z : onRinTrade _____ |
TID_RTN_TRADE

FRIER

==1pRIF , ITRERD BT R EEPMART , JeiREAJoNRNOrder ARFSE
SECURITY_PARAM_IS_RSP_RTNORDER_BY_RTNTRADE=#l , HEEH0 , WAL ; HEEN1 , N
Kk, BERMBSENAKIE. ==

LB, IRBAEEES ERA=MIZR

o RPAGTRICIHEA

1. AEWHIZR *E‘*%%%‘B%ﬁﬁ?ﬁ%mﬁ]}mon RspinsertOrderiR3 , ZRBIESRFANE
GEAYT , ﬁ%Ell?E

2. BRI ’*EFEHUEJ—H&ZSZ%“EFEH? B, EEERASREEIRERR
onErrRtninsertOrderig3Z;

3. HIRBITHANRZZAE | IREKERMHTINER | EERFEHSRIERBERR

onRtnOrderR ;
4. BIRBRINEARZE | REEEITHINR | EERFESRIEMIZERRONRtNTradefk
X ;

o iRPPBPSEH :
R EEMIFRIE S ERAUserLocalIDFIOrderSysID,

1. [#REiIEXK] reqinsertOrderiZASEIEIIRFER P :

UserLocal DEFRFECEEIRERS | [ixFRERFBIERT , LaILIHTHE , BFALIE
1558, BThRE
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2. [#REMA] onRspinsertOrderfEZSEHISEHAATFER
UserLocal DRIERRFIRELEFAFECEEIRRERS ;
OrderSysIDEREERAEMNARIRBRS | ZHRSBEAFHITREBENKIEZ— |
3. [iREENR] onRtnOrderizOSEPIEIIAFER P :
OrderSysIDEIEERREMIVIRRRS ;
OrderExchangelD 2R ZATERINIRERS ;
4. [AR[E#R] onRtnTradeiEASEAIEHIRTERH !
OrderSysIDRIEARAEMANRERS ;
OrderExchangel DERZFTEMINIRARS ;
ExeclDERZBATERNKI RS |
LEGIi5EAR :
REIEK : AP ARreqinsertOrdertdh |, HHE T HSAURERSHS UserLocaliD=0001 ;

IREANAR : fEonRspinsertOrderdiREIFAF HCRIREIRS UserLocallD=0001 , FERREEEESSE
ARG HRE %S OrderSysID=000009 , SNSRFAFFHITHIEERIE , OrderSysIDIE(HAIER TEBRILASHT
{aE , {BfEFUserLocal DFERIERRT ( S5 N oHERA ) | FESFHEERRETRE  BNEE5
.

RERBUCHS (FENRFICEE "demo_main.cpp”)

//demo test:lf)5 —MHFEA LIS
cXeleReqorderinsertField orderInsertField{};
memset (&orderinsertField,0,sizeof(CXeleReqorderInsertField));
orderInsertField.UserLocalID = maxUserLocalID++;
memcpy (orderInsertField.SecuritiesID,pRspField-
>SecuritiesID,strlen(pRspField->SecuritiesID));
orderinsertField.Direction = XELE_ORDER_SELL;
orderiInsertField.LimitPrice = pRspField->PreSettlePrice;
orderInsertField.volume = 1000;
orderiInsertField.orderType = XELE_LIMIT_PRICE_TYPE;
orderiInsertField.TimeCondition = XELE_TIMEINFORCE_TYPE_GFD;
orderInsertField.SecuritiesType = pRspField->SecuritiesType;
memcpy (orderInsertField.Businessunit, "demo test",9);
orderInsertField.Operway = API_OPERWAY;

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

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

[/ /RBE
void onRspInsertOorder(CXeleRspOrderInsertField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
// 2 ElonRspInsertorderil SR, FUNZKMA(E B O CRHE 8L, IE/ES A543
if(pRspInfo->Errorip == 0){
J/ARHAC T AT RS, J7 (AR 7 2 AT AL



orderManagerMap [pRspField->0rderSysID].OrderStatus = ODRSTAT_REPORTED;
} else{
/ /AR R AEEr rIDA ORI E B, R B 1 SRR A I S RHE & 1 RIS
/7 W R B 4 B R KU Rkl
//HEE TR EREE (CxeleRspInfo) WA IZ IR AT RIS DL A H AR A
PRINT_INFO("onRspInsertorder ErrMsg: %s",pRspInfo->ErrorMsg);
if(orderManagerMap.find(pRspField->0rderSysiD) != orderManagerMap.end()){
/B HBLR G, BRI ERRES
orderManagerMap[pRspField->0rderSysID].Orderstatus = ODRSTAT_ERROR;

}

[/WMERIFFE G, WEAMPFECES, MERMNESER
updateAccountInfo(pRspField->AccountID,pRspField->SecuritiesID,pRspField-
>Direction,pRspField->Volume,pRspField->LimitPrice);

canorder = false;

canQuery = false;

}
bE

[/ /AR [ R
void onErrRtnInsertorder(CxeleRsporderInsertField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
/72O RGBT, R AR R A BTG T s A, BT R
/7 W S R B 4 B R KU R
//HEE TR EREE (CXeleRspInfo) WA 1Z IS AR RIS DL A H AR A
PRINT_INFO("ErrRtnInserorder ErrMsg: %s",pRspInfo->ErrorMsg);
J /AL AT BRSO (A 7 N AT A B
orderManagerMap [pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;

[/MBEEIREE, MEAMPFCERE, MEARMMESER
updateAccountInfo(pRspField->AccountID, pRspField->SecuritiesID,pRspField-
>Direction,pRspField->Volume,pRspField->LimitPrice);

canorder = false;

canQuery = false;

Is

fEea


af://n714

Xele-Trade Xele-Trade

mE—
BIZER : regActionOrder —— P ETEEREEE , errorid=0
¢ TEEIE ronRspActionOrder | FBITEGNIEEE , errorid!=0
TID_RSP_ORDER_ACTION
fieaiES « regActionOrder ——P
«— . wmE_
- TGWIPEHEEE : onEmRinActionOrder TGWALSSHESR : RinReport BiTtEERIE , BTCWIEH ,
TID_ERR_ORDER_ACTION iEElonErrRtnActionOrder
N . — SRS« RinReject BE=
R SR Ao — BIEARE , BRSNS ,
- - iR[ElonErrRtnActionOrder
iTeEtk © onRinOrder —— §1%RETh : RinReport HEm
¢ TID_RTN_ORDER h2
#eppkLh |, iEElonRtnOrder

1 EERTR | HEBRREEES DR=MIAR.

o IBHERRYIRSZINAR :
1. AEPFIZR | B8 RARHSRIEREIINonRspCancelOrderfRY, HARBITEERFXIE
wER , 2FEiRid;
2. SRR RBEE R ZATRENESRERZFXIEE , EERASRIEEIRERR
onErrRtnCancelOrderig3Z;
3. HREINHAR S  FEREAENEHIRESEN , EERFASRIERERERoNRtNOrder
w3,
o {HEARRSEE .

BB FEAEPRIRSFERAUserLocallD, OrigSysID, OrderSysIDZ=MFERAENRBERS).
OrigUserLocallD, OrigOrderSysID. OrigStrOrderSysIDGZ=" NFERIHEERNRS , E82.5RUE
WA {6 F8)
1. [#E8EK] reqCancelOrderZASHBYEMATFERS
UserLocal DEFFBCEEIHSRRS
OrigSysIDIEE RAP RIS ( XIRonRsplnsertOrdersfyOrderSysID ) ;

OrigUserLocal DERNMFHENBAFARS . HIRFBIHREIRERIUserLocal DEREEIGRT , 25F
FPGAIBIE@IZ OrigUserLocal IDfE{E , ASZiFR4 @B EAOrigUserLocal IDHIER,

2. [#EmR] onRspCancelOrderE S #MNEIRFERF -
UserLocal DRIESRFREILEAFEH CEENRRRS
OrigSysIDEEARFATHEARE ( XIMonRspinsertOrderdifyOrderSysID ) ;
OrigUserLocal D2 F4EFRIGHRIERSRS ( XJiZonRsplnsertOrderdifyUserLocallD ) ;
OrderSysIDRIEERAEMNAHRNE SRS

3. [HERER]
onRtnOrder : ESHAIEHIRFERS
OrderSysID : ##EERIOrderSysIDRS
OrderExchangelD : RZZT4ERAYRIERRS ;



ZE{5ER -
1. 58—
ReaiEK - FAF7EERreqinsertOrderth |, 1H5 T HCHRES RS UserLocallD=0001 ;

IRERNIAY : #FonRsplnsertOrderdriR[EIFAF B CliRESRS UserLocallD=0001 , FEEIREIE
BEMNRZRESHEOrderSysID=000009 ;

Ak - AreqCancelOrderd |, IEE5 T B EEAYEIERSRS UserLocallD=0003 , LAREERAY
ZS4RE0rderSysID= 000009 ;

BIEANERL - FEonRspCancelOrderd | JR[E Y FAF E S BEAEE %S UserLocalID=0003 ;

BERGEMIIREBERSHRS OrderSysID=0004 ; XJMAYFHEIREAS RS OrigSysID=000009 ;
2. 7R (FREEBRFFERILUserLocal DZFERIBIE )

REaEK - FAFAMreqinsertOrderth , 5T B oHIRESmS UserLocallD=0001 ;

IRERNWAY : #FonRsplnsertOrdersriREIFAF B CliRESRS UserLocallD=0001 , FEEIREIE
BEMRNRZREfHEOrderSysID=000009 ;

HERIEK - AreqCancelOrderdh |, IS5 T HOEEAYRIERS RS UserLocallD=0003 , LARHIERRY
FAPAt4m S OrigUserLocallD=0001 , 7EOrigOrderSysID=0000 ; ( WAZ~ERRAFA TR
BRIRSHITHER ) ;

ERImAY : FEonRspCancelOrderdr , iR[E] Y FAF B CEEANRERS S UserLocallD=0003 ; fEEHR
SR AR R St 4mS OrderSysID=0004 ; X3 RAHEHR B4RSOrigSysID=000009 ,
OrigUserLocallD=0001 ;

HBERRHUCES (F MR demo_main.cpp”)

/AT ARG RIS, 75 B SRR AT AR
memset(&actionField,0,sizeof(CXeleReqorderActionField));
actionField.UserLocalID = maxUserLocalID++;
actionField.OrigSysID = pRspField->0OrderSysiD;
//fEFHuserLocal ID#H47 4l 1 7 3
//actionField.OorigSysib = 0;
//actionField.OriguUserLocalID = pRspField->UserLocalID
memcpy (actionField.BusinessuUnit, "Taction",8);
actionField.ownerType = XELE_OWNER_PERSONAL_TYPE;
actionField.Operway = API_OPERWAY;

PRINT_INFO("Test reqCancelorder");
pUserApi->reqCancelorder(actionField, g_RequestID++);
}
} else{
PRINT_INFO("onRspQryorder Error,Errmsg: %s",pRspInfo->ErrorMsg);
}
5

Yk COVE-S
void onRspCancelorder(CXeleRspOrderActionField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
/ /2 #lonRspCancelordery S, RIFZARH G R S RHE 6L, IEAEERAR
if(pRspInfo->ErroriD == 0){
J /AL T T AT R RRAS,  J7 (B A 7R EE I 34T A B
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_REPORTED;



/ /AR R RME 6 L Z i RS S, a8 iR (s B i idonRtnorderdz Mk B,
AT DLEEAT 25 b (1 4 6 R0 B 4 A5 B T 3
} else{
/ /AR RN R R AEEr rIDA ORI TS B, 2R I 1% SR I A i SR & B RIS A
/ /5 DL S R RURANAEAE T RE T4 RS B RS RIS A iR
J/HEE B R RRE R (CXeleRspInfo) HA 1Z I ¥ AR Y DL K HL A4 SR
PRINT_INFO("onRspCancelorder ErrMsg: %s",pRspInfo->ErrorMsg);
if(ordermanagerMap.find(pRspField->0OrdersysID) != orderManagerMap.end()){
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;
3

/R IR R, RIS BRI N, SRS SRR AT AR, A 75 20 A Hb 43 1Y) B
GRS B AT 5OR
}
i

// /AR el R
void onErrRtnCancelorder(CXeleRspOrderActionField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
/ /2O RIRAE BB, R ZRRE BTG RER A, BT 5
/ /5 DL S R AN AL, W] RE O 4 S B B RS RIS A R
//HEE B R ARG B (CXeleRspInfo) HHA IZ IR I R IS DL K H AR S
PRINT_INFO("onErrRtnCancelorder ErrMsg: %s",pRspInfo->ErrorMsg);
//ARME TN U ATRURRARAS, J7 (875 7 2 g 47 b 22
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;
/LSRR S, RS BRI S, BEARCERAE BOR R AR AR AR, A 75 B0 A b 447 11
TR BT E R
b

TradeAPIF &3l

THRHAMTE AL S example_stock{f3 , B 3ERIEBIR | (UERERE , f8sEFER, A
{RFER"demo_main.cpp”.

/ ¥*
*ZRdemolm] F /7 7R 1 AT A4 R e B B . Ao B i apd ISR S DL R TRT R R S o Ml 553 A R AT SR
*demot it 1 MHASCRHE & FRE = M 48 2 58 i 1 D fig
*PLERERAE A B WG api MR T UL, JCHR S BB a e, HEMP 468 AmERE
1T H AU 2 4
U RAE A AT SE 1], AT DL SR 51
&
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 accountibD(argv[1]);
std::string password(argv[2]);

init_g_param(Q);


af://n765

* apiRILE D N LL R =2

* 1, QAR EIR 2R, %24k K FHXeleSecuritiesTraderspi, SR RIE 4 (1) 18] 45 1
I

* 2. Vi createTradeApi®zl, Al —AMEREXT G, ZxF R KM LEHE & R B EIEER

3. M registerspifz, H[alHRBUCEXT GAL EGE SR I xT G

* api R ERUIR 1 77 X

* 1. M reqLoginiEl, AE XA, REMKP . T4 200 DL A HL4E 5 (1)1 3R g0 5
I8

* Hdh, WEE R DO apd AT — SR A L AL B, S dapi iR s 0 GRS RO E SR S
HiEMH &, XWFT X AET &S IHEEE GRS SERENR, FEEEA) -

* apiMgitZz. OBk E . socketZRAYERE. R A HbE. i 0 L&

% i'l

* 1) #IonRspLoginManagerd [, FfHBA R ER, R Sa0 A RS B O i #EER
fR

* 2) $ionRspLogingilalifl, JfE%A RSN, R LaTIHA CAHE & 12 AR

* 3) #zonRspInitTraderf b, Jf H AR FHEEE, R GHTHA XRHE G IR, BUERBUR

3 7':/

Pt

auto* puUserspi = new DemoSpi(Q);

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

PRINT_INFO("can not create API");

exit(0);

pUserApi->registerspi(pUserspi);

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

/ /At R demoy 145 3 M HTapi A LAPAT BB PRI M B S A, PRz FH IR AT DL B AE (] 1 pR £ b gk AT #4E
while (true){
if(pUserspi->canorder){
break;

}
sleep(l);

//MRKE & 4 0

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

memset (&qryClientAccountField, 0, sizeof(CXeleReqQryClientAccountField));
//EWZTE G S T4, TR

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

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

/ /HeAb 7 AT demo h FE e AE 56 8 tH R



/ /WA E R A E T AR 2N 7 ik demo i AR R e 2, AR L AUE FH A 5 =0
while (true){
sleep(l);
if(!pUserSpi->canFundTransfer) {
sleep(2);
break;
}
}
//TEFR Y, M release, iR DX 4
pUserApi->release();
delete pUsersSpi;
printf("exit success\n");

return 0;

EaRFHMEERP
1Bl

Xele-Trade-Securities3Z 53 &5t SAPILAEHARTERRS 5 &2X OBBR I R4 nERE | BIEAEERS OB
MNZIR,

o APIUHEREHARYIE :
BeEAPIRapi_config txtEe B34+ AIHeartBeatInterval TUH{TEE &,
RIEE BRI EIPFE TR OB E.

o WBEEBENRE

BLEAPIRYapi_config txtER B S {4fHeartBeat TimeOutCntIuH TELE, APIRBITECEBANREIARARILE]
BEEOBE , MFETCPITE , FEEHMEFIIREER,

o ik :
APl EonFrontQueryDisconnectedfR3ZAT , MYCFRMTHE , NIFFZEEFHREUR
CER] mORAFEERFH TR

CoreDump

HREFASEERRN , ZSESBI TEER FER— M coreX it ( 2— 1M RFHYE , BRINEERE
B) . Efgdbk&EHcoreXf , AJLUERH SEFER HBRICIBRESUGFI1TEL. AP ERulimit -c
BEGS , thaTLABulimit -c N ( NAZFERcoreX4EA/NEITE |, BA(1100K ) SEHTEEE , UNAHORT ,
FrEERcoreS4HLHl. ERFPNIREBIISGH , S K/IN\=AFapifREI/I8G , ZNAORT , Axmkcore
X,

FEapithiFA T SIGNALLMRREL |, iR E4MESIGSEGY, SIGABRT, SIGPIPESS , HHRSIGSEGV,
SIGABRT{SSRbERT , R4RkcoredumpXZft , FiskiitibacktracelE/R | SIGPIPESSNSHH RS,
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/KRS (HIRER )

HHREFmSEaERITYG , EMREDR | EFRERSRPERN AR EIREAR IR, =
PEETERIAHE , i€BFlowRebuildFlag [F888.2.12] . BRI TR B HEERIHE , 1EG
SHTHVKEN. BERETNERRFAKIERENRRZER , BN EEFEREREE , FE
RIFAE RETRIT B A AT RS SRR ERE R ETERI , B FIMEES s LastF
REBNtrueF i 2 SRS

/KENSTERK , EERBES—Rsp(onRspRebuildFinish), REFTAKEMIRS, FRESERKE
taHAIE) , APIAREIIRIEER, FUKEMRINEE AR TRER, SREEHTRKE R AR
B, TUKEREN , ERREENEEREESEENERAP

EFBRILERSATRKEDRT. #0 : getRebuildFlag, RENEEHEE [FH7.2.21])
55h  BREIEFEWEDRN , TR BEREIEERRE | RN ERREDRPISRINT
RecoveryFlag=FE S RINRRIE B REEER,

RiEsziFE T

HTFHERAPIRIEERIRN , FEAPIEITHIRMERFAIBEISERDE. EAISERDENIRMERST ,
BTRESINBNAPIHIRIESUE , (BEFASIHAPINESETSIRE, THEHIRMHEcentos7. 6lRATHIER
EEER :

{§FH cat /etc/redhat-release ERANRERFEA , W0 :

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

—

Cent0dS Linux release 7.6.1810 (Core)

FTFF/etc/grub2.confXfs , 40F :

PR ERERE | RSN TR

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

hugepages : ERZPEN TSRO EIVKAXNEAVEE. FAN 0, BIADE. RABAR
SHEBRNESLTTRARAE | SEA 2.

hugepagesz : ERZHENX T FHSEIT S EAIARERIA/N. AiEEH 2MB F1 1GB . BUAZE 2MB

°

default_hugepagesz : FERIZHE X T FHS50AT 5 BECHIATIERIBIA KN

BRSEXNARSEFTERBERERENFRABENH TR , AVEPFERE G AERRE
ZEEAERSERTERIZR | ECESThaT ¢
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BB ERRAITAEN.

Trader-APHEOZS%1508

APHELIRBESIZR
S ( LRBRE. RRRE ) iEaERAPIEOLEES | RAtEX. IEBSEREER.

PIE=2IERS

HIRAE S ({NS7is EXRHAIN ) EFRRYAPHEOIZRAYS « REGTEX. IESHIGERA. BISUEX

s
ERSIEPS
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ERSIEPS
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ERSEPS
ERSEPS
FERSVIEPS
ERSIEPS
ERSIEPS
ERSEPS
FERSEPS
ERSEPS
ERSIEPS
FERSVIEPS
ERSEPS
ERSEPS

uEss. EARGE
A

iEsF, HREE
F

iEsF, HIREE
3

iEss, At
F

#EO52E

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

CXeleTraderSpi::

CXeleTraderSpi

CXeleTraderSpi

CXeleTraderApi

CxeleTraderApi

CXeleTraderSpi

CXeleTraderSpi

createTraderApi
getVersion

join

release

registerSpi

reglLogin

reqlLoginEx

onRspLogin
onRsplLoginManager
onRsplnitTrader

reglLogout

onRspLogout
onRspLogoutManager
reqUpdatePwd
onRspUpdatePwd
onFrontQueryDisconnected
::onFrontTradeDisconnected

::onApiMsg

:: reqglnsertOrder

:: reglnsertBatchOrder

:: onRsplnsertOrder

::onErrRtninsertOrder
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iEsF, EARGt
3

B, HARREE
H

iEsF, ARGt
3

B, HARREE
3

iEsF, ARGt
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CXeleTraderApi

CXeleTraderSpi

CXeleTraderSpi

CXeleTraderSpi

CXeleTraderSpi

CXeleTraderApi::

CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderSpi::

CXeleTraderApi

CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderSpi::

CXeleTraderApi::

:: reqCancelOrder

:: onRspCancelOrder

::onErrRtnCancelOrder

::onRtnOrder

::onRtnTrade

reqQryOrder

onRspQryOrder

reqQryTrade

onRspQryTrade

reqQryRate

onRspQryRate

:: reginFund

onRspInFund

reqOutFund

onRspOutFund

reqQryCentralTradingFund

onRspQryCentralTradingFund

reqQrylnOutFundRecord
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CXeleTraderSpi::

CXeleTraderApi::
CXeleTraderSpi::

CXeleTraderSpi::

CXeleTraderApi:

CXeleTraderSpi::

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

CXeleTraderSpi::

onRspQrylnOutFundRecord

reqBTFundTransfer
onRspBTFundTransfer

onRtnBTFundTransfer

reqQryBTCapTransferRecord

onRspBTCapTransferRecord

reqQryBtFund
onRspQryBtFund
reqQryFund
onRspQryFund
reqQryPosition
onRspQryPosition
reqQrySecurities
onRspQrySecurities
reqQryRightsAndinterests
onRspQryRightsAndInterests
reqQrylnvestorinfo
onRspQrylnvestorinfo
getRebuildFlag
onRspRebuildFinish
reqlnsertCombOrder
onRsplnsertCombOrder
onErrRtninsertCombOrder
onRtnCombOrder
onRtnCombTrade
reqglnsertExercise

onRsplnsertExercise
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CXeleTraderSpi::

CXeleTraderApi:

CXeleTraderSpi::
CXeleTraderSpi::

CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderSpi::

CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderSpi::

CXeleTraderSpi::

onErrRtninsertExercise
reqCancelExercise
onRspCancelExercise
onErrRtnCancelExercise
onRtnExerciseOrder
reqlnsertExerciseComb
onRsplnsertExerciseComb
onErrRtninsertExerciseComb
reqCancelExerciseComb

onRspCancelExerciseComb

onErrRtnCancelExerciseComb

CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderSpi::

onRtnExerciseCombOrder
reqQryOptionPosition
onRspQryOptionPosition
reqQryOptionFund
onRspQryOptionFund
reqQryOptionSecurities

onRspQryOptionSecurities

reqQryOptionRate

onRspQryOptionRate

reqQryOptionCombPosition

onRspQryOptionCombPosition

CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderSpi::

onRtnCapitalTransferDetails

reqOTT

onRspOTT
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EO52E

CXeleTraderSpi::

CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderSpi::

CXeleTraderSpi::

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

CXeleTraderSpi::

CXeleTraderSpi::

CXeleTraderApi::
CXeleTraderSpi::

CXeleTraderSpi::

CXeleTraderApi::

createTraderApifsix

INREE : BUFRAPIRTSR

R :

onRtnOTT

onErrRtNOTT

reqCancelOTT

onRspCancelOTT

onErrRtnCancelOTT

reqinsertOQO
onRsplnsertOQO
onRtninsertOQO
onErrRtninsertOQO
reqCancelOQO

onRspCancelOQO

onErrRtnCancelOQO

reqOMR
onRspOMR

onRtnOMR

getSupervisionServerinfo

static XeleSecuritiesTraderApi *createTraderApi();

RENE : SiERIAPIRISRIgE
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getVersion 75i%
TH&E : SREVHRIAPIRERAER
EREURF -

static const char *getversion();

IREHE : APIHRAMERFRTE
setApiLogPath¥i%
IhgE : IREAPIHERER

ERERF -
static bool setApiLogPath(const char *logPath);

S8
e logPath : W% , HERRER , BEEXRR , BESIRIEREE
IRENE : trueRIREMY |, false RN ERARNFE | REEKMW

RBE  ERNRESIRERM , EARARRE" /logs” ; EXNEIEXLARNRE , £ BEA—XAY , ZiRE
ESSIEEYS

setApiSuperLoghix
g REEAFEFARSHIE
BRI

static void setApiSuperLog(int superLog);

S8
e superlog : Wik , OFTRKIFNFHFIED , AE0FRTFFSIFITED
RENE :

1B : BAPISLHIERS | \BRRRR |, AR ORI EE XA MITED. ZRERFATRES
#ConfigParamepfiSuperlLog ; HIREBFE , BLESEPAISuperLogZol , ERNREHIREXA | F
BES55HISuperLogdsy,

UER] ==ltEOrESeBEO |, FIFraAPIEAl, ==
joinFik
INEE | HEFEO%ESRIET

BREURT
int join(Q);

REWE : 0, AkID ; EAth{E : Errno
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release 5%
I0gE : MRIZEONSRA S, ABFERAEONSAT, ARIZREM R EON S

void release();

REHE : 7

registerSpifgik

TH&E : IEAREEXISR. iEAfXeleSecuritiesTraderSpifdF2&4EE , AP MBS SFRZEIHEEN.
EREURT -

void registerSpi(XeleSecuritiesTraderSpi *pspi);

RENE : T
reqLogin f5i%
IIRE : AFERIEK
EREURT -

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

280

e configPath : Wi , ApiERE X FRTEHBLE

e accountld : @ik , BEIKF

e password : ¥k , IKFZHRS

* node: HAMEE X fFapi_config. txtPBILFREBEE , MIMASHENEE , BNME , Eiles
H, KPR

e market : EAMELE{Hapi_config txthBIFEREBRE , WIKASHEE , BNAE , B
WIE , FBEHEE, 1'=E%, 2'=F%

* nRequestID : A]i% , iEKRID , F4EF , B, ARK OIS

RENE . OFRRIER , EESRE |

588 : BIAPIBCE S fFapi_config.txt , BEEFM/E , SEFRSEERFERINEILEES  BFRRA
FAF&F0ERS |, (£MreqloginERINMEERSR. BIIERENRoNRspLogin, onRspLoginManager,
onRsplnitTradersREVBXIE .,

reqLoginEx ik
IIgE : BERBER (MEREEXY | BEED)
EREURT -

int reqLoginEx(const ConfigParam* param, int nRequestID)

S8

e param : BEBESH
e nRequestID : i53KID , FIF4EP , B8 , AKX DRI
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REfE : 0FRRIER , BfERE

7R ==ZIEOREAENEEX IR RE LR  WERBEREONMEBRENY | BIRES,
ConfigParamE{FEUEIR W XeleSecutitiesTraderApi. 34 , $HITEENMERIFER , WNEREHEREH
ERAR | AT TIRERIE, ==

reqUpdatePwd %ix
IhRE : BRREFNAEK
BREURF

int reqUpdatePwd(CXeleReqUserPasswordupdateField &inputField, int nRequestID) ;

S0
e inputField : (SNSRI, ( ZRIAER : MFFETRIL)  HEEK
CXeleReqUserPasswordUpdateFielddnF :

struct CXeleReqUserPasswordUpdateField {
[/ /R
TXeleUserIDType AccountID;
[/ /¥
TXeleUserpPasswordType NewPassword;
/// A
TXeleUserpPasswordType oldpPassword;
// /P

TXeleReservedlType Reserved;

* nRequestID : i5KID,
R[ENE : 0FRALh , EfESE |

WA - MAPRINERESS | EHreqUpdatePWdiERIERAFZERS , BJLATEoNRspUpdatePwdikEY
BXRER.

(=] 2 FESHHERESRIER , SPRXZERHAFECERE  SFERNEEREIE
PR BTN

reqLogout J5i%
Ihge : EHIEK

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

S5

e accountld : ¥ , BEMF
e nRequestID : B]i% , 1H3KID

RENE . OFRALD , HERE ;
R . BEFKIERIESR | EfreqlogoutiBkEHIES , ATLATEoNRspLogoutIREVBXEE.
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commonFunc 5%

TogE

in

BAEO
R :

t commonFunc(

const char* configPath,

const char* command,
const char* commandStruct,

ch
in
in

ar market='1",
t node = 0,
t nRequstID=0);

configPath : w4l , ApificE S FrE Tt

command : &5 , BEECONIIEES

commandStruct : #i% , XININEESAIEEIR

market: BJi% , 17 , AR LR, "1'=L3 , 2'=8%

node : Bk , T

nRequestID : A& , IEKID , AFP4HP , BiY , kXX E

REHE : 0FR7Aklh , EfERF

1A

. HEEHENAIIZE |, AcommonFuncBREOXNMAITHEES |

REEXER. s

(E

B ZaFEN RS ERIES | BRLEOAFEER,

fE5# command5ScommandStructi i x xR :

command ( F&FHE) commandStruct ( Zfa{F38Y )
Accountlnit CXeleRegAccountlnitField
struct CxeleRegAccountInitField {
///ik, FEEKP

TXeleUserIDType AccountiID;

[/ ik, [AE 5 P

TXeleUserPasswordType Password;

[/ /G R (BN A0

TXeleMarketType Market;

///%ik, iS5 (HEr A fAAccountInit)

TXeleCommandNum CommandNum;

///EFRTT R CAFEES, N

TXeleOperwayType Ooperway;

///MEEip (AREHET, WIHEAD

TXeleTradeIPType QueryURL;

[/ /T

char Reserved[66]; };

ATLAFEonRspCommonFunc

588
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SPIS#EO

onFrontManagerQueryConnect}5ix

INgE :

api SR ETEF O tcpIERIEE

ZEIERPFSRIapiBE S EEPOTMN 7 tephIER | TR TERRNRE (1ZXEAE
ZREFXD)

I[ERER FAREROLEN |,

SRESHEBRHGIN  ERERELHE | IRREAZIBXERIBA , SRIAMEAEHIESHE) |
FEHPHIERE , JLUBTIZEEAN T HESplapiRERR , SEETHIERE

REURH :

void onFrontManagerQueryConnect(){}

RENE : T

onFrontQueryConnectfi%

INgE :

apiSXRMEEEItcpEIEMINENE

ZEERBXETap B S RMES TN T ERcphERE |, TR L TERIRYAE (iZ32E
FHRERFRLD)

EEBRTEREROLER ,

BRESEBREGIN , EREKEHE  RRKAZMEXRERNLN , HEIFMETEHIEE)
FEERAEER , afLABHZERAAN TR ZRIapiFEER |, SEETHEERR

BREURR :

void onFrontQueryConnect(){}

RENE : T

onFrontTradeConnect}ix

INgE :

api5XRHEERFBtcpiEmINENE

ZElEZRBAAIap BEEXRMER T TR BcphUiEs: | I TRAILATERIRYRE (1ZXE
REZRPXRLD)

EEBRTERROLERE , HRESERRNGIN , EREREHE | IRRKAZIEXERIT
RL , BEPEMNERREHIIEE) |

FTEGREFETE , oJLUBSZEEAH T HEIHelapiREER , SERTHERR

BREUTI

void onFrontTradeConnect (){}

RENE : T
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onRspLoginManagerZi%

D12
RpAT

| RHEEERNE, SFEEEPOERONA , BRRAFERMESEIZROYTAN , WEIZER

HATERE

REUEH :

void onRspLoginManager(CXeleRspUserLoginManagerField *pRspField, CXeleRspInfo

*pRspInfo, int nRequestID, bool bIsLast)

® pRspField : BRMNE , HEEMIKCXeleRspUserLoginManagerFielddlT :

struct CXeleRspUserLoginManagerField {

/1755 A
TXeleDateType
///EF R[]
TXeleShortTimeType
/1 BEWRP
TXeleUserIDType

// /A
TXeleSessionIDType
/1 /R
TXeleTokenType
///E=FETT

/// L7 48.2.6]
TXeleOperwayType
///MEEEE L
TXeleCounteruRL

[/ /% F SR R

TXeleSubClientIndexType

// /LK (A

TXeleHeartBeatInterval

// /O kAR i B T

TXeleHeartBeatTimeout

// /%8 e WP 2 EL R ity 1 (PN BB D

TXeleInternetType
[/ /T

char

onRspLogin /5%

12
AT

TradingDay;

LoginTime;

AccountID;

Sessionld;

Token;

Operway;

counterurl;

SubClientIndex;

HeartBeatInterval;

HeartBeatTimeout;

IsInternetConnect;

Reserved[69];};

 XRMEEERNE SREEEPOEOTA  BERAFERMESEIROTAN , WEhzEIR

HATERE

EREUFR :

void onRspLogin(CXeleRspUserLoginField *pRspField,CXeleRspInfo *pRspInfo, int

nRequestID, bool bIsLast) ;

S8

pRspField : HERNE , &

ZEKIRCXeleRspUserLoginFielddN T :
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struct CXeleRspUserLoginField {

/17135 H
TXeleDateType TradingbDay;
// /& I [A]
TXeleShortTimeType LoginTime;
// /7 A B KR S5
TXeleOrderIDType MaxUserLocallD;
[/ /B
TXeleUserIDType AccountID;
[/ /e ERY
TXeleSessionIDType SessionId;
// /%5
TXeleTokenType Token;
[/ i S A
TXeTleSubClientIndexType SubClientIndex;
///35p
TXeleTradeIPType TradeDestIp;
/11553
TXeleTradePortType TradeDestPort;
[/ /3G EER bR E, 0: B/, 1A
TXeleTradeFlagType TradeFlag;
///ZEFT7

/// [748.2.6]
TXeleOperwayType Operway;

/1 /35 R
/// L7ii8.2.5]

TXeleMarketType Market;
///IREGEE, 0" R ETE 1 R E

TXeleTradeType TradeType;
// /LB [a]
TXeleHeartBeatInterval HeartBeatInterval;
// /B R[]
TXeleHeartBeatTimeout HeartBeatTimeout;
// /& B B R R AT D
TXeleInternetType IsInternetConnect;
// /T
char Reserved[97];;

s

onRsplnitTraderfix

IHEE | RINAZ S HEERAIE, HIENZEIRAT , fRcXRHEAIR. BiEEO B
EREURR :

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

S8

e pRspField : FAFRINAZZ5EEE , HEEHIKCXeleRsplInitTraderFieldddT :
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struct CXeleRspInitTraderField {

[/ /S
TXeleUserIDType AccountID;
// THE
char Reserved[113];
bE
onRspUpdatePwd J5i%

ThRE : BEREHNE

BREUEF :

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

S5

e pRspField : FAPIEXZERBNE , HEEHIRCXeleRspUserPasswordUpdateFieldg0T :

struct CxeleRspUserPasswordupdateField {

s = I
TXeleUserIDType AccountID;
[/ /R
TXeleUserPasswordType NewPassword;
// /G
TXeleUserPasswordType oldpPassword;
// /T
TXeleReservedlType Reserved;

5

onRspLogoutManagerfi%
Thge: XRIEEDPOEHNE

EREUI

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

S8

e pRspField : FAFIRHMNZ , HEEHIRCXeleRspUserLogoutManagerFieldZl T :


af://n1460
af://n1469

struct CXeleRspUserLogoutManagerField {
/17135 H
TXeleDateType Tradingbay;
// /& ]
TXeleShortTimeType LogoutTime;
s = I
TXeleUserIDType AccountID;
/ /=AY
TXeleSessionIDType Sessionid;
[/ /T
TXeleReservedlType Reserved;

onRspLogout 5i%
TORE : BHRE

REURH :

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

S50

e pRspField : BFIEHNZ , H45M{KCXeleRspUserLogoutFieldl T :

struct CXeleRspUserLogoutField {

/1135 A

TXeleDateType TradingDay;
// /& Kl E]

TXeleShortTimeType LogoutTime;
/[ /A g K AR

TXeleOrderIDType MaxUserLocalID;
[/ EER

TXeleUserIDType AccountID;
/ /=AY

TXeleSessionIDType SessionId;
// /T

TXeleReservedlType Reserved;

onFrontManagerQueryDisconnectedfix

IRE . AEFIRSEERPORSHEDBEEENN  Z5ERERA. ZERMAFREAZEFENR
EEHIEK , ERRRETHNE. LM EERE  EARENREEHIBEK , @NTAEETHS
X, BEFER , BAUBREREXEO.

EREURH :

void onFrontManagerQueryDisconnected (int nReason) ;


af://n1478
af://n1487

S8
e nReason : f&iRf5

RENE : T

18R : HapifIEEPORtcpiEEInER | WENEHIER | Lifapiaiti® , FefnElapiFtEEHT
RZMEANEE. WRWEEPOERZOTRERER , LA TEE,

onFrontQueryDisconnected Fix

TORE : SEFIRSRSIREIREEERITR | Z0EHER. ZERMAFRGAERENRREEHE
X, BEHRAKETENE. B EERN , EAREMARELHIEKR , 8 tAKEEHIEK , BEHH
B, BATEREREXEN.

EREURR
void onFrontQueryDisconnected(int nReason) ;

240
¢ nReason : iR
REHE : &
RE . BEFiRSEeERNBEEEWT | 23 EREAR,
onFrontTradeDisconnected /5i%
TRE : apiStEERZHEIEINE
RS

void onFrontTradeDisconnected(int nReason)

280
e nReason : {EiRG
RENE : T

WA | BEFIRSIRS IR ZEEEEFRY |, 125 E50AR. JWENZERE |, FrHanEEkET
R, BIERTHEE, WFEIRE , &% 0nFrontQueryDisconnected{h BTk

onRspCommonFunchix
Ihee | EBAREONZ | BREOMS$SEpRspField->CommandNum , ££8&pRspinfo->ErrorID,

EREERZ:

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

S8

e pRspField : BAEOMNE , HEEHIRCXeleRspCommonFuncFieldd T :


af://n1497
af://n1507
af://n1517

struct CXeleRspCommonFuncField {

// /T
TXeleCommandNum CommandNum;
// /T
char Reserved[108];
};
onApiMsg A%

Thge : IHRFTEDENE, ZEO SERMEAPIREHIENERED , SEEXIoglRfF |, RIREMREFE
H.

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

S5

o retiFMRIEETIHRER (-1, BHREEITE ; 0, IEEERIIED)
e strFormat: AJZSS#

RENE : T
ZEAOFRR , =BT , #F5demo

///api N ST B RN
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);
}

iEss, HARNER

APIZ&EO

reqinsertOrder 5%
ThRE : HIREAIEK
RS

int reqInsertorder (CXeleReqOrderInsertField &inputField, int nRequestID);

S8


af://n1526
af://n1539
af://n1540
af://n1541

e inputField : #RERIEKI, , HEEHI{RCXeleReqOrderinsertFielddF :

struct CxeleReqorderInsertField {

[/ /it P AR RS
TXeleOrderIDType
[/ /i, EFARAY
TXeleSecuritiesIDType
[/ /i, SESETT ]
/// [##8.2.7]
TXeleDirectionType
/// ik, PR JREAIE)
/// [5#4i8.2.14]
TXeleoffsetFlagType
[/ ik, R
TXelePriceType
// /i, R
TXeTlevolumeType
/703, B SR
/// [5418.2.4]
TXeleOrderTypeType
/7703, A RORER (IR ZEH0x30)
/// [5418.2.9]
TXeleTimeConditionType
// /i, AL
/// [74.8.2.10]
TXeleSecuritiesType
// /i, 2 AR CHBUERD
TXeleCoveredFlagType
// /T
char
// /7T, g5 ot (P E S0
TXeleBusinessUnitType
///ZEETT R
TXeleOperwayType

UserLocalID;

SecuritiesID;

Direction;

cmboffsetFlag;

LimitPrice;

volume;

OorderType;

TimeCondition;

SecuritiesType;

Coveredoruncovered;

Reserved2[2];

Businessunit;

Operway;

[/ /ST, BUAECE RIHE H0M W, AW
// /IR OG5 B g R, T 1 e R R AR 12 B

TXeleExchangeIDType
///WEAEH

unsigned char

[/ /B=FLTT AY T B, W0 75 v SR

char
// /T
TXeleErrorIdType

e nRequestID : iEXKID,

RENE : OFR=ALh , EfERE |

ExchangeFrontiID;

ReservedNum;

OperwayEx[3];

Errorid;

BRE . MAPRIHERIES  HFEEENRE |, (FMAreqinsertOrder , BILUHTIRBERATIE, TitiR
BRAEFBEINE , #<iRE—onRsplinsertOrder[BiE ; RFEIRZZFAXIZ , NIESIRE]
onErrRtninsertOrder[@lR ; FEMIRE



reqinsertBatchOrderZi%
Thee : HEERE

int reqInsertBatchorder(CxeleRegqBatchorderInsertField &inputField, int
nRequestiD);

280

e inputField : #tE3REP1ENK , HEEHIACXeleReqBatchOrderinsertField?lT :

struct CcxeleReqBatchorderInsertField {

// /AR R
[F#18.2.25]
TXeleBatchType BatchType;
// /A EIR (R R ORI R 2R A, S SR BN R R AR AR, SRR SR R R I R G 1E )
TXelevolumeType MaxorderQty;
// /AR G R AR 2R A HDD
TXeTlevolumeType DecreaseqQty;

[/ ZEARTRRAGHE, BrZIEFRANEE (ZIEFREHEHERD
/77910 ARRARZ USRI G (ReqorderInsertField) FItH A&

TXeTlevolumeType Batchorderqty;

///HER R PR A AR R B g S (R E AR RS AR 2R AR )
TXeleOrderIDType UserLocalID;

// JEZR AR (55 S 4R SR e SR 2R B4 )

TXeleSecuritiesIDType SecuritiesID;

// /3T 1) (A5 R AR SR s R S 2R A )

TXeleDirectionType Direction;

/7 /BRA A (55 S A S AN 34 el s B 2R AU A D)

TXelePriceType LimitPrice;

// /IR EE R (RE R R BRI R R 2 B )

TXeTlevolumeType Volume;

[/ /RN SR A (B B R SR A R PR SRR )

TXeleOrderTypeType orderType;

// /M55 BT CH e O (G a i S A g SR S R D

TXeleBusinessunitType Businessunit;

[/ /BTG (BIEAERITTHA M) HeBatchMuiTtMax i K2 EE A 2 %80E, S RE 8100
CXeleReqorderInsertField ReqOrderInsertField[BatchMuiltMax];
/IR ER A, WRSRTRAE, LRES, BONEIHS , TRk EHiuserLocal IDF B
TXelevolumeType Splitordervolume;

// /T

char Reserved[13];

18

e nRequestID : {FXKID
RENE : 0Fk7mpkE) , HtERS ;

WEPRSHEE RS , FERSMIRE , FFaILERreqinsertBatchOrderd Tt SIREIRIE , it
EREENXE , #RRE—onRspinsertOrder[EliR ; MNRKRBIRZZBANGZE , MIEZIR[E]
onErrRtninsertOrder[ali ; FEIRE


af://n1555

reqCancelOrder 5i%
ThRE : BEIEK
RS

int reqCancelorder (CxXeleReqorderActionField &inputField, int nRequestID);

280

e inputField : ERIENKIE , H45HI{RCXeleReqOrderActionFielddlF :

struct CxeleReqorderActionField {
/// ik, F P Ak g5
TXeleOrderIDType UserLocalID;
///TTiE, W RGR T
///1E R0, ffiforiguserLocal IDf . ; FEONS, ffiHOrigSysIDiE4T %

TXeleOrigSysIDType Oorigsysip;
// /i, B R P AR AR g S
TXeleOrderIDType origUserLocallD;
[/ /T
char Reservedl[20];
///miE, B, (A S0
TXeleBusinessuUnitType Businessunit;

[/ /I, AT R R
/// (5 4i8.2.21]

TXeleTradeOwnerType ownerType;
VVE S VIE-

/// [5418.2.6]
TXeleOperwayType operway;
/// T, ZHRTEIdCEREH)
TXeleExchangeIDType ExchangeFrontID;
[/ /A R R B, W SR v SR
char OperwayEx[3];
///TiE, HiRgms, fEEAH
TXeleErrorIdType Errorid;

};

e nRequestID : i&EKID
REHE : 0FkAkY] , HHERS ;

EEPEREERS  RERRSPIRE , AP LERAreqCancelOrderi#H THIEIRIE , TICERH/EIX
= |, IZEREBEIRBEE/EEHRonRspCancelOrder, EHRIBIIRZANIE , FXSIRE
onErrRtnCancelOrderEIR{EE., FIEE

reqQryOrder 75i%
ThRE © IRB|EIANEK
EREUSI

int reqQryorder(CXeleReqQryorderField &inputField, int nRequestiD)


af://n1569
af://n1583

S50

e inputField : IREEEANEK , HEMIKCXeleReqQryOrderField/3 :

struct CXeleReqQryorderField {
/777, BEEMRBRTIntRE, ANORRFKEMEN, ARMIMPEIT . G LIFIN [E] 51 # 0 AL

TXeleOrderIDType ordersysiD;

/// ik, EHARE YE R, S 0UA R AR = A
TXeleSecuritiesIDType SecuritiesiD;

// /0, ARG S, A N0RSKEE W, A LRI A &AL
TXe1e0rderIDType UserLocallD;

///" %, JFiaRE R HHMMSSmmm (N 20 P2 Ab) 3 LA i
TXe]eShortT1meType TimeStart;

J//TTk, SEREE A% HHMMSSmmm(H R ER) JE A
TXeleShortTimeType TimeEnd;

///VTE, A DUE R E A, BRIAE—%HR
TXeTlevolumeType StartNum;

J//0TE, BIRS AR EAE, [ ARSGSHERIE S Ik E
TXelevolumeType Num;

/// ik, A
[718.2.24]
TXeleSortType SortType;
// /T RS GoFE XTS-3.1.1149-1104dd4_7.9 Z JRARA)
///BINA0, EmEAi
[/ /X HHR RS
///RB s BWIER. Ok
///QryorderStatus=QRYSTAT_REPORTING | QRYSTAT_REPORTED;
/// [54#8.2.26]

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

15

e nRequestID : {&KID
REWE : 0Fmpth , EfERE
WEE : BAPEREERAE | BPERreqQryOrderi#HTIRBEEIAIERK , AJLATEonRspQryOrderiRE
BARRPEFEXER.
(=]
[EiFE]

1. 405 OrderSysID&MAERL , RLAOrderSysIDAFRMENR |, MEAMFMRER
2. 9NER OrderSysID &4FesiiUserLocal DEAFBRL . REAUserLocal DARMER , MEMEHEHARE

2
3. 405 OrderSysID#[ UserLocal DERFERY , MIETLARSecurities| DAIRS[EISR4EA S EIR

[DTREIA]

FEEBAPI— R AL B EURICREEINS , BENESAP IS TRER , SEA LREERT
DERSSHERTHTERESE. JISHERKR |, (TEENESEEER , @iEEREEtEERE
B (N , ETREIEEAT 100000 , HEEEREEREZEMs—IR )



reqQryTrade i
ThRE : AR EIENEK

BREUTI

int regqQryTrade(CXeleReqQryTradeField &inputField, int nRequestID)

280

e inputField : FAZEIANENK , HEEMIIRCXeleReqQryTradeFielddF :

struct CxeleReqQryTradeField {
/// Wk, HERBEITIntEE, NNORREHEW, AHIREIS . G LM E %R E L

TXeleOrderIDType ordersysiD;

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

TXeleSecuritiesIDType SecuritiesiD;

///A1ik, TRAERFE A% HHMMSSmmm (I S RbmEAb) SEREE W, B iUE A R
TXeleShortTimeType TimeStart;

// /T, SR E A& HHMMSSmmm (B 3 #b b)) JE I, oG Ul A v AR Al
TXeleShortTimeType TimeEnd;

///WiE, HPARtRkEgm s, A NORSEHEN, & L9MN R &4 T
TXeleOrderIDType UserLocalID;

///TTE, A DUE WG EAE, BIANE—KHR

TXeTlevolumeType StartNum;

/1R, BRI ERSEAE, fHRESHERIE H UE

TXelevolumeType Num;

/// ik, A

TXeleSortType SortType;

// /T

char Reserved[115];

¢ nRequestID : {&EXKID
REHE : 0FRAkt) , BftESE .

BB MEPEFRERERAE , AP EAreqQryTrade TR EIAIEHK , ATLAfEONRspQryTradefiZz
HFERFEEBXEE.
EE]
EaH]
1. 9NER OrderSysID&HBER , RLAOrderSysIDA&ZMAER |, NEMEEARERL
2. 905R OrderSysID 4 FciUserLocal DEZAERL , RLEAUserLocal DAZKMER , MIEMEEARE
5
3. 4N5R OrderSysID#F0 UserLocalIDERFRL , MIATLARZ Securities| DAIRYBISRA4BX S EIA
[ TREIA]
JoERAPI =R EILSFEFEURICREEITSZ , BRNESAPI IS S TE R , SEia LRNEET
DERGSEHERTHTEE. JSHVERAR , (TERNESEERER  EiEEaEREtERERE
B ({540 , ETEIEEATF 100008 |, EEi8EREEZESMs—IR )


af://n1608

reqBTFundTransfer}5ix
Ige | BEESESEKIEK
EREURF -

int regBTFundTransfer (CxeleRegBTCapTransferManagerField &inputField, int
nRequestID)

240
e inputField : Manager tESIEIREEKIEK , HEEHIRCXeleReqBTCapTransferManagerField4[l
:

struct CXeleReqBTCapTransferManagerField {
// /AT, LAY

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

///TE, MR, PR ART
/// U5 #8.2.13]

TXeleCurrencyType currency;

[/ /Wi, IR &

TXeTleMoneyType Fundamt;

/// %3k, FAEFML s ERMESWEARSHES; "2 IRKHESEE ERES
TXeleDirectionType Direction;

// /T

char Reserved[63];

e nRequestID : {&XKID
REWE : 0Fk7mpkE) , HtERS ;

R MEPEFERRSAE , AFEAreqBTFundTransferdHTEESIEIELIIRIEK , BTLIFE
onRspBTFundTransfer[EiRHFEEEXEE.

reqQryBTFundTransferRecord5i%
IhgE | BlEaREREKICREIRIEK
BRI

int reqQryBTFundTransferRecord (CXeleReqQryBTCapTransferManagerField
&inputField, int nRequestID);

S8

e inputField : BIEERESEIKRICREITEK , HEMRCXeleReqQryBTCapTransferFieldgdl T :


af://n1633
af://n1647

struct CXeleReqQryBTCapTransferManagerField {

// /B AT

TXeleOrgIDType orgiD;

[/ /KT

TXeleUserIDType AccountID;

// /T

char Reserved[63];

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

78 : MAPERESRSE , B EAreqBTCapTransferRecordHTHEES A S RIKICREIANS
3K , AJLAfEonRspBTCapTransferRecordEiRHEEIEXEE.

reqinFundfix
gE | EPRZRSPAIEHEATER
ERERI -

int reqInFund (CXeleReqCapTransferField &inputField, int nRequestID)

S5

e inputField : EFRFESEAXRHESEKE, , HEH{ACXeleReqCapTransferFieldgdITF :

struct CXeleReqCapTransferField {
[/, HUARARS (% 7 ANED

TXeleOrgIDType orgiD;

[/ /%%, FEkKS

TXeleUserIDType AccountID;
///HE, MR CEPAED

TXeleCurrencyType currency;
///T, R HE R P AED

TXeTleRtnDateType RtnDate;
[/ /b, HREs . TR A

TXeTleMoneyType Fundamt;
///E, &/ CREPAED

TXeTleRemarkType RemarkMsg;
[/, RPUT —IRERE SR (P AN
TXeleCalloneceFlag callonce;
[/ /53 (P ANIED

TXeTleBranchNoType BranchNo;
[/ /& AR (B PRI

TXeleUserIDType CustiD;
J//RN/ R 0 %4, 1 refsHiE
TXeleTransferType TransferType;
// /T

char Reserved[43];


af://n1661

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

iHEA | BAEPERESRAE | AFTLUMERreqInFund#TEFRZESENIRHESTBEKIEE , 7]
LAfEonRspInFundBiRFEERXER.

reqOutFundjfix
IheE . RMEERERHEPRZIEK
ERERT -

int reqoutFund (CXeleReqCapTransferField &inputField, int nRequestID)

S50

e inputField : ¥RHEEERSRAHESRZIENKE , HEHACXeleReqCapTransferField)s :

struct CXeleReqCapTransferField {
/77T, FUARES & AN

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

[/ /T, TR CRPANED
/// L7#8.2.13]

TXeleCurrencyType currency;

///RIEHE (&P AE

TXeleRtnDateType RtnDate;

[/ /b, HREs . TR A

TXeTleMoneyType Fundamt;

[/ /T, &E (B PAED

TXeTleRemarkType RemarkMsg;

/1) APAT—IREFTHE GRS (B ANED

TXeleCalloneceFlag callonce;

/753 (R P AR

TXeTleBranchNoType BranchNo;

[/ /BB CR AR

TXeleUserIDType CustiD;

// /T

TXeleReservedlType Reserved[44];
5

e nRequestID : {&KID
REHE : 0F A . BftESRE ;

WBE - BAPERESERSE , AP LMERAreqOutFundi# T RHES R ST HEFI ZiERIEE
AJLAfEonRspOutFundERFEFHEXER.


af://n1675

reqQrylnOutFundRecord J5i%
gE | EPRZRSRIEHEEIREEIRER

BREUFI

int regQryInoutFundRecord (CXeleReqQryCapTransferRecordrField &inputField, int
nRequestID)

S8

e inputField : EPRZRESIRIRHECIREEIRIERE , BEHEIK
CXeleReqgQryCapTransferRecordField s :

struct CXeleReqQryCapTransferrRecordrield {
// /HURIARHS (QFTTH AN )

TXeleOrgIDType orgiD;

///EEK S

TXeleUserIDType AccountiID;

// /T

TXeleReservedlType Reserved;
bE

e nRequestID : {FXKID
RENE : 0F k), HitERE ;

LR MEPBFEESRAE , FAF#EAreqQryinOutFundRecord#{TEF RSB SR RHES IR
EAEK , AJLAfEonRspQryinOutFundRecordBHRFEFBIEXIER.

SPIZEHEO
onRsplnsertOrderfsix
ThRE @ IREBRANE
EREURT -

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

S8
* pRspField: IREANZ , HEEH{RCXeleRspOrderinsertFielddF :

struct CxeleRsporderInsertField {
///AE GRS int s

TXeleOrderIDType OordersSysiD;
// /AR R g

TXeleOrderIDType UserLocalID;
// JUEZF AR

TXeleSecuritiesIDType SecuritiesiD;

// /KT


af://n1689
af://n1703
af://n1704

/// [##8.2.7]
TXeleDirectionType
[/ /IR (BEEAED

/// [+48.2.14]
TXeleoffsetFlagType
/7 /IR %
TXelePriceType
[/ /R
TXelevolumeType
[/ /R

/// [748.2.4]
TXeleOrderTypeType
[/ /RO

/// [5418.2.9]
TXeleTimeConditionType
/1 /25 A

/// [##8.2.5]
TXeleMarketType

Direction;

cmboffsetFlag;

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

///BIRERRL 0" dARFUE R "1 PR

TXelePreorderFlag

[/ /RS, E R
TXeleErrorIdType

VIVL - Inbiiks e SRl
TXeTleSubClientIndexType
// /S50 (A E XD
TXeTleBusinessUnitType
[/ /TE G E YT strIs il
TXeleStrordersysIDType
///HBEE S
TXeleUserIDType

/7 /35 Al 8.9 5 CF AR
TXeleOrderexchangeIDType
// /G AT ETdCEAE D
TXeTleExchangeIDType

// /& bndE CHBUER)D
TXeleCoveredFlagType

// /T8

char

onErrRtninsertOrder F5i%
INEE  IRERNEIREHR
BREUEF :

void onErrRtnInsertorder (CXeleRspOrderiInsertField

PreorderFlag;

Errorid;

SubClientIndex;

Businessunit;

StrorderSysiD;

AccountID;

orderexchangelD;

ExchangeFrontID;

Coveredoruncovered;

Reserved[12];

*pRspInfo, int nRequestID, bool bIsLast);

S8

e pRspField : REBFERENR , HiS

IR CXeleRspOrderinsertFieldg0T :

*pRspField, CxeleRspInfo


af://n1713

struct CxeleRsporderInsertField {

[/ /TE G E LT int A
TXeleOrderIDType

// /P A AR B g
TXeleOrderIDType

// JUEFE AR,

TXeleSecuritiesIDType

///F3ETi 1A
/// [57#8.2.7]
TXeleDirectionType
[/ /IR (BEAED
/// [58.2.14]
TXeleoffsetFlagType
[/ /IR %
TXelePriceType
[/ /R
TXelevolumeType
[/ /RS

/// [518.2.4]
TXeleOrderTypeType
// /A B

/// [548.2.9]

TXeleTimeConditionType

// /35 s

/// [5418.2.5]
TXeleMarketType
// /T
char
// /RS, R AL
TXeleErrorIdType
// /% i T

TXeTleSubClientIndexType

// /M558 (R R 30D

TXeleBusinessuUnitType

[/ /SR T strRR

TXeleStrorderSysIDType

[/ /BRFRERS
TXeleUserIDType
/] /58 5y BT b

TXeleOrderexchangeIDType
// /ST Ed CE AR D

TXeTleExchangeIDType
// /T

char

onRspCancelOrder 55i%
ThRE : FERNE
BRI

OordersysiID;

UserLocallD;

SecuritiesiD;

Direction;

cmboffsetFlag;

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

Reservedl;

Errorid;

SubClientIndex;

Businessunit;

StrorderSysiD;

AccountID;

ordereExchangelD;

ExchangeFrontID;

Reserved[13];


af://n1722

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

280

e pRspField : #ENZ , HEZEMRCXeleRspOrderActionFieldgIT :

struct CxeleRsporderActionField {

[/ /PSR S int A

TXeleOrderIDType ordersysiD;
// /R AR Y

TXeleOrderIDType UserLocalID;
[/ /AR BT

TXeleOrigSysIDType OorigSysiD;

[/ /WA R P AR AR S (BE 6 2. 5BA K 2. 5P ERRA A SCRFZ T B

TXeleOrderIDType

origUserLocallD;

[/ /R G S strR R (B G 2. SLA 2. SLA EMUA A SCRFZF )

TXeleStrorderSysIDType

origstrordersysiD;

///FURERRE "0 AR 1T T e

TXelePreorderFlag PreorderFlag;
// /T

char ReservedO[7];
// /RS

TXeleErrorIdType Errorid;

[/ /B S N

TXeTleSubClientIndexType SubClientIndex;

// /M55 ot (7 )
TXeleBusinessuUnitType
// /T B R A

/// [748.2.21]

Businessunit;

TXeleTradeownerType ownerType;
[/ /RS E T strI il
TXeleStrorderSysIDType StrordersSysiID;
[/ BRRERS
TXeleUserIDType AccountID;
[/ /585 s

/// [748.2.5]
TXeleMarketType Market;
// /35 Fik B gm s G AR )
TXeleOrderexchangeIDType orderexchangelD;
// /3G AT E A d CE AR D
TXeTleExchangeIDType ExchangeFrontiID;
// /T
char Reservedl[11];

onErrRtnCancelOrderf5ix
INRE : FEREEIREIR
REURH :


af://n1731

void onErrRtnCancelorder (CXeleRspOrderActionField *pRspField, CxXeleRspInfo

*pRspInfo, int nRequestID, bool bIsLast) ;

280

e pRspField : IRFEEIREIIR , HEEMIKRCXeleRspOrderActionFieldgT :

struct CxeleRsporderActionField {

// /SRS int R
TXeleOrderIDType

// /R AR B Y
TXeleOrderIDType

[/ /AR BT
TXeleOrigSysIDType

ordersysiD;

UserLocallD;

OrigsysiD;

[/ /WA R P AR AR S (BE 6 2. 5BA K 2. 5P ERRA A SCRFZ T B

TXeleOrderIDType

origUserLocallD;

[/ /AR GRS strR A (M5 2. 58U 2. 5L ERCA A SRz T B

TXeleStrorderSysIDType

///PBREARE 0" R "1

TXelePreorderFlag
// /T
char
// /RS
TXeleErrorIdType
[/ /B S N
TXeTleSubClientIndexType
// /555 E (A E XD
TXeleBusinessuUnitType
[/ /T B 2R

/// [748.2.21]
TXeleTradeownerType
[/ /RS E T strI il
TXeleStrorderSysIDType
[/ BRRERS
TXeleUserIDType
[/ /585 s

/// [748.2.5]
TXeleMarketType
/] /58 5y BT b
TXeleOrderexchangeIDType
// /3G AT E A d CE AR D
TXeTleExchangeIDType
// /T

char

onRtnOrder F5i%
INRE : IRERENR
REURH :

origstrordersysiD;

S

PreorderFlag;

ReservedO[7];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;

Market;

orderexchangelD;

ExchangeFrontID;

Reservedl[11];
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void onRtnorder(CXeleRtnorderField *pRspField, CXeleRspInfo *pRspInfo, int
nRequestID, bool bIsLast);

S50

e pRspField : #REEIHR, HEEHRCXeleRtnOrderFielddl T :

struct CcxXeleRtnorderField {
// /P A AR B g
TXeleOrderIDType UserLocalID;
// JUEFE AR
TXeleSecuritiesIDType SecuritiesiD;
///FEZT71A

/// [##8.2.7]
TXeleDirectionType Direction;
[/ /TR R R

/// [5318.2.14]
TXeleoffsetFlagType cmboffsetFlag;
// /A& CHAUH E0.0001, M:EEAE/%0.001)
TXelePriceType LimitPrice;
[/ /R EH R
TXelevolumeType volume;
[/ /R

/// [5418.2.4]
TXeleOrderTypeType orderType;
// /A BN

/// [5418.2.9]
TXeleTimeConditionType TimeCondition;
/75 5 3R

/// [5418.2.5]
TXeleMarketType Market;
// /& ubnE CRBUER)D
TXeleCoveredFlagType Coveredoruncovered;
// /GRS int A
TXeleOrderIDType ordersysiD;
// /738 5 BTt B g s CRRCEE AN )
TXeleOrderexchangeIDType orderexchangelD;
// /32 R IR
TXeleTimeType TransactTime;
/7 /0 R R IRAN T B, X B S RO IR T B A A
///%A0: g6 GHBUREEE0.0001, MEZEASEE0.001)

TXelePriceType DiscretionPrice;
[/ B A

TXelevolumeType Tradevolume;

[/ /ARAE T4

// /0 FR S R R B TR . Teavesvolumese L4 i Thif #a i % i
// /IR ERE I RAL . Teavesvolume FIRAMAZLHE = WBpfE - RibgcH=
TXeTlevolumeType Leavesvolume;
[/ /TR
/// [5418.2.14]
TXeleOrderstatusType orderstatus;
[/ TRAEE CEAREH)
TXeleMoneyType Margin;
[/ /EREERUR 4 CE AR S D



TXeTleMoneyType FrozenPremium;
/RS TFER CE AR

TXeleMoneyType FrozenFee;
VIVL-Inb ko ARl

TXeleSubClientIndexType SubClientIndex;
// /550 (A E XD

TXeleBusinessUnitType BusinessuUnit;

/// K ERIIRSCRRT
/// [748.2.2]

TXeleRecoveryFlagType RecoveryFlag;
// /MG T strI il

TXeleStrorderSysIDType StrorderSysiD;
// /B EE S

TXeleUserIDType AccountID;

/1725 Ed, 2Kk A
[/ /RIS R L Seid + 1
///RIEHE N TRER 0SS Mk, 2A03R 15 M5

TXeTleExchangeIDType ExchangeFrontiD;

// /R P AR R B S (FE B 2. SLA K 2. SPAE R SCRFZ T BY)
TXeleOrderIDType origUserLocaliD;
// /R GBI S int R (EE2. 50L& 2. 50h EA A LR 7B
TXeleOrigSysIDType OrigorderSysiD;
J/ /R G IR S str M GIF 5B (BEE 2. 500 &2 5P ERCAR A SRR BD
TXeleStrorderSysIDType origstrordersysiD;
// /T
char Reserved[74];

3

onRtnTrade Ai%

THRE : pAZEHR
EREUTI

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

S5

e pRspField : pEAEHR , E45¥IACXeleRtnTradeFielddNTF :

struct cXeleRtnTradeField {
// /R Rk B g
TXeleOrderIDType UserLocallD;
// [iES AR
TXeleSecuritiesIDType SecuritiesiD;
eSS ik

/// [748.2.7]
TXeleDirectionType Direction;
// /TR, BRI

/// [7418.2.14]
TXeleoffsetFlagType ComboffsetFlag;
// /BRI QAU E0. 0001, B EEAEE0.001)


af://n1749

TXelePriceType

// /5
TXelevolumeType

[/ /iR EBRR

/// U#418.2.4]
TXeleOrderTypeType

[/ /6RO

/// [548.2.9]
TXeleTimeConditionType
[/ /58 5 T3

/// [518.2.5]
TXeleMarketType

// /% SubRE OHRUE )
TXeleCoveredFlagType
///EE TGS int R
TXeleOrderIDType

Ve LEiEE A
TXeleorderExchangeIDType
///ERAEH
TXeleOrderIDType

LimitPrice;

volume;

OorderType;

TimeCondition;

Market;

Coveredoruncovered;

ordersysiD;

orderexchangelD;

TradelD;

[/ /S CHRURS £0. 0001, 245 ££0.001)

TXelePriceType
[/ A H R
TXeTlevolumeType

TradePrice;

Tradevolume;

[/ RESETFH (s - R s 8o

TXeTlevolumeType

// /3T BT S 8]
TXeleTimeType

// VR AT sz I R CEASAE D
TXeleTimeType

// /T HIRZS

/// [+418.2.11]
TXeleOrderstatusType

// /R E%, KiEE0.01
TXeTleMoneyType

// /&
TXeleSecuritiesCommissionType
/[ /ENTERT
TXeleStampTaxRateType
[/
TXeleTransferFeeRateType
[/ BFELE
TXeleTotalFeeType

[/ /TRAES CEAREH)
TXeleMoneyType

[/ /BF  CEARAE)
TXeleMoneyType

[/ /& BT A
TXeTleSubClientIndexType
// /550 (7 E XD
TXeleBusinessUnitType
/// TKERRSCARIL

/// [##8.2.2]
TXeleRecoveryFlagType

// /ST strI

LeavesVolume;

TransactTime;

origTime;

orderstatus;

TotalvalueTraded;

commission;

StampTax;

Transfer;

TotalFee;

Margin;

Premium;

SubClientIndex;

Businessunit;

RecoveryFlag;



TXeleStrordersysIDType StrordersSysiID;

[/ /EEEE RS

TXeleUserIDType AccountID;
/1] AT RS

TXeleOrderexchangeIDType ExecID;

///ZEGHTE d, 2 M RRASE
// /R EHE N SEPR R BRI Gid + 1
// /R EHE IR 0T O, 248K 15 W ¢
TXeTleExchangeIDType ExchangeFrontiID;
/17 BFEEE T
TXelevolumeType cumQty;
// /T

char Reserved[72];

onRspQryOrder 5%
IngE : IREEANE
EREURHZ

void onRspQryorder(CXeleRspQryorderField *pRspField, CXeleRspInfo *pRspInfo, int
nRequestID, bool bIsLast) ;

S8

* pRspField : REEIANZ , HEEKIRCXeleRspQryOrderFieldgN T :

struct CXeleRspQryorderField {

// /PR

TXeleOrderIDType UserLocallD;
// JIEZE AR

TXeleSecuritiesIDType SecuritiesID;

///FEFTTI
/// [5418.2.7]
TXeleDirectionType Direction;
/1 /IR
/// [5418.2.14]
TXeleoffsetFlagType cmboffsetFlag;
// /s
TXelePriceType LimitPrice;
// /e
TXeTlevolumeType Volume;
[/ /RS
/// [748.2.4]
TXeleOrderTypeType orderType;
// /A RO
/// U+418.2.9]
TXeleTimeConditionType TimeCondition;
/7 /3 5 3R
/// U5#8.2.51]
TXeleMarketType Market;
/1/BFEHR
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/// [+#4.8.2.6]
TXeleOperwayType
// /ST intE R
TXeleOrderIDType
Ve VLS
TXeleOorderexchangeIDType
[/ /P R A
TXeleTimeType

// /3SR R T AL RO AT B, X

TXelePriceType
/7 BT A
TXeTlevolumeType
[/ ] AR EZTFH
// /SR
[/ /A0 SRR FORAS 2 43 B

TXelevolumeType
// /T HARAS

/// [748.2.11]
TXeleOrderStatusType
// /s

TXeleSecuritiesCommissionType

/[ /ENAERT
TXeleStampTaxRateType
[/
TXeleTransferFeeRateType
// /e
TXeleTrafficFeeType
///BFE%H
TXeleTotalFeeType
/7 /PRE 4 G ARAEHD
TXeTleMoneyType
[/ /EEERF & CEAREH)
TXeleMoneyType
// /B EE S
Txe1eUserIDType

/11 PR T A
TXe]eSubC11entIndexType
// /550 (A E XD
TXeleBusinessUnitType
// /GRS stri il
TXeleStrorderSysIDType

[/ /R EE
TXeleMessageIDType
// ARG

/// [5#8.2.10]
TXeleSecuritiesType

// /T ERRE 0"
TXelePreorderFlag
[/ /R R
TXeleErrorIidType

[/ RERGRE FRIENTIRE

TXelevolumeType

/779 B RFAET, A A kAT A i

TXeleIsLastType

E it L]

Operway;
ordersysiD;
orderexchangelID;
TransactTime;

HIRG R T A as, B T

DiscretionPrice;

Tradevolume;

BDRREABE R . TeavesvolumesE 4 BT L (1) K&
, leavesvolume F/RABTHE = WPEHE

Leavesvolume;

orderstatus;

commission;

StampTax;

Transfer;

TrafficFee;

TotalFee;

Margin;

FrozenPremium;

AccountID;

SubClientIndex;

Businessunit;

StrorderSysiD

orderMessageld;

SecuritiesType;

B (bl

PreorderFlag;

Errorid;
SRS AR AR, RIS T

EndNum;
HAIEs G
QryAgain;

B EECE R

ESANE AL 1§ )



/7 /2SR A 3 R A 2
TXelevolumeType
[/ /BB E R AR S
TXeleInvestorIDType
[/ /% AR
TXeleUserIDType
[/ /A
TXelePriceType

/// TG R EL B &P NRIERER
TXeTleunSyncOrderFlag

// /& sibr & GABUERD

TXeTleCoveredFlagType

// /R GRS strE Y (i 5
TXeleStrordersSysIDType

TotalNum;

InvestoriID;

CustID;

TradeAmount;

unSyncorderFlag;

Coveredoruncovered;

origstrorderSysiD;

[/ /ARERIR, SRR BRI & |, 7 BUA &L

/// [7418.2.27]
TXeleOrderSourceType
// /ST EAd

// /R EE Y SEBRAR R OGid + 1

ordersSource;

// /00 R EME AR RS M R, 2R 15 M

TXeleExchangeIDIntType

[/ /BT R R T B, B 97 W SO

char
// /T
char
B
onRspQryTrade Fix
INEE : AR EREIRNE
BREURR :

ExchangeFrontiID;

OperwayEx[3];

Reserved([27];

void onRspQryTrade(CXeleRspQryTradeField *pRspField, CxeleRspInfo

nRequestID, bool bIsLast);

S50

e pRspField : A REIANE , HE5#{RCXeleRspQryTradeFieldg0T :

struct CXeleRspQryTradeField {

// /R AR Y
TXeleOrderIDType

///%E5H
TXeleDateType

/1B =
TXelevolumeType

[/ /RS TH R - R s Hid)

TXelevolumeType

// JUEZF AR
TXeleSecuritiesIDType
// /B AR [A]
TXeleShortTimeType

UserLocalID;

TradingDay;

Tradevolume;

Leavesvolume;

SecuritiesiD;

orderTime;

*pRspInfo, int
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// /B[R]
TXeleShortTimeType
/1 /RS
TXelePriceType

/1 /A4
TXelePriceType
// /BRI
TXeleOrderIDType

[/ /78 5 s

/// U418.2.5]
TXeleMarketType

// /% SibnaE GHBUERD
TXeleCoveredFlagType

// /SR T int A
TXeleOrderIDType
// /55 ik B4 5
TXeleorderexchangeIDType
///FE3ET7 1A

/// [5418.2.7]
TXeleDirectionType
// /TR, REAE

/// [5418.2.14]
TXeleoffsetFlagType
// /1%
TXeleSecuritiesCommissionType
// /ENAERR

TradeTime;

TradePrice;

TradeAmount;

TradelD;

Market;

Coveredoruncovered;

ordersysiD;

orderexchangelID;

Direction;

CmboffsetFlag;

commission;

TXeleStampTaxRateType StampTax;
[/
TXeleTransferFeeRateType Transfer;
///BTF83
TXeleTotalFeeType TotalFee;
// /RAE 4 CEARAEH)D
TXeleMoneyType Margin;
[/ /RN CE AR
TXeTleMoneyType Premium;
[/ /BB EK S
TXeleUserIDType AccountID;
// /T HARAS
/// U7i7.2.11]
TXeleOrderstatusType orderstatus;
// /ST strI
TXeleStrordersysIDType StrordersysiD;
/// 5 FPAT GRS
TXeleOrderexchangeIDType ExecID;
// /% i T
TXeTleSubClientIndexType SubClientIndex;
/7 BRI RE N T IRE WA AR, SKSCLAr T
TXelevolumeType EndNum;
// /BT, S LR T AW KRG — Ak R A &L
TXeleIsLastType QryAgain;
// /05T A R [ 9 5
TXelevolumeType TotalNum;
[/ /B E RIS
TXeleInvestorIDType InvestoriID;

// /&P A



TXeleUserIDType

[/ /TRERRIR, SCRFA MR I &

[418.2.27]
TXeleOrderSourceType
// /T
char

I8

e bisLast : XIEKRANENAYERS

CustID;

, W B 2

ordersSource;

Reserved[42];

—RENEIRS (EERRRRSERIRSIRE

bisLast ; AEEREFEEIES , EIRME—MES | FFEAbIsLastRFIETLER )

onRspBTFundTransfer 5%
IN8E : Bl A e IR

BREURH :

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

S5

* pRspField : BIESRESEKRNE , HEEHACXeleRspBTCapTransferManagerFieldglF :

struct CXeleRspBTCapTransferManagerField {

///ERME—H RS AT ahiE

TXeTleUniqueNumberType
// /WA AR
TXeleOrgIDType

// /5 4&K S
TXeleUserIDType

/// Tk
TXeleCurrencyType

// [ VRTE 4%
TXeleMoneyType

// /AR, "L B R
TXeleDirectionType

// /T

char

onRtnBTFundTransferfix
IEE | BERESERERIRME]
BREUEF :

RS, 2" S

UniqueNumber;

OorgID;

AccountiID;

currency;

Fundamt;

W EAAE A

Direction;

Reserved[63];

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

S8

*pRspField

7.]_\ l:ll\_: 1 TT#U&E


af://n1779
af://n1788

* pRspField : BIEEREEKERIRE

HEHIACXeleRtnBtCapTransferManagerField?lF :

struct CXeleRtnBtCapTransferManagerField {
// /& RME—HE B

TXeleUniqueNumberType UniqueNumber;
// /WA AR

TXeleOrgIDType orgiD;
///FEKS

TXeleUserIDType AccountID;

// /T
/// [748.2.13]

TXeleCurrencyType currency;

// Tk 45

TXeleMoneyType Fundamt;

/7 /8T, T A GRAAIRSE G 2" IRHE SR EHES
TXeleDirectionType Direction;

J/ /BRSSO TR, 1 AR
TXeleOrderstatusType Status;

[/ /T

char Reserved[63];

onRspQryBTFundTransferRecordfix
IhRE . BiEERSARICRERINE
BREURF

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

2480
* pRspField : BIEEBESEKICREIANE , HEH{RCXeleRspQryBTCapTransferManagerField
LU

struct CXeleRspQryBTCapTransferManagerField {
// /& RME— T B RS

TXeleuniqueNumberType UniqueNumber;
// /WA AR
TXeleOrgIDType orgiD;
[/ /KT
TXeleUserIDType AccountID;
/// Tk

/// [+418.2.13]
TXeleCurrencyType currency;
// /TR
TXeTleMoneyType Fund;
J//BAETR, "1 PG IRAEIRACE S "2 MG LS
TXeleDirectionType Direction;

// JERAERT [A]
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TXeleShortTimeType Time;
// /RS
TXeleErrorIDType ErroriD;

[//WETE R, AHORE: 1T ERZBIRKH S, 2 R IRIRIE R AR, 3" B AR

B4 RN EIE R, S BN R E, "6 R
TXeleOrderStatusType Status;
// /B4 mMIERRERRIE ‘07 JEBE T IEERE, ‘1. HEehiEiRiE
TXeleIsFundReversalType IsFundReversal;
///FEEMIEN G SSER B S, SZRRIRLHES --" R
TXeleReversalCounterType ReversalCounter;

///FEEMIES RAE ‘17 BRI 27 ABERRTY 37 AEURM (-7 RIRTLER
TXeTleReversalResultType ReversalResult;
// /T

char Reserved([62];

onRspInFund Fix
IhEE . EPRBREWAXRHESNE
BREURF

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

W

2

® pRspField: EPRZFHRESPAXRHEEGNZ , HEEHIKCXeleRspCapTransferField?dT :

struct CXeleRspCapTransferField {

// /B

TXeleOrgIDType orgiD;
///EEK S

TXeleUserIDType AccountID;
///TF

/// [548.2.13]

TXeleCurrencyType currency;
[/ /1 BAERK S

TXeleSnoType Sho;
///HBGETRTH (EAEE G ZPBE R )
TXeleMoneyType BefFundavl;
/1R RE

TXeTleMoneyType Fundbal;
///RFESETTH CEAE & B AR )
TXeTleMoneyType AftFundavl;
// /BRI AT CHAEM & ZF B AEH)
TXeTleMoneyType BefcCashbal;
// /R R(EAEE G ZPBREARMH)
TXeleMoneyType AftcCashbal;
[/ /NG I &

TXeTleMoneyType Fundamt;

[/ /& 3 5 AE 6 R R 1R
TXeleCentralTradingErrorIdType ctErrorId;
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// /& A Gy A R R (E R
TXeleCentralTradingErrorMsgType CctErrorMsg;

///fpga®t &2 & HH

TXeleIsUpdateFpgaFundType

%é, 1 rtfsHii
TransferType;

/77N A0
TXeleTransferType

// /i

char

onRspOutFundfik
Ihee : RMES
BRERF -

void onRspUnfreezecCap(CxeleRspCapTransferField *pRspField, CXeleRspInfo
int nRequestID, bool bIsLast) ;

*pRspInfo,

S8

e pRspField : XRHEE

Reserved[10];

REPHEPRBNE

struct CxeleRspCapTransferField {

// /BT
TXeleOrgIDType
///EEKS
TXeleUserIDType
/// T

/// [54i8.2.13]
TXeleCurrencyType
/7 /EAERK S
TXeleSnoType

TXeleMoneyType
/] BEERE
TXeleMoneyType

// /B E TR (ARG

TXeleMoneyType

// /AR AT (RS

TXeTleMoneyType

[/ REE AT (TEAEE S

TXeleMoneyType
[/ /NG & AR
TXeleMoneyType

OorgID;

AccountID;

currency;

Sno;

///ABET T (ARG ZFBREARMEH)

BefFundavl;

Fundbal;
ZF BB AR

AftFundavil;
%7 BB AR D

Befcashbal;

TARAE D
Aftcashbal;

% B

Fundamt;

// /B AE Gy R A T N A A

TXe]eCentra1Trad1ngErrorIdType

ctErrorid;

// /&3 G A6 G R R
TXeleCentralTradingErrorMsgType CtErrorMsg;

// /T

char

Reserved[12]; };

IsUpdateFpgaFund;

W, EEEFIRCXeleRspCapTransferFielddN T :
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onRspQrylnOutFundRecord’5i%
g . EFRZRESREFHESIAEIINE
ERERF -

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

S8

* pRspField : EPRFHEEPRIFHESIPMAE A , HEEK
CXeleRspQryCapTransferRecordFielddF :

struct CXeleRspQryCapTransferrRecordrield {
// /HURARHS CQFTTH A6 )

TXeleOrgIDType orgiD;

[/ /EEKS

TXeleUserIDType AccountID;
[/ /R /R

TXeleMoneyType Fundamt;
[/ /BRI, Lt WREE, T2 RE
TXeleDirectionType Direction;
[/ /BAETK S

TXeleSnoType Sno;

// /BAERS [A]

TXeTleShortTimeType Time;

/1155 i
/// U54i8.2.5]

TXeleMarketType Market;

/1 1 EAE KRB

TXeleActionSourceType ActionSource;
// /T

char Reserved[62];

HESFHEX

APIZ#EO

reqQryRate 75i%

TRE : BBR(ENEMR, TFER,. AR REBR)FEEK
EREURT -

int reqQryRate (CXeleReqQryStockFeeField &inputField, int nRequestID)

280

e inputField : ZEREMEHR, TPER. HEeR. REH)FH , HEMWK
CXeleReqQryStockFeeFielddF :


af://n1825
af://n1834
af://n1835
af://n1836

struct CXeleReqQryStockFeeField {

///EEK

TXeleUserIDType AccountID;

// /SRS

TXeleSecuritiesIDType SecuritiesiD;
/7 /EN AR G AR D

TXeleDepartmentIDType DepartiD;

AT =3

TXeleSecuritiesType SecuritiesType;
[/ /T

char Reserved[127];

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

HEE  HEAPERESRAKE , BPEMreqQryRateHTERENERE. TRHXR, HEX, K8
#. B/MAE. SKE. ETFREHEXZRR)EABEK , IJLfEonRspQryRateldi FEEHEXER.

reqQryCentralTradingFundfix
RE : EPRZREEHIEK
BRI

int regQryCentralTradingFund (CXeleReqQryCentralTradingFundField &inputField,
int nRequestID)

S5

e inputField : EFRFIEERESETIEKE, , HEMRCXeleReqQryCentralTradingFundField#l
™

/// BRERAL G B aiE K
struct CxeleReqQryCentralTradingFundField{
// /AR (R P AT

TXeleOrgiDType orgiD;
///E PRI R PR
TXeleUserIDType CustId;
///EEKS

TXeleUserIDType AccountID;

J/ /MR (%)
/// [7i48.2.131]

TXeleCurrencyType currency;
// /%%
TXeleRemarkType RemarkMmsg;
// /T
TXeleReservedType Reserved;

e nRequestID : {EXKID


af://n1850

RENE : OFRALh , EfERE |

ISR , ALAEonRspQryCentralTradingFundEiRFEEHBXEE.

reqinPositionfixk

DRE : EFRBEHFCREAIRHESIBTR(PEEEER | BitssifisdH

BREUST

int reqInPosition(CXeleReqPosTransferField &inputField , int nRequestID)

S8

e inputField : FEXIIRIENKE , HE5#KCXeleReqPosTransferFielddl T :

1 FEXHRBER(PEEEER | HttSEAST)

[/ FERPGER(PERG TR, HMIRE AR

struct CXeleReqPosTransferField {

// /WA AR (AT 3 )
TXeleOrgIDType
///FEEk S
TXeleUserIDType
// /R CR D
TXeleInvestorIDType
// /i AR (RTik)
TXeleMarketIDType
// JUESE AR,
TXeleSecuritiesIDType
/7 /ety A
TXeleSignedvolumeType

/7RI f 1 %S, 2 R (ATIR)

TXeleDirectionType

// /% FECAMERD
TXeTleRemarkType

[/ RPIT—REHHE G 45 CMERD
TXelecCalloneceFlag

/1753 (AR
TXeleBranchNoType

// /B O D
TXeleUserIDType

// /T

char

: 1/5KID

RENE : OFRALh , EfERE |

e nRequestID

i SMPERESRSE . BP{EAreginPositionkiASEFEEIFCEIXFES , AILUE

onRsplnPositionERHFEEIEXES.

orgip;

AccountID;

InvestoriD;

MarketID;

SecuritiesID;

volume;

Direction;

RemarkMsg;

callonce;

BranchNo;

CustiD;

Reserved[44];


af://n1864

reqOutPosition75i%
gE | EPRZIHCRHIFHESBRK(PEEEER | Bftts5irsadd)
ERERF -

int reqoutPosition (CXeleReqPosTransferField &inputField , int nRequestID)

280

e inputField : FGXkIEK , 451K CxeleRegPosTransferField& ] reqinPosition/iA
e nRequestID : {FXKID

RENE : OFR=ALH , BEfESRE

WBE - BAPERIESERSKE  BFPERreqOutPositionkikEFIESIFENIRHESTEY | ATLAE
onRspOutPosition[EiRHFEFEXER.

reqQryinOutPositionRecordf5i%
IhRE . EPRZIF ORI RHESIBAEEER(PEESTR | HitssiAsds)
ERERFZ

int reqQryInoutPositionRecord (CXeleReqQryPositionTransferRecordrield
&inputField, int nRequestID)

S5

e inputField : EFRZFZIEERESETTEKE, , HEMRCXeleReqQryPositionTransferRecordField
W

[/ /EFE G R EME G IS WG R (P EEG T, HAEEA R
struct CXeleReqQryPositionTransferRecordField {

///HEK S

TXeleUserIDType AccountID;

// AR

TXeleSecuritiesIDType SecuritiesID;

// /T

TXeleReservedType Reserved;

e nRequestID : {&KID
REHE : 0F A . BftESRE ;

WA MAFEEHCIRLE | BTLAERreqQrylnOutPositionRecord B G RIIRICS | BILAE
onRspQrylnOutPositionRecordBiRFHEEBXER.


af://n1879
af://n1891

reqinOutPosition} 5%
IgE | EPRZHCRN AL RHESIERERD S ER)
EREURF -

int reqInoutPosition (CXeleReqInOutPositionField&inputField , int nRequestID)

240
e inputField : FGXIIkiENKE , E45#3ACXeleReqinOutPositionFieldd0T :
/// FEERIPRE R G4 )

struct CXeleReqInOutPositionField {
///BEENKS (LIE)

TXeleUserIDType AccountID;

/[ JVEFARES (L 3H)

TXeleSecuritiesIDType SecuritiesID;
/7 /R (B IR

TxelevolumeType volume;
/7R L RN, "2 R (IE)
TxeleInoutDirectionType InoutDirection;
// /T

char Reserved[128];

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

WBE - BAPERIESERSE , BPERreqinOutPositiontBEFIESIFSTAN/AHRIXRMES |, ATLA
ff£onRspInOutPositionBIRFEEBXEE.

reqQrylnOutPositionDetails}5i%
IgE | EPRZFH IR EHEIRAEIER GRS ER)
BRI

int regQryInoutPositionDetails (CXeleReqQryInoutPositionDetailsField
&inputField, int nRequestID)

S8

e inputField : £ ZFCEKAHELIBMAEIRERE , HEMIK
CXeleReqQryInOutPositionDetailsFieldgF :


af://n1905
af://n1919

/// CXeleReqQryInOutPositionDetailsField (Fi4>%RifdiH)
struct CxeleReqQryInoutPositionDetailsField {

[/ /&S CAIED

TXeleUserIDType AccountID;

// JIEFEARRY (AT

TXeleSecuritiesIDType SecuritiesID;

// /T

TXeleReservedType Reserved;

e nRequestID : {FXKID
RENE : 0F kD, HittERE ;

WA - MAFPEECLILE | TLAERreqQrylinOutPositionDetailsEiEF G XIIRICS | BILAE
onRspQryInOutPositionDetailsERFEERXEE.

reqQryGateWaysRecord5i%
ThgE | IRSHITARMXEEEI/IEK
EREURT

int reqQryGatewaysRecord (CXeleReqQryAvailableGatewayRecordField &inputField,
int nRequestID)

240
* inputField RZRIKF AT AMXESEIRERE . HEMK
CXeleReqQryAvailableGateWayRecordFieldgF :

struct CxeleReqQryAvailableGatewayRecordField{
[/ /i, wEK P

TXeleUserIDType AccountID;
// /T

char ReservedO;

// /T8

TXeleReservedType Reserved;
s

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

WA . BREPEFEESERSE . BF{#ERreqQryGateWaysRecord&EiAE SRIRT MRS EIEXK , AILA
fFonRspQryGateWaysRecord[EliRFEEEXEE.

ZEOAEE |, T ERRZMAEIEKreqQryExChangeGateWay#z [,


af://n1933

reqQryBtFundzixk
IIgE  IPREEREKFEIEK
ERERF -

int reqQryBtFund (CXeleReqQryClientAccountFundManagerField &inputField, int
nRequestID)

S8

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

struct CXeleReqQryClientAccountFundManagerField{
// /i, T4k

TXeleUserIDType AccountID;

// /i, A5 iR
TXeleMarketType Market;

// /P
char Reserved[48];

15

e nRequestID : i&EXKID
REHE : 0FRAkt) , BEftESE

HBE | MAPESIESRARE , BPEAreqQryBtFundiH T RIEE RSP EIAISEK , BJLUE
oNnRspQryBtFundERFEEHEKXEE.

reqQryFundfix
IgE : IESREETRIFK
ERERF -

int reqQryFund(CxXeleReqQryClientAccountField &inputField, int nRequestID)

S50

e inputField : P RfE & E&K - EiliER, HE5MIRCXeleReqQryClientAccountFielddlT :

struct CxeleReqQryClientAccountField {
[/ /i, HEKF

TXeleUserIDType AccountiID;
// /T
TXeleReservedType Reserved;

13

e nRequestID : {&EXKID

RENE : OFRALh , EMERE |


af://n1948
af://n1962

R - MEPEFESRAE , AP #EAreqQryFundHTIESESEIAIEK , FJLAEonRspQryFundfE]
RPEERXER.

reqQryPosition}ix
IgE : B CERIBEK
EREURI -

int regQryPosition(CXeleReqQryPositionField &inputField, int nRequestID)

S5

e inputField : IESIFGEIAEKI ( SecuritiesDEIE |, ZFERAEEME ) , HEMIK
CXeleReqQryPositionField 3 :

struct CXeleReqQryPositionField {
[/ /Wi, wEK

TXeleUserIDType AccountID;
// /Wi, R, ANIEERA
TXeleSecuritiesIDType SecuritiesID;
[/ /o R ANEB SR, ESEMARNTE, Ta miai
TXeleMarketType Market;
// /T
char Reserved[127];

58

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

R MAPERIEESRSKS , BFERAreqQryPosition#HTIESFGEIf , BILATEonRspQryPosition
EiRPEERXEE.

reqQrySecurities J5i%

TORE | IEEREIREK

int reqQrySecurities(CxXeleReqqQrySecuritiesField &inputField, int nRequestID);

S8

e inputField : IEFH &L &R, H Z5K{KCXeleReqQrySecuritiesFieldgNF :

struct CXeleReqQrySecuritiesField {
///7TiE, RS, AIEEA

TXeleSecuritiesIDType SecuritiesiD;
// /T
TXeleReservedType Reserved;

I8


af://n1976
af://n1990

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

LEE  HEAPERIESERE , BPEMreqQrySecuritiesH{TIESEBEIAEK , AILTE
onRspQrySecuritiesEIRPESFHEFEE.

reqQryRightsAndinterestsi%
IR . NEER-HIREEEIAER
RS

int reqQryRightsAndInterests (CXeleReqQryStockQuotaField &inputField, 1int
nRequestID)

S8

e inputField : INEEIR-FRMEEIE , HEEH{KCXeleReqQryStockQuotaFieldgl T :

struct CxeleReqQryStockQuotaField {
[/ /5K
TXeleUserIDType AccountID;
[/ /&8P
/// [748.2.10]
TXeleSecuritiesType SecuritiesType;
// /EFA
TXeleSecuritiesIDType SecuritiesiD;
// /T
TXeleReservedType Reserved;
B

e nRequestID : {&KID
REWE : 0F A, EftEEE ;

EE | BEPEFESRSAS , AP EMreqQryRightsAndinterestsHH T EA-FAREEEIABFRK |,
ALAEonRspQryRightsAndinterests[ERFEEEXER.

reqQrylinvestorinfokix
gE - RARKSEEEREK

BREUFT

int reqQryInvestorInfo (CXeleReqQryInvestorInfoField &inputField, int
nRequestID)

W

=250

e inputField : NEFEARRKSEEEAEKE , HEZEHACXeleReqQrylnvestorinfoFielddIF :


af://n2003
af://n2017

struct CXeleReqQryInvestorInfoField {
[/ /i, wEK S

TXeleUserIDType AccountID;
// /T8
TXeleReservedType Reserved;

18

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

HEE : HEPERESRSKS , BPEMreqQryinvestorinfoEif B SRR E S EMEX SRS
3K, AJLATEonRspQryInvestorinfoEiRFEFBEXER.

reqQryPrcPrograminfo’six
IgE | RN ERERER
RS

int reqQryPrcProgramInfo(CXeleReqQryPrcPrograminfoField &inputField, int
nRequestID)

S8

e inputField FFUXIREEEIIEKE, , HEEHIRCXeleReqQryPrcPrograminfoFieldd T :

struct CXeleReqQryPrcProgramInfoField {
/// %k, FEAKS

TXeleUserIDType AccountID;

// /R )

///70 JREAH, 1 A RIRMEERBR AR, 250 K%
[F4#8.2.29]

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

15

e nRequestID : i&EXKID
REHE : 0FRAkt) , BftESE .

R MEAPEFESRAE , FF#EAreqQryPrcPrograminfoiifH SRR LN ER |, AILE
onRspQryPrcPrograminfo[EliRFPEEIEXEE

reqQryETFCreationRedemptionSecuritiesix
IhgE : ETFEREBESEREREK
RS

reqQryETFCreationRedemptionSecurities(CXeleReqQryETFCreationRedemptionSecurities
Field &inputField, int nRequestID)


af://n2031
af://n2045

S50

e inputField eTF REBEEEEEAEKE , HEMEAK
CXeleReqQryETFCreationRedemptionSecuritiesField 407 :

struct CXeleReqQryETFCreationRedemptionSecuritiesField {
///ESEARI I, ANIHA A
// /B SRS
TXeleSecuritiesIDType SecuritiesID;
// /T
char Reserved[120];
s

e nRequestID : {EXKID
REHE : 0FAkL) , BEfttESE .

WiBE - MAPERESERSFS , BFPERHreqQryETFCreationRedemptionSecuritiesESiAETFERERFE
258 , JJLAERIRoNRspQryETFCreationRedemptionSecuritiesshBEEHEXER

reqQryETFCreationRedemptionComponentSecuritiesFi%
IhRE : ETFERIERARE R EIAEK
EREURT -
reqQryETFCreationRedemptionComponentSecurities(CXeleReqQryETFCreationRedemptionC
omponentSecuritiesField &inputField, int nRequestID)
S48

e inputField eTF ERIERIRIEREIIERI , LR
CXeleReqQryETFCreationRedemptionComponentSecuritiesField 40T :

struct CXeleReqQryETFCreationRedemptionComponentSecuritiesField {

/7, RIS, FR BEEEIE SR AT

TXeleSecuritiesIDType SecuritiesID;

[/ /e RS EIE AN EA A

TXeleSecuritiesIDType ComponentSecurityId;

///

char Reserved[112];
5

® nRequestID : i5KID
RENE : 0FRALD , EfESE |

BB . BEPERIEERSAE , FAF#ERreqQryETFCreationRedemptionComponentSecuritiesEif]
ETFERRERKARIS R , BILATEEIROoNRSpQryETFCreationRedemptionSecuritiesh&EEBXEE


af://n2059

reqQryExChangeGateWayJ5ik
TR | RBFAIMKXEIRIBER
ERERF -

int regQryeExChangeGateway(CXeleReqQryExChangeGatewayField &inputField, int
nRequestID)

280

e inputField ZZZFAMKXEEEAENKE , HE5HACXeleReqQryExChangeGateWayFielddNT :

struct CXeleReqQryPrcProgramInfoField {
/// ik, FHEIKF

TXeleUserIDType AccountiID;

// /T

char Reserved[49];
15

e nRequestID : {&KID
REWE : 0F A, EftEERE ;

WA ZAPERIEERSS | FAP#FERAreqQryExChangeGateWayE AR ZATMKER | BILATE
onRspQryExChangeGateWayERHEEEFEE

reqQryQFliOrder %
IhgE : QFIMREAEIAIERK
EREURT

int reqQryQFIIOrder(CXeleReqQryQFIIOorderField &inputField, int nRequestID)

S5

e inputField : QFINREEIANERK , HEEHIIACXeleReqQryQFIlOrderField/s :

struct CxeleReqQryQFIIOrderField {
/// ik, HERBEHGSIntRE, FNORRFEFEHE, AHIRPHGS . A LR & 482

TXeleOrderIDType ordersysiD;

// /AT, AEFRRY VEREE W, AT E AR
TXeleSecuritiesIDType SecuritiesiD;

// /0, ARG S, A NORRSKERE W, A LRI A &AL
TXeleQFIIOrderIDType UserLocallD;
///iE, FraamtE ks HHMMSSmmm (B 73 #P = Fb) 6l A
TXeleShortTimeType TimeStart;

J/ /T, SiRE R Ml HHMMSSmmm (I 2y Fb 22 Fb) Va2
TXeTleShortTimeType TimeEnd;

/7T, DU WG E A, BN — %R
TXelevolumeType StartNum;

/// Ak, BRs B MEBEAE, [H RES RN E 5 U
TXeTlevolumeType Num;

fem


af://n2073
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// /i, A
[F718.2.24]
TXeleSortType SortType;
// /T RS A B (G2 XTS-3.1.1149-1104dd4_7.9 2 JafRA)
///BICN0, EEEi)
[/ /FHRERES
///RB s BEWIER. Ok
///Qryorderstatus=QRYSTAT_REPORTING | QRYSTAT_REPORTED;
/// [7#8.2.26]

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

18

e nRequestID : {FKID
REHE : 0FkmAkY) , HHERS ;

B - SRPEREERS%)E | BFERreqQryQFIIOrderi#fTQFINREAEINIER , ATLATE
oNnRspQryQFlIOrder[EiRFHEEHEFEL.

(=]
[EiF753

1. NS OrderSysIDE&MERS , RLAOrderSysIDAFRMAE |, MEHBARHRER

2. 905 OrderSysID F4-FaUserLocalIDEAHERL , RlAUserLocalDAFMAER , MEMFRHEARE
%, tabAIUserLocal DAFRHEY , EATIER2NFT

3. 405 OrderSysIDF] UserLocal DERFRY , MATLAIZ Securities| DFIRTIBJSRAGEA S EIA)

[(DTUEIA]

TERAPI—RIREIGAFEIEICREETS | BRHESAP AL RENR , SE ERIOZET
DERFSHERTHTRE. JASHNERAN  TEENEEENER , @SEaEREREE
2 (f5lgn , STREEEAT 100008t , SEAEREZEZESMs—X )

reqQryQFiiTrade 5%
Ih8E : QR EIRIEK
EREURR

int reqQryQFIITrade(CXeleReqQryQFIITradeField &inputField, int nRequestID)

S8

e inputField : QFIIEEAZEIFIERK , HE51GKCXeleReqQryQFliTradeFieldd T :

struct CXeleReqQryQFIITradeField {
///iE, HERBgESIintKR, FNAHORRFEHEN, AMIRAEIRT . A LR A 5448 T 3%

TXeleOrderIDType OrdersSysiD;
///iE, RS YR AW, BCA A AR =
TXeleSecuritiesIDType SecuritiesID;

///Arik, JRAEEEEL A% HHMMSSmmm (B 2 AbEAb) SER A, B G 2 DU AR R
TXeleShortTimeType TimeStart;


af://n2112

///Aik, SEERmA A%l HHMMSSmmm (oAb Ab) SERIE W, BC G o iU AR R

TXeleShortTimeType TimeEnd;

///TTiE, H P AR RS, ARNORRFRE A, & LRI I 54 TE
TXeleQFIIOrderIDType UserLocalID;
/TR, A TUE WG EAE, BRI — %R
TXelevolumeType StartNum;

[/, By AR EAE, HRESHKRIE H U E
TXelevolumeType Num;

/// ik, A

TXeleSortType SortType;

///EtE A IR R E AR, qfiilEE M A
TXeleQryEtfTradeFlag QryeEtfTradeFlag;
// /T

char Reserved[114];

e nRequestID : {FXKID
RENE : 0F k), HitERS ;

%A . BRAFERESRSE , BFEAreqQryQFlITrade#{TQFIFAZEINIEK , AILIE
oNnRspQryQFlTrade[ERHPEEEXER.

reqQryQFlIPosition FFix
TORE : QFINESHFBEREK
BRI

Y

int reqQryQFIIPosition(CXeleReqQryQFIIPositionField& inputField, int nRequestID)

S8

e inputField : QFINEAIFGEIAEKIE, ( SecuritiesIDEE , ZFRAEEMRE ) , HE&WHK
CXeleReqQryQFlIPositionFieldd0T :

struct CxeleReqQryQFIIPositionField {
/) /g, HEK

TXeleUserIDType AccountID;
///TTiE, EZERAD, AIE A
TXeleSecuritiesIDType SecuritiesiD;
// /35 BT B S S R IE 5%
TXeleMarketType Market;

// /T

char Reserved[127];

e nRequestID : {&KID

REHE : 0F7pkth , EfERE |


af://n2126

WA . BEPEFREERSGE , BP{#ERAreqQryQFlIPosition#H# TS BER |, AILATE

oNnRspQryQFlIPositionEIRFEEEXEE.

SPIZEEO

onRspQryRate}5i%

THRE : BEREMEE, TREE, AEX. REBFINE
EREUSH

void onRspQryRate (CXeleRspQryStockFeeField *pRspField, CxeleRspInfo *pRspInfo,
int nRequestID, bool bIsLast);
S8
e pRspField : ZERENEHRER, FBR, BAEE. REDEFANE , HEDR
CXeleRspQryStockFeeField 3 :
struct CXeleRspQryStockFeeField {
///EEK
TXeleUserIDType AccountID;
// JUEZFAHS
TXeleSecuritiesIDType SecuritiesID;
///E N EARS
TXeleDepartmentIDType DepartiD;
///ENAER %
TXeleStampTaxRateType StampTaxRate;
/117 e
TXeleTransferFeeRateType TransferFee;
// /4=
TXeleSecuritiesCommissionType CommRate;
// /T
TXeleTrafficFeeType TrafficFee;
[/ /3G T
/// [##8.2.5]
TXeleMarketType Market;
// /IR
TXeleSecuritiesType SecuritiesType;
Yk 2Nl
TXeleMinCommissionType MinCommission;
/// %5 E
TXeleMoreFreeze MoreFreeze;
///ETFRBEIIN S, iz A LA SR I, {E 80
TXeleETFCreationRedemptionExtraFee ETFCreationRedemptionExtraFee;
///ETFHBA G 202 F5 %A LA SRR, 1E80
TXeTleETFCreationRedemptionCommFeeRate ETFCreationRedemptionCommFeeRate;

///ETEHIBIE 2 9 Bz A A SRR IBE, {E N0
TXeleETFCreationRedemptionTransferFeeRate
ETFCreationRedemptionTransferFeeRate;

// /T
char Reserved[86]

18
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onRspQryCentralTradingFund
g . EPRFZEERESETANE

BREUI

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

S8

* pRspField : RPRFIEERESEANEE , HEEHI{ACXeleRspQryCentralTradingFundField4[l
T

struct CXeleRspQryCentralTradingFundField {
// /B AR
TXeleOrgIDType orgiD;
[/ /& AR
TXeleUserIDType CustIid;
///EEK S
TXeleUserIDType AccountID;
/// T

/// [5418.2.13]
TXeleCurrencyType currency;
/1] AR
TXeleMoneyType Fundbal;
// /%4 H
TXeleMoneyType Fundavl;
[/ /R
TXeTleMoneyType Fund;
[/ ETEERE
TXeleFundType Fundseq;
/// TR 128 %]
TXeleReservedType Reserved;

onRspinPositionkix
IIRE : EPRZHCRAIRHEENE(PEEEER | Aftssarsds)
EREURT -

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

S8
e pRspField : FHEXIKNZ, , HE5#{ACXeleRspPosTransferFielddlF :
struct CXeleRspPosTransferField{

/7 /AR AR
TXeleOrgIDType orgiD;


af://n2150
af://n2159

[/ REKS

TXeleUserIDType AccountID;

/7 /BRI

TXeleInvestorIDType InvestoriID;
// [IEZE AR

TXeleSecuritiesIDType SecuritiesID;
///Fpgats i 15 5

TXeleIsUpdateFpgaFundType IsUpdateFpgaStock;
[/ /EAERK S

TXeleSnoType Sno;

/7 /ety AR

TXeleSignedvolumeType stkeffect;

[/ /R E R
TXeleCentralTradingErrorMsgType ptErrorMsg;
// /T

char Reserved[44];

onRspOutPosition/i%
IIRE : EPRZHCRHIFHEENE(PEEEER | Aftssarsdd)
RV

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

240
* pRspField : FEXIIRNEE, , HE5HKCxeleRspPosTransferField&MlonRspinPosition
onRspQrylnOutPositionRecordf5i%
I0RE . &EPRBIFCIIRRHESIEEEENE(PEEETR | HitssiAds)
EREURT -

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

280

e pRspField : BRFARN S, , HEEHIARCXeleRspQryPositionTransferRecordFieldgNF :

struct CXeleRspQryPositionTransferRecordField {

// /B AR

TXeleOrgIDType orgipD;

[/ /EEKS

TXeleUserIDType AccountID;

// ARG

TXeleSecuritiesIDType SecuritiesiD;
/] /R4 [RGB AL

TXelevolumeType stkeffect;

[/ /BT, Lt WREE, 2" fRR


af://n2168
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TXeleDirectionType Direction;
///fpga i@ &

TXeleIsUpdateFpgaFundType IsUpdateFpgaFund;
[/ /PATER

TXeleCentralTradingErrorMsgType posTransMmsg;

// /BAERS (A]

TXeTleShortTimeType Time;

[/ /BAETK S

TXeleSnoType Sno;

// /T

char Reserved[59];

};

onRspIinOutPositionFi%
IeE | EFRSFFECRNBEEIRHEENE ERD S ER)
BREET

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

S50

e pRspField : #HGXIENEE, , HEHIRCxeleRspIinOutPositionFielddl T :

struct CxeleRspInOutPositionField{

// /AR AR
TXeleOrgIDType orgip;
// /&K S
TXeleUserIDType AccountID;
// [EFAT
TXeleSecuritiesIDType SecuritiesiD;
/1 /BERTK
TXeleInvestorIDType InvestorlID;
///Fpgats i & 5 54T, B AL H
TXeleIsUpdateFpgaFundType IsUpdateFpgaStock;
[/ /1 BAERK S
TXeleSnoType Sno;
[/ /R
TxelevolumeType volume;
/7% T RN, "2 R
TXeTleInOutDirectionType InoutDirection;
// /5 HAE Gy KE G S R, R R RS AT, IR [E-1, RRITERUE
TXeleCentralTradingErrorIdType CtErrorid;
// /AL G A G e A R A R
TXeleCentralTradingErrorMsgLongType CtErrormsg;
// /T

char Reserved[44];

18
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Mg Rz=LAAIpRspinfo. ErrorlDA550550Y , MR {ARRYEFRIESEEIRIE R ctErrorld, ctErrorMsg A B=

X,

onRspQrylnOutPositionDetails75i%

IIRE : EPRBEHFCRKEHESIBAEANEE D 5EER)

BREUTI

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

S8

e pRspField : BAAR 2 , EE5#I{RCXeleRspQryInOutPositionDetailsFieldg T :

struct CxeleRspQryInoutPositionDetailsField {

// /WA AR
TXeleOrgIDType
///EEKS
TXeleUserIDType
// JUEFEARHY
TXeleSecuritiesIDType
[/ /B E) K
TXelevolumeType
/7R L RN, T2 Rl
TXeleInOutDirectionType
///fpgats i & 75 5 H
TXeleIsUpdateFpgaFundType
// /X RHE 6 R R
TXeleErrorIDType
// /X RHE G N RS R
TXeleErrorMsgType
// /B HSE By T LA R A, A ARG
TXeleCentralTradingErrorIdType
[/ /EEHRAE G G N AR RS,
TXeleCentralTradingErrorMsglLongType
// [3RAEI 1]
TXeleShortTimeType
/11 BAERIE
TXeleActionSourceType
[/ /EAERK S
TXeleSnoType
// /T

char

onRspQryGateWaysRecordJ5i%
ThgE : AP ANXEEERNE
EREURF

orgib;

AccountID;

SecuritiesiD;

Stkeffect;

InOutDirection;

IsUpdateFpgaStock;

Errorid;

ErrorMsg;

e -1, AAERITEIE

ctErrorid;

CtErrormMsg;

Time;

ActionSource;

Sno;

Reserved[123];


af://n2195
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void onRspQryGatewaysRecord(CXeleRspQryAvailableGatewayRecordField *pRspField,

cxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S8

e pRspField : AP RTEMXEEEIANE , HEI{RCXeleRspQryAvailableGateWayRecordField

Wr:

struct CxXeleRspQryAvailableGatewayRecordField {

[/ FEEKF
TXeleUserIDType AccountID;

[/ /78 5 s
TXeleMarketType Market;

[/ /3 W, HR B T B A R, " 1 R R LS S AT A R B
TXeTleGateway BidGateways;

// /BRI iR B T e R, 0t 1 R R LR S AT R R B
TXeTleGateway BondGateways;

// /T
TXeleReserved3Type Reserved;

b

onRspQryBtFundsix

INEE | IFRIEA RSP EIANE
BREUEF :

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

S8

* pRspField : iFRIEEREWFAEIRNE , HEMIK
CXeleRspQryClientAccountFundManagerFieldgF :

struct CXeleRspQryClientAccountFundManagerField{

[/ /e
TXeleUserIDType

// /v A
TXeleAvailableFundType
// /TR E A
TXeleAvailableCashType
// /TS
TXeleFrozeMarginType
[/ /RSB AR
TXeleFrozenFeeType

// /B F5
TXeleUsedFeeType
///V8E E3nE e CRED)
TXeleTotalFundType

/// 8

TXeleSelTFund

AccountID;

AvailableFund;

Availablecash;

FrozeCapital;

FrozenFee;

UsedFee;

InitTotalFund;

SsellFund;

*pRspField,


af://n2213

/1] EBFEN

TXeleBuyFund BuyFund;
ET LIE!

TXeleMarketType Market;

/// "‘L/J
char Reserved[48];

onRspQryFundpix
INgE : IESEAEEANE
BREURH :

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

280

* pRspField : IE5ASEANE , HEHIRCXeleRspQryStockClientAccountFieldl T :

struct CxeleRspQryStockClientAccountField {

// /54K
TXeleUserIDType

/7 /35 WK FORES CEAMEHD
TXeleAcctStatusType
[/ REE B
TXeleFrozeMarginType
[/ /e 8 0k
TXe1eFrozenFeeType
[/ CAT T8 5,
TXe]eUsedFeeType

// /WG B304
TXeleTotalFundType

/// B e (A4 o WIIR L34

TXeleTotalFundType

/// B

TXeleSelTFund

[/ /S FEN

TXeleBuyFund

///E P& CEAERD
TXeleCurrGainLossType
/1754875 CEAER)
TXeleTotalGainLossType
// /%4
TXeleAvailableFundType
[/ /58 5 s

/// L7 ii8.2.5]

TXeleMarketType

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

AccountID;

AcctStatus;

FrozeCapital;

FrozenFee;

UsedFee;

InitTotalFund;

>+ HARE , WREAR

TotalFund;

SellFund;

BuyFund;

currGainLoss;

TotalGainLoss;

AvailableFund;

Market;

InvestorID;

CustID;

CEWE P AERD


af://n2222

IR

0T SEz

// /AR SR 2 7 R 45 1)
TXeleFrozenFundType

// /TR CE AT
TXeTlewithdrawableFundType
// /T

char

onRspQryPosition 5ix
IhRE [ IESROEIANE

EREURT -

void onRspQryPosition (CXeleRspQryStockPositionField *pRspField, CxXeleRspInfo

FrozenFund;

withdrawableFund;

Reserved[86];

*pRspInfo, int nRequestID, bool bIsLast);

280

o pRspField: B4 CERARNE |

HZEHIRCXeleRspQryStockPositionFieldg0T :

struct CxeleRspQrystockPositionField {

[/ EEK )

TXeleUserIDType

// JUEZF AR

TXeleSecuritiesIDType

// [IEZ AR
/// [548.2.10]

TXeleSecuritiesType

[/ /T

char

/[ JUEFRF AR G AR AEH)

TXeleSecuritiesSubTypeType

/115356

TXeleTdBuyPositionType

///5%E6
TXeleTdselTPositionType
[/ /BT
TXeTleunTdPositionType
/] /TS A
TXeleunTdPositionType
// /EE R » B ARAEH
TXeleUnTdFrozenCapType
///HERRE R
TXeleYydPositionType
[/ FNA, AR
TXeleYydPositionCostType
[/ /WERF ORI AR
TXeleydPositionLeftType
///BRE = 24 + ST
TXeleTotalPositionType
[/ /e A
TXeleTotalCostType

LR N
GiT s

AccountID;

SecuritiesiD;

SecuritiesType;

Reservedl[2];

SecuritiesSubType;

TdBuyPosition;

TdsellPosition;

UnTdBuyPosition;

unTdsellPosition;

unTdFrozencCap;

YdPosition;

YdTotalcCost;

YdPositionLeft;

A
7

=

55
TotalPosition;

TotalCost;


af://n2231

[/ /FEE
TXeleAvgPxType
[/ /& RBUERER, 55 R AR A

AvgPrice;

TXeleCoveredFrozenPositionType CoveredFrozenPosition;

/1135 5K

TXeleMarketType Market;

/AR ECHE (SRERE) =28 + S%RE (DHAE - 5

TXeleRemainingPosition
// /P SER O AR

TXeleAvailablePosition
/// AW ATERE B IR YRR T+0, NRIRT+1

TXeleDayTradingType DayTrading;

[/ /AR

TXeleInvestorIDType InvestoriID;

// /&P AR

TXeleUserIDType CustID;

[/ HAES: A BRI RE

TXeleFrozenPositionType FrozenPosition;

// /P& SUBUE R, SRV SLBUE R B R, AR SR AT

RemainingPosition;

AvailablePosition;

ege

TXeleCoveredFrozenPositionType AvailableCoverLockPosition;

// /7T B

TXeleQtyType AvailableCreationQty;
// /RI e ml £

TXeleQtyType AvailableRedemptionQty;
// /T8

char Reserved[57];

onRspQrySecurities J5i%
IhEE IS EREANE

EREURR :

void onRspQrySecurities(CXeleRspQryStockSecuritiesField *pRspField, CXeleRspInfo

*pRspInfo, int nRequestID, bool bIsLast) ;

S8

* pRspField : IBSEREANE , HEHIRCXeleRspQryStockSecuritiesFielddNF :

struct CxXeleRspQryStockSecuritiesField {
// /EFAR S
TXeleSecuritiesIDType
///EEIZATR
TXeleSecuritiesNameType
// JUEZR S AR

/// [+418.2.10]
TXeleSecuritiesType

[48.2.38]

/[ JUEFR IS
TXeleSecuritiesSubType
/1 /BN L

SecuritiesID;

SecuritiesName;

SecuritiesType;

SecuritiesSubType;


af://n2240

TXeleMinTickPriceType
// /TR CEARER)

/// U+ 48.2.13]

TXeleCurrencyType
///VEZFHAE CEFARAE D
TXeleSecuritiesParvalue
///HEEE S
TXelePreSettlePriceType

// /K Bk g R ) S A
TXeleLimitPriceClassType

// /PR H b RS A
TXeTleMaxLimitOordervolumeType
// /IR B K S L
TXeTleMaxLimitOrdervolumeType
/7 / BRAR B g /) K HL B
TXeleMinLimitordervolumeType
// /BRAY B g /N SE PR e
TXeleMinLimitordervolumeType
// /A B K S L
TXeleMaxMarketordervVolumeType
// /T B oK S L
TXeleMaxMarketOrdervolumeType
// /A BN S B
TXeleMinMarketordervolumeType
// /T B /N SR
TXeTleMinMarketordervolumeType
// /AR
TXeleLowerPriceType

[/ [ERAF AN
TXeleUpperPriceType
/1758 5 s

/// (7ii8.2.5]

TickPrice;

currency;

Parvalue;

PreSettlePrice;

LimitPricecClass;

MaxLimitBuyvolume;

MaxLimitSelTlvoTlume;

MinLimitBuyVolume;

MinLimitSelTvoTlume;

MaxMarketBuyvolume;

MaxMarketSellvolume;

MinMarketBuyVolume;

MinMarketSellvolume;

LowerPrice;

UpperPrice;

TXeleMarketType Market;

/// BN G 2R  YRIRT+0, NFRRT+1L
TXeleDayTradingType DayTrading;
[+4:8.2.36]

[//RERE RS, 0T IEE, 1T KSR, '2" B
TXeleStockLevel StockLevel;
VIZE 2% &5 482X DA
TXeleLotSize LotSize;
[18.2.37]
///KATTT R
TXe]eIssueType IssueType;
// /B EME], Y-&-Yes, N-F-No
Txe1eIsReg1stration IsRegistration;
///REERZ S, ,0-%-No,1-£-Yes
TXeleIsNoTrading IsNoTrading;
// /RS A
TXelePriceType PreClosePrice;
// /T

char Reserved[110];

58



onRspQryRightsAndinterests}5i%
IheE | NEEH-FREET IR
ERERF -

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

S8

e pRspField : IESHMRENEE AL , E4EM{ARCXeleRspQryStockQuotaField/y :

struct CXe1eRsperStockQuotaFie1d {

[/ /50K

TXe1eUserIDType AccountID;

[/ E4EA

/// [748.2.10]

TXeleSecuritiesType SecuritiesType;
// JUEZFAHS

TXeleSecuritiesIDType SecuritiesID;
// /W

TXeTleStockQuotaType StockQuota;

// /# I o A

TXeTleStockQuotaType StockHoldQuota;
/7 /¥ T 4 2

TXeleStockQuotaType StockAvlQuota;
/7 /5 5 R

TXeleMarketType Market;

/7 /K 7 2 ARG

TXe1eStockQuotaType MainBoardStockQuota;
// /K TR B R

TXeleStockQuotaType TechBoardstockQuota;
// /T

TXeleReservedType Reserved [111];

onRspQryinvestorinfof5ix
Ih8E : RRIKP{EREANE
RS

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

W

2

* pRspField : AFPEIRNECHRFEKSSFHEMBXERNE , HEHIK
CXeleRspQrylnvestorinfoField /A :

// /R B ORI S S AR OG5 BB


af://n2249
af://n2258

struct CxeleRspQryInvestorInfoField {
///EEK
TXeleUserIDType AccountID;
// /T
TXeleMarketType Market;
[/ /RN
TXeleInvestorIDType InvestoriID;
[/ /RS
TXeleInvestorNameType InvestorName;
/7 /AR, 0. R @ = AR, 1.SS:RHIMRAUR Sz %M GMEARELIR, 2 7] S\ 1] % fit
%, 3.SZ AT ENEMGIGDIAR, 4. AT NIRRT A

TXeTleInvestorRightsType InvestorRights;
[/ /AL

TXeleInvestorPbuType InvestorPbu;

// /&P AR

TXeleUserIDType CustID;

[18.2.35]
/1] TN RS

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

15

onRspQryPrcPrograminfofsixk

IhEE | RN EEEANE
EREURH :

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

S8

* pRspField : AAFEIRNECHERUNIZERNE , EARREHERIN T

struct CXeleRspQryRateLimitInfoField {

// /A ] (Z2F)
TXeleTimeUnitType timeunit;

// / FRASE T TR] 97 3 )
TXelePrcProgramTresholdType RateLimit;

[/ /EFSE5
[/7M1 RS, T2 B, '3 ik CHHEAZMEMEIFRE, WLLESrkeikE, 2, '3")
TXelePrcSecuritiesType PrcSecuritiesType;

// /T

char Reserved[30];

18

struct CXeleRspQryDailyLimitInfoField {
[/ /B REFEEHBE
TXelePrcProgramTresholdType OrderCountLimit;
[/ /AR R 7 A0 R I% 2800 5 4 R AR B H R i) KU I 350
TXeleCurrentOrderCountType CurrentOrdercCount;


af://n2267

///EZ235

/771 S, T2t e, '3 G (BAEGZMARMEIRE, NMES
TXelePrcSecuritiesType PrcSecuritiesType;
// /T8
char Reserved[30];

bE

// /BT RIEE BNE
struct CXe1eRsperPrcProgramInfoFie1d {

[/ EEK

TXeleUserIDType AccountID;
// /i3

TXeleMarketType Market;

// /FEFF AL AIE S )
///1 AERMBELIR G IE, 2 FE R
[+418.2.29]

TXelePrcProgramType PrcProgramType;
[/ RAFEFF R

///'0" 5%, "1t JF

TXelePrcProgramenableType Enable;

union {

CxeleRspQryRateLimitInfoField orderRateLimit;
CcXeleRspQrybDailyLimitInfoField dailyLimit;

} prcProgrmData;

// /T8

char Reserved[60];

onRspQryExChangeGateWayJkix
IRE | REFAIMXERERNE
EREURF -

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

S50

* pRspField : BREARZAMNAEENE , EEXEEAINTA

struct CXeleRspQryExChangeGatewayField {
///BEEKS, Wi

TXeleUserIDType AccountID;
///BIEIR, I
[48.2.31)

TXeleChannelType ChannelType;
[/ /MRS, IR

TXeleGatewayID GatewayID;
J//WRSER, DhIH

[748.2.32]
TXeleGatewayType GatewayType;
[/ /WTRTES, IR

[+4:8.2.33]

SRR E, w2,

*pRspField,

l3l)


af://n2276

TXeleGatewayStatus Gatewaystatus;
/7 B3E— IR AR ZS B B ], 43K

TXeleEnterTime EnterTime;
[/ /T, W
TXeleMarketType Market;
// /T, WIH
char Reserved[100];

13

onRtnIinOutPositionf5i%
IN8E | BAHWERENERD SEER)
EREUFH :

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

S8

e pRtnField : BA{VEIRIBEANE , HEEH{ACXeleRtnInOutPositionFielddlT :

struct cXeleRtnInoutPositionField {

///EEK S
TXeleUserIDType AccountID;
// JEHARES
TXeleSecuritiesIDType SecuritiesiD;
[/ /i3
TXeleMarketType Market;
// /R AR A
TXeTlevolumeType Volume;
/78T T RN, 2t R, 'St & SLEE, "6 & LRI
TXeleInoutDirectionType InOutDirection;
///RIKS
Long SerialNum;
/[ BEAER (]
// /¥ HHMMSSsssuuunnn, RoRAE G PRI 1 K 5 AL F1 58175 3K 1 1 [H]
TXeleEnterTime Time;
///R%ERE, 1 f@ddEdiE a2 AfdERES
TXeleInoutMode InOutMode;
// /T
char Reserved[64];

18

onRspQryETFCreationRedemptionComponentSecuritiesfix

EREURT -


af://n2285
af://n2294

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

S8
* pRtnField : BAEMEEIREAE , HEHK
CXeleRspQryETFCreationRedemptionComponentSecuritiesField 307 :

struct CXeleRspQryETFCreationRedemptionComponentSecuritiesField {
// JUEZF AR

TXeleSecuritiesIDType SecuritiesiD;

// [ B IEF5 AR AL

TXeleSecuritiesIDType ComponentSecurityId;

// [ FRARAIE 5 44 B
TXeleSecurityName ComponentSecurityName;
// /B UEF KR
TXeleSecuritySourceType ComponentSecuritySource;
// /4B bR
TXeleSubstituteFlag SubstituteFlag;

// /A IESEEL
TXeleQuantityType ComponentShare;
// /i
TXelePriceType PremiumRatio;
// /Fh el
TXelePriceType DiscountRatio;
// /RS AR 44
TXelePriceType CreationCashSubstitute;
// /TR AR 42
TXelePriceType RedemptionCashSubstitute;
// /T

char Reserved[160];
};

onRspQryETFCreationRedemptionSecuritiesf5ix
TORE : ETFHIERESEEEN
BRI

Y

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

S50

* pRtnField : BAEMLEHRIERNE , HEMIK
CXeleRspQryETFCreationRedemptionSecuritiesField 40T :

struct CXeleRspQryETFCreationRedemptionSecuritiesField {
// JUEZFAES
TXeleSecuritiesIDType SecuritiesID;


af://n2303

/11 EAHTK

TXeleSecurityName SecurityName;

// [ B IEF5 KR

TXeleSecuritySourceType SecuritySource;
// /8N BB A

TXeleQuantityType CreationRedemptionunit;
// Tk B4 22 A

TXelePriceType EstimateCashComponent;
[/ /BRI &AL

TXelePriceType MaxCashRatio;

// /B TERLR

TXeleRightFlag CreationRight;
// /TR

TXeleRightFlag RedemptionRight;
// /AT B A e 27 AL

TXeTleRecordNumType RecordNum;

/7 /A ik 2 £

TXeleTotalRecordNum TotalRecordNum;
// /IR

TXelePriceType CashComponent;
// /S A A

TXelePriceType NAVpercu;
///BALE

TXelePriceType NAV ;

// /AR %

TXelePriceType DividendPercu;
// /T

char Reserved[151];
};

onRtnExChangeGateWayJi%
IhEE : RSMMKEEER , ERBFAMIIRSREZRT . BaiEapimiEESarkS
BREURH :

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

S8

e pRspField : 223K EERE, , EEEHIRCXeleRtnExChangeGateWayFielddF :

struct CXeleRtnExChangeGatewayField {
///FEEKS, IR
TXeleUserIDType
///EIEA, WIE
[48.2.31]
TXeTleChannelType
[/ /WK GT, I
TXeleGatewayID
/7 /WA, b
[48.2.32]
TXeleGatewayType

AccountiID;

ChannelType;

GatewayID;

GatewayType;
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J//MSRAS, IR
[48.2.33]

TXeleGatewayStatus GatewayStatus;
// /FE— RN SR AS I ST 1], A3
TXeleEnterTime EnterTime;
// /i, WIH
TXeleMarketType Market;
// /T, Wi
char Reserved[100];

18

onRspQryQFliOrder 75i%
IhEE : QFIIREAEIANZ
EREURF

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

W

=250 -
® pRspField : QFIREBEIANE: , HEEHIKCXeleRspQryQFIlOrderFielddlT :

struct CxeleRspQryQFIIOrderField {

///QFIIH P g5
TXeleQFIIOrderIDType
// JUEZF AR
TXeleSecuritiesIDType
eSSk

/// [##8.2.7]
TXeleDirectionType
[/ /TR

/// [+48.2.14]
TXeleoffsetFlagType
[/ /&
TXelePriceType
///8E
TXelevolumeType
[/ /R

/// [5418.2.4]
TXeleOrderTypeType
[/ /BRI

/// [5418.2.9]
TXeleTimeConditionType
[/ /25 A

/// [##8.2.5]
TXeleMarketType
// /2T K

/// [#4#8.2.6]
TXeleOperwayType
// /RS T int AR
TXeleOrderIDType

UserLocallD;

SecuritiesiD;

Direction;

cmboffsetFlag;

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

operway;

OordersysiID;


af://n2321

/1 /35 T ik g 5

TXeleOrderexchangeIDType orderexchangelD;

// /S E R[]

TXeleTimeType TransactTime;

/7 /0 LR R IRAN AT R, X IS R T A, AL T
TXelePriceType DiscretionPrice;

[/ B

TXelevolumeType Tradevolume;

// /AT 4
// /I RARS RS E HR . Teavesvolumerz T4 A ThI A 1 B &
[/ /IR FIRES TR 2L, Teavesvolume RRAMAZHE = WMEHE - Bl HiE

TXeTlevolumeType Leavesvolume;
// /T HIRES
/// [+48.2.11]
TXeleOrderStatusType orderstatus;
// /&
TXeleSecuritiesCommissionType Commission;
[/ /EAERR
TXeleStampTaxRateType StampTax;
[/
TXeleTransferFeeRateType Transfer;
// /i
TXeleTrafficFeeType TrafficFee;
/] BTaE
TXeleTotalFeeType TotalFee;
[/ TRAEE CEAREH)
TXeTleMoneyType Margin;
// /RGN 4 G AR D)
TXeleMoneyType FrozenPremium;
[/ /HBFEK S
TXeleUserIDType AccountID;
[/ /P S
TXeTleSubClientIndexType SubClientIndex;
// /N5t (H P e X0
TXeleBusinessuUnitType Businessunit;
///E GRS strIE Al
TXeleStrorderSysIDType StrorderSysiD
// /AR
TXeleMessageIDType orderMessageld;
// [IEZ 2GR
/// [548.2.10]
TXeleSecuritiesType SecuritiesType;
///PBREARE ‘07 rAETIR R 17 iR
TXe1ePreorderF1ag PreorderFlag;
[/ /R EBHR R S
TXeleErrorIdType Errorid;
[/ ARG AE FREN T IRE IR IGE, KL
TXelevolumeType EndNum;
[/ /BT, BT U REAT A RAE R 5 — 2k B &L
TXeleIsLastType QryAgain;
/7 /0SB E I [ 4R A
TXelevolumeType TotalNum;

// /B AR K S
TXeleInvestorIDType InvestoriD;



YIVE-Inta
TXeleUserIDType
/1 /R4
TXelePriceType
///ER G KRB &M TR
TXeTleunSyncorderFlag
// /% b CHBUERD
TXeleCoveredFlagType
[/ /AR G R BT stk
TXeleStrorderSysIDType

i 5 B

CustiD;

TradeAmount;

unSyncorderFlag;

Coveredoruncovered;

origstrordersysiD;

[/ /REBRIR, SCRFRA MR G , I B 2%

/// U7#8.2.27]
TXeleOrderSourceType
// /ST E D (QFITHE AE)
// /A Y S bR B e d + 1
// /6t
TXeTleExchangeIDIntType

// /i

char

onRspQryQFliTrade /5%
TH8E : QR EIANE
BRI

ordersSource;

R EE N TR 05 W%, 2AAK 15 P55

ExchangeFrontID;

Reserved[64];

void onRspQryQFIITrade(CxeleRspQryQFIITradeField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast);

S50

e pRspField : QFIIEAEREIINE , HEEMRCXeleRspQryQFliTradeFieldZNT :

struct CxeleRspQryQFIITradeField {

///QFIIH Ak B 4 5
TXeleQFIIOrderIDType
/17135 H
TXeleDateType
YAV 5& &
TXelevolumeType
[/ /ARBAE T4 (g - B A HE)
TXeTlevolumeType
// JUEFE AR,
TXeleSecuritiesIDType
// /BRI [A]
TXeleShortTimeType
// / FAE I (]
TXeleShortTimeType
/1AL
TXelePriceType
/1 /L&
TXelePriceType

UserLocalID;

Tradingbay;

Tradevolume;

Leavesvolume;

SecuritiesID;

orderTime;

TradeTime;

TradePrice;

TradeAmount;
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[/ /B AR
TXeleOrderIDType

[/ /3G Fi R

/// [748.2.5]
TXeleMarketType

// /% bR g GHBUERD
TXeleCoveredFlagType

[/ /PRSI S int A
TXeleOrderIDType
/7 /5 5 Pl B9 5
TXeleOrderexchangeIDType
///FEFTTI

/// U5#48.2.71
TXeleDirectionType
[/ )RR, BEEEAIE

/// [5418.2.14]
TXeleoffsetFlagType
// /<

TXeleSecuritiesCommissionType

// /ENAERT
TXeleStampTaxRateType
// /373
TXeleTransferFeeRateType
[/ BT
TXeleTotalFeeType
/7 /PRE 4 G ARAEHD
TXeleMoneyType
[/ /RN CE AR
TXeTleMoneyType
// /RS
TXeleUserIDType

// /T HARAS

/// U77.2.11]
TXeleOrderStatusType
[/ /RS E YT strI il
TXeleStrorderSysIDType
/7] ZH AT S
TXeleOrderexchangeIDType
[/ /B i KA
TXeTleSubClientIndexType

TradelD;

Market;

Coveredoruncovered;

OordersSysiD;

orderexchangelID;

Direction;

cmboffsetFlag;

commission;

StampTax;

Transfer;

TotalFee;

Margin;

Premium;

AccountID;

ordersStatus;

StrorderSysiD;

ExecID;

SubClientIndex;

[/ RERGHRE RN T RERKEIRE, REID T

TXelevolumeType

/// 7 RERFAAT, RO IR ITERN RERE &Rk A R

TXeleIsLastType

/7 /A0SR A 3 R R A A
TXelevolumeType

/7 /B E BRI S
TXeleInvestorIDType

/1% PR
TXeleUserIDType

EndNum;

QryAgain;

TotalNum;

InvestoriID;

CustID;

/7 /IRFAE, SRR M G & , 7 Bl 2

[F718.2.27]
TXeleOrderSourceType
[/ /RS
TXeleOrderTypeType

ordersSource;

orderType;



[/ AT A IE SR 3L

TXeleRecordNumType RecordNum;
/// B EFARND
TXeleSecuritiesIDType ComponentSecurityID;
/17 BAESs R
TXeleSecuritySourceType ComponentSecuritySource;
/// {2 A%
TXeTleQuantityType UseoldqQty;
/17 R Bty s
TXeTleQuantityType ComponentTradeQty;
/// BEEREH
TXelePriceType ContAmtvalue;
///ELERAIL R E AR E, QFITH & H
TXeleQryEtfTradeFlag QryEtfTradeFlag;
// /T
char Reserved[64];

s

e bisLast : IRIEKAIMMNNERE—REERS ( EERRBRSEARSIRE—FEE  AIARFI
bisLast ; EfERMEFEEER , EiRME—MER | FEAbIsLastRFIMTEER )

onRspQryQFlIPosition/5i%
I08E : QFINESHFeEaNE
BREURT

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

S8

* pRspField: QFINEEFCEIAMNE , HEHIRCXeleRspQryQFliStockPositionFieldf T :

struct CXeleRspQryQFIIStockPositionField {
[/ /EEK
TXeleUserIDType AccountID;
// /AR
TXeleSecuritiesIDType SecuritiesID;
// JEZF AR
TXeleSecuritiesType SecuritiesType;
/11%5 54
TXeleQFIIPositionType TdBuyPosition;
/115386
TXeleTdSellPositionType TdSellPosition;
[/ /EETAE
TXeleQFIIPositionType unTdBuyPosition;
[/ /&
TXeleQFIIPositionType unTdSellPosition;
///HEREE CRAR)
TXeleQFIIPositionType YdPosition;
[/ /WERE ORI R
TXeleQFIIPositionType YdPositionLeft;


af://n2342

[/ /FFE A

Txe1eTota1CostType TotalCost;

// /385 g

TXeleMarketType Market;

///H WA EAE G YRIRT+0, NFRIRT+1
TXeleDayTradingType DayTrading;

/7 /R

TXeleInvestorIDType InvestorlID;

[/ /% AR

TXeleUserIDType CustiD;

/// 5 B R ER e HE

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

TXeleQFIIPositionType TdRedemptionQty;
// [/ HE A

TXeleQFIIPositionType unTdCreationqQty;
// /BN EE

TXeleQFIIPositionType InOutPosition;
// /TEIE B [ B i

TXeleQFIIPositionType unTdRedemptionQty;

/[ /EEIZR L B oy 1 A
TXeleQFIIPositionType

[/ /R SR A R H
TXeleQFIIPositionType
// /T8

char

e bisLast : WRIEKRNMNARE—REERS (&FERRBFESHEIRSRE—XER |, Al AFHE
bisLast ; BEFERTEFEEESR , EIRME—MES | FFERAbIsLastRAIRTLEER )

HARER
APIZIEL]

getRebuildFlaghix
INEE : WAL FKEMIRESES
BREURR :

int getRebuildFlag(Q);

248 %

RENE :
OADERIRS BB REN
1 FRMER SRIEEEN
2:FRMEREIRY
3FRMMEREIRY

unTdSellFromRedemptionQty;

unTdSellFromCreationQty;

Reserved[113];
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reqinsertCombOrder 5%
ThRE : BAESIRBAIBEK , BERBEAEBINFIC | BRER]
ERERF -

int reqInsertComborder (CXeleReqOptionCombInsertField &inputField, int
nRequestID)

S8

e inputField : HINNEEIRRIEK , HLEHIACXeleReqOptionComblnsertFieldgT:

struct CXeleReqOptionCombInsertField {
// /P At R e
TXeleOrderIDType UserLocallD;
[/ /R

/// [51#8.2.20]
TXeTleOorderMode orderMode;
[/ /T R 2R

/// [5#8.2.21]

TXeleTradeOwnerType ownerType;
// /IR EE
TXeleShortvolumeType Combvolume;

J//RERERL, 1A, T2 Rl
/// L7 48.2.16]

TXeleComborderType CmborderType;
[/ /AR R

/// [F#8.2.17]
TXeleStrategyCombType StgyCmbType;

[/ /AR HKS
[/ /AR, B0, AR, B ER P orderexchangeID

TXeleSecondaryorderType SecondaryoOrderibD;
[/ /OGN (Z AR , R/ IIEO
TXeleSumLegsType sumLegs;
[/ /o E AT AR, IR LFES
CXeleCombLegField CombLeg[4];
/7RI, RS B Sl
TXeTleBusinessUnitType BusinessuUnit;
///ZFE77 5
/// [#4#8.2.6]
TXeleOperwayType Operway;
///Z SR EAdCE R
TXeTleExchangeIDType ExchangeFrontiID;
[/ /& LIRR IR TR AR GRZEAE H)
TXeleSecuritiesIDType UnderlyingSecuritiesiD;
// /i
char Reserved[19];

15

HAEIN ST REHIRCXeleCombLegFieldgnTF :


af://n2366

struct CxXeleCombLegField {
// [ A IEF ARG
TXeleSecuritiesIDType LegSecuritiesiD;
// /& 2177 In)
/// [5-48.2.18]
TXeleLegSideType LegSide;
[/ /& ARes
/// [548.2.15]
TXeleCoveredFlagType Coveredoruncovered;
// /Ry G
TXeleShortvolumeType volume;
bE

e nRequestID : {FXKID
REWE : 0Fkmpkh , HttERE ;

WBE - BAPERIESERSE , BPERreqinsertCombOrderi#{TEIESIREAIEK , AJLE
onRsplnsertCombOrderEiRFEEHEXER,

reqinsertExercisef5i%
Ihge : BRI BRI TIUR HRIEK
REUEH

int reqInserteExercise (CXeleReqExerciseInsertField &inputField, int nRequestID)

280

e inputField : HAfX SRR TAURERIS I , HE5#9(RCXeleReqExerciselnsertFieldy :

struct CxeleReqExerciseInsertField {

// /R AR R B g

TXeleOrderIDType UserLocalID;
// /& LY

TXeleSecuritiesIDType SecuritiesiD;
YIVLTRE & i

TXelevolumeType volume;

/1 /3T T A H

TXeleTradeOwnerType ownerType;

// /M5BT CH A 5E O
TXeleBusinessuUnitType Businessunit;
///ZEFETT

TXeleOperwayType Operway;

[/ /T

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

TXeleErrorIdType Errorid;

e nRequestID : {&KID


af://n2382

RENE : OFR=ALh , EfERE |

788 MRAPERESERSE , BPEAreqinsertExercisedHTHIN B BRI THUREER , STLATE
onRsplnsertExercise[@iRFEEHEAEE.

reqCancelExercise J5i%
THRE - BAERERITAUREBRIER
RS

int reqCancelExercise (CXeleReqorderActionField &inputField, int nRequestID)

S8

e inputField : HIfBBRITRURERIE KIS, , E4EMIRCXeleReqOrderActionField /s :

struct CXeleReqorderActionField {

// /AR AR 4 S
TXeleOrderIDType UserLocallD;
[/ /AR BT
TXeleOrigSysIDType OorigSysiD;
// /P
char Reservedl[24];
[/ /ST, (P E S0
TXeTleBusinessUnitType BusinessuUnit;
///3T BB
TXeleTradeOwnerType ownerType;
///ZE4ET7 A
TXeleOperwayType Ooperway;
///2E G B dCGE AR )
TXeTleExchangeIDType ExchangeFrontiD;
// /T
char Reserved2[3];
[/ /RS, E R
TXeleErrorIdType Errorid;

};

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

BB« BAPEREERERS | B #RReqExerciseCancel i THIN BB TAUBERIEK , FJLATE
onRspExerciseCancelBiRFEFEXER.

reqlnsertExerciseComb Fi%
Thge « BE1TRUIERK

BREUEF :

int reqInserteExerciseComb (CXeleRegExerciseCombInsertField &inputField, int
nRequestID)
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S50

e inputField : A &TH Bk, , HEEMIRCXeleReqExerciseComblinsertFieldZNT :

struct CxeleReqExerciseCombInsertField {

/ /7 F P A AR 4
TXeleOrderIDType
/1 /15 & A s 1

TXeleSecuritiesIDType

// /15 & A G2

TXeleSecuritiesIDType

[/ /o &R HEL

TXeleShortvolumeType

// /1o B K2

TXeTleShortvolumeType

// /BT R
/// U7 #8.2.21]

TXeleTradeOwnerType
[/ /AT RS G I R R E
TXeTleShortvolumeType

// /558 (R R )

TXeleBusinessuUnitType

///ZFET7 5
/// [5418.2.6]
TXeleOperwayType

///Z SR EAdCE R
TXeleExchangeIDType

UserLocallD;

LegSecuritiesiIDl;

LegSecuritiesID2;

Legvolumel;

Legvolume2;

ownerType;

offervolume;

Businessunit;

Ooperway,

ExchangeFrontID;

[/ /G LIRS HIIE TR ACRS GRS AL D

TXeleSecuritiesIDType

// /T

char

[/ /RS, E R
TXe1eErrorIdType

e nRequestID : i&KID

REHE : 0FAklh , EfERFE

UnderlyingSecuritiesiD;

Reserved;

Errorid;

RBE - SRFEREEHRSRRE . AP ERAreqinsertExerciseComb# T TREGRANIEK , AJLIE
onRsplnsertExerciseComb[EIRFHEEEXER.

reqCancelExerciseComb 7ix

Ihge : BETIUERIEK
REUEH :

int reqCancelExerciseComb (CXeleReqOrderActionField &inputField,

S8

e inputField : HETIUEKE , HEE#ACXeleReqOrderActionFielddlF :

int nRequestID)


af://n2424

struct CxeleReqorderActionField {

// /P A AR B g S

TXeleOrderIDType UserLocallD;
[/ /AR S

TXeleOrigSysIDType OorigsysiD;

// /T

char Reservedl[24];
// /g, (A E SO

TXeleBusinessuUnitType Businessunit;

[/ /TR R
/// U+4.8.2.21]

TXeleTradeOwnerType ownerType;
///ZEETTR

/// [5418.2.6]

TXeleOperwayType Operway;

///Z SR EAdCE R

TXeTleExchangeIDType ExchangeFrontiID;
// /T

char Reserved2[3];

// /RS, B A

TXeleErrorIdType ErrorId;

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

B . BAEPEFREERARE , APEREreqCancelExerciseComb#HTHREITIUREAIEK , TLE
onRspCancelExerciseCombERFEEEXEE.

reqQryOptionPosition}i%
IgE : BINUFCEIIBEK
EREURF -

int reqQryoptionPosition (CXeleReqQryPositionField &inputField, int nRequestID);

W

2

e inputField : FEEIREKE ( Securities|DEIE , ZFERAEERS ) , HEMIK
CXeleReqQryPositionFieldg0T :

struct CXeleReqQryPositionField {
///EEK
TXeleUserIDType AccountID;
[/ /EFARTE
TXeleSecuritiesIDType SecuritiesID;
// /T

TXeleReservedType Reserved;

* nRequestID : i5KID


af://n2438

RENE : OFRmALh , EMMESRE

nBE  SRPEREEERSE , BFERAreqQryOptionPositionHTHISGFBEIRIER , ALE
onRspQryOptionPositionfAfFCEIREIRHEEEXER.

reqQryOptionFund 7%
ThgE : BINEEEAIEK
EREURI -

int reqQryoptionFund (CXeleReqQryClientAccountField &inputField, int
nRequestiD);

W

£
e inputField : EPEEEESK , HEEHI{KCXeleReqQryClientAccountFieldZlT :

struct CxeleReqQryClientAccountField {

s &3 9
TXeleUserIDType AccountID;
// /P
TXeleReservedType Reserved;
5

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

EE  HEPERESRESKS , BPEBreqQryOptionFund#{TEIN A S EEK , BILAE
onRspQryOptionFundEHRHPEEHEXER.

reqQryOptionSecuritiesFix
Ihee : BINEHNERIER
ERERF -

int reqQryoOptionSecurities (CXeleReqQrySecuritiesField &inputField, int
nRequestID)

S8

e inputField : SAEANEKIE, , HE5HI{RCXeleReqQrySecuritiesFieldgnT :

struct CxeleReqQrySecuritiesField {

// JEZE ARG

TXeleSecuritiesIDType SecuritiesID;
// /T

TXeleReservedType Reserved;

18
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e nRequestID : {&EXKID
REHE : 0FRAkt) , BEftESE .

WA ZAPERIEERSS , FAP{#ERreqQryOptionSecurities#{THINNGLIEANEK , ATLAE
onRspQryOptionSecuritiesFEFEXEE.

reqQryOptionRatefsi%
THEE © WU 4 3R, (RIESR A WER

BREUFT

int regQryoptionRate (CxXeleReqQryOptionMarginFeeField &inputField, int
nRequestID);

S5
e inputField : #IRI& %%, RIESR AR , HE5MRCXeleReqQryOptionMarginFeeField
B

struct CXeleReqQryOptionMarginFeeField {
// /54K

TXeleUserIDType AccountiID;

// JUEFE ARG

TXeleSecuritiesIDType SecuritiesiD;
[/ /ENRAAS CE A A H)D

TXeleDepartmentIDType DepartiD;

// /T

TXeleReservedType Reserved;

e nRequestID : {&XKID
RENE : 0F k), HitERE ;

HEE : HEPERESRSKS , B EMreqQryOptionRatel T MBI 4 %% . HIESEERIER |, &
PATEonRspQryOptionRateBIRFPEEEXSE.

reqQryOptionCombPosition J5i%
ThgE : HINAS R CEIREK
BRI

int reqQryoOptionCombPosition (CXeleReqQryOptionCombPositionField &inputField,
int nRequestID)

S8

e inputField : HItRESIFCEIIIEKE, , HE5#I{ACXeleReqQryOptionCombPositionField /g :


af://n2480
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struct CXeleReqQryOptionCombPositionField {

///EEK S

TXeleUserIDType AccountID;

// /SRS

TXeleSecuritiesIDType SecuritiesiD;
// /T8

char Reserved[120];

e nRequestID : {EXKID
REHE : 0FRAkL , BEfttESE

WA HAPERIEERGAS . AP {#ERreqQryOptionCombPosition#H{TEINRASIFCEITENK , of
LAfEonRspQryOptionCombPosition[EiRFEEEKEE.

reqOTUR.i%
ThRE : IS SHREIER
ERERI -

void reqoTu(CXeleReqSecuritiesLockField *pRspField, int nRequestID);

S5

* pRspField : IESHIE SHEHHER , HEH{ACXeleReqSecuritiesLockField 7y :

struct CxeleReqSecuritiesLockField {

// /R AR R

TXeleOrderIDType UserLocalID;
// /8 LIRRE AT

TXeleSecuritiesIDType UnderlyingSecuritiesID;
// /R e E

TXelevolumeType orderqQty;

[/ /BUE /

TXeleDirectionType Side;

[/ /SR TT, R E Sk S AL H
TXeleBusinessuUnitType BusinessuUnit;
///ZEFT7

TXeleOperwayType operway;

// /T

char Reserved[20];
// /T

TXeleErrorIdType ErrorId;

e nRequestID : {&XKID

RENE : OFR=ALh , BEfERE |
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reqOTTA & (BAZF)

IhkE . SRBIBFEAEIESIKFIEK (Option Trading Transfer For Execution)(ZBIARANE A3z13) HIfR
Ed=2!

REURH :

void reqoTT(CXeleReqoOptionDisposalField *pRspField, int nRequestID);

S8

* pRspField : 2 RBFELEIESWKFIER , HE5HRCXeleReqOptionDisposalFieldy

struct CXeleReqSecuritiesLockField {

// /R g
TXeleOrderIDType UserLocalID;
// /& LR ITIE 2R Y
TXeleSecuritiesIDType UnderlyingSecuritiesiD;
// /RO
TXeTlevolumeType orderqQty;
/7 BE /AR
TXeleDirectionType Side;
/7SI, R S B Sl S
TXeleBusinessuUnitType Businessunit;
///ZFET7 5
TXeleOperwayType Ooperway;
// /i
char Reserved[20];
// /T
TXeleErrorIdType Errorid;

B

e nRequestID : {&KID
REWE : 0F A, EftEEE ;
reqCancelOTT ( EAF)

IngE : SRABRGEIESIKFEIERIEK (Option Trading Transfer For Execution)(ZBIMRAE A
LEREDSE

BREUI

void reqCanceloTT (CXeleReqOrderActionField *pRspField, int nRequestID);

S5

e pRspField : & REAIFELEIFSEKFERIEK , HEEHIRCXeleReqOrderActionField /s :

struct CxeleReqorderActionField {
// /R AR B Y
TXeleOrderIDType UserLocalID;
[/ /AR g S
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TXeTleOrigSysIDType origsSysiD;
// /T

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

TXeleBusinessuUnitType Businessunit;
// /T A R

TXeleTradeOwnerType ownerType;
///ZEFETT

TXeleOperwayType operway;

// /3 A d CE AR D

TXeleExchangeIDType ExchangeFrontID;
// /T

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

TXeleErrorIdType Errorid;

e nRequestiD : 53KID
REHE : 0Fmpth , EfERE
reqinsert0QO%i% ( EARZF)
TORE : BIRISUBIRANIEK (Option Quote Order Entry)(HBTARANE A S24) HIRUsEF
EREURT -

void reqInsertoQo(CxeleReqgBilateralorderinsertField *pRspField, int nRequestID);

W

=250 -

* pRspField : HAXUAOMRAINMEK , HEEKIRCXeleReqgBilateralOrderlnsertField g :

struct CxeleReqgBilateralorderInsertField {

// /P A AR B g

TXeleOrderIDType UserLocalID;
// /&L

TXeleSecuritiesIDType SecuritiesiD;
// /T B R A

TXeleTradeOwnerType ownerType;
/17 TR

TXelePriceType BidPx;

// /TR

TXelePriceType offerpx;

[/ PR E

TXeTlevolumeType Bidvolume;
YIVA L E% &

TXelevolumeType offervolume;

///FITFhr ik
/// U7 38.2.14]

TXeleoffsetFlagType BideffectFlag;
// /IR &
TXeleoffsetFlagType offereffectFlag;

[/ /55T, (g E Stk % i A
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TXeleBusinessuUnitType Businessunit;

///ZFET7 5

TXeleOperwayType operway;

// /T

char Reserved[64];
// /B

TXeleErrorIdType Errorid;

e nRequestID : #EKID
REHE : 0Fmpth , BfERE
reqCancelOQO ( EAR3ZIF)
THRE : BRRCSOIIRINBIEAIESR (Option Quote Order Entry)(4BTMRAE 3213 AR
RV

void reqCanceloQo (CXeleReqoOrderActionField *pRspField, int nRequestID);

S5

e pRspField : BARSUAIRINBIERIEK , HLEEMACXeleReqOrderActionField :

struct CxeleReqorderActionField {

// /P A AR B g

TXeleOrderIDType UserLocaliD;
VXL CEi LN R

TXeleOrigSysIDType origsysiD;

// /T

char Reservedl[24];
// /g, (A E SO

TXeleBusinessUnitType Businessunit;
[/ /3T B 2R

TXeleTradeOwnerType ownerType;
///ZHETT

TXeleOperwayType Operway;

// /3G AT E A d CE AR D

TXeTleExchangeIDType ExchangeFrontiID;
// /T

char Reserved2[3];
// /RS, B A

TXeleErrorIdType ErrorId;

* nRequestID : i5KID

RENE : OFR=ALh , EfERE |
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reqOMRY % ( BAZHF)
TORE : ERRIEEEIMIEK (Option Margin Requirement)(ZRIMRAE 32 Hit(ER
BREUI

void reqOMR (CXeleReqOptionMarginField *pRspField, int nRequestID);

280

* pRspField : HARRIESERIER , HEH{ACXeleReqOptionMarginFieldy :

struct CXeleReqOptionMarginField {

// /R AR g

TXeleOrderIDType UserLocallD;
[/ /RIES TS

TXeleMarginAcctType MarginAcct;
[/, g A Bl g5
TXeleBusinessuUnitType Businessunit;
///ZEAETTR

TXeleOperwayType Operway;

// /T

char Reserved[8];
// /T

TXeleErrorIdType Errorid;

e nRequestID : {&KID

REHE : 0FAklh , EfERS |
SPIZEO

onRspRebuildFinishix
INRE . EINUARKEE RN
BREURR :

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

S50

* pRspField : HAfUAUKEEERMNE: | HE5HRCXeleRspRebuildFinishField40F :

struct CxeleRspRebuildFinishField {

[/ EEK

TXeleUserIDType AccountiID;
B


af://n2573
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onRspinsertCombOrder /5i%
IneE : BINASIRENE
EREURRZ

void onRspInsertCombOrder (CXeleRspOptionCombInsertField *pRspField,

cxXeleRspInfo *pRspInfo,

S8

int nRequestID, bool bIsLast) ;

* pRspField : HINAESIRENZ , HEEHIRCXeleRspOptionComblinsertFielddlF :

struct CxeleRspOptionCombInsertField {

[/ /PRSI E YT int KA
TXeleOrderIDType
// /R AR R B g
TXeleOrderIDType
// /IR

/// [+48.2.20]
TXeleOrderMode
// /T A 2R A

/// [7$8.2.21]
TXeleTradeOwnerType
[/ /R
TXeTleShortvolumeType
J//HRRAAE, 1A,

/// [748.2.16]
TXeTleCombOrderType
[/ /G HE R

/// [+418.2.17]
TXeleStrategyCombType
// /G SRR K S
[//HER, H40, R,
TXeleSecondaryorderType
[/ /OGN (R Z 4R
TXeTleSumLegsType
[/ /BT &L R Sk AR
CXeleCombLegField
[/ /& i S T
TXeleSubClientIndexType
VIZAIZ 2 5 - Sl = =N S
TXeleBusinessUnitType
// /B GRS str
TXeleStrorderSysIDType
/1 /35 T

/// [#8#8.2.5]
TXeleMarketType
// /ST ETd G AR
TXeTleExchangeIDType
Ve VLS
TXeleorderexchangeIDType

[/ BBE S
TXeleUserIDType

WA

OordersSysiD;

UserLocallD;

orderMode;

ownerType;

combvolume;

CmborderType;

StgyCmbType;

AR # [0 4R i orderExchangeID

SecondaryOrderiD;

sumLegs;

CombLeg[4];

SubClientIndex;

Businessunit;

StrorderSysiD;

Market;

ExchangeFrontiID;

orderexchangelID;

AccountiID;


af://n2596

1

// /T

char

H

Reserved[32];

HA N oY RS CXeleCombLegFieldgnF :

struct CXeleCombLegField {
// / AIEZE AR S
TXeleSecuritiesIDType
// /B & 2177 R

/// [54i8.2.18]
TXeleLegSideType
[/ /& SR

/// [5418.2.15]
TXeleCoveredFlagType
/7 /B0 E A
TXeleShortvolumeType

};

onErrRtninsertCombOrder 5%
I0gE : BpESIRERNEIRERR
BREUEF :

LegSecuritiesID;

LegSide;

Coveredoruncovered;

volume;

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

S5

* pRspField : AERBEIREHR , HEHRZSHEACXeleRspOptionComblinsertFieldgn T :

struct CxeleRspOptionCombInsertField {

// /ST intIE A
TXeleOrderIDType

// /P AR R e
TXeleOrderIDType

[/ /AR
/// [74.8.2.20]
TXeleOrdermode

[/ /TR A
/// [5418.2.21]
TXeleTradeOwnerType
[/ /R E
TXeleShortvolumeType

J//HARERL, "1 A, "2 RA

/// [518.2.16]
TXeleComborderType
// /G R A

/// [F#8.2.17]
TXeleStrategyCombType
// /GRS RK S

ordersysiD;

UserLocallD;

orderMode;

ownerType;

combvolume;

CmborderType;

StgyCmbType;
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///HER, HAO, Ry, IR EHRF orderexchangeIDd

TXeleSecondaryorderType SecondaryOrderiD;
[/ /G B AN (24D

TXeleSumLegsType sumLegs;

// /ROy G AT R S Ak

CxXeleCombLegField CombLeg[4];

// /5 i S

TXeTleSubClientIndexType SubClientIndex;
YIZAIZ 25 v - Sl = B S|
TXeleBusinessuUnitType BusinessuUnit;
// /RSP T strIE i

TXeleStrorderSysIDType StrorderSysiD;

ES LiE L
/// U4.8.2.5]

TXeleMarketType Market;

// /3G AT Ed CE AR D

TXeleExchangeIDType ExchangeFrontID;
/7 /5 5 Ak 5.9 5

TXeleOrderexchangeIDType orderexchangelD;
// /T8

char Reserved[1];

15

HAEIN oY REEFIRCXeleCombLegFieldgnF :

struct CxXeleCombLegField {
/1 /AR S A R
TXeleSecuritiesIDType LegSecuritiesID;
// /& 2177 0]
/// [5418.2.18]
TXeleLegSideType LegSide;
[/ /& AR
/// [54i8.2.15]
TXeleCoveredFlagType Coveredoruncovered;
/7o E A
TXeTleShortvolumeType volume;
bE

onRtnCombOrderfix
Ihee . EANAESIREEIR
BREUEF :

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

S8

e pRspField : HItNVEESIRERIR , HEEERCXeleRtnOptionCombOrderField s :

struct CXeleRtnOptionComborderField {
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[/ /SRS int R
TXeleOrderIDType
// /AR Y
TXeleOrderIDType
[/ /AR

/// [5418.2.20]
TXeleOrdermode
// /TR R

/// [7$8.2.21]
TXeleTradeOwnerType
[/ /IR R
TXeTleShortvolumeType
// /82 R ]
TXeleTimeType
/7 A
TXelevolumeType

OordersysID;

UserLocallD;

orderMode;

ownerType;

Combvolume;

TransactTime;

Tradevolume;

[/ /R T R R - R s 8o

TXeTlevolumeType
// /T BRES
/// [548.2.11]
TXeleOrderstatusType
[/ /PRIES CEARAEHD
TXeleMoneyType
[/ /R & CEAREH)
TXeleMoneyType
// /R G T80 G R )
TXeleMoneyType
[/ /B N
TXeTleSubClientIndexType
/7SRRI, RSB Sk
TXeleBusinessuUnitType
// /IR R A1 R
CxXeleComborderField
/// TKERHR SRR
/// U5#8.2.21]
TXeleRecoveryFlagType
[/ /BB T strIdil
TXeleStrorderSysIDType
VEY Ve
/// [747.2.5]
TXeleMarketType
///ZE G A d CGE AR )
TXeleExchangeIDType
/1 /58 5 BT b
TXeleOorderexchangeIDType
[/ /R BEE S
TXeleUserIDType
// /T8
char

18

LeavesVolume;

orderstatus;

Margin;

FrozenPremium;

FrozenFee;

SubClientIndex;

Businessunit;

comborderinfo;

RecoveryFlag;

StrorderSysiD;

Market;

ExchangeFrontiID;

orderexchangelD;

AccountID;

Reserved[75];

ErhHIN ZBRA S SR IR CXeleCombOrderFieldd T :

struct cXeleComborderField {



J//HRIRER, "1 iHA, "2 RS
/// [548.2.16]

TXeleCombOrderType CmborderType;
// /AR R A

/// [748.2.17]
TXeleStrategyCombType StgyCmbType;
///HE RIS RIK S
TXeleSecondaryOorderType SecondaryorderiD;
[/ /G G (4R
TXeleSumLegsType sumLegs;
VYA % e R AR
CXeleCombLegField CombLeg[4];
// /T
char Reserved[16];

bE

onRtnCombTradeZsix

IHEE : BB SRR EIR
REURH :

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

W

2

* pRspField : HIRBE A EHR , HE51I{RCXeleRtnOptionCombTradeField4F :

struct CxeleRtnOptionCombTradeField {
[/ /B S int R
TXeleOrderIDType ordersysiD;
// /PR R g
TXeleOrderIDType UserLocalID;
[/ /AR
/// [5418.2.20]
TXeleorderMode orderMode;
// /AT R
/// [7$8.2.21]

TXeleTradeOwnerType ownerType;
[/ /IR
TXeleShortvolumeType Combvolume;
// /B2 R ]
TXeleTimeType TransactTime;
/7 A H
TXeTlevolumeType Tradevolume;
[/ /RBAE T (AR - R S H )
TXeTlevVolumeType LeavesVolume;

[/ /TR
/// [548.2.11]
TXeleOrderstatusType orderstatus;
[/ TRAEE CEAREH)
TXeTleMoneyType Margin;


af://n2629

// /RGN 4 GRS D
TXeleMoneyType
// /R8T 85 CRERAE )
TXeTleMoneyType
// /5 i S T
TXeleSubClientIndexType
VIZAIZ 25 v - Sl = =S 3t
TXeleBusinessUnitType
// /AR R A A5 R
CxelecComborderField
/// TAKEFRSCFRD
/// U548.2.2]
TXeleRecoveryFlagType
// /ST strIE il
TXeleStrorderSysIDType
[/ /3G TR
/// [##8.2.5]
TXeleMarketType
// /G AT EAd CE A D
TXeleExchangeIDType
// /55 ik B g 5
TXeleOrderexchangeIDType
[/ /EE S
TXeleUserIDType
// /T8

char

FrozenPremium;

FrozenFee;

SubCTlientIndex;

Businessunit;

comborderiInfo;

RecoveryFlag;

StrorderSysiD;

Market;

ExchangeFrontID;

orderexchangelID;

AccountID;

Reserved[91];

HhEINZhRE &SRRk CXeleCombOrderFieldd T :

struct CcxXeleComborderField {

J//HIRER, "1 iHA, "2 R

/// [54i8.2.16]
TXeleCombOorderType
///HAE R R A

/// [748.2.17]
TXeleStrategyCombType
///HE RIS RIK S
TXeleSecondaryorderType
[/ /G G (24
TXeleSumLegsType
VA ot AR T RN
CxeleCombLegField
// /T

char

CmborderType;

StgyCmbType;

SecondaryorderiD;

sumLegs;

CombLeg[4];

Reserved[16];



onRsplnsertExercisefFix
Inge : BRRRITIUREANIZS
BREURT

void onRspInsertExercise (CXeleRspExerciseInsertField *pRspField, CXeleRspInfo

*pRspInfo, int nRequestID, bool bIsLast);

S8

* pRspField : TRURBANE , HE5HIRCXeleRspExerciselnsertField4 T :

struct CxXeleRspExerciseInsertField {

[/ /PRSI E YT int KA
TXeleOrderIDType
// /R AR R B g
TXeleOrderIDType
// /&L
TXeleSecuritiesIDType
YIVATRE & i
TXelevolumeType
[/ /T R R
/// [5418.2.21]
TXeleTradeOwnerType
[/ /%P S R
TXeleSubClientIndexType
// /M5BT CH € O
TXeleBusinessUnitType
// /MGG T strIAl
TXeleStrorderSysIDType
[/ /35 s

/// [#4#8.2.5]
TXeleMarketType
///Z GBI dCGE R )
TXeleExchangeIDType

// /35 ik B4 5
TXeleOorderexchangeIDType
[/ /HBFEER S
TXeleUserIDType
// /T

char

onErrRtninsertExercise
Inge : BRRITUEIREIR
BREURR :

void onErrRtnInsertExercise

OordersSysiD;

UserLocallD;

SecuritiesiD;

volume;

ownerType;

SubCTlientIndex;

Businessunit;

StrorderSysiD;

Market;

ExchangeFrontID;

orderexchangelID;

AccountID;

Reserved[32];

(cxeleRspExerciseInsertField

cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

*pRspField,


af://n2640
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S50

e pRspField : ERRERITRSEIREIR , EEHREEMIRCxeleRspExerciselnsertFielddNTF :

struct CxeleRspExerciseInsertField {
// /GRS intR

TXeleOrderIDType ordersysiD;
// /PR g S
TXeleOrderIDType UserLocalID;
[/ /&4 g
TXeleSecuritiesIDType SecuritiesiD;
[/ /AT B
TXelevolumeType volume;
[/ /3T B A
TXeleTradeOwnerType ownerType;
[/ /& S
TXeleSubClientIndexType SubCTlientIndex;
// /55T (R 5E 30
TXeleBusinessUnitType Businessunit;
[/ HEE MBS strk i
TXeleStrorderSysIDType StrorderSysiD;
[/ /3G A
TXeleMarketType Market;
///3 S EAd (8 R AR
TXeleExchangeIDType ExchangeFrontID;
/7 /55 Pl B g s
TXeleOrderExchangeIDType orderexchangelID;
[/ /EFIKS
TXeleUserIDType AccountID;
// /5
char Reserved[32];

onRspCancelExercise}5ixk
DORE © SR AT AR 2

BREURR :

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

S50

* pRspField : sfgfrfUiea %, HE5HI{RCXeleRspOrderActionFielddlT :

struct CXeleRspOrderActionField {
[/ /WG S int KA

TXeleOrderIDType OorderSysiD;
// /R AR Y S

TXeleOrderIDType UserLocalID;
VIZE CXi LN T RE

TXeleOrigSysIDType origsSysiD;

[/ /R P AR AR e S (S 2. SPA K 2. SV IR A SRR IZ B


af://n2658

TXeleOrderIDType

origUserLocallD;

[/ /AR SR B S strB R (HEE2. SA 2. SEh ERAA X FRHZ T B

TXeleStrorderSysIDType origstrordersSysiD;
J//FHEARE "0 TR R T
TXelePreorderFlag PreorderFlag;

// /T

char Reserved0[7];

// /RS

TXeleErrorIdType Errorid;

// /5 i 6 S

TXeleSubClientIndexType SubClientIndex;

// /M5BT CH P 5E 3O
TXeleBusinessUnitType
// /T B R A

Businessunit;

TXeleTradeOwnerType ownerType;

[/ /TE GRS strIE il

TXeleStrordersSysIDType StrordersysiID;

// /R E S

TXeleUserIDType AccountID;

[/ /58 5 s

TXeleMarketType Market;

/1 /58 G BT b

TXeleOorderexchangeIDType ordereExchangelD;

// /3G E A dCGEAME)

TXeleExchangeIDType ExchangeFrontID;

// /T

char Reservedl[11];
};

onErrRtnCancelExerciseFix

INgE | BB TR EEIRENR
EREUEH

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

S8

e pRspField : BRRRITAIER/ESEIREIR , EEEHIRCXeleRspOrderActionFieldaNT :

struct CXeleRsporderActionField {

///FE G YRS i nt Y

TXeleOrderIDType ordersysiD;

// /PP A AR 5 G 5

TXeleOrderIDType UserLocallD;

[/ /AR S

TXeleOrigSysIDType OrigSysiD;

// /T8

char Reserved0[22];
// /RS

TXeleErrorIdType Errorid;
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[/ /& BT A
TXeleSubClientIndexType
/7 /755 56 (P € SO
TXeTleBusinessUnitType
/1137 S K

/// [5418.2.21]

SubClientIndex;

Businessunit;

TXeleTradeOwnerType ownerType;

[/ /TE GRS strIE il

TXeleStrordersysIDType StrordersSysiID;

[/ /R EEEK S

TXeleUserIDType AccountID;

// /3 5 iR

/// U5#8.2.51]

TXeleMarketType Market;

// /35 Al 5.9 5

TXeleorderexchangeIDType ordereExchangelD;

///ZE G R d G R H)

TXeTleExchangeIDType ExchangeFrontiID;

// /T

char Reservedl[11];
};

onRtnExerciseOrderf;x
INgE : BB TR EHR
BREURR :

void onRtnExerciseOrder (CXeleRtnExerciseOrderField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast);

S50

* pRspField : EARRTAURERERR , HEEKIRCXeleRtnExerciseOrderFielddlF :

struct CcXeleRtnExerciseorderField {

/11 RIS it A

TXeleOrderIDType OorderSysiD;
// /R AR L Ym S

TXeleOrderIDType UserLocallID;

// /G2 g

TXeleSecuritiesIDType
[/ /AT E
TXelevolumeType

// /55 Pk 5.9 5
TXeleOrderexchangeIDType
// /AT B R
TXeleTradeOwnerType

// /T BRES
TXeleOrderStatusType

// /7 i 6 S
TXeTleSubClientIndexType
// /M55 BT CH P 5E 30

volume;

SecuritiesID;

ordereExchangelD;

ownerType;

orderstatus;

SubClientIndex;


af://n2676

TXeTleBusinessUnitType Businessunit;
// /82 R ]
TXeleTimeType TransactTime;
// /K E RS bR

/// [5418.2.2]

TXeleRecoveryFlagType RecoveryFlag;
///HE GRS strIs Y
TXeleStrorderSysIDType StrorderSysiD;
[/ /58 5 s
TXeleMarketType Market;
// /3G AT E A d CE AR D
TXeTleExchangeIDType ExchangeFrontiID;
[/ /BFE RS
TXeleUserIDType AccountID;
// /T
char Reserved[32];
s

onRspinsertExerciseCombZix
THRE : LA T RN R
EREURT -

\:

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

W

2

e pRspField : H&THAERE RE ., H EMKACXeleRspExerciseComblnsertFielddlF :

struct CxeleRspExerciseCombInsertField {
// /GRS intR T

TXeleOrderIDType ordersysiD;
// /R AR Y

TXeleOrderIDType UserLocaliD;

// /B & A s 1

TXeleSecuritiesIDType LegSecuritiesIDl;
[/ /5y E LI s 2

TXeleSecuritiesIDType LegSecuritiesID2;
[/ /o & AL

TXeTleShortvolumeType Legvolumel;

[/ /GG Y B2

TXeleShortvolumeType Legvolume2;

[/ /TR A

/// [48.2.21]
TXeleTradeOwnerType ownerType;
VAVATR S e Ak LR A6 i
TXeleShortvolumeType  oOffervolume;
[/ /RS, TR
TXeleErrorIdType Errorid;
[/ /B N
TXeTleSubClientIndexType SubClientIndex;
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/7 /M55 HTn (R R 30D

TXeleBusinessuUnitType Businessunit;
// /ST strIE il
TXeleStrorderSysIDType StrorderSysiD;

[/ /55 i
/// [5418.2.5]

TXeleMarketType Market;

// /3G EAd CE AR D

TXeleExchangeIDType ExchangeFrontiID;
/7 /55 Ak B9 5

TXeleorderexchangeIDType orderExchangelD;
[/ BERERS

TXeleUserIDType AccountID;

// /T

char Reserved[32];

58

onErrRtninsertExerciseCombJ5ix
IhgE | HETUEIREHR
BREUFH :

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

S8

e pRspField : B&EITINE , HEEHIIRCXeleRspExerciseComblnsertFieldg0F :

struct CxeleRspExerciseCombInsertField {
// /ARG YRS int s

TXeleOrderIDType OordersSysiID;
// /AR R g

TXeleOrderIDType UserLocalID;

VI ot A TN

TXeleSecuritiesIDType LegSecuritiesIDl;

// /5y 2 Gt 2

TXeleSecuritiesIDType LegSecuritiesID2;

// /RO E AR

TXeleShortvolumeType Legvolumel;

[/ /o A L2

TXeTleShortvolumeType Legvolume2;

// /T B R A

TXeleTradeOwnerType ownerType;

[/ /ATRAE S G IF AR AL

TXeleShortvolumeType offervolume;

[/ /RGeS, E R

TXeleErrorIdType ErrorId;

VYL -Inb ke St

TXeTleSubClientIndexType SubClientIndex;

// /550 (A E XD

TXeleBusinessuUnitType BusinessuUnit;
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[/ /SRS strkii
TXeleStrorderSysIDType
[/ /585 F A
TXeleMarketType

// /S AT Ed CE AR D
TXeleExchangeIDType

/7 /55 Al 5.9 5
TXeleOrderexchangeIDType
[/ /HBFEER S
TXeleUserIDType

// /T

char

onRspCancelExerciseCombZix

TORE : BEITRURERRNZ
BREUTI

void onRspCancelExerciseComb (CXeleRspOrderActionField

StrordersSysID;

Market;

ExchangeFrontID;

ordereExchangelD;

AccountID;

Reserved[32];

*pRspInfo, int nRequestID, bool bIsLast) ;

S8

e pRspField : H{EANE , HEEHIIRCXeleRspOrderActionFielddl T :

struct CxeleRsporderActionField {

[/ /RS IR E YT int KA
TXeleOrderIDType

// /AR R Y
TXeleOrderIDType

VIXE  CXi LN TRE
TXeleOrigSysIDType

// /T

char

// /RS
TXeleErrorIdType

[/ /B N
TXeTleSubClientIndexType
/7 /55 5 on (P € SO
TXeleBusinessuUnitType
// /T HLIT A 255
TXeleTradeOwnerType
///MEE IR S str Al
TXeleStrorderSysIDType
[/ /BFEK S
TXeleUserIDType

[/ /35 i H
TXeleMarketType

/1125 iR 5
TXeleOrderexchangeIDType
// /2 G B d G AR )

ordersSysiD;

UserLocallD;

origsSysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;

Market;

orderexchangelD;

*pRspField, CXeleRspInfo
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TXeleExchangeIDType ExchangeFrontID;

// /T

char Reservedl[11];
s

onErrRtnCancelExerciseCombJix
Ihge : AE1TIUEEREIRER
BREURR :

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

S50

e pRspField : #ENZ , HEEMRCXeleRspExerciseComblinsertFieldg0T :

struct CxeleRsporderActionField {
// /MG EAYE T intR T

TXeleOrderIDType ordersysiD;

// /R AR R w5

TXeleOrderIDType UserLocalID;

/[ /AR

TXeleOrigSysIDType OorigSysiD;

// /T8

char Reserved0[22];
[/ /RS

TXeleErrorIdType Errorid;

[/ /P S

TXeleSubClientIndexType SubClientIndex;
/77555 ou (P E SO

TXeleBusinessuUnitType Businessunit;
// /T B 2R A

TXeleTradeOwnerType ownerType;

// /SRS strIE il

TXeleStrorderSysIDType StrorderSysiD;
// /RS

TXeleUserIDType AccountID;

// /35 s

TXeleMarketType Market;

/7 /35 Al H.9m 5

TXeleOrderexchangeIDType orderexchangelD;
///Z G A dCGE AR )

TXeTleExchangeIDType ExchangeFrontiID;
// /T

char Reservedl[11];
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onRtnExerciseCombOrderfit
INgE | HETHURREHR
BREURH :

void onRtnExerciseCombOrder (CXeleRtnExerciseCombOrderField *pRspField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S8

e pRspField : HE1TRUREARIR , E45#IRCXeleRtnExerciseCombOrderFieldglT :

struct CXeleRtnExerciseComborderfField {
// /AR E GRS int A

TXeleOrderIDType OrdersysiD;
// /7 Rk B g

TXeleOrderIDType UserLocalID;

// /G4 g 1

TXeleSecuritiesIDType LegSecuritiesiDl;
[/ /536 2 Gt 2

TXeleSecuritiesIDType LegSecuritiesID2;
[/ E A EL

TXeleShortvolumeType Legvolumel;

[/ /oA L2

TXeTleShortvolumeType Legvolume2;

// /T H A 25
/// U8 .2.21]

TXeleTradeOwnerType ownerType;
[/ /ATRE S G R A
TXeTleShortvolumeType offervolume;

/1 /58 5 BT b
TXeleOorderexchangeIDType orderexchangelID;

VIV % &
TXelevolumeType Tradevolume;
[/ /ARBAS T4 (R - R S E)

TXeTlevolumeType LeavesVolume;
// /T HIRES

/// [#4i8.2.11]
TXeleOrderStatusType orderstatus;
[/ /B N
TXeTleSubClientIndexType SubClientIndex;
// /550 (A E XD
TXeleBusinessuUnitType Businessunit;
// /82 R ]
TXeleTimeType TransactTime;

/[ /IR E R SCAR D
/// LFii8.2.2]

TXeleRecoveryFlagType RecoveryFlag;
[/ /BB TstrIdil
TXeleStrorderSysIDType StrordersSysID;

[/ /585 s
/// [748.2.5]
TXeleMarketType Market;
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[/ /A A CE R

TXeleExchangeIDType ExchangeFrontID;
[/ /HBBEK S

TXeleUserIDType AccountID;

// /T

char Reserved[20];

I8

onRspQryOptionPositionfix
IheE : B CEIAN
EREURF

void onRspQryoOptionPosition (CXeleRspQryOptionPositionField *pRspField,
cxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

280

* pRspField : HItFGEIANE , HEEHIRCXeleRspQryOptionPositionFieldd T :

struct CxeleRspQryoOptionPositionField {

[/ EEK )

TXeleUserIDType AccountID;

// JUEZF AR

TXeleSecuritiesIDType SecuritiesiD;

// /B CE A D

TXeleOptionsTypeType OptionType;

/7 /FREZARES (G AR AL )

TXeleSecuritiesIDType UnderlySecuritiesID;
[/ /FRIESR 2 B CEEARAE D

TXeleSecuritiesNameType UnderlySecuritiesName;
// /A7 RCE A CEFRAE D

TXeleExerciseDayType ExerciseDay;
///BFE HHIFRE (A ET8)

TXelePositionType InitLongYdPosition;
[/ RYIFEE (AEFE)

TXelePositionType InitShortydPosition;
// /SBUTE G ARAERD

TXeleMoneyType OptionMarketvalue;
///HniEE CE A AD

TXelePositionType CurrentPosition;

// /T HHE CERERD

TXelePositionType AvailablePosition;
[/ /B YRR R (B F0)

TXelePositionType LongYdPosition;
///RFES HEFER

TXelePositionType LongPosition;

/// X5 e HYIFeRR (5 T8)

TXelePositionType ShortydPosition;
[/ XFE5 Hfe

TXelePositionType ShortPosition;

// /T RS HORE CERAE D


af://n2730

TXelePositionType TdopenPosition;
// /ST SR CEAREH)

TXeleunTdPositionType unTdOpenPosition;

/7 /A A R CE AR D

TXelePositionType TdClosePosition;
[/ /RS AR CE ARG

TXeTleunTdPositionType unTdClosePosition;
///PRES CE R )

TXeleMoneyType Margin;

// /%5 HIFERES CEAREH)

TXeleMoneyType OpenMargin;

// /% HP P EREE CEREH)

TXeTleMoneyType CloseMargin;
///FE CERAEAD

TXeleAveragePriceType AvgPrice;

[/ /e R A B CEARME)D

TXeleunTdFrozenCapType unTdFrozencCap;

// JAEE VR4 CF A D
TXeleunTdFrozenPremiumType unTdFrozenPrem;
[/ /3 5 3R
/// [5418.2.5]
TXeleMarketType Market;
// /ARG b Chr i ) A5 D)
TXeleSpeculationRatioType SpecRatio;
/1 /R A
TXeleAveragePriceType AvgBoughtPrice;
/17 X556 A
TXeleAveragePriceType AvgsoldPrice;
// /&SI
TXelePositionType unTdopenBoughtPos;
// /BT
TXelePositionType unTdCloseSell1Pos;
[/ /ARG
TXelePositionType LongCombPosition;
///HE B
TXelePositionType ShortCombPosition;
// /& EE
TXelePositionType CoveredPos;
[/ /& L
TXelePositionType unTdopenCoveredPos;
[/ /T
char Reserved[55];

onRspQryOptionFund)5ix
Inge : BpNEEEANE

REUFT

void onRspQryoOptionFund (CXeleRspQryoptionClientAccountField *pRspField,
cxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast):
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W

20

* pRspField : HIRESEANZ , HEKRCXeleRspQryOptionClientAccountFieldgl T :

struct CXeleRspQryoptionClientAccountField {

///EEK

TXeleUserIDType AccountID;
/1735 MK ARES

TXeleAcctStatusType AcctStatus;
[/ /TRAEE:

TXe1eMoneyType Margin;

// /RS PRAE

Txe1eMoneyType FrozenMargin;
[/ /A<

TXeleMoneyType Premium;

[/ /R EERF 4

TXeleMoneyType FrozenPremium;
/1 /T8

TXeleMoneyType Fee;

[/ URSETFBE ok

TXeleMoneyType FrozenFee;

[/ /R ER T

TXeleMoneyType PosGainLoss;
/R

TXeleMoneyType CloseGainLoss;
// /T R% 4

TXeleMoneyType Available;
/// &

TXeTleMoneyType withdraw;
/IS

TXeTleMoneyType Deposit;

// /WG B3 i CRA)
TXeleTotalFundType
/// L% a (ATA)
TXeleTotalFundType
/7 /VIERIE S CAAR)
TXeTleMoneyType

1/ /35 T

/// [#4#8.2.5]
TXeleMarketType

// /SRR
TXeleMoneyType

/// S
TXeleMoneyType

// /T

InitTotalFund;

TotalFund;

DayMargin;

Market;

TotalQuota;

UsedQuota;

char Reserved[112];

onRspQryOptionSecuritiesfix
IheE NG HEANE
BRI


af://n2748

W

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

29

* pRspField : HINNGUEANE , HE5HI{RCXeleRspQryOptionSecuritiesFieldgnT :

struct CXeleRspQryoOptionSecuritiesField {

/[ JAEFA Y
TXeleSecuritiesIDType

// /& 45 5 A
TXeleTradeOptionCodeType
///ELHFR
TXeleSecuritiesNameType

// /BRI ESR AR
TXeleSecuritiesIDType

/[ /BRIES 2 FR
TXeleSecuritiesNameType

/[ /FRIIAE Gy i
TxeleSecuritiesType

[/ /FRIIAE Gy i b G ARAEA)
TXeleSecuritiesSubTypeType
// /g RRE (C/P)
TXeleCPFlagType

/7 /BT R A
TXeleExercisePriceType
///EIBATRE
TXeleShortTimeType

// /RS EI H
TXeleShortTimeType

// /& LT
TXeleMultiunitType

// /7= AR (B R AE D
TXeTleProductIDType

// /5 NB BN A
TXeleMinTickPriceType
///HTE LR
TXeleUncoveredPositionType
// /WES EA
TXelePreSettlePriceType

// /AR I 25 BT W B AN
TXeleunderlyPreClosePriceType
// /AL 4
TXeleMarginunitType

// /KRR BRI SR (e, A RRED
TXeleLimitPriceClassType

// [ BRAS B R S H R
TXeTleMaxLimitordervolumeType
// [ BRAR B K S B
TXeleMaxLimitOordervolumeType
// / BRA B s /) K HL B
TXeleMinLimitOrdervolumeType
/7 / BRA B /N S B B
TXeleMinLimitordervolumeType

SecuritiesID;

TradeOptionCode;

SecuritiesName;

UnderlySecuritiesiD;

UnderlySecuritiesName;

UnderlySecuritiesType;

UnderlySecuritiesSubType;

CPFlag;

ExercisePrice;

ExerciseDate;

DeliveryDate;

Multiunit;

ProductID;

TickPrice;

UncoveredPosition;

PreSettlePrice;

UnderlyPreClosePrice;

Marginunit;

LimitPriceClass;

MaxLimitBuyvVolume;

MaxLimitSelTlvoTlume;

MinLimitBuyvolume;

MinLimitSellvoTlume;



// /T B oK K HL R

TXeleMaxMarketOrdervolumeType  MaxMarketBuyvolume;

// /T B K SE R

TXeleMaxMarketordervolumeType  MaxMarketSellvolume;
// /AN RN ST L

TXeleMinMarketordervVolumeType MinMarketBuyvolume;

// /T B /N S L

TXeleMinMarketOrdervolumeType  MinMarketSellvolume;
// /WEWE A

TXeleydClosePxType YdClosePrice;
// /WESE HAR

TXeleydSettlePxType YdsettlePrice;
[/ BAE R A

TXeleLowerPriceType LowerPrice;
[/ [ ERAE R A

TXeleUpperPriceType UpperPrice;
///EZ S H

TXeleDateType StartDate;
// /855 H

TXeleDateType EndDate;
///EHH

TXeleDateType ExpireDate;

VL Ve
/// LFii8.2.5]

TXeleMarketType Market;
// /54K S

TXeleUserIDType AccountiID;

// /T

TXeleReservedType Reserved[113];
s

onRspQryOptionRate J5i%
DhRE : EIASRR, RISKEANE
EREURT -

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

S8

* pRspField : HIfAEE=R, RIESFERNE , HEEHIRCXeleRspQryOptionMarginFeeFieldill
T

struct CXeleRspQryOptionMarginFeeField {

[/ EEK )

TXeleUserIDType AccountiID;
// [ UEFE AR,

TXeleSecuritiesIDType SecuritiesiD;
[/ /ENRARAS G A A )

TXeleDepartmentIDType DepartiD;

/1)t
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TXeleMoneyType commissionRate;
/1785 CEARMEH)
TXeleMoneyType SettlementFee;
[/ /AT CE AR )
TXeleMoneyType ExerciseFee;
[/ /RAE 4 %
TXeTleMoneyType MarginRate;
///TXeleEntrustTypeTypeZs LY
/// [548.2.22]
TXeleEntrustTypeType EntrustType;
///TXeleChargingTypeTypellit % J7 =X
/// [74$8.2.23]
TXeleChargingTypeType ChangingType;
[/ /585 Fi s
/// [748.2.5]

TXeleMarketType Market;

// /T

char Reserved[133];
I

onRspQryOptionCombPosition /5%
IheE | BINE SR CERANE
ERERI -

void onRspQryOptionCombPosition (CXeleRspQryOptionCombPositionField *pRspField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S8

® pRspField : HINAEFCEIANE , HEHEIKACXeleRspQryOptionCombPositionFieldd T :

struct CXeleRspQryoOptionCombPositionField {
///FEEK S
TXeleUserIDType AccountID;
[/ /GRS, 5 AT, RN A& REE

/// 7 [8.2.14]
TXeleSecondaryorderType SecondaryoOrderiD;
// /A SR g 25

/// [748.2.17]

TXeTleStrategyCombType StgyCmbType;
///HEPRIES, B A

TXeTleMoneyType Margin;
///HEHE

TXeTlevolumeType CombVolume;
// /R

TXeTlevVolumeType unCombvolume;
[/ /IR A RE S, B AE

TXeTleMoneyType InitMargin;

// /WA B

TXelevolumeType InitCombvolume;

[/ /A EANE (LA, EI SR
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TXeTleSumLegsType sumLegs;
// /B AL
CXeleCombLegField CombLeg[4];
/1155 A
/// [5418.2.5]
TXeleMarketType Market;
// /e AR E
TXeTlevolumeType unTdCombvolume;
// [ A
TXeTlevolumeType unTdunCombvolume;
J/ /RGBS strkl, AE KRB IEE
TXeleStrorderSysIDType StrorderSysiD;
// /T
char Reserved[85];

I8

HAh Ao SR CXeleCombLegFieldgn T :

struct CxXeleCombLegField {
// [ A IEF ARG
TXeleSecuritiesIDType LegSecuritiesiD;
// /B & 2175 )

/// [5118.2.18]

TXeleLegSideType LegSide;
[/ /& bR
/// [5#8.2.15]
TXeleCoveredFlagType Coveredoruncovered;
/] aE Y E
TXeleShortvolumeType volume;

I8

onRtnCapitalTransferDetails Fix
IhEE : HINE S (WA S)A7KRHER
EREURT -

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

W

=250

e pRspField : BN S (HEAR)F/KBAERR | HE5H9{KCXeleRtnCapTransferDetailsField 07T :

struct CXeleRtnCapTransferDetailsField {

///5&K S

TXeleUserIDType AccountiID;
// /TR

TXeTleMoneyType Fundamt;

///BE A, T W, 20 D
/// [5118.2.8]
TXeleTransferDirectionType Direction;
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// /AR
TXeleShortTimeType
// /AT AR & R
TXeleTradeSystemIDType
/15— AR 6 &
TXeleTradeSystemIDType
[/ /T B
TXeleMoneyType
// /% i T
TXeTleSubClientIndexType
// /IR BRI S hRE

/// [+4#8.2.17]
TXeleRecoveryFlagType
[/ /585 Fi s

/// [748.2.5]
TXeleMarketType
// /T
char

58

onRspQryOrderFlow 75i% ( EAF )
Inge : ERKEIBNZ
EREURH

Time;

ZRID (A &5 (B R IR )
SystemID;
ZID (AR & A AR H)
SystemID1;

Available;

SubClientIndex;

RecoveryFlag;

Market;

Reserved[31];

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

S8

e pRspField : EIRFAKEIINE , EEZEHRCXeleRspQryOrderFlowField /s :

struct CXeleRspQryorderFlowField {
///FEEk T
TXeleUserIDType
// /K E
TXeTleFTowCountType
/7 /3 5 iR
TXeleMarketType
// /T

char

AccountID;
FlowCount;
Market;

Reserved[63];

onRspOTU ik
INEE : (HAR ) IESHiE/ AR Bt AL
EREURT -
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void onRspOTU(CXeleRspSecuritiesLockField *pRspField, CXeleRspInfo
int nRequestID, bool bIsLast)

S50

* pRspField : IE5BiE/EBANNLL

, HE5KIACXeleRspSecuritiesLockField /s :

struct CxeleRspSecuritiesLockField {

15

// /SRS int R

TXeleOrderIDType

// /R AR B Y

TXeleOrderIDType

[/ /& LIRS AR

TXeleSecuritiesIDType

// /IR

TXelevolumeType

/7 BE [ f

TXeleDirectionType

[/ /RS, TR

TXeleErrorIdType

[/ /P S R

TXeTleSubClientIndexType

// /b5 BT CH A 5E 3O

TXeleBusinessuUnitType

// /MGG T strIAl
TXeleStrorderSysIDType

// /B EE S
TXeleUserIDType

[/ /55 R
TXeleMarketType

// /T8

char

onRtnOTUJ %

ThgE : (HAI ) IE58iE/ iR

EREUSI

ordersysiD;

UserLocalID;

UnderlyingSecuritiesiD;

orderqQty;

Side;

Errorid;

SubClientIndex;

Businessunit;

StrorderSysiD;

AccountID;

Market;

Reserved[64];

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

S8

e pRspField : IFEEE/EIENR , HEHIRCXeleRtnSecuritiesLockField /g :

struct CXeleRtnSecuritiesLockField {

// /R AR R
TXeleOrderIDType
[/ /PRSI E LT int KR
TXeleOrderIDType

UserLocallD;

OordersSysiID;

*pRspInfo,

*pRspInfo,
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/7 /3 5 A 5.9 5

TXeleOrderexchangeIDType orderexchangelD;
// /G LIRRE AT

TXeleSecuritiesIDType UnderlyingSecuritiesID;
// /R E

TXelevolumeType orderqQty;

[/ /BUE /i

TXeleDirectionType Side;

[/ /¥ K [A]

TXeleTimeType TransactTime;
// /T HIRES

TXeleOrderstatusType orderstatus;
VUL -Inb ks eIt

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

TXeleBusinessuUnitType BusinessuUnit;
[/ /HBFEK S

TXeleUserIDType AccountID;

// /35 A

TXeleMarketType Market;

// /T

char Reserved[64];

onErrRtnOTU J53%
I0gE : (HBIX ) UESSiE/ B BiEREHR
BREURH :

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

W

20

* pRspField : ( #8tY ) IE58iE/ M BHEHRER , HEEHIRCXeleRspQryOrderFlowFieldJs :

struct CxeleRspSecuritiesLockField {
// /MG E YRS i ntZ A

TXeleOrderIDType ordersysiD;

// /R AR R Y

TXeleOrderIDType UserLocallD;
// /& LIRRRIE AT

TXeleSecuritiesIDType UnderlyingSecuritiesiD;
// /RO

TXeTlevolumeType orderqQty;

/7 /BE /AR

TXeleDirectionType Side;

[/ /RS, HE

TXeleErrorIdType Errorid;

[/ /%P S RN

TXeTleSubClientIndexType SubClientIndex;

// /55 Tn (R R 30
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TXeleBusinessuUnitType

///AE GRS strIs i
TXeleStrorderSysIDType

[/ /REEKS
TXeleUserIDType

/1 /35 TR

TXeleMarketType
[/ /T

char

18

onRspOTTRiE (BAXZF)

. (HARY ) £ RBIEELSBEIESMKF IR (Option Trading Transfer For Execution)4aiRAE A~
328 HEUE R

BREUEF :

TogE

Businessunit;

StrorderSysiD;

AccountID;

Market;

Reserved[64];

void onRspOTT(CXeleRspOptionDisposalField *pRspField, CXeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast) ;

S50

pRspField : SREITBHEACBEIESKFIL, , HE5H9{ACXeleRspOptionDisposalField /3 :

struct CxeleRspOptionDisposalField {

// /ARG S int
TXeleOrderIDType

// /P AR AR B G
TXeleOrderIDType

// /& LI IR R AR
TXeleSecuritiesIDType
// /AR
TXeTlevVolumeType

// /RS
TXeleExerciseMethodType
// /T H T 2R
TXeleTradeOwnerType
[/ /RS, A
TXeleErrorIdType

// /g T, R E S S

TXeleBusinessuUnitType
VYL -Inb ik St
TXeleSubClientIndexType
///HE GRS strIE i
TXeleStrorderSysIDType
[/ /B E S
TXeleUserIDType

[/ /55 iR
TXeleMarketType

// /T

char

ordersysiD;

UserLocallD;

UnderlyingSecuritiesID;

volume;

Method;

ownerType;

Errorid;

Businessunit;

SubClientIndex;

StrorderSysiD;

AccountID;

Market;

Reserved[64];
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onRtnOTT A% (BALF)

Inge :
%) BRUER

BREUST

( BB ) £ REIFEAEIFAEMA[EHR (Option Trading Transfer For Execution)(4BiIHRANE A~

void onRtnOTT(CXeleRtnOptionDisposalField *pRspField, CXeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast) ;

W

=25 -

* pRspField: ( BitY ) &REBIFHEAFIEFKAEIR , H4E5#3{KCXeleRtnOptionDisposalField/y :

struct CxeleRtnOptionDisposalField {

// /R AR R B g
TXeleOrderIDType

// /SRS int Y
TXeleOrderIDType

/1 /58 5 BT b
TXeTleorderexchangeIDType
// /R
TXelevolumeType

[/ /AT
TXeleExerciseMethodType
// /S E R[]
TXeleTimeType

// /T HIRAS
TXeleOrderstatusType

// /5 i 6 S
TXeleSubClientIndexType
// /M55 BT CH - 5E 30
TXeleBusinessuUnitType
[/ /BB EK S
TXeleUserIDType

[/ /2GR
TXeleMarketType

// /T

char

onErrRtNOTT) % (BAXS)

Inge : ()= REABRLGBEIESIKF#EIRERR (Option Trading Transfer For Execution)(ZBIMAE A

285) BAUER
EREURR :

UserLocallD;

ordersysiD;

orderexchangelID;

volume;

Method;

TransactTime;

ordersStatus;

SubClientIndex;

Businessunit;

AccountID;

Market;

Reserved[64];

void onErrRtnOTT(CXeleRspOptionDisposalField *pRspField, CxeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast)
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S8

o pRspField : EHRFUKEARIE , Hbt

H{ARCXeleRspOptionDisposalField /3 :

struct CXeleRspOptionDisposalField {

// /SRS int
TXeleOrderIDType

// /R AR B Y
TXeleOrderIDType

[/ /& LI IIE SR AR
TXeleSecuritiesIDType
YIVA LS &
TXelevolumeType

// /RS
TXeleExerciseMethodType
// /T B R A
TXeleTradeOwnerType

[/ /RS, R
TXeleErrorIdType
VIZAIZ 25 v - Sl = BN S|
TXeleBusinessuUnitType
[/ /B S N
TXeTleSubClientIndexType
[/ /RS T strIE il
TXeleStrordersSysIDType
// /B EE S
TXeleUserIDType

/7 /5 o 3R
TXeleMarketType

///%i8

char

onRspCancelOTTHiE (BANF)

INRE . ( HARY ) S RAIBEBIEEKFBEANIAL (Option Trading Transfer For Execution)(Z4aikR4s

BASH) Bt R
REURH :

void onRspCancelOTT (CXeleRspOrderActionField *pRspField, CxeleRspInfo

ordersysiD;

UserLocalID;

UnderlyingSecuritiesiD;

volume;

Method;

ownerType;

Errorid;

Businessunit;

SubClientIndex;

StrorderSysiD;

AccountiID;

Market;

Reserved[64];

*pRspInfo, int nRequestID, bool bIsLast) ;

28

e pRspField : #EMA , HEE5MRCXeleRspOrderActionField /g :

struct CxeleRsporderActionField {

// /SRS int R
TXeleOrderIDType

// /R AR B Y
TXeleOrderIDType

/[ /AR

ordersysiD;

UserLocalID;
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TXeTleOrigSysIDType origsSysiD;
// /T

char Reserved0[22];
// /RS
TXeleErrorIdType ErrorId;
[/ /B i KA
TXeTleSubClientIndexType SubClientIndex;
// /550 (A E XD
TXeleBusinessuUnitType Businessunit;
[/ /TR R
TXeleTradeOwnerType ownerType;
// /SRS strkid
TXeleStrorderSysIDType StrorderSysiD;
[/ /BB EK S
TXeleUserIDType AccountID;
/1 /25 A
TXeleMarketType Market;
/7 /55 Pl 5.9 5
TXeleOrderexchangeIDType orderexchangelD;
///ZE G R d G AR )
TxeleExc hangeIDType ExchangeFrontiID;
[/ /T
char Reservedl[11];
};

onErrRtnCancelOTTH% (BAX)

I08E | S REABEGEIFSEKFBEREREHR (Option Trading Transfer For Execution)(ZHaIRAE A
75 BARER

BREUEF :

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

S50

e pRspField : #EIMAL , BEZ5MKCXeleRspOrderActionField /g :

struct CxeleRsporderActionField {
// /GRS intR T

TXeleOrderIDType ordersysiD;

// /P AR AR 5 g

TXeleOrderIDType UserLocalID;
[/ /AR BT

TXeleOrigSysIDType OorigSysiD;

// /T

char Reserved0[22];
// /RS

TXeleErrorIdType Errorid;

[/ /%P i R N

TXeleSubClientIndexType SubClientIndex;

/7 /055 5 (P 5E 30
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TXeleBusinessuUnitType
// /TR R

Businessunit;

TXeleTradeOwnerType ownerType;

// /BT strki

TXeleStrorderSysIDType StrordersSysID;
///HBHEK S

TXeleUserIDType AccountID;

[/ /35 s

TXeleMarketType Market;

// /385 TR

TXeleorderexchangeIDType orderExchangelD;
///2E G B d G AR )

TxeleExc hangeIDType ExchangeFrontiID;
// /T

char Reservedl[11];

onRspinsertOQOFi% ( BAXZIF)

e : HAtCSUBIRANIEAL (Option Quote Order Entry)(SRINRANEASH) Bt fER
RV

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

S8

* pRspField : EAfXUAMRAN AL , HEEHI{ACXeleRspBilateralOrderinsertField/s :

struct CxeleRspBilateralorderInsertField {
// /AR E GRS int A

TXeleOrderIDType OordersSysiID;
// /R AR R B g
TXeleOrderIDType UserLocallD;
// /& 4RI
TXeleSecuritiesIDType SecuritiesiD;
// /AT R
TXeleTradeOownerType ownerType;
eS¢
TXelePriceType BidPx;
/1 /AR
TXelePriceType offerpx;
// /R R E R
TXeTlevolumeType Bidvolume;
YIVA LS5 6
TXelevolumeType offervolume;
VIVESIRR Y

/// [5418.2.14]
TXeleoffsetFlagType BideffectFlag;
YIVE Si R i

/// [5418.2.14]
TXeleoffsetFlagType offereffectFlag;
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// /RS, AR AL
TXeleErrorIdType

[/ /NI, g 8 Bl 51
TXeTleBusinessUnitType
// /5 i S T
TXeleSubClientIndexType
[/ /EGIRE S str il
TXeleStrorderSysIDType
[/ /HBFEER S
TXeleUserIDType

[/ /5 G s
TXeleMarketType

// /T

char

Errorid;

Businessunit;

SubClientIndex;

StrorderSysiD;

AccountiID;

Market;

Reserved[64];

onRtninsertOQO%i% ( EANIF)
IhEE : BRSO AMRAN EIR (Option Quote Order Entry)(ZHRIARAE A 337 HItER
REURH :

void onRtnInsertoQo(CXeleRtnBilateralorderField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

W

29

* pRspField : HAIRUAHRAN EHR . HE519{RCXeleRspQryOrderFlowField :

struct CcXeleRtnBilateralorderField {

// /AR R Y
TXeleOrderIDType UserLocallD;
// /ST int A
TXeleOrderIDType ordersysiD;
// /35 Pk B g 5
TXeleOorderexchangeIDType ordereExchangelD;
// JUEZFAHS
TXeleSecuritiesIDType SecuritiesID;
[/ /T B A R A
TXeleTradeOwnerType ownerType;
YVVES 4
TXelePriceType BidPx;
YVE %%
TXelePriceType offerpx;
[/ AR E R

TXelevolumeType Bidvolume;
[/ AR E
TXeTlevolumeType offervolume;
/11 FIFh
/// [558.2.14]
TXeleoffsetFlagType BideEffectFlag;
[/ /AR &

/// (5 4i8.2.14]
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TXeleoffsetFlagType offereffectFlag;
[/ AR AT AR R

CXelecancelledorderinfo CancelledBidorder;
// /B ST BAE R

cxele cancelledorderInfo cancelledofferorder;
// /T HIRAS

TXeleOrderstatusType orderstatus;

[/ /5P S N

TXeleSubClientIndexType SubClientIndex;

/7 /555 ou (P E 30O

TXeleBusinessUnitType BusinessuUnit;

Yk &ie-1Se)

TXeleUserIDType AccountID;
VEY Ve S

TXeleMarketType Market;

// /T

char Reserved[64];

onErrRtninsertOQOA % ( BAXLIS )
IhEE : EIRNUAHRANFERERR (Option Quote Order Entry)(ZBIhRANE A<SZHF) BIRUER
R :

void onErrRtnInsertoQo(CXeleRspBilateralorderInsertField *pRspField,
cxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

S50

e pRspField : BANIOHOIRINTEIREIR , EEEHIRCXeleRspBilateralOrderinsertField /g :

struct CXeleRspBilateralorderInsertField {
[/ /SR Tint A

TXeleOrderIDType OordersysID;
// /R AR B Y

TXeleOrderIDType UserLocalID;
// /& 4RI

TXeleSecuritiesIDType SecuritiesID;
/13T A e

TXeleTradeOwnerType ownerType;

/1 FEARA

TXelePriceType BidPx;

YIVES 4

TXelePriceType offerpx;
YIVAL LTS &

TXelevolumeType Bidvolume;
[/ PRI E

TXeTlevolumeType offervolume;

[/ /FEITFARRE

/// [5418.2.14]

TXeleoffsetFlagType BidEffectFlag;
[/ /ZITFRRE
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/// (5 4i8.2.14]

Txel eoffsetFlagType offereffectFlag;
[/ /GRS, TR

TXeleErrorIdType Errorid;

[/ /SR, s A Bl g5

Txele BusinessUnitType Businessunit;
// /% PR R

TxeleSu bClientIndexType SubClientIndex;
///HEE ¥R T striki

TXeleStrorderSysIDType StrorderSysID;
[/ /BB EK S

TXeleUserIDType AccountID;

[/ /3G TR

TXeleMarketType Market;

// /T

char Reserved[64];

onRspCancelOQO 7% (BAXIF)
Ihee : BRSO MRANMEIERIE AL (Option Quote Order Entry)(ZBIMRANE AT BIUER
EREUFH

void onRspCanceloQo (CXeleRspoOrderActionField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

S8

e pRspField : BANIOBDIRMN BRI , E4EMIRCXeleRspOrderActionField /g :

struct CXeleRsporderActionField {
// /M EHE GRS int A

TXeleOrderIDType ordersysiD;

// /A AR 4w S

TXeleOrderIDType UserLocallD;
[/ /AR B S

TXeleOrigSysIDType OorigSysiD;

// /T

char Reserved0[22];
[/ /RS

TXeleErrorIdType Errorid;

// /5 i 6 S

TXeleSubClientIndexType SubClientIndex;
// /M55 BTE CH F 5E O

TXeleBusinessunitType BusinessuUnit;
// /AT B R

TXeleTradeOwnerType ownerType;

[/ /RS E YT strIs il

TXeleStrorderSysIDType StrordersSysiD;
// /B EE S

TXeleUserIDType AccountID;

VL Ve
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onErrRtnCancelOQOA % ( BAXIS )

Inge : HASIUOIRNEERSEIREIR (Option Quote Order Entry)(ZBIMRAEASZET) HItER

TXeleMarketType

// /55 ik g 5
TXeleorderexchangeIDType
// /2 G B d AR )
TXeleExchangeIDType

// /T

char

EREUFH :

void onErrRtnCanceloQo (CXeleRspOrderActionField *pRspField, CxeleRspInfo

*pRspInfo, int nRequestID, bool bIsLast) ;

S8

struct CxXeleRsporderActionField {

pRspField : #{EMNZ , HEEH{ARCXeleRspOrderActionField/3 :

[/ /GG int
TXeleOrderIDType

// /R AR R g
TXeleOrderIDType

// /AR S
TXeleOrigSysIDType

// /T

char

// /RS
TXe1eErrorIdType

/1] PR RT A
Txe1eSubC11entIndexType
// /550 (A E XD
TXeTleBusinessUnitType
// /AT R
TXeleTradeOwnerType
///AE GRS strIE Y
TXeleStrorderSysIDType
[/ /BFERER S
Txe1eUserIDType

///)L e
TXeleMarketType

// /55 ik B g 5
TXeleorderexchangeIDType
///2E G B d G AR )
TXeleExchangeIDType

// /T8

char

Market;

orderexchangelID;

ExchangeFrontID;

Reservedl[11];

OrdersSysiD;

UserLocallD;

origsysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;

Market;

orderexchangelID;

ExchangeFrontID;

Reservedl[11];


af://n2903

onRspOMR i (EAR%F)
Inge : (HAIY ) FRUEEEIANAL (Option Margin Requirement)(ZHBIMRANE A~ 324:F) HIREFR
EREURH :

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

S8

* pRspField : {RIEEEIAMAL , HEEHIACXeleRspOptionMarginField /g :

struct CXeleRspOptionMarginField {
///AE GRS int e

TXeleOrderIDType OordersSysiD;
// /R AR R B g
TXeleOrderIDType UserLocallD;
///RIE STk S
TXeleMarginAcctType MarginAcct;
[/ /RS, HE S
TXeleErrorIdType Errorid;
/7SR, e Bl g5
TXeleBusinessuUnitType Businessunit;
// /% i S
TXeTleSubClientIndexType SubClientIndex;
// /ST strIE i
TXeleStrorderSysIDType StrorderSysiD;
// /RS
TXeleUserIDType AccountID;
/7 /5 o iR
TXeleMarketType Market;
// /T
char Reserved[64];
5
onRtnOMR %5i% ( BA%F)

Inge: (HIN ) (RIEESEIREHR (Option Margin Requirement)(ZBIRRAE Ay BINEER
EREURH :

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

S8
* pRspField : {RIFSEHENR , HEEH{ARCXeleRtnOptionMarginField/y :
struct CXeleRtnOptionMarginField {

// /R P AR Y
TXeleOrderIDType UserLocallD;
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[/ /SRS int
TXeleOrderIDType

// /RIE &K S
TXeleMarginAcctType
// ] BEH
TXelePriceType

// /v F 4
TXelePriceType

// /T HURES
TXeleOrderstatusType
[/ /5 P i N
TXeTleSubClientIndexType
// /5B TT CH A E XD
TXeleBusinessuUnitType
[/ /R EEKS
TXeleUserIDType

/7 /35 3R
TXeleMarketType

// /T

char

Hth
Trader-APIFREZ&IZ(EMIREE
LB IR
APIZIES EIDHE IR B ORI
APIflmanagerf g IB MR LR
API3 ZHEIR R EFNIBI SRR

E: BilgbiZapi_config.txtfACpuCorefIEE—1NEE

APIZZZ IR IEAZ 7 Dl ZetE

iE: E#iNEbZapi_config.txtfhCpuCorefI58 NS4
LOGHE =
FERE

FREBRER

dn Ft

DWORD

ordersysiD;
MarginAcct;
TotalMarginAmt;
AvailabeMarginAmt;
orderstatus;
SubClientIndex;
Businessunit;
AccountID;

Market;

Reserved[64];

S

unsigned
int

EimeeBliRen

DWORDXY
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do Ft

10

11

12

13

14

15

16

17

18

PSS

TXeleFairProtocolType Fair

TXeleMessagelDType

TXeleMessagelLenType

TXeleRequestIDType

TXeleSeqNoType

TXeleSeqSeriesType

TXeleOrigSysIDType

TXeleOrderExchangelDType

TXeleOrderIDType

TXelePriceType

TXeleVolumeType

TXeleOrderTypeType

TXeleSecurities|DType

TXeleMarketType

TXeleDirectionType

TXeleTimeConditionType

TXeleTimeType

iERE
unsigned
char

unsigned
char

unsigned
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