=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


af://n60

API

=Lt WRAMELT

b &
D F D

12/25/2024 3.2

o
N

EINREXIFHERESH
01/16/2025 3.2 32 ENRZFIMNKEIEREO
01/20/2025 3.2 32  S#FEMATcpDirecthyRSTILE IR
2/7/2025 3.2 32  ERFFEIR

02/07/2025 3.2 3.2 TiEERUserLocalID=REIE

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

HEINAT RS ERVEIRES55115
12/5/2025 32 32

TELEIRADEN
15/5/2025 3.2 32 SHEEEQFIFESHITEIIRE
17/6/2025 3.2 32 RE. BEREKREEORAMEINETEST BFER

KRRETEANEHNIESE R ™. DEEHESFF

6/8/2025 32 32
FeEENEIESEHEFTR

28/8/2025 3.2 3.2 (ERNFETXeleTransferTypetrEsisiaa

i Can A B E I R
3wyl

/// /8K

int XeleSecuritiesTraderApi::regXxxx(
CcXeleRegXXXField &inputField,

int nRequestID)

/// /AR

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

int nRequestiID,

bool bIsLast)

XRIBAFE S R SRR EOEREregXXX , MRZLAONRSpXXXKanE, ZIEINIBRAPIIregXXXER
#RRJINRequestIDRJIESK , FEonRspXXXHMBEERAINRequestI DEJIEK,


af://n227
af://n228

inRiEOSi5E
BECIEFR : reqXXX
o inputField : IERATSHEEIIIEE
* nRequestiD : FAFAFEIBAIERITR . SIRIXEX
MR 1S40 ER
BEOBHR : onRspXXX

* pRspField: IMAHR X AISEEERIR ST

¢ pRsplInfo : RspinfoR~EEER1s, , 8ErrorIDFIErrorMsgRIXZRIERAIRES

e nRequestID : MARAEKAJID , FRICTERRIFNGRRIL Z BRI R K EH

e bisLast : ZXIERIDEEMMTEEE , BI—REINRSF | ZEEREFTRERWEZIRIER | #RR
Ra—XER ( bisLast ATRUEIRRZRE—XAEAR , AFALSEIRRARRE—XIEA )

B IR L

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

/// /8
void XeleSecuritiesTradersSpi::onErrRtnXxXX(CXelexxXField *pInputField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

BERIERZLAONRINXXX, onErrRINXXXRaR, TEMBXFIFENAL,
tr A R
FEOEFR : onREnXXX

* pinputField : fENAYEANEIREIESISTT

* nRequestID : FRICIERIR AR S Z [BRIRS MK F

e bisLast : ZRIEKRIDREMMTSEE , BI—XEINRX S , BN EIERSATESHRESRER | 7R
RE—XEA (bisLastATRUBRRZ&E—REA , AFALSERRAAR&E—IXERA )

Eiea R0 R
EOLFR : onErrRtNXXX

e pinputField : t8NABRIENEEWEESET

e pRspinfo : FHIRFEBFFERER

* nRequestID : TRICIERIRIFNERIRSL Z BRI R K F

e bisLast : IRIBKRIDEEMRSEEE , BI—REINIR S | ZINEERE R R EZRER |, Rk
e XA ( bisLast STRUETRRZERE—XERA , AFALSEFRRAEHE—XBA )

APIiE1THRIL
L& ER

BRI FIEERZ RANIRZEE RS /21

o WRIIEEER
o IIREREAMER
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LR ER
TEVIIRLPNER | Xele-Trade-SecuritiesZZ B R FAFERF M RTHII FEE ¢

e CreateTraderApi(): $REXA] FBRYAPIRSSI8ET
e RegisterSpi(): iEARFBF4kE B XeleSecuritiesTraderSpil BB FEX S AHbE

RSN

XeleSecuritiesTraderApifRtaVER DO LIE R ESERUEHI T LIRS | (ERiRERE—ERN
tee. BAISEELEEOSE AP,

DRREMCEBAIT (FERREIMCES main.cpp”) -

/:“:

* api I N LR =25

* 1, G-I R, %Kk HXeleSecuritiesTraderspi, FHREEUCRIKE & ) B35 B
* 2. ifcreateTradeApif [, GlEE—MERIF LR, ZX R K E LRHE & REHE R R

* 3, M registerspifz i, kBN GAL 3115 R 20t G

* api RERAE BRI 7 X

* 1, ffAreqroginf i, (L NFCE AR, BEMT . M %08 DL A 4t 4 118 SR 4w 5 B AT
* Hop, LB SO Uapi AT YR ACE, SFapimiZERE X GEdEEPLEBRE G R E
EHG, XFMTAXHETROBMABE SN ESRENR, FEEE) .

* apifigiiz. DEERE . socketBEMIRFE. A A HNE. i LA

* 4,

* 1) #:MonRspLoginManager#[al i, JfH & A HRE SR, R MFTHA RS O AR BUR
* 2) fEllonRspLogingk[alif, IF H %A R B, TR G RHE & 1 A AR

* 3) :MonRspInitTraderdi[Flid, J+HEARHIEE SN, R LHTIE CRHE G R, feppUR
..y

auto* puserSpi = new DemoSpi();

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

PRINT_INFO("can not create API");

exit(0);
}

pUserApi->registerSpi(pUsersSpi);

)

ERERANE  BRREFILMIERRAER. Bif. RZBEOFNEKGIE , freqlogin,
reqinsertOrderZ , FIRHRHENERELANNEIRERE.

EEEW

==AP| IERANIREHES#RspInfo , ErrorID0FRNIEN , HEFRNMEIR | iSRRG BN RAE
RRER==

API BB


af://n280
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BLE 4P EE B IManagerURLFIQueryURL, ManagerURLFIQueryURLER/DEEEE—/ , 1&
EManagerURLFERZEII managertREERIEE RS . RIESQueryU RL—?—Eﬁ«‘EmE@fEE‘%Z}EQ
H%%Exjjfﬂiz‘éﬁ""‘@lﬁ S ERESEREIARERN N AR KEEAE, EEAFTRAapilfEE
BRTECE XS | WEEARIRAIES.2.518 (BF ) </, B ERESHEEN Y  NRFTE
%@EESUi?':F'Xﬁﬁ%ﬁﬂlﬁiﬁ@ﬂgxﬂfrﬁﬁﬂgiﬁ':F'iﬁﬂ%ﬁﬁﬂﬂ_f , EttFiESEIRHREE | HRFRIA
BERE , WENTEREEREN M.

APl EET

B‘idManager (BEHL ) EEES ( FEXEEEDOTIESIHRIFIER )

LA A Eapi_config.txt3Zf4 , BEcEManagerfiUitutit ( URLECETN ) REMAEXESE, #FHUTX
APIRYREE ST

HeiAPIfapi_config txtBLB 4B S =35 :

. NEERE
o ADISHIERE
. BRERE

PILEECE

R

#
#
#
#
#
#
#

iEmanager

&

IR}

&l APISZHREECE

o 3.03ZF SRttt

3.03Z R EERGCIE | ERF—AEtcp/AibisOS

A1 : tep://192.168.4.216:50002;tcp://192.168.4.216:50003;tcp://192.168.4.216:50004
A2 : tep://192.168.4.216:50002

ApiFISREZEEFTORISE , JLIEEZ M managerS# (FA, k018

EbanLA5000284E 62000iXm MNmHSER | FRmztitR GiAAIR SR iRt

SEME :

ManagerURL=tcp://192.168.2.37:50003

o XREHEIEEEtbL


af://n298
af://n301
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# RMEEEISRIERIE | ERR—AIEItcp /iR OS

# IWSHONT | (EREEPOERIADECRIIL | LSHOIGAMART , (ERARCERYE. ik, imORgY
B, EEEBIVINTRM

#7751 : tcp://192.168.4.67:30000

#1502 : tcp://192.168.4.67:30000;tcp://192.168.4.68:30000

# ISR ETHEEAMIL , RO R , SEEERANSKIAERSES
# ApiBEIE I R RIIEETEES

# HEASECE 7 ManagerURLFIQueryURLAIEIR T |, ApiiEfEmanagerpiIZ e R AR BB ERIEE
EEEIRRER

# EEZQFIESRY , RFERCEIZUrl , ManagerURLFITradeURLECE AZRIRT

# HEAECE T ManagerURLFIQueryURLAIIER T |, ApiiEfzmanagerfthZ e RAR BT HERER:
EEEIRHERK

SERE :
QueryuURL=

o RHRESRHEIEEIL
SRUREAERIER L | RIS tep://tbtt iR S
WESHRBERETIHAMSHER T A BEEE | Bfth=, BEEELOTRG ,
=~ : tcp://10.128.123.209:30005

HE : IENRREASE IR 9tcp://10.128.123.209:30005 , HFAMRS , EEE it et/
tcp://192.168.0.100:33333

bR, ¥ TradeURLBEIHECA : TradeURL=tcp://192.168.0.100:33333 ; (R ALFMERRIEZNT
ERPE].

SERE .
TradeURL=

EMEBECES , ManagerURLAIQueryURLESRWMIECEE FRI—1 , SilE T LA LEXR]G | RITHIES
BN, IREENNERREE , IRACENEBAPERNNIME. EREERN T HEAPITEINWIER
AN TMERZSR | FREEX RSN TR,

ApiZ#ificE

Apl Parameter

o SHIAPIZIHESIRSE

LFIAPISHHERIRA , BUASHIEF—RIES ( 25KRTRA ) | BERIERA SR BB IS B ST IFhR
7, DependentCounterVersion=1052#—EE ( 2.5RLATARA )
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SRBIEWAPISTFRARS | BASRIRIME SR

BEESRE  SEBAREN , TSN FERERMEEHLERARME GRS
SHEETHREI"RAES (3.0RLALERE ) 5, WSEFEEIZKJ92 ( DependentCounterVersion=2 )
SERE .

DependentCounterversion=2

R
sy Apl Parameter

: TEEITZ(EE.
cpus B
W T, cpusA

o ILHECE
ApiSRMESDBKAER |, LSETRFRERR , FAEHITIEN
i =6FRApISEREIE6SHIT R E
BONBCE ( THHRIER  TTRIEX )

HeartBeatInterval=6



o ILHEERFIEIRE
ApiSRHEEDBBITHIEIREL | LLSHTHTHRETR  FEHITIEN

I =3FRTFApISIESEBIT =R OBRIEE] (ApifEid IXRKERES DB , SEESEIT =XKL
FlApiLBE ) |, BUAIETCPITE , FEEFERAIREUNR

BOANECE : (TTRIAER , THIEN)
HeartBeatTimeoutCnt=3
OBRANERRAEE | 13 I LBk
o ApiiREpfiEERwarmFFx
ApHREESEREWarmFFR | BUAFTHF , RIS HET , iSSIR BRI ReRF=4Rl 5

BTSN R_ EFERSRER PRSI IRES |, EEMBMN - LR SIEIMM-REUELIRESD | 2
WERsfcM+<

T =1RREOANTH |, =0R=KA
orderwarm=1
o ApilRBREIEHERZC
ApitREEEIREZIESIEZL  ERBENSHE , FRICHITIRIIRE
A
\=-1,-1 R B THZIRIF
\=8 OFRTAPIHREBRIEZFEHEE cpuiz L8 L | IREEIRAAEFEEcpuiz 9L
BOAERCE : (BOAREBIZ)
Cpucore=-1,-1
o ApiERUHTRRRSERITEMT RREIRER
ApBRRU T REREEKEM T RIERER | BUAREK
I SEIERE T RBYAPIARERL
Al
\=0FRTENAKA | =1FRRFTFF
SoftRspRcv=0
o ApiERBHTPREESERITEMT [HNEIRIER
I BEIERIRT RBYAPIARERY
~l:
\=0FKH , =1FRFTF, BIAFTFH
BB SR STFRE NI
FpgarRspRcv=1
o ApiElRiEIsocket 2EHEEEIRC
\=0FIFPEZEsocket , IZEHXT , cpul %S | BFREAERIRIE



\=1Z7BEZE,socket , IZIEXT , cpuh (K , REEEXNERS
SERE .
SocketBlockFlag=0
o ApiREREEEEPL (BRAXBRFN)
\=0RTAEE
\=1RTEE
A IERERT  WESHTHEN  E8EKER  FEREEEEHRO , NEHTEHN
BANECE : (TRIARER , THEN)
IsjustConnectManager=0
o BREIRESIE
PEIESER  BEE—MFHHER , BT RRAF LREEFRS
PcPrefix=
- EEHRRE

R ERIEEFTHIHAYNES | ApidFiE3RSIGSEGVHISIGABRTR/MES | XA , ApiARAbIE(E

s,

\=ORTARRE

\=1 R E

BUARCE | RRAPINEREASE.

SERE :

CaptureSignal=1
 EEXITHERSR

\=0FRTIFLIERE

\=1RREERE

ZEARERE— P apisEHIERFARXISEAINNBESREE | apiREMRIEIRERONIERER | BoRS%
ERONEHERERE.

SRR REERIER— T apNRESLATERIEREARNASHMEAZ PR |, BORGHEOTEBIET
R EM.

BigEO TR,
EOAELEO | R ASUHTEIELD L.
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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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://n640

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);
}
};


af://n659
af://n664

[/ /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
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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);
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* 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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CXeleTraderApi:
CXeleTraderApi::
CXeleTraderApi::
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CXeleTraderSpi::
CXeleTraderSpi::
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CXeleTraderSpi

CXeleTraderSpi

CXeleTraderApi
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createTraderApi
getVersion

join

release

registerSpi

reglLogin
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onRspLogin
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onRsplnitTrader
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CXeleTraderApi
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CXeleTraderApi::

:: reqCancelOrder

:: onRspCancelOrder

::onErrRtnCancelOrder

::onRtnOrder

::onRtnTrade

reqQryOrder

onRspQryOrder

reqQryTrade

onRspQryTrade

reqQryRate

onRspQryRate
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onRspInFund
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CXeleTraderApi::
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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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CXeleTraderApi::
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CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderSpi::
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onErrRtninsertExercise
reqCancelExercise
onRspCancelExercise
onErrRtnCancelExercise
onRtnExerciseOrder
reqlnsertExerciseComb
onRsplnsertExerciseComb
onErrRtninsertExerciseComb
reqCancelExerciseComb

onRspCancelExerciseComb

onErrRtnCancelExerciseComb

CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderSpi::

CXeleTraderApi::

CXeleTraderSpi::

CXeleTraderApi::
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onRtnExerciseCombOrder
reqQryOptionPosition
onRspQryOptionPosition
reqQryOptionFund
onRspQryOptionFund
reqQryOptionSecurities

onRspQryOptionSecurities

reqQryOptionRate

onRspQryOptionRate

reqQryOptionCombPosition
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onRtnCapitalTransferDetails
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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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af://n1292

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 |

SREVEXIER.

(E

B ZAFENRFERIES  BRLEOAFTEER,

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 :


af://n1461

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://n1470
af://n1479

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://n1488
af://n1497

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

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

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://n1565

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://n1579
af://n1593

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://n1618

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://n1643
af://n1657

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;
/// RN/ R 0 AT % 4, 1:RTGSHIE
TXeleTransferType TransferType;
// /T

char Reserved[43];


af://n1671

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://n1685

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://n1699
af://n1713
af://n1714

/// [##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://n1723

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://n1732

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 :
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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://n1759

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://n1789
af://n1798

* 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

%4, L:RTGSHIE
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://n1835
af://n1844
af://n1845
af://n1846

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://n1860

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://n1874

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://n1889
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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://n1915
af://n1929

/// 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://n1943

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://n1958
af://n1972

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://n1986
af://n2000

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://n2013
af://n2027

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://n2041
af://n2055

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://n2069

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
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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://n2122

///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://n2136

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://n2160
af://n2169

[/ 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://n2178
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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];
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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://n2223

/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
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/[ /BAIETR A T RS 5t

TXeleFrozenFundType FrozenFund;

// /TR CE AT

TXeTlewithdrawableFundType withdrawableFund;

Ve =%

TXeTleMoneyType ReferenceAsset;
///BZENE

TXeleMoneyType TotalReferenceMarketCap;
// /T8

char Reserved[70];

onRspQryPosition 7%
Inge IS OEENE
BREURT

void onRspQryPosition (CXeleRspQryStockPositionField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast);

S8

e pRspField: IESFEEIANE , HE1ERCXeleRspQryStockPositionFieldgn T :

struct CXeleRspQryStockPositionField {

///EEK

TXeleUserIDType AccountID;

[/ /EFEAR S

TXeleSecuritiesIDType SecuritiesID;

// /iEF AR
/// [548.2.10]

TXeleSecuritiesType SecuritiesType;
// /T8

char Reservedl[2];

// JEZE 13RS G ARAE D
TXeleSecuritiesSubTypeType SecuritiesSubType;
/11554

TXeleTdBuyPositionType TdBuyPosition;
/11536

TXeleTdSellPositionType TdSellPosition;
[/ /& T A

TXeTleunTdPositionType unTdBuyPosition;
///EREE

TXeTleunTdPositionType unTdSellPosition;
[/ /B REE F 4, B AR

TXeleunTdFrozenCapType UnTdFrozencCap;

[/ /WEREE O

TXeleydPositionType YdPosition;

[/ /ENEA, B ARALH

TXeleYdPositionCostType YdTotalCost;

// /HERF T 42
TXelevdPositionLeftType YdPositionLeft;
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[/ B = 206 + S%4a - S84
TXeleTotalPositionType TotalPosition;
[/ /AR

TXeleTotalCostType TotalCost;

[/ /M

TXeTleAvgPxType AvgPrice;

[/ & RBERR, IR A H
TXeleCoveredFrozenPositionType CoveredFrozenPosition;
[/ /58 5 s

TXeleMarketType Market;
///ERFRCHE (FRZER =20 + 5F4 (DHEAR - 520
TXeTleRemainingPosition RemainingPosition;
// /0l SR AR

TXeleAvailablePosition AvailablePosition;
// /BN TTEEAE Gy 2R A YRIRT+0, NFERT+L
TXeleDayTradingType DayTrading;

[/ /BRI

TXeleInvestorIDType InvestoriID;

/1 /% AR

TXeleUserIDType CustID;

/ /HEIETR A BRI A

TXeleFrozenPositionType FrozenPosition;

// /A& BUE R, VA SUE IR R, R A
TXeleCoveredFrozenPositionType AvailableCoverLockPosition;

// /] R

TXeTleQtyType AvailableCreationQty;
// /AT e [

TXeleQtyType AvailableRedemptionQty;
// /BTl

TXeleMoneyType ReferenceMarketcCap;

// /T8

char Reserved[49];

onRspQrySecurities F5i%
Inge B EREENE

EREUFI

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

S8

e pRspField : IEHMEEEHNE , HEZEHARCXeleRspQryStockSecuritiesFieldgdT :

struct CXeleRspQryStockSecuritiesField {

// ARG

TXeleSecuritiesIDType SecuritiesID;
///ELHFR

TXeleSecuritiesNameType SecuritiesName;

/[ /EZF AR
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/// [548.2.10]
TXeleSecuritiesType
[#.8.2.38]
// JEZE 134
TXeleSecuritiesSubType
// /BN B AL
TXeleMinTickPriceType
[/ TF CEARAE)D

/// [548.2.13]
TXeleCurrencyType
// /EFETHAE CE R AE D
TXeleSecuritiesParvalue
///VES B A
TXelePreSettlePriceType
// /5% Bk e R 1) S 3
TXeleLimitPriceClassType
// /BRA B K ST PR
TXeTleMaxLimitOordervolumeType
[/ /PR b R S
TXeleMaxLimitordervolumeType
// [ BRAR B s /) K B B
TXeleMinLimitOrdervolumeType
// [ BRA B /N S B B
TXeleMinLimitordervolumeType
// /T R g K SE B
TXeTleMaxMarketordervolumeType
// /T B oK S
TXeleMaxMarketordervVolumeType
// /T B /N S
TXeleMinMarketordervVolumeType
// /it B /N S
TXeleMinMarketordervolumeType
// /AR
TXeleLowerPriceType
[/ /ERAE R A
TXeleUpperPriceType
/7 /3 5 3R

/// [5418.2.5]
TXeleMarketType

SecuritiesType;

SecuritiesSubType;

TickPrice;

currency;

Parvalue;

PreSettlePrice;

LimitPricecClass;

MaxLimitBuyVolume;

MaxLimitSelTlvoTlume;

MinLimitBuyvolume;

MinLimitSelTvoTlume;

MaxMarketBuyVvolume;

MaxMarketSellvolume;

MinMarketBuyvolume;

MinMarketSellvolume;

LowerPrice;

UpperPrice;

Market;

///H N AT EEARE B2 YRIRT+0, NERT+1

TXeleDayTradingType
[4#8.2.36]

DayTrading;

J//EERE G, 0T IEE, "1 RS ER, '2' IR

TXeleStockLevel

[/ /BN E A
TXeleLotSize

[+$:8.2.37]

///KATTT R

TXeleIssueType

///RAEEMS], Y-iE-Yes, N-f5-No
TXeleIsRegistration

/// GRS, ,0-1-No, 1- & -Yes
TXeleIsNoTrading

[/ /HECEE A

TXelePriceType

StockLevel;

LotSize;

IssueType;

IsRegistration;

IsNoTrading;

PreClosePrice;



1

// /T
char Reserved[110];
B

H

onRspQryRightsAndinterestsfFix
T . NaEEE- IR EIR AL
BRI

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

S8

e pRspField : IESFHRENEEIANL , E4EM{ARCXeleRspQryStockQuotaField/y :

struct CXeleRspQryStockqQuotaField {

[/ /EEKS

TXeleUserIDType AccountID;
///E&HIFER

/// [548.2.10]

TXeleSecuritiesType SecuritiesType;
// JUEF AR

TXeleSecuritiesIDType SecuritiesID;
/1 /¥ A

TXeleStockQuotaType StockQuota;

// /2R i

TXeTleStockQuotaType StockHoldQuota;
/7 /3 T o i

TXeleStockQuotaType StockAv1Quota;
[/ /35 R

TXeleMarketType Market;

/7 /W G TR I

TXeleStockQuotaType MainBoardstockQuota;
// /T TR B B R

TXeTleStockQuotaType TechBoardstockQuota;
[/ /T

TXeleReservedType Reserved [111];

on RsperInvestorInfoTj;£
IhE | BRARIKF SR EIRES

REUEH :

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

W

=250 -
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* pRspField : AFPEINECHRFKSFEMBXERNE , HEHIK
CXeleRspQrylnvestorinfoField A :

// /R A SRR S S AR OGS B
struct CXeleRspQryInvestorInfoField {
// /54K

TXeleUserIDType AccountID;

// /i

TXeleMarketType Market;

[/ /R

TXeleInvestorIDType InvestoriID;

// /R4

TXeleInvestorNameType InvestorName;

/UWE&W,O%Tﬁ‘Q?x%ﬂm,ls&H@Mﬂm SZ AL HERI DI ARALFR , 228 7] SN AT #% fit
I, 3.SZ AW SENTEMHRI GV, 4. Dy R] SN E T AR A

TXeleInvestorRightsType InvestorR1ghts;

// /AL S

TXeleInvestorPbuType InvestorPbu;

// /& AR

TXeleUserIDType CustiD;

[4#8.2.35]
/// BRI E

TXeleInvestorFlag InvestorFlag;
///j""LN
char Reserved[112];

18

onRspQryPrcPrograminforsik

RN ERERNE
BREURH :

void onRspQryPrcPrograminfo(CXeleRspQryPrcProgramInfoField *pRspField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) {}:

280

* pRspField : BFEAECHERUNEERNE , HEXEIIRITA

struct CXeleRspQryRateLimitInfoField {
// /HALET ] (=2 FP)
TXeleTimeUnitType timeunit;
// /B AT [ 3 B
TXelePrcProgramTresholdType RateLimit;

// /IEFZ G
/7711 KR, T2 B, '3 fir (EAEGZMEEMEGIFRE, WELES kR, @2, '3")
TXelePrcSecuritiesType PrcSecuritiesType;

// /T

char Reserved[30];

18

struct CXeleRspQryDailyLimitInfoField {
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[/ /B REFEEEB A

TXelePrcProgramTresholdType OrderCountLimit;

[/ /AR (R85 A0 RE% 2800 5 4 R AR AR EE B R i) AU B 380
TXeleCurrentOorderCountType  CurrentordercCount;

va ==
/71 IR, T2t M, '3 fidy (HEARZMARBEGIHEE, WLLESARRE, m'2',"'3")
TXelePrcSecuritiesType PrcSecuritiesType;
[/ /T
char Reserved[30];
s

// /ERRRF ARG BN
struct CXeleRspQryPrcProgramInfoField {

[/ /&K

TXeleUserIDType AccountiID;
// /i3

TXeleMarketType Market;

/[ /TR AR FZE S )
///1 ARARBEERIR AL, 2 FidE 3z
[418.2.29]

TXelePrcProgramType PrcProgramType;
[/ RFETF R

///'0" %, '1' IF

TXelePrcProgramenableType Enable;

union {

CXeleRspQryRateLimitInfoField orderRateLimit;
CXeleRspQrybailyLimitinfoField dailyLimit;

} prcProgrmbata;

///

char Reserved[60];

onRspQryExChangeGateWayJsix
IhEE : REBMMXEEEANE
BREURT

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

S8

* pRspField : BFRERIRZMMNXEENE , ERXEERINTR

struct CxeleRspQryExChangeGatewayField {
[/ /&S, Wb
TXeleUserIDType AccountID;
[/ /BRI
[748.2.31]

TXeleChannelType ChannelType;
///MKGw'S, WIE
TXeleGatewayID GatewayID;

L ES= I
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[+4:8.2.32]
TXeleGatewayType GatewayType;
///WIDIRES, AIH

[+$:8.2.33]

TxeleGatewayStatus Gatewaystatus;
/7 /AT — R SRAS I BRI [R], A 3H

TXeleEnterTime EnterTime;
/// i, I

TXeleMarketType Market;
// /T, WIE

char Reserved[100];
};

onRtnlnOutPosition}5%
INEE | B ERERNERS ErREER)
BREUEF :

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

S50

e pRtnField : BAEMYERRIEBEENE, , HE5#4RCXeleRtnInOutPositionFieldgNT :

struct CcXeleRtnInOutPositionField {

[/ EEKS
TXeleUserIDType AccountID;
// ARG
TXeleSecuritiesIDType SecuritiesiD;
[/ /iR
TXeleMarketType Market;
// /G H
TXelevolumeType volume;
J//RIE A T RN, T2t R, 'S & BiE, "6 &L
TXeTleInoutDirectionType InoutDirection;
// /K
Long SerialNum;
[/ /BRI
///%%3: HHMMSSsssuuunnn, F s & BRI SR 5 A0 52455 3K [ s )
TXeleEnterTime Time;
/7 /RN, 1 fdETES2 AedftiEs
TXeleInOutMode InOutMode;
// /T
char Reserved[64];

18
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onRspQryETFCreationRedemptionComponentSecurities}5i%

IhEE : ETFEHIER D IRIEEEIE

EREURF
void
ONRspQryETFCreationRedemptionComponentSecurities(CXeleRspQryETFCreationRedemptio

nComponentSecuritiesField * pRspField, CXeleRspInfo *pRspInfo, int nRequestID,
bool bIsLast)

240
* pRtnField : BAEMCEHRIERE, , EEEH0K
CXeleRspQryETFCreationRedemptionComponentSecuritiesField 407 :

struct CXeleRspQryETFCreationRedemptionComponentSecuritiesField {
// JEZF AR

TXeleSecuritiesIDType SecuritiesID;
// /A UEZF AR
TXeleSecuritiesIDType ComponentSecurityld;
// /B iE S 4 R
TXeleSecurityName ComponentSecurityName;
// /AR5 KR
TXeleSecuritySourceType ComponentSecuritySource;
[/ /B R bR
TXeleSubstituteFlag SubstituteFlag;
// /A uEZF
TXeTleQuantityType ComponentShare;
// /A EAl
TXelePriceType PremiumRatio;
///#e A Ee )
TXelePriceType DiscountRatio;
// /W&
TXelePriceType CreationCashSubstitute;
// /T el B A 4
TXelePriceType RedemptionCashSubstitute;
[/ /T
char Reserved[160];
3

onRspQryETFCreationRedemptionSecurities}5i%
TgE : ETFRESESEREN

BREUST

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

W
S


af://n2304
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e pRtnField : SAZMYEIRIE , HEEMK
CXeleRspQryETFCreationRedemptionSecuritiesField 40T :

struct CXeleRspQryETFCreationRedemptionSecuritiesField {

// AR
TXeleSecuritiesIDType SecuritiesID;
/1] EYIAFR
TXeleSecurityName SecurityName;
// /A UEZF KR
TXeleSecuritySourceType SecuritysSource;
// /5N B R A
TXeTleQuantityType CreationRedemptionunit;
// /10U B4 72 %
TXelePriceType EstimateCashComponent;
// /K& B AL A5
TXelePriceType MaxCashRatio;
// /H IR
TXeleRightFlag CreationRight;
// /T RI AR
TXeleRightFlag RedemptionRight;
/[ /7T 35 L UE 7 L
TXeleRecordNumType RecordNum;
// /B H A Uk 27 4
TXeleTotalRecordNum TotalRecordNum;
[/ /4R
TXelePriceType CashComponent;
// /B B T B
TXelePriceType NAVpercu;
// /AL EE
TXelePriceType NAV;
// /AR G5
TXelePriceType DividendpPercu;
/ /K P ETFH G4 ]
TXeleRightFlag CustomercCreationDisallows;
/ /K ETFIE[a] 2 il
TXeleRightFlag CustomerRedemptionDisallows;
// /T
char Reserved[149];

18

onRtnExChangeGateWaykix
TIRE : REFAMKERER , ERXZFAMIRSRERES , BaRapimfEX HpriS
EREURT -

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

S8

® pRspField : ZZZMFSEEBEE , HE5#RCXeleRtnExChangeGateWayFieldd T :

struct CXeleRtnExChangeGatewayField {


af://n2322

[/ /EEKS, LA

TxeleUserIDType AccountiD;
///GBIESAL, WAIH
[74#8.2.31]

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

J/ /MR, A

[+4:8.2.32]
TXeleGatewayType GatewayType;
///WIDIRES, hIH

[+4:8.2.33]

TXeleGatewayStatus GatewayStatus;
// /AL — R SR ZS I T BT (), A3

TXeleEnterTime EnterTime;
///TiY, IR

TXeleMarketType Market;
[/, IR

char Reserved[100];
};

onRspQryQFllOrder ¥5i%
I08E | QFIREEIANE
REUEH

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

S5

e pRspField : QFIRBEEIENZ: , HZEH(RCXeleRspQryQFIIOrderFieldd1TF :

struct CxeleRspQryQFIIOrderField {
///QFIIH w5
TXeleQFIIOrderIDType UserLocalID;
// ARG
TXeleSecuritiesIDType SecuritiesID;
///FE3ET7 1A

/// [418.2.7]
TXeleDirectionType Direction;
[/ /PR

/// [5418.2.14]

TXeleoffsetFlagType CcmboffsetFlag;
// /9
TXelePriceType LimitPrice;
[/ /55
Txe1eVo1umeType volume;
[/ /iR
/// U54.8.2.4]
TXeleOrderTypeType orderType;

/[ /BB R
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/// [##8.2.9]
TXeleTimeConditionType
[/ /585 F A

/// [748.2.5]
TXeleMarketType
// /T

/// [5418.2.6]
TXeleOperwayType
// /SRS int R
TXeleOrderIDType
/] /58 G BT b
TXeleOrderexchangeIDType
// /82 R ]
TXeleTimeType

TimeCondition;

Market;

Ooperway;

ordersysiD;

orderexchangelID;

TransactTime;

// /R R AR TN R IR T B, X B S ORI R RS, Az T

TXelePriceType
/7 R A A
TXeTlevolumeType
/I RBAETFH

DiscretionPrice;

Tradevolume;

// /I EORAS R e H i, TeavesVoTlumes T4 ik Tl e 1 4 B
// /IR FORAS T4 L . Teavesvolume TR AT HE = RPHE

TXelevolumeType
// /T HARAS

/// [5#8.2.11]
TXeleOrderstatusType
// /&

LeavesvVolume;

ordersStatus;

TXeleSecuritiesCommissionType Commission;

///EER
TXeleStampTaxRateType
/it
TXeleTransferFeeRateType
// /T
TXeleTrafficFeeType
/] BFER
TXeleTotalFeeType
[/ /PR CE AR )
TXeTleMoneyType
// /R EAR 4 CRERAS )
TXeTleMoneyType
[/ /HBBE RS
TXeleUserIDType

// /5 i 6 S
TXeleSubClientIndexType
// /M55 B TE CH - 5E 30
TXeleBusinessuUnitType
// /MGG T strIiAl
TXeleStrordersysIDType

[/ /RS
TXeleMessageIDType
// JEZF AR

/// [748.2.10]
TXeleSecuritiesType

StampTax;

Transfer;

TrafficFee;

TotalFee;

Margin;

FrozenPremium;

AccountID;

SubClientIndex;

Businessunit;

StrorderSysiD

orderMessageld;

SecuritiesType;

// /BRI C07 dARFE R (10 Tl

TXelePreorderFlag

PreorderFlag;

- RS EED)



/[ /R R G S

TXeleErrorIdType Errorid;

// /0 TIE MR FRIE RN T IRE R ARG E, SRSLHLor T

TXeTlevVolumeType EndNum;

/7 /BT, el LR T B R G — Ak R A &L

TXeleIsLastType QryAgain;

/7720 ST A S [ 4R A L

TXelevolumeType TotalNum;

/7 /B R K S

TXeleInvestorIDType InvestoriID;

/7% AR

TXeleUserIDType CustiD;

/1 /80

TXelePriceType TradeAmount;
///ERE G RFD B G EFERA

TXeleunSyncorderFlag unsyncorderFlag;

// /& br & CGRBUERD

TXeleCoveredFlagType Coveredoruncovered;
// /R SR 5 strdS Y Gy 5 B

TXeleStrorderSysIDType origstrordersysiD;

/7 /IRERIE, SCRFBRAN M G &, 7 B 2
/// L571#8.2.27]
TXeleOrderSourceType ordersource;
[/ /G A id(QFIIF & AME)
// /B EME N SEPR R IR OCid + 1
// /800 R EHERIRE R0 T MK, 248K 15 M6

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

onRspQryQFliTrade i%
IhEE : QFIIpRERERANE
EREURF

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

S8

* pRspField : QFIIFLAZEAEIANE , HEEHMARCXeleRspQryQFiiTradeFielddI T :

struct CXeleRspQryQFIITradeField {
///QFITH At 5o 5

TXeleQFIIOrderIDType UserLocallD;
/1135 H

TXeleDateType TradingDay;
/7 G

TXeTlevolumeType Tradevolume;

[/ RBATF R GRPEE - BB ED
TXeTlevolumeType LeavesVolume;
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/[ JAEFA Y
TXeleSecuritiesIDType
// /BRI 1R
TXeTleShortTimeType

// / AE R 1]
TXeleShortTimeType

// /AN
TXelePriceType

/1 [ A<
TXelePriceType
// /8 RAEH
TXeleOrderIDType

/1755 A

/// [5418.2.5]
TXeleMarketType

// /& ubn & CRBUER)D
TXeleCoveredFlagType

// /MBS A nt R
TXeleOrderIDType
/7 /3 5 Al 8.9 5
TXeleorderexchangeIDType
eSSk

/// [##8.2.7]
TXeleDirectionType
[/ /F AR &, A

/// [5418.2.14]
TXeleoffsetFlagType
// /&
TXeleSecuritiesCommissionType
[/ /ERAERR
TXeleStampTaxRateType
[/
TXeleTransferFeeRateType
// /] BFEEk
TXeleTotalFeeType
[/ /TRAES CE AR
TXeTleMoneyType
/IR G CE R
TXeleMoneyType
// /B EE S
TXeleUserIDType

// /T HIRAS

/// U87.2.11]
TXeleOrderStatusType
[/ /BT strkiY
TXeleStrorderSysIDType
///] Z5HPAT T
TXeTleOrderexchangeIDType
// /& i S T
TXeleSubClientIndexType

SecuritiesID;

orderTime;

TradeTime;

TradePrice;

TradeAmount;

TradelD;

Market;

Coveredoruncovered;

OordersysID;

ordereExchangelD;

Direction;

cmboffsetFlag;

commission;

StampTax;

Transfer;

TotalFee;

Margin;

Premium;

AccountID;

orderstatus;

StrorderSysiD;

ExecID;

SubClientIndex;

[/ WEREGHRE RN T IRE W REMARE, REID T

TXelevolumeType EndNum;
/7 /TG, m T UL T A JAE R 5 — 2k Bk &L
TXeleIsLastType QryAgain;

[/ ETARAE R AW [ 4R a2



TXelevolumeType TotalNum;
[/ /5 R K S

TXeleInvestorIDType InvestoriD;
// /&R
TXeleUserIDType CustID;

/7 /ARESRIR SRR A R &, T BUE X
[748.2.27]

TXeleOrderSourceType orderSource;
[/ /R
TXeleOrderTypeType orderType;
/// AT ISR AL
TXeTleRecordNumType RecordNum;
/// A IESR AR
TXeleSecuritiesIDType ComponentSecurityID;
/// A ESE KR
TXeleSecuritySourceType ComponentSecuritySource;
/// HHZCHE
TXeTleQuantityType UseoldqQty;
/// Budn Bt B B &
TXeleQuantityType ComponentTradeQty;
/// B&EREeH
TXelePriceType contAmtvalue;
///ECTRAZ IE SR Bl AR L, QFIIHE & ff
TXeleQryEtfTradeFlag QryEtfTradeFlag;
// /T8
char Reserved[64];

e bisLast : IRIERINAYRE—XEEIRS ( BFERIRRBESEERSRE—EER , AR
bisLast ; HERAESEEES , ERFME—HES | FFEFHEbIsLastRHIRTEER )

onRspQryQFlIPositionF5i%
I08E : QFINESSCEaNE
EREURT

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

W

>

* pRspField: QFINESFEEIANE: , HE5H9{ACXeleRspQryQFliStockPositionFieldglT :

struct CxeleRspQryQFIIStockPositionField {
[/ EEK

TXeleUserIDType AccountiID;

// [IEFARES

TXeleSecuritiesIDType SecuritiesiD;
// JUEZR S AR

TXeleSecuritiesType SecuritiesType;
/115 Fe

TXeleQFIIPositionType TdBuyPosition;
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W

/11536
TXeleTdSellPositionType
[/ /& A
TXeleQFIIPositionType
[/ /EETE
TXeleQFIIPositionType
///HERE CRAE)
TXeleQFIIPositionType
// /WERF T 4%
TXeleQFIIPositionType
[/ /T A
TXeleTotalCostType

[/ /35 R
TXeleMarketType

/// A NATEERE B AL YRR T+O,
TXeleDayTradingType
[/ /BRI
TXeleInvestorIDType
/1 /% AR
TXeleUserIDType

// /2 H R S
TXeleQFIIPositionType
// /2 H I a s oy e
TXeleQFIIPositionType
// /TEE
TXeleQFIIPositionType
// /NG E
TXeleQFIIPositionType
// /A 8 [ H
TXeleQFIIPositionType
// /AR E B [ oy I
TXeleQFIIPositionType
///TEE LR B I H =
TXeleQFIIPositionType
// /T

char

bisLast : LLRIBERAIMNAIERS

HARARR
APIZIED]

getRebuildFlagsik

INEE © WIRUFKERIRESES
BREURT

int getRebuildFlag(Q);

2

7o

TdsellPosition;

unTdBuyPosition;

unTdsSellPosition;

YdPosition;

YdPositionLeft;

TotalCost;

Market;

NZERT+1

DayTrading;

InvestorID;

CustID;

TdCreationQty;

TdRedemptionQty;

uUnTdCreationqQty;

InOutPosition;

unTdRedemptionQty;

unTdSellFromRedemptionQty;

unTdSellFromCreationQty;

Reserved[113];

E—REERE ( EERRPERESEIIRSIRE
bisLast ; EfEFERTESEEER , EIRFME—MES | FFERAbIsLastRHIBTER )

7.’_\ CII\_J 1 TZ_#:I.”*E


af://n2364
af://n2365
af://n2366

RENE :

O:HNIR IR B REN
T FRTMEE SRIEEEY
2:FRNEE BT
BN T =LA S

reqinsertCombOrder 5%

IhEE : BIRESIRBIERK , AERERERINFIC , VAT
BREURR :

=

int reqInsertCombOrder (CXeleReqOptionCombInsertField &inputField, 1int
nRequestID)

S8

e inputField : HIfAEIREIBERK , HEHIRCXeleReqOptionComblnsertFieldgAT:

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

/// [51#8.2.20]
TXeleorderMode orderMode;
[/ /T A 2R

/// [48.2.21]

TXeleTradeOwnerType ownerType;
[/ /R RE R
TXeleShortvolumeType Combvolume;

J//HRIEAL, 1A, 2 R
/// [54i8.2.16]

TXeleCombOorderType CmborderType;
///HAE R R A

/// [748.2.17]
TXeleStrategyCombType StgyCmbType;
///HE RIS RIK S
///HAER, HA0, fRARS, SR EHR ForderExchangeID
TXeleSecondaryorderType SecondaryorderiD;
[/ /OGN (Z4AM) , R/ HIEO
TXeleSumLegsType sumLegs;
[/ /o E AT R R, IR EFES
CXeleCombLegField CombLeg[4];
/7SR, RS B Sl
TXeTleBusinessUnitType BusinessuUnit;
///ZAET7

/// [+#4#8.2.6]
TXeleOperwayType Operway;
///Z SR E d CE AR
TXeTleExchangeIDType ExchangeFrontiID;

// /G LIRRIE SR A0S R 22 A3 )
TXeleSecuritiesIDType UnderlyingSecuritiesiD;
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// /P
char Reserved[19];

15

HAEIN ST REHIRCXeleCombLegFieldgnF :

struct CxXeleCombLegField {
// / AIEZE AR S
TXeleSecuritiesIDType LegSecuritiesID;
// /& 2177 9]
/// [5#8.2.18]
TXeleLegSideType LegSide;
/1 /% SRS
/// [748.2.15]
TXeleCoveredFlagType Coveredoruncovered;
[/ /O E A
TXeleShortvolumeType volume;
b

e nRequestID : {&KID
REWE : 0Fk7mpkE) , EtERS ;

WBE - BAPERIEERAE , BFERreqginsertCombOrderi#{THIIESIRRIEK , AJLE
onRsplnsertCombOrderEiRHEEHEXER.

reqinsertExercisef5i%
THRE : HARERBR TR ERIE K
RS

int reqInserteExercise (CXeleReqExerciseInsertField &inputField, int nRequestID)

S5

e inputField : BIfERBRTRURERIEKIE, , HE5HI{KCXeleReqExerciselnsertField/ :

struct CxeleReqExerciseInsertField {
// /R P AR B YR

TXeleOrderIDType UserLocaliD;
// /&L mhs

TXeleSecuritiesIDType SecuritiesID;
[/ /AT E

TXelevolumeType volume;

// /T T R A

TXeleTradeOwnerType ownerType;

/7 /55 50 (P E SO
TXeTleBusinessUnitType BusinessuUnit;
///ZFET7

TXeleOperwayType operway;

// /T

char Reserved[20];
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// /RS, AR AL
TXeleErrorIdType ErrorId;

18

e nRequestID : {FXKID
RENE : 0Fn ), HitERE ;

R MEPEFERRAE , FAFEAreqinsertExerciseFHTEI BB TRURBER , ATLATE
onRsplnsertExercise[ERFEFHEXER.

reqCancelExercise J5i%
THRE : BRI ERBRI TAURIERIB K
BRI

int reqCancelExercise (CXeleReqOorderActionField &inputField, int nRequestID)

S50

e inputField : HAfX SRR TAUIR RIS I, , HE5#91RCXeleReqOrderActionFieldy :

struct CxeleReqorderActionField {

// /7 R R B g
TXeleOrderIDType UserLocallD;
[/ /AR R S
TXeleOrigSysIDType origsysiD;
// /T
char Reservedl[24];
/7R, (HAE SO
TXeleBusinessuUnitType Businessunit;
// /T B R A
TXeleTradeOwnerType ownerType;
// /77
TXeleOperwayType Operway;
///Z SR EAdCE R
TXeTleExchangeIDType ExchangeFrontID;
// /T
char Reserved2[3];
// /RS, B A
TXeleErrorIdType Errorid;
s

e nRequestID : iEXKID
REHE : 0FRAkL) , BEfttESE

WA . BAPERIEERSS . FP#RAReqExerciseCance i THAR EEBRITIURIERIS K |, ATLATE
onRspExerciseCancelEliRHFEEIEXER.
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reqinsertExerciseComb Ji%
ThgE « BEITRIEK

BREUFR :

int reqInsertExerciseComb (CXeleRegExerciseCombInsertField &inputField, int
nRequestID)

S8

e inputField : A&TH IEKREL , BEEHIRCXeleReqExerciseCombinsertFieldd T :

struct CXeleReqExerciseCombInsertField {

///F P AR AR B g

TXeleOrderIDType UserLocalID;

// /RO E L s 1

TXeleSecuritiesIDType LegSecuritiesIDl;
[/ /5y & LIS 2

TXeleSecuritiesIDType LegSecuritiesID2;
// /o E AL

TXeTleShortvolumeType Legvolumel;

[/ /ROy AL 2

TXeleShortvolumeType Legvolume2;

[/ /TR R
/// (FH8.2.21]

TXeleTradeOwnerType ownerType;

[/ /ATRAE S G I AR R

TXeTleShortvolumeType offervolume;

// /bS5 BT CH - 5E 30

TXeleBusinessuUnitType Businessunit;
///ZEFETT

/// [+#318.2.6]

TXeleOperwayType Operway;

///ZE G R dCGE AR )

TXeleExchangeIDType ExchangeFrontID;
[/ /G IR IR SRR GRZS HARUE A
TXeleSecuritiesIDType UnderlyingSecuritiesiD;
// /T

char Reserved;

// /RS, R A

TXeleErrorIdType ErrorId;

e nRequestID : {EXKID
REHE : 0R7=pY1 , HHESS ;

REA - BEPEFRESRS%E , BF#EAreqinsertExerciseComb#HT{TREERANIER , ILUE
onRsplinsertExerciseCombEHRHEEEXEE.
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reqCancelExerciseComb J5i%
Thie . HEITHURERIEK
ERERF -

int reqCancelExerciseComb (CXeleReqOrderActionField &inputField, int nRequestID)

280

e inputField : A1k, , HLEEHIACXeleReqOrderActionFieldd T :

struct CxeleReqorderActionField {

// /P A AR B g

TXeleOrderIDType UserLocallID;
// /AR S

TXeleOrigSysIDType OrigsysiD;

// /T

char Reservedl[24];

/7T, (HPESD
TXeleBusinessuUnitType
// /T H A 2R A
/// [748.2.21]
TXeleTradeOwnerType
// /=TT
/// [5418.2.6]
TXeleOperwayType

// /3G AT E T d CE AR D
TXeleExchangeIDType
// /T

char

[/ /RS, TR
TXeleErrorIdType

Businessunit;

ownerType;

Operway;

ExchangeFrontID;

Reserved2[3];

Errorid;

e nRequestID : i&EKID
REHE : 0FA) . BftESRE ;

788 BRAPERESESE , BPEAreqCancelExerciseCombi#HTHEEITIUEERER , BILIE
onRspCancelExerciseCombEHRHFEERXEE.

reqQryOptionPositionFFix
IheE : B CEIAEK
BREURF

int reqQryoptionPosition (CXeleReqQryPositionField &inputField, int nRequestID);

S8
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e inputField : $FFEEIREKE ( Securities|DEIE , ZFERAEERS ) , HEMIK
CXeleReqQryPositionFieldZN T :

struct CXeleReqQryPositionField {

///EE

TXeleUserIDType AccountID;

// AR

TXeleSecuritiesIDType SecuritiesID;
// /T

TXeleReservedType Reserved;

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

5HA : SAPERESRAE , FAF#EAreqQryOptionPosition##{THINUF G EIREK , BILAE
onRspQryOptionPositionfitFEEIREIRFEFHEXER.

reqQryOptionFund Fi%
IheE  INEEERIEK
RS

int reqQryoptionFund (CXeleReqQryClientAccountField &inputField, int
nRequestID);

S8

* inputField : EPEEEIIIEKE , HEEHRCXeleReqQryClientAccountFieldd T :

struct CXeleReqQryClientAccountField {

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

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

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

reqQryOptionSecurities}5i%x
ThgE : BINNELERIBEK
RS


af://n2462
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int reqQryoptionSecurities (CXeleReqQrySecuritiesField &inputField, int
nRequestID)

S50

e inputField : BAIEEIEKE , HEH{RCXeleReqQrySecuritiesFieldg T :

struct CXeleReqQrySecuritiesField {
// /AR

TXeleSecuritiesIDType SecuritiesiD;
// /T
TXeleReservedType Reserved;

I8

e nRequestID : {EXKID
RENE : 0FRALD , EHESE

B . SRPEREERS%)E | BF{EMreqQryOptionSecuritiesHTHINGLIEINER , ATLAE
onRspQryOptionSecuritiessFEFEXEE.

reqQryOptionRate}ix
INAE © MBI &R, FIF SR B WiIER
EREURT

int reqQryoptionRate (CXeleReqQryOptionMarginFeeField &inputField, int
nRequestID);

W

=250 -

e inputField : #IRI& %%, RIESR AR , HEEMRCXeleReqQryOptionMarginFeeField
A

struct CXeleReqQryOptionMarginFeeField {

[/ EEK

TXeleUserIDType AccountID;

// [ UESE AR,

TXeleSecuritiesIDType SecuritiesID;
/7 /7EN AR G AR A D

TXeleDepartmentIDType DepartiD;

// /T

TXeleReservedType Reserved;

e nRequestID : {&XKID

RENE : OFR=ALh , BEfERE |
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HEE  BEAPERESRSKS , P EMreqQryOptionRatelHT M4 % 2% . FIESEERIER |, &
LATEonRspQryOptionRateEIRHFEEHEFEE.

reqQryOptionCombPosition 5%
Ihee : BB SIFeEREK
ERERF -

int reqQryoOptionCombPosition (CXeleReqQryoOptionCombPositionField &inputField,
int nRequestID)

S8

e inputField : EIfVESIFOEAE R, , HEHAKCXeleReqQryOptionCombPositionField/s :

struct CXeleReqQryOptionCombPositionField {

// /SRS

TXeleUserIDType AccountID;

// [iEFAR

TXeleSecuritiesIDType SecuritiesiD;
// /T

char Reserved[120];

¢ nRequestID : {&EXKID
REHE : 0FRAkL) , BEftESE .

WBE  MAPERIESERAKS , BFERreqQryOptionCombPosition#{THIRB S CEREK , A
LAfEonRspQryOptionCombPosition[EiRHFEEEKER.

reqOTUR %
ThRE : IS BT SHREIER
EREURT -

void reqoTu(CXeleReqSecuritiesLockField *pRspField, int nRequestID);

S8

* pRspField : IESHIESHREIENK , HEEH{ACXeleReqgSecuritiesLockFieldy :

struct CxeleReqSecuritiesLockField {
// /R AR R Y
TXeleOrderIDType UserLocalID;
// /5 LR ITIE ZR A Y
TXeleSecuritiesIDType UnderlyingSecuritiesiD;
[/ /R E
TXelevolumeType orderqQty;
// /BE / f
TXeleDirectionType Side;
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[/ /55T, (g E Sk %Al A

TXeleBusinessuUnitType BusinessuUnit;
// /28T

TXeleOperwayType Operway;

// /T

char Reserved[20];
// /T

TXeleErrorIdType ErrorId;

e nRequestID : {FXKID
RENE : 0F Ak, HitERE ;
reqOTTHZE ( EAZF)

IhRE . SRBFELEIESIKFIEK (Option Trading Transfer For Execution)(Z4BIARANE Asz43) HIf
Ed=2!

BREUFF :

void reqOoTT(CXeleReqoOptionDisposalField *pRspField, int nRequestID);

W

=25 -

* pRspField : &REABZRAEIESIKFIERK , HEH{RCXeleReqOptionDisposalFieldy :

struct CxeleReqgSecuritiesLockField {

///F P A AR B g

TXeleOrderIDType UserLocallD;
// /G IR IR SR ARG

TXeleSecuritiesIDType UnderlyingSecuritiesiD;
// /R

TXeTlevVolumeType orderqQty;

[/ /BE /

TXeleDirectionType Side;

VIZAIZ 2 5 - Sl = =N S|
TXeleBusinessuUnitType Businessunit;
Wl 7 E

TXeleOperwayType Operway;

// /T

char Reserved[20];
// /T

TXeleErrorIdType Errorid;

e nRequestID : {FXKID

RENE : OFR=ALh , BEfESRE |
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reqCancelOTT ( A )

IN8E : S REFIBEEIESEIKFHEERENK (Option Trading Transfer For Execution)(ZBIRAE AT
BRI sEF

R :

void reqCancelOTT (CXeleReqOrderActionField *pRspField, int nRequestID);

S8

* pRspField : RREATBHALEILSKFREERIBR , HE5MIRCXeleReqOrderActionFieldy

struct CXeleReqorderActionField {

///F P AR AR B g

TXeleOrderIDType UserLocalID;
[/ /AR B

TXeleOrigSysIDType OorigsSysiD;

// /T8

char Reservedl[24];
[/, (AP E )

TXeleBusinessUnitType BusinessuUnit;
// /T BT R

TXeleTradeOwnerType ownerType;
///ZEFETTR

TXeleOperwayType operway;
///ZGEEIdCE R

TXeleExchangeIDType ExchangeFrontiID;
// /T

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

TXeleErrorIdType Errorid;

e nRequestID : i&KID
RENE : 0FRALD , EfHESE |
reqinsertOQO%i% ( BAXIF )
IhEE : HACBUAIRANIEK (Option Quote Order Entry)(SRIRANEASIHF) Bt ER
EREURT

void reqInsert0Qo(CxXeleReqgBilateralorderinsertField *pRspField, int nRequestID);

28
* pRspField : HIRXUARAMBEK , HEEHIRCXeleReqBilateralOrderinsertField 3 :
struct CxeleReqBilateralorderInsertField {

// /AR R Y
TXeleOrderIDType UserLocalID;
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// /&L

TXeleSecuritiesIDType SecuritiesiD;
[/ /T BT R A

TXeleTradeOwnerType ownerType;

// ] FEARAN

TXelePriceType BidPx;

/1 /AR

TXelePriceType offerpx;

[/ AR E

TXeTlevolumeType Bidvolume;

[/ /B S

TXeTlevolumeType
VIVESIRR Y
/// [5418.2.14]

offervolume;

TXeleoffsetFlagType BideffectFlag;
VIVE S i
TXeleoffsetFlagType offereffectFlag;

[/ /5T, (g B Sk g i A

TXeleBusinessuUnitType
///ZEHETT R

Businessunit;

TXeleOperwayType Operway;

/// 5

char Reserved[64];
[/ /T

TXeleErrorIdType Errorid;

e nRequestID : {EXKID
REHE : 0, BftESE ;
reqCancelOQO ( EARZHF)
Th8E : ERSUORAN HERIEK (Option Quote Order Entry)(SHRINRAE A >2Hs) HItER
RS

void reqgCanceloQo (CXeleReqOrderActionField *pRspField, int nRequestID);

S50

e pRspField : BANTIOBIRINEIERIE K , EEEHIRCXeleReqOrderActionField /3 :

struct CxeleReqorderActionField {
// /R P AR B YR

TXeleOrderIDType UserLocalID;
[/ /AR

TXeleOrigSysIDType origsSysiD;

// /T

char Reservedl[24];

// /5T, (P E SO
TXeleBusinessuUnitType
// /T T A

TXeleTradeOwnerType ownerType;

Businessunit;
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// /=477

TXeleOperwayType Operway;

// /ST EAd CE AR D

TXeTleExchangeIDType ExchangeFrontiID;
// /T

char Reserved2[3];

[/ /RS, E

TXeleErrorIdType ErrorId;

¢ nRequestID : {EXKID
REWE : 0Fmpith , Ef{ERE |
reqOMR%i% (EA%LIF)
ThgE : BARIEEEIAEXK (Option Margin Requirement)(ZRTMRAEASZHF) HItER
EREURF

void reqoOMR (CXeleReqOptionMarginField *pRspField, int nRequestID);

S8

* pRspField : HAIRIESERNEK , HEEHIIACXeleReqOptionMarginFieldy :

struct CxXeleReqOptionMarginField {

// /PR g

TXeleOrderIDType UserLocalID;
[/ /TREE RS

TXeleMarginAcctType MarginAcct;
/1SR, R E ESlk g Al
TXeleBusinessUnitType BusinessuUnit;
///ZEFTT R

TXeleOperwayType Operway;

// /T

char Reserved[8];
// /T

TXeleErrorIdType Errorid;

e nRequestID : {FXKID
RENE : 0FRALD , EfHESE |
SPIZSEO
onRspRebuildFinish}ix
ThgE : EARUAVK BRI E
EREURH
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void onRspRebuildFinish (CXeleRspRebuildFinishField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast)

S50

* pRspField : HItUAVKEGLERRZ , HEEHIRCXeleRspRebuildFinishFieldZlT :

struct CxeleRspRebuildFinishField {

[/ EEK

TXeleUserIDType AccountID;
i

onRspinsertCombOrder ¥5i%
IhEE : HIRESIRERZ
EREURT

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

S8

e pRspField : HINEBAESIREBENE , HEEMRCXeleRspOptionComblinsertFieldZ0 T :

struct CXeleRspOptionCombInsertField {
// /S T int AR
TXeleOrderIDType OordersysiID;
// /PP A AR B g
TXeleOrderIDType UserLocalID;
// /IR EAE

/// [748.2.20]
TXeleOrdermode orderMode;
// /T B 2R A

/// [748.2.21]

TXeleTradeOwnerType ownerType;
/1 /A
TXeleShortvolumeType CombvVolume;

J//BRER D 1A, 2" RA
/// [7#8.2.16]

TXeTleCombOrderType CmbOrderType;
[/ /A RIS RA

/// [57#8.2.17]
TXeleStrategyCombType StgyCmbType;

// /&R RK S
///HAER, EA0, fRAR, HEIRH R P ordereExchangeID

TXeleSecondaryorderType SecondaryoOrderiD;
[/ /O BN (BZ AR

TXeTleSumLegsType sumLegs;

[/ /oy &L R A AR

CXeleCombLegField CombLeg[4];

[/ /B R SR T A
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TXeleSubClientIndexType
[/ RTT, s A Bl g5
TXeleBusinessuUnitType
///HEE IR S strEAl
TXeleStrorderSysIDType
[/ /55 TR

/// U7#8.2.5]
TXeleMarketType
///2E G B dCGE AR )
TXeleExchangeIDType

/1 /385 Tl S 5
TXeleOrderexchangeIDType

[/ /R EEEKS
TXeleUserIDType
// /T
char

18

SubClientIndex;

Businessunit;

StrordersSysID;

Market;

ExchangeFrontiID;

orderexchangelID;

AccountID;

Reserved([32];

HoHIR ST BEHIRCXeleCombLegFieldd T :

struct CxeleCombLegField {
// / AE SR AR S
TXeleSecuritiesIDType
// /& 2177 A

/// [74.8.2.18]
TXeleLegSideType
// /% bR

/// [748.2.15]
TXeleCoveredFlagType
VIVA inc Ak &
TXeTleShortvolumeType

bE

onErrRtninsertCombOrder /5%
INgEE | BINE SRR NEIREHR
EREURH

LegSecuritiesiD;

LegSide;

Coveredoruncovered;

volume;

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

S50

* pRspField : AERBEIREHR , HEHRZHEHACXeleRspOptionComblinsertFieldgnT :

struct CxeleRspOptionCombInsertField {

// /MGG T int A
TXeleOrderIDType

// /P AR R
TXeleOrderIDType

[/ /RERE

ordersysiD;

UserLocallD;
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/// [74$8.2.20]
TXeleOrderMode
[/ /T B R

/// [7$8.2.21]
TXeleTradeOwnerType
[/ /R
TXeTleShortvolumeType
[/, "1t dA, 2!

/// [548.2.16]
TXeTleCombOrderType
///éﬂll/'\ Pt |

/// [+48.2.17]
TXeleStrategyCombType
// /A SRR K S
///HER, EA0, AR,
TXeleSecondaryorderType
[/ /G G (24
TXeTleSumLegsType
// /ROy AT R S Ak
CXeleCombLegField
[/ /%P S RN
TXeTleSubClientIndexType

]

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

TXeleBusinessUnitType
// /GRS strIE il
TXeleStrorderSysIDType
s LiES

/// [##8.2.5]
TXeleMarketType
// /ST Ed CE A D
TXeTleExchangeIDType

// /3 5 Pk 5.9 5
TXeleOorderexchangeIDType
// /T8

char

orderMode;

ownerType;

combvolume;

CmborderType;

StgyCmbType;

AR B3 F (iorderExchangeID

SecondaryOrderiD;

sumLegs;

CombLeg[4];

SubClientIndex;

Businessunit;

StrorderSysID;

Market;

ExchangeFrontID;

orderexchangelID;

Reserved[1];

HA N oY RS CXeleCombLegFieldgnF :

struct CxXeleCombLegField {
// / AIE SR AR S
TXeleSecuritiesIDType
// /& 277 0]

/// [5#8.2.18]
TXeleLegSideType
YIVE X

/// [748.2.15]
TXeleCoveredFlagType
/7 /0 & A
TXeleShortvolumeType

bE

LegSecuritiesID;

LegSide;

Coveredoruncovered;

volume;



onRtnCombOrderfix
INRE : HINESIRRER
EREURH :

void onRtnComborder (CXeleRtnoptionComborderField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

S8

* pRspField : HANAEHREAERR , HEEKI{RCXeleRtnOptionCombOrderField7s :

struct CxeleRtnOptionCombOorderField {
// /AR E GRS int A

TXeleOrderIDType OordersSysiD;
// /R AR R B g
TXeleOrderIDType UserLocallD;
// /IR

/// [+48.2.20]
TXeleOorderMode orderMode;

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

TXeleTradeOwnerType ownerType;
// /IR HH
TXeTleShortvolumeType CombVolume;
// /358 R[]
TXeleTimeType TransactTime;
[/ /R
TXelevolumeType Tradevolume;
[/ /RBAS T (R - R SR

TXelevolumeType LeavesVolume;
// /T HIRES

/// U54i8.2.11]
TXeleOrderStatusType orderstatus;
[/ /PR CE AR )
TXeTleMoneyType Margin;
// /RG4S )
TXeleMoneyType FrozenPremium;
[/ /EGETFB 3 CEAMEN)
TXeleMoneyType FrozenFee;
// /% i 6 S
TXeTleSubClientIndexType SubClientIndex;
VIZAIZ 25 v v Sl = =R S|
TXeleBusinessUnitType BusinessuUnit;
// /IR Z A AE R
CxeleComborderField ComborderiInfo;

/// FOKEMR AR
/// (Fii8.2.2]

TXeleRecoveryFlagType RecoveryFlag;
// /ST strI
TXeleStrorderSysIDType StrorderSysID;
/7 /55 3R

/// LFi7.2.5]
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TXeleMarketType Market;
///ZE G E A d (R

TXeleExchangeIDType ExchangeFrontID;
/7 /55 Ak 5.9 5

TXeleOrdereExchangeIDType ordereExchangelD;
[/ /HBBEK S

TXeleUserIDType AccountID;

/118

char Reserved[75];

18

HHINZhRE &SRRk CXeleCombOrderFieldd T :

struct cXeleComborderField {
J// BT "1 A, "2 A
/// [51#8.2.16]

TXeTleCombOrderType CmbOrderType;
// /AR RA

/// [54i8.2.17]
TXeleStrategyCombType StgyCmbType;
// /A R K
TXeleSecondaryorderType SecondaryorderiD;
[/ /G G (4R
TXeTleSumLegsType sumLegs;
[/ /&L R S A
CXeleCombLegField CombLeg[4];
// /T8
char Reserved[16];

};

onRtnCombTradeZ5ix

IHRE : HIRESBATER
EREUEF :

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

S8

e pRspField : BANAEAZ[ETR , EEMIRCXeleRtnOptionCombTradeFielddl T :

struct CXeleRtnOptionCombTradeField {
// /ARG YR S int
TXeleOrderIDType ordersysiD;
// /R Rk B g
TXeleOrderIDType UserLocallD;
[/ /R
/// [51#8.2.201]
TXeleOrdermode orderMode;
// /T B R A
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/// [548.2.21]
TXeleTradeOwnerType
[/ /IREBE R
TXeTleShortvolumeType
// /8% R ]
TXeleTimeType
YAV %& &
TXeTlevolumeType

ownerType;

Ccombvolume;

TransactTime;

Tradevolume;

/) /KB FH GREBEEE- B s

TXeTlevolumeType
// /T HIRES

/// [+4#8.2.11]
TXeleOrderstatusType
[/ /TRAES CEARAEH)
TXeTleMoneyType
[/ /RGN 4 CE AR
TXeleMoneyType
[/ UREE T8 CE AR
TXeleMoneyType
VYK -Inb ik St
TXeTleSubClientIndexType

[/ /ST, (e B Bk % i A

TXeleBusinessuUnitType
// /IR R A1 R
CxeleComborderField
/// FKERHRIARID

/// [5418.2.2]
TXeleRecoveryFlagType
///MEE IR S str Al
TXeleStrorderSysIDType
/1758 5 s

/// [+418.2.5]
TXeleMarketType
///2E G A d G AR )
TXeleExchangeIDType

/1 /58 G BT b
TXeleorderexchangeIDType

[/ /BBE S
TXeleUserIDType
// /T

char

Leavesvolume;

orderstatus;

Margin;

FrozenPremium;

FrozenFee;

SubClientIndex;

Businessunit;

comborderInfo;

RecoveryFlag;

StrordersSysiID;

Market;

ExchangeFrontID;

ordereExchangelD;

AccountID;

Reserved[91];

HAHANZiRA S SR EHIACXeleCombOrderFieldglT :

struct CXeleComborderField {
/7B, LA, 2" R

/// [54.8.2.16]
TXeleCombOrderType
[/ /B E RN

///7 U54.8.2.171]
TXeleStrategyCombType
///HE R RK S
TXeleSecondaryorderType

CmbOorderType;

StgyCmbType;

SecondaryorderiD;



[/ /o BN (Z AR
TXeleSumLegsType

VAL ot ARt AR
CXeleCombLegField

// /T

char

onRspinsertExerciseFixk
ThRe - SRR TRURERNE
EREURF

void onRspInsertExercise (CXeleRspExerciseInsertField *pRspField, CxXeleRspInfo

sumLegs;

CombLeg[4];

Reserved[16];

*pRspInfo, int nRequestID, bool bIsLast);

280

* pRspField : {TIURENZ , HiE

FJ{RCXeleRspExerciselnsertFieldg0T :

struct CxeleRspExerciseInsertField {

// /B S int R
TXeleOrderIDType
// /R AR Y S
TXeleOrderIDType
// /&gy
TXeleSecuritiesIDType
[/ /AT E
TXeTlevolumeType
// /T H A 2R A
/// [5418.2.21]
TXeleTradeOwnerType
// /% i T
TXeleSubClientIndexType
// /550 (A E XD
TXeleBusinessUnitType
// /ARG YRS strIt iy
TXeleStrordersSysIDType
// /5 5 s

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

/7 /35 Pk .9 5
TXeleOrderexchangeIDType
[/ /BFEK S
TXeleUserIDType
// /T

char

OordersysID;

UserLocalID;

SecuritiesID;

volume;

ownerType;

SubClientIndex;

Businessunit;

StrorderSysiD;

Market;

ExchangeFrontID;

ordereExchangelD;

AccountID;

Reserved[32];
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onErrRtninsertExercise
Inge : BRRITUEIREIR
BREURT

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

S8

* pRspField : BFRTIGEIREHR , HEHRLZEIKRCxeleRspExerciselnsertFieldZIT :

struct CxeleRspExerciseInsertField {
// /AR E GRS int A

TXeleOrderIDType OrdersysiD;
// /AR R g
TXeleOrderIDType UserLocallD;
// /&R
TXeleSecuritiesIDType SecuritiesiD;
[/ /AT E
TXelevVolumeType volume;
// /T B R
TXeleTradeOwnerType ownerType;
[/ S R
TXeleSubClientIndexType SubClientIndex;
// /N5 5o P E O
TXeleBusinessUnitType Businessunit;
// /GRS strIehl
TXeleStrordersysIDType StrorderSysiD;
/1 /58 5 s
TXeleMarketType Market;
// /G EIdCGERLEH)
TXeleExchangeIDType ExchangeFrontID;
/1 /35 Fi Ak i 5
TXeleorderexchangeIDType orderexchangelD;
[/ /R EEE S
TXeleUserIDType AccountID;
// /T
char Reserved[32];

onRspCancelExerciseFix
THRE ¢ BT AU B 2

BREUEF :

Y

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

S8

® pRspField : FERfFRUHANZ |, EEEHIRCXeleRspOrderActionFieldd T :


af://n2659
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struct CXeleRsporderActionField {
// /B G HREYRS int A

TXeleOrderIDType OordersSysiD;

// /P A AR B g

TXeleOrderIDType UserLocalID;
VXL CEi LN R

TXeleOrigSysIDType origsysiD;

J/ /AR P AR IR B S (R A 2. 5K 2. SUL ERRAA R Z T BD
TXeleOrderIDType origUserLocallD;
[/ /R SR RS strR R (2. 500 2. SPLERAR T Rz B
TXeleStrorderSysIDType origstrordersSysiD;
J/ /P EARE "0 TR R T
TXelePreorderFlag PreorderFlag;

// /T

char Reserved0[7];

// /RS

TXeleErrorIdType Errorid;

[/ /%P S R

TXeleSubClientIndexType SubClientIndex;
// /M5BT CH A E O

TXeleBusinessuUnitType Businessunit;

[/ /T A R

TXeleTradeOwnerType ownerType;

// /GRS strIl

TXeleStrordersysIDType StrordersysiD;
[/ /BBE S

TXeleUserIDType AccountID;

/7 /5 o 3R

TXeleMarketType Market;

// /38 5 Bl S 5

TXeleOrderexchangeIDType ordereExchangelD;
// /3B d CGEAME )

TXeTleExchangeIDType ExchangeFrontID;
// /T

char Reservedl1[11];

onErrRtnCancelExerciseFix
INgE | BB TR EEIRENIR
EREUEF :

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

58
e pRspField : BRRRITIIER/ESEIREIR , EEEHIRCXeleRspOrderActionFieldZNT :
struct CxeleRsporderActionField {

[/ /TGS int A
TXeleOrderIDType ordersysiD;
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// /R AR R L Y
TXeleOrderIDType

VIZE  CXi LN TRE
TXeleOrigSysIDType

// /T

char

// /RS
TXeleErrorIdType

[/ /& BT A
TXeTleSubClientIndexType
// /755 5 on (P € SO
TXeTleBusinessUnitType
// /TR 250

/// [5418.2.21]
TXeleTradeOwnerType

[/ /GG T strIs il
TXeleStrorderSysIDType
[/ /R BEE RS
TXeleUserIDType

/7 /3 5 3R

/// U5#8.2.51]
TXeleMarketType

/7 /3 5 Al 5.9 5
TXeleOrderexchangeIDType
// /G EdCE R )
TXeTleExchangeIDType

// /T

char

UserLocallD;

origsSysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;

Market;

ordereExchangelD;

ExchangeFrontID;

Reservedl[11];

onRtnExerciseOrderf;x
INgE . BB TR EHR
REUEH :

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

280

* pRspField : EARRITIUREEHR , HE5HIRCXeleRtnExerciseOrderFielddl T :

struct CXeleRtnExerciseOrderField {
// /BT int R

TXeleOrderIDType
// /PP AR AR B S
TXeleOrderIDType
[/ /6L gt
TXeleSecuritiesIDType
YA S &
TXelevolumeType
/7 /3 5 Al 5.9 5

ordersysiD;

UserLocalID;

SecuritiesID;

volume;
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TXeleOrderexchangeIDType orderexchangelD;
/1137 i R

TXeleTradeOwnerType ownerType;

// /T HORAS

TXeleOrderStatusType orderstatus;

/7 /% i g T

TXeTleSubClientIndexType SubClientIndex;
// /550 (A E XD

TXeleBusinessuUnitType BusinessuUnit;
// /B2 R ]

TXeleTimeType TransactTime;

// /R BRI CHRE
/// U7i8.2.2]

TXeleRecoveryFlagType RecoveryFlag;
[/ /SR T strIdil

TXeleStrorderSysIDType StrorderSysiD;
[/ /3 5 R

TXeleMarketType Market;

// /3G AT Ed CE AR D

TXeleExchangeIDType ExchangeFrontiID;
[/ /B EE S

TXeleUserIDType AccountID;

// /T

char Reserved[32];

18

onRspinsertExerciseCombZix
THRE : AATRERERE

EREUEF :

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

S8

e pRspField : H&THERE NE . H ZHACXeleRspExerciseComblinsertFielddlT :

struct CxeleRspExerciseCombInsertField {
// /MG S intR T

TXeleOrderIDType ordersysiD;
// /P AR AR 5 g

TXeleOrderIDType UserLocalID;

// /RO E A s 1

TXeleSecuritiesIDType LegSecuritiesIDl;
[/ /5y & LIS 2

TXeleSecuritiesIDType LegSecuritiesID2;
[/ /o AL

TXeTleShortvolumeType Legvolumel;

[/ /By A LI 2

TXeleShortvolumeType Legvolume2;

[/ /T BT A
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/// [74$8.2.21]
TXeleTradeOwnerType
[/ /AT R4 A I B A A R
TXeTleShortvolumeType
[/ /RS, HE
TXeleErrorIdType
// /5 i S
TXeTleSubClientIndexType
// /M55 BT CH - 5E 30
TXeleBusinessUnitType
// /ST strIE il
TXeleStrorderSysIDType
// /35 Fids A

/// [5418.2.5]
TXeleMarketType
// /3G AT Ed CE AR D
TXeTleExchangeIDType

// /35 Ak 5.9 5
TXeleOrderexchangeIDType

[/ /HEFERER S
TXeleUserIDType
// /T
char

I8

ownerType;

offervolume;

Errorid;

SubClientIndex;

Businessunit;

StrorderSysID;

Market;

ExchangeFrontID;

orderexchangelD;

AccountID;

Reserved[32];

onErrRtninsertExerciseComb7ix

TORE : BEITRUERENR
REUTI

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

W

=250

e pRspField : AEITINE , HEEHIRCXeleRspExerciseComblinsertFielddlT :

struct CxeleRspExerciseCombInsertField {
// /ARG S intIE

TXeleOrderIDType OordersysiID;
// /AR R Y

TXeleOrderIDType UserLocaliD;

// /5G4 gt L

TXeleSecuritiesIDType LegSecuritiesIDl;

[/ /By 2 i 2

TXeleSecuritiesIDType LegSecuritiesID?2;

[/ E A EL

TXeleShortvolumeType Legvolumel;

[/ /oA L2

TXeTleShortvolumeType Legvolume2;

// /TR R

TXeleTradeoOwnerType ownerType;
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[/ /AT R A & I R R A Mo

TXeTleShortvolumeType offervolume;

[/ /RS, TR

TXeleErrorIdType Errorid;

// /5 i S T

TXeleSubClientIndexType SubClientIndex;

/7 /W55 5 on (P E 30
TXeleBusinessUnitType
// /SRS strki

Businessunit;

TXeleStrorderSysIDType StrorderSysID;
[/ /5 G s
TXeleMarketType Market;
///ZE G EAdCE AR
TXeleExchangeIDType ExchangeFrontID;
// /35 Al 5.9 5
TXeleorderexchangeIDType ordereExchangelD;
[/ /HBFEK S
TXeleUserIDType AccountID;
// /T
char Reserved[32];
};

onRspCancelExerciseComb75ik

ThRE : BETRURERNE
RV

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

S50

e pRspField : H{EANE , HEEHIRCXeleRspOrderActionFielddl T :

struct CxeleRsporderActionField {

[/ /RS IR E LS int R
TXeleOrderIDType

// /R AR L Ym S
TXeleOrderIDType

VIXE  CXi LN RS
TXeleOrigSysIDType

// /T

char

/115555
TXeleErrorIdType

[/ /B N
TXeTleSubClientIndexType
// /5550 (A E XD
TXeleBusinessuUnitType
/1 /3T T
TXeleTradeOwnerType
// /BT strdki

OordersysID;

UserLocalID;

origsSysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;
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TXeleStrordersysIDType StrordersSysiD;

// /B EE S

TXeleUserIDType AccountID;

/1155 A

TXeleMarketType Market;

/] /58 5 BT b

TXeleOrderexchangeIDType orderexchangelD;

// /ST Ed CE AR D

TXeTleExchangeIDType ExchangeFrontiID;

// /T

char Reservedl[11];
};

onErrRtnCancelExerciseCombJit
IngE | BETIEIREIRERR
BREUEF :

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

S50

e pRspField : #ENZ , HEEMKCXeleRspExerciseComblinsertFieldg0T :

struct CxeleRsporderActionField {

[/ /SRS int A
TXeleOrderIDType

// /P AR AR 5 g
TXeleOrderIDType

[/ /AR BT
TXeleOrigSysIDType

// /T8

char

// /RS
TXeleErrorIdType

[/ /5P i N
TXeleSubClientIndexType
[/ /W55 5 on (P E 30O
TXeleBusinessuUnitType
// /T B 2R A
TXeleTradeOwnerType

// /SR T strIE i
TXeleStrorderSysIDType
// /RS
TXeleUserIDType

/7 /55 R
TXeleMarketType

/7 /3 5 Al $.9m 5
TXeleorderexchangeIDType
// /ST Ed CE AR D
TXeTleExchangeIDType

ordersysiD;

UserLocallD;

OorigSysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;

Market;

orderexchangelD;

ExchangeFrontID;


af://n2722

// /T
char Reservedl[11];

onRtnExerciseCombOrderf3it
INgE | HETIURREHR
BREURH :

void onRtnExerciseCombOrder (CxeleRtnExerciseCombOrderField *pRspField,
cXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S8

e pRspField : HE1TAIRERIR , HEEHRCXeleRtnExerciseCombOrderField?l T :

struct CXeleRtnExerciseComborderField {
///*‘ﬁﬂitﬁ—% FintEH

TXeleOrderIDType OordersysiD;
// /PP A AR B g S

TXeleOrderIDType UserLocalID;

// /& L1 gis 1

TXeleSecuritiesIDType LegSecuritiesIDl;
// /GG 2 gt 2

TXeleSecuritiesIDType LegSecuritiesID2;
// /RS E AR

TXeleShortvolumeType Legvolumel;

[/ /By A L2

TXeTleShortvolumeType Legvolume?2;

[/ /TR A
/// (Hi8.2.21]

TXeleTradeOwnerType ownerType;
[/ /AT RAR S G I Rl E
TXeTleShortvolumeType offervolume;

/11355 il B 5
TXeleOrderexchangeIDType orderexchangelID;
[/ /AR
TXelevolumeType Tradevolume;
[/ /ARBAS T (R - R SR

TXelevolumeType LeavesVolume;
// /T HIRES

/// [54i8.2.11]
TXeleOrderStatusType Oorderstatus;
[/ /& ST A
TXeTleSubClientIndexType SubClientIndex;
// /S50 (A E XD
TXeTleBusinessUnitType BusinessuUnit;
// /8% R ]
TXeleTimeType TransactTime;
// /IR BRI R SR
/// [418.2.2]
TXeleRecoveryFlagType RecoveryFlag;
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[/ /SRS strkii
TXeleStrorderSysIDType StrorderSysiID;
[/ /55 iR

/// [748.2.5]

TXeleMarketType Market;

///Z G A dCGE R )

TXeTleExchangeIDType ExchangeFrontiID;
[/ /BBE S

TXeleUserIDType AccountID;

// /T

char Reserved[20];

18

onRspQryOptionPositionfix
ThgE : BiUFCEIANE
EREURT -

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

S50

* pRspField : HItFEFGEIANE , HEHI{RCXeleRspQryOptionPositionFieldd T :

struct CxXeleRspQryOptionPositionField {

[/ /B

TXeleUserIDType AccountID;

// ARG

TXeleSecuritiesIDType SecuritiesID;

// /B CE AR D

TXeleOptionsTypeType OptionType;

[/ /FREEZARES G AR AL )

TXeleSecuritiesIDType UnderlySecuritiesID;
// /FRBESR 24 7R (8 R AE )

TXeleSecuritiesNameType UnderlySecuritiesName;
[/ /A7 RCE I CEEARAE D

TXeleExerciseDayType ExerciseDay;

/7 /BCRIGE HAIF G CR & 16D

TXelePositionType InitLongYdPosition;
[/ EGRYIFEE (REFR)

TXelePositionType InitShortydPosition;
// /IBCTE G ARAERD

TXeTleMoneyType OoptionMarketvalue;
// /4R CE R

TXelePositionType CurrentPosition;
// /T R CERERD

TXelePositionType AvailablePosition;
///RF G BYIFRER R (B )

TXelePositionType LongYdPosition;

// /BRI S HF 6
TXelePositionType LongPosition;
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/7 /X5 HAIF AR R (5P A)
TXelePositionType
///XFEe5 ARe
TXelePositionType

// /I A AR CE ARG D
TXelePositionType

// /TEE IR CEAREH)
TXeleunTdPositionType
// /A A B (R AE D
TXelePositionType

[/ /TR EE G D
TXeleuUnTdPositionType
[/ /RS CE R )
TXeleMoneyType

// /%5 HIFERES CEAREH)
TXeleMoneyType

///%5 HFCRIES GRS )
TXeTleMoneyType

[/ /TN CEARER)D
TXeleAveragePriceType
[/ /B R A 5 4 CEARAE )
TXeleUnTdFrozenCapType
// JEFE RS 4 G AR )
TXeleUnTdFrozenPremiumType
[/ /38 5 sy

ZAS S =t

/// L7 ii8.2.5]

TXeleMarketType

[/ /A R & D

TXeleSpeculationRatioType
/1 /16 A
TXeleAveragePriceType
/17 35 AR
TXeleAveragePriceType
// /& SR
TXelePositionType

[/ /g H
TXelePositionType

[/ HAE R A
TXelePositionType
///HENHE
TXelePositionType

/1%

TXelePositionType
// TR LA
TXelePositionType
// /T

char

ShortydPosition;

ShortPosition;

TdopenPosition;

unTdOpenPosition;

TdClosePosition;

unTdClosePosition;

Margin;

OpenMargin;

CloseMargin;

AvgPrice;

unTdFrozencCap;

uUnTdFrozenPrem;

Market;

SpecRatio;

AvgBoughtPrice;

AvgsoldPrice;

unTdopenBoughtPos;

unTdCloseSell1Pos;

LongCombPosition;

ShortCombPosition;

CoveredPos;

unTdOpenCoveredPos;

Reserved[55];



onRspQryOptionFund’5ik
Inge : IR S EENE

BREUTI

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

S8

e pRspField : HIINNASEANE , HEEHIIRCXeleRspQryOptionClientAccountFieldf T :

struct CxeleRspQryoptionClientAccountField {

///EEK

TXeleUserIDType AccountID;
/7 /35 WK IR

TXeleAcctStatusType AcctStatus;
/1 /TRIES

TXeTleMoneyType Margin;

[/ /R EEARIE 4

TXeTleMoneyType FrozenMargin;
[/ /R4

TXeleMoneyType Premium;

[/ JUREERUR) 4

TXeTleMoneyType FrozenPremium;
///F8:3k

TXeTleMoneyType Fee;

[/ /T8

TXeleMoneyType FrozenFee;

[/ /FEET

TXeleMoneyType PosGainLoss;
/// PR

TXeTleMoneyType CloseGainLoss;
// /TR % 4

TXeTleMoneyType Available;

// /&

TXeleMoneyType withdraw;

[/ N%&

TXeleMoneyType Deposit;

[/ /W6 B g (O3

TXeleTotalFundType InitTotalFund;
/1] Esa (A

TXeleTotalFundType TotalFund;

// /IR PRIES CARAR)

TXeleMoneyType DayMargin;

VVVEL Ve
/// (Fii8.2.5]

TXeleMarketType Market;

// /BRI

TXeleMoneyType TotalQuota;
/// E R EEE

TXeTleMoneyType UsedqQuota;

// /T
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char

onRspQryOptionSecurities}5i%
IngE | BINEUNERNE

BREUST

void onRspQryoOptionSecurities(CXeleRspQryoOptionSecuritiesField *pRspField,

Reserved[112];

cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

Z

W

£

e pRspField : ANNGHNEIANE , HEE

FI{RCXeleRspQryOptionSecuritiesField40T :

struct CxeleRspQryoptionSecuritiesField {

// /EZEAR S
TXeleSecuritiesIDType
/1784555
TXeleTradeOptionCodeType
[/ /G LI TR
TXeTleSecuritiesNameType
// /AR IR ZR AR
TXeleSecuritiesIDType
// /FRIIAIE S5 % R
TXeleSecuritiesNameType
/7 /ARIIEE Gy it A
TxeleSecuritiesType

/[ /FRIIAE Gy P G RAEH)
TXeleSecuritiesSubTypeType
[/ /B BARE (/P
TXeleCPFlagType

/7 BAT R
TXeleExercisePriceType
// /IRAT R E
TXeleShortTimeType

[/ /IARACENH
TXeleShortTimeType
///ELFREL
TXeleMultiunitType

/7 /7 aAES G AR AT D
TXeleProductIDType

// /BN E AL
TXeleMinTickPriceType
///ERTE LR
TXeleUncoveredPositionType
///VES B
TXelePreSettlePriceType
// /AR IE 23 Hi WA A

TXeTleunderlyPreClosePriceType

// /AL 4
TXeleMarginunitType

SecuritiesiD;

TradeOptionCode;

SecuritiesName;

UnderlySecuritiesID;

UnderlySecuritiesName;

UnderlySecuritiesType;

UnderlySecuritiesSubType;

CPFlag;

ExercisePrice;

ExerciseDate;

DeliveryDate;

Multiunit;

ProductID;

TickPrice;

UncoveredPosition;

PresettlePrice;

UnderlyPrecClosePrice;

Marginunit;
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// /K BRI SR SR (e, A R
TXeleLimitPriceClassType

// /BRAN B K S B
TXeTleMaxLimitOordervolumeType
// [ BRAR B oK S B
TXeleMaxLimitOordervolumeType
[/ /PR B/ S
TXeleMinLimitOrdervolumeType
/7 /BRA B /N S B B
TXeleMinLimitordervolumeType
// /A B K S
TXeTleMaxMarketordervolumeType
// /T B K S L
TXeleMaxMarketOordervVolumeType
// /T B /N K
TXeleMinMarketOrdervolumeType
// /it B /N S B
TXeTleMinMarketordervolumeType
// /VEWCEL A

TXelevydClosePxType

// /WEEE Ay
TXeleydSettlePxType

/7] BRAFRA
TXeleLowerPriceType

[/ [ERAF A
TXeTleUpperPriceType

/// 85

TXeleDateType

// /a3 5 H

TXeleDateType

///3H

TXeleDateType

/1135 F KR

/// L7 ii8.2.5]

TXeleMarketType

[/ /REKRS

I8

TXeleUserIDType
// /T
TXeleReservedType

LimitPriceClass;

MaxLimitBuyvolume;

MaxLimitSelTvoTlume;

MinLimitBuyvolume;

MinLimitSellvoTlume;

MaxMarketBuyVvolume;

MaxMarketSellvolume;

MinMarketBuyVolume;

MinMarketSellvolume;

YdClosePrice;

YdsettlePrice;

LowerPrice;

UpperPrice;

StartDate;

EndDate;

ExpireDate;

Market;

AccountID;

Reserved[113];

onRspQryOptionRate J5i%
TRE : BAS TR, RIESEERNE

EREURT -

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


af://n2767

e pRspField : BINBESER, (RESEXEANE , HEEIKCXeleRspQryOptionMarginFeeFieldil
™

struct CXeleRspQryoOptionMarginFeeField {
///EE

TXeleUserIDType AccountID;

// JUEF AR

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

TXeleDepartmentIDType DepartiD;

[/ /R

TXeTleMoneyType CommissionRate;
///E&EF N CERAHD

TXeleMoneyType SettlementFee;
[/ /7R CEAREH)

TXeleMoneyType ExerciseFee;

// /PRAE 4 2

TXeTleMoneyType MarginRate;

///TXeleEntrustTypeTypeZtAal

/// [748.2.22]
TXeleEntrustTypeType EntrustType;
///TxeleChargingTypeTypels % 7 1

/// [7$8.2.23]
TXeleChargingTypeType ChangingType;
[/ /58 5 s

/// U5#8.2.51]

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

15

onRspQryOptionCombPosition 5%
IhgE : BINASRHCEIINE
BRI

void onRspQryoOptionCombPosition (CXeleRspQryoOptionCombPositionField *pRspField,
cXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

S8

e pRspField : HINABESFCEIANE , HEHIKACXeleRspQryOptionCombPositionFieldd T :

struct CXeleRspQryoptionCombPositionField {
[/ /EEKS
TXeleUserIDType AccountID;
[/ /GRS, 5 R, RoREE R
///53 [8.2.14]
TXeleSecondaryorderType SecondaryorderiD;
/) /G g
/// [7$8.2.17]
TXeleStrategyCombType StgyCmbType;


af://n2776

///HERIES, &AM A
TXeleMoneyType
///HEHE
TXeTlevVolumeType

// /A=
TXelevolumeType

// /IR A RAIE 4, B A
TXeleMoneyType

// /IR AR E
TXelevolumeType

Margin;

combvolume;

uncombvoTlume;

InitMargin;

InitCombvolume;

[/ /R EANE R Ak, B SCRR2E)

TXeTleSumLegsType
// /B &L
CXeleCombLegField
[/ /3 5 iR

/// [5418.2.5]
TXeleMarketType

[/ /TS E S

TXelevolumeType
[/ /e R &
TXeTlevolumeType

SumLegs;

CombLeg[4];

Market;

unTdCombvolume;

unTdunCombvoTlume;

/SR TstrRM, HERBZHIHS

TXeleStrordersysIDType
// /T
char

18

StrorderSysiD;

Reserved[85];

HAHEI RS REHIRCXeleCombLegFieldanF :

struct CxXeleCombLegField {
// [ A IEZ ARG
TXeleSecuritiesIDType
// /B & 277 In)

/// [5-48.2.18]
TXeleLegSideType
[/ /& hRes

/// [548.2.15]
TXeleCoveredFlagType
[/ /oy & LR
TXeleShortvolumeType

};

onRtnCapitalTransferDetails /%
IhRE : HINE S (HAS)AKAHER
EREURT -

LegSecuritiesiD;

LegSide;

Coveredoruncovered;

volume;

W

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

2

*pRspField,


af://n2787

* pRspField : BANES(HAS)AKBBAEIR , H45HRCXeleRtnCapTransferDetailsField 40T :

struct CXeleRtnCapTransferDetailsField {

// /&K S

TXeleUserIDType AccountiID;
// [ VRTE 4

TXeTleMoneyType Fundamt;

J//BAETTIE, Tt AN, T2t
/// L7 ii8.2.8]

TXeleTransferDirectionType Direction;

// /AR [A]

TXeleShortTimeType Time;

// /T PGEME & KA ID(E & (AR KAL)
TXeleTradeSystemIDType SystemID;

/// A= EE S RFID(HE &R EIE )
TXeleTradeSystemIDType SystemID1;

[/ /T B

TXeTleMoneyType Available;
VYL -Inb ks ISt

TXeleSubClientIndexType SubClientIndex;

// /HUKERR SRR
/// (F1i8.2.17]

TXeleRecoveryFlagType RecoveryFlag;
// /55 s
/// [548.2.5]
TXeleMarketType Market;
// /T
char Reserved[31];

I8

onRspQryOrderFlow 75i% ( 5AS )
IhRE . ERIAZKEIAN
BREURF

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

S50

* pRspField : ERFAVKEIAINZ , HEEHIARCXeleRspQryOrderFlowField/s :


af://n2796

struct CXeleRspQryorderFlowField {

///EEk S
TXeleUserIDType

[/ /KB R
TXeTleFTowCountType
[/ /58 5 s
TXeleMarketType
///BiE

char Reserved[63];

onRspOTU Kix

ThRE : (HARY ) IEs58iE/ MR e
BREUTI

AccountID;

FlowCount;

Market;

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

S5

e pRspField : IESHE/fMEHINLE , EL45M{RCXeleRspSecuritiesLockField A :

struct CxeleRspSecuritiesLockField {

18

[/ /RS IR E LS int

TXeleOrderIDType

// /P A AR B g

TXeleOrderIDType

// /5 LIRRITIE ARG

TXeleSecuritiesIDType

[/ /R e E

TXeTlevolumeType

[/ /B /

TXeleDirectionType

// /RS, B A

TXeleErrorIdType

[/ /P S N

TXeleSubClientIndexType

// /M5BT CH A E XD

TXeleBusinessUnitType

///TE G E LT strI il
TXeleStrordersSysIDType

[/ /HBHERER S
TXeleUserIDType

[/ /35 A
TXeleMarketType

[/ /T

char

OordersysiID;

UserLocallD;

UnderlyingSecuritiesiD;

orderqQty;

Side;

Errorid;

SubClientIndex;

Businessunit;

StrordersSysiID;

AccountID;

Market;

Reserved[64];

*pRspInfo,
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onRtnOTUSE
INRE . (HARR ) iESBiE/fRiEIR
EREURH :

void onRtnoTU(CXeleRtnSecuritiesLockField *pRspField, CXeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast)

S8

e pRspField : IESHE/MRHIER , HE5H{KCXeleRtnSecuritiesLockField /g :

struct cXeleRtnSecuritiesLockField {

// /PP A AR B g
TXeleOrderIDType

[/ /SR T int A
TXeleOrderIDType

/7 /3 5 Al B9 5
TXeleOrderexchangeIDType
// /& LR ITIE A Y
TXeleSecuritiesIDType
// /B HE
TXelevolumeType

/7 BE /e
TXeleDirectionType

// /358 R[]
TXeleTimeType

// /T BRES
TXeleOrderStatusType
// /5 i S
TXeleSubClientIndexType
// /N5 Bt (H P g SO
TXeleBusinessuUnitType
///HBBEK S
TXeleUserIDType

[/ /25 A
TXeleMarketType

// /T8

char

onErrRtnOTU i
IheE . (2R ) IESBiE/MRaiERER
BREUEF :

Y

void onErrRtnOTU(CXeleRspSecuritiesLockField *pRspField, CxXeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast) ;

S8

UserLocallD;

OordersysID;

orderexchangelD;

UnderlyingSecuritiesiD;

orderqQty;

Side;

TransactTime;

ordersStatus;

SubClientIndex;

Businessunit;

AccountID;

Market;

Reserved[64];


af://n2814
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* pRspField : (HAfN ) IESS8iE/MOBEIRER , HE5H91KCXeleRspQryOrderFlowField)y :

struct CxeleRspSecuritiesLockField {

[/ /SRS int R
TXeleOrderIDType
// /R PR R Y S
TXeleOrderIDType
[/ /& AR RIE AT
TXeleSecuritiesIDType
// /IR
TXelevolumeType
/7 BE [ fi
TXeleDirectionType
[/ /RS, TR
TXeleErrorIdType
// /5 i S T
TXeTleSubClientIndexType
// /M5BT CH F 5E O
TXeleBusinessuUnitType
// /MG T strIiAl
TXeleStrorderSysIDType
[/ /FE RS
TXeleUserIDType

/7 /35 sy
TXeleMarketType
// /T

char

18

onRspOTTAiE (BARF)

ordersysiD;

UserLocalID;

UnderlyingSecuritiesiD;

orderqQty;

Side;

Errorid;

SubClientIndex;

Businessunit;

StrorderSysiD;

AccountID;

Market;

Reserved[64];

IhRE : (AR ) S REEEL SIS (Option Trading Transfer For Execution)(Z4BiiRANE A~

>285) BRUER
BREUTI

void onRspOTT(CXeleRspOptionDisposalField *pRspField, CXeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast)

W

=250 -

e pRspField : £RBIFEELEIFEKFINLE , HEEF{ARCXeleRspOptionDisposalFields :

struct CxeleRspOptionDisposalField {

[/ /SR T intR R
TXeleOrderIDType

// /R AR R g
TXeleOrderIDType

// /G LR E AT
TXeleSecuritiesIDType
// /B
TXelevolumeType

// /5 G

OrdersysiD;

UserLocalID;

UnderlyingSecuritiesiD;

volume;


af://n2832

TXeleExerciseMethodType Method;
// /T T

TXeleTradeOwnerType ownerType;

// /RS, R AL

TXeleErrorIdType ErrorId;
/7RI, R B Sl
TXeleBusinessUnitType BusinessuUnit;
[/ /5P S N

TXeleSubClientIndexType SubClientIndex;
[/ /EG IR F YT strI il

TXeleStrorderSysIDType StrordersSysiID;
[/ /BFEE R S

TXeleUserIDType AccountID;
VEY Ve S

TXeleMarketType Market;

// /T

char Reserved[64];

onRtnOTT K%k ( BAZF)

IhRE : (AN ) SR EEEL SIS EIR (Option Trading Transfer For Execution)(Z4BiiRANE A~
378y HIUE R

EREUFT

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

S8

* pRspField: ( #itY ) R RBIBHECEIESKFER , HE5H9fRCXeleRtnOptionDisposalField 7y :

struct CXeleRtnOptionDisposalField {
// /P AR A B g B

TXeleOrderIDType UserLocallD;

[/ /TE GRS int KR

TXeleOrderIDType OordersysiD;

// /55 Pl B9 5

TXeleOrderexchangeIDType orderexchangelD;
// /AR

TXeTlevolumeType Volume;

// /RIS

TXeleExerciseMethodType Method;

// /852 R ]

TXeleTimeType TransactTime;
// /3T HORAS

TXeleOrderStatusType orderstatus;

[/ /B i KA

TXeTleSubClientIndexType SubClientIndex;
// /550 (A E XD

TXeleBusinessUnitType Businessunit;

[/ /BFEKS


af://n2841

TXeleUserIDType
[/ /25 TR
TXeleMarketType
// /T8

char

onErrRtNOTTA % (BAXS)

AccountID;

Market;

Reserved[64];

INEE | (IS REBEABEIESIKFIREIR (Option Trading Transfer For Execution)(HBIMRAE A
745 HANUEEF

BREURR :

void onErrRtnOTT(CXeleRspOptionDisposalField *pRspField, CxeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast)

S8

* pRspField : EIRAVKEIANE , HEEKI{RCXeleRspOptionDisposalField/y :

struct CxeleRspOptionDisposalField {

[/ /GG int
TXeleOrderIDType

// /R AR R g
TXeleOrderIDType

// /5 LIRRIIE F ARG
TXeleSecuritiesIDType
// /B
TXelevolumeType

// /AR5
TXeleExerciseMethodType
// /T B R
TXeleTradeOwnerType

// /RS, FERAE
TXeleErrorIdType
/7RI, A Bl g5
TXeleBusinessUnitType
// /5 i 6 S
TXeleSubClientIndexType
[/ /SRS strdki
TXeleStrorderSysIDType
// /RS
TXeleUserIDType

[/ /25 A
TXeleMarketType

// /T

char

OordersysiID;

UserLocallD;

UnderlyingSecuritiesiD;

volume;

Method;

ownerType;

Errorid;

Businessunit;

SubClientIndex;

StrorderSysiD;

AccountID;

Market;

Reserved[64];
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onRspCancelOTTAE (BAZF)

INRE . (HARY ) S REAIBHENBIEEKFBENAL (Option Trading Transfer For Execution)(Z4aikR4s
B BUER

R :

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

S50

e pRspField : #EERMILL , HL5HI{KCXeleRspOrderActionField)s :

struct CxeleRsporderActionField {
// /SRS int A

TXeleOrderIDType ordersysiD;
// /R AR R w5
TXeleOrderIDType UserLocalID;
[/ /AR BT
TXeleOrigSysIDType OorigSysiD;
// /T
char Reserved0[22];
[/ /R
TXeleErrorIdType Errorid;
[/ /P i N
TXeleSubClientIndexType SubClientIndex;
/77555 ou (P E SO
TXeleBusinessuUnitType Businessunit;
// /T B 2R A
TXeleTradeOwnerType ownerType;
// /MGG T strIAl
TXeleStrorderSysIDType StrorderSysiID;
// /RS
TXeleUserIDType AccountID;
/7 /5 5 iR
TXeleMarketType Market;
/7 /35 Al 5.9 5
TXeleOrdereExchangeIDType orderexchangelD;
// /3 S A EAd CE AR D
TxeleExc hangeIDType ExchangeFrontiID;
[/ /T
char Reservedl[11];

onErrRtnCancelOTTA % (BAXIE)

I08E | SREABEAEIESIKFBEREIREHR (Option Trading Transfer For Execution)(ZHaIRAE A
745 HAtUEFR

BREUEF :


af://n2859
af://n2868

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

S50

e pRspField : #EIMAL , HEEMPRCXeleRspOrderActionField /g :

struct CxeleRsporderActionField {
// /MG EAY S intR

TXeleOrderIDType ordersysiD;

// /R AR B Y

TXeleOrderIDType UserLocalID;

[/ /AR BT

TXeleOrigSysIDType OorigSysiD;

// /T

char Reserved0[22];
// /RS

TXeleErrorIdType Errorid;

[/ /P S N

TXeleSubClientIndexType SubClientIndex;
/7755 5 on (P E SO

TXeleBusinessUnitType Businessunit;
// /T B 2R A

TXeleTradeOwnerType ownerType;

// /MGG T strIAl

TXeleStrorderSysIDType StrorderSysID;
// /B EE S

TXeleUserIDType AccountID;

[/ /55 R

TXeleMarketType Market;

/7 /3 5 Al 5.9 5

TXeleOrdereExchangeIDType orderexchangelD;
// /3 ST E A d CE AR D

TxeleExc hangeIDType ExchangeFrontiID;
// /T

char Reservedl[11];

onRsplnsert0QO%i% ( BARF )
TORE : EARCSUOHRAN AL (Option Quote Order Entry)(SRIARANE A >) BAtNfER
EREURT -

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

250

* pRspField : HARXUARANIELL , HE5HI{ARCXeleRspBilateralOrderinsertFieldy :

struct CxeleRspBilateralorderinsertField {


af://n2877

[/ /SRS int A

TXeleOrderIDType OordersysID;
// /R AR B Y

TXeleOrderIDType UserLocalID;
// /&2

TXeleSecuritiesIDType SecuritiesID;
// /T B R A

TXeleTradeOwnerType ownerType;
YIES SN

TXelePriceType BidPx;

/11 EARA

TXelePriceType offerpx;
YIVA L ©5 6

TXelevolumeType BidvoTlume;
[/ /R A

TXeTlevolumeType offervolume;

[/ /FEIFARE

/// [+418.2.14]
TXeleoffsetFlagType BidEffectFlag;
[/ /ZITFRRE

/// [54i8.2.14]

TXeleoffsetFlagType offereffectFlag;
// /RS, B A

TXeleErrorIdType Errorid;
/7SR, R B kA
TXeTleBusinessUnitType Businessunit;
// /5 i G T

TXeleSubClientIndexType SubClientIndex;
// /SR g T strIdil

TXeleStrorderSysIDType StrorderSysiD;
[/ /HBERER S

TXeleUserIDType AccountID;

[/ /585 s

TXeleMarketType Market;

// /T

char Reserved[64];

onRtninsert0QO%i% (BANF )
THRE : HALARANIENR (Option Quote Order Entry)(ZBIRRAE AT BANER
BREURF

void onRtnInsertoQo(cXeleRtnBilateralorderField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

W

9 :
e pRspField : BAXUBIRINENIR , HEEHIRCXeleRspQryOrderFlowField /s :

struct CXeleRtnBilateralOrderField {
/1 Vi A HA 2


af://n2886

TXeleOrderIDType
// /SR PG Tint R

UserLocallD;

TXeleOrderIDType OordersysiID;
// /385 ik 5
TXeleOrdereExchangeIDType orderexchangelD;
// JUESE AR
TXeleSecuritiesIDType SecuritiesiD;
// /TR R
TXeleTradeownerType ownerType;
/1 FEARA
TXelePriceType BidPx;
[/ /AR
TXelePriceType offerpx;
// /R E R
TXeTlevolumeType Bidvolume;
/// Bk E
TXelevolumeType offervolume;
VIVESIRR Y
/// [748.2.14]
TXeleoffsetFlagType BideffectFlag;
// /TR
/// [748.2.14]
TXeleoffsetFlagType offereffectFlag;
/// MRS SEAT BAE R
CcxXelecancelledorderinfo CancelledBidorder;
// /B ST BAE R
cxele cancelledorderiInfo Cancelledofferorder;
// /T HIRAS
TXeleOrderstatusType orderstatus;
[/ /%P i N
TXeleSubClientIndexType SubClientIndex;
/7 /W55 5 ou (P E 30O
TXeleBusinessUnitType BusinessuUnit;
[/ /REEKS
TXeleUserIDType AccountID;
[/ /585 s
TXeleMarketType Market;
[/ /T
char Reserved[64];

onErrRtninsertOQOA % ( HAXZIS )
IhEE : EIRNUAMRAN FEIRERR (Option Quote Order Entry)(ZBIhRANE A~SZHF) BIRUER
REUEH :

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

S50

* pRspField : HANTUOMRMNMEIRERR , HE5HIRCXeleRspBilateralOrderinsertField/s :


af://n2895

[/ /SRS T int R

VIZAIZ 2 S -l = BN |
Txele BusinessUnitType
[/ /B ST R

struct CXeleRspBilateralorderInsertField {

TXeleOrderIDType ordersysiD;
///F P A AR B g S
TXeleOrderIDType UserLocallD;
// /&2 AR
TXeleSecuritiesIDType SecuritiesID;
// /T B R A
TXeleTradeOwnerType ownerType;
/1 FARA
TXelePriceType BidPx;
/1 /AR A
TXelePriceType offerpx;
/7 HREE
TXelevolumeType Bidvolume;
[/ PR A E
TXeTlevVolumeType offervolume;
/1 FIFF b
/// [548.2.14]
TXeleoffsetFlagType BideEffectFlag;
/1/EFFFH7 &
/// [+48.2.14]
Txel eoffsetFlagType offereffectFlag;
[/ /RS, TR
TXeleErrorIdType Errorid;

Businessunit;

TxeleSu bClientIndexType SubClientIndex;
///HEE RE YRS striki

TXeleStrorderSysIDType StrorderSysiD;
[/ /BB EK S

TXeleUserIDType AccountID;

[/ /35 R

TXeleMarketType Market;

// /T8

char Reserved[64];

onRspCancelOQO %%k ( BRI )
Ihge : BASCSUOIRINBIERIMAL (Option Quote Order Entry)(ZHBIMRANE A 323F) HIRUFER

RV

void onRspCanceloQo (CXeleRspoOrderActionField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) ;

S8

e pRspField : BANTOHIRIN BRI , E4EH{RCXeleRspOrderActionField /3 :

struct CXeleRsporderActionField {


af://n2904

///HEEIREB g T int A
TXeleOrderIDType

// /AR Y
TXeleOrderIDType

[/ /AR B
TXeleOrigSysIDType

// /T

char

// /R RS
TXeleErrorIdType

VYL -Inb ik St
TXeleSubClientIndexType
/7 /W55 5 on (P E SO
TXeleBusinessuUnitType
// /T B A 2R A
TXeleTradeOwnerType

// /MG E YT strIiAl
TXeleStrorderSysIDType
// /RS
TXeleUserIDType
/11585 ik
TXeleMarketType

[/ /35 Al 5.9 5
TXeleOrderexchangeIDType
///ZE G A dCGE R )
TXeTleExchangeIDType

// /Wi

char

ordersysiD;

UserLocallD;

OrigsysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;

Market;

ordereExchangelD;

ExchangeFrontID;

Reservedl[11];

onErrRtnCancelOQOA % (EBAXLIF)

IhgE : BpSONUAIRIN B EEIRENHR (Option Quote Order Entry)(ZARIMRASE A 323F) HIRUER
EREUEF :

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

S50

e pRspField : #ENZ , HEEMRCXeleRspOrderActionField /g :

struct CxeleRsporderActionField {
// /B G E YT intIH

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

TXeleOrderIDType UserLocalID;
[/ /AR T

TXeleOrigSysIDType OorigSysiD;

// /T

char Reserved0[22];

// /RS


af://n2913

TXeleErrorIidType

[/ /5P S R
TXeleSubClientIndexType
// /M55 BT CH P 5E 3O
TXeleBusinessuUnitType
[/ /T B 2R
TXeleTradeOwnerType

// /ST strI i
TXeleStrordersysIDType
// /B EE S
TXeleUserIDType

[/ /35 A
TXeleMarketType

/] /58 5 BT b
TXeleOrderexchangeIDType
///Z SR EAdCE R
TXeleExchangeIDType

// /T

char

onRspOMR 7% ( BRI )

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;

Market;

ordereExchangelD;

ExchangeFrontID;

Reservedl[11];

I0gE . (HPIR ) FRIEEEIANMAL (Option Margin Requirement)(ZARIMRANE A~ 323:F) HIRUFEF

RV

void onRspOMR(CXeleRspOptionMarginField *pRspField, CXeleRspInfo *pRspInfo,

nRequestID, bool bIsLast) ;

S50

e pRspField : {RiFEEANMLE , EHZ5#8{ACXeleRspOptionMarginField/g :

struct CxeleRspOptionMarginField {

// /ARG S int
TXeleOrderIDType

// /P AR AR 5 g =
TXeleOrderIDType

[/ /RS kS
TXeleMarginAcctType

// /RS, B A
TXeleErrorIdType
/7SI, RS B Sl
TXeleBusinessUnitType
[/ /%P S R
TXeleSubClientIndexType
///HE GRS strIs iy
TXeleStrorderSysIDType
[/ /HBHERER S
TXeleUserIDType

[/ /35 iR
TXeleMarketType

ordersysiD;

UserLocallD;

MarginAcct;

Errorid;

Businessunit;

SubClientIndex;

StrordersSysID;

AccountID;

Market;

int
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// /T

char Reserved[64];

i

onRtnOMR %5i% (BRI )
Thge: (HAIY ) fRIEEEIRER (Option Margin Requirement)(ZRIIRASE A3 Bt
EREURT

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

S8

* pRspField : {RIFEEBENR , HEEH{ARCXeleRtnOptionMarginField/y :

struct CXeleRtnOptionMarginField {

// /R g

TXeleOrderIDType UserLocallD;

[/ /RS F LT int A

TXeleOrderIDType OordersSysiD;
///RIEETK S

TXeleMarginAcctType MarginAcct;

[/ RBE

TXelePriceType TotalMarginAmt;
// /7 e

TXelePriceType AvailabeMarginAmt;
[/ /TR

TXeleOrdersStatusType orderstatus;

[/ /& BT A

TXeTleSubClientIndexType SubClientIndex;
/7755 50 (P SO

TXeTleBusinessUnitType BusinessuUnit;
// /RS

TXeleUserIDType AccountID;

[/ /35 3R

TXeleMarketType Market;

// /T

char Reserved[64];

Eifth
Trader-APIREZZLIZ(EBiIRBA
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IRY:: rlhe ks

APIZIEE BRI B EIIRETE
APIflmanageri g IB R T2
APIZZ ZHERRAIEF R SR SAE

i BiNgBiZapi_config.txthCpuCoref5E—1NE4L

AP35 kiR I3 5 BliE Ltz
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