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P AT OEO
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include/ XeleSecuritiesUserApiStruct.h E¥TU§&?§DE? S

e ESis)
include/ XeleSecuritiesUserApiData.h ENX T HHHFERAIREY
lib/ libXeleSecuritiesAPI.so APIGIEE
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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
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Debug/lib libXeleSecuritiesAPl_debug.so DebughlRASApishSE
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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
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FTIE R SRE
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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
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WRAMELT

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

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

HEINAT AR S A EAIEIRIS55115

R EIRABLS
XFFEIEQFITE S TEIRER(F
RBR, HREKkREREANMENETHIY BFE

KRREFEINEINESEE". DSEHEFFR
FeEENZHIESEHETFR

1B R g XeleTransfer TypettasisiBE
XFFUDPHRIBIERINAE
B QFIFFCEIIZOLAR EFTERIERD IR EE EifE A

int XeleSecuritiesTraderApi::regXxx(
CXeleRegXXXField &inputField,
int nRequestID)

/// /MR

void XeleSecuritiesTraderSpi::onRspXXX(

cXelexxxField *pInputField,

CcxXeleRspInfo *pRspInfo,

int nRequestID,

bool bIsLast)
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YEIBARIEE RS EXEOIEKAregXXX , RLAONRSpXXXKiE. IR IEABAPIEIregXXXRAE
FRIRJInRequestI DAYIEK , FEonRsp XXX IEFBRIAINRequestI DAYIEK,

iERIEOSHIRA
FEOIETR © regxXX
e inputField : IERIISEEEIAIEE
e nRequestlD : HFEFEENERINR , SIRKE
InRziE 1 SE8i5 08
FEORFR © onRspXXX

* pRspField: AR AVSEEENIIAIEET

¢ pRspInfo : RspinfoR~EEER1s, , 28ErrorIDFIErrorMsgRIXZRIERKAIRES

e nRequestID : MALERATID , ARICIERBIFNMAHRI Z [BIRIRT MK E

e bisLast : IRIBKRIDEEMRSEEE , BI—REINIR S | ZINEERE T R EZRER |, Rk
RE—XVER ( bisLast ATRUEIRRZRE—XAR , AFALSEIRRAE&RE—XIEA )

B8 XTI L

void XeleSecuritiesTradersSpi::onRtnXXX(CXelexXXField *pInputField, int
nRequestID, bool bIsLast);

/// /8

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

BN RILAoNRINXXX, onErrRINXXX3E#p4E., TE/MEIXFFLERIRLL,
o AN N
EORFR : onRtnXXX

* pinputField : fENAYEAEIREIEESISTT

* nRequestID : FRICIEXRIR AR RS Z BRIRS MK F

* bisLast : ZRIEKRIDREMMTSEE , BI—XEINRX S , ZIBAEIEREATESHKERER | 7R
RE—XIERA ( blsLast A TRUERRZERE—IRER , AFALSEARRAZERE—/XIERA )

B £
EOBFR : onErrRtnXXX

e pinputField : t8NABRIENEEWEESET

e pRspinfo : FHIRFEBFERER

e nRequestID : #RICIERRIIFNMALRI Z [BIRIRT MK E

e bisLast : IRIBKIDEEMASEEE , BI—REINIR S | ZINEERE AT BRI EZRER |, tRR
BE—XJEMA (bisLastATRUEFRRRRE—XIEA , AFALSEIRARERE—XRIEA )

APIiE1THRIL
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IRICIEIRMER
BRSSP RGO EITEA 2 M -

o RICIERNER
o TNREERMER

LR ER
EVIIRLPNER | Xele-Trade-SecuritiesRR B R FAFEF L RTHIN FEE ¢

e CreateTraderApi(): $REXA] FBRYAPIRS 5485t
e RegisterSpi(): iEARFAF4kE B XeleSecuritiesTraderSpil BB FEX S AbE

TR

XeleSecuritiesTraderApifRtaVER AT LIE B ESERUEHI T LR LS | (ERiRERE—ERN
tee. BAISEELSEOSE AP,

DIaHBICEBIIT (FRREHEES main.cpp”) :

/7‘:

* api IR ML R =25

* 1, G- AMEIREER A2, %29k K HXeleSecuritiesTraderspi, FHREZEUC S RIKE & ) B35 1 B
* 2. M createTradeApifZl, Q@ —/MNERIET G, Z0 G K R RHE & Rk EAEE R

* 3, M registerspifia, K Ial4REENT G AL HETE RISt Z

* api REUERAERR 7 X

* 1. ffreqroginfE i, L ANTE A, TEMT . M %0 DL A 4R 4 118 R 47 5 B0 AT
* Hop, oSO Diapi AT AR INACE, SFapiMiERE X GEdEEP OERE G R E
HEM G, XFRT X BT T2 B A B S RS ERIERR, FHEEA) -

* apightz. OEbEE. socketI LS. G A AL i R AE

* 4,

* 1) #onRspLoginManagerd[ulifl, Jf H & A RE SN, RUPUFTHAG CRHE BE A0 B ERUR
* 2) BonRspLogint b, JfHBAT RN B, R LRTa R & 1A AR

* 3) $EllonRspInitTraderyi[ali, 3 HEAHIREER, REMHME UAHE & MR, REARUR
..y

auto* puserSpi = new DemoSpi();

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

PRINT_INFO("can not create API");

exit(0);
}

pUserApi->registerSpi(pUserSpi);

INgERRA

EREEEMNE , BERREFRYLEERERER. 88, XBEOFEKTSE  reglogin,
reginsertOrders , ERMRAERIEREAMEIRIEE.

TEE

==API| i53KRUIREHESERspInfo , ErrorlDJ90RRIEHS , EfthRaMER | IFMERBISIEEENIRAE
IRUAS%R==
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API BeE ¥
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Fe & 4 EZEINIManagerURLAIQueryURL, ManagerURLFIQueryURLR/MDEEIES— , &
BSManagerURLFERZFRNBII managertRIRIEFIESFES , RIESQueryURLFRRTEIEESRER.,
HAFRANWEREN , FERESHRARERN AR KL ERE. EERHRAapltEAE
BRI EX , FERTEAMAES.2.518 (8IF) 25, B, EFESRHREXH , WRFEE
EEE XN SEHEEFEEEIFECE S PXINSAIT |, EttFnESEugTaRE | ERREEOA
BERZE , WENTFEREEREN M.

APl EET

‘BidManager ( EEHL ) EEES (TREEESDOIMESHIRIFIIR )

AILABE At Eapi_config.txtXXf4 , EcEManagerfUithilt ( URLECEIN ) REMAEXEE. HFHUTX
APIRYECE 34

HEIAPIEapi_config txtEEB S B S =R :

o WEAEE
* ApiZ¥iEcE
s BEREE

PILEECE
Lo B APIHRIEECE
o 3.03R SRtk
3.0RIEEFOIIE | SRR —ASI /AR OIS
M1 : tcp://192.168.4.216:50002;tcp://192.168.4.216:50003;tcp://192.168.4.216:50004
512 tep://192.168.4.216:50002
ApiFRIEEEETORSE , JLIBCEZ MmanagerS¥ Bk DR
EE4nLAS000284E 62000iX A MmN SR | FRmztiIERE &iA R EE P OikEEsthit
SERE !
ManagerURL=tcp://192.168.2.37:50003
o XRlEDHEIRERE
# XRHESEIRNESERIIL | ERF—AIEItcp/AlbinOS

# WBHE | (EREEPORIADECRIMAL | WSHOEEURT |, EREEE. ik, wOKRES
EE, EEBIVINTM

#7451 © tcp://192.168.4.67:30000

#7372 © tcp://192.168.4.67:30000;tcp://192.168.4.68:30000

# SECETEEEH , F/ARDR , AEEaEEANESRIRERSEES
# ApiBIEIE R RIIEEESEES
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# ZEYECE 7 ManagerURLFIQueryURLEYTEIR T , ApiEiEmanagerfIiZ e =L ABC BTN ERIERE
EEEIRHRE

# MEZQFIESHY , REERIEIZUrl , ManagerURLFITradeURLECE AZSEIAT

# LERIECE T ManagerURLFIQueryURLEITEIR T |, ApiiEiEmanager iIhZ Ga B BI 0 KiERE
EEERHERK

SERE :
QueryURL=

o RHRSAGEIERRIE
RHREBERIERSAL | (ERZR—RIEItcp:/AibiR S
WSHRERETiRARSHIER T AT RS | Aftth=, BEERNOT6,
A : tcp://10.128.123.209:30005

e GINEREERERMNEA tep: //10.128.123.209:30005 , FRTFAMIRE , EEKGZbEARET
79 tcp://192.168.0.100:33333

ItEAY | ¥ Tradeur LEEIEA  TradeURL=tcp://192.168.0.100:33333 ; MNRGHHMERRAFE
SATANMRBPE],

SERE .
TradeURL=

HEREECES , ManagerurL #] QueryurL ERFCERFRI— , HiEE T LALERSG | FITHIES
BN, MNREEEAEEE , MRAEEMERBAPIEINAAME. BREERN T MEApIFEINIE
A MERZSR | FNEEXH R FERITA.

ApiZHIEtE
&2
o LBEIAPIZISIEEIS

LFIAPISHHERIRAE , BUASHIEF—RIES ( 2.5KRLATRA ) |, BERIEIRA SR BB IS B ST IFhR
7, DependentCounterVersion="1852#5—REE ( 2.5RLATARA )

LEBEKAPISTIFIRART | IEFIASRISRMESHRA
BERIEERA , EERFEN , e SH oA ERERHEER T AR FHES RS
HEETHREI"RAES (3.0RLLERE ) 5, IWSHFEE(EK92 ( DependentCounterVersion=2 )
SERE :
DependentCounterversion=2
2
2
o WBKEE
Api SIRHEEDBKENR , IWSHFTEHER , REHTIEK
) - =6FRRAPISHEREE6sHT RO E

FONECE ( THIRIBIR  TTHIEN)
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HeartBeatInterval=6
o ILHEEBRIEITEIREN
ApiSXRHESDBLERTHIEIREL , WESETRHRERK , FEHITIEN

I : =3FRTApISIESEBET =R OBRIEE (ApifEid 3RIKERES DB , SiEESEIT =XKL
FlApibBE ) |, BUFIETCPITE , FEEFERAIREUNR

ANECE : (TRARER , THIENR)
HeartBeatTimeoutCnt=3
OBEATEIRA | IO ERATLE]
o ApiiREpfiEERwarmFx
ApiREESEREWarmFFX | BUAFTH | KIS EET | iSRRI ReRF=4RlEh

IS EIE £ L ERSRMER EIREIRIRES |, TEEMMN - EFERR , SIEIIN-EEUECEED |, #
WERsfc+<

T =1RREOANTH |, =0R=KF
orderwarm=1
* ApifRBEIEHEZL
ApiREREIRZGAZGEZD , HERCEISHAE] | FETHITIRIZIR(E
= :
\=-1,- 1 RABH THPZIRMF
\=8 OFRTAPHREBRIEZFEHEE Cpuiz L8 E | IREBEIRAFEFEECpuiZ 9L
EUABCE © ( BUARSPZ )
CpuCore=-1,-1
o ApiERUHTRRRSHRIEMT RREIRER
ApBRRH T REREEKEM T RIERER | BUAREK
I SEHIE BT RBYAPIARERL
Al
\=0FRTHFIAKRA |, =1FRTH]TFF
SoftRspRcv=0
o ApiERBEHTPREESERIEMT RMEIRIER
I BEIE R RBYAPIARERL
~l:
\=0FR7~KH , =137 FTFH, BOAFTF
BB SR STF R E NI
FpgaRspRcv=1

o ApiElRiEIsocket 2HEEEIRC



\=0FR7"IEfHZEsocket , IZIE T , couhAZRS | ATEEXIEAR
\=1FR~PEZEsocket , iZERX T , cpus A , FIEENERS
SEME :
SocketBlockFlag=0
o ApiRBRIEEEENG (BRIANEFFR)
\=0FRTEE
\=1FRREE
B EEBERT  WESHEHEN , ERFKER  BEREEEEHL , MEHTER
EIABCE : ( TTRKIER | THRIEK )
IsJustConnectManager=0
° BFZIRESNE
PEIESER , BEE—NFHHER | BT LREEFRS
PcPrefix=
s EEHRRE
LA S E RISTER P HIHAES | ApidhifskSIGSEGVAISIGABRTEMES |, XA , ApiARbIEE

=S,
\=0FRTA B RE
\=1RERBRE
BUARCE | RRAPINEREASE.
SEME :
CaptureSignal=1

- BEEXRHERS
\=0FRTIFLIERE
\=1RTRHERE

SZEAEERR—MapisLIBRFARIISLHNISETHRERE | apREMRIENEERONIERER , MBORS
EOMRMERERS.

SRR REERIER— T apNRESLATAREREANASHMEAZ PR |, BORGHEOTERIET
AR e,

BREO TR,
BUARCEO | RAIFELELS,
=

Threadsafe=0

ez

o ApiiEfTiEst



\=ORTEBRLN , AR | A%RT | apiRFRERSEHERE , RiRENERSZEIR
]

\=1RTSMRERT  ZRIT | apiaHARERE | FRBNERSERE
BANApIEITESMRERILT | WRIKBEHTER , FEEHITIEN
BT IWBH)E  FEERADI
ANECE : (TRARER , THIENR)
9NZR Recvsendpetach=1 , NIZSEALER,
ApiMode=1
o FMEFITED

ERFMITENAPIBE (FAESEEBRNBANE. MAEONESHEURGENAPIEE |, IFFHH
AERBVENAPIRTE)  HPOENApi BEASFIBAPItERE

\=0FRTIEFLHFTED
\=1RIFHFTED

S EENAKRIA
TR FEENApI BESFInApitEee | BINERHSE AT TS
SuperLog=0

IAECE . (THHER , THER )
SuperLog=0
o BEAR({EArtnTradeiRi3i&ErtnOrderigX

ZEHITER , BAERHERRASHERE TN MSELTRART | XEEEARSER
rtnTradedRSATSEHEEtNOrderiR3Z , ApilmfEREIrtnTradeiR X AT STEApilFIEiErtnOrderiiR SGH THE
e

\=0FRK7]
\=1FRFE
S EEIAKIF]

IR SFEZSHE  SXApRIMRETTERN | ARSI NREENSREXA | 2SHApiR
KEIFSRERAIrtnOrderiiRS , AIRERXIEFIEFT~E5/0

ANECE : (TRAER , THIER)
CreatertnOrderByRtnTrade=0
* ApiRZIERESH
SHFTERS |, apifIREIED S | BFREBRBRZEOMLENHESERBIN RAEES

ESHITERT , BEMreqinsertOrder. reqCancelOrderfERILIEEMZ , BIMECpuCoreSEHIE
NEEHEIRGRESIZ , XHFaERBapiciTESHET

SHFFERT , OrderWarm, ApiModelA K CpuCorefE—PNESETRY
HSHEREM



<l
\=0FRTKHA |, =1RTFE ; BIAKA
BNECE . ( TRIKIER  THIEK)
RecvSendDetach=1

* {EMTcpDirecthliE
s
ENRESINERERARE socketiEifl
RecvSendDetachEeEA1AT , HESEIARERL
EFRRNE S RIMEIATcpDirecthiR A
BUARCE AT , ANFHFEATcpDirectANE |, Al E RS HEEAISfCR-RER
SolarfareTradeEthName=

o XFEUDPIRIEHERIEIE L
SRIUDPHRERMENE |, EFRZ—AIIER udp: / /bt 3 115

BB |, WEREEEREERREIRIE , EISHUsaEMIE , NERESNE. it
HE, imOBRGIEE. ECEMRTVAI TG

78 : udp://10.128.123.209:30005

FE : BIENEIR SRR udp: //10.128.123.209:30005 , FHTFAEMIRE] , EEEiZ T
79 udp://192.168.0.100:33333 , ItLAT , ¥ udpTradeUrRL SEELR :
udpTradeURL=udp://192.168.0.100:33333 ; {IREBHMERRIEEN T AERA],

mE  GIINEEHOEIIRIRIHIIES udp: //192.168.4.67:29999 , IIFE(EEAIAMIL, AT ,
15 udpTradeURL 22439 : udpTradeURL=udp://192.168.4.216:29999 , WIREBEXFMEK , FNE
B0AT,

UdpTradeURL=
—BERT , FUFBEHNREZECEIZN. R TradeProtocol 7% 12 , MIZIETIALELL.
o RHERRIMNEE
BRUDPRZZ G , ERERELRIESIRARESIFUDPRS , KRERBERUDPRZSH.

TradeProtocol=
EEESHEBETERE : 1-F/BHATCPRS , 2 -FnERUDPRS ; BAAMERS 1.
o EERBHREFVIZRH#ITUDPERS

ZIETK T TradeProtocol &I , REEATUDPRZZE ( TradeProtocol=2 ) , ZEIAYEA
X, BUAERL (EOAFREE) .
LRBEFVIENHITIRE | IFFERBCE solarfareTradeEthNname 2] , IEERBEAINFR.

EnabTleUdpEfviTrade=

EESHEETE : 1-FREMREFVISAUDPRS , 0-FRAEREFVIZZHAIUDPRS ; BUMES
0.



SFRiEcE
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ez

o RREIRNIHBIRARE
SERE . (BUANT , BRZEFIES)

AppID=

o FKEMIFE (FRIAKENR (HIIRE ) )
TUKEMITRS |, BIER | L3RS ERIZFER , THMEN
\=0FR A TR E
\= SRR TRETVKED,
\=2 KRR TR GV EN;
\=3FRNRSHUHRICARKEN;
SERE !

FlowRebuiTdFTag=0

* ERFARRFRECNE FE95HE)
HERBPEEAAREFRIES | IREHNEHEN
SERE :

operway=1

o IFRiESRISFEREMFNE FEOPEIES)
RERNRNEIFPESE  JURENTHEREXMEETR , PEIESHEERIL AR
SERE :

PcPrefix=zZX_FPGA

o 943 (RFENE , FLIHER)
RERBHEIFERER  JLIRENT  BRETFTELE ERNEWBAEENEEREN
SERE :

BusinessCode=12345

* APIEHENEERE
APISSEITES BN EIERE
\=0FTapiRFEMNERABNEE
\=1FRapiREMNEEBEE
SERE :

AutoReLogin=0

* APIEHEEIABREREHEXERFFX
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BEEEEEMATEXEREERL  EEENEERILSEHEN
\=0 [iRME , =1iRE, BAIAA0
SERE .
AutoReLoginRspSwitch=0

o APIE—RiEiEmanagerkMELA—EER S FEmanager
FoXRERmanagerNRERAWESFTE —HESEEZmanager
\=0 ~&—EiEEmanager |, iEZFEmanager3fb 2 R
\=1 &S—BEENIEEE S manager , BRIFNERIBE
BIAF0s
SERE :
LoopRepeatConnect=0

o ERITHMZBESR
apiEzmangerifE EIHRRE B LXK FFIZEEE X
=~
\=0FRRKH , =1F=7FHE ; BRAKA
B D  (EFIRTBHRIA
openEncryption=0

s 2MER
M ; SHTHE
BRISFHECERMIPAIP , FlimOS/9IPORT
fgnSuperviseExtralnfo=11P=127.0.0.1;IPORT=50318
BB 55/ | (EFRTBIHIA
SuperviseExtraInfo=

o hRAFBEE
HRAEE, XeleSecuritiesTraderApi.h3L S E
156 =R SoNAYMR A Z B4 FRIMR A S ILES
B5ET2FFRBYEE B R ARG A=A
IHEEIIIRE, BUAMENT
51a0 ApilncludePath=/home/xele/api/
ApiIncludePath=

s RERERER
LW FERIES S, PcPrefix, APPID, SuperviseExtralnfolit EIIIAERL

EFERMESHEREER LEEHRIL BEEEEEEaRE



BRASHFR3847F T ASHFP RN FAT BUA N
EERAIFKE2SS , HRENEERSHIHAMES REIHERD FEss , FARISHIA
BB Emsrs  (EFRNSHIA

AllSuperviseInfo=

TraderAPIFFIEERIE
APIEERIL

HBRESAPLEE ManagenEEes , Ei@idapi_config txtEe B X TEE ( BEBiEN : API FLEY
).

=
APLEESR,
APIBIS BN ONEZEMESER LR, FRBRETIHZAR | EHINEA RS

APIERE|Manager(BEFL) , RIBMMNEEHEIIAESHIL , APHRIEIESItLZE EXele-TradetE
& APISIEGIERERIE | FIsEiXele-TradefBEHkIEER. FRAREEHORESREK. FREERE
=iaIae.

CEE]

1. Z2EEAR, |, ARPRE—REFRManagergEi2du(y , Bia]FeiManager RFFIE S RANE R,
2.1ZEERT | BETAPIERIESHTIRBIREE | IRIBBRIREAREIManagerEB i1,
3. Xele-Trade-SecuritiestE BB LARZ SZ1532MAPIERE , Managerszis*32/NAPIERE

BRI RS E TR RS

e

BRIIE & 3. ONRANSTHF IR IHR SRR HR AR,

EEIFERER , APIRE—HETN (0-6) TR, RBEFILUEE0-6HERE— N TRER.
ODRERMHEE , 1-6DRERMEE , 7ThREwebiHEBER

BB EEEPga , TIHBERMEpga 2RI MRIHRIE,

BREGinitradedNFRREZZ Fiw[1/930010 BEEENERHEE

FIHBERIERCRK |, MEAIFAFAIRE | BIUREIEHIEs S0RLIN

NREFEEZ MEHBIERSE , JLARSHHIE , ST TR HEE | XEFEAFLUMER0
M B RN EERIERE

[tips]
==FF{&EFAsoftOrder RER , REEFRAIS , FNREFSRITAR | FRESIM==
g3
BN
BRIXR—HEMESES | FRRE. FRHIN

EREENHI | BidManagerBBHOERIES (BINEARTF ) . BiEERXele-Trade-Securities
BE ( L3cHARGEES ) | IXFAME SRS AP BT H—r9%FREOreqlogin,


af://n619
af://n620
af://n634
af://n645
af://n646

o iE% : BiIManagerZBRLERIES ( L3IRE. FRIRE)
P
E IEBFEREE
o EER

BFAPIRapi_config txtBRE X4 , BliRE@IIManager ( B8 ) BERENEES , APISKE!
onRspLoginManagerfiManager&RMNE: , iZNEESESHNURLIIHER |, IRIEZURLIBIE | RS
XFRIAYXele-Trade-SecuritiestE &,

Manager&Rfg , BREARESTEESNEREIES/SOFT) , BEFESIRZEIEF(FPGA),

a) EREEEIEIEFOSOFNAINGE  APIRKE onRspLoginBEEERRME

b)  IEEAEERZEUEF(FPGARINE , APIRIE onRspinitTraderfYiRINAZ 2 HEER N Z
(=]

BRl LRRE. FRBRELFHEIManager ( BIEFL ) EEEREENAT , LREINERZH.

B cERManagerigERXele-Trade-SecuritiestEe , IEERINERIER FAPISIEI=NEHE
onRspLoginManager, onRsplLogin, onRsplnitTrader

o HBIY : EIRERIEE (HHY)
2
S REE

BREFE
B ERPOERIIES ( LRER. RRE)
P

BiIManager&FEES I FE

1. APIBERManagerE B @I TCPIERE

2. APIREEERIFK

3. BRiEREManagerBMR(ER | ZMMNESESRIMILE , WEIZMAS , UBEEEHORIE
ERR

4. APIRIE E—SBEZIREEHEIE , SIEEEIITCPER

5. APIEIEIEREEK

6. APIZTIEREREIANL , WBKZIBN ST LA THE < EEIaRE

7. R PERE

1E&SOFT, FPGAIHEH
Xele-Trade-Securities3Z 3 RS EIEEITEHEH/CN(SOFT)FIRZ ZEUREFC(FPGA),

HFEEEFD (SOFT) : FEZRMHBEXIRER. 84, FEFEEAEE , FHIVETCPEIEER ; 1Z5D
SINReR =& #HXeleSecuritiesTraderAPISEELIY,

RZEFEPL (FPGA) « FEZMIFR. FERLIRIZRAERXEIRFERE,

[(EE] X$FXele-Trade-SecuritiesRZFRGFFKH , BRBEDHLERETREERL , REERRXS
FiEPL , RERNPLEERAING | A el LU TR R KBRS E.


af://n667
af://n686

ZRER

Xele-Trade-Securities ERXBRE, FRBRE. EREHINREFHFENMNHAPZRER , BIAO-6TRER |
BE—MNEPAETSREREIZE1MAPISLH , IRt =RERIT LU T —RER, SREFAUTES !

o BRFEEBFRMVE LU TRIMEBLINEIRNRF ;

o ERHIERN IR AREEREBERVBFEE

* RBHERN MR RRESZBFIEEE ;

o ERHIEREERZEIER MTURETFT | APHISEMEE ;

FFPEREIERG (FEIRGUES : “demo_main.cpp”)

///ERVEH RO E R, U R G B0 B RIS, Y E1Z a] i B AT AT B A A G EE T A
void onRspLoginManager(CXeleRspUserLoginManagerField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
if(pRspInfo->ErroriD == 0){
canFundTransfer = true;
PRINT_INFO("now can use manager interface");
} else{
PRINT_INFO("Togin manager error,ErrID[%d],ErrMsg[%s]",pRspInfo-
>ErroriD,pRspInfo->ErrorMsg);
}
5

///XRHE GBS, YR EEH P OO, A2 R SR CRUE & & DT R, IS Bl BT
AT AR
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("Togin counter error,ErrID[%d],ErrMsg[%s]",pRspInfo-
>ErroriD,pRspInfo->Errormsg);
}
};

[/ JIINAE B BE G N, MU B IR AT, bR SORME G4 BB AT A
void onRspInitTrader(CXeleRspInitTraderField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
if(pRspInfo->ErroribD == 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);
}
3
///mainek B )8 5%
ret = puUserApi-
>reqLogin("./api_config.txt",accountIbD.data(),password.data(),g_RequestID++);
if(ret){
PRINT_INFO("Togin error,ret [%d]",ret);
exit(0);
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gi9

= Al LRIEE AN AR BV X RATreqQryXXX &L , XHRAYonRspQryXXXIiFHE L& 1%
BXRMAES.

(=]

==IIRENEIREFEZMNAERE , WEERASAEFimAESNINANENIR , ZFRALIRE
MRz RblsLast=FER BB Atrue kAR 2B/ ARE—MIRGFRY ; ==

/[ /SRR A i R
void onRspQryPosition(CXeleRspQryStockPositionField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
PRINT_INFO("Test reqQryPosition pass");
if(pRspInfo->ErroriD == 0){
// demor i FH FF 6 75 1) 4 R BRT AL iR 6
AccountPosition accountPosition{};
accountPosition.AvailablePosition = pRspField->AvailablePosition;
accountPositionMap.insert(std: :make_pair(pRspField-
>SecuritiesID,accountPosition));
//demo test:&EMHE—MHEHNELERE
if(bIsLast){
usleep(200000);
CXeleReqQrySecuritiesField reqQrySecuritiesField{};
memset (&reqQrySecuritiesField,0,sizeof(CXeleReqgQrySecuritiesField));
memcpy (reqQrySecuritiesField.SecuritiesID,pRspField-
>SecuritiesID,strlen(pRspField->SecuritiesID));

PRINT_INFO("Test reqQrySecurities™);
pUserApi->reqQrySecurities(reqQrySecuritiesField,g_RequestID++);

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

e

=%

e
BRER

==1R0F , ITEREDRREITRELERMRZET , FoiRERJoNRINOrder BRFSL
SECURITY_PARAM_IS_RSP_RTNORDER_BY_RTNTRADE{Z4! , HEE A0 , AKX ; 2EBNH1, U
RiX, BRESHNAREX, ==

N LB, IREBREERER R=MigR

o REARGIRICIER :

1. FEWFIAR | EERFHSREREAN N onRspInsertOrderiR , HRBEEERFNXIE
wEr , 28EIRd ;


af://n704
af://n709

2. BIRBRREIRZATRIENEHE R ZBFTXER |, B8R AKX EIREIR
onErrRtninsertOrderig3Z;
3. BIRBEMITHARZFE , RELREAHTRESZN |, EERFE S RERAERR

onRtnOrderiRX ;
4. BIRBEMITHENRZFRE | IRBRARENEERN | {EERFE S REMIZ EIRoNRtnTradel
X ;

o iREPASEHE
RSB EAIFIEBESFERA UserLocalIDFIOrderSysID,

. [iREIEK] reqinsertOrderiZz S #RIEHIIATFERF
UserLocal DERFIFECEEIRRARS | JiZzFRENFIBIEN , UL THE , BRTLIE
158 |, HITERE |
2. [#REMEN] onRspinsertOrderfEZSERIEHIATER
UserLocal DREERFREEEFEH S EEIRERS
OrderSysIDRIEERFAERNARIRERS | ZwSHEAPHITHREBKEZ— ;
3. [#REREHR] onRtnOrderfZSARIEHIIAFRRF
OrderSysIDRIERRAEMAVNRERS ;
OrderExchangelD 2R ZTEMANIRRRS ;
4. [pezZ[EHR] onRtnTradefZSEBIEMIATFERS -
OrderSysIDEIESRFENAIRERS ;
OrderExchangel DER BFTERMIIRERS ;
ExecIDERZATERNI RS |

ZEi5AR -
IREIEK . BFPEERreqinsertOrderth |, 57 HERRESHS UserLocaliD=0001 ;

REANIR, : f£onRspinsertOrdershiREIFAFHSAYREH S UserLocallD=0001 , HEIXIREHEEESE
YR GIRE YRS OrderSysID=000009 , SNSRAAFHFTHRIERR(E , OrderSysIDIEAHAIER FEBRTLAUHIT
& | (BfEMUserLocal DFERIFERT ( SETHREHA ) , FESHAEQIRHTRE | BNEES
.

RERBUCHS (1FENRFIEE "demo_main.cpp”)

//demo test: ¥/ — NMFEEC AL
cXeleReqorderinsertField orderInsertField{};
memset (&orderinsertField,0,sizeof(CXeleReqorderinsertField));
orderinsertField.UserLocalID = maxUserLocalID++;
memcpy (orderInsertField.SecuritiesID,pRspField-
>SecuritiesID,strlen(pRspField->SecuritiesID));
orderiInsertField.Direction = XELE_ORDER_SELL;
orderInsertField.LimitPrice = pRspField->PreSettlePrice;
orderiInsertField.volume = 1000;
orderiInsertField.orderType = XELE_LIMIT_PRICE_TYPE;
orderInsertField.TimeCondition = XELE_TIMEINFORCE_TYPE_GFD;
orderiInsertField.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->ErrorMsg);

[/ /iR
void onRspInsertorder(CXeleRspOrderInsertField *pRspField, CxeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
/ /5 #lonRspInsertorderyy B, RHZFM A E B CEp LRHE G, IS
if(pRspInfo->ErroribD == 0){
/ /AR U AT RRAS, 7 (B AE 75 B R 3R 47 b 2
orderManagerMap [pRspField->0rdersSysID].OrderStatus = ODRSTAT_REPORTED;
} else{
/) AR R R AEEr rIDA O B, R IF 1% AR A I RHE & 1 RIS 2
/ /DL N R A B R s R s i
//HEE TR EREE (CxeleRspInfo) WA IZ IR A RIS DL A H AR A
PRINT_INFO("onRspInsertOrder ErrMsg: %s",pRspInfo->ErrorMsg);
if(orderManagerMap.find(pRspField->0rderSysiD) != orderManagerMap.end()){
/R HBLR G, BRI ES
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;

}

[/WMEBIFH G, WEAMPECELS, MEARMPESER
updateAccountInfo(pRspField->AccountID,pRspField->SecuritiesID,pRspField-
>Direction,pRspField->Volume,pRspField->LimitPrice);

canorder = false;

canQuery = false;

}
};

// /HREES R B R
void onErrRtnInsertorder(CXeleRspOrderinsertField *pRspField, CXeleRspInfo

*pRspInfo, int nRequestID, bool bIsLast) override{
/72O RIHRAE BB, R FR PR BTG RER A, BT R
/7 WS R B 4 B R KU ok
/MR ERE S (CXeleRspInfo) WA 1Z IS A RIS DL A H A4 A
PRINT_INFO("ErrRtnInserorder ErrMsg: %s",pRspInfo->ErrorMsg);
/ /AL TR AT B RRES, 7 (A 7R N AT A B
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;

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

false;
false;

canorder
canQuery
15



&g

P

N EERTS | BEREE RS AT IR,
o SEPAYIRSTIER :

1. FEWFIAR | EERFHSRERENIAonRspCancelOrderiR3, HRBIEERFNXIE
wER , 28ERd;
2. BHRRBERZZARIERESRE X BN , B8R AKX EREHR
onErrRtnCancelOrder#z3Z;
3. BHBAINHARZFIE | FEBEREREIRSERN |, EERARKIEREERonRtnOrder
w3,
o HIEPRPSERE :

RN R EEPRIRSFEEAUserLocallD, OrigSysID. OrderSysIDZ=MFERAENHERS).

OrigUserLocallD, OrigOrderSysID, OrigStrOrderSysIDGZ=MFERNHIEERNRE , 88258 E
WA (52 F)
1. [#&iEK] reqCancelOrderi S MEEIAFERH :
UserLocal DERF B CEEHRRS
OrigSysIDIE & RAHIEHAERRE ( XIRonRspinsertOrderdifgOrderSysID ) ;

OrigUserLocal DR RHMBHNAFPARS., HIRFZimRIGHREN UserLocalIDEREEIERT , XFF
FPGAIBIBEBIZOrigUserLocal DB , AIFRIHEIE BRI OrigUserLocal I DIFER,

2. [#EmAL] onRspCancelOrderfEz S #AIEEMIRFER S
UserLocal DRIEERFREILEAFEH S EENRRARS
OrigSysI DEEBRATFHEERS ( XhonRspinsertOrdershfgOrderSysiD ) ;
OrigUserLocalIDEBF4FHIFHEIERRE ( XIRonRspinsertOrdersfUserLocallD ) ;
OrderSysIDEIEARFAERN AN RBRNRFRS
3. [fEEHR]
onRtnOrder : EZSHAIEHIAFERS
OrderSysID : #E{EAYOrderSysIDRS
OrderExchangelD : 3ZZRFERAIRIRRS ;

ZEUiER -
1. 55—
RISk . HFPERAreqinsertOrdersh , 55 7 HEARESRS UserLocallID=0001 ;

IREANER, : FEonRspinsertOrdershiREIFF B EAYiRESS UserLocallD=0001 , FEIER[EIE
BERNRSREHEOrderSysID=000009 ;

EERIEsK - AreqCancelOrderdh |, IES T HOEEAYEIERSRS UserLocallD=0003 , LAREERAY
ZF4mE0rderSysID= 000009 ;

BIEANIRL - FEonRspCancelOrderd , JR[E] Y FAF E S BEAEE %S UserLocalID=0003 ;

BEERREMHIERAR RIS OrderSysID=0004 ; XtRHVFFEHRERSwS OrigSysID=000009 ;
2. 758 . (FREEERAFERIGUserLocal DFERIBIE )

REIEK . FHFERreqinsertOrdersh |, £S5 7 B oRIRESmSUserLocallD=0001 ;
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IREANIR, : fEonRspinsertOrdershiREIFF B EAYiRESS UserLocallD=0001 , FEIFREIE
BERNER SRR RS OrderSysID=000009 ;

HERIEK - AreqCancelOrderdh |, IS5 Y HOEEAYRIERSRS UserLocallD=0003 , LARERRY
FAFZAti4REOrigUserLocallD=0001 , #EOrigOrderSysID=0000 ; ( WAFRERRPA R

BRIRSHITHER ) ;

BIEANERL - FEonRspCancelOrderd , JR[E] Y FAF B S BEMEERSwSUserLocallD=0003 ; {EEH

SAERIRER R SRS OrderSysID=0004 ; XJRFFH#HRE SRS OrigSysID=000009 ,
OrigUserLocallD=0001 ;

RERRHUCES (FR MR demo_main.cpp”)

/AT R SR, 75 B SRAHE AT AR
memset(&actionField,0,sizeof(CXeleReqorderActionField));
actionField.UserLocalID = maxUserLocalID++;
actionField.origSysiD = pRspField->0OrderSysiD;
//fifluserLocal IDBEAT #7550
//actionField.OrigSysib = 0;
//actionField.origUserLocalID = pRspField->UserLocalID
memcpy (actionField.Businessunit,"Taction",8);
actionField.ownerType = XELE_OWNER_PERSONAL_TYPE;
actionField.Operway = API_OPERWAY;

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

[/ /R
void onRspCancelorder(CXeleRspOrderActionField *pRspField, CXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
/ /MU #lonRspCancelordery S i, RIHZAF G R S URHE 6L, IEAESFAR
if(pRspInfo->ErroriD == 0){
J/ARMIE TN U AT RARAS,  J7 (B AE 7 S g 47 b 22
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_REPORTED;
/ /SRR R RME G L o i BB S, eS8 iR (s Bl it onRtnordersz Mk B, it
AT DLREAT A5 b (1 40 6 R0 B 4 A B T 3
} else{
[/ AN A F R AEErrIDA ORI B, R B SRR A g RHE & 1 R R
/ /5 DL S R R ANAEAE W] RE C 4 S B RS B S A iR
//HEEHRFEE#HREE (CXeleRspInfo) " &R R A RS DL K B AKE [
PRINT_INFO("onRspCancelorder ErrMsg: %s",pRspInfo->ErrorMsg);
if(ordermanagerMap.find(pRspField->0OrdersysID) != orderManagerMap.end()){
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;
}

/R IR S, RINZFMAS BRI N, BRSBTS 75 20 A H 4k 3 1) B
SRS BT B8
}
i

// /A R AR



void onErrRtnCancelorder(CXeleRspOrderActionField *pRspField, CxXeleRspInfo
*pRspInfo, int nRequestID, bool bIsLast) override{
[/ WO R B, RENZARERE GBI 5 AR, HI T R
[/ WA E N PR AETE, TR A S BUE B S RIEE iR
//H AR RS B (CxeleRspInfo) HA 1% H AIHE S DL M Bk 8 ]
PRINT_INFO("onErrRtnCancelorder ErrMsg: %s",pRspInfo->ErrorMsg);
//ARMIE TN M AR RRAS,  J7 (845 75 S 47 b 22
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;
J/ ISR S, R ZARRES BRI, RS BRI AT, WO 75 B0 A Hb 4 4
B RS BT R
}

TradeAPIF &I

TR P TRREEAT example_stock"{i3 , AT MERIEER , (UERERE , #EsE6ER, B
{RER"demo_main.cpp”.

/%
*Ademolr] FH /s 1 an ey #4 g mi o7 (=13 . Anfel B i ap i i SR G LA TR B R 5T 40 M 45 08 B B GRS R
*demod2 it 1 MHASCRHE & FRE 2 B 48 2 e i 1 D fig
*PLEREAE A EWEapi SRR T UL, JCHR S BB e, HEM P46 AMTERE
17 H AU 2
YR AT A GRS, Ay DL SR 51
*/
int main(int argc,char* argv[]) {
ifCargc != 3){
PRINT_INFO("input accountID,password when start demo");
PRINT_INFO("example: ./demo accountID password");
return 0;

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

init_g_param(Q);

* api PG AL =25

* 1, QAR EIIR A, Z2Kgk K H XeleSecuritiesTraderspi, FIREET Y ARHE & ) [l 47 1
M.

* 2. Y createTradeApi®zll, Al —AMERIEXT G, ZxF KM FHE & R IEEFIEER

* 3, M registerspifErl, 4 EHRECENT Gk ik i R0 o

*api AR BBR 177 X

* 1. Y reqLoginil, LARE XA, REMKP . T4 %00 DL A HL4E 3 (1)1 3R g 5 B
Al

* b, B E SO Do api #EAT — SYEINEL B, Edapi 0iEE 0 GBS HE 0 IE R A8 2
HiEMH G, XFHMTAXHETREMEEE SR SERENR, FEEEG)

* apifigiiz. DBEREE . socketIEMikFE. & EA ML i DR &

* 4.

* 1) $ZIonRspLoginManagerdf [, FfHBA R SR, RUSATHA RS B O iR

Pl

FR
* 2) #onRspLoginf[alif, Jf HBCA R BN, R LEHA LRHE & R E AR
* 3) $MonRspInitTradert|mlifl, JfHEAMHIRHER, RUIARTHA R S IR SRR
¥ 7':/
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auto* puUserspi = new DemoSpi(Q);

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

PRINT_INFO("can not create API");

exit(0);

pUserApi->registersSpi(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 T 43 3 M ATapd AT AHAT FIBL PRI M IS R, SE BRIz FH I AT DA B BELE (311 BR £ gk AT
while (true){
if(pUserspi->canorder) {
break;
}
sleep(1);

//MRHE & 4z 0

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

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

// BRI SRS T B4, R A

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

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

[/ BAk I A demo T FE P E 52 8 Ui A
/ /MR AR AR R T ik demof) AR /R E 588, AR AU %A 7 2
while (true){
sleep(l);
if(!pUserspi->canFundTransfer) {
sleep(2);
break;

}

//TEER Y, Hrelease, ML 5
pUserApi->release();

delete pUsersSpi;

printf("exit success\n");

return 0;
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EaRAHMEERIA
1B E

Xele-Trade-Securities32 5 R4t SAPILUEHERREIARG 75 A5 DB SCREFIER: | BIRAFERS OB
IVEZSi 3%

o APLUHEEIHEARIE) :
ECEAPIfYapi_config.txtEL & {4 hfJHeartBeatInterval U TEL&.
RIEE BRI B R TR OB E.

o ILBEERNRE :

BLEBAPIRapi_config txtERE S AIHeartBeat TimeOutCntIiH TACE. APIRBSECBANREINKILE]
BEEOBE , MFIETCPEE , FEEITERIIRIIR.

o HHE :
ZHAPIKEonFrontQueryDisconnectediR3ZAT , MIAZRMTHE , NFEEFIRBUNR
CER] ZOBAEERFH TR

CoreDump

EREFASERYE , AZaERSR TEBR FER—NcoreX 4 ( 2— 1M HEME , B INLERE
B) . fEfAgdbkEFcoreXff , AJLUERHSEFER HEIIRIBAESEFNTEL. ZBFERulimit -
BERE , BAILAAulimit -c N ( NAZRRcoreSUH KIS | BBA7100K ) SRiFITECE , SNAJ908T ,
FrEERcoreXX{4HHl, BHREFPNIZREBIT8GH , 4 K/NEMFapiBRFIA8G . HNAORT , Aehlicore
344,

FEapidhiEAR T SIGNALLME RS , iEH BE4MESIGSEGY, SIGABRT, SIGPIPESS , HHhSIGSEGV,
SIGABRT{ZS4bIERT , =4ERkcoredump3Zfd , FiskEtbacktracefS/E , SIGPIPEESNISHKZES.

im/KE (HIBER )

HHREFmSEaERITG , EMREDR | EFRERERPERNAREREAR TR, =
FPRECERIANE , IREFlowRebuildFlag [F888.2.12] , BRTMIHITR ZHEIERAMER , 1EE
SHHTRVKEN. BESBIMEREFRERAERARZENR , BFEEBMEIEFIREIRCE , FE
BRGFAE AR B A AR AT R S ST AR E AR , thrlBigFIMEES s Last=
REBNtrueRF B2 SRKEER.

i/KEZER , BB WES—1Rsp(onRspRebuildFinish), REFTKEMIRS, ERESERKE
taHAIE) , APIAREIRIEER, FUKEMBINEE P AR TRER., SRTEHTIRVKER R LAEREIRE
B, FUKEREN , ERREENEERIEESEETERAP,

ZP B UEANEKERIRTS, 80 : getRebuildFlag, REIEEHEES [F#7.2.21)

Boh , FEREIEFENESRN , TR BEREIEERIRR , R ERIRGIRPITRINT
RecoveryFlag=F SRR IER T2 BT,


af://n805
af://n806
af://n822
af://n825

RRZISERHE

HTEAPIRTEERIEN , FEAPIEITHIRMER AP B EIFENHE. EAISERDEIRMERSS ,
AR IMEIAPIFIRTERIE , (BRASHIHAPINIEEETSIRE. TR Ecentos7. 6lRATHIER
EEEHLT :

{#H cat /etc/redhat-release FRINRIERFIEA , 40T :
e

FTFF/etc/grub2.conf3Xff , W1 :

2

FEHRIRERBRAIE  EEERIINTFRE ¢
default_hugepagesz=1G hugepagesz=1G hugepages=20
Hrp

hugepages : ERZPEN TSRO EAVKAXNEAVEE. FAN 0, BIADE. RABAR
SRR BRIELPI AR , DB 2.

hugepagesz : FERZHENX T FHSHIT S EAIARRERIA/N. AiEEH 2MB F1 1GB . BUAZE 2MB

default_hugepagesz : FERIZHFEX T FHS IR D ECHIATNEAIBIAA/N

BRSEXNARSEFTERERERENFRABENH TR , AVEPFERE G AERRE
ZRELRSERTERIRUR | EcE el

&
EREERRETEN,

Trader-APHES%E5 A

APHECTISARFIE

T3 ( LSOl AR ) AEAREIAPHECISE | ZOEX. DS, IEsE
HPRUEE ({325 ERRHAI ) (EFEROAPHECIRASY | RONEX. IDSHIRGLA. HBRvEX

- {mES: ] EO9% 1588

ERSRiEPS CXeleTraderApi:: createTraderApi BIEEAPIRISR

REFHEX CXeleTraderApi: getVersion IRENZHRIAPIRURRAE S
RiFtEx CXeleTraderApi:: join EAHR RS R

ERSRIEPS CXeleTraderApi: release HERAPIXISR

ERSVIEPS CXeleTraderApi::registerSpi SERREREXT S
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EERVGEDS CXeleTraderSpi::onRspCancelOQO BRI TR ER N K2
E(EVSVED S CXeleTraderSpi::onErrRtnCancelOQO ig*ﬂiﬂiﬂ?ﬁﬁiﬁi%%i%@
EEGEPS CXeleTraderApi:: reqOMR HIRURIEEEIEIERK
EEVGEPS CXeleTraderSpi:: onRspOMR (HAR ) (RIEEE IR N
HAIRAER CXeleTraderSpi:: onRtnOMR HEIRYRIEEEAER
=it (AFF CXeleTraderApi::getSupervisionServerinfo vl/_ebServerﬁH)jz‘%EX,%é}E
/) ==tEDE

EAR RS

APIZIEN

createTraderApifix
IhgE : BUZEAPIRISR
ERERF

static XeleSecuritiesTraderApi *createTraderApi();

REWE : BiERIAPIXISIEET
getVersion Fix

THRE : SRENZHRIAPIRINRAER
EREURT -

static const char *getversion();

IREHE : APIRAEEFFFE
setApiLogPathFix
IhgE : IR BAPIEEIRR

EREURR
static bool setApiLogPath(const char *logPath);

S5
e logPath : W% , HERRER , ANEEXNEKRR , MEAIRIEREE
REE : trueRRIRERT |, false RREREANMEE | REEXW

WEE - AENEEHIRELRM , FFHAIARRRE". /logs" ; BNCIELARIRE , £FRA—XRET |, ZigE
£RB.
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af://n1293
af://n1298

setApiSuperLoglixk
TR  RERBFEFARSIIE
EREURF -

static void setApiSuperLog(int superLog);

S8
e superlog : Wi , OFRNKIAEAFIED , IF0RRFISIFLFTED
RENE : 75

WiRA : HAPISLHIEFES , IBREIRE , Al OSCR SR FETED. IZKREMERIANTEES
#ConfigParamrhfySuperlLog ; HIREFE , BELESEHPAISuperLogol , ERNREHIREXT] , E
BB FHISuperLog&ds,

CER] ==ItEOARSeRED |, BATEAPILHl, ==

joinfgik
IhgE | FEROKEERET
BREURT

int join(Q);

IR[ENE : 0, pkID ; EAHE : Errno
release 5%
IN8E : MERIEONSAS, ABFERAEOXNSAT, BB iZREMEREON S

void release();

RENE : 75

registerSpifgik

TORE : iEMEEXISR. iEMiXeleSecuritiesTraderSpifyF3&t8E , AR TEEMFIZELINEEN.
BRERF -

void registersSpi(XeleSecuritiesTradersSpi *pspi);
RENE : &
reqLogin 5i%

ThRE - AFERIBEK
EREUTI

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


af://n1308
af://n1319
af://n1324
af://n1328
af://n1333

o configPath : % , Apific &SR EBLE

e accountld : % , FELW

e password : %%k , KFZRS

e node: EAMEE M (Fapi_config. xtPBILFREBKRE , WIILASHIEE , BNKE , ZiNe
H, KRB

e market : EAMEE X Hapi_config txthBLFEREBES , NILLASHEE , SNE , Y
WIE , FEERE, 1'=E37, 2'S5FAT

* nRequestID : BJi% , IBKID , FAF4EF , BiE , FARR SRR

RENE . OFRRIER , EESRE

58 : BITAPIBCE M fFapi_config.txt , BEEFTMK/G . ZSEFnSIEERFARINEILERS . BFRRA
FAIFREfIZERS , (FAreqlogin&EREMEES RS, BITERENHRoNRspLogin, onRspLoginManager,
onRsplnitTraderskEVIBXIE &,

reqLoginEx ik
TR . BREKR (MEAREXY | BiEES)
EREURT -

int reqLoginEx(const ConfigParam* param, int nRequestID)

S8

e param : BEBSH
e nRequestID : iEKID , FF4EP , B1E , ARX DRI

RENE : OFRRIER , EtERE |

RBE | ==ZEOREAEAENREE MR RE LR  ZERBREOTERRENG | BRES.
ConfigParamE{FEUEIR I XeleSecutitiesTraderApi. 34 , $HTEENMERIFER , WNEREHEREH
BERAR | AT TIRMERIE, ==

reqUpdatePwd %ix
Thge . BREEFTER
BREURF

int reqUpdatePwd(CXeleReqUserPasswordupdateField &inputField, int nRequestID) ;

S8

e inputField : {EEZEFNEKIE, ( ZRIAER : MFFETHIL) , HEEK
CXeleReqUserPasswordUpdateField4nF :


af://n1353
af://n1365

struct CXeleReqUserPasswordUpdateField {

///EEK
TXeleUserIDType AccountID;
//
TXeleUserPasswordType NewPassword;
// /ARG
TXeleUserpPasswordType oldpassword;
// /T
TXeleReservedlType Reserved;

it

e nRequestID : i5XKID,
RENE : 0FRALD , EHESRE

WA . BAFKINERIESSS | FAreqUpdatePWdiERIEXEEFZE , ATLAEonRspUpdatePwd3kEY
BXEE.

CER] ZAFERNRIFHEMESRNER , fSPRXZEHEHAFECER  EFERNEERIIE
PR ZHITRE,

reqLogout J5i%
T . BHIBEK

BREUEF :

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

28
e accountld : W% , .Z.Q@J\k)t'
e nRequestID : A , I5KID

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

int node = 0,
int nRequstIiD=0);

S8

e configPath : W% , Apiﬁﬂﬁﬁﬁiﬁﬁr otk
e command : %% , BREEONINEES


af://n1380
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commandStruct : #i% , XININEESAIEEIR

market: BJi& , 35 , BUARLER , '"1'=£3, 2'=iR3Z

node : Bk , T

nRequestID : BJi% , IEKID , AFP4HF , BiY , kXXM R

REHE : 0Fpklh , EfERF

WiBE : HEEHENATIZE | AcommonFuncBEEONMAITIEES , ATLAfEonRspCommonFunc
ENiNEPSHISH

CER] 2737 RAIFERRIES | BRLEOAFTEER,

fE&#command5commandStructidiIx £ :

command ( FFH(E) commandStruct ( Z513{38Y ) {588
Accountlnit CXeleRegAccountlnitField a2 21g

struct CxeleRegAccountInitField {

[/ /i, BEIKF

TXeleUserIDType AccountID;

[/, /A Ty R R R

TXeleUserpPasswordType Password;

[/ /G R (B B30

TXeleMarketType Market;

/// %k, 45 (HETRAAccountInit)

TXeleCommandNum CommandNum;

/)BT (AFREES, WD

TXeleOperwayType Operway;

///MEGip (AREHT, NIHBEAD

TXeleTradeIPType QueryURL;

// /T

char Reserved[66]; };
SPIZEO

onFrontManagerQueryConnect}5ix

IhgE :
o apiSURIEEROtcpIERLINERE
o ZEERPHFapiBESERFOTR T tepfUiEE | B MR TERIENRE (1ZXEARE
FHEPXL )
o IEEBR NEEXOULE ,
o URESEBRIWGII , BRBERAHE , IRIRKAZMEXRERIGN , HBEFMETEEHNEE) |,
o FEBHHRHENA , JLUBETIZENEAH T EEIZeapiREER |, HEBRITHIERE
BREURH

void onFrontManagerQueryConnect(){}

RENE : T


af://n1424
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onFrontQueryConnectkix

IhEE :
o apiSXRHEAEItcpEIERMINEE
o Z[EEXRPLEIapiCR SN RHEA TR TETtcphNiER |, ETFRILUHTERIBRE (1Z2E
FEERFRD)
o IFEERTERROIE ,
o HEEFEBRINGIAN , BEREKREHE  IBRKAZMEXERML , ZaiAETgeHIlRE)
o FEM[BHETM , JLUBITZEAAH T HEXalapiREER , HEETHERRR
EREURR

void onFrontQueryConnect(){}

RENE : T

onFrontTradeConnectf ik

Ihae
o apiSYRHEARZ BtcpiiERLINEE
o ZEEXRPLFIapiER S RHEES TR TR tcpANER |, TR TERIBYRE (1ZXE
REERPXEL)
o FEBERTEEXOWEE , BERESEBEREL , BEREREHE | IRRRAZIEFZERN
N, HEFAETSEHIEE) |
o EEZHHEHEOA , JLUEBTIZENEAH T EEIZeTapiREER , HEBRTHIER
EREUFH :

void onFrontTradeConnect (){}

RENE : T

onRspLoginManagerfix

IgE - XRHMEEERNE SFEEEDOZEOTA , ERERAFELRMEEERROTAN , WEhxER
RIATHATHR(F
RV

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

pRspField : B2RME , HEEHACXeleRspUserLoginManagerFieldglF :

struct CXeleRspUserLoginManagerField {

// /35 H

TXeleDateType TradingDay;
// /I ]

TXeleShortTimeType LoginTime;
///GEE

TXeleUserIDType AccountID;

[/ /=R


af://n1441
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TXeleSessionIDType

// /K
TXeleTokenType

// /=TT

/// [5418.2.6]
TXeleOperwayType

// /¥ B EE AL
TXeTleCounterurL

/1% PR T T A
Txe1eSubC11entIndexType
// /LB [A]
TXeleHeartBeatInterval
// /B R[]
TXeleHeartBeatTimeout
// /& )R B R R AL D
TXeleInternetType

// /T

char

onRspLogin 5i%

Sessionld;

Token;

Operway;

Counterurl;

SubClientIndex;

HeartBeatInterval;

HeartBeatTimeout;

IsInternetConnect;

Reserved[69];1};

TORE : IRMEEERNE SFEEEPOEROTA , ERRFELRMEGEIRROY A , KELZEHR

BIETH THR(F
EREUFT

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

nRequestID, bool bIsLast) ;

S8

e pRspField : ERNZ , HEM{KCXeleRspUserLoginFieldZ :

struct CXeleRspUserLoginField {

///Z5HA
TXeleDateType

// /R (]
TXeleShortTimeType
// /B P A 55 K A
TXeleOrderIDType
/1 BER
TXeleUserIDType

// /=
TXeleSessionIDType
/1 /K5 A
TXeleTokenType

[/ /& R T A
TXeleSubClientIndexType
// /3 51p
TXeleTradeIPType

// /35
TXe1eTradePortType

[/ /GBI RS, 01, 1A

TradingbDay;

LoginTime;

MaxUserLocalID;

AccountID;

SessionId;

Token;

SubClientIndex;

TradeDestIp;

TradeDestPort;


af://n1479

TXeleTradeFlagType
///ZEETTR

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

/// [48.2.5]
TXeleMarketType

J//EETE, O A EE L A

TXeleTradeType
// /OB (]
TXeleHeartBeatInterval
// /U6 N B[]
TXeleHeartBeatTimeout
// /3% HLE M s s D
TXeleInternetType
///UDPZZ 5;ip
TXeleTradeIPType
// /UDPZZ & it
TXeleTradePortType
// /] RGN
TXeleSystemFeaturesType
[/ /T

char

onRsplnitTrader}i%

THRE : NN 2N, HIEZERET | RCXAMEETR. BEEOTA

REUTI

TradeFlag;

operway;

Market;

TradeType;

HeartBeatInterval;

HeartBeatTimeout;

IsInternetConnect;

UdpTradeDestIp;

UdpTradeDestPort;

SystemFeatures;

Reserved[76];

void onRspInitTrader(CXeleRspInitTraderField *pRspField,

*pRspInfo, int nRequestID, bool bIsLast)

\\1?

SH

* pRspField : RIS 55 , HEEMIRCXeleRsplnitTraderFielddNF :

struct CXe1eRspIn1tTraderFie1d {
/11 %%k
TXeleUserIDType
// TiE

char

13

onRspUpdatePwd %5i%
ThRE : BIEEHNE
BRI

AccountID;

Reserved[113];

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

W

29

e pRspField : FAFPIEXEZRENE , HEKIRCXeleRspUserPasswordUpdateFieldgn T :

struct CXe1eRspUserPasswordUpdateFie1d {

///FEE

TXeleUserIDType AccountID;
// /R

TXeleUserpPasswordType NewPassword;
// /G

TXeleUserPasswordType oldpassword;
// /T

TXeleReservedlType Reserved;

onRspLogoutManagerfi%
ThBE: RIS BT
BREURT

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

S5

e pRspField : AFIBHNE: , HZEMIKCXeleRspUserLogoutManagerFieldgIT :

struct CxXeleRspUserLogoutManagerField {
/1155 H
TXeleDateType TradingDay;
// /% HiB 1]
TXe1eShortTimeType LogoutTime;
[/ FEER
TXeleUserIDType AccountID;
/ /& TEREY
TXeleSessionIDType SessionId;
// /T
TXeleReservedlType Reserved;

onRspLogout 5i%
IheE « BHNE
EREURT -


af://n1506
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void onRspLogout(CXeleRspUserLogoutField *pRspField, CxeleRspInfo *pRspInfo, int
nRequestID, bool bIsLast);

S50

e pRspField : AFIBHNE , HEM{KCXeleRspUserLogoutFiel#lF :

struct CXeleRspUserLogoutField {

// /35 H

TXeleDateType Tradingbay;
// /% ]

TXeleShortTimeType LogoutTime;
// /A KR RS

TXeleOrderIDType MaxUserLocaliID;
[/ /AT

TXeleUserIDType AccountID;
/ /=i

TXeleSessionIDType SessionId;
// /T

TXeleReservedlType Reserved;

onFrontManagerQueryDisconnectedfix

DO8E : BEFIRSEEPORSIHREIRBESERETN | 5 EHER. ZERMAFRGEAEFENR
BEHEK , SEHRARETHNE. I EERE  EARENREELHIEK , @NTAEEHS
X, BEFER , BAUBREREXEO.

ERERF -
void onFrontManagerQuerybDisconnected (int nReason) ;

S8
e nReason : fBIRAG
RENE : T

AR : BapifIEE PO cpiEEdnEs | WEVESIER | ifapiaiti® , FafmElapiftEEHY
RZMEANEE. WRWEEPOEXZOTRERER , LA TERE.

onFrontQueryDisconnected Fix

TRE . BAEFIRSIRS IMEIREEERITR | 275 ERER. ZERMARM AEF ENKESHIE
X, EERAKETENE. BT EERN  EAREMARELHIEKR , @ tAkEEHIBEK , BEHH
BR, AeTERERBEXEN.

BREURR
void onFrontQueryDisconnected(int nReason) ;

S8

=

e nReason : $81RAZ


af://n1524
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RENE : 75

RBA | SEFiRSEAERREERIT , %73 5WEA.
onFrontTradeDisconnected /A%

TRE : apiStEERRZBRIRHTE

BREUFH :

void onFrontTradeDisconnected(int nReason)

S5
e nReason : fEIRAG
RENE : T

WA HAEFIRSRES IR ZEEEETITR | 25 ERER. JWEZENR , FrEanEREET
R, BERTDEE, WEWRE , & O0nFrontQueryDisconnecteddh B F5i%

onRspCommonFunckix
ThAe | EFERORE  BAEO®$SEpRspField->CommandNum , £8&pRspinfo->ErroriD,

R

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

S50

e pRspField : BAEONZ , HEMIRCXeleRspCommonFuncFieldg0T :

struct CxeleRspCommonFuncField {

/11645
TXeleCommandNum CommandNum;

// /T

char Reserved[108];
s

onApiMsg 5ik

ThgE : IHRFTEDENA, ZiEO STERMEAPIREHIENERED |, HEEXIoglfF | RIIEREFE
.

AR

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

S

o retiRNRIEESEIRER (-1, {HIREEITED ; 0, IEEEEFTED)
e strFormat: BJZS&3]


af://n1544
af://n1554
af://n1563

RENE : T
ZEOFERL , =T | #2demo

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

iEss. HABRGHA
APIIEL]

reqinsertOrder 753k
ThgE : IREEK
EREURT -

int reqInsertorder (CXeleReqOrderInsertField &inputField, int nRequestID);

W

=250 -

e inputField : fREAIEKIE, , HE5H{ACXeleReqOrderinsertFieldglT :

struct CxeleReqorderInsertField {
[/ /%3, F P AR R g S

TXeleOrderIDType UserLocalID;
// /i, IEFRRND
TXeleSecuritiesIDType SecuritiesiD;

///0it, EFIiT
/// [##8.2.7]
TXeleDirectionType Direction;
/1), TR (REARED
/// [748.2.14]

TXeleoffsetFlagType cmboffsetFlag;
[/ /i, SR

TXelePriceType LimitPrice;
[/ ik, A H R

TXelevolumeType volume;

/7703, AR SR A
/// [548.2.4]
TXeleOrderTypeType orderType;
/73, ARORER (IR EEH0x30)


af://n1576
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/// [#4i8.2.9]
TXeleTimeConditionType TimeCondition;
[/ /L, G

/// [+48.2.10]

TXeleSecuritiesType SecuritiesType;

// /T, 2 bR E CHBUER)

TXeleCoveredFlagType Coveredoruncovered;
[/ /T

char Reserved2[2];

// /i, Mgt (H P E X0

TXeleBusinessuUnitType Businessunit;
///ZFETT A

TXeleOperwayType Ooperway;

[/ /G TR d, BOAEE RIS H0M K4 i, Bl
// /R B 00 /5 B M B A, 0" 1 B R R SR TR 12 T B

TXeleExchangeIDType ExchangeFrontID;
// /W ERE
unsigned char ReservedNum;
[/ /2T R BB, A SR T SRR
char OperwayEx[3];
// /T
TXeleErrorIdType Errorid;
};

e nRequestlID : iFXKID,
RENE : 0F kD, HitERE ;

WA . BAEPRIERES | KERZZNVRE |, EfreqinsertOrder , AILUHTIRERANIIE. FTiLIR
BERAZBEBEIENIZE , #2IRE—PonRspinsertOrder[ElR ; MNRFEIRZANIZE , MiXSIRE]
onErrRtninsertOrder[@3R ; iFIRE

reqinsertBatchOrderfi%
Thee : HEERER

int reqInsertBatchorder(CxXeleRegBatchorderInsertField &inputField, int
nRequestID);

S8

e inputField : ItEiREIEKI, , HEEHRCXeleRegBatchOrderinsertFielddlTF :

struct CxeleReqBatchorderInsertField {

/7 /AR R
[+4#8.2.25]
TXeleBatchType BatchType;
// /A EIR (R AR ORI R R 2R A, S SR PN R R AR AR, SRR S R R I R 4G 1B )
TXeTlevolumeType MaxorderqQty;
// /AR G A 2R A DD
TXeTlevolumeType DecreaseqQty;

[/ ZEHRTRIRAGHE, FRLIEHRILNHE (ZIEHRITAAHR)D
///Bin: ARRARIRZAFHRITH & (ReqorderInsertField) HitH 4N &L
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TXeTlevolumeType Batchorderqty;
///HEAR TR PR A AR R TR g S (G E AR RS AR R AR A

TXeleOrderIDType UserLocallD;
/[ /VEFRARH, (55 B 4 B R gl A B 2R R Ad D)
TXeleSecuritiesIDType SecuritiesID;
// /ESET7 1A) (R R BRI R R 2 B )
TXeleDirectionType Direction;
/7 / BRAR AN A (R B RN R R B S B 1)
TXelePriceType LimitPrice;
[/ /R EREE (G R AR SRS A B R A )
TXelevolumeType volume;
[/ /RN K 2% A (B R SR A R R B S R )
TXeleOrderTypeType orderType;
// /550 (A ) (G R sp A s sp R )
TXeTleBusinessUnitType BusinessuUnit;
[/ /RTINS (ZEHBTCAAGMHEA) HofBatchMmuiTtMax i KSZ R & 2%508, & K 8100
CXeleReqOrderiInsertField ReqOrderinsertField[BatchMuiltMax];
[/ /BRI RS, YIRS TTRAE, LHRES, HORNMES, THKER UserLocal IDF-E
TXelevolumeType Splitordervolume;
// /T
char Reserved[13];
5

® nRequestID : iF5KID
REE : &AL, BESRE |

URPBEREERE , KR SZIIRE , AFELERreqinsertBatchOrderi#H Tt BIREAIR(E , it
EET/BEINIE , #HERE—onRspinsertOrder[@iR ; NRFBIATZANIZE , MIESIR[E
onErrRtninsertOrder[@iR ; {FMiRE

reqCancelOrder %
THRE - BIERIBK
BRI

int regCancelorder (CXeleReqorderActionField &inputField, int nRequestID);

S8

e inputField : fERIEK , BE45H{RCXeleReqOrderActionFielddF :

struct CXeleReqorderActionField {
[/ /03, P A AR g
TXeleOrderIDType UserLocallD;
// /i, PR R GRS
// /1900, {fHoriguserLocal IDMEL; FEOR;, f#fHorigSysIDdk/THEA

TXeleOrigSysIDType origsSysiD;
// /01, BERCR R P AR AR g S

TXeleOrderIDType origUserLocaliD;
// /T

char Reservedl[20];

// /7T, s g, (P E SO
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TXeleBusinessunitType Businessunit;
[/ /AT, AT R R
/// 1748.2.21]

TXeleTradeOwnerType ownerType;
/ /77 5

/// [#4#8.2.6]
TXeleOperwayType Operway;
///nlik, 2SR E T d AR D
TXeTleExchangeIDType ExchangeFrontiID;
[/ R BB, B SR T SRR
char OperwayEx[3];
///WiE, iR s, TEEAH
TXeleErrorIdType Errorid;

5

* nRequestID : i5KID
REE : &AL, BfESRE |

LEPEREERSR , RERRZNRE , BRI LAMERreqCancelOrderi# {THIEIR(E , TiCE/EIX
12 1ZERESERER(EERonRspCancelOrder, HRBIEIRZANIE , ERIRE]
onErrRtnCancelOrderER(IZE., ¥ EE

reqQryOrder 75i%
TRE . IREEIANER
BREURF

int reqqQryorder(CxXeleReqqQryorderField &inputField, int nRequestID)

S8

e inputField : IREAEIAFEK , HEEHIARCXeleReqQryOrderFieldy :

struct CXeleReqQryorderField {
/// ik, HEREgESIintKA, NAHORRFEHEN, AMIRAIRT . A LR A 548880 3%

TXeleOrderIDType ordersysiD;

// /i, RS A, BCE A DA v AR
TXeleSecuritiesIDType SecuritiesID;

J/ /0, ARG S, A NOR KGR, A LRI A &AL
TXeleOrderIDType UserLocalID;

// /T, PR Ml HHMMSSmmm (I 23 Fb 22 F) Yl 2
TXeTleShortTimeType TimeStart;

/// ik, dEwRErE K HHMMSSmmm (B 4R #b) Y5 2
TXeTleShortTimeType TimeEnd;

[/, Ay UE WG E A, BRAEE — % TT A
TXelevolumeType StartNum;

// /0, R A NBEAE, [HRRS RN E S I
TXeTlevolumeType Num;

// /T, HEP T
[F48.2.24]

TXeleSortType SortType;

/7 /T RSO (G2 XTS-3.1.1149-1104dd4_7.9 2 J5hiA)


af://n1620

// /IR0, eEiil
[/ /3R ERES
7/ EWIER. 2k
///QryorderStatus=QRYSTAT_REPORTING | QRYSTAT_REPORTED;
/// [78.8.2.26]

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

I8

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

HRE : HEAPERESRSKE , B EMreqQryOrderiH{THREEAIEK , BILAEonRspQryOrderiREa
EAEIRFEREXER.

CEE]
[EiF5]

1. SNER OrderSysIDE&4AR , RLAOrderSysID LA |, NEMRERERN
2. 908 OrderSysID &4FaiUserLocal DB , RLAUserLocalDASZMENR , NEMKMAARE
8
3. 2NER OrderSysIDF UserLocal IDESFCRE , MIAJLAZSecurities| DFIRYIEIRFBA S EIE
[ TEA]

TERAPI—RIREIS FAFEIEICREETS | BANESAP AILSHSS AR , BIE HROKET
DERGSEERPHITEE., JSHRVERAN , TEEREEERER , @ISEREREREE
B (fpian , SREEEAT 100008 , BEIEEIREZEZESMs—IX )

reqQryTrade 5%
IhEE : AEZEIANEK
RS

int reqQryTrade(CXeleReqQryTradeField &inputField, int nRequestID)

S50

e inputField : FAZEIANENK , HEEMIIRCXeleReqQryTradeFielddF :

struct CxeleReqQryTradeField {
/// i, AP SIntRA, NNORREHEW, AHIREIS . G LM E %L L

TXeleOrderIDType ordersysiD;

// /%, TEFARE YE R, B DA i AR B

TXeleSecuritiesIDType SecuritiesiD;

///7TE, FRUERTE kgl HHMMSSmmm (b2 #b) JEHE &), BA 5 A w2 A
TXeleShortTimeType TimeStart;

// /i, St kg HHMMSSmmm (IR FP 22 80) JaE A, ElA o A s A A
TXeleShortTimeType TimeEnd;

///MiE, HP AR SRS, A NORSEFREN, S LM R &4 T
TXeleOrderIDType UserLocallID;
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[/ /T, oy AW E A, BN — % TTA

TXeTlevolumeType StartNum;

///TTE, BIRSIERREAE, fHRASHREE S UE
TXeTlevVolumeType Num;

// /7T, HE R

TXeleSortType SortType;

// /T

char Reserved[115];

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

REE : HAPEFRIEERAR , AP EMreqQryTrade TR EIAEK , AILAEoNRspQryTradefl3Z
HAERPEEEXER.

CEE]
[EiF5]

1. SNER OrderSysIDE&4AR , RLAOrderSysID LA |, NEMRERERN
2. 9N OrderSysID &4FaiUserLocal DEMBER , RLAUserLocalDAFZMENR , NEMKMAARE
Byl
3. SN8R OrderSysIDF UserLocal I DEBFERX , MBTLARRSecurities| DRIRY AIR4EX S EIA
[ TUEH]

TERAPI—RIREIS FAFEIEICREETS | BrNESAP Al AR , BIE HROKET
DERFSHETHTRE. JAWSHVERAN  TEENEEENER  @SEaERERE
B (fan , SRESEAT100008T , BEEIEEIREZEZESMs—IX )

reqBTFundTransferfix
IhgE : IBEEREEKIEK
RS

int regBTFundTransfer (CxeleRegBTCapTransferManagerField &inputField, int
nRequestID)

280
e inputField : manager IEGEIEEFILIEK , HEHIIRCXeleReqBTCapTransferManagerFielddl
T

struct CXeleReqBTCapTransferManagerField {
// /AT, LAY

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

///TE, R, B AR

/// [5418.2.13]
TXe'IeCurrencyType Currency;
[/ /%3, TR A
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TXeTleMoneyType Fundamt;
/// %3k, FAETML: ERMESWEARSHES; "2 IRCHESEE ERES

TXeleDirectionType Direction;
// /T
char Reserved[63];

* nRequestID : {&EXID
REHE : 0R7=ALYI , HHESRS ;

R . MEPBEFERRSAE , AFEAreqBTFundTransferdH TR SIBIERLIIREK , BATLIFE
onRspBTFundTransfer[EiRHEEEXEE.

reqQryBTFundTransferRecord5i%
IhgE | BlEaREREKICREIRIEK
EREUST

int reqQryBTFundTransferRecord (CXeleReqQryBTCapTransferManagerField
&inputField, int nRequestID);

S8

e inputField : BIEERESEKICRETIEK , HEMRCXeleReqQryBTCapTransferFieldgdl T :

struct CXeleReqQryBTCapTransferManagerField {

// /BT

TXeleOrgIDType orgID;
///EEKS

TXeleUserIDType AccountID;

// /T8

char Reserved[63];

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

708 MAPBERESRSE , B EAreqBTCapTransferRecordH{THEES A S IRIKICREIRNS
3k , BJLAfEonRspBTCapTransferRecord iR EERKEE.

reqinFundkix
gE | EPRZRSPAIEHEATER
ERERF -

int reqInFund (CxeleReqCapTransferField &inputField, int nRequestID)


af://n1684
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e inputField : EPRFESEAXRHESEKE, , HEEH{ACXeleReqCapTransferFieldgdlTF :

struct CXeleReqCapTransferField {
// /T, MRS G P AIED

TXeleOrgIDType orgiD;

[/ /Wi, BATK

TXeleUserIDType AccountiID;
///TE, mE (B AT

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

TXeleRtnDateType RtnDate;

[/ /b, R TR A

TXeTleMoneyType Fundamt;
///E, &k CEPAED

TXeTleRemarkType RemarkMsg;
/17T, RPAT—REFRHE GRS (K P AED
TXeleCalloneceFlag callonce;

[/ /53 (P AR

TXeTleBranchNoType BranchNo;

[/ /& AR (PRI

TXeleUserIDType CustiD;
J//RN /R 0 %4, 1:RTGSHIE, 2: %4 GRaFrfEH)
TXeleTransferType TransferType;
// /T

char Reserved[43];

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

SR MEPEFESRAE , BFELM#EAreqInFundi#{TER R ZEASTENIRMESTEKRIERIE , T
LATEonRspInFundEfRHEEHEXER.

reqOutFundyix
Ihge | IRHEERSPHEPRZIFK
RS

int reqoutFund (CxeleReqCapTransferField &inputField, int nRequestID)

S8

e inputField : XRMESESAHESRZiEKE, , HEEMRCXeleReqCapTransferField/s :

struct CxeleReqCapTransferField {
// /T, MU (&R P AED

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

///E, A CEPARED
/// U8 .2.13]
TXeleCurrencyType currency;
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[/ /BIEHE] (AN

TXeleRtnDateType RtnDate;

[/ /i, . AR A

TXeTleMoneyType Fundamt;

// /I, #/iE CGRPAED

TXeleRemarkType RemarkMsg;

[/ APAT — IR EFTHE GRS G ANED

TXeleCalloneceFlag callonce;

[/ /3R CR AR

TXeTleBranchNoType BranchNo;

// /&P AR (PRI

TXeleUserIDType CustiD;

// /T

TXeleReservedlType Reserved[44];
bE

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

BEE : BEPEREEESKE , BPILUEAreqOutFundi T RHEA RS AHE TR ZIEKIBIE |
AJLAfEonRspOutFundERHEFEXER.

reqQrylnOutFundRecord F5i%
IIgE | EPRZRASFRIEHESIRAEEIRER
BRI

int reqqQryInoutFundRecord (CXeleReqQryCapTransferRecordField &inputField, int
nRequestID)

28
e inputField : EHPRZZRSTHLIRHECIHEEIRIBERIEY , BEHEK
CXeleReqQryCapTransferRecordFields :

struct CXeleReqQryCapTransferrRecordField {
// /HR AR (QFTIH & A )

TXeleOrgIDType orgID;

[/ /5K

TXeleUserIDType AccountID;

// /T

TXeleReservedlType Reserved;
5

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

EE | HEAPERESRSKS , FBFPEMreqQryinOutFundRecordHTEHRZ R AR RIE S
EANEK , ATLATEonRspQryinOutFundRecord B FEFBIEXER.
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SPIEiEO
onRspinsertOrderfix
THRE : IREBRANE
BRERF

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

W

20

e pRspField: IREEMNZ , HEEMIRCXeleRspOrderinsertFieldg0T :

struct CxeleRsporderInsertField {
// /G EAY T intR T

TXeleOrderIDType
// /R g
TXeleOrderIDType
// /EFEARE
TXeleSecuritiesIDType
///FE3ET7 1A

/// [5418.2.7]
TXeleDirectionType
[/ )RR (REAED

/// [5418.2.14]
TXeleoffsetFlagType
/1 /BRA A
TXelePriceType
[/ /iR R
TXeTlevolumeType
[/ /IR

/// [#818.2.4]
TXeleOrderTypeType
// /A RONEA

/// [748.2.9]
TXeleTimeConditionType
/7 /35 3R

/// U418.2.5]
TXeleMarketType

ordersysiD;

UserLocallD;

SecuritiesID;

Direction;

CmboffsetFlag;

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

///BEERERD "0t AR LT i

TXelePreorderFlag

[/ /RS, TR
TXeleErrorIdType

// /5 i S T
TXeTleSubClientIndexType
// /M5BT CH A 5E O
TXeleBusinessUnitType
// /GRS strIAl

PreorderFlag;

Errorid;

SubClientIndex;

Businessunit;

TXeleStrorderSysIDType StrorderSysiD;
Yk & 1.5

TXeleUserIDType AccountID;

// /7 5 TR g5 CEFANE )
TXeleOrderexchangeIDType orderExchangelD;


af://n1740
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[/ /2 G E A d CEAME )
TXeleExchangeIDType
// /& sk & CGHBUERD
TXeleCoveredFlagType
// /T

char

onErrRtninsertOrder 5%
I0gE : IREFRNBEIREIR
BREURH :

void onErrRtnInsertOorder (CXeleRspOrderInsertField

ExchangeFrontiID;

Coveredoruncovered;

Reserved[12];

*pRspInfo, int nRequestID, bool bIsLast);

280

e pRspField : IREEIREIR , H4EM{KCXeleRspOrderinsertFieldgT :

struct CxeleRsporderInsertField {

// /SRS int R
TXeleOrderIDType
///F P AR AR 5 S
TXeleOrderIDType
// ARG
TXeleSecuritiesIDType
///F3ET7 1A

/// [5418.2.7]
TXeleDirectionType
// /R (REAED
/// [5418.2.14]
TXeleoffsetFlagType
// /BRI AN A
TXelePriceType
// /IR HH
TXelevolumeType
[/ /iR

/// [418.2.4]
TXeleOrderTypeType
// /A RONEAR

/// U5#8.2.91]
TXeleTimeConditionType
/7 /3 5 iR

/// [5418.2.5]
TXeleMarketType
// /T
char
// /RS, B AT
TXeleErrorIdType
[/ /5P S N
TXeleSubClientIndexType

OordersysID;

UserLocalID;

SecuritiesID;

Direction;

CmboffsetFlag;

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

Reservedl;

Errorid;

SubClientIndex;

*pRspField, CXeleRspInfo
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// /M55 BT CH - 5E 30
TXeleBusinessuUnitType
// /SR T strIE i

Businessunit;

TXeleStrorderSysIDType StrorderSysiD;
// /RS
TXeleUserIDType AccountID;
/7 /35 Al 5.9 5
TXeleOrderexchangeIDType orderexchangelD;
///2E G B dCGE AR )
TXeleExchangeIDType ExchangeFrontID;
[/ /T
char Reserved[13];

};

onRspCancelOrder Fi%
ThRE : BERNE
RS

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

W

>

e pRspField : H{EANZ , HEEHIRCXeleRspOrderActionFielddl T :

struct CxeleRsporderActionField {

[/ /TE G IR E LS int A
TXeleOrderIDType

// /R AR R
TXeleOrderIDType

[/ /AR
TXeleOrigSysIDType

OordersysiID;

UserLocalID;

origsSysiD;

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

TXeleOrderIDType

origUserLocallD;

[/ /BB SRR T strR R (G 2. 5L 2. 5L ERRAS A SR Z 7 B

TXeleStrorderSysIDType

OorigstrordersSysiID;

///BER AR 0" AR A T1T R

TXelePreorderFlag

// /T

char

// /RS
TXeleErrorIdType

// /% i T
TXeTleSubClientIndexType
// /S50 (A E XD
TXeTleBusinessUnitType
// /TR 252
/// [7$8.2.21]
TXeleTradeOwnerType

// /ARG YRS strIs iy
TXeleStrordersysIDType

PreorderFlag;

ReservedO[7];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;
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[/ /REEK S
TXeleUserIDType
[/ /3G Fi A

/// [748.2.5]
TXeleMarketType
// /35 Bk B gm s G A )
TXeleOrderexchangeIDType
// /ST Ed CE AR D
TXeTleExchangeIDType
// /T

char

onErrRtnCancelOrderf5i%
INRE : FEREEREIR
BREUEF :

void onErrRtnCancelorder (CXeleRspOrderActionField *pRspField, CXeleRspInfo

AccountID;

Market;

ordereExchangelD;

ExchangeFrontID;

Reservedl[11];

*pRspInfo, int nRequestID, bool bIsLast) ;

S50

e pRspField : IRFEIREIR , HZEMIKCXeleRspOrderActionFieldgT :

struct CxeleRsporderActionField {

// /MG HREYRTint A
TXeleOrderIDType

// /P AR AR B G
TXeleOrderIDType

[/ /AR BT
TXeleOrigSysIDType

ordersysiD;

UserLocallD;

OorigSysiD;

[/ /AR R P AR AR S (BE S 2. 5PA K 2. 5P ERRA A SRR T B

TXeleOrderIDType

OoriguserLocaliD;

[/ /R G IR S strR R (HHE 2. 50L 2. SLA ERUA A SCRFZ 7B

TXeleStrorderSysIDType

origstrordersysiD;

///BIRERRE 0" AEFUR A T1T R

TXelePreorderFlag

// /T

char

[/ /RS
TXeleErrorIdType

[/ /P i N
TXeTleSubClientIndexType
/7755 5 ou (P E SO
TXeleBusinessUnitType
[/ /3T R R
/// [748.2.21]
TXeleTradeOwnerType

[/ /TE SR F LT strI il
TXeleStrorderSysIDType
[/ /HBFERER S

PreorderFlag;

ReservedO[7];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrordersSysID;
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TXeleUserIDType
[/ /3G TR

/// [548.2.5]
TXeleMarketType
/1 /58 5 B b
TXeleOorderexchangeIDType
// /2GR EAd G R
TXeleExchangeIDType
// /T

char

onRtnOrder it
INRE : IREA[ENR
BREURH :

AccountID;

Market;

orderexchangelID;

ExchangeFrontID;

Reservedl[11];

void onRtnorder(CxeleRtnorderField *pRspField, CxXeleRspInfo *pRspInfo, int

nRequestID, bool bIsLast);

S8

e pRspField : #REAEIR, EHLEHIKRCXeleRtnOrderFielddIF :

struct cXeleRtnorderField {

// /R AR AR 4
TXeleOrderIDType
// /AR
TXeleSecuritiesIDType
///FEET7 1A
/// [5418.2.7]
TXeleDirectionType
[/ /R (RS AR
/// [5418.2.14]
TXeleoffsetFlagType

UserLocallD;

SecuritiesID;

Direction;

cmboffsetFlag;

// /A& GIHACK 20,0001, MEEEKSREE0.001)

TXelePriceType
// /IR
TXeTlevolumeType
[/ /R

/// [##8.2.4]
TXeleorderTypeType
// /BRI

/// [748.2.9]
TXeleTimeConditionType
EY Ve

/// U48.2.5]
TXeleMarketType
// /& Subr & GRBUE D
TXeleCoveredFlagType
// /ARG YRS int Y
TXeleOrderIDType

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

Coveredoruncovered;

OordersysiD;
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/7 /5 5 B .9 5 CRCEAME DD

TXeleOrderexchangeIDType ordereExchangelD;
// /358 K (A
TXeleTimeType TransactTime;

// /%5 RE R B BR AT AT B, X BLE S RO R T SR A
// /AL gt GUAUE£0.0001, B 0.001)

TXelePriceType DiscretionPrice;
/ /) Bt A

TXeTlevolumeType Tradevolume;

[/ /KRBT 5

[/ /MERFS RMEAEE M . Teavesvolumesz ©4 i Dy 1) Hi it ;
[/ /MBI FARZS R AL . Teavesvolume FIRARMAE R = MpHm - Ribmscsios

TXeTlevolumeType Leavesvolume;
// /T HURAS

/// [748.2.14]
TXeleOrderstatusType orderstatus;
[/ /TRAES CE AR
TXeTleMoneyType Margin;
[/ /R & CEAREH)
TXeTleMoneyType FrozenPremium;
[/ UREE T8 CE AR
TXeleMoneyType FrozenFee;
VIVL - Inbiiks e SRl
TXeTleSubClientIndexType SubClientIndex;
// /75 50 (P E SO
TXeTleBusinessUnitType BusinessuUnit;

/// FOKEMRCARD
/// L7 ii8.2.2]

TXeleRecoveryFlagType RecoveryFlag;
// /GRS strId il

TXeleStrorderSysIDType StrorderSysiD;
[/ /BEFRERS

TXeleUserIDType AccountID;

/1 /Z 5B d, 2 PR A
// /R EE Y SEERAR R OGid + 1
///BIEHE N RER RO MK, 24038 15 M5

TXeTleExchangeIDType ExchangeFrontiID;

// /R P AR R B S (FE A 2. SPA K 2. SPA RO SCRFZ T BY)
TXeleOrderIDType origUserLocaliD;
[/ /BB G R S int R (E G2, 50L& 2. SPA ERRCAR A SR %7 B
TXeleOrigSysIDType OorigorderSysiD;
[/ /AR SR S strR AL G5B (G 2. 5B R 2. 5LL EMCAA TR 7B
TXeleStrorderSysIDType origstrordersysiD;
// /T
char Reserved[74];

};

onRtnTrade Fi%

THRE : paZEHR
REUST
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W

void onRtnTrade(CXeleRtnTradeField *pRspField CXeleRspInfo

nRequestID, bool bIsLast);

29

e pRspField : pEAZ[EHR , E45¥ACXeleRtnTradeFielddNTF :

struct CXeleRtnTradeField {
// /R AR R g
TXeleOrderIDType
// AL
TXeleSecuritiesIDType
///F3ET7 1A

/// [418.2.7]
TXeleDirectionType
[/ /IR, A

/// [538.2.14]
TXeleoffsetFlagType

UserLocalID;

SecuritiesID;

Direction;

ComboffsetFlag;

[/ /BRI B B 20,0001, R Z244)£0.001)

TXelePriceType
///BE
TXelevolumeType
[/ /RS

/// [5418.2.4]
TXeleOrderTypeType
[/ /RN ER

/// [5418.2.9]
TXeleTimeConditionType
/7 /5 5 3R

/// [5418.2.5]
TXeleMarketType

// /& ubnE CHBUER)D
TXeleCoveredFlagType
[/ /SRS int R
TXeleOrderIDType
/] /58 5 BT b
TXeleOrderexchangeIDType
///EAREH
TXeleOrderIDType

// /SR GHBURE 20,0001, IR

TXelePriceType
[/ /AR
TXeTlevolumeType

LimitPrice;

volume;

OorderType;

TimeCondition;

Market;

Coveredoruncovered;

OordersysID;

ordereExchangelD;

TradelD;

¥5/%0.001)

TradePrice;

Tradevolume;

[/ IR TH GREEE - Rk s 8E)

TXelevolumeType
[/ /T BT I (A
TXeleTimeType
// VAT A sz i R CEASAE D
TXeleTimeType
[/ /T IR

/// [54i8.2.11]
TXeleOrderStatusType
// /A E%, K50, 01
TXeTleMoneyType

LeavesvVolume;

TransactTime;

origTime;

orderstatus;

TotalvalueTraded;

*pRspInfo, int



// /%
TXeleSecuritiesCommissionType
// /ENAERT
TXeTleStampTaxRateType
[/ /3 3
TXeleTransferFeeRateType
///BFa:%H
TXeleTotalFeeType
/7 /ORE 4 G ARAEHD
TXeTleMoneyType
[/ /BF & CEAREH)
TXeTleMoneyType
[/ /%P S R AN
TXeleSubClientIndexType
// /M55 BT CH P 5E 3O
TXeleBusinessuUnitType
/// TRKE-FRSCFRD
/// U418.2.2]
TXeleRecoveryFlagType
// /GRS strak iy
TXeleStrorderSysIDType
// /RS
TXeleUserIDType
/// ZG AT S
TXeleOorderexchangeIDType
// /G ETE A, 2 W2 R AR
// /A S R B G d + 1

commission;

StampTax;

Transfer;

TotalFee;

Margin;

Premium;

SubClientIndex;

Businessunit;

RecoveryFlag;

StrorderSysiD;

AccountID;

ExecID;

///BIEME NI Z 05 MR, 2R 15 [ %

TXeTleExchangeIDType
/// BT
TXelevolumeType

// /T

char

onRspQryOrder 5%
INEE : IREEANE
EREUEH

ExchangeFrontiID;

cumQty;

Reserved[72];

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

nRequestID, bool bIsLast) ;

S50

e pRspField : IRB|EANE , HEMKCXeleRspQryOrderFieldfN T :

struct CxeleRspQryorderField {
// /PR S
TXeleOrderIDType
// ARG
TXeleSecuritiesIDType

UserLocalID;

SecuritiesID;
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eSS k!

/// [5418.2.7]
TXeleDirectionType
[/ /PR

/// [5418.2.14]
TXeleoffsetFlagType
// /0 ks
TXelePriceType
[/
TXelevolumeType
[/ /IR

/// [7518.2.4]
TXeleOrderTypeType
// /BB

/// [748.2.9]
TXeleTimeConditionType
/7 /35 3R

/// U+418.2.5]
TXeleMarketType
// /TR

/// U54.8.2.61
TXeleOperwayType
// /SRS int
TXeleOrderIDType
// /58 5 BT b
TXeleOorderexchangeIDType
// /852 R ]
TXeleTimeType

Direction;

cmboffsetFlag;

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

Operway;

ordersysiD;

orderexchangelID;

TransactTime;

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

TXelePriceType
[/ /B &
TXeTlevolumeType
[/ ] RBAE T4

DiscretionPrice;

Tradevolume;

[/ /A0SR R B R . TeavesvoTlumese 48 B D45 1K 2 i

// /IR FIRS R KL . Teavesvolume FnARAZHE = WAEKE - ZibRsciiE

TXeTlevVolumeType
// /AT HARAS

/// [58.2.11]
TXeleOrderstatusType
// /1<

TXeleSecuritiesCommissionType

///EAER
TXeleStampTaxRateType
/173
TXeleTransferFeeRateType
// /T
TXeleTrafficFeeType
[/ BT
TXeleTotalFeeType

[/ /PR CE AR )
TXeleMoneyType

/7 /EREAR 4 CRF RS D)
TXeTleMoneyType

[/ /#BE S

Leavesvolume;

orderstatus;

commission;

StampTax;

Transfer;

TrafficFee;

TotalFee;

Margin;

FrozenPremium;



TXeleUserIDType AccountID;
// /5 i G T

TXeleSubClientIndexType SubClientIndex;

// /M5BT CH P 5E 3O

TXeleBusinessuUnitType Businessunit;

// /MG T strIdAl

TXeleStrorderSysIDType StrorderSysiD
[/ /IR

TXeleMessageIDType orderMessageld;

// JEZR AR
/// [5418.2.10]

TXeleSecuritiesType SecuritiesType;
///FHEARIE "0t R T

TXelePreorderFlag PreorderFlag;

[/ /R R g

TXeleErrorIdType Errorid;

// /0 TIE G R FRE N T IRE WA E, SRSCHLA T

TXeTlevolumeType EndNum;

// /BT, Bl LR T AW R G — A R A &L

TXeleIsLastType QryAgain;

// /A0S A 3 A [ RS A

TXelevolumeType TotalNum;

// /&G AR K

TXeleInvestorIDType InvestorID;

[/ /% AR

TXeleUserIDType CustID;

/1 /B0

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

TXeleunSyncOrderFlag unSyncorderFlag;
// /% Sibn & GHBUERD

TXeleCoveredFlagType Coveredoruncovered;
// /BEREEAE SR n S strdS Y Gy 5 B

TXeleStrordersSysIDType origstrordersysiD;

/7 /IRERIE, SCRFRAN M SCIIAE & , 7 B 2
/// [548.2.27]
TXeleOrderSourceType ordersSource;
///Z ST Ed
// /R EE SRR BRI G d + 1
// /600 R EHE N IREZO0T MK, 248K 15 M6

TXeleExchangeIDIntType ExchangeFrontID;
[/ /A R R B, W S v SR
char OperwayEx[3];
// /T
char Reserved[27];
};
onRspQryTrade Fix

TOBE : REREIANE
BREUSI
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void onRspQryTrade(CXeleRspQryTradeField *pRspField, CXeleRspInfo

nRequestID, bool bIsLast);

W

20

e pRspField : A REIAMNE , HE5#{RCXeleRspQryTradeFieldg0T :

struct CxeleRspQryTradeField {
// /P AR R Y
TXeleOrderIDType
///5E 5 H
TXeleDateType
[/ /B =
TXelevolumeType

[/ /RS TH (R HE - R s Hd)

TXelevolumeType
// JUEZR AR
TXeleSecuritiesIDType
// /B (A
TXeTleShortTimeType

// /ST (]
TXeleShortTimeType

/7 /N
TXelePriceType

[/ /R4
TXelePriceType
///EARMMH
TXeleOrderIDType

[/ /3 5 s

/// [5418.2.5]
TXeleMarketType

// /& ubnE CGRBUER)
TXeleCoveredFlagType

[/ /SRS int R
TXeleOrderIDType
/] /58 G BT b
TXeleOrderexchangeIDType
///FE3T51A

/// [##8.2.7]
TXeleDirectionType
[/ /IR, A

/// [548.2.14]
TXeleoffsetFlagType
// /&
TXeleSecuritiesCommissionType
/[ /ENAERT
TXeleStampTaxRateType
[/
TXeleTransferFeeRateType
[/ /B TFELE
TXeleTotalFeeType
[/ /TRAES CEAREH)
TXeleMoneyType
[/ /BF CEAREH)

UserLocalID;

TradingDay;

Tradevolume;

LeavesVolume;

SecuritiesID;

orderTime;

TradeTime;

TradePrice;

TradeAmount;

TradelD;

Market;

Coveredoruncovered;

OordersysID;

ordereExchangelD;

Direction;

cmboffsetFlag;

commission;

StampTax;

Transfer;

TotalFee;

Margin;

*pRspInfo, int



TXeleMoneyType Premium;
[/ /EEEE RS
TXeleUserIDType AccountID;
[/ /AT BRIRES
/// U747.2.11]

TXeleOrderStatusType orderstatus;

///MEE IR S str Al

TXeleStrorderSysIDType StrorderSysiD;

/7] ZGPAT S

TXeleOrderexchangeIDType ExecID;

[/ /P S N

TXeTleSubClientIndexType SubClientIndex;
/// 5 B MG RAE FRAE N R IR E WA, SR SEHL4) 1T

TXelevolumeType EndNum;

/7 /WA T, A LR T AW KRG SR A Rk

TXeleIsLastType QryAgain;

/7 /A0SR A 1 R A

TXeTlevolumeType TotalNum;

[/ /B R K

TXeleInvestorIDType InvestoriID;

[/ /% AR

TXeleUserIDType CustID;

[/ /ARERR, SRR AR R IR & |, 7 BUA &L
[+118.2.27]

TXeleOrderSourceType ordersSource;
// /T8
char Reserved[42];

15

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

onRspBTFundTransfer 5%
IHRE © B G M &Mk

BREUEF :

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

S5

e pRspField : BEERSEKRNE , HEMIRCXeleRspBTCapTransferManagerFieldgnF :

struct CXeleRspBTCapTransferManagerField {
///ERME— B g AITFARIS Y
TXeTleUniqueNumberType UniqueNumber;
// /B AR
TXeleOrgIDType orgibD;
[/ /EEKS
TXeleUserIDType AccountID;
///TF
TXeleCurrencyType currency;
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[/ /R

TXeleMoneyType Fundamt;

/7B, 'L AR IRAEIRACE S 2" IR G LS
TXeleDirectionType Direction;

// /T

char Reserved[63];

onRtnBTFundTransferf5ix
I8 . BIERASRRERIRME
EREURT

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

5
* pRspField : BIEEREEKERIRE

HERI{RCXeleRtnBtCapTransferManagerFielddnT :

struct CXeleRtnBtCapTransferManagerField {
///ERME—H B
TXeTleUniqueNumberType
// /WA AR
TXeleOrgIDType orgiD;
///FEEK S
TXeleUserIDType
/// T

/// [5418.2.13]
TXeleCurrencyType currency;
/[ /AR
TXeleMoneyType Fundamt;
/7 /8T R, T B GRARSHE S 2" IRHE S WA ESHES

UniqueNumber;

AccountID;

TXeleDirectionType

Direction;

[//BRAEER, 0T TR, 1T IR

TXeleOrderstatusType Status;

// /T

char Reserved[63];
bE

onRspQryBTFundTransferRecordfix
IhRE : BiEERSARICREANE
EREURF

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


af://n1825
af://n1835

=

=

29

e pRspField : BEERESEIKCEEIANE: , HEM{KRCXeleRspQryBTCapTransferManagerField

nr

struct CXeleRspQryBTCapTransferManagerField {

///ERME— I BT
TXeleUniqueNumberType
[/ /WA A
TXeleOrgIDType
///5EK S
TXeleUserIDType

/// Tk

/// U5 #8.2.13]

b

TXeleCurrencyType
// /K40
TXeTleMoneyType

UniqueNumber;

OorgiID;

AccountID;

currency;

Fund;

///EETTE, LT ERESIEERZE G 2" WG A LS

TXeleDirectionType

// /RAEI (A
TXeleShortTimeType

// /RS
TXeleErrorIDType
///WERR AR, AR :

Direction;

Time;

ErroriD;
"1 BAKRIE R, T2 R BRI R G, T3 a2 B H A R

y PAT RN BB REE A, S R BN IO E 6 A
TXeleOrderStatusType status;
///FEEMIEEAERRE ‘07 AETT S P IEEAE, ‘17 BEEehiEER(E
TXeleIsFundReversalType IsFundReversal;
///EESMIENE S SSEAR LRI E, SZRRNIRZHES ‘--"RALEH
TXeleReversalCounterType ReversalCounter;

///FEEMIEG bR E ‘17 IEfEA R (27 AbEERRD) ‘37 AERIE - RN

TXeleReversalResultType

// /T8
char

onRspInFund Fix
gE | EPRZRASPAIFHEENE

BREUFH :

&

=

ReversalResult;

Reserved[62];

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

0

® pRspField: EFRZZFASTANIRMESNE , HEHACXeleRspCapTransferFieldgl T :

struct CXeleRspCapTransferField {

/7 /BRI
TXeleOrgIDType
111%40KE

orgip;
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TXeleUserIDType AccountID;
///TF
/// [5418.2.13]

TXeleCurrencyType currency;
[/ /AR RK S

TXeleSnoType Sho;

// /BT (AR & . R B R H)D
TXeleMoneyType BefFundavl;
/1R RE

TXeTleMoneyType Fundbal;
///REESETTH CEAE & B AR )
TXeTleMoneyType AftFundavl;
// /R AT (AR G R B R D
TXeleMoneyType BefcCashbal;
// /R R(EAEES: ZPBREARMH)
TXeleMoneyType Aftcashbal;
[/ /NG, I &

TXeTleMoneyType Fundamt;

// /5 A 3E By R i LA 1R Y
TXeleCentralTradingErrorIdType ctErrorid;

// /A SR G U R RS S
TXeleCentralTradingErrorMsgType ctErrorMsg;
///fpgait & & 5 H

TXeleIsUpdateFpgaFundType IsUpdateFpgaFund;
J//RN/HEET 0 AT %4, L:RTGSHIE, 2:ATHUH & G 25w 18 1)
TXeleTransferType TransferType;
// /T
char Reserved[10];
onRspOutFundzix
g . RMEE RS RHEPRZNE
ERERF

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

S8

* pRspField : XRMEERERHEFTRZNE , HEMIRCXeleRspCapTransferFieldgNTF :

struct CXeleRspCapTransferField {

// /WA AR
TXeleOrgIDType
///FEEKS
TXeleUserIDType
// /T

/// [5418.2.13]
TXeleCurrencyType
[/ /AR RK S
TXeleSnoType

// /BT AT (R G

orgiID;
AccountID;
currency;
Sho;

1% B AR D
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TXeleMoneyType BefFundavl;

/1 /%R

TXeleMoneyType Fundbal;

// /BT CEAE G 7B AR )
TXeleMoneyType AftFundavl;
///REERTATH (AR & % B AR AT )
TXeleMoneyType BefcCashbal;
// /G CIEAME & i F B AR )
TXeleMoneyType AftcCashbal;
// /N4, LT 4

TXeleMoneyType Fundamt;

// /EEHAE Gy HE 6 e N 1R A
TXeleCentralTradingErrorIdType ctErrorid;

// /B AL Gy KE G i L R A B
TXeleCentralTradingErrorMsgType CtErrorMsg;

// /T

char Reserved[12]; };

onRspQrylnOutFundRecordfi%

IhRE | EPRFRESTRIRHESIBEEINE
EREUEF :

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

S8

pRspField : EPRZZ R EIHLIRMESIBAE IR, , HEMK
CXeleRspQryCapTransferRecordFieldaF :

struct CxeleRspQryCapTransferRecordField {

// /AT (QFITH & A )

TXeleOrgIDType orgID;
///BE&KS

TXeleUserIDType AccountID;
[/ /R G [ R R

TXeTleMoneyType Fundamt;
[/ /BRI, Tt URES, T2 R
TXeleDirectionType Direction;
[/ /AR RK S

TXeleSnoType Sno;

// /AR TR

TXeleShortTimeType Time;

/1135 PR
/// L7 ii8.2.5]

TXeleMarketType Market;

// /B RIE

TXeleActionSourceType ActionSource;
// /Wi

char Reserved[62];

*pRspField,
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IESFHEX

APIZSEDO

reqQryRate 75i%

THRE : BR(ENEME, TPEE, AR REB)FFIEK

BREUTI

int reqQryRate (CxXeleReqQryStockFeeField &inputField, int nRequestID)

S5

e inputField : ZER(ENEIER, FAEER, HBeX. REDHEH , HEWK
CXeleReqQryStockFeeFielddn :

struct CXeleReqQryStockFeeField {

///EEK

TXeleUserIDType AccountID;

// [iEFAR

TXeleSecuritiesIDType SecuritiesID;
/7 /ENERAAS G AR D

TXeleDepartmentIDType DepartiD;

AE =

TXeleSecuritiesType SecuritiesType;
// /%

char Reserved[127];

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

LR MEAPEFESRAE , FAFEAreqQryRate TR ENEHE, TPEXR. HEXR. RE
# BIVMEL. SKE. ETFREHEXER)EAEK , JLATEonRspQryRatell N HEEEXSE.

reqQryCentralTradingFundfix
I8 . EFRZEEEHBEK
BRERF

int regQryCentralTradingFund (CXeleReqQryCentralTradingFundField &inputField,
int nRequestID)

S5

e inputField : EFRFIEERESETEKE, , HEMRCXeleReqQryCentralTradingFundField#l
™
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/// BRENL G FEEER
struct CXeleReqQryCentralTradingFundField{
// /RS (& P AR

TXeTleOrgIDType orgip;

// /&P AR (P AR
TXeleUserIDType CustId;
[/ /KT

TXeleUserIDType AccountID;

/// TR (%P gD
/// U8 .2.13]

TXeleCurrencyType currency;

///E&E

TXeTleRemarkType RemarkMmsg;
// /T

TXeleReservedType Reserved;

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

78 . BPPEREERSRE , AFEMreqQryCentralTradingFundi#{TiEsEF R ZIEE RS AR
SR , BTLAfEonRspQryCentralTradingFundERREEEXEE.

reqinPositionfFix
IR : EFRBIFCRAANIRHESER(FEEEER | Hits5mAsah)
EREURT -

int reqInPosition(CXeleReqPosTransferField &inputField , int nRequestID)

24
e inputField : FEXIKIENKS , E4EHIKCXeleReqPosTransferFielddF :
111 FERIRER(PEIEATR | Aftt5EAs)

/// FEERIRER (R EEETH, HMImEmASZRR)
struct CXeleReqPosTransferField {

// /WA AR (AT )

TXeleOrgIDType orgiD;
///FEEKT

TXeleUserIDType AccountID;
/7 /R CAMERD

TXeleInvestorIDType InvestoriID;
// /TR0 (AT )

TXeleMarketIDType MarketID;
// JUEFE AR

TXeleSecuritiesIDType SecuritiesiD;
/7 /et A A

TXeleSignedvolumeType volume;

[/ /RETTIA t L R, 2 fEER (RTE)
TXeleDirectionType Direction;

///&ECHMERD
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TXeTleRemarkType RemarkMsg;
[/ RPAT— IREHHE G %45 (MR

TXeleCalloneceFlag callonce;
/1753 3 (AERD

TXeTleBranchNoType BranchNo;

// /& AR CIMERD

TXeleUserIDType CustiD;

[/ /T

char Reserved[44];

e nRequestID : i&KID
REHE : 0F Al . BftESRE ;

R BAPBEFRIESRAR , FAPEAreqinPositionkikEFTHEESIFCIIXRHES , BTLUE
onRspInPositionERFEFEXEE.

reqOutPosition}ix
I8 : EFRZEHCRALIFHESBER(FEEEER | HitssmAsah)
BREURF

int reqoutPosition (CXeleReqgPosTransferField &inputField , int nRequestID)

S8

e inputField : FGXIIRIENE , HE5#IKCxeleReqPosTransferField& I reqlnPositiondfgiA
* nRequestID : i5KID

RENE : OFRMLh , EERE |

HA . SAPERESRRE , FAFEAreqOutPositionfliikEEFESRFENIEMESTEL |, ATLE
onRspOutPositionEiRFHFEEFEHEXEE.

reqQrylnOutPositionRecordf5i%
IhEE : EPRBIF ORI RHEGIEEEER(PEEESTR | Hits5iAsds)
EREURF -

int reqQryInoutPositionRecord (CXeleReqQryPositionTransferRecordField
&inputField, int nRequestID)

S5

e inputField : EFRZFIESRESETTIENRE , HEEMACXeleReqQryPositionTransferRecordField
WF


af://n1916
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[/ /EFRE G R EME G IS WG R (P EEG T, HAFEA R
struct CXeleReqQryPositionTransferRecordField {

[/ /EEKS

TXeleUserIDType AccountID;

// AL

TXeleSecuritiesIDType SecuritiesID;

// /T

TXeleReservedType Reserved;

¢ nRequestID : {&EXKID
RENE : 0FRATD , EESRE

WA MAFEECIILE | ATLAMERreqQrylnOutPositionRecord B G RIIRICS | BILAE
onRspQrylnOutPositionRecord EIRPEEHRXER,

reqinOutPosition/5i%
IheE . EPRBIFCRNBHIRHESIEKRERD FrEER)
EREURF

int reqInoutPosition (CXeleReqInOutPositionField&inputField , int nRequestID)

28
e inputField : FGXIIRIENE , HE5#ACXeleReqinOutPositionFieldZl :
/// FEERITRER Gl R )

struct CxeleReqInOoutPositionField {
/] /4T ()

TXeleUserIDType AccountiID;

// JUEZRACHS (L 3H)

TXeleSecuritiesIDType SecuritiesiD;
// /RIS E ()

TxelevolumeType Volume;
/7737 L RN, T2 Rl (IE)
TxeleInoutDirectionType InOutDirection;
// /i

char Reserved[128];

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

5B . BAPERIEERAR , APfERAreqinOutPositionfBEFESHFCRN/BHEIRHES , AL
fEonRspInOutPositionERPEERXESE.
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reqQryIlnOutPositionDetails5i%
IR : PR BRI RHESIEERIEKERD SHER)
ERERF -

int reqQryInoutPositionDetails (CXeleReqQryInoutPositionDetailsField
&inputField, int nRequestID)

S8

e inputField : £ ZRFCTHIKIRMEGIREEIRIERE , B0
CXeleRegQrylnOutPositionDetailsFielda0T :

/// CxeleReqQryInoutPositionDetailsField (¥4r% ki)
struct CXeleReqQryInoutPositionDetailsField {
///5&K S (UIE)
TXeleUserIDType AccountID;
// gAY (Alak)
TXeleSecuritiesIDType SecuritiesID;
// /T

TXeleReservedType Reserved;

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

WBE : MAFEECXLE | ATLAERreqQrylinOutPositionDetailsEifF G RIIRICS | BILAE
onRspQryInOutPositionDetails[ERHFEEHEXEE.

reqQryGateWaysRecord5i%
IhgE - WSHTRMXEREIRIEK
EREURT -

int reqQryGatewaysRecord (CXeleReqQryAvailableGatewayRecordField &inputField,
int nRequestID)

W

9 :

* inputField RARIKFAAMXERETBEIE , B
CXeleReqQryAvailableGateWayRecordField?lF :


af://n1956
af://n1970

struct CXeleReqQryAvailableGatewayRecordField{
[/ /i, FEAK

TXeleUserIDType AccountID;
// /T

char ReservedO;

// /T8

TXeleReservedType Reserved;

15

e nRequestID : {&EXKID
REHE : 0FRAkL , BEfttESE

R MEPEFESRAE , FAF#EAreqQryGateWaysRecordZifIE SR BMFESEIERK , BTl
fEonRspQryGateWaysRecord[EiRFEFHEXEE.

ZEORBEER |, HEFFERRZMXEIEKreqQryExChangeGateWayiE .
reqQryBtFundjsix

IgE  IPREE RS EIEK

RREURF -

int reqgQryBtFund (CXeleReqQryClientAccountFundManagerField &inputField, int
nRequestID)

S8

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

struct CXeleReqQryClientAccountFundManagerField{
/// Wik, HEEKE

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

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

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

reqQryFundfix
IgE | IESREETRIFEK
EREURT -


af://n1985
af://n1999

int reqQryFund(CxXeleReqQryClientAccountField &inputField, int nRequestID)

S8

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

struct CXeleReqQryClientAccountField {
[/ /i, BEIK

TXeleUserIDType AccountID;
[/ /T
TXeleReservedType Reserved;

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

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

reqQryPosition}5ixk
IhgE « IEBSFCEIEK
BRI

int reqQryPosition(CXeleReqQryPositionField &inputField, int nRequestID)

S8

e inputField : IEB5FOEIRIEKI, ( SecuritiesIDEF , ZFRAEEMRS ) , HE&WK
CXeleReqQryPositionField /3 :

struct CxeleReqQryPositionField {
[/ /i, HEKF

TXeleUserIDType AccountID;
///TTiE, AL, AERTA
TXeleSecuritiesIDType SecuritiesiD;
[/ /G R A AW RN, HEE W NN, "a Bl
TXeleMarketType Market;
// /T
char Reserved[127];

18

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

SR MEPEFESRAE , FAFEAreqQryPosition#H{TIESIH G & , TLAfEonRspQryPosition
EiRFEEEXER.


af://n2013

reqQrySecurities 5%

DIgE  IEEREIREK

int reqQrySecurities(CXeleReqQrySecuritiesField &inputField, int nRequestID);

S50

e inputField : IEHAZ AR, H Z5H{KCXeleReqQrySecuritiesFieldgN T :

struct CxeleReqQrySecuritiesField {
// /g, RS, ANEERA

TXeleSecuritiesIDType SecuritiesID;
// /T
TXeleReservedType Reserved;

15

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

708 MAPERESRSE , BPEAreqQrySecuritiesHHTIEHMSREAER , AILE
onRspQrySecuritiesEIRFPEEHEXESE.

reqQryRightsAndInterests}ix
ThgE : NEER-HIREIE EINER
EREURT -

int regQryRightsAndInterests (CxXeleReqQryStockQuotaField &inputField, int
nRequestID)

S8

e inputField : INEEEIR-FREEIAE , HEEH{KCXeleReqQryStockQuotaFieldlT :

struct CxeleReqQrysStockQuotaField {
// /&S
TXeleUserIDType AccountID;
[/ /G YRR
/// [74.8.2.10]
TXeleSecuritiesType SecuritiesType;
// [iES AR
TXeleSecuritiesIDType SecuritiesID;
// /&

TXeleReservedType Reserved;

e nRequestID : {EXKID

RENE : OFRALh , EfERE |


af://n2027
af://n2040

WA HAPERIEERAS | AP {#ERreqQryRightsAndinterestsiH TN EIA-FIREUEEIAIEK |
ATLAfEonRspQryRightsAndinterestsERFEEEXELE.

reqQrylnvestorinfo}six
IRE - RARKSEEEREK

BREUTI

int regQryInvestorInfo (CXeleReqQryInvestorInfoField &inputField, int
nRequestID)

S8

e inputField : INEEERFKSERERERE , HE5HI{RCXeleReqQrylnvestorinfoFielddNF :

struct CxeleReqQryInvestorInfoField {
/) /g, HEIK P

TXeleUserIDType AccountID;

// /T

TXeleReservedType Reserved;
5

e nRequestID : i5KID
REE : 0FRAD , EfHESE |

BBE - BEPEFREEERSS . BFPEMreqQryinvestorinfoEif B CHIRERIKE S EMMEXERIE
3k, ATLAfEoNnRspQrylnvestorinfoEiRPEEHEXEE.

reqQryPrcPrograminfo}six
IgE | RN ERERER
RS

int reqQryPrcProgramInfo(CXeleReqQryPrcPrograminfoField &inputField, int
nRequestID)

S5

e inputField 2RSS EEAEKE , HEHACXeleReqQryPrcPrograminfoFielddI R :


af://n2054
af://n2068

struct CXeleReqQryPrcPrograminfoField {
// /i, FEAKF
TXeleUserIDType AccountID;
// /FRF A A S5
///70 REAH, 1 A RIREEEER XA, 29008 Kz
[#4#8.2.29]

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

e nRequestID : {EXKID
RENE : 0FRATD , EESRE

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

reqQryETFCreationRedemptionSecurities}5ix
IgE : ETFREEESEEERIBK
EREURT -

reqQryETFCreationRedemptionSecurities(CXeleReqQryETFCreationRedemptionSecurities
Field &inputField, int nRequestiD)

28
e inputField eTF REEESEEERERE , HEDR
CXeleReqQryETFCreationRedemptionSecuritiesField 407 :

struct CXeleReqQryETFCreationRedemptionSecuritiesField {
// RIS E, ANEE A

// /B R A AY
TXeleSecuritiesIDType SecuritiesID;
// /T
char Reserved[120];
};

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

BEE : HUEPERIESRERS , P EMreqQryETFCreationRedemptionSecuritiesEifJETFEARE R &L
21=8 , ALAEE#RoNRspQryETFCreationRedemptionSecuritiest P EEEHEXEE

reqQryETFCreationRedemptionComponentSecuritiesFi%
TO8E : ETFERIRRAR(E B EmERK

REUEH :


af://n2082
af://n2096

reqQryETFCreationRedemptionComponentSecurities(CXeleReqQryETFCreationRedemptionC
omponentSecuritiesField &inputField, int nRequestID)

24
e inputField eTF BHIERBRIEREIRNERE , HEHK
CXeleReqQryETFCreationRedemptionComponentSecuritiesField 40T :

struct CxeleReqQryETFCreationRedemptionComponentSecuritiesField {

///EIE, RS, FEREEE SRR, AEBCAR [

// /R, WA W BTE ETFRES R A5 2 Wi R T IESRARAD, T J0R B e 23 A X 2 1) B
A5 B

TXeleSecuritiesIDType SecuritiesID;

///BAIESFARED R AR A

TXeleSecuritiesIDType ComponentSecurityld;

[/ /T

char Reserved[112];

e nRequestID : i&EKID
REHE : 0F A . BftESRE ;

hE . BEPERIEERSE , FAF#ERreqQryETFCreationRedemptionComponentSecurities&if]
ETFERRERLARIS R , BILATEEIRONRSpQryETFCreationRedemptionSecuritiesthEEEEXEE

reqQryExChangeGateWaykix
IhRE . RBATMXEEIEKR
BREURF

int reqQryExChangeGateway(CXeleReqQryExChangeGatewayField &inputField, int
nRequestID)

S8

e inputField XZFIMXEEEREKE, , HE5MKRCXeleReqQryExChangeGateWayFieldd :

struct CXeleReqQryPrcProgramInfoField {
[/ Wik, AR

TXeleUserIDType AccountID;

// /T

char Reserved[49];
it

e nRequestID : {FXKID
RENE : 0=kl , HiERE ;

HEE  HEPERESRESKE . BPEAreqQryExChangeGateWayEifAZ BATMA(SE. , TILATE
onRspQryExChangeGateWay[EiRHFEFHEXEE


af://n2110

reqQryQFliOrder i%
IhgE : QFIMREREIAIERK
BREUR

int reqQryQFIIorder(CxeleReqQryQFIIOrderField &inputField, int nRequestID)

280

e inputField : QFIIREREIIIERK , HEEHIACXeleReqQryQFllOrderField :

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

TXeleOrderIDType ordersysiD;
///TiE, TEHARD YE R, B DA i AR B
TXeleSecuritiesIDType SecuritiesiD;

// /i, ARG S, A N0RRSKEIHE W, A LRI A SR TG AL
TXeleQFIIOrderIDType UserLocallD;
J//ATd, TRAARHA A%l HHMMSSmmm (R 4r P Fb) i B 2 i
TXeleShortTimeType TimeStart;

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

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

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

/// ik, AR
[18.2.24]
TXeleSortType SortType;
// /3T AR A B (G2 FF XTS-3.1.1149-1104dd4_7.9 2 J5IRA)
///BRINH0, AR
[/ /X FHRE RS
/7 /R wRIER. Sk
///Qryorderstatus=QRYSTAT_REPORTING | QRYSTAT_REPORTED;
/// [748.2.26]

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

58

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

B« SRPEREERS)E , AP ERreqQryQFIIOrderHTQFINREEINIER , ATLATE
oNnRspQryQFllOrder[ERFHEFHEFXEL.

(=]
[EiE753

1. 4NER OrderSysIDEHBE , RLAOrderSysIDA%ZMAER |, MEMEEHARERL
2. 9N£R OrderSysID 4T UserLocal DFRMABERL , RlAUserLocal DAKHEIR , MEMSKHAE
R, HAAYUserLocal DAFERFEY , RASHF2NFET


af://n2124

3. 405 OrderSysID#[ UserLocall DERFY , WETLARSSecurities| DAIRS A4 EA S EI

[ TREIT]

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

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

ThRE : QFIEERREIRIER

BRI

int reqQryQFIITrade(CXeleReqQryQFIITradeField &inputField, int nRequestID)

S8

e inputField : QFIIEEAZEIFIERK , HE51GKCXeleReqQryQFliTradeFieldd T :

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

TXeleOrderIDType OordersSysiID;

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

TXeleSecuritiesIDType SecuritiesID;

///TiE, FFRUEETE k%0 HHMMSSmmm (B /0 FPZ50) Yo, A o i Ar sl A
TXeleShortTimeType TimeStart;

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

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

// /Wi, sy ARG EAE, BIANE &G

TXelevolumeType StartNum;

///TTE, BRGTEAREAE, FHRASHRLE S TUE

TXeTlevVolumeType Num;

// /7T, HER R

TXeleSortType SortType;

///EtFAC I A Wibrd, qfiitE &

TXeleQryEtfTradeFlag QryeEtfTradeFlag;

// /P

char Reserved[114];

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

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


af://n2149

reqQryQFlIPosition 5%

TogE
BREUTI

S

: QFINESHEFEeEaEK

int reqQryQFIIPosition(CxeleReqQryQFIIPositionField& inputField, int nRequestID)

280

e inputField : QFINESHFOEIIIE KIS ( SecuritiesDEIF , IZFRFEEMAG ) , HEMIK

CXeleReqQryQFlIPositionFieldZnF :

struct CXeleReqQryQFIIPositionField {

///ik, HEK)

TXeleUserIDType AccountID;

// /i, R, AIEEA
TXeleSecuritiesIDType SecuritiesID;
// /AT, AN S S O RO R T R %
TXeleMarketType Market;

// /T

char Reserved[104];

e nRequestID : {FXKID

RENE : OFR=ATh , BEfESRE |

7R . BAFPEREERAE , AP ERreqQryQFlIPositionits

onRspQryQFlIPosition[ERFEFHXEE.

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

RV

TIESFEER , LM

void onRspQryRate (CXeleRspQryStockFeeField *pRspField, CxeleRspInfo *pRspInfo,

1'

\\1?

S

nt nRequestID, bool bIsLast);

SH

pRspField : BBRENEHRE, THER, AR REBDFTENZ , HEDWK

CXeleRspQryStockFeeField/3 :

truct CxeleRspQryStockFeeField {

[/ FEEK

TXeleUserIDType AccountiID;

// [

TXeleSecuritiesIDType SecuritiesID;


af://n2163
af://n2177
af://n2178

/1 /BN AR

TXeleDepartmentIDType DepartiD;
[/ ENERT 2
TXeleStampTaxRateType StampTaxRate;
0Tk =
TXeleTransferFeeRateType TransferFee;
// /4
TXeleSecuritiesCommissionType CommRate;
// /T
TXeleTrafficFeeType TrafficFee;

L ik
/// L7 ii8.2.5]

TXeleMarketType Market;
// /IR
TXeleSecuritiesType SecuritiesType;
Yk 2N i
TXeleMinCommissionType MinCommission;
///ZVRE
TXeleMoreFreeze MoreFreeze;
///ETFRIBEI ok, # %A LA SR I, {E 80
TXeleETFCreationRedemptionExtraFee ETFCreationRedemptionExtraFee;
///ETFHBAR G202 5% A LA R, 1E80
TXeTleETFCreationRedemptionCommFeeRate ETFCreationRedemptionCommFeeRate;

///ETEHIBLIE 2 9% Bz A YA SR8, {E N0
TXeleETFCreationRedemptionTransferFeeRate
ETFCreationRedemptionTransferFeeRate;

[/ /T
char Reserved[86]

18

onRspQryCentralTradingFund
R : EFRFZESRSEANE

EREURT -

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

S0
* pRspField : fPRXFEERSEANEE, , HEEM{ACXeleRspQryCentralTradingFundFielddN
T

struct CXeleRspQryCentralTradingFundField {
// /WA AR

TXeleOrgiDType orgiD;
VK- IREME

TXeleUserIDType CustId;

[/ /54T

TXeleUserIDType AccountID;
/// Tk

/// U7#8.2.131]


af://n2187

TXeleCurrencyType
[/ /BRI
TXeleMoneyType

// /54 H
TXeleMoneyType

[/ /BT
TXeTleMoneyType
///EFERE
TXeleFundType

/// TR 128 %]
TXeleReservedType

onRsplnPositionFFi%

currency,

Fundbal;

Fundavl;

Fund;

Fundseq;

Reserved;

Inge | EPRBFCEANLRIEENE(PEEEER | EttEmAss)
BREUEF :

void onRspInPosition (CxeleRspPosTransferField *pRspField, CxeleRspInfo

*pRspInfo, int nRequestID, bool bIsLast)

S50

e pRspField : FEXIRNEE, , HE5HI{RCXeleRspPosTransferFielddlTF :

struct CXeleRspPosTransferField{

// /AR AR
TXeleOrgIDType
///FEEK S
TXeleUserIDType
[/ /TR

TXeleInvestorIDType

/[ /UEFARHY

TXeleSecuritiesIDType

///Tpgatsfir & 75 5

TXeleIsUpdateFpgaFundType

// /AR S
TXeleSnoType
/7 /I A HL

TXeleSignedvolumeType

[/ /R E R

TXeleCentralTradingErrorMsgType

// /TR

char

orgip;

AccountID;

InvestoriD;

SecuritiesID;

IsUpdateFpgaStock;

Sno;

stkeffect;

ptErrorMmsg;

Reserved[44];


af://n2196

onRspOutPositionf i
I8 . EFRZFHFCRAHIFHESNE(HEEEER | BitssmAsas)
EREURF -

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

280
e pRspField : FEXIRNZL, , HL510{KCxeleRspPosTransferField&lonRspinPosition
onRspQrylnOutPositionRecordf5i%
IgE | EPRZIHF R EHESIAEANE(PEEEER | 5@y
EREURT -

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

S8

e pRspField : BRZARN B, , ELEEMARCXeleRspQryPositionTransferRecordFielddNT :

struct CXeleRspQryPositionTransferRecordField {

// /WA AR

TXeleOrgIDType orgiD;
///FEEK S

TXeleUserIDType AccountID;

// /UEZFAHS

TXeleSecuritiesIDType SecuritiesiD;
/] /R4 [ SRR

TXeTlevVolumeType Stkeffect;
[/ BRI, LT VRSS2 R

TXeleDirectionType Direction;
///fpgats i & 75 5 H

TXeleIsUpdateFpgaFundType IsUpdateFpgaFund;
[/ /PATER

TXeleCentralTradingErrorMsgType posTransMsg;
// /BAERS [A]

TXeleShortTimeType Time;

[/ /BRAETIK S

TXeleSnoType Sno;

// /T

char Reserved[59];


af://n2205
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onRspInOutPosition/Fixk
I8 . EFRZFEFCRENBEHIFHES N E (D 5 RfER)
ERERF -

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

S8

* pRspField : FEXHLNEE, , HEEH#{ACxeleRspInOutPositionFieldZl T :

struct CxeleRspInOutPositionField{

// /WA AR
TXeleOrgIDType orgID;
///5&K S
TXeleUserIDType AccountID;
// JUEZF AR
TXeleSecuritiesIDType SecuritiesiD;
/1 /R
TXeleInvestorIDType InvestoriD;
///fpgat o2& BT, B A H
TXeleIsUpdateFpgaFundType IsUpdateFpgastock;
/7 /EAERK S
TXeleSnoType Sno;
[/ /R E
TxelevolumeType Volume;
/7% D7 T RN, T2t R
TXeleInoutDirectionType InOutDirection;
///BEHA G R e SRR A RS, Rk [E -1, ARG RUE
TXeleCentralTradingErrorIdType CtErrorid;
// /S HRAE Gy G A R A B
TXeleCentralTradingErrorMsglLongType CtErrorMsg;
// /T

char Reserved[44];

I8

g RzkAAIpRspinfo. ErrorlD 3550550 , MOR{AFRIEFIESEIRIEE ctErrorld, ctErrorMsg A BE
X,

onRspQrylnOutPositionDetails/5i%

IIRE : PR BZEHCREFHESIBAEANEE D HHER)

EREURT -

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

W

=250

* pRspField : BRAAMN &, , HEEHARCXeleRspQryInOutPositionDetailsFieldgl T :


af://n2222
af://n2232

struct CXeleRspQryInoutPositionDetailsField {

// /WA AR

TXeleOrgIDType orgID;

[/ EEKS

TXeleUserIDType AccountID;

// JUEZF AR

TXeleSecuritiesIDType SecuritiesiD;
// /R AR B H
TXeTlevolumeType Stkeffect;
/77X D T RN, T2t R

TXeleInoutDirectionType InOutDirection;
///Tpgats{ir & 75 5

TXeleIsUpdateFpgaFundType IsUpdateFpgastock;

// /3R G i R 1R A

TXeleErrorIDType ErrorId;

// /3 RHE G N RS B

TXeleErrorMsgType ErrorMsg;

[/ /AL Gy NE G W SR R A, R RS, R E-1, AR TCRUE

TXeleCentralTradingErrorIdType CtErrorid;

///EEHAL i G N AR E R,

TXeleCentralTradingErrorMsgLongType CtErrorMsg;

// /BAERS [A]

TXeleShortTimeType Time;

/1 /AR RIB

TXeleActionSourceType ActionSource;

// /AR S

TXeleSnoType Sno;

// /T

char Reserved[123];
55

onRspQryGateWaysRecord/5i%
I8 . AR E AMXEEEANE
BRERF

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

W

=250 -

* pRspField : AAFATAMXEEERINE , HEMRCXeleRspQryAvailableGateWayRecordField
LI


af://n2241

struct CXeleRspQryAvailableGatewayRecordField {

///EEK
TXeleUserIDType AccountID;

[/ /5 o s
TXeleMarketType Market;

/7 /3 W, HR B T B e T, " 1 R e R LS S AT AR A O B
TXeleGateway BidGateways;

/7 /15755 WO, HR B T B A R, " 1 R R LS S S e R O B
TXeleGateway BondGateways;

// /T
TXeleReserved3Type Reserved;

s

onRspQryBtFund)six

IIgE : IFRfEERERFEIRN
EREURT -

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

S8
* pRspField | iMREERESWFEIANE , BEEEK
CXeleRspQryClientAccountFundManagerFieldg :

struct CXeleRspQryClientAccountFundManagerField{
///EEK S

TXeleUserIDType AccountID;

// /7] AR

TXeleAvailableFundType AvailableFund;
// /ARG B

TXeleAvailableCashType AvailablecCash;
[/ /RO 4

TXeleFrozeMarginType FrozeCapital;
[/ UREETF B

TXeleFrozenFeeType FrozenFee;
///CAT T8

TXeleUsedFeeType UsedFee;

[/ /918 BB e CRAD)

TXeleTotalFundType InitTotalFund;
/// RSz

TXeleSel1Fund SellFund;

[/ FEN

TXeleBuyFund BuyFund;

/7 /55 R

TXeleMarketType Market;

// /T8

char Reserved[48];


af://n2250

onRspQryFund’sik
IhEE | IEBESFRETANE

EREURH :

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

S8

e pRspField : IBSAESEANE , HEEHIIRCXeleRspQryStockClientAccountFieldgl T :

struct CxeleRspQrysStockClientAccountField {

///EEK
TXeleUserIDType AccountID;
/7 /35 KRS CEAMERD
TXeleAcctStatusType AcctStatus;
[/ REE0 4
TXeleFrozeMarginType FrozeCapital;
[/ /R TF BT
TXeleFrozenFeeType FrozenFee;
///CAT T8
TXeleUsedFeeType UsedFee;
// /W6 B35 4
TXeleTotalFundType InitTotalFund;
/// ETe (WA 5 MG E3g%Ee + MASH , Wi GEE S AR
TXeleTotalFundType TotalFund;
/// Bz
TXeleSel1Fund SelTFund;
[/ RTFEN
TXeleBuyFund BuyFund;
///EH &G CEAERD
TXeleCurrGainLossType currGainLoss;
[/ B8 CEAEHD
TXeleTotalGainLossType TotalGainLoss;
// /TR B
TXeleAvailableFundType AvailableFund;
/1125 A
/// [5418.2.5]
TXeleMarketType Market;
/7 /B AR K S
TXeleInvestorIDType InvestoriID;
[/ /% AR
TXeleUserIDType CustiD;
// /AR S O 7 R 45 1 5 4=
TXeleFrozenFundType FrozenFund;
// /T B GRS oy 2 R A D
TXelewithdrawableFundType withdrawableFund;
Yk =30
TXeleMoneyType ReferenceAsset;
///S8ZE A
TXeTleMoneyType TotalReferenceMarketcCap;

// / FV R AT HR e 00 GBI 70 o R A D


af://n2259

TXeleMoneyType origwithdrawableFund;
// /T
char Reserved[62];

18

onRspQryPosition J5i%
IngE IS eEaNE
BREURR :

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

S50

* pRspField: IBSFGEIANE , B4R CXeleRspQryStockPositionFieldgn T :

struct CxeleRspQryStockPositionField {

///BEK
TXeleUserIDType AccountID;
// JUEFEARHY
TXeleSecuritiesIDType SecuritiesiD;
// [IEZR AR

/// [548.2.10]
TXeleSecuritiesType SecuritiesType;
// /T
char Reservedl[2];
[/ JUEFRFFEAARAS G AR AEH)
TXeleSecuritiesSubTypeType SecuritiesSubType;
/115 %6
TXeleTdBuyPositionType TdBuyPosition;
///5%E6
TXeleTdSelTPositionType TdselTPosition;
[/ /EEFE
TXeleunTdPositionType UnTdBuyPosition;
[/ /EETA
TXeleunTdPositionType unTdSellPosition;
[/ /ERGEE RS, BARMEH
TXeleUnTdFrozenCapType unTdFrozencCap;
///HERE AR
TXelevydPositionType YdPosition;
[/ FNEA, B AR
TXeleydPositionCostType YdTotalCost;
[/ /WERF ORI AR
TXeleydPositionLeftType YdPositionLeft;
///BFHE = 26 + SFE6 - SL6
TXeleTotalPositionType TotalPosition;
VAVESREND S
TXeleTotalCostType TotalCost;
[/ /FEEHN
TXeTleAvgPxType AvgPrice;

// /& RBUE R, BRI IR R AL


af://n2268

TXeleCoveredFrozenPositionType CoveredFrozenPosition;
// /35 g

TXeleMarketType Market;

[/ /OEFCHE (FREFE) =24 + 530 (-DHEAG - 556
TXeleRemainingPosition RemainingPosition;
[/ /LR

TXeleAvailablePosition AvailablePosition;
/// AW ATEZE B IR YRR T+0, NRRT+1
TXeleDayTradingType DayTrading;

// /AR

TXeleInvestorIDType InvestorlID;

// /& PR

TXeleUserIDType CustiID;

[/ HAES: A B A REG

TXeleFrozenPositionType FrozenPosition;

// /T A% e R, RV SLBUE MR HE, M A
TXeleCoveredFrozenPositionType AvailableCoverLockPosition;
// /AT HA
TXeleQtyType AvailableCreationQty;

// /RIE ml £

TXeTleQtyType AvailableRedemptionQty;
// /=T

TXeleMoneyType ReferenceMarketcCap;

[/ /T

char Reserved[49];

onRspQrySecurities Fi%
IhRE [ IS EREANE

EREURT -

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

S50

* pRspField : IBHEREIANE , HE5HI{RCXeleRspQryStockSecuritiesFieldgnT :

struct CxXeleRspQryStockSecuritiesField {
// JEZF AR
TXeleSecuritiesIDType SecuritiesiD;
[/ /G LI TR
TXeleSecuritiesNameType SecuritiesName;
// JIEZR AR

/// [548.2.10]
TXeleSecuritiesType SecuritiesType;
[418.2.38]
// JEZE 124
TXeleSecuritiesSubType SecuritiesSubType;
// /BN AL
TXeleMinTickPriceType TickPrice;
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/7 TRl CE AR

/// [548.2.13]

TXeleCurrencyType

// /UEZR AR G A D
TXeleSecuritiesParvalue

// /WES B A
TXelePreSettlePriceType

// /K ki R ) 24 1Y
TXeleLimitPriceClassType
// [ BRA B K K L B
TXeTleMaxLimitOrdervolumeType
/7 / BRAf B K S B B
TXeTleMaxLimitOordervolumeType
// /BRAN B g /N ST B
TXeleMinLimitordervolumeType
// /BRAR R /N S L e
TXeleMinLimitordervolumeType
// /T B K S L
TXeleMaxMarketOordervVolumeType
// /i B oK Sk B
TXeTleMaxMarketordervolumeType
[/ /Tt B RN KRR
TXeleMinMarketordervVolumeType
// /T R S
TXeleMinMarketordervVolumeType
/ /] BRAF A
TXeleLowerPriceType

[/ [ERAF AR
TXeleUpperPriceType

1/ /35 T

/// L5 ii8.2.5]

currency;

Parvalue;

PreSettlePrice;

LimitPricecClass;

MaxLimitBuyvolume;

MaxLimitSellvolume;

MinLimitBuyVolume;

MinLimitSelTvoTlume;

MaxMarketBuyvolume;

MaxMarketSellvolume;

MinMarketBuyVvolume;

MinMarketSellvolume;

LowerPrice;

UpperPrice;

TXeleMarketType Market;

// /BN B R  YRIRT+0, NRRT+L
TXeleDayTradingType DayTrading;
[+18.2.36]

// /W5 R 20 ) '0' BN, "1 OREEOR, '2" RTTEIEE
TXeleStockLevel StockLevel;
/7 /55N A A
TXeleLotSize LotSize;
[+#4i8.2.37]

///RATIT
TXeleIssueType IssueType;

[/ /BTN,
TXeleIsRegistration
///II—I:”:)L//Jv
TXeleIsNoTrading
/7 /WERAE A
TXelePriceType
// /i

Y-s&-Yes, N-75-

char

I8

No

,0-7-No,1-&-Yes

IsRegistration;

IsNoTrading;

PreClosePrice;

Reserved[110];



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

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

S8

e pRspField : IESHMRENEE AL , E4EMARCXeleRspQryStockQuotaField s :

struct CXe1eRsperStockQuotaFie1d {

[/ /50K

TXe1eUserIDType AccountID;

[/ E4EA

/// [748.2.10]

TXeleSecuritiesType SecuritiesType;
// JUEZFAHS

TXeleSecuritiesIDType SecuritiesID;
// /W

TXeTleStockQuotaType StockQuota;

// /# I B

TXeTleStockQuotaType StockHoldQuota;
/7 /¥ T 4 2

TXeleStockQuotaType StockAvlQuota;
/7 /5 5 R

TXeleMarketType Market;

// /K % 3 MR I e A

TXeTleStockQuotaType MainBoardstockQuota;
// /K TR B R

TXeleStockQuotaType TechBoardstockQuota;
// /T

TXeleReservedType Reserved [111];

onRspQrylnvestorinfoZ5ix
TORE : RSB
RS

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

W

2

* pRspField : AFPEIRNECHRFKSSFHEMBXERNE , HEHIK
CXeleRspQrylnvestorinfoField /A :

// /R B ORI S S AR OG5 BB
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struct CxeleRspQryInvestorInfoField {

///EEK

TXeleUserIDType AccountID;

// /T

TXeleMarketType Market;

// /AR

TXeleInvestorIDType InvestorID;

[/ /R4

TXeleInvestorNameType InvestorName;

/7 /AR, 0. R = AR, 1.SS: RHIMRAR Sz A%k GMEAREL IR, 2 477 S\ 1] #% fit
7%, 3.SZ AT ENEMGIGDIAR, 4. AT NIRRT

TXeTleInvestorRightsType InvestorRights;
/1 /AL

TXeleInvestorPbuType InvestorPbu;

// /&P AR

TXeleUserIDType CustID;

[48.2.35]
/)] BNHEEIRE

TXeleInvestorFlag InvestorFlag;

// /T8

char Reserved[112];
5

onRspQryPrcPrograminfofsixk
IhgE | RN ERERNE
BRI

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

S8

* pRspField : AFEABCHERUNEERNE , BEXEIRITA

struct CXeleRspQryRateLimitInfoField {
// /BT (R (=)
TXeleTimeUnitType timeunit;
// / FALIN 8] 37t i
TXelePrcProgramTresholdType RateLimit;

// /35
/771 R, T2t e, '3 fir (BAEEZMARREGIRE, WLLESHRIRE, wn'2',"3")
TXelePrcSecuritiesType PrcSecuritiesType;

// /T

char Reserved[30];
bE

struct CXeleRspQryDailyLimitInfoField {
[/ /B REFCEHBE
TXelePrcProgramTresholdType oOrderCountLimit;
[/ /AR (R 7 A0 RI% 2800 2 4 R AR AEE 2R i) KU I 350
TXeleCurrentOrderCountType  CurrentOrdercCount;


af://n2304

///EZ235

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

bE

// /BT RIEE BNE
struct CXe1eRsperPrcProgramInfoFie1d {

[/ RERP

TXeleUserIDType AccountID;
// /T

TXeleMarketType Market;

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

TXelePrcProgramType PrcProgramType;
[/ RAFEFF R

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

TXelePrcProgramenableType Enable;

union {

CxeleRspQryRateLimitInfoField orderRateLimit;
CcXeleRspQrybDailyLimitInfoField dailyLimit;

} prcProgrmData;

// /T8

char Reserved[60];

onRspQryExChangeGateWaykix
IRE | REFAIMXERERNE
EREURF -

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

S50

* pRspField : BFEARZAMNAEENE , EEXEEAINTA

struct CXeleRspQryExChangeGatewayField {
///BEEKS, Wi

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

TXeleChannelType ChannelType;
[/ /MRS, IR

TXeleGatewayID GatewayID;
J//WRSER, DhIH

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

[+4:8.2.33]

SRR E, w2,

*pRspField,

l3l)
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TXeleGatewayStatus Gatewaystatus;
/7 /BT R AR B B ], 435

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

15

onRtnIinOutPositionf5i%
IN8E | BAHWERENERD SEER)
EREUFH :

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

S5

* pRtnField : BA{VEIRIBEANE , HEEH{ACXeleRtnInOutPositionFielddlT :

struct cXeleRtnInoutPositionField {

// /&K
TXeleUserIDType AccountID;
// JEHARES
TXeleSecuritiesIDType SecuritiesiD;
///MilgRA
TXeleMarketType Market;
// /R AR A
TXeTlevolumeType volume;
/78T T RN, 2t R, 'St & SLEE, "6 & LRI
TXeleInoutDirectionType InOutDirection;
///RIKS
Long SerialNum;
/[ BEAER (]
// /% HHMMSSsssuuunnn, F7ntE & B I 3K 5 A0 B 56 18 3K 10 I 1]
TXeleEnterTime Time;
///R%ERE, 1 f@ddEdiE a2 AfdERES
TXeleInoutMode InOutMode;
// /T
char Reserved[64];

I8

onRspQryETFCreationRedemptionComponentSecuritiesfix

EREURT -


af://n2322
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void
OnNRspQryETFCreationRedemptionComponentSecurities(CXeleRspQryETFCreationRedemptio
nComponentSecuritiesField * pRspField, CXeleRspInfo *pRspInfo, int nRequestID,
bool bIsLast)

S8
* pRtnField : BAEMUEIREAIE , HEMK
CXeleRspQryETFCreationRedemptionComponentSecuritiesField 307 :

struct CxeleRspQryETFCreationRedemptionComponentSecuritiesField {
// /uEZFAHS

TXeleSecuritiesIDType SecuritiesiD;

// [ B IEF5 AR AL

TXeleSecuritiesIDType ComponentSecurityId;

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

// /A IESFEL
TXeleQuantityType ComponentShare;
// /i
TXelePriceType PremiumRatio;
// /Fh el
TXelePriceType DiscountRatio;
// /BB
TXelePriceType CreationCashSubstitute;
// /TR AR 42
TXelePriceType RedemptionCashSubstitute;
// /T

char Reserved[160];
};

onRspQryETFCreationRedemptionSecuritiesf5ix
TORE : ETFHIERESEEEN
BRI

Y

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

S5

* pRtnField : BAEMLEHRIERE , HEMEK
CXeleRspQryETFCreationRedemptionSecuritiesField 40T :

struct CXeleRspQryETFCreationRedemptionSecuritiesField {
// JUEZFAES
TXeleSecuritiesIDType SecuritiesID;


af://n2340

// /& LT
TXeleSecurityName

// /AR UE T3 R

TXeleSecuritySourceType

// /8N BB A
TXeleQuantityType
// /T B4 25 A
TXelePriceType

[/ /K& AR
TXelePriceType

// /B TERLR
TXeleRightFlag

// /T RIALIR
TXeleRightFlag

/[ /RT3 AR E S 4
TXeTleRecordNumType
/7 /A ik 2 £
TXeleTotalRecordNum
// /&R
TXelePriceType

// /A LA
TXelePriceType
///BALE
TXelePriceType

// /AR &%
TXelePriceType

/ /K P ETFHI A 2 il
TXeleRightFlag

/ /WK FTET FISE |47 ]
TXeleRightFlag

// /T8

char

15

onRtnExChangeGateWaykhix

SecurityName;

SecuritySource;

CreationRedemptionunit;

EstimateCashComponent;

MaxCashRatio;

CreationRight;

RedemptionRight;

RecordNum;

TotalRecordNum;

CashComponent;

NAVpercu;

NAV;

DividendPercu;

CustomercCreationDisallows;

CustomerRedemptionDisallows;

Reserved[149];

TIRE : RBFIMKERIER , ERBARREREZMRS , BaFapilmfEE=ariS

EREUSI

void onRtnExChangeGateway (CXeleRtnExChangeGatewayField* pRspField, CxeleRspInfo

*pRspInfo, int nRequestID,bool

2

* pRspField : RZFMXIS BRI

bIsLast)

, EEEHIRCXeleRtnExChangeGateWayFieldglF :

struct CXeleRtnExChangeGatewayField {

///RENS, WA
TXeleUserIDType
///IEERA, IR
[+4#8.2.31]
TXeleChannelType
[/ /MR ImS, WhIH

AccountID;

ChannelType;
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TXeleGatewayID
J/ /MR, A

[7418.2.32]
TXeleGatewayType
///MIRAS, WIE

[+418.2.33]
TXeleGatewayStatus

[/ /R — RN ORZS I RTINS 18], 3K

TXeleEnterTime
[/ /T, IE

TXeleMarketType
[/, IR

char

15

GatewayID;

GatewayType;

GatewayStatus;

EnterTime;

Market;

Reserved[100];

onRspQryQFliOrder 75i%
INgE : QFIREAEIARNE
BREURT

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

S8

e pRspField : QFIREBEIANZ , HEEHI{KRCXeleRspQryQFllOrderFieldZlT :

struct CXeleRspQryQFIIorderField {

///QFIIH R # 4w 5
TXeleQFIIOrderIDType
// JUEF AR
TXeleSecuritiesIDType
///FEFTTIE

/// [5418.2.7]
TXeleDirectionType
// /TR

/// [5418.2.14]
TXeleoffsetFlagType
/1 /9
TXelePriceType
[/ /e
TXeTlevolumeType
// /RS

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

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

/// U5#8.2.51]
TXeleMarketType
e 7 E

UserLocallD;

SecuritiesID;

Direction;

cmboffsetFlag;

LimitPrice;

volume;

orderType;

TimeCondition;

Market;
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/// [+#3.8.2.6]
TXeleOperwayType
// /ST intE R
TXeleOrderIDType
Ve VLS
TXeleorderexchangeIDType
// /%5 R ]
TXeleTimeType

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

TXelePriceType
[/ B
TXeTlevolumeType
[/ /KB FH
// /SR
[/ /A0 SRR FORAS 2 43 B

TXelevolumeType
// /AT HARAS

/// [748.2.11]
TXeleOrderStatusType
// /s

Ooperway;

ordersysiD;

orderexchangelID;

TransactTime;

HIH G OB IT i, Bz T

DiscretionPrice;

Tradevolume;

BDREREAEE R . TeavesvolumesE O 4 BT L (1 BU&
, leavesvolume F/RABTHE = WPEHE

Leavesvolume;

orderstatus;

TXeleSecuritiesCommissionType Commission;

/[ /ENAERT
TXeleStampTaxRateType
/1732
TXeleTransferFeeRateType
// /e
TXeleTrafficFeeType
///BFE%H
TXeleTotalFeeType
///PRE 4 G ARAEHD
TXeTleMoneyType
[/ /EEERF & CEAREH)
TXeleMoneyType
// /B EE S
TXeleUserIDType

[/ /& BT A
TXeTleSubClientIndexType
// /550 (A E XD
TXeleBusinessUnitType
// /GRS stri il
TXeleStrorderSysIDType

[/ /R
TXeleMessageIDType
// ARG

/// [5#8.2.10]
TXeleSecuritiesType

///FHERRE 0 AEFE 1

TXelePreorderFlag

[/ /IR R G S
TXeleErrorIdType

[/ RERGRE FRIENTIRE

TXelevolumeType

StampTax;

Transfer;

TrafficFee;

TotalFee;

Margin;

FrozenPremium;

AccountID;

SubClientIndex;

Businessunit;

StrorderSysiD

orderMessageld;

SecuritiesType;

PreorderFlag;

Errorid;

ARG R, SRS T

EndNum;

[/ RERFAT, —ET KT ER RERE —F Bk AR

TXeleIsLastType

QryAgain;

ESANE AL 1§ )



VYL i EN N EIESsE i

TXelevolumeType TotalNum;

[/ /BB E R AR S

TXeleInvestorIDType InvestoriD;

/1 /% AR

TXeleUserIDType CustID;

[/ /A

TXelePriceType TradeAmount;
/// TG R EL B &P NRIERER

TXeTleunSyncOorderFlag unSyncorderFlag;
// /% sibr & GABUERD

TXeleCoveredFlagType Coveredoruncovered;
[/ /AR G IR T str R G5 B

TXeleStrordersSysIDType origstrorderSysiD;

/7 /IRERIE, SRR M G & , 7 Bl 2
/// LF#8.2.27]
TXeleOrderSourceType ordersSource;
[/ /G A id (QFIIHE AMEA)
// /B EHE R SEPRR R I OCid + 1
// /800 & EHE N IRE RO T MK, 248K 15 M6

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

onRspQryQFliTrade ik
INEE | QR EEERNE
BREURT

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

W

=250 -

* pRspField : QFIIEARZEREIINE , HEEFRCXeleRspQryQFliTradeFielddlT :

struct CxeleRspQryQFIITradeField {
///QFIIH P At g 5

TXeleQFIIOrderIDType UserLocalID;
/1155 H

TXeleDateType TradingbDay;
[/ /A H

TXeTlevolumeType Tradevolume;
[/ /RBAETFH (R - B B S
TXelevolumeType LeavesVolume;
/[ JIEFA Y

TXeleSecuritiesIDType SecuritiesID;
/// B3R ]

TXeleShortTimeType orderTime;
// /B (A

TXeleShortTimeType TradeTime;
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/7 /NS
TXelePriceType

/] /A4
TXelePriceType
///EARMMH
TXeleOrderIDType

[/ /3 5 3R

/// [5418.2.5]
TXeleMarketType

[/ /& bnE CGHBUER)D
TXeleCoveredFlagType

[/ /SRS int R
TXeleOrderIDType
/] /58 5 BT b
TXeleOrderexchangeIDType
///FLTi 1A

/// [##8.2.7]
TXeleDirectionType
// /PR, A

/// [548.2.14]
TXeleoffsetFlagType
// /1<

TXeleSecuritiesCommissionType

/7 /ENAER

TradePrice;

TradeAmount;

TradelD;

Market;

Coveredoruncovered;

ordersysiD;

ordereExchangelD;

Direction;

cmboffsetFlag;

commission;

TXeleStampTaxRateType StampTax;

[/

TXeleTransferFeeRateType Transfer;

[/ /B FELE

TXeleTotalFeeType TotalFee;

[/ /TRAES CEAREH)

TXeTleMoneyType Margin;

[/ /B CEARAEH)

TXeleMoneyType Premium;

[/ /REEKS

TXeleUserIDType AccountID;

// /T HIRAS
/// U#87.2.11]

TXeleOrderstatusType orderstatus;

// /MGG T strId Al

TXeleStrorderSysIDType StrorderSysID;

/1! G FPATR S

TXeleOorderexchangeIDType ExecID;

// /5 i 6 S

TXeleSubClientIndexType SubClientIndex;
[/ /5 BN RAE FRAE N R IRE R G E, RS 1T

TXeTlevolumeType EndNum;

/7 /TG, Rl DL T A R G — 2k R &%

TXeleIsLastType QryAgain;

// /A0 ST A ) [E]RA A

TXelevolumeType TotalNum;

/7 /B AR K S

TXeleInvestorIDType InvestoriID;

// /& AR

TXeleUserIDType CustiD;

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



[+4:8.2.27]
TXeleOrderSourceType
// /A
TXeleOrderTypeType
/17 AT IE 5
TXeleRecordNumType
/17 B ESFATS

TXeleSecuritiesIDType

/77 B UESF A

TXeleSecuritySourceType

/// ERECHE
TXeTleQuantityType
/// R B A
TXeleQuantityType
/// EBREH
TXelePriceType

orderSource;

orderType;

RecordNum;

ComponentSecurityID;

CcomponentSecuritySource;

Useoldqty;

ComponentTradeQty;

contAmtvalue;

///ECFRAIE R A MARE, QFIIE & fEH]

TXeleQryEtfTradeFlag
// /T

char

e bisLast : XIEKRANENAYERS

onRspQryQFlIPosition/5i%
INEE : QFINESSFCEIANE
BREURF :

void onRspQryQFIIPosition (CXeleRspQryQFIIStockPositionField
*pRspField,CcXeleRspInfo

280

e pRspField: QFINESFCEIANE |,

HAER

===A

QryeEtfTradeFlag;

Reserved[64];

—REEIRES ( BERRRERESERIRSIRE
bisLast ; HEFATESEEER , ERFME—HES | FFEFHEbIsLastRFIRTEER )

*pRspInfo,int nRequestID,bool bIsLast);

struct CXe1eRsperQFIIStockPositionFie1d {

[/ RERF
TXeleUserIDType
// JUEZF AR

TXeleSecuritiesIDType

// JIEZR AR
TXeleSecuritiesType
/11536

TXeleQFIIPositionType

/115 Fe

TXeleTdselTPositionType

[/ /& A

TXeleQFIIPositionType

[/ /RS

TXeleQFIIPositionType

AccountID;

SecuritiesID;

SecuritiesType;

TdBuyPosition;

TdsellPosition;

unTdBuyPosition;

unTdsellPosition;

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

H{ARCXeleRspQryQFlIStockPositionFielddlT :
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[/ /R (ARAE)

TXeleQFIIPositionType YdPosition;

[/ /WERE R AR

TXeleQFIIPositionType YdPositionLeft;
[/ /FEE A

TXeleTotalCostType TotalCost;

/7 /5 5 iR

TXeleMarketType Market;

/// BN R 5 2R  YRIRT+0, NFRRT+1L
TXeleDayTradingType DayTrading;

[/ /BRI

TXeleInvestorIDType InvestoriD;

// /% AR

TXeleUserIDType CustID;

/7 /2 e R A

TXe1eQFIIPos1t1onType TdCreationQty;
// /4 B RE R R oy i

TXe]eQFIIPos1t1onType TdRedemptionQty;
// /i R R

TXeleQFIIPositionType unTdCreationQty;
///HBANEHE

TXeleQFIIPositionType InOutPosition;
// /TE 38 Bz [m] 4 i

TXeleQFIIPositionType unTdRedemptionQty;

// /R SR B 8 Al p o BB

TXeleQFIIPositionType
[/ /FERE SR R H
TXeleQFIIPositionType
// /T

char

e bisLast : HXIEKENARE—IX

HAUEE

APIZIEN
getRebuildFlaglhix

ThRE : ME RVKENPREER
EREURF

int getRebuildFlag(Q);

28T

IRENE

OIS FEAREN
1 FRMES HRIEEEN
2:FRMEREINTI

unTdSellFromRedemptionQty;

unTdSellFromCreationQty;

Reserved[141];

XEEINS ( &FERRRRESEERSIRE
bisLast ; HEEEFEEER , BIRME—HER , BFEMAbIsLastRARLER )

7." l:llu ' _.]-Z_#:I.“;—kﬁ
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3FTEEERRY

reqinsertCombOrder Fix
Thge . EINASIRBIEK , BEREEREBINAEC , HU/RER]
RS

int reqInsertCombOrder (CXeleReqOptionCombInsertField &inputField, int
nRequestID)

S8

inputField : EANVESIREPBIFERK , HEE#KCXeleReqOptionComblinsertFieldnT:

struct CXeleReqOptionCombInsertField {

// /R AR Y
TXeleOrderIDType UserLocalID;
[/ /R

/// L5 4i8.2.20]

TXeleorderMode orderMode;
// /T T R

/// L5 4i8.2.21]

TXeleTradeOwnerType ownerType;
[/ /R E
TXeTleShortvolumeType CombVolume;

J//BIRER D 1 HE, 2" R

/// [F1i8.2.16]

TXeTleCombOrderType CmborderType;
// /G R A

/// [F4i8.2.17]

TXeleStrategyCombType StgyCmbType;
// /AR AK S
[//AER, A0, fRARS, SEAE EHRk T JorderExchangeID

TXeleSecondaryorderType SecondaryorderiD;
[/ EANE (RZ4M) , IR/ IIEO
TXeTleSumLegsType sumLegs;
[/ /G EAT BEMAE, WA LHRIES
CXeleCombLegField CombLeg[4];
VIZAIZ 25 v - Sl = =N S|
TXeleBusinessuUnitType BusinessuUnit;
// /&7
/// [748.2.6]
TXeleOperwayType Ooperway;
///Z G R dCGE R )
TXeleExchangeIDType ExchangeFrontiID;
[/ /G LIRR IR AR RZEAE )
TXeleSecuritiesIDType UnderlyingSecuritiesID;
// /T
char Reserved[19];

18

HAhHEI S REHIIRCXeleCombLegFieldgnF :


af://n2403

struct CxeleCombLegField {
// [ A IEF ARG
TXeleSecuritiesIDType LegSecuritiesiD;
// /& 2177 A
/// [5-48.2.18]
TXeleLegSideType LegSide;
[/ /& AReE
/// [548.2.15]
TXeleCoveredFlagType Coveredoruncovered;
// /oy G L
TXeleShortvolumeType volume;
bE

e nRequestID : {FXKID
REWE : 0Fkmpk) , HEttERE ;

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

reqinsertExercisef5i&
Ihee : HAt BRI TRUR BRIE K
BREURT

int reqInserteExercise (CXeleReqExerciseInsertField &inputField, int nRequestID)

280

e inputField : HAtU BB TRURERIE KT, , HE5MACXeleReqExerciselnsertField 7y :

struct CxeleRegExerciseInsertField {

// /P AR B g

TXeleOrderIDType UserLocalID;
// /& LY

TXeleSecuritiesIDType SecuritiesiD;
YIVETRE & i

TXelevolumeType volume;

// /TR 250

TXeleTradeOwnerType ownerType;

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

TXeleOperwayType Operway;

// /T

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

TXeleErrorIdType Errorid;

e nRequestID : {&KID


af://n2419

RENE : OFR=ALh , EfERE |

788 . BMRAPERESERSE , BPEAreqinsertExercisedHTHIN BB THUREER , STLTE
onRsplnsertExercise[EiRFEEHEAEE.

reqCancelExercise J5i%
THRE - BARERERITAURBRIER
RS

int reqCancelExercise (CXeleReqorderActionField &inputField, int nRequestID)

S8

e inputField : HItBBRITRURERIE KIS, , E4EMIRCXeleReqOrderActionField /s :

struct CXeleReqorderActionField {

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

};

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

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

reqlnsertExerciseComb Fi%
Thge « BE1TRUIERK

BREUEF :

int reqInsertExerciseComb (CXeleRegExerciseCombInsertField &inputField, 1int
nRequestID)


af://n2433
af://n2447

S8

e inputField : A &TH Bk , HEEMIARCXeleReqExerciseComblinsertFieldZlT :

struct CxXeleReqExerciseCombInsertField {

// /AR R B g

TXeleOrderIDType UserLocalID;

// /GG A e L

TXeleSecuritiesIDType LegSecuritiesiIDl;
// /By 2 i 2

TXeleSecuritiesIDType LegSecuritiesID2;
// /A AR

TXeleShortvolumeType Legvolumel;

[/ /15 L 2

TXeTleShortvolumeType Legvolume2;

// /T A 2
/// U5 8.2.21]

TXeleTradeOwnerType ownerType;

[/ /AT RS G I R R E

TXeTleShortvolumeType offervolume;

// /550 (A E XD

TXeleBusinessuUnitType Businessunit;
///ZEHETT

/// [5418.2.6]

TXeTleOperwayType Operway;

// /G RTEId CEARMEA)

TXeleExchangeIDType ExchangeFrontID;
// /& LIRR IR AR GRAS AR A
TXeleSecuritiesIDType UnderlyingSecuritiesiD;
// /T

char Reserved;

[/ /RS, E

TXeleErrorIdType ErrorId;

e nRequestID : i&KID
REHE : 0FR=AYD , HHESRS

nBE - SRFEREEHRSRE . AP ERAreqinsertExerciseComb T TREGRANIEK , AJLAE
onRsplnsertExerciseComb[EiRFHEEEXER.

reqCancelExerciseComb %i%
ThgE | BEITHRURERIBEK
BREURF

int reqCancelExerciseComb (CXeleReqOrderActionField &inputField, int nRequestID)

S8

e inputField : HETIUEKE , HEE#ACXeleReqOrderActionFielddlF :


af://n2461

struct CxeleReqorderActionField {

///F P AR AR B g S

TXeleOrderIDType UserLocallD;
[/ /AR BT

TXeleOrigSysIDType OorigsSysiD;

// /T

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

TXeleBusinessuUnitType BusinessuUnit;

[/ /AT R R
/// [F1i8.2.21]

TXeleTradeOwnerType ownerType;
///ZEETTR

/// [5418.2.6]

TXeleOperwayType Operway;

///Z SR EAdCE R

TXeleExchangeIDType ExchangeFrontID;
// /T

char Reserved2[3];

// /RS, B A

TXeleErrorIdType ErrorId;

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

B . BAEPEFREERARE , APEREreqCancelExerciseComb#HTHREITIUREAIEK , TLE
onRspCancelExerciseCombERFEEEXEE.

reqQryOptionPosition}i%
IgE : BINUFCEIIBEK
ERERF -

int reqQryoptionPosition (CXeleReqQryPositionField &inputField, int nRequestID);

W

2

e inputField : FFEEIAEKIS ( SecuritiesIDEIF , ZFERAEERRS ) , HEWAK
CXeleReqQryPositionFieldg0T :

struct CXeleReqQryPositionField {
///EEK
TXeleUserIDType AccountID;
// /ESEAR S
TXeleSecuritiesIDType SecuritiesID;
// /T

TXeleReservedType Reserved;

* nRequestID : i5KID


af://n2475

RENE : OFRmALh , EMMESRE

nBE  SRPEREEERSE , BFERAreqQryOptionPositionHTHISGFBEIRIER , ALE
onRspQryOptionPositionfAfFCEIREIRHEEEXER.

reqQryOptionFund 5i%
ThRE : BINEEEAIEK

BREUSI

int reqQryoptionFund (CXeleReqQryClientAccountField &inputField, int
nRequestiD);

S5

e inputField : EPEEEENSK , HEE1I{KCXeleReqQryClientAccountFieldZlT :

struct CxeleReqQryClientAccountField {

[/ /SR
TXeleUserIDType AccountID;
// /P
TXeleReservedType Reserved;
5

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

RE : HEPERESRESKE , BPEBreqQryOptionFund#{TEIN A S EIEK , BILAE
onRspQryOptionFundERFHEERXEE.

reqQryOptionSecuritiesFix
Ihee : BINEHNERIER
EREURF -

int reqQryoptionSecurities (CXeleReqQrySecuritiesField &inputField, int
nRequestID)

S8

e inputField : SAEANEKIE, , HE5HI{RCXeleReqQrySecuritiesFieldgnT :

struct CxeleReqQrySecuritiesField {

// JEZE ARG

TXeleSecuritiesIDType SecuritiesID;
// /T

TXeleReservedType Reserved;

18


af://n2489
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e nRequestID : {&EXKID
REHE : 0FRAkt) , BEftESE .

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

reqQryOptionRate}ix
TheE : W& R, (RIESR AR

BREUFT

int regQryoptionRate (CxXeleReqQryOptionMarginFeeField &inputField, int
nRequestID);

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

struct CXeleReqQryOptionMarginFeeField {
[/ EEK

TXeleUserIDType AccountiID;

// JUEFE ARG

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

TXeleDepartmentIDType DepartiD;

// /T

TXeleReservedType Reserved;

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

HEE : HEAPERESRSKS , B EMreqQryOptionRatelH T MBI 4 %% . HIESEERIER |, T
PATEonRspQryOptionRateBIRFPEEEXSE.

reqQryOptionCombPosition J5i%
ThgE : HINASRHCEIREK
BRI

int reqQryoOptionCombPosition (CXeleReqQryOptionCombPositionField &inputField,
int nRequestID)

S8

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


af://n2517
af://n2531

struct CXeleReqQryOptionCombPositionField {

///EEk S

TXeleUserIDType AccountID;

// /ESEAR S

TXeleSecuritiesIDType SecuritiesiD;
// /T8

char Reserved[120];

® nRequestID : iFKID
R[EE : 0FRAD , EESE |

WA . HEPERERRAE . BP{#ERreqQryOptionCombPosition#H{TEIIASIFCEImIEXK , A
LAfEonRspQryOptionCombPosition[ERFEEEKEE.

reqOTUR.i%
ThRE : IS B SHREIER
ERERF -

void reqoTu(CXeleReqSecuritiesLockField *pRspField, int nRequestID);

S50

* pRspField : IESHIESHHHENK , HE5M{KCXeleReqSecuritiesLockField 7 :

struct CxeleReqSecuritiesLockField {

// /R AR R

TXeleOrderIDType UserLocallD;
// /G IR IR SR ARG

TXeleSecuritiesIDType UnderlyingSecuritiesID;
[/ /R E

TXelevolumeType orderqQty;

[/ /BE /

TXeleDirectionType Side;

[/ /ST, R Sk Al H
TXeleBusinessuUnitType BusinessuUnit;
///ZEFETT

TXeleOperwayType operway;

// /T

char Reserved[20];
// /T

TXeleErrorIdType ErrorId;

e nRequestID : {&XKID

RENE : OFRRALh , BEfERE |


af://n2545

reqOTTA & (BAZF)

IhkE . SRBIBFEAEIESIKFIER (Option Trading Transfer For Execution)(XBIARANE A3z13) HIfR
5/

R :

void reqoTT(CXeleReqoptionDisposalField *pRspField, int nRequestID);

S8

* pRspField : 2 RBFELEIESWKFIER , HE5HRCXeleReqOptionDisposalField/y

struct CXeleReqSecuritiesLockField {

// /R g
TXeleOrderIDType UserLocalID;
// /& LR ITIE 2R Y
TXeleSecuritiesIDType UnderlyingSecuritiesiD;
// /B E
TXelevolumeType orderqQty;
/7 BE /AR
TXeleDirectionType Side;
/1SRG, R B k%A
TXeTleBusinessUnitType BusinessuUnit;
///ZEFETTR
TXeleOperwayType Ooperway;
// /P
char Reserved[20];
// /T
TXeleErrorIdType Errorid;

b

¢ nRequestID : {EXKID
REHE : 0FRAkt) , BftESE .
reqCancelOTT ( BEAIF)

IhgE : SRABRGEIESIKFEERIEK (Option Trading Transfer For Execution)(ZBIMRAE A
LERELSE

REUTI

void reqCancelOoTT (CXeleReqOrderActionField *pRspField, int nRequestID);

S50

® pRspField : & RBAIBEAEIFSFKFEERIEK , HEMRCXeleRegOrderActionField :

struct CxeleReqorderActionField {
// /R AR R Y
TXeleOrderIDType UserLocalID;
// /AR


af://n2558
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TXeTleOrigSysIDType origsSysiD;
// /T

char Reservedl[24];
[/ g, (HPE SO

TXeleBusinessuUnitType Businessunit;
// /T A R

TXeleTradeOwnerType ownerType;
///ZEFETT

TXeleOperwayType operway;

// /3w E A d G AR D

TXeleExchangeIDType ExchangeFrontID;
// /T

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

TXeleErrorIdType Errorid;

e nRequestiD : 53KID
REHE : 0Fmpth , BfERE
reqinsert0QO%i% ( EARZF)
TORE : BIRCSUBIRNIEK (Option Quote Order Entry)(HBTARANE A 32H) HIUsEF
EREURT -

void reqInsertoQo(CxeleReqgBilateralorderinsertField *pRspField, int nRequestID);

W

=250 -

* pRspField : HAXUOMRANMEK , HEEKIIRCXeleReqgBilateralOrderinsertField g :

struct CxeleReqgBilateralorderInsertField {

// /P A AR B g

TXeleOrderIDType UserLocalID;
// /&L

TXeleSecuritiesIDType SecuritiesiD;
// /T B R A

TXeleTradeOwnerType ownerType;
/7] FARMY

TXelePriceType BidPx;

// /TR

TXelePriceType offerpx;

[/ PR E

TXeTlevolumeType Bidvolume;
[/ /B S

TXelevolumeType offervolume;

///FITFhr ik
/// U7 38.2.14]

TXeleoffsetFlagType BideffectFlag;
// /IR &
TXeleoffsetFlagType offereffectFlag;

[/ /55T, (g E Btk %5 i A


af://n2584

TXeleBusinessuUnitType Businessunit;

///ZF677 5

TXeleOperwayType operway;

// /T

char Reserved[64];
// /B

TXeleErrorIdType Errorid;

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

void reqCanceloQo (CXeleReqoOrderActionField *pRspField, int nRequestID);

S5

e pRspField : BARSUAIRINBIERIEK , HLEEMACXeleReqOrderActionField :

struct CxeleReqorderActionField {

// /P A AR B g

TXeleOrderIDType UserLocallD;
VXL CEi LN R

TXeleOrigSysIDType origsysiD;

// /T

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

TXeleBusinessUnitType Businessunit;
[/ /3T B 2R

TXeleTradeOwnerType ownerType;
///ZHETT

TXeleOperwayType Operway;

// /3 S A EAd CE AR D

TXeleExchangeIDType ExchangeFrontiID;
// /T

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

TXeleErrorIdType ErrorId;

e nRequestID : {&XKID

RENE : OFR=ALh , EfERE |


af://n2597

reqOMRYS % ( BAZHF)
108 : HIRPRIEEEIANEK (Option Margin Requirement)(SRIMRANE AR >285) BRI fER
EREURT

void reqOMR (CXeleReqOptionMarginField *pRspField, int nRequestID);

280

* pRspField : HARRIESERIER , HEHACXeleReqOptionMarginField :

struct CXeleReqOptionMarginField {

// /R AR R Y

TXeleOrderIDType UserLocalID;
[/ /RIES TS

TXeleMarginAcctType MarginAcct;
/7SR, s A Bl g5
TXeleBusinessuUnitType Businessunit;
///ZE4ET7

TXeleOperwayType Operway;

// /T8

char Reserved[8];
[/ /T

TXeleErrorIdType Errorid;

e nRequestID : {&KID

REHE : 0FAkth , EfERS |
SPIZEO

onRspRebuildFinishix
INRE . EINUARKEE RN
BREURR :

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

S50

* pRspField : HAfUAUKEEERMNE: | BE5HRCXeleRspRebuildFinishField40F :

struct CxeleRspRebuildFinishField {

[/ EEK

TXeleUserIDType AccountiID;
B


af://n2610
af://n2623
af://n2624

onRspinsertCombOrder /5%
IneE : BINASIRENE
EREURH

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

S8

o DPRspField : HIIUEAIREATE | Hik

FJ{KCXeleRspOptionComblinsertFieldd0T :

struct CxeleRspOptionCombInsertField {

[/ /PRSI E YT int KA
TXeleOrderIDType
// /7 Rk B g
TXeleOrderIDType
// /AR

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

/// [7$8.2.21]
TXeleTradeOwnerType
[/ /iR R
TXeTleShortvolumeType
///HARER, "1 A,

/// [+48.2.16]
TXeleCombOrderType
///HE TR

/// [+418.2.17]
TXeleStrategyCombType
// /G SRR K S

"2 A

OordersSysiD;

UserLocallD;

orderMode;

ownerType;

combvolume;

CmborderType;

StgyCmbType;

J/ /AR, 40, R, MR AR F orderExchangeID

TXeleSecondaryorderType
[/ /G EAN L (4R
TXeleSumLegsType
[/ /BT &L R Sk AR
CXeleCombLegField
// /5 i G T
TXeleSubClientIndexType
YIZAIZ 2 5 v - Sl = =N S
TXeleBusinessuUnitType
[/ /BT strkiY
TXeleStrorderSysIDType
[/ /35 A

/// [#3#8.2.5]
TXeleMarketType
// /ST E A d CE AR D
TXeTleExchangeIDType

// /35 ik B g 5
TXeleOorderexchangeIDType

///BEE S
TXeleUserIDType

SecondaryOrderiD;

sumLegs;

CombLeg[4];

SubClientIndex;

Businessunit;

StrorderSysiD;

Market;

ExchangeFrontiID;

orderexchangelID;

AccountID;


af://n2633

// /T

char

Jib%

Reserved[32];

HA N oY RS CXeleCombLegFieldgnF :

struct CxXeleCombLegField {
// / AIEZE AR S
TXeleSecuritiesIDType
// /& 2177 9]

/// [548.2.18]
TXeleLegSideType
/1 /% SRS

/// [748.2.15]
TXeleCoveredFlagType
[/ /O E A
TXeleShortvolumeType

b

onErrRtninsertCombOrder 5%
I0gE : BpESIRERNEIRERR
BREUEF :

LegSecuritiesID;

LegSide;

Coveredoruncovered;

volume;

void onErrRtnInsertCombOorder (CxXeleRspOptionCombInsertField *pRspField,
cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast) ;

S5

* pRspField : AERBEIREHR , HEHRZSHE{ARCXeleRspOptionComblinsertFieldgnT :

struct CxeleRspOptionCombInsertField {

// /ST intIE A
TXeleOrderIDType

// /P AR R e
TXeleOrderIDType

[/ /R EAE

/// [74.8.2.20]
TXeleOrdermode

[/ /TR A

/// [5418.2.21]

TXeleTradeownerType

[/ /R

TXeleShortvolumeType

J//HARERL, "1 A, "2 RA
/// [5#8.2.16]

TXeleCombOrderType

// /G R A

/// L5#8.2.17]
TXeleStrategyCombType
// /GRS RK S

ordersysiD;

UserLocallD;

orderMode;

ownerType;

combvolume;

CmborderType;

StgyCmbType;


af://n2644

///HER, A0, AR, HIRHEHRF orderExchangeIDd

TXeleSecondaryorderType SecondaryorderiD;
[/ /RO BN (24D

TXeleSumLegsType sumLegs;

// /ROy G AT R S Ak

CxXeleCombLegField CombLeg[4];

// /% i 6

TXeTleSubClientIndexType SubClientIndex;
VIZAIZ 25 v - Sl = = S|
TXeleBusinessUnitType BusinessuUnit;
// /RSP T strIE i

TXeleStrorderSysIDType StrorderSysiD;

/1138 5K
/// U5 #8.2.5]

TXeleMarketType Market;

// /3G E A d (G AR

TXeleExchangeIDType ExchangeFrontID;
/7 /5 5 Ak 5.9 5

TXeleOrderexchangeIDType orderexchangelD;
// /T

char Reserved[1];

15

HAEIN oY REEFIRCXeleCombLegFieldgnF :

struct CxXeleCombLegField {
// /A UEZF AR
TXeleSecuritiesIDType LegSecuritiesID;
// /B & 277 9]
/// [+418.2.18]
TXeleLegSideType LegSide;
[/ /& AR
/// [54i8.2.15]
TXeleCoveredFlagType Coveredoruncovered;
/7o E A
TXeTleShortvolumeType Volume;
bE

onRtnCombOrderfix
INgEE . HINESIRBER
BREUEF :

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

S8

e pRspField : HItNESIRERIR , HEEEHARCXeleRtnOptionCombOrderField s :

struct CXeleRtnOptionComborderField {


af://n2655

[/ /SRS int R
TXeleOrderIDType
// /R AR B Y
TXeleOrderIDType
[/ /AR

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

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

OordersysID;

UserLocalID;

orderMode;

ownerType;

Combvolume;

TransactTime;

Tradevolume;

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

TXeTlevolumeType
// /T BRES
/// [548.2.11]
TXeleOrderstatusType
[/ /TRAES CEAREH)
TXeleMoneyType
[/ /R & CEAREH)
TXeleMoneyType
// /R G T80 G R )
TXeleMoneyType
[/ /B S N
TXeTleSubClientIndexType
/7SRRI, RSB Sk
TXeleBusinessuUnitType
// /IR R A1 R
CxXeleComborderField
/// RKERIRCER
/// U5#8.2.21]
TXeleRecoveryFlagType
[/ /BB T strIdil
TXeleStrorderSysIDType
/7 /3 5 iR
/// L787.2.5]
TXeleMarketType
///ZE G A d CGE AR )
TXeleExchangeIDType
/1 /58 5 BT b
TXeleOorderexchangeIDType
// /RS
TXeleUserIDType
// /T8
char

18

LeavesVolume;

orderstatus;

Margin;

FrozenPremium;

FrozenFee;

SubClientIndex;

Businessunit;

comborderinfo;

RecoveryFlag;

StrorderSysiD;

Market;

ExchangeFrontiID;

orderexchangelD;

AccountID;

Reserved[75];

HHAN S RRA S =R IR CXeleCombOrderFielddl T :

struct cXeleComborderField {



J//HIRER, "1 HA, "2 R
/// [5#8.2.16]

TXeleCombOrderType CmborderType;
// /AR R A

/// [748.2.17]
TXeleStrategyCombType StgyCmbType;
// /GRS K S
TXeleSecondaryorderType SecondaryorderiD;
[/ /G G (4R
TXeleSumLegsType sumLegs;
VYA % e R AR
CXeleCombLegField CombLeg[4];
// /T
char Reserved[16];

bE

onRtnCombTradeZsix

IHEE : BB SRR AR
REURH :

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

W

2

* pRspField : HIRBERRAZEHR , 51T CXeleRtnOptionCombTradeField4F :

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

TXeleTradeOwnerType ownerType;
[/ /IR
TXeleShortvolumeType Combvolume;
// /82 R ]
TXeleTimeType TransactTime;
/7 A H
TXeTlevolumeType Tradevolume;
[/ /RBAE T (AR - R S H )
TXeTlevolumeType LeavesvVolume;
[/ /TR
/// [548.2.11]
TXeleOrderstatusType orderstatus;

///PRAES CE R )
TXeleMoneyType Margin;
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// /RG4S D
TXeleMoneyType
[/ /REF B CE R
TXeTleMoneyType
// /5 i S T
TXeleSubClientIndexType
VIZAIZ 25 - Sl = BN S
TXeleBusinessUnitType
// /AR R A A5 R
CxeleComborderField
/// TAKEFRSCFRD
/// U548.2.2]
TXeleRecoveryFlagType
// /ST strIE i
TXeleStrorderSysIDType
/1 /25 A
/// [##8.2.5]
TXeleMarketType
// /S AT Ed CE AR D
TXeTleExchangeIDType
/7 /55 ik g 5
TXeleOrderexchangeIDType
[/ /EE S
TXeleUserIDType
// /T

char

FrozenPremium;

FrozenFee;

SubCTlientIndex;

Businessunit;

comborderiInfo;

RecoveryFlag;

StrorderSysiD;

Market;

ExchangeFrontID;

orderexchangelD;

AccountID;

Reserved[91];

HHEINZERE &SRRk CXeleCombOrderFieldd T :

struct CcxXeleComborderField {

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

/// [5418.2.16]
TXeleCombOrderType
[/ /AR RA

/// [7$8.2.17]
TXeleStrategyCombType
///HE RIS RIK S
TXeleSecondaryOorderType
11/ G AN (B2 Al
TXeTleSumLegsType
VYA % e A N AR
CxeleCombLegField
// /T

char

CmborderType;

StgyCmbType;

SecondaryOrderiD;

sumLegs;

CombLeg[4];

Reserved[16];



onRsplnsertExercisefFix
Inge : BRRRITIUREANZS
BREURT

void onRspInsertExercise (CXeleRspExerciseInsertField *pRspField, CXeleRspInfo

*pRspInfo, int nRequestID, bool bIsLast);

S8

* pRspField : TIURBANE , HEEHRCXeleRspExerciselnsertFieldgT :

struct CxeleRspExerciseInsertField {

[/ /TE GG T int KA
TXeleOrderIDType
// /R AR R B g
TXeleOrderIDType
// /&L
TXeleSecuritiesIDType
[/ /AT E
TXelevolumeType
[/ /T R R

/// [5418.2.21]
TXeleTradeOwnerType
[/ /P S RN
TXeleSubClientIndexType
// /M5BT CH € O
TXeleBusinessUnitType
// /MGG T strIAl
TXeleStrorderSysIDType
[/ /585 s

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

// /35 ik B4 5
TXeleorderexchangeIDType
[/ /BEEK S
TXeleUserIDType
// /T

char

onErrRtninsertExercise
Inge : BRRITUEIREIR
EREUFH :

void onErrRtnInsertExercise

OordersSysiD;

UserLocallD;

SecuritiesID;

volume;

ownerType;

SubCTlientIndex;

Businessunit;

StrorderSysiD;

Market;

ExchangeFrontID;

orderexchangelID;

AccountID;

Reserved[32];

(cxeleRspExerciseInsertField

cxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

*pRspField,


af://n2677
af://n2686

S8

e pRspField : BEERITRSEIREITR , EEHREEMIRCxeleRspExerciselnsertField?NT :

struct CxeleRspExerciseInsertField {
///HEE AT intR T

TXeleOrderIDType ordersysiD;
// /R g
TXeleOrderIDType UserLocalID;
// /&L
TXeleSecuritiesIDType SecuritiesiD;
[/ /AT R
TXelevolumeType Volume;
[/ /3T B A
TXeleTradeOwnerType ownerType;
[/ /P S
TXeleSubClientIndexType SubCTlientIndex;
// /Mg T (7 5E 30
TXeleBusinessUnitType Businessunit;
[/ HEE MBS strk i
TXeleStrorderSysIDType StrorderSysiD;
// /35 TR
TXeleMarketType Market;
// /S EAd 8RR
TXeleExchangeIDType ExchangeFrontID;
/7 /55 Pl B g s
TXeleOrderExchangeIDType orderexchangelID;
[/ /EEFIKS
TXeleUserIDType AccountID;
// /T
char Reserved([32];

onRspCancelExerciseFix%
THRE :  ABRAT AU i

EREURR :

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

S50

* pRspField : ffgfr AU %, HE5HI{RCXeleRspOrderActionFielddl T :

struct CXeleRsporderActionField {
[/ /SR T intR R

TXeleOrderIDType OorderSysiD;
// /R AR R B Y

TXeleOrderIDType UserLocalID;
VIXE  CXi LN RS

TXeleOrigSysIDType origsysiD;

[/ /IR P AR S (RS 2. SPA K 2. SV IR A SCRZ B


af://n2695

TXeleOrderIDType

origUserLocaliD;

J//ERRAE G g S strR B (HE G 2. 5L Rk 2. SPA ERRAR A SCRFZ T B

TXeleStrorderSysIDType origstrorderSysiD;
J/ /P ERRE "0 T ERU A T
TXelePreorderFlag PreorderFlag;

// /T

char Reserved0[7];

// /RS

TXeleErrorIdType Errorid;

// /5 i 6 S

TXeleSubClientIndexType SubClientIndex;

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

Businessunit;

TXeleTradeOwnerType ownerType;

[/ /RS E YT strI il

TXeleStrorderSysIDType StrordersSysiD;

// /R E S

TXeleUserIDType AccountID;

[/ /58 5 s

TXeleMarketType Market;

/1 /58 G BT b

TXeleorderexchangeIDType ordereExchangelD;

// /3G E A dCGEAME)

TXeleExchangeIDType ExchangeFrontID;

// /T8

char Reservedl[11];
s

onErrRtnCancelExerciseFix

TORE : ERBRITAURIER SR AR
EREUT

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

S8

e pRspField : BRRRITIIER/ESEIREIR , ELEHIRCXeleRspOrderActionFielddNT :

struct CXeleRsporderActionField {

// /M S E YRS i nt A

TXeleOrderIDType ordersysiD;

// /PP A AR 5 G 5

TXeleOrderIDType UserLocallD;

[/ /AR S

TXeleOrigSysIDType OrigSysiD;

// /T8

char Reserved0[22];
// /RS

TXeleErrorIdType Errorid;
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[/ /& BT A
TXeleSubClientIndexType
/7 /55 5 on (P € SO
TXeTleBusinessUnitType
/1137 S K

/// [5418.2.21]

SubClientIndex;

Businessunit;

TXeleTradeOwnerType ownerType;

[/ /TE GRS strIE il

TXeleStrordersysIDType StrordersSysiID;

// /B EE S

TXeleUserIDType AccountID;

// /3 5 iR

/// U5#8.2.51]

TXeleMarketType Market;

// /35 Al 5.9 5

TXeleOrdereExchangeIDType orderexchangelD;

///ZE G R d G R H)

TXeTleExchangeIDType ExchangeFrontiID;

// /T

char Reservedl[11];
};

onRtnExerciseOrderf;x
INgE : BB TR EHR
BREURR :

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

S50

* pRspField : BEARRTAURERERR , HEEKIRCXeleRtnExerciseOrderFielddlF :

struct CcXeleRtnExerciseorderField {

/11 RIS it A

TXeleOrderIDType OorderSysiD;
// /R AR Y S

TXeleOrderIDType UserLocallID;

// /G2 g

TXeleSecuritiesIDType
[/ /AT E
TXelevolumeType

/7 /35 Al 5.9 5
TXeleOrderexchangeIDType
// /AT B R
TXeleTradeOwnerType

// /T BRES
TXeleOrderStatusType

[/ /%P S RN
TXeTleSubClientIndexType
// /M55 BT CH P 5E 30

volume;

SecuritiesID;

ordereExchangelD;

ownerType;

orderstatus;

SubClientIndex;


af://n2713

TXeleBusinessuUnitType
// /5205 R ]

Businessunit;

TXeleTimeType TransactTime;
// /IR BRI SThRD
/// [418.2.2]
TXeleRecoveryFlagType RecoveryFlag;
[/ /EGIRE S str il
TXeleStrorderSysIDType StrorderSysiD;
/7 /5 5 3R
TXeleMarketType Market;
// /3G AT EAd CE AR D
TXeTleExchangeIDType ExchangeFrontiID;
// /B EE S
TXeleUserIDType AccountID;
// /T
char Reserved[32];
3

onRspinsertExerciseCombzs
Thge
EREURT -

HETBUER B LE

Y

i

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

5

=

2

e pRspField : H&THAERE RE , H EMKACXeleRspExerciseComblnsertFielddlF :

struct CxeleRspExerciseCombInsertField {

[/ /SRS int R
TXeleOrderIDType
// /P AR AR B g
TXeleOrderIDType
// /B & A s 1
TXeleSecuritiesIDType
// /1 214h42
TXeleSecuritiesIDType
///H Z2iEl
TXeleShortvolumeType
[/ /GG Y B2
TXeleShortvolumeType
// /T A 25

/// [5418.2.21]
TXeleTradeOwnerType

o

5 I\ A
e

AN
=

ordersysiD;

UserLocalID;

LegSecuritiesIDl;

LegSecuritiesID2;

Legvolumel;

Legvolume2;

ownerType;

[/ /TR 2 & IF AR AL R

TXeleShortvolumeType
[/ /RS, TR
TXeleErrorIdType

[/ /55 iy 6 5

H 2L

H LR

— —H-

T H

M

TXeTleSubClientIndexType

offervolume;

Errorid;

SubClientIndex;
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/7 /M55 HTn (R R 30D

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

[/ /55 i
/// [##8.2.5]

TXeleMarketType Market;

// /3G EAd CE AR D

TXeleExchangeIDType ExchangeFrontiID;
/7 /55 Ak B9 5

TXeleorderexchangeIDType orderExchangelD;
[/ BRRERS

TXeleUserIDType AccountID;

// /T

char Reserved[32];

58

onErrRtninsertExerciseCombJ5ix
IhgE | HETUEIREHR
EREURR :

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

S8

e pRspField : B&EFTINE , HEHIIRCXeleRspExerciseComblnsertFieldg0F :

struct CxeleRspExerciseCombInsertField {
// /ARG YRS int s

TXeleOrderIDType OordersSysiID;
// /AR R g

TXeleOrderIDType UserLocalID;

VI ot A TN

TXeleSecuritiesIDType LegSecuritiesIDl;

// /5y 2 Gt 2

TXeleSecuritiesIDType LegSecuritiesID2;

// /RO E AR

TXeleShortvolumeType Legvolumel;

[/ /o A L2

TXeTleShortvolumeType Legvolume2;

// /T B R A

TXeleTradeOwnerType ownerType;

[/ /ATRAE S G IF AR AL

TXeleShortvolumeType offervolume;

[/ /RGeS, E R

TXeleErrorIdType ErrorId;

VYL -Inb ke St

TXeTleSubClientIndexType SubClientIndex;

// /550 (A E XD

TXeleBusinessuUnitType Businessunit;


af://n2731

[/ /SRS strkii
TXeleStrorderSysIDType
[/ /585 F A
TXeleMarketType

// /S AT EAd CE AR D
TXeleExchangeIDType

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

char

onRspCancelExerciseCombZix

TORE : BEITRURERRNZ
REUSI

void onRspCancelExerciseComb (CXeleRspOrderActionField

StrordersSysID;

Market;

ExchangeFrontID;

ordereExchangelD;

AccountiID;

Reserved[32];

*pRspInfo, int nRequestID, bool bIsLast) ;

S8

e pRspField : H{EANE , HEEHIRCXeleRspOrderActionFielddl T :

struct CxeleRsporderActionField {

[/ /RS IR E YT int KA
TXeleOrderIDType

// /AR R Y
TXeleOrderIDType
VIXE CXi LN R
TXeleOrigSysIDType

// /T

char

// /RS
TXeleErrorIdType

[/ /B N
TXeTleSubClientIndexType
/7 /55 5 on (P € SO
TXeleBusinessuUnitType
// /T HLIT A 255
TXeleTradeOwnerType

[/ /SR T strIdil
TXeleStrorderSysIDType
[/ /BFEK S
TXeleUserIDType

[/ /35 i H
TXeleMarketType

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

ordersSysiD;

UserLocallD;

origsSysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;

Market;

orderexchangelD;

*pRspField, CXeleRspInfo
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TXeleExchangeIDType ExchangeFrontID;

// /T

char Reservedl[11];
s

onErrRtnCancelExerciseCombJix
Ihge  AETIUREREIRER
BREURR :

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

S50

e pRspField : #ENZ , HEEMRCXeleRspExerciseComblinsertFieldg0T :

struct CxeleRsporderActionField {
// /g T intIE R

TXeleOrderIDType ordersysiD;

// /R AR R w5

TXeleOrderIDType UserLocalID;

/[ /AR

TXeleOrigSysIDType OorigsSysiD;

// /T8

char Reserved0[22];
[/ /RS

TXeleErrorIdType Errorid;

[/ /P S

TXeleSubClientIndexType SubClientIndex;
// /N2t (H P e X0

TXeleBusinessuUnitType Businessunit;
// /T B 2R A

TXeleTradeOwnerType ownerType;

// /SRS strIE il

TXeleStrorderSysIDType StrorderSysiD;
// /RS

TXeleUserIDType AccountID;

// /35 s

TXeleMarketType Market;

/7 /35 Al H.9m 5

TXeleOrderexchangeIDType ordereExchangelD;
///ZE G R dCGE R )

TXeTleExchangeIDType ExchangeFrontiID;
// /T

char Reservedl[11];
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onRtnExerciseCombOrderf3;it
IhgE : HETHURREHR
EREURH :

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

S8

e pRspField : B&E1TIUIRERIR , HE5#IKCXeleRtnExerciseCombOrderFieldgi T :

struct CXeleRtnExerciseComborderfField {
// /A E GRS int

TXeleOrderIDType OrdersysiID;
// /AR R g

TXeleOrderIDType UserLocalID;

[/ /0y G A gmis1

TXeleSecuritiesIDType LegSecuritiesIDl;
// /5y 2 s 2

TXeleSecuritiesIDType LegSecuritiesiD2;
// /oA AR

TXeleShortvolumeType Legvolumel;

[/ /oA L2

TXeTleShortvolumeType Legvolume2;

// /T B A 25
/// UFi8.2.21]

TXeleTradeOwnerType ownerType;
[/ /AT RS G I R kR
TXeTleShortvolumeType offervolume;

/1 /58 G BT b
TXeleorderexchangeIDType orderexchangelID;

[/ /ALK =
TXelevolumeType Tradevolume;
[/ /ARBEAS T4 (i - Rk o Hw)

TXeTlevolumeType LeavesVolume;
// /T HIRES

/// [+$#8.2.11]
TXeleOrderStatusType orderstatus;
[/ /B T AN
TXeTleSubClientIndexType SubClientIndex;
// /550 CH A E XD
TXeleBusinessuUnitType Businessunit;
// /¥ R (]
TXeleTimeType TransactTime;

/[ /FIKE R CAR D
/// (Fii8.2.2]

TXeleRecoveryFlagType RecoveryFlag;
///HEE IR S str Al
TXeleStrorderSysIDType StrordersSysID;

[/ /585 s
/// [+418.2.5]
TXeleMarketType Market;
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[/ /A A CE R

TXeleExchangeIDType ExchangeFrontID;
[/ /HBBEK S

TXeleUserIDType AccountID;

// /T

char Reserved[20];

I8

onRspQryOptionPositionfix
IheE : B CEIAN
EREURF

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

280

* pRspField : BIUFEEIANE , HEEKIRCXeleRspQryOptionPositionFieldgNF :

struct CxeleRspQryoOptionPositionField {

[/ EEK )

TXeleUserIDType AccountID;

// JUEZF AR

TXeleSecuritiesIDType SecuritiesiD;

// /B G AR D

TXeleOptionsTypeType OoptionType;

/7 /FREZARES (G AR AL )

TXeleSecuritiesIDType UnderlySecuritiesID;
[/ /FRIESR 2 B CEEARAE D

TXeleSecuritiesNameType UnderlySecuritiesName;
// /AT RCE W CGEARAERD

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

TXelePositionType InitLongYdPosition;
[/ RYIFEE (AEFE)

TXelePositionType InitShortydPosition;
// /BUTHE G ARAERD

TXeleMoneyType OptionMarketvalue;
///HniEE CE A AD

TXelePositionType CurrentPosition;

// /T HHE CERERD

TXelePositionType AvailablePosition;
/7 /BCRIE ARG F 4 (5P

TXelePositionType LongYdPosition;
///RFES HEFER

TXelePositionType LongPosition;

/// X5 e HYIFeRR (5 T8)

TXelePositionType ShortydPosition;
///XFE5 HfRe

TXelePositionType ShortPosition;

// /T RS HORE CERAE D


af://n2767

TXelePositionType TdopenPosition;
[/ /RS TSR CEAREH)

TXeleunTdPositionType unTdOpenPosition;

/7 /A A R CE AR D

TXelePositionType TdClosePosition;
[/ /RS AR CE ARG

TXeTleunTdPositionType unTdClosePosition;
[/ /RES CE R )

TXeleMoneyType Margin;

// /%5 HIFERES CEAREH)

TXeleMoneyType OpenMargin;

// /% HP P EREE CEREH)

TXeTleMoneyType CloseMargin;
///FEHE CEREE)D

TXeleAveragePriceType AvgPrice;

[/ /e R A B CEARME)D

TXeleunTdFrozenCapType unTdFrozencCap;

// JAEE VR4 CF A D
TXeleunTdFrozenPremiumType unTdFrozenPrem;
/7 /3 5 3R
/// U5#8.2.51]
TXeleMarketType Market;
// /ARG b Chr i ) A5 D)
TXeleSpeculationRatioType SpecRatio;
/1 /R A
TXeleAveragePriceType AvgBoughtPrice;
/17 X556 A
TXeleAveragePriceType AvgsoldPrice;
// /&SI
TXelePositionType unTdopenBoughtPos;
// /BT
TXelePositionType unTdCloseSel1Pos;
[/ /HE R 6
TXelePositionType LongCombPosition;
///HE B
TXelePositionType ShortCombPosition;
// /& EE
TXelePositionType CoveredPos;
[/ /& L
TXelePositionType unTdopenCoveredPos;
[/ /T
char Reserved[55];

onRspQryOptionFund)5ix
Inge : BpNEEEANE

REUFT

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

2

e pRspField : HIRESEANZ , HEKIRCXeleRspQryOptionClientAccountFieldgl T :

struct CXe1eRsper0pt10nC11entAccountFie1d {

[/ EE

TXeleUserIDType AccountID;
/1735 MK ARES

TXeleAcctStatusType AcctStatus;
[/ /TRAEE:

TXeleMoneyType Margin;

// /RS ARAE 4

Txe1eMoneyType FrozenMargin;
[/ /A<

TXeleMoneyType Premium;

[/ /R EERF 4

TXeleMoneyType FrozenPremium;
/1 /T8

TXeleMoneyType Fee;

[/ URSETFBE ok

TXeleMoneyType FrozenFee;

[/ /R ER T

TXeleMoneyType PosGainLoss;
[/ /P e

TXeleMoneyType CloseGainLoss;
// /T R% 4

TXeleMoneyType Available;
/// &

TXeTleMoneyType withdraw;
/IS

TXeTleMoneyType Deposit;

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

1/ /35 T

/// [#4#8.2.5]
TXeleMarketType

// /SRR
TXeleMoneyType
///E R
TXeleMoneyType

// /T

InitTotalFund;

TotalFund;

DayMargin;

Market;

TotalQuota;

UsedQuota;

char Reserved[112];

onRspQryOptionSecuritiesfix
IheE NG HEANE
BRI
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W

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

20

* pRspField : HINNGLUEANE , HE5HI{RCXeleRspQryOptionSecuritiesFieldgnT :

struct CXeleRspQryoOptionSecuritiesField {

/[ JAEFA Y
TXeleSecuritiesIDType

// /G GRS
TXeleTradeOptionCodeType
///ELHFR
TXeleSecuritiesNameType

// /B HIEZF A
TXeleSecuritiesIDType

// /BRIES 2 FR
TXeleSecuritiesNameType

/[ /FRIIAE Gy i
TxeleSecuritiesType

/7 /ARIAE G Rl G AR
TXeleSecuritiesSubTypeType
// /i EARE (C/P)
TXeleCPFlagType

/7 /BT R A
TXeleExercisePriceType

// /BT RH
TXeleShortTimeType

// /RS H
TXeleShortTimeType

// /& LT
TXeleMultiunitType

/7 /77 AR CEFARAE D
TXeleProductIDType

// /5N E AL
TXeleMinTickPriceType
///HTE LR
TXeleUncoveredPositionType
///WES B A
TXelePreSettlePriceType

// /¥R BESR TR AN
TXeleunderlyPreClosePriceType
// /AL 4
TXeleMarginunitType

// /K R SR SR (e, A RRED
TXeleLimitPriceClassType

// /BRAN B K S
TXeTleMaxLimitOordervolumeType
// [ BRAR B K S B
TXeleMaxLimitOordervolumeType
/7 / BRA B /) K HL B
TXeleMinLimitordervolumeType
// /BRA B /N S B B
TXeleMinLimitOordervolumeType

SecuritiesID;

TradeOptionCode;

SecuritiesName;

UnderlySecuritiesiD;

UnderlySecuritiesName;

UnderlySecuritiesType;

UnderlySecuritiesSubType;

CPFlag;

ExercisePrice;

ExerciseDate;

DeliveryDate;

Multiunit;

ProductID;

TickPrice;

UncoveredPosition;

PreSettlePrice;

UnderlyPreClosePrice;

Marginunit;

LimitPriceClass;

MaxLimitBuyvVolume;

MaxLimitSelTlvoTlume;

MinLimitBuyvolume;

MinLimitSellvoTlume;



// /T B oK K HL R

TXeleMaxMarketOrdervolumeType  MaxMarketBuyvolume;

// /T B K SE R

TXeleMaxMarketordervolumeType  MaxMarketSellvolume;
// /AN RN ST L

TXeleMinMarketordervVolumeType MinMarketBuyvolume;

// /T B /N S L

Txe1eM1nMarketOrderVo1umeType MinMarketSellvolume;

// /PR

Txe1eYdC1oserType YdClosePrice;
[/ /WEG A

TXeleydSettlePxType YdsettlePrice;
[/ BAE R A

TXeleLowerPriceType LowerPrice;
[/ [ERAF AR A

TXeleUpperPriceType UpperPrice;
///EZ S H

TXeleDateType StartDate;
// /855 H

TXeleDateType EndDate;
///E A

TXeleDateType ExpireDate;

/1 /35 R
/// LFii8.2.5]

TXeleMarketType Market;
[/ /5K S

TXeleUserIDType AccountiID;

// /T

TXeleReservedType Reserved[113];
s

onRspQryOptionRate J5i%
DhRE : EIASRR, RISKEANE
EREURT -

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

S8

e pRspField : HIRBE TR, FRIESFEEANE , HEHEIRCXeleRspQryOptionMarginFeeFieldy[l
T

struct CXe1eRsperOptionMarginFeeFie1d {

/11540
TXeleUserIDType AccountiID;
// [ UEFE AR,

TXeleSecuritiesIDType SecuritiesiD;
// /EDFRANS G AR A )

TXeleDepartmentIDType DepartiD;

/1)t
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TXeleMoneyType commissionRate;
/1785 CEARMEH)
TXeleMoneyType SettlementFee;
[/ /AT CE AR )
TXeleMoneyType ExerciseFee;
[/ /IRIE 4 2
TXeTleMoneyType MarginRate;
///TXeleEntrustTypeTypeZs LY
/// [548.2.22]
TXeleEntrustTypeType EntrustType;
///TXeleChargingTypeTypellit % J7 =X
/// U7#8.2.23]
TXeleChargingTypeType ChangingType;
[/ /585 Fi s
/// [748.2.5]

TXeleMarketType Market;

// /T

char Reserved[133];
I

onRspQryOptionCombPosition /5%
IheE | BINE SR CERANE
ERERI -

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

S8

* pRspField : HINABEFCEIANE , HEHEIKACXeleRspQryOptionCombPositionFieldd T :

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

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

/// [748.2.17]

TXeleStrategyCombType StgyCmbType;
///HEPRIES, B A

TXeTleMoneyType Margin;
///HEHE

TXeTlevolumeType CombVolume;
// /R E

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

TXeTleMoneyType InitMargin;

// /WA B

TXelevolumeType InitCombvolume;

[/ /R EANE (AR, SRR
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TXeTleSumLegsType sumLegs;

[/ /B &L
CXeleCombLegField CombLeg[4];
[/ /385 A
/// [5418.2.5]
TXeleMarketType Market;
// /EEHEHE
TXelevolumeType unTdCombvolume;
// /R A
TXeTlevolumeType unTdunCombvolume;
J/ /RGBS strkl, AE KRB IEE
TXeleStrordersysIDType StrordersSysiD;
// /T
char Reserved[85];

18

HAh Ao SR CXeleCombLegFieldgn T :

struct CxXeleCombLegField {
// [ A IE Z ARG
TXeleSecuritiesIDType LegSecuritiesiD;
// /B & 277 1n)
/// [5418.2.18]
TXeleLegSideType LegSide;
[/ /& bR
/// [58.2.15]
TXeleCoveredFlagType Coveredoruncovered;
// /Ry &L
TXeleShortvolumeType volume;
bE

onRtnCapitalTransferDetails Fix
IhRE : BINES(HAS)AKAHER
EREURF

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

280

e pRspField : ANEES(HBAE)A/KBBHEIR , HEEM{RCXeleRtnCapTransferDetailsField 20T :

struct CXeleRtnCapTransferDetailsField {

// /5 &K S

TXeleUserIDType AccountiID;
// /TR

TXeTleMoneyType Fundamt;

J/ /e, L AN, T2 A
/// [+118.2.8]
TXeleTransferDirectionType Direction;
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// /AR
TXeleShortTimeType
// /4T R & R
TXeleTradeSystemIDType
/15— AR 6 &
TXeleTradeSystemIDType
// /AT B
TXeleMoneyType
// /% i S
TXeTleSubClientIndexType
// /IR BRI S hRE

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

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

58

onRspQryOrderFlow 5i% ( EAF )
INgEE : EHRAKEIBNE
BREUR

Time;

ZuID (M & (R PR A )
SystemID;
ZID (AR & A AR H)
SystemIDl;

Available;

SubClientIndex;

RecoveryFlag;

Market;

Reserved[31];

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

S8

e pRspField : EIRFAKEIINE , EEZEHARCXeleRspQryOrderFlowField /s :

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

char

AccountID;
FlowCount;
Market;

Reserved[63];

onRspOTU Kix
INEE : (HAR ) IESHiE/ AR Bt AL
EREURT -


af://n2823
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void onRspOTU(CXeleRspSecuritiesLockField *pRspField, CxXeleRspInfo *pRspInfo,
int nRequestID, bool bIsLast)

S50

* pRspField : IES84E/fRSIMAL , HE5HIRCXeleRspSecuritiesLockFieldy :

struct CxeleRspSecuritiesLockField {
// /GRS intR T

TXeleOrderIDType ordersysiD;
// /R AR Y
TXeleOrderIDType UserLocalID;
[/ /& LR RIE AT
TXeleSecuritiesIDType UnderlyingSecuritiesiD;
// /IR
TXeTlevolumeType orderqQty;
[/ BE /AR
TXeleDirectionType Side;
[/ /RS, TR
TXeleErrorIdType Errorid;
[/ /P S R
TXeleSubClientIndexType SubClientIndex;
// /M55 BT CH  5E 30
TXeleBusinessunitType BusinessuUnit;
// /MG T strIAl
TXeleStrorderSysIDType StrorderSysID;
// /B EE S
TXeleUserIDType AccountID;
/7 /5 5 3R
TXeleMarketType Market;
// /T8
char Reserved[64];
5
onRtnOTUR %

Thge : (HAI ) IE58iE/MRER
EREUSI

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

S8

e pRspField : IEEYE/MEHIENR , HE5HRCXeleRtnSecuritiesLockField /g :

struct cXeleRtnSecuritiesLockField {
// /R AR R Y
TXeleOrderIDType UserLocallD;
// /SR PGTintR A
TXeleOrderIDType OordersysiD;
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/7 /35 Al 5.9 5

TXeleOrdereExchangeIDType orderexchangelD;
// /8 LIRRHE AT

TXeleSecuritiesIDType UnderlyingSecuritiesID;
// /R E

TXelevolumeType orderqQty;

[/ /B /

TXeleDirectionType Side;

// /¥ Kt (]

TXeleTimeType TransactTime;
// /T HIRAS

TXeleOrderStatusType ordersStatus;

// /5 i 6 S

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

TXeleBusinessuUnitType BusinessuUnit;
[/ /HBFEK S

TXeleUserIDType AccountID;

[/ /25 TR

TXeleMarketType Market;

// /T

char Reserved[64];

onErrRtnOTU J5i%
I0gE : (HBIX ) UESSiE/ B BiEREHR
BREURH :

Y

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

W

20

* pRspField : ( #AtY ) IESHiE/MEBUEERER , HEEHIRCXeleRspQryOrderFlowField/s :

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

TXeleOrderIDType ordersysiD;

// /P AR AR B g S

TXeleOrderIDType UserLocallD;
// /& QIR RIE AT

TXeleSecuritiesIDType UnderlyingSecuritiesiD;
// /IR

TXeTlevolumeType orderqQty;

/7 BE /AR

TXeleDirectionType Side;

[/ /RS, HE R

TXeleErrorIdType Errorid;

// /7 i 6 S

TXeTleSubClientIndexType SubClientIndex;

// /M55 5Tn (R R 30
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TXeleBusinessuUnitType
[/ /GG strId il
TXeleStrorderSysIDType
///BEE S
TXeleUserIDType

EY VeSS
TXeleMarketType
[/ /T

char

18

onRspOTTRiE (BAXZF)

Businessunit;

StrorderSysiD;

AccountID;

Market;

Reserved[64];

INRE . (HA ) £REBEAEIESIKFIEL (Option Trading Transfer For Execution)(RIMRAE A

24F) B
BREUEF :

void onRspOTT(CXeleRspOptionDisposalField *pRspField, CXeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast) ;

S50

® pRspField : £RAIBELEIESKFIL , EEEHI{ARCXeleRspOptionDisposalField :

struct CxeleRspOptionDisposalField {

// /B G EYRS int
TXeleOrderIDType

// /P AR AR B G
TXeleOrderIDType

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

// /RS
TXeleExerciseMethodType
// /T H T 2R
TXeleTradeOwnerType

[/ /RS, E B
TXeleErrorIdType

VIZAIZ 25 vl - Sl = B 3 E|
TXeleBusinessuUnitType
VYL -Inb ik St
TXeleSubClientIndexType
[/ /GG T stras il
TXeleStrorderSysIDType
///HBFEER S
TXeleUserIDType

/7 /38 5 sy
TXeleMarketType

/118

char

ordersysiD;

UserLocallD;

UnderlyingSecuritiesiD;

volume;

Method;

ownerType;

Errorid;

Businessunit;

SubClientIndex;

StrorderSysiD;

AccountID;

Market;

Reserved[64];
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onRtnOTT A% (BALF)

Inge :
%) BRRUER

RV

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

void onRtnOTT(CXeleRtnOptionDisposalField *pRspField, CXeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast) ;

W

=250 -

* pRspField: ( BitY ) &REBIBHEAFIEFKAEIR , H4E5#3{KCXeleRtnOptionDisposalFieldy :

struct CxeleRtnOptionDisposalField {

// /AR R g
TXeleOrderIDType

// /SRS int Y
TXeleOrderIDType

/1 /58 G BT b
TXeleOorderexchangeIDType
[/ R
TXelevolumeType

[/ /AT
TXeleExerciseMethodType
// /¥E52AE R i IR
TXeleTimeType

// /T BIRES
TXeleOrderStatusType

// /5 i 6 S
TXeleSubClientIndexType
// /M55 BT CHH 7 5E 30
TXeleBusinessUnitType
[/ /BBEK S
TXeleUserIDType

[/ /2GR
TXeleMarketType

// /T

char

onErrRtNOTT) % (BAXS)

INEE | (NS REBELBEIESEIKFEIRENIR (Option Trading Transfer For Execution)(HBIMRAE A

>25) BAUERS
RV

UserLocallD;

ordersysiD;

orderexchangelID;

volume;

Method;

TransactTime;

ordersStatus;

SubClientIndex;

Businessunit;

AccountID;

Market;

Reserved[64];

void onErrRtnOTT(CXeleRspOptionDisposalField *pRspField, CXeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast) ;
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S8

* pRspField : EHRFVKEARIE , HLt

H{ARCXeleRspOptionDisposalField /3 :

struct CXeleRspOptionDisposalField {

///AE G E g T intR A
TXeleOrderIDType

// /R AR B Y
TXeleOrderIDType

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

// /RS
TXeleExerciseMethodType
// /T B R A
TXeleTradeoOwnerType

[/ /5 RS, TR
TXeleErrorIdType
VIZAIZ 25 v - Sl = BN S|
TXeleBusinessuUnitType
[/ /B S N
TXeTleSubClientIndexType
// /ARG YRS strIs i
TXeleStrordersSysIDType
// /B EE S
TXeleUserIDType

/7 /5 o 3R
TXeleMarketType

// /T

char

onRspCancelOTTHiE (BANF)

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

BASH) Bt R
R :

void onRspCancelOTT (CXeleRspOrderActionField *pRspField, CxeleRspInfo

ordersysiD;

UserLocalID;

UnderlyingSecuritiesiD;

volume;

Method;

ownerType;

Errorid;

Businessunit;

SubClientIndex;

StrorderSysiD;

AccountiID;

Market;

Reserved[64];

*pRspInfo, int nRequestID, bool bIsLast) ;

28

e pRspField : #EIMAL , HEEMPRCXeleRspOrderActionField /g :

struct CxeleRsporderActionField {

// /SRS int R
TXeleOrderIDType

// /R AR B Y
TXeleOrderIDType

/[ /AR

ordersysiD;

UserLocalID;
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TXeTleOrigSysIDType origsSysiD;
// /T

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

onErrRtnCancelOTTH% (BAX)

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

REURH :

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

S50

e pRspField : #EIMA , BEE5MKCXeleRspOrderActionField /g :

struct CxeleRsporderActionField {
// /GRS intR T

TXeleOrderIDType ordersysiD;

// /P AR AR 5 g

TXeleOrderIDType UserLocaliD;
[/ /AR BT

TXeleOrigSysIDType OorigSysiD;

// /T

char Reserved0[22];
// /RS

TXeleErrorIdType Errorid;

[/ /5P S N

TXeleSubClientIndexType SubClientIndex;

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

Businessunit;

TXeleTradeOwnerType ownerType;
///E G E T strR A

TXeleStrorderSysIDType StrordersSysID;
[/ /B EK S

TXeleUserIDType AccountID;

[/ /35 s

TXeleMarketType Market;

/1 /35 iR 45

TXeleOrderExchangeIDType orderexchangelID;
///ZE G R d G AR )

TxeleExc hangeIDType ExchangeFrontiID;
// /T

char Reservedl[11];

onRspinsert0QOFi% ( BAXIF)

Inge : HAUARANMERL (Option Quote Order Entry)(HRIIRAE A3285) HAIRER
BREET

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

S8

* pRspField : HAXUAMRANIERL , HEEKI{ARCXeleRspBilateralOrderinsertField/s :

struct CxeleRspBilateralorderiInsertField {

/1 /1 GRS

TXeleOrderIDType OordersysiID;
// /P A AR B g
TXeleOrderIDType UserLocallD;
// /& 4RI
TXeleSecuritiesIDType SecuritiesiD;
// /AT R
TXeleTradeOwnerType ownerType;
/1 FARA
TXelePriceType BidPx;
/1 /AR
TXelePriceType offerpx;
IVAE E56
TXeTlevolumeType Bidvolume;
/// Bk E
TXelevolumeType offervolume;
VIVESIRR Y

/// [5418.2.14]
TXeleoffsetFlagType BideEffectFlag;
YIVE SIS

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

[/ /NI, g 8 Bl 51
TXeTleBusinessUnitType
VYL -Inb ks ISt
TXeleSubClientIndexType
[/ /EGIRE S str il
TXeleStrorderSysIDType
[/ /HBFEER S
TXeleUserIDType

[/ /55 Fi A
TXeleMarketType

// /T

char

Errorid;

Businessunit;

SubClientIndex;

StrorderSysiD;

AccountiID;

Market;

Reserved[64];

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

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

W

29

* pRspField : HAIRXUAHRAN EHR | HE519{RCXeleRspQryOrderFlowField :

struct CcXeleRtnBilateralorderField {

// /AR R Y
TXeleOrderIDType UserLocallD;
// /ST int A
TXeleOrderIDType ordersysiD;
/1 /58 G BT b
TXeleOorderexchangeIDType ordereExchangelD;
// JUEZFAHS
TXeleSecuritiesIDType SecuritiesID;
[/ /T B A R A
TXeleTradeOwnerType ownerType;
YVVES 4
TXelePriceType BidPx;
YVE %%
TXelePriceType offerpx;
[/ AR E R

TXelevolumeType Bidvolume;
[/ AR AR
TXeTlevolumeType offervolume;
[/ FFFhr &
/// [558.2.14]
TXeleoffsetFlagType BideEffectFlag;
[/ /& AR

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

CxXelecancelledorderinfo CancelledBidorder;
// /A ST BAE R

cxele cancelledorderInfo cancelledofferorder;
// /T HIRAS

TXeleOrderstatusType orderstatus;

[/ /5P S N

TXeleSubClientIndexType SubClientIndex;

/7 /W55 5 ou (P E 3O

TXeleBusinessUnitType BusinessuUnit;

Yk &ie-1Se)

TXeleUserIDType AccountID;
VEY Ve S

TXeleMarketType Market;

// /T

char Reserved[64];

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

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

S50

e pRspField : BANIGOIRINFEIREIR , EEEHIRCXeleRspBilateralOrderinsertField /s :

struct CxeleRspBilateralorderiInsertField {
// /SRR S int A

TXeleOrderIDType OordersysID;
// /R AR B Y

TXeleOrderIDType UserLocalID;
// /& 4RI

TXeleSecuritiesIDType SecuritiesID;
/13T A e

TXeleTradeOwnerType ownerType;

/1 FEARA

TXelePriceType BidPx;

/11 EARA

TXelePriceType offerpx;
YIVAL LTS &

TXelevolumeType Bidvolume;
[/ PRI E

TXeTlevolumeType offervolume;

[/ /FEITFARE

/// U5 418.2.14]

TXeleoffsetFlagType BidEffectFlag;
[/ /ZITFRRE
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/// L5 4i8.2.14]

Txel eoffsetFlagType offereffectFlag;
[/ /GRS, TR

TXeleErrorIdType Errorid;

[/ /SR, s A Bl g5

Txele BusinessUnitType Businessunit;
// /& P A

TxeleSu bClientIndexType SubClientIndex;
///HEE ¥R T striki

TXeleStrorderSysIDType StrorderSysID;
[/ /BB EK S

TXeleUserIDType AccountID;

[/ /35 R

TXeleMarketType Market;

// /T

char Reserved[64];

onRspCancelOQO %%k (BRI )
THRE : BASCSULIRANMBERNAAL (Option Quote Order Entry)(ZRIMRANE L) Bt ER
BRERF

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

S8

e pRspField : BANIGHIRMNBIERIIL. , E4EHRCXeleRspOrderActionField /3 :

struct CXeleRsporderActionField {
// /M EHE GRS int A

TXeleOrderIDType ordersysiD;

// /A AR 4w S

TXeleOrderIDType UserLocallD;
[/ /AR B S

TXeleOrigSysIDType OorigSysiD;

// /T

char Reserved0[22];
[/ /RS

TXeleErrorIdType Errorid;

[/ /P S RN

TXeleSubClientIndexType SubClientIndex;
// /M55 BTE CH F 5E O

TXeleBusinessunitType BusinessuUnit;
// /AT B R

TXeleTradeOwnerType ownerType;

[/ /RS T strIE il

TXeleStrorderSysIDType StrordersSysiD;
// /B EE S

TXeleUserIDType AccountID;

VL Ve
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onErrRtnCancelOQOA % (BAXIS)
Ihee : BSOS HRANMEIEREEIR[EHR (Option Quote Order Entry)(ZHRIMRAE A 55F) HAtER

TXeleMarketType

// /55 ik B g 5
TXeleOrderexchangeIDType
///2E G B d G AR )
TXeleExchangeIDType

// /T8

char

EREUSI

void onErrRtnCanceloQo (CxeleRsporderActionField *pRspField, CXeleRspInfo

*pRspInfo, int nRequestID, bool bIsLast) ;

S5

e pRspField : #EENZ , HEHIKCXeleRspOrderActionField s :

struct CXeleRsporderActionField {

[/ /PRSI E LT int KA
TXeleOrderIDType

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

// /T

char

// /5 G
TXe1eErrorIdType

[/ /& I BT A
TXeleSubClientIndexType
// /550 (A E XD
TXeleBusinessUnitType
// /AT R
TXeleTradeOwnerType

// /GRS strI
TXeleStrorderSysIDType
[/ /HBHERER S
TXeleUserIDType

[/ /585 s
TXeleMarketType

/1 /38 5 T B 5
TXeleorderexchangeIDType
// /3w E A d G A D
TXeleExchangeIDType

// /T8

char

Market;

orderexchangelID;

ExchangeFrontID;

Reservedl[11];

OrdersSysiID;

UserLocalID;

origsysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountID;

Market;

orderexchangelID;

ExchangeFrontID;

Reservedl[11];
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onRspOMR i (EAR%F)
TheE : (HAR ) (RIEEEIRIAAL (Option Margin Requirement)(ZHRIhANE A3 15) HIRfER
ERERF -

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

S8

* pRspField : {RIEEEIAMAL , HEEHIACXeleRspOptionMarginField g :

struct CXeleRspOptionMarginField {
///AE GRS int s

TXeleOrderIDType OordersSysiD;
// /R AR R B g
TXeleOrderIDType UserLocallD;
///RIE STk S
TXeleMarginAcctType MarginAcct;
// /RS, TR
TXeleErrorIdType Errorid;
/7SR, e Bl g5
TXeleBusinessuUnitType Businessunit;
// /% i S
TXeTleSubClientIndexType SubClientIndex;
// /SRS strIE il
TXeleStrorderSysIDType StrorderSysiD;
// /RS
TXeleUserIDType AccountID;
/7 /5 o iR
TXeleMarketType Market;
// /T8
char Reserved[64];
5
onRtnOMR %5i% ( BA%F)

Inge: (HIN ) (RIEESEIREHR (Option Margin Requirement)(ZBIRRAE Ay BINEER
EREURH :

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

S8
* pRspField : fRIEEEIREIR , HE5K9{ACXeleRtnOptionMarginFieldy :
struct CXeleRtnOptionMarginField {

// /R P AR Y
TXeleOrderIDType UserLocallD;
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[/ /SRS int A

TXeleOrderIDType OordersysID;

// /RIE &K S

TXeleMarginAcctType MarginAcct;

// ] BEH

TXelePriceType TotalMarginAmt;

// /7T

TXelePriceType AvailabeMarginAmt;

// /T HURES

TXeleOrderstatusType orderstatus;

[/ /5 P i N

TXeTleSubClientIndexType SubClientIndex;

// /5 BT CH A E XD

TXeleBusinessuUnitType BusinessuUnit;

[/ /R EEKS

TXeleUserIDType AccountID;

/7 /35 3R

TXeleMarketType Market;

// /T

char Reserved[64];
};

Hth
Trader-APIFREZ&IZ(EMIREE
LB IR
APIZIES EIDHE IR B ORI
APIflmanagerf g IB MR LR
API3Z BHERE R IEFNIEU IR LR

E: BilgbiZapi_config.txtfACpuCorefIEE—1NEE

APIZZZ IR IEAZ 7 Dl ZetE

iE: E#iEiZapi_config.txtaCpuCorefI58 NS4
LOGHEZE
FERRE

FREBRER

dn Ft

PSS S

unsigned
1 DWORD ,
int

EimeeBliRen

DWORDXY
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af://n2974
af://n2976
af://n2977

do Ft

10

11

12

13

14

15

16

17

18

PSS

TXeleFairProtocolType Fair

TXeleMessagelDType

TXeleMessagelLenType

TXeleRequestIDType

TXeleSeqNoType

TXeleSeqSeriesType

TXeleOrigSysIDType

TXeleOrderExchangelDType

TXeleOrderIDType

TXelePriceType

TXeleVolumeType

TXeleOrderTypeType

TXeleSecurities|DType

TXeleMarketType

TXeleDirectionType

TXeleTimeConditionType

TXeleTimeType

iERE
unsigned
char

unsigned
char

unsigned
short

int

unsigned
int

unsigned
char

unsigned
int

FRFEE

unsigned
int

double

unsigned

int

char

FITEE

char

char

char

FATER

$imaeBliReg

i S2EE

HEwmSEE

iBkmEE

FFHIS2EE

i)

(5r888.2.3]

RS
ERFRERS
@

RS2
yzesid

e e
BRI

(5888.2.4]
IEESEESEE

RBARE

><\

[888.2.5]
RBIFRE
(£28.2.7]
R EISRAEY

[£88.2.9])

<ATE)ZEEY



do Ft

19

20

21

22

23

24

25

26

27

28

29

30

31

32

33

34

35

36

37

38

39

TXeleOffsetFlagType

TXeleErrorIDType

TXeleErrorMsgType

TXeleOrderStatusType

TXeleMoneyType
TXeleUserIDType

TXeleUserPasswordType

TXeleAppIDType

TXeleAuthCodeType

TXeleParticipantIDTypes

TXelelPType

TXeleErrorld

TXeleErrorLenType

TXelelsLastType
TXeleDateType
TXeleShortTimeType

TXeleSessionIDType

TXeleTokenType

TXeleSendBuffType

TXeleLockedSecurities|IDType

TXeleTransferFeeRateType

eSS

char

unsigned
int

FREA

char

FITEE

PR
P2

unsigned
short

unsigned
char

bool

R
FRIEH
short int

unsigned
short int

$imaeBliReg

FEPIREAR

(£28.2.14]

il
Ao
E2

e e o]
e il

IR APpID2E

e /5'5 %t

NEE SRS

e /&‘r

SRIEEEE
FREA

HIRARE

SR ERR
S RS
HERRE

SEN IS

SERSHEE

RIERINXEEE
BEIERBE
RZAMS P ERZRE



do Ft

40

41

42

43

44

45

46

47

48

49

50

51

52

53

54

55

56

57

58

59

60

61

PSS

TXeleStampTaxRateType

TXeleAcctStatusType

TXeleFrozeMarginType

TXeleTotalFeeType
TXeleCurrGainLossType
TXeleTotalGainLossType
TXeleFrozenFeeType
TXeleUsedFeeType
TXeleAvailableFundType
TXeleTotalFundType
TXeleSellFund

TXeleBuyFund

TXeleAveragePriceType

TXeleTdBuyPositionType

TXeleTdSellPositionType

TXeleYdPositionType

TXeleTotalPositionType

TXeleTotalCostType

TXeleSecuritiesNameType

TXeleCPFlagType

TXeleExercisePriceType

TXeleUncoveredPositionType

eSS

double

char

double

double
double
double
double
double
double
double
double

double
double
unsigned

long

unsigned
long

unsigned
long

unsigned
long

double

FITEE
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