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2 API
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2.1.1 BEOE

R AT LS AT E A TR A R IR A RERZ 53 DS EEIRAEN E TREERMNAL SO H#E

(RIRRA AT B 22 53
B bk
http://www.sfit.com.cn/
OS5 36
pa= E3i)
ThostFtdcTraderApi.h C++3 A
BEZGHKRIIES, ke,
ThostFtdcMdApi.h C++3 A
A0S IRIAT I AR )48 4
ThostFtdcUserApiStruct.h 5T Fra R EdE 451 .
ThostFtdcUserApiDataType.h B T ITE B 2R
thosttraderapi.dll 5 5 o RIS A FE 4R R A A R I

thosttraderapi.lib

thostmduserapi.dll AT o BN AS B e R S B4 I

thostmduserapi.lib

error.dtd & A m RERIE IR E B o

error.xml
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2.2 BN
2.2.1 A FE

A~
PN Req-—- ReqUserLogin
M J87 OnRsp--—- OnRspUserLogin
i) ReqQry-—- ReqQryInstrument
TEER IS | OnRspQry—— OnRspQryInstrument
[EIE OnRtn-— OnRtnOrder
B R AR OnErrRtn—— OnErrRtnOrderlnsert

2.2.2 AR

Spi (1 CThostFtdcTraderSpi) , & A FIm R AR AL, T RWEEEAE 5 F 6 RI%EEE 5 T R i%
GELHTEHRNER. TFREFESAZEOI, IS A AR R 2.
Api (41 CThostFtdcTraderApi) , L& B ARG RAMTT B L R, IT R BRI,

o

EHESUE S EARAR AR 14




CTP & im T & 36w

223 BASH

nRequestID 75/~ ¥ AIE 17 SR BEOMIZAR RIG € — T KRG T - 20 5 2 1 AR BB BIR A 3R [9] 5 123 SR ]
IR T . B I AT I EEARAE Y, AR I BE 3G AR — R BRSO R F 20k, KRS OL T, BERE
SR 5 8 S BEREE R R 21 il T SR 2

IsLast i B oK 407 ZE45 T (10 B B ORI, 20 B 00 S BB /N RS A 2 7 1B TRORE IR
TEOL T IR —>m  pR BOsf R R FH 2200, T 280 IsLast it /2 T 4 2w Use 281 g ey 7 504t 6 2 AN 2 P A it
B E A

ZE451 :
EHHFFCR, WRERSERANZKICFE, WMo 2 RIEHRRE, HEER T &G —IK IsLast N true 45, Hp4
N false.

C :

: R E Tt C

i T

o SN

. IF1507 Long 5
. IF1507 Long 5 P IF1507 Short 5

IsLast = false

IF1508 Short 5

IsLast = true

Rspinfo %S HUH TR IERPAT LR RS M BAE R . ZBIESE BT Errorld 102 o, WHHT%E
RGN AE . B, ZSEER TR S 0R B RS S
error.xml SCAEHRALE BT A AT BE FI4ES RS B

2.2.4 ORGSR

PATR 2 R HA )2 B AN AR AT 1 35 IS By LU A, 3l U P IRIT R 52 5 3 ) AR 2R
R4 I A G S0 L R A8 AT I AR5 AR SO o

1. BUEGkKE SPIL, FREIEHISE, LLA AP SEH.
SPI #& CThostFtdcTraderSpi 8¢ CThostFtdcMdSpi
AP fi& CThostFtdcMdApi Bl CThostFtdcTraderApi
2. [A] AP SEBIEA SPISEHI
3. 18] APISEIE MR E bl 52 53 OVl SR MEAE S A B bk, A7 D W BRI T R AT E k.
4. UHAHR RZHED, ITHEOATE « HTRIEAFEEE, WEAEs ERZESRE. Bl
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155 22 AN R T I 3 422 Ak R B2 S B A 5 Bl AT AR (Resume BEE0) I 38346 mT LAFE 72 430 387 3R X
(Restart) , HUMNEFEEIRI (Quick) -

5. WHAAAR (RZZED, THEZEOATE  HTBIRAEEE, R mk. B0 M Bk
Wr I 2 b Ak SR SCHAE 5 Bl AT AL (Resume BE0) FF ARG 1T LLTR € A 3B B BT 3REL (Restart) , B
i3RI (Quick) .

6. #Wiatk. Cnit)

7. HRFEAEIRH.  Uoin)

AN BB RV ZH ) f#EFE L DEMO #57
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DEMO &

N2 VEA AN AE AT A 8 O PP R U R IF R BB E S, e R arEE AR
DEMO I 4’5 AHS Fr B, Uik S %,

XA SCREAS R G RE AR5 5 R, A S T SO R 1R S

3 171 DEMO &k

IO R, A5 EF, AT DA BT A 8 DU IR A OV — 2245 1, WA S 3 DR H B

3.1 #E% TIE

HRT 255738 5 F 6 AT IS S 58 0 PC B windows ik, linux i, LA Android AT iOS fi .
ARG AR B Bc I LA PC _E windows FRONBI, FEFIE SN c/c++, AT ECA visual studio 20105

N A=A EE R ) C/C++ TR IDE:
B Visual Studio
B Code Blocks
B QT Creator

FAEDOXH
TR & ER AT HL A 1 AP S R ZT R & QR TR H X T o IR RS As 3)
SEERFE AT,

B SPI B3R
TR i B R AT 5 #1028 CThostFtdcMdSpi,  FSZEIL S 2SI K 2R 5

OnFrontConnected BT IE A B R B I E R L R, EA R
B, MTHINERCAE. BERETZG, A BEiEK
Ko

OnFrontDisconnected SRR v BAT 1 BT BT B S e A S AR, IX A BR
B . Hrh S50 0 E B R R A .

OnRspUserLogin A2 5y ZGUNS 7 7 i A3 SR SR B RN
OnRspSubMarketData A Gy 0NN % 7 i SRAT B AT 1 AT S A ik il g X

A BRHOR [FEHRE B WG RAER, WA, REH
RARREA o.
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OnRspUnSubMarketData | 2 & %0\ % P b i SR 1B 1T AT 1% 1V B AN &2 il i ix
AN BRBOR R E .

OnRtnDepthMarketData | I iX AN R HOR AT (E B . SR H IR,

OnRspError WIRAE 5y R TCVEAR B %% 7 0 R AE 8 SR S, s x4
BRESCR [ A RS R

OnHeartBeatWarning T SRR i — 5 N ) 2% 7 g AR Gt 1) AR ATV B A
KA, XA BB RO O B R UL 2% 7 i B R G IR S5 AR 2
[ PRI B R VR R 1T o
Hat kO B2 R ERR.

AT ¥ 1 A SR i 1

FERE B EARA IR AR
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3.2 AT O NAIEL

CThostFtdcMdApi *api =

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

Nouph wnNBR

17 1&2

{4 FHH BR 21 CreateFtdcMdApi {1 % CThostFtdeMdApi 1554, i S — NS HUR AR SO R H . i
AT DV BRAE 5 45 I AEASH AR IO S, TR 4844 N .cone IS AR e s 36 25 7 s UL 21 P4 B A 1A 250
R, B ASEIR R A uDP &4, true F/nfliH] UDP B, false F/nfli ] TCP #a.,

W RTF R EAE A ARAT G W05 2240 A% ek £ 55 =248 bisMulticast. 7855 M0 =S H0E
B8 true B, AT 1R DA R ALl

EE: ABITBRENMPER.

TR TEAEN 2 0“2 P i R I 35T

173
SRJE G2 SPI S£f1 . MarketDataCollector &2 H U [SE/AZE, 447K T CThostFtdcMdSpi.

T 4
] AP S SP1SEA

75

] AP SV AT B k. BT B RS O tep://127.0.0.1:17001. tep FEOR AT AT H R A L,
ANATEHD , 127.0.0.1 R FEE RG4S HATIH AT E ML, 17001 24T 15 7T B 156 5

HE: SKERGPEMEBEOTUEE =T EHTHE: TCP, UDP MA#HE (Multicast) . [F—AETEH
HERT DME A =R R AR, TIAREREA BT B e & —AMERHE .

1T 6&7
VIR AT RS B I I TARERRE . WIdhtb 2 )5, RFREEBhE S, FHaH B 25 Ty i ik ik A 55 3 i R 2 o
%,

LRE Ao T G A ML LA AR AR IT R B AR AT WAL AR PP AOTT AL, 5 55 AT R AR R 1 I

FITE BEARAT PR ] 19
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3.3 Bx

WIGEZ )5, AT 18 TAERAETT IS Ja ks B 308 B v M () i B bk 1) AR 25 o 18 SR @37 e S IR ()& 42 . &+
@7 J5 R OnFrontConnected HJ & . GnREAGEE Y, BURETEATIE R FZ BB W T, T pR 4L
OnFrontDisconnected <44 i/ FH .

BRI J5 , RIAT {8 F eRi £ ReqUserLogin 1 5K & 5k R4t , 120 (45 4544 /& CThostFtdcReqUserLoginField.

1 CThostFtdcReqUserLoginField req;

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

3 strcpy(req.BrokerID, “2030”);

4 strcpy(req.UserID, “023526”);

5 strcpy(req.PassWord, €x*x*xxxx*»).

6 int ret = pUserApi->ReqUserLogin(&req, ++requestId);
BrokerID 2T AR 2015 .

UserID s 4% 55 & fEIZIH R A R P 5

Password J& iZ X % & %0,

B 2RI — VB ORI ret) , IR AR B MBI RIE I %, TIRRIEZIR R 52
WSS I AL BE
IR [B (B B
B o KIEHT)
W1 R SR R Rk 2RI
B2 RAFEIE RS HCE IR
-3 SR RIRTE SRECE R
SFER ST E®OPHIRE 2T REELEHER BEE R0 BRI .

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

k5% v IR WOZ P 8 S E R, T EAHAE ARl RS, WRERP S, REFEREMERETLTIRG,
i It K %1 OnRspUserLogin 1% Il 55 i X 12 65 18 SRER AR H I ma )9

FF kA LUE R 25 AN 3% pRspinfo H ] ErrorlD HJIKi 2 sk & 15 L4 iEh .t % ErrorlD N o, M h,
75 J 3 S SR

AT R AR A

FITE BEARAT PR ] 20
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ExRIE, H—/12% pRspUserLogin H 7% 1 k55 vk o] 1) — L FEREEHE , W1 SessionID, FrontID,
MaxOrderRef DL J& &7 5 Fr x5 45 L IS a] o

Ve N S
3.4 ITRATHE
1 int ret = pUserApi->SubscribeMarketData(arrayOfConracts, sizeOfArray);

BRI E, A LEATAT BT .
& i fd R 40 SubscribeMarketData #HTATIH T . 55— NS0 — M-S B ZT RIS LM, 56
TASHRZEHN K,

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

4 void OnRtnDepthMarketData(
5 CThostFtdcDepthMarketDataField * pDepthMarketData)

B AV BAT IR E SR 2 5, i % OnRspSubMarketData B8 % OnRtnDepthMarketData #2344 i F -

OnRspSubMarketData

BER 2 T BAT 1 AT SRR ANEVERT, R EOR 9 5% as i 4s Y AR5 B (pRspinfo) o BIMEE ik
R BE SR EVER), R A, TR B (5 252 “CTP: No Error” .
OnRtnDepthMarketData

AT RIS REBVEN, IS5 ERGR B S AT AT . D2 SNmEiR.

K%L ReqUserLogout Fl1 5% %L UnSubscribeMarketData 437l & I K38 H B s AR AT 4745 Bdis, VA i i
SR SRANVT BAT 1 B E — 3L

VERE: HEl, B ReqUserLogout & REMIE, SR ENERNT. BN MEFEREREASHEN
HEI—/NFRERE, T SessionlD 2 EE, [FI MaxOrderRef —fitH&EH M o 114K

FHR TS ARG IR A 21
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3.5 T BATE oA

EREA ST IO, TR A LT 1S T Bk B 35 i

F AT AN R 52 5 B R RO #5082 W O A i e e S i RO AR B SOAN TR, i EL % 58 5 P e, 4t
IR SEBRE S A, W TIPRBCRINEE, SRa 5 T 680 H Al g i st & i 4 A i
B I D REFRAEAT 6 32 0 R s B

PUZR3E 5 T A FF I SE I 4 77 X

K pra - Bprah &t

W RIEIE A 5 3 DAk . 28 54 1 SR AT 030 W M A B2 ORIV reg e i AN B 0 o A s Ao A
ANTEATI, R AR i (AT 75 2 S 58 B I B LK 5 B0 AT B B0AiE s HARAR AR 2 5 BT AL IR, ik
it N2 A 2T AR -

A

WAREE AT IS HE AL . BB VDR E I A 5 B VAT WA o AT P D6 25 VT R R B A, R S5 di
Vi L TK T

(43

N

é,?

N

51 G 1 VI RE 5758 5 i K Se B3 AR — B0 SR N o G 58 5 w0 &0 (4 SE LR RSB 58 3
5T GO RO ) SEEL 2l 2 BEAT IR

o> o)

W WOTHSCHIE D RS

TR

R e

SubscribeForQuoteRsp OnRspSubForQuoteRsp (EiTERANIIE S i 2]
Hr

UnSubscribeForQuoteRsp OnRspUnSubForQuoteRsp | fif 17 7 HX 71 11 B #¢ %%
HI

OnRtnForQuoteRsp 40T R R R R B

Hr

oA

OnRtnForQuoteRsp T R B A

ReqgForQuotelnsert BT RIE RN R

TR O AT B A RRE ST BT — . KOO AT EIT .

FHE SR BB IR A A 22
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B ESROIEAE “22 5 DEMO TR FEdN 4.

3.6 CTP AT EHEE RN AR

CTP AT IEHEE RN A -

v R 2 IRPURAT I

v OHERAHEE

v B OEREHEEVIGATE

CTP HEIEAT 5 I A S 2 AP P vk, (EHEE I R] (2R A ™H 1) ooo. 5005 B ATREMEIS
i 8] /& 300+ 800.

BN ERMREEG A, 5 FTHERATE R R (2250 AR, & TP RIETHA EHE
A2 R EHEEATIBEIR

FAh, @ TP APLIE E CTP 2415, CTP 2R FI L —E5an WATIE S, H TR i 4 a2
RHATE.

[FE] FRITHEERZNMBREW R, XGMSHETE. FFRN 24715 KR RIB ] 8K T4 T 500,
WA R/ TF 500.

[FE] BEBNHET, A5, aPSEEEARNRE (WG, SAREEFAELZS) , ZHE
XN B SR EE —ETHEN R LEREEH.

4 X5 DEMO FFk

LG AR FATIE R DR, DI 2, R LISt 7 HREE T3 5 EPAT A R 0 -
B, den, AR, [EREEM.

4.1 X5 OKIGEL

AT O —F, JFPRE T2 a4k & 1128 CThostFtdcTraderSpi, FFHR#E 75 2SI B 5 R 40

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();

O 00O NOUVT D WN B

IR D BAAASEEA ESATRR I (3.2 71 MRiaiL—B

NCE
i ERE EEARA R A A 23



CTP % P A 46

1. B AP SAFI I AN Re e 12 s AL S b . BI 2R — AT 1 1 iR 2 CreateFtdcTraderApi H A 52 — NS 2 (|
WA .

2 HWEATEAH FRRAT
AR S5 TR A 0% P RATIE B it &40 B 5.
R R S BRSO R, A2 R

W
B Restart: WA S I H 8 RIEE LR Z R RE 2 SOE T Z28H & .
W Resume: fRUYCE ™ i LKW SR R 28 50 T RGBT I AR 2 JE AT RE S RE T A 2 2KTH B
W Quick: FRUT IS SR A S 5 TR e AR T 1ZIEH B

3. VEMPRET E bR AT 5 AT B AL

FHR TS ARG IR A 24
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4.2 FME RS

S AR

TG AT, MRS o SR & P o AT By e, & ainil i IR 2 5 A BB SR B 5%

S IETDRE 2758 AT A F k5 N Rl S B & g nf LI TRC B 1. BATR A &) ] Lk £ 1A
S IETIRE, W by nl At AT S AE . BT A B & BV 6 R4z & 5 b ke 7 A ER
(AuthCode) -

T SRHEAT B D E A FH 0 B8 #5822 1 ReqAuthenticate (13K 53 AIE) 1 OnRspAuthenticate (R 45 % i [F]
IS INE IR

%
oA PIER G RO ETHEZD (3.3 7)) —H.

BRWINZ G, WN K%L OnRspUserLogin H11#1Z% pRspUserLogin & T HIE S5 (FrontlD) , 21k
5 (SessionID) , FAMHYiS (MaxOrderRef) .

W OATESS S EIEE R AT RN

B ST B R R AU ST T .

B RIS IR AR RS (OrderRef) o % J i A
AWAE, AR50 ESRE; % o {E, 7T A MaxOrderRef [A] | 12—, B35 15 oA A 4 5

2o

HE: HET, L ReqUserLogout HEH REHIE, SKIA FIERENTT, BEFBL—MFERE, B
%3%)5 SessionlD & E &, H MaxOrderRef —ftH&EH M o 3.

4.3 SE BN

N TGS I HERRI Tl E SRS S R0, T8, R, PRIES G AR, AT A 1 E SR
BROL, LRE S5 TG R H AR — S5 HBEAT S 5 iR AU T — 52 55 H S5 55 45 R TN

SEBMARH R
ReqQrySettlementinfo OnRspQrySettlementinfo i SR V) 45 B R )
ReqSettlementinfoConfirm OnRspSettlementinfoConfirm T SR A 25 B T )

FHR TS ARG IR A 25
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ReqQrySettlementinfoConfirm | OnRspQrySettlementinfoConfirm A AT B 1

44 FETHE

EHFF SO R
BREH M B2 BR ik
ReqQrylnvestorPosition OnRspQrylnvestorPosition HHFE GLED
ReqQrylnvestorPositionDetail | OnRspQrylnvestorPositionDetail EoRES e KA

ReqQrylInvestorPositionCombi | OnRspQrylnvestorPositionCombineDet | #rif] 41 &4 B4

neDetail ail

(Esuen R
CTP R GERAEK F 52 53 T (1 ST s A R B WA S, — 2B R IL RN N — 2 5 B AL %

[REICE]
CTP RGKFFE ML RIL L, FFadim, JTFEHY (A LT, XarEa. S0) #HTI0E.
FrEC Al

YdPosition FoRWEH BN R CHE (& YiMECEE, B8, HEARMEE T P
Position FoRHHFEEE

TodayPosition ~ FRRASHIFE
LHTHINEGEE = X Position - X TodayPosition

[HErEHA]
X H A& B LR IS .

4.5 IREARIE

FHE SR BB IR A A



CTP /i)t KA

| SRS |

|

-}

EHEAL <4 19| SAHHL|
3

2

A2 5y 25 i I A2 5 % 11 1R 28 oy i ELARACHR A RS o

EHEBAHLAHT BT B 52 55 FE R L

SEHRBAHLRS R AT B2 53 e SR SRS 2 NHEABL ZE R A A o

MFHERALC B3 B AR SO R AR RARSCE AR SO, I3 R RO AE B

A2 5% 0 MEFEBAHLIT 28 55 FP 3130 3C -

B G %O X B A 55 FP ARSI A AR Y, R HY B 5 2 HOTB R SO il 3R (P15 28 5y i B — A
B HIRAE SRR NARSC, A2 5 A B R 2RSS B K20 5 20 IR N BRI 55 |
A BRI A 27

oV AW NP
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10.
11.

12.

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

VBRI, 28 5 1% 0o 23 3R 0] — AN B AR SCBIAE 5 1T B AR SR 2 AR U2 9558 7 i B R [B145 58 5 23

%ﬁ%%‘hi%%ﬁMi%ﬁ&ﬂ%ﬂﬁﬁ%ﬁ%%&ﬁi,uﬁﬁmﬁhﬁﬁi%ﬁéi%%%o

2, A G0 IR [R5 28 5y 15 L I o SR SO IERA IR, 28 5 1T B A7 R DARA A A5 ke [ o) S 4 B F ik B[] 41 2]
Loy #um (IRl ENLEIRE 5 %0 8) o

PN RE: 1, G ATELET R G % 0 PRI fE, DURAA AR SR R 5 Rl R 2 2122 5 v o 2,

Lo G T B Rk T MREERIR G, SLRD P AR )38 5 T S IR PR N AR O, R

PR B BT B

Bk B BT PR 2058 G PR AR AN BRGSO K B0 Rk .

BB AL B AR B E RO, 8IS 5 BB 15E 5 4 FURZ AR SR R B RE 5 T

i B E I 22 5 12 1 INAE 5 P iy BB e AU B [ ik DA % s 32 [ 4 B3 e 1) 4 B 7 4 S

TR BLKe NS 5y B SO 1) 48 B [l iR B s A [l R e o i 9 A B R 2 5 2

FHEBAN LR B BELT B AZ 5 v alk [B] 4 545 2

FHEAN KGR SAE 2P F JE Rk eh MHEBAHLIEAT R A .

MAHEDA R NI SR SCE NK,  HAL TR BIHRSCHAE S

A G 1% 0 N EHEBAMLAT Bl B A B4R 5 DA R B2 [ AE B

A 5 W B Gy %] B A 58 Gy %00 RAT I A 5 45 S8

A2 5 i BT B 2 B 52 5y 45 R 73 I 30 4558 2 P o
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4.6 KCIEIR BRI

ReqOrderinsert
TERARE, XN T 1 b

OnRspOrderinsert
LA T A 0 IR B RS RS S AR BRI L, X N S RS 7 A R 1 Rl

OnRtnOrder

Aoy RGIR FIARBUIRES, BRUREIRE KA B o — R B R b 2 R 55 Rk
iﬁi%%ﬁ”ﬁ(LLmﬁ8¢m%24ﬁ&),x%%ﬁ%i%xﬁﬁﬁﬁ,ﬁﬁﬁﬁxﬁ

Fr TR MEIER 5 rmiRR R, S E4E, P REFEFEET R FERERF R HA
[#] OrderStatusMsg FEB A E#HREEER .

OnErrRtnOrderinsert
e D AER B4 CTP i 4 B 2 ) FH SR B AT Hik 8

OnRtnTrade

WHRAZR A 5 Pt AT T IR G A, 25 T UGR FHZAR B PIRES (CAD) « FFl i I s 0R (1% 2 Ak
2L

WAL Z Ja, —MRFEEHR (OnRtnOrder) Fl—ANAZ[ElHRk (OnRtnTrade) 23 A& 2% F o, Rl
AR RIPIRES Y TS o (R AR UK P ik L R AR A R B A bR &, R CTP AL %0 AE
IZF| OnRtnTrade X JG A& BNZIRENPIRES . G0 SFK 7 v 18 ik 2R RISk A W B i s 5 75 S RSP
AR 2 HIAE PR 2 BIE CTP & G 1% OB iZ ik PRSI AR 3, e SR 6.
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Shanghai Futures Information Technology Co.,Ltd.

TBE ReqOrderdnsert

CTPAZsiE  OnRinOrder

T

=5

24 M

hie-1

ST RS |

CTPaksiET OnRspOrderinsert
OnErRtnCrderinsert

5P TdaiBE OnRinOrder

VB [OR — e/

AT

FEZENR— SO e |

S PrAs Al T OnRinOrder

AN e OnRtnOrder
OnRinTrade

o OnRnOrder
OnRinTrade
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g ReqOrderAction

CTPfi&EH  OnRinOrder

T

AsZ2533

=5

=Ll

=11V

EIREIES

CTP#:E518d OnRspOrderAction
CnErRtnOrderAdion

225 PrfdEiAd OnRinOrder

YRE [OR — Fdandid/

Al

225 PritdaAiEid OnRinCrder
OnEmRInOrderAdion

LSS B EARAIR A

2
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Shanghai Futures Information Technology Co.,Ltd.

4.7 IR

A K22 ReqOrderinsert, HHAZ O HFES5#4/2 CThostFtdcinputOrderField.
(38 F B RELARARS ]

CThostFtdcInputOrderField ord;

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

strcpy(ord.BrokerID, “2030”);

strcpy(ord.InvestorID, “023526”);
strcpy(ord.InstrumentID, “rbl601”);
strcpy(ord.OrderRef, “’);

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;

XPAN RIS (4B, 7 SRR ) 7 gk AT A S AR ) B TR
[FRfrE]
ord.OrderPriceType = THOST _FTDC OPT LimitPrice;

ord.LimitPrice = 1900.00; // place a price in double here
ord.TimeCondition = THOST_FTDC_TC_GFD; // HHHM

[Tifrel
ord.OrderPriceType = THOST_FTDC_OPT_AnyPrice;

ord.LimitPrice = @; // place @ here for market order
ord.TimeCondition = THOST_FTDC_TC_IOC; // 7B RlAz 75 M4aey

(%]

ord.ContingentCondition = THOST_FTDC_CC_LastPriceGreaterThanStopPrice;
ord.StopPrice = 2150; //place a trigger price in double here

32
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ord.OrderPriceType = THOST_FTDC_OPT_LimitPrice;
ord.LimitPrice = 2100; // place a price in double here
ord.TimeCondition = THOST_FTDC_TC_GFD;

[ AF A i A ]

/1 18 KT %A
#define THOST_FTDC_CC_LastPriceGreaterThanStopPrice 'S5’

/1 1 BHH KT8 T %A

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

#define THOST_FTDC_CC_LastPricelLesserThanStopPrice '7'
/1 1 BN T8 T A

#define THOST _FTDC _CC LastPricelLesserEqualStopPrice '8’
/11— KT %A

#define THOST_FTDC_CC_AskPriceGreaterThanStopPrice '9'
/11— KT5T %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'
/11 FE =M KT5ET %A

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

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

#define THOST _FTDC_CC BidPricelLesserEqualStopPrice 'H'

AR

FAF R AN A R AT BT A o AR S5 T UL CATT 3 B o AT AR HE, T DADARS A A e, bl

. —PMEEFEA 1T IFg10 975 Jﬁ%@, HABEAENTHMIET 2200 B SLNPE, gl PUE 264 5. X

FEATIG BB B R AZ AR, 2R 24 F Shfh Akt AN TR ZAR A NI ZI0T 35 B i B 4% 2 i A T 37

1715 .

RIRFA R, KRR EAERT OrderSysID 2 AFAFH"TIBD_ "L H CTP R4 H E X HRHAR S,

X G HME—; RXBTIRROFAFRRES, HEARS . AXMERTHRSH CTP REHT4

¥, 5XGIER, NHATEHEERGNIZFER.

B RIS 255, o] DU BR A 1E 35345 4 (stop-and-limit order)%ﬂﬁﬁ&ﬁﬂﬁ 4 (market-if-touched order).
AN CTP GG ARG A WL, AL LI E T7 X FHE4L

4.7.1 FOK & FAk
B BRI A A 33
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FOK CFill or Kill) : 2 —FRRpIRIIR LM ZAR BT o) Fricdin , 25 i 3 iin i, wiRAE 2t
HITT AT I T iZak BT DSZED R AE, MRk B S las, 02 B0 4 FH .

FAK (Filland Kill) : J&—FAFRAGIR AR 2R B 5 riklis, Ko rafaiilian s, £t
& T REMLBIAZ 2> FRIZ SR &G B 20T, RIA AW SLEN 2 B

LEOR 5 PG DR E I B 244 K S FAK FIT FOK 4541

TThostFtdcOrderPriceTypeType | THOST _FTDC_OPT_LimitPrice | THOST_FTDC_OPT_LimitPrice

TThostFtdcTimeConditionType | THOST FTDC_TC_lOC THOST_FTDC_TC_lOC
TThostFtdcVolumeConditionTy | THOST FTDC VC AV/ THOST_FTDC_VC_CV
pe

THOST FTDC_VC_MV

“Z B MinVolume

EFXT FAK $584, L3R THOST FTDC Ve AV fREALE SR, 1l THOST FTDC VC MV RER/IMIE . HAEH, WHE
T B 8 RE S TR /M . 2T BRI LR TR RN T2 8E, WASS S5iRE S, &

RVAHIE;G:S 8

FB CombOffsetFlag

T BRI EZ IR BRI, FRIEE TSR,

Req.CombOffsetFlag[@] = THOST_FTDC_OF_Open;

ZTBOE— KRB s M AT, T DA Aokt IR iR & 20 M & & 2 R Y. BRSO M4 &
AW PR FE R 1 D TAIRMERN AT . FATBUEAMEME, #E3L3CfF “ThostFtdcUserApiStruct.h” EPT
.

/1174
#define THOST_FTDC_OF_Open 'O’

/11
#define THOST_FTDC_OF_Close '1°'

k:Ss
#define THOST_FTDC_OF_ForceClose '2'

/1175
#define THOST_FTDC_OF_CloseToday '3’

/1 /- FHE
#define THOST_FTDC_OF_CloseYesterday '4'

/1155

#define THOST_FTDC_OF_ForceOff 'S5’

// /A5

#define THOST_FTDC_OF_LocalForceClose '6'

typedef char TThostFtdcOffsetFlagType;

FHR TS ARG IR A 34
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BTG S CHEEIFE) ARG (SRR, FENTEREL TS RIERIER.

B B, A B BT MR & BH % {f A THOST_FTDC_OF Close , I &k & A £ H
THOST_FTDC_OF_CloseYesterday . #7 X J Al 52 5 Fir i) +F & i 1 T THOST_FTDC_OF_CloseToday &
THOST_FTDC_OF_CloseYesterday, XK [F/ i H] THOST_FTDC_OF_Close.

AT QLSRN

1. [ A DY ZAE 55 BT~ NP 48— RN S T 56

2. AR TR SLIEA EIAA ST R 6, BT AE R

3. bR WIS =X 5 e RBP4 P BT 565 e e UaIFe ) .

[ 2545-1]
1. (RFEFSRES FFE IF601, HEGs T, 505 T Foe T WhFiEes T, FFS501F, R
RFFE NS 4 Fo
2. CRFEIEFASHEA) MEPFRAE a&b AaFF 05T, 3 F: a BRFCEIT, 2 F: PO af}, 2F, W
TR AT N a&b HEE, 3 F.
3. (RFIEVHEI) KEhfsre a&b AEJ0F, 3 F: a BRI, 2F: Foa Bl 2 F, Z5
RIAFFON a&b HEFE 1T, a B G 2 T, b4ATFC 3 T
4. (BRSPS b EIFTANG =3 5 FiEl KB EASFE R ant, wiRE4S56, W56

7.2 EFFIS

FERE R o B G P, RRERRARA 3 dME—Frals, (RIEH5HMIRE R AER R,

FrontID + SessionID + OrderRef

B2 G, 38502 R B N G R R T B AL S FrontID A2 1544 5 SessionID. XN 5 7E L%
Ferp AR

OrderRef /& A4 AF A% O B HE 4544 CThostFtdcinputOrderField H1 i —/N 7Bt JF & & A LLil OrderRef 7£
— B FIIA AN MaxOrderRef E@iZE — 4, DARIEHR I ME—1E . JF R AT LG EA T EWE, WAL 5%
O BN T — A ME— A

XA H S AT DL 2 s E AT GRS % i n] DA I R 81 5 B R AT R R A

ExchangelD + TraderID + OrderLocallD

LG 1O i B AT BB BE 2 5 1A % 0 A2 Y OrderLocallD FFi [F125 % 7 i i « ExchangelD &2 FrfE
32 5 A ARAS, TraderID HHAC 5 #% Loike i 3R 9]

SIS ARKRE: 27852 HERE 5T 6 NS L4y .

ExchangelD + OrderSysID

G eI TR )5, % A R AR 5 TS 5 OrderSysID. R HERG A5 T G R 4%
J 4. ExchangelD 72 [ & 1.

2 i B AT LA I X A e 81 5 AT R R A

RAFPI 5 HAZ 5 P ded

FITE BEARAT PR ] 35
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4.7.3 REBRAHE

AL G OSSR LT IREA582, S A R e S IEEA F ) 7 B A 2R R

BR A ER T 5 AR
OrderPriceType kgl THOST_FTDC_OPT_LimitPrice | ~AnyPrice LimitPrice
LimitPrice i DIYPrice o] DIYPrice
TimeCondition A R THOST FTDC_TC_GFD 10C GFD
VolumeCondition A B | THOST_FTDC_VC_AV AV AV
ContingentCondition fih Az 2% A THOST_FTDC_CC_Immediately | Immediately | fi& 52 fil & %
(55
B in 2% A StopPrice
FAK FOK I YN EPN
Fit
OrderPriceType e THOST_FTDC_OPT_LimitPrice | LimitPrice LimitPrice
LimitPrice i DIYPrice DIYPrice DIYPrice
TimeCondition AR THOST _FTDC_TC_10C 10C GFD
VolumeCondition WAZEHRA | THOST _FTDC_VC_AV/MV QY AV
ContingentConditio fil = A THOST _FTDC_CC_Immediately | Immediately Touch/TouchPr
n ofit
Bt 2% 18 MinVolume StopPrice

FEPT TN EL S i A G NI T
G TR F IR

m  THOST_FTDC_OPT_AnyPrice

m  THOST _FTDC TC GFD

m  THOST _FTDC VC_AV

H TR T

m  THOST FTDC_OPT FivelevelPrice

m  THOST FTDC TC IOC

FHR TS ARG IR A
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m  THOST_FTDC VC_AV

Hh & BT AR T e R 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

Hh & BIr-S L e IR A

m  THOST_FTDC OPT_BestPrice
m  THOST_FTDC TC GFD

m  THOST FTDC_VC AV

4.7-4 T [E] R

i F TR 02 OnRtnOrder. 1%/ 457y CThostFtdcOrderField.
e AL [a] i T AR R B AN P L IR R ROEDIR A, e IRAS, O, Rk, 2EERRE.
AR RSB L, ZREBES S — .

VolumeTotalOriginal & VolumeTraded & VolumeTotal
B =A T B BN BLZAR I SR AR AR, OSSR A R R
AR AR I AL, WIERRRAZ #2H — IRk OnRtnOrder i [] .

M b B, A G A% O R AZAR PR S BEAT ARG, T SRR G S UL, i ik PR %L OnRtnErrorConditionalOrder
IR (AR 6 2R I R R A B

OrderStatus

B 0 A
1 EBOTAE, T HRIEAERE G T A BB

3 RECR, ITHILTER G A

5 A

a  ARAATRCRZZGIT, KIS IR RIS S

4.7.5 FRAZ[EI#H

15 H (1) R 2 OnRtnTrade.

BRI (B B R AT [, B 2B S R 2 A — A B . A I R &40, B, miksEE e
WAZFR A A ZERTHINER, HFAESZERLZERRENTFSG, REEEE. B
ReqQryTradingAccount H T & % & B R &R 0L, WifRiEe:, F4:%%, FFafmpl, A%,

[
Ny

VL ) g LA A WAl B T BRAS s AR BE BRI A LR B mlER CIRZA N “ B s B
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EAREE” ) At TR R AR S G R R AR RS BRI S (RCP RO L T CTP JE B PAUAE
[ 5 A SR A BORAS 1, PRI T e R B AN D,

BHAEARIESER

155 ) BRI RquryInstrumentMarginRateo

ﬁl%liﬁn REAT A A AREL R . HEALIRIESF ] DUB R & RS LM REE R, Ri5iE
SN DN Wl =

4.8 TR

B ot — g HANREAE AR S I BE CBRB SE M BT ERSE 5 49 2 [ IR JEL IR 8] ) dR AT FAE B K32 5 I BOT i
Pl S IFHAT BRI —FidE 2. B PR A AR

TiBLR B (Parked Order Insert) MRy, —NETHIREAHHRNAL .

T (Parked Order Action) MR, — MEAR S BARNIL H T, THREHHEE CaAF A2 1R

TR 4 PR F [T B8 02 ReqParkedOrderinsert. 1% /0v#4 4544 CThostFtdcParkedOrderField.
TRELR B FVE SR A28 X6 B A B R BN OnRspParkedOrderlinsert, 1% B # iR 8138 55 A% 045 HA T
i[9

TR A F (1) 2R 202 ReqParkedOrderAction. i B [ 3. bR £ OnRspParkedOrderAction.

HHD s TR B A FH £) 26 5 ReqRemoveParkedOrder, 1% bR F T M3 CL48 R NAE K i 1) 528 TaH 41 5
I oL i A FH (1) BR 2502 ReqRemoveParkedOrderAction, 1% B8 A Mk © 2 R N AH R iU 1) 2 28 T
L

PR%L ReqQryParkedOrder 8%t ReqQryParkedOrderAction 431 25 vH) TR i B RN AR HCAAE Bl X6F B
i 57 6 %5 79 51 /& OnRspQryParkedOrder 1 OnRspQryParkedOrderAction.

UM Hf AR A A A A R A Dl (3R B B R &, 2 AR BE I R SR R B i R e A —
Ffo

HAT, PO A S RN 5 BT 3R B AR 5| TR RER B 8 5 B A, I ANS2 % 77 2 1 o
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4.9 e

A I R 22 ReqOrderAction. A%/ EHE 4544 & CThostFtdcinputOrderActionField.

WA ERAE SR IREIR L, (R BT EN T

1. FBt ActionFlag
1T N 52 55 i B AT A SCRAACER . AN SCRPSCRAE, RG2S ReqOrderAction AU SCRFRURIRME, B
ActionFlag M E A A /& THOST_FTDC_AF Delete.

2. [FAS
AR AE TR AT DUE SRR T H S . b — T B 5 A R = 2R 5 515 (1 28— 2L RN 5 4 R
Al LA SR AL

SRR e LA [

OnRspOrderAction: JRIEIAR . A2 Zy %03 [5]3R5 JE AR b

OnRtnOrder: A G % OB T HUBIR LM EEIES, W IZMUERIR 2154 S i, (A 3R [ S 4T B R iR
XK

OnErrRtnOrderAction: %85 Fr & FHIRIGIERUATE S I &EME, R G TN ZIE S ANEGE, o0t
bR B A Ty B2 TR R« SR AE 5 FITCZ AR 2615, [RIFESIR [BIXT Rk HL R HRIRAS (OnRtnOrder) .

4.10 PR

Exdsie- il
ARG TG % M M K B /2 ReqForQuotelnsert . A% O %t ¥ 45 K 2
CThostFtdcInputForQuoteField. R f7 Z& NEHH 1A 2 UL i 51 FHRIAT .

H% OnRspForQuotelnsert 7732 5 Uil ZHINTHE &R At VT, AR I BHRAS B, AR A6 &4
i, MR SAT 5 BIE

B RO
A oy B A T B ALR I IK 5 E 8 5% RA G2 B AR BIRBE ridr, AFREEREGT . Bianh
1) & #2: OnRtnForQuoteRsp.

BT R RAN
A3 F 1 B 282 ReqQuotelnsert. 7% LEENI 2 CThostFtdcinputQuoteField.

CThostFtdcInputQuoteField qte;
memset(&qte, 0, sizeof(qte));
strcpy(qte.BrokerID, “2030”);
strcpy(qte.InvestorID, “023526”);
strcpy(qte.InstrumentID, “rbl601”);
strcpy(qte.QuoteRef, “”);
strcpy(qte.AskOrderRef, “7);
BB AE B BRI A A 39
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strcpy(gqte.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;

B % OnRspQuotelnsert /& 24732 % DN AZRIM B A E1E, IR BIERE B8R .
A% OnRtnQuote J& 43 G % N NIZIRM T & &5, TSP AR . R 285385162 N EHk
MATAE B ERE, —HRZBIZZ G, Rk 2 1 A K% OnRtnOrder.

ER: SRR SARHRY, M F SR ELRHRM, 2/ ke R KRR —EHRMER CR
A REE” ), WEBAEER. ZRFATESFINARAEEFHREERNZE, BAFLEFRMRK
SHEH . FWEITTRE B RORERN MR EFPRE, BE HATEH R EIRE.

Fsh, EIFREER, MAHEMTH TP RGNWNER AN A IR FGS (OrderLocallD) , FEFAF
SRS ZARK, TRBEANAHE, HER T35 EERNA R B

H v6.3.0 lRATIG, MBI O ENCA: Bl 7 W7 B AskOrderRef Al BidOrdreRef .

H v6.3.6 WATFUR, AN 88 ForQuoteSysID; 2 N KR BT RIS 7 T A 113 7o b A T 4R A7 B N2 A 81 7
WER (OnRtnForQuoteRsp) HHIH#I4%"5 (ForQuoteSysID) IEAIRMN A 385 ek fk 4 1% 7 B
T AN X 55 58 R AT St

FHE: BAPESMNEBTEARTEEARFER . FEFHEHTT RN LEBRERHN R, 5T
RIEF B E AP ERG M ZE— B RN (X B FRE, i 1 280D T £ B X% & LA TImA,
WRA N AT S, WRERE N AEE TS

RPN IRA TS B2 2 IR E ST 2 AR RTAE P RE SE S R R AR L SI ] (OrderRef) o SR % o
BOAWE, ZH%ia BITRE.

(oG
T T S TR A 156 FH B8 8 ReqQuioteAction. i 5 RS R B2 0
RS A8 F 1 515 9 QuoteRef+SessionID+FrontID.

2R BRI, AT R R S AT AR R . b, RN ATAE P SR R i 2
LHRIYRAS, XFMEOLT, MR A R B DL PR R R OR A A R 23 A R A

(RN e G B oF O YT R et £F (116 Y 0F /R ey £
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/—
4.11 T
ITHLE) R #L & ReqExecOrderinsert. %0 3#E 45142 CThostFtdcinputExecOrderField.

CThostFtdcInputExecOrderField exc;

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

strcpy(exc.BrokerID, “2030”);

strcpy(exc.InvestorID, “023526”);

strcpy(exc.InstrumentID, “rbl6e1”);

strcpy(exc.ExecOrderRef, “’);

//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;

WIRAE A% AN NIZATRIR AN G0, % OnRspExecOrderinsert 2418 H . 1958 5 4% 0ol NiZATHLE S
A%, A% OnRtnExecOrder 241 FH .

IR G, WERIENR EE S “RPAT” , MEHZAT IR & AP 5 i 158 5 Tl e e 45
S BEATATRUEC XS, BT AR AT RLR (] “RHHAT” 115 R

PSR AZ 5 e Xt BT A By b 2

S

AR A NATEL AR B SBGE . RBAEHIBAS SEVFsRHIAT . IBUTALZ JESE B & (B HIBUTAL
H 5% RbR B EN HOA R — KD .

L3RR

SR A ZATRL AR A BT . B0t mT ATl B AT KR (AL . UIBUT AL J5 T DAL 5 O) B
ARG R

K pr

Wt AFER M CREPFET M WE T BTN 2 BT, 50/ 25 L3 s T BT .
A F P

SAEIIRL A ZNATR AR B B8 . 58 AT LA 3h S AT BUBGT .«
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412 HEFIEE

HAETRAESHI T <G ITaDHE A2 & PRAUE Bl 55 5 — AN [ T it Ao B0 i) R R 8 DRALE < D0 R R o
S5 P SEBURLE B 50, 1B S IR, IR S B MR R (3D, JFRUE IR A Z A S 4
FEEI AT h P g RIEE IR . Il S, PIA PR R E N — DM E R G, ZRRIEEIE,
(HA ER H g — AN BN RO AT T, RSB ZHE R ORI Rl R G5, A Rera.

B A R AE &k 5%, A B D N R B0 ReqCombActionlnsert 7 PL 37 #7, 4% 0 B 4E 45 R
CThostFtdcInputCombActionField.

CTP fE it A & RIEE SRR R RAL EHEAT 1 ooE, R R R IR 2 R ORI 1. PR
B SLIP E Pr A IRIE B T RE R B EAT IR/ AL BRI

AR AL AR 70 S
CThostFtdcInputCombActionField

{
/1148 A RS
TThostFtdcBrokerIDType BrokerID;
/1 1B A
TThostFtdcInvestorIDType InvestorID;
/11E 40

FREFBIEWNEY (ReqQryInstrument) OB RFF a&b HIHEGELFEANNFEER

TThostFtdcInstrumentIDType InstrumentID;

/11H8E5H
TThostFtdcOrderRefType CombActionRef;

/11 R AR

TThostFtdcUserIDType UserID;

eSSk

TFRZE TR LR agb AESATHEREL (BS54 a) KRFETTREALTE

TThostFtdcDirectionType Direction;
/1/%E

T RE TR ERENASHBERANLFR

i agb N 1:3 WECH, FFEEENa 2F, b 6 F; LHIE2 T a5 6 F b IFEMWASRIESN
BE, BERFRIEA 2.

TThostFtdcVolumeType Volume;
/1 THETRLTTI
%20 & A3\ THOST_FTDC_CMDR_Comb

BE 20L& 37 2 IHE N\ THOST_FTDC_CMDR_UnComb

TThostFtdcCombDirectionType CombDirection;
/1 1N ERIRE
TThostFtdcHedgeFlagType HedgeFlag;
ETRE B HORA R A A 42
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4.13 HXH

LA o T G D EAIIR N S AEA A B — S8R . IR T SRR 24 B & P i PRI B A
Hi XERL, FA ARSI

PN L E R SEHL Resume 0T, FUFTIRICE 5 Bt im0 Dhge,  DARAEAE 2R 652 51 & K% L
et B A A

A GO, JPRE RS A 7 2 P A

1. BRSO ST KBS SR AT, R P i AN RGP I A B AT A B S, R AT RE
YRGS ED i T

2. THERAEREAT 2K IF AN A RER 2 AN P WA UE R — N H SR, ARSI R REYCE]
[, T A (K e ml 4

AT F2 VAR BRI S

Quotation API

DialogRsp.con Received dialog response data flow

QueryRsp.con Received query response data flow

TradingDay.con | Trading Day

AE Ty I A IR 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

4.14 HREEH

EHESUE S EARAR AR 43
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4141 E R E R

A2 5y 1% I B B R R BR 19 -

B B R A BT IR E R

R AR R HEEH 1
fEi: EWERIENIIETER, SRR Ny — e B R . R R O s, (HR RS S, R
ZE MR

AR PR RS2 G4 D I EE B ERIE (ReqQryXXXD) , XFHRER, SR, AT, WA SRR S

414.2 AR ERRH

R PR ) A2 A TR A w1 B I AE R 8 BT B A S B S B BR 1 1)

AT EHER T, BIARERE]N:

® {E—MMEHSE (Session) H, BANK P umE A i 2 HAEKIE 6 B HAHKRIIFES R, fURss) .
® [F— Mk RN % HeEd . 6 N2 1f (Session)

ER: RABREEERBIE, AFHRER, RRRAETHIRE, SrH0HE, SR 5 aERe,
W, BEHSHAEREE.

4.15 W EE

PV 5 AR SS ui  FE3ERT, PR3 OnFrontDisconnected #¢ P, A 2% nReason Hiik T Wr 2k (p) 5 A

AT REH R

4097 0X1001 IoX) 2% 152 R T

4098 0x1002 RECPRIe

8193 0X2001 SO Bk I

8194 0X2002 RIE O BRI

8195 0X2003 W BIASBE PRI A4 R TE B

% Ui 5 R 55 i KT FE W T A AR AR L -
B R R SBOERWTT
WSS BT
Jik 55 2 2 BT JE A PR AT RE -
BRI [ O MR S5 i R AR S, I TR
W SRR I PR )
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BB

L5578 5 6 R F Lo BRAL SR AA A 25 7 i 5 R 55 i R SR 757 IR o A AR o A AR5 s ST, iR
553t 23 R AL Lo o

OB H R AR DN BB, RS RIBN P iR ok, RIE%L OnHeartBeatWarning /A2
H.

& 5 RS W IR . S5 N A B R E .

5 F R EER

1. WA

IR R () 48— AP S SimNow [ 7] 4 117 3 (1) = S (it e 2% 1 07 558 5 IR 5%« FH P AT RLIdE e sty = 11
(http://[www.simnow.com.cnfindex.jsp) _EHIVEMBEEEMIK S, HIRB—H AWIGETR S GEE: W¥FahR
PiEFG, Pl kstid. fFia. BOCHE2L RN, AERTERKTES. Fe. 8 - HFTEATT
BN EAERR AL 5 K AT R By, B R Gy R A, eI i LR SR AN B R R, A
D FAh S WL [ @35 R JE sk e ki ) € L IR R O T A A
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