=7

API{E7T

XeleSecuritiesTraderAPIEF5Xele-Trade-SecuritiesH{TiB(=, 1BITAP| , IBRET LA EERZ2AT ( SSE) « STYIRZAT ( SZSE ) BiERZIES , &

EENAEISRZRSER,

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

. ARBPERTIRNERZRRAIRZAP,

Xele-Trade-Securitiesfgf}

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

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

XeleSecuritiesTraderAPISZ3EES : Linux,

EARPIIRSZ=a L XeleSecuritiesTraderAPI-MRANE tgzd g , AT

XX

include/
include/
include/

lib/

demo/example_stock/

demo/example_stock/

demo/example_stock/
config

Debug/lib

docs

EER

{EekmsE

X3
XeleSecuritiesTraderApi.h
XeleSecuritiesUserApiStruct.h
XeleSecuritiesUserApiData.h
libXeleSecuritiesAPl.so

config_file_process

demo_main.cpp

api_config.txt

CmakelLists.txt

api_config.txt

libXeleSecuritiesAPI_debug.so
Xele-Trade-Securities-32 2 RAPHECOFAM.pdf

changelog

88

RBRAPHEOI, X T BRISHHAYRO
ENT REUZORISEEEAR , BEEeE
EX T AT RAISREY

APIFIESREE

demoriFTRE FRAYUAS LI
userdemo~ifERE

APIEEE 4

userdemofRiEX 1

apiE TR ENERE N4
DebughRAAPIENT
APIRJIRBASZ 4
APIRAFHRIE RIS
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API Ba

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

FFOBEAE;

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

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

11/24/2023 3.2 3.2 apisk AR ERES

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

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

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

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

4/7/2025 32 3.2 BT SFEIRE TP 2



API Ba

BHA e o MRAETT

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

TR EIRAD
15/5/2025 3.2 3.2 HEEIEQFIEAHITEIARIE

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

o025 32 32 e mmaesETETE
28/8/2025 32 3.2 BB g TXeleTransferTypetsiasisiaa
13/10/2025 32 3.2 X IFUDPHRIIETIRE
11/12/2025 32 3.2 1EMQFIFFEEIREO LN EFTRISRM REREIIERA
12/17/2025 3.2 3.2 I INE LA OE T O RABKEURESIE N
12/22/2025 3.2 3.2 ) I sT=2E e
01/07/2026 3.2 3.2 1&B{TXeleOrderTypeTypesRBUHRSI & X
1/20/2026 3.2 3.2 REAEIREIDAIEINEXecI DFER
3/10/2026 30 30 iZfNEstablishTradelinkEEEBS4] , FARIEHI R SRR Z . RIANEIIZZHEEE ;
EhNreqinitTraderfZORTREVIIAH R ZHEREEK ;
3/17/2026 3.2 3.2 #EiNcheckPassowrd(#Z0 , ATRIGEDEEIER ;
#EOas & S BN R
#EiEE
/1/1%%K

int XeleSecuritiesTraderApi::regXxxx(
CxXeleRegXxXXField &inputField,
int nRequestID)

/// /M

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

int nRequestiID,

bool bIsLast)

XRIBPFEE RAAXEOBERAreqXXX , MIRILLONRSpXXXKAE. ZEIEEAPIEIreqXXXRARIRRAnNRequestiDAYIEK , FEonRspXXXF4bIE
HERIAINRequestI DAYIEK,

iERIEOSERA
EOEHR : regxXxXx
e inputField : ERAISEEHIIEE
e nRequestID : HEFEENIEKRIFR , SRREL
IR S 4805 R
EORFR : onRspXXX

* pRspField: IIRHR X AISELERIIRIEET
* pRspinfo : RspinfoR~gs5RiE , &BErrorlDFIErrorMsgRIAZIRIERAVIAS
* nRequestID : IARIEKAYID , FRCIERRIAIMAIR S Z [ERIRSRIK


af://n262
af://n263
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af://n273

* Dbislast : RIERIDEBMNZEEE , BI—REINIRF |, XN EEREFTRERWESXIER |, fmR&RE—XERA (bisLast I TRUEFRMRAZRRE—
KIER , AFALSEARRARRE—RIER )

BN R

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

/11783

void XeleSecuritiesTradersSpi::onErrRtnxxX(CxXelexxxField *pInputField, CxeleRspInfo *pRspInfo, int nRequestID, bool
bIsLast);

BEIBRILLoNRINXXX, onErrRINXXXSEARE ., TE MBS XFMIEEIIHIAL,
AR R
FEORTR : onRtnXXX

* plnputField : ARAEANEEEHEEIEE

* nRequestID : FRCIERIRSFNDRHR X Z [BRIXI MK R

* blisLast : ZRIEKIDEEMRSEEE , BI—REINIRINH |, iZIBNEERE AT eSS RIER | mR&E—XIERA ( bisLast ATRUEINRZ&RE—
RVEF , AFALSEARRA R &RE—XIER )

Eriseim &M R
$ZOBFR : onErrRtnXXX

e plnputField : HBRAVEREEEURIHIES

e pRspinfo : fHREBIFNHIRER

* nRequestID : FRCIERIRSFNDRHR X Z [BHIRI MK FR

* bislast : iZRIEKIDEEMESEEE , BI—REIRARH | ZIINEERECTRERWZ AR | mREE—IXAR ( bisLast STRUEIRRZRE—
RIAR , AFALSEFRRARRE—XIER )

APLE1THRETL
IR ER

BEFIHEFIIEERZRFIZEIIIED /92 MER

o IRGEREMNER
o INREEMAMER

BB ER
TEVIRAUINES | Xele-Trade-Securities3Z 3 R AR VATTRIN TEE ¢

e CreateTraderApi(): SKENAT FHHYAPIRIS:HE5T
e RegisterSpi(): jE A4k & E XeleSecuritiesTraderSpifI BB FSEITS A EHE

pEI=E NN

XeleSecuritiesTraderApitRHASEP D O AT IR ESHANEH T LHAER e | (BRRRIE—EMRE. BICTOHELSMEOSE AP
EZEN

MIBHREIREBANT (FRRACES main.cpp”) :

/:‘:

* apiPIEEIL s LR =25

1, AIE NI EER S, %384k FXeleSecuritiesTraderspi, ARG & B E] 37 i B
* 2, JflcreateTradeApi# i, Al —/MERFIKTR, ZX AR LBHE & BIZIRIEER

* 3, M registerspifz i, KRS G AL HEE R R

* api sREERAER R 77 2

* 1. fHreqLoginizl, fENRECHEE. BEWKS . RN B0 UL R A 4E S (1937 K 4 5 BT .
* Hop, BB ST D tapd BT LA INEC R, Bdgapi g\ CELF IR OEBE R R EHIER G, XX BIET R EIRABE &M% 4
BEAERUR, EEEA) -

* apifgitZ. OB E. socketZRM kS, REH bk, Ui O w45

5 AL’“

* 1) $z[lonRspLoginManagert[mli, Jf HEAIRE S, R GF0MA RS O R ERUR
* 2) BillonRspLogindimlif, Jf H AR SN, RYILHTHa WRHE & & i BLR

* 3) #OonRspInitTradert i, JFHEAH RN SR, RUPUFHIA LRHE & 1. HERBRR
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*/

auto* puserspi = new DemoSpi();

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

PRINT_INFO("can not create API");

exit(0);
}

pUserApi->registersSpi(pUserspi);

IhEERA

HEINREEAMER , EFRREFILISERER. B8, XSEOTRIERITIE , Wreqlogin, reginsertOrders , FRHREEARELAMR RIS
=

o

RS

AP| iERANREIES#RspInfo , ErrorIDN0RSIER , R EiR | IF S RRBIEEEHRAIRRRIEE
AP| BeEN {4

B

BB M ETTE I IManagerURLFIQueryURL, ManagerURLFIQueryURLE/DEEIEE—/ , IEEManagerURLFRZFRBITmanagerisiiiz
BEIEEERS , RIESQueryURLFERTEHIEERRA. ERFRAEVETEN , FERBESEIHRERR N ANBEBEKEEERE. TFEAFhRAapi
REMERIRHEE XY , FEREERRATE3.2518 (8 ) ZfE. B BRI E X , WRFBEERE XM EEHRTER
BB PXINS AT |, B SSiemiE  BIRFRABAE  WENTFFEREERE .

APl EER

BidManager (BB ) EHEES ( TIRSEEROFIEERIRIEIR )

LB EeEapi_config.txtXXff , FEeEManagerfUittit ( URLEZET ) REMBIEXEE, #N X
APIRYECE S

BRIAPIEapi_config txtBEE X B & =8B :

o WLEECE
o ApiSHELE
o EFRMmE

PILEECE
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i

radeURL=
APIXZ T E
o 3.03ZRIEEPC ML
3.0XRIEEPOIE | SERR—ANEHtcp:/itbitin S

51 : tcp://192.168.4.216:50002;tcp://192.168.4.216:50003;tcp://192.168.4.216:50004

M2 : tep://192.168.4.216:50002
Api FSRIEEEEHPIOISE , TTLIBIEZ M managerS#L (ko 1R
EEINLA500028%# 62000 X Nm ISR | Rzttt @ &iARISR S Ozt
SEmE :
ManagerURL=tcp://192.168.2.37:50003
o XRIESHEIRIEE I
# ZRHEEEIRERERE I, FRS—IEHcp/AtibisOS
# SEhT | FREESROIAS NI , WS AGEIE , FREEMNE. Mt isOMEIEE. RERINN TR
#7511 : tcp://192.168.4.67:30000
#7M2 : tep://192.168.4.67:30000;tcp: //192.168.4.68:30000
# ISEETEEEMIE , FAKDIR  ATESERAMSRAEESIES
# ApiBsEIERREIEREEEIES
# BFEAIECE T ManagerURLFIQueryURLISTER T , ApilEEmanagerfiIiZ Ea AR BT AERIERIE A EaHEEE
# IOEEQFIESR , REERIFZUrl , ManagerURLFITradeURLEZE AZSRPE]
# HERJECE T ManagerURLFIQueryURLAITER T , ApiiEiEmanageriiIhZ AR BBV ERIEEE S i
SERE :
QueryURL=
o XRIREAREIRIEEIE
NRHRREEIEREIE | ERR—AENtcp/HEitiR S
BHRAERETIHOARSNER FARERE | Hith=, BEEENmTxrE ,
7~ tep://10.128.123.209:30005

78 NGRS RIERIE A tep://10.128.123.209:30005 , R FERIRE] , EEIZiZMHRET/ tep: //192.168.0.100: 33333



LAY | 45 Tradeur LEEIEI9 © TradeuRL=tcp://192.168.0.100:33333 ; MR EBIFMIERRBEN TAERH,
SEFEE .
TradeURL=

EMESECES , ManagerurL 7] QueryURL BERGAECEHEFRI— , SHE T LEKE , RITHEER , MREEAFEREEE R REME
AP EIRRIENME. BRECERN THEAPITEINGIEN MERBR | IFREEN MR INFRIRA.

ApiS#iEtE

m
#mgaas Apl Parameter

CounterVersion=22

o SHIAPIZIFIESIRE

SRIAPISTFHEGIRA | BUASHF—RIEE (2.5RLATHRAE ) | BEARIEIRAEBZ BIRIESEOASIFRE , ZDependentCounterVersion=1A43ZF—
HAES (2.5 RLAThRA )

LEBEHAPIIFRAR | BALATSRHESIRE

BEREMRA  ERNREN |, RSB AERERMEAR LI EMIFHES RS
HIEAFHREIZHRIES (3.0RLALMA ) &, WSHFEEER 2 ( DependentCounterVersion=2 )
SERE :

DependentCounterversion=2


af://n382

B e
sy Apl Parameter s
B e

# MplSTEHESLEER. EEETERTER. TEEITES

# HAPISEEEERDMFEER KA. EFEmIEERE &Ffnanageris =870 BETE]

# = b FApLSESESFESESIT —LETE , FUE, SaplEERTELESHEERE
HeartBeatInterval=6

# MplETEHESLRERMERE. KEETERRER., TESTEX

# HAPISEEEERDMFEER KA. EFEmIEERE &Ffnanageris =870 BETE]

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

# ADIFEERERwamMITF, BFilxH, =FAkEE, $EREFETGeT £

# HESTETIEELEESRSSEREENRERH, EEMFEELERN, £Enm-EHELERES, EifESsTc@mE
# FiF =1 FEIITIT. EFEE

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

¢ EEEEDREER,.cpUFLLEEEHNaF LS ERasEE.

OrderWarm=0

# ApliREFEIE. MEOREESEE.C,. EREEREHE. SELBITEERE

# A HEETAITEE R EE T RITEDR. TRENER. BEEgfEfTRREREEE L

2 i

# =-1, - 1FEFTETHERE

# =3, 4R FAIFEFEEREAEE.03. REEEEEREEE 04

# Ll EEEFTLERER F— 32T HE(Fin: =3,-1), #FEEETEE(Fin: =-1,-1). ETE=<Fmiplixes.
# WERFRELETE, EEERENINBERIESEEEITHESE,. EEFLEFRRIEREER

CpuCore=-1,-1

 MIBEFTHTOIEETENEMTSHEREE, BRI TEN
# WEHATERESFT SEADLT SR

# AR

¢ =OFEFEIEHA, =1EFTF

SoftRspRcw=0

NMIERFEETSESTENEATSNEREE. RUSY
ST R S B AN LA

=0FEFEHA. =1BFTITF. BRITF
HETHEATEERTIHEE

#
1t
& FiF:
#
1t
FpgaRspRcv=1

# AplEIEEWsocket ETFEEFIZ(ER, SrEApiModesEd)

# =0FmdelE Esocket, EHAT, cpuSERE, FEETER
# =1FREEEsocket, FEET., cpuSERE, FHEEAES
SocketBlockFlag=0

# ETHEESTE. RildEzs

¢ OEFTHZFEEH

# =IETHEHREHE

# HE, HEHMSEESEEEFRBAES,. AplFEFHESIGSEGVAISIGABRTH-E S, L=5Hs, AT aEBEEEES
CaptureSignal=1

EEFFEETS, FiLTEE ST csEserSEEapleiR 2t

=0FEFIEEEEE

=1F EREES

EHRERAR—TaplF BEE P RITEFANSFE TS, aplAHEREDEEONEFEER. HoESEOTSESESEe.
# T HEEEIEE—aplif EES SR EETISEE O o BISERTEE, S ESENTEERTERIEESE.

# BEEEO L TR,

Threadsate=0

#
#
&
#

o ILHEE
ApiSRIHEELBIAERR | LLSERRIHRER , FEHITIEK
I =6RRApISHERAE6sIEHI T RO E
BUNBCE ( TTHFRIER , TTHRIER )
HeartBeatInterval=6
o (LHRERIHIEIXRE
ApiSIRMEE DBHERIHIEIRE | LLSHTRTHRTR , FEHITIEN




™ =3FRTFAPISTESEEE R OBRIE] ( ApEIRARBERES OB, BB RGBT ZIRAKIEIAPIORL ) |, BFIETCPETE , FEEHMEREK
SRENASLPR

BANERCE @ (THHER  THENR)
HeartBeatTimeoutCnt=3
OBEHENRER |, 3OS
o ApilgmfEEwarmFx
ApiRERGER WarmFFK |, BUASTFF , KITILSEET , RIRBASETBERT=4ER N
I SHE s~ EERASRIR IR ARG IEED |, RN R LR , RIEMMN-REEGIEES |, EERs R
) =1 RIREOATF | =0RmKI
orderwarm=1
* ApilREBERMEZ
ApiREEIREFRGSERZL , ERCBISEET , BB TIRIRIRE
il
=1, VR THMZIRE
=8 IFRAPHRERIXEAZSBEIE Cpuiz8 L |, IREREIREARSBEIE Cpuiz)9 L
BUARCE @ (EUARERZ )
CpuCore=-1,-1
o ApiERRHTHRERERIEMT RREHRER
ApI BRI R RR R T RAIEIRER | BUARZIKL
IS HRIE R TI RBIAPIFRERL
ii:
=0RTENARA , =1FRT4TFF
SoftRspRcv=0
o ApiEFRBEHHREEERIEMTRNERIER
I SHIERIRATI RAIAPIRERL
=~
=0FKH | =\FRFIF, BOAFTF
IREBD SHRSHF R E N IDIE
FpgaRspRcv=1
o ApiEHRIEITIsocket 2EMEEITIC
=0=7AFfEZEsocket , IR , cpuls %R | RIERERIBYE
=15 ZEsocket , IZEAT |, cpuH AR, IEERS
SERE .
socketBlockFlag=0
o ApiREREEEERL (BRANBRAM)
=0FXTAEE
=1FRREE
WA IEBERT  WSHTREN  EEF%ER  FEREEZEEPL , W TEK
BAERCE @ (THHRER  THEN)
IsjustConnectManager=0

s BPFEIREEE



PSIESER  BE—NFRHHRER | BFRRH LRGSR
PcPrefix=
c REHRRE
AR ERISEFRFIHES | ApidhiBskSIGSEGVANSIGABRTEEMES |, KT , ApiFNB(EHAES
=0RTA TR
= RTHRRE
FINEE 1 | TADINEIRRRE.
SERE :
CaptureSignal=1
. EERRB4ERSR
=0FRTIEREL S
= 1RNEERE
SEFEE— N apisLf| B PRI SLAINNSETEFE | apiNEMREAHEONERFR | PO RFEONRLRERS
S e HpeRIER—MapiRAZ LIZE AR TS B ER , 39 RAROTRBNTARERE N,
BN ER.
EIABLEO | A IFEER S,
SERE :

Threadsafe=0

{&. mErrEOeTe e FrApiHZE, B HERTEENAPLIEEDY

W oR o W oH H

SuperLog=0

DH K H W H K H W

o ApiiEiTiERy
=OFRTEEER AR T AREXT |, ap AFIHESEHERE | AIHRPIERSZRIRIN
=1ERTEUEER  EZRT |, apiahBREAT |, ERBEERSEIE
EUANAPIETESMRERLT  MRTEREHEK , FREHTIEN



BT HSHE , FTEHFAp
EOARCE : (TTRAREBR  TRIEN)
N5 Recvsendpetach=1 , NIZSEIRER.
ApiMode=1
o FMBEEFTED

RARFMEITENAPIEE (FHARTEEERIBANE. MARONEHEURVENAPIEE  IBFANATRAELENAPIHE )  HHhUENApiHE
FEFMApilERE

=0FRAFF4HFTED
=1ZRNFERFTED
I BEEIAKIT
TR FEANAPI HESIMAPiItERE | BITEEIR S E SIS
SuperLog=0
EOAERCE : (TTRHRER , TREN)
SuperLog=0
o REEArtnTradei®3i8iErtnOrderiiX

ZE2HITE , BAERIMEERFASHEEEENNSEETRANE | XIEEASEErtnTradetRIIATSEHEXEtnOrderiRS , ApiltEE]
rtnTradeiRXATSTEAPIHIIEtnOrderiiR ST THEX

-0
S
HBHERA

TR SRS HET  SXYApIRIMRETTERN | FRSHENFEENSEIREXRT , 2SHApiIRIEIREEFAInOrderiR3 , FTRERXEFIE
B8/

FARE @ ( THSRER | THIER)
CreatertnorderByRtnTrade=0
* ApilIRZEIERTHH
SHTTIERT | apiIIREAED S | P RRRESROMASIEESERBIN FAEES

FESHIFTERTS |, A AreqginsertOrder, reqCancelOrderfZMRIZAEEMZ , BIMECPUCore SHHIE ML EGEREIZINZ , XIFEEIREapia TE
SitaEEl T

SEFFIERT , OrderWarm, ApiModel AR CpuCorefIEE—NEETER
S HEREN

M

=0FRTKH , =1RTHE ; BOAKE

AERE : (TTRHER , TRiEN)

RecvSendDetach=1

o (EMTcpDirecthliE

EHAEESNERERAREsocketiBH,
RecvSendDetachEeE A 10T , HSEALERN
SRS SXARERIATcpDirecthkas



BUANECENZ | YIFREATcpDirecARINE , AIEC &3 HERAYSI R -RETR
SolarfareTradeEthName=
o XM UDPIRSRHEISERINIE
RUDPHRERMAE | SERZE—AUETC udp: / /bl 555 115
BtsHh= |, WERESENRIRERIRERIE | ESEOVSAIE , NFERESERNE. i, KmOMSEEE, EERN TR
75 : udp://10.128.123.209:30005

e BINEREESERERSBIE T udp: //10.128.123.209:30005 , BRTEMIRE] , EEIEGiZHUIRET S udp: //192.168.0.100:33333 , LA, &
udpTradeURL SEIX : udpTradeURL=udp://192.168.0.100:33333 ; W1 BMFERREEN FAERIT],

HE : GIRIINETEOERZIRIMEIEA udp: //192.168.4.67:29999 , IIEE(EMKEAIALMIL, AT , ¥ udpTradeurL SEHCH :
udpTradeURL=udp://192.168.4.216:29999 , ANERREIXFhEK , AERIA],

UdpTradeURL=
—ERT , TURABRIKEZEEEN. AR TradeProtocol A% 12, MNZIETAERL,
o RH(ERAAINER

BRUDPRBZE  REERIEISRIEEHRAREXIFUDPRS , SRAEEBEAUDPRRZEHR.
TradeProtocol=

EESHEUETE : 1-RXFERTCPRS , 2 -FX~ERUDPAS ; BUAER 1.
o EERBHEFVISF#HITUDPERIH
IZETHRERT TradeProtocol 1%, RB/FATUDPRZ /G ( TradeProtocol=2 ) , IZIEIAWEAERL . BUAER ( IAREH) .

BBBEFVIE R TIRE | FEERE solarfareTradeEthName 248 , I5EIRBAIM-E,
EnableudpEfviTrade=

EESHEEEE : 1-FREMEFVITRAIUDPRS , 0 -FRABAEFVIZHAIUDPRS ; BUIAMER 0.
o RERURZBHEE

RGN AR R SRR Z . MRS , TIeRTCPARNERUDPHIR , A0 EXNARR , BREEERZEN | KR
.

EstablishTradeLink=
EESHBUETE : 1-RREURZHER , 0 -FRAEIRZHER ; BMES 1.

TR Z HEATAS RN

1) MRAEIRZ 0 , BRFERCORRZHERAVEIRE , B RBUERMINE | RAERE OB,

2) MNRAEIR G0 , AR ZHBIRE |, BREMNE ; i , EERBARITF DREI RS TR,
FEZERreqLogoutiEMBH/E , EFEAreqlogin(iE0 , 7 SRR ZHEE ;

3) WIRAFEIAH 54 , BFAFPGAIBEIEATS ( SubClientindex=0)

FFRINESIAZ Z kIS | ElaMreqinitTrader(B WAL ZHEES ;

4 ) IR kRS, BEEREIERS ( SubClientindex!=0)

FFREINEIARZ SR . F2ECEiEnitTradenERIER | WA 25 , SUARIFETRBEHTRS ;

ERECE


af://n562

B R R e
#HHHEEEHE Login configurations #HEEEHEEHHEE
B R R e

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

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

# =1ERFHITESRKEM;

# =2Fm Ha#ir R rmKER;

# SB3RTFRESNRITRAKES;

FlowRebuildFlag=0

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

# ERESATE, EWFEH (BT REREFTENSFRDE), XitEFFmieE

PcPrefix=

# ErEid, ERTEEFESFERE

BusinessCode=

# LSEEENEETHES
ButoReLogin=0

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

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

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

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

# =1 E=ITH

# B EHE

#HU S EFEIE. EAEETERIL

openEncryption=0

#aMEE

#EH,, S#HiToE

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

#N Ao FELEr. EAMEEL

SuperviseExtralnfo=

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

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

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

#HESF I ZFEELS, FEINFERSFERINVESETZF
#UHoEFE T, EARETEI

AllSuperviselInfo=




o RHEIRIFBIRRIRE
SERE | AT, HRZEFES)
AppID=

o FUKEMIGE (FRAKER (HIRRE ) )
KBRS | BIER , ERFRSSEENMERIZTFR | THiMiEN
=0RTAHHTIKE
=1 RTRHTEESKEG;
2R ARHETIRSORUKER;
=3RTRESHHRSLRKE;
SEWE
FlowRebuildFlag=0

° EREAARBFREWINEFSRSEE)
LERBEFIEAARETERINES | IRBINTHER
SERE
operway=1

o IERuERRIEFERRFIE FSIPEIES)
RERNRNEIFPESE  TLUEEATHESEXNMECEN , PEIESHERIGRAIR
SERE :
PcPrefix=zZX_FPGA

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

* APIBTIEETE
APIETER B FIEERE
=0FRTapiFEHEETEMNEE
=1RTapiREEEEMEE
SERE :
AutoRelLogin=0

* APIEHEEIAGEEREHEXEREFX
BEEEEEMARXERRE , KEEEERSHEN
=0 FNRME , =13RE, EIAZ0
SERE :
AutoReLoginRspSwitch=0

e APIE—RiEEmanager kW aJLl—EEHRERmanager
FERERmanageriIREEANE AR E —HESEEmanager
=0 ~Ae—HEiEEmanager , EEFHEmanager3fb 2 545K
=1 &—BEEREE T Emanager , ERIFHERHE
ERIAA0s
SERE .

LoopRepeatConnect=0



s EEIANZEER
apiEzRmangerfiE SRR B ARZRIMKFFIZRBE %
Ml
=0FRTKA , SNVRAFE  BOAKE
IREBD S5/ | (EFERTIBHIA
openEncryption=0
o 2MER
M ; SiETHE
BRI EEARIPAIP , Fli%ASAIPORT
fAlgnSuperviseExtralnfo=11P=127.0.0.1;IPORT=50318
1RERDHRSHT , EFRRTEHIA
SuperviseExtraInfo=
o [RFEIE
HRAZLG, XeleSecuritiesTraderApi.haL {47 E
R 1B SoNHIMR AR AT SRR A S IUAT
ESETRFRIEE R R TAEX G AR
EEEER, MEAZE
{540 ApilncludePath=/home/xele/api/
ApiIncludePath=
s RERERES
FEHES/S, PcPrefix, APPID, SuperviseExtralnfof BT AREER
EFERMESN=ELEER EEAMIES, BB EEaEE
BASHFRIZ84FT ASHFH ST BUA T
EEZAIFKE2SS , ERUNEERESHIMMESEEUFH D FEE | HRERIERIA
IRERDHRSHF , EFRATSHIA

All1SuperviseInfo=
TraderAPIRIEETRIE
APLEERT

BRPESAPIEIManageriEEtE s , HiBidapi_config txtELEXHHITEE (BEFN : AP FLE(F) .
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_________________________________________________________________________________________________________________

1. APLHMEAH P OLERIIES

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

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

F. BERSR)

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

& . Xele Traigéecuntles LR S ENETHRE

_________________________________________________________________________________________________________________

2. APIEJEEREIEG

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

APIBIIEEFIERINES(BRI LR, RRRESIHLAI | LATEIERS)

APIERE|Manager(BIEFL) , IRBEHASEKEINIRAIEEHEUE , APHRIEIEGHBIEREXele-TradetB S | APISIEGIEEMING | FIsLHiXele-TradetE
BifER,. IEUREBPOESER. FREEESIaEE.

(EE]

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

R R EE TR RIEE
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EFiR Ba

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

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

BRMEE3. OhRASSTFER R ERFNRE R B

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

O UERRHEE , 1-6TTmERMEE , 7T mEwebHBREH

BEHEENEEE pga , KHEEM R pgaZBIIIMRHAHELR,

BEREGInitradefNRIREIRZZ ik /930010 EEEZAIZRHEE

RHEEATRERT LA, MBERSHFAFHAIRE | EIRBEHIEs S0RLIR

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

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

BRRI—HENMIESES | IPRIRER. PRI

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

e i35 : @idManagerEBHRLERIES ( LRIRE, FRIBRE)

API TCP Manage\r
(EEFL)

Iy
Y

Xele-Trade-
Securitiesit &S

3 E

TCP

HiagE+ L (SOFT)

TCP

RS EUETL (FPGA )

_______________________________________________________________________________________________________________________

IEFERIEE
g0 EEIRr


af://n682
af://n683

BITAPIEapi_config XtELEX 4 , AiREBIdManager ( B0y ) BERIWES , APILUIZElonRspLoginManagerfIManager&RNE |, iZNEEE
EEAIURLBEIHER | IRIBZURLIBAL | RIS RIATXele-Trade-SecuritiestE &,

ManagerZR/g , BERIEESE/IEESIEIIEIEFSOFT) , BiEEEEHIRZEUEFNFPGA),
a) BRIESEEEUERNSOFNKINE , APISILE onRspLoginAIES B RME

b)  EEEERZHIEF(FPGARING , APIRWEonRspInitTraderfYiRINZ 2 HERR N 25

BRIERZRE. RRBEHBIManager ( AL ) EEEESNAR | EREIINERIS.

B fcERManagerf5&RXele-Trade-SecuritiestE® , IEERINERIER FAPISIZEI=NEHE : onRspLoginManager. onRsplLogin,
onRsplnitTrader

o HIY : EIRERIES ()

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

RPN

& BidManager&RiE & FE

1. APIEFEManagerE B I TCPIERE

2. APIEREERIEK

3. BRiEKREManageraBMA(EE. | ZMNEAEEHMIE , WEIZINAS , NFEEEHOIHRIERIR
4. APIRIE F—EBRSFIRESHIIL , SIEEEITCPIER:
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5. APIEIEIEEERK
6. APIESIIIEEIN , WETZIEN SR LA THE R EaHRE
7. X SEE

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

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

RZEHFEFD (FPGA) : TERMER. BERLARKIRREHRERF.

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

BERER

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

s BRFEEFRAING AL TIREEBLUNREIAERE ;

o ERHERIN MR AKEEKEBERNBIIESR ;

s REHEROTMTIREREEIZAFEEER

o ERHRERNERZEIER NMTUNRET , APISSEHEE ;

FRRPERARIRE) (LRI © "demo_main.cpp” )

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

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

[/ /ERINAE Gy e R, R B IR, FRid RHE Gk BeRdE Onr A
void onRspInitTrader(CXeleRspInitTraderField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)
override{
if(pRspInfo->ErroriD == 0){
canorder = true;
PRINT_INFO("now can use order interface");
} else{
PRINT_INFO("create order Tlink error,ErrID[%d],ErrMsg[%s]",pRspInfo->ErrorID,pRspInfo->ErrormMsg);
}
i
// /mai nik E i
ret = puserApi->reqLogin("./api_config.txt",accountID.data(),password.data(),g_RequestID++);
if(ret){
PRINT_INFO("Togin error,ret [%d]",ret);
exit(0);
3
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= Fins] LIRIEEERN SN RE R A reqQryXXX&E@EO , IIMNAYonRspQryXXXig O AEEXIREE.
GEE]

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

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

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

e
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SRIER

Xele-Api

DI Xele-Trade

| Exchange |

o ﬁE’_
——— EFiTE : reginserOrder ——————»| _
{544% : onRsplnsertOrder BEESRENE , errorid= Tlt] |
=TT P FEBEHTEaMIEES |, errorid!=0 :
.......... TID RSP ORDER _INSERT oo ooseesseeseesseesesssesesseesssensssmsssssssessesssessessseseshess]esssesssesssesaserssessssesessesessssssesessesssesssserseemssenst
BT : reqinsertOrdsr ———»
- = mE—
‘_TGW]E%FE@ : enEmRininsertOrder TGWI=EE - RinReport ETELRE | (BTCWIES
TID_ERR_ORDER_INSERT iE[ElonErrRtninsertOrder
" e | ——— = EFIEE : RinReport HE=
IR e mptme’ EEsE,
o - iE[ElonErrRtninsertOrder
- . 44— =EFHET : RinReport HE2m
T e —— S—2onRtOrder , FRITDIE
- THFTEE
iTE4 : onRinOrder ——— TR RS - RinReport
< TID_RTN_ORDER iI8aRs3 k% , FtiE[ElonRtnOrder |
iTEREE : onRinTrade HiE[ElonRtnTrade :
< " T0 TN TRADE
; —i 3% : RinReport
RS oRinOrder HBEERE : RinRepo e 2ari%: , SEBlonRnOrder |
TEmE 'T};Rtn'}rﬂde ﬁ:EEIOnRtnTrade :
< TID_RTN_TRADE

S0 |, ITEISREHRIT R IR , FoREIonRtnOrder AR FESEISECURITY_PARAM_IS_RSP_RTNORDER_BY_RTNTRADE=4 , ZEE AN
0, MIFREEE ; BEEEN , NEKE, EELSENRLE.

W EERTR , IRBATIEEES DR=MIER

o IREPAGHRICIER

1. FEWHIZE | EERRESKIERBENRonRspinsertOrderiRX , ZRIBIESRFNXIZIQEAT ,
2. BIREARBIR BFAIBENIESE R ZEANER |, EERFASAEEREIRONErrRtnInsertOrderifg3Z;
3. BIRBEAIIHAR BTG | IRERENHTREEN , EERFHSREREAEIRoNRNOrderifX ;
4. BIRFBRAINHARZFRIG | BEBERENEAR , EERFHRIEMZEIRONRINTrade 3L ;

o IREFASETE :

R EEYEPR B S FERE UserLocal IDFIOrderSysID,
1. [#RE8IEK] reqinsertOrderiE I SERISEIIIAFERF
UserLocal DEZFIFBECEERERS , BZFREREBIER , LalLUH TR , EATLIEE5R |
2. [#REMIRL] onRsplnsertOrderiE S EAVEMIIAFERH :
UserLocal DRIESERAIRELEFAFE S EEIRARS |
OrderSysIDRIEEERALERNRAIRARS | ZRSHBEAFHTHBNREZ—
3. [BREEHR] onRtnOrderfES¥AILEMIATFER S
OrderSysIDE2EERFERAVIRARS ;
OrderExchangelD 2R ZFrEMANERRS ;
4. [p3ZEHR] onRtnTradeE1SEMEAIATFERS :
OrderSys|I DRIEERFAEMIIRERS ;

ﬁ%alﬁ

BHTECE ;



OrderExchangel D2 ZFrEAYRERS ;
ExecIDERZATERAIAEIRS |
LGI5ER
REBIEK : BPEERreqinsertOrderd , I8R5 7 HCAYRES RS UserLocalD=0001 ;

HREAIMRYL : FEonRspinsertOrderdriREIFIF E CAUIRESRE UserLocallD=0001 , FEIRRENEESERNRFIREREOrderSysID=000009 , N A
PHHTEEARE | OrderSysI DIEAHEIE R FERET LU T8I | {BfFUserLocal DFERMEART ( S E TR R ) , EESHEEQRTERS B

&R,
RETIRED (FRAICES demo_main.cpp”)

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

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

accountPositionMap[pRspField->SecuritiesID].AvailablePosition -= orderInsertField.volume;
} else{
PRINT_INFO("onRspQrySecurities Error,Errmsg: %s",pRspInfo->Errormsg);
}
/7 /RN

void onRspInsertOrder(CxeleRsporderInsertField *pRspField, CxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)
override{
// 24U ElonRspInsertorderid S}, RUZAIRA(E S Ly LRHE 8, IEESE b
if(pRspInfo->ErroriD == 0){
/ /AR N Y AR B BPIRES, 5 7R T AT AL B
orderManagerMap [pRspField->0rderSysiD].OrderStatus = ODRSTAT_REPORTED;
} else{
/ /AR PR AEEr rIDAS O L, R B AR R 185 SORHE & I R 7
VIA BN S SR AR = R S e Kok S GBS
/AR ERIEE (CxeleRspInfo) HA 1% IR HIASRAD DL B B J5 A
PRINT_INFO("onRspInsertorder ErrMsg: %s",pRspInfo->ErrorMmsg);
if(ordermManagermap.find(pRspField->0rderSysID) != orderManagerMap.end()){
[/ RIS G, B R BUIRES
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;
3
[/ BBREE, MEAMNRFCER, WEAMNEEEE
updateAccountInfo(pRspField->AccountID,pRspField->SecuritiesID,pRspField->Direction,pRspField->volume,pRspField-
>LimitPrice);
canorder = false;
false;

canQuery
}
3

// /AR AR R

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

override{
[/ EBWOZ KRR AE B, REDZFIRARAA @SS 5 R, LT 5
VIA BN OR s S S R e K e S GBS
//HEE MR EHREE (CXeleRspInfo) HEIZIR A IS AL DL & H AR i A
PRINT_INFO("ErrrRtnInserorder ErrMsg: %s",pRspInfo->Errormsg);
[/ AHAE TR AT R SRS, 5 EAE 7 ZERS AT AL B
orderManagerMap [pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;

//HERPRT G, WEAMKRCRER, KEAMNEEEE



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

canorder
canQuery

3

L]

Xele-Trade

false;
false;

EIEE : regActionOrder ———
HEERIE : onRspActionOrder
TID_RSP_ORDER_ACTION

T

TGWIIESESE : onErRinActionOrder
TID_ERR_ORDER_ACTION

<+

4 FEFTES : onEmRinActionOrder
TID_ERR_ORDER_ACTION

iTE5E : onRinCrder
TID_RTN_ORDER

«—

Xele-Trade

W EEMR . BEROREEES DR=AR.
o FEUEPRYHRICINER

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

| Exchange |

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

mE—
BidtEEME , (BTGWIES |
iZ[olonErrRtnActionOrder

hE=
BiTtESRE | (B RATEE ,
iZ[olonErrRtnActionOrder

SBEEIRd;

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

3. BB RIIENRZZ S |

o HEPRYRSER .

BEARRELEPRS

OrigUserLocallD, OrigOrderSysID, OrigStrOrderSysID(iZ=

FEHUserLocallD. OrigSysID. OrderSysIDAZ=/NFERAEEERS),

NFERARHEBENRS | 1552.5RAERAAER)

1. [#EEK] regCancelOrderiZOSERVEAAFER+ ¢
UserLocal D2FRFBCEERBERRES
OrigSys|DIEA R ZhiE RS ( XIMonRspinsertOrdersifOrderSysiD ) ;

OrigUserLocal DFERFHHENAFARS. HRSIHRIGIRRANUserLocal DERFIEIERT , XIFFPGAIBEE

@& ER OrigUserLocal IDIEIER,

. [#EmREL] onRspCancelOrderiES#AIEMIAFER+

UserLocal DRIEERFREILEFAF B S EENRERS
OrigSysIDRIEERFHFHERS ( XWWhZonRspinsertOrdersfyOrderSysiD ) ;
OrigUserLocalDERBF4HPRIEEERMRS ( XIMonRsplnsertOrderdhfUserLocallD ) ;
OrderSysIDRIEEERAEMNARHRN R FHRS

- (BEELR]

onRtnOrder : EASEIEIIRFERF

REBRENHTISEN  BERFASKREREREIKRoNRINOrderiiz3 ;

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

1. A=—:
iREIEK : BPEEBreqinsertOrderdh |, 5 7 BSRIRESRS UserLocallD=0001 ;
HREANFARL - #EonRsplinsertOrderth£iREIFFE SAIREHS UserLocallD=0001 , HEISREESERIIRSIRERSOrderSysID=000009 ;
HHEaiEK : JFAreqCancelOrderd , IHE 7 B SBEMEESRS UserLocallD=0003 , LIRIERAIR SRS OrderSysiD= 000009 ;
BN © FonRspCancelOrderdh |, IR[E] Y FAF H O EEAIRIERS RS UserLocallD=0003 ;
EERFEMIIRERRSGHSOrderSysID=0004 ; XA FEIRESHS OrigSysID=000009 ;

2. /R (REEERFFERELUserLocal DFEISNE )
iREIEK : BPYERreqinsertOrderd |, 5T B ERUREBESRSUserLocaliD=0001 ;
HREANAR : #EonRsplnsertOrderth&iREIFAF H 2RSS UserLocallD=0001 , FEFREIESLE MR SRS OrderSysID=000009 ;

#EaEK : AreqCancelOrderd |, 15T B S BIERAYBIES RS UserLocallD=0003 , LR BIERIAF Atb#mS OrigUserLocallD=0001 , #H
OrigOrderSysID=0000 ; ( WATFRNERBFARBMSHITRER ) ;

IEANEARYL : #EonRspCancelOrderdr , iREI T AP ECEEEIERMRE UserLocallD=0003 ; {EERFERRAYEER R F4mS0rderSysID=0004 ; 3
NASHEREASR S OrigSysID=000009 , OrigUserLocallD=0001 ;

HEREIRED (FRAICES demo_main.cpp”)

/72T ARG SR, T B SR AR AT B AR
memset(&actionField,0,sizeof(CxeleReqorderActionField));
actionField.UserLocalID = maxUserLocalID++;
actionField.OrigSysID = pRspField->OrderSysiD;

/ /M FHUserLocal IDHEATHEA 75 2

//actionField.OorigSysiD = 0;
//actionField.OriguserLocalID = pRspField->UserLocalID
memcpy (actionField.Businessunit,"Taction",8);
actionField.OwnerType = XELE_OWNER_PERSONAL_TYPE;
actionField.Operway = API_OPERWAY;

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

// /RN
void onRspCancelorder(CxeleRsporderActionField *pRspField, CxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)
override{
// = FonRspCancelorderif B, REZFMELE B CEPFME S8, IEAESF AL
if(pRspInfo->ErrorID == 0){
J /AR TR AT IR RS, T (EAE 7 R AT AL B
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_REPORTED;
/ /SRR Rl I RME S AR G T AIE R B S, R AR (S B ik onRtnorde rdz MR [, B A] DAEAT A Hh 1) 47 A 8% 445 B B
} else{
/SRR N R AEEr rIDA NORINE I, R 2SR I 8 I R & I R A A
/75 WL E N R ARARAE, W] RE EL 4 A BE M IR B S R
/MG RERIRE R (CXeleRspInfo) A ZIR A AL =AY LA & B A4 JH
PRINT_INFO("onRspCancelorder ErrMsg: %s",pRspInfo->ErrorMsg);
if(orderMmanagerMap.find(pRspField->0OrderSysiD) != orderManagerMap.end()){
orderManagerMap[pRspField->0rderSysID].OrderStatus = ODRSTAT_ERROR;
}

J/ BRI R, R AR BRI R, WA BR R AT AR, O T B A A 37 ) B G A 1 I AT B
}
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// /A R R4
void onErrRtnCancelorder(CXeleRspOrderActionField *pRspField, CxeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)
override{
/ /A R B, SRR AW R 5 s, LT R



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

/G FHEEREE (CXeleRspInfo) A %R H HIAS D LK Bopdk J5 K]

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

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

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

[/ MBLR RS, RIZARE SRR, BRI G BAR R AT AR, MO 75 ZE0 A Hh 4 47 1) 58 & A0 FRr 615 20T B8

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

/:‘:
*ZAdemolH] S R T an i A o7 (A1 . T ap i iR R LA AT S R R ol 45 12 4 R Bk R
*demo it T IHASCRHE & PRI e B4 1 se i 1 D sk
*PL MR IR B W api A SRR T b, JLHR S R RGR AL RE, F52EH 45 BARR 7SR BATH SR D2 4
* A R A AT AT S 1], AT DA SEREA 51 )
s‘c/
int main(int argc,char®* argv[]) {
if(argc !'= 3){
PRINT_INFO("input accountID,password when start demo");
PRINT_INFO("example: ./demo accountID password");
return 0;

}

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

init_g_param(Q);

/7‘:
* apiIRIE s AL R =2
* 1, Bl AMEIEERZE, %34k K HXeleSecuritiesTraderspi, Aok SRR & I [0l 45 i 52
* 2. i createTradeApifd, G —AMEREXT SR, 120G KR ERHE & RIZEIEE R
* 3, i registerspitizr, HHHRZWIN RALFE RIS G b
api FRIERAERR K77 K-
* 1, M reqLoginl, HAFE G, HEKS . HEMK 200 LKA AES (15 Rk 4n 5 BIAT
* o, FLE SO DAktapd BT — SR LIS, Sdtapi Mg R GBI EE PO ESEE AR R EEE G, XA T X GE TR S A P A 1%
SRR, FEERE) .
* apifIghi%. DEEZE . socketSRIkE ., A Mkl i 1w
* i"“
* 1) $zonRspLoginManagerdi[alifl, H HEA RN S, R M RTAG CRVE RO 1 B AR RR
* 2) BionRspLogin®filalid, FH A IREER, REMFHE CRHE S K EHBR
* 3) $iMonRspInitTradert[mlid, & HEAHIRM SN, RULHHAE LRHE SR, MEpRR
* k)

auto* puserspi = new DemoSpi();

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

PRINT_INFO("can not create API");

exit(0);
3

pUserApi->registerSpi(pUserspi);

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

//MAb s demosy T 13 E M FTapd v ABAT RO PR T K S A, SR Bz B T DA B TE [0 bR R AT R AR
while (true){
if(pUserspi->canorder) {
break;

}


af://n839

sleep(1);
3

/ /MR & 42 0

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

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

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

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

return 0;

EaRAHMEERA

IO BRI

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

BEcEAPIRapi_config txtECE S {4 HRYHeartBeatInterval i TEC E.

IR B E R TR OB E.
o (LBEERTIRE

BEeEAPIRapi_config txtEE X {4 fIHeartBeat TimeOutCntIA{TECE. APHBEEERNREMFRKENES OB , NIFIETCPETE , FESHERK
SRR,

o HHE :
HAPIEIonFrontQueryDisconnectediR3ZAY , MIAERETHE , NIFESEFIRBUR
[FE] ZOBARER T4

CoreDump

EEFASEEREN , WZEESRI TIEER FER—NcoreXF ( E— NEMYE , BRINLEENER ) . FRgdbkEScoreX , ATLUERHS
AR ERAMBATES AT, S ERUlimit -« BEEE , B LAAulimit -¢ N ( NIZRRcoreXER/NETE , BAI100K ) SEFHTECE |, 24N
AA0RT , FriEdeRkcoreSZEHE]., FHRFPNIREIBITSGR , SUFA/NE#apifREI8G , HNFORT , FeplcoreIX {4,

FEapitiEMR T SIGNALLMIREREY |, IR ELMESIGSEGY, SIGABRT, SIGPIPE(SS , HHSIGSEGVY, SIGABRTSS4MERT , £4 A coredump3Xfs
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KENIZERL , EESHEISE— 1 Rsp(onRspRebuildFinish), SKREFTFVKERITS. iEREETEAKELIIE , APIAATREER, FVKEMRIEER
A TIREER. SRTHEHTRKEEETUERRESEN. KERRY , EREEETE MRERSEENERAPI,

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

RHASHFERSER

AT BERAPIRIER , AP TR FRATTESSERDE. EASHFERDERIRMER ST , TRESFMEIApIRIBIELIE | (BRFSFMADI
NIERSTSRE. THRHECentos7. 6iA THEREERL :

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

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

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

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

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

XM PIRENERUE | ARSI RFRE

default_hugepagesz=1G hugepagesz=1G hugepages=20

Hep

hugepages : FERZHFEX T FHSHEIH O BEAVKAKRTTEIEE. BIAR 0, BIADE. RELRFEEBHIELSIARE , HEF S,
hugepagesz : FERZHFEN T FHSNETDERIATTEAIA/N. FIEEH 2MBF1 1GB . FHUAZ 2MB .

default_hugepagesz : TERIZHEN T FHE61RT S BRI A TUEAIEIA KN

BRSEANARSEZERBRERARNFENEHTRE , ApiZVEERE 1 GTAERNFA BOXERSEIEAMR , BERNT

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

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

BERFRRRITEN.
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getVersion
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onRspQryCentralTradingFund
reqinFund

onRspInFund

reqOutFund

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

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

onRspOTT

onRtnOTT

onErrRtNOTT

reqCancelOTT
onRspCancelOTT
onErrRtnCancelOTT
reqinsertOQO
onRsplnsertOQO
onRtnIinsertOQO
onErrRtninsertOQO
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EOss EOs%

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

EEYGEPS CXeleTraderSpi:: onRspOMR

EEYGEPS CXeleTraderSpi:: onRtnOMR

Hith ( BFRAER ) CXeleTraderApi::getSupervisionServerinfo

RFEX

APIZiEO
createTraderApifix
TH&E : BEEAPIRISR
REURF -

static XeleSecuritiesTraderApi *createTraderApi();

RENE : &IEAIAPIISAEET
getVersion Fi%k

THEE : IRENHRIAPIHIRAMER
REURR -

static const char *getversion();

RENE : APIIANMEEFRTE
setApiLogPathfi%k

ThRE : IREAPIHEEERE
ERERRL

static bool setApiLogPath(const char *TogPath);

S8
o logPath : %% , TR , EWEEXIEE , ARAIREEREE
RENE : trueRZERID |, false RRIERAEE | IRBEM

L]

HAROSUOARAN B ER R
HASOUOIRAN IR AR
HIRRIESEIRER

(HARR ) ERIEEEIRNARL
(ER)RIES ENAER

webServer FIFEREN R SHE 2 EFA

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

setApiSuperLoghix
gE | REREHRFHEASITE
REURF :

static void setApiSuperLog(int superLog);

S8
e superlog : W% , OFRKIANFMITED , JFORRFTZIFHFTED
RENE : T
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WiAA | BAPISEAIEE |, BRI , eIERIEOSER SRR T, IZRENTRATE ESH ConfigParamepiiSuperlLog ; HIREHE |
BCESPAISuperLoglosl , ENREHIREXT , EEESHPRISuperLogERL.

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

int joinQ;

RENE : 0, BIh ; EfBE : Errno
release 5i%

IhEE : MO SAS A EFERAEOXSA, AR ZREMiRE OISR
void release();

RENE : T
checkPassword 75i%

ThRE : BERAINE | ERIE ORI SRIKFNEEE S 1ER |

int checkPassword(const char *accountId, const char *password);

28

e accountld : ik , BLMF
e password : W%k , IKFZE

RENE : 0:RFEGRIGIER , AfERFRIGEMAIERIT.

registerSpifix

TheE : EREIERISR, iEMXeleSecuritiesTraderSpifyFEEst , AP ANBIAFIZESTIBEE .
EREURF

void registerspi(XeleSecuritiesTraderSpi *pspi);

REHE : 7T
reqLogin 75i%
Th8E : APERIEK
EREURF

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

280

e configPath : Wi , Apifit B {4FrTEithit

e accountld : %%k , BLMKF

e password : Wi , IKFZEED

e node: EAMELE X fFapi_config txtFBILFRECES , MICASTEIEE , TUE |, BIHE , IKFT5S

* market : HAMECE N (Fapi_config txth Bt FEREBEE , MIWASTIEE , SNE , BIHE , 18E8RE , '1'=1£3 , 257/
e nRequestD : AJi%E , iEKID , BFP4ER , BiE , ARXHXINE

REE : OFRIER , EftERE |

WiEA : BIFAPIEEE X fHrapi_config.txt , BEEBSEME , AEFimSERRAMINEILERE . AFRRANRFEE |, (EfreqloginEREMES RS,
B EZREHRoNRspLogin, onRsplLoginManager, onRsplnitTraderskEUEXEE.,
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reqLoginEx¥ik
IRE . BRIER (MEREEN Y | BEiEES)
REURF :

int regLoginEx(const ConfigParam* param, int nRequestID)

S#0:

e param : BEESE
* nRequestiD : i&EKID , P4, B , FARXHOXIRE

REHE : OFRIER , EfttERE |

HEE  EORAAEREE NS EAER | ZEREREONMERES XS , &2, ConfigParamEAEIEET
XeleSecutitiesTraderApi.h3Z{% , SIXERRIAMBRIFER , RSB HAPNFERHR | AL TIRERSE.

reqUpdatePwd %5i%
TgE : BIEEFNEK
REURF :

int reqUpdatePwd(CxeleReqUserPasswordUpdateField &inputField, int nRequestID) ;

S#0:

e inputField : {EXEZREIENKIE ( BRIAER - HFEFETLIZ ) | HEWIKRCXeleReqUserPasswordUpdateFieldgIF :

struct CxeleRequUserPasswordUpdateField {

///%EEK

TXeleUserIDType AccountiID;
///HE

TXeleUserPasswordType NewPassword;
// /%G

TXeleUserPasswordType oldPassword;
// /T

TXeleReservedlType Reserved;

e nRequestID : i&RID,
REHE : 0FaY) , HIUERE
B8 | MAPRITSRIEAR | EfAreqUpdatePwdiEKIERFRFETG , BILAEonRspUpdatePwdskEIBA (S,
CER] A FENRSHEMESRNER , SPRSEEHEFECER | ERERNEEEIISETRZH TR,
reqLogout %
IORE : BHIEK
EREGFRE

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

280

e accountld : Wik , BEMKF
e nRequestID : A% , BHKID

RENE : 0K, EfthERE
WiBE : BEFIBERIESSE |, fAreqlogoutiBREHIES , RILATEonRspLogout I REVBXIER.
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reqinitTrader 7%
THRE | RIXRZZHERATIANIENK ;
REURR -

int regqInitTrader(const char
nRequestID);

*srcTcpIp, uintlé_t srcTcpPort, const char

280

e srcTeplp @ Wiss , RPHERTCPIEZERbIE
e srcTcpPort @ W4k , X BHERRTCPIERERIH

e srcUdplp : UDPRZWi% , R3HEEEUDPHRERREIbIE
e srcUdpPort : : UDPR Wik , X5 HEREUDPIRERIHA
e nRequestID : A% , iFKID

RENE : 0FRATh , EMHERE

HEA
FRPEGIGRER , BTFRCEEAVRRER
1) H InitTraderiEK AIXMINE . ATLATE onRspinitTrader() RN EEXES ;

2 ) MEESH] EstablishTradelink=0 BiBid FPGABEH TR ZRT , ZZORBAER ;
3) MRBFFEFERRBERTRS  BAFTEECHIEINitTraderiEX , BIRZHE (RO ) KiX

KA EE. VIR HHERRASIERANNE BRI

// [ INEE 5y i i oK
struct CXe1eRqun1tTraderFie1d {

/1134
TXeleUserIDType AccountID;
// /3 5ip
TXeleTradeIPType TradeDestIp;
// /38 5% H
TXeleTradePortType TradeDestPort;
///%ip
TXeleTradeIPType TradeSrcIp;
// /s
TXeleTradePortType TradeSrcPort;
///UDPZE 5yip
TXeleTradeIPType UdpTradeDestIp;
///UDPZZ 5 ¥ [
TXeleTradePortType UdpTradeDestPort;
///UDPkip
TXeleTradeIPType UdpTradeSrciIp;
///UDPJ&i I
TXeleTradePortType UdpTradeSrcPort;
///UDPZR G5, 1FR/NUDPA ZHHK I FBA R, ORI
TXeleudpTradeFlagType UdpTradeFlag;
/// TiE
char Reserved[59];
i
static_assert(sizeof(struct CXeleReqInitTraderField) == 143, "struct size error."
7/ /IS INAE 5 e 75 SR i o
struct CXeleRspInitTraderField {
/] BEEK S
TXeleUserIDType AccountID;
// T
char Reserved[113];

13

LA

\

T4k

*srcudpIp, uintl6_t srcudpPort, int

PRASEIIAH | FFAR S5

55
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commonFunc 5%
Ihee : EAEO
REUFH

int commonFunc(

const char* configPath,
const char* command,

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

int node = 0,

int nRequstID=0);

o configPath : 4% , ApiBCE IR ELE
e command : #% , BREONINEES
e commandStruct : #i% , JFMINEESHILEHIR
e market: Ik , 137 , BUARLER , '1'=£3%, '2'=8R
e node: T %, TR
e nRequestD : A% , iEKID , AF4ER , BiE , FARXHXIRE
REWE : 0FRRAID , HMERE
WBA . HEEERAIIZE . FEcommonFuncBEEAXMAIINEES | ATLAFEonRspCommonFuncRBEX(ES.
GEE] 2558 ASFAspiEs |, EREOAZEESR,

fE58#command5commandStructidfiXE R :

command ( EFEE) commandStruct ( G195 ) i58E
Accountlnit CXeleRegAccountlnitField VsA K S %S

struct CxeleRegAccountInitField {
/// ik, TEKF

TXeleUserIDType AccountID;
[/, /38
TXeleUserPasswordType Password;
// /G TR CERIN A ERE)
TXeleMarketType Market;
/// Wik, 45 (HAr A HFAccountInit)
TXeTeCommandNum CcommandNum;
///ZFEF T CORREISE, AERD
TXeleOperwayType Operway;
///HEGip (AHFEES, WD
TXeleTradeIPType QueryuURL;
// /T
char Reserved[66]; };
SPIZiEO
onFrontManagerQueryConnect}ix
Ihae

o apiSXRIEEFPOtcpIRERINEIE

o ZEARPBHRIapi CESEERFOSTR 7 tephiER: | B RIS TERIRRE (1ZREARZERAFXL)
o IEEBERTEBEXROLE ,

o LRESEBERIGIN , EREKEHE  IBRKAZIEXRERNA , LIS EHINEE)

o TEMEAIER , JLUBTIZEEAN T FEIZHaTap REER | HERITHIERR

REUFH

void onFrontManagerQueryConnect(){}
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RENE : %
onFrontQueryConnect)5ix
Thee

o apiS¥AMEEEIAtcpEEMIIEA

* ZEFZRPZERIapiBSESXRHES TR T EiftcphIiEE | FETRILHTERIRRZE (1ZREBAFERFXRLD )
o [ERBERTEEXRCLE ,

o HREREERMGIIN , BRERKLE  BEEAZEXEREN , YRIMEDEHIIERE)

o FEHHHENE- , JLIBTZEEAN T #EEIZFlapiRRER , SEEITHIERRE

REURR -

void onFrontQueryConnect(){}

REWE :
onFrontTradeConnect5i%
Ihee :

* apiSXRMEE R FAtcpEiERIIEE

o Z[EERPAZATapiBE SRMER T 7 RSB cpRIEE | E R TERIRAIE (ZREATERAFXD )

o [ERERATEFXROLEN  SRESEBREGI] , ERERELE  IRREAZEXERIBN , SRIFAEATRHARE)
o TEERAETE , TIABNZEEAN T FEIZFlapiRERR |, HEBTHIERRT

EREURT

void onFrontTradeConnect (){}

REHE : 7T

onRspLoginManagerii%

IhRE | XRMEAERNE AFEEEPOEOTA , EERFTELRIEAEIIROA , WEIXEREIEIHTIRIE
ERESIRRE

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

* pRspField : BERMNZ , HEHIRCXeleRspUserLoginManagerFieldglF :

struct CxeleRspUserLoginManagerField {
// /%5 A
TXeleDateType TradingDay;
// /3 R TRl
TXeleShortTimeType LoginTime;
[/ /&K
TXeleUserIDType AccountID;
// /= 1ERES
TXeleSessionIDType SessionlId;
/1 /5%
TXeleTokenType Token;
///ZEFETTR
/// ['74i8.2.6]
TXeleOperwayType Operway;
// /R G ER b
TXeleCounteruRL Counterurl;
/// B PSR R
TXeleSubCTlientIndexType SubCTlientIndex;
// /LI ]
TXeleHeartBeatInterval HeartBeatInterval;
// /U BB B ]
TXeleHeartBeatTimeout HeartBeatTimeout;
// /%I ELIE R i 1 (A D)
TXeleInternetType IsInternetConnect;
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// /T
char Reserved[69];};

onRspLogin 75i%
IhgE | SRHEABRNE SFREEEPVEONA , ERRFERMESEIEOR AN , KWEIZERAIETHITERE
BRERFL

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

* pRspField : BRMNZ , HEEHKCXeleRspUserLoginFielddF :

struct CXeleRspUserLoginField {
///% %A
TXeleDateType TradingDay;
// /S A
TXeleShortTimeType LoginTime;
// /P At g K AR L
TXeleOrderIDType MaxUserLocalID;
// /&K
TXeleUserIDType AccountID;
///&ERE
TXeleSessionIDType Sessionld;
// /5
TXeleTokenType Token;
[/ /P T A
TXeleSubCTlientIndexType SubCTlientIndex;
///%E51p
TXeleTradeIPType TradeDestIp;
/1 /%8 5% H
TXeleTradePortType TradeDestPort;
[/ GREE hRE, 0: B, LA
TXeleTradeFlagType TradeFlag;
// /6T

/// [5#8.2.6]
TXeleOperwayType Operway;
// /3G

/// [5418.2.5]

TXeleMarketType Market;
///iRFIEE, "0 R EE 1 R

TXeleTradeType TradeType;
// /B TE]
TXeleHeartBeatInterval HeartBeatInterval;
// /0B EE R B ]
TXeleHeartBeatTimeout HeartBeatTimeout;
// /3SR L W vy 1 (P 3R )
TXeleInternetType IsInternetConnect;
///UDPA 5ip
TXeleTradeIPType UdpTradeDestIp;
///UDPZZ 5, 3iii [
TXeleTradePortType UdpTradeDestPort;
/// RGE
TXeleSystemFeaturesType SystemFeatures;
// /T
char Reserved[76];
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onRsplnitTraderfixk
TBE : AN ZHERALE, HUERZEIRAT |, tRCXEMESTHR. BEREORA
EREUF

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

e pRspField : PRI ZHER , HEEHIRCXeleRspinitTraderFieldZd T :

struct CxeleRspInitTraderField {
///EEK P
TXeleUserIDType AccountID;
// FiE
char Reserved[113];

onRspUpdatePwd 75i%
Ihee : BRI E
ERERF

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

* pRspField : FAFPEXEERONZ , HE5HkCXeleRspUserPasswordUpdateFieldglF :

struct CXeleRspUserPasswordUpdateField {
/] REEW S

TXeleUserIDType AccountID;
/] ER

TXeleUserPasswordType NewPassword;
/// AL

TXeleUserPasswordType oldPassword;
// /T

TXeleReservedlType Reserved;

onRspLogoutManagerFix
e IRIEEROEHNE

REUT

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

e pRspField : FAFBRHENE , EEMARCXeleRspUserLogoutManagerFielddn T :
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struct CXeleRspUserLogoutManagerField {

/1755 A
TXeleDateType TradingDay;
// /% Hi ]
TXeleShortTimeType LogoutTime;
///EEK P
TXeleUserIDType AccountID;
/ /& VEAR Y
TXeleSessionIDType Sessionld;
// /T
TXeleReservedlType Reserved;
};
onRspLogout Fixk

INRE : BHENE
EREER

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

* pRspField : FAFBHNE , EHEMARCXeleRspUserLogoutFieldl T :

struct CXeleRspUserLogoutField {

///%5 A

TXeleDateType TradingDay;
// /% ]

TXeleShortTimeType LogoutTime;
[/ /AR KR B

TXeleOrderIDType MaxUserLocalID;
///EEK P

TXeleUserIDType AccountID;
[/ &VEAR S

TXeleSessionIDType Sessionld;
// /T

TXeleReservedlType Reserved;

onFrontManagerQueryDisconnectedf5i%

IhRE | HEFRSEEPORSHEREEEENITR 2 5ERA. ZERMAREAZFENRESHIER , SiEERRETINE. HIRLAES
R, EAREMREEHIERK , BITREEHEK  BERER , AITBEREREXED,

REURF -

void onFrontManagerQueryDisconnected (int nReason) ;

S8
e nReason : {525
REWE : T

A HapiFIEEPOIItcpEEINERS | WEVIHAER |, ifapiefitE | FafnElapifEEHIRZZTIERIEE. INRYEEPOEREOTE
{FEERT |, AJLARXIICI R TR,
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onFrontQueryDisconnected ik

IO8E | BEFRSIRSHRESBEERTT 25 E0RA. ZERMAFREAZFENRKESHER , SERAETINE. HALERE , &
FREMREEHIER , @TREEHER , BEMER , MA/REREXED.

ERENRF

void onFrontQueryDisconnected(int nReason) ;

24
e nReason : {HIREG
AE =
A AEFIRSEEERBEERITTR | 27 ERER.
onFrontTradeDisconnected 7%
TO8E : apiStEaRAHERITIE
EREURT -

void onFrontTradeDisconnected(int nReason)

S8
e nReason : {£1RF5
RENE : 7T

WA . AEFinSRSRRZBEER | Z5AFER. JWEZENE  RrEanEEAETIR. B, IEkE , &%
OnFrontQueryDisconnectedgb B 757%

onRspCommonFuncki%
IHRE . BREONE |, BAEOSSSEpRspField->CommandNum , Z58&pRspinfo->ErroriD,

REURR:

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

280

e pRspField : BRAEONE , EHEMARCXeleRspCommonFuncFieldgl R :

struct CxeleRspCommonFuncField {

/] /w85
TXeTleCommandNum commandNum;
// /T
char Reserved[108];

I

onApiMsg 5%
Thee : HEFTEDENE, 1z STHRHAPIREHIEMERRED |, HEEXogifE | [RERIREFER.
RERZ:

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

S

o retiFRIEETEIRER (-1, EREEITED ; 0, IEEEESTE)
o strFormat: AJZS&#)

RENE :


af://n1595
af://n1605
af://n1615
af://n1624

ZZOERS , 7FI0T |, F2demo

///api MR S ATER R
void onApiMsg(int ret, const char *strFormat, ...) override{

char strLog[2048]{};
va_list arglist;
va_start(arglist, strFormat);
vsprintf(strLog,strFormat,arglist);
va_end(arglist);
//1l:error, O:normal

if (ret) {
PRINT_INFO("Error:%s", strLog);
} else {
PRINT_INFO("%s", strLog);
}

I}8

e, HAtEEH
APIZHED

reqinsertOrder 75i%
ThRE - REAIER
REURI

int reqgInsertorder (CXeleReqOrderInsertField &inputField, int nRequestID);

280

e inputField : #zERiEKIS , HE5HARCXeleReqOrderinsertFieldai T :

struct CxeleReqorderInsertField {
[/ /0%, TP AR AR SR G S

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

// /i, FEI2T5IR
/// [548.2.7]
TXeleDirectionType Direction;
[/ /i, TR JREEASD
/// [+§8.2.14]

TXeleoffsetFlagType cmboffsetFlag;
[/ /i, RS

TXelePriceType LimitPrice;

[/ /i, R

TXelevolumeType volume;

///%ik, HREER
/// U7ii8.2.4]
TXeleOrderTypeType orderType;
/// ik, ARORFEA (R EEHE0X30)
/// U74i8.2.9]
TXeleTimeConditionType TimeCondition;
///iE, EYIRAY
/// [748.2.10]

TXeleSecuritiesType SecuritiesType;

// /i, & bR GRIBUERD

TXeleCoveredFlagType Coveredoruncovered;
// /T

char Reserved2[2];

// /7, Mg on R e SO

TXeleBusinessunitType Businessunit;

// /=TT

TXeleOperwayType Operway;

/7GR d, BB RIS N0R SCH ), Eifldk
// /IR TE R 5% 5 B R R, " 1 B LS R 1% T B
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TXeleExchangeIDType ExchangeFrontID;

// /MR

unsigned char ReservedNum;
///ZFC T Y B, B4 T SO

char OperwayeEx[3];
// /i

TXeleErrorIdType Errorld;

e nRequestID : i&EXKID,
RENE : 0FRAL) , HERE

RBE . BAEPRINEFIES  SKBZNIRG | FAreqinsertOrder , AJLUHTIREFATIE. TICIREFAESEEINE |, #RE—
onRsplInsertOrder[E#R ; MNERFBIIIZZMXIZ , MiEEIREonErrRtninsertOrder[El#g ; iFRIEE

reqinsertBatchOrder75i%
TORE - HtEiRER

fr#

int regInsertBatchorder(CxeleReqBatchorderInsertField &inputField, int nRequestID);

S8

e inputField : #tEIREPIEKI , HEEHIfRCXeleRegBatchOrderinsertFielddl T :

struct CxeleRegBatchorderInsertField {

// /AR R
[748.2.25]
TXeleBatchType BatchType;
// /5 LR (G55 B A Jg AR S R A Y, S5 R S RN SR AR, SRR R RN R R AR AR ()
TXelevolumeType MaxOrderQty;
// /IR AR Gk AR B )
TXelevolumeType DecreaseQty;

[/ ZERTACHEHE, RRZIEHFERIENEE (ZIEFRITHEGRD
///60tn: AR IRARIRZIFHESLA S (ReqorderInsertField) it G4 &4
TXelevolumeType BatchorderqQty;

// /R R AR A AR AR B g (S R R RT3 J AR R R )
TXeleOrderIDType UserLocalID;

/7 JEFARTS (AR SR R IS AL DD
TXeleSecuritiesIDType SecuritiesiD;

// /3275 ) (AR SR R R S RS D)

TXeleDirectionType Direction;

// /RN A% (55 R R R B SR A )

TXelePriceType LimitPrice;

// /R A (A5 AR SRR R R B AE )

TXelevolumeType Volume;

// /R (G5 B AR SRR R R AT D)

/// [+§18.2.4]

TXeleOrderTypeType orderType;
// /M5 56 (AP ) (S5 s s R J 4 5 28 A8 D)
TXeleBusinessunitType Businessunit;
[/ ZUEHFTAEH A (ZEHTALA A M) HiBatchMui 1tMax N K SCFF & 20 %0E, & RE 8100
CXeleReqorderInsertField ReqorderInsertField[BatchmuiltMax];
[/ /ARG ER S, BRI, LRRIEE, EONEIES , LR E HiuserLocal IDFE

TXelevolumeType Splitordervolume;
// /T
char Reserved[13];

i

e nRequestlID : iF3KID

REHE : 0FmEY) , EftERE
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SEFEFREERS  REBURGE | BFALMERreqginsertBatchOrder#THLEIRBERIF , TILE

B3R ; MERRBIRZANE , MESIREonErrRininsertOrder[@lR ; MR
reqCancelOrder /5%

THRE : HERIEK

ERESRL

int reqCancelorder (CXeleReqOrderActionField

280

e inputField : BBk , EEEMARCXeleReqOrderActionFielddlF :

struct CxeleReqorderActionField {
// /i, P AR AR B G S
TXeleOrderIDType

///TTiE, WA RS AR S

UserLocalID;

///1E900}, ffiforiguserLocal IDM#: dEONF, {8 OrigSysID#E4T iR
TXeleOrigSysIDType OorigSysiD;
///7TiE, AR P AR S CEASCRFEAWIY . BUIEAT AU I 1% 7 B )
TXeleOrderIDType origUserLocalID;
// /T
char Reservedl[20];
///T T, s, (AP ESD
TXeleBusinessuUnitType Businessunit;
// /i, AT A
/// U74e8.2.21]
TXeleTradeOwnerType ownerType;
V&S IVEN
/// [+48.2.6]
TXeleOperwayType Operway;
// /i, G HTE T d AR
TXe'IeExchangeIDType ExchangeFrontID;
[/ /R R R B, B0 55 1 SR
char Operwayex[3];
///TTik, HARGmS, JERE A
TXeleErrorIdType Errorid;

e nRequestlD : EKID
RENE : 0FETD , EMERE ;
LEFEREERESR  KBRZMIRE , AP LMERreqCancelOrder B THIEIRIE |

SRR ORYEER

o IRERN;
o EAWW ;
o BUETIL ;

reqQryOrder Fi%
THRE : IREAEENFRK
EREERL

int reqQryorder(CxeleReqQryorderField &inputField, int nRequestID)

* inputField : IREAEIANER , HEEKIIARCXeleReqQryOrderField)y :

&inputField, int nRequestID);

TieRB B E
onRspCancelOrder, HFRBIIAZZANIZ , E=IRElonErrRtnCancelOrderEHREE., FIEE

DEINE , #:

1%

IR[E]—NonRsplnsertOrder

BRSBIRBEEER
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struct CxeleReqQryorderField {
///TE, HEEIRER S IntRE, ANORRFEHEW, AHIRPYgS . A LR A %A # 0 Rk

TXeleOrderIDType orderSysiD;
// /i, UEFRARRY YOI, BLE s A AR B A
TXeleSecuritiesIDType SecuritiesID;
/// i, AHAREHGS, A NORRREHE W, & LRI A 2R TE AL
TXeleOrderIDType UserLocalID;
// /i, FRiERTE ks HHMMSSmmm (B Bb=2 ) YE R i
TXeleShortTimeType TimeStart;
J// Tk, i A& HHMMSSmmm (NS R =R YE A
TXeleShortTimeType TimeEnd;
///7TiE, S IUERGEARE, BIANE %I
TXelevolumeType StartNum;
///FTiE, BRG TEWEEAE, HRESHCRIE 5 o
TXelevolumeType Num;
///7 ik, HipEA

[7#18.2.24]
TXeleSortType SortType;

// /3T AR AL B (R XTS-3.1.1149-1104dd4_7.9 2 J5hA)
///BAN0, BT
// /3 FE e RS
///wE: BWIEHR. O
///Qr'yOrdeI‘StatuS=QRYSTAT_REPORTING | QRYSTAT_REPORTED;
/// U718.2.26]

TXeleQryStatusType QryordersStatus;
// /P
char Reserved[117];

I8

e nRequestlD : iEXID
REHE : 0FmARLh , EfERHE ;
H8E - BAEPBREARSRRE , P EAreqQryOrderf{TREAEIABER , TJLATEONRspQryOrderiR B EAERFEEIEXIER.
[623=9
[E5

1. 408 OrderSysID&HER , RLAOrderSysIDASZHENR |, MEMSZHEARENR
2. Y0ER OrderSysID &f4FsiUserLocal DEEERY , REAUserLocal DAAS4EIR , MIEMREAERL
3. JN5R OrderSysIDF UserLocal DEPFSRY , NIRTLAZSecurities| DROREIS4ER S EIE)

(D REA]

FERAPIRIRELEAFHIFECRYET S , BRNESAP AILSHFS RER , 8RER LRNKERTLERASHERTHITRE. JUSHER
ARt EEENEEEAER  2EEREREEEE (a0, SIEREAT 100008 , KEIREFREZEZESMs—IX )

reqQryTrade /5i%
ThRE : RRREIANEK
EREERL

int reqQryTrade(CxeleReqQryTradeField &inputField, int nRequestID)

280

e inputField : FAEIAEK , HEEMRCXeleReqQryTradeFielddl T :

struct CxeleReqQryTradeField {
// /i, HEHRBRSIntRE, TRNORREMHENR, ANHIREIRS . A LR & T
TXeleOrderIDType ordersSysiD;
///vTE, RS JEREEM, BlA S T AR Rl A
TXeleSecuritiesIDType SecuritiesiD;
// /i, FRUERFE %30 HHMMSSmmm (B2 FP280) JaRE A, B G2 A AR s AR
TXeleShortTimeType TimeStart;
/// ik, EEmE S kg HHMMSSmmm (IR 73 A= F0) JEREI A ), BG40 DU iR AR Al
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TXeleShortTimeType TimeEnd;
///VTE, P ARG S, A AHORRIEMHE W, & LRI R KT

TXeleOrderIDType UserLocalID;
///F ik, Sy iUEMRGEANE, BOANE KT
TXelevolumeType StartNum;
///FTiE, B IERBEAE, HRASHRIE S e
TXelevolumeType Num;

[/ /%, ey 3n

TXeleSortType SortType;

// /TR

char Reserved[115];

e nRequestlD : {&KID
REWE : 0T , BfERE ;
B HAFERESRSE , AP EAreqQryTrade#HTAACEIEIEK , AJLAfEONRspQryTradefi Rz EMEIRFPEFHEKXIER.
[E=E]
[EA75=]

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

(D TREA]

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

reqBTFundTransferfix
Ihge | BEEEEREKIEK
REURF :

int regqBTFundTransfer (CXeleReqBTCapTransferManagerField &inputField, int nRequestID)

SH0:

* inputField : Manager {EREEETEIRIERK , HEEM{RCXeleReqBTCapTransferManagerFieldalF :

struct CXeleRegBTCapTransferManagerField {
// /AT, WU ARG

TXeleOrgIDType orgiD;
///%ik, HEEKS
TXeleUserIDType AccountID;

///TiE, M, BRAEAART
/// U5 4i8.2.13]

TXeleCurrencyType currency;

// /Wi, AR &

TXeleMoneyType Fundamt;

[/, BETRL . EREGRARZESG; 2" IRSHESRA LZES
TXeleDirectionType Direction;

// /T

char Reserved[63];

e nRequestlD : iEKID
REHE : 0FRAYY, EESSE;
WBE . BRFERIEEESRE , BFERreqBTFundTransferi#{TIEEA AR ETEIRIBERK , AILAfEonRspBTFundTransferEiRHFEEEXES.
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reqQryBTFundTransferRecord75ix
IhRE : BIESBRESIRICREMBEK
REURF :

int reqQryBTFundTransferRecord (CxeleRegQryBTCapTransferManagerField &inputField, int nRequestID)

280

e inputField : IEEERSTHLICREEK , HEMIRCXeleReqQryBTCapTransferFielddlF :

struct CxeleReqQryBTCapTransferManagerField {

// /R AES

TXeleOrgIDType orgiD;

///REKS

TXeleUserIDType AccountID;

// /T

char Reserved[63];
i

e nRequestlD : EKID
RENE : 0FRTATh , HtERE

RBE . BEPEREERSRS . BFEERAreqBTCapTransferRecordiHTEIE AR STIKICEEITIERK , AJLATEonRspBTCapTransferRecordERFE
BEXER.

reqinFundfixk
I8k . EFRZARSPEAIRESTEK
ERENER

int reqInFund (CXeleRegCapTransferField &inputField, int nRequestID)

280

e inputField : EFRZFEASEAXRHESTE K, , EEEHIRCXeleReqCapTransferFielddF :

struct CxeleReqCapTransferField {
///TE, HUAREE (& AR D

TXeleOrgIDType orgiD;

[/ /i, BEKS

TXeleUserIDType AccountID;

[/ /B, R G ARED

TXeleCurrencyType currency;

// /T, BEH (&P A

TXeleRtnDateType RtnDate;

[/ /Wi, RS RS

TXeleMoneyType Fundamt;
///TE, &iE (FPAE)

TXeleRemarkType Remarkmsg;
[/, RPAT—REPIE L CR 7 AED
TXeleCalloneceFlag callonce;

[/ /53 3R (5 P ARNIED

TXeleBranchNoType BranchNo;

// /& PRI (R PR

TXeleUserIDType CustID;

J// AN/ ZRAL O R %4, 1:RTGSHE, 2:alHUE4E GHarZrafi)
TXeleTransferType TransferType;
// /T

char Reserved[43];
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e nRequestlD : iEKID
RENE : ORI, BERS
A . HEFERESRRE , AFTULUERreqInFundi# TR R ZEESFAXRHESTERIRE . JLAfEonRspInFundEiRHEEBXESR.
reqOutFund’six
ge : FRHEE RS RHEPRZIBEK
REURRL

int reqoutfFund (CXeleReqCapTransferField &inputField, int nRequestID)

280

e inputField : ¥RHEARESAHESTRZFiENKT , HEEMRCXeleReqCapTransferField /s :

struct CxeleReqCapTransferField {
// /TR, HUARED G ANIED

TXeleOrgIDType orgiD;
/// %k, FEKS
TXeleUserIDType AccountID;

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

TXeleCurrencyType currency;
///REHE (BRI

TXeleRtnDateType RtnDate;
[/ ik, UREE. R G

TXeleMoneyType Fundamt;
///TE, #E CEFRED

TXeleRemarkType Remarkmsg;
[/ RPAT— U GRS (B AED
TXeleCalloneceFlag callonce;
/1755 AR (R AR

TXeleBranchNoType BranchNo;
[/ /B PR (RPN

TXeleUserIDType CustID;

// /T

TXeleReservedlType Reserved[44];

* nRequestID : {&KID
RENE : ORI, BERS
WA . SAEFEREERRE . AFYLMERreqOutFund# T RHEG RSB HETRZERIRIE , TLAEonRspOUtFundEHRHEEBEXER.
reqQrylnOutFundRecord 75i%
IhRE : EPRBASPIRIFHESIEEIAIEK
REURRL

int reqQryInoutFundRecord (CXeleReqQryCapTransferRecordrField &inputField, int nRequestID)

e inputField : EFRRZFEAS TR RHESIEMEGIEKE , HEHRkCXeleReqQryCapTransferRecordField/ :


af://n1781
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struct CxeleReqQryCapTransferRecordField {

RENE : ORI, EERE ;
WA . HBAPEFESREAE . BFERAreqQrylnOutFundRecordi# T

/7 /HUAEAES (QFTTH T AE D

TXeleOrgIDType
///FEERS
TXeleUserIDType

// /T
TXeleReservedlType

nRequestID : i53KID

orgiD;

AccountID;

Reserved;

onRspQrylnOutFundRecordEiRFEEEFXEE,

NJES:-{m

onRspinsertOrder’5ix

ToReE

 IREARNNE

EREUFI

void onRspInsertorder (CXeleRsporderInsertField *pRspField, CxeleRspInfo *pRspInfo,

280

struct CxeleRsporderInsertField {

pRspField: IREENZ , EEEMARCXeleRspOrderinsertFieldgd T :

// /G int R
TXeleOrderIDType

// /P A R g S
TXeleOrderIDType

// JEFEARED
TXeleSecuritiesIDType
///FFTTIA

/// [+418.2.7]

TXeleDirectionType
// /T RRE ORZEARIE)

/// [54i8.2.14]

TXeleoffsetFlagType
/1 /PR A
TXelePriceType

[/ /R
TXelevolumeType

[/ /IR

/// [7418.2.4]

TXeleOrderTypeType
// /BB

/// [548.2.91

TXeleTimeConditionType
// /75 i

/// [58.2.5]

/// TR ARE T RO "Lt

TXeleMarketType

TXelePreorderFlag
[/ /RS, JERAEH
TXeleErrorIdType
[/ /B ST

TXeleSubCTlientIndexType

// /55 556 R € 30
TXeleBusinessunitType
[/ /ARG S strkTY
TXeleStrorderSysIDType
[/ /& BE RS

OordersSysiD;
UserLocallD;

SecuritiesiD;

Direction;

cmboffsetFlag;

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

: T

PreorderFlag;

Errorid;

SubClientIndex;

Businessunit;

StrorderSysiD;

RBESRFHESIBAEIRER , ILME

int nRequestID, bool bIsLast);
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TXeleUserIDType AccountID;

[/ /35 Ak g CEAMER)

TXeleorderexchangeIDType orderexchangelD;
// /5T EIdCEAEH)

TXeleExchangeIDType ExchangeFrontID;
// /& sbrE GHBUER)

TXeleCoveredFlagType Coveredoruncovered;
/ /[ BELWE N\ i (1% B fEonRspInsertorder Q4 Kt EX)
TXeleTendererIDType TendereriD;
///TiH

char Reserved[6];

I

onErrRtninsertOrder 75i%
INgE | IREEFRNEIRERR
EREURF

void onErrRtnInsertorder (CxXeleRspOrderiInsertField

bIsLast);

e pRspField : iREEEIRENIR , HEEMRCXeleRspOrderinsertFielddd T :

struct CxeleRsporderInsertField {

// /SRS intI A
TXeleOrderIDType
// /R P A AR g
TXeleOrderIDType
// SRS
TXeleSecuritiesIDType
///3EFETTA

/// [7418.2.7]
TXeleDirectionType
[/ /IR REARED
/// [5418.2.14]
TXeleoffsetFlagType
// /R 1%
TXelePriceType
/7 /R
TXelevolumeType
// /iR RER

/// [558.2.4]
TXeleOrderTypeType
// /B R

/// [548.2.91
TXeleTimeConditionType
[/ /55 TR

/// £4i8.2.5]
TXeleMarketType
// /P&
char
[/ /RS, TR
TXeleErrorIdType
[/ /P BT A
TXeleSubCTientIndexType
// /55 5o (R P E SO
TXeleBusinessunitType
// /G T strIiY
TXeleStrorderSysIDType
///EEREKS
TXeleUserIDType
/1135 Bk g =
TXeleOrdereExchangeIDType
///Z GBI dCE R
TXeleExchangeIDType

orderSysiD;

UserLocalID;

SecuritiesID;

Direction;

cmboffsetFlag;

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

Reservedl;

Errorid;

SubClientIndex;

Businessunit;

StrorderSysiID;

AccountID;

orderexchangeID;

ExchangeFrontID;

*pRspField, CXeleRspInfo *pRspInfo,

int nRequestID, bool
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// /% bR GUBUERD)

TXeleCoveredFlagType Coveredoruncovered;
// /B N Gahis (A2 P 29 Z 7 BA 20D
TXeleTendererIDType TendererID;

// /T

char Reserved[6];

13

onRspCancelOrder 5%
TO8E : HIERRE
EREUSI

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

S8

* pRspField : BERNE , HEEMRCXeleRspOrderActionFieldgd T :

struct CXeleRsporderActionField {
[/ /G E LS int A

TXeleOrderIDType ordersSysiD;
///F P AR 5 g S

TXeleOrderIDType UserLocalID;

[/ /BERAR B m

TXeleOrigSysIDType origsysiD;

// /R P AR B gm S (BB 2. SLA K2 L SUL B A SC R Z T B
TXeleOrderIDType origUserLocalID;

[/ /WA SR g S strR T (FEE 2. 580 2. SUL ERRAA SRz B
TXeleStrorderSysIDType origstrordersSysiD;
///PBREARE 0" IETUEE 1T R

TXelePreorderFlag PreorderFlag;

///TE

char Reserved0[7];

// /RS

TXeleErrorIdType Errorid;

[/ /B BT A

TXeleSubClientIndexType SubCTlientIndex;

// /M550 CH P 5 X0

TXeleBusinessunitType Businessunit;

VIZAZE VR EN
/// (74i8.2.21]

TXeleTradeOwnerType ownerType;
// /GRS strI Al
TXeleStrorderSysIDType StrordersSysiD;
///EEEKS
TXeleUserIDType AccountID;
[/ /35 TR
/// [+4#8.2.51]
TXeleMarketType Market;
[/ /35 Tk s (AR
TXeleOorderexchangeIDType orderexchangelID;
/// G EAdCE AR )
TXeleExchangeIDType ExchangeFrontID;
/1 /B N G (R BT 2% 7 BUR 20
TXeleTendererIDType TendereriID;
// /T
char Reservedl[5];

13

onErrRtnCancelOrdersi%
IhEE : BIEREEIREHR
BREURT

void onErrRtnCancelorder (CxeleRsporderActionField *pRspField, CxeleRspInfo *pRspInfo,

int nRequestID, bool bIsLast);


af://n1828
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e pRspField : iREFEEEIRENR , EEMARCXeleRspOrderActionFieldZl T :

struct CxeleRsporderActionField {
// /AR GRS int A

TXeleOrderIDType ordersSysiD;

///F P AR S

TXeleOrderIDType UserLocalID;

// /R S

TXeleOrigSysIDType origsysiD;

[/ /AR P AR B S (A5 2. 500 2. SPA ERCA A SCRRZ B
TXeleOrderIDType origUserLocalID;

[/ /R G IR B S strR B (E 2. 502, SUL ERAA SCFRZF D
TXeleStrorderSysIDType origStrorderSysiID;
///FREARL "0 AETE R 1T T

TXelePreorderFlag PreorderFlag;

// /T

char Reserved0[7];

// /RS

TXeleErrorIdType Errorid;

// /5 P S R

TXeleSubCTlientIndexType SubCTlientIndex;

// /M55 5Tt (€ SO

TXeleBusinessuUnitType Businessunit;

/1 /3T A e
/// U $8.2.21]

TXeleTradeOwnerType ownerType;

[/ /ARG S strkTY

TXeleStrorderSysIDType StrorderSysiD;
// /B EEK S

TXeleUserIDType AccountID;

11/ G B
/// [+58.2.5]

TXeleMarketType Market;
// /585 ik g
TXeleOrdereExchangeIDType ordereExchangelID;
// /S EdCE R
TXeleExchangeIDType ExchangeFrontiID;
// /B N Gahis (A2 249 Z 7 BA 20D
TXeleTendererIDType TendererlID;
///TE
char Reservedl[5];
X

onRtnOrder /5%

Ihae : IREPEHR

EREURF

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

S
e pRspField : IREBEHR, EEEHIRCXeleRtnOrderFielddF :

struct CXeleRtnorderField {
///F P AR 5 g S

TXeleOrderIDType UserLocalID;
// /UEFARY
TXeleSecuritiesIDType SecuritiesiD;

///FFT71H
/// [548.2.7]
TXeleDirectionType Direction;
///F g (REERERD
/// [+4.8.2.14]
TXeleoffsetFlagType CmboffsetFlag;
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// /i OUBURS£0.0001, B3R

TXelePriceType
[/ /iR
TXelevolumeType
[/ /R

/// [5§18.2.4]

TXeleOrderTypeType
// /B RBIRFER

/// [558.2.9]

TXeleTimeConditionType
// /35 iRy

/// [748.2.5]

TXeleMarketType

// /% StbRE GHAUE D
TXeleCoveredFlagType
// /GRS S int A
TXeleOrderIDType

// /3 5 P B S CRURAE T

TXeleOrdereExchangeIDType
// /B2 K [A]
TXeleTimeType
// /%8R AR A BRAN AT B

// /%A gt HIBURE%0.0001,

TXelePriceType
/// B R &
TXelevolumeType
1/ /AR T

F51%0.001)

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

Coveredoruncovered;

orderSysiD;
ordereExchangeID;

TransactTime;

X ESHEHOYIRGT R A%,

M EEFE£0.001)
DiscretionPrice;

Tradevolume;

// /NGRS R BOREE M, Teavesvolume & O 4 BN HUE 15

// /IR RS EB AL . Teavesvolume FmAk R HiE

TXelevolumeType
[/ /T HARES

/// [74i8.2.14]

TXeleOrdersStatusType
///RES CEARMERD
TXeleMoneyType

[/ [ RERURG CERAERT)
TXeleMoneyType

[/ EETFB: 5 CERE)
TXeleMoneyType

[/ /E P T A
TXeleSubCTlientIndexType
// /M5 Tt (P E SO
TXeleBusinessunitType
/// RKERHR SRR IS

/// [548.2.21

TXeleRecoveryFlagType

// /MG RS strk
TXeleStrorderSysIDType
///BBE RS
TXeleUserIDType

// /G Ed, 2 W IRRAAEH

LeavesVolume;

orderstatus;

Margin;

FrozenPremium;

FrozenFee;

SubClientIndex;

Businessunit;

RecoveryFlag;

StrorderSysiD;

AccountID;

[/ /BIEME NSRRI Rid + 1
///BEERNIR RO T K, 2RE L5 R

TXeleExchangeIDType

ExchangeFrontID;

PR - RIS R

// /AR P AR AR S S (R &2 . SBA K2 . SBA B RAR A S RRZ B

TXeleOrderIDType

origUserLocalID;

[/ /BB SR S intR B (6 2. SR 2. 5P ERRA A SCRAZ B

TXeleOrigSysIDType

origorderSysiD;

[/ /R SR S strR B G S B) (&2, 5B K 2. SULERRAA SRz 7 B

TXeleStrorderSysIDType

origstrordersSysiD;

[/ /BT N i (AT EE 2% 5 B 20

TXeleTendererIDType

11/ ZEG AT T
TXeleOrderexchangeIDType
// /T

char

TendererID;

ExecID;

Reserved[52];



onRtnTrade F&i%
IDgE : FAREHR
EREURR

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

S#0:

* pRspField : paZEHR , HEEHIRCXeleRtnTradeField4lT :

struct CXeleRtnTradeField {
// /P A gl B g
TXeleOrderIDType
// [ EFARRY
TXeleSecuritiesIDType
///FFT7 1A

/// U7ii8.2.7]
TXeleDirectionType
[/ /PR, AR

/// [748.2.14]
TXeleoffsetFlagType

UserLocalID;

SecuritiesID;

Direction;

ComboffsetFlag;

// /8RN A% QIR 20,0001, JREEHE)0.001)

TXelePriceType
// /¥
TXelevolumeType
[/ /iR RER

/// [738.2.4]
TXeleOrderTypeType
vk k¢ ESE

/// [54:8.2.9]
TXeleTimeConditionType
///2E 5 I

/// [#58.2.5]
TXeleMarketType

// /% 55 & GHBUE D

TXeleCoveredFlagType
// /ARG 5 int KTy
TXeleOrderIDType
1/ /35 ik B 5
TXeleorderexchangeIDType
///EREH
TXeleOrderIDType

/1A R GUBORS £0. 0001, 5K

TXelePriceType
/] A H
TXelevolumeType

LimitPrice;

volume;

orderType;

TimeCondition;

Market;

Coveredoruncovered;

ordersSysiD;

orderexchangelD;

TradelD;

J%0.001)

TradePrice;

Tradevolume;

[/ /R FE (B HE - R R

TXelevolumeType
// /3T BAAT I [
TXeleTimeType
///JEA T B ) (A AE D
TXeleTimeType
[/ /T RS

/// [5§8.2.11]
TXeleOrderStatusType
///BBE45, Ki%0.01
TXeleMoneyType
// /1%
TXeleSecuritiesCommissionType
///ENAERL
TXeleStampTaxRateType
[/ /5
TXeleTransferFeeRateType
// /BT
TXeleTotalFeeType
///RES CEARMER)
TXeleMoneyType

LeavesVolume;

TransactTime;

origTime;

orderstatus;

TotalvalueTraded;

commission;

StampTax;

Transfer;

TotalFee;

Margin;
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[/ /BRI CEARAERD

TXeleMoneyType Premium;

[/ /B T A

TXeleSubCTientIndexType SubCTlientIndex;
// /M5 5t (P E SO

TXeleBusinessunitType Businessunit;

/// FKERRSCER D
/// [558.2.21

TXeleRecoveryFlagType RecoveryFlag;
[/ /ARG S strkhY

TXeleStrorderSysIDType StrorderSysiD;
[/ BEEEKS

TXeleUserIDType AccountID;

/// G AT oS

TXeleOrderexchangeIDType ExecID;

// /ST ETd, 2 W IRRAAEH
///RIME BRI R oeid + 1
///RIEME N IRFR R0 MK, 248K 15 W 56
TXeleExchangeIDType ExchangeFrontID;
/// BITRAETFH
TXelevolumeType cumQty;
// /T
char Reserved[72];
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onRspQryOrder 5i%
ThRE : IREAERRE
EREFH

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

S8

e pRspField : IREFEIANZ , HEHRCXeleRspQryOrderFieldd T :

struct CXeleRspQryorderField {
[/ /R PR g

TXeleOrderIDType UserLocalID;
// [ EZFARES
TXeleSecuritiesIDType SecuritiesID;

///FEEITA

/// [+58.2.71
TXeleDirectionType Direction;
// /AR

/// [7118.2.14]

TXeleOoffsetFlagType CmboffsetFlag;
// /&
TXelePriceType LimitPrice;
// /¥
TXelevolumeType Volume;
[/ /iR ERER
/// [55t8.2.4]
TXeleOrderTypeType orderType;

YL E ¢ B
/// [+#8.2.9]
TXeleTimeConditionType TimeCondition;
[/ /35 T
/// £4i8.2.5]
TXeleMarketType Market;
YIVE S VIEN
/// [+5t8.2.6]
TXeleOperwayType operway;
// /ARG 5 int KT
TXeleOrderIDType ordersSysiD;
/1 /35 Tk g 5
TXeleOorderexchangeIDType orderexchangelD;
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// [ ¥E32 3 R ]
TXeleTimeType

TransactTime;

// /%SRRI R IR AT AT 5, X IR T RO IRAN AT IR, BAL. T

TXelePriceType
[/ Bt A
TXelevolumeType
/1] RBEFH

DiscretionPrice;

Tradevolume;

// /NSRS R RUR B . Jeavesvolume s O & IR B
// /I EAR R ES WA R, Teavesvolume FonKMAZHE = RPHE

TXelevolumeType
[/ /3T HARES

/// [48.2.11]
TXeleOrdersStatusType
// /%
TXeleSecuritiesCommissionType
///ENHERL
TXeleStampTaxRateType
[/ /i
TXeleTransferFeeRateType
// /i
TXeleTrafficFeeType
/// BFEL%k
TXeleTotalFeeType
///PREE CEARAERD
TXeleMoneyType
[/ [ REERR G CE AR
TXeleMoneyType
/] /B 5E RS
TXeleUserIDType

VIVE-IRb ks D
TXeleSubCTlientIndexType
// /M55 5Tt (P € SO
TXeleBusinessunitType
// /GRS Ym T strkA

LeavesVolume;

orderstatus;

commission;

StampTax;

Transfer;

TrafficFee;

TotalFee;

Margin;

FrozenPremium;

AccountID;

SubClientIndex;

Businessunit;

TXeleStrorderSysIDType StrorderSysID
[/ /iR EER

TXeleMessageIDType orderMessageld;

// /VEZRIE RIS
/// [+48.2.10]

TXeleSecuritiesType SecuritiesType;
///FRERRE "0 R 1T R

TXelePreorderFlag PreorderFlag;

[/ /R R

TXeleErrorIdType Errorld;

[/ TUE SR FRIEN FIRE W IRIAE, RS T

TXelevolumeType EndNum;

[/ TERFMT, REWUFHIEHMTER RAERE—FEHRPH

TXeleIsLastType QryAgain;

// /40 AR U 3 A [ HR A

TXelevolumeType TotalNum;

///BRE RS

TXeleInvestorIDType InvestoriID;

// /& PRI

TXeleUserIDType CustiID;

/1 /R4

TXelePriceType TradeAmount;
///ERE & RFEL B G BFLRE

TXeleunSyncOrderFlag unsyncorderFlag;

// /% b GHAUERD

TXeleCoveredFlagType Coveredoruncovered;
[/ /AR SRR S s trR B GIF 5 B

TXeleStrorderSysIDType origstrordersysiD;

[/ /IRBRIR, SAF AP SRR &, B B 2L

/// [758.2.27]
TXeleOrderSourceType
///Z ST Ed
///REME N SERR R OGid + 1

ordersSource;

// /61 REEAIREROS MG, 2R 1S FE

TXeleExchangeIDIntType

ExchangeFrontID;

- RIHESHE)



[/ /BT Y R B, B I R SR

char Operwayex[3];
// /T
char Reserved[27];
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onRspQryTrade 3%
IhEE : A EREIANE
BREURF

void onRspQryTrade(CXeleRspQryTradeField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast);

SH0:

e pRspField : FABREIANE , HEM{RCXeleRspQryTradeField?l T :

struct CXeleRspQryTradeField {
// /W A R B Y S

TXeleOrderIDType UserLocalID;
/77135 H

TXeleDateType TradingDay;
// /A H

TXelevolumeType Tradevolume;
[/ /R TFH R - B asHeE)
TXelevolumeType LeavesVolume;
// JEACHY

TXeleSecuritiesIDType SecuritiesiD;
// /AR ]

TXeleShortTimeType orderTime;

/[ FRAE T (]

TXeleShortTimeType TradeTime;

/1 /B

TXelePriceType TradePrice;
[/ /R &

TXelePriceType TradeAmount;
[/ BARMEH

TXeleOrderIDType TradelD;

VL UES
/// LF1i8.2.5]

TXeleMarketType Market;
// /% SR & GHBUERD
TXeleCoveredFlagType Coveredoruncovered;
// /SRS intI R
TXeleOrderIDType ordersSysiD;
/1 /35 Ak g
TXeleorderexchangeIDType orderexchangelD;
///FETi 1)
/// [#8.2.7]
TXeleDirectionType Direction;

[/ /IR E, A
/// [51i8.2.14]

TXeleOoffsetFlagType cmboffsetFlag;
// /14

TXeleSecuritiesCommissionType Commission;
// /ENERR

TXeleStampTaxRateType StampTax;
[/ /e

TXeleTransferFeeRateType Transfer;
///BFEk

TXeleTotalFeeType TotalFee;
[/ RES G ARAEHD

TXeleMoneyType Margin;

/[ /BRI CEARIER)

TXeleMoneyType Premium;

[/ /B EKS
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TXeleUserIDType AccountID;

// /T HARES

/// U7887.2.11]

TXeleOrderStatusType orderstatus;

// /AR T strIiY

TXeleStrorderSysIDType StrorderSysiID;

11/ G AT T

TXeleOrdereExchangeIDType ExecID;

// /&P T A

TXeleSubClientIndexType SubCTlientIndex;
[/ VUERSEHRAE R RIEN T IRE W IREIAME, RSB T

TXelevolumeType EndNum;

[/ /A TERFAT, REWLLHREHTER RERE— KRR AL

TXeleIsLastType QryAgain;

// /2400 2% A B Y R R 5

TXelevolumeType TotalNum;

[/ /B FEBARIK S

TXeleInvestorIDType InvestoriID;

// /7% ARG

TXeleUserIDType CustID;

[/ /IRERR, SFF ARG &, 7 B 2L
[#18.2.27]

TXeleOrderSourceType ordersSource;

// /T

char Reserved[42];
i

* Dbislast : IWRIERAMNAISRE—XREIENG ( SEBRBHFSEARSRE—FER , AFF#fbIsLast ; EFEMAIEFEEE , BRIt
SR, FEMbIsLastRFBTEER )

onRspBTFundTransfer /5i%
THRE : B A RE RN A
ERESRE

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

280

e pRspField : BESRESEERNZ , HEHIRCXeleRspBTCapTransferManagerFieldgl R :

struct CXeleRspBTCapTransferManagerField {
// /&R B WITFiR# N

TXeleuUniqueNumberType UniqueNumber;
// /AR

TXeleOrgIDType orgiD;
///FEEKS

TXeleUserIDType AccountID;
///mF

TXeleCurrencyType currency;

// /R &

TXeleMoneyType Fundamt;
/78, L B SAAEIREG: 12" RS LS
TXeleDirectionType Direction;

// /TR

char Reserved[63];
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onRtnBTFundTransferf5ix

IhRE | BEAREEHIRERIRE
EREURR

=

HiE

>==A

&

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

29 :

pRspField : IBIEG B ETEIREFIRE

HJ{KCXeleRtnBtCapTransferManagerFieldg1F :

struct CxeleRtnBtCapTransferManagerField {

// /A RME—H B
TXeleUniqueNumberType
// /R AES
TXeleOrgIDType

// /54K S
TXeleUserIDType

/// Tk

/// [748.2.131

TXeleCurrencyType
// /R &
TXeleMoneyType

///BETTE, L B TEERAE G "2" . RS IR LS

TXeleDirectionType

[/ /BRSO R R, T

TXeleOrderStatusType
// /T
char

UniqueNumber;

orgip;

AccountID;

currency;

Fundamt;

Direction;
TR T

Status;

Reserved[63];

onRspQryBTFundTransferRecord5i%

Ih8E : BEARSEIKCREANE

EREURF -

void onRspQryBTFundTransferRecord(CXeleRspQryBTCapTransferManagerField
nRequestID, bool bIsLast) ;

*pRspField, CXeleRspInfo *pRspInfo, int

pRspField : BiEERSEIRICEEIANE , HEEHRCXeleRspQryBTCapTransferManagerFielddl T :

///ZERME—H B S

[/ /RS

struct CXeleRspQryBTCapTransferManagerField {

TXeleUniqueNumberType UniqueNumber;
// /RIS
TXeleOrgIDType orgiD;
// /54K
TXeleUserIDType AccountID;
///

/// [5$8.2.13]
TXeleCurrencyType currency;
// /R &%
TXeleMoneyType Fund;
///BETTI, "L ERMESRARSES: 2" IRRHEG A EES
TXeleDirectionType Direction;
// /BAERS A
TXeleShortTimeType Time;
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TXeleErrorIDType

///WESERIERE, AR
B, 6 IRIELSR

IS

TXeleOrderStatusType
///1/\

[/ /B IER &

/// B IESE BbRid ‘1.

TXeleReversalResultType

// /i

char

onRspInFund 75i%

MIEEEMERE ‘07
TXeleIsFundReversalType
SSE~ LM &, SZERRARKLHE --" RRTLA
TXeleReversalCounterType

ErroriD;
"1 ERFBRKRELS,

Status;

IsFundReversal;
ReversalCounter;
ARG €27, AbFHRRTh ‘37

ReversalResult;

Reserved[62];

IheE | EFRBESAANLRHEENE
ERERF

pRspField: &£413%

struct CxeleRspCapTransferField {

TXeleCentralTradingErrorIdType

// /AR
TXe1e0rgIDType

/1134
TXe1eUserIDType

/// Tk

/// [51i8.2.13]

TXeleCurrencyType
[/ /BAERK S
TXeleSnoType

// /BT (EAE S
TXeleMoneyType

/1] BRI
TXeleMoneyType

// /AT CIEAEAE &
TXeleMoneyType
///VEE R AT R ClEAEAE
TXeleMoneyType

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

orgip;

AccountID;

currency;

Sno;
Z T B AR
BefFundavl;

Fundbal;
ZFBEARAHD
AftFundavl;
B AR
Befcashbal;
ZFBRE AR
AftcCashbal;

Fundamt;

[/ /SR AE Gy G Wi R R A

ctErrorid;

// /R Gy AR G R RS S
TXeleCentralTradingErrorMsgType CtErrorMsg;

///Fpgais & 75 HiE

TXeleIsUpdateFpgaFundType

/77N /L, 0 F]H
TXeleTransferType
// /T

char

%4,

TransferType;

Reserved[10];

"2 R EERE RS, 3 IR B AREE,

B IERAE, (17 TGP IERAE

ALBRRIG -7 FRIRTERL

ZERSPNIEHEENT , HEEMRCXeleRspCapTransferFieldgl T :

IsUpdateFpgaFund;
L:RTGSHIE , 2:mHUZ 4 G F i )

"4 R RN BRI RS,

"5 B NG

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


af://n1913

onRspOutFund’six
gE : IRHERRSRHEPRZNE
REURF :

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

280

e pRspField : ¥RMEEASEHESIZNZE , HERCXeleRspCapTransferFieldgl T :

struct CxeleRspCapTransferField {

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

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

// /528 Gy A G LA 1R
TXeleCentralTradingErrorIdType ctErrorid;

/7 /BT G A B W R R AE
TXeleCentralTradingErrorMsgType ctErrorMsg;

// /T

char Reserved[12]; };

onRspQrylnOutFundRecordfi%
ThRE : EPRBESTIRIRHES PRSI Z
EREURA -

void onRspQryInoutFundRecord (CXeleRspQryCapTransferRecordrield *pRspField, CxXeleRspInfo *pRspInfo, int nRequestID,
bool bIsLast)

S0

* pRspField : £ RZRESFIRRMESIRME R, , HE5ERCXeleRspQryCapTransferRecordFieldglT :

struct CXeleRspQryCapTransferrRecordField {
// /B ARRS (QFIIH & AMER)
TXeleOrgIDType orgiD;
// /54K
TXeleUserIDType AccountID;
[/ URE /AR G
TXeleMoneyType Fundamt;
///EETT M, 1 A, 2" R
TXeleDirectionType Direction;
[/ [BEAERIK S
TXeleSnoType Sno;


af://n1922
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// /AR 1]
TXeleShortTimeType

[/ /35 TR

/// [+48.2.5]
TXeleMarketType

[/ /AR
TXeleActionSourceType
// /P

char

Time;

Market;
ActionSource;

Reserved[62];

HESFHEX

APIZEDO

reqQryRate 53k

TORE : BREMERIER, SPER. HEX.
EREURI -

umEﬁ)E'@lﬁj‘z

int regQryRate (CXeleReqQrystockFeeField &inputField,

280

* inputField : ZEREPERER, FPHEEX, AR RER

struct CxeleReqQryStockFeeField {
// /B4

TXeleUserIDType AccountiID;
// [ EFARY

TXeleSecuritiesIDType SecuritiesiD;
[/ /EN AR CE AR D

TXeleDepartmentIDType DepartiD;
//UESRR

TXeleSecuritiesType SecuritiesType;
// /T

char Reserved[127];

¢ nRequestID : {&EXKID
RENE : 0FRALD , HESRE

WA BAFERIEERERE | B #ERreqQryRateiH  TERR(EDTERIZR,
3K, AJLAfEonRspQryRatelifI FEFHEXER.

reqQryCentralTradingFund’5ik
RE : EPRBASEAEK
REURRZ

int

TPER,

int nRequestID)

BE=R.

&8 , EEHIRCXeleReqQryStockFeeFielddlF :

mE#H. wIVEE. SHKE.

reqQryCentralTradingFund (CXeleReqQryCentralTradingFundField &inputField, int nRequestID)

e inputField : EFRRZFIESERESETAGK , HEMIRCXeleReqQryCentralTradingFundFielddn T :

/// BWENZ G 4EER
struct CxeleReqQryCentralTradingFundField{
/7 /HRRES (A

TXeleOrgIDType orgiD;

ETFERISAR KR 25 il
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/1% P RES (B PR

TXeleUserIDType CustId;
///FEEKS

TXeleUserIDType AccountID;
// /TR (gD
/// U7418.2.13]

TXeleCurrencyType currency;
///&TE

TXeleRemarkType Remarkmsg;
// /TR

TXeleReservedType Reserved;

e nRequestlD : EKID
RENE : 0OFRmATh , HMERE

WEE  HRFEREEESKS , AP EAreqQryCentralTradingFund#fTIESEF R ZEEESEAEITSK , ILE
onRspQryCentralTradingFundEiRFEFRFEE.

reqinPosition)5i%
I0EE | EFRZIHFCRAIRIESBERPEIERER | EtS5EAR)
EREER

int reqInPosition(CXeleReqPosTransferField &inputField , int nRequestID)

240

e inputField : ¥ERIRIEKT , HE5MRCXeleRegPosTransferField?l T :
/11 FHERIRISK(PEEEETR , AfttE5iEAds)

/// FraRIBERChEEEEH, HABREASRD

struct CXeleRegPosTransferField {
// /WAARAS (AT k)

TXeleOrgIDType
///FER S
TXeleUserIDType

/1 /AR T CIMERTD)
TXeleInvestorIDType
// /AR (AT i)
TXeleMarketIDType

// [ EZFARES
TXeleSecuritiesIDType
/1 /ety A
TXeleSignedvolumeType
/7RI L RS, 2 iR (Tik)
TXeleDirectionType
///&ECMERD
TXeleRemarkType

[/ RPAT—IREHIE G R4S CIVERD)
TXeleCalloneceFlag

// /5 AR CIMEE D
TXeleBranchNoType

// /& P AREE CRERD
TXeleUserIDType

// /T

char

e nRequestlD : &EKID

REHE : 0FAh , EtESE ;
AR« MAPBFESRAE , BPEMreqinPositionkRETIESECFIZRHES , ATLIEonRspInPositionEHRHEEEFXES.

orgiD;

AccountID;

InvestoriD;

MarketID;

SecuritiesID;

volume;

Direction;

RemarkMmsg;

callonce;

BranchNo;

CustiID;

Reserved[44];


af://n1970

reqOutPositionFFi%
8E : EPRZHCREIFHESIEK(FEESER | BfthsSiAsas)
REURF :

int reqoutPosition (CxeleReqPosTransferField &inputField , int nRequestID)

S8

o inputField : G XIERER, , HE5HACxeleReqPosTransferField& I reqinPosition ik
* nRequestID : {&EXKID

RENE : 0FALD , EftERE

B - BAFERIESRRS . AP EMreqOutPositiondIREEFIESIRFEMRHESTEL | ATLITEonRspOutPositionEHRFEEEXESR.
reqQrylnOutPositionRecord)5ix

IhRE | EPRBIFCRKFHECBAEIRER(PEEEER | BMtSEASHH

REURF

int regQryInoutPositionRecord (CxeleReqQryPositionTransferRecordrField &inputField, int nRequestID)

280

e inputField : £ FIEEERESETAEKE , HEHIRCXeleReqQryPositionTransferRecordFieldgITF :

///ERRE G CRR R & ARG R (R EEE T H, HABmA SR
struct CxeleReqQryPositionTransferrRecordrield {

///EEKS

TXeleUserIDType AccountID;

// /SR

TXeleSecuritiesIDType  SecuritiesID;
// /T

TXeleReservedType Reserved;

e nRequestlD : iEKID
REHE : 0FmEY) , HiUERE
WwBE - BAFEEFCYIRE . ATLMERreqQryinOutPositionRecordEIEHF B XIIRIER . ATLAfEonRspQryinOutPositionRecord[ERHFEEIEXEE.
reqinOutPositionFFi%
08 | EPRBIFCRENBHIRMESTERE D 5REER)
REURF :

int reqInoutPosition (CXeleReqInOutPositionField&inputField , int nRequestID)

S
* inputField : FFEXILIERE, , HEEMRCXeleReqInOutPositionField4NF :
/// FEERIEEE RGBSR R

struct CxeleReqInoutPositionField {
///FEENS (i)

TXeleUserIDType AccountID;

// /EZFARES (L)

TXeleSecuritiesIDType SecuritiesiD;
// /R E R (D

TxelevolumeType Vvolume;
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///RBTTIE T RN, T2 Rl (e d)

TxeleInoutDirectionType InoutDirection;

// /T

char Reserved[128];
13

e nRequestlD : {&EKID
RENE : ORI, BERE ;
WA . BEFBEREERRE . AFERreqinOutPositionfBEEFEERF AN/ ALHEIRIMES , JLAfEonRspInOutPositionEiRFEFRXIER.
reqQrylnOutPositionDetails)5i%
TRE : EPREZFCIFIRIAMESIAEIRIERGERD S EER)
RERRL

int regQryInoutPositionDetails (CXeleReqQryInOutPositionDetailsField &inputField, int nRequestID)

24
* inputField : EPRZRFCTALIRHESIHEEIER, , HEEHMHARCXeleReqQrylnOutPositionDetailsFieldilF :
/// CXeleReqQryInOutPositionDetailsField (&4rpifdiH)
struct CxeleReqQryInoOutPositionDetailsField {
[/ /&S (LD
TxeleUserIDType AccountID;
// JIEFEARES (Al
TXeleSecuritiesIDType SecuritiesID;

// /T
TXeleReservedType Reserved;

e nRequestlD : {&KID
REHE : OFREY) , HitERE
WiEA - HAFERCRIRRE , AILAERreqQryinOutPositionDetailsEIAIRFEXIHRIER , BTLATEoNRspQryInOutPositionDetailsEHRHFEEHEXES.
reqQryGateWaysRecord)5ix
ThRE : KSHITTARXEEEREK
EREURF

int regQryGatewaysRecord (CXeleReqQryAvailableGatewayRecordField &inputField, int nRequestID)
S8
e inputField BRERMKF AT BMAEEERERE, , HEHKRCXeleReqQryAvailableGateWayRecordFieldZlF :

struct CxeleReqQryAvailableGatewayRecordField{
[/ /%, FEKF

TXeleUserIDType AccountID;
// /T

char ReservedO;

// /T

TXeleReservedType Reserved;

13

e nRequestlD : &FKID
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REHE : 0FmAH) , EftERE |

R BAFPERIEERERE | B {#RreqQryGateWaysRecordEiAH SRR FAMK(EEIEK , AILATEonRspQryGateWaysRecordBfRFEEIEX
8.

ZEOABEN |, HEEERRZAMXERIEKreqQryExChangeGateWayiz,

reqQryBtFund’5ix
IgE | IPREEREWFERIEK
REURF :

int reqQryBtFund (CXeleReqQryClientAccountFundManagerField &inputField, int nRequestID)

SH0:

o inputField : ¥ M & % &K AR, H Z559KCXeleReqQryClientAccountFieldgnF :

struct CxeleReqQryClientAccountFundManagerfField{
[/ /i, BEKS

TXeleUserIDType AccountID;
/17453, G
TXeleMarketType Market;
///TE
char Reserved[48];

i

e nRequestID : {&EXKID
RENE : 0FRTETD , BERS
R BAPEREERRE | B ERAreqQryBtFundiHTiFRIEER S EAEK , FLAfEonRspQryBtFundEliRFEEHEXER.
reqQryFundysik
TORE | ISR EEIAEK
REURRZ

int reqQryFund(CxeleReqQryClientAccountField &inputField, int nRequestID)
s
e inputField : MG % &M gk, EEZ5HRCXeleReqQryClientAccountFieldgAT :

struct CxeleReqQryClientAccountField {
///%ik, EEKF

TXeleUserIDType AccountID;
// /T
TXeleReservedType Reserved;

I8

* nRequestID : i&EXKID
RENE : 0FRALD , HESRE |
WEA - ZRAFERIEESESE . AFEAreqQryFundHTIESREEAIEK , AILATEoNRspQryFundEiRFEEEXER.
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reqQryPosition75i%
ThRE  IBSFEEIRER
EREURT

int regQryPosition(CXeleReqQryPositionField &inputField, int nRequestID)

S8

e inputField : IE5SGENAERKIE, ( Securities|DEIA |, IZFERFEEME ) , HEHIACXeleReqQryPositionField s :

struct CxeleReqQryPositionField {

///45i%, B
TXeleUserIDType

///7 ik, AR, ANEHE A
TXeleSecuritiesIDType

AccountID;

SecuritiesiD;

[/ /G IR AEE BRI, WS NKT, "a Al

TXeleMarketType Market;
// /T
char Reserved[127];

I

e nRequestlD : {&KID
RENE : 0FRmEED , BERE ;
WBE . BEFBERIEERRE . AFERAreqQryPosition#HTIESRFEER , AJLAFEonRspQryPositionEiRFEERXIER.
reqQrySecurities %
Ih8E B EREmER

int reqQrySecurities(CxeleReqQrySecuritiesField &inputField, int nRequestID);

S#0:

* inputField : iEHALERIER, L EEHIRCXeleReqQrySecuritiesFieldZlT :

struct CXeleReqQrySecuritiesField {
[/ /i, RS, AEA A
TXeleSecuritiesIDType
// /T
TXeleReservedType

i

SecuritiesiD;

Reserved;

e nRequestlD : iEKID
RENE : ORI, BERS
WA . SEFEREERRE | AFERAreqQrySecuritiesHTIESEREIRER , AJLAEonRspQrySecuritiesBHRHPEEEXER.
reqQryRightsAndinterestsFix
ThRE : NEEIR-FREUE SRR
REURRZ

int regQryRightsAndInterests (CXeleReqQryStockQuotaField &inputField, 1int nRequestID)

280

e inputField : NEEEIA-FAREEEIANE , EEEHACXeleReqQryStockQuotaFieldgn T :


af://n2082
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struct CxeleReqQryStockQuotaField {
///5EkS
TXeleUserIDType AccountID;
// /&R
/// [#418.2.10]

TXeleSecuritiesType SecuritiesType;
// /EHAR Y

TXeleSecuritiesIDType SecuritiesiD;
///PiH

TXeleReservedType Reserved;

e nRequestlD : i&KID
RENE : 0FRTALD , HESRE

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

reqQrylnvestorinfofsik
Ih8E | RAKSEREREK
ERESRRE

int regQryInvestorInfo (CxeleReqQryInvestorInfoField &inputField, int nRequestID)
s
e inputField : IEEARFMSEEEDIEK , HEHRCXeleReqQryinvestorinfoFielddl T :

struct CXeleReqQryInvestorInfoField {
/// ik, FEM

TXeleUserIDType AccountID;

// /T

TXeleReservedType Reserved;
i

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

=5,
reqQryPrcPrograminfof5ik
Th8E : B RIREREREK
ERESIRRE

int reqQryPrcProgramInfo(CxeleReqQryPrcProgramInfoField &inputField, int nRequestID)

280

* inputField R RIS SEEIRNERE , HE5HIRCXeleReqQryPrcPrograminfoFieldd T :


af://n2123
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struct CXeleReqQryPrcProgramInfoField {
/// ik, BEKF
TXeleUserIDType AccountID;

// /R Rz 25

///0 REIAES, 1 A RMAEELPR SR, 27E Rz
[+118.2.29]

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

* nRequestID : i&EXKID
REWE : 0FmAkTh . BEfERE ;
WBE . BAFPERIEERERE | B ERreqQryPrcPrograminfoEifH SAERMUXKIZRES. . TJLATE onRspQryPrcPrograminfoE i hEEEXER

reqQryETFCreationRedemptionSecuritiesf5ix
IhkE : ETFREBESEEEREK
ERESRE

reqQryETFCreationRedemptionSecurities(CXeleReqQryETFCreationRedemptionSecuritiesField &inputField, int nRequestID)

280

o inputField ETF HERESEEEAEKE , HEHIRCXeleReqQryETFCreationRedemptionSecuritiesField #1TF :

struct CxXeleReqQryETFCreationRedemptionSecuritiesField {
///EFRIIEIE, AHE A

// [ BERE G R TR
TXeleSecuritiesIDType SecuritiesID;
///TE
char Reserved[120];
};

e nRequestlD : {&KID
REWE : 0Ty , BfERE ;

WEA  MEPERIESRRAE AP EAreqQryETFCreationRedemptionSecuritiesZEAETFERIERESEE. , BTLERIR
onRspQryETFCreationRedemptionSecuritieshEEBXEE

reqQryETFCreationRedemptionComponentSecuritiesF5i%
Th8E : ETFERERIREREIRIER
EREURF

reqQryETFCreationRedemptionComponentSecurities(CXeleReqQryETFCreationRedemptionComponentSecuritiesField &inputField,
int nRequestID)

280

e inputField ETF BRIERER(SEEIAEKE , HEMARCXeleReqQryETFCreationRedemptionComponentSecuritiesField #0 :


af://n2151
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struct CxeleReqQryETFCreationRedemptionComponentSecuritiesField {
///EE, EHEARID, FEREESIERFAID, ANHERRE A
// /IR, WA ETFRES A G B R TUESARRS, )RR B e A0S ) B ) st A5 B
TXeleSecuritiesIDType SecuritiesID;
[/ /B ARY RIE ANIEE A
TXeleSecuritiesIDType ComponentSecurityId;
// /T
char Reserved[112];

e nRequestlD : iF3KID
RENE : 0FRAL) , HERE

WBE  BAPERESESKS , FAF#EAreqQryETFCreationRedemptionComponentSecuritiesZRAIETFERIERAR SR , ATLAEERR
onRspQryETFCreationRedemptionSecuritieshEEIRXER

reqQryExChangeGateWayJ5ix
I8E | REFIMKEIEIERK
REURF :

int regQryExChangeGateway (CxXeleReqQryExChangeGatewayField &inputField, int nRequestID)

SH0:

* inputField RZATMAEEERIEKY, , ELEHI{RCXeleReqQryExChangeGateWayFieldglF :

struct CxeleReqQryPrcProgramInfoField {
///453%, BEEK

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

i

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

int reqQryQFIIorder(CXeleReqQryQFIIOrderField &inputField, int nRequestID)
I
e inputField : QFINREEIANSK , HEMARCXeleReqQryQFlIOrderField /s :

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

TXeleOrderIDType ordersSysiD;

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

[/ /AT, ARG S, A AORSAEIE U, A LI AT
TXeleQFIIOrderIDType UserLocalID;

// /A, JFEERTE k%l HHMMSSmmm (I 23 b fh) Yol £
TXeleShortTimeType TimeStart;

/// Ak, SR AR HHMMSSmmm (b AD) T AT
TXeleShortTimeType TimeEnd;
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/// T, TR EA, BOAME — %I R

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

[7418.2.24]
TXeleSortType SortType;

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

///EBINRN0, AR

[/ /X Rt R
///B s BEWIER. 23k
///QryorderStatus=QRYSTAT_REPORTING | QRYSTAT_REPORTED;
/// [+48.2.26]

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

i

* nRequestID : EKID
RENE : 0D, HHERE
WBE . BAPEREEESE , AFEAreqQryQFIIOrder#{TQFIREREITIER , ILATEoNRspQryQFIOrderERFEEHRXSE.
[EE]
[EE7ER]

1. tN8R OrderSysIDEER , RLAOrderSysIDASRAE |, MIEfBSRERR
2. YN8 OrderSysID £&4-FxUserLocal DB , RLAUserLocalIDASEER , MIEMSEEARERL , HibiUserLocal DAFHR |, A

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

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

reqQryQFliTrade 5%
I08E : QFIIFAREIIEK
ERENER

int reqQryQFIITrade(CXeleReqQryQFIITradeField &inputField, int nRequestID)

280

e inputField : QFIIFYAZEIANENK , HLEEMARCXeleReqQryQFliTradeFielddF :

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

TXeleOrderIDType ordersSysiD;

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

TXeleSecuritiesIDType SecuritiesiD;

///AliE, JFEERE A% 3K: HHMMSSmmm (/3 Fb=2 /D) JEREIA ), oA 2 0 i AR s ff
TXeleShortTimeType TimeStart;

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

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

///TTiE, Sy TUERIGEANE, BIANE %I

TXelevolumeType StartNum;

///TTiE, BRI ERHEANR, fHRASEEERLE »THE

TXelevolumeType Num;

// /7T, HEP T

TXeleSortType SortType;

///EtFREGE R A MRS, gf iG]
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TXeleQryEtfTradeFlag QryetfTradeFlag;

// /T

char Reserved[114];
i

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

int reqQryQFIIPosition(CXeleReqQryQFIIPositionField& inputField, int nRequestID)

S8

e inputField : QFINEESCEIBIEKIE, ( SecuritiesIDEIE |, IZFERAMEERE ) . HEEHRCXeleReqQryQFliPositionFieldZIF :

struct CxeleReqQryQFIIPositionField {
/// ik, BEKF

TXeleUserIDType AccountID;

/// Tk, A, ANEEA

TXeleSecuritiesIDType SecuritiesID;

// /T, ANETE V6 SR 1 HROG R TT 3  RESE SR

TXeleMarketType Market;

// /T

char Reserved[104];
};

e nRequestlD : iFRID
RENE : 0FRTETI , BERS .
RHE  HEFERESRAE . AFERreqQryQFlIPositionHHTIESRFEEIR , BJLATEonRspQryQFilPositionERFEEIEXIER.
reqTenderOfferOrder 5%
ThRE | ELWIEIER
EREURF

int reqTenderofferorder(CxelerReqTenderofferorderField &inputField, int nRequestID);

280

e inputField : BAWMERI , H45HKCXeleReqTenderOfferOrderFieldfl T :

// /BRI ER (481
struct CXeleReqTenderofferorderfField {

// /P A R g S

TXeleOrderIDType UserLocalID;
// /SR

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

// /R EE

TXelevolumeType Volume;
///ZFETT

TXeleOperwayType Operway;

///ZSETd, 5EHEEMESE -8, R v moaR 1,
// /B R B 6 B e e Y, ' 1 e iR s TR % T B
[/ /TRE AR A BEVER 2 [33, 2501, HSEBREH] k8 m % dm 5 X~ 1;
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// /8, BRRCE MRS 58 X=33, WL EARE 33-1=32 SRMXK;
[/ /% BV B, Hrh, 255 RoORHBIEM.

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

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

1. SAFRNERIES |, KR ZRIE | E£MAreqTenderOfferOrder , AJLAHTELIWNGIRLE ;

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

reqWarrantExerciseOrder5i%
IhRE : RO TRUERK
EREER

int regwarranteExerciseorder(CxeleRegwarrantExerciseorderField &inputField,

280

e inputField : BGIFTIUERYE , H45HIKCXeleReqWarrantExerciseOrderFielddF :

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

// /P AR R S

TXeleOrderIDType UserLocallD;
// /ISR

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

TXelePriceType LimitPrice;
// /R

TXelevolumeType volume;
/73RS e 2 - R

TXeleOrderTypeType orderType;
///ZF=ETT R

TXeleOperwayType Operway;

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

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

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

[/ GFBONET B Horh, 255 Ron HEIRH .

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

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

int nRequestID);


af://n2270

1. SRFPAIHERES
FIEIRBRANESRE

, IR ZRIR G

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

3. MNRFEIRZFANIE , MiESIREonErrRtninsertOrder[EHE ;

A (NORZZFTFRZEL | RS

NJES:-{m

onRspQryRatefi%

TORE : BRER(EDERIER, 1T

EREURR

=

F#EER fEXR. RE

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

S5
* pRspField : ZRENEIRR, TAEXR

struct CxeleRspQryStockFeeField {

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

///ETFHIMEA 432K 45

R (SR REHR)EENZ , HEWIKCXeleRspQryStockFeeField/y :

AccountID;

SecuritiesiD;

DepartID;

StampTaxRate;

TransferFee;

CommRate;

TrafficFee;

Market;

SecuritiesType;

MinCommission;

MoreFreeze;

BAARFFHEEL, HH0
Txe1eETFCreat1onRedemptionExtraFee
A LA RFHIEE, [HA0
TXe1eETFCreat1onRedempt1onCommFeeRate

ETFCreationRedemptionExtraFee;

ETFCreationRedemptionCommFeeRate;

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

// /T
char

i

onRspQryCentralTradingFund

ThRE

fE | EPRZEERETANE

REURF

void onRspQryCentralTradingFund(CXeleRspQryCentralTradingFundField *pRspField, CXeleRspInfo

bool bIsLast) { }

Reserved[86]

*pRspInfo, int nRequestID,


af://n2294
af://n2295
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* pRspField : EFRZFIEEERSETANE, , HE5MRCXeleRspQryCentralTradingFundFieldglF :

struct CXeleRspQryCentralTradingFundrField {
// /B ARG
TXeleOrgIDType orgiD;
///%& g
TXeleUserIDType CustId;
///EENKS
TXeleUserIDType AccountID;
///H

/// [5§8.2.13]
TXeleCurrencyType currency;
/BRI
TXeleMoneyType Fundbal;
/1134w
TXeleMoneyType Fundavl;
/] FE
TXe'IeMoneyType Fund;
///EB L&
TXeleFundType Fundseq;
// /TR 1285
TXeleReservedType Reserved;

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

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

280

* pRspField : FEXIRN S , H5MfRCXeleRspPosTransferFielddn T :

struct CxeleRspPosTransferField{
// /KRS

TXeleOrgIDType orgiD;

///FEEKS

TXeleUserIDType AccountiID;

// /R

TXeleInvestorIDType InvestoriD;

// iSRS

TXeleSecuritiesIDType SecuritiesID;

///fpgats i EH

TXeleIsUpdateFpgaFundType IsUpdateFpgastock;

[/ [BAERIK S

TXeleSnoType Sno;

/1Bty RAEL

TXeleSignedvolumeType stkeffect;

/)RR

TXeleCentralTradingErrorMsgType ptErrormsg;

// /T

char Reserved[44];
i

onRspOutPositionfi%

TORE | EPRZIFCREIFMBEENE(PEREER | BtSEEASTH
ERELRI -

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


af://n2313
af://n2322

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

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

280

e pRspField : BRZAR &, , EEEHIRCXeleRspQryPositionTransferRecordFieldgi T :

struct CxeleRspQryPositionTransferrRecordrield {
// /MR AG

TXeleOrgIDType orgiD;

///FEERS

TXeleUserIDType AccountiID;

// A

TXeleSecuritiesIDType SecuritiesID;

[/ URE [ fRIR AL

TXelevolumeType Stkeffect;

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

TXeleDirectionType Direction;

///fpgatsii e 15 HH

TXeleIsUpdateFpgaFundType IsUpdateFpgaFund;

///PATEE

TXeleCentralTradingErrorMsgType posTransMsg;

// [ 3RAE ] [E]

TXeleShortTimeType Time;

///EAER K S

TXeleSnoType Sno;

// /T

char Reserved[59];
ks

onRsplInOutPosition5i%
InEE | EFRZIFCRNBHIRMESME (B HiFER)
BREUEH

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

280

e pRspField : FEXIRN S , HE5HRCxeleRspInOutPositionFieldZnT :

struct CxeleRspInOutPositionField{

// /AR
TXeleOrgIDType orgiD;
// /7&K
TXeleUserIDType AccountID;
// /AR
TXeleSecuritiesIDType SecuritiesID;
// /2R
TXeleInvestorIDType InvestoriD;
///fpgats & 55, B AL
TXeleIsUpdateFpgaFundType IsUpdateFpgaStock;

///BAERK S
TXeleSnoType Sno;


af://n2330
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[/ /RPEE

TxelevolumeType Volume;
/7R T "IN, T2 R
TXeleInoutDirectionType InoutDirection;
// /R G HE G R RIS, A ERALRS, iRE-1, EERTRUE
TXeleCentralTradingErrorIdType CtErrorid;
// /BN AE By G W R R E R
TXeleCentralTradingErrorMsgLongType CtErrorMsg;
// /T

char Reserved[44];

b

ImRSkHE9pRspinfo. ErrorlD/9550550T , IAR{AHRISEHFESEIRISSctErrorld, ctErrorMsg 4 BE N,
onRspQrylnOutPositionDetailsf5i%

Ih8E | PR EFCRIKIFMER BB DR (FRD 5 ER)

EREUFH

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

280

e pRspField : BBAAN & , HE5HIACXeleRspQrylnOutPositionDetailsFielddNF :

struct CxeleRspQryInoutPositionDetailsField {

// /WK AED

TXe1eOrgIDType orgiD;

///E &

TXe1eUserIDType AccountID;

// [IEFAR TS
TXeleSecuritiesIDType SecuritiesiD;
/// G
TXelevolumeType Stkeffect;
/7% 1t RN, 2t K

TXeleInoutDirectionType InoutDirection;
///fpgats i 7 FH

TXeleIsUpdateFpgaFundType IsUpdateFpgastock;

// /SRR 6 W R 1R AT

TXeleErrorIDType Errorid;

///ERHE & R AR RS S

TXeleErrorMsgType Errormsg;

[/ /A G AR G W R A RAD , B HRID S, R[E-1, ARETHUE

TXe1eCentra1Trad1ngErrorIdType CctErrorid;

// /R GG WS RE

TXe1eCentra1Trad1ngErrorMsgLongType CtErrormsg;

// /BRI

TXeleShortTimeType Time;

// /eI

TXeleActionSourceType ActionSource;

[/ [BEAERIK S

TXeleSnoType Sno;

// /T

char Reserved[123];
i

onRspQryGateWaysRecordf5ix
I8E - PRI MK EREENE
EREUF


af://n2349
af://n2358

void onRspQryGatewaysRecord(CxeleRspQryAvailableGatewayRecordField *pRspField, CXeleRspInfo *pRspInfo, int nRequestID,
bool bIsLast);

e pRspField : FEFAIAMXEEEANE , HEMKRCXeleRspQryAvailableGateWayRecordField#lF :

struct CxeleRspQryAvailableGatewayRecordrField {

///BEE
TXeleUserIDType AccountiID;

[/ /2GR
TXeleMarketType Market;

[/ /5N DG TR B TR A B, 0 1 R LS IR R E M R T
TXeleGateway BidGateways;

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

// /T
TXeleReserved3Type Reserved;

};

onRspQryBtFundix

IO8E  IFRE AR EIANE
EREURR -

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

* pRspField : iIMFREERESKPEIANE , HEHMRCXeleRspQryClientAccountFundManagerFielddF :

struct CXeleRspQryClientAccountFundManagerField{

///FEERS

TXeleUserIDType AccountID;

// /7T AR

TXeleAvailableFundType AvailableFund;
///FTHRURAEL A

TXeleAvailableCashType AvailablecCash;
// /R 4

TXeleFrozeMarginType FrozeCapital;
[/ /R TF

TXeleFrozenFeeType FrozenFee;

// /e TF8:5%

TXeleUsedFeeType UsedFee;

[/ /086 B3 (A

TXeleTotalFundType InitTotalFund;
///EEH

TXeleSelTFund Sel1Fund;
///EBFEN

TXeleBuyFund BuyFund;

[/ /35 Ty

TXeleMarketType Market;

// /T

char Reserved[48];


af://n2367

onRspQryFundzixk

IhEE  IESREEENE
EREURR

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

bIsLast);

* pRspField : IBSRSEANE

, HEEHIARCXeleRspQryStockClientAccountFieldd T :

struct CxeleRspQryStockClientAccountField {

// /B4
TXeleUserIDType
/7 /250 ARAS CEAERD
TXeleAcctStatusType
/] /SR A
TXeleFrozeMarginType
[/ /R TF 5
TXeleFrozenFeeType
// /A TF8: %k
TXeleUsedFeeType
// /0186 34
TXeleTotalFundType
/// BT (W)
TXeleTotalFundType
/// Bz
TXeleSellFund
///EBFEN
TXeleBuyFund
// /AT CEAMER)
TXeleCurrGainLossType
/// 58T CEAMERD
TXeleTotalGainLossType
// /v B4
TXeleAvailableFundType
[/ /35 Ty

/// [5#8.2.51]
TXeleMarketType

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

char

onRspQryPosition /5i%
IR | IESRFeERANE
BRERRL

HIgh b3 B4

ASS TS

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

TotalGainLoss;

AvailableFund;

Market;

InvestoriID;

CustiID;

FrozenFund;
withdrawableFund;
ReferenceAsset;
TotalReferenceMarketcCap;
origwithdrawableFund;

Reserved[62];


af://n2376
af://n2385

void onRspQryPosition (CXeleRspQryStockPositionField *pRspField, CXeleRspInfo *pRspInfo,

bIsLast);

* pRspField: IBSFEERNE , HEEHIIACXeleRspQryStockPositionFieldfl T :

struct CxeleRspQryStockPositionField {

// /a7
TXeleUserIDType
// JUEFEARES
TXeleSecuritiesIDType
// [EZE AR

/// [+8.2.10]
TXeleSecuritiesType
// /P
char
/[ EZFTHRBREE CEARMEH)
TXeleSecuritiesSubTypeType
/115 Fe
TXeleTdBuyPositionType
/11530
TXeleTdSellPositionType
// /R T
TXeleunTdPositionType
///EE A
TXeleunTdPositionType
[/ EER GG e, AR
TXeleunTdFrozenCapType

AccountID;

SecuritiesID;

SecuritiesType;

Reservedl[2];

SecuritiesSubType;

TdBuyPosition;

TdsellPosition;

unTdBuyPosition;

unTdsellPosition;

unTdFrozencCap;

/PR R, BRGNS RF2147483647

TXeleydPositionType

/1 /FENBA, BAREH
TXeleydPositionCostType
///WERF BRI
TXeleydPositionLeftType
///BFE = 26 + 5F4 -
TXeleTotalPositionType

[/ /A
TXeleTotalCostType
///FEHMN

TXeleAvgPxType

/// % SBUERRRE, FIFrE

TXeleCoveredFrozenPositionType

/1 /5 FEA

TXeleMarketType

[/ /EFOCHE (SRERG) =206 +

TXeleRemainingPosition

YdPosition;

YdTotalCost;

YdPositionLeft;

» KBRS FF2147483647

TotalPosition;
TotalcCost;

AvgPrice;
CoveredFrozenPosition;
Market;

S (-DHEAE - 526, RAHENFF2147483647
RemainingPosition;

[/ /TSRO R, BOREUR N FF2147483647

TXeleAvailablePosition

AvailablePosition;

///H W ATEERE R YR IRT+0, NERRT+L

TXeleDayTradingType

// /R
TXeleInvestorIDType
///%& ARG
TXeleUserIDType
VUL /N R R E S e
TXeleFrozenPositionType

DayTrading;

InvestoriD;

CustiID;

FrozenPosition;

[/ /& SUBUE R, RV SUBIUE I B80S0 IR A

TXeleCoveredFrozenPositionType

// /7T T
TXeleQtyType
// /T Bz e
TXeleQtyType
///Z%ia
TXeleMoneyType
// /T

char

AvailableCoverLockPosition;

AvailableCreationQty;

AvailableRedemptionQty;

ReferenceMarketcCap;

Reserved[49];

int nRequestID, bool



onRspQrySecurities ik
Ige B ERERNE
ERERR

void onRspQrySecurities(CXeleRspQryStockSecuritiesField *pRspField, CXeleRspInfo

bIsLast) ;

e pRspField :

IBSEEEANE , HEEHIRCXeleRspQryStockSecuritiesFieldgl T :

struct CXeleRspQryStockSecuritiesField {

// [EFEARTD
TXeleSecuritiesIDType
// /& LITR
TXeleSecuritiesNameType
// [VESEIE RIS

/// [+48.2.10]
TXeleSecuritiesType
[748.2.38]
// /TR
TXeleSecuritiesSubType
/1 /5 /NEEN AL
TXeleMinTickPriceType
[/ /TR CERAERD

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

/// [548.2.51]
TXeleMarketType

SecuritiesiD;

SecuritiesName;

SecuritiesType;

SecuritiesSubType;

TickPrice;

currency;

Parvalue;

PreSettlePrice;

LimitPriceClass;

MaxLimitBuyvolume;

MaxLimitSellvoTlume;

MinLimitBuyvolume;

MinLimitSellvolume;

MaxMarketBuyvolume;

MaxMarketSellvolume;

MinMarketBuyvolume;

MinMarketSellvolume;

LowerPrice;

UpperPrice;

Market;

///HWAIERE 528 YR IRT+0, NRRT+1

TXeleDayTradingType
[748.2.36]

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

e

EH, "1 X

DayTrading;

"2 BT
StockLeve1;

LotSize;

*pRspInfo, int nRequestID, bool


af://n2394

///RATIT
TXeleIssueType
///REFEMH, Y-Z-Yes, N-75-No
TXeleIsRegistration
// /%G S, ,0-%-No, 1-&-Yes
TXeleIsNoTrading
// /WENCREANY
TXelePriceType
// /T
char

i

onRspQryRightsAndinterestsfFi%
Thge | NamER-HAREE SRR
ERERRL

void onRspQryRightsAndInterests (CXeleRspQryStockQuotaField *pRspField, CXeleRspInfo *pRspInfo,

bIsLast);

IssueType;

IsRegistration;

IsNoTrading;

PreClosePrice;

Reserved[110];

e pRspField : IE5FAREEEIANGN , EE5HIRCXeleRspQryStockQuotaField :

struct CxeleRspQryStockQuotaField {

///EEkS
TXeleUserIDType

[/ /LR

/// [748.2.101
TXeleSecuritiesType
// JIERAR Y
TXeleSecuritiesIDType
// /R
TXeleStockQuotaType
// /I E A
Txe1estockQuotaType
[/ /BT AR
TXeleStockQuotaType
/1735 TR
TXeleMarketType

/7 /9 A B
TXeleStockQuotaType
/1 /0% P BRI T A
TXeleStockQuotaType
// /i
TXeleReservedType

onRspQrylinvestorinfofik

IjJ%\ . HX?}\{(F{:IIU\ﬁl@rK
EREURT -

void onRspQryInvestorInfo CxeleRspQryInvestorInfoField *pRspField, CXeleRspInfo *pRspInfo,

bIsLast) {} ;

SH0:

e pRspField : BFRERAECHBRENKSSEHMEXRESENE , HEM(RCXeleRspQrylnvestorinfoField /g :

AccountID;

SecuritiesType;

SecuritiesiD;

StockQuota;

StockHoldQuota;

StockAvlQuota;

Market;

MainBoardstockQuota;

TechBoardstockQuota;

Reserved [111];

// /B E TR K S S AR OGS BN

int nRequestID, bool

int nRequestID, bool


af://n2403
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struct CxeleRspQryInvestorInfoField {
/] FEEK S
TXeleUserIDType AccountID;
// /%
TXeleMarketType Market;
// /R P
TXeleInvestorIDType InvestorID;
/7 /R4
TXeleInvestorNameType InvestorName;
[//EAERR, 0. R BR R AR, 1.SS:BHEMRBIR Sz Zukhil GV ARBR, 28T LT #6555, 3.5z AR SENEMHI AR, 4. 877 FNIR
TR

TXeleInvestorrRightsType InvestorRights;

/1 /AL 5

TXeleInvestorPbuType InvestorPbu;

///%& PR

TXeleUserIDType CustID;
[4:8.2.35]

/// TN

TXeleInvestorFlag InvestorFlag;

// /T

char Reserved[112];
};

onRspQryPrcPrograminfofsik
EREURA

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

* pRspField : BFEIDECRIRFHUNIZEENE , BEAEXEEHINTA :

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

// /UEFZ
/771 BRI, 2 4, '3 fitr (BAEGESMRMGIHEE, MLUESaRRE, w'2',"3")
TXelePrcSecuritiesType PrcSecur1t1esType,

// /T

char Reserved[30];
i

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

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

// /BRI BN
struct CXeleRspQryPrcProgramInfoField {

/] FEEK S

TXeleUserIDType AccountID;
///1i%

TXeleMarketType Market;

// /T RIS


af://n2421

///1 ERARELIR G AL, 2 FdE R

[748.2.29]

TXelePrcProgramType PrcProgramType;

[/ RIEFF R

///'0" %, "1 FF

TXelePrcProgramenableType Enable;

union {
CxeleRspQryRateLimitInfoField orderRateLimit;
cxeleRspQrybDailyLimitInfoField dailyLimit;

} prcProgrmData;

// /T

char Reserved[60];

onRspQryExChangeGateWayJ5ix
Ihee | RBFIMXEEEIANE
ERERRL

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

* pRspField : BRFEERZAMNXEENE , EAEXEEHNTA

struct CXeleRspQryExChangeGatewayField {
///EENS, I

TXeleUserIDType AccountiID;
///IEIERA, DI

[74:8.2.31]

TXeleChannelType ChannelType;
VIVALPS e
TXeleGatewayID GatewayID;

///MRER, N
[7#8.2.32]
TXeleGatewayType GatewayType;
[/ /MIRES, WiE
[+:8.2.33]

TXeleGatewayStatus GatewayStatus;
// /5 — R SR AS A ST ), A 4E

TXeleEnterTime EnterTime;
// /iy, WhiE

TXeleMarketType Market;
/// T, WA

char Reserved[100];
i

onRtnIinOutPositionfFix
Ih8E | BAAKERRIENERD EEER)
BREURH

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

e pRtnField : B EIRERS , EL5HRkCXeleRtnIinOutPositionFieldg T :

struct CXeleRtnInOutPositionField {
///FEERS
TXeleUserIDType AccountiID;


af://n2430
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// JEHACHY
TXeleSecuritiesIDType
// /iR

SecuritiesiD;

TXeleMarketType Market;
1/ ChAE A
TXelevolumeType Volume;
J//R%ED5 T R, 2t R, 'St R BUE, 6" A& LR
TXeleInOutDirectionType InoutDirection;
// /K S
Long SerialNum;
///BeAER 1
///¥X: HHMMSSsssuuunnn, FRHE & BRI K 5 A2 56 13 5K K (]
TXeleEnterTime Time;
[/ /RSN, 1 adEdbiEE2 AedfEdiES
TXeleInoutMode InOutMode;
// /e
char Reserved[64];
ks

onRspQryETFCreationRedemptionComponentSecurities}5ix
TOgE : ETFERER D RIS &R
EREUTI

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

280

e pRtnField : B EIRERE , EL5HRkCXeleRspQryETFCreationRedemptionComponentSecuritiesField 307F :

struct CxXeleRspQryETFCreationRedemptionComponentSecuritiesField {
// JIEFEARES
TXeleSecuritiesIDType
// /A AEZR ARG
TXeleSecuritiesIDType
// /RS 2R
TXeleSecurityName
// /B IE S KR
TXeleSecuritySourceType
// /& B AR bRid

SecuritiesiD;

ComponentSecurityId;

ComponentSecurityName;

ComponentSecuritySource;

TXeleSubstituteFlag SubstituteFlag;
// /A ESF L
TXeleQuantityType ComponentShare;
// /A He Al
TXelePriceType PremiumRatio;
// /el
TXelePriceType DiscountRatio;
/// R LA
TXelePriceType CreationCashSubstitute;
// /TR B AR A
TXelePriceType RedemptionCashSubstitute;
// /T
char Reserved[160];
};

onRspQryETFCreationRedemptionSecurities5i%

TRE : ETFREBESEEEN
EREURF -

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


af://n2448
af://n2457

onRtnExChangeGateWayJ5ix

e pRtnField : BZ(EIRERE , EL5HRkCXeleRspQryETFCreationRedemptionSecuritiesField Z0F :

struct CxXeleRspQryETFCreationRedemptionSecuritiesField {

// JIEFARAY

TXeleSecuritiesIDType

/1 /&84T
TXeleSecurityName
// /A IES IR

TXeleSecuritySourceType

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

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

// /TR BB
TXeleRightFlag

// /AT 3 B UE 7
TXeleRecordNumType
// /A e 4
TXeleTotalRecordNum
/] /RERE
TXelePriceType

// /TR AL E
TXelePriceType

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

/ /K ETFE 45 |
TXeleRightFlag

/ /T ET I [a] 4% i
TXeleRightFlag

// /T

char

13

SecuritiesiD;

SecurityName;

SecuritySource;

CreationRedemptionunit;

EstimateCashComponent;

MaxCashRatio;

CreationRight;

RedemptionRight;

RecordNum;

TotalRecordNum;

CashComponent;

NAVpercu;

NAV;

DividendPercu;

CustomerCreationDisallows;

CustomerRedemptionDisallows;

Reserved[149];

IhEE : XEFMAEEER , EXBIMARESAEDTRT , BaiEapigiHELaiizs
BREURT

void onRtnExChangeGateway (CXeleRtnExChangeGatewayField* pRspField, CxeleRspInfo

bIsLast)

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

struct CXeleRtnExChangeGatewayField {

///EEKS, BiH
TXeleUserIDType
///IBIERRL, Wi
[-#4:8.2.31]
TXeleChannelType
[/ /MRS, WIH
TXeleGatewayID
///PIRAERL, A
[7#8.2.32]
TXeleGatewayType
[/ /PR, WA
[#4:8.2.33]

AccountiID;

ChannelType;

GatewayID;

GatewayType;

*pRspInfo, int nRequestID,bool


af://n2466

TXeleGatewayStatus

[/ /BT — R AR A R BB S [R), 263
TXeleEnterTime

// /T3, IR
TXeleMarketType

// /T, WhIE
char

i

onRspQryQFliOrder /5i%
INEE : QFINREREIRNE
EREER

GatewayStatus;

EnterTime;

Market;

Reserved[100];

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

* pRspField : QFIRREREAINZ , HE5HKCXeleRspQryQFilOrderFieldflT :

struct CxeleRspQryQFIIOrderField {

///QFIIH P45
TXeleQFIIOrderIDType
// /EFARES
TXeleSecuritiesIDType
// /TSI 1

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

/// [5358.2.14]
TXeleoffsetFlagType
// /0
TXelePriceType
// /5
TXelevolumeType
[/ /IR

/// [548.2.4]
TXeleOrderTypeType
// /8B R

/// £48.2.9]
TXeleTimeConditionType
Y eSS

/// [558.2.5]
TXeleMarketType
///FERTTR

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

UserLocalID;

SecuritiesiD;

Direction;

CcmboffsetFlag;
LimitPrice;

volume;

orderType;

TimeCondition;

Market;

Operway;

ordersSysiD;

orderexchangelD;

TransactTime;

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

TXelePriceType
[/ B A
TXelevolumeType
/1] REZETH
/ /7 SORAS R R B L
// /IR RS R AL

DiscretionPrice;

Tradevolume;

Teavesvolume & U4 IR A
Teavesvolume FRARMLAH = = MedoE - BibRc e

TXelevolumeType Leavesvolume;
[/ /T HARAS

/// [748.2.11]
TXeleOrderstatusType orderstatus;

/7 /1%
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TXeleSecuritiesCommissionType Commission;

// /ENAER
TXeleStampTaxRateType StampTax;
[/ /i
TXeleTransferFeeRateType Transfer;
// /i
TXeleTrafficFeeType TrafficFee;
/// BF e
TXeleTotalFeeType TotalFee;
///TRIES G ARAEHD
TXeleMoneyType Margin;
[/ EREERR 4 CEAR )
TXeleMoneyType FrozenPremium;
[/ /B EEK S
TXeleUserIDType AccountID;
/7 /%% i g 3
TXeleSubClientIndexType SubClientIndex;

VAR ESAG I al:S'S)
TXeleBusinessunitType
// /MG H YRS strakhl

Businessunit;

TXeleStrorderSysIDType StrorderSysID
///iREET

TXeleMessageIDType orderMessageld;

// /EZF AR

/// [54t8.2.10]

TXeleSecuritiesType SecuritiesType;
///FBREERE ‘07 AR ‘17 T

TXelePreorderFlag PreorderFlag;

[/ /R R S

TXeleErrorIdType Errorid;

/// AR ERGRE FHREAN N IRERREGE, KL

TXelevolumeType EndNum;

7/ TERAE TR, REM XA TE W RAERSE — & B

TXeleIsLastType QryAgain;

// /240 ST A B ) B 4R

TXelevolumeType TotalNum;

/] /¥ RS

TXeleInvestorIDType InvestoriID;

// /% AR

TXeleUserIDType CustiID;

/] A

TXelePriceType TradeAmount;
///FAE G RED R SRR

TXeleunSyncorderFlag unsyncorderFlag;

// /% SiAw & CHBUE D

TXeleCoveredFlagType Coveredoruncovered;
[/ /AR G R RS str B Gy 5 B

TXeleStrorderSysIDType origstrorderSysiD;
[/ /RERIR, SCFFEAPRINE & |, b B &
/// [48.2.27]

TXeleOrderSourceType ordersource;

// /%5 Ed (QFIIHE AME )

// /R EME R SEFRR B Ocid + 1

/ 7/ R EME NIRRT MK, 2/RFK 1S W6

TXeleExchangeIDIntType ExchangeFrontID;

// /T

char Reserved[64];

onRspQryQFliTrade i

TO8E : QR B EIAN &
EREURF -

void onRspQryQFIITrade(CXeleRspQryQFIITradeField *pRspField, CxeleRspInfo *pRspiInfo,

int nRequestID, bool bIsLast);
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280

* pRspField : QFIIFEAEEIANE , HEMRCXeleRspQryQFliTradeField?l T :

struct CxXeleRspQryQFIITradeField {

///QFIIH /A iR 8.4 5

TXeleSecuritiesCommissionType

///ERAERL

TXeleQFIIOrderIDType UserLocalID;
/175 H
TXeleDateType TradingDay;
// /A E
TXelevolumeType Tradevolume;
[/ ARBRAETF R R - Rk acHoE)
TXelevolumeType LeavesVolume;
// iSRS
TXeleSecuritiesIDType SecuritiesID;
/// AR
TXeleShortTimeType orderTime;
// [ FZE T (8]
TXeleShortTimeType TradeTime;
/] ] EEM %
TXelePriceType TradePrice;
/1 /AL
TXelePriceType TradeAmount;
// /B RAE
TXeleorderIDType TradelD;
// /5 A
/// [548.2.5]
TXeleMarketType Market;
// /% 5ubRE CRBUER)
TXeleCoveredFlagType Coveredoruncovered;
// /GRS int A
TXeleOrderIDType ordersSysiD;
/1 /285 Tk 5 5
TXeleOrderexchangeIDType orderexchangelID;
///Ufﬂ’hWM
/// [7i8.2.7]
TXeleDirectionType Direction;
// /PR, AR
/// [748.2.14]
TXeleoffsetFlagType cmboffsetFlag;
/71

commission;

TXeleStampTaxRateType StampTax;
[/ /S
TXeleTransferFeeRateType Transfer;
// /BT
TXeleTotalFeeType TotalFee;
/[ /RIES CEARIER)
TXeleMoneyType Margin;
/7 /BN G CEARAED
TXeleMoneyType Premium;
[/ /BB ERS
TXeleUserIDType AccountID;
[/ /T HARAS
/// U$7.2.11]
TXeleOrderStatusType orderStatus;
// /A GGG S strI
TXeleStrorderSysIDType StrorderSysiID;
/// G AT T
TXeleOorderexchangeIDType ExecID;
[/ /% P i R
TXeleSubClientIndexType SubClientIndex;
[/ UE RS RAE FRIEN T IRE W IR, RS T
TXelevolumeType EndNum;
[/ TERFMT, REWUFHKIHMTER RAIERE—FEHR DA
Txe1eIsLastType QryAgain;
// /4RSS A 0 B AR A 8
TXe1eV01umeType TotalNum;

[/ /BB E RS



TXeleInvestorIDType
///%& )R
TXeleUserIDType

I

C

nvestoriD;

ustip;

[/ /ARERRIR , STRHEA PRI &, 7 B 2

[#4:8.2.27]

TXeleOrderSourceType
[/ /iR

/// [55:8.2.4]
TXeleOrderTypeType
/// AT IES 5
TXeleRecordNumType
/// BES AR
TXeleSecuritiesIDType
/// B ESERIR
TXeleSecuritySourceType
/// EHZaHE
TXe1eQuantityType
/17 R By A H
Txe1eQuant1tyType
/// REBEREH
TXelePriceType

///EtFRCS iR A bR, QFIIHE

TXeleQryEtfTradeFlag
// /T

char

i

ordersSource;

orderType;

RecordNum;

ComponentSecurityID;

ComponentSecuritySource;

UseOldQty;

ComponentTradeQty;

contAmtvalue;

QryEtfTradeFlag;

Reserved[64];

e blsLast : IRIERIMAPREXEEFS ( BFEFIRREHESEFARSR
S8, BffFblsLastRAIRTLEER )

onRspQryQFlIPositionJ5i%
I08E | QFINEBSSFCEaMNE
BREURH

—RIER , I AHMbIsLast ; HEAREIEEEN , EiRHE—M

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

* pRspField: QFINEFFEEIANE , HEMIRCXeleRspQryQFliStockPositionFieldgF :

struct CxeleRspQryQFIIStockPositionField {
[/ /BT
TXeleUserIDType
// JEFACHY
TXeleSecuritiesIDType
// [VEFE I RIS
TXeleSecuritiesType
/11% e
TXeleQFIIPositionType
/115350
TXeleTdSellPositionType
[/ /EEFA
TXeleQFIIPositionType
/]S
TXeleQFIIPositionType
///VEREG RS
TXeleQFIIPositionType
[/ /HERF BRI

AccountiD;

SecuritiesiD;

SecuritiesType;

TdBuyPosition;

TdsellPosition;

UnTdBuyPosition;

unTdsellPosition;

YdPosition;

TXeleQFIIPositionType YdpPositionLeft;
[/ /R RA

TXeleTotalCostType TotalCost;

// /385 iRy

TXeleMarketType Market;

/// HNATHERR G2 YR IRT+0, NERT+1
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TXeleDayTradingType
YV ¥ N Ia
TXeleInvestorIDType
/1 /& R
TXeleUserIDType

// /5 H RIEFRE R
TXeleQFIIPositionType
// /2 H IRl R B o
TXeleQFIIPositionType
// /HEE R
TXeleQFIIPositionType
// /BB HE
TXeleQFIIPositionType
// /T e A
TXeleQFIIPositionType
// /HE& SR B e ] R A A
TXeleQFIIPositionType
// /TERSER H B HE
TXeleQFIIPositionType
// /T

char

. bIsLast L IRIERAE R RE—IX
=8, BfFEMbIsLastRAMIER )

onRspTenderOfferOrderZik
ThRE | BARANNE
EREUFI

void onRspTenderofferorder(CxeleRspTenderofferorderField *pRspField, CxeleRspInfo *pRspInfo,

bIsLast);

DayTrading;

InvestoriD;

CustiID;

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

Reserved[141];

EETS ( EERRERSEIRSIR

e pRspField: BEYRANNEE, , HEEHRCXeleRspTenderOfferOrderFielddNF :

[/ /B R

struct CxeleRspTenderofferorderField {

// /SRS int A

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

TXeleOrderIDType UserLocalID;
// [IEFHARES

TXeleSecuritiesIDType SecuritiesiD;
S Y

TXeleDirectionType Direction;
VIV ILE e

TXelevolumeType volume;

/1 /285 A

TXeleMarketType Market;

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

TXeleErrorIdType Errorid;

[/ /% P T R
TXeleSubCTlientIndexType
// /55T (R P E 0D
TXeleBusinessunitType
// /GRS T strI
TXe1eStr0rdersysIDType
s sd &
TXe1eUserIDType

/1 /35 il g =

SubClientIndex;

Businessunit;

StrorderSysiID;

AccountID;

—%(E8 , IAFIRTbIsLast ; EFREEEER , BEiRFE—t

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

/[ /ELIWE N G i
TXeleTendererIDType

// /P

char

onRspWarrantExerciseOrderf5i%

Thse

: RUERANE

EREURF

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

bool bIsLast);

28

ordereExchangelID;

ExchangeFrontID;

TendererID;

Reserved[14];

pRspField: BUERANZ S, , HEL5#{RkCXeleRspWarrantExerciseOrderFieldg1F :

1/ /RGEAT R %
struct CXeleRspwarrantExerciseOrderField {

// /G A YRS intk AR
TXeleOrderIDType

// /P A AR 5 G
TXeleOrderIDType

// SRS
TXeleSecuritiesIDType
///FETiA)
TXeleDirectionType

// /R A%
TXelePriceType

// /iR
TXelevolumeType

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

[/ /RS, THEAEA
TXeleErrorIdType

[/ /T A
TXeleSubCTlientIndexType
// /55 BT (R E SO
TXeleBusinessunitType
// /G IR T strAl
TXeleStrorderSysIDType
[/ /5K
TXeleUserIDType

/1 /35 Tl s g
TXeleOrdereExchangeIDType
// /5T BEIdCEAER)
TXeleExchangeIDType

// /T

char

orderSysiD;

UserLocalID;

SecuritiesiD;

Direction;

LimitPrice;

volume;

orderType;

Market;

T

PreorderFlag;

Errorid;

SubClientIndex;

Businessunit;

StrordersSysiID;

AccountID;

orderexchangeID;

ExchangeFrontID;

Reserved[11];
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HARER

API2EO
getRebuildFlaglsix

ThRE © Wt KBRS EN
ERERRL

int getRebuildFlag()

B %

RENE :

ORI B MEAKRE

1R MBS HATIEEEN

2. MEREMRTN

3FMEREMRM

reqinsertCombOrder 7%

IhaE : EESREIEK , HAKBMNEENFRG , LT
REURI

int regInsertComborder (CxeleReqOptionCombInsertField &inputField, int nRequestID)

e inputField : HINNEEIRRIER , EZ{KCXeleReqOptionComblnsertFieldgTF:

struct CxeleReqOptionCombInsertField {

// /P A AR B g
TXeleOrderIDType UserLocalID;
// /R
/// [548.2.20]
TXeleordermode orderMode;

// /T BT A
/// U5 4i8.2.21]

TXeleTradeOwnerType ownerType;
// /R
TXeleShortvolumeType CombvoTlume;

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

TXeleComborderType CmborderType;
// /484G g 2

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

// /B EFIE R K S
///HERS, B0, fRAR, HAREFEH P orderexchangeID

TXeleSecondaryorderType SecondaryorderiD;
[/ /R EANE (24 | PRI ITIEO
TXeleSumLegsType sumLegs;
[/ /B EAT RGN, R/ LHES
CxXeleCombLegField CombLeg[4];
// /TG, fREFE Sk
TXeleBusinessuUnitType Businessunit;
///ZEFETT R

/// U7di8.2.6]
TXeleOperwayType Ooperway;
// /ST EdCGE AR D
TXeleExchangeIDType ExchangeFrontiID;

// /& LIFFIIESR RS QR ACAE R
TXeleSecuritiesIDType UnderlyingSecuritiesID;
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// /T
char Reserved[19];
i

Hep it p D REEIACXeleCombLegFieldg T

struct CxeleCombLegField {

// /O EFARAY
TXeleSecuritiesIDType LegSecuritiesID;
/7 /& 41751
/// U74:8.2.181
TXeleLegSideType LegSide;

/1 /& hRaE
/// [748.2.15]

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

13

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

int reqInserteExercise (CXeleReqExerciseInsertField &inputField, int nRequestID)

S8

e inputField : HINVERRBRITHGRERISE K, , ELEEMARCXeleReqExerciselnsertField Ay :

struct CxeleRegExerciseInsertField {

// /WP A R R G

TXeleOrderIDType UserLocalID;
// /&4 %t

TXeleSecuritiesIDType SecuritiesID;
/1 /TR

TXelevolumeType Vvolume;

[/ /AT A R

TXeleTradeOwnerType ownerType;

/7 /5 5o (P E 0
TXeleBusinessuUnitType Businessunit;
YIVE S VEN

TXeleOperwayType Operway;
///TE

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

TXeleErrorIdType Errorid;

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

int reqCanceleExercise (CxeleReqorderActionField &inputField, int nRequestID)

S#0:

* inputField : HAERBRTRUREEK, , HEEHIRCXeleReqOrderActionField/s :

struct CxeleReqorderActionField {

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

};

e nRequestlD : EKID
REWE : 0FAkED . BEtERE ;
WBE . BRAFEREEESKE . AP {#AReqExerciseCancelHH{THIN BRI TRURIERIEK , ATLATEonRspExerciseCancel BIRFERHEXEE.

reqinsertExerciseComb Fix
ThRE - BETHRUERK

REURF -

int reqInsertExerciseComb (CXeleReqExerciseCombInsertField &inputField, int nRequestID)

e inputField : 414478 B3k, , EEEMRCXeleReqExerciseComblnsertFielddF :

struct CXeleRegExerciseCombInsertField {
// /P AR R S
TXeleOrderIDType UserLocaliD;
///BoE A w1
TXeleSecuritiesIDType LegSecuritiesIDl;
[/ /B 4 Yt 2
TXeleSecuritiesIDType LegSecuritiesID2;
[/ /GG A BEL
TXeleShortvolumeType Legvolumel;
/75 L E 2
TXeleShortvolumeType Legvolume2;
[/ /AT T R

/// [548.2.21]
TXeleTradeOwnerType ownerType;
[/ /TR A A I H R SR
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TXeleShortvolumeType offervolume;

// /5 5o (R P e 30

TXeleBusinessuUnitType Businessunit;
VIVE S VB

/// [+48.2.6]

TXeleOperwayType Operway;

/// G EAdCE A )

TXeleExchangeIDType ExchangeFrontID;
// /& LIFRIIES RS (R 2 RS DD
TXeleSecuritiesIDType UnderlyingSecuritiesID;
// /T

char Reserved;

// /5 RS, TR

TXeleErrorIdType Errorid;

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

int reqCancelkExerciseComb (CXeleReqOrderActionField &inputField, int nRequestID)

SH0:

e inputField : B&TTINEKIS , HLEMKCXeleReqOrderActionFielddl T :

struct CxeleReqorderActionField {

// /H P AR R G

TXeleOrderIDType UserLocalID;
[/ /R B

TXeleOrigSysIDType 0origsysiD;

// /T

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

TXeleBusinessunitType Businessunit;

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

TXeleTradeOwnerType ownerType;
YIVE S ViEN
/// U7418.2.6]
TXeleOperwayType Operway;
// /S EAdCE R
TXeleExchangeIDType ExchangeFrontID;
// /T
char Reserved2[3];
[/ /RS, fEEEH
TXeleErrorIdType Errorid;
i

e nRequestlD : &FKID
REWE : 0FRTEY) , EHERE ;
WiEE : BREFERIESESE . AP #EAreqCancelExerciseComb#HTESTAURERIERK , AJLAEonRspCancelExerciseCombEIRFEEEXER.
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reqQryOptionPositionFFi%
ThRE : EARUFCEIANEK
REURF :

int reqQryoptionPosition (CxeleReqQryPositionField &inputField, int nRequestID)

280

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

struct CxeleReqQryPositionField {
// /B4

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

e nRequestlD : EKID
RENE : 0FRATD , EfHERE

WA . BAFPEREAERE | BF{#ERreqQryOptionPosition#H{THISGFCEIRIEK , AILATEonRspQryOptionPositionifUF S EIEIRFEEHE

*ER.
reqQryOptionFund 75i%
IhRE : BAUESEAEIER
ERERE

int regQryoptionFund (CXeleReqQryClientAccountField &inputField, int nRequestID);

280

e inputField : ZER&EEE BN , EEHIRCXeleReqQryClientAccountFielddl R :

struct CxeleReqgQryClientAccountField {

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

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

int regQryoOptionSecurities (CxXeleReqQrySecuritiesField &inputField, int nRequestID)
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e inputField : BAIEIAERY , HE5MRCXeleReqQrySecuritiesFieldgNTF :

struct CxeleReqQrySecuritiesField {

// [IEZRARES
TXeleSecuritiesIDType SecuritiesiD;
// /T
TXeleReservedType Reserved;

13

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

int reqQryOptionRate (CXeleReqQryoOptionMarginFeeField &inputField, int nRequestID);

* inputField : MBAI4 2R, fHEEREER , HEEHIPRCXeleReqQryOptionMarginFeeFieldy :

struct CXeleReqQryoOptionMarginFeeField {

// /B

TXeleUserIDType AccountID;

// [EFACHY

TXeleSecuritiesIDType SecuritiesiD;
// /EDERARED G AR AE D

TXeleDepartmentIDType DepartiD;

// /T

TXeleReservedType Reserved;

¢ nRequestID : {EXKID
REWE : 0FmAkh . BEfhERE ;
R - BAFPEFEEERSE , B #EAreqQryOptionRatei# T M4 %%, HELE &gk , ATLAfEonRspQryOptionRate[ERHEFHEKXK(S

reqQryOptionCombPosition 75i%
IgE | BINEGHCERIEK
BREURF :

int reqQryOptionCombPosition (CXeleReqQryoOptionCombPositionField &inputField, int nRequestID)

S8

e inputField : HIfRESIFEERENKE , HE&#{RCXeleReqQryOptionCombPositionField :
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struct CxeleReqQryoptionCombPositionField {

///FEERS

TXeleUserIDType AccountID;

// JEFACHY

TXeleSecuritiesIDType SecuritiesiD;

// /T

char Reserved[120];
i

e nRequestlID : i53KID
RENE : 0FRAilh , HERE

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

reqOTUR %
ThgE : IESHIE SREREHER
REURF :

void reqoTu(CXeleReqgSecuritiesLockField *pRspField, int nRequestID);

* pRspField : IESBiESHRBIER , HLEMIRCXeleReqSecuritiesLockField/ :

struct CxeleReqSecuritiesLockField {

// /P AR R G
TXeleOrderIDType UserLocalID;
// /& LIRS IE SRR
TXeleSecuritiesIDType uUnderlyingSecuritiesID;
[/ /R
TXelevolumeType orderqQty;
[/ /BE /R
TXeleDirectionType Side;
[/ TT, i E Bk g A
TXeleBusinessunitType Businessunit;
VIVE SiViE"
TXeleOperwayType Operway;
///TE
char Reserved[20];
// /P
TXeleErrorIdType Errorid;

};

e nRequestlD : EKID

RENE : 0K , EftERE

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

void reqoTT(CXeleReqOptionDisposalField *pRspField, int nRequestID);

* pRspField : SREBIBEGEIEFKAIEK , HEEHRCXeleReqOptionDisposalFieldy :

struct CxeleReqSecuritiesLockField {


af://n2683
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/1B P A AR G

TXeleOrderIDType UserLocalID;
// /& LIRRIIE SR Y
TXeleSecuritiesIDType UnderlyingSecuritiesID;
[/ /R
TXelevolumeType orderQty;
/7 /BE /R
TXeleDirectionType Side;
// /g, ftk e E B E A
TXeleBusinessunitType Businessunit;
///ZFE05
TXeleOperwayType Operway;
// /T
char Reserved[20];
// /T
TXeleErrorIdType Errorld;

5

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

void reqCancelOoTT (CxeleReqgorderActionField *pRspField, int nRequestID);

280

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

struct CXeleReqOrderActionField {

// /P A AR 5 g

TXeleOrderIDType UserLocalID;
// /R S

TXeleOrigSysIDType origsysiD;

// /i

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

TXeleBusinessuUnitType Businessunit;
// /T ST A

TXeleTradeOwnerType ownerType;
///ZEFTTR

TXeleOperwayType Operway;

// /S EdCE R

TXeleExchangeIDType ExchangeFrontiID;
// /T

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

TXeleErrorIdType Errorld;

e nRequestlID : i53KID

REHE : 0FmAH) , EftERE


af://n2709

reqinsertOQOFix (BAXF)
Th8E : HARLNGAMANIEK (Option Quote Order Entry)(SRINRAE AR BRI
EREUF

void reqInsert0Qo(CxeleReqBilateralorderInsertField *pRspField, int nRequestID);

o pRspField : BANIIRMIER , HEEHIRCXeleRegBilateralOrderinsertField 7y :

struct CxeleReqgBilateralorderInsertField {
///F AR 5 g S

TXeleOrderIDType UserLocalID;
///E8REE

TXeleSecuritiesIDType SecuritiesID;
[/ /T B RE

TXeleTradeOwnerType ownerType;
/] FAAM

TXelePriceType BidPx;

/] /A

TXelePriceType offerpx;

// /AR RS

TXelevolumeType Bidvolume;
/// PR HE

TXelevolumeType offervolume;

/1) FITRE
/// L74i8.2.14]

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

};

e nRequestlD : {&KID
RENE : 0FRmETI , BERE ;
reqCancelOQO ( BARLF)
IhAE : ERRCSLIIRMNHEIEATE SR (Option Quote Order Entry)(BIHRAE A31F) EIUFEA
EREURRZ

void reqCanceloQo (CxeleReqorderActionField *pRspField, int nRequestID);

e pRspField : BANUOIRMNEIERIE K , EE5#IKCXeleReqOrderActionField)s :

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

TXeleOrderIDType UserLocalID;
// /AR T

TXeleOrigSysIDType OorigSysiD;
// /P

char Reservedl[24];


af://n2722
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[/ /s, (P ESD
TXeleBusinessunitType
[/ /T A KR
TXeleTradeOwnerType
// /&I
TXeleOperwayType

/// G EAdCE A )
TXeleExchangeIDType
// /T

char

[/ /RS, fHERAEA
TXeleErrorIdType

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

Businessunit;

ownerType;

Operway;

ExchangeFrontID;

Reserved2[3];

Errorid;

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

ERENRF

void reqOMR (CXeleReqOptionMarginField *pRspField, int nRequestID);

e pRspField : BIRURIESEIRBEHK , EEEH{RCXeleReqOptionMarginField s :

struct CxeleReqOptionMarginField {

// /WP A R R G
TXeleOrderIDType
///REEK S
TXeleMarginAcctType
[/ /BTG, B E kg
TXeleBusinessunitType
// /=TT
TXeleOperwayType

// /i

char

// /T
TXeleErrorIdType

* nRequestID : #&KID
RENE : 0FRTETD , BERS
SPIZ&EO
onRspRebuildFinishf5ix
THBE : HART /K NIRRT
REURI

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

UserLocallD;

MarginAcct;

Businessunit;

Operway;

Reserved[8];

Errorid;

* pRspField : HIRUF/KEMIERME , HEEHIRCXeleRspRebuildFinishFieldg0 T :


af://n2748
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struct CxeleRspRebuildFinishField {
[/ EEW

TXeleUserIDType AccountiID;

I

onRspinsertCombOrder 5i%
ThRE : EAASIRENE
EREURR

void onRspInsertComborder (CxeleRspOptionCombInsertField *pRspField, CxeleRspInfo
bIsLast) ;

S8

e pRspField : BINEEIREMNZ , EEEMIRCXeleRspOptionComblnsertFieldg0T :

struct CxeleRspOptionCombInsertField {

///HEE IR Y5 I nt KT
TXeleOrderIDType
// /P A g 5 g
TXeleOrderIDType
// /iR
/// [+§t8.2.20]
TXeleOrderMode
[/ /T ST 258
/// [748.2.21]
TXeleTradeOwnerType
YIVA L & e
TXeleShortvolumeType
/7R, 1T dHA, T2
/// [+58.2.16]

ordersysiD;

UserLocaliD;

orderMode;

ownerType;

combvolume;

TXeleCombOrderType CmborderType;
[/ /G FRE R

/// U7di8.2.17]
TXeleStrategyCombType StgyCmbType;

// /B FIETRK S

[/ /G, A0, fRAR, HEEEHForderexchangeId

TXeleSecondaryorderType SecondaryorderiD;
/1 /B5r & AN (% AR

TXeleSumLegsType sumLegs;

[/ /oG AT R A KK

CxXeleCombLegField CombLeg[4];

[/ /& ST

TXeleSubCTlientIndexType SubCTlientIndex;

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

e RNE RS [

Businessunit;

TXeleStrorderSysIDType StrordersSysiID;

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

TXeleMarketType Market;

///Z G EAdCE A )

TXeleExchangeIDType ExchangeFrontID;

// /385 iR g

TXeleOrdereExchangeIDType orderexchangeID;
[/ EEEKS

TXeleUserIDType AccountID;

// /T

char Reserved[32];

13

HAEIN DY REHIRCXeleComblLegFieldgl T :

*pRspInfo, int nRequestID, bool


af://n2771

struct CxeleCombLegField {
// /RO IE SR ARG
TXeleSecuritiesIDType
// /& 2975 1)

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

/// [+§8.2.15]

TXeleCoveredFlagType
VIVA Wik s
TXeleShortvolumeType

i

onErrRtninsertCombOrder J5i%
IngE : BINAESIRERAEIREIR
BREURT

void onErrRtnInsertCombOrder
bIsLast)

LegSecuritiesID;

LegSide;

Coveredoruncovered;

volume;

(CxeleRspoptionCombInsertField *pRspField, CxeleRspInfo

e pRspField : AEREPEIRENR , HEHREHIRCXeleRspOptionComblinsertField2l T :

struct CxeleRspOptionCombInsertField {

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

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

/// [5§8.2.21]
TXeleTradeOwnerType
[/ /R E R
TXeleShortvolumeType
J/ /RS, "1 s, 2!

/// [+48.2.16]
TXeleCombOrderType
// /4845 g 2R

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

A

ordersSysiD;

UserLocalID;

orderMode;

ownerType;

CombvoTume;

CmborderType;

StgyCmbType;

///HER, A0, fRART, HEHRFFR P ordereExchangeId

TXeleSecondaryorderType
/1B &AM (RZ AR
TXeleSumLegsType
[/ /5y E 48T A Kk
CXeleCombLegField
[/ /% g R A
TXeleSubClientIndexType
[/ EIT, B E Sk g
TXeleBusinessunitType
// /GRS strkRY
TXeleStrorderSysIDType
e liest

/// [548.2.5]
TXeleMarketType
// /G ETdCEREH)
TXeleExchangeIDType

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

SecondaryorderiD;

sumLegs;

CombLeg[4];

SubCTlientIndex;

Businessunit;

StrorderSysiD;

Market;
ExchangeFrontID;

orderexchangelID;

*pRspInfo, int nRequestID, bool
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char Reserved[1];

HepHt a2 REEHIACXeleCombLegFieldg T :

struct CxeleCombLegField {
// /B iE SR
TXeleSecuritiesIDType
[/ /AR 45 1)
/// [5$:8.2.18]
TXeleLegSideType
// /& SAR%E
/// U7418.2.15]
TXeleCoveredFlagType
VIVAE %Rk s
TXeleShortvolumeType
i

LegSecuritiesID;

LegSide;

CoveredoruUncovered;

volume;

onRtnCombOrderfiE
IhBE : EANESIREEIR
EREURR

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

e pRspField : BIREERFEEIR , HEHACXeleRtnOptionCombOrderField/y :

struct CxeleRtnOptionComborderField {

// /ARG T int A
TXeleOrderIDType
///F P AR B G S
TXeleorderIDType
[/ /AR AR

/// [5$:8.2.20]
TXeleOrderMode
[/ /AT A R

/// U748.2.21]
TXeleTradeOwnerType
[/ /R
TXeleShortvolumeType
// /4% R[]
TXeleTimeType
/1R E
TXelevolumeType

ordersSysiD;

UserLocallD;

ordermode;

ownerType;

CombVolume;

TransactTime;

Tradevolume;

[/ RBEETH GRAHER- Rt s sei )

TXelevolumeType
[/ /T AR

/// £4i8.2.11]
TXeleOrderStatusType
///PRAES CEARAERD
TXeleMoneyType
[/ [ EERRE CE AR
TXeleMoneyType
[/ EETFB: 5 CERMEH)
TXeleMoneyType
[/ /&SR T

TXeleSubCTlientIndexType
// /ST, R B Bk
TXeleBusinessunitType

// /IR Z BAAE R
CXeleComborderField
/// FKEAISCERL

Leavesvolume;

orderstatus;

Margin;

FrozenPremium;

FrozenFee;

SubClientIndex;

Businessunit;

comborderinfo;


af://n2793

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

TXeleMarketType
// /G ETdEREH)
TXeleExchangeIDType

// /385 i g 5
TXeleOrdereExchangeIDType

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

StrorderSysiID;

Market;

ExchangeFrontiID;

ordereExchangeID;

AccountiID;

Reserved[75];

HA At Z A S5 R EHIARCXeleCombOrderFielddN T :

struct CxeleComborderField {
2" Rl

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

onRtnCombTrade)5ix
IhBE . AR A A [ER
REURR

void onRtnOptionCombTrade(CXeleRtnOptionCombTradeField

bIsLast);

* pRspField : BAINAEMREIR

CmborderType;

StgyCmbType;
SecondaryorderiD;
sumLegs;
CombLeg[4];

Reserved[16];

*pRspField, CXeleRspInfo

, BEEHIfRCXeleRtnOptionCombTradeFieldZlF :

struct CxeleRtnOptionCombTradeField {

// /GRS S i nt A
TXeleOrderIDType
// /TP A R g S
TXeleOrderIDType
// /iREA

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

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

ordersSysiD;

UserLocalID;

ordermode;

ownerType;

CcombvoTlume;

TransactTime;

*pRspInfo, int nRequestID, bool


af://n2804

TXelevolumeType

Tradevolume;

[/ /ARBEETFH GR PR - R s i)

TXelevolumeType
// /T HARES

/// [#$8.2.11]
TXeleOrderStatusType
// /RIS CEEARAEFD
TXeleMoneyType
[/ [ EERRE CE AR
TXeleMoneyType
[/ /T E T CERMAD
TXeleMoneyType
[/ /& SR

TXeleSubCTlientIndexType
// /ST, R B S

TXeleBusinessunitType
// /IR ZRAEER
CcXeleComborderField
/// KBRS

/// [#8.2.21]
TXeleRecoveryFlagType
// /GRS strkhy
TXeleStrorderSysIDType
///2E 5 A

/// [+§8.2.5]
TXeleMarketType
// /S EdCE R
TXeleExchangeIDType
/1 /35 it g 5

TXeleOrdereExchangeIDType

///EEHEKS
TXeleUserIDType
// /W

char

Leavesvolume;

orderstatus;

Margin;

FrozenPremium;

FrozenFee;

SubClientIndex;

Businessunit;

Ccomborderinfo;

RecoveryFlag;

StrorderSysiD;

Market;

ExchangeFrontID;

orderexchangeID;

AccountID;

Reserved[91];

HA A Z A S5 R EHIARCXeleCombOrderFielddN T :

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

/// [+48.2.16]
TXeleCombOorderType
[/ /G FEmE R

/// [##8.2.17]
TXeleStrategyCombType
[/ /G FR K S
TXeleSecondaryorderType
/1B EHANE (RZ A
TXeleSumLegsType
VINAD %Rk (RN
CXeleCombLegField
// /T

char

onRsplnsertExerciseFi%
Ihae : ERRRITRURERRE
BREURF

void onRspInsertExercise (CXeleRspExerciseInsertField *pRspField, CXeleRspInfo *pRspInfo,

bIsLast);

CmborderType;

StgyCmbType;

SecondaryorderiD;

sumLegs;

CombLeg[4];

Reserved[16];

int nRequestID, bool


af://n2815

e pRspField : {TRUREBNZ , EEEMARCXeleRspExerciselnsertFieldd0T :

struct CxeleRspExerciseInsertField {

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

/// [548.2.21]
TXeleTradeOwnerType
[/ /P T A
TXeleSubCTientIndexType
// /M5 5Tt (P E SO
TXeleBusinessunitType
// /MG IR YR T strkAl
TXeleStrorderSysIDType
[/ /55 A

/// [7#8.2.51]

TXeleMarketType
// /S EdCE R
TXeleExchangeIDType

/1 /555 Bl 5o i 5

TXeleOorderexchangeIDType
///BEEREKS
TXeleUserIDType

///TE

char

onErrRtninsertExercise

TORE : BB THUEIREIR
EREURF -

void onErrRtnInsertExercise

bIsLast):

orderSysiD;

UserLocalID;

SecuritiesiD;

volume;

ownerType;

SubClientIndex;

Businessunit;

StrordersSysiID;

Market;

ExchangeFrontID;

orderexchangelD;

AccountID;

Reserved[32];

(CxeleRspExerciseInsertField *pRspField, CxeleRspInfo

* pRspField : EERTAUSIRENR , HEREEHIFRCxeleRspExerciselnsertFieldg0T :

struct CxeleRspExerciseInsertField {

// /MG A G5 int A

TXeleOrderIDType

/1) P G

TXeleOrderIDType
// /&Y mts

TXeleSecuritiesIDType

// /AT
TXelevolumeType
[/ /TR 2

TXeleTradeOwnerType

/7 /R R

ordersSysiD;

UserLocalID;

SecuritiesiD;

volume;

ownerType;

TXeleSubClientIndexType
// /5550 (P E XD
TXeleBusinessuUnitType
// /eI S strIEil
TXeleStrorderSysIDType
[/ /3G iR
TXeleMarketType

// /G EAdCEARER)

SubClientIndex;

Businessunit;

StrorderSysiID;

Market;

*pRspInfo,

int nRequestID, bool


af://n2824

TXeleExchangeIDType ExchangeFrontiID;
// /35 iR B

TXeleorderexchangeIDType orderexchangelD;
[/ EEK S

TXeleUserIDType AccountID;

// /P

char Reserved[32];

onRspCancelExercise5i%
THEE © S BRAT AR RIS

EREUF

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

S#:

* pRspField : ATREHBN Y. |, HEEMIACXeleRspOrderActionFieldZlF :

struct CXeleRsporderActionField {
[/ /ARG T int KTy

TXeleOrderIDType ordersSysiD;
///F P AR 5 g S

TXeleOrderIDType UserLocalID;

// /RS

TXeleOrigSysIDType origsysiD;

[/ /B P AR B RS (A5 2. 5PA 2. SUL B SCREZ B
TXeleOrderIDType origUserLocalID;
[/ /AR SRR g S strRl T (FEE 2. 580 162 . SBL ERRAA SRz B
TXeleStrorderSysIDType origstrordersSysiD;
/// PRS0 IETUEE 1T R
TXelePreorderFlag PreorderFlag;

// /T

char Reserved0[7];

[/ /RS

TXeleErrorIdType Errorid;

[/ /B BT A

TXeleSubClientIndexType SubCTlientIndex;
// /M550 CH P 5 X0

TXeleBusinessuUnitType Businessunit;

// /T TR

TXeleTradeOwnerType ownerType;

// /G IR YRS strkAl

TXeleStrordersSysIDType StrordersSysiID;
///EERE S

TXeleUserIDType AccountID;

[/ /35 T

TXeleMarketType Market;

/1135 ik g 5

TXeleorderexchangeIDType orderexchangelD;
// /G EIdCEAMER)

TXeleExchangeIDType ExchangeFrontID;
///TE

char Reservedl[11];

onErrRtnCancelExercisef5i%
IhEE : BRBRTRUREREIREIR
EREURF


af://n2833
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void onErrRtnCancelExercise (CXeleRspOrderActionField *pRspField, CXeleRspInfo

bIsLast);

* pRspField : BFRTIURIEEIR

[EiR , EEEH3iARCXeleRspOrderActionFieldgl T :

struct CxeleRsporderActionField {

///HEERE YRS int2k R
TXeleOrderIDType
// /P A gl 2 g
TXeleOrderIDType
// /AR S
TXeleOrigSysIDType
// /T
char
// /RS
TXeleErrorIdType
[/ T A
TXeleSubCTlientIndexType
/7 /5 5o (P e 30
TXeleBusinessunitType
[/ /T TR R

/// [+§8.2.21]
TXeleTradeOwnerType
// /GRS strk iy
TXeleStrorderSysIDType
[/ /BEEEKS
TXeleUserIDType
[/ /35 TR

/// [548.2.5]
TXeleMarketType
/1 /285 i 5
TXeleOrdereExchangeIDType
///ZSHEAdCE R
TXeleExchangeIDType
// /T

char

onRtnExerciseOrderJgix
IngE : RBRITRURERER
BREURF

ordersSysiD;

UserLocallD;

OorigSysiID;

Reserved0[22];

Errorid;

SubClientIndex;

BusinessuUnit;

ownerType;

StrorderSysiD;

AccountiID;

Market;

ordereExchangelID;

ExchangeFrontID;

Reservedl[11];

*pRspInfo, int nRequestID, bool

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

bIsLast);

S0

* pRspField : BFRTRURRENR

, HEMIRCXeleRtnExerciseOrderFielddl T :

struct CXeleRtnExerciseorderField {

///F GG S int A
TXeleOrderIDType
///F P AR 5 g s
TXeleOrderIDType
// /&4 Y
TXeleSecuritiesIDType
[/ /AT R
TXelevolumeType
/1135 ik g 5
TXeleOorderexchangeIDType

ordersSysiD;

UserLocallD;

SecuritiesiID;

volume;

orderexchangelD;
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[/ /AT A 2R
TXeleTradeOwnerType
[/ /3T HARES
TXeleOrderStatusType
[/ /B P g R R
TXeleSubCTlientIndexType
// /550 O g D
TXeleBusinessunitType
// /PR R TR
TXeleTimeType

// IR ERAR SR
/// [548.2.21]
TXeleRecoveryFlagType
// /GRS T str
TXeleStrorderSysIDType
WV eSS
TXeleMarketType

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

// /T

char

13

onRsplnsertExerciseCombj5ixk

Ihge :

REURR

HEATBURERE

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

bIsLast) ;

SH0:

e pRspField : #H&FAUR S N2,

ownerType;
orderstatus;
SubClientIndex;
Businessunit;

TransactTime;

RecoveryFlag;
StrorderSysiID;
Market;
ExchangeFrontID;
AccountID;

Reserved[32];

Jt ZEHARCXeleRspExerciseComblinsertFieldg0F :

struct CXeleRspExerciseCombInsertField {

// /GRS A nt A
TXeleOrderIDType
// /AR AR G S
TXeleOrderIDType
// /5 G A i1
TXeleSecuritiesIDType
// /& L 9mts 2
TXeleSecuritiesIDType
[/ /B E A EEL
TXeleShortvolumeType
/] /o6 L 2
TXeleShortvolumeType
// /T TR A

/// U7di8.2.21]
TXeleTradeOwnerType

// /TR A I B R A R
offervolume;

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

/// [548.2.5]
TXeleMarketType

ordersysiD;

UserLocallD;

LegSecuritiesIDl;

LegSecuritiesID2;

Legvolumel;

Legvolume2;

ownerType;

Errorid;

SubClientIndex;

Businessunit;

StrorderSysiID;

Market;
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// /5T BIdCERHEH)
TXeleExchangeIDType ExchangeFrontID;
/1 /25 i 4 5
TXeleorderexchangeIDType orderexchangelD;
[/ /BEBE K S
TXeleUserIDType AccountID;
// /P
char Reserved[32];

I8

onErrRtninsertExerciseCombJix
IhEE | BEITRUEIRER
EREURT

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

28

* pRspField : BE1TINNE , EEMARCXeleRspExerciseComblinsertFielddF :

struct CXeleRspExerciseCombInsertField {
// /G E GRS int KA

TXeleOrderIDType orderSysiD;
VYA IRE:S: ki & ey

TXeleOrderIDType UserLocalID;

///aE A w1

TXeleSecuritiesIDType LegSecuritiesIDl;

1/ BGE A iti 2

TXeleSecuritiesIDType LegSecuritiesID2;

[/ /oG4 EL

TXeleShortvolumeType Legvolumel;

/1o & LR 2

TXeleShortvolumeType Legvolume2;

[/ /AT A R

TXeleTradeOwnerType ownerType;

[/ /TR A G I AR A H

TXeleShortvolumeType offervolume;

// /gy, AR

TXeleErrorIdType Errorid;

[/ /% P g

TXeleSubClientIndexType SubCTlientIndex;

YVIAZ Z A Gi N al::5'S)

TXeleBusinessunitType Businessunit;

// /SR A GRS strIkl

TXeleStrorderSysIDType StrorderSysiID;

[/ /55 TR

TXeleMarketType Market;

[/ G EAdCE AR )

TXeleExchangeIDType ExchangeFrontID;

/1 /ZE 5 T 4

TXeleOrdereExchangeIDType orderexchangelID;

[/ BREEKS

TXeleUserIDType AccountiID;

// /T

char Reserved[32];


af://n2869

onRspCancelExerciseCombj5ixk
Ihee : HEfTHRUBERRNE
BREURH

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

bIsLast) ;

e pRspField : B{EAMNZ , HEE¥IRCXeleRspOrderActionFielddF :

struct CxeleRsporderActionField {

// /GRS S int A
TXeleOrderIDType

// /R A AR S g S
TXeleOrderIDType

// /A R S
TXeleOrigSysIDType

// /T

char

// /RS
TXeleErrorIdType

[/ /% b SR A
TXeleSubClientIndexType
// /b5 oe (R P E D)
TXeleBusinessuUnitType
[/ /AT A R
TXeleTradeOwnerType

[/ /ARG S strkTY
TXeleStrorderSysIDType
///EEREKS
TXeleUserIDType

YT Vi
TXeleMarketType

/1 /55 i i g5
TXeleOrderexchangeIDType
///Z GBI dCE RS
TXeleExchangeIDType

// /TR

char

onErrRtnCancelExerciseCombJix

Th8E - BEITRURSBERER
EREUT

void onErrRtnCancelExerciseComb (CXeleRspOrderActionField *pRspField,

bIsLast);

OordersSysiD;

UserLocalID;

OorigSysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiID;

AccountID;

Market;

orderexchangelID;

ExchangeFrontiID;

Reservedl[11];

e pRspField : N Z , HEEHIRCXeleRspExerciseComblnsertFieldglT :

struct CxeleRsporderActionField {

// /ARG S int R
TXeleOrderIDType

// /R A AR S g S
TXeleOrderIDType

[/ /AR S
TXeleOrigSysIDType
/1%

ordersSysiD;

UserLocalID;

origSysiD;

cxeleRspInfo *pRspInfo, int nRequestID, bool


af://n2878
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char

[/ /RS
TXeleErrorIdType

[/ /P T
TXeleSubCTlientIndexType
// /M55 5t (P E SO
TXeleBusinessuUnitType
[/ /T BT KA
TXeleTradeOwnerType

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

/1 /285 T 54
TXeleOrderexchangeIDType
// /5w EAdCEAREHD
TXeleExchangeIDType

// /T

char

RPN

onRtnExerciseCombOrderfix
Inge | EETRURERER
BREURF

void onRtnExerciseComborde
bIsLast);

S8

pRspField : AE1TIUREAENR

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountiID;

Market;

ordereExchangelID;

ExchangeFrontID;

Reservedl[11];

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

, B#EHI{RCXeleRtnExerciseCombOrderFieldflT :

struct CxeleRtnExerciseComborderField {

// /ARG 5 int KTy
TXeleOrderIDType

// /H P AR R G
TXeleOrderIDType

// /5 G A i1
TXeleSecuritiesIDType
[/ /5 & L1 42
TXeleSecuritiesIDType
/1o B EEL
TXeleShortvolumeType
[/ /B & B2
TXeleShortvolumeType
// /3T BT R

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

U

A
ey

ordersSysiID;

serLocalID;

LegSecuritiesIDl;

LegSecuritiesID2;

Legvolumel;

Legvolume2;

ownerType;

offervolume;

TXeleOrdereExchangeIDType ordereExchangelD;

[/ /A H

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

TXelevolumeType LeavesVolume;

// /TR

/// [5$8.2.11]
TXeleOrderStatusType
// /B B T A
TXeleSubClientIndexType
// /M55 CH P E X0
TXeleBusinessuUnitType

orderstatus;

SubClientIndex;

Businessunit;
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// /5% 1 R i)
TXeleTimeType
// /K E RS
/// [+48.2.2]
TXeleRecoveryFlagType
// /GRS S strId
TXeleStrorderSysIDType
/1 /5 FEA
/// [5$8.2.5]
TXeleMarketType
// /GBI dCE R
TXeleExchangeIDType
[/ EEEKS
TXeleUserIDType
// /P&
char

g

onRspQryOptionPositionf5i%
ThRE : BRSO EIANE
EREURR

void onRspQryoptionPosition (CxXeleRspQryOptionPositionField *pRspField, CXeleRspInfo *pRspInfo,

bIsLast);

280

TransactTime;

RecoveryFlag;

StrordersSysiD;

Market;

ExchangeFrontID;

AccountiID;

Reserved[20];

e pRspField : BINUFECEIANZ , HE5HRCXeleRspQryOptionPositionFieldgl T :

struct CxeleRspQryoptionPositionField {

// /&K
TXeleUserIDType

// /EFAREG
TXeleSecuritiesIDType
// /BT CEARAE D
TXeleOptionsTypeType
/[ /FRIIESR RS G AR AR
TXeleSecuritiesIDType
// /ARIIIESR AR G AR AE D

TXeleSecuritiesNameType

///ATRE I CEALERD
TXeleExerciseDayType
///BFIE BRIFG CR &
TXelePositionType

)

/17X ERYEE (RETF8)

TXelePositionType
///HIRCHE CEFEARAEH)D
TXeleMoneyType

// /2w E CEAREH)
TXelePositionType
// /7T EE CEAERD
TXelePositionType
///BFIG BRI R R
TXelePositionType
///BFGES B A
TXelePositionType
/775G HIFR R R (5T
TXelePositionType

/// X545 AFE
TXelePositionType

// /T AT CE AR
TXelePositionType

[/ /EE TR CE AR
TXeleunTdPositionType
// /AR CE R

EFE)

)

AccountID;

SecuritiesiD;

OptionType;

UnderlySecuritiesID;

UnderlySecuritiesName;

ExerciseDay;

InitLongYdPosition;

InitShortydPosition;

OptionMarketvalue;

currentPosition;

AvailablepPosition;

LongYdPosition;

LongPosition;

ShortydPosition;

ShortPosition;

TdopenPosition;

unTdopenPosition;

int nRequestID, bool


af://n2905

TXelePositionType
[/ /AEE TR CE AR
TXeleunTdPositionType
/1 RE 4 G ARAEH)
TXeleMoneyType
///% B ERIES (A H)
TXeleMoneyType
///% B ARIES G AR
TXeleMoneyType
[/ /TN CE AR
TXeleAveragePriceType
/[ /AER R A B 4 CEARAERT)
TXeleunTdFrozenCapType
// /R ROR 4 G AR AT H)
TXeleUnTdFrozenPremiumType
/1155 R

/// Eii8.2.5]
TXeleMarketType

// /SR (PR B h A D
TXeleSpeculationRatioType
/] /BT A
TXeleAveragePriceType
[/ [/ L5 A
TXeleAveragePriceType
[/ /& LT HE
TXelePositionType
[/ /e S o
TXelePositionType
///HERF 6
TXelePositionType
///HE B
TXelePositionType

[/ /% RFe
TXelePositionType
///EE& T
TXelePositionType
// /P

char

onRspQryOptionFundsix
Ihge : BINS S BN E
EREURT

TdClosePosition;

unTdClosePosition;

Margin;

OpenMargin;

CloseMargin;

AvgPrice;

unTdFrozencap;

unTdFrozenPrem;

Market;

SpecRatio;

AvgBoughtPrice;

AvgsSoldPrice;

UnTdOpenBoughtPos;

unTdCloseSellPos;

LongCombPosition;

ShortCombPosition;

CoveredPos;

unTdopenCoveredPos;

Reserved[55];

void onRspQryoptionFund (CXeleRspQryoptionClientAccountField *pRspField, CXeleRspInfo

bIsLast);

* pRspField : BINNEESEANZ , HE5M(RCXeleRspQryOptionClientAccountFielddlF :

struct CxeleRspQryoptionClientAccountField {

[/ EETK S
TXeleUserIDType
/1725 RS
TXeleAcctStatusType
///TRAES:
TXeleMoneyType
// /REEARIE 4
TXeleMoneyType
/] /BRI
TXeleMoneyType
/] /SRR 4
TXeleMoneyType
///FE:5

AccountiID;

AcctStatus;

Margin;

FrozenMargin;

Premium;

FrozenPremium;

*pRspInfo, int nRequestID, bool
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TXeleMoneyType
/1 RETFE:
TXeleMoneyType
/¥ e
TXeleMoneyType
7as i
TXeleMoneyType
// /AT B
TXeleMoneyType
/// &
TXeleMoneyType
VLS -
TXeleMoneyType
/)0 E3 s e (RAR)
TXeleTotalFundType
/// E3ia (A2
TXeleTotalFundType
// /WA RIES: (R
TXeleMoneyType
e LS

/// [448.2.5]
TXeleMarketType
/1B
TXeleMoneyType
///E R
TXeleMoneyType
///
char

I

onRspQryOptionSecurities}5ix
Thge : BINEAERNE

EREURF -

void onRspQryoptionSecurities(CXeleRspQryoOptionSecuritiesField *pRspField, CXeleRspInfo *pRspInfo,

bool bIsLast) ;

Fee;

FrozenFee;

PosGainLoss;

CloseGainLoss;

Available;

withdraw;

Deposit;

InitTotalFund;

TotalFund;

DayMargin;

Market;

TotalQuota;

UsedQuota;

Reserved[112];

* pRspField : BINEAEANZ , HE5H0RCXeleRspQryOptionSecuritiesFieldd0T :

struct CxeleRspQryoOptionSecuritiesField {

// JIEFEAR S
TXeleSecuritiesIDType
/] /&8GR
TXeleTradeOptionCodeType
// /G4 TR
TXeleSecuritiesNameType
// /PRBIE SRS
TXeleSecuritiesIDType
/] /AR RS 44 FR
TXeleSecuritiesNameType
// /AR AL Gy i
TxeleSecuritiesType

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

/7 BT RN
TXeleExercisePriceType
[/ BUTELH
TXeleShortTimeType

[/ /IR EIH
TXeleShortTimeType

[/ /5T

SecuritiesID;

TradeOptionCode;

SecuritiesName;

UnderlySecuritiesID;

UnderlySecuritiesName;

UnderlySecuritiesType;

UnderlySecuritiesSubType;

CPFlag;

ExercisePrice;

ExerciseDate;

DeliveryDate;

int nRequestiID,
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TXeleMultiunitType Multiunit;
// /7= AR G R A D

TXe1eProductIDType ProductID;
/1 /5N EN A

TXeleMinTickPriceType TickPrice;

///4n G AR5
TXeleuUncoveredPositionType

// /eGSR
TXelePreSettlePriceType

/[ /FRIESR RS ANY
TXeleUnderlyPreClosePriceType
// [ BALARIE 4
TXeleMarginunitType

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

// /R4 B K S B
TXeleMaxLimitordervolumeType
[/ /PR R K S
TXeleMaxLimitordervolumeType
[/ /BRA H s /N SR L
TXeleMinLimitOordervolumeType
/[ /BRA F g NS L
TXeleMinLimitOordervolumeType
// /T B K SR
TXeleMaxMarketordervolumeType
// /i Bt RS B
TXeleMaxMarketOrdervolumeType
[/ /T RN SR
TXeleMinMarketordervolumeType
[/ /T R N L
TXeleMinMarketordervolumeType
// /HEW A

UncoveredPosition;

PreSettlePrice;

UnderlyPreClosePrice;

Marginunit;

LimitPriceclass;

MaxLimitBuyvVolume;

MaxLimitSellvolume;

MinLimitBuyvolume;

MinLimitSelTvolume;

MaxMarketBuyvolume;

MaxMarketSellvolume;

MinMarketBuyvolume;

MinMarketSellvolume;

TXeleydClosePxType YdClosePrice;
/1 /eSS

TXelevdSettlePxType YdsettlePrice;
[/ BAERA

TXeleLowerPriceType LowerPrice;
/1 BAT R A

TXeleUpperPriceType UpperPrice;
///EXSH

TXeleDateType StartDate;
///EJE3E 5 H

TXeleDateType EndDate;

// /i HH

TXeleDateType ExpireDate;

/11355 iR

/// L748.2.5]

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

TXeleMarketType Market;
/11345

TXeleUserIDType AccountID;

// /T

TXeleReservedType Reserved[113];

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

e pRspField : BINVASER, RIIESETANZ , HEHRCXeleRspQryOptionMarginFeeFieldd0T :


af://n2932

struct CxeleRspQryoOptionMarginFeeField {

/] EEK S
TXeleUserIDType

// [EFARES
TXeleSecuritiesIDType
/7 /EDERARES G ARAE D
TXeleDepartmentIDType
VA&
TXeleMoneyType

// /45 CEARMER)
TXeleMoneyType

[/ /TR CEARAEH)
TXeleMoneyType

[/ /RAE4 2
TXeleMoneyType

AccountID;

SecuritiesID;

DepartiD;

commissionRate;

SettlementFee;

ExerciseFee;

MarginRate;

///TXeleEntrustTypeTypeZif3:HY

/// U7ii8.2.22]
TXeleEntrustTypeType

EntrustType;

///TXelechargingTypeTypelli % J7 =\

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

/// £4i8.2.5]
TXeleMarketType
// /P&

char

ChangingType;

Market;

Reserved[133];

I

onRspQryOptionCombPosition 75i%
IhRE : BVESHOERANE
EREUTH

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

280

e pRspField : BANEESEHCEIING , HEHKCXeleRspQryOptionCombPositionField4l T :

struct CxeleRspQryoptionCombPositionField {
// /54K
TXeleUserIDType AccountID;
[/ /G REERK S B RE, RN A RISE

/// 78 18.2.14]

TXeleSecondaryorderType SecondaryOrderiD;
// /G R
/// [748.2.17]
TXeleStrategyCombType StgyCmbType;
// /A RUES:, AL
TXeleMoneyType Margin;
///HEHE
TXelevolumeType combvolume;
// /R E R
TXelevolumeType UnCombVoTlume;
[/ /WA TRAIES , B A A
TXeleMoneyType InitMargin;
// /WG A
TXelevolumeType InitCombvolume;
1/ EAN K A, B SCRR208D
TXeleSumLegsType SumLegs;
[/ /&4 R
CcxeleCombLegField CombLeg[4];
[/ /35 T

/// [54:8.2.5]
TXeleMarketType Market;
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///EEHE &
TXelevolumeType
/[ /A& Sk 4 H
TXelevolumeType

unTdCombvoTlume;

unTdunCombVoTlume;

[/ TstrkM, AGREAZNIEAS

TXeleStrorderSysIDType
// /P
char

I8

StrorderSysiID;

Reserved[85];

HA Al REEH IR CXeleCombLegFieldgI T :

struct CxeleCombLegField {
// /B SRS
TXeleSecuritiesIDType
// /Bt & 47519

/// [+58.2.18]
TXeleLegSideType
/1 /% ukRaE

/// UF#i8.2.15]
TXeleCoveredFlagType
[/ /&L
TXeleShortvolumeType

i

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

void onRtnCapitalTransferDetails(CXeleRtnCapTransferDetailsField *pRspField, CxeleRspInfo *pRspInfo, int nRequestID,

bool bIsLast)

S8

* pRspField : MRS (HAS)RKBAMHERR | BE5Ha(RCXeleRtnCapTransferDetailsField #0F :

LegSecuritiesID;

LegSide;

Coveredoruncovered;

volume;

struct CXeleRtnCapTransferDetailsField {

///FEERS
TXeleUserIDType
// /R &
TXeleMoneyType

///8AETA, "1 N, T2

/// [548.2.81
TXeleTransferDirectionType
// [ HRAE R [H)
TXeleShortTimeType

AccountiID;

Fundamt;

Direction;

Time;

///HHTPRERE & R ID (HE & [ SR )

TXeleTradeSystemIDType

SystemiD;

///FH—MRERE & RSID (R & A D

TXeleTradeSystemIDType
// /A 4
TXeleMoneyType
[/ /& ST
TXeleSubClientIndexType
// KBRS

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

/// [+48.2.51
TXeleMarketType
// /P&
char

I3

SystemID1;

Available;

SubCTlientIndex;

RecoveryFlag;

Market;

Reserved[31];
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onRspQryOrderFlow J5i% ( EAXIS)

ThRE - ERAVKEIRR
EREURF

X7

void onRspQryorderFlow(CXeleRspQryorderFlowField *pRspField, CXeleRspInfo *pRspInfo,

e pRspField : ERRKEIANZ , HE5HRkCXeleRspQryOrderFlowField /g :

struct CxeleRspQryorderFlowField {

///FEERS
TXeleUserIDType

// /K E R
TXeleFlowCountType
e liest
TXeleMarketType

// /T

char Reserved[63];

onRspOTU Fix
IheE © (BN ) UESEiE/ RS AL
ERERR

void onRspOTU(CXeleRspSecuritiesLockField *pRspField, CXeleRspInfo *pRspInfo,

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

AccountiD;

FlowCount;

Market;

struct CxXeleRspSecuritiesLockField {

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

i

ordersSysiID;

UserLocallD;

UnderlyingSecuritiesID;

orderqQty;

Side;

Errorid;

SubCTlientIndex;

Businessunit;

StrorderSysiD;

AccountID;

Market;

Reserved[64];

int nRequestID, bool bIsLast)

int nRequestID, bool bIsLast)
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onRtnOTUFR X
INRE : (HEW ) IESBE/ABiER
BREURH

X7

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

e pRspField : IESHE/MRMERR , E45¥IKCXeleRtnSecuritiesLockField /g :

struct CxXeleRtnSecuritiesLockField {
///F P AR 45

TXeleOrderIDType UserLocalID;

// /ARG T int KAy

TXeleOrderIDType ordersSysiD;

/1 /35 Ak g

TXeleorderexchangeIDType orderexchangelD;
// /& LR IIE SRR

TXeleSecuritiesIDType UnderlyingSecuritiesID;
/7 /B

TXelevolumeType orderqQty;

// /e /R

TXeleDirectionType Side;

// /¥ KA ]

TXeleTimeType TransactTime;
[/ /3T HARES

TXeleOrderStatusType orderstatus;

// /5% P S R

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

TXeleBusinessuUnitType Businessunit;
[/ /GRS

TXeleUserIDType AccountID;

[/ /35 Ty

TXeleMarketType Market;

// /i

char Reserved[64];

onErrRtnOTU %%
IngeE : (BN ) ISR/ iERER
EREURR

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

* pRspField : (HA ) B8/ BFRERR , HE51RCXeleRspQryOrderFlowField 7y :

struct CxeleRspSecuritiesLockField {
// /GRS S int A

TXeleOrderIDType ordersSysiD;
///F AR AR B G S

TXeleorderIDType UserLocalID;
///EBIRRIIAE SRR

TXeleSecuritiesIDType UnderlyingSecuritiesID;

[/ /B F O R
TXelevolumeType orderQty;
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///Bi5E /iRt
TXeleDirectionType
[/ /RS, TR
TXeleErrorIdType
[/ /B P g R R
TXeleSubCTlientIndexType
// /550 O g D
TXeleBusinessunitType
[/ ARG S strkhY
TXeleStrorderSysIDType
///BBE RS
TXeleUserIDType

VIV Ve
TXeleMarketType
// /P&

char

g

onRspOTTAHE (BARX%F)

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

7

REURF

Ry

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

* pRspField : REPIFFEASEIESMAMA , HEEHRCXeleRspOptionDisposalFieldy :

Side;

Errorid;

SubClientIndex;

Businessunit;

StrorderSysiD;

AccountID;

Market;

Reserved[64];

struct CxeleRspOptionDisposalField {

// /G S int A
TXeleorderIDType

// /WP A R G S
TXeleOrderIDType

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

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

[/ /M55 BTG, B E Bl g5

TXeleBusinessuUnitType
// /B i S
TXeleSubCTlientIndexType
// /GRS T str
TXeleStrorderSysIDType
[/ /RBEERS
TXeleUserIDType

[/ /35 Ty
TXeleMarketType

// /T

char

orderSysiID;

UserLocalID;

UnderlyingSecuritiesID;

volume;

Method;

ownerType;

Errorid;

Businessunit;

SubClientIndex;

StrorderSysiID;

AccountID;

Market;

Reserved[64];
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onRtnOTT Fik (EAR3ZHF)

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

EREURR

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

pRspField: ( #AtY ) SRFAIBHEAEIESWKFERR | BE51a{ACXeleRtnOptionDisposalField/y

struct CxeleRtnOptionDisposalField {

// /H P AR R G
TXeleOrderIDType
///HEE IR T intKAY
TXeleOrderIDType

// /35 ik g5
TXeleOrderexchangeIDType
// /R
TXelevolumeType

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

[/ /AT HRAS
TXeleOrdersStatusType

[/ /& T
TXeleSubClientIndexType
VAR 2SN G al::5'S)
TXeleBusinessunitType
///#BBE RS
TXeleUserIDType
///2E 5 A
TXeleMarketType

// /P

char

onErrRtNOTTA % (BAXZ)

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

EREURF -

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

pRspField : EIRA/KEIANE , EEEMARCXeleRspOptionDisposalField)s :

UserLocallD;

ordersSysiID;

orderexchangelID;

volume;

Method;

TransactTime;

orderstatus;

SubClientIndex;

Businessunit;

AccountID;

Market;

Reserved[64];

struct CxeleRspOptionDisposalField {

[/ /ARG T int KA
TXeleOrderIDType

// /P A AR B g
TXeleOrderIDType

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

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

ordersSysiD;

UserLocalID;

UnderlyingSecuritiesID;

volume;

Method;

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

TXeleBusinessunitType Businessunit;

[/ /B PSR R

TXeleSubCTlientIndexType SubCTientIndex;

///HEEIRER T strIhY

TXeleStrorderSysIDType StrordersSysiID;

///EEEK S

TXeleUserIDType AccountID;

[/ /35 T

TXeleMarketType Market;

// /T

char Reserved[64];
I8

onRspCancelOTTAH% ( BAZ)
IhRE : (HI) SREEFEAEIESKFRERNGR (Option Trading Transfer For Execution)(SRINRANE A7) HIREF
EREURRL

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

SH0:

e pRspField : ML , HE5H3{ACXeleRspOrderActionFields :

struct CXeleRspoOrderActionField {
[/ /GRS int A

TXeleOrderIDType ordersysiD;
// /H P AR R G
TXeleOrderIDType UserLocalID;
/7 /RS
TXeleOrigSysIDType origsysiD;
// /T
char Reserved0[22];
/11455 %
TXeleErrorIdType Errorid;
[/ /B i S R
TXeleSubCTlientIndexType SubCTientIndex;
// /M5 5Tt (P e SO
TXeleBusinessuUnitType Businessunit;
// /T T R
TXeleTradeOwnerType ownerType;
// ARG 5 strkhY
TXeleStrorderSysIDType StrorderSysiD;
[/ /R EEKS
TXeleUserIDType AccountID;
///2E 5 A
TXeleMarketType Market;
/7 /3G R S
TXeleOrderexchangeIDType orderexchangelID;
/// G EAdCE A )
TxeleExc hangeIDType ExchangeFrontID;
// /T
char Reservedl[11];
};

onErrRtnCancelOTTA % (EAXES)
IgE | SREBIFHRAEIEFKFHREEIRERR (Option Trading Transfer For Execution)(ZRIMRAEA3IF) HA{ER
BREURT
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void onErrRtnCancelOTT (CXeleRspOrderActionField *pRspField, CxXeleRspInfo *pRspInfo, int nRequestID, bool bIsLast)

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

struct CxeleRsporderActionField {

// /G A YRS intEA
TXeleOrderIDType

// /R AR AR g
TXeleOrderIDType

// /AR Y
TXeleOrigSysIDType

// /P&

char

// /RS
TXeleErrorIdType

[/ /BT A
TXeleSubCTlientIndexType
// /M55 T (R P E SO
TXeleBusinessunitType
// /T TR R
TXeleTradeOwnerType

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

L liest
TXeleMarketType

/1 /35 ik g 5
TXeleOorderexchangeIDType
///Z G EAdCE AR )
TxeleExc hangeIDType
// /T

char

onRsplnsertOQO%i% (BAXIS)

orderSysiD;

UserLocalID;

OorigSysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

ownerType;

StrorderSysiD;

AccountiD;

Market;

orderexchangelD;

ExchangeFrontID;

Reservedl[11];

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

EREURR -

void onRspInsert0Qo(CxeleRspBilateralorderinsertField *pRspField, CXeleRspInfo

bIsLast) ;

* pRspField : BARSUAIRINIOAL , EL5HfkCXeleRspBilateralOrderinsertField 3 :

struct CxeleRspBilateralorderiInsertField {

// /G AR intEA
TXeleOrderIDType

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

/1 /SR
TXelePriceType

// /R

orderSysiD;

UserLocalID;

SecuritiesID;

ownerType;

BidPx;

offerpx;

*pRspInfo, int nRequestID, bool


af://n3042

TXelevolumeType
// /R
TXelevolumeType
/1 FFEVhT &

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

/// [5§8.2.14]
TXeleOoffsetFlagType
[/ /RS, R
TXeleErrorIdType
[/ /5o, R E SIS
TXeleBusinessuUnitType
// /5% P S S A
TXeleSubCTlientIndexType
// /GRS S strI
TXeleStrorderSysIDType
[/ /B GE RS
TXeleUserIDType
/] /35 iR Ty
TXeleMarketType
// /T

char

onRtninsert0QO%iE (EAXIS)

Bidvolume;

offervolume;

BideffectFlag;

offereffectFlag;

Errorid;

Businessunit;

SubClientIndex;

StrorderSysiD;

AccountiD;

Market;

Reserved[64];

TIgE - HASRUAHRMN EHR (Option Quote Order Entry)(HRIMANEANSZHF) HIRER

REURR

void onRtnInsertoQo(CxeleRtnBilateralorderField *pRspField, CXeleRspInfo *pRspInfo,

* pRspField : ANUHIRINENR

, HE5H{kCXeleRspQryOrderFlowField /g :

struct CxXeleRtnBilateralorderField {

// /P A gl B G
TXeleOrderIDType
///HEEIRES T int g
TXeleOrderIDType
///ZE 5 T 4 5
TXeleOrderexchangeIDType
// JIEFEAR S
TXeleSecuritiesIDType
[/ /AT A R
TXeleTradeOwnerType
/1 FARA
TXelePriceType
// /T4t
TXelePriceType
// /BT H
TXelevolumeType
// /R
TXelevolumeType
[/ FIFhR &
/// [748.2.14]
TXeleoffsetFlagType
VIVE S IR RIS
/// [#§t8.2.14]
TXeleoffsetFlagType
/// WS SEAT A5 R
cxelecancelledorderinfo
// /R ST BAE R
Cxele cancelledorderInfo

[/ /AT AR

UserLocalID;

OordersSysiD;

ordereExchangelID;

SecuritiesiD;

ownerType;

BidPx;

offerpx;

Bidvolume;

offervolume;

BideffectFlag;

offereffectFlag;

CancelledBidorder;

cancelledofferorder;

int nRequestID, bool bIsLast)


af://n3051

TXeleOrderStatusType

[/ /& T A
TXeleSubCTlientIndexType
// /55 5o (R P E )
TXeleBusinessunitType
ks £33
TXeleUserIDType

[/ /35 iR
TXeleMarketType

// /i

char

onErrRtninsertOQO%i% (EBAXES)

ordersStatus;

SubClientIndex;

Businessunit;

AccountID;

Market;

Reserved[64];

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

EREURF

void onErrRtnInsert0Q0(CXeleRspBilateralorderInsertField *pRspField, CXeleRspInfo

bIsLast)

e pRspField : BANSUAIRINEIREHR , E45#/KCXeleRspBilateralOrderinsertField /g :

struct CxeleRspBilateralorderInsertField {

// /A GGG S int A
TXeleOrderIDType
// /P A gl 2 g
TXeleOrderIDType
/1 /&R
TXeleSecuritiesIDType
// /T T R
TXeleTradeOwnerType
/[ FEARAY
TXelePriceType
// /AR
TXelePriceType
VIVAE T %
TXelevolumeType
/// iR R
TXelevolumeType
///FEFFAr &
/// [748.2.14]
TXeleoffsetFlagType
Ve Sime s

/// 748.2.14]
Txel eoffsetFlagType
// /5 RS, TERH
TXeleErrorIdType
// /s Tt, ftE - E B e
Txele BusinessuUnitType
[/ PR R
TxeleSu bClientIndexType
///HEE RS strIEil
TXeleStrorderSysIDType
[/ /BHEHKS
TXeleUserIDType
///2E 5 A
TXeleMarketType
// /T

char

ordersSysiD;

UserLocalID;

SecuritiesID;

ownerType;

BidPx;

offerpx;

Bidvolume;

offervolume;

BideffectFlag;

offereffectFlag;

Errorid;

Businessunit;

SubClientIndex;

StrorderSysiID;

AccountID;

Market;

Reserved[64];

*pRspInfo,

int nRequestID, bool
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onRspCancelOQO %% ( BARNF)

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

EREUF

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

e pRspField : BARSUAIRMNEIERNR , EE5#IRCXeleRspOrderActionFields :

struct CxeleRsporderActionField {
// /GRS int A
TXeleOrderIDType
// /TP A R g S
TXeleOrderIDType
[/ /AR S
TXeleOrigSysIDType
// /T
char
[/ /RS
TXeleErrorIdType
// /5% S SR A
TXe1eSubC11entIndexType
// /N5 56 (R P S0
TXeleBusinessunitType
[/ /T BT RE

ordersSysiD;

UserLocalID;

origsSysiD;

Reserved0[22];

Errorid;

SubClientIndex;

Businessunit;

TXeleTradeOwnerType ownerType;

[/ /G AT strIhY

TXeleStrorderSysIDType StrorderSysiID;

Yk a1 355

TXeleUserIDType AccountID;

[/ /35 i

TXeleMarketType Market;

[/ /G ik s

TXeleOrdereExchangeIDType orderexchangelID;

// /5T EAdCEARHEH)

TXeleExchangeIDType ExchangeFrontiD;

// /T

char Reservedl[11];
ik

onErrRtnCancelOQO%i% (EBAX;)

IhEE : HASUOIRN RS IRENR (Option Quote Order Entry)(ZHBIMRANE A S23F) BIUER

EREURR

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

280

e pRspField : BEAMNZ , HEE¥IKCXeleRspOrderActionField/s :

struct CxeleRsporderActionField {
// /G T int A
TXeleOrderIDType
// /P A R g S
TXeleOrderIDType
[/ /AR S
TXeleOrigSysIDType
// /T

char

ordersSysiD;

UserLocalID;

origsysiD;

Reserved0[22];
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/18545

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

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

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

e pRspField : {RIFSEBILN , HEEHIRCXeleRspOptionMarginField /s :

struct CXeleRspOptionMarginField {
// /GRS int A

TXeleOrderIDType ordersSysiD;

// /P A g B G

TXeleOrderIDType UserLocalID;
///PRIEEK S

TXeleMarginAcctType MarginAcct;
// RGeS, AR

TXeleErrorIdType Errorid;

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

TXeleSubClientIndexType SubClientIndex;
[/ /R G E S strIhY

TXeleStrorderSysIDType StrordersSysiID;
[/ /BEEK S

TXeleUserIDType AccountID;
///2E 5 A

TXeleMarketType Market;

// /T

char Reserved[64];

onRtnOMR Fi% (BRI )

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

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


af://n3087
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* pRspField : {RIEEE AR , HEEHIRCXeleRtnOptionMarginField g :

struct CxeleRtnOptionMarginField {

// /P A R g S

TXeleOrderIDType UserLocalID;

// /GRS int A

TXeleOrderIDType ordersSysiD;
///RIEE kS

TXeleMarginAcctType MarginAcct;

// /B

TXelePriceType TotalMarginAmt;
// /TS

TXelePriceType AvailabeMarginAmt;
[/ /AT RS

TXeleOrderStatusType orderstatus;

[/ /P BT A

TXeleSubClientIndexType SubCTlientIndex;
// /5 5o (R P E 30

TXeleBusinessuUnitType Businessunit;
// /B EE K S

TXeleUserIDType AccountID;
///2E 5 A

TXeleMarketType Market;

// /T

char Reserved[64];
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10

11

12

13

14

15

16

17

18

19

20

21

22

23

24

25

26

DWORD
TXeleFairProtocolType Fair
TXeleMessagelDType
TXeleMessagelLenType
TXeleRequestIDType

TXeleSegNoType

TXeleSeqgSeriesType

TXeleOrigSysIDType
TXeleOrderExchangelDType
TXeleOrderIDType
TXelePriceType

TXeleVolumeType

TXeleOrderTypeType

TXeleSecurities|IDType

TXeleMarketType

TXeleDirectionType

TXeleTimeConditionType

TXeleTimeType

TXeleOffsetFlagType

TXeleErrorIDType

TXeleErrorMsgType

TXeleOrderStatusType

TXeleMoneyType
TXeleUserIDType
TXeleUserPasswordType

TXeleAppIDType

unsigned int
unsigned char
unsigned char
unsigned short
int

unsigned int

unsigned char

unsigned int
FRFEE
unsigned int
double

unsigned int

char

TR

char

char

char

FREAE

char

unsigned int

FRFEE
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40

41

42

43

44

45

46

47

48

49

50

51

52

53

54

55

56

57

58

59

60

TXeleAuthCodeType
TXeleParticipantIDTypes
TXelelPType
TXeleErrorld
TXeleErrorLenType
TXelelsLastType
TXeleDateType
TXeleShortTimeType
TXeleSessionIDType
TXeleTokenType
TXeleSendBuffType
TXeleLockedSecuritiesIDType
TXeleTransferFeeRateType
TXeleStampTaxRateType
TXeleAcctStatusType
TXeleFrozeMarginType
TXeleTotalFeeType
TXeleCurrGainLossType
TXeleTotalGainLossType
TXeleFrozenFeeType
TXeleUsedFeeType
TXeleAvailableFundType
TXeleTotalFundType
TXeleSellFund
TXeleBuyFund
TXeleAveragePriceType
TXeleTdBuyPositionType
TXeleTdSellPositionType
TXeleYdPositionType
TXeleTotalPositionType
TXeleTotalCostType
TXeleSecuritiesNameType
TXeleCPFlagType

TXeleExercisePriceType

TR
SFRIEE
IPZEREY
unsigned short
unsigned char
bool

SFRIEE
SFRIEE

short int

unsigned short int

FREE
FRFEE
double
double

char

double
double
double
double
double
double
double
double
double
double
double
unsigned long
unsigned long
unsigned long
unsigned long
double
FRTEE

char

double

RSB
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TXeleUncoveredPositionType
TXelePreSettlePriceType
TXeleUnderlyPreClosePriceType
TXeleMarginUnitType
TXeleSetIDType
TXeleLimitPriceClassType
TXeleMaxLimitOrderVolumeType
TXeleMinLimitOrderVolumeType
TXeleMaxMarketOrderVolumeType
TXeleMinMarketOrderVolumeType
TXeleLowerPriceType
TXeleUpperPriceType
TXeleAvgPxType
TXeleTradeVolumeType
TXeleUpRatioType
TXeleExerciseDayType
TXeleSumLegsType

TXeleSecondaryOrderType

TXeleLegSideType

TXeleStrategyCombCodeType

TXeleStrategyCombType

TXeleCombOrderType

TXeleCoveredFlagType

TXeleCoveredFrozenPositionType
TXeleTrafficFeeType
TXeleYdPositionLeftType
TXeleUnTdFrozenCapType
TXeleUnTdFrozenPremiumType

TXeleYdPositionCostType

HiEss
unsigned long
double
double
double
unsigned char
char

unsigned long
unsigned long
unsigned long
unsigned long
double
double
double
unsigned long
double
FREE
unsigned char

FrFEA

char

FrHEA

unsigned char

char

char

unsigned long
double

long long
double
double

double
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114

115

116

TXeleSecuritiesSubTypeType
TXeleOptionsTypeType
TXelePositionType
TXeleClientlpType
TXeleClientMacType
TXeleReservedType
TXeleReserved1Type
TXeleReserved2Type
TXeleDepartmentIDType
TXeleTradeSystemIDType
TXeleUnTdPositionType
TXeleTradeOptionCodeType
TxeleBusinessUnitType

TXeleSubClientindexType

TxeleTradeOwnerType

TXelePartyldType

TXeleExchangelDType

TxeleFlowRebuildType

TXeleSecuritiesType

TXeleDayTradingType

TXeleOperwayType

TXeleTransferDirectionType

TXeleCurrencyType

TXeleMarketIDType

TXeleOrderMode

TR
SFRIEE
unsigned long
FRTEE

FEE

i
et

FREE
SFRIEE
FRIEE
FRTEE
unsigned char
unsigned long
FRIEE
FRIEE

unsigned char

unsigned char

FREA

unsigned char

unsigned char

int

char

char

char

char

char

char
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142
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144
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147
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TXeleEntrustTypeType

TXeleChargingTypeType

TXeleRemarkType
TXeleFundType
TXeleStockQuotaType
TXeleFlowCountType
TXeleRecoveryFlagType
TXelelnvestorIDType
TXeleTimelntervalType
TXeleTimeOutType
TXeleUniqueNumberType
TXelelsFundReversalType
TXeleReversalCounterType
TXeleReversalResultType
TXelelpAddrType
TXeleMacAddrType
TXeleHostNameType
TXeleCpuSerialType

TXeleHardDiskSerialType

TXeleCentralTradingErrorldType

TXeleCentralTradingErroridType

TXeleCommandNum
TXeleExchangelDIntType

TXeleFrozenPositionType

TXeleCoveredFrozenPositionType
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TXeleETFCreationRedemptionExtraFee
TXeleETFCreationRedemptionCommFeeRate

TXeleETFCreationRedemptionTransferFeeRate

TXeleActionSourceType
TXeleSystemFeaturesType

TXeleTendererIDType

char

char

long
unsigned int
char
FREA
int

int

int

char
TR
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FRFEE
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FREA
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FREE

Unsigned int
Unsigned long
long

double
double
double
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unsigned int
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