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SRR R NIRRT .

SEPL SPI Ok
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1.1.2 TR ORI

CThostFtdcMdApi *api =

CThostFtdcMdApi: :CreateFtdcMdApi(mdflowpath, true);
MarketDataCollector mdCollector(api);
api->RegisterSpi(&mdCollector);
api->RegisterFront(mdfront);
api->Init();
api->Join();

N o v b wWwN|ER

1T 1&2

{8 FH bR 51 CreateFtdcMdApi €Il CThostFtdecMdApi (15561 o H it 55— NS EUR— AR SO AE i) H s o I3
PR RAT R VB 5 4 I AR HU AR BRI SO, T 44 N .cone LS ARd s 36 25 7 U2 T B A 1A 5 i
R, AR R A UDP &4, true TR UDP B, false TRt TCP 53,
WIERFF & BAE FARATIS, 75 2l % R B 55 =13 % bisMulticast. 7555 NS H0F1 5 = /NS HURME
B4 true I, A7 154 DA R I 24850 -

TR ABTEREENMNPHER.

WSCHFRITEGENE ] 2 W, “ 2 P o F R R S 5y

173
X5 B4 SP1 524l MarketDataCollector /2 2E% [ LI SRR, 447K | CThostFtdcMdSpi.

iT 4
0] AP S5 A SPI S

75

[A] API S M AT Bkt . A7 B HhE RS A tepi//127.0.0.1:17001. tep FEURFFIB T TR ORI HAE L,
ANFTHEHD , 127.0.0.4 FEE RS ZRFATIG T EHGE, 17001 ZZATIHET B B35 15,

EE: ZEXGPENBEOTLUEL=MT A ERITE: TCP, UDP MARE (Multicast) . F—AATEH
HERT DA A =M R R —F, TTARENSN I B8 € — MEstit.

iT 6&7
WIAATIE R O TARLRFE . WIdhtk 2 )G, SRR AZhESN, R b5 ihiE i p bk ) IR 55 o i SR o 3%
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VIt 2 5, 471 TAELAETT G 5K B a0l A M 1w B bk 7 IR 55 5 i SR @ 52 e S B i #e . &8
i 57 )5 K%L OnFrontConnected B4R . WISEAREE L, BAEF BTz W, R 5L
OnFrontDisconnected <% 1/ F .

L 2 5, BIRfE A R # B ReqUserlogin 15 K B 3 R 4, o0 B 4R
CThostFtdcReqUserLoginField .

CThostFtdcReqUserLoginField req;

memset(&req, 0, sizeof(req));

strcpy(req.BrokerID, “2030”);

strcpy(req.UserID, “023526”);

strcpy(req.PassWord, F¥**x*x*x*x2) .

int ret = pUserApi->ReqUserLogin(&req, ++requestId);

oVt A WDN PR

BrokerID ZHTT AR & 5,
UserID /& HE B Z R AR HE 5,
Password J& 1 Z % 5% & %0 .

IZRREC S IR Al — AN EEHUE AR B i ret) , AREZE R BRI RIE 2%, MAREZIFRE G S
W IR 55 i AL B
18 5] L EE
B o KIENY)
W1 (R R R A R
B2 RAEIE RS S HCE IR
W3 R RIRTE R AR R
ZEXHFEEO PRI ERBIERIR EEH W LR R —F.

1 void onRspUserLogin(CThostFtdcRspUserLoginField *pRspUserlLogin,
2 CThostFtdcRspInfoField *pRspInfo, int nRequestID, bool bIslLast)

HER%%ESZIJJ%WLZ?HF SRIER, MHMIR AR SRS, BREFR 5, REEEXFERELIRG,
i1 B OnRspUserLogin 3% il 55 difi %o 12 6 R 18 SR A A A HA R g ¥

Tk W] LA 55 A2 40 pRspinfo H1) ErrorID FIW & % & 75 L2 il W2k ErrorID Jy o, UL,
58RI

— R EHR I SR B AR R BIRTIRTE S
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ExRMIE, H—12% pRspUserLogin H 0% 1 k55 dm ik o] ) — L FEREEHE , W1 SessionID, FrontID,
MaxOrderRef DL J& &7 5 B lr 5545 L I a] o

4.1.5 W B4TIB

1 int ret = pUserApi->SubscribeMarketData(arrayOfConracts, sizeOfArray);

BRI, A A AEATATIE T 1 .
% i A FH pR L SubscribeMarketData #4747 15T . 26— NS EE—NEEIA BT &L 08, 2
“ASHRZEHNKE.

1 void OnRspSubscribeMarketData(
2 CThostFtdcSpecificInstrumentField * pSpecificInstrument,
3 CThostFtdcRspInfoField *pRspInfo, int nRequestID, bool bIsLast)

4 void OnRtnDepthMarketData(
5 CThostFtdcDepthMarketDataField * pDepthMarketData)

B R AEVT BAT IS IS SR 2 5, B% OnRspSubMarketData #l15% %7 OnRtnDepthMarketData ¥ 24 1

OnRspSubMarketData

WSR2 LT BAT 15 B KBS EVAN, e HOR [P A 55 e 4n Y IUAH IR (52 (pRspinfo) o BIEZE 3 &
ERRTRIE R A GIRW, B 2o, MR e S 2 “CTP: No Error”
OnRtnDepthMarketData

AT TTE SRR BVER, IR I BHGR RS LT . A28 PR,

K% ReqUserLogout F1ER%L UnSubscribeMarketData 737l & H KR & AR T AT 8 Eds, VAR IR i
SRGSRANT BIAT 1 B A — B

ER: B, &L ReqUserLogout B RAMIE, SN EFIEENTT. EFWEHERERASHEN
B —/NETHESE, T SessionlD =& &, Kt MaxOrderRef —fH2EH M o 1.
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MISCEREE S A AR, HTHRUENER, 4385 V68 HEITA M mm AT iaion i it zh
BEARTEAT 9 1 b s B

CTP M MR DRI

GaEARLE

SubscribeForQuoteRsp OnRspSubForQuoteRsp (EiTERANIIE S S 2]
Hr

UnSubscribeForQuoteRsp OnRspUnSubForQuoteRsp | {4 17 & HX ¥4 11 [ 4% %%
EEn iy

OnRtnForQuoteRsp g T T A AT 4% B A A

Hr

Lo

OnRtnForQuoteRsp BT R SR B W
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4.7 CTP ATIEHEEH N M

CTP AT IEHEE RN A :

v 2 IRPURAT IS

v OHERAHEE

v R EHEEVIGATIE

CTP HEIBAT 5 I A S 2 AP P Ik, (EHEE IR (2R A ™H 1) ooo. 5005 B A REHEIS
i 8] /& 300 800.
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424 58 ORIRIMEM

ST O —HE, R H TRk $: (125 CThostFtdcTraderSpi,  FEARHE 75 22 SLHUAH B R R 4L

CThostFtdcTraderApi *api =

CThostFtdcTraderApi: :CreateFtdcTraderApi(tdflowpath);
TradeChannel tdChnl(api);
api->RegisterSpi(&tdChnl);
api->RegisterFront(tdfront);
api->SubscribePrivateTopic(THOST_TERT_QUICK);
api->SubscribePublicTopic(THOST_TERT_QUICK);
api->Init();
api->Join();
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1¥: RegisterUserSysteminfo 32 % AP 11 A% 22 %) 2 R 4k I 55 a4 TSGR, AR SRS AL ) 28 iy 5o
gk A 2 B Rl R

4.2.3 EHE BN
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N T ARG SN HER O TR E RIS Z0IROL, AT 3, Fr e, DRiEE S SE, TR 1 ff B SRR
BoRUL, LRGS0 6 BEOREBH AR5 H AT 5 AT A0 A — 52 5 H NS5 585 3G AT WA

SHEBNHRI R
EREH W] [ PR, 50 Ei::3%)
ReqQrySettlementinfo OnRspQrySettlementinfo 75 SR BT 1) 45 5 B B i
RegSettlementinfoConfirm OnRspSettlementinfoConfirm T SRBF A 45 BB M 8
ReqQrySettlementinfoConfirm | OnRspQrySettlementinfoConfirm A A ST H

424 FFEVHE

ERFRFEMHE O W
B R % M o7 PR iR
ReqQrylInvestorPosition OnRspQrylnvestorPosition HHEFE GLED
ReqQrylnvestorPositionDetail | OnRspQrylnvestorPositionDetail EIH I

ReqQrylnvestorPositionCombi | OnRspQrylnvestorPositionCombineDet | £ if] 21 &+ & B4

neDetail ail

[#FEE4]
CTP R GERAEK F 52 53 T (AT s A R R B AR S, — 2B R IL SR N — 2k FF B AL %

B RO W40 LI TimeFirstVolume CREIFTE I A2 58 K I AU RF G 1 8 e TT e P I F- @I F- 0 5 )
RIRFH
BB S W41 LT Volume U RS2 KR BT IO RF B HZ IR S5 3 — IR AL & 10 T U7 )5 BRI A T4

(EERin/SY|
CTP ARG FFE ML RIS, R, TR (B BT, XorEe. 56) #TIEA.
FrEC Al

YdPosition FosHEH BN R G HE (& YiMESEE, B8, HEAREE T FEmaEL)
Position FRMATHFEHE

TodayPosition ~ KRS HITE
HHTHIVEREE = ¥ Position - TodayPosition

EHSUE S EARAR AR 31
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PositionCostOffset K AT FF & A 218, AL KR Frfdi A .
KE TSI 26 F A A = thePosition.PositionCost - thePosition.PositionCostOffset

[HAERaHA]
& PUE RS REEOiDER RO NIRRT

4.2.5 TR

| SRS |

o

-

EHEANL | <4 14| AL |
3

2

FHR S ARG IR A
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oV~ W NP

10.
1.

12.
13.
14.
15.
16.
17.
18.

I 5y Pl i 38 5y 4z 1 A28 5 B B AR AR L I
FHEBAML A BT BHLIT BIAE 5 HiEHR 5L
FHEAN G AT (1AL 5y 17 B3RS R 2 DHEBABLEE SR A
AHEBAMLYS B R A AR SO E B A AR S S NI ST, 57 RIER [FHR SRS .
2T G 1% 0 M EHERAMLIT BIAE 5 7 513 5L
LG % ST R 132 5 P BRSO B R B, A A B AR IR 5 B IR S a st iR R 4528 B i B —
L RS B IR SR SC, 28 5 T B SRR S B R G 5 Y. QR O BRI AL B
THRIL, A8 Gy 1% 0o th 2 3R [] — N S i 4R SCBAE 5 1 L, (H R oA & ﬁx%mELE%“%ﬂ%
PIFHEOL: 1, 285 FT B NS G 1% 01T T B R S R S, DARHE B O %R S KR 28 5 2
2, A G %0 IR [R5 28 5 1 B VR el 4R SO TR x%mﬁiWu%ﬁ@ﬁLEﬁfﬁﬁmﬁiﬁﬁﬁ
2o P (I RT EALRISE 5 A i 8) o
AN RE: 1, LG ATEET R G2 0 PR RS, DURAA AR SO 4 5 Rl R 2 B3 5 v o 2,
TGO G T B RIE T AN REERE, LRI HAE 5 B BSR4l AN SO, Z4RoC
PR B BT B
AL BT PR B0 AE 5 TR GRS, RO R B AR B O
R B USCEIHR BL A S AR B AR S, I RS 5 TR A AL B TURZ B iR SR R E BIRE 5
i B aE I 52 5 12 1 INAE 5 P iy B e AU B [ ik DA % S 52 [ 4 B3 6 110 4 P 7 4 S
TR BEAHE I Ty P 2T 380 AR 40 P [ B il A [ ik it o 91 i 38 4 28 5 3
FHEBANL AR AL BELT B AZ 5 v alk [B] 4 545 6
FHEAN KGR SAE 2P FI JE Rk gh MHEBAHLIEAT R -
MAHEDAU RN S %R SCE AR, HAL TR BIHRSCHAE S
A G 1% 00 N EHERAMLT Bl B A B4R 5 DA R g [R5 B
A5 T B Gy %A T B A A8 Gy %00 AT A 5 45 S8
5 Ty B BT TR B 5E T 45 BB E 40 R B #5528 Ty vy
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4.2.6 REEEHR B BRI

ReqOrderinsert
TR, XN s 1

OnRspOrderinsert
LRE 38 o T 6 5y %Ik B B E AR AE B AR R, XS A RS 7 DA 1 RS L.

OnRtnOrder

Loy RZGR [E] PR ERAS, BRRARBUIRES AR B . — xRk B R rh e AR R 59 RGHk
LI AE Gy TR s i CEakimAE 8 HREs 2 NI A8 5 TR Bl S A R R, 2R RS

P E TR RBAEZ R RKRARN, WEGELE, P RGRAMELBEDRERERSE; K
i) OrderStatusMsg “FBR B ERERE S .

OnErrRtnOrderinsert
W D AESR B CTP i 48 I B U B SR IEAT Hik £

OnRtnTrade

WMARZIR B G PTAT T A S, LT RRENZIRERPRES (ERRAD) o HET R HOR [FHZ R
Lo

WA 2 5, — /M REEIHR (OnRtnOrder) F1—ANaAZ[E ik (OnRtnTrade) & # ARIEEI% Fiw, Fir 5 Ak
AR ERFPIRES RN “OEE” o HRADIREE P it S IR E AR RS AR &, BN CTP BIEE 5% O AE
W2 OnRtnTrade ZJEA R HNZIRIPIRZS . WIS e 1 Fix B[R] 45 R I Wi B Bl A8 5 75 FF LRI,
B NINER 2 BIE BT A 2E CTP A2 5 % DR Z AR PRSI R T H, eS8k a.
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T8 ReqCrderinsert

CTP#:¥nEt  OnRinOrder

=5

T RS

CTPi% s BT OnRspOrderinsert
CnEmRInCrderinsert

225 P @i OnRinOrder

1T [OR — e
AR

PIGZ[EHR — SPal/ Al

%25 prAAs A8 T OnRinCrder

spsphizE OnRtnOrder
OnRtnTrade

o OnRnOrder
OnRinTrade

FHER S B EARATBR A A
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e ReqOrderAction

CTP¥ilznfid  OnRInOrder

=5

34 M

ECRBES

CTPEE1ET OnRspCOrderAction
OnEmrRtnOrderAdion

=2 PTHda 18T OnRinOrder

HRE LR — 2k
A

S5 PTiidgAREd OnRinCrder
OnEmRtnOrderAdion

FHER S B EARATBR A A
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FiBi=
ERIRMBIRAS

Shanghai Futures Information Technology Co.,Ltd.

4.2.7 R

I A F 1 R 482 ReqOrderinsert, Horp A% #4584 /2 CThostFtdcinputOrderField.
(& A R IRE RS ]

CThostFtdcInputOrderField ord;

memset (&ord, 0, sizeof(ord));

strcpy(ord.BrokerID, “2030”);

strcpy(ord.InvestorID, “023526”);
strcpy(ord.InstrumentID, “rbl6e1”);
strcpy(ord.OrderRef, “7’);

ord.Direction = THOST_FTDC_D_Buy;
ord.CombOffsetFlag[@] = THOST_FTDC_OF_Open;
ord.CombHedgeFlag[@] = THOST_FTDC_HF_Speculation;
ord.VolumeTotalOriginal = 1;

ord.ContingentCondition = THOST_FTDC_CC_Immediately;
ord.VolumeCondition = THOST_FTDC_VC_AV;
ord.MinVolume = 1;

ord.ForceCloseReason = THOST_FTDC_FCC_NotForceClose;
ord.IsAutoSuspend = 0;

ord.UserForceClose = 0;

XFANTRI SR AR B, 5 S A L ) B AT AH LR Sl P TBRAE
[FR{rE]
ord.OrderPriceType = THOST_FTDC_OPT_LimitPrice;

ord.LimitPrice = 1900.00; // place a price in double here
ord.TimeCondition = THOST_FTDC_TC_GFD; // H“HE

[th#]

ord.OrderPriceType = THOST_FTDC_OPT_AnyPrice;
ord.LimitPrice = @; // place © here for market order
ord.TimeCondition = THOST_FTDC _TC_IOC; // >7BEIEGAZ 75 MUE

[ A5]

ord.ContingentCondition = THOST_FTDC_CC_LastPriceGreaterThanStopPrice;
ord.StopPrice = 2150; //place a trigger price in double here
ord.OrderPriceType = THOST_FTDC_OPT_LimitPrice;
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ord.LimitPrice = 2100; // place a price in double here
ord.TimeCondition = THOST_FTDC_TC_GFD;

(GRS RIEYE 2D

/1 1B KT %A
#define THOST_FTDC_CC_LastPriceGreaterThanStopPrice 'S5’

/1 1 BH KT8 T %A

#define THOST_FTDC_CC_LastPriceGreaterEqualStopPrice '6'
/1 1 BN T %A

#define THOST_FTDC_CC_LastPricelLesserThanStopPrice '7'
/1 1 BH N T8 T A

#define THOST_FTDC_CC LastPricelLesserEqualStopPrice '8’
/11— KT %A

#define THOST _FTDC_CC _AskPriceGreaterThanStopPrice '9'
/11— KT5ET %A

#define THOST_FTDC_CC _AskPriceGreaterEqualStopPrice 'A’
/11— N T %A

#define THOST _FTDC_CC_AskPricelLesserThanStopPrice 'B’
/11— NTEET %A

#define THOST _FTDC_CC AskPricelLesserEqualStopPrice 'C'
/11 FE—Hr KT %A

#define THOST _FTDC_CC BidPriceGreaterThanStopPrice 'D'
/1 13FE =M KT5ET %A

#define THOST_FTDC_CC BidPriceGreaterEqualStopPrice 'E'
/1] F— /N T AR

#define THOST _FTDC_CC BidPricelLesserThanStopPrice 'F'
/1] F— N TEET 5

#define THOST _FTDC_CC BidPricelLesserEqualStopPrice 'H'

AR

FAF R AN A R AT BT A o AR S5 T LA LA Y B o AT i AR dE, i nT DADAR A A e, b

. —MEEFEA 1T IF1410 75 %T#@ HAEBEAENTHMIET 2200 B LA, gl PUE 264 5. X

FEATIG BB R R AZ AR, 2R 24 A Shfh Akt AN TR AR A NI ZI0T 35 F i B %% 25 B A T 37

it

R FA A, FARRMREERP OrderSysID &L FERFF"TIBD_"FkMH CTP R4 H E X MIRBEEHS,

X GTL HME—; R BT RROFAFRES, HEARS . AXMERATHRSH CTP RS /T4

¥, SXGMER, NHATEHEERGNRZFHFR.

A R AE A 2% B, ] U BR A 1B 353 4 (stop-and-limit order) Al & 17 4 16 4> (market-if-touched order) .
AN CTP GG ARG A WL, AL LI E T7 X FHE 4
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4.2.7.1FOK & FAk

FOK CFill or Kill) : 2 —FAHFIRIGIRAIA: IZIRPYAL G PR, L Aimiairss, wRAe At
RITT AT 15 R ZAR ] LSRR s, WHZAR a2 S Bas, 75 5L BI 4 Fes .

FAK (Filland Kill) : & — MR AR AR 2R PP 5 Pl Ko 2 3imiiaiTts, 4 mir
& FRESLBI R AL 2> TS 5 & A 2 /0 F, RIS WIS BN 2 A .

GREA ST G N RIE N T B A AR SEEL FAK AT FOK 4541

A

TThostFtdcOrderPriceTypeType | THOST_FTDC_OPT_LimitPrice | THOST_FTDC_OPT_LimitPrice

TThostFtdcTimeConditionType | THOST FTDC_TC_lOC THOST_FTDC_TC_IOC
TThostFtdcVolumeConditionTy THOST FTDC_VC_AV/ THOST_FTDC_VC _CV
pe

THOST_FTDC_VC_MV

B MinVolume

EFXF FAK $84, L3R THOST FTDC v AV fR#E(ER S, i THOST FTDC VC MV RE RN . HAE#H, HTHE
B4R E Re U F R /M . % T BRI LR BE U MR RN T i23E, WA 5HREGH5E, &9
RVAHIEG:S8

FB CombOffsetFlag

ZTBARE XS E, e TS50,

Req.CombOffsetFlag[@] = THOST_FTDC_OF_Open;

BT BOE - REN 5 AT AL, AT LRI ORI AR S A LG S A NI R . B EAMASE
ZIRIFPA A TR B RS 1 DT RMERT R PR BUMEDYBORE, ESKSCfF “ThostFtdcUserApiStruct.h” Ha]
A E).

///HE
#define THOST FTDC_OF Open '@'

/116
#define THOST FTDC_OF Close '1'

/1758

#define THOST FTDC_OF ForceClose '2'
1115

#define THOST_FTDC_OF_CloseToday '3’

/1 /I

#define THOST_FTDC_OF_CloseYesterday '4'
/15

#define THOST_FTDC_OF ForceOff 'S5’

/] A R
#define THOST_FTDC_OF LocalForceClose '6'
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typedef char TThostFtdcOffsetFlagType;

EWIRTRRR G S0 CHEETFE) ARG (SRR , FONRERERFSRIERER.

bk B, o B W BT R @ B #& ] THOST_FTDC_OF Close , I 2 2R [A £ H
THOST_FTDC_OF_CloseYesterday . #7 X J fil 52 5 Jir i) +F @& ff 1 T THOST_FTDC_OF_CloseToday &
THOST_FTDC_OF_CloseYesterday, WX R [F i H] THOST_FTDC_OF_Close.

AT QLSRN

1. N PSR 53 BT P U 48— B D S 0T 61

2. ARR TR SLIE A EIAA ST R 6, BT AHE R

3. B IO =K 5 e 8 RBP4 P BT 565 5 P iE UaIFse ) .

(25411
1. CRFIEFAHWA) #FE IF601, FEG s F, S5 T Poe T, WETESs T, 5F5e1F, &
REFENSE 4 T
2. (RFBETSWEA MEPHE a&b AEFEHLIT, 3 F: a BRFFEETF, 2 F; Faa i, 2 F, K
LRFARFEHN a&b HEG, 3T
3. CRFIEPHMG) KEPifs @ adb AeJcHt, 3T a RIBFFQESF, 2 F: Poa B, 2 F, WA
RIRFFCHN a&b HEFFE 1T, a BRFFC 2 F, bAGFG 3 T
4. CEIEVAWG) B LT =558 5 ey e B4 F e i, A 456, WL 456,

4.2.7 2 BFFH5

LA GRS, BEMRPEA 3 A FHS, RIER S AR A ZEAEEZ R,

FrontID + SessionID + OrderRef

Gz G, Aotk B R OERE R T B AL 5 FrontID A< 1E%% 5 SessionID. XM ‘5 7E L
Ferp AR

OrderRef & FLERIE % O BE 454 CThostFtdcinputOrderField H i — AN 7B, FF A& # I LLik OrderRef 7£
— B FIIA AN MaxOrderRef E@iZE —i 4, DARIEHR I ME 1. JF R W R] LG EA T EWAE, WAL 5%
O BN T —AME A

IR F S AT UL 2 7 i AT AEY 207 i m] OB R IZ 7 91 5 RE R HEAT HUR R0

ExchangelD + TraderID + OrderLocallD

L Gy U R AR B AR B A B 2 5 HHAS B %0 AR % OrderLocalID FEiR [R145 % P i Y ExchangelD &4 T #E
25 FTHARES, TraderID HI%E Gy A% 0hidk g iR 1]

SIS ARKRE: 2785 2HERE 5T 6 ML a0 %04y

ExchangelD + OrderSysID
G eI TR )5, 2 iz B A R AR 5 TSR 5 OrderSysID. B HERG A5 T G R4 %
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F3iti. ExchangelD & & 52 .
P it ] DS X 4 P 515 AT O

XA A5 A5 B ded .

4.2.7 3MWBRBHA S
AL G OSSR L P IREA82, S M R e S IEEA H ) 7 B A 2R R
BR i 5 T 5 AR
OrderPriceType kel THOST _FTDC_OPT_LimitPrice | ~AnyPrice LimitPrice
LimitPrice i DIYPrice 0 DIYPrice
TimeCondition EEpve THOST_FTDC_TC_GFD 10C GFD
VolumeCondition A E2EM | THOST _FTDC_VC_AV AV AV
ContingentCondition fih Az 2% A THOST_FTDC_CC_Immediately | Immediately | fi& 52 fil & %
(55
B im 2% A StopPrice
FAK FOK 1k 45/ 1k A - K
it
OrderPriceType e 2 THOST_FTDC_OPT_LimitPrice | LimitPrice LimitPrice
LimitPrice S DIYPrice DIYPrice DIYPrice
TimeCondition AR THOST_FTDC_TC_10C 10C GFD
VolumeCondition WAZEHRA | THOST _FTDC_VC_AV/MV QY AV
ContingentConditio fisk e A THOST FTDC_CC_Immediately | Immediately Touch/TouchPr
n ofit
B hm 2% A MinVolume StopPrice
B P A AN A5 5 S 4R A I
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HEF-ERM RN ChE&pr2BuE
m  THOST _FTDC OPT_AnyPrice

m  THOST_FTDC_TC GFD

m  THOST FTDC_VC AV
- T A

m  THOST FTDC_OPT FivelLevelPrice
m  THOST_FTDC_TC_I0C

m  THOST FTDC_VC AV

T - TR T A R BR A

m  THOST FTDC_OPT FivelLevelPrice
m  THOST_FTDC_TC GFD

m  THOST FTDC_VC AV
&P

m  THOST_FTDC_OPT BestPrice

m  THOST_FTDC TC IOC

m  THOST FTDC VC AV

& BIr-S L e PR A

m  THOST_FTDC_OPT_BestPrice

m  THOST FTDC_TC_GFD

m  THOST FTDC VC AV

4.2.7 AR BB IR

il FH I B8 %572 OnRtnOrder. 1 OH#lE4i #4978 CThostFtdcOrderField.
o B (e 4 B AR I8 AN iz R R A ROEOIRES, e, CHE, Rk, SRS,
FEAR RS AL, %R BRSO — K.

VolumeTotalOriginal & VolumeTraded & VolumeTotal
B =A T B BN BOZAR I SR G R AR, OSSR A R R
RS B, WAER R #4A — K OnRtnOrder &[],

aaﬁﬁﬁﬁi?ilﬁ, TGO AR B AT AT R0, AN AL 6 W, 183 8 5L OnRtnErrorConditionalOrder
IR (A1 06 R U ) At A B

OrderStatus

m 0 EEE

w1 RS, 1T RIETERS S i S A S

m 3 ORARE, ITHIRTERS S PG A S

5 CHUH

B a2 RFATRORZZGH, KNG IREIHIAME R
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4.2.7.5 B2 B

1 FH /A R 852 OnRtnTrade.

PR BOR [ B R AT (R, AR SR AR — R [ . A Rt RS &40, B, s ME 2.
AR R EESZEREHANELR, FASZERLZEREENFE, BE2EEE. B

ReqQryTradingAccount F T AW T & Bt IR &R0 WIPRES:, F2:%%, FFefR, HRE%.

SRR S LA R HE P TR R T RRAS s AR AS B AN A% 5 LA mR CIRZE N “ B0 s B
EARAL” D A, BT R RS R PR AR RS BRI R (RePERD S T TP JE B PURAE
[ 5 A SR AR SRAS (1, PRI T e R 20T B AN ).

BHEHRIEER

15 FH BT eR B RquryInstrumentMargin Rate.

L? PREUA BB R A 2 ARIE S 2 . G A AN ARIE SR ] LUl A ) P 25 SR & 2 I RIE SR, 2R )58
52 Gy B R 50

4.2.8 T

s ot — e HANBEAE AR S I BL R B TE 0 BT ESE 5 49 2 [ IR JEL I 8] AR AT EAE BRI A2 5 I BOT R i
PR FF AT — BRI — RIS B0 PR S AN TR

TiBLR B (Parked Order Insert) BflA Ry, —NETHIREAHHRANLL 5.

T (Parked Order Action) HfA S, — MERAR S BARNI H T, TEREEHEE CaAF A2 1R

TR 4 PR FH [T 8% 02 ReqParkedOrderinsert. 1% /0034 4544 CThostFtdcParkedOrderField.
TRERR B FVE SR A28 X6 B T 2 R BN OnRspParkedOrderlinsert, 1% 5K # T iR 8138 5 A% 045 HA T
M )8

TR A FH (1) 2R 802 ReqParkedOrderAction. i N [ 3. b A OnRspParkedOrderAction.

TOHI 4% TR 4% BAA T ) R $i/: ReqRemoveParkedOrder, 1% eR% A T MBS C 2 R A AE R At 2 1 B 2E THRAR 24
I PO i A FH () BR 2502 ReqRemoveParkedOrderAction, 1% B8 H M b © 2 RN AH R iU (1) 3 28 T
(&

PR%L ReqQryParkedOrder 8%t ReqQryParkedOrderAction 431 T 25 vH) TR i B RN AR FCAAE o X6F 87 )
i 57 6 %5 73 51 /& OnRspQryParkedOrder 1 OnRspQryParkedOrderAction.

OISR Hf AR A A A R A > (3R B B R &, 2 AR B R SR R e i R e 4 —
Ffo

HAT, PO A S RN SE 5 BT (AR B AR 5 T R SR B o B A, AN S2 % 77 2 1 o
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4.2.9 B

FERAS Y B BUZ ReqOrderAction. 140 (M3 4514 /2 CThostFtdcinputOrderActionField .

FAPRAE SRR EIR AL, (AR EWN AT .

1. T ActionFlag
HH T B N 22 55 B B A i?#ffﬁﬁﬁ ANSLFFCRERAE, R R # ReqOrderAction H SZ RRIBUERAE, FB
ActionFlag FITAAH H A A #& /2 THOST_FTDC_AF_Delete.

2. JPHS
AR E T B RLAT DO AR T A5 o b B A R = AR P 515 R 5 — 2R 5 2
CIEYNEEP/ S G

G R T
OnRspOrderAction: JFRLIAIN . 28 ZyA% LI 8] ) &5 £ A5 B I HCER IR 9

OnRtnOrder: 22 5% Wil T HURIE S I GIRIEG, RZBURTE IR AL 5 i, RN 3R [0 R4 B (R IR
&

OnErrRtnOrderAction: 425 T & FHASIERUATE S I EENE, MRZHITNZIE LA G, LhtzbiEn
Wb bR B 38 By B R IR R - WUERAE 5 T OZAR 2 635, [AIFE 2 IR [0 R LA BRRES (OnRtnOrder) o

4.2.10 WM AR

' d e p il
Gax e e WA R K 2 RegForQuotelnsert .« 1% 0 L #E 45 W 2
CThostFtdcInputForQuoteField. R EAL N EHIHr (1 & £ DL A WA i) 51 RIS .

PRI OnRspForQuotelnsert J&EAZ % DI NIZHT TR A GIER AR A, R EIFRER . WRmiES> &
%, MAZHERIRE

T HETR PR IROL 55 U i fr el B ASREIR T 60s, (HAEAZH XS 60s IR RS A AL B 95
REEERAE, HAT CTP R ECH MRS, )8R SERRAR SR, A/ 7 Al LA B AT R

RSy
oA BT BRI SRS KRR a2 AR S FH T, AT EEREATE . o
1) R $& OnRtnForQuoteRsp.

T R IR A
A8 H Y K 2 ReqQuotelnsert. 20 EHENIMZ CThostFtdcinputQuoteField.

CThostFtdcInputQuoteField qgte;
memset(&qte, 0, sizeof(qte));
strcpy(qte.BrokerID, “2030”);
strcpy(qte.InvestorID, “023526”);
strcpy(qte.InstrumentID, “rbl6e1”);
strcpy(qte.QuoteRef, “7);
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strcpy(qgte.AskOrderRef, “”);

strcpy(qte.BidOrderRef, “”);

gte.AskPrice = 2000.00; //place a price in double here
qte.BidPrice = 1900.00; //place a price in double here
gte.AskVolume 20; //place a quantity here
gte.BidVolume = 20; //place a quantity here
gte.AskOffsetFlag = THOST_FTDC_OF_Open;
gte.BidOffsetFlag = THOST_FTDC_OF_Open;
gte.AskHedgeFlag = THOST_FTDC_HF_Speculation;
gte.BidHedgeFlag = THOST_FTDC_HF_Speculation;

I e

PR OnRspQuotelnsert 52 2452 % A NIZARMT R A G5, IR I RAE DI R AT .
P %L OnRtnQuote & A H % LINNZR MRS AL, IR G PR R FNEZREE 5T 6 2 Nk
AT ER A, — IR 5 i, B IE 21 A p % OnRtnOrder.

ER: SRR ALY, Mt SR E QKM i ReEREE R ER CR
A CREE” ), WEHAEER. XREATESFNAEEEFHZRERNZE, BABLEFHRMR
SHEH . BB ITTRE B ROQERN MR EFPRE, BE HATEH R EIRE.

515k, FIFREBER, SRS TP RENNERED KA IR B S (OrderLocallD) , FEFTAIH
SRS ZARK, TREANAHRE, HER T35 EERNAR B

H v6.3.0 lRATTIG, MBI O ENCA: Bl 7 W78 AskOrderRef Al BidOrdreRef .

H v6.3.6 WATFUR, AN 88 ForQuoteSysID; 2 N KR FT RIS 7 T (AR 113 7o b A T 4047 B 2 WA 21 7
W ER (OnRtnForQuoteRsp) HHIH#I4%"5 (ForQuoteSysID) IEAIRMNIE A s 325 ks 4i 1% 7 B
T AN X 55 58 R AT St

HER: BAPESHIPIETREAREREALFR . FEATA M RN L& SERERFNR, E385 T
RIEFBE AP TERG M Z G — BB RN (X5 FRE, i 1 248D T 25 X% & L3ATImAT,
WRANEATENF, WRERENEAEE TS -

RPN IRA TS B2 2 IR ST AR AT PR S SR R AR L 51 ] (OrderRef) o SR % 7 o
BOAWE, ZH%ia BITRE.

(oG
T T AU TR A 156 FH B8 8 ReqQuioteAction. i 5 RS R B2 0.
RS R 8 F 1 515 9 QuoteRef+SessionID+FrontID.

2R BRI, AT R R S AT AR R . bR, AR AT AR P SR R i 2
LHRIY AT, XFMEOLT, MR A R B DL PR R R OR A R 23 A R A

RN e G B oF O T RS et £F (116 Y EOF /R ey £ 8
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4.2.1147RL

AT R /2 ReqExecOrderinsert. 1% /UEHfE 44 /2 CThostFtdcinputExecOrderField.

CThostFtdcInputExecOrderField exc;

memset (&exc, 0, sizeof(exc));

strcpy(exc.BrokerID, “2030”);

strcpy(exc.InvestorID, “023526”);

strcpy(exc.InstrumentID, “rbl601”);

strcpy(exc.ExecOrderRef, “7’);

//use _CloseToday/ CloseYesterday for SHFE

exc.0ffsetFlag = THOST_FTDC_OF Close;

exc.HedgeFlag = THOST_FTDC_HF _Speculation;

// to exercise or to abandon

exc.ActionType = THOST_FTDC_ACTP_Exec;

// long or short position to hold after exercising

exc.PositionDirection = THOST_FTDC_PD_Long;

//use _UnReserve for CFFEX, use Reserve for DCE/CZCE, both are available
for SHFE

exc.ReservePositionFlag = THOST_FTDC_EOPF_Unreserce;

//use AutoClose for CFFEX, use NotToClose for DCE/CZCE, both are available
for SHFE

exc.CloseFlag = THOST_FTDC_EOCF_AutoClose;

MR GOV AZAT IR A G, BREL OnRspExecOrderinsert 24 « RS 1% N IZAT IR 4
&%, PR OnRtnExecOrder 2 #%1 H .

IR A, WARIEENREIEE “RPAT” . WEBZATEEE S g 5 ikl 1225 Pl e LR 4
SN BEATATRURC XS, T AR AT AL [ “RHAT” 115 2.

VU ZR3Z 5 B BARAT B B ot ol 251t B

S

HUEE 2020 F 2 AR, HEPUBARHIPCE A SR 5 R GRAT RIS HiE TR S, &
ATRLRTEE -

AR REIE I 2 ik B

=n

a0
SCAE IR A BIATEG A AL B Bl g B8 v DL RS S AT AR AT RLZ Ja T PAk 6 fR B 5
AR TR
H Rl 554
(I Se e pliEdanecp il Y= RopL iz s

B EFRIEASE (ARG e, e , FIHMEEX T, LN /K Mema, 4550,
EEX R R AR R AT A2

W IR E RS RS AT e s R R R A8 5 F AT A, HLAL I A R A

B FERTA R ORI T T8 (BRI B R R 1 TR A X, TR 2 THATT
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ZEY)

B 5B B

W IR E XRS5 BT % update 7R ACEE, B (BUE — &4 5 FIIRGE(, SR
HIEECE 1 T, AT DIAHZEEN g R, R EARNEE 28 2 T, WX G — B HiE, HliR%
YRR 2 F)

B RVLEARIENM, FH T LHRRFFOHERT LY.
25088 R A 1 ) o

B ARSI E T, WTHiEREREAN M (B

W TR R A PR G B AT 2

B B IR E X IS A 5 iR I update 77 sUALEE;

B RVLEERIENM, FH T LHRRFFOHERT LY.
3. BT EAAAT B Rl 3 B

B T DHBUTRUG & % PR B 023k~ FRiC (ReservePositionFlag) 1 FBAER, 1ZTFBAEE
N

o

NG

K BT SCHRF BT RO s SHELE S by BIRUBE 2ok LR BGH 2181 H B s TGRS 546 %

1 SCRER R AT IRUAT A M B (ReqExecOrderlnsert) , SCFFEE /2’ A /7, SCRERENThAE, Ry
JERFFERANIE N ‘5 .

2. XEERHEATIAUB L5 P % B (ReqOptionSelfCloselnsert) , YHFRE ‘& Al ‘A, ZFFREHIIAE,
WHERFFRAEE N ‘&, ZRERKERFKIHE.

3. XFEERE TR A X% & (ReqOptionSelfCloselnsert) , Y& E & Ml ‘H7 , CEHHEIThARE,
HERFRIANEEN ‘&, ZRES KA.

4« REPTFTBGARIHE B30T, SRR FTGH 2 H B 27 B E, 24684 REeI H Pk, 178d%EN
ReqExecOrderinsert, Volume=o0, OffsetFlag="F-{:.

5. KE P b B 5 E R 5t g —F, ORI S .

T KRR B FAOS b B2 b BUR R H B3 TR Bk, A 5 M R G 5 N

R
PR, SCREE P R ARATAUR SRS, R SRR A S TR B I A BTG .

4.2.12 HERIESE

HEPRUES RIS P IO th AL & PRUE Elk 552 — Pl AS [5) Tt e B 1 S U F) ORI g DIE AU
Ao BT UM BT 5 0%, BT S IR, RS It 2 e BCHEECR: (i ve3)  JFRUE RN R iZ 4L &6 4
FEEI ARG g RIEE R . IE)E, WA AR SR E N M AR R, ERRIEEINE,
B O A — AN E N BT T, MFH 24 G/ e R et eR, 4T e.

x4 A RE 4k %, B B B 10 ReqCombActioninsert T DL % FE, A0 B¥E 45 MR
CThostFtdcinputCombActionField.

CTP fEH Pt A & PRIE S SR RO REAL EHEAT 1 oo, R OR F AR 2 TR ORI 1. TR
S P E r H A IRUE < T RE R T EAT IR/ AR BRI

KA a s H & RIEE FIFMTr o 2hae, S ORIEe Ut R i AT SR .
FITE BEARAT R A ] 47



CTP % P B TF RIS

B S, %I R AL A TR S RSO R, BRIRE 6T,
ERITRAAE B LR ENIRERG, BHREF OR RS TS S (M 4L il
BYALA R, WRRLRE AL #HD , Gl B, BR, BID . (BR, BB 44,

B RGATORBUIAL, AR SRR S TR IR, TR R R E AR

B EHHTCEE BT, GREAA.
52 5 BT B R J TS T TR, (KA BB A AL & R, (RS RO S BB AL,
o LRSI

B RS 5 TR ML 2R S AT (A 4 R

B REALA M CRIR L& A0S E BB T 0

HIRALE 157

CThostFtdcInputCombActionField

{
/1148 A RS
TThostFtdcBrokerIDType BrokerID;
/115 B A
TThostFtdcInvestorIDType InvestorID;
/111G 4400

FEREFBIEHNEY (ReqQryInstrument) OB RFF a&b HIHEGELFEANNFEER

TThostFtdcInstrumentIDType InstrumentID;

/11H8E5H
TThostFtdcOrderRefType CombActionRef;

/11 R AR

TThostFtdcUserIDType UserID;

eSSk

TFRZE TR LR agb AEFLATHEREL (BS54 a) KRFETTREALTE

TThostFtdcDirectionType Direction;
/11 EE

TFRETRERENASHBERANLFR

i a&b N 1:3 WECHL, FFEEENa 2F, b 6 F; LHIE2 T a5 6 F b FEHWASRIESN
BE, BERFRIEA 2.

TThostFtdcVolumeType Volume;

/11 HETRATTIA

Hii{E 40 & /H3E N\ THOST_FTDC_CMDR_Comb

BE 20L& 37 2 IHE N\ THOST_FTDC_CMDR_UnComb

TThostFtdcCombDirectionType CombDirection;

/1 1N ERFRE
TThostFtdcHedgeFlagType HedgeFlag;

/11585 T AAS
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TThostFtdcExchangeIDType ExchangelD;

// /1P ikl

TThostFtdcIPAddressType IPAddress;
///Mac Huhk

TThostFtdcMacAddressType MacAddress;
/1 1358 H oA

TThostFtdcInvestUnitIDType InvestUnitID;
¥

BB R IETIIG INM2E A -
///TFtdcHedgeFlagType & —MEHLE bR &8
/113501

#define THOST_FTDC_HF_Speculation '1'
/11ER

#define THOST_FTDC_HF_Arbitrage '2'
ESS

#define THOST_FTDC_HF_Hedge '3’

/1 /TR

#define THOST_FTDC_HF_MarketMaker '5'
/175 BRI IR ELR KR A
#define THOST_FTDC_HF_SpecHedge '6'
/175 BRELRE BNl K&
#define THOST_FTDC_HF_HedgeSpec '7'
i

FOVKREPTHE R (BHL, 80D« B, B« (BR8P0« (BR, B KA, Il
B ImARE .

4.2.13 XA

LR T T G 1 I AERIIR I AR A A il — S8R S o I EEPSCA AR O A 24 1 & P I R B A
Wi, X, AR

P L ERIR LD Resume BT, EOBMICICSE 5 T s K Thiag,  DLRAEMEIZRE 28 5 & M5 I
Skt AR
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ITIESE G DR, JT R RSO R 7 B N A

1. BRSSO AT KB B S IRAE, R i AN RGP I OB AT A B LS, R AT EE
YRG A ED i T

2. THERAEREAT 2K IF RN A RER 2 AN P OIS IE R — N H R, AREIE R REYC ]
[ 4f, T HA R P JE AU e 4R

A7 VAR R IR S

Quotation API

DialogRsp.con Received dialog response data flow
QueryRsp.con Received query response data flow

TradingDay.con | Trading Day

AT oy F VA AR S A

Trade API

DialogRsp.con Received dialog response data flow

QueryRsp.con Received query response data flow

TradingDay.con | Trading Day

Public.con Received public return data flow

Private.con Received private return data flow

4.2.14 TREFEH

4.2.14.1 EHRERS

A2 oy $ 1 R I E R AR A PR 19«

m HilATE AR EW EIR. 525 API R EHE I SR ICE W AT E A E R AR, R A
SRIEAT IR o

B EREERRERE R 1

T EWERAENAEER, PRI Sy — AR AR WSRO kg, ERR RN, T
MRz EWERIEER.

FIRBRE RE R 22 G L R A ERE (ReqQryXXX) » XFHREL, B, AN, WD EAERA .
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4.2.14.2 WEREFRH]

Fix B AL £ PR 1) A HH A B 2 = 0d I 7E R 45 R B A DS S B S I R R 7T

ANHATHER T, BIAGERSIA:

® fE—/NMEFESTE (Session) 1, RN PP R 2 R AERIE 6 A HAHRIAE S (BRI, RURSE) .
® [Al— MK EIN 2 HEEEE L 6 M1l (Session)

ER: MAREEE RN, AFERERE, RRBAESETHIRE, FA0E, ZRECEaERE,
MR, BRFIAERRME,

4.2.15 WréR EiE

7 P 5 5 AR 55 i W 420, BT OnFrontDisconnected #% AT, 2% nReason filiik T Wik (1) R [
AT e B R A

4097 0X1001 oA 5% 5 2R T

4098 0x1002 RECPRe

8193 0X2001 TR Bk s

8194 0X2002 RIE e R I

8195 0X2003 WA BE IR A A RTE

7 i 5 IR 55 S PR SRR W A P A AR L
B R R SBOERWIT
WSS B T

ik 55 2% 2 sh W IERAT IR g
W I (] RO MR S5 i MR S, I R
W S E R AR I PR )

B
LA 5T G R AU R BN R o 55 A 55 i AR TR T AR o AR P I B0 MR S5 S et ST, A
55 v 2 RAK Lk o

OB H AT AR DN ERSEEL, A SRIRNE i Z i EoR, HIK% OnHeartBeatWarning Jf AN i
e

B SRR BENTIT IR, 205 B & B A
4.3 FFHREE KA

BEXT CTPV7.0 FRAS B35 117 BUR R 8 INAS Al Ui B, Mk 5454 T InvestorID Al exchangelD FEBUAUAE (1t
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WL S REES4825 5, AR ; AR, 2iRBIEE R,
Hrh A G Fird 5 A4 oRS «

a) CFFEX

b) CzCE

c¢) DCE

d) INE

e) SHFE
B RE L R 2L RegAppAuthenticate W Z3ES UserlD, - H %5 Reqlogin H1[#) UserID 584 —%, N
R

5 LI BFIR

1. AR B

FIRFCARB R )4 — R IR T SimNow ] 7] 4 11 3% I FH - S 4 50 9% 10015 5058 2 IR 5%« P T LLIE S 199 ek 3= 1
(http://[www.simnow.com.cnfindex.jsp) _ERIVEMBEEEMIK S, HIRB—H AWIHET S GEE: W¥FahR
PiEFG, Pk ksid. fFia. BOCHE2L RN, AERTERKTES. e, 8 - HFTEATT
BN EAERR A 5 Kt AT R By, B A Gy B R A, i LR SR AN B R R, A
P FAh S WL [ @3 R JE sk gt ki ) R L IR R T A A
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