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3. B O

5 01 APT #2447 =282 10, 43 BN CUSTPFtdcTraderApi A1 CUSTPFtdcTraderSpi.
XA X FTD Pl b AT 7 3%, 8% P o b HFE P I %

&P N AR F T Ll b CUSTPFtdeTraderApi & HHRAVEIH 3R, 75 2058 i 4k &
CUSTPFtdcTraderSpi B8 %5 a1 1 pf Ok AL FE 5 & AR 55 FE R B

3.1 XHER. WHRMERRmEZD

T T AT A T 30 TR g A I AN T
iR : int CUSTPFtdcTraderApi: :RegXXX(
CUSTPFtdcXXXField *pReqXXX,
int nRequestID)
M. void CUSTPFtdcTraderSpi: :OnRspXXX (
CUSTPFtdcXXXField #*pRspXXX,
CUSTPFtdcRspInfoField *pRspInfo,
int nRequestID,
bool bIsLast)
HAERE OB N SEHOVE R NS, AT
HOASHONER S . RS MR MOt 4R, 1RSI NS R Y
R SEAREEEN . ERICKS P RmIRIN, AT DG 3 2 A s SR I RS f1E 5R
T AT AT DA Rl 7 5175 SRk 2 AR K o
LB G GRS N& I, CUSTPFtdcTraderSpi f (18 ek Box i H o mi B 3648w DA
fli— A A, R S AN R A, D0 TE] R R s il 2 R
(e 3 b5 B0 ) 58— 2 B g i N B BRI, R R A 45 R A T RE Y NULL.
FASEONEGE R, RYIARRIE RGBS SR it 2 KW . 2R A 2 IR H]
I, B 7k, Rl %2 5 R BE Y NULL.
HBEASHONERS, RIERA I RIHE KER S
FHVUANSHOI NG RFRE, R AR N ) e Ja — IR Bl

3.2 REWREmERED

AERTESFRF AP ORAEELE, BREHRERHR. SRR EE.
SGIRUN SN Tk (K A OE Y EE e WP GERC I
void CUSTPFtdcTraderSpi: :OnRtnXXX (CUSTPFtdcXXXField *pXXX)
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o
void CUSTPFtdcTraderSpi: :OnErrRtnXXX (CUSTPFtdcXXXField *pXXX,

CUSTPFtdcRspInfoField #*pRspInfo)
MRS s A A WA I BIHR B AR RS, CUSTPFtdcTraderSpi 1191 B 2>

B - [819R e& EU 2 HON BRI AR N 7
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4.1 TAHEZRE

& 0 B AR 2D AN SRR R, — SR N R T R A, — NS 51 APT T
ELAE. BRBTF SRS RGBS H APT TAELFEIRENH.

CUSTPFtdcTraderApi $2HEHIFE R &R Z AN, W LUA 24NN IR AR RN & H
K,

CUSTPFtdcTraderSpi $#2AEHI#E DRI APT LAEZRFEIKS), @it szl SPT A 4%
759, AT RAM K 5 T S USR5 400

U S AR A [F1 i R AP ZE, UZET-RHZE 1 APT TAELREE, APT 5555 KRG HIE I
ofFik. Bk, £ CUSTPFtdcTraderSpi YRAR S [HI 8 ek b, 3@ & BB |1, w] LA
P B BN 22 0b X 858 L Windows 178 B LA Sk SZHL .

4.2 KHOCH
Lo R AP s EREAR, Sk S ES NAM R A

CreateFtdcTraderApi BREL, A LMEE —NSE, F8 A AR SO IS S . 1ZB8AZ 0020
BT oalEy . AScEmy ELEZE” Ccon” .
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RETFEAE G525 APT

W58 | k5 E R M 942 1 Himin
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FL Al N Mt
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A CUSTPFtdcTraderApi : :ReqQryOrder CUSTPFtdcTraderSpi : :OnRspQryOrder AW
A B ) CUSTPFtdcTraderApi: :ReqQryTrade CUSTPFtdcTraderSpi : : OnRspQryTrade TR
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H &K A CUSTPFtdcTraderApi: :ReqQryInvestorAccount | CUSTPFtdcTraderSpi: :OnRspQrylnvestorAccount | £xif)¥i
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LRAF &A1) CUSTPFtdcTraderApi:: ReqQryInvestorMargin | CUSTPFtdcTraderSpi:: OnRspQrylInvestorMargin | ZXififi
. . CUSTPFtdcTraderApi: : . N
SRS B ¢ radeript CUSTPFtdcTraderSpi: : i
ReqQryInstrumentGroup
HERIEERIE | CUSTPFtdcTraderApi : -
ks clraceripl CUSTPFtdeTraderSpi: ; IR
1) ReqQryClientMarginCombType
NEE | PEEOIRES N/A CUSTPFtdcTraderSpi: :OnRtnProductStatus AR
PN CUSTPFtdcTraderApi: :ReqOrderInsert CUSTPFtdcTraderSpi: :OnRspOrderInsertAccept | Xfifiii
AR AE CUSTPFtdcTraderApi: :ReqOrderAction CUSTPFtdcTraderSpi: :OnRspOrderActionAccept | Xfifivi
WA TN CUSTPFtdcTraderApi: :ReqQuotelnsert CUSTPFtdcTraderSpi: :OnRspQuotelnsertAccept | Xfifivi
IE & R R EEAE CUSTPFtdcTraderApi: : ReqQuoteAction CUSTPFtdcTraderSpi: :OnRspQuoteActionAccept | Xfifiii
TG R CUSTPFtdcTraderApi: :ReqForQuote CUSTPFtdcTraderSpi: :OnRspForQuoteAccept PORFE
_ CUSTPFtdcTraderSpi: :OnRspExecOrderInsertA s
ITBGREN CUSTPFtdcTraderApi:: ReqExecOrderInsert R clraderopl SpExeciraerinsertac PURR
cep
e n . . CUSTPFtdcTraderSpi: :OnRspExecOrderActionA s
AT REERAE CUSTPFtdcTraderApi:: RegExecOrderAction R clraderspl Sphxecirderictionac X6
cep

THBEOMBEREZEDSAME RB, WH P %X AN ReqOrderInsert, B F7 5 E & B E AR & %80k 53 &
OnRspOrderInsertAccept, BEHI KERGCARBIRA . RPFAN G RGHFEE RO ERE GRS HEBNIZ 5 M, RGIEIZE 5 BT BN g
JE SRR T — A G Tk B M. OnRspOrderInsert, 1R HIZE GRS K ALK, BRI F B3R 5 IR FH P — k5 Bl
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6. FREEO

6.1 BEHAFN

AT A B RN 2 BB IR BERIT T RE TR R B
FEWIEAHT B, F2P A A5E i TP IR CRARARSTE 22 K SEH)D:
1, 7°4— CUstpFtdcTraderApi 24
2, FEAE—ANFAR AL ERE Y S A
3, VM FAR AR S
4, ITBIRA
5, WA
6, BN
7, WE LGRS
FEDNRE Y B, B85 o7 DME R R 22 58 A 936 3K 7325, Wl ReqOrderInsert 4.
I 42 FE 5 200 o2 [ 8] 82 11 v () I8 T v
Hoh e FH 0
1, APT iERIHIANZHARE A NULL,
2, APLIERIVIREIZEL, 0FRNIEM, HALR R R, A IRmSIEAER.

6.2 CUstpFtdcTraderSpi #H

CUstpFtdcTraderSpi SEL V@A, H P WL FEIRAE CUstpFtdeTraderSpi
., 95 AR AT 7 1R R AL E R ) S

6. 2.1 OnFrontConnected H¥E

B B @ ALEEE SN GERE XA, %I ESR A .
R -

void OnFrontConnected();

ATPEAESE AR SRR, o DAEE A 58 O 7 8 AR 55

6. 2. 2 OnFrontDisconnected F5¥E

HE P S WS GBSO, 2R eOR . SR AERANMENE, APT 2 H
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SNETER, B i AR B i A L.

BRBUFETE

void OnFrontDisconnected (int nReason);
2.

nReason: JEFEWTH 5 K]

0x1001 £ 135K

0x1002 M2 5 0K

0x2001 FZHC-CoBkEE T

0x2002 AIELrBkRIG

0x2003 e f iRk SC

6. 2. 3 OnQryFrontConnected %

S TG AW AT B RIS G RN GERE KA, AR .
R -

void OnQryFrontConnected ();

ATHEAESE AR SE AL, mf AR 58 O 2 8 A 55

6. 2. 4 OnQryFrontDisconnected /¥

2% P S RS Gl E R, AR . SR AERAME LS, APT 2 H
BNEHER:, B IR . % P s H Bh B IEHLE .

REFTE

void OnQryFrontDisconnected (int nReason);

¥

nReason: JERZEKT TG K]

0x1001 P4 i 2 I

0x1002 P45 5 2KIL

0x2001 FZHC-CoBEa

0x2002 AI& Lok R

0x2003 W BRI

6.2.5 OnHeartBeatWarning J5¥%

BRI E o AR R YRR OO, 2 EROR
R -

void OnHeartBeatWarning (int nTimeLapse);

ZH:
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nTimeLapse: A B BRI SCHImA], BBA7: F2
6. 2. 6 OnPackageStart 5%

WOCEIFIFaeE R . = APT 0B MRSOR, BSEIRMATNE, SRJ5 2% Bk
BI85 Ja A2 H SC Rl 45 HOE A .

R -

void OnPackageStart (int nTopicID, int nSequenceNo) ;

SH.

nTopicTD: ERMES (ARG RL. AR, TR

nSequenceNo: R F5

6. 2. 7 OnPackageEnd 5

OCRIRLEHOE R . 2 APT B — MR OCE, BRI @R, A a2
SRR R, SRR

BRI

void OnPackageEnd(int nTopicID, int nSequenceNo) ;

ZH:

nTopicID: TS (WA, AR TIHERE

nSequenceNo: ¥ 5

6. 2. 8 OnRspError &

BEXTFH P S SR H AR A
BRHFETE
void OnRspError (
CUstpFtdcRspInfoField * pRsplnfo,

int nRequestID,
bool blIsLast)

S
pRspInfo: R[EH F i BifE B bk
i {5 BS54«

struct CUstpFtdcRspInfoField

{
// /R
TUstpFtdcErrorIDType ErrorID;
// VRS B

TUstpFtdcErrorMsgType ErrorMsg;

FRABLIT AT @ L3t et B 45 AR R A 7] 15



F i R SRR BB A IR A R SO

} .

nRequestID: 3% [A ] #AE KA 1D, 1% 1Dt A EBRAE T RIS 4 7€

bIsLast: FENIZIGR [BIET NEEXT nRequestID B G — ki [A]

6.2.9 OnRspUserLogin ¥k

NEP I RBEFRIERZE, S FEIREIMMNE, %775
FRETI.
REETE :
void OnRspUserLogin (
CUstpFtdcRspUserLoginField *pRspUserLogin,
CUstpFtdcRspInfoField *pRsplInfo,

int nRequestID,
bool blsLast);

25

pRspUserLogin: iR [F|H & 55 B k.
FH P8 s A SR A5 -

struct CUstpFtdcRspUserLoginField

{

/1135 H

TUstpFtdcDateType  TradingDay;
s =W NSIE TR
TUstpFtdcBrokerIDType  BrokerlID;
/155 - P A

TUstpFtdcUserIDType UserID;

// /& I [A]
TUstpFtdcTimeType LoginTime;

/1 /% 53 I (Y58 5 sk (]
TUstpFtdcTimeType  ExchangeTime;

/P BRA AR S
TUstpFtdcUserOrderLocalIDType  MaxOrderLocallD;
/155 BG4

TUstpFtdcTradingSystemNameType TradingSystemName:
// /Bl A

TUstpFtdcDataCenterIDType  DataCenterID;
///%x R IR AT K
TUstpFtdcSequenceNoType PrivateFlowSize;
// /35 RAE AT
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TUstpFtdcSequenceNoType UserFlowSize:
// /55 A H
TUstpFtdcDateType  ActionDay;
/1Ky JE B AT
TUstpFtdcFemasVersionType  FemasVersion;
/1) R A S
TUstpFtdcFemasLifeCycleType FemasLifeCycle;
/] =Ew S
TUstpFtdcSessionIDType SessionlID;
// /T BT
TUstpFtdcFrontIDType FrontlID;
I
pRspInfo: IR (Al F] /7 0 RAE B IE o 5 AR A 2R Y B Dh B R I, 8] 7T gk
NULL, HEE—RAZ, LUNFE. #RAEN 0 1, FoREERI, LR,

ISAEY ST AR
struct CUstpFtdcRspInfoField
{
// /EERARRY
TUsthtchrrorIDType ErrorID;
// /R R
TUstpFtdcErrorMsgType  ErrorMsg;
I
nRequestID: JR[EIH P& FE RN 1D, % 1D P 7ES=E R E
bIsLast: FE/N1ZUGR [FIE T NE S nRequestID M Ja— kiR [A]

6.2.10 OnRspUserLogout AVE

MR IR HIE R G, KSR BN, ZTESEE A, @R
1B H A& 15 R
RERTE :
void OnRspUserLogout (
CUstpFtdcRspUserLogoutField #*pRspUserLogout,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool bIsLast);
SH:
pRspUserLogout IR A PR HAE B R
UG B
struct CUstpFtdcRspUserLogoutField
{
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stV NIk RS
TUstpFtdcBrokerIDType  BrokerID;
// /385 AR
TUstpFtdcUserIDType UserlID;
I
pRspInfo: I [AIH Wi RL{E B ML
DINAERSEY AR
struct CUstpFtdcRspInfoField
{
// /EERACHY
TUstpFtdcErrorIDType ErrorID;
///EERAE R
TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: R[E|H P EFHERK ID, % ID B 7EE H IR E .
bIsLast: FEANIZIKIR 2T %R nRequestID ffRkfa — Ui [A].

6. 2. 11 OnRspUserPasswordUpdate 5%

P BB N Er . 9% P i P # e &5, C ST Gk al e R,
IR .
RERETE -
void OnRspUserPasswordUpdate (
CUstpFtdcUserPasswordUpdateField #*pUserPasswordUpdate,
CUstpFtdcRspInfoField *pRsplnfo,

int nRequestID,
bool bIsLast);
28
pUserPasswordUpdate: 8 1 BB as Bk, 605 1 28 A A2 5ol SR s AN Eicdis
P BB L 2K -
struct CUstpFtdcUserPasswordUpdateField
{
st NIE TR
TUstpFtdcBrokerIDType  BrokerlID;
/1138 5 [ P ARES
TUstpFtdcUserIDType UserID;
/// |HE R
TUstpFtdcPasswordType  0OldPassword;
/] HE R
TUstpFtdcPasswordType  NewPassword;
I
pRspInfo: I [aIH Wi Ri{5 B AL
DINRERSEApAF
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struct CUstpFtdcRspInfoField

{
// VAT
TUstpFtdcErrorIDType ErrorID;
///EERE R
TUstpFtdcErrorMsgType ErrorMsg;
b

nRequestID: IR [AIF F A& SOEK M 1D, 1% 1D M P 7R 148 U 18 5 o
bIsLast: FH/RZIIRIELE S AER nRequestID H 5 —IKIR I,

6. 2. 12 OnRspSettlementInfoConfirm J5¥E

SRS BT AL
BB -

void OnRspSettlementInfoConfirm(
CUstpFtdcSettlementInfoConfirmField *pSettlementInfoConfirm,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool bIsLast)

ZH:

pSettlementInfoConfirm: ¥g [a) %K BRI B2 45 44 1) 3t
X MK LR DAL 45 A -

struct CUstpFtdcSettlementInfoConfirmField

{
s =W T Re)
TUstpFtdcBrokerIDType  BrokerlID;
s $7EE The)
TUstpFtdcInvestorIDType InvestorID;
/AR AR A S
TUstpFtdcProductInfoType UserProductInfo;
VL VNEE:
TUstpFtdcDateType  ConfirmDate;
// /NI TR
TUstpFtdcTimeType  ConfirmTime;
///1P Hutik
TUstpFtdcIPAddressType IPAddress;
///Mac Hiht
TUstpFtdcMacAddressType MacAddress;
I
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pRspInfo: I [AIFH F A B A5 Bk o
DINAERSEY AR
struct CUstpFtdcRspInfoField
{
// /EERAY
TUsthtchrrorIDType ErrorID;

// /RS R
TUstpFtdcErrorMsgType ErrorMsg;

b
nRequestID: R [EIEFIE ZMHERA ID, % 1D A P ES W R E BFEFTEE -
blsLast: FEZNIZIGR BIET NEXT nRequestID B G —KiZ [A]

6. 2. 13 OnRspQuerySettlementInfo Ji%k

s AT B A
RHUR AL

void OnRspQuerySettlementInfo (
CUstpFtdcSettlementRspField *pSettlementRsp,
CUstpFtdcRspInfoField #*pRsplnfo,
int nRequestID,
bool blsLast) ({};

¥
pSettlementInfoConfirm: F& [#) XK BRI 2544 Mk
struct CUstpFtdcSettlementRspField
{
///3E 5 H
TUstpFtdcDateType  TradingDay;
/GRS
TUstpFtdcSettlementIDType  SettlementID;
/] &R F I
TUstpFtdcBrokerIDType  BrokerlID;
/B S
TUstpFtdcInvestorIDType InvestorID;
/RS
TUstpFtdcSequenceNoType SequenceNo;
/] H BN
TUstpFtdcLogStrType Content;

b
pRspInfo: R [E]H i NS B R AL

FRABLIT AT @ L3t et B 45 AR R A 7]

20



F i R SRR BB A IR A R SO KRETFBAE G52 5 APT

Wi S A5 JEL 2«
struct CUstpFtdcRsplInfoField
{
// EERAHY
TUstpFtdcErrorIDType ErrorID;
/RS R
TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: R[A| &I E EFGIERE ID, % 1D M P EEHGTE BN T8 E .
bIsLast: FE/ANIZIKIR BT NENNT nRequestID B g — KR [A] .

6. 2. 14 OnRspMsgNotifyConfirm 75k

TR B B
RBURTE :

void OnRspMsgNotifyConfirm(CUstpFtdcMsgNotifyConfirmField spMsgNotifyConfirm,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool blsLast) ({};

2

pMsgNot i fyConfirm 35 [ B # ALt 2
// /8 A R

struct CUstpFtdcMsgNotifyConfirmField

{

/] &L F g
TUstpFtdcBrokerIDType  BrokerID;
/BT
TUstpFtdcInvestorIDType InvestorID;
/! EES

TUstpFtdcMsgNoType MsgNumber;
0L NSE:

TUstpFtdcDateType  ConfirmDate;
// /BN Ta]

TUstpFtdcTimeType  ConfirmTime;
///1P ikt

TUstpFtdcIPAddressType IPAddress;
///Mac Hutik

TUstpFtdcMacAddressType MacAddress;
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I
pRspInfo: I [AIH Wi RL{E B ML
VRN SEo AP
struct CUstpFtdcRspInfoField
{
// /EE R
TUsthtchrrorIDType ErrorID;
///EERAE R
TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: IR [B| &1 AT B &G RIT ID, 1% 1D 1 H 7L & & RhiT 48 &
blsLast: FEZNIZIGR [BIET NEEXT nRequestID B G —KIR [A] .

6. 2. 15 OnRspOrderInsert J7¥=f0 OnRspOrderInsertAccept 7k

WESFANE . AR imKEdRERAELSE, LS P TREE<IAA
OnRspOrderInsertAccept J5i%, R G CARIBNZEHR, FERD AL S5 5 Bt
BRI SN2 G, OnRspOrderInsert J5vESHHH .

RBURTE -

void OnRspOrderInsert (
CUstpFtdcInputOrderField *pInputOrder,
CUstpFtdcRspInfoField #*pRspInfo,
int nRequestID,
bool bIsLast);
S
pInputOrder: fRFAIRFAFAGH AL, AF TR RBFAN M AEE, M5 G RER#Hk
LR
i NAR LN«
struct CUstpFtdcInputOrderField
{
le =/ NCIE TR
TUstpFtdcBrokerIDType  BrokerID;
// /58 5 AR L
TUstpFtdcExchangeIDType ExchangelD;
/]! RGR T
TUstpFtdcOrderSysIDType OrderSysID;
s> & s -E A=)
TUstpFtdcInvestorIDType InvestorID;
// /AR
TUstpFtdcUserIDType UserID;
//¥E N REA T ORUETEHE [1-N], Noyr] A E , B Y i BE B2 B 6D
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TUstpFtdcSeatNoType SeatNo;
/) /G 4R/ ERHE G5
TUstpFtdcInstrumentIDType  InstrumentID;

// /R AR S

TUstpFtdcUserOrderLocal IDType  UserOrderLocallD;
// /R ERR

TUstpFtdcOrderPriceTypeType OrderPriceType;

// /KT 1]

TUstpFtdcDirectionType Direction;

[/ /IR

TUstpFtdcOffsetFlagType OffsetFlag;

/] BAELRIRE
TUstpFtdcHedgeFlagType HedgeFlag;

/1 /&
TUstpFtdcPriceType LimitPrice;

/]

TUstpFtdcVolumeType Volume;

VL ;¢ Bt

TUstpFtdcTimeConditionType TimeCondition;
///GTD B CEASCRE, REHO
TUstpFtdcDateType  GTDDate;

/] /BT Y
TUstpFtdcVolumeConditionType VolumeCondition;
/] /N

TUstpFtdcVolumeType MinVolume;

[/ /1B / AN

TUstpFtdcPriceType StopPrice;

// /58 JE A

TUstpFtdcForceCloseReasonType  ForceCloseReason;

/// BEEERE CEASCRE, REED
TUstpFtdcBoolType  IsAutoSuspend;

1/ CEASR, RO
TUstpFtdcBusinessUnitType  BusinessUnit;
[/ EE L 64
TUstpFtdcCustomType UserCustom;

/] /A HE S AR IR

TUstpFtdcBusinessLocal IDType BusinessLocallD;
IS L ARE:

TUstpFtdcDateType  ActionDay;

// /W&

TUstpFtdcArbiTypeType  ArbiType;
/]

TUstpFtdcClientIDType ClientID;

/] =TERS
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TUstpFtdcSessionIDType SessionlD;
/// BT
TUstpFtdcFrontIDType FrontID;
I
pRspInfo: I [al /o B4 B bk o
DINAEY ST AR
struct CUstpFtdcRspInfoField
{

// /B RARRY

TUstpFtdcErrorIDType ErrorlID;

// R B

TUstpFtdcErrorMsgType ErrorMsg;
b
nRequestID: R PR FFAEAETERE) ID, % ID HH P AERPEFAREE .
bIsLast: FE7N1ZUGR A& NE % nRequestID MG — ki [A]

6. 2. 16 OnRspOrderAction J5¥EFI OnRspOrderActionAccept J7¥k

PR R . URx P m R MR E, BTl iTREE S
OnRspOrderActionAccept J7i%, HAIA S KL OARUWBRZE R, BERIKIE2IZE 5 B
RN G TN 5, OnRspOrderAction J7VESH I .

RERTE -

void OnRspOrderAction (
CUstpFtdcOrderActionField * pOrderAction,
CUstpFtdcRspInfoField * pRsplnfo,
int nRequestID,
bool bIsLast);
=H:
pOrderAction: F&[AIFR PARAELEFMI L, A5 TIRATIPBEAERALIE, 15 Gk B
HiTo
REAARAELN
struct CUstpFtdcOrderActionField
{
e EANE
TUstpFtdcExchangeIDType ExchangelD;
/1138 5 [T RG4S
TUstpFtdcOrderSysIDType OrderSysID;

/] /BN s
TUstpFtdeBrokerIDType  BrokerID;
/] BEHE S
TUstpFtdcInvestorIDType InvestorID;
// /AP ARG
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TUstpFtdcUserIDType UserlID;
// /P E AR w5
TUstpFtdcOrderLocal IDType  UserOrderActionLocallD;
[/ AR G
TUstpFtdcUserOrderLocalIDType  UserOrderLocallD;
/] /B
TUstpFtdcActionFlagType ActionFlag;
[/ CEASCRE, IREEHD
TUstpFtdcPriceType LimitPrice;
[/ /B EAR CEASCRE, RO
TUstpFtdcVolumeType VolumeChange:
// /ARHNE S AR R
TUstpFtdcBusinessLocal IDType BusinessLocalID;
// /& AR
TUstpFtdcClientIDType ClientID;
/] &G
TUstpFtdcSessionIDType SessionlD;
// /R BT
TUstpFtdcFrontIDType FrontID;
// /&2
TUstpFtdcInstrumentIDType InstrumentID;
b
pRspInfo: R [EIF ;i RAS S AL o
Wi A5 JE 2544 <
struct CUstpFtdcRspInfoField
{
// VRS
TUsthtchrrorIDType ErrorID;

/R E R
TUstpFtdcErrorMsgType ErrorMsg;

s
nRequestID: iR [ R FAEAEE R ID, 1% 1D B P ER PEAER R 2 .
bIsLast: FEZNIZIKIR [FE T NERA nRequestID B G — kiR [,

6. 2. 17 OnRspQuoteInsert J¥EFN OnRspQuoteInsertAccept ¥k

WMMFEANE . U mRK RN EATELE, Y PFE#TaEE <A
OnRspQuotelnsertAccept %, WA K CLWRNZER, BRI AERAE 5 it
RN G TN 2 5, OnRspQuotelnsert J7yES#f A .

RBURTE

void OnRspQuotelnsert (
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CUstpFtdcInputQuoteField *plInputQuote,
CUstpFtdcRspInfoField *pRsplnfo,

int nRequestID,

bool blsLast)

S8
pInputQuote ¥& A A/ 45 #4 iy HikL:

Hetir

L AF

struct CUstpFtdcInputQuoteField

{

G =ERYNGIE T he)

TUstpFtdcBrokerIDType BrokerlID;
/15 5y B XY

TUstpFtdcExchangeIDType ExchangelD;
/] R

TUstpFtdcInvestorIDType InvestorlID;

// /R P A

TUsthtchserIDTypeUserID'

// /48 AL S T, BUEVEEI[1-NT, NOyrT RS EH ,
/ /8 H T Bl R BE AL 7 TS A7
TUstpFtdcSeatNoType SeatNo;

// /&R

TUstpFtdcInstrumentIDType InstrumentID;
/138 5 B G R B ) R GARN T
TUstpFtdcQuoteSysIDType QuoteSysID;

// /R E R A AR o 5
TUstpFtdcUserQuoteLocal IDType UserQuoteLocallD;
[/ KRS 5 RGAR A AR G 5
TUstpFtdcQuoteLocal IDType QuoteLocallD;
WIEYEIN: s
TUstpFtdcVolumeTypeBidVolume;

/1] FITT T Fhr&

TUstpFtdcOffsetFlagType BidOffsetFlag;
/11 3FKTT BN ERRE
TUstpFtdcHedgeFlagType BidHedgeFlag;

/1] KTT TN

TUstpFtdcPriceType BidPrice;

// /3207 L
TUstpFtdcVolumeTypeAskVolume;

YVE Y F A i

TUstpFtdcOffsetFlagType AskOffsetFlag;
/1T BN ERRE
TUstpFtdcHedgeFlagType AskHedgeFlag;
/11T AN

TUstpFtdcPriceType AskPrice;
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// /55 T
TUstpFtdcBusinessUnitType BusinessUnit;
/// R E g S
TUstpFtdcCustomTypeUserCustom;
// /4R BRI SET7 F P A H A 54 5
TUstpFtdcUserOrderLocal IDType BidUserOrderLocallD;
// /4R BRI 3277 F P A H A 4 5
TUstpFtdcUserOrderLocal IDType AskUserOrderLocallD;
/] R
TUstpFtdcQuoteSysIDType ReqForQuotelD;
// /A B i a) (B)
TUstpFtdcMeasureSecType StandByTime;
k- Iaki
TUstpFtdcClientIDType ClientID;
WIESTY k=2
TUstpFtdcSessionIDType SessionlID;
///HI BT
TUstpFtdcFrontIDType FrontlID;
b
AN T N BT 5 20 A ¢ MaxOrderLocal IDK  UserQuotelLocal ID< BidUserOrderLocal ID<
AskUserOrderLocal ID

pRspInfo: 5 [ S A5 B 45 b ik o
EINREPSEAT
struct CUstpFtdcRspInfoField
{
// /R
TUstpFtdcErrorIDType ErrorID;
// /RS R
TUstpFtdcErrorMsgType ErrorMsg;
b
nRequestID: ﬁ@%ﬁﬁ%%*%ﬂhﬁIDm%FEﬁm%iﬁ%%o
blsLast: FENIZIKIR[EEE NERR nRequestID HIH 5 —

6. 2. 18 OnRspQuoteAction J¥EF OnRspQuoteActionAccept ¥k

WA N . A i I IR R RN IR R, RSP EE TR EE 2 A

OnRspQuoteAction Accept /s, il

P Sl Bz ik, BERD AR RIS 5 Pt

1325 5 TN J&, OnRspQuoteAction J7ika i -

RERTE

void OnRspQuoteAction (

CustpFtdcQuoteActionField * pQuoteAction,
CUstpFtdcRspInfoField #*pRspInfo,

int nRequestID,
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bool blIsLast)

ZH:

pQuoteAction & FIFRATERAE 4504 (1)t
AN RS -
struct CUstpFtdcQuoteActionField

{

} .

NG =t NEIE RS
TUstpFtdeBrokerIDType  BrokerID:
// /3 5 FtAHs
TUstpFtdcExchangeIDType ExchangelD;
/] T
TUstpFtdcInvestorIDType InvestorID;

///F P AR

TUstpFtdcUserIDType UserlD;

/)35 Z G R ) R G AR M i 5
TUstpFtdcQuoteSysIDType QuoteSysID;

// /R FE IR A AR A G
TUstpFtdcUserQuoteLocal IDType  UserQuotelLocallD;

// /R TR R AR MR $R A 2 5
TUstpFtdcUserQuoteLocal IDType  UserQuoteActionLocallID;
// /AR ERRA R

TUstpFtdcActionFlagType ActionFlag;

///Nh55HT

TUstpFtdcBusinessUnitType  BusinessUnit;

/// R E E
TUstpFtdcCustomType UserCustom;

pRspInfo: 45 [AIMMAE B 458 (1 k.
ur] }—h{E A%\ éldil:*/] :
struct CUstpFtdcRsplnfoField

{

s

/[ VAR
TUstpFtdcErrorIDType ErrorlID;

/] /R R
TUstpFtdcErrorMsgType ErrorMsg;

nRequestID: IR [ F P RN ERVEIG KM 1D, % 1D EEﬁﬁthh?§fﬁT%?Ff§ﬂ?HT?ﬁifo
blsLast: FENIZIKIR B NERAT nRequestID B H 5 —

6. 2.19 OnRspForQuote K4V

WHTNE . Z% K e )E, S aR BN, 25k iR
REUR T
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void OnRspForQuote (
CUstpFtdcRegForQuoteField #*pRegForQuote
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool blsLast)

2H:
pReqForQuote $& A #2514 (¥ L dik .
WA -
struct CUstpFtdcRegForQuoteField
{
/]S
TUstpFtdcQuoteSysIDType ReqForQuotelD;
/]G F G
TUstpFtdcBrokerIDType  BrokerID;
/1 /5 5 BT
TUstpFtdcExchangeIDType ExchangelD;
s ek i)
TUstpFtdcInvestorIDType InvestorID;
// /R A
TUstpFtdcUserIDType UserlD;
// /&R
TUstpFtdcInstrumentIDType  InstrumentID;
///FKFT5 1A
TUstpFtdcDirectionType Direction;
/1 /55 H
TUstpFtdeDateType  TradingDay;
// /W TE]
TUstpFtdcTimeType  ReqForQuoteTime;
b
pRspInfo: Fi& (AN NAF S5 I .
UDINAEYSEELAR

struct CUstpFtdcRspInfoField

{
// /R RACRY
TUsthtchrrorIDType ErrorlID;
/] RAE R
TUstpFtdcErrorMsgType ErrorMsg;

s

nRequestID: 3R [EHIHERAT ID, % ID HIH P AE WM IE RN R E .
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blsLast: FR7RIZIGR[FIZTE NEST nRequestID )G — kiR [H],

6. 2. 20 OnRspMarginCombAction 75k

BPHIEHENE . AR i K EHEEAETE K ReqMarginCombAction i,

AR
PRERTE
void OnRspMarginCombAction (

CUstpFtdcInputMarginCombActionField *pInputMarginCombAction,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool blsLast):
S
pInputMarginCombAction: & [FZH & MR ERAELE M bk, T DLIERAE B &
pRspInfo: Fg[AIMA N{E S 45 #) stk
INRERSEAp AP
struct CUstpFtdcRspInfoField
{
// /EERARY
TUstpFtdcErrorIDType ErrorlID;
///ERE R
TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: REIAAERMETERM 1D, % 1D P EM A EEE R E
bIsLast: FE/N1ZUGR [FIE T NE S nRequestID M e — kiR [A]

6.2.21 OnRtnTrade H¥E

JRAZ . 2R ARSI R B SRR i, AR PR
REURTE

void OnRtnTrade (
CUstpFtdcTradeField *pTrade);

2%

pTrade: F5 A AC(5 B 45 A4 I MLk o

Eii %‘4%\2}5*@:

struct CUstpFtdcTradeField

{
/] /BN S
TUstpFtdcBrokerIDType  BrokerID;
// /58 5y AR
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TUstpFtdcExchangeIDType ExchangelD;
/155 H

TUstpFtdcTradingDayType TradingDay;
/] & GG

TUstpFtdcParticipantIDType ParticipantID;
// /AL
TUstpFtdcSeatIDType SeatlID;

/R E T
TUstpFtdcInvestorIDType InvestorID;
/]S

TUstpFtdcClientIDType  ClientID;
/1P 9

TUstpFtdcUserIDType UserlD;

/1) TR G
TUstpFtdcUserIDType OrderUserlID;
/] EE G

TUstpFtdcTradeIDType TradelD;
/RS
TUstpFtdcOrderSysIDType OrderSysID;
/A AR 5

TUstpFtdcUserOrderLocal IDType  UserOrderLocallD;

// /&R

TUstpFtdcInstrumentIDType  InstrumentID;
/// FKSETT A

TUstpFtdcDirectionType Direction;

/1 /IR

TUstpFtdcOffsetFlagType OffsetFlag;

/B ELRFRE
TUstpFtdcHedgeFlagType HedgeFlag;
/LS

TUstpFtdcPriceType TradePrice;
/AU

TUstpFtdcVolumeType TradeVolume;
/// EEI A]

TUstpFtdcTimeType  TradeTime;
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// /TR A
TUstpFtdcParticipantIDType ClearingPartID;
/) AR R T8 3%
TUstpFtdcMoneyType UsedFee;

/I ARUIEAE 5 FIORALE 2
TUstpFtdcMoneyType UsedMargin;
/AL i FIAUR 4
TUstpFtdcMoneyType Premium;

/] FERSFCE
TUstpFtdcVolumeType Position;

/1 FERS HEFE A
TUstpFtdcPriceType PositionCost;
// /AR B4
TUstpFtdcMoneyType Available;

// /B3R FRAES
TUstpFtdcMoneyType Margin;
/BRI A R
TUstpFtdcMoneyType FrozenMargin;

/[ /AN 55 R IR

TUstpFtdcBusinessLocal IDType BusinessLocalID;
// /55 R H

TUstpFtdcDateType  ActionDay;

// /R

TUstpFtdcArbiTypeType  ArbiType;

/11 ENT (BENENHEELT)
TUstpFtdcInstrumentIDType  ArbilnstrumentID;
/PR

TUstpFtdcMoneyType CloseProfit;

I

6. 2.22 OnRtnOrder H¥E

IR . 2% AT IR RSN IRFRERATE SRR (A AL ) S S HLIR
SREZAN, RSP E2TEIERE i, IR
R -
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void OnRtnOrder (
CUstpFtdcOrderField *pOrder) :

¥

pOrder: 54k A5 B A5 H UL

i EEEN etk

struct CUstpFtdcOrderField

{

/] /AR RNF T
TUstpFtdcBrokerIDType  BrokerID;
// /38 5 Fr A
TUstpFtdcExchangeIDType ExchangelD;
/] BZGARGT
TUstpFtdcOrderSysIDType OrderSysID;
/] /A
TUstpFtdcInvestorIDType InvestorID;
// /R AR
TUstpFtdcUserIDType UserlID;
// /AR T B AL S
TUstpFtdcSeatNoType SeatNo;
// /&L
TUstpFtdcInstrumentIDType  InstrumentID;
/)P A AR
TUstpFtdcUserOrderLocal IDType  UserOrderLocallD;
// /R BT
TUstpFtdcOrderPriceTypeType OrderPriceType:
///FIT7IA]
TUstpFtdcDirectionType Direction;
// /TR
TUstpFtdcOffsetFlagType OffsetFlag;
/] /BN ERFRE
TUstpFtdcHedgeFlagType HedgeFlag;
kix::;
TUstpFtdcPriceType LimitPrice;
// /e
TUstpFtdcVolumeType Volume;
/R

TUstpFtdcTimeConditionType TimeCondition;
///GTD HH CEASCRE, REEO
TUsthtchateType GTDDate;

/] LR

TUsthtcholumeConditionType VolumeCondition;
/BN B

TUstpFtdcVolumeType MinVolume;

/// k45
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TUstpFtdcPriceType StopPrice;
[/ /IR CEASCRE, RO

TUstpFtdcForceCloseReasonType  ForceCloseReason;

[/ BEFEERE CEASCRE, REED
TUstpFtdcBoolType  IsAutoSuspend;

[/ RTT CEASCRE, REED
TUstpFtdcBusinessUnitType  BusinessUnit;

// /A E X8
TUstpFtdcCustomType UserCustom;

[/ /AN 55 BRI

TUstpFtdcBusinessLocal IDType BusinessLocallID;

/S5 KA H

TUstpFtdcDateType  ActionDay;

/| HIES)

TUstpFtdcArbiTypeType  ArbiType;
/11385 H

TUstpFtdcTradingDayType TradingDay;
/]2 AT

TUstpFtdcParticipantIDType ParticipantID;

=S I N Vel =2
TUstpFtdcUserIDType OrderUserID;
L -Ink=1

TUstpFtdcClientIDType ~ ClientID;
[/ FHEALS
TUstpFtdcSeatIDType SeatlID;

// /AN ]

TUstpFtdcTimeType  InsertTime;

/] AR G
TUstpFtdcOrderLocal IDType  OrderLocallD;

// /HR H R

TUstpFtdcOrderSourceType OrderSource;
[/ /TR AR

TUstpFtdcOrderStatusType OrderStatus;
// /R I 1]

TUstpFtdcTimeType  CancelTime;

// /R g

TUstpFtdcUserIDType CancelUserID;

/1% ALK&

TUstpFtdcVolumeType VolumeTraded;

/] R

TUstpFtdcVolumeType VolumeRemain;

/1 BAERA
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TUstpFtdcOrderTypeType OrderType;
/) /RO R IR
TUstpFtdcDeliveryFlagType DeliveryFlag;
// /58 5y T IR L2 I T
TUstpFtdcTimeType  InsertTimeExchange;

6. 2. 23 OnErrRtnOrderInsert 5

ESENEE R . B DG E AR i, 1 ZTES IR
PR BT

void OnErrRtnOrderInsert (

CUstpFtdcInputOrderField *plnputOrder,
CUstpFtdcRspInfoField * pRsplnfo);
Z2H.
pInputOrder: FRFHRAFANLEMIMHBE, AF THRAIRPFAN P AZEE, A5 6 &R B Rk
LR
i NAR LN«
struct CUstpFtdcInputOrderField
{
/] /G RN T GS
TUstpFtdcBrokerIDType  BrokerID;
// /58 5 AR L
TUstpFtdcExchangeIDType ExchangelD;
/] BB R G T
TUstpFtdcOrderSysIDType OrderSysID;
/] /R E T
TUstpFtdecInvestorIDType InvestorID;
// /P AR
TUstpFtdcUserIDType UserID;
// /¥R NREA g (HUETEH [1-N], N ynf HEAECE , 8 R BENL R AD
TUstpFtdcSeatNoType SeatNo;
// /&4
TUstpFtdcInstrumentIDType  InstrumentID;

// /R AR

TUstpFtdcUserOrderLocal IDType  UserOrderLocallD;
[/ /TR

TUstpFtdcOrderPriceTypeType OrderPriceType;

// /3T 1)

TUstpFtdcDirectionType Direction;

/] /TR &

TUstpFtdcOffsetFlagType OffsetFlag;
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/1 BHVE ARG

TUstpFtdcHedgeFlagType HedgeFla
/1 /&

TUstpFtdcPriceType LimitPrice;
/e

TUstpFtdcVolumeType Volume;

/[ /A RUIERY
TUstpFtdcTimeConditionType Time
///GTD H

TUstpFtdcDateType  GTDDate;
/)AL R
TUstpFtdcVolumeConditionType

/] BRANRAL
TUstpFtdcVolumeType MinVolume;
// /Ay

TUstpFtdcPriceType StopPrice;
// /5 R A
TUstpFtdcForceCloseReasonType
/// BB S
TUstpFtdcBoolType  IsAutoSuspen
// /55 Bt
TUstpFtdcBusinessUnitType  Busi

///R P B SE X 64 7S
TUstpFtdcCustomType UserCustom;

[/ /A5 BRI

KRETFBAE G52 5 APT

g

Condition;

VolumeCondition;

ForceCloseReason;

d;

nessUnit;

BusinessLocallID;

TUstpFtdcBusinessLocal IDType
/S5 R H
TUstpFtdcDateType  ActionDay;
///FWE I
TUstpFtdcArbiTypeType  ArbiType;
/]
TUstpFtdeClientIDType  ClientID;
I
pRspInfo: R [EIFH ;i BAE S Ak o
LISAEY YT AR

struct CUstpFtdcRspInfoField

{
// /R
TUsthtchrrorIDType ErrorID;
/] EERAE E
TUstpFtdcErrorMsgType ErrorMsg:
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6. 2. 24 OnErrRtnOrderAction H¥E

R R R, S FE E@ e P, Z A
RERETE
void OnErrRtnOrderAction (

CUstpFtdcOrderActionField *pOrderAction,
CUstpFtdcRspInfoField *pRspInfo) ;

23

pOrderAction: #5FIHAPAIRIELSHIOMEL, A5 T HEBRIEER AL .

SRR S
struct CUstpFtdcOrderActionField

{

// /585 A

TUstpFtdcExchangeIDType ExchangelD;

/ARG

TUstpFtdcOrderSysIDType OrderSysID;
/]G E G

TUstpFtdcBrokerIDType  BrokerID;

/)R E T

TUstpFtdcInvestorIDType InvestorID;

/// A

TUstpFtdcUserIDType UserlID;
/AR IR B A 0 i 5
TUstpFtdcUserOrderLocalIDType  UserOrderActionLocallD;
///RERIT B A A B G
TUstpFtdcUserOrderLocal IDType  UserOrderLocallD;
/iR E AR &

TUstpFtdcActionFlagType ActionFlag;

/i

TUstpFtdcPriceType LimitPrice;

/BB

TUstpFtdcVolumeType VolumeChange;

// /A HNE S5 R

TUstpFtdcBusinessLocalIDType BusinessLocallID;
/1% A

TUstpFtdcClientIDType  ClientID;
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/] /&GRS

TUstpFtdcSessionIDType SessionID;

// /AT BT

TUstpFtdcFrontIDType FrontID;

/// &L

TUstpFtdcInstrumentIDType InstrumentID;
b
pRspInfo: R[] FH i BAE B )bk o

)R ERSEAT AP
struct CUstpFtdcRspInfoField

{
/1 RARS
TUstpFtdcErrorIDType ErrorlID;

/ARG R
TUstpFtdcErrorMsgType ErrorMsg;

6. 2.25 OnRtnQuote H¥E

WA R, BTG @R i, 2T E RO
R -

void OnRtnQuote (CustpFtdcRtnQuoteField s*pRtnQuote);

23

pRtnQuote: FRFIIRM EIRA M AL, A& TR RIEFRIBMA LSS, AUE G IR B R g

—

Fo
AT IR A

struct CUstpFtdcRtnQuoteField

{
%=+ WNCTE R
TUstpFtdcBrokerIDType  BrokerlID;
// /58 5 A
TUstpFtdcExchangeIDType ExchangelD;
/AR E G
TUstpFtdcInvestorIDType InvestorID;
// /R AR
TUstpFtdcUserIDType UserlID;
// /G4
TUstpFtdcInstrumentIDType  InstrumentID;
///FIT7 1A
TUstpFtdcDirectionType Direction;
/1138 5 B G RIEI R G AR T
TUstpFtdcQuoteSysIDType QuoteSysID;
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/// PP BERE A HL R A 2 5
TUstpFtdcUserQuoteLocalIDType  UserQuoteLocallD;
/1 RIS AAE 5y R G AR A H R A i =
TUstpFtdcQuoteLocalIDType  QuoteLocallD;
/1 3FKT7 RNEE

TUstpFtdcVolumeType BidVolume;

///FIT IR

TUstpFtdcOffsetFlagType BidOffsetFlag;
/11 3FETT BNERIRE
TUstpFtdcHedgeFlagType BidHedgeFlag:

[/ FTTFN %

TUstpFtdcPriceType BidPrice;

VE Vi S 1§

TUstpFtdcVolumeType AskVolume;
/113 TP AR

TUstpFtdcOffsetFlagType AskOffsetFlag;
/11T BNERIRE
TUstpFtdcHedgeFlagType AskHedgeFlag;
///3T5 s

TUstpFtdcPriceType AskPrice;

///Mh55HT

TUstpFtdcBusinessUnitType  BusinessUnit;

// /R E E S

TUstpFtdcCustomType UserCustom;

// /ARG BRI SE 7 F P A LR B
TUstpFtdcUserOrderLocal IDType  BidUserOrderLocallD;
// /ARG BRI E2 77 F P A R B g
TUstpFtdcUserOrderLocal IDType  AskUserOrderLocallD;
/1 /4R BRI SE T A MR B
TUstpFtdcOrderLocal IDType  BidOrderLocallD;
/ /ARG BRI 22 77 A MUl B
TUstpFtdcOrderLocal IDType  AskOrderLocallD;
/ /R

TUstpFtdcQuoteSysIDType ReqForQuotelD;

// /A5 B N E] (B)

TUstpFtdcMeasureSecType StandByTime;
///FETT RG AR T
TUstpFtdcQuoteSysIDType BidOrderSysID;

/// 37T RGAR G T
TUstpFtdcQuoteSysIDType AskOrderSysID;

/ /AR BORES

TUstpFtdcQuoteStatusType QuoteStatus;

// /3N (8]

TUstpFtdcTimeType  InsertTime;
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// /FEE I ]

TUstpFtdeTimeType CancelTime;
/// FEE I (]

TUstpFtdcTimeType  TradeTime;
VK- 9ak=)

TUstpFtdcClientIDType  ClientID;

// /585 BT i IR S I 1]

TUstpFtdcTimeType  InsertTimeExchange;
/T

TUstpFtdcSessionIDType SessionlD;

// /T B ST

TUstpFtdcFrontIDType FrontlID;

6. 2. 26 OnErrRtnQuotelnsert ¥

WA FANF R AR RS E B S . ZIE SO .
R -

void OnErrRtnQuotelnsert (
CUstpFtdcInputQuoteField *plnputQuote,
CUstpFtdcRspInfoField #*pRsplnfo) ;
SH:
plnputQuote: #§ fﬁl?liﬁl‘i)\%a REAR A L, S T IR ERAEE R AR .

A SN B 2

struct CUsthtchnpthuoteField

{
k=2 WNCIE R
TUstpFtdcBrokerIDType  BrokerID;
/55 AR,
TUstpFtdcExchangeIDType ExchangelD;
/R E T
TUstpFtdcInvestorIDType InvestorID;
/// AR
TUstpFtdcUserIDType UserID;
// /G4
TUstpFtdcInstrumentIDType  InstrumentID;
///FIT7 1A
TUstpFtdcDirectionType Direction;
// /585y B IRB ) R GEAR A i T
TUstpFtdcQuoteSysIDType QuoteSysID;
/// P BE A ARAN G
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TUstpFtdcUserQuoteLocal IDType  UserQuoteLocallD;

/[ RIS AAE 5 R GAR AR G 5
TUstpFtdcQuoteLocalIDType  QuoteLocallD;
///3FKT7 RNEE

TUstpFtdcVolumeType BidVolume;

/11 FTi - Fhr &

TUstpFtdcOffsetFlagType BidOffsetFlag;
/11 3FETT BN ERIRE
TUstpFtdcHedgeFlagType BidHedgeFlag:

/1] FTTFEN %

TUstpFtdcPriceType BidPrice;

VE Vi S 1§

TUstpFtdcVolumeType AskVolume;

/1377 AR

TUstpFtdcOffsetFlagType AskOffsetFlag;
/11T BNERIRE
TUstpFtdcHedgeFlagType AskHedgeFlag;
///3T5 s

TUstpFtdcPriceType AskPrice;

// /M55 5T

TUstpFtdcBusinessUnitType  BusinessUnit;

// /R B 5E X,
TUstpFtdcCustomType UserCustom;

/17 9%5r BRI SETT P AR G

TUstpFtdcUserOrderLocalIDType  BidUserOrderLocallD;

/1 /9% RS2 T7 P AR g

TUstpFtdcUserOrderLocal IDType  AskUserOrderLocallD;

/1 I%5 BRI SE T Al L G

TUstpFtdcOrderLocal IDType  BidOrderLocallD;

///Fw53 R 207 A HAR B 5

TUstpFtdcOrderLocalIDType  AskOrderLocallD;

/RS

TUstpFtdcQuoteSysIDType ReqForQuotelD;

// /AR A5 B e Ta] (D)

TUstpFtdcMeasureSecType StandByTime;
/]S

TUstpFtdcClientIDType  ClientID;

/] =TER T

TUstpFtdcSessionIDType SessionlD;

// /T B ST

TUstpFtdcFrontIDType FrontID;

I
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pRspInfo: R [AIFH A BiAE S H bk
7 35 0 4850
struct CUstpFtdcRspInfoField

{

// VAT
TUsthtchrrorIDType ErrorID;

// /RS R
TUstpFtdcErrorMsgType ErrorMsg;

6. 2. 27 OnErrRtnQuoteAction F¥E

AT RAREHR R . RSP & Bl i, RS A

PREURTE :
// /AN TR R R i
void OnErrRtnQuoteAction (

23

pOrderAction: FRFRANRIESTHEIMAL, A5 TR ERAEE KA AL .

CUstpFtdcOrderActionField *pOrderAction,
CUstpFtdcRspInfoField  *pRspInfo)

AT BRAE L«
struct CUstpFtdcQuoteActionField

{

A=Y NCIE RS
TUstpFtdcBrokerIDType  BrokerlID;
// /3 5 i ARHS
TUstpFtdcExchangeIDType ExchangelD;
/] [ E T
TUstpFtdcInvestorIDType InvestorID;
///F P AR

TUstpFtdcUserIDType UserID;

/)35 Z G R ) R G ARM n 5
TUstpFtdcQuoteSysIDType QuoteSysID;

// /R RE IR A AR 0 9
TUstpFtdcUserQuoteLocal IDType  UserQuoteLocallD;

// /P RSB R AR HAROH HR A 2 5
TUstpFtdcUserQuoteLocal IDType  UserQuoteActionLocallD;

// R

TUstpFtdcActionFlagType ActionFlag;

// /M55 Bt

TUstpFtdcBusinessUnitType  BusinessUnit;
// /R E E

TUstpFtdcCustomType UserCustom;
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/) FSETT I

TUstpFtdeDirectionType Direction;
k- 3=k

TUstpFtdcClientIDType  ClientID;
/&G

TUstpFtdcSessionIDType SessionlID;

// /T B ST

TUstpFtdcFrontIDType FrontID;

/1) &2

TUstpFtdcInstrumentIDType InstrumentID;

pRspInfo: I [AlFH /o R4 B bk o

INRERSEAp AP

struct CUstpFtdcRspInfoField

{
// /R RARY
TUstpFtdcErrorIDType ErrorID;
///ERE R
TUstpFtdcErrorMsgType ErrorMsg;

6. 2. 28 OnRtnForQuote Jj¥%

VAR MCIE{ S ERSIN
BRHFET
void OnRtnForQuote (
CUstpFtdcRegForQuoteField *pRegForQuote)

¥
pReqForQuote: #8[FHIHT 17 KA bk o
WANE KRG
struct CUstpFtdcReqgForQuoteField
{
/S
TUstpFtdcQuoteSysIDType ReqForQuotelD;
/BN T
TUstpFtdcBrokerIDType  BrokerID;
// /585 ARG
TUstpFtdcExchangeIDType ExchangelD;
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/BB i T
TUstpFtdcInvestorIDType InvestorID;
// /R A

TUstpFtdcUserIDType UserlID;

// /&L
TUstpFtdcInstrumentIDType  InstrumentID;
///FFTT I

TUstpFtdcDirectionType Direction;
/155 H

TUstpFtdcDateType  TradingDay;

// /WA I TR

TUstpFtdcTimeType  ReqForQuoteTime;
/]S

TUstpFtdcClientIDType  ClientID;

6. 2.29 OnRtnMarginCombAction J5¥%

&P AN
R

void OnRtnMarginCombAction (

CUstpFtdcInputMarginCombActionField * pInputMarginCombAction) ;

S8
pInputMarginCombAction: ¥8 415 HAF i SR 458 (i ik
HAEBAEE RGN : TERERERFET;

6. 2. 30 OnRspQueryUserLogin V&

) KRG E R
RERTE

void OnRspQueryUserLogin (
CUstpFtdcRspUserLoginField *pRspUserLogin,
CUstpFtdcRspInfoField #*pRspInfo,
int nRequestID,
bool blIsLast)

ZH:
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pRspUserLogin: $§\ RSt H 7 8 o5k N2 45 1) i ik

RGN G

struct CUstpFtdcRspUserLoginField
{

/155 H

TUstpFtdcDateType  TradingDay;
// &L T T
TUstpFtdcBrokerIDType  BrokerlID;
// /385 P A
TUstpFtdcUserIDType UserID;

// /3SR R TA]
TUstpFtdcTimeType  LoginTime;

// /BRI B AE 5y BT i 18]
TUstpFtdcTimeType  ExchangeTime;
/R B R A AR S

TUstpFtdcUserOrderLocal IDType  MaxOrderLocallD;

/155 RGAHR

TUstpFtdcTradingSystemNameType TradingSystemName;

/ /R AR
TUstpFtdcDataCenterIDType  DataCenterID;

/)& AAE AR
TUstpFtdcSequenceNoType PrivateFlowSize;
/3 5 AR TR
TUstpFtdcSequenceNoType UserFlowSize;

// /b 55 R A H
TUstpFtdcDateType  ActionDay;

/1) R RS

TUstpFtdcFemasVersionType  FemasVersion;

/1) A S

TUstpFtdcFemasLifeCycleType FemasLifeCycle;

/] wE S
TUstpFtdcSessionIDType SessionlD;
/B

TUstpFtdcFrontIDType FrontID;

I
pRspInfo: I [AlFH F A B A5 Bk o
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IISRERSEEy AP
struct CUstpFtdcRspInfoField
{
// /EErRAY
TUsthtchrrorIDType ErrorID;
///EERE R
TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: 3% [AI A ) AT & S Fliih KA ID, % ID i P e & W) Al & S R 4a 7€
blsLast: FRRIZIGR[FIETE NEST nRequestID )G — kiR A,

6. 2. 31 OnRspQryOrder J¥E

WHAWIE R, BRI mAHREERES)E, O FEREIRNE, Z5EE
VH .

e VL 0L WA, ZITEDURBIES BT, AESHEE.

RERTE

void OnRspQryOrder (
CUstpFtdcOrderField #pOrder,
CUstpFtdcRspInfoField #*pRspInfo,
int nRequestID,
bool blIsLast);

¥
pOrder: 45 [r] 45 B A 1) O [ 45 K4 15 B Lk
ﬂi$‘1m T /Dﬁ 7zp%)l_ﬂﬁ ;k{cl T ETJ o

pRspInfo: RI[EH {5 2k
I S
struct CUstpFtdcRsplnfoField
{
// /R
TUsthtchrrorIDType ErrorlID;
/] RAE B
TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: R [BIH] R A WG R ID, % 1D A P ERBEE RN E .
bIsLast: fRZNIZICGR[AIE T AL nRequestID KRG —
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6. 2. 32 OnRspQryOrderFailed J¥k

HREIER. A% M mRK AR ERIESE, ST aREIRENE, &5k
T SRR IREAC 5 el W B Gk & A i 5.
RBURTE
void OnRspQryOrderFailed (CUstpFtdcOrderInsertFailedField *pOrderInsertFailed,
CUstpFtdcRspInfoField *pRsplnfo,

int nRequestID,
bool blsLast);

24
pOrderTnsertFailed: 4115 703G ) 459 5 B 11 it
B RS ELAE
struct CUstpFtdcOrderInsertFailedField
{
s =W T Re)
TUstpFtdcBrokerIDType  BrokerID;
/11385 P A
TUstpFtdcExchangeIDType ExchangelD;
/] BGARGT
TUstpFtdcOrderSysIDType OrderSysID;
s ek i)
TUstpFtdcInvestorIDType InvestorID;
// /AR
TUstpFtdcUserIDType UserlID;
///fa s WL AL 5 T
TUstpFtdcSeatNoType SeatNo;
/&AM ERHEELS
TUstpFtdcInstrumentIDType  InstrumentID;
/P A Al
TUstpFtdcUserOrderLocal IDType  UserOrderLocallD;
// /R T
TUstpFtdcOrderPriceTypeType OrderPriceType:;
///FFTT I
TUstpFtdcDirectionType Direction;
/1 /IR
TUstpFtdcOffsetFlagType OffsetFlag;
/B ERFRE
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TUstpFtdcHedgeFlagType HedgeFlag;

/9

TUstpFtdcPriceType LimitPrice;

/B

TUstpFtdcVolumeType Volume;

/B RIRAY

TUstpFtdcTimeConditionType TimeCondition;
///GTD H

TUstpFtdcDateType  GTDDate;

/AL R

TUstpFtdcVolumeConditionType VolumeCondition;
/BN R

TUstpFtdcVolumeType MinVolume;

// /145 1B B e

TUstpFtdcPriceType StopPrice;

// /58 IR

TUstpFtdcForceCloseReasonType  ForceCloseReason;

/// B s E

TUstpFtdcBoolType  IsAutoSuspend;

// /M55 BT

TUstpFtdcBusinessUnitType  BusinessUnit;
/1R B Ak

TUstpFtdcCustomType UserCustom;

/[ /A HNY S5 HRIR
TUstpFtdcBusinessLocalIDType BusinessLocallD;
// /55 R H

TUstpFtdcDateType  ActionDay;

// /KIS

TUstpFtdcArbiTypeType  ArbiType;

/155 H

TUstpFtdcTradingDayType TradingDay;

// /42
TUstpFtdcParticipantIDType ParticipantID;

// /& TR P RS
TUstpFtdcUserIDType OrderUserlID;
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k- Jakci

TUstpFtdeClientIDType ClientID;

/] RS

TUstpFtdcSeatIDType SeatlID;

// /BN TA]

TUstpFtdcTimeType  InsertTime;

/] /AR B G
TUstpFtdcOrderLocal IDType  OrderLocallD;
// /TR EHIR

TUstpFtdcOrderSourceType OrderSource;
// /TR EARES

TUstpFtdcOrderStatusType OrderStatus;
// /4 N TA]

TUstpFtdeTimeType  CancelTime;

0k SR TAs)

TUstpFtdcUserIDType CancelUserID;
/5 A H R

TUstpFtdcVolumeType VolumeTraded;

/R REE

TUstpFtdcVolumeType VolumeRemain;

e 5

TUstpFtdcOrderTypeType OrderType;
/IO R R

TUstpFtdcDeliveryFlagType DeliveryFlag;
///EERIE R

TUstpFtdcErrorMsgType  ErrorMsg;

/1 /5 5 I E IR S [R]

TUstpFtdcTimeType  InsertTimeExchange;

6. 2. 33 OnRspQryTrade J5¥%

AL AW N o H5 ) I R SR MR R, ST G IR BN, 207k
S
REUR T
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void OnRspQryTrade (
CUstpFtdcTradeField * pTrade,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool blIsLast);
2.
pTrade: F8I[A]AZ(E B E5HA I Lk o
JRATAE A«
struct CUstpFtdcTradeField
{
[/ /BN TGS
TUstpFtdeBrokerIDType  BrokerID:
// /38 5 A
TUstpFtdcExchangeIDType ExchangelD;
///3E 5 H
TUsthtdcTradingDayType TradingDay;

/]2 51

TUsthtcharticipantIDType ParticipantID;
/// N EREALS

TUstpFtdcSeatIDType SeatlD;

/] T

TUstpFtdcInvestorIDType InvestorID;

AL -Ink=i
TUstpFtdeClientIDType ClientID;

/1P 95

TUstpFtdcUserIDType UserID;
/RS

TUstpFtdeOrderSysIDType OrderSysID;
VA Ak T
TUstpFtdcUserIDType OrderUserlID;
/] G

TUstpFtdcTradeIDType TradelD;
/AR S

TUstpFtdcOrderLocal IDType  UserOrderLocallD;

// /&Y

TUstpFtdcInstrumentIDType  InstrumentID;
/// 3T 1A

TUstpFtdcDirectionType Direction;

/] /TR &

TUstpFtdcOffsetFlagType OffsetFlag;

/] MBI E

TUstpFtdcHedgeFlagType HedgeFlag;

/1] S
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TUstpFtdcPriceType TradePrice;
/A

TUstpFtdcVolumeType TradeVolume;
/// EEI 1]

TUsthtdcTimeType TradeTime;

///TEE S R
TUsthtchart101pantIDType ClearingPartID;

/| ARIRIEAE T 53
TUstpFtdcMoneyType UsedFee;

/1) A RAE o FIORAIE 48
TUstpFtdcMoneyType UsedMargin;
/AR i RIABUR <2
TUstpFtdcMoneyType Premium;

[/ FERSFHOCE
TUstpFtdcVolumeType Position;

/] FFERS H AR
TUstpFtdcPriceType PositionCost;
// /AR B4
TUstpFtdcMoneyType Available;

// /B RE S
TUstpFtdcMoneyType Margin;

/B RR A I RAIE
TUstpFtdcMoneyType FrozenMargin;
/[ A HNLSSHR IR

TUstpFtdcBusinessLocal IDType BusinessLocallID;

// /55 A H
TUstpFtdcDateType  ActionDay;
// /R
TUstpFtdcArbiTypeType  ArbiType;
/1 /&A% T (BENENHEEZT)
TUstpFtdcInstrumentIDType  ArbilnstrumentID;
/PR
TUstpFtdcMoneyType CloseProfit;
I
pRspInfo: Fi[aMa RNA5 S5 1 b .

IISREPSEAE S
struct CUsthtchspInfoField
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// /EErRAY

TUsthtchrrorIDType ErrorID;

///EERE R

TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: R [B]H 7 RAZ BIER P 1D, 1% 1D HiHH P AR RAS B AL ) I 46 2
bIsLast: FEANIZIKIR 2T %R nRequestID HyfR G — iR [A].

6. 2. 34 OnRspQryUserInvestor ¥k

SR E I BN E . %) iR e AR EEL R, WS Rk

B W SRS, 127 Ve B R
PREFE T«

void OnRspQryUserInvestor (
CUstpFtdcUserInvestorField #*pUserInvestor,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool blIsLast)

ZH:
pUserInvestor fi [ H F i) S & 0 S5 A4 O M o
BB B 45
// /] B
struct CUstpFtdcRspUserlnvestorField
{
s =W T Re)
TUstpFtdcBrokerIDType  BrokerID;
/1135 P A
TUstpFtdcUserIDType UserID;
/B
TUstpFtdcInvestorIDType InvestorID;
/[ RE
TUstpFtdcGrantFuncSetType  GrantFuncSet;
/5 AT
TUstpFtdcInvestorNameType  InvestorName;
/AR
TUstpFtdcInstituteCodeType InstituteCode;
// /N
TUstpFtdcDepartmentType Department;

FRABLIT AT @ L3t et B 45 AR R A 7] 52



SR 0E BEHARE R A R HAR SRS

/// &R

TUstpFtdeClientStatusType ClientStatus;
/) R

TUstpFtdcldentifiedCardNoType  IdentifiedCardNo;
// IR
TUstpFtdcldentifiedCardTypeType IdentifiedCardType;

// /38 G BLR
TUstpFtdcTradingRightType  TradingRight;

/BB R
TUstpFtdcInvestorTypeType  InvestorType;
// /R
TUstpFtdcPasswordType  DelegatePassword;
/55y Y
TUstpFtdcPasswordType  TradePassword;
///FHL
TUstpFtdcTransMobilePhoneType  MobilePhone;
// /T H
TUstpFtdcDateType  OpenAccountDate;
///BR R AT
TUstpFtdcTransMobilePhoneType  Phone;
// /R TER
TUstpFtdcBoolType  IsActive;
/// ik
TUstpFtdcTransAddressType  Address;
I
pRspInfo: Fi& (AN NAF B E5 14 b .
UDINAEYSEELAR

struct CUstpFtdcRspInfoField

{
// /EERACHY
TUsthtchrrorIDType ErrorID;
/] /ERAE R
TUstpFtdcErrorMsgType ErrorMsg;

I

KRETFBAE G52 5 APT

nRequestID: 3R [A] H] /7 BRAZ HLEKIK 1D, 1% 1D Hﬂﬁﬁ)ﬂfﬁiiﬁﬁiﬁlﬁﬂﬁﬁ

blsLast: FEZNIZIKIR B NERST nRequestID B 5 —
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6. 2. 35 OnRspQryTradingCode 5%

THHwmEER . JE i KHE WS ERES G, COFEREMRMNE, %57k
AL
REETE :
void OnRspQryTradingCode (
CUstpFtdcRspTradingCodeField *pTradingCode,
CUstpFtdcRspInfoField *pRsplInfo,

int nRequestID,
bool blIsLast)

B¥.
pTradingCode $&[7%Z ) 4mht X 3R [R5 B Huhl:
T 5 It 5,

struct CUstpFtdcRspTradingCodeField
{
stV NIk RS
TUstpFtdcBrokerIDType  BrokerID;
// /38 5 Fr A
TUstpFtdcExchangeIDType ExchangelD;
/] /AR
TUstpFtdcInvestorIDType InvestorID;
// /% AR
TUstpFtdcClientIDType  ClientID;
// /% P AR RLR
TUstpFtdcTradingRightType  ClientRight;
/)1 PR E R
TUstpFtdcHedgeFlagType ClientHedgeFlag;
/] RS IEER
TUstpFtdcIsActiveType  IsActive;
I
pRspInfo: 45 [A M NS B S5 H Lk .
DINRERSEAYAF
struct CUstpFtdcRspInfoField
{
///EERARY
TUsthtchrrorIDType ErrorlID;
/] RAE R
TUstpFtdcErrorMsgType ErrorMsg;
I
ﬁmeD-L@ﬁﬁﬁiﬁﬁi%D,ﬁﬂDﬁ%FT&i%ﬁﬂﬁ%ﬁ
blsLast: FENIZIKIR B NERAT nRequestID B H 5 —
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6. 2. 36 OnRspQryInvestorAccount J5¥k

BRERER T Bl H5 5w IR E WK B S

FEI, A TTIRE A

BRBUFETE

void OnRspQrylInvestorAccount (
CUstpFtdcRspInvestorAccountField *pRspInvestorAccount,
CUstpFtdcRspInfoField *pRsplInfo,
int nRequestID,
bool bIsLast)

¥

pRspInvestorAccount fi [ B # Bt &K - {5 B A bk«

BB BRI S

struct CUstpFtdcRspInvestorAccountField

{

/BN G
TUstpFtdcBrokerIDType  BrokerID;
/] BR BT
TUstpFtdcInvestorIDType InvestorlID;
/[ EEWKS

TUstpFtdcAccountIDType AccountID;
[/ LR
TUstpFtdcMoneyType PreBalance;
/]I NGB

TUstpFtdcMoneyType Deposit;

/// 4

TUstpFtdcMoneyType Withdraw;

// [RGB RAE S
TUstpFtdcMoneyType FrozenMargin;
/[ ORGETEE T

TUstpFtdcMoneyType FrozenFee;

/[ BRERUR

TUstpFtdcMoneyType FrozenPremium;
/] FEE

TUstpFtdcMoneyType Fee;

/P ERT

TUstpFtdcMoneyType CloseProfit;

FRABLIT AT @ L3t et B 45 AR R A 7]
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/R
TUstpFtdcMoneyType
/// AT
TUstpFtdcMoneyType
/1% RS RIE &
TUstpFtdcMoneyType

/73 IR I RAE 4
TUstpFtdcMoneyType

/)% k5 R RIE <
TUstpFtdcMoneyType
/77753 5 A RAIE <
TUstpFtdcMoneyType
// /2 AR ARAE <
TUstpFtdcMoneyType
// /B GR
TUstpFtdcMoneyType
///% H AN
TUstpFtdcMoneyType

/// 5 RARIES:
TUstpFtdcMoneyType

// /IIBUBUR L
TUstpFtdcMoneyType
/A
TUstpFtdcMoneyType
/// EH AT B4
TUstpFtdcMoneyType
/] BURER
TUstpFtdcVolumeType

// /AR
TUstpFtdcMoneyType
/GRS
TUstpFtdcMoneyType
// /AR <
TUstpFtdcMoneyType
/// TR

FRALEITA @ L3t e b B4

PositionProfit;

Available;

LongFrozenMargin;

ShortFrozenMargin;

LongMargin;

ShortMargin;

ReleaseMargin;

DynamicRights;

TodayInOut;

Margin;

Premium;

Risk;

PreAvailable;

TotalFrozenPos;

OtherFee;

Balance;

Mortgage;

SRR

KRETFBAE G52 5 APT
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TUstpFtdcCurrencyIDType Currency;

L SRR RN

TUstpFtdcAccountTradingStatusType  TradingStatus;

A SN & 2N

TUstpFtdcAccountMoneyStatusType MoneyStatus;

/// L BB T A <

TUstpFtdcMoneyType PreCurrencyPledge;
// /BTN

TUstpFtdcMoneyType CurrencyPledgeln;
// /BT JFH g

TUstpFtdcMoneyType CurrencyPledgeOut;
// /A IE B0

TUstpFtdcMoneyType CurrencyExchangeln;
// /AT H

TUstpFtdcMoneyType CurrencyExchangeOut;
/I REE B

TUstpFtdcMoneyType FrozenMoney;
///IRIE

TUstpFtdcMoneyType MinGuarntee;

// /T el

TUstpFtdcRatioType WithdrawRatioAllowed;

///SEEIRIE

TUstpFtdcMoneyType DeliveryMargin;
// /AR 4

TUstpFtdcMoneyType WithdrawAllowed;
/// EHSEA BB
TUstpFtdcMoneyType PreDepositEnd;
/// LR AT B A e

TUstpFtdcMoneyType PreCurrencyPledgeOut;

// /B TR &0
TUstpFtdcMoneyType CurrencyUnPledgeln;

// /BT H

TUstpFtdcMoneyType CurrencyUnPledgeOut;
/]| REFF L
TUstpFtdcCharBoolType  HasPosOrTrade;

FRABLIT AT @ L3t et B 45 AR R A 7]
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/] BEXN RO R T

TUstpFtdcMoneyType PositionProfitByDeal;
/) BEX MRS

TUstpFtdcMoneyType CloseProfitByDeal;

// /R EIC E
TUstpFtdcMoneyCalcCfgType
/B SR A B &
TUstpFtdcMoneyType ExchangeOutFrozenMoney;
/BT RS B 4

TUstpFtdcMoneyType ExchangeOpenFrozenMoney;

// /585 BT i FRORAIE <
TUstpFtdcMoneyType MarginExchange;
/13 G TR 2 2k o5 I ERAIE 42
TUstpFtdcMoneyType LongMarginExchange;
// /38 5 BB 2 Sk o FHARIE 4
TUstpFtdcMoneyType ShortMarginExchange;
// /38 53 it 24 H B ARAIE
TUstpFtdcMoneyType ReleaseMarginExchange;
// /58 5y i A BIRAIE <8
TUstpFtdcMoneyType DeliveryMarginExchange;
/] IRCETT R

MoneyCalcCfg;

b

TUstpFtdcMoneyType

/1 IBGEET R e TE

TUstpFtdcMoneyType
///HHER R
TUstpFtdcMoneyType
/] RUREE B 4
TUstpFtdcMoneyType
/TR
TUstpFtdcMoneyType
/] /RO 4 3
TUstpFtdcMoneyType
[/ IAT R B R 4
TUstpFtdcMoneyType

LongOptionMarketValue;

ShortOptionMarketValue;

MarketValue;

TotalFrozen;

Premiumln;

PremiumOut;

FrozenExecFee;

pRspInfo: F&IAIMA NAE S 45 #) bk
uﬁ m,fl%? A%\%*@ H
struct CUstpFtdcRspInfoField

{

///EE A

TUstpFtdcErrorIDType ErrorlID;

///EERAE R

FRABUIT AT @ L3t e Rt 5245 B BR A IR A F)
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TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: IR [AI A RAZ FRIESR T 1D, 1% 1D B P 7E RS A I 45 0E o
bIsLast: FENIZIGR [BIET NEEXT nRequestID B G —KiZ [A] .

6. 2. 37 OnRspQryExchange J5¥%E

Lo Ell. He ) imK S EWEYE, ST SR BN, ZAS
DR
R -

void OnRspQryExchange (
CUstpFtdcRspExchangeField *pExchange,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool blIsLast)

25

pExchange & M5 &) At 45 ¥4 iy Hi il

I TE

struct CUstpFtdcRspExchangeField

{

// /3 5 FtARHS

TUstpFtdcExchangeIDType ExchangelD;
/158 5 Ft 44 Fx

TUstpFtdcExchangeNameType  ExchangeName;

I
pRspInfo: 5 i b A5 B 45 F s ik o
I S
struct CUstpFtdcRsplnfoField
{
// /R
TUstpFtdcErrorIDType ErrorID;
/)RS R
TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: R\ A HAESRE) ID, % ID HH P ERAS & i 45 8
bIsLast: fRZNIZIGR[AIE T AL nRequestID KRG —

6. 2. 38 OnRspQrylnstrument J5¥%
HAEEERNNE. UEPmKHEAEEENRSE, S5 iR bR,
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TiERER A
R TE
void OnRspQryUstpInstrument (
CUstpFtdcRspInstrumentField *pRspInstrument,
CUstpFtdcRspInfoField *pRsplInfo,

int nRequestID,
bool blsLast)
2.
pRspInstrument $5& 1] & 2015 B 4 M bk .
HLE L
struct CUstpFtdcRspInstrumentField

{

KRETFBAE G52 5 APT

e EANE

TUstpFtdcExchangeIDType ExchangelD;

/// A A

TUstpFtdcProductIDType ProductID;

/// S A FR

TUstpFtdcProductNameType ProductName;

/]G4S

TUstpFtdcInstrumentIDType  InstrumentID;

/] /G LI

TUstpFtdcInstrumentNameType InstrumentName;

// /R4y

TUstpFtdcDeliveryYearType  DeliveryYear;

///3EEIH

TUstpFtdcDeliveryMonthType DeliveryMonth;
///BRAN B KT B

TUstpFtdeMaxLimitOrderVolumeType MaxLimitOrderVolume;
///BR BN B

TUstpFtdeMinLimitOrderVolumeType MinLimitOrderVolume;
// /T B K T B

TUstpFtdcMaxMarketOrderVolumeType  MaxMarketOrderVolume;
// /T B /N B

TUstpFtdeMinMarketOrderVolumeType  MinMarketOrderVolume;
// /L

TUstpFtdcVolumeMultipleType VolumeMultiple;

// /M B

TUstpFtdcPriceTickType PriceTick;

// /TR

TUstpFtdcCurrencyType  Currency;

VEZN "5ty

TUstpFtdcVolumeType LongPosLimit;

// /7 KB

TUstpFtdcVolumeType ShortPosLimit;

FRABLIT AT @ L3t et B 45 AR R A 7]
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/B A
TUstpFtdcPriceType LowerLimitPrice;
// R AR
TUstpFtdcPriceType UpperLimitPrice;

///WEEE

TUstpFtdcPriceType PreSettlementPrice;
/GG

TUstpFtdcInstrumentStatusType  InstrumentStatus;

// /G H
TUstpFtdcDateType CreateDate;

/// BT H

TUstpFtdcDateType  OpenDate;
/// B H

TUstpFtdcDateType  ExpireDate;

///FFIEAZEIH

TUstpFtdcDateType  StartDelivDate;
/// A HIH

TUstpFtdcDateType  EndDelivDate;

/ /B AEA

TUstpFtdcPriceType BasisPrice;

[/ /4R RBA )
TUstpFtdcBoolType  IsTrading;

///FERRE AR
TUstpFtdcInstrumentIDType  UnderlyingInstrID;

// /B it e
TUstpFtdcUnderlyingMultipleType UnderlyingMultiple;
/] FERA

TUstpFtdcPositionTypeType = PositionType;
// /AT B

TUstpFtdcPriceType StrikePrice;
///EIRREY

TUstpFtdcOptionsTypeType OptionsType;

/// AR

TUstpFtdcCurrencyIDType CurrencylD;

/// FKHE

TUstpFtdcArbiTypeType  ArbiType;
///F— & LR

TUstpFtdcInstrumentIDType  InstrumentID 1;
[/ — RS TT A

TUstpFtdcDirectionType Direction 1;

// /55— hRECR LA

TUstpFtdcRatioType Ratio 1;

/] A LR
TUstpFtdcInstrumentIDType  InstrumentID 2;
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// /5SS )
TUstpFtdcDirectionType Direction 2;
// /5 R A A
TUstpFtdcRatioType Ratio 2;

///ZEH BRI
TUstpFtdcAllowDelivPersonOpenType  AllowDelivPersonOpen;
// /TR
TUstpFtdcProductClassType  ProductClass;
///102002
TUstpFtdcSerialType Serial;
b
pRspInfo: F&[a)M NAF S 45 # it Hukik
R ENSELT AR
struct CUstpFtdcRspInfoField
{
// VRS
TUstpFtdcErrorIDType ErrorlID;
///EERE R
TUstpFtdcErrorMsgType ErrorMsg;
b

nRequestID: R [B|H FRAZ B RF) ID, 1% ID HH P EAS LA I 46 2
blsLast: FE/NIZIKIR[FETS NE X nRequestID [ fz 5 — KR A,

6. 2. 39 OnRspQrylnvestorPosition ¥k

BV 3 BRI % PR A B A &, P SR I A,
7 S R
RHET

void OnRspQryInvestorPosition (
CUstpFtdcRsplnvestorPositionField *plnvestorPosition,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool bIsLast)

¥
plnvestorPosition $& [\ % & Fr G &5t sthk .
WRH R OLE:
struct CUstpFtdcRspInvestorPositionField

{

/] /BN S

TUstpFtdcBrokerIDType  BrokerID;

// /58 5y AR
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TUstpFtdcExchangeIDType ExchangelD;

/BB

TUstpFtdcInvestorIDType InvestorID;

///E LN

TUstpFtdcInstrumentIDType  InstrumentID;

/138 5 Gk

TUstpFtdcClientIDType  ClientID;

VE 2V 0L

TUstpFtdeDirectionType Direction;

/I BEER R

TUstpFtdcHedgeFlagType HedgeFlag;

///WEG S
TUstpFtdcPriceType
/] /IR R
TUstpFtdcVolumeType
IR =SS REN
TUstpFtdcVolumeType
/]I
TUstpFtdcVolumeType
/P
TUstpFtdcVolumeType
/AR
TUstpFtdcVolumeType
///HEFER
TUstpFtdcVolumeType
/R TR R
TUstpFtdcVolumeType
/1SR ORI R
TUstpFtdcVolumeType
/]I B URGs R
TUstpFtdcVolumeType
/PR E &
TUstpFtdcVolumeType
/R Gh &
TUstpFtdcVolumeType

FRALEITA @ L3t e b B4

PreSettlementPrice;

PrePosition;

Position;

OpenPosition;

ClosePosition;

LegPosition;

CombPosition;

YdPositionRemain;

TodayPositionRemain;

FrozenOpenPosition;

FrozenClosingPosition;

FrozenClosingYdPosition;

SRR

KRETFBAE G52 5 APT
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/ARG

TUstpFtdcVolumeType FrozenClosingTodayPosition;

[/ /PAT RS &
TUstpFtdcVolumeType FrozenExecPosition;
/] TFEHAT R & &

TUstpFtdcVolumeType FrozenAbandonExecPosition;

/// 5 RARIES:
TUstpFtdcMoneyType UsedMargin;

// /R EERIE 42
TUstpFtdcMoneyType FrozenMargin;

// /B8 5 FHARIE 4
TUstpFtdcMoneyType LegUsedMargin;

/[ BRR R G ARIIE 42
TUstpFtdcMoneyType LegFrozenMargin;

// /B E S FRAIESE:

TUstpFtdcMoneyType CombUsedMargin;
/BB URES TRAE <

TUstpFtdcMoneyType CombFrozenMargin;

// /38 5y B o R ARAIE 4
TUstpFtdcMoneyType UsedMarginExchange;

// /3 5y P EpL R o FH ORI 4
TUstpFtdcMoneyType LegUsedMarginExchange;

// /5 5 FiTel A i IR AIE <8

TUstpFtdcMoneyType CombUsedMarginExchange:

// /T A
TUstpFtdcMoneyType PositionCostByDeal;

/R

TUstpFtdcMoneyType PositionCostBySettl;
/)RR T EAN

TUstpFtdcPriceType PositionProfitPrice;

///BHITH a8

TUstpFtdcMoneyType CloseProfitBySettl;
/][ BEX GRS
TUstpFtdcMoneyType CloseProfitByDeal;
///BRIT TR

FRABLIT AT @ L3t et B 45 AR R A 7]
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TUstpFtdcMoneyType PositionProfitBySettl;
/] BEX MR

TUstpFtdcMoneyType PositionProfitByDeal;
/// T

TUstpFtdcCurrencyIDType Currency;

// AR T E
TUstpFtdcMoneyType OptMarketValue;
///TAS FEG A
TUstpFtdcMoneyType TASPositionCost;
///TAS it &
TUstpFtdcVolumeType TASPosition;
///SE R
TUstpFtdcMoneyType InOutTheMoneyValue;
[/ /5 PAT R G &
TUstpFtdcVolumeType TodayFrozenExecPosition;
[/ HEBAT RS &
TUstpFtdcVolumeType YdFrozenExecPosition;
/ST AT R G
TUstpFtdcVolumeType TodayFrozenAbandonExecPosition;
//THEI AT R 4
TUstpFtdcVolumeType YdFrozenAbandonExecPosition;
b
pRspInfo: #5mI M NAF 4544 () bk o
u@@{%%ﬁ%@:
struct CUstpFtdcRspInfoField
{
// VRS
TUstpFtdcErrorIDType ErrorlID;
/ARG R
TUstpFtdcErrorMsgType ErrorMsg;
b
nRequestID: X [B|H RS UG R P 1D, 1% ID HiH P AR AS LB ) I 46 52
bIsLast: FR7NIZICGERIEI S A% nRequestID HdR 5 — ik 1]

6. 2. 40 OnRspQryInvestorFee K5V

BB FERRAEWNE . DF I REE FERERENESE, T aR
LTI PR VSR ol P
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RBURTE
void OnRspQrylInvestorFee (
CUstpFtdcInvestorFeeField #*plnvestorFee,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool blsLast)
8.
pInvestorFee $& a5 Bt & T 4L 0 R 451 (R
Bt H TR L5
struct CUstpFtdcInvestorFeeField

{

[/ GLNF S
TUstpFtdcBrokerIDType  BrokerID;
/&S

TUstpFtdceClientIDType ClientID;
// /38 5 AR L
TUstpFtdcExchangeIDType ExchangelD;
// /&L
TUstpFtdcInstrumentIDType  InstrumentID;
/// A
TUstpFtdcProductIDType ProductID;
/] /T HIE
TUstpFtdcRatioType OpenFeeRate;

[/ /T OFEERILT A
TUstpFtdcRatioType OpenFeeAmt;

// /P TF 8 AR
TUstpFtdcRatioType OffsetFeeRate;
[/ P TF S RR T

TUstpFtdcRatioType OffsetFeeAmt;
/] BTt
TUstpFtdcRatioType OTFeeRate;

/] S BTF BRI TR
TUstpFtdcRatioType OTFeeAmt;

/] /AT T8 3 4 A
TUstpFtdcRatioType ExecFeeRate;
/1 AT B T
TUstpFtdcRatioType ExecFeeAmt;
/] FETZFER R TR
TUstpFtdcRatioType PerOrderAmt;
// /R R B
TUstpFtdcRatioType PerCancelAmt;
/) /B ERFRE
TUstpFtdcHedgeFlagType HedgeFlag;
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// /T TF B Ll
TUstpFtdcRatioType ShortOpenFeeRate;

[/ /LT T L% T4
TUstpFtdcRatioType ShortOpenFeeAmt;
/// 27T
TUstpFtdcDirectionType Direction;
I
pRspInfo: 5 AW NS B45F ML .
LDINAERSEY AR
struct CUstpFtdcRspInfoField
{

//VEERARHY

TUstpFtdcErrorIDType ErrorlID;

///EERE R

TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: IR [EH P RCAE HAE KR 1D, % 1D B P AE RS R A I FE 7€
bIsLast: FEANIZIKIR 2T %R nRequestID ffRfa — i [A].

6. 2.41 OnRspQryInvestorMargin J7¥%

B BRI AR . M% PR I RIESE AL E, (DTAE

[l LIS, 125 R
R -

void OnRspQrylnvestorMargin (
CUstpFtdcInvestorMarginField *pInvestorMargin,
CUstpFtdcRspInfoField *pRsplInfo,
int nRequestID,
bool blIsLast)

25

plnvestorMargin #5145 7% 35 PRAE 4 K 4504 (A bk

Pt B ARIE S 2R A5

struct CUstpFtdcInvestorMarginField

{

VIVA - SYNGIE Rt
TUstpFtdcBrokerIDType  BrokerID;

VL 9nn=1
TUstpFtdcClientIDType ClientID;

/12 5 AR S
TUstpFtdcExchangeIDType ExchangelD;
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/1 /&L
TUstpFtdcInstrumentIDType  InstrumentID;

/// AR
TUstpFtdcProductIDType ProductID;

///% 3k d FARUE 4% LE A1
TUstpFtdcRatioType LongMarginRate;
/1% ARAE B TH
TUstpFtdcRatioType LongMarginAmt;
/77 3k 5 FRE e 4% LA
TUstpFtdcRatioType ShortMarginRate;
/73 SRR B T
TUstpFtdcRatioType ShortMarginAmt;

/] /B ERFRE
TUstpFtdcHedgeFlagType HedgeFlag;

/1% 3k 5 R ARIE 4 4% LA

TUstpFtdcRatioType LongMarginRateExchange;
/] %R PRIEE TR T

TUstpFtdcRatioType LongMarginAmtExchange;
/173 3k o5 R ARAIE 4 4% LA

TUstpFtdcRatioType ShortMarginRateExchange;
/173K RIE S TR T

TUstpFtdcRatioType ShortMarginAmtExchange:

I

pRspInfo: F& WA NAE B 45 sk o

He) S A5 S5 S5 4

struct CUstpFtdcRspInfoField

{
// /EERARY
TUsthtchrrorIDType ErrorID;
/] EERAE E
TUstpFtdcErrorMsgType ErrorMsg;

} .

nRequestID: R[AIFH A HAE R ID, % ID HH P E A A I 48 5 .

bIsLast: FENIZIKIREIFETS N4ENST nRequestID HIE )G — kIR [H] .

6. 2. 42 OnRspQryInvestorCombPosition ¥k

BEREAGFHFEENNE . HAE M mNBRREASReERNTES
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[l LS, A% T5 A
R -

void OnRspQryInvestorCombPosition (

CUstpFtdcRspInvestorCombPositionField *plnvestorPosition,

CUstpFtdcRspInfoField *pRsplInfo,
int nRequestID,
bool blIsLast)

S¥.

pInvestorPosition g A& H HEH LM Bk
R B HE RO

struct CUstpFtdcRspInvestorCombPositionField

{

s =2 W NSIE TR
TUstpFtdcBrokerIDType  BrokerID;
/1155 B
TUstpFtdcExchangeIDType ExchangelD;
/] FEETTTH
TUstpFtdcDirectionType Direction;
/B R
TUstpFtdcInvestorIDType InvestorlID;
/] ERRE
TUstpFtdcHedgeFlagType HedgeFlag;
// /% ARG

TUstpFtdcClientIDType  ClientID;
/[T HE&E LS

TUstpFtdcInstrumentIDType  CombInstrumentID;
///HRR 1 A2

TUstpFtdcInstrumentIDType  LegllnstrumentID;
// /R 2 LA

TUstpFtdcInstrumentIDType  Leg2InstrumentID;
/GG

TUstpFtdcVolumeType CombPosition;

/I RERE R

TUstpFtdcVolumeType CombFrozenPosition;

/] /M E— TR PRIE S

TUstpFtdcMoneyType CombFreeMargin;
VIBAREND %S
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TUstpFtdcMoneyType PositionCostByDeal;

/A A

TUstpFtdcMoneyType PositionCostBySettl;
///ERERTE P RIE S

TUstpFtdcMoneyType MarginToUse;

// /R A % P RIE <

TUstpFtdcMoneyType UseMargin;

//EHR TG

TUstpFtdcMoneyType CloseProfitBySettl;
/[ BEX i

TUstpFtdcMoneyType CloseProfitByDeal;
// /B AT TR

TUstpFtdcMoneyType PositionProfitBySettl;

[/ IBEX RO
TUstpFtdcMoneyType PositionProfitByDeal;
/] /3G BTG — TR ARIE 4
TUstpFtdcMoneyType CombFreeMarginExchange;
I
pRspInfo: F& i N AE B 45 bk .
EINREISERTAF
struct CUstpFtdcRspInfoField
{
// /EERARY
TUstpFtdcErrorIDType ErrorID;
//VERAE B
TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: REIHFHERCEWMIERN ID, % ID i EHEFCE N IEE.
bIsLast: FE7N1ZUGR [FIE T NE S nRequestID MG — kiR [A]

6. 2. 43 OnRspQryInstrumentGroup 5k

BUALE BRI . YRR ALAT RS, D ARERN, %
IR .
BREURETE
void OnRspQrylInstrumentGroup (
CUstpFtdcRspInstrumentGroupField #*pRspInstrumentGroup,

CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
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bool bIsLast);
2.
pRspInstrumentGroup fi )& 22045 2 1) B & 45 M R bl o
GG BRI
struct CUstpFtdcRspInstrumentGroupField

{
// /585 A
TUstpFtdcExchangeIDType ExchangelD;
/] &L R T
TUstpFtdeBrokerIDType  BrokerID:
// /&Y
TUstpFtdcInstrumentIDType  InstrumentID;
// /&L HAREY
TUstpFtdcInstrumentGroupIDType InstrumentGrouplD;
I
pRspInfo: Fi& AN S5 B AL .
LDINAEYSEELAR
struct CUstpFtdcRspInfoField
{

// /R

TUstpFtdcErrorIDType ErrorID;

///EERAE B

TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: IR [FIEZIHAEUIERA 1D, i?fH)[HfﬁfafElxéﬁﬂﬁ%§ﬁﬂHﬁ*ﬁﬁfo
blsLast: FERIZIKIR D NERST nRequestID HIH 5 —

6. 2. 44 OnRspQryClientMarginCombType ¥

wAERIE SO E RN E . S5 k& RIES R e LA,
KGR MmN, AR
REURTE

void OnRspQryClientMarginCombType (
CUstpFtdcRspClientMarginCombTypeField *pRspClientMarginCombType,
CUstpFtdcRsplInfoField *pRspInfo,
int nRequestID,
bool blsLast);

ZH:
PRspClientMarginCombType F§ 21 A (AL 435 2 A ) B2 49 Stk
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B ORAIE G R T AT R 54 -
struct CUstpFtdcRspClientMarginCombTypeField
{
/1 /58 5 BT
TUstpFtdcExchangeIDType ExchangelD;
/] GE N E G
TUstpFtdcBrokerIDType  BrokerlID;
///%x A
TUstpFtdcParticipantIDType ParticipantID;
/&
TUstpFtdcClientIDType ClientID;
// /& LAY
TUstpFtdcInstrumentGroupIDType InstrumentGrouplD;
/[ RIE A A KT
TUstpFtdcClientMarginCombTypeType  MarginCombType;
I
pRspInfo: Fg[AIMA NA{E S 45 #) bk
EISAEY ST AR
struct CUstpFtdcRspInfoField
{
// /R
TUstpFtdcErrorIDType ErrorID;
/] VRS R
TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: IR [E|F P OR1UE GGG R A WG R K 1D, 1% ID B P FEDRIE S U A A I 45

~

EQ
bIsLast: FE/~N1ZUGR BIE T NE S nRequestID M ja — kiR [A]

6. 2. 45 OnRspExecOrderInsert J7¥%EF1 OnRspExecOrderInsertAccept 7%k

ITRGRARNE . UE PR EATREAESE, Y Pel ireEssiiA
OnRspExecOrderInsertAccept /7%, WA KE LW RNZE R, FERIAKXRZ S
P23 5 fir N )5, OnRspExecOrderInsert Jyik i

BB :

void OnRspExecOrderInsert (
CUstpFtdcInputExecOrderField *pInputExecOrder,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
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bool blIsLast)
¥
pInputExecOrder: IRMATHRCRAGHIE. TERERE R
pRspInfo: F& A1 WAF 5 4574 1 bk
HIVREYSEo AP
struct CUstpFtdcRspInfoField
{
// /EERACHY
TUsthtchrrorIDType ErrorID;
/] EERAE E
TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: R[EFAMERK ID, % 1D A E RN IERETEE .
blsLast: FRRIZIGR[EIETS NEST nRequestID )5 — kiR A,

6. 2. 46 OnRspExecOrderAction J5¥EM OnRspExecOrderActionAccept 5%

AT BTN/ AT RN B o %8 7 i R H AT BORANIRUR TIGFATBER AR 2 )5

K F e TR 52 OnRspExecOrderActionAccept 512, AT P K S C &k 2|
ZEHR, BERVAKIERIZ 5 F A 2128 S BT % )5, OnRspExecOrderAction J7E S 1 1

e

RRHUR T

void OnRspExecOrderAction (
CUstpFtdcInputExecOrderActionField * plInputExecOrderAction,
CUstpFtdcRspInfoField #*pRsplnfo,
int nRequestID,
bool bIsLast)
28
pInputExecOrderAction: #8 [RI4TAUERAE 450 bk
struct CUstpFtdcInputExecOrderActionField
{
e EANE
TUstpFtdcExchangeIDType ExchangelD;
/]RGS
TUstpFtdcOrderSysIDType OrderSysID;
/&L AT S
TUstpFtdcBrokerIDType  BrokerID;
/] /R E RS
TUstpFtdcInvestorIDType InvestorID;
/// P AR
TUstpFtdcUserIDType UserlID;
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/1) ARSI A G 5
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TUstpFtdcUserOrderLocalIDType  UserOrderActionLocallD;

[/ WEARLUT B PR A i ik B 2 5
TUstpFtdcUserOrderLocalIDType  UserOrderLocallD;
/AR ERRAERR

TUstpFtdcActionFlagType ActionFlag;

/ /1 BEAA

TUstpFtdcVolumeType VolumeChange:

/[ /A HY AR IR

TUstpFtdcBusinessLocalIDType BusinessLocallID;
/]| ZHER

TUstpFtdcOrderTypeType OrderType;

e SrE k=)
TUstpFtdcSessionIDType SessionlID;
// /A BT

TUstpFtdcFrontIDType FrontID;
/5 5 Gkt

TUstpFtdeClientIDType ClientID;

/// &L
TUstpFtdcInstrumentIDType InstrumentID;

I

pRspInfo: Fi& M NS S 251 b .

EINEENSEST AF

struct CUstpFtdcRspInfoField

{
// /B RAS
TUstpFtdcErrorIDType ErrorID;
[/ VRS R
TUstpFtdcErrorMsgType ErrorMsg;

I

nRequestID: REFAMIERK ID, % ID HH R IEREHEE.

bIsLast: FE/RIZIGR EIJE TS NEFAF nRequestID [ G — IR [l .
6. 2. 47 OnRtnExecOrder H¥E

ATRUBI R . SR F 2L .

R R

void OnRtnExecOrder (CUstpFtdcExecOrderField *pExecOrder)
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pExecOrder: i MIATHGE KN ZE #4 FIHAL .

AT ALIE RN 2

struct CUstpFtdcExecOrderField

{

VA= SYUNEIE et
TUstpFtdeBrokerIDType  BrokerID:
// /3 5 FtAHS
TUstpFtdcExchangeIDType ExchangelD;

/]! RGBS
TUstpFtdcOrderSysIDType OrderSysID;
/] T
TUstpFtdcInvestorIDType InvestorID;

// /R FARHS

TUstpFtdcUserIDType UserlD;

// /&Y

TUstpFtdcInstrumentIDType InstrumentID;

// /P AR

TUstpFtdcUserOrderLocal IDType  UserOrderLocallD;
///BFERM

TUstpFtdcOrderTypeType OrderType;

// /AR AR IR

TUstpFtdcDeliveryFlagType  DeliveryFlag;

/] M ERIRE
TUstpFtdcHedgeFlagType HedgeFlag;
/)

TUstpFtdcVolumeType Volume;

// /R E E S
TUstpFtdcCustomType UserCustom;

// 55 R H

TUstpFtdcDateType  ActionDay;

/[ /A AR IR

TUstpFtdcBusinessLocalIDType BusinessLocallD;
// /M55 5T

TUstpFtdcBusinessUnitType  BusinessUnit;

/// 35 H

TUsthtdcTradingDayType TradingDay;

/%3 514

TUsthtcharticipantIDType ParticipantID;
/AT B g

TUstpFtdcUserIDType OrderUserlID;

AE-Ink=i
TUstpFtdcClientIDType  ClientID;
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[/ NRJEALS
TUstpFtdcSeatIDType SeatID;

// /% NI 8]

TUstpFtdcTimeType  InsertTime;

/]| AR G
TUstpFtdcOrderLocalIDType  OrderLocallD;

// /B
TUstpFtdcOrderSourceType OrderSource;

///REARTS

TUstpFtdcOrderStatusType OrderStatus;
/) /I i)

TUstpFtdeTimeType  CancelTime;
/)RR P

TUstpFtdcUserIDType CancelUserID;

/1) 38 5 BT IR 8]

TUstpFtdcTimeType  InsertTimeExchange;
// /B WERTRE

TUstpFtdcOffsetFlagType OffsetFlag;
/T

TUstpFtdcSessionIDType SessionlID;

// /T E S

6. 2. 48 OnErrRtnExecOrderInsert J5yE

ITBGENEE R R . B S P G Ea@ & i, Z7ESRA
PREFE T :

void OnErrRtnExecOrderInsert (

CUstpFtdcExecInputOrderField *plnputExecOrder,
CUstpFtdcRspInfoField * pRspInfo);

2%

pInputExecOrder: F&[F4T AN &5 (AL,

IR OR . TE WG RAE B 5T,

pRsplInfo:

AR [en] FE g A U2 )

DINRERSEApAF
struct CUstpFtdcRspInfoField

{

// /RS
TUstpFtdcErrorIDType ErrorID;

/] /ERE R
TUstpFtdcErrorMsgType ErrorMsg;
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6. 2.49 OnErrRtnExecOrderAction ¥

AT/ TRFAT RO KB R (B o B R F & 3l A% P i, 1207 RS R A .
RBURTE
void OnErrRtnExecOrderAction (
CUstpFtdcExecOrderActionField *pExecOrderAction,
CUstpFtdcRspInfoField #*pRsplInfo) ;
¥
pExecOrderAction: F8FATAUEEAEGSRIIMNE, B& T AT BUEAEE R 5 A £ .
RGN«
struct CUstpFtdcInputExecOrderActionField
{
e EANE
TUstpFtdcExchangeIDType ExchangelD;

/] /G5

TUstpFtdcOrderSysIDType OrderSysID;
VA=Y NCIE R

TUstpFtdcBrokerIDType  BrokerID;

/] /B S

TUstpFtdcInvestorIDType InvestorID;

// /R P A

TUstpFtdcUserIDType UserlID;

I Svei CEPSINENIETRS)
TUstpFtdcUserOrderLocalIDType  UserOrderActionLocallD;
/) RERT BRI A R R 2 S
TUstpFtdcUserOrderLocalIDType  UserOrderLocallD;
/) /RIS E

TUstpFtdcActionFlagType ActionFlag;

/ /1 HEAA

TUstpFtdcVolumeType VolumeChange;

/] AH AR

TUstpFtdcBusinessLocalIDType BusinessLocallID;

/] /BT
TUstpFtdcOrderTypeType OrderType;

/]S
TUstpFtdcSessionIDType SessionlID;
/TS

TUstpFtdcFrontIDType FrontID;
/58 5y ikt

TUstpFtdeClientIDType ClientID;
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// /&4
TUstpFtdcInstrumentIDType InstrumentID;
I
pRspInfo: I [AIH = Wi RL{E B ML
LDINAERSEY AR
struct CUstpFtdcRspInfoField
{
// /EErRAY
TUsthtchrrorIDType ErrorID;
///EERE R
TUstpFtdcErrorMsgType ErrorMsg;

6. 2. 50 OnErrRtnExecSelfCloselnsert &

JABO R EARSR A R IR . R & B AN i o

RBURTE -

void OnErrRtnExecSelfCloselnsert (
CUstpFtdcExecSelfCloseField #*pExecSelfClose,
CUstpFtdcRspInfoField #*pRspInfo) {};

25

pExecSelfClose: fi [ HARUN ik B 45 4 [ Hbbik .

RO ph B B 45«

struct CUstpFtdcExecSelfCloseField

{

// &L F I
TUstpFtdcBrokerIDType  BrokerID;
/1 /5 5 BT
TUstpFtdcExchangeIDType ExchangelD;
// /R A

TUstpFtdcUserIDType UserlID;
/B
TUstpFtdcInvestorIDType InvestorID;
// /&R
TUstpFtdcInstrumentIDType  InstrumentID;
// /AR i 5

TUstpFtdcUserSelfCloseLocal IDType  UserSelfCloseLocallD;

/1) TBZIERNT B X R
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TUstpFtdcSelfCloseFlagType SelfCloseFlag;

///BELRFRE
TUstpFtdcHedgeFlagType HedgeFlag;
/B
TUstpFtdcVolumeType Volume;
// /bS5 HoT
TUstpFtdcBusinessUnitType  BusinessUnit;
/// T
TUstpFtdcCurrencyIDType Currency;
/&S
TUstpFtdcSessionIDType SessionID;
// /A BT
TUstpFtdcFrontIDType FrontID;
// /BRI
TUstpFtdcSubmitStatusType  SubmitStatus;
// /35 H
TUstpFtdcTradingDayType TradingDay;
// /BRI S
TUstpFtdcSelfCloseSysIDType SelfCloseSysID;
///H$h H ]
TUstpFtdcDateType  InsertDate;
// /4NN [E]
TUstpFtdcTimeType  InsertTime;
/[ /5 5 Pt N I ]
TUstpFtdcTimeType  InsertTimeExchange;
// /3 N ]
TUstpFtdcTimeType  CancelTime;
/// B
TUstpFtdcExecResultType ExecResult;
/] RBAHRL
TUstpFtdcIsActiveType ActiveFlag;
/58 5y ikt
TUstpFtdcClientIDType ClientID;
I
pRspInfo: R[AF i BiAE B R
EINEENSEaT oF
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struct CUstpFtdcRspInfoField

{
// VAT
TUstpFtdcErrorIDType ErrorID;
///EERE R
TUstpFtdcErrorMsgType ErrorMsg;
b

6. 2.51 OnRspQrySettlementInfo J5¥E

T SRR BB 4 g R N

R TE

void OnRspQrySettlementInfo (
CUstpFtdcSettlementRspField #*pSettlementRsp,
CUstpFtdcRspInfoField *pRsplnfo,

int nRequestID,
bool blsLast);

23

pSettlementRsp $& Al B $ 08 #4545 B & 25 My i bk

BT LA RN A -

struct CUstpFtdcSettlementRspField

{

// /55 H

TUstpFtdcDateType  TradingDay;
/T
TUstpFtdcSettlementIDType  SettlementID;
/) B E G
TUstpFtdcBrokerIDType  BrokerID;
s ek The)
TUstpFtdcInvestorIDType InvestorID;
/]S

TUstpFtdcSequenceNoType SequenceNo;
///TH BN

TUstpFtdcLogStrType Content;

b

pRspInfo: F& A1 BAE B 450 F bk .

)R ERSEAT AP
struct CUstpFtdcRspInfoField
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// /EErRAY

TUsthtchrrorIDType ErrorID;

///EERE R

TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: IR [ P &5 B B AMIER A 1D, % ID AP EEFRE N TR E .
bIsLast: FEANIZIKIR 2T %R nRequestID HyfR G — iR [A].

6. 2. 52 OnRspTradingAccountPasswordUpdate J5¥:

WRHREW T O FHEHIERE N . X 5T OnRspUserPasswordUpdate 777 (25
AL BB KD .
RER T

void OnRspTradingAccountPasswordUpdate (
CUstpFtdcTradingAccountPasswordUpdateRspField *pTradingAccountPasswordUpdateRsp,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool blIsLast)

BH
pTradingAccountPasswordUpdateRsp $8 [F] %5 4 1014 58 8T 1 S M 3 25 44 (1 bk .
BRI 4 BT SR N 25 44 -
struct CUstpFtdcTradingAccountPasswordUpdateRspField
{
s =W T Re)
TUstpFtdcBrokerIDType  BrokerID; //AEGiFiZrFEk
/BB i
TUstpFtdcInvestorIDType InvestorID;
/// 1R
TUstpFtdcPasswordType  OldPassword;
// /B
TUstpFtdcPasswordType  NewPassword;
I
pRspInfo: 8 m WA SAE B45H bk
EINVEENSEST AF
struct CUstpFtdcRspInfoField
{
//VEERARY

TUstpFtdcErrorIDType ErrorID;
//VERE R
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TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: IR [AIHE &K T HIABLAHERM 1D, % ID HAH A EREK T HEAE SN TEE .
blsLast: FH/RZIIRIELE S AEMR nRequestID H R G —IKIR I,

6. 2. 53 OnRspQueryTransferSeriaOffset JFF{E

Vit S U G AL 7K M L

RBURTE

void OnRspQryTransferSeriaOffset (
CUstpFtdcTransferSerialFieldRspField *pTransferSerialFieldRsp,
CUstpFtdcRspInfoField *pRsplInfo,
int nRequestID,
bool bIsLast);

BH
pTransferSerialFieldRsp i [a] 2 HIHEIK AL 7K i 20 45 K4 PR 3L I o
7 V) P T U 7 P 2 ) 7 25 44
struct CUstpFtdcTransferSerialFieldRspField
{
/! EERKS
TUstpFtdcPlateSerialType PlateSerial;
/1 /385 Kk T5 H 3
TUstpFtdcDateType  TradeDate;
// /585 1 ]
TUstpFtdcDateType  TradingDay;
// /5 5 W} 18]
TUstpFtdcTimeType  TradeTime;
// /3G A
TUstpFtdcTradeCodeType TradeCode;
///E R
TUstpFtdcSessionIDType SessionlD;
///RAT A
TUstpFtdcBankIDType BankID;
///BRAT 7y AR
TUstpFtdcInvestorIDType BankBrchlID;
///RATIK 5 R
TUstpFtdcBankAccType BankAccType;
// /AT IR S
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TUstpFtdcBankAccountType BankAccount;
///BATIRK S

TUstpFtdcBankSerialType BankSerial;

s WG T Re)

TUstpFtdeBrokerIDType  BrokerID:

// /T 53 SEHLR A
TUstpFtdcFutureBranchIDType BrokerBranchlID;
G iV /N L SR~

TUstpFtdcFutureAccType FutureAccType;
/)R EKS

TUstpFtdcAccountIDType AccountID;
/R E T

TUstpFtdcInvestorIDType InvestorID;
/1B A UK S

TUstpFtdcFutureSerialType  FutureSerial;
/35 Kk Ti

TUstpFtdcTransferSourceType TransferSource;
//THNETT A
TUstpFtdcTransferDirectionType TransferDirection;
/[ [EAE AR

TUstpFtdcIdCardTypeType IdCardType;
/Ui

TUstpFtdcldentifiedCardNoType  IdentifiedCardNo;
/// TR

TUstpFtdcCurrencylIDType CurrencylD;

/] &

TUstpFtdcMoneyType TradeAmount;

// /R 7 3

TUstpFtdcMoneyType CustFee;

/ /) RIS B 2 =) 3

TUstpFtdcMoneyType BrokerFee;

// /B RbRE

TUstpFtdcAvailabilityFlagTypeType AvailabilityFlag;

// /A 5
TUstpFtdcOperatorCodeType  OperatorCode;
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// /BrRATIR S

TUstpFtdecBankAccountType BankNewAccount ;

// /K IR A6
TUstpFtdcTransferRtnCodeType RtnCode;

// [ RIKIR [BE B
TUstpFtdcTransferRtnMsgType RtnMsg;
I
pRspInfo: & ] S A5 B 45 bk o
INEEFSEaT oF
struct CUstpFtdcRspInfoField
{
// /EERARRY
TUstpFtdcErrorIDType ErrorID;
///ERE R
TUstpFtdcErrorMsgType ErrorMsg;
b

KRETFBAE G52 5 APT

nRequestID: 3 [al I LI AUK A 018 K 1 1D, 1% 1D B ERE KUK SR 4R E

bIsLast: FE7NIZIGR [FIE T NE S nRequestID M Ja — ki [A]

B iE:

IR H A FIKIUK, (80 e 80 A998 £ 9 NULL, 3R W .

iR
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if (pRspInfo!=NULL&&pRspInfo->ErrorID!=0)
{

printf (¥ \n”) ;

printf ("EHEARRK I EiRJEK: %s\n”, pRspInfo->ErrorMsg) ;
printf (¥ \n”) ;

return;

if (NULL == pTransferSerialFieldRsp)

printf ("3&AMTR/K E R \n") ;
return;
}
printf(” \n”) ;
printf ("EHIHLLRKFZ \n") ;
printf ("BrokerID =[%s]\n”, pTransferSerialFieldRsp—>BrokerID) ;
printf ("AccountID =[%s]\n”, pTransferSerialFieldRsp—>AccountID) ;
printf ("BankID =[%s]\n”, pTransferSerialFieldRsp—>BankID) ;
printf ("BankAccount =[%s]\n”, pTransferSerialFieldRsp—>BankAccount) ;

printf ("FutureSerial =[%s]\n”, pTransferSerialFieldRsp—>FutureSerial) ;
printf ("BankSerial =[%s]\n”, pTransferSerialFieldRsp—>BankSerial) ;
printf ("TradeAmount =[%1f]\n”, pTransferSerialFieldRsp—>TradeAmount) ;
printf ("TradingDay =[%s]\n”, pTransferSerialFieldRsp—>TradingDay) ;
printf("TradeTime =[%s]\n”, pTransferSerialFieldRsp—>TradeTime) ;
printf ("TradeCode =[%s]\n”, pTransferSerialFieldRsp—>TradeCode) ;
printf ("TransferSource =[%s]\n”, pTransferSerialFieldRsp—>TransferSource) ;
printf ("TransferDirection

=[%s]\n”, pTransferSerialFieldRsp—>TransferDirection) ;
printf (“RtnCode =[%s]\n”, pTransferSerialFieldRsp—>RtnCode) ;
printf ("RtnMsg =[%s]\n”, pTransferSerialFieldRsp—>RtnMsg) ;
printf (” \n”);

return ;

6. 2. 54 OnRspQueryAccountRegister J5¥E

TR AR RS20 K AR
R -

void OnRspQueryAccountregister (
CUstpFtdcAccountregisterRspField #*pAccountregisterRsp,
CUstpFtdcRspInfoField *pRsplnfo,
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int nRequestID,
bool blsLast);

¥
pAccountregisterRsp 5 7] & 4R HAZS £ 5 2 i I 45 ¥ 1 H gk o
AR L K ZR 0 N 25 4 -
struct CUstpFtdcAccountregisterRspField
{
/385 H ]
TUstpFtdcDateType  TradeDate;
// /AT A
TUstpFtdcBrokerIDType  BankID;
///BRAT 7 AR
TUstpFtdcInvestorIDType BankBrchID;

///RATIK 5

TUstpFtdcBankAccountType BankAccount;
/]G E G

TUstpFtdcBrokerIDType  BrokerID;
/)R E T

TUstpFtdcInvestorIDType InvestorID;

i A=)

TUstpFtdcAccountIDType AccountID;

// /A

TUstpFtdcIdCardTypeType IdCardType;
/U5 i
TUstpFtdcIdentifiedCardNoType  IdentifiedCardNo;
K-k i=

TUstpFtdcIndividualNameType CustomerName;
/// RS

TUstpFtdcCurrencyIDType CurrencylD;
/IS 25
TUstpFtdcOpenOrDestroyTypeType OpenOrDestroy;
// /B4 H ]

TUstpFtdcDateType  RegDate;

// /R E

TUstpFtdcDateType  OutDate;
// /35 1D
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TUstpFtdcTIDType TID;

K- IaE !
TUstpFtdcCustTypeType  CustType;
//RAT IR 5 A
TUstpFtdcBankAccType BankAccType;
I
pRspInfo: 5 AW NS B 45 F ML .
LDINAERSEY AR
struct CUstpFtdcRspInfoField
{
// Ve RARHY
TUstpFtdcErrorIDType ErrorID;
/] VR R
TUstpFtdcErrorMsgType ErrorMsg;
I

nRequestID: R [\ L& HERET ID, 1% 1D B P ELSL) K R E R E .
blsLast: FENIZIGR [BIET NEEXT nRequestID B G — KiR [A]

BVE:

WMRBE L0, FI R IFRE 8 NULL, 3 = AW

w5l

if (pRspInfo!=NULL&&pRspInfo->ErrorID!=0) {
printf (222 KM FR R
[Kl: %d, %s\n”, pRspInfo—>ErrorID, pRspInfo—>ErrorMsg) ;
return;
}
if (NULL == pSignUpOrCancleAccountRspField) {
printf ("% A ZLINEEH \n") ;
return;
}
printf ("4 NZ\n") ;
printf ("BankAccount
=[%s]\n”, pSignUpOrCancleAccountRspField—>BankAccount) ;

printf ("TradeCode =[%s]\n”, pSignUpOrCancleAccountRspField—>TradeCode) ;

printf ("UserID =[%s]\n”, pSignUpOrCancleAccountRspField—>UserID) ;

return ;
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6. 2. 55 OnRspFromBankToFutureByFuture J¥&

J B S ERAT BE e B I BT N
RHRTE

void OnRspFromBankToFutureByFuture (
CUstpFtdcTransferFieldReqField *pTransferFieldReq,
CUstpFtdcRspInfoField *pRsplInfo,
int nRequestID,
bool blsLast);

¥
pTransferFieldReq $& [ #% M1 =K 4544 (1 bk
i’%)&lﬁ */n T/Q

struct CUstpFtdcTransferFieldRegField

{

// /55 ThRend

TUstpFtdcTransTradeCodeType TradeCode;
///NESE KA TT

TUstpFtdcTransTradeSourceType  TradeSource;
///RATRAY

TUstpFtdcTransBankTypeType BankType;
///ERATAEY

TUstpFtdcTransBankIDType BankID;

///BRAT 5y AR
TUstpFtdcTransBankBrchIDType BankBrchID;
// /&L A FIRA
TUstpFtdcTransBrokerTypeType BrokerType;
s TR

TUstpFtdcTransBrokerIDType BrokerlID;

// /BT 73 SR AR
TUstpFtdcTransFutureBranchIDType BrokerBranchID;
// /585 1 ]

TUstpFtdcTransDateType TradeDate;

// /AL Ta)

TUstpFtdcTransTimeType TradeTime;
/R TT UK S
TUstpFtdcTransSendSourceSerialType SendSourceSerial;
/R TT RIRFK 5

AL T @ i Rt 1 A5 B ARG IR A B
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TUstpFtdcTransSendSourceReletedSerialType  SendSourceReletedSerial;
///ERIRE

TUstpFtdcTransResendFlagType ResendFlag;

///HNEETT I

TUstpFtdcTransTransferDirFlagType  TransferDirFlag;

/// T
TUstpFtdcTransCurrencyType CurrencylD;

K- Ik =

TUstpFtdcTransIndividualNameType CustomerName ;
// AR

TUstpFtdcTransIdCardTypeType IdCardType;

// /A

TUstpFtdcTransldentifiedCardNoType IdentifiedCardNo;
// /%R

TUstpFtdcTransCustTypeType CustType;
/B S

TUstpFtdcOrganCustNoType OrganCustNo;

// /AT K S

TUstpFtdcTransBankAccountType  BankAccount;
///BRAT IR 5 2

TUstpFtdcTransAccountTypeType  BankAccountType;
/1 /IR AT S

TUstpFtdcTransBankBranchIDType BankBranchID;
///BRAT IR PR A 1

TUstpFtdcTransPwdTypeType  BankAccountPwdTypel;
///RATIR P I T A T

TUstpFtdcTransPwdEncType BankAccountPwdEncl;
///BRAT IR P R 1

TUstpFtdcTransPwdType  BankAccountPwdl;
///ERAT IR P B SR 2

TUstpFtdcTransPwdTypeType  BankAccountPwdType2;
///BRAT I I T 3 2

TUstpFtdcTransPwdEncType BankAccountPwdEnc2;
///ERAT IR R 2

TUstpFtdcTransPwdType  BankAccountPwd2;

FRABLIT AT @ L3t et B 45 AR R A 7] 89



F i R SRR BB A IR A R SO

// /B

TUstpFtdcTransAccountIDType AccountID;

/] /S
TUstpFtdcTransAccountTypeType  AccountType;
[/ /eI PR 1
TUstpFtdcTransPwdTypeType  AccountPwdTypel;
// /& T 1
TUstpFtdcTransPwdEncType AccountPwdEncl;
[/ /GNP R 1

TUstpFtdcTransPwdType  AccountPwdl;

[/ EE T R AY 2
TUstpFtdcTransPwdTypeType  AccountPwdType?2;
// /G s T 5 2
TUstpFtdcTransPwdEncType AccountPwdEnc2;
/]G D 2

TUstpFtdcTransPwdType  AccountPwd?2;

// /i E
TUstpFtdcTransDigestType Digest;

// /K<

TUstpFtdcMoneyType TradeAmount;

// /2R A

TUstpFtdcMoneyType CurrentBalance;
// /7 e

TUstpFtdcMoneyType UsableBalance;
// /AT

TUstpFtdcMoneyType WithdrawableBalance;
// /55 H

TUstpFtdcTransDateType TradingDay;
/1P 9

TUstpFtdcUserIDType UserlID;
/BB T
TUstpFtdcInvestorIDType InvestorID;
// /P IERUK S

TUstpFtdcTransSendSourceSerial Type RevReference;

}s
pRspInfo: F& A1 BAF B 450 bk .
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IISRERSEEy AP

struct CUstpFtdcRspInfoField

{
// /R RACHY
TUsthtchrrorIDType ErrorID;

// /G R

TUstpFtdcErrorMsgType ErrorMsg;
b
nRequestID: R[EIFH P ARFEEAESRE) ID, % ID dH P EREERIE R 48 € .
bIsLast: FEZNIZIGR [BIET NEXT nRequestID B G —Ki [A] .

Bk

TradeCode LI N: 15 N4, 16 14, 17 A& iE, 18 B4 ik, ZREEOR
2§ B 15 A1 17 PSS

~

22 & [FA#E: 0 OnRspFromFutureToBankByFuture

6. 2. 56 OnRtnFromBankToFutureByFuture /5%

A B S HRAT BE e e I BRI OE
REURTY -

void OnRtnFromBankToFutureByFuture (
CUstpFtdcTransferFieldReqField #pTransferFieldReq) ;

S8

pTransferFieldRtn: F§ [\ HA DT B R L ERAT 0% 42 W Dl Jn & A iy i i
J B BUREARAT Bt e e 91 Bl RN 514 -

struct CUstpFtdcTransferFieldReqField

{

// /LS5 Ty Beht

TUstpFtdcTransTradeCodeType TradeCode;

// /55 Kk TT
TUstpFtdcTransTradeSourceType  TradeSource;
///RATRAY

TUstpFtdcTransBankTypeType BankType;
///RAT A

TUstpFtdcTransBankIDType BankID;
///BRAT oy AR
TUstpFtdcTransBankBrchIDType BankBrchlID;
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/] GE N FIRR

TUstpFtdcTransBrokerTypeType BrokerType;

// &L T T

TUstpFtdcTransBrokerIDType BrokerID;

// /IR 73 SERUR A

TUstpFtdcTransFutureBranchIDType BrokerBranchlID;
/585 1 ]

TUstpFtdcTransDateType TradeDate;

// /AL TA]

TUstpFtdcTransTimeType TradeTime;

/I RAETTRK S

TUstpFtdcTransSendSourceSerialType SendSourceSerial;
/R T RERHK 5
TUstpFtdcTransSendSourceReletedSerialType  SendSourceReletedSerial;
///ERIRE

TUstpFtdcTransResendFlagType ResendFlag;

///HN&TT IR
TUstpFtdcTransTransferDirFlagType  TransferDirFlag;

/// T
TUstpFtdcTransCurrencyType CurrencylD;

/%A

TUstpFtdcTransIndividualNameType CustomerName;
// /AR

TUstpFtdcTransIdCardTypeType IdCardType;

/Ui

TUstpFtdcTransIdentifiedCardNoType IdentifiedCardNo;
VK- IRE

TUstpFtdcTransCustTypeType CustType;

/[ IR %5 5
TUstpFtdcOrganCustNoType OrganCustNo;

///RATIKS

TUstpFtdcTransBankAccountType  BankAccount;
/AT IR S R

TUstpFtdcTransAccountTypeType  BankAccountType;
/1T
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TUstpFtdcTransBankBranchIDType BankBranchID;

[/ /BRAT IR P R 1

TUstpFtdcTransPwdTypeType  BankAccountPwdTypel;
/AT P s T A

TUstpFtdcTransPwdEncType BankAccountPwdEncl;
///ERATIK R 1

TUstpFtdcTransPwdType  BankAccountPwdl;
///RAT IR P B R 2

TUstpFtdcTransPwdTypeType  BankAccountPwdType2;
// /AT e 5 2K 2

TUstpFtdcTransPwdEncType BankAccountPwdEnc?2;

///BRAT K P R 2

TUstpFtdcTransPwdType  BankAccountPwd2:
i A Se)

TUstpFtdcTransAccountIDType AccountlID;
e sl SEE !

TUstpFtdcTransAccountTypeType  AccountType;
s < IRk 2 TS|
TUstpFtdcTransPwdTypeType  AccountPwdTypel;
/1B T 3 1
TUstpFtdcTransPwdEncType AccountPwdEncl;
/R 1

TUstpFtdcTransPwdType  AccountPwdl;

// /R R 2
TUstpFtdcTransPwdTypeType  AccountPwdTypeZ2;
// /A I 3 2
TUstpFtdcTransPwdEncType AccountPwdEnc2;
/R R 2

TUstpFtdcTransPwdType  AccountPwd2;

///E

TUstpFtdcTransDigestType Digest;

// /K G
TUstpFtdcMoneyType TradeAmount;
// /4T 40

TUstpFtdcMoneyType CurrentBalance;
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// /7T e

TUstpFtdcMoneyType UsableBalance;
// /AT

TUstpFtdcMoneyType WithdrawableBalance;
/155 H

TUstpFtdcTransDateType TradingDay;
/1P 9T

TUstpFtdcUserIDType UserlID;
/BB i
TUstpFtdcInvestorIDType InvestorID;
// A IERUK S

TUstpFtdcTransSendSourceSerialType RevReference;

6. 2. 57 OnRspFromFutureToBankByFuture J5{%

A B A AEC B BE e e NERAT I
REURTE

void OnRspFromFutureToBankByFuture (

CUstpFtdcTransferFieldReqField *pTransferFieldReq,
CUstpFtdcRspInfoField #*pRspInfo,

int nRequestID,

bool blIsLast);

ZH.

pTransferFieldReq: #8 [F)%%MK1% SR 45 #4) ik .

LSRR AR

struct CUstpFtdcTransferFieldReqgField

{

// /LS5 Ty Beht
TUstpFtdcTransTradeCodeType TradeCode;
/N5 R TT
TUstpFtdcTransTradeSourceType  TradeSource;
///ERATRAY

TUstpFtdcTransBankTypeType BankType;
///RAT A

TUstpFtdcTransBankIDType BankID;
///BRAT 7y AR
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TUstpFtdcTransBankBrchIDType BankBrchID;

/] GE A FIHRE

TUstpFtdcTransBrokerTypeType BrokerType;

// &L T T

TUstpFtdcTransBrokerIDType BrokerID;

// /IR 73 SERUR A

TUstpFtdcTransFutureBranchIDType BrokerBranchlID;
/585 1 ]

TUstpFtdcTransDateType TradeDate;

///EE I TA]

TUstpFtdcTransTimeType TradeTime;

/I RAETTRK S

TUstpFtdcTransSendSourceSerialType SendSourceSerial;
/R TT RIRIK 5
TUstpFtdcTransSendSourceReletedSerialType  SendSourceReletedSerial;
///ERIRE

TUstpFtdcTransResendFlagType ResendFlag;
//THNETT A

TUstpFtdcTransTransferDirFlagType  TransferDirFlag;
// /A

TUstpFtdcTransCurrencyType CurrencylD;
AL - Ik %

TUstpFtdcTransIndividualNameType CustomerName ;
// AR

TUstpFtdcTransIdCardTypeType IdCardType;

// Ui

TUstpFtdcTransIdentifiedCardNoType IdentifiedCardNo;
VK- IRE

TUstpFtdcTransCustTypeType CustType;

/] /B S

TUstpFtdcOrganCustNoType OrganCustNo;
///BRATIKS

TUstpFtdcTransBankAccountType  BankAccount;
///RATIK R

TUstpFtdcTransAccountTypeType  BankAccountType;
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/1 /I3 AT S

TUstpFtdcTransBankBranchIDType BankBranchID;
/AT PR R A

TUstpFtdcTransPwdTypeType  BankAccountPwdTypel;
//RATIR P e 5 1

TUstpFtdcTransPwdEncType BankAccountPwdEncl;
///BRAT I R 1

TUstpFtdcTransPwdType  BankAccountPwdl;
///BRATIK P AR 2

TUstpFtdcTransPwdTypeType  BankAccountPwdType2;
// /AT s 77 5K 2

TUstpFtdcTransPwdEncType BankAccountPwdEnc?2;

///RAT IR R 2

TUstpFtdcTransPwdType  BankAccountPwd?2:
/[ EEWKS

TUstpFtdcTransAccountIDType AccountlID;
A & SEE !

TUstpFtdcTransAccountTypeType  AccountType;
/R R 1
TUstpFtdcTransPwdTypeType  AccountPwdTypel;
/1 /e T 1
TUstpFtdcTransPwdEncType AccountPwdEncl;
/R R 1

TUstpFtdcTransPwdType  AccountPwdl;

// /G R 2
TUstpFtdcTransPwdTypeType  AccountPwdTypeZ2;
// /B N 77 5 2
TUstpFtdcTransPwdEncType AccountPwdEnc2;
/B R 2

TUstpFtdcTransPwdType  AccountPwd?2;

// /i E
TUstpFtdcTransDigestType Digest;

// /K 4%
TUstpFtdcMoneyType TradeAmount;

// /ARG
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TUstpFtdcMoneyType CurrentBalance;
I
TUstpFtdcMoneyType UsableBalance;
// /AT
TUstpFtdcMoneyType WithdrawableBalance;
/155 H
TUstpFtdcTransDateType TradingDay;
/1P 9T
TUstpFtdcUserIDType UserlID;
/BB i
TUstpFtdcInvestorIDType InvestorID;
// A IERUK S
TUstpFtdcTransSendSourceSerialType RevReference;
I
pRspInfo: Fi& M NAS S5 B AL .
LDINAEYSEELAR
struct CUstpFtdcRspInfoField
{

// /EERACHY

TUstpFtdcErrorIDType ErrorID;

// /R R

TUstpFtdcErrorMsgType ErrorMsg;
b
nRequestID: IR [l P BIRAR G R 1T 1D, % 1D Eﬁfﬁfthﬁﬁﬁg%EiﬁikﬁﬁTﬁiﬁo
blsLast: FE/RIZIKIR[EZ T NES nRequestID BB )G —

ZVE:
TradeCode FHLIFK: 15 N4, 16 4, 17 N&WiE, 18 H4rhiE, ZEEEO R
2= %) 16 1 18 A~

B
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if (stremp (pTransferFieldReq—>TradeCode, “16”7) == 0) {
printf ("IALE H &N E\n") ;
if (pRspInfo!=NULL&&pRspInfo->ErrorID!=0) {
printf ("ABERE &R HiRIE
K: %d, %s\n”, pRspInfo—>ErrorID, pRspInfo—>ErrorMsg) ;
return;
}
if (NULL == pTransferFieldReq) {
return;
}
printf (” 5®)] \n");
printf ("BankAccount =[%s]\n”, pTransferFieldReq—>BankAccount) ;
printf ("TradeCode =[%s]\n”, pTransferFieldReq—>TradeCode) ;
printf ("TradeSource =[%s]\n”, pTransferFieldReq—>TradeSource) ;

printf (“tradeAmount =[%1f]\n”, pTransferFieldReq—>TradeAmount) ;
printf (” \n”);
Jelse{
printf ("I 4 H s ERE \n") ;
if (pRspInfo!=NULL&&pRspInfo—>ErrorID!=0) {
printf ("IAEEKE 4 BB IERM H iR 5
[K: %d, %s\n”, pRspInfo—>ErrorID, pRspInfo—>ErrorMsg) ;

return,;
}
if (NULL == pTransferFieldReq) {
return;
}
printf (“ k2 \n");
printf (“BankAccount =[%s]\n”, pTransferFieldReq—>BankAccount) ;
printf ("TradeCode =[%s]\n”, pTransferFieldReq—>TradeCode) ;
printf ("TradeSource =[%s]\n”, pTransferFieldReq—>TradeSource) ;

printf (“tradeAmount =[%1f]\n”, pTransferFieldReq—>TradeAmount) ;
printf (” \n”) ;

6. 2. 58 OnRtnFromFutureToBankByFuture J¥%

Jo B A AEE B BE e e HRAT [T AT
E@U%F’ :
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void OnRtnFromFutureToBankByFuture (
CUstpFtdcTransferFieldReqField *pTransferFieldReq) ;

SH.

pTransferFieldRtn: ?Erﬂﬁﬁfﬁ AT I A 25 M i bk
S5 s S ) B < e AT I RN S5 A -

struct CUstpFtdcTransferFieldReqField

{

// /LS5 Dy BerY

TUstpFtdcTransTradeCodeType TradeCode;

// /55 Kk TT

TUstpFtdcTransTradeSourceType  TradeSource;
///RATREY

TUstpFtdcTransBankTypeType BankType;

// /AT A

TUstpFtdcTransBankIDType BankID;

///BRAT 7 AR

TUstpFtdcTransBankBrchIDType BankBrchID;

s =3NS

TUstpFtdcTransBrokerTypeType BrokerType;
/]G E G

TUstpFtdcTransBrokerIDType BrokerlID:;

// /IR 3 SCH A AR
TUstpFtdcTransFutureBranchIDType BrokerBranchID;
/385 H ]

TUstpFtdcTransDateType TradeDate;

// /AL T

TUstpFtdcTransTimeType TradeTime;

/R TR S

TUstpFtdcTransSendSourceSerialType SendSourceSerial;
/I RARTT RIRFK
TUstpFtdcTransSendSourceReletedSerialType  SendSourceReletedSerial;
///ERRE

TUstpFtdcTransResendFlagType ResendFlag:

// /NS A

TUstpFtdcTransTransferDirFlagType  TransferDirFlag;
/// Tf
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TUstpFtdcTransCurrencyType CurrencylD;

VK- InL

TUstpFtdcTransIndividualNameType CustomerName;
// /U2

TUstpFtdcTransIdCardTypeType IdCardType;

// A5 b

TUstpFtdcTransIdentifiedCardNoType IdentifiedCardNo;
VE-IRE

TUstpFtdcTransCustTypeType CustType;

/1 /B

TUstpFtdcOrganCustNoType OrganCustNo;
///RATIK 5

TUstpFtdcTransBankAccountType  BankAccount;
///RATIK S R

TUstpFtdcTransAccountTypeType  BankAccountType;
/1 /I 3T S

TUstpFtdcTransBankBranchIDType BankBranchID;
///RAT IR AR 1

TUstpFtdcTransPwdTypeType  BankAccountPwdTypel;
///RATIR s 77 50 1

TUstpFtdcTransPwdEncType BankAccountPwdEncl;
///ERATI ER 1

TUstpFtdcTransPwdType  BankAccountPwdl;
///BRAT K P B R 2R 2

TUstpFtdcTransPwdTypeType  BankAccountPwdTypeZ2;
///ERAT I s 5 5K 2

TUstpFtdcTransPwdEncType BankAccountPwdEnc?2;

///BRAT K P R 2

TUstpFtdcTransPwdType  BankAccountPwdZ;
/BT

TUstpFtdcTransAccountIDType AccountlID;
/B kS A

TUstpFtdcTransAccountTypeType  AccountType;
A4 &3 IuE- R eI

TUstpFtdcTransPwdTypeType  AccountPwdTypel;
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/) /N P T3 1
TUstpFtdcTransPwdEncType AccountPwdEncl;
/] B a R 1

TUstpFtdcTransPwdType  AccountPwdl;

[/ FE KRR 2
TUstpFtdcTransPwdTypeType  AccountPwdType2;
// /B &EK I 7 3 2
TUstpFtdcTransPwdEncType AccountPwdEnc2;
[/ /KR 2

TUstpFtdcTransPwdType  AccountPwd2;

// /i
TUstpFtdcTransDigestType Digest;

// /B <A

TUstpFtdcMoneyType TradeAmount;
VA=K

TUstpFtdcMoneyType CurrentBalance;

// /7T <

TUstpFtdcMoneyType UsableBalance;

// /AT

TUstpFtdcMoneyType WithdrawableBalance;
/155 H

TUstpFtdcTransDateType TradingDay;

/1R S

TUstpFtdcUserIDType UserlID;
/BB
TUstpFtdcInvestorIDType InvestorID;

// /R IERUK S
TUstpFtdcTransSendSourceSerialType RevReference;

6. 2. 59 OnRtnFromFutureToBankByBank J5¥%

HRAT I SR B B8 e FEARAT I A
RERTE

void OnRtnFromFutureToBankByBank (
CUstpFtdcTransferFieldReqField #*pTransferFieldReq)
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S

pTransferFieldRtn: F8 FIERAT b A L B B 0% 4 A A T a8 S 4 A ) b
BRAT i RS B B R A B AT IR N A A

Z# OnRtnFromFuturelToBankByFuture 7777

6. 2. 60 OnRtnFromBankToFutureByBank 75 V%

HRAT I ARARAT BRI BRI A

BRI

void OnRtnFromBankToFutureByBank (
CUstpFtdcTransferFieldReqField #*pTransferFieldReq)

25

pTransferFieldRtn: & F14E MK 1% R IE 145/ bk

HRAT i R AR ARAT BF < Y B A A A -

2% OnRtnFromFuturelToBankByFuture 7772,

6. 2. 61 OnRspQueryBankAccountMoneyByFuture 75k

AT i AR A R AT RASLZ
RERETE
void OnRspQueryBankAccountMoneyByFuture (

CUstpFtdcAccountFieldRspField * pAccountFieldRsp,
CUstpFtdcRspInfoField *pRsplnfo,

int nRequestID,

bool bIsLast)

B
pAccountFieldRsp: $i& & HIK (5 B IGRE L
AWK 5 S SR &5«

struct CUstpFtdcAccountFieldRspField

{

// /LS5 Ty Beht

TUstpFtdcTransTradeCodeType TradeCode;

// /55 Kk TT

TUstpFtdcTransTradeSourceType  TradeSource;
///ERATRAY

TUstpFtdcTransBankTypeType BankType;
///RAT Y
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TUstpFtdcTransBankIDType BankID;

///ERAT 73 AR

TUstpFtdcTransBankBrchIDType BankBrchlID;

s WNIE

TUstpFtdcTransBrokerTypeType BrokerType;

/] GE N E G

TUstpFtdcTransBrokerIDType BrokerID;

/1P 9T

TUstpFtdcUserIDType UserlID;

/BB i

TUstpFtdcInvestorIDType InvestorID;

// /R 3 TR ACHY
TUstpFtdcTransFutureBranchIDType BrokerBranchlID;
// /385 H ]

TUstpFtdcTransDateType TradeDate;

///REE I TE]

TUstpFtdcTransTimeType TradeTime;

/1) RATTRK S

TUstpFtdcTransSendSourceSerialType SendSourceSerial;
/I RARTT RERFK
TUstpFtdcTransSendSourceReletedSerialType  SendSourceReletedSerial;
/// Tf

TUstpFtdcTransCurrencyType CurrencylD;

K-k =

TUstpFtdcTransIndividualNameType CustomerName;

// /U

TUstpFtdcTransIdCardTypeType IdCardType;

// /A

TUstpFtdcTransIdentifiedCardNoType IdentifiedCardNo;
kIR =it

TUstpFtdcTransCustTypeType CustType;

// /RS
TUstpFtdcOrganCustNoType OrganCustNo;

///BRATIK S

TUstpFtdcTransBankAccountType  BankAccount;

FRABLIT AT @ L3t et B 45 AR R A 7] 103



F i R SRR BB A IR A R SO KRETFBAE G52 5 APT

///BRAT K 5 2R

TUstpFtdcTransAccountTypeType  BankAccountType;
/1 /I 3T

TUstpFtdcTransBankBranchIDType BankBranchlID;

[/ /BRAT IR P R 1

TUstpFtdcTransPwdTypeType  BankAccountPwdTypel;
/AT P s T A

TUstpFtdcTransPwdEncType BankAccountPwdEncl;
///BRATIK R 1

TUstpFtdcTransPwdType  BankAccountPwdl;
///BRAT K P EE 2R 2

TUstpFtdcTransPwdTypeType  BankAccountPwdType2;
///ERAT I s 5 K 2

TUstpFtdcTransPwdEncType BankAccountPwdEnc?2;

///BRAT K P R 2

TUstpFtdcTransPwdType  BankAccountPwd2;
/KT

TUstpFtdcTransAccountIDType AccountlID;
e sl SEE !

TUstpFtdcTransAccountTypeType  AccountType;
8 < IRk 2 TSI
TUstpFtdcTransPwdTypeType  AccountPwdTypel;
// /B I 77 1
TUstpFtdcTransPwdEncType AccountPwdEncl;
/B 1

TUstpFtdcTransPwdType  AccountPwdl;

// /R E R 2
TUstpFtdcTransPwdTypeType  AccountPwdType?2;
// /B I 73 2
TUstpFtdcTransPwdEncType AccountPwdEnc2;
/B R 2

TUstpFtdcTransPwdType  AccountPwd?2;

/]G
TUstpFtdcTransDigestType Digest;

/155 H
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TUstpFtdcTransDateType TradingDay;
/] RAEL A T
TUstpFtdcBrokerIDType  LogBrokerlID;
// /s P A
TUstpFtdcUserIDType LogUserID;
V=L
TUstpFtdcMoneyType CurrentBalance;
// /7] &
TUstpFtdcMoneyType UsableBalance;
// /T BAE
TUstpFtdcMoneyType WithdrawableBalance;
// /K
TUstpFtdcMoneyType FrozenBalance;
I
pRspInfo: Fi& M NAS S5 B AL .
LDINAEYSEELAR
struct CUstpFtdcRspInfoField
{

///EERARY
TUstpFtdcErrorIDType ErrorID;

///EERAE R
TUstpFtdcErrorMsgType ErrorMsg;
s
nRequestID: X[\ RS G R 1D, 1% 1D HH P AR A LB ) ) 46 52
blsLast: FE/RZKIRIELE S AEIRT nRequestID HHR 5 —
Bk
R N BoRn—A4%0, 1R CurrentBalance
A~ s
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if (pRspInfo!=NULL&&pRspInfo—>ErrorID!=0) {
printf ("EHERIT R R
[Xl: %d, %s\n”, pRspInfo—>ErrorlD, pRspInfo->ErrorMsg) ;

return;

}

if (NULL == pAccountFieldRsp) {
printf ("EABRIT RAAE M \n") ;
return;

}
printf ("EHERTRENE \n") ;
printf ("BrokerID =[%s]\n”, pAccountFieldRsp—>BrokerID) ;
printf ("BankAccount =[%s]\n”, pAccountFieldRsp—>BankAccount) ;
printf ("AccountID =[%s]\n”, pAccountFieldRsp—>AccountID) ;
printf(“CurrentBalance =[%1f]\n”, pAccountFieldRsp—>CurrentBalance) ;
printf ("UsableBalance =[%1f]\n”", pAccountFieldRsp—>UsableBalance) ;
printf ("WithdrawableBalance

=[%1f]\n”, pAccountFieldRsp—>WithdrawableBalance) ;

return ;

6. 2. 62 OnRtnQueryBankBalanceByFuture Ji%

B S A W ARAT R Rl B R
R -

void OnRtnQueryBankBalanceByFuture (
CUstpFtdcAccountFieldRtnField *pAccountFieldRtn)

ZH:

pAccountFieldRtn: & &HIK {5 218 A0 25 ) bk .

it IREEYSSPSIERY AR

struct CUstpFtdcAccountFieldRtnField

{

// /LS5 Ty Beht

TUstpFtdcTransTradeCodeType TradeCode;

// /55 Kk TT

TUstpFtdcTransTradeSourceType  TradeSource;
///ERATRAY

TUstpFtdcTransBankTypeType BankType;
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///ERAT A

TUstpFtdcTransBankIDType BankID;
///BRAT oy AR

TUstpFtdcTransBankBrchIDType BankBrchlID;

/] GEAFIRE

TUstpFtdcTransBrokerTypeType BrokerType;

s WG T Re)

TUstpFtdcTransBrokerIDType BrokerID;

/1 9

TUstpFtdcUserIDType UserID;

/] /R E T

TUstpFtdcInvestorIDType InvestorID;
/T 73 SR AR
TUstpFtdcTransFutureBranchIDType BrokerBranchlD;
// /585 1 ]

TUstpFtdcTransDateType TradeDate;

// /AL 18]

TUstpFtdcTransTimeType TradeTime;

/I RAETTRK S

TUstpFtdcTransSendSourceSerial Type SendSourceSerial;
/R TT RERIK 5
TUstpFtdcTransSendSourceReletedSerialType  SendSourceReletedSerial;

/// ik
TUstpFtdcTransCurrencyType CurrencylD;

/&4

TUstpFtdcTransIndividualNameType CustomerName;
// /AR

TUstpFtdcTransIdCardTypeType IdCardType;

// Ui

TUstpFtdcTransIdentifiedCardNoType IdentifiedCardNo;
// /% R

TUstpFtdcTransCustTypeType CustType;

/] IR 5
TUstpFtdcOrganCustNoType OrganCustNo;

// /BT S
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TUstpFtdcTransBankAccountType  BankAccount;
///RATIK S R

TUstpFtdcTransAccountTypeType  BankAccountType;
/1 /I 3T

TUstpFtdcTransBankBranchIDType BankBranchID;

[/ /BRAT IR P RS 1

TUstpFtdcTransPwdTypeType  BankAccountPwdTypel;
/AT P s T A

TUstpFtdcTransPwdEncType BankAccountPwdEncl;
///BRATIK R 1

TUstpFtdcTransPwdType  BankAccountPwdl;
///BRAT K P B 2R 2

TUstpFtdcTransPwdTypeType  BankAccountPwdType2;
///ERAT I s 5 K 2

TUstpFtdcTransPwdEncType BankAccountPwdEnc?2;

///BRAT K P R 2

TUstpFtdcTransPwdType  BankAccountPwd?2:
i A Se)

TUstpFtdcTransAccountIDType AccountlID;
e sl SEE !

TUstpFtdcTransAccountTypeType  AccountType;
s < IRk 2 CESIC|
TUstpFtdcTransPwdTypeType  AccountPwdTypel;
/B I 77 1
TUstpFtdcTransPwdEncType AccountPwdEncl;
/B 1

TUstpFtdcTransPwdType  AccountPwdl;
/KRR SR 2
TUstpFtdcTransPwdTypeType  AccountPwdTypeZ2;
// /B I 3 2
TUstpFtdcTransPwdEncType AccountPwdEnc2;
/B R 2

TUstpFtdcTransPwdType  AccountPwd?2;

//

TUstpFtdcTransDigestType Digest;
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/55 H

TUstpFtdcTransDateType TradingDay;
/] EFREL AT T
TUstpFtdcBrokerIDType  LogBrokerlID;
/&P A

TUstpFtdcUserIDType LogUserID;
///ARAT AT F

TUstpFtdcMoneyType BankUseAmount;
///ARAT AT L

TUstpFtdcMoneyType BankFetchAmount;

6. 2. 63 OnRtnOpenAccountByBank /7%

HRAT I A AEC R AR T 7 (Bl Rt
R -
void OnRtnOpenAccountByBank (
CUstpFtdcSignUpOrCancleAccountRspFieldField * pSignUpOrCancleAccountRspField)

BH
pSignUpOrCancleAccountRspField: fi[AI§RIIIT4H 7 5 B 454 A bk .
BUYIT4 45 2 454 -
struct CUstpFtdcSignUpOrCancleAccountRspFieldField
{

// /M55 DIRERD

TUstpFtdcTransTradeCodeType TradeCode;

///NL5E R TT

TUstpFtdcTransTradeSourceType  TradeSource;

///RAT R

TUstpFtdcTransBankTypeType BankType;

///ERAT A

TUstpFtdcTransBankIDType BankID;

///ERAT 73 AR

TUstpFtdcTransBankBrchIDType BankBrchlID;

// /&L A TR

TUstpFtdcTransBrokerTypeType BrokerType;
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/] GE N TS

TUstpFtdcTransBrokerIDType BrokerID;

// /I 7 SCH U A

TUstpFtdcTransFutureBranchIDType BrokerBranchlID;
// /385 H ]

TUstpFtdcTransDateType TradeDate;

/// BRAE I Th)

TUstpFtdcTransTimeType TradeTime;

/R TT K S

TUstpFtdcTransSendSourceSerialType SendSourceSerial;
/I RARTT RERFK
TUstpFtdcTransSendSourceReletedSerialType  SendSourceReletedSerial;

/// Tk

TUstpFtdcTransCurrencyType CurrencylID;

K-k =

TUstpFtdcTransIndividualNameType CustomerName ;
//JUEA 2R

TUstpFtdcTransIdCardTypeType IdCardType;

// /A b

TUstpFtdcTransIdentifiedCardNoType IdentifiedCardNo;
// /%R

TUstpFtdcTransCustTypeType CustType;

[/ /WK 5
TUstpFtdcOrganCustNoType OrganCustNo;

/AT S

TUstpFtdcTransBankAccountType  BankAccount;
///RATIK 5 2R

TUstpFtdcTransAccountTypeType  BankAccountType;

/1 /I 3T S

TUstpFtdcTransBankBranchIDType BankBranchlID;

[/ /BRAT IR P RS 1

TUstpFtdcTransPwdTypeType  BankAccountPwdTypel;
/AT I T

TUstpFtdcTransPwdEncType BankAccountPwdEncl;
///RATIK R 1
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TUstpFtdcTransPwdType  BankAccountPwdl;
[/ /AT K PRS2

TUstpFtdcTransPwdTypeType  BankAccountPwdType2;

///BRATIR s 7 3 2

TUstpFtdcTransPwdEncType BankAccountPwdEnc?2;

///RATIK R 2

TUstpFtdcTransPwdType  BankAccountPwd2;
/BT

TUstpFtdcTransAccountIDType AccountlID;
A & SEE !

TUstpFtdcTransAccountTypeType  AccountType;

/1) B IR 1

TUstpFtdcTransPwdTypeType  AccountPwdTypel;

/) /G s T 5 1
TUstpFtdcTransPwdEncType AccountPwdEncl;
[/ 1

TUstpFtdcTransPwdType  AccountPwdl;

/// B R R A 2

TUstpFtdcTransPwdTypeType  AccountPwdType?2;

/1B U5 K 2
TUstpFtdcTransPwdEncType AccountPwdEnc2;
/B R 2

TUstpFtdcTransPwdType  AccountPwd?2;

//

TUstpFtdcTransDigestType Digest;
/135 H

TUstpFtdcTransDateType TradingDay;

/1P %S

TUstpFtdcUserIDType UserID;

s $7 ek The)

TUstpFtdcInvestorIDType InvestorID;
/IR &

TUstpFtdcTransCashExCodeType CashExCode;
/AR

TUstpFtdcMoneyType CurrentBalance;

}s
WOBLAT A @3 £ a3 T 5 B H AR A R A A

KRETFBAE G52 5 APT
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6. 2. 64 OnRtnCancelAccountByBank /5y

AT o S ER A 7 [l K
R -

void OnRtnCancelAccountByBank (
CUstpFtdcSignUpOrCancleAccountRspFieldField #*pSignUpOrCancleAccountRspField)

S8,
pAccountField: FRAIEIHHE 15 B4 M L.
B P 5 B4

2% OnRtnOpenAccountByBank 7777,

6. 2. 65 OnRspFromBankToFutureByBank 75k

RAT b A RS AR AT BE S A BT N
E@Uﬁﬁzz
void OnRspFromBankToFutureByBank (
CUstpFtdcTransferFieldReqField *pTransferFieldReq,
CUstpFtdcRspInfoField #*pRspInfo,
int nRequestID,
bool blsLast) {};

¥
pTransferFieldReq: &A% &HKAE B 45 M k.
Tt i AT DA
struct CUstpFtdcTransferFieldRegField
{
/[ /)2 ThRehd
TUstpFtdcTransTradeCodeType TradeCode;
// /M5 R TT
TUstpFtdcTransTradeSourceType TradeSource;
/] BRAT R
TUstpFtdcTransBankTypeType BankType;
/] RATHAY
TUstpFtdcTransBankIDType BankID;

// /BT 4 R AR
TUstpFtdcTransBankBrchIDType BankBrchlD;
[/ /G N F R
TUstpFtdcTransBrokerTypeType BrokerType;
s AY/NEIE R

TUstpFtdcTransBrokerIDType BrokerID;
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// /AT 43 SR AR

TUstpFtdcTransFutureBranchIDType  BrokerBranchlD;
// /38 5 H

TUstpFtdcTransDateType TradeDate;

/// BAE N A]

TUstpFtdcTransTimeType TradeTime;

/[ RKETTRK S

TUstpFtdcTransSendSourceSerialType SendSourceSerial;
/[ RKAETT RERR K S
TUstpFtdcTransSendSourceReletedSerialTypeSendSourceReletedSerial;
/) ERbRE

TUstpFtdcTransResendFlagType ResendFlag;
///HNETT W]

TUstpFtdcTransTransferDirFlagType TransferDirFlag;

/// T
TUstpFtdcTransCurrencyType CurrencylID;

/% P4

TUstpFtdcTransIndividualNameType  CustomerName;
// [ UEAE A

TUstpFtdcTransIdCardTypeType IdCardType;

// /U b

TUstpFtdcTransIdentifiedCardNoType IdentifiedCardNo;
L -Iak =3
TUstpFtdcTransCustTypeType CustType;

// /B P
TUstpFtdcOrganCustNoType OrganCustNo;

/] RATIK S

TUstpFtdcTransBankAccountType BankAccount;
///BRAT IR SRR

TUstpFtdecTransAccountTypeType BankAccountType;
/I AT S

TUstpFtdcTransBankBranchIDType BankBranchlID;
///ERATIR RS R

TUstpFtdcTransPwdTypeType  BankAccountPwdTypel;
// /AT N T 5K 1

TUstpFtdcTransPwdEncType BankAccountPwdEncl ;

/) RATI S 1

TUstpFtdcTransPwdType BankAccountPwdl;

[/ RATIK B RS T 2

TUstpFtdcTransPwdTypeType  BankAccountPwdType?2;
/) RAT I nE T 5K 2

TUstpFtdcTransPwdEncType BankAccountPwdEnc?2;

[/ RAT I P # 2

TUstpFtdcTransPwdType BankAccountPwd?2;
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b

/] Ek

TUstpFtdcTransAccountIDType AccountID;

A o SEE
TUstpFtdcTransAccountTypeType AccountType;
/1) P |
TUstpFtdcTransPwdTypeType  AccountPwdTypel;
// /G T 5 1
TUstpFtdcTransPwdEncType AccountPwdEncl ;
/)G B

TUstpFtdcTransPwdType AccountPwdl;

/) /G RS E Y 2
TUstpFtdcTransPwdTypeType  AccountPwdType?2;
/) /G N T 5 2
TUstpFtdcTransPwdEncType AccountPwdEnc?2;

// /G B 2

TUstpFtdcTransPwdType AccountPwd2;

///FiE
TUstpFtdcTransDigestType Digest;

// /M
TUstpFtdcMoneyType  TradeAmount;

// /4T R

TUstpFtdcMoneyType  CurrentBalance;

// /] &5

TUstpFtdcMoneyType  UsableBalance;
/// v B &

TUstpFtdcMoneyType  WithdrawableBalance;
// /385 H

TUstpFtdcTransDateType TradingDay;

// /P %5

TUstpFtdcUserIDType UserlID;

/] /B S
TUstpFtdcInvestorIDType InvestorlD;
// /R IR K S

TUstpFtdcTransSendSourceSerialType RevReference;

pRspInfo: 45 AIMMAF B 450 (1 k.
i A JS 2844 <
struct CUstpFtdcRspInfoField

{

// /RS
TUstpFtdcErrorIDType ErrorID;

/] /R R
TUstpFtdcErrorMsgType ErrorMsg;
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nRequestID: R[AIFH P A HAER ) ID, % ID HH P EAC SR E I 48 E .
blsLast: FRANZIKIRFLETS NEXT nRequestID MG — KR Al

6. 2. 66 OnRspFromFutureToBankByBank 75 %

HRAT i A S B B e R ARAT B

RBURTE

void OnRspFromFutureToBankByBank (
CUstpFtdcTransferFieldReqField *pTransferFieldReq,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool blsLast) {};

ZH

pTransferFieldReq: F& A 5% GH MAS S 45 M A9 E

RIS EYSEY AR

2 OnRspFromBankToFutureByBank 777%,

6. 2. 67 OnRtnFromBankToFutureByJSD

ek i A AR ARAT B B ) B [l 4R A
R
void OnRtnFromBankToFutureByJSD (CUstpFtdcJSDMoneyField #pJSDMoney) {};
24
pJSDMoney: #i [l AL IA B LK AE B4 M sk .
SALIE TR S IKAE B G5

struct CUstpFtdcJSDMoneyField

{

/1P %S

TUstpFtdcUserIDType UserID;

/] &R F

TUstpFtdcBrokerIDType  BrokerID;

/B G

TUstpFtdcInvestorIDType InvestorID;
/BT

TUstpFtdcAccountIDType AccountID;

///RAT Y
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TUstpFtdeBankIDType BankID;

// /R A

TUstpFtdcMoneyType TradeAmount;
/BRI G BR UK S
TUstpFtdcFrozenRefrenceType FrozenRefrence:
/] EAIRRK S

TUstpFtdcJSDSerialType JSDSerial;

6. 2. 68 OnRtnFromFutureToBankByJSD

Ak i AR I BT B < ERAT I R
RBURTE -
void OnRtnFromFutureToBankByJSD (CUstpFtdcJSDMoneyField *pJSDMoney) {};
Y
pJSDMoney: Fi& ) & I8 B &6 IKAE B 45 14 i bk
S IR T SRS BA5
B OnRtnFromBankToFutrueBy JSD 7777,

6. 2. 69 OnRtnTransferInvestorAccountChanged J5¥%

RSV R AR 53 3 08 < K AR 3 Bl 4 ad R
BRER T«
void OnRtnTransferInvestorAccountChanged (
CUstpFtdcTransferFieldReqField *pTransferFieldReq) {};
S
pTransferFieldReq: #5[n1%% G5 KAE B 45t btk
BB K AR B A5

=% OnRspFromBank ToFutureByBank 7772,

6. 2. 70 OnRspSignUpAccountByFuture J5¥%

WIBE R B ERAT IR P 22 N
R -
void OnRspSignUpAccountByFuture (
CUstpFtdcSignUpOrCancleAccountRspFieldField *pSignUpOrCancleAccountRspField,
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CUstpFtdcRspInfoField #*pRsplnfo,
int nRequestID,
bool blsLast) {};
S¥.
pSignUpOrCancleAccountRspField: g m4RATM 7 45+ i il o
HRAT IR 5 B 451
struct CUstpFtdeSignUpOrCancleAccountRspFieldField
{
// /M55 ThRen
TUstpFtdcTransTradeCodeType TradeCode;
/55 AR TT
TUstpFtdcTransTradeSourceType  TradeSource;
/I RATHREY
TUstpFtdcTransBankTypeType BankType;
///ERAT A
TUstpFtdcTransBankIDType BankID;
///BRAT 5y AR
TUstpFtdcTransBankBrchIDType BankBrchID;
/]G A FIHRA
TUstpFtdcTransBrokerTypeType BrokerType;
s =W T Re)
TUstpFtdcTransBrokerIDType BrokerID;
// /BT 73 SCHUA AR
TUstpFtdcTransFutureBranchIDType BrokerBranchID;
// /58 5 H ]
TUstpFtdcTransDateType TradeDate;
// /LI 18]
TUstpFtdcTransTimeType TradeTime;
/I RAETTRK S
TUstpFtdcTransSendSourceSerialType SendSourceSerial;
/R TT RERFK S
TUstpFtdcTransSendSourceReletedSerialType  SendSourceReletedSerial;
/// TR
TUstpFtdcTransCurrencyType CurrencylD;

AL - Ik T
TUstpFtdcTransIndividualNameType CustomerName ;
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//JUEA R

TUstpFtdcTransIdCardTypeType IdCardType;

// /U

TUstpFtdcTransIdentifiedCardNoType IdentifiedCardNo;
// /B RAY

TUstpFtdcTransCustTypeType CustType;

[/ /W S
TUstpFtdcOrganCustNoType OrganCustNo;

// /AT K S

TUstpFtdcTransBankAccountType  BankAccount;

// /AT IR 2R

TUstpFtdcTransAccountTypeType  BankAccountType;
it

TUstpFtdcTransBankBranchIDType BankBranchID;
///BRAT IR P R 1

TUstpFtdcTransPwdTypeType  BankAccountPwdTypel;
///ERAT IR e T K

TUstpFtdcTransPwdEncType BankAccountPwdEncl;
///BRAT IR P R 1

TUstpFtdcTransPwdType  BankAccountPwdl;
///RAT IR B SR 2

TUstpFtdcTransPwdTypeType  BankAccountPwdTypeZ2;
///RAT IR N 75 5K 2

TUstpFtdcTransPwdEncType BankAccountPwdEnc?2;

///BRATIK P R 2

TUstpFtdcTransPwdType  BankAccountPwd2;
/]S

TUstpFtdcTransAccountIDType AccountlID;
a7 &l SEE !

TUstpFtdcTransAccountTypeType  AccountType;
i kA EESItH
TUstpFtdcTransPwdTypeType  AccountPwdTypel;
/1 /B T 1
TUstpFtdcTransPwdEncType AccountPwdEncl;
/B R 1
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TUstpFtdcTransPwdType  AccountPwdl;
[/ FE KRR 2

TUstpFtdcTransPwdTypeType  AccountPwdType?2;

// /a2 2

TUstpFtdcTransPwdEncType AccountPwdEnc2;

/AR R 2
TUstpFtdcTransPwdType  AccountPwd?2;
//

TUstpFtdcTransDigestType Digest;
/155 H

TUstpFtdcTransDateType TradingDay;
/1P 9

TUstpFtdcUserIDType UserlD;
/BB i
TUstpFtdcInvestorIDType InvestorID;
// bR

TUstpFtdcTransCashExCodeType CashExCode;

// /4T R
TUstpFtdcMoneyType CurrentBalance;

s

pRspInfo: ¥8 A1 NAF 24544 (k.
Wi 7 A5 JE 2544 <

struct CUstpFtdcRspInfoField

{

// /EERARDS
TUstpFtdcErrorIDType ErrorID;
[/ VR E R
TUstpFtdcErrorMsgType ErrorMsg;

}s
nRequestID: IR [A P RRAS BAF R 09 1D, % 1D HH A P 78 A SR AT M I 48 5 o

bIsLast:

6. 2. 71 OnRspCancleAccountByFuture J5¥%

WIS AT IR LI N

BRI

void OnRspCancleAccountByFuture (

FRABLIT AT @ L3t et B 45 AR R A 7]
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CUstpFtdeSignUpOrCancleAccountRspFieldField *pSignUpOrCancleAccountRspField,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool bIsLast) {};
¥
pSignUpOrCancleAccountRspField: #8[F4RATIK 15 B 458 1 Hb ik o
HRATI 5 S 454«
2 OnRspSignlpAccountByFuture 7777,

6. 2. 72 OnRspQuerySignUpOrCancleAccountStatus 5y

TR AW AT R LIRS WA B

BRI

void OnRspQuerySignUpOrCancleAccountStatus (
CUstpFtdcQuerySignUpOrCancleAccountStatusRspFieldField
*pQuerySignUpOrCancleAccountStatusRspField,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool blsLast) {};

B,

pQuerySignUpOrCancleAccountStatusRspField: #8MI4RITE LIRSS HbE .
AT LIRS ME B 45,

struct CUstpFtdcQuerySignUpOrCancleAccountStatusRspFieldField
{

/1P %S

TUstpFtdcUserIDType UserlID;

s ek The)

TUstpFtdcInvestorIDType InvestorID;

s =W T Re)

TUstpFtdcTransBrokerIDType BrokerlID;

/BT

TUstpFtdcTransAccountIDType AccountID;

///ERAT A

TUstpFtdcTransBankIDType BankID;

/AT IR S
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TUstpFtdcTransBankAccountType  BankAccount;

// /%24 A

TUstpFtdcTransDateType OpenAccountDate;

// /R A

TUstpFtdcTransDateType CancleAccountDate;

/1 ZLRE

TUstpFtdcTransSignUPOrCancleStatusType SignUPOrCancleStatus;
// /LY R A

TUstpFtdcTransSignUPOrCancleRtnCodeType SignUPOrCancleRtnCode;
///ZELYIREME B

TUstpFtdcTransSignUPOrCancleRtnMsgType SignUPOrCancleRtnMsg:
// /A

TUstpFtdcTransCurrencyType CurrencylD;

b

pRspInfo: 5 i S A5 B 45 M ik o
DINAERSEY AR
struct CUstpFtdcRspInfoField
{
// /R
TUstpFtdcErrorIDType ErrorID;
///EERAE B
TUstpFtdcErrorMsgType ErrorMsg;
I
ﬁmwﬂm-ﬁ@%ﬁ&i%ﬁﬁ%ﬂhﬁiDﬁ%Fﬁ&i%ﬁﬂﬁ%%o
blsLast: FE/RZKIRIELE S AERT nRequestID HHR 5 —

%ﬁ:
z<ﬁﬂ:
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if (pRspInfo!=NULL&&pRspInfo->ErrorID!=0) {
printf "EHHZZPRES HizEKA: %s\n”, pRspInfo—>ErrorMsg) ;

return;

}
if (NULL == pQuerySignUpOrCancleAccountStatusRspField) {

return;

}
printf ("EHELRENE \n") ;
printf ("UserID
=[%s]\n”, pQuerySignUpOrCancleAccountStatusRspField—>UserID) ;
printf (”SignUPOrCancleStatus
=[%s]\n”, pQuerySignUpOrCancleAccountStatusRspField—>SignUPOrCancleStatus) ;

return ;

6. 2. 73 OnRtnChangeAccountByBank 755

AT A AR BEARAT K 5 38 5

R
void OnRtnChangeAccountByBank (

CUstpFtdcChangeAccountFieldField #*pChangeAccountField)

=H:
pChangeAccountField: fif[A 4R 138 BEARATIK 515 B 45 M A Lk
BRI AR S AT K 515 B

struct CUstpFtdcChangeAccountRspFieldField

{

// /bS5 Dfe

TUstpFtdcTransTradeCodeType TradeCode;

///NL5E KA TT

TUstpFtdcTransTradeSourceType  TradeSource;
///RATRAY

TUstpFtdcTransBankTypeType BankType:

///ERAT A
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TUstpFtdcTransBankIDType BankID;

///BRAT oy AR

TUstpFtdcTransBankBrchIDType BankBrchlID;

/] /&L A TR

TUstpFtdcTransBrokerTypeType BrokerType;

/] GE N E G

TUstpFtdcTransBrokerIDType BrokerID;

// /I 7 SCH U A

TUstpFtdcTransFutureBranchIDType BrokerBranchlID;
// /385 H ]

TUstpFtdcTransDateType TradeDate;

/// BRAE I Th]

TUstpFtdcTransTimeType TradeTime;

/R TTRK S

TUstpFtdcTransSendSourceSerialType SendSourceSerial;
/I RARTT RERFK
TUstpFtdcTransSendSourceReletedSerialType  SendSourceReletedSerial;
/// T

TUstpFtdcTransCurrencyType CurrencylD;

///RATIK 5

TUstpFtdcTransBankAccountType  BankAccount;
///RATIK S RR

TUstpFtdcTransAccountTypeType  BankAccountType;
/1 /I 3T S

TUstpFtdcTransBankBranchIDType BankBranchlID;
///RAT IR R R 1

TUstpFtdcTransPwdTypeType  BankAccountPwdTypel;
///RATIR s 77 1

TUstpFtdcTransPwdEncType BankAccountPwdEncl;
///ERATI ERY 1

TUstpFtdcTransPwdType  BankAccountPwdl;
///BRATIK P SRS SRAY 2

TUstpFtdcTransPwdTypeType  BankAccountPwdType2;
///RRAT I s 75 5K 2

TUstpFtdcTransPwdEncType BankAccountPwdEnc?2;
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///BRATIK P R 2

TUstpFtdcTransPwdType  BankAccountPwd2;
/BT

TUstpFtdcTransAccountIDType AccountlID;
A & SEE !

TUstpFtdcTransAccountTypeType  AccountType;
G & IRk eS|
TUstpFtdcTransPwdTypeType  AccountPwdTypel;
/1 /e e i 1
TUstpFtdcTransPwdEncType AccountPwdEncl;
/R R 1

TUstpFtdcTransPwdType  AccountPwdl;
/B IR 2
TUstpFtdcTransPwdTypeType  AccountPwdTypeZ2;
/1B U5 K 2
TUstpFtdcTransPwdEncType AccountPwdEnc2;
/B K R 2

TUstpFtdcTransPwdType  AccountPwd2;

//

TUstpFtdcTransDigestType Digest;
/155 H

TUstpFtdcTransDateType TradingDay;

/1P %S

TUstpFtdcUserIDType UserlID;

s & ek i)

TUstpFtdcInvestorIDType InvestorID;

I

6. 2. 74 OnRspOpenSimTradeAccount J5 V%

15 AL G S S TT ) BN
R -

void OnRspOpenSimTradeAccount (CUstpFtdcSimTradeAccountInfoField
*pSimTradeAccountInfo, CUstpFtdcRspInfoField *pRspInfo, int nRequestID, bool
blsLast) {};
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¥

pSignUpOrCancleAccountRspField: F5AI4RATIK 7 E B 45/ pHht .
AT 5 B 45
struct CUstpFtdcSimTradeAccountInfoField

{

VE-InLE

TUstpFtdcIndividualNameType CustomerName;

/ /AR

TUstpFtdcldentifiedCardNoType  IdentifiedCardNo;
///FHL

TUstpFtdcMobilePhoneType MobilePhone;

/// s

TUstpFtdcEMailType EMail;

I IRE- 2L

TUstpFtdcPasswordType  PassWord;

// /R A

TUstpFtdcUserIDType UserlD;

I

6. 2. 75 OnRspCheckOpenSimTradeAccount &

7 LA 5 W 2 P
R -
void OnRspCheckOpenSimTradeAccount (
CUstpFtdceSimTradeAccountInfoField *pSimTradeAccountInfo,
CUstpFtdcRspInfoField *pRspInfo,
int nRequestID,
bool blsLast) {};

SH:
pSimTradeAccountInfo: #&[AI{ EAZ 5K 45 B4t fry bl .
i HAZ Zy i S S 4

struct CUstpFtdcSimTradeAccountInfoField
{

/] P4
TUstpFtdcIndividualNameType CustomerName;
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// /U5 i

TUstpFtdcldentifiedCardNoType  IdentifiedCardNo;
///FHl

TUstpFtdcMobilePhoneType MobilePhone;

// /A

TUstpFtdcEMailType EMail;

// /I P

TUstpFtdcPasswordType  PassWord;

/// P A

TUstpFtdcUserIDType UserID;

I

6. 2. 76 OnRspQryCFMMCTradingAccountKey J5¥%

AW RIES I E RGLL N7 TSR B M
R -

void OnRspQryCFMMCTradingAccountKey (
CUstpFtdcCEMMCTradingAccountKeyRspField *pCFMMCTradingAccountKeyRsp,
CUstpFtdcRspInfoField #*pRspInfo,
int nRequestID,
bool bIsLast);

2%
pCEMMCTradingAccountKeyRsp f M) PRIE &5 & RG240 o F] T4 7 28 N2 S5/ i b bk
TRIEE I REL LN T T BN B 45 -
struct CUstpFtdcCFMMCTradingAccountKeyRspField

{

/] &R F I

TUstpFtdcBrokerIDType  BrokerID;

/143 RS

TUstpFtdcParticipantIDType ParticipantID;

/BT

TUstpFtdcAccountIDType AccountID;

[/ E S

TUstpFtdcSequenceNoTypeType KeyID;

/B E

TUstpFtdcCFMMCKeyType  CurrentKey;
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I
pRspInfo: 5 AW NS B 45 F ML .
LDINAERSEY AR
struct CUstpFtdcRspInfoField
{
// Ve RARHY
TUstpFtdcErrorIDType ErrorID;

[/ ERE R
TUstpFtdcErrorMsgType ErrorMsg;

1
nRequestID: IR[EIF P EHZHIG R ID, 1% 1D AP AESEHE RN E.
blsLast: FH/RZIRIELGE S AER nRequestID H G —IKIR I,

6. 2. 77 OnRtnMsgNotify A ¥E

F P S8 A

RBURTE -

void OnRtnMsgNotify (CUstpFtdcMsgNotifyField #*pMsgNotify) {};
B3

pMsgNotify: F5 M F - TH B 45 F Ak

EDARCEPSSE¥SET AR

struct CUstpFtdcMsgNotifyField

{

///BRTEH
TUstpFtdcNotifyRangeType Range;
// &R T IS
TUstpFtdcBrokerIDType  BrokerID;
// /R AR

TUstpFtdcUserIDType UserlID;

s ek The)
TUstpFtdcInvestorIDType InvestorID;
/] RETEER
TUstpFtdcReSendType ReSend;
///IBRIRIE
TUstpFtdcNotifySourceType  Source;
// /BRI

TUstpFtdcMsgType MsgContent;

/! BES
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TUstpFtdcMsgNoType MsgNumber;

/// B

TUstpFtdcDateType  CommandDate;

// /I 1A]

TUstpFtdcTimeType  CommandTime:

// /R T

TUstpFtdcMsgSub jectType MsgSubject;
I

6. 2. 78 OnRtnClientPositionChange J5 V&

Fr AR A
BRI «
void OnRtnClientPositionChange (

CUstpFtdcClientPositionChangeField *pClientPositionChange) {};

BH:
pClientPositionChange: fi A5 GAZ 1 IH B 4544 stk
RO B 451 :
struct CUstpFtdcClientPositionChangeField

{

// &L F I

TUstpFtdcBrokerIDType  BrokerlID;

/1 /5 5 BT A

TUstpFtdcExchangeIDType ExchangelD;

s &k The)

TUstpFtdcInvestorIDType InvestorID;

// /&Y

TUstpFtdcInstrumentIDType  InstrumentID;

e L IE

TUstpFtdcClientIDType  ClientID;

/// 23T

TUstpFtdcDirectionType Direction;

/B EGRFRE

TUstpFtdcHedgeFlagType HedgeFlag;

///WEGE 5L

TUstpFtdcPriceType PreSettlementPrice;

FRABLIT AT @ L3t et B 45 AR R A 7] 128



F i R SRR BB A IR A R SO

/] /IR
TUstpFtdcVolumeType
/]S E
TUstpFtdcVolumeType

/TR
TUstpFtdcVolumeType
/]
TUstpFtdcVolumeType
/BB
TUstpFtdcVolumeType
///HEF R
TUstpFtdcVolumeType
/R TR R
TUstpFtdcVolumeType
/115 ROTRRE
TUstpFtdcVolumeType
/B RGS
TUstpFtdcVolumeType
/]RGS &
TUstpFtdcVolumeType
/RS &
TUstpFtdcVolumeType

/] /PR &
TUstpFtdcVolumeType
/AT R G
TUstpFtdcVolumeType
[/ TBEHAT VR G5
TUstpFtdcVolumeType

/// & ARG
TUstpFtdcMoneyType
// [ REE RIESE
TUstpFtdcMoneyType
/// B ARAIE 42
TUstpFtdcMoneyType
// ) BRER S5 PRAIE 5

LT A @ Lt B Rb A 0745

PrePosition;

Position;

OpenPosition;

ClosePosition;

LegPosition;

CombPosition;

YdPositionRemain;

TodayPositionRemain;

FrozenOpenPosition;

FrozenClosingPosition;

FrozenClosingYdPosition;

FrozenClosingTodayPosition;

FrozenExecPosition;

FrozenAbandonExecPosition;

UsedMargin;

FrozenMargin;

LegUsedMargin;

SRR

KRETFBAE G52 5 APT
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TUstpFtdcMoneyType LegFrozenMargin;

// /A R ARIE

TUstpFtdcMoneyType CombUsedMargin;
/R A TRAIE <R

TUstpFtdcMoneyType CombFrozenMargin;

/1 /385 it s R ORALE &

TUstpFtdcMoneyType UsedMarginExchange;

// /5 5 Pt LR 5 T ORAIE <82
TUstpFtdcMoneyType LegUsedMarginExchange;
/1 /G G b FRAIE S

TUstpFtdcMoneyType CombUsedMarginExchange:;

/1 /I EA

TUstpFtdcMoneyType PositionCostByDeal:
/] /R A

TUstpFtdcMoneyType PositionCostBySettl;
/]RGN

TUstpFtdcPriceType PositionProfitPrice;
// /BRI AR

TUstpFtdcMoneyType CloseProfitBySettl;
/)BT

TUstpFtdcMoneyType CloseProfitByDeal;

// /BT TR

TUstpFtdcMoneyType PositionProfitBySettl;
/] BEX MRS

TUstpFtdcMoneyType PositionProfitByDeal;
/// T

TUstpFtdcCurrencyIDType Currency;
/R T E

TUstpFtdcMoneyType OptMarketValue;
///TAS A

TUstpFtdcMoneyType TASPositionCost;
///TAS Fr &

TUstpFtdcVolumeType TASPosition;

// /KRN

TUstpFtdcMoneyType InOutTheMoneyValue;
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/// P AR
TUstpFtdcUserIDType
/] /S PATUR G
TUstpFtdcVolumeType
/] /ERAT R 4l
TUstpFtdcVolumeType
/] /S TRF AT R G
TUstpFtdcVolumeType
/I WEBGF AT R G
TUstpFtdcVolumeType

B2 A5 SRR PR A R AR SR

UserlID;

TodayFrozenExecPosition;

YdFrozenExecPosition:

TodayFrozenAbandonExecPosition;

YdFrozenAbandonExecPosition;

6.2.79 OnRtnClientPositionChangeMD J5¥E

FENE T PR SR E A

BRI -

void OnRtnClientPositionChangeMD (

KRETFBAE G52 5 APT

CUstpFtdcClientPositionProfitChangeField #*pClientPositionProfitChange) {}:

ZH:

pClientPositionProfitChange: ¥8M{FNE T H A {LIH

ERmIb AR S e A EP YAy AR

/R T AR

struct CUstpFtdcClientPositionProfitChangeField

{
/] /BN E T

TUstpFtdcBrokerIDType  BrokerID;

/IR E G

TUstpFtdcInvestorIDType InvestorID;

/158 5 G

TUstpFtdeClientIDType ClientID;

/&L

TUstpFtdcInstrumentIDType  InstrumentID;

VEZL

TUstpFtdcDirectionType Direction;

// I BER R &
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TUstpFtdcHedgeFlagType HedgeFlag;
/585 A i
TUstpFtdcExchangeIDType ExchangelD;
/// T

TUstpFtdcCurrencyIDType Currency;

/// 5 FRIE S

TUstpFtdcMoneyType UsedMargin;

// /BB o5 FRAIE <

TUstpFtdcMoneyType LegUsedMargin;

// /A R ARIE

TUstpFtdcMoneyType CombUsedMargin;

// B TR

TUstpFtdcMoneyType PositionProfitBySettl;
/][ BEX MR T

TUstpFtdcMoneyType PositionProfitByDeal;
/IR TE

TUstpFtdcMoneyType OptMarketValue;
///TAS FF & RA

TUstpFtdcMoneyType TASPositionCost;
///TAS i

TUstpFtdcVolumeType TASPosition;

// [ SEREAE A

TUstpFtdcMoneyType InOutTheMoneyValue;
// /R A

TUstpFtdcUserIDType UserlID;

6. 2.80 OnRtnInvestorAccountChange J7¥&

BE B A
RBURTE
void OnRtnInvestorAccountChange (
CUstpFtdcInvestorAccountChangeField *plnvestorAccountChange) {}
e
pInvestorAccountChange: 8 [7) % 44240 454 i ik
BB S
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B2 A5 SRR PR A R AR SR

struct CUstpFtdcInvestorAccountChangeField

{
/] /BN E T

TUstpFtdcBrokerIDType  BrokerlID;

/BB

TUstpFtdcInvestorIDType InvestorID;

/)RS

TUstpFtdcAccountIDType AccountID;

[/ LRGSR
TUstpFtdcMoneyType
/]I NGB
TUstpFtdcMoneyType
/// e
TUstpFtdcMoneyType
// /RS I PRAIE
TUstpFtdcMoneyType
//URGETEER
TUstpFtdcMoneyType
/[ EREEAUR
TUstpFtdcMoneyType
/] FEET
TUstpFtdcMoneyType
/PR
TUstpFtdcMoneyType
[/ RET
TUstpFtdcMoneyType
// /T 4
TUstpFtdcMoneyType
/]2 R A IR &
TUstpFtdcMoneyType
// /7 SRR A ORI
TUstpFtdcMoneyType
/1% 3% b A RIES:
TUstpFtdcMoneyType
/7 /73K 5 FHARIE <R

PreBalance:

Deposit;

Withdraw:

FrozenMargin;

FrozenFee;

FrozenPremium;

Fee;

CloseProfit;

PositionProfit;

Available;

LongFrozenMargin;

ShortFrozenMargin;

LongMargin;
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TUstpFtdcMoneyType
// /2 AR RAE <
TUstpFtdcMoneyType
// /B GR
TUstpFtdcMoneyType
/1% H AN
TUstpFtdcMoneyType
/// & RRIE
TUstpFtdcMoneyType
e G TR &
TUstpFtdcMoneyType
// /R BE
TUstpFtdcMoneyType
/// EH AT i B4
TUstpFtdcMoneyType
/] BUREER
TUstpFtdcVolumeType
///HAb 3
TUstpFtdcMoneyType

/]G RERE
TUstpFtdcMoneyType

// /A &%
TUstpFtdcMoneyType
/// ik

ShortMargin;

ReleaseMargin;

DynamicRights;

TodayInOut;

Margin;

Premium;

Risk:

PreAvailable;

TotalFrozenPos;

OtherFee;

Balance;

Mortgage;

TUstpFtdcCurrencylIDType Currency;

/IR GRS

TUstpFtdcAccountTradingStatusType  TradingStatus;

LSRN & 2N

TUstpFtdcAccountMoneyStatusType MoneyStatus;

/// L H BT B <A
TUstpFtdcMoneyType
// /BT g
TUstpFtdcMoneyType

// /BT AR H 4R
TUstpFtdcMoneyType

FRALEITA @ L3t e b B4

PreCurrencyPledge;

CurrencyPledgeln;

CurrencyPledgeOut;

SRR
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// /AN TE N 0

TUstpFtdeMoneyType CurrencyExchangeln;
// /A T

TUstpFtdcMoneyType CurrencyExchangeOut;
/] RE T E

TUstpFtdcMoneyType FrozenMoney:

/] /IRE &0
TUstpFtdcMoneyType MinGuarntee;

// /AT LA
TUstpFtdcRatioType WithdrawRatioAllowed;

// /S RMRAE A

TUstpFtdcMoneyType DeliveryMargin;
// /IR 4

TUstpFtdcMoneyType WithdrawAllowed;
/// EHSEA R MRS
TUstpFtdcMoneyType PreDepositEnd;

/// LA AT A A T e
TUstpFtdcMoneyType PreCurrencyPledgeOut;
/B TIEIR N 80

TUstpFtdcMoneyType CurrencyUnPledgeln;

// /B TR H e
TUstpFtdcMoneyType CurrencyUnPledgeOut;

// /AR
TUstpFtdcUserIDType UserlID;

/]| REHFEEEZ

TUstpFtdcCharBoolType  HasPosOrTrade;

/) BEX MRS

TUstpFtdcMoneyType PositionProfitByDeal;
/BRSO T

TUstpFtdcMoneyType CloseProfitByDeal;

// /R R E
TUstpFtdcMoneyCalcCfgType  MoneyCalcCfg;
/I AR B

TUstpFtdcMoneyType ExchangeOutFrozenMoney;

/BT TR G B
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TUstpFtdcMoneyType

/1 /35 it s R ORAIE &

TUstpFtdcMoneyType

ExchangeOpenFrozenMoney;

MarginExchange;

/11385 P L8 il 22 Sk o FHARAIE 462

TUstpFtdcMoneyType

LongMarginExchange;

/138 LR A 3k o L ARAIE &

TUstpFtdcMoneyType

ShortMarginExchange;

/1585 P 24 H B TRAIE 42

TUstpFtdcMoneyType

/1) 38 5 A RIRAIE 4

TUstpFtdcMoneyType

/BT R TR

TUstpFtdcMoneyType

/IR R TR

TUstpFtdcMoneyType
// /AR G
TUstpFtdcMoneyType
/] BREE 4
TUstpFtdcMoneyType
///BAREHN
TUstpFtdcMoneyType
/B 3
TUstpFtdcMoneyType
/] AT T B Rk &5
TUstpFtdcMoneyType

ReleaseMarginExchange;

DeliveryMarginExchange;

LongOptionMarketValue;

ShortOptionMarketValue;

MarketValue;

TotalFrozen;

Premiumln;

PremiumOut;

FrozenExecFee;

6. 2. 81 OnRtnInvestorAccountChangeMD J5ik

FElf T PR AR

BRBURTE -

void OnRtnlInvestorAccountChangeMD (

K FFRUE G35 5 APT

CUstpFtdcInvestorAccountProfitChangeField *plnvestorAccountProfitChange) {};

ZH.
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pInvestorAccountProfitChange: F8[AVFEIE T & &AM TE B 45M AL,
T R &R TE B S5

[/ REFNE TN

struct CUstpFtdcInvestorAccountProfitChangeField

{
s WAk TR

TUstpFtdeBrokerIDType  BrokerID:

/B

TUstpFtdcInvestorIDType InvestorID;

/KT

TUstpFtdcAccountIDType AccountID;

/// T

TUstpFtdcCurrencyIDType Currency;

/// 5 R ARIE 4
TUstpFtdcMoneyType

Margin;

// /LR 2 Sk b I ARAIE S

TUstpFtdcMoneyType

LongMargin;

// /LR T Sk b A RAIE &2

TUstpFtdcMoneyType

/BT F e E

TUstpFtdcMoneyType

/)RR R TE

TUstpFtdcMoneyType
// /i ER
TUstpFtdcMoneyType
// /TR 4
TUstpFtdcMoneyType
/A
TUstpFtdcMoneyType
/BB ES
TUstpFtdcMoneyType
// /AT B4
TUstpFtdcMoneyType
/RS
TUstpFtdcMoneyType
/B R

ShortMargin;

LongOptionMarketValue;

ShortOptionMarketValue;

MarketValue;

WithdrawAllowed;

Risk;

DynamicRights;

Available;

PositionProfit;
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TUstpFtdcMoneyType PositionProfitByDeal;

// /P AR
TUstpFtdcUserIDType UserlID;

6. 2. 82 OnRspQryEnableRtnMoneyPositoinChange J5¥%

FEVF B B AR B R R
RHRTE

void OnRspQryEnableRtnMoneyPositoinChange (
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool blsLast) {};

25

pRspInfo: Fg[AIMA NAE S 45 #) ik

INRERSEAp AP

struct CUstpFtdcRspInfoField

{
// /EERARRY
TUsthtchrrorIDType ErrorID;
// /R R
TUstpFtdcErrorMsgType ErrorMsg;

I

nRequestID: R[EIFHFiERA ID, % ID A EET WIS E .

bIsLast: FR/NIZIKIR BT NENT nRequestID HIE G — IR A,

6. 2. 83 OnRspQueryHisOrder 5

P SLAT A N
RHRTE -

void OnRspQueryHisOrder (
CUstpFtdcOrderField *pOrder,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool bIsLast) {};

ZH:
pOrder: F&[aITT BLE5F ML
PEREISE Ak
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2 OnRspQryOrder 7777,

pRspInfo: 48 mIM MAE 4584 (1) k.
i A5 JE 2544 <
struct CUstpFtdcRspInfoField

{
// /R RARRY
TUsthtchrrorIDType ErrorlID;

[/ ERE R
TUstpFtdcErrorMsgType ErrorMsg;

s
nRequestID: IR [FIFFIERM ID, % 1D B EE RN TEE,
bIsLast: FE7NIZIGR [FIE T NE %S nRequestID M Ja — ki [A]

6. 2. 84 OnRspQueryHisTrade 5%

Py S RS BT ) 2
R -
void OnRspQueryHisTrade (
CUstpFtdcTradeField *pTrade,
CUstpFtdcRspInfoField *pRsplInfo,
int nRequestID,
bool bIsLast) {};
24
pTrade: fi[aAE 45 F AL .
FRALAE B A5 -
struct CUstpFtdcTradeField
{
s =W T Re)
TUstpFtdcBrokerIDType  BrokerID;
/585 AR
TUstpFtdcExchangeIDType ExchangelD;
/1 /35 H
TUstpFtdcTradingDayType TradingDay;
// /%% 1 4
TUstpFtdcParticipantIDType ParticipantID;
/// TS
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TUstpFtdcSeatIDType SeatID;
[/ /B E S
TUstpFtdcInvestorIDType InvestorID;

AE-Ink=i
TUstpFtdeClientIDType ClientID;

/1R
TUstpFtdcUserIDType UserlID;

/// NP g
TUstpFtdcUserIDType OrderUserlID;
/RS

TUstpFtdcTradeIDType TradelID;
/] BRI T

TUstpFtdcOrderSysIDType OrderSysID;
[/ AR G

TUstpFtdcUserOrderLocal IDType  UserOrderLocallD;

// /&4
TUstpFtdcInstrumentIDType InstrumentID;
///FSETT T

TUstpFtdcDirectionType Direction;
///FFARE
TUstpFtdcOffsetFlagType OffsetFlag;
/B ERFRE
TUstpFtdcHedgeFlagType HedgeFlag;
/AL

TUstpFtdcPriceType TradePrice;
/AR

TUstpFtdcVolumeType TradeVolume;

// /AL T

TUstpFtdcTimeType  TradeTime;
ARG . St

TUstpFtdcParticipantIDType ClearingPartID;

/]I AR T 823k
TUstpFtdcMoneyType UsedFee;
/AR 5 FIORAIE
TUstpFtdcMoneyType UsedMargin;
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/AU IEAE 7 FIARUR] 2
TUstpFtdcMoneyType Premium;
/RS FHOE
TUstpFtdcVolumeType Position;
///FREERS N A
TUstpFtdcPriceType PositionCost;
// /B B4
TUstpFtdcMoneyType Available;

// /B RIE S
TUstpFtdcMoneyType Margin;
/B R A RAIE 5
TUstpFtdcMoneyType FrozenMargin;
/[ /AN SRR

TUstpFtdcBusinessLocalIDType BusinessLocallID;

/1 /b5 R H

TUstpFtdcDateType  ActionDay;
/| HIEF

TUstpFtdcArbiTypeType  ArbiType;
/&4 (BE NEMAEEYS)

TUstpFtdcInstrumentIDType  ArbilnstrumentID;

/PR

TUstpFtdcMoneyType CloseProfit;

/[ /ENBEEX M8
TUstpFtdcMoneyType CloseProfitByDeal;
/3R

TUstpFtdcTradeTypeType TradeType;
/]S

TUstpFtdcAccountIDType AccountID;
/AR S

TUstpFtdcOrderLocal IDType  OrderLocallD;

///ARSE 5y Bt i FARAIE <
TUstpFtdcMoneyType UsedMarginExchange;
// /RGP RIE S
TUstpFtdcMoneyType MarginExchange;

I

pRspInfo: Fg[AIMANAF S 45 #) bk
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)R ERSEET AP
struct CUstpFtdcRspInfoField

{
// ) RARS
TUsthtchrrorIDType ErrorID;

// /RS R
TUstpFtdcErrorMsgType ErrorMsg;

b
nRequestID: IR [AIF &R ID, % ID A S AE BRI E .
bIsLast: FEZNIZIGR [BIET NEXT nRequestID B G —KiZ [A]

6. 2. 85 OnRtnInvestorAccountDeposit ¥

HAEERER. Y Gim Akl T HAESR, P& E@E MR b, &%k
R -

REETE

void OnRtnInvestorAccountDeposit (

CUstpFtdcInvestorAccountDepositResField* pInvestorAccountDepositRes)

ZH:

pInvestorAccountDepositRes: & H N 445 R R4 L

g5 R R :

struct CUstpFtdcInvestorAccountDepositResField

{

s =W T Re)
TUstpFtdcBrokerIDType  BrokerID;
// /R A

TUstpFtdcUserIDType UserID;
/B
TUstpFtdcInvestorIDType InvestorID;
/BT

TUstpFtdcAccountIDType AccountID;
/R ERKT
TUstpFtdcAccountSegNoType  AccountSegNo;
// /&

TUstpFtdcMoneyType Amount;

// /NS A

TUstpFtdcAccountDirectionType  AmountDirection;
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// /T B4
TUstpFtdcMoneyType Available;
/RS
TUstpFtdcMoneyType Balance;

6. 2. 86 OnRspCurrencyPledge ¥

R TR R L
RHURTY

void OnRspCurrencyPledge (CUstpFtdcCurrencyPledgeField *pCurrencyPledge,
CUstpFtdcRspInfoField *pRsplInfo,
int nRequestID,
bool blsLast) ;

ZH:
pCurrencyPledge $5 [ B I3 5T 1A 5 Wil L 45 A4 RO
B T3 BT PR P L 55 4 -
struct CUstpFtdcCurrencyPledgeField
{
s WG T Re)
TUstpFtdcBrokerIDType  BrokerID;
/BT
TUstpFtdcAccountIDType AccountID;
/RIS
TUstpFtdcAccountSegNoType  AccountSegNo;
/// Thf
TUstpFtdcCurrencylIDType SrcCurrency;
// /<
TUstpFtdcMoneyType SrcAmount;
/// Tf
TUstpFtdcCurrencyIDType DestCurrency;
/<&
TUstpFtdcMoneyType DestAmount;
/R
TUstpFtdcPledgeActionTypeType  Action;
// /35 H
TUstpFtdcTradingDayType TradingDay;
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// /38 5 1]
TUstpFtdcTimeType  TradingTime;
I
pRspInfo: & ] S A5 B 45 bk o
LDINAEY ST AR
struct CUstpFtdcRspInfoField
{
// /EERARY
TUsthtchrrorIDType ErrorlID;

[/ ERE R
TUstpFtdcErrorMsgType ErrorMsg;

s
nRequestID: IR [AIEHEEKEITIHERM ID, % ID M P EEKARIT EHINEE.
bIsLast: FH7N1ZUGR [FIE T NE % nRequestID M Ja — ki [A]

6. 2. 87 OnRtnTransferInvestorMoneyChanged J5¥%

BRI IR AR 51 3 B3 0K P AR Bl i

R -

void OnRtnTransferInvestorMoneyChanged (CUstpFtdcSyncMoneyTransferField
#pSyncMoneyTransfer)

ZH:

pSyncMoneyTransfer $5 A% 5% # 5T G U™ 45 K4 fA L

B E RIS S5

struct CUstpFtdcSyncMoneyTransferField

{

/) B E G
TUstpFtdcBrokerIDType  BrokerID;
/KT

TUstpFtdcAccountIDType AccountID;
///RATA
TUstpFtdcTransBankIDType BankID;
/AT IR S
TUstpFtdcTransBankAccountType  BankAccount;
/// TR

TUstpFtdcCurrencyIDType Currency;
// /&

TUstpFtdcMoneyType Amount;
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/NS R

TUstpFtdcTransferEventType SyncTransMoneyEvent;
// RNV 55 T ekt

TUstpFtdcTransTradeCodeType TradeCode;
/55 AR TT

TUstpFtdcTradeSyncSourceType TradeSource;
///ERERK G

TUstpFtdcTransSerialType TransSerialNo;
/PR S

TUstpFtdcTransSerialType SecondSerialNo;

/1P 9

TUstpFtdcUserIDType UserID;

///DXP JH BIK 5

TUstpFtdcDxpSegNoType SegNo;

///BAEIR GBS, SE55%)
TUstpFtdcOperateSourceType OperateSource;
// /AR E I GE R, 5 %)
TUstpFtdcOperateSourceType OperateDest;

E: L=
TUstpFtdcIndividualNameType Operator:;

/// B

TUstpFtdcTimeType Time;
b

6. 2. 88 OnRspQueryMaxOrderVolume /5%

B KRR N . 5% P ik it il KIS ETRE 2 S, WS FaRE
Wil 2R, 27 VAR

BREURETE

void OnRspQueryMaxOrderVolume (

CUstpFtdcRspQueryMaxOrderVolumeField *pRspQueryMaxOrderVolume,
CUstpFtdcRspInfoField #*pRspInfo,
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int nRequestID,
bool blsLast)

S
pRspQueryMaxOrderVolume : F8 7] Fx A FHR B4 B M) B 45 44 ) ik .
SYNGID VIR & &4 )NEL 7 AR

struct CUstpFtdcRspQueryMaxOrderVolumeField

{

/[ &L T T
TUstpFtdeBrokerIDType  BrokerID:
/BB i
TUstpFtdcInvestorIDType InvestorID;
/1 /& AR

TUstpFtdeClientIDType ClientID;
// /585 A
TUstpFtdcExchangeIDType ExchangelD;
// /&4
TUstpFtdcInstrumentIDType InstrumentID;
///FSETT T

TUstpFtdcDirectionType Direction;
///BHERFRE
TUstpFtdcHedgeFlagType HedgeFlag;
/1 /I FFRE

TUstpFtdcOffsetFlagType OffsetFlag;
// /i

TUstpFtdcPriceType Price;

// /BRI AR

TUstpFtdcVolumeType MaxVolume;
I
pRspInfo: I [BIH Wi Bi{5 Bk
LISAEY YT AR
struct CUstpFtdcRspInfoField
{
/] RAY
TUstpFtdcErrorIDType ErrorID;
/] EERAE E
TUstpFtdcErrorMsgType ErrorMsg:
I
nRequestID: JREIHREFNEAEE KM 1D, % ID HH I EIR B FNR 45 E -
bIsLast: fRNIZIKIREZ T A%EERT nRequestID [ fa— ik [E].
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T

L AEBW AT TR0, B8 7 FERAMREEN S . A, KRG, SeERIESIEEA
&, BAAE. RILHE REAEE,

2.ClientID FUEMI M FiHHEEIANE P PR, X FEAME v Bob |, 8N
PEREZ T B S2 B%.

3. P T MBI AX B ERENE, FTUMEHE I e, EWIPT. gL, K
Fe i X L E R IR I, SUHERRIEN

4. 4 Price NI, MMM 4 Price @ BKERF I 808 A RS, WHZEH M 1T
B

5. A, WX 7 mIF/APRE/ A R KRR . IR, MR RATTeHE .

6. iFH A

Wt AP REER TR TR e/ (BPhRNRES ST N FE83) ]

SR TR BB (AT B e/ (BRI ST ITfR T4 |

SR AR N DU (AT B/ CREF i o I ORAIE e~ BOR e+ P o 1) 28
7 ]

6. 2.89 OnRtnFlowMessageCancel J7¥£ (REH)

/N MBI BESPSIP

BRBURTY

void OnRtnFlowMessageCancel (
CUstpFtdcFlowMessageCancelField *pFlowMessageCancel)

6.2.90 OnErrRtnFromFutureToBankByBank /¥ (G EH)

R RS BB O A A AT B R [l
RERTE -
void OnErrRtnFromFutureToBankByBank (

CUstpFtdcTransferFieldReqField *pTransferFieldReq,
CUstpFtdcRspInfoField *pRsplInfo)

BH

pTransferFieldReq: 8 [FIFEIKIE >R 45 #) k.
LSRN AR

struct CUstpFtdcTransferFieldRegField

{

// /55 DRett

TUstpFtdcTradeCodeType TradeCode;
///ERAT A
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TUstpFtdcBrokerIDType  BankID;

///ERAT 73 AR
TUstpFtdcInvestorIDType BankBrchID;

// &L T T

TUstpFtdeBrokerIDType  BrokerID:

// /IR 73 SERUR A
TUstpFtdcFutureBranchIDType BrokerBranchlID;
/585 1 ]

TUstpFtdcDateType  TradeDate;

// /AL TA]

TUstpFtdcTimeType  TradeTime;
///BRATRUK S

TUstpFtdcBankSerial Type BankSerial;
/155 H

TUstpFtdcDateType  TradingDay;

/G TRKS

TUstpFtdcPlateSerialType PlateSerial;
///BJa g bR

TUstpFtdcBoolType  LastFragment;

// /%3] SessionID
TUstpFtdcSessionIDType SessionlD;
VK- InL

TUstpFtdcIndividualNameType CustomerName;
// AR

TUstpFtdcIdCardTypeType IdCardType;

// Ui

TUstpFtdcldentifiedCardNoType  IdentifiedCardNo;
VK- IRE

TUstpFtdcCustTypeType  CustType;

/AT IR S

TUstpFtdcBankAccountType BankAccount ;
///BRAT Y

TUstpFtdcPasswordType  BankPassWord;
/BT

TUstpFtdcAccountIDType AccountID;
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/B

TUstpFtdcPasswordType  Password;

/] xR

TUstpFtdcInstallIDType InstalllD;
/1B A UK S
TUstpFtdcFutureSerialType  FutureSerial;
// /P FR R

TUstpFtdcUserIDType UserlID;

// /% PR iR

TUstpFtdcBoolType  VerifyCertNoFlag:

// /TR
TUstpFtdcCurrencyIDType CurrencylD;

// /B <A

TUstpFtdcMoneyType TradeAmount;

// /B AT B

TUstpFtdcMoneyType FutureFetchAmount;
/RS bR
TUstpFtdcFeePayFlagType FeePayFlag;

// /R B
TUstpFtdcMoneyType CustFee;

/// RO R 2 7] 9 A
TUstpFtdcMoneyType BrokerFee;

// [ IRIE T e BT B 2
TUstpFtdcMessageType Message;

// /i

TUstpFtdcMessageType Digest;
///RATIK 5 2R

TUstpFtdcBankAccType BankAccType;
///HETEFRE

TUstpFtdcDeviceldType  DevicelD;

// /BB B S 2T

TUstpFtdcBankAccType BankSecuAccType;
/B w ERAT G

TUstpFtdcBankCodingForFutureType BrokerIDByBank;

// /ALK S
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TUstpFtdcBankAccountType BankSecuAcc;
/BT R
TUstpFtdcPwdFlagTypeType BankPwdFlag;
/TR Bt TR AR R 7
TUstpFtdcPwdFlagTypeType SecuPwdFlag:
// /3G by
TUstpFtdcOperNoType OperNo;
/&R G
TUstpFtdcRequestIDType RequestID;
///3 5 1D
TUstpFtdcTIDType TID;
//EEWAZ Gy R
TUstpFtdcTransferStatusType TransferStatus;
I
pRspInfo: & [B]FH Fuw RAE Bk .
LDINAEYSEELAR
struct CUstpFtdcRspInfoField
{

///EERARY
TUstpFtdcErrorIDType ErrorID;

[/ ERE R
TUstpFtdcErrorMsgType ErrorMsg;

6.2.91 OnErrRtnFromBankToFutureByFuture /7% (GREH)

AT R AT TR B R A 1R [l
REETE -
void OnErrRtnFromBankToFutureByFuture (

CUstpFtdcTransferFieldReqField *pTransferFieldReq,
CUstpFtdcRspInfoField *pRsplnfo)

S
pTransferFieldReq: iM% K% R 450 bk,
MR SR 254 -

struct CUstpFtdcTransferFieldReqgField
{

// /LS5 Ty Beht

TUstpFtdcTradeCodeType TradeCode;
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///ERAT A

TUstpFtdeBrokerIDType  BankID;
///BRAT oy AR

TUstpFtdcInvestorIDType BankBrchID;

/] GE N E G

TUstpFtdeBrokerIDType  BrokerID:

// /I 7 SCH U A
TUstpFtdcFutureBranchIDType BrokerBranchlID;
// /385 H ]

TUstpFtdcDateType  TradeDate;

// /AL TR

TUstpFtdcTimeType  TradeTime;
/BT IRK S
TUstpFtdcBankSerial Type BankSerial;
// /35 H

TUstpFtdcDateType  TradingDay;

/1 ERK S

TUstpFtdcPlateSerialType PlateSerial;
/B JE o bR

TUstpFtdcBoolType  LastFragment;

// /&3] SessionID
TUstpFtdcSessionIDType SessionlD;

L - Il E
TUstpFtdcIndividualNameType CustomerName;

// AR
TUstpFtdcldCardTypeType IdCardType;

/ /U

TUstpFtdcIdentifiedCardNoType  IdentifiedCardNo;
/)% R

TUstpFtdcCustTypeType  CustType;

///RATIKS

TUstpFtdcBankAccountType BankAccount ;
///BRAT Y

TUstpFtdcPasswordType  BankPassWord;
/]S
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TUstpFtdcAccountIDType AccountID;
/B

TUstpFtdcPasswordType  Password;

/] xR

TUstpFtdcInstallIDType InstalllID;
/1B A UK S
TUstpFtdcFutureSerialType  FutureSerial;
// /P FR R

TUstpFtdcUserIDType UserlID;

// /% PR iR
TUstpFtdcBoolType  VerifyCertNoFlag;
/// A

TUstpFtdcCurrencyIDType CurrencylD;
// /B

TUstpFtdcMoneyType TradeAmount;

// /B AT B

TUstpFtdcMoneyType FutureFetchAmount;
/RS bR
TUstpFtdcFeePayFlagType FeePayFlag;
///RiWE 3R

TUstpFtdcMoneyType CustFee;

// /NSO L 2 =] B
TUstpFtdcMoneyType BrokerFee;

[/ RIETT BT B
TUstpFtdcMessageType Message;

///E

TUstpFtdcMessageType Digest;
///RATIK 5 2R
TUstpFtdcBankAccType BankAccType;
///BETEFRE

TUstpFtdcDeviceldType  DevicelD;

// /B B S 2

TUstpFtdcBankAccType BankSecuAccType;
/BB ) ERAT G

TUstpFtdcBankCodingForFutureType BrokerIDByBank;
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/B ALK S

TUstpFtdecBankAccountType BankSecuAcc;
// /AT R &

TUstpFtdcPwdFlagTypeType BankPwdFlag;
/R BB R AR R
TUstpFtdcPwdFlagTypeType SecuPwdFlag:
// /3G R

TUstpFtdcOperNoType OperNo;

///E RS

TUstpFtdcRequestIDType RequestID;
///3E 5 1D

TUstpFtdcTIDType TID;

/WA Gy R

TUstpFtdcTransferStatusType TransferStatus;

I
pRspInfo: I [BIH Wi Ri{5 Bk
INRERSEAy AP
struct CUstpFtdcRspInfoField
{
// /R RARRY
TUstpFtdcErrorIDType ErrorID;
/] EERAE E

TUstpFtdcErrorMsgType ErrorMsg;

6. 2. 92 OnErrRtnQueryBankBalanceByFuture 757 (GRJEH)

FA B A RS A TR ARAT R B 1R [
RHRTE -

void OnErrRtnQueryBankBalanceByFuture (

CUstpFtdcAccountFieldReqField *pAccountFieldReq,

CUstpFtdcRspInfoField #*pRsplInfo)
SH:

pAccountFieldReq: #8 A {5 B 1% K 450 i)l

AR E EIE R
struct CUstpFtdcAccountFieldRegField

{
// /M55 DIRERD
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TUstpFtdcTradeCodeType TradeCode;
///ERAT Y

TUstpFtdcBrokerIDType  BankID;
///BRAT oy AR
TUstpFtdcInvestorIDType BankBrchID;
/] GE N E G
TUstpFtdcBrokerIDType  BrokerlID;
// /I 7 SCH U A
TUstpFtdcFutureBranchIDType BrokerBranchlID;
// /385 H ]

TUstpFtdcDateType  TradeDate;

// /AL TR

TUstpFtdcTimeType  TradeTime;
/BT IRK S
TUstpFtdcBankSerial Type BankSerial;
// /35 H

TUstpFtdcDateType  TradingDay;

/1 ERK S

TUstpFtdcPlateSerialType PlateSerial;
/&Gy bR

TUstpFtdcBoolType  LastFragment;

///%& 35K SessionID
TUstpFtdcSessionIDType SessionlID;
K-k =

TUstpFtdcIndividualNameType CustomerName;
// /U

TUstpFtdcIdCardTypeType IdCardType;

// /A

TUstpFtdcldentifiedCardNoType  IdentifiedCardNo;
kIR =it

TUstpFtdcCustTypeType  CustType;

///BRATIKS

TUstpFtdcBankAccountType BankAccount;
/] RATE
TUstpFtdcPasswordType  BankPassWord;
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/)RS

TUstpFtdcAccountIDType AccountID;

// /B

TUstpFtdcPasswordType  Password;
ES k)

TUstpFtdcInstallIDType InstalllID;
/1B AR RUK S
TUstpFtdcFutureSerialType  FutureSerial;
// /P FRR

TUstpFtdcUserIDType UserID;

// /% PR SR &
TUstpFtdcBoolType  VerifyCertNoFlag;

// /TR
TUstpFtdcCurrencyIDType CurrencylD;

//

TUstpFtdcMessageType Digest;
///RATIK S R

TUstpFtdcBankAccType BankAccType;

// [ BEE R &
TUstpFtdcDeviceldType  DevicelD;

// /BRI S 2R
TUstpFtdcBankAccType BankSecuAccType;

// /B R ARAT Gk

TUstpFtdcBankCodingForFutureType BrokerIDByBank;

/BRI S

TUstpFtdcBankAccountType BankSecuAcc;
///BRATE bR

TUstpFtdcPwdFlagTypeType BankPwdFlag;
/IR B R AR bR
TUstpFtdcPwdFlagTypeType SecuPwdFlag;
// /G b

TUstpFtdcOperNoType OperNo;

///VE KRG

TUstpFtdcRequestIDType RequestID;
///% % 1D
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TUstpFtdcTIDType TID;

I

pRspInfo: I [AIH = Wi Ri{E B AL .

DI EYSEELAE

struct CUstpFtdcRspInfoField

{
// /EERACHY
TUstpFtdcErrorIDType ErrorID;

///EERE R
TUstpFtdcErrorMsgType ErrorMsg;

6. 2. 93 OnRtnRepealFromBankToFutureByBank /7= ()5 )

BT A P IEARAT H A Dl A
R -

void OnRtnRepealFromBankToFutureByBank (
CUstpFtdcRepealFieldRtnField *pRepealFieldRtn)

S8
pRepealFieldRtn: ¥ [y IE 8 FN 25 ¥ ) st ik
/EPEL /nﬁﬂ:

struct CUstpFtdcRepealFieldRtnField

{

// /¥ IE I TR [R] B

TUstpFtdcRepealTimeIntervalType RepealTimelnterval;
/// EE M IEIREL

TUstpFtdcRepealedTimesType RepealedTimes;

// /AT I IERR

TUstpFtdcBankRepealFlagType BankRepealFlag;

/[ EE M IEIREL

TUstpFtdcBrokerRepealFlagType  BrokerRepealFlag;
// /IR K S

TUstpFtdcPlateSerialType PlateRepealSerial;

// /R IERAT IR 5

TUstpFtdcBankSerial Type BankRepealSerial;

// /R ISR R A mAK S
TUstpFtdcFutureSerialType  FutureRepealSerial;

// /M55 DIRERD
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TUstpFtdcTradeCodeType TradeCode;
///ERAT Y

TUstpFtdcBrokerIDType  BankID;
///BRAT oy AR
TUstpFtdcInvestorIDType BankBrchID;
/] GE N E G
TUstpFtdcBrokerIDType  BrokerlID;
// /I 7 SCH U A
TUstpFtdcFutureBranchIDType BrokerBranchlID;
// /385 H ]

TUstpFtdcDateType  TradeDate;

// /AL TR

TUstpFtdcTimeType  TradeTime;
/BT IRK S
TUstpFtdcBankSerial Type BankSerial;
// /35 H

TUstpFtdcDateType  TradingDay;

/1 ERK S

TUstpFtdcPlateSerialType PlateSerial;
/&Gy bR

TUstpFtdcBoolType  LastFragment;

///%& 35K SessionID
TUstpFtdcSessionIDType SessionlID;
K-k =

TUstpFtdcIndividualNameType CustomerName;
// /U

TUstpFtdcIdCardTypeType IdCardType;

// /A

TUstpFtdcldentifiedCardNoType  IdentifiedCardNo;
kIR =it

TUstpFtdcCustTypeType  CustType;

///BRATIKS

TUstpFtdcBankAccountType BankAccount;
/] RATE
TUstpFtdcPasswordType  BankPassWord;
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/)RS

TUstpFtdcAccountIDType AccountID;
// /B

TUstpFtdcPasswordType  Password;
ES k)

TUstpFtdcInstallIDType InstalllID;
/1B AR RUK S

TUstpFtdcFutureSerialType  FutureSerial;

// /P FRR

TUstpFtdcUserIDType UserID;

/1% P S AR
TUstpFtdcBoolType  VerifyCertNoFlag;

// /TR
TUstpFtdcCurrencyIDType CurrencylD;

// /R <

TUstpFtdcMoneyType TradeAmount;

// /BT L

TUstpFtdcMoneyType FutureFetchAmount;
/RS FR
TUstpFtdcFeePayFlagType FeePayFlag;

/BN 3R
TUstpFtdcMoneyType CustFee;

// /RO 57 2 = 3
TUstpFtdcMoneyType BrokerFee;
//RIETTE NI R R
TUstpFtdcMessageType Message;

//

TUstpFtdcMessageType Digest;
///BRAT K 5 2R

TUstpFtdcBankAccType BankAccType;

/[ FEERRE

TUstpFtdcDeviceldType  DevicelD;

// /BT AL S 2T

TUstpFtdcBankAccType BankSecuAccType;
/I wERAT i
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TUstpFtdcBankCodingForFutureType BrokerIDByBank;

/BT

TUstpFtdcBankAccountType BankSecuAcc;
// /AT R &

TUstpFtdcPwdFlagTypeType BankPwdFlag;
/R BB R AR R
TUstpFtdcPwdFlagTypeType SecuPwdFlag;
// /3G R

TUstpFtdcOperNoType OperNo;

///E RS

TUstpFtdcRequestIDType RequestID;
///55 1D

TUstpFtdcTIDType TID;

/WA Gy R
TUstpFtdcTransferStatusType TransferStatus;
// /R

TUstpFtdcErrorIDType ErrorID;
///HERE R

TUstpFtdcErrorMsgType  ErrorMsg;
b

6. 2. 94 OnRtnRepealFromFutureToBankByBank /5% ()5 F)

AT A AR I DT AR AT 3
R R
void OnRtnRepealFromFutureToBankByBank (
CUstpFtdcRepealFieldRtnField *pRepealFieldRtn)
=H:
pRepealFieldRtn: #& [ 13 K145 # I Rtk o
NS PHEEY AR
struct CUstpFtdcRepealFieldRtnField
{
// /P IE I [ 18] B

TUstpFtdcRepealTimeIntervalType RepealTimelnterval;

/// CEMIEIREL
TUstpFtdcRepealedTimesType RepealedTimes;
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// /AT PR IEAR &
TUstpFtdcBankRepealFlagType BankRepealFlag:
/// BE M IEIREL

TUstpFtdcBrokerRepealFlagType  BrokerRepealFlag;

/ /I IEF G IK S

TUstpFtdcPlateSerialType PlateRepealSerial;
// /IR IERAT IR S

TUstpFtdcBankSerial Type BankRepealSerial;

// I IERI B A m UK S

TUstpFtdcFutureSerialType  FutureRepealSerial;

// /55 e
TUstpFtdcTradeCodeType TradeCode;
///ERAT A

TUstpFtdcBrokerIDType  BankID;
///BRAT 5y AR
TUstpFtdcInvestorIDType BankBrchID;
/]G F G
TUstpFtdcBrokerIDType  BrokerID;
// /R 3 TR ACHY
TUstpFtdcFutureBranchIDType BrokerBranchlID;
// /585 H ]

TUstpFtdcDateType  TradeDate;

// /AL T

TUstpFtdcTimeType  TradeTime;
/BT IRK S
TUstpFtdcBankSerialType BankSerial;
// /55 H

TUstpFtdcDateType  TradingDay;

// /G RK S

TUstpFtdcPlateSerialType PlateSerial;
/1 BJE oy FrbR i

TUstpFtdcBoolType  LastFragment;

// /%K) SessionlID
TUstpFtdcSessionIDType SessionID;

k-9 %2
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TUstpFtdcIndividualNameType CustomerName;

// IR
TUstpFtdcIdCardTypeType IdCardType;
// IS

TUstpFtdcldentifiedCardNoType  IdentifiedCardNo;

AL -ImE 3!
TUstpFtdcCustTypeType  CustType;
// /AT

TUstpFtdecBankAccountType BankAccount;

///BRAT Y

TUstpFtdcPasswordType  BankPassWord;
/[ EEWKS

TUstpFtdcAccountIDType AccountlID;
/B

TUstpFtdcPasswordType  Password;
Es 3 k)

TUstpFtdcInstallIDType InstalllID;
/1B A UK S

TUstpFtdcFutureSerialType  FutureSerial;

// /R FHRIA

TUstpFtdcUserIDType UserID;

// /% e S bR

TUstpFtdcBoolType  VerifyCertNoFlag;
/// TR

TUstpFtdcCurrencylIDType CurrencylD;

// /K &0
TUstpFtdcMoneyType TradeAmount;

// /B AT B

TUstpFtdcMoneyType FutureFetchAmount;

// /AR &
TUstpFtdcFeePayFlagType FeePayFlag;

/] NWSCR P 3 H
TUstpFtdcMoneyType CustFee;

// /WA A =) 9l
TUstpFtdcMoneyType BrokerFee;
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/) RIETT 4 M7 BT S
TUstpFtdcMessageType Message:

//

TUstpFtdcMessageType Digest;
///RATIKS RR

TUstpFtdcBankAccType BankAccType;
///BETERR

TUstpFtdcDeviceldType  DevicelD;

// /B BT S 2

TUstpFtdcBankAccType BankSecuAccType;
// /B A A AT S
TUstpFtdcBankCodingForFutureType BrokerIDByBank;
/1SR IKS

TUstpFtdcBankAccountType BankSecuAcc;
// /AT R &

TUstpFtdcPwdFlagTypeType BankPwdFlag;
/IR B R AR bR
TUstpFtdcPwdFlagTypeType SecuPwdFlag;
///5E G 5y

TUstpFtdcOperNoType OperNo;

/&R

TUstpFtdcRequestIDType RequestID;
///5E% 1D

TUstpFtdcTIDType TID;

//EKAE GRS
TUstpFtdcTransferStatusType TransferStatus;
// R

TUstpFtdcErrorIDType ErrorID;

// /R E R

TUstpFtdcErrorMsgType  ErrorMsg;
b

6. 2. 95 OnRtnRepeal FromBankToFutureByFutureManual /5% (REH)

ARG AT B T AR IR HRAT R G0 K, ARAT A HE 5 B i s [ml 3 T
RERTE
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void OnRtnRepealFromBankToFutureByFutureManual (
CUstpFtdcRepealFieldRtnField *pRepealFieldRtn)
¥
pRepealFieldRtn: #& [ {1 145 ) I HdiE o
LN GPAIELT AR
struct CUstpFtdcRepealFieldRtnField
{
/// I [ 18]
TUstpFtdcRepealTimeIntervalType RepealTimelnterval;
// /& MIEIREL
TUstpFtdcRepealedTimesType RepealedTimes;
// /AT IR ERR
TUstpFtdcBankRepealFlagType BankRepealFlag:
/// & MIEIREL
TUstpFtdcBrokerRepealFlagType  BrokerRepealFlag;
/ /I IEF G IRK S
TUstpFtdcPlateSerialType PlateRepealSerial;
/[ /IERATIR K 5
TUstpFtdcBankSerial Type BankRepealSerial;
/ /I IEHI B A m K S
TUstpFtdcFutureSerialType  FutureRepealSerial;
// /bS5 et
TUstpFtdcTradeCodeType TradeCode;
///ERAT A
TUstpFtdeBrokerIDType  BankID;
///BRAT 5y AR
TUstpFtdcInvestorIDType BankBrchlID;
/] &L F g
TUstpFtdcBrokerIDType  BrokerID;
// /IR 3 SR AR
TUstpFtdcFutureBranchIDType BrokerBranchlID;
/585 H ]
TUstpFtdcDateType  TradeDate;
/// EE I [A]
TUstpFtdcTimeType  TradeTime;
/AT IRK S
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TUstpFtdcBankSerial Type BankSerial;
/155 H

TUstpFtdcDateType  TradingDay;

/! ERKS

TUstpFtdcPlateSerialType PlateSerial;
/B o bR

TUstpFtdcBoolType  LastFragment;

///% 3] SessionID
TUstpFtdcSessionIDType SessionID;
VE-InLE

TUstpFtdcIndividualNameType CustomerName;

// AR
TUstpFtdcIdCardTypeType IdCardType;
// AT

TUstpFtdcIdentifiedCardNoType  IdentifiedCardNo;

// /% R

TUstpFtdcCustTypeType  CustType;

// /AT K S

TUstpFtdcBankAccountType BankAccount;
// /BT

TUstpFtdcPasswordType  BankPassWord;
/BT

TUstpFtdcAccountIDType AccountID;
/IR

TUstpFtdcPasswordType  Password;

/] I

TUstpFtdcInstallIDType InstalllID;
/1B A R RUK S

TUstpFtdcFutureSerialType  FutureSerial;

// /R HRIR

TUstpFtdcUserIDType UserlID;

// /% P S bR &

TUstpFtdcBoolType  VerifyCertNoFlag;

// /TR
TUstpFtdcCurrencyIDType CurrencylD;
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/] /R

TUstpFtdcMoneyType TradeAmount;

// /5% AT L

TUstpFtdcMoneyType FutureFetchAmount;
/RS bR
TUstpFtdcFeePayFlagType FeePayFlag;

// /R 3R
TUstpFtdcMoneyType CustFee;

/// ISR 2 =) 3k
TUstpFtdcMoneyType BrokerFee;
//RIETTEHNOT HHE R
TUstpFtdcMessageType Message;

/T

TUstpFtdcMessageType Digest;
///BRAT IR 5 2
TUstpFtdcBankAccType BankAccType;
///HETEFRE

TUstpFtdcDeviceldType DevicelD;

// /B B S 2

TUstpFtdcBankAccType BankSecuAccType;
/BB w ERAT i

TUstpFtdcBankCodingForFutureType BrokerIDByBank;

/BRI S

TUstpFtdcBankAccountType BankSecuAcc;
// /AT E R

TUstpFtdcPwdFlagTypeType BankPwdFlag;
/B B B R AR
TUstpFtdcPwdFlagTypeType SecuPwdFlag:
// /3G HE R

TUstpFtdcOperNoType OperNo;

// /R

TUstpFtdcRequestIDType RequestID;
///3E 5 1D

TUstpFtdcTIDType TID;

// /EEWRAT R
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TUstpFtdcTransferStatusType TransferStatus;
// /B RAES

TUstpFtdcErrorIDType ErrorlID;
///EERAE R

TUstpFtdcErrorMsgType  ErrorMsg:
b

6. 2. 96 OnErrRtnRepealBankToFutureByFutureManual 753 (GRJEH)

RGiaAT N A B v T T O ERAT B I B E iR Rl
REETE :
void OnErrRtnRepealBankToFutureByFutureManual (

CUstpFtdcRepealFieldRspField *pRepealFieldRsp,
CUstpFtdcRspInfoField *pRspInfo)

ZH:
pRepealFieldRsp: 8 [ IEAE B 45 AL .
UNREPSEp (A
struct CUstpFtdcRepealFieldRspField
{
// /P IE I A 18]
TUstpFtdcRepealTimeIntervalType RepealTimelnterval;
/[ EE M IEIREL
TUstpFtdcRepealedTimesType RepealedTimes;
// /AT P ERR
TUstpFtdcBankRepealFlagType BankRepealFlag;
/// EEMIEIREL
TUstpFtdcBrokerRepealFlagType  BrokerRepealFlag;
// /IR K S
TUstpFtdcPlateSerialType PlateRepealSerial;
// /R IERRAT IR 5
TUstpFtdcBankSerial Type BankRepealSerial;
// /R IEII B A wRK S
TUstpFtdcFutureSerialType  FutureRepealSerial;
// /55 DRett
TUstpFtdcTradeCodeType TradeCode;
///ERAT A
TUstpFtdcBrokerIDType  BankID;
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///ERAT 73 AR
TUstpFtdcInvestorIDType BankBrchID;

// &L AT T

TUstpFtdcBrokerIDType  BrokerlID;

// /IR 73 SERUR A
TUstpFtdcFutureBranchIDType BrokerBranchlID;
/585 1 ]

TUstpFtdcDateType  TradeDate;
///EE I TA]

TUstpFtdcTimeType  TradeTime;
///BRATRUK S

TUstpFtdcBankSerial Type BankSerial;
/155 H

TUstpFtdcDateType  TradingDay;
//FEETRKS

TUstpFtdcPlateSerialType PlateSerial;
///BJa g bR

TUstpFtdcBoolType LastFragment;

// /&3] SessionlD
TUstpFtdcSessionIDType SessionlID;

/] P4
TUstpFtdcIndividualNameType CustomerName;

// [ UEAR R
TUstpFtdcldCardTypeType IdCardType;

/Ui

TUstpFtdcldentifiedCardNoType  IdentifiedCardNo;
VK- IRE

TUstpFtdcCustTypeType  CustType;

/AT IR S

TUstpFtdcBankAccountType BankAccount;
///BRAT Y

TUstpFtdcPasswordType  BankPassWord;
/BT

TUstpFtdcAccountIDType AccountID;
/B
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TUstpFtdcPasswordType  Password;
ES k)

TUstpFtdcInstallIDType InstalllD;
/1B AR RUK S
TUstpFtdcFutureSerialType  FutureSerial;
// /P FRR

TUstpFtdcUserIDType UserlID;

// /B PR SR &
TUstpFtdcBoolType  VerifyCertNoFlag:
/// TR

TUstpFtdcCurrencyIDType CurrencylD;
// /K

TUstpFtdcMoneyType TradeAmount;

// /BT L

TUstpFtdcMoneyType FutureFetchAmount;
// /B SAFR
TUstpFtdcFeePayFlagType FeePayFlag;
/BN 3R

TUstpFtdcMoneyType CustFee;

// /RO 57 A = 3
TUstpFtdcMoneyType BrokerFee;
//RIETTE O R R

TUstpFtdcMessageType Message;

//

TUstpFtdcMessageType Digest;
///RATIK S RR

TUstpFtdcBankAccType BankAccType;
///HAERRE

TUstpFtdcDeviceldType  DevicelD;

///HB ALK R
TUstpFtdcBankAccType BankSecuAccType;

/BT F R AT G %

TUstpFtdcBankCodingForFutureType BrokerIDByBank;

// /R ALK S
TUstpFtdecBankAccountType BankSecuAcc;
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// /AT R bR &
TUstpFtdcPwdFlagTypeType BankPwdFlag;
// /AR R G TR bR &
TUstpFtdcPwdFlagTypeType SecuPwdFlag;
// /38 GyHE iR
TUstpFtdcOperNoType OperNo;
/] /G R G T
TUstpFtdcRequestIDType RequestID;
// /35 1D
TUstpFtdeTIDType TID;
/] /WA G IRAS
TUstpFtdcTransferStatusType TransferStatus;
b
pRspInfo: IR[AIF 7 BiAE B L
i A5 J2. S5
struct CUstpFtdcRspInfoField
{
// VRS
TUstpFtdcErrorIDType ErrorID;

///EERE R
TUstpFtdcErrorMsgType ErrorMsg;

6. 2. 97 OnRtnRepealFromFutureToBankByFutureManual 5 (GRJ8H)

AGUATIA b T LA I SR ARAT 16 3K, ARAT AP 5 BR S A Iml 3
REURTE -

void OnRtnRepealFromFutureToBankByFutureManual (
CUstpFtdcRepealFieldRtnField *pRepealFieldRtn)

B
pRepealFieldRtn: F§ ) IEIM A1 45 # f Huh
MR AN S
struct CUstpFtdcRepealFieldRtnField
{
// /P IE I 8] 18] b
TUstpFtdcRepealTimeIntervalType RepealTimelnterval;
/] EGMIEREL
TUstpFtdcRepealedTimesType RepealedTimes;
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// /AT PR IEAR &
TUstpFtdcBankRepealFlagType BankRepealFlag:
/// BE M IEIREL

TUstpFtdcBrokerRepealFlagType  BrokerRepealFlag;

/ /I IEF G IK S

TUstpFtdcPlateSerialType PlateRepealSerial;
// /IR IERAT IR S

TUstpFtdcBankSerial Type BankRepealSerial;

// I IERI B A m UK S

TUstpFtdcFutureSerialType  FutureRepealSerial;

// /55 e
TUstpFtdcTradeCodeType TradeCode;
///ERAT A

TUstpFtdcBrokerIDType  BankID;
///BRAT 5y AR
TUstpFtdcInvestorIDType BankBrchID;
/]G F G
TUstpFtdcBrokerIDType  BrokerID;
// /R 3 TR ACHY
TUstpFtdcFutureBranchIDType BrokerBranchlID;
// /585 H ]

TUstpFtdcDateType  TradeDate;

// /AL T

TUstpFtdcTimeType  TradeTime;
/BT IRK S
TUstpFtdcBankSerialType BankSerial;
// /55 H

TUstpFtdcDateType  TradingDay;

// /G RK S

TUstpFtdcPlateSerialType PlateSerial;
/1 BJE oy FrbR i

TUstpFtdcBoolType  LastFragment;

// /%K) SessionlID
TUstpFtdcSessionIDType SessionID;

k-9 %2
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TUstpFtdcIndividualNameType CustomerName;

// IR
TUstpFtdcIdCardTypeType IdCardType;
// IS

TUstpFtdcldentifiedCardNoType  IdentifiedCardNo;

AL -ImE 3!
TUstpFtdcCustTypeType  CustType;
// /AT

TUstpFtdecBankAccountType BankAccount;

///BRAT Y

TUstpFtdcPasswordType  BankPassWord;
/[ EEWKS

TUstpFtdcAccountIDType AccountlID;
/B

TUstpFtdcPasswordType  Password;
Es 3 k)

TUstpFtdcInstallIDType InstalllID;
/1B A UK S

TUstpFtdcFutureSerialType  FutureSerial;

// /R FHRIA

TUstpFtdcUserIDType UserID;

// /% e S bR

TUstpFtdcBoolType  VerifyCertNoFlag;
/// TR

TUstpFtdcCurrencylIDType CurrencylD;

// /K &0
TUstpFtdcMoneyType TradeAmount;

// /B AT B

TUstpFtdcMoneyType FutureFetchAmount;

// /AR &
TUstpFtdcFeePayFlagType FeePayFlag;

/] NWSCR P 3 H
TUstpFtdcMoneyType CustFee;

// /WA A =) 9l
TUstpFtdcMoneyType BrokerFee;
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/) RIETT 4 M7 BT S
TUstpFtdcMessageType Message:

//

TUstpFtdcMessageType Digest;
///RATIKS RR

TUstpFtdcBankAccType BankAccType;
///BETERR

TUstpFtdcDeviceldType  DevicelD;

// /B BT S 2

TUstpFtdcBankAccType BankSecuAccType;
// /B A A AT S
TUstpFtdcBankCodingForFutureType BrokerIDByBank;
/1SR IKS

TUstpFtdcBankAccountType BankSecuAcc;
// /AT R &

TUstpFtdcPwdFlagTypeType BankPwdFlag;
/IR B R AR bR
TUstpFtdcPwdFlagTypeType SecuPwdFlag;
///5E G 5y

TUstpFtdcOperNoType OperNo;

/&R

TUstpFtdcRequestIDType RequestID;
///5E% 1D

TUstpFtdcTIDType TID;

//EKAE GRS
TUstpFtdcTransferStatusType TransferStatus;
// R

TUstpFtdcErrorIDType ErrorID;

// /R E R

TUstpFtdcErrorMsgType  ErrorMsg;
b

6. 2. 98 OnErrRtnRepealFutureToBankByFutureManual 757 (REH)

ARG AT N B T Ak b IR I DR ARA T B IR [l
R -
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void OnErrRtnRepealFutureToBankByFutureManual (

CUstpFtdcRepealFieldRspField *pRepealFieldRsp,
CUstpFtdcRspInfoField *pRspInfo)

2H:
pRepealFieldRsp: 5 [ IEAE B 45 AL .
MIE(S B &5
struct CUstpFtdcRepealFieldRspField
{
/// I [ 18] B

TUstpFtdcRepealTimeIntervalType RepealTimelnterval;

/// & MIEIREL

TUstpFtdcRepealedTimesType RepealedTimes;

// /AT IR ERR

TUstpFtdcBankRepealFlagType BankRepealFlag;
/// & MIEIREL

TUstpFtdcBrokerRepealFlagType  BrokerRepealFlag;
/ /I IE G IRK S

TUstpFtdcPlateSerialType PlateRepealSerial;
/[ /IERATIRK 5

TUstpFtdcBankSerial Type BankRepealSerial;

/ /I IEHI B A m K S
TUstpFtdcFutureSerialType  FutureRepealSerial;
// /bS5 et

TUstpFtdcTradeCodeType TradeCode;

///ERAT A

TUstpFtdcBrokerIDType  BankID;
///BRAT 5y AR

TUstpFtdcInvestorIDType BankBrchlID;

/] &R F

TUstpFtdcBrokerIDType  BrokerID;

// /R 23 SR A
TUstpFtdcFutureBranchIDType BrokerBranchlID;
/7385 H ]

TUstpFtdcDateType  TradeDate;

/// EE I [A]

TUstpFtdcTimeType  TradeTime;
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///BRATIRK S

TUstpFtdcBankSerial Type BankSerial;
/155 H

TUstpFtdcDateType  TradingDay;

// A EUK S

TUstpFtdcPlateSerialType PlateSerial;
/&Gy PRk

TUstpFtdcBoolType  LastFragment;

// /%3] SessionlID
TUstpFtdcSessionIDType SessionID;

K-k =

TUstpFtdcIndividualNameType CustomerName;
//JUEA 2R

TUstpFtdcIdCardTypeType IdCardType;

// /A

TUstpFtdcIdentifiedCardNoType  IdentifiedCardNo;

/)% R
TUstpFtdcCustTypeType  CustType;

///RATIK 5

TUstpFtdcBankAccountType BankAccount;
///BRAT Y

TUstpFtdcPasswordType  BankPassWord;
/]S

TUstpFtdcAccountIDType AccountID;
/B S

TUstpFtdcPasswordType  Password;

e &% k=)

TUstpFtdcInstallIDType InstalllID;
/1B AR UK S
TUstpFtdcFutureSerialType  FutureSerial;
// /P HRIR

TUstpFtdcUserIDType UserlID;

// /B PR SR &

TUstpFtdcBoolType  VerifyCertNoFlag;
/// R
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TUstpFtdcCurrencyIDType CurrencylD;

// /K S5
TUstpFtdcMoneyType TradeAmount;

// /5% AT L

TUstpFtdcMoneyType FutureFetchAmount;
/RS bR
TUstpFtdcFeePayFlagType FeePayFlag;

/// R 7 3
TUstpFtdcMoneyType CustFee;

/// ISR 2 =) 3k
TUstpFtdcMoneyType BrokerFee;
//RIETTEHENOT HHE R
TUstpFtdcMessageType Message;

/T

TUstpFtdcMessageType Digest;
///BRAT IR 5 2

TUstpFtdcBankAccType BankAccType;
///HETEFRE

TUstpFtdcDeviceldType  DevicelD;

IR SV A SEE ST

TUstpFtdcBankAccType BankSecuAccType;
/BB w ERAT i

TUstpFtdcBankCodingForFutureType BrokerIDByBank;

/BRI S

TUstpFtdcBankAccountType BankSecuAcc;
///RAT ERR E

TUstpFtdcPwdFlagTypeType BankPwdFlag;
/B B TR N AR
TUstpFtdcPwdFlagTypeType SecuPwdFlag;
// /3G HE R

TUstpFtdcOperNoType OperNo;

/) ERGS

TUstpFtdcRequestIDType RequestID;
///5E5 1D

TUstpFtdcTIDType TID;
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/K ZE Gy RS
TUstpFtdcTransferStatusType TransferStatus;
b

pRspInfo: 3 [alF /A BEAE B bk .
IINRERSEApAF

struct CUstpFtdcRspInfoField

{

// /R RARRY
TUstpFtdcErrorIDType ErrorlID;

[/ ERE R
TUstpFtdcErrorMsgType ErrorMsg;

6. 2.99 OnRtnRepealFromBankToFutureByFuture /7%= (GREF)

TR R R M IEARAT R TR oK, HRAT AL B 58 B Ja A A 1] 3 A
R -
void OnRtnRepealFromBankToFutureByFuture (
CUstpFtdcRepealFieldRtnField *pRepealFieldRtn)
S¥:
pRepealFieldRtn: #& [ 1 045 14 [T R 4L o
LN GPSIEST AR
struct CUstpFtdcRepealFieldRtnField
{
// /1 IE R T [ B
TUstpFtdcRepealTimeIntervalType RepealTimelnterval;
/// CEHIEREL
TUstpFtdcRepealedTimesType RepealedTimes;

///BRAT I IERR

TUstpFtdcBankRepealFlagType BankRepealFlag:

/) EE P IEIRE

TUstpFtdcBrokerRepealFlagType  BrokerRepealFlag;
// /P IET B UK S

TUstpFtdcPlateSerialType PlateRepealSerial;
// /IR IERAT IR S

TUstpFtdcBankSerial Type BankRepealSerial;

// /R IE R B A FRUK S
TUstpFtdcFutureSerialType  FutureRepealSerial;
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// /LG5 Dy BERY
TUstpFtdcTradeCodeType TradeCode;
// /AT A

TUstpFtdcBrokerIDType  BankID;
///ERAT 73 e AR
TUstpFtdcInvestorIDType BankBrchID;
// &L T T
TUstpFtdcBrokerIDType  BrokerlID;
// /IR 73 SERUR A
TUstpFtdcFutureBranchIDType BrokerBranchlID;
// /585 1 ]

TUstpFtdcDateType  TradeDate;

// /AL 18]

TUstpFtdcTimeType  TradeTime;
///BRATRUK S
TUstpFtdcBankSerial Type BankSerial;
/155 H

TUstpFtdcDateType  TradingDay;
//FEETRKS
TUstpFtdcPlateSerialType PlateSerial;
e =R AR A

TUstpFtdcBoolType  LastFragment;
// /&3] SessionID
TUstpFtdcSessionIDType SessionID;

/] P4
TUstpFtdcIndividualNameType CustomerName;

// [ UEAR R
TUstpFtdcIdCardTypeType IdCardType;

// Ui

TUstpFtdcldentifiedCardNoType  IdentifiedCardNo;
// /% R

TUstpFtdcCustTypeType  CustType;

/AT IR S

TUstpFtdcBankAccountType BankAccount;
/] RAT
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TUstpFtdcPasswordType  BankPassWord;
/)R EKS

TUstpFtdcAccountIDType AccountID;

// /B

TUstpFtdcPasswordType  Password;
ES k)

TUstpFtdcInstallIDType InstalllD;
/1B AR RUK S

TUstpFtdcFutureSerialType  FutureSerial;

// /P FRR

TUstpFtdcUserIDType UserID;

/1% P S AR

TUstpFtdcBoolType  VerifyCertNoFlag;
/// TR

TUstpFtdcCurrencyIDType CurrencylD;

// /K<

TUstpFtdcMoneyType TradeAmount;

// /BT L

TUstpFtdcMoneyType FutureFetchAmount;
/RS FR
TUstpFtdcFeePayFlagType FeePayFlag;

/BN 3R
TUstpFtdcMoneyType CustFee;

// /RO 57 A =] 3
TUstpFtdcMoneyType BrokerFee;
//RIETTE N R
TUstpFtdcMessageType Message;

/] /TR
TUstpFtdcMessageType Digest;

// /AT SR
TUstpFtdcBankAccType BankAccType;

/// HEIERRE
TUstpFtdcDeviceldType  DevicelD;

// /B ER BT T S A
TUstpFtdcBankAccType BankSecuAccType;
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/I wERAT i
TUstpFtdeBankCodingForFutureType BrokerIDByBank;
/BRI S

TUstpFtdcBankAccountType BankSecuAcc;
/AT R

TUstpFtdcPwdFlagTypeType BankPwdFlag;
// /IR B B R AR bR
TUstpFtdcPwdFlagTypeType SecuPwdFlag;
// /3 ZHE

TUstpFtdcOperNoType OperNo;

/[ ERT

TUstpFtdcRequestIDType RequestID;
///3E 5 1D

TUstpFtdcTIDType TID;

/AT R
TUstpFtdcTransferStatusType TransferStatus;
// /B RAES

TUstpFtdcErrorIDType ErrorID;
/RS R

TUstpFtdcErrorMsgType  ErrorMsg;

I

6. 2. 1000nRtnRepeal FromFutureToBankByFuture /7%= (F)EH)

WL R R IE I DR R ARAT I oK, ARAT AL B 56 B 5 R Rl A

R -

void OnRtnRepealFromFutureToBankByFuture (
CUstpFtdcRepealFieldRtnField *pRepealFieldRtn)

=H:

pRepealFieldRtn: Fi A Fh LA S5 H AL

WISGPIEST aF

struct CUstpFtdcRepealFieldRtnField

{

// /P IE I [ 18] B

TUstpFtdcRepealTimeIntervalType RepealTimelnterval;

// /& MIEIREL

FRABLIT AT @ L3t et B 45 AR R A 7]

179



F i R SRR BB A IR A R SO

TUstpFtdcRepealedTimesType RepealedTimes;
// /AT IR IERR

TUstpFtdcBankRepealFlagType BankRepealFlag;
// /& MIEIREL

TUstpFtdcBrokerRepealFlagType  BrokerRepealFlag;

/ /I IEF G IK S

TUstpFtdcPlateSerialType PlateRepealSerial;
// /IR IERAT IR S

TUstpFtdcBankSerialType BankRepealSerial;

// I IERI B A m UK S

TUstpFtdcFutureSerialType  FutureRepealSerial;

// /55 e
TUstpFtdcTradeCodeType TradeCode;
///ERAT A

TUstpFtdcBrokerIDType  BankID;
///BRAT 5y AR
TUstpFtdcInvestorIDType BankBrchID;
/]G F G
TUstpFtdcBrokerIDType  BrokerID;
// /R 3 TR ACHY
TUstpFtdcFutureBranchIDType BrokerBranchlID;
// /585 H ]

TUstpFtdcDateType  TradeDate;

// /B T8

TUstpFtdcTimeType TradeTime;
/BT IRK S
TUstpFtdcBankSerial Type BankSerial;
/35 H

TUstpFtdcDateType  TradingDay;

/1 EERKS

TUstpFtdcPlateSerialType PlateSerial;
/1 BJE oy FrbR ik

TUstpFtdcBoolType  LastFragment;

///% 3] SessionlD
TUstpFtdcSessionIDType SessionID;
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k-9 %2

TUstpFtdcIndividualNameType CustomerName;

// AR
TUstpFtdcIdCardTypeType IdCardType;
// /U5

TUstpFtdcldentifiedCardNoType  IdentifiedCardNo;

AL - Ik 3!
TUstpFtdcCustTypeType  CustType;
// /AT 5

TUstpFtdcBankAccountType BankAccount;

///RAT

TUstpFtdcPasswordType  BankPassWord;
i A Se)

TUstpFtdcAccountIDType AccountlID;

// /B

TUstpFtdcPasswordType  Password;
/] GI T

TUstpFtdcInstallIlDType InstalllID;
/1B A R RUK S

TUstpFtdcFutureSerialType  FutureSerial;

// /PR

TUstpFtdcUserIDType UserID;

// /% PR S bR

TUstpFtdcBoolType  VerifyCertNoFlag;

// /TR
TUstpFtdcCurrencyIDType CurrencylD;

// /K &0
TUstpFtdcMoneyType TradeAmount;

// /B AT B

TUstpFtdcMoneyType FutureFetchAmount;

/// B S AR
TUstpFtdcFeePayFlagType FeePayFlag;

/// R 3
TUstpFtdcMoneyType CustFee;

/1 NSO BE 2 =
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TUstpFtdcMoneyType BrokerFee;

/) RIETT G EMOT 1T S
TUstpFtdcMessageType Message;

//

TUstpFtdcMessageType Digest;
///RATIKS RR

TUstpFtdcBankAccType BankAccType;
///BETERR

TUstpFtdcDeviceldType  DevicelD;

// /B BT S 2R

TUstpFtdcBankAccType BankSecuAccType;
// /B A HRAT S

TUstpFtdcBankCodingForFutureType BrokerIDByBank;

/1SR IKS

TUstpFtdcBankAccountType BankSecuAcc;
// /AT R &

TUstpFtdcPwdFlagTypeType BankPwdFlag;
/IR B R AR bR
TUstpFtdcPwdFlagTypeType SecuPwdFlag;
///5E G 5y

TUstpFtdcOperNoType OperNo;

/&R

TUstpFtdcRequestIDType RequestID;
///3E 5 1D

TUstpFtdcTIDType TID;

/KIS GRS

TUstpFtdcTransferStatusType TransferStatus;

// /B RARAY
TUstpFtdcErrorIDType ErrorlID;
/RS R

TUstpFtdcErrorMsgType  ErrorMsg:
b
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6.2.101  OnRspQueryContractBank J¥%&

5 SR B AE L ERAT ) B

RERETE

void OnRspQueryContractBank (
CUstpFtdcQryContractBankRspField *pQryContractBankRsp,
CUstpFtdcRspInfoField *pRsplnfo,

int nRequestID,
bool blsLast);

24
pQryContractBankRsp 45 i) £ 1125 20 HR-AT Wi S 45 K4 H) Lk
PR L ARAT M B S5 44«
struct CUstpFtdcQryContractBankRspField
{
/] &L AT S
TUstpFtdcTransBrokerIDType BrokerlID;
///ERATAEY
TUstpFtdcTransBankIDType BankID;
// /AT A4 FR
TUstpFtdcTransNameType BankName;
I
pRspInfo: 5 [ i b A5 B 45 F stk o
DI EYSEELAR
struct CUstpFtdcRspInfoField
{
// /R RARHY
TUsthtchrrorIDType ErrorlID;
/1R IE R
TUstpFtdcErrorMsgType ErrorMsg;
I
ﬁmwﬂm-ﬁ@%ﬁ%%%“%i%m,ﬁﬂ)m%FT%WﬁﬁﬁﬂN%%o
blsLast: FRNIZIKIR B D NERST nRequestID HIH 5 —

6. 2. 102 OnRspQryInvestorPositionDetail J5{%

TERE MR E AR N, 5 AR SR,
BRI

void OnRspQrylInvestorPositionDetail (
CUstpFtdcRspQrylInvestorPositionDetailField *pRspQrylInvestorPositionDetail,
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CUstpFtdcRspInfoField #*pRsplnfo,
int nRequestID,
bool blsLast);

2¥.

pRspQryInvestorPositionDetail $i[a) £x )22 LI 4R AT e B 4574 [ ik

// /R WO PN
struct CUstpFtdcRspQryInvestorPositionDetailField
{
/] GE RN E G
TUstpFtdeBrokerIDType  BrokerID:
/1 /585 BT
TUstpFtdcExchangeIDType ExchangelD;
/1% AL 5y i
TUstpFtdeClientIDType ClientID;
// /BB A LAY
TUstpFtdcInstrumentIDType  InstrumentID;
// /IR
TUstpFtdcPosLegCombTypeType PositionType;
/] HE ALY

TUstpFtdcCombInstrumentIDType  CombInstrumentID;

// /AR

TUstpFtdcCombTypeType  CombType;
/] /ISR

TUstpFtdcPriorityType  Priority;
/// FSETT I
TUstpFtdcDirectionType Direction;

/B ELRFRE
TUstpFtdcHedgeFlagType HedgeFlag;
/] G

TUstpFtdcTradeIDType TradelD;

///FF H ]
TUstpFtdcDateType  OpenDate;
// /IR A
TUstpFtdcTimeType  OpenTime;

/] /M
TUstpFtdcPriceType DealPrice;
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///WESE B

TUstpFtdcPriceType PreSettlementPrice;
// /MR

TUstpFtdcYestPosType YestodayPosType;
/] /R

TUstpFtdcVolumeType Position;

// /R G % U o R ORAE 42
TUstpFtdcMoneyType LegUsedMargin;

// /AR U 5 A ORALE 4
TUstpFtdcMoneyType LegMarginToUse;

/] /R ERRG

TUstpFtdcLegIDType LeglID;

/B RSB AR IR
TUstpFtdcTradeIDType CombTradelD;
/P

TUstpFtdcVolumeType ClosePosition;
/B

TUstpFtdcMoneyType CloseAmount;

// /R G AE 5 i B o P AR UE 4
TUstpFtdcMoneyType LegUsedMarginExchange;
// /B EIAE 5 Fr B o P AR UE 4

TUsthtchoneyType LegMarginToUseExchange;

// /BT T

TUstpFtdcMoneyType CloseProfitBySettl;
/B MRS

TUstpFtdcMoneyType CloseProfitByDeal;

// /BT TR A

TUstpFtdcMoneyType PositionProfitBySettl;
/)BT

TUstpFtdcMoneyType PositionProfitByDeal;

pRspInfo: F&ma NAE B 45 bk .
M) S A5 S5 G5 4
struct CUstpFtdcRspInfoField
{
// /R
TUstpFtdcErrorIDType ErrorID;
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/) RAE E

TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: R [B]H 7 RAZ BIER P 1D, 1% ID HHHH P AR RAS B AL ) I 46 2
bIsLast: FEANIZIKIR [FZ TS %R nRequestID HyfR G — iR [A].

6.2.103  OnRspQryInvestorPositionCombDetail J5¥%

TR B W T H HE R O=R 40
RBURTE
void OnRspQryInvestorPositionCombDetail (
CUstpFtdcRspQryInvestorPositionCombDetailField *pRspQryInvestorPositionCombDetail,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool bIsLast);

BH
pRspQryInvestorPositionCombDetail $i ] £ 12 ZA14R 47 Wi B 45 F4) e bk
///ERBEMFRCHE PN

struct CUstpFtdcRspQryInvestorPositionCombDetailField
{

/] &L AT S

TUstpFtdcBrokerIDType  BrokerID;

/585 AR

TUstpFtdcExchangeIDType ExchangelD;

/1% 3 G ik

TUstpFtdcClientIDType ClientID;

// /R LA

TUstpFtdcInstrumentIDType  InstrumentID;

/] /&AL

TUstpFtdcCombInstrumentIDType  CombInstrumentID;
/] /RS

TUstpFtdcLegIDType LeglD;

/// KT A

TUstpFtdcDirectionType Direction;

/B EGRFRE

TUstpFtdcHedgeFlagType HedgeFlag;
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/] A G5
TUstpFtdcTradeIDType TradelD;

// /T H A
TUstpFtdcDateType  OpenDate;

/// FEA T[]
TUstpFtdcTimeType  OpenTime;

///FEEH
TUstpFtdcPriceType DealPrice;

// [ WEEE E Ay
TUstpFtdcPriceType PreSettlementPrice;

// /A A XS B
TUstpFtdcTradeIDType CombTradelD;

// /AR

TUstpFtdcCombTypeType  CombType;
/1 /SR

TUstpFtdcPriorityType  Priority;
///HEF R

TUstpFtdcVolumeType CombPosition;

/1 /R JE % A 5 T RIIE 42
TUstpFtdcMoneyType CombUsedMargin;
/ /R AL S T ERIE &
TUstpFtdcMoneyType CombMarginToUse;

[/ REIE A G A 5 ARIE S
TUstpFtdcMoneyType CombUsedMarginExchange:
// /A RERIAE 5 BTl & 5 HARIE &

TUsthtchoneyType CombMarginToUseExchange ;

// /BT T

TUstpFtdcMoneyType CloseProfitBySettl;
/BRSO T

TUstpFtdcMoneyType CloseProfitByDeal;

// /B HRRA
TUstpFtdcMoneyType PositionProfitBySettl;

[/ B MR T
TUstpFtdcMoneyType PositionProfitByDeal;

s
pRspInfo: ¥8 A1 NAF 458 bk .
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IISRERSEEy AP
struct CUstpFtdcRspInfoField
{
// /R RACHY
TUstpFtdcErrorIDType ErrorID;
///EERE R
TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: IR [\ RAZ FRIESR T 1D, 1% 1D B P 7E RS A VI 45 0E o
bIsLast: FEZNIZIGR [BIET NEXT nRequestID B G —Ki [A] .

6.2.104  OnRspQryMarginPrefParam J5¥%

T SR AWK R PR UE & B 2805 B B

BRI «

void OnRspQryMarginPrefParam (
CUstpFtdcRspQryMarginPrefParamField *pRspQryMarginPrefParam,
CUstpFtdcRspInfoField *pRsplInfo,

int nRequestID,
bool blsLast);

BH.
pRspQryMarginPrefParam $5 ] 25 1 LRIIE S0 B S 4500 B 45 4 iy sk
///BERRIE S E SN

struct CUstpFtdcRspQryMarginPrefParamField
{
s =W T Re)
TUstpFtdcBrokerIDType  BrokerID;
// /5 AR,
TUstpFtdcExchangeIDType ExchangelD;
/B ELRFRE
TUstpFtdcHedgeFlagType HedgeFlag;
/B AR
TUstpFtdcCombInstrumentIDType  CombInstrumentID;
/] &G L BTR
TUstpFtdcCombInstrumentIDType  CombInstrumentName;
/)T HEHRR
TUstpFtdcCombTypeType  CombType;
///hR 1 & LA
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TUstpFtdcInstrumentIDType  LeglInstrumentID;

///HR 1 A AR

TUstpFtdcProductIDType LeglProductlID;
/// & 1 J7 1)

TUstpFtdeDirectionType LeglDirection;
// /1T SRR R AR
TUstpFtdcHedgeFlagType LeglHedgeFlag;
/// 8 1 WSS S

TUstpFtdcPriceType LeglSettlementPrice;
// /g 2 & LAY

TUstpFtdcInstrumentIDType  Leg2InstrumentID;

// /R 2 AP AR

TUstpFtdcProductIDType Leg2ProductlID;
/// 1 2 J7 1)

TUstpFtdcDirectionType Leg2Direction;
// /1 2 R ERIRE
TUstpFtdcHedgeFlagType Leg2HedgeFlag;
/// & 2 WEEE A

TUstpFtdcPriceType Leg2SettlementPrice;
/1 /SR

TUstpFtdcPriorityType  Priority;

/[ 7155 Ty WAL

TUstpFtdcBoolFlagType  TradeEna;

// /R e

TUstpFtdcLegMultipleType LegMultiple;

// /B G ARIE 2 b A5

TUstpFtdcRatioType MarginAdjRatio;

[/ /T8 1P R

TUstpFtdcProductClassType LeglProductClass;
// /T 2 ;=R

TUstpFtdcProductClassType Leg2ProductClass;

pRspInfo: 45 AIMMAE B 458 (1) k.
EINRERSRAy AP
struct CUstpFtdcRspInfoField
{
/] RARS
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TUstpFtdcErrorIDType ErrorID;

// /RS R
TUstpFtdcErrorMsgType ErrorMsg;

b
nRequestID: IRI[EIF 7 RAZ G R IV 1D, 1% ID WA P RS BBl I 45 5E o
blsLast: FENIZIGR [BIET NEXT nRequestID B G —KiZ [A] .

6.2.105 OnRspDSUserCertification V%

RN R
E

void OnRspDSUserCertification (
CUstpFtdcDSUserCertRspDataField *pDSUserCertRspData,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool bIsLast);

ZH:
pDSUserCertRspData $5 1 7 175 M & %5 F DA UIE i 57 45 # f)
// /G W P AIE R RAE B
struct CUstpFtdeDSUserCertRspDataField
{
///AppID
TUstpFtdeDSAppIDType AppID;
///AppID MY
TUstpFtdeDSAppIDTypeType AppIDType;
/// PR [FIE B
TUstpFtdeDSStreamDataType  UserCertRspData;

// /R P UEFS IR [EE B v IS 3
TUstpFtdeDSSeqgeneceType TotalNum;

/// PR IR IEME B2 s LA
TUstpFtdeDSSeqgeneceType CurrentNum;
b
pRspInfo: 5 [A MBS B45F Lk
LTI EY ST AP
struct CUstpFtdcRspInfoField
{
/] VAR
TUsthtchrrorIDType ErrorID;
/] RAE R
TUstpFtdcErrorMsgType ErrorMsg;
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b
nRequestID: R [B]H 7 RAZ BIER P 1D, 1% ID HiHH P AR RAS B AL ) I 46 2
bIsLast: FENIZIGR [BIET NEEXT nRequestID B G — ki [A]

6.2.106  OnRspDSProxySubmitInfo J5¥%E

R 7% B A5 B AR T 4k EARAE B
RBURTE
void OnRspDSProxySubmitInfo (
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool blsLast);
Y
pRspInfo: ¥8 A1 NAF 4544 bk .
INRERSEAp AP
struct CUstpFtdcRspInfoField
{
/ /ARG
TUstpFtdcErrorIDType ErrorID;
// /R R
TUstpFtdcErrorMsgType ErrorMsg;
I
nRequestID: 3R [FIH /A S5 R I 1D, 1% 1D FHFH P 76 A8 SR A v i 9 o
bIsLast: FE7N1ZIGR A& NE S nRequestID H e ja — ki [A]

6. 2. 107 OnRspQryExchangRate 5 CGREHR)

TXACHEBEWNE . M8 ik R E RS G, SR R,
IR .
RERTE :
void OnRspQryExchangeRate (
CUstpFtdcRspExchangeRateField *pRspExchangeRate,
CUstpFtdcRspInfoField *pRsplnfo,

int nRequestID,
bool blsLast)

SR
pExchange $i W22 X R g5 M [ bk
X Ze 51
struct CUstpFtdcRspExchangeRateField
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/138 5 BT A
TUstpFtdcExchangeIDType ExchangelD;

/// RS

TUstpFtdcProductIDType ProductID;
VUG - RS
TUstpFtdcExchangeRateType  ExchangeRate;
b
pRspInfo: #8 A1 NAZ 4544 bk o
M 7 A5 JE 2544 <
struct CUstpFtdcRspInfoField
{
/] EERARDS
TUstpFtdcErrorIDType ErrorID;
//VERER
TUstpFtdcErrorMsgType ErrorMsg;
b

ﬂmwﬂm-LE%F&iﬁﬁimﬂxﬁTDE%Fﬁﬁiﬁﬁﬁﬁ%%o

blsLast: FE/RNIZIKIR o5 nRequestID [RIE )5 —GR [F] ,

6. 2. 1080nRspQryEWarrantOffset it (GREH)

TR AW TS DR N
RHRTE -

void OnRspQryEWarrantOffset (
CUstpFtdcEWarrantOffsetFieldRspField *pEWarrantOffsetFieldRsp,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool blsLast);

2%,
pEWarrantOffsetFieldRsp #i [a] 2 -0 BT S ML A5 R R ML I o
e IEOE R IREYSL VAT AR

struct CUstpFtdcEWarrantOffsetFieldRspField

{

// &L T G

TUstpFtdcBrokerIDType  BrokerID;

/BB T

TUstpFtdcInvestorIDType InvestorID;

// /585 AR,
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TUstpFtdcExchangeIDType ExchangelD;

// /& LAY

TUstpFtdcInstrumentIDType  InstrumentID;
///FFTT I

TUstpFtdeDirectionType Direction;

/] /B ERARE
TUstpFtdcHedgeFlagType HedgeFlag;
// /B
TUstpFtdcVolumeType Volume;
b
pRspInfo: #5[AIMa NAF B 4544 (ko
R ENSELT AR
struct CUstpFtdcRspInfoField
{
// VRS
TUstpFtdcErrorIDType ErrorlID;
///EERAE R
TUstpFtdcErrorMsgType ErrorMsg;
b
nRequestID: R[FIF G A WIER ID, 1% ID H A P ESRAERNFEE.
blsLast: FE/RNIZIKIR [T AL S nRequestID BB )5 — KR A,

6. 2. 1090nRspQryComplianceParam ¥ (KREH)

BMSHERNE . D mAHEMSEERNESE, S Fa R EE N,
TR
BRBFETE -
void OnRspQryComplianceParam (
CUstpFtdcRspComplianceParamField *pRspComplianceParam,
CUstpFtdcRspInfoField #*pRspInfo,

int nRequestID,
bool blIsLast)

S
pRspComplianceParam 5 [7]-& 8 S $ 45 F4 o Hb k.
H ISR

struct CUstpFtdcRspComplianceParamField

{
VIVA - SYNGIE Rt
TUstpFtdcBrokerIDType  BrokerID;
s s e x k=1

FRABLIT AT @ L3t et B 45 AR R A 7] 193



F i R SRR BB A IR A R SO KRETFBAE G52 5 APT

TUstpFtdcInvestorIDType InvestorID;
/13 5 A S
TUstpFtdcExchangeIDType ExchangelD;

VK- IRk
TUstpFtdcClientIDType ClientID;
// /B H BRIk B
TUstpFtdcVolumeType DailyMaxOrder;
// /% H KRR
TUstpFtdcVolumeType DailyMaxOrderAction;
WIE=1=E-IN-Lic
TUstpFtdcVolumeType DailyMaxErrorOrder;
// /% H BRI T
TUstpFtdcVolumeType DailyMaxOrderVolume;
// /8 H KR T
TUstpFtdcVolumeType DailyMaxOrderActionVolume;
I
pRspInfo: 48 A1 MAE B 458 (1) itk .
EISAEY ST AR
struct CUstpFtdcRspInfoField
{

// ) EE AR
TUstpFtdcErrorIDType ErrorID;

[/ VR E R
TUstpFtdcErrorMsgType ErrorMsg;

s
nRequestID: IR [AIFH A BLAE SR I 1D, % ID HHFH 78 A B AT I N 4 78
bIsLast: FE/NIZUGR [BIET NE G nRequestID MG — kiR [A]

6. 2. 1100nRspQrySystemTime % (EHEERTE)

RGN 1A A N
R -

void OnRspQrySystemTime (
CUstpFtdcRspQrySystemTimeField *pRspQrySystemTime,
CUstpFtdcRsplInfoField *pRspInfo,
int nRequestID,
bool blIsLast);

SR

pRspQrySystemTime $i& [f] & St} 18] 45 14 f ik o

ARG R 454
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/// Z G i)
struct CUstpFtdcRspQrySystemTimeField
{
/1 /58 5 BT
TUstpFtdcExchangeIDType ExchangelD;
/// Z G 8]
TUstpFtdcTimeType  SystemTime;
I
pRspInfo: & ] S A5 B 45 bk o
LDINAEY ST AR
struct CUstpFtdcRspInfoField
{
// /SR
TUsthtchrrorIDType ErrorID;
///ERE R

TUstpFtdcErrorMsgType ErrorMsg;
} .

KRETFBAE G52 5 APT

nRequestID: R [BI KRGS [H A WIERE) ID, % ID B P E RG] A i 45

bIsLast: FE7NIZIUGR [FIE T NE S nRequestID M ja — kiR [A]

6. 2. 1110nErrRtnForQuote 5%

A5 B HaE 50
PREURTE :

virtual void OnErrRtnForQuote (CUstpFtdcRegForQuoteField
CUstpFtdcRspInfoField *pRspInfo) {};

e 28
CUstpFtdcReqForQuoteField: F&1a4R A B4R 45 4 frHb AL
A 25 R Bl S5 1E S H WG K

6. 2. 1120nErrRtnMarginCombCancel 5%

2 R A A IR SR RO A IR AR
REUR T

*pReqForQuote,

void OnErrRtnMarginCombCancel (CUstpFtdcAPIMarginCombCancelField

*pAPIMarginCombCancel, CUstpFtdcRspInfoField *pRsplInfo) :
S

CUstpFtdcAPIMarginCombCancelField: #&[mIZH-& 474> [BI4R 45 ¥4 (ot .

AT IR A -
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// /A HE R N
struct CUstpFtdcAPIMarginCombCancelField
{

s WG T Re)
TUstpFtdeBrokerIDType  BrokerID:
// /585 A
TUstpFtdcExchangeIDType ExchangelD;
/| BGARGT
TUstpFtdcOrderSysIDType OrderSysID;
/BB i
TUstpFtdcInvestorIDType InvestorID;
// /R A

TUstpFtdcUserIDType UserlD;
/P A g
TUstpFtdcUserOrderLocal IDType  CancelUserActionLocallD;
/] HE ALY
TUstpFtdcCombInstrumentIDType  CombInstrumentID;
/1 /% A

TUstpFtdcClientIDType ClientID;
///BHERFRE
TUstpFtdcHedgeFlagType HedgeFlag;
///HETT IR

TUstpFtdcDirectionType Direction;
// /A SIETT )

TUstpFtdcCombDirectionType CombDirection;
/ /AR

TUstpFtdcVolumeType CombVolume;

/1 AEBAERES

TUstpFtdcCombActionStatusType  CombActionStatus;

6. 2. 1130nErrRtnMarginCombAction A

IR H AR R R
REUR T
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void OnErrRtnMarginCombAction (
CUstpFtdcInputMarginCombActionField *¥pInputMarginCombAction,
CUstpFtdcRspInfoField #*pRspInfo) ;

2.

CUstpFtdcInputMarginCombActionField: &4l &[R4k &4 Rl .

iNEEP O e AR

[/ BREHE

struct CUstpFtdcInputMarginCombActionField

{

// &L T T

TUstpFtdeBrokerIDType  BrokerID:

// /585 AR,

TUstpFtdcExchangeIDType ExchangelD;
/17385 R A

TUstpFtdcUserIDType UserlD;

s ek i)

TUstpFtdcInvestorIDType InvestorID;

/B ERRRE

TUstpFtdcHedgeFlagType HedgeFlag;
/P A g

TUstpFtdcUserOrderLocal IDType  UserActionLocallD;
/] /&AL

TUstpFtdcCombInstrumentIDType  CombInstrumentID;
/AR

TUstpFtdeVolumeType CombVolume;

// /A SIETT )

TUstpFtdcCombDirectionType CombDirection;
E S: Y k)

TUstpFtdcOrderLocal IDType  ActionLocallD;

/]! RGBT

TUstpFtdcOrderSysIDType OrderSysID;

/1 AEBRERTS

TUstpFtdcCombActionStatusType  CombActionStatus;
/58 5y ikt

TUstpFtdcClientIDType ClientID;
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6. 2. 1140nRtnExecSelfClose ¥

RO e B A A 1
RHRTE

KRETFBAE G52 5 APT

virtual void OnRtnExecSelfClose (CUstpFtdcExecSelfCloseField *pExecSelfClose) {};

B¥.

CUstpFtdcExecSelfCloseField: #gaxtris & 45 5 Bl 454 iy bk o

Vaptira- RaE SEIE ey AR

/B Y E SN N B

struct CUstpFtdcExecSelfCloseField

{
/] BN G
TUstpFtdcBrokerIDType  BrokerID;
/11585 P A
TUstpFtdcExchangeIDType ExchangelD;
// /R A
TUstpFtdcUserIDType UserlD;
/BB i
TUstpFtdcInvestorIDType InvestorID;
// /&Y
TUstpFtdcInstrumentIDType  InstrumentID;
// /AR E X v i 5

TUstpFtdcUserSelfCloseLocal IDType  UserSelfCloseLocallD;

/ /1 BLIIAT B R
TUstpFtdcSelfCloseFlagType SelfCloseFlag;

/BRI ERFRE

TUstpFtdcHedgeFlagType HedgeFlag;
/B

TUstpFtdcVolumeType Volume;

// /bS5 HT

TUstpFtdcBusinessUnitType  BusinessUnit;

// /TR
TUstpFtdcCurrencylIDType Currency;

///=iE
TUstpFtdcSessionIDType SessionlID;
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// /T BT
TUstpFtdcFrontIDType FrontID;

///E R RSN
TUstpFtdcSubmitStatusType  SubmitStatus;
/155 H

TUstpFtdcTradingDayType TradingDay;

/) BRI S

TUstpFtdcSelfCloseSysIDType SelfCloseSysID;

// /AR I
TUstpFtdcDateType  InsertDate;

// /BN TA]

TUstpFtdcTimeType  InsertTime;

/1 /38 5 Pt N2 I 1]

TUstpFtdcTimeType  InsertTimeExchange;
// /3 N TA]

TUstpFtdcTimeType  CancelTime;
VAVASPIRUESE S
TUstpFtdcExecResultType ExecResult;
/] RBAHRL

TUstpFtdcIsActiveType ActiveFlag;
e L IE

TUstpFtdcClientIDType ClientID;

6. 2. 1150nRtnProductStatus 7

PR ASHEIE R O
R

KRETFBAE G52 5 APT

virtual void OnRtnProductStatus (CUstpFtdcProductStatusField *pProductStatus) {};

ZH:

CUstpFtdcProductStatusField: $&a17= SR AS 138 45 ¥4 i bk .

o SR A e IR 45

struct CUstpFtdcProductStatusField
{
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/] GE N TS

TUstpFtdeBrokerIDType  BrokerID:

/1 /58 5 BT

TUstpFtdcExchangeIDType ExchangelD;

/// iR

TUstpFtdcProductIDType ProductID;

/// iR RR

TUstpFtdcProductNameType ProductName;

/177 RS

TUstpFtdcInstrumentStatusType  ProductStatus;

// /A

TUstpFtdcCurrencyIDType Currency;
/PR

TUstpFtdcProductClassType  ProductClass;
/7 e

TUstpFtdcVolumeMultipleType VolumeMultiple;

[/ /R MR R
TUstpFtdcProductTypeType ProductType;

6. 2. 1160nRspQrySpotClosePrice JF¥&E

I bR I HE H WA R

BRBFETE -

void OnRspQrySpotClosePrice (
CUstpFtdcSportClosePriceField

CUstpFtdcRspInfoField *pRspInfo,

int nRequestID,
bool bIsLast)
ZH:

// /BRI BEHRHIE H WA B2
struct CUstpFtdcSportClosePriceField
{

Zs =3 WNCIE R
TUstpFtdcBrokerIDType BrokerID;
// /3 5 A
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TUstpFtdcExchangeIDType ExchangelD;
// /SR

TUstpFtdcProductIDType ProductID;
///3E 5 H

TUstpFtdcTradingDayType TradingDay:
/ /TR
TUstpFtdcInstrumentIDType  UnderlyinglnstrID;
// /W

TUstpFtdcPriceType  PreClosePrice;
// /77 R

TUstpFtdcProductClassType ProductClass;

i

6. 2. 1170nRspQryOptionTradeCost 5%

JRLAZ By PRAS B N2
BRI -

int RegQueryContractBank (

CUstpFtdcQryContractBankRegField *pQryContractBankReq,
int nRequestID)
ZH:
[/ BIRUSAE FSA B ) L
struct CUstpFtdcOptionTradeCostField
{
Zs =3 WNCIE A=)
TUstpFtdcBrokerIDType BrokerlID;
/// P A
TUstpFtdcUserIDType UserlD;
/B G
TUstpFtdcInvestorIDType InvestorlID;
// /3 5 A
TUstpFtdcExchangeIDType ExchangelD;
// /& 2R
TUstpFtdcInstrumentIDType InstrumentID;
/B ELRRE
TUstpFtdcHedgeFlagType HedgeFlag;
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/I EARLE Lt i
TUstpFtdcPriceType InputPrice;
/BRI A%

TUstpFtdcPriceType  UnderlyingPrice;
/ARG LIRAE G AR
TUstpFtdcMoneyType  FixedMargin;
/ARG LB/ MRIIE G
TUstpFtdcMoneyType  MiniMargin;
/RS LIBUR) G2
TUstpFtdcMoneyType  Premium;

/158 5 BT IR GO RAIE & ARy

TUstpFtdcMoneyType  FixedMarginExchange;

/1 /38 Ty B B G 2 e /MR IE 4
TUstpFtdcMoneyType  MiniMarginExchange;
b

6. 2. 1180nRspQryProduct &

I EPSS Nz VRS
BRI -

void OnRspQryProduct (
CUstpFtdcProductField *pProduct,
CUstpFtdcRspInfoField *pRspInfo,
int nRequestID, bool blIsLast);

ZH:

// /PR B R

struct CUstpFtdcProductField

{

Zs =3 WNSIE TR

TUstpFtdcBrokerIDType BrokerID;

/1 /3 5 A

TUstpFtdcExchangeIDType ExchangelD;

// /S AR

TUstpFtdcProductIDType ProductlID;

// /PR

TUstpFtdcProductClassType  ProductClass:;
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/[ /R i MR

TUstpFtdcProductTypeType ProductType;

// /A4 FR

TUstpFtdcProductNameType ProductName;

/] /TR ERAS

TUstpFtdcInstrumentStatusType ProductStatus;
// /T

TUstpFtdcCurrencyIDType Currency;
/// 7 IR

TUstpFtdcVolumeMultipleType VolumeMultiple;
b

6. 2. 1190nRspQryCombAction &

HEPrr AR pNE .
BRI -

void OnRspQryCombAction (
CUstpFtdcQryCombActionField *pQryCombAction,
CUstpFtdcRspInfoField *pRspInfo,
int nRequestID,
bool bIsLast);
¥
// /BT H S R
struct CUstpFtdcQryCombActionField
{

Zs - WNSIE R
TUstpFtdcBrokerIDType BrokerID;
/138 G BT AR
TUstpFtdcExchangeIDType ExchangelD;
/// P A

TUstpFtdcUserIDType UserlD;
/B S
TUstpFtdcInvestorIDType InvestorID;
/B ELRRE
TUstpFtdcHedgeFlagType HedgeFlag:;
/A E LR
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TUstpFtdcCombInstrumentIDType CombInstrumentID;
/T HEFETT A

TUstpFtdcDirectionType CombDirection;

/] /&

TUstpFtdcVolumeType CombVolume;

/) HEER KA i 5

TUstpFtdcOrderLocal IDType  ActionLocallD;

/] BGAREG

TUstpFtdcOrderSysIDType OrderSysID;

/T HEEEPRE

TUstpFtdcCombActionStatusType CombActionStatus;
b

6.2.120  OnRspMarginCombCancelAccept J5i:

CE RN A RIS RS S SR N

virtual void
OnRspMarginCombCancelAccept (CUstpFtdcAPIInputMarginCombCancelField
*pAPIInputMarginCombCancel, CUstpFtdcRspInfoField *pRspInfo, int nRequestID,
bool blsLast) {};

6. 2. 1210nRspMarginCombCancel J5¥:#1 OnRspMarginCombCancelAccept 7V

A T U R
HAx Om KM wEALE, CEFEHITREAE LEWE S H M
OnRspMarginCombCancelAccept J5 ik, A 7 W5 L2 BIZE ik, BERVAIZZIZES)
P15 2058 5 Fi N i OnRspMarginCombCancel J5iA & B o
BRER T«
void OnRspMarginCombCancel (
CUstpFtdcstpMarginCombCancelField *¥pstpMarginCombCancel,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool bIsLast)

VRO HE S D=1

FRABLIT AT @ L3t et B 45 AR R A 7] 204



SRR B ARG RA S H AR K FFRE 638 5 APT
6. 2. 1220nRspExecSelfClose ¥k

RO i B W N

BRI

void OnRspExecSelfClose(
CUstpFtdcExecSelfCloseField #*pExecSelfClose,
CUstpFtdcRspInfoField *pRspInfo,
int nRequestID,
bool bIsLast)

24

[/ TEABOR P B N N

struct CUstpFtdcExecSelfCloseField

{

/] /BN T

TUstpFtdcBrokerIDType BrokerID;

/138 G BT AR

TUstpFtdcExchangeIDType ExchangelD;

// /P A

TUstpFtdcUserIDType UserlD;

/] R

TUstpFtdcInvestorIDType InvestorlID;

/] /&4

TUstpFtdcInstrumentIDType  InstrumentID;

/AR E X R

TUstpFtdcUserSelfCloseLocal IDType UserSelfCloselLocallD;

/) JBLI S E R RS

TUstpFtdcSelfCloseFlagType SelfCloseFlag;

/BB R R &

TUstpFtdcHedgeFlagType HedgeFlag;

/B

TUstpFtdcVolumeType Volume;

// k55 BT

TUstpFtdcBusinessUnitType  BusinessUnit;

/// TF

TUstpFtdcCurrencyIDType Currency;
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/] =TT

TUstpFtdcSessionIDType SessionlD;
/)BT

TUstpFtdcFrontIDType FrontID;

/[ B RAERES
TUstpFtdcSubmitStatusType  SubmitStatus;
/ /155 H

TUstpFtdcTradingDayType TradingDay;
// /AR T
TUstpFtdcSelfCloseSysIDType SelfCloseSysID;
///HHR H

TUstpFtdcDateType InsertDate;
///FENIA]

TUstpFtdcTimeType InsertTime;

// /58 5y P L I (]

TUstpFtdcTimeType InsertTimeExchange;
// /AR I [A]

TUstpFtdcTimeType CancelTime;
VAEPSRUE-E S
TUstpFtdcExecResultType ExecResult;
/]G

TUstpFtdcIsActiveType ActiveFlag;
/138 5y i

TUstpFtdcClientIDType ClientID;

i

6. 2. 1230nRspExecSelfCloselnsert Ak

IR i B AL

BREURTE

void OnRspExecSelfCloselnsert (
CUstpFtdcExecSelfCloseField *pExecSelfClose,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool bIsLast)

ZH.
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// IR s B SN N
struct CUstpFtdcExecSelfCloseField
{
[/ /BN F RS
TUstpFtdcBrokerIDType BrokerID;
/[ /3 5 B AR
TUstpFtdcExchangeIDType ExchangelD;
/// P AR
TUstpFtdcUserIDType UserlD;
/R
TUstpFtdcInvestorIDType InvestorlID;
// /& LIRS
TUstpFtdcInstrumentIDType  InstrumentID;
// /2 HUIA B g
TUstpFtdcUserSelfCloselLocal IDType UserSelfCloselLocallD:
/B IT E  &
TUstpFtdcSelfCloseFlagType SelfCloseFlag;

/] /B ERRE
TUstpFtdcHedgeFlagType HedgeFlag;

/] /&

TUstpFtdcVolumeType Volume;

// /55 BT

TUstpFtdcBusinessUnitType  BusinessUnit;

/// T
TUstpFtdcCurrencyIDType Currency;

/=T

TUstpFtdcSessionIDType SessionlD;

// /R BT

TUstpFtdcFrontIDType FrontID;

/// BRHREAERAS
TUstpFtdcSubmitStatusType  SubmitStatus;

// /35 2
TUstpFtdcTradingDayType TradingDay;

// /B
TUstpFtdcSelfCloseSysIDType SelfCloseSysID;
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///HAR H A

TUstpFtdcDateType InsertDate;

// /3NN A]

TUstpFtdcTimeType InsertTime;

/[ /38 5y P N2 1 ]

TUstpFtdcTimeType InsertTimeExchange;
// /AR I (]

TUstpFtdcTimeType CancelTime;
///E X ES R
TUstpFtdcExecResultType ExecResult;
/] REH R

TUstpFtdcIsActiveType ActiveFlag;
/158 5 gkt

TUstpFtdeClientIDType ClientID;

Yo
6. 2. 1240nRspExecSelfCloseAction 7k

JHBUR s B R S N S
R -
void OnRspExecSelfCloseAction (
CUstpFtdcExecSelfCloseActionField *¥pExecSelfCloseAction,
CUstpFtdcRspInfoField *pRspInfo,
int nRequestID,
bool blIsLast)
¥
// /RS P B s N AR L
struct CUstpFtdcExecSelfCloseActionField
{
/] /G RN T G
TUstpFtdcBrokerIDType BrokerID;
// /55 A
TUstpFtdcExchangeIDType ExchangelD;
/7R AR
TUstpFtdcUserIDType UserlD;
/B G
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TUstpFtdcInvestorIDType InvestorlID;
// /&R
TUstpFtdcInstrumentIDType  InstrumentID;

/] ENERR &

TUstpFtdcHedgeFlagType HedgeFlag:

// /2 HUIA B X PR g
TUstpFtdcUserSelfCloseActionLocal IDType  UserSelfCloseActionLocallD;
// /AR S

TUstpFtdcSelfCloseSysIDType SelfCloseSysID;

/] /=T

TUstpFtdcSessionIDType SessionlD;

// /BT BT

TUstpFtdcFrontIDType FrontID;

// /2 HUIA B g

TUstpFtdcUserSelfCloselLocal IDType UserSelfCloselLocallD:
/B IT E  &

TUstpFtdcSelfCloseFlagType SelfCloseFlag;

/]

TUstpFtdcVolumeType Volume;

// /BRI AERAS

TUstpFtdcSubmitStatusType  SubmitStatus;

/] /5 H

TUstpFtdcTradingDayType TradingDay;

///HAR H

TUstpFtdcDateType InsertDate;
///FENI[A]

TUstpFtdcTimeType InsertTime;

// /58 Gy Ft L I (]

TUstpFtdcTimeType InsertTimeExchange;
// /T I ]

TUstpFtdcTimeType CancelTime;

A= PORGESE S
TUstpFtdcExecResultType ExecResult;
/]G

TUstpFtdcIsActiveType ActiveFlag;
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/138 5 Pt
TUstpFtdeClientIDType ClientID;
Yo

6. 2. 1250nErrRtnExecSelfCloseAction ¥

HIBOH P B AR E R R L
R -
void OnErrRtnExecSelfCloseAction (
CUstpFtdcExecSelfCloseActionField *pExecSelfCloseAction,
CUstpFtdcRspInfoField #*pRspInfo)
ZH:
// TEABOR P B NS R
struct CUstpFtdcExecSelfCloseActionField
{
Zs =3 WNSIE R
TUstpFtdcBrokerIDType BrokerID;
// /5 5 B A
TUstpFtdcExchangeIDType ExchangelD;
// /AR
TUstpFtdcUserIDType UserlD;
/] /B S
TUstpFtdcInvestorIDType InvestorlID;
// /& 2R
TUstpFtdcInstrumentIDType  InstrumentlID;
/B ELRRE
TUstpFtdcHedgeFlagType HedgeFlag;
// /AR XS PR G
TUstpFtdcUserSelfCloseActionLocal IDType  UserSelfCloseActionLocallD;
/) EXS YRS
TUstpFtdcSelfCloseSysIDType SelfCloseSysID;
e~ )
TUstpFtdcSessionIDType SessionID;
// /T B S
TUstpFtdcFrontIDType FrontID;
/A HUIRLE X i 5
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TUstpFtdcUserSelfCloseLocal IDType UserSelfCloseLocallD;
///TBLIA) B i &

TUstpFtdcSelfCloseFlagType SelfCloseFlag:

/] /&

TUstpFtdcVolumeType Volume;

// /BRI RRES

TUstpFtdcSubmitStatusType  SubmitStatus;

///3E 5 H

TUstpFtdcTradingDayType TradingDay:

/// H H

TUstpFtdcDateType InsertDate;

// /FE NI [A]

TUstpFtdcTimeType InsertTime;

/[ /58 5y P N2 i (]

TUstpFtdcTimeType InsertTimeExchange;
// /R IS ]

TUstpFtdcTimeType CancelTime;

///E s R
TUstpFtdcExecResultType ExecResult;
/] REH R

TUstpFtdcIsActiveType ActiveFlag;
/ /158 5 gkt

TUstpFtdeClientIDType ClientID;

i

6. 2. 1260nRspExecSelfCloselnsertAccept A&

RGBS PR E AN

BRBR T«

void OnRspExecSelfCloselnsertAccept (
CUstpFtdcExecSelfCloseField *pExecSelfClose,
CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,
bool bIsLast)

PRI HR S B =

FRABLIT AT @ L3t et B 45 AR R A 7]

211



SRR B ARG RA S H AR
6. 2. 1270nRspExecSelfCloseActionAccept 5k

W IR R SR AN L2

BRI

void OnRspExecSelfCloseActionAccept (
CUstpFtdcExecSelfCloseActionField
CUstpFtdcRspInfoField *pRspInfo,
int nRequestID,
bool bIsLast)

24

PR (E S =

6. 2. 1280nRspMarginCombActionAccept 75k

YRR S H A N

BRI

void OnRspMarginCombActionAccept (
CUstpFtdcInputMarginCombActionField
CUstpFtdcRspInfoField *pRspInfo,
int nRequestID,
bool bIsLast)

ZH:

WA (E B

6. 2. 1290nRspChangeCenter &

IHAE 5 b N

R

void OnRspChangeCenter (
CUstpFtdcRspChangeCenterField *pRspChangeCenter,
CUstpFtdcRspInfoField #*pRsplnfo,

int nRequestID,

bool blsLast)

S

/[ THAE Gy v N
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*pExecSelfCloseAction,

*pInputMarginCombAction,
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struct CUstpFtdcRspChangeCenterField
{

// &L T T

TUstpFtdcBrokerIDType BrokerID;
/// P A

TUstpFtdcUserIDType UserID;

// /& AE Byt

TUstpFtdcDataCenterIDType NewCenterID;
/R IIJEAE Gyt

TUstpFtdcDataCenterIDType 0ldCenterlID;
/] /R E T

TUstpFtdcInvestorIDType InvestorID;

6. 2. 1300nRspQryTradeCenter i

G LA N
R -
void OnRspQryTradeCenter (
CUstpFtdcRspTradeCenterField *pRspTradeCenter,
CUstpFtdcRspInfoField #*pRspInfo,
int nRequestID,
bool bIsLast)
24
///BEWAL G N
struct CUstpFtdcRspTradeCenterField
{
/] &R F I
TUstpFtdcBrokerIDType BrokerID;
/BB G
TUstpFtdcInvestorIDType InvestorID;
// /R A
TUstpFtdcUserIDType UserID;
[/
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TUstpFtdcDataCenterIDType

/R P8 28 S s
TUstpFtdcBoolType

/R B RIS 5y ot
TUstpFtdcBoolType

// /e E B AR
TUstpFtdcInfoType

6. 2. 1310nRspParkedOrderInsert J5i%

TR LR SR NN

RBURTE

void OnRspParkedOrderInsert (

KRETFBAE G52 5 APT

CenterlID;

IsBelonged;

IsLoggedin;

CenterInfo;

CUstpFtdcParkedOrderInsertField *pParkedOrderInsert,

CUstpFtdcRspInfoField #*pRsplnfo,
int nRequestID,

bool bIsLast)

ZH:

// /PR B B

struct CUstpFtdcParkedOrderInsertField

{

/] &L F
TUstpFtdcBrokerIDType
/1 /5 5 BT A
TUstpFtdcExchangeIDType
s ek The)
TUstpFtdcInvestorIDType

// /R A
TUstpFtdcUserIDType
///FaE M B AL S5 T
TUstpFtdcSeatNoType

[/ BRI/ ERHE LS
TUstpFtdcInstrumentIDType
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BrokerID;

ExchangelD;

InvestorlD;

UserID;

SeatNo;

InstrumentID;

214



F i R SRR BB A IR A R SO

// ) FRER AR B
TUstpFtdcUserOrderLocal IDType
// /R
TUstpFtdcOrderPriceTypeType
///FKITT T
TUstpFtdeDirectionType

/1 /I FrRE
TUstpFtdcOffsetFlagType

/] /B ERARE
TUstpFtdcHedgeFlagType

// /&
TUstpFtdcPriceType

/B
TUstpFtdcVolumeType

// /R
TUstpFtdcTimeConditionType

///GTD H A
TUstpFtdcDateType

/// SRR
TUstpFtdcVolumeConditionType
// /NS
TUstpFtdcVolumeType

/// A5 1k BN
TUstpFtdcPriceType

// /5P A
TUstpFtdcForceCloseReasonType
/// BahHEERE
TUstpFtdcBoolType

// /bS5 T
TUstpFtdcBusinessUnitType

// /R A sE X8
TUstpFtdcCustomType

// /AR S5 B
TUstpFtdcBusinessLocal IDType

/55 KA H
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UserOrderLocallD:

OrderPriceType;

Direction;

OffsetFlag;

HedgeFlag;

LimitPrice;

Volume;

TimeCondition;

GTDDate;

VolumeCondition;

MinVolume;

StopPrice;

ForceCloseReason;

IsAutoSuspend;

BusinessUnit;

UserCustom;

BusinessLocallID;
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TUstpFtdcDateType
// | FRWE )
TUstpFtdcArbiTypeType

VK -IRE=]
TUstpFtdeClientIDType

/] =E RS
TUstpFtdcSessionIDType
/B
TUstpFtdcFrontIDType

// /PR
TUstpFtdcParkedOrderStatusType

6. 2. 1320nRspParkedOrderAction ¥k

T LRI 2
BRI -

void OnRspParkedOrderAction(

KRETFBAE G52 5 APT

ActionDay;

ArbiType;

ClientID;

SessionlD;

FrontID;

ParkedOrderStatus;

CUstpFtdcParkedOrderActionField *pParkedOrderAction,

CUstpFtdcRspInfoField #*pRsplnfo,
int nRequestID,

bool bIsLast)

24

// /PR B AR

struct CUstpFtdcParkedOrderActionField

{

/1 /5 5 BT
TUstpFtdcExchangeIDType
/] &R F
TUstpFtdcBrokerIDType
/B G
TUstpFtdcInvestorIDType
// /R A
TUstpFtdcUserIDType

/) AR ERAE B A i 5
TUstpFtdcUserOrderLocal IDType
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ExchangelD;

BrokerID;

InvestorlD;

UserID;

UserOrderActionLocallID;
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// R AR TR AR B 4 5

TUstpFtdcUserOrderLocal IDType UserOrderLocallD;
S NI% 2 s

TUstpFtdcBusinessLocal IDType BusinessLocalID;
/&

TUstpFtdeClientIDType ClientID;
///=VE T

TUstpFtdcSessionIDType SessionlD;

// /T B ST

TUstpFtdcFrontIDType FrontID;

// /&4

TUstpFtdcInstrumentIDType InstrumentID;

6. 2. 1330nRspQryParkedOrder 75

TOUH B2 i) B

BRI

void OnRspQryParkedOrder (
CUstpFtdcParkedOrderField #*pParkedOrder,
CUstpFtdcRspInfoField *pRspInfo,
int nRequestID,

bool bIsLast)

ZH:

// /I LA T N

struct CUstpFtdcParkedOrderField
{

/] &R F

TUstpFtdcBrokerIDType BrokerID;
/1 /5 5 BT

TUstpFtdcExchangeIDType ExchangelD;
s $7 ek The)

TUstpFtdcInvestorIDType InvestorID;
// /R AR

TUstpFtdcUserIDType UserID;

///Fe a5 R
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TUstpFtdcSeatNoType
/&L ERHEGEA S
TUstpFtdcInstrumentIDType
// /TR B G
TUstpFtdcUserOrderLocal IDType
// /iR ERRY
TUstpFtdcOrderPriceTypeType
///FFTT I
TUstpFtdeDirectionType

/1 /IR
TUstpFtdcOffsetFlagType
///BHEGRFRE
TUstpFtdcHedgeFlagType
/i

TUstpFtdcPriceType

//

TUstpFtdcVolumeType

/B RINRAY
TUstpFtdcTimeConditionType
///GTD H
TUstpFtdcDateType

/AL R
TUstpFtdcVolumeConditionType
/BN R
TUstpFtdcVolumeType

// /B 1 B A
TUstpFtdcPriceType

// /58 JR A
TUstpFtdcForceCloseReasonType
/// B8R
TUstpFtdcBoolType

// /55 BT
TUstpFtdcBusinessUnitType
/1R B Xk
TUstpFtdcCustomType
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SeatNo;

InstrumentID;

UserOrderLocallD;

OrderPriceType;

Direction;

OffsetFlag;

HedgeFlag;

LimitPrice;

Volume;

TimeCondition;

GTDDate;

VolumeCondition;

MinVolume;

StopPrice;

ForceCloseReason;

IsAutoSuspend;

BusinessUnit;

UserCustom;
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/[ /A HNV 55 HR IR
TUstpFtdcBusinessLocalIDType
// /55
TUstpFtdcDateType

// /M
TUstpFtdcArbiTypeType

VK -IRE=]
TUstpFtdcClientIDType

/] =T
TUstpFtdcSessionIDType

// /A BT
TUstpFtdcFrontIDType

// /PR
TUstpFtdcParkedOrderStatusType
/) AR ERAE B A i 5
TUstpFtdcUserOrderLocal IDType
// /4NN TA]

TUstpFtdcTimeType

// /3 N TA]

TUstpFtdcTimeType

6. 2. 1340nRtnParkedOrder /5

T RS HEIR
R -

void OnRtnParkedOrder (

CUstpFtdcParkedOrderField *pParkedOrder)

ZH:
// /TR A ) S
struct CUstpFtdcParkedOrderField
{
// &L T G
TUstpFtdcBrokerIDType
/1 /5 5 Fir AL
TUstpFtdcExchangeIDType
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BusinessLocallID;

ActionDay;

ArbiType;

ClientID;

SessionlD;

FrontID;

ParkedOrderStatus;

UserOrderActionLocalID;

InsertTime;

CancelTime;

BrokerID;

ExchangelD;
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/BB i T
TUstpFtdcInvestorIDType

// /R A
TUstpFtdcUserIDType

// /4RI I AL S R B
TUstpFtdcSeatNoType

/1 /&AM ERHEELS
TUstpFtdcInstrumentIDType
// /TR AR G
TUstpFtdcUserOrderLocal IDType
// /R
TUstpFtdcOrderPriceTypeType
///FSETT T
TUstpFtdcDirectionType

/1 /IR
TUstpFtdcOffsetFlagType

/] /BB &
TUstpFtdcHedgeFlagType

/] /g

TUstpFtdcPriceType

/B

TUstpFtdcVolumeType

// /R
TUstpFtdcTimeConditionType
///GTD H
TUstpFtdcDateType
/ALY
TUstpFtdcVolumeConditionType
/BN R
TUstpFtdcVolumeType

// /B L B A
TUstpFtdcPriceType

// /5 R A
TUstpFtdcForceCloseReasonType
///EE R
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InvestorlID;

UserlID;

SeatNo;

InstrumentID;

UserOrderLocallD;

OrderPriceType;

Direction;

OffsetFlag;

HedgeFlag;

LimitPrice;

Volume:

TimeCondition;

GTDDate;

VolumeCondition;

MinVolume;

StopPrice;

ForceCloseReason;
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TUstpFtdcBoolType

// /bS5 HoT
TUstpFtdcBusinessUnitType

// /R B E Xk
TUstpFtdcCustomType

/[ /AN S5 R IR
TUstpFtdcBusinessLocal IDType
// /55
TUstpFtdcDateType

/| HIEF
TUstpFtdcArbiTypeType

/] /B
TUstpFtdeClientIDType

/] =T
TUstpFtdcSessionIDType

// /A BT
TUstpFtdcFrontIDType

// /PR
TUstpFtdcParkedOrderStatusType
/) AR IR B A 0 i 5
TUstpFtdcUserOrderLocal IDType
// /4NN [E]
TUstpFtdcTimeType

// /HCE N ]
TUstpFtdcTimeType
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IsAutoSuspend;

BusinessUnit;

UserCustom;

BusinessLocallID;

ActionDay;

ArbiType;

ClientID;

SessionlD;

FrontID;

ParkedOrderStatus;

UserOrderActionLocallD;

InsertTime;

CancelTime;

6. 2. 1350nRspConditionalOrderInsert J5V%

AT AR N N
RERTE

void OnRspConditionalOrderInsert (

CUstpFtdcConditionalOrderInsertField *pConditionalOrderInsert,

CUstpFtdcRspInfoField #*pRsplnfo,
int nRequestID,
bool blIsLast)
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S
/] /A AR

KRETFBAE G52 5 APT

struct CUstpFtdcConditionalOrderInsertField

{
/] GE N E G
TUstpFtdeBrokerIDType
/1 /58 5 BT
TUstpFtdcExchangelIDType
/BB i
TUstpFtdcInvestorIDType
// /R A
TUstpFtdcUserIDType

// /%6 8IS A5 R R
TUstpFtdcSeatNoType

/&AM ERHEGELS
TUstpFtdcInstrumentIDType

/AR S
TUstpFtdcUserOrderLocal IDType
// /R
TUstpFtdcOrderPriceTypeType
///FSETT I
TUstpFtdcDirectionType
/RS
TUstpFtdcOffsetFlagType

/] EMERRE
TUstpFtdcHedgeFlagType

/] /A&
TUstpFtdcPriceType

/B
TUstpFtdcVolumeType
/R
TUstpFtdcTimeConditionType
///GTD H
TUstpFtdcDateType

/BB ERTY

FRABLIT AT @ L3t et B 45 AR R A 7]

BrokerID;

ExchangelD;

InvestorlID;

UserID;

SeatNo;

InstrumentID;

UserOrderLocallID;

OrderPriceType;

Direction;

OffsetFlag;

HedgeFlag;

LimitPrice;

Volume;

TimeCondition;

GTDDate;
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TUstpFtdcVolumeConditionType
// /BN
TUstpFtdcVolumeType
/bR
TUstpFtdcPriceType

// /58 A
TUstpFtdcForceCloseReasonType
/// E SRR
TUstpFtdcBoolType

// /55 BT
TUstpFtdcBusinessUnitType

// /R E R Xk
TUstpFtdcCustomType

/[ /AN S5 R
TUstpFtdcBusinessLocal IDType
/1 /b5 R H
TUstpFtdcDateType

/| HIEF
TUstpFtdcArbiTypeType
VE-IRE=]
TUstpFtdcClientIDType

/] E R
TUstpFtdcSessionIDType

// /T BT
TUstpFtdcFrontIDType

/A RS
TUstpFtdcConditionalOrderStatusType

KRETFBAE G52 5 APT

VolumeCondition;

MinVolume;

StopPrice;

ForceCloseReason;

IsAutoSuspend;

BusinessUnit;

UserCustom;

BusinessLocallID;

ActionDay;

ArbiType;

ClientID;

SessionlD;

FrontID;

ConditionalOrderStatus;

6. 2. 1360nRspConditionalOrderAction ¥k

ERR R G
BRI

void OnRspConditionalOrderAction (

CUstpFtdcConditionalOrderActionField *pConditionalOrderAction,

CUstpFtdcRspInfoField *pRspInfo,
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int nRequestID,
bool blIsLast)
23

// /A AR

KRETFBAE G52 5 APT

struct CUstpFtdcConditionalOrderActionField

{

/1 /58 5 BT
TUstpFtdcExchangelIDType
/] GE A E G
TUstpFtdeBrokerIDType

/] /R E T
TUstpFtdcInvestorIDType
/// AR
TUstpFtdcUserIDType

/) AR ERAE B A i 5
TUstpFtdcUserOrderLocal IDType

/IR AT B B
TUstpFtdcUserOrderLocal IDType
/[ /AN 55 R IR
TUstpFtdcBusinessLocal IDType
// /AR
TUstpFtdcClientIDType
/T
TUstpFtdcSessionIDType
/B S
TUstpFtdcFrontIDType

// /&Y
TUstpFtdcInstrumentIDType

ExchangelD;

BrokerID;

InvestorID;

UserlID;

UserOrderActionLocalID;

UserOrderLocallID;

BusinessLocalID;

ClientID;

SessionlD;

FrontID;

InstrumentID;

6. 2. 1370nRspQryConditionalOrder %

AT AW N
RERTE

void OnRspQryConditionalOrder (

CUstpFtdcConditionalOrderField *pConditionalOrder,
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CUstpFtdcRspInfoField #*pRsplnfo,
int nRequestID,

bool bIsLast)

S

// /AT B A R S

struct CUstpFtdcConditionalOrderField

{
// &L T T
TUstpFtdeBrokerIDType
// /585 A i
TUstpFtdcExchangeIDType
/R E T
TUstpFtdcInvestorIDType
/// P A
TUstpFtdcUserIDType
///F8E M I AL 5 T B
TUstpFtdcSeatNoType
/&L ERHEEL S
TUstpFtdcInstrumentIDType
/MR B
TUstpFtdcUserOrderLocal IDType
// /iR
TUstpFtdcOrderPriceTypeType
/// FKSETT A
TUstpFtdcDirectionType
/1 /IR
TUstpFtdcOffsetFlagType
/B ELRFRE
TUstpFtdcHedgeFlagType
/&
TUstpFtdcPriceType
/R
TUstpFtdcVolumeType
/B RN
TUstpFtdcTimeConditionType
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BrokerID;

ExchangelD;

InvestorlD;

UserID;

SeatNo;

InstrumentID;

UserOrderLocallD;

OrderPriceType;

Direction;

OffsetFlag;

HedgeFlag;

LimitPrice;

Volume;

TimeCondition;
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///GTD HA
TUstpFtdcDateType

/1) BREC AT
TUstpFtdcVolumeConditionType
// /BN
TUstpFtdcVolumeType

/] /R AR
TUstpFtdcPriceType

// /58 A
TUstpFtdcForceCloseReasonType
/// BahHEERE
TUstpFtdcBoolType

// /bS5 H T
TUstpFtdcBusinessUnitType

// /R B E Ik
TUstpFtdcCustomType

/[ /AN S5 R IR
TUstpFtdcBusinessLocalIDType
/1 /b5 R H
TUstpFtdcDateType

/| HWES
TUstpFtdcArbiTypeType

/] /BT
TUstpFtdcClientIDType

/] eVE
TUstpFtdcSessionIDType

// /T B ST
TUstpFtdcFrontIDType

/A RS
TUstpFtdcConditionalOrderStatusType
/AR B A i 5
TUstpFtdcUserOrderLocal IDType
// /AN 8]

TUstpFtdcTimeType

// /I TR
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GTDDate;

VolumeCondition;

MinVolume;

StopPrice;

ForceCloseReason:

IsAutoSuspend;

BusinessUnit;

UserCustom;

BusinesslLocallID;

ActionDay;

ArbiType;

ClientID;

SessionlD;

FrontID;

ConditionalOrderStatus;

UserOrderActionLocalID;

InsertTime;
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TUstpFtdcTimeType
b

6. 2. 1380nRtnConditionalOrder /5%

A HUIRSHE
R -

OnRtnConditionalOrder (

KRETFBAE G52 5 APT

CancelTime;

CUstpFtdcConditionalOrderField *pConditionalOrder)

S
/11 ZA B

struct CUstpFtdcConditionalOrderField

{
/] &L AT S
TUstpFtdcBrokerIDType
// /585 AR
TUstpFtdcExchangeIDType
/R E T
TUstpFtdcInvestorIDType

// /R A
TUstpFtdcUserIDType

// /4R E B IF AL S R
TUstpFtdcSeatNoType

/1) ELRI/ ERBEEL S
TUstpFtdcInstrumentIDType

/1) AT AR G
TUstpFtdcUserOrderLocal IDType
// /iR
TUstpFtdcOrderPriceTypeType
// /KT A
TUstpFtdeDirectionType

/1 /IR
TUstpFtdcOffsetFlagType

/] /BB E
TUstpFtdcHedgeFlagType

/1 Hk&
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BrokerID;

ExchangelD;

InvestorID;

UserID;

SeatNo;

InstrumentID;

UserOrderLocalID;

OrderPriceType;

Direction;

OffsetFlag;

HedgeFlag;
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TUstpFtdcPriceType

///BE

TUstpFtdcVolumeType
/R
TUstpFtdcTimeConditionType
///GTD H A
TUstpFtdcDateType

/// SRR
TUstpFtdcVolumeConditionType
// /BN
TUstpFtdcVolumeType

// /R
TUstpFtdcPriceType

// /58 A
TUstpFtdcForceCloseReasonType
/// B8R
TUstpFtdcBoolType

// /55 BT
TUstpFtdcBusinessUnitType

// /R B E Ik
TUstpFtdcCustomType

/[ /AN S5 R IR
TUstpFtdcBusinessLocalIDType
/1 /N5 R H
TUstpFtdcDateType

/| HIEF
TUstpFtdcArbiTypeType

/] /BT
TUstpFtdcClientIDType

/] =VE T
TUstpFtdcSessionIDType

// /T BT
TUstpFtdcFrontIDType

/A RS
TUstpFtdcConditionalOrderStatusType
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LimitPrice;

Volume;

TimeCondition;

GTDDate;

VolumeCondition;

MinVolume;

StopPrice;

ForceCloseReason;

IsAutoSuspend;

BusinessUnit;

UserCustom;

BusinessLocallID;

ActionDay;

ArbiType;

ClientID;

SessionlD;

FrontID;

ConditionalOrderStatus;
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/AU AN A I
TUstpFtdcUserOrderLocal IDType
// /NI TE]

TUstpFtdcTimeType

// /3 N TA]

TUstpFtdecTimeType

6. 2. 1390nRspQryQuote HiE

AN )

R -

void OnRspQryQuote (
CUstpFtdcQuoteField *pQuote,
CUstpFtdcRspInfoField #*pRsplInfo,
int nRequestID,

bool bIsLast)

SH:
/1R TR

struct CUstpFtdcQuoteField
{
s =W T Re)
TUstpFtdcBrokerIDType
/585 AR,
TUstpFtdcExchangeIDType
/B
TUstpFtdcInvestorIDType
/// AR
TUstpFtdcUserIDType
// /&Y
TUstpFtdcInstrumentIDType
///FFTT I
TUstpFtdcDirectionType

/] /385 ZEER A 1) R G Y5
TUstpFtdcQuoteSysIDType

/R E AR AN G 5
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UserOrderActionlLocallID;

InsertTime;

CancelTime;

BrokerID;

ExchangelD;

InvestorID;

UserlID;

InstrumentID;

Direction;

QuoteSysID;
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TUstpFtdcUserQuoteLocal IDType
/1] RS IEE 5y B G AR A AR A 2
TUstpFtdcQuoteLocal IDType
///FET7 FRNEE
TUstpFtdcVolumeType

/KT PR
TUstpFtdcOffsetFlagType

/11 KT BHE R R &
TUstpFtdcHedgeFlagType

eV PN IS
TUstpFtdcPriceType

VE Y ESEE &
TUstpFtdcVolumeType

/1) ST RRE
TUstpFtdcOffsetFlagType

/1 /3T BHE R R &
TUstpFtdcHedgeFlagType
Ve ES T
TUstpFtdcPriceType

// /M55 Hon
TUstpFtdcBusinessUnitType
///RUPE E Sk
TUstpFtdcCustomType

/%53 BRISETT P A 1l 5 5
TUstpFtdcUserOrderLocal IDType
///9%5r RS2 T7 AR G
TUstpFtdcUserOrderLocal IDType
/IR R R SETT A i g S
TUstpFtdcOrderLocal IDType

[/ 1393 R B ST A HOAR . G 5
TUstpFtdcOrderLocal IDType
/G
TUstpFtdcQuoteSysIDType

// /315 B i ] (F9)
TUstpFtdcMeasureSecType
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UserQuotelLocallD;

QuoteLocallD;

BidVolume;

BidOffsetFlag;

BidHedgeFlag:

BidPrice;

AskVolume;

AskOffsetFlag;

AskHedgeFlag;

AskPrice;

BusinessUnit;

UserCustom;

BidUserOrderLocallD;

AskUserOrderLocallD;

BidOrderLocallID;

AskOrderLocalID;

ReqForQuotelD;

StandByTime;
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///FTT RGAREGwT
TUstpFtdcQuoteSysIDType
///3ETT RGNS
TUstpFtdcQuoteSysIDType
/IR RS
TUstpFtdcQuoteStatusType
// /NI TE]
TUstpFtdcTimeType

// /3 N TA]
TUstpFtdecTimeType

// /AL TR
TUstpFtdcTimeType

k- Ik
TUstpFtdeClientIDType
// /5 5 I E IR S [R]
TUstpFtdcTimeType

// /%% 514
TUstpFtdcParticipantIDType
/] RS
TUstpFtdcSeatIDType
/BT
TUstpFtdcAccountIDType
/35 H
TUstpFtdcTradingDayType

/R BT
TUstpFtdcParticipantIDType
// /1P ikt
TUstpFtdcIPAddressType
///Mac Hihk
TUstpFtdcMacAddressType
// /R s s
TUstpFtdcProductInfoType
/=R
TUstpFtdcSessionIDType
// /T BT
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BidOrderSysID;

AskOrderSysID;

QuoteStatus;

InsertTime;

CancelTime;

TradeTime;

ClientID;

InsertTimeExchange;

ParticipantID;

SeatlD;

AccountID;

TradingDay;

ClearingPartID;

IPAddress;

MacAddress;

UserProductInfo;

SessionlD;
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TUstpFtdcFrontIDType FrontID;
b

6. 2. 1400nRspQryExecOrder 5

ATRLE RN

RBURTE

void OnRspQryExecOrder (
CUstpFtdcExecOrderField *pExecOrder,
CUstpFtdcRspInfoField *pRsplInfo,
int nRequestID,

bool bIsLast)

2

/1 /AT

struct CUstpFtdcExecOrderField
{

/]G F G

TUstpFtdcBrokerIDType BrokerlID;

/1 /5 5 BT

TUstpFtdcExchangeIDType ExchangelD;
/] ZGAR G T

TUstpFtdcOrderSysIDType OrderSysID;
/BB S

TUstpFtdcInvestorIDType InvestorlID;
/// P AR

TUstpFtdcUserIDType UserID;

// /&Y

TUstpFtdcInstrumentIDType InstrumentID;
// /R A AR $ S

TUstpFtdcUserOrderLocal IDType UserOrderLocalID;
///Z=FERAY

TUstpFtdcOrderTypeType OrderType;
/BB R R

TUstpFtdcDeliveryFlagType DeliveryFlag;
/// BAVERFRE

TUstpFtdcHedgeFlagType HedgeFlag;

FRABLIT AT @ L3t et B 45 AR R A 7] 232



F i R SRR BB A IR A R SO

/B
TUstpFtdcVolumeType

// /R B E Xk
TUstpFtdcCustomType

// /55 A H A
TUstpFtdcDateType

S NI% 2 s
TUstpFtdcBusinessLocal IDType
// /55 BT
TUstpFtdcBusinessUnitType
// /35 H
TUstpFtdcTradingDayType

// /%= 514
TUstpFtdcParticipantIDType
/BN S
TUstpFtdcUserIDType

k- Ik
TUstpFtdeClientIDType

/] RS
TUstpFtdcSeatIDType

// /4NN [E]
TUstpFtdcTimeType

/) AR B G
TUstpFtdcOrderLocal IDType

/iR EHRIE
TUstpFtdcOrderSourceType
// /TR EARES
TUstpFtdcOrderStatusType
// /4 N TA]
TUstpFtdcTimeType
/R S
TUstpFtdcUserIDType

/1 /58 5 BT E IR LI ]
TUstpFtdcTimeType

/1 /S WERTRE
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Volume:

UserCustom;

ActionDay;

BusinessLocallID;

BusinessUnit;

TradingDay;

ParticipantID;

OrderUserlID;

ClientID;

SeatlD;

InsertTime;

OrderLocallD;

OrderSource;

OrderStatus;

CancelTime;

CancelUserID;

InsertTimeExchange;

233



F i R SRR BB A IR A R SO

TUstpFtdcOffsetFlagType
/] =E T
TUstpFtdcSessionIDType
/B S
TUstpFtdcFrontIDType

KRETFBAE G52 5 APT

OffsetFlag;

SessionlD;

FrontID;

6. 2. 1410nRspQueryHisTransferSerial 5 iE

i) I SR K ML
R -

void OnRspQueryHisTransferSerial (

CUstpFtdcHisTransferSerialFieldRspField #*pHisTransferSerialFieldRsp,

CUstpFtdcRspInfoField *pRsplnfo,
int nRequestID,

bool bIsLast)

ZH

// /B 3 S AR K LS ]

struct CUstpFtdcHisTransferSerialFieldRspField

{

// /G RK S
TUstpFtdcPlateSerialType
// /35 Kk TT H 3
TUstpFtdcDateType
/585 ]
TUstpFtdcDateType

// /5 5 W} 1]
TUstpFtdcTimeType
/G
TUstpFtdcTradeCodeType
/]S
TUstpFtdcSessionIDType
///ERAT A
TUstpFtdeBankIDType
///ERAT 73 AR
TUstpFtdcInvestorIDType
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PlateSerial;

TradeDate;

TradingDay;

TradeTime;

TradeCode;

SessionlD;

BankID;

BankBrchlID;
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// /AT IR 5 2R
TUstpFtdcBankAccType

/AT IR S
TUstpFtdcBankAccountType
///BATIRK 5
TUstpFtdcBankSerialType

// &L T T
TUstpFtdcBrokerIDType

// /IR 73 SERUR A
TUstpFtdcFutureBranchIDType
0 iV NGl SEE ST
TUstpFtdcFutureAccType
i A Se)
TUstpFtdcAccountIDType

/] /R E T
TUstpFtdcInvestorIDType
/1B A UK S
TUstpFtdcFutureSerialType
/35 Kk Ti
TUstpFtdcTransferSourceType

///HNETT A
TUstpFtdcTransferDirectionType
// /AR
TUstpFtdcIdCardTypeType
/Ui
TUstpFtdcIdentifiedCardNoType
/// TR
TUstpFtdcCurrencyIDType

/] &R

TUstpFtdcMoneyType

// /R 7 3R
TUstpFtdcMoneyType

/ /) BB B A =) 3
TUstpFtdcMoneyType

/BRI E
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BankAccType;

BankAccount;

BankSerial;

BrokerID;

BrokerBranchID;

FutureAccType;

AccountID;

InvestorID;

FutureSerial;

TransferSource;

TransferDirection;

IdCardType;

IdentifiedCardNo;

CurrencylD;

TradeAmount ;

CustFee;

BrokerFee;
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TUstpFtdcAvailabilityFlagTypeType AvailabilityFlag;
///EAE R

TUstpFtdcOperatorCodeType OperatorCode;
//EERAT IR S

TUstpFtdecBankAccountType BankNewAccount;
// /K IR [B] B

TUstpFtdcTransferRtnCodeType RtnCode;

// /KR EME R

TUstpFtdcTransferRtnMsgType RtnMsg:

6.3 CUSTPFtdcTraderApi O

CUstpFtdcTraderApi 4% HERHLLE RIS (U DIRERAS, MABMISRAN . SREEIREH . i
M. AZREW . FOROAER. S48, SALSIREER. L5 A LA
Tk

6. 3.1 CreateFtdcTraderApi ¥

;e —A~ CUstpFtdcTradeApi F—ANSEH], AR new K74,

R

static CUstpFtdcTradeApi *CreateFtdcTradeApi (const char *pszFlowPath = 77);

SR

pszFlowPath: HEZMIRE, HTHE —A U H SR WS F & &K MHE B FRES . BOAME
AREHHTH .

A CIEER

IR [l =457 CUstpFtdeTradeApi S 1) 4R %t

6. 3.2 GetVersion &

SREL K5 APT fRAS S,

BREUR T :

static const char *GetVersion(int &nMajorVersion, int &nMinorVersion)
S

nMajorVersion: FIRAS .

nMinorVersion: THRAE

iR IEHE
[B]— Ky APT R AS IR 775 5

FRABLIT AT @ L3t et B 45 AR R A 7] 236



F i R SRR BB A IR A R SO KRETFBAE G52 5 APT

6.3.3 Release i

BE—A CUstpFtdcTradeApi SEf. ANGEfEH delete 714
RER T

void Release();

6.3.4 Init H¥:

% P ha 5 S G @ ER, T A AT AT B
BRI -

void Tnit();

6.3.5 Join Hi¥E

B S A AR N T S 2R Y 4
REURTE

void Join();

6. 3.6 GetTradingDay H¥:

KA S H. RA55 CETGEREE 4 2R AIME.
REURTE

const char *GetTradingDay () ;
IR []ﬁi
[ —AN45 7] HHE B 8 1 B 184

6. 3.7 RegisterSpi H¥E

HEM— MR H CUstpFtdeTraderSpi #: HIZRASEH, 1% 525006 58 il FAF A P
BRER T
void RegisterSpi (CUstpFtdcTraderSpi *pSpi) ;

ZH:

pSpi: SEILT CUstpFtdeTraderSpi 32 M HISEAF 384T .
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6. 3.8 RegisterFront ¥k

WHE S HMgERIL, WS SIA 2 EEEE, (B R R
ANIEAE Lk

BRBUFETE

void RegisterFront (char *pszFrontAddress) ;

2.

pszFrontAddress: fR1A))5 & k5 a8 Hubk 1484 .

R4S es bk x5 =N “protocol://ipaddress:port” , #0: ” tep://127.0.0.1:17001” . “tcp”
REALS I, “127.0.0. 17 AREMRSF AL, 7 170017 ARARSS #3115

6. 3.9 RegisterQryFront ¥

WE WS E R B SRR, RSP Ea 2 EEEE, HHSHHE
e AE k.

BB

void RegisterQryFront (char *pszFrontAddress);

Z2H.

pszFrontAddress: 1&8[A 5 & AR 5548 Hihik 164l

AR 5% 2 bk Rk RN “protocol ://ipaddress:port” , : 7 tep://127.0.0.1:17001” o “tcp”
RFAERYIL, “127.0.0. 17 AREMRSAMBE. 7 170017 ARFRRS AL 5.

6. 3.1 RegisterDSProxyUserCert J7¥%

W AR P UE TR K

E@%EE%:

int RegisterDSProxyUserCert (
CUstpFtdceDSProxyCheckUserInfoField *pDSProxyUserUserInfo,
CUstpFtdeDSProxyUserCertInField *pDSProxyUserCertIn,

CUstpFtdeDSProxyUserCertOutField s*pDProxyUserCertOut,

int nRequestID) ;

Y
pDSProxyUserUserInfo $§[A] % i%
pDSProxyUserCertIn $5 [ 5 %
pDProxyUserCertOut 57 %% I

>

1A

LE RIS IR S B AR
Sl SV EHINDEE ST RINTIRERSEa T ALiiaf: ke
§rf gk b B 2 IR IR [R5 R A L

' E

m}

I

[/ E W E T AR IR P E B
struct CUstpFtdcDSProxyCheckUserInfoField
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/// R AppID

TUstpFtdeDSAppIDType AppID;

/// FH P A
TUstpFtdeDSAuthorizationCodeType AuthCode;
//VE I R

TUstpFtdeDSKeyEncryptType  EncryptType;
b
// /T W E T AR AR R 1 28 SIS B
struct CUstpFtdeDSProxyUserCertInField
{
// /5 MR T AR AR B B 2 m (S B
TUstpFtdcDSProxyCertStreamDataType UserCertReqlnfo;
I
// /5 E W AR AR A IR IR R4 B
struct CUstpFtdeDSProxyUserCertOutField
{
// /% 3% W AR A TS OAE 13 [ 45 SR

TUstpFtdcDSProxyCertStreamDataType UserCertRsplnfo;
// /AR kiR Rl e O A AR R

TUstpFtdeDSBufLenType  UserCertRspInfolen;

6. 3. 2 RegisterNameServer J¥E

WH K% NameServer FIM &g Hll, FHT3RBUTHIRSVIER. L5 2%
WA 2> NameServer, FH /7 0] DL V2 4> NameServer [ /X 2& i i bk
O EEALE Init FEEZ TR
BREUR A

void RegisterNameServer (char *pszNsAddress, char *pszlnvestorID) ;
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ZH:

pszNsAddress: 8\ K 5 Ak 55 Ui NameServer [ 2% 3@ R b bk () 8 41 o 0 2% 3 ik ) 4% =K
“protocol://ipaddress:port” , Wl: ” tecp://127.0.0.1:17001” “tep” AR AL b3,
“127.0.0. 1”7 fREARSS SeHuht . 7 170017 ARFMR S im0 5.

pszlnvestorID: Fffeh, REH PR EES (K5,

WA EO 1,05 rl A S !
6. 3.3 SubscribePrivateTopic F¥E

WIRFAE . ZVRELE Init FYERTIRAH . 25 AT WA S8 FA A ) B
PR R T«

void SubscribePrivateTopic (USTP TE RESUME TYPE nResumeType) ;

S

nResumeType: FAAMEAL TR

USTP TERT RESTART: MAZAE 5 H VIR B AL

USTP_TERT RESUME: M ¥ B ) S4%

USTP_TERT QUICK: RAL &G F G RA MM N E

6. 3.4 SubscribePublicTopic ¥k

WA %ITVREAE Init JIEATH . A AT A 28] 2 Sim B 208
BRBFETE -

void SubscribePublicTopic (USTP TE RESUME TYPE nResumeType) ;

S

nResumeType: AFLHEAE IR

USTP_TERT RESTART: M\AZZ 5 HIF 4 E A%

USTP_TERT RESUME : M VXS 21| () 4%

USTP_TERT QUICK: JALIA & 5% 5 A LR A 45

6. 3.5 SubscribeForQuote 5

WA . 1 ZVEEAE Init JFEERTHA . 35 AT A 2B i 2 s .
BRI :
void SubscribeForQuote (USTP TE RESUME TYPE nResumeType) ;

ZH:

FRABLIT AT @ L3t et B 45 AR R A 7] 240



F i R SRR BB A IR A R SO

nResumeType: AR EAL T

USTP_TERT RESTART: \AAZ 5 H T UA B AL
USTP_TERT RESUME: M\ b4/ Se 3] () SE4%
USTP_TERT QUICK: RALIE &5 A Lim M N 4

6. 3.6 SetHeartbeatTimeout J5¥E

VB O Bk IS I ]

RBURTE

void SetHeartbeatTimeout (unsigned int timeout);
2.

timeout: CoBKEEMIA], FRAIFD.

6. 3. 7 ReqUserLogin F¥

P R B R E K
R -
int ReqUserLogin (
CUstpFtdcReqUserLoginField *pReqUserLogin,

int nRequestID);
BH
pReqUserLogin: $i&[f) FHl J7 6 18 SR &5 44 ik
P 8 S ok
struct CUstpFtdcReqUserLoginField
{
/155 H
TUstpFtdcDateType  TradingDay;
/1 /55 I P AR
TUstpFtdcUserIDType UserlID;
/] &R F I
TUstpFtdcBrokerIDType  BrokerID;
//
TUstpFtdcPasswordType  Password;
/P S s R
TUstpFtdcProductInfoType UserProductInfo;
// /¥ A s
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TUstpFtdcProductInfoType InterfaceProductInfo;
/11 UE R
TUstpFtdcProtocolInfoType  ProtocolInfo;
// /1P Hiht:
TUstpFtdcIPAddressType IPAddress;
///Mac Hihl:
TUstpFtdcMacAddressType MacAddress;
// /Bl AR
TUstpFtdcDataCenterIDType  DataCenterID;
// /% IS AT AR/
TUstpFtdcFileSizeType  UserProductFileSize;
// /% PSR
TUstpFtdcAuthenticate2TypeType Authenticate2Type;
VK- IRNTZ 2 T
TUstpFtdcAuthenticate2PasswordType Authenticate2Password;
/IR A i
TUstpFtdcTerminalCodeType  TerminalCode;
I
nRequestID: HI P EEKRN ID, % ID A f55E, EH.
M & ZIH'E UserProductInfo 7B, BI%e o 107 A5 B, WA IR . A5 55
InterfaceProductInfo I Protocollnfo WZi\H4L, A A RHAE.
JAEIEIER
0, R
1, FIRMZEIERRIL
-2, FORARACFE KLV AT EL
-3, RN ROETE KRB VT HL

6. 3. 8 ReqUserLogout F ¥

PR HIEK
REETE -

int ReqUserLogout (
CUstpFtdcReqUserLogoutField * pReqUserLogout,
int nRequestID);

S

pReqUserLogout: & [n] 3/ %& H i SR 45 f ik o

FA P8 B SR 25 :
struct CUstpFtdcReqUserLogoutField

{
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= YNEIE TR
TUstpFtdeBrokerIDType  BrokerID:
/13 5y L FARES
TUstpFtdcUserIDType UserID;

6. 3.9 ReqUserPasswordUpdate J5¥%

P RGBS K
RBURTE
int ReqUserPasswordUpdate (
CUstpFtdcUserPasswordUpdateField #*pUserPasswordUpdate,
int nRequestID);
25
pUserPasswordUpdate: F8[A]FH 7' 216 o4 #a g ik .
F P OB 25 -
struct CUstpFtdcUserPasswordUpdateField
{
/] /G RN T GS
TUstpFtdcBrokerIDType  BrokerID;
// /38 5 FH P AR
TUstpFtdcUserIDType UserID;
/// HE R
TUstpFtdcPasswordType  OldPassword;
/[ HrE
TUstpFtdcPasswordType = NewPassword;

6. 3. 10 ReqSettlementInfoConfirm J7¥%

TR LA A
RHRTE -

int RegSettlementInfoConfirm (

KRETFBAE G52 5 APT

CUstpFtdcInputSettlementInfoConfirmField *plInputSettlementInfoConfirm,

int nRequestID)
2.
pInputSettlementInfoConfirm: F5 [r)if 3K Xf M B 45 4 ity ik o
T RN LG5«
// /GBI K
struct CUstpFtdcInputSettlementInfoConfirmField
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// &L E G
TUstpFtdcBrokerIDType  BrokerlID;
/R E T
TUstpFtdcInvestorIDType InvestorID;

6. 3. 11 ReqQuerySettlementInfo J5VE

T SR AW K B DA
RBURTE
int RegQuerySettlementInfo (

CUstpFtdcSettlementQryRegField *pSettlementQryReq,
int nRequestID)

ZH:

pSettlementQryReq: # [l 1% K 75 X K B 45 K O ML

T SR A WD RTIK B 45 44

// /BRI G5 A8 17 SR

struct CUstpFtdcSettlementQryRegField

{

/] &L AT S

TUstpFtdcBrokerIDType  BrokerID;

s ek The)

TUstpFtdcInvestorIDType InvestorID; //#hIE
/55 H

TUstpFtdcDateType  TradingDay;
/BRI

TUstpFtdcSettlementTypeType SettlementType;
///3E 5 H

TUstpFtdcDateType  StartDay;

/155 H

TUstpFtdcDateType  EndDay;
b

6. 3. 12 ReqMsgNotifyConfirm %

TR IE RNTE B AW .
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REURTE

int RegMsgNotifyConfirm (
CUstpFtdcInputMsgNotifyConfirmField* pInputMsgNotifyConfirm,
int nRequestID)

SH.
pInputMsgNotifyConfirm: Fi& )i 3K SAA AL k.
IR RERSR N (ap

// /i BN E R

struct CUstpFtdcInputMsgNotifyConfirmField

{

/] GE A E G
TUstpFtdcBrokerIDType  BrokerID;
s & ek k)
TUstpFtdcInvestorIDType InvestorID;
/! EES

TUstpFtdcMsgNoType MsgNumber;

6. 3. 13 ReqOrderInsert J7¥k

2 v A AR SRNTE 2K
RREUFR T :
int ReqOrderInsert (

CUstpFtdcInputOrderField *plInputOrder,
int nRequestID);

S5
pInputOrder: ¥8 A1 AR B 450 (R HhE o
NI EE

struct CUstpFtdcInputOrderField
{

/] BN T T, T B

TUstpFtdcBrokerIDType  BrokerID;

/G A, IR B (LR BT KRR AR T
TUstpFtdcExchangeIDType ExchangelD;

/1] BRGAR B i S

TUstpFtdcOrderSysIDType OrderSysID;

[/ Ew T, BIHTEB (P REKS)
TUstpFtdcInvestorIDType InvestorID;
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/1R PR, A B CRE AP ARES)

TUstpFtdcUserIDType UserlID;

///FEE T AL S CBUEVER [1-NT, N Oym] R CLECH . 8 Ve B A BE AL BC RS 47— 2
ASLFR)

TUstpFtdcSeatNoType SeatNo;

/1B, IR B

TUstpFtdcInstrumentIDType  InstrumentID;

/TR AR S, IR B

TUstpFtdcUserOrderLocal IDType  UserOrderLocallD;

/ARG AT, IR B LR IR TR AR AL

TUstpFtdc OrderPriceTypeType OrderPriceType;

[/ KETT R, AT B

TUstpFtdcDirectionType Direction;

[1/IERRE, IR B ChEPSCRIT R, ERIITSCRIIT 6. PSPPI

TUstpFtdcOffsetFlagType OffsetFlag;

[/ BHVERRARES, IR B GOl BfR. BA. Mg

TUstpFtdcHedgeFlagType HedgeFlag;

/1 /g, IR B

TUstpFtdcLimitPriceType LimitPrice;

/R, B

TUstpFtdcVolumeType Volume;

[/ ARONR, I B (COLEISERSG SRR 1 OR “HHAR 3D

TUstpFtdcTimeConditionType TimeCondition;

///GTD HE CEASCHS, REEO

TUstpFtdcDateType  GTDDate;

[/ RAE R, B GORF “IEREE” M “aiiE ")

TUstpFtdcVolumeConditionType VolumeCondition;

[/ BNRAS R CEASCRE, REIED

TUstpFtdcVolumeType MinVolume;

[/ BB GBS, IREFED

TUstpFtdcPriceType StopPrice;

0% S USRS XS | S

TUstpFtdcForceCloseReasonType  ForceCloseReason;

/// ARG CEARSCR, REE0

TUstpFtdcBoolType  IsAutoSuspend;
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/)NS5 BTT CEANSCRE, IREEED
TUstpFtdcBusinessUnitType  BusinessUnit;
/1R GE SR 64 7

TUstpFtdcCustomType UserCustom;

[/ /AN FR R CEASCRF, PRE D
TUstpFtdcBusinessLocal IDType BusinessLocallID;

// /55 R A H
TUstpFtdcDateType  ActionDay;
///RBESR CERIH A5 D IETF B
TUstpFtdcArbiTypeType  ArbiType;
s aksi
TUstpFtdcClientIDType  ClientID;
I
R

K EHIREE UserOrderLocal ID &—1 21 1 f)FHFHE, T —EBREHEHREG S FHE

H B —EREH IR E G T (P —EFEELE), BT FHFEHIHLE.

MaxOrderLocallD < UserOrderLocallD
I BRI B0 I 7S 1) - B4 -

1) BrokerlD, <75, JEUI “2008”;

2) ExchangelD, %% k5%, “CFFEX/SHFE/DCE/ZCE”

3) InvestorID, #EFH T, KA “10000029”;

4) UserlD, H/40RY, FEln “testl”;

5) InstrumentlD, AZCHE, U “1F1109/cul206/m1301”;

6) OrderPriceType, MK, BRYE USTP_FTDC_OPT_LimitPrice;

7) Direction, SLSZJ5[], USTP_FIDC_D Buy %75, USTP_FIDC D _Sell Fi/x3%;

8) OffsetFlag, JFFhr&, “0” £RIFE, “1” FrPa;

9) HedgeFlag, #HLEMRIRE, “17 ML, “27 NEMR, “37 NEFR, “4” M,

10) LimitPrice, 4%, 74 3500.00;

11) Volume, #i&=, #1n5 %R 5F;

12) TimeCondition, HHHIKE, N USTP_FTDC_TC_GFD (“H|HFR™;

13) VolumeCondition, R EIA!, N USTP_FTDC_VC_AV (“UEEHE";

14) ArbiType, £F|JH, 25 USTP_FTDC_AT Basic (“Ifi@EH")

15) ForceCloseReason, 3&°FJ&[X, A USTP_FTDC_FCC_NotForceClose (“IE3ET");

FRABLIT AT @ L3t et B 45 AR R A 7] 247



F i R SRR BB A IR A R SO KRETFBAE G52 5 APT

16)

UserOrderLocallD, Fl /AR #4955, 1401000000257,

& T L AR TS 7 B -

=

)
2)
3)
4)
5)
6)
7)
8)
9)
10)
11)
12)
13)
14)

15)

BrokerlD, 2515, JZ4n “2008”;

ExchangelD, %24 fifXiy, “CFFEX/SHFE/DCE/ZCE”

InvestorlD, %5, JZ40 “10000029”;

UserlD, =25 F 4R, JEan “testl”;

InstrumentID, &£1KH5, JEan “1F1109”;

OrderPriceType, REMEFZA, T8RN USTP_FTDC_OPT_AnyPrice;
Direction, 277, USTP_FTDC D Buy #/~3, USTP_FTDC D_Sell FRiRsZ;

OffsetFlag, JFFhri&, “0” £xRHA, “1” TP HE;

HedgeFlag, #HLERIRE, “17 ML, “27 AHEMR, “37 NEF, “4” M,

Volume, #iE, #4005 %R 5 F;
TimeCondition, A##IKAL, A USTP_FTDC_TC_IOC (“SLEIRA, & WHE";
VolumeCondition, &2 &%, 5 USTP_FTDC_VC_AV (“4FE&H");

ArbiType, EF|J5H, 4 USTP_FTDC_AT Basic (“iH#™)

ForceCloseReason, 35K, H#EA USTP_FTDC_FCC_NotForceClose (“IE3HT-");

UserOrderLocallD, AHifik 545, 41000000257,

Rt BRI A B U 7 ) B -

1)
2)
3)
4)
5)
6)
7)
8)
9)
10)
11)

12)

BrokerlD, &5, Jan “20087;
ExchangelD, 325 fifit%, “DCE/ZCE”
InvestoriD, &5, JEin “100000297;

UserID, %25 H P ARRY, TEun “testl”;

InstrumentID, &Z1XAY, JEUT “SP jm1301&jm1303/SPC a1301&m1301/SPD SR609&SR611”;

OrderPriceType, REMEELE, HEEHN USTP_FTDC_OPT_AnyPrice;
Direction, 32J7, USTP_FTDC D Buy /=3, USTP_FTDC D_Sell F/R3Z;
OffsetFlag, JFFhri&, “0” £xRIE, “1” XnTPa;

HedgeFlag, #HEMRIrE, ERHEREHNGEN “37 - EF)
Volume, #iE, 115 F£R 5 Fs

TimeCondition, A ##IKAL, A USTP_FTDC_TC_GFD (“YLHHFR;

VolumeCondition, &K%, N USTP_FTDC VC AV (“4EEHE":;
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13) ArbiType, EF|25M, H37#F USTP_FTDC_AT_SP (“BSHEF]”) 8l USTP_FTDC_AT SPC (“i

A RRE A )

14) ForceCloseReason, 385,

Hi

4 USTP_FTDC_FCC_NotForceClose (“3JE##F");

15) UserOrderLocallD, Athik #4945, J¥41700000025”,

R & B R TS 1) 7 B A4 «

1) BrokerID,

205, i “20087;

2) ExchangelD, %% fiftig, “ZCE”

3) InvestorIlD, %45, JE4n “10000029”;

4) UserlD, x5 MRS, Hun “testl”;

5) InstrumentlD, &40, N “SP jm1301&jm1303/SPC a1301&m1301/SPD SR609&SR611 7

6)  OrderPriceType, REM#%&MH, HEERN USTP_FTDC_OPT_AnyPrice;

7) Direction, L3EJ5[A], USTP_FIDC_D_Buy F7x3%, USTP_FIDC_D_Sell Fin3k;

8) OffsetFlag, FFFir&, “0” RnHE, “17 BRTFE;

9) HedgeFlag, HHlERIRE, BEMHGHRMAREN “37 - EH;

10) Volume, %=, 405 %R 5 F;

11) TimeCondition, H3HIKE, K USTP_FTDC_TC_GFD (“3HHEZ"):

12) VolumeCondition, A &ERE, 4§ USTP_FTDC_VC AV (“U1EEHE";

13) ArbiType, EF|25%, H37H: USTP_FTDC AT SP (“BSHIEF]”) Bi# USTP_FTDC_AT SPC (“i

AR )

14) ForceCloseReason, 3&°FJ&[X, HAEAN USTP_FTDC FCC_NotForceClose (“IE35T7);

15) UserOrderLocallD, Aibikf%w 5, 41700000025,

TSR O PITBARA, B ExchangelD # InstrumentID N iEE
&R 5 AR & ARG, MREMBHTT:

WHRA | OrderPriceType TimeCondition VolumeCondition BIE
USTP_FTDC_OPT Li

R B T USTP_FTDC_TC_GFD USTP_FTDC_VC_AV LHAER RMER
mitPrice
USTP_FTDC_OPT Li

FOK . USTP_FTDC_TC_IOC USTP_FIDC_VC_CV FRLH 3L B 43R 7 W B ShmdN
mitPrice
USTP_FTDC_OPT Li

FAK USTP_FIDC_TC_IOC USTP_FTDC_VC_AV RSB R oI 4% E Bha s
mitPrice
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USTP_FTDC_OPT An
ik id: 2t oo USTP_FTDC_TC_IOC USTP_FTDC_VC_AV T ST ER RS 75 U fi B
yPrice
USTP_FTDC_OPT An
THH R o USTP_FTDC_TC_GFD USTP_FTDC VC_AV T Bk R B o N B T PR A B
yPrice
. g > ) Al
HRETHH USTP_FIDC_OPTF1 USTP_FTDC_TC_TOC USTP_FIDC_VC_AV RS R FT RS A SR
veLevelPrice PR AR R HR e
F4THHrEE | USTP_FTDC_OPT_Fi TS5 F 7 AR B,
USTP_FTDC_TC_GFD USTP_FIDC_VC_AV
R4 veLevelPrice B RRBZ T BB RSB
USTP_FTDC_OPT Be TS XF 7 B — RN
BRM USTP_FTDC_TC_IOC USTP_FTDC VC_AV
stPrice A2, FIARIH HE
B EERR | USTP_FIDC_OPT Be T A SR B — RS AR A 2R R
USTP_FTDC_TC_GFD USTP_FTDC_VC_AV
# stPrice 3%, FIREKBIEH 5 NBRF RN

CEASCHR) A MBS CEASHRR ).

FOK AP0 FAK BRIROME, BRI 3 1 B HI RN 7B 7y S TRR DT
HF &5 FIT BN BRIX 3 N FEP IR FEIH T 77 S HE 11 4o

6. 3. 14 ReqOrderAction J5¥&

e R AR AR AT SR, BRI AR . IR AR G SR L RS

RBURTE -
int ReqOrderAction(
CUstpFtdcOrderActionField #*pOrderAction,
int nRequestID);

23

pOrderAction: i F4R HPRAE LM HbE

i BB S5 49
struct CUstpFtdcOrderActionField

{

/] /3 5 FITARHS, W7 B
TUstpFtdcExchangeIDType ExchangelD;

/G T RE IS (AN NTHAZ T BRI, NS AR R 5.4 5 4D
TUstpFtdcOrderSysIDType OrderSysID;

[/ GERNTRT, WIATB

TUstpFtdcBrokerIDType

/] ERE T, LIHFEL
TUstpFtdcInvestorIDType InvestorID;
// /P AR, WA B

TUsthtchserIDType UserID;

BrokerID;
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[/ /RO Req A MBS 5, DIAFE  (FRERIEL 7M7)
TUstpFtdcUserOrderLocal IDType  UserOrderActionLocallD;
/AT B A AR B g

TUstpFtdcUserOrderLocal IDType  UserOrderLocallD;

/) /R, DI (R SCREER)
TUstpFtdcActionFlagType ActionFlag;
[/ CEASCRE, IRERHED
TUstpFtdcPriceType LimitPrice;

[/ BEARN CEASCRE, RO
TUstpFtdcVolumeType VolumeChange;

/[ /A L S AR IR
TUstpFtdcBusinessLocal IDType BusinessLocallD;
// /% AR
TUstpFtdceClientIDType  ClientID;
WIESY A
TUstpFtdcSessionIDType SessionlID;
// /R BT
TUstpFtdcFrontIDType FrontlID;
/] /&L
TUstpFtdcInstrumentIDType InstrumentID;
I
nRequestID: FI Rk HERAETE R ID, % 1D M) e, &3,
IR [AE
0, FEHI.

-1, FORMEERE R

-2, FRARAEFEE KR I VE T AL
-3, FORTRPROIETER B VF T4
BRI FETE K7 B

1) BrokerlD, &5, JE4n “2008”;

2) ExchangelD, %5\, U “CFFEX”

3) InvestorID, #EFH T, N “10000029”;

4) UserlD, H/4CHY, FEln “testl”;

5) OrderSysID =¥ UserOrderLocallD {Ei%H—, #HIT AT 45, {2148 OrderSysID 52 £,
. “00000025”7;

6) UserOrderActionLocallD, i R4S 5, 5 UserOrderLocallD [F]—AN/3 1l 4% 5 ML F 14 i,
. “00000025”7;

7) ActionFlag, #fEkrE, HAEIE USTP_FTDC_AF Delete (“HHE&™;
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6. 3. 15 ReqQuotelnsert ¥k

AR NIE R
AT R R AT XU AR AN 14

REURTE :

int ReqQuotelnsert (
CUstpFtdcInputQuoteField *plInputQuote,
int nRequestID)

S

pInputQuote FERUI KA G L

ARG
struct CUstpFtdcInputQuoteField

{
VVE - SYNEIE Rt
TUstpFtdcBrokerIDType  BrokerID;
// /58 5y i AHS

TUstpFtdcExchangeIDType ExchangelD;

/] BRE BT

TUstpFtdcInvestorIDType InvestorID;

// /PR
TUstpFtdcUserIDType UserlD;

/&L

TUstpFtdcInstrumentIDType  InstrumentID;

/1) KI5 T

TUstpFtdcDirectionType Direction;

/1) 58 oy B GEiR Bl 1) R Gk A G

TUstpFtdcQuoteSysIDType QuoteSysID;

/R E AR H AN G 5

TUstpFtdcUserQuoteLocal IDType  UserQuoteLocallD;

/1) e 5 RGN

TUstpFtdcQuoteLocal IDType  QuoteLocallD;

///3FT7 RNEGE
TUstpFtdcVolumeType BidVolume;
/1] FIT TR

TUstpFtdcOffsetFlagType BidOffsetFlag;

/1) ETT BN ER RS

TUstpFtdcHedgeFlagType BidHedgeFlag;

/1] FTTFNM e
TUstpFtdcPriceType BidPrice;
/LT LR
TUstpFtdcVolumeType AskVolume;
/11 FTi TR
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s

TUstpFtdcOffsetFlagType AskOffsetFlag;

/LT BRIV ERIRE

TUstpFtdcHedgeFlagType AskHedgeFlag:

// /3T L

TUstpFtdcPriceType AskPrice;

// /55 BT

TUstpFtdcBusinessUnitType  BusinessUnit;
/// P B E

TUstpFtdcCustomType UserCustom;

// /353 ORI SE TG FY P A L 5020 5
TUstpFtdcUserOrderLocalIDType  BidUserOrderLocallD;
// /353 ORI E2 05 F P A L i 5040 5
TUstpFtdcUserOrderLocalIDType  AskUserOrderLocallD;
/1 Fw53 R SE T A A R i
TUstpFtdcOrderLocalIDType  BidOrderLocallD;
///Pw53 HR S5 A A A i
TUstpFtdcOrderLocalIDType  AskOrderLocallD;
/W G

TUstpFtdcQuoteSysIDType ReqForQuotelD;

// /iR A5 B e ] (D)

TUstpFtdcMeasureSecType StandByTime;
/]85

TUstpFtdcClientIDType  ClientID;

/] &g

TUstpFtdcSessionIDType SessionlD;

///HI BT

TUstpFtdcFrontIDType FrontlID;

RO B TE ) 7 BU i -

1)
2)
3)
4)
5)
6)

7)

8)

BrokerlD, 2515, j4n “2008”;
ExchangelD, %7 iy, H3Z#¢ “CFFEX”
InvestorID, ¥ 45, a0 “10000029”7;
UserlD, FFMES, B0 “testl”;
InstrumentID, &#£94F%, JEU “IF11097;

UserQuoteLocallD, fFAMufifh8S, i “a8703bf40000000001017;

Direction, 33277 1), HUETEH [0,1,9), 9: REXAMA, 0. RBRRAFEZGTHM, 1. ARRF

SETTHRAM

BidVolume, E77EANEE, W5 KR5Fs
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9) BidOffsetFlag, K77 Fhri&, “0” Rpiff, “17 FonPa

10) BidHedgeFlag, X7 #HIEMRFRE;

11) BidPrice, %, &40 3510.00;

12) AskVolume, EHFEANHE, #ln5 %R 5 F;

13) AskOffsetFlag, FH-Fird, “0”7 RrHAd, “17 LnP4:

14) AskHedgeFlag, EHHNERIzE, VAUH “47, R R
15) AskPrice, #r#%, J¥un 3500.00;

16) RegForQuotelD, Wt gw*5, KETAT. AT EARUSLY L5 248 % f2 51 0T R ZE v (1 B2 AN

6. 3. 16 RegQuoteAction F¥k

WM ARG K
RS2, DU A BOR AT LR AR
EREURTY

int ReqQuoteAction (
CUstpFtdcQuoteActionField *pQuoteAction,
int nRequestID)

25

pQuoteAction FERA I SHG AL

AN A S5

struct CUstpFtdcQuoteActionField

{
%=+ WNCIE R
TUstpFtdcBrokerIDType  BrokerID;
/585 AR,
TUstpFtdcExchangeIDType ExchangelD;
/R E G
TUstpFtdcInvestorIDType InvestorID;
/// AR

TUstpFtdcUserIDType UserlID;
/]38 5 2GR Al ) R G Ga 5
TUstpFtdcQuoteSysIDType QuoteSysID;

/// TP BEE BB A Ml 9t
TUstpFtdcUserQuoteLocal IDType  UserQuoteLocallD;

// /R R AR A - FR 0 G
TUstpFtdcUserQuoteLocal IDType  UserQuoteActionLocallD;
/R

TUstpFtdcActionFlagType ActionFlag;

// V55 BT
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TUstpFtdcBusinessUnitType  BusinessUnit;

// /P B E U
TUstpFtdcCustomType UserCustom;

///FI2T7 1]
TUstpFtdeDirectionType Direction;

TR B S 7R 1 T B
1) BrokerID, = ii*5, JE4n “2008”;
2) ExchangelD, #&5 RS, R3ZH “CFFEX”
3) InvestorID, ¥ FH 4T, K “10000029”;
4) UserlD, HPMIS, TEun “testl”;

5) InstrumentlD, &#){0RS, a0 “IF1109”;

API

6) QuoteSysID /UserQuoteLocallD, EMHAMM B RLERM L S/A P XHWRM B S, Bn

“000000101”7, —#HEH—BIT, MERRBRGIRM B SHE;

7) UserQuoteActionLocallD, ##HIRMIEEIENIF A lEdRm S, Fa “0000001017;
JEB: MaxOrderLocallD <User@uoteActionLocallD

6. 3. 17 ReqForQuote J7¥&

WK
HI% P RO IR R . ARG AWM, BOlRE RO & A AT Lk
RHRTE -

int ReqForQuote (
CUstpFtdcReqForQuoteField #*pRegForQuote,
int nRequestID)

28

pReqForQuote F& ] 4T 45 K4 R LIk

W 454

struct CUstpFtdcRegForQuoteField

{
/W G
TUstpFtdcQuoteSysIDType ReqForQuotelD;
/[ /&N T S
TUstpFtdcBrokerIDType  BrokerID;
// /38 5 A
TUstpFtdcExchangeIDType ExchangelD;
/] /R E RS
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TUstpFtdcInvestorIDType InvestorID;

/1 PHRES

TUstpFtdcUserIDType UserlID;

// /LS

TUstpFtdcInstrumentIDType  InstrumentID;

///FI2T7 1]

TUstpFtdeDirectionType Direction;

VK- 9ak=)

TUstpFtdcClientIDType  ClientID;

// /35 H

TUstpFtdcDateType  TradingDay;

// /WA B[]

TUstpFtdcTimeType  ReqForQuoteTime;
b

WA B AR 78 1 7 BURL 3 -

1) BrokerID, £xii'5, JE4n “2008”;
2) ExchangelD, &ZFifHH, KK “CFFEX”
3) InvestorID, %%#E 4T, THU0 “10000029 7
4) UserlD, /RS, Eln “testl”;

5) InstrumentlD, &#JfLH4, 240 “IF1109”;

6. 3. 18 ReqMarginCombAction /&

MG/ RIS 1H R

O TR AR OITHS, S CEAGHEATIRr . 1245 1 BRSPS
MR PHESLITHE

R

int RegMarginCombAction (
CUstpFtdcInputMarginCombActionField *pInputMarginCombAction,
int nRequestID)

BH
pInputMarginCombAction F§ [n] 55 W& 2H & 45 i) Fi ik o
WG TE RS R
struct CUstpFtdcInputMarginCombActionField

{

/] /BN S

TUstpFtdeBrokerIDType  BrokerID;

// /58 5y I AHS
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TUstpFtdcExchangeIDType ExchangelD;
/]38 5y F P ARES
TUstpFtdcUserIDType UserlID;

ks e k=)
TUstpFtdcInvestorIDType InvestorID;

///BELRFRE

TUstpFtdcHedgeFlagType HedgeFlag;
/R A S

TUstpFtdcUserOrderLocal IDType  UserActionLocallD;
/BB B

TUstpFtdcInstrumentIDType  CombInstrumentID;
/)G

TUstpFtdcVolumeType CombVolume;

/) /A EETT IR

TUstpFtdcCombInstrumentIDType  CombDirection;
A S: k=)

TUstpFtdcOrderLocal IDType  ActionLocallD;
/]| RG T

TUstpFtdcOrderSysIDType OrderSysID;

/1 AEBIERES

TUstpFtdcCombActionStatusType  CombActionStatus;
// /A TT IR

TUstpFtdcDirectionType Direction;

/]2 5 Gt

TUstpFtdcClientIDType ClientID;

I

SRS LH A /SR 7 10 AUE 78 10 - B L3 -

1) BrokerlD, &5, JE4n “2008”;
2) ExchangelD, %5, Rk “CFFEX”
3) InvestorID, %S, JEU “10000029”;
4) UserlD, HPMRS, B “testl”;

5) HedgeFlag, &#)Ui%, a1 “IF1109”;

6) UserActionLocallD, FIFZHuiM#ES, T4 “000000101”;

7) ComblnstrumentlD, ZH&&£1/08S, in “22137;
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8) CombVolume, HA¥E, Hn “17;
9) CombDirection, & 77 . “USTP_FTDC_CA_Combine” N4H4&, “USTP_FTDC_CA_Uncombine”

NP A

6. 3. 19 ReqQryOrder J¥E

AT K o
R -

int ReqQryUstpOrder (
CUstpFtdcQryOrderField *pQryOrder,
int nRequestID);

Z2H.

pQryOrder: Fi A1l 5020 ) 45 1) (R sk

AL«

struct CUstpFtdcQryOrderField

{
stV Ik RS
TUstpFtdcBrokerIDType  BrokerID;

// /RS
TUstpFtdcUserIDType UserlID;

// /38 5 A s
TUstpFtdcExchangeIDType ExchangelD;
/] /AR E R
TUstpFtdcInvestorIDType InvestorlID;
/]RGS
TUstpFtdcOrderSysIDType OrderSysID;
// /&4
TUstpFtdcInstrumentIDType  InstrumentID;
/] RERES
TUstpFtdcOrderStatusType OrderStatus;
/] E=AEER
TUstpFtdcOrderTypeType OrderType;
/]S
TUstpFtdcClientIDType  ClientID;
b
BRHEEANZE D NZHET M 7B AR

1) BrokerlD, &5, JEu “2008”;
2) InvestorID, #¥EF 4T, K4 “10000029”;

3) OrderStatus, 5’ (Fk), EHWHITE W LKA H
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BH P EREDNZRTERN 7B EE:

1) BrokerlD, 255, &4 “20087;
2) UserlD, FIFAES CERERF, AggEwEALHE 7D, B “testl”;

3) OrderStatus, I HURES, 5« (FK), BEMPTHE W EKFIT TR
BT BORASE W E /D NAZE T F B -
1) BrokerID, &5, U “2008”;

2) UserlD, AFAMRES CERERF, AReEmLAamA D, B “testl”;

3) OrderStatus, 1T Hulkds, S o null, BIHEE, BU5 © CERO, EMPTEITH CBITH L
BRIRAEN, AR EESE GEMAEMASE), TPRREDNZRFR 7B AaE:

) BrokerlD, &5, JE4n “2008”;

=

2) UserlD, RIS CEREA T, AReE AL, B “testl”;

3) OrderStatus, iTHUIRZS, 5 (B8, BFiA TR (FER)

4)  OrderType, 5P IEA, ' ‘USTP_FTDC_OT_Common’ ] 75 A5 3@ ¥ (HIHH &%),
5 ‘USTP_FTDC_OT_OptExec’ A& A 1TALF, ‘USTP_FTDC_OT_OptAbandon’ W] i A il

FATHUH

6. 3. 20 ReqQryOrderFailed ¥

AU R
BB
Int ReqQryOrderFailed (CUstpFtdcQryOrderFailedField #pQryOrderFailed,
int nRequestID);
S
pQryOrderFailed: & [m)%f B2 25 H bk
%iﬁlﬂfn
struct CUstpFtdcQryOrderFailedField
{
%=+ WNCIE R
TUstpFtdcBrokerIDType  BrokerID;
/// P AR
TUstpFtdcUserIDType UserlID;
// /585 ARG
TUstpFtdcExchangeIDType ExchangelD;
/R E T
TUstpFtdcInvestorIDType InvestorID;
/AR B G
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TUstpFtdcUserOrderLocalIDType  UserOrderLocallD;

/B LY

TUstpFtdcInstrumentIDType  InstrumentID;

e i
TUstpFtdcOrderTypeType OrderType;

/] /&5
TUstpFtdeClientIDType ClientID;

6. 3.21 ReqQryTrade ¥:

FAS A K

RBURTE -

int ReqQryUstpTrade (
CUstpFtdcQryTradeField *pQryTrade,
int nRequestID);

BH

pQryTrade: Fi& ] BAC A W45 44) ) MLk

FRAE A W 45K«

struct CUstpFtdcQryTradeField

{
/)1 GLNF iy
TUstpFtdcBrokerIDType =~ BrokerID;
// /R AR
TUstpFtdcUserIDType UserID;
// /58 5 AR L

TUstpFtdcExchangeIDType ExchangelD;

/B T

TUstpFtdcInvestorIDType InvestorID;

/] /A Y
TUstpFtdcTradeIDType TradelID;
/] &Y

TUstpFtdcInstrumentIDType  InstrumentID;

Ve 9nn=1
TUstpFtdcClientIDType ClientID;

6. 3. 22 ReqQryUserInvestor HiE

i e el Gakcetip
BRI

int ReqQryUserInvestor (
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CUstpFtdcQryUserInvestorField *pQryUserInvestor,

int nRequestID)
SH.
pQryUserInvestor $i [f] AJ F 558 #K 7 25 ) 45 44 g st bk
AT B A
struct CUstpFtdcQryUserInvestorField
{
e =/ NCIE TR
TUstpFtdcBrokerIDType  BrokerID;

// /RS
TUstpFtdcUserIDType UserlID;

6. 3. 23 ReqQryTradingCode J5¥:

5 o P AT i
R -

int ReqQryTradingCode (
CUstpFtdcQryTradingCodeField #*pQryTradingCode,
int nRequestID)

S¥:

pQryTradingCode Fi [ 52 5 & i 25 1) 45 14 (Y ML ik o

AL oy Yt G s

struct CUstpFtdcQryTradingCodeField

{
s tav e RS
TUstpFtdcBroker1DType  BrokerID;
// /R AR
TUstpFtdcUserIDType UserID;
/[ /AR E R
TUstpFtdcInvestorIDType InvestorlID;
// /58 5 AR
TUstpFtdcExchangeIDType ExchangelID;
/] /B
TUstpFtdcClientIDType ClientID;

6. 3. 24 ReqQryInvestorAccount J5¥E

BRE TSR AW,
R :

int ReqgQryInvestorAccount (
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CUstpFtdcQryInvestorAccountField #*pQrylInvestorAccount,

int nRequestID)

ZH:

pQryInvestorAccount &[] # 7% & MK 7 A 1) 25 1 ) B Ak

R A s
struct CUstpFtdcQrylInvestorAccountField

{

6. 3.

[/ /BN E T
TUstpFtdcBrokerIDType  BrokerID;

// /RS
TUstpFtdcUserIDType UserlID;

s s e x k=2
TUstpFtdcInvestorIDType InvestorID;

25 ReqQryInstrument J5¥%

HAEEER.
R -

int ReqQryInstrument (

CUstpFtdcQryInstrumentField *pQryInstrument,

int nRequestID)

25
pQryInstrument $& 1] & 20(5 B & W 45 bk o
G LB WL

struct CUstpFtdcQryInstrumentField

{

6. 3.

// /38 5 A
TUstpFtdcExchangeIDType ExchangelD;
/ /77 AR

TUstpFtdcProductIDType ProductID;
// /&4

TUstpFtdcInstrumentIDType  InstrumentID;

// /PR
TUstpFtdcProductClassType ProductClass;

26 RegQryExchange 5

Lo P Eil .
RERTE

int ReqQryExchange (

FRRL

JIT A @ L3 e b B A5 L BORA R A 7]
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CUstpFtdcQryExchangeField *pQryExchange,
int nRequestID)

S
pQryExchange #5752 5 Fr 25 1 45 ¥4 A M Ak
T S R K -

struct CUstpFtdcQryExchangeField

{
// /38 5 Fir A
TUstpFtdcExchangeIDType ExchangelD;

6. 3. 27 ReqQryInvestorPosition ¥

WEERF M.
RERETE
int ReqQryInvestorPosition (

CUstpFtdcQrylInvestorPositionField *pQryUserInvestorPosition,
int nRequestID)

25

pQryUserInvestorPosition $8[a) ¥ % & F04 2 1h) 45 14 [ Hu kil .

BRERF BN

struct CUstpFtdcQryInvestorPositionField

{
stV NIE TR
TUstpFtdcBrokerIDType  BrokerID;
// /P AR
TUstpFtdcUserIDType UserID;
// /38 5 A
TUstpFtdcExchangeIDType ExchangelD;
/[ /AR E R
TUstpFtdcInvestorIDType InvestorlID;
// /&4
TUstpFtdcInstrumentIDType  InstrumentID;
// /58 5 Gt

TUstpFtdcClientIDType ClientID;

I

6. 3. 28 ReqQryInvestorFee ¥

BB T REM,
RERTE

int ReqgQrylInvestorFee (
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CUstpFtdcQryInvestorFeeField *pQrylInvestorFee,
int nRequestID)
2.
pQrylInvestorFee 45 [ 4% 51 & T4 e R A ) 45 1 (R sk
BB AR ARSI
struct CUstpFtdcQryInvestorFeeField
{
[/ /BN TGS
TUstpFtdcBrokerIDType  BrokerID;

// /RS
TUstpFtdcUserIDType UserlID;

/] /BRI
TUstpFtdcInvestorIDType InvestorID;
/13 5 A S
TUstpFtdcExchangeIDType ExchangelD;
// /&L
TUstpFtdcInstrumentIDType InstrumentlID;
L -Ink=1

TUstpFtdceClientIDType ClientID;
/1 /BB E
TUstpFtdcHedgeFlagType HedgeFlag;
E 2 1L

TUstpFtdcDirectionType Direction;

6. 3.29 ReqQryInvestorMargin ¥k

E3 QAR | o S ]

RERTE :

int ReqgQryInvestorMargin (
CUstpFtdcQryInvestorMarginField *pQryInvestorMargin,
int nRequestID)

¥

pQryInvestorMargin 48 [\ % # PRiIF & 2 2 ) 45 M itk

PG ORI & A 4544

struct CUstpFtdcQryInvestorMarginField

{

s -tV NIk RS
TUstpFtdcBrokerIDType  BrokerID;
// /AR

TUstpFtdcUserIDType UserID;
/]I E i
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TUstpFtdcInvestorIDType InvestorID;
// /38 5 Fir A
TUstpFtdcExchangeIDType ExchangelD;
/)BT
TUstpFtdcInstrumentIDType  InstrumentID;
k- Inks)
TUstpFtdcClientIDType  ClientID;
/] EMERIRE
TUstpFtdcHedgeFlagType HedgeFlag;

6. 3. 30 ReqQryInvestorCombPosition J5¥%

RAREHGFEEN.
BB
int RegQryInvestorCombPosition (
CUstpFtdcQrylInvestorCombPositionField *pQrylInvestorCombPosition,
int nRequestID)
25
pQryUserInvestorPosition $§[mI1# % & H & F 5B 45 A4 it Hhu ik .
BREH ST BN
struct CUstpFtdcQryInvestorCombPositionField
{
stV NIE TR
TUstpFtdcBrokerIDType  BrokerlID;
// /58 5 AR
TUstpFtdcExchangeIDType ExchangelD;
/] /A
TUstpFtdcInvestorIDType InvestorlID;

[/ B ERFRE
TUstpFtdcHedgeFlagType HedgeFlag;

// /GG LIRS
TUstpFtdcInstrumentIDType  CombInstrumentID;

/13 5 Ykt
TUstpFtdcClientIDType ClientID;

6. 3. 31 ReqQryInstrumentGroup J5¥%

HHELHERER, BT H - NELHERE LT DAL S 2 A AR L 7 2l
BURIES
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R -
int ReqQryInstrumentGroup (
CUstpFtdcQryInstrumentGroupField *pQryInstrumentGroup,
int nRequestID)
2H:
pQryInstrumentGroup: f&[A & 2J 25 B 45 Mt bk .
ERaERENSE T ok
struct CUstpFtdcQryUstplnstrumentGroupField
{
// /585 A
TUstpFtdcExchangeIDType ExchangelD;
s =N T Re)
TUstpFtdcBrokerIDType  BrokerID;
// /&L
TUstpFtdcInstrumentIDType InstrumentID;

6. 3. 32 ReqQryClientMarginCombType J5¥%

%iﬁl%)‘j FIPRIE SR TUE B, 18 7E A& M ORIE G CBCER Y, 5 Xad
WFR L RIA BRI, FaRIEA S, Fahins Kl
Eﬁﬁﬁ%:
int ReqQryClientMarginCombType (
CUstpFtdcQryClientMarginCombTypeField *pQryClientMarginCombType,
int nRequestID)
Z2H
pQryClientMarginCombType: #1 %%/ FIPRIUE WO RBUAE B 45 ¥y i
2 PRI SO YA B 45 1 -
struct CUstpFtdcQryClientMarginCombTypeField
{
// /585 ARG
TUstpFtdcExchangeIDType ExchangelD;
/BN T
TUstpFtdcBrokerIDType  BrokerlID;
/BB S
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TUstpFtdcInvestorIDType InvestorID;

/] /B ERARE
TUstpFtdcHedgeFlagType HedgeFlag;

// /&L HARN

TUstpFtdcInstrumentGroupIDType InstrumentGrouplID;

6. 3. 33 ReqExecOrderInsert J5ik

G INE D
e O T A RATRUE R o Al 77 SR 52 D 280l 383 OrderType #6352 47 BUE 2 i
FATHL, JEit DeliveryFlag EFE2 15 7 EXS M.

RBURTE

int ReqgExecOrderInsert (
CUstpFtdcInputExecOrderField *plInputExecOrder,,
int nRequestID)
Y.
pInputExecOrder: 84T G (f bl .
ITBERNAG 451

struct CUstpFtdcInputExecOrderField
{
/] BN S
TUstpFtdcBrokerIDType  BrokerID;
/113 5 B A
TUstpFtdcExchangeIDType ExchangelD;

/] ZGARGT

TUstpFtdcOrderSysIDType OrderSysID;

s ek The)

TUstpFtdcInvestorIDType InvestorID;

// /R A

TUstpFtdcUserIDType UserlID;

// /&R

TUstpFtdcInstrumentIDType  InstrumentID;

// /R A AR B
TUstpFtdcUserOrderLocal IDType  UserOrderLocallD;
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// /TR

TUstpFtdcOrderTypeType OrderType;
/B R IR

TUstpFtdcDeliveryFlagType DeliveryFlag;

/] /B ERARE
TUstpFtdcHedgeFlagType HedgeFlag;

/B

TUstpFtdcVolumeType Volume;

/// R E E Sk

TUstpFtdcCustomType UserCustom;
// /55 A H

TUstpFtdcDateType  ActionDay;

// /A IS5 BRI

TUstpFtdcBusinessLocalIDType BusinessLocallID;

// /bS5 HoT

TUstpFtdcBusinessUnitType  BusinessUnit;
/15 aRE

TUstpFtdcOffsetFlagType OffsetFlag;
///VE R

TUstpFtdcSessionIDType SessionlD;

// /A B T

TUstpFtdcFrontIDType FrontID;

e IE

TUstpFtdcClientIDType ClientID;

B

KRETFBAE G52 5 APT

FB Vi

ExchangeID | SZRFASEPT. Kiafr. EIWIFT. REdRAL

OrderType

// /¥l ZF#define USTP_FTDC OT Common * 0’ (A AN A

/// BRI T #define USTP FTDC OT OptExec 17 (f7HL. %
{8 W, DeliveryFlag X #g & USTP_FTDC DF ExecOpen BY

USTP_FTDC_DF Delivery)

// /i FHATdefine USTP _FTDC OT OptAbandon * 2’

BEFATRL
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API

{HFZAERS, DeliveryFlag HAE N USTP_FTDC DF ExecOpen)

///0TC fif:#tdefine USTP _FTDC OT OTCDerived 3" (A$ELIAfH
Z2D)

// /BT A #tdefine USTP FTDC OT EFPDerived "4 (AIEIA
R

DeliveryFlag

// /A #define USTP FTDC DF ExecOpen ~0°  (OrderType N
USTP_FTDC OT OptExec 1 USTP_FTDC OT OptAbandon FJ{#H)

// /% (A 1%) #define USTP_FTDC DF Delivery 1’ (OrderType
A USTP_FTDC OT OptExec B fdi )

// /% (BAKL) #define USTP FTDC DF OptDelivery 2 (A$:M
AERD

// /R BE v #define USTP_FTIDC_DF OptHold * 3" (A3 AR

///JBY) % phttdefine USTP FTDC DF SellDelivery * 4’ (A3
AMERD

// /B G AN phttdefine USTP FIDC DF SellNoDelivery ’5 (A&
BOAERD

OffsetFlag

PR RESR T X 7 HEFF G RIS G, 75 2R X RE KP4 5 1
CHESFRRZ0; A, KEfEHre

// /G #define USTP _FTDC OF Open * 0’
///*V-Atsttdefine USTP FTDC OF Close ' 1’

// /58 Fttdefine USTP FIDC OF ForceClose ’2
///*F-4#define USTP_FTDC OF CloseToday 3’
///FHEttdefine USTP_FTDC OF CloseYesterday ' 4

// /& T FH#define USTP_FTDC_OF CombOpenClose ' 5’
// /.4 F I #define USTP FTDC OF CombCloseOpen 6’

///ALL#define USTP FTDC OF ALL ’9’

Volume

KT OrderType ATRLFFHATIS, Z{EN 0

6. 3. 34 ReqExecOrderAction ¥k

IR K

SR VA 0 A RS AT BT SR AT U

RBUR T

int RegExecOrderAction (
CUstpFtdcInputExecOrderActionField *pInputExecOrderAction,

int nRequestID)
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SR,
pInputExecOrderActlon F AT BRI S5 M kL
AT RS B4

struct CUstpFtdcInputExecOrderActionField
{
// /38 5 BT AR
TUstpFtdcExchangeIDType ExchangelD;
/]RGS
TUstpFtdcOrderSysIDType OrderSysID;
[/ GLANF S
TUstpFtdcBrokerIDType  BrokerID;
/] /AR i
TUstpFtdcInvestorIDType InvestorID;
// /R AR
TUstpFtdcUserIDType UserID;
/] /RO AR E R A G

TUstpFtdcUserOrderLocal IDType  UserOrderActionLocallD;

/[ /RAT B A H AR 4 S
TUstpFtdcUserOrderLocal IDType  UserOrderLocallD;
/] /R R

TUstpFtdcActionFlagType ActionFlag;

/] /BB

TUstpFtdcVolumeType VolumeChange;

/ /AL S5 AR

TUstpFtdcBusinessLocal IDType BusinessLocallD;
/]| ZHERM

TUstpFtdcOrderTypeType OrderType;

/] =ERS

TUstpFtdcSessionIDType SessionID;
/B

TUstpFtdcFrontIDType FrontID;
/5 5 i

TUstpFtdcClientIDType ClientID;

/1 /B4R
TUstpFtdcInstrumentIDType InstrumentID;

6. 3. 35 ReqTradingAccountPasswordUpdate J57¥%
B A FEEE R
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REURTE

int ReqTradingAccountPasswordUpdate (

CUstpFtdcTradingAccountPasswordUpdateReqField *pTradingAccountPasswordUpdateReq,
int nRequestID)
S
pTradingAccountPasswordUpdateReq: ¥8 [ ¥& & 104 S5 R 1 H k.
// /B a0 A TSR
struct CUstpFtdcTradingAccountPasswordUpdateReqField
{

Yle =t /NCIE TR
TUstpFtdcBrokerIDType  BrokerID://ANSilFi% 7B
/] /R DT
TUstpFtdcInvestorIDType InvestorID;
// /1R

TUstpFtdcPasswordType  0ldPassword;
// /BB

TUstpFtdcPasswordType  NewPassword;
/] B FRAELNF T
TUstpFtdcBrokerIDType  LogBrokerID;
// &z AR

TUstpFtdcUserIDType LogUserID;

6. 3. 36 ReqQueryTransferSeria J7¥E

TR E ARSI

R«

int RegQueryTransferSeria (
CUstpFtdcTransferSerialFieldRegField *pTransferSerialFieldReq,
int nRequestID)

SH:

// /BRI KIS K

struct CUstpFtdcTransferSerialFieldReqField

{

Ts =% WNSIE  RE)

TUstpFtdcBrokerIDType BrokerlID;

/P %S

TUstpFtdcUserIDType UserlD;
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// /e

TUstpFtdcAccountIDType AccountID; //#43E
// RATARY

TUstpFtdcBankIDType BankID;

/// I aE H A

TUstpFtdcDateType StartDay;

// /S5

TUstpFtdcDateType EndDay;

I

#VE:

THaG HAn S5 R H 4R 22 5 H
HATARATAUE AR A, BROAE ) A 4RAT IR K
7~

printf ("EHIHATTFAK\n") ;
CUstpFtdcTransferSerialFieldRegField qef’;

memset (&gef, 0, sizeof (CUstpFtdcTransferSerialFieldReqField)) ;
strepy (gef. BrokerID, 700017) ;

strepy (gef. AccountID, 720080027) ;

strepy (qef. UserID, 720080027) ;

strepy (gef. StartDay, 7201901037) ;

strcpy (gef. EndDay, ”7201901037) ;

6. 3. 37 ReqQueryAccountRgister ¥

TR E MR LR R .

R -

int ReqQueryAccountregister (
CUstpFtdcAccountregisterReqField *pAccountregisterReq,
int nRequestID)

S

// /B RRPIZELI K &

struct CUstpFtdcAccountregisterReqField

{

/AN GRS

TUstpFtdcBrokerIDType BrokerlID;

FRABLIT AT @ L3t et B 45 AR R A 7] 272



F i R SRR BB A IR A R SO KRETFBAE G52 5 APT

/1R GRS

TUstpFtdcUserIDType UserlD;

/]G IS

TUstpFtdcInvestorIDType InvestorID: //ihiE
/[ /RAT NS

TUstpFtdcBankIDType BankID;

I

Bk

AT S AL BOAE R PTE IRAT

N

printf ("EWRELIK S \n") ;
CUstpFtdcAccountregisterReqField qef;

memset (&qef, 0, sizeof (CUstpFtdcAccountregisterReqField)) ;
strcpy (gef. BrokerID, 700017) ;

strepy (gef. InvestorID, 720080027) ;

strcpy (gef. UserID, ”720080027) ;

6. 3. 38 ReqFromBankToFutureByFuture 5k

IR EARAT BB I DS 3K

BREURTE

int ReqFromBankToFutureByFuture (
CUstpFtdcTransferFieldReqField *pTransferFieldReq,
int nRequestID)

¥

// /KR K

struct CUstpFtdcTransferFieldReqField

{

// V55 D ge s

TUstpFtdcTransTradeCodeType TradeCode;

/)55 KA Ty
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TUstpFtdcTransTradeSourceType TradeSource;

/[ RAT R

TUstpFtdcTransBankTypeType BankType;

// RATARY

TUstpFtdcTransBankIDType BankID;

//ARAT o3 A AR

TUstpFtdcTransBankBrchIDType BankBrchID;

/[ /G RN AR

TUstpFtdcTransBrokerTypeType BrokerType;
/BN E T

TUstpFtdcTransBrokerIDType BrokerID;

// /85y SCHLR D
TUstpFtdcTransFutureBranchIDType  BrokerBranchlID;
/17385 2

TUstpFtdcTransDateType TradeDate;

// /AL I [E]

TUstpFtdcTransTimeType TradeTime;
/R TT K S

TUstpFtdcTransSendSourceSerial Type SendSourceSerial;
/R AETT RERK T
TUstpFtdcTransSendSourceReletedSerialType SendSourceReletedSerial;
// /B R AR E

TUstpFtdcTransResendFlagType ResendFlag;

///HANETT IR

TUstpFtdcTransTransferDirFlagType TransferDirFlag;
/// TF

TUstpFtdcTransCurrencyType CurrencylD;

/)B4

TUstpFtdcTransIndividualNameType  CustomerName;

/ /AR

TUstpFtdcTransIdCardTypeType IdCardType;

/ /[ S

TUstpFtdcTransldentifiedCardNoType IdentifiedCardNo;
VK -InE it

TUstpFtdcTransCustTypeType CustType;
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[/ /R
TUstpFtdcOrganCustNoType OrganCustNo;

/) ARAT IR S

TUstpFtdcTransBankAccountType BankAccount;
// I RAT K 5 2R
TUstpFtdcTransAccountTypeType BankAccountType:
/PR

TUstpFtdcTransBankBranchIDType BankBranchID;
//RAT IR R 1
TUstpFtdcTransPwdTypeType  BankAccountPwdTypel;
///ERATIR P I 75 31
TUstpFtdcTransPwdEncType BankAccountPwdEnc] ;
//RAT IR 1

TUstpFtdcTransPwdType BankAccountPwdl;
///BRAT IR P R 2
TUstpFtdcTransPwdTypeType  BankAccountPwdTypeZ2;
/[ VRATIR I 7 3K 2
TUstpFtdcTransPwdEncType BankAccountPwdEnc?2;
///BRAT IR P T 2

TUstpFtdcTransPwdType BankAccountPwd?2;

// /BB

TUstpFtdcTransAccountIDType AccountID;

// /B4 K S R
TUstpFtdcTransAccountTypeType AccountType;
/B R 1
TUstpFtdcTransPwdTypeType  AccountPwdTypel;
// /B P N T R 1
TUstpFtdcTransPwdEncType AccountPwdEncl;
/B 1

TUstpFtdcTransPwdType AccountPwdl;
/B 2R 2
TUstpFtdcTransPwdTypeType  AccountPwdType?2;
// /G I Ty 3 2
TUstpFtdcTransPwdEncType AccountPwdEnc?;
/B 2
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TUstpFtdcTransPwdType AccountPwd2;

/]
TUstpFtdcTransDigestType Digest;

// /%K A
TUstpFtdcMoneyType  TradeAmount;

/// H B

TUstpFtdcMoneyType  CurrentBalance;
/// 7] &%

TUstpFtdcMoneyType  UsableBalance;

/// PTG

TUstpFtdcMoneyType  WithdrawableBalance;
// /5 H

TUstpFtdcTransDateType TradingDay;
/1R S

TUstpFtdcUserIDType UserlD;
/R T

TUstpFtdcInvestorIDType InvestorlID;
///REIERIK S
TUstpFtdcTransSendSourceSerial Type RevReference:
I

BVE:

SRV AR
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Bl

printf ("B KA ANEER\N") ;
CUstpFtdcTransferFieldRegField gef;

memset (&gef, 0, sizeof (CUstpFtdcTransferFieldReqField)) ;

strcpy (gef. BrokerID, 700137);

strcpy (gef. BrokerBranchID, 70017);
strcpy (gef. CurrencylID, “CNY”) ;

strcpy (gef. BankAccount, “NRA034279000484000147) ;
strcpy (gef. AccountID, ”3141592727) ;
strcpy (gef. UserlD, 73141592727) ;
strcpy (gef. InvestorID, ”73141592727) ;
strcpy (gef. BankID, 7027);

strcpy (gef. AccountPwdl, 71234567) ;
strcpy (gef. BankAccountPwdl, ”7147258”) ;
strcpy (gef. BankAccountPwdEncl, ”“017);
gef. TradeAmount = 5000;

strcpy (gef. OrganCustNo, “0017) ;

6. 3. 39 RegFromFutureToBankByFuture J5¥k

IR R 58 58 B ARAT T K

R -

int ReqFromFutureToBankByFuture (
CUstpFtdcTransferFieldReqField *pTransferFieldReq,
int nRequestID)

2

2% ReqFromBank ToFutureByFuture 777,

6. 3. 40 ReqQueryBankAccountMoneyByFuture J5¥£

TR R R B W ARAT RAE K o

BRBRTY

int ReqQueryBankAccountMoneyByFuture (
CUstpFtdcAccountFieldReqgField *pAccountFieldReq,

int nRequestID)
S
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// /BRI S BAE KB

struct CUstpFtdcAccountFieldRspField

{

// /55 Dt

TUstpFtdcTransTradeCodeType TradeCode;

// /b5 R TT

TUstpFtdcTransTradeSourceType TradeSource;
/I RATHA

TUstpFtdcTransBankTypeType BankType;

/[ /RAT NS

TUstpFtdcTransBankIDType BankID;

///BRAT 3 AR
TUstpFtdcTransBankBrchIDType BankBrchlID;
Ts =3 WNSIE Lt

TUstpFtdcTransBrokerTypeType BrokerType;
/[ /BN T

TUstpFtdcTransBrokerIDType BrokerlID;
/1R S

TUstpFtdcUserIDType UserlD;

/R T

TUstpFtdcInvestorIDType InvestorID; //#iiE
/A 7 SCHLR A
TUstpFtdcTransFutureBranchIDType  BrokerBranchlD;
// /38 5 2

TUstpFtdcTransDateType TradeDate;

/// FRAE I TR

TUstpFtdcTransTimeType TradeTime;
/KT S
TUstpFtdcTransSendSourceSerial Type SendSourceSerial;

/1) R TT RIGRK S

KRETFBAE G52 5 APT

TUstpFtdcTransSendSourceReletedSerialType SendSourceReletedSerial;

/// TR

TUstpFtdcTransCurrencyType CurrencylD;
/1% k44
TUstpFtdcTransIndividualNameType  CustomerName;
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// /AR

TUstpFtdcTransIdCardTypeType IdCardType;

// /A5

TUstpFtdcTransIdentifiedCardNoType IdentifiedCardNo;
/] /%A

TUstpFtdcTransCustTypeType CustType;

// /B P
TUstpFtdcOrganCustNoType OrganCustNo;

///RATIR S

TUstpFtdcTransBankAccountType BankAccount;
///BRAT IR 5 IR

TUstpFtdcTransAccountTypeType BankAccountType;
/1P AT

TUstpFtdcTransBankBranchIDType BankBranchID;
///BRATIR P R 1

TUstpFtdcTransPwdTypeType  BankAccountPwdTypel;
/[ VRATIR e 7 21

TUstpFtdcTransPwdEncType BankAccountPwdEncl;
///BRATIR P T 1

TUstpFtdcTransPwdType BankAccountPwdl ;
///ERATIK P i SRR 2

TUstpFtdcTransPwdTypeType  BankAccountPwdType?2;
///RRAT IR P I 75 5 2

TUstpFtdcTransPwdEncType BankAccountPwdEnc?2;
//RAT IR e 2

TUstpFtdcTransPwdType BankAccountPwd2;

// /RS

TUstpFtdcTransAccountIDType AccountID;

04 sl Ser it

TUstpFtdcTransAccountTypeType AccountType;
/B R 1

TUstpFtdcTransPwdTypeType  AccountPwdTypel;

// /B I Ty 31

TUstpFtdcTransPwdEncType AccountPwdEncl;
/)RR 1
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TUstpFtdcTransPwdType AccountPwdl;

[/ /B R A 2
TUstpFtdcTransPwdTypeType  AccountPwdType?2;
// /o4 P T = 2
TUstpFtdcTransPwdEncType AccountPwdEnc?2;
[/ B B 2

TUstpFtdcTransPwdType AccountPwd2;

// /T

TUstpFtdcTransDigestType Digest;

// /35 H

TUstpFtdcTransDateType TradingDay;
VA= 2 A/ NGIE Rt
TUstpFtdcBrokerIDType LogBrokerID;

// /s AR

TUstpFtdcUserIDType LogUserID;
///

TUstpFtdcMoneyType  CurrentBalance;
///F] &30

TUstpFtdcMoneyType  UsableBalance;
// /AT B4

TUstpFtdcMoneyType  WithdrawableBalance;
// /WK <

TUstpFtdcMoneyType  FrozenBalance;
I

BVE:

HE TR 140

-
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printf ("EUERITREN\n") ;
CUstpFtdcAccountFieldReqgField gef;

memset (&qef, 0, sizeof (CUstpFtdcAccountFieldReqField)) ;

strcpy (gef. BrokerID, 700017) ;
strcpy (gef. BrokerBranchID, ”70017);
strcpy (gef. CurrencyID, “CNY”);

strcpy (gef. BankAccount, 762284100500000002167) ;

strepy (gef. AccountID, ”“20080027) ;
strepy (gef. UserID, ”720080027) ;
strcpy (gef. BankID, ”027);
strcpy (gef. AccountPwdl, 71234567) ;

strcpy (gef. BankAccountPwdl, “147258”);

strcpy (gef. BankAccountPwdEncl, “017) ;
strepy (gef. OrganCustNo, 70017) ;
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6. 3.41 ReqSignUpAccountByFuture )5

LR SORARATIRK 201K
R -
int ReqSignUpAccountByFuture (
CUstpFtdcSignUpOrCancleAccountReqFieldField *pSignUpOrCancleAccountReqField,

int nRequestID)

Z¥(: pSignUpOrCancleAccountReqField $8 [A4R HATFFAY F 17 R 45 0 1 bk
BRIAITAS s SR &5 -
struct CUstpFtdeSignUpOrCancleAccountReqFieldField

{

// /55 T REnd

TUstpFtdcTransTradeCodeType TradeCode;
///NESE KA TT

TUstpFtdcTransTradeSourceType  TradeSource;
///RATRAY

TUstpFtdcTransBankTypeType BankType;

///ERAT A

TUstpFtdcTransBankIDType BankID;
///BRAT 5y AR

TUstpFtdcTransBankBrchIDType BankBrchID;
/]G A FIHRA

TUstpFtdcTransBrokerTypeType BrokerType;

/B G

TUstpFtdcTransBrokerIDType BrokerlID;

// /T 73 SRR ARG
TUstpFtdcTransFutureBranchIDType BrokerBranchID;
// /385 11 ]

TUstpFtdcTransDateType TradeDate;

// /LI 18]

TUstpFtdcTransTimeType TradeTime;

/R TT K S

TUstpFtdcTransSendSourceSerialType SendSourceSerial;
/R TT RERFK S
TUstpFtdcTransSendSourceReletedSerialType  SendSourceReletedSerial;
/// TR
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TUstpFtdcTransCurrencyType CurrencylD;

VK- InL

TUstpFtdcTransIndividualNameType CustomerName;
// /U2

TUstpFtdcTransIdCardTypeType IdCardType;

// A5 b

TUstpFtdcTransIdentifiedCardNoType IdentifiedCardNo;
VE-IRE

TUstpFtdcTransCustTypeType CustType;

/1 /B

TUstpFtdcOrganCustNoType OrganCustNo;
///RATIK 5

TUstpFtdcTransBankAccountType  BankAccount;
///RATIK S R

TUstpFtdcTransAccountTypeType  BankAccountType;
/1 /I 3T S

TUstpFtdcTransBankBranchIDType BankBranchID;
///RAT IR AR 1

TUstpFtdcTransPwdTypeType  BankAccountPwdTypel;
///RATIR s 77 50 1

TUstpFtdcTransPwdEncType BankAccountPwdEncl;
///ERATI ER 1

TUstpFtdcTransPwdType  BankAccountPwdl;
///BRAT K P B R 2R 2

TUstpFtdcTransPwdTypeType  BankAccountPwdTypeZ2;
///ERAT I s 5 5K 2

TUstpFtdcTransPwdEncType BankAccountPwdEnc?2;

///BRAT K P R 2

TUstpFtdcTransPwdType  BankAccountPwdZ;
/BT

TUstpFtdcTransAccountIDType AccountlID;
/B kS A

TUstpFtdcTransAccountTypeType  AccountType;
A4 &3 IuE- R eI

TUstpFtdcTransPwdTypeType  AccountPwdTypel;
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/) /N P T3 1
TUstpFtdcTransPwdEncType AccountPwdEncl;
/] B a R 1

TUstpFtdcTransPwdType  AccountPwdl;

[/ FE KRR 2

TUstpFtdcTransPwdTypeType  AccountPwdType2;

/B U5 K 2
TUstpFtdcTransPwdEncType AccountPwdEnc2;
/AR R 2

TUstpFtdcTransPwdType  AccountPwd2;

//

TUstpFtdcTransDigestType Digest;
/155 H

TUstpFtdcTransDateType TradingDay;

/1P 9

TUstpFtdcUserIDType UserlID;

s ek i)
TUstpFtdcInvestorIDType InvestorlID;
// /1R

TUstpFtdcTransGenderType Gender;
// /B F A

TUstpFtdcTransCountryCodeType = CountryCode;

/// kit

TUstpFtdcTransAddressType  Address;
// /BB AR
TUstpFtdcTransZipCodeType  ZipCode;
/// BT
TUstpFtdcTransTelephoneType Telephone;
///FHL

TUstpFtdcTransMobilePhoneType  MobilePhone;

/B

TUstpFtdcTransFaxType  Fax;
// /BT R
TUstpFtdcTransEMailType EMail;
// /W
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TUstpFtdcTransBpType Bp;

///RATIR R 7 44K

TUstpFtdcTransNameType BankAccountName;
///RATIK PORZS

TUstpFtdcTransStatusType BankAccountStatus;
///RATIR R IE ) H A

TUstpFtdcTransRegisterDateType BankAccountRegisterDate;
/[ RATIE AR H A
TUstpFtdcTransValidDateType BankAccountValidDate;

[/ /G R AR
TUstpFtdcTransNameType AccountName;

/] EE M FIRES

TUstpFtdcTransStatusType AccountStatus;
// /G P P H

TUstpFtdcTransDateType AccountRegisterDate;
// /B4 AR H

TUstpFtdcTransDateType AccountValidDate;
// IR

TUstpFtdcTransCashExCodeType CashExCode;
/[ TLIHRK S

TUstpFtdcTransBookSeqType  BookSeq;

// /AR

TUstpFtdcMoneyType CurrentBalance;

I

#E:

A5 T ] A
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Bl

printf ("2££\n") ;
CUstpFtdeSignUpOrCancleAccountReqFieldField gef’;
memset (&qgef, 0, sizeof (CUstpFtdcSignUpOrCancleAccountReqFieldField)) ;
strcpy (gef. BrokerID, 700017) ;

strcpy (gef. BrokerBranchID, “0017) :
strcpy (gef. CurrencyID, “CNY”) ;

strcpy (gef. BankAccount, 762284100500000002167) ;
strcpy (gef. AccountID, ”720080027) :
strcpy (gef. UserID, 720080027) ;
strcpy (gef. InvestorID, 720080027) :
strepy (gef. BankID, 7027) :

strepy (qef. BankAccountPwdl, ”“1472587);

strepy (gef. BankAccountPwdEncl, 7017);

strepy (gef. AccountPwdl, 71234567) ;

strepy (gef. OrganCustNo, “0017) ;

6. 3. 42 ReqCancleAccountByFuture J5¥:

WIBE R R ERAT IR P R 2038 K
BRI
int RegCancleAccountByFuture (
CUstpFtdcSignUpOrCancleAccountReqFieldField *pSignUpOrCancleAccountReqField,

int nRequestID) ;

Z¥: pSignUpOrCancleAccountReqField ¥§ FIARMIFFAY /i 3K 45 otk
Exﬁﬂﬂ:%ﬁ):’lﬁl ;k/n*/j:
2 ReqSignlpAccountByFutrue 77y

6. 3. 43 ReqQuerySignUpOrCancleAccountStatus 5k

TR A WRITELPRE
R -
int ReqQuerySignUpOrCancleAccountStatus (
CUstpFtdcQuerySignUpOrCancleAccountStatusReqFieldField
*pQuerySignUpOrCancleAccountStatusReqField,

int nRequestID)

Z¥(: pQuerySignUpOrCancleAccountStatusReqField #8447 2 LPIRAS M (1 H b
AT LPIRZS S5
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struct CUstpFtdcQuerySignUpOrCancleAccountStatusRegFieldField
{

/1P 9T

TUstpFtdcUserIDType UserlID;

/BB i

TUstpFtdcInvestorIDType InvestorID;

// &L T T

TUstpFtdcTransBrokerIDType BrokerID;

/)R EKS

TUstpFtdcTransAccountIDType AccountID; //W3iE
// /AT A

TUstpFtdcTransBankIDType BankID;

// /AT S
TUstpFtdcTransBankAccountType  BankAccount;

/// T
TUstpFtdcTransCurrencyType CurrencylD;

k-
5 UL B4 S
B

printf ("EHRATRELIRE\n") ;

KRETFBAE G52 5 APT

CUstpFtdcQuerySignUpOrCancleAccountStatusReqgFieldField qef’;
memset (&gef, 0, sizeof (CUstpFtdcQuerySignUpOrCancleAccountStatusReqFieldFi

eld));
strcpy (gef. BrokerID, 70013”);
strcpy (gef. BankAccount, “NRA034279000484000147) ;
strcpy (gef. AccountID, ”3141592727) ;
strcpy (gef. UserlD, 73141592727) ;
strcpy (gef. InvestorID, ”73141592727) ;
strcpy (gef. BankID, 7027);
strcpy (gef. CurrencyID, “CNY”) :

6. 3. 44 ReqChangeAccountByFuture 7%

WIS ARRARAT IR AR B K
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R -
int ReqChangeAccountByFuture (
CUstpFtdcChangeAccountReqFieldField *pChangeAccountReqField,
int nRequestID)
ZY: pChangeAccountReqField 1AL FARATIK 5 45 H bk o
A ERATIK S EE
struct CUstpFtdcChangeAccountReqFieldField
{
// /M55 ThRen
TUstpFtdcTransTradeCodeType TradeCode;
/55 AR TT
TUstpFtdcTransTradeSourceType  TradeSource;
/I RATHREY
TUstpFtdcTransBankTypeType BankType;
///ERAT A
TUstpFtdcTransBankIDType BankID;
///BRAT 5y AR
TUstpFtdcTransBankBrchIDType BankBrchID;
/]G A FIHRA
TUstpFtdcTransBrokerTypeType BrokerType;
s =W T Re)
TUstpFtdcTransBrokerIDType BrokerID;
// /BT 73 SCHUA AR
TUstpFtdcTransFutureBranchIDType BrokerBranchID;
// /58 5 H ]
TUstpFtdcTransDateType TradeDate;
// /LI 18]
TUstpFtdcTransTimeType TradeTime;
/I RAETTRK S
TUstpFtdcTransSendSourceSerialType SendSourceSerial;
/R TT RERFK S
TUstpFtdcTransSendSourceReletedSerialType  SendSourceReletedSerial;
/// TR
TUstpFtdcTransCurrencyType CurrencylD;
VK- Ink
TUstpFtdcTransIndividualNameType CustomerName ;

FRABLIT AT @ L3t et B 45 AR R A 7] 288



F i R SRR BB A IR A R SO KRETFBAE G52 5 APT

//JUEA R

TUstpFtdcTransIdCardTypeType IdCardType;

// /U

TUstpFtdcTransIdentifiedCardNoType IdentifiedCardNo;
// /B RAY

TUstpFtdcTransCustTypeType CustType;

/B S

TUstpFtdcOrganCustNoType OrganCustNo;
///ERRATIK S

TUstpFtdcTransBankAccountType  OldBankAccount;
///ZRATIK 5 IR

TUstpFtdcTransAccountTypeType  OldBankAccountType;
/1T AT S

TUstpFtdcTransBankBranchIDType OldBankBranchlID;
///ZRATIK B EAY 1

TUstpFtdcTransPwdTypeType  OldBankAccountPwdTypel;
///ERRATIR T 1

TUstpFtdcTransPwdEncType OldBankAccountPwdEncl;
///ERRATI FER 1

TUstpFtdcTransPwdType  0ldBankAccountPwdl;
///ERRAT IR R R 2

TUstpFtdcTransPwdTypeType  OldBankAccountPwdTypeZ2;
// /AT I 7 2 2

TUstpFtdcTransPwdEncType 0ldBankAccountPwdEnc?2;
/BT 2

TUstpFtdcTransPwdType  OldBankAccountPwd2;
///ZRATIK T A4 TR

TUstpFtdcTransNameType 0OldBankAccountName:;
///ERRATIR IR

TUstpFtdcTransStatusType 0ldBankAccountStatus;
///ZRATIK T H
TUstpFtdcTransRegisterDateType OldBankAccountRegisterDate;
/[ ZBRATIK P A2 R H 3

TUstpFtdcTransValidDateType OldBankAccountValidDate;
//EERATIK 5
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TUstpFtdcTransBankAccountType  NewBankAccount;
//EERATIR 5 2R

TUstpFtdcTransAccountTypeType  NewBankAccountType;
/]I 3T

TUstpFtdcTransBankBranchIDType NewBankBranchlID;
//EERATIR E AR Y 1

TUstpFtdcTransPwdTypeType  NewBankAccountPwdTypel;
//EERATIR T m T 1

TUstpFtdcTransPwdEncType NewBankAccountPwdEncl;
/BRI R 1

TUstpFtdcTransPwdType  NewBankAccountPwdl;
///ETRATIR P R 2R 2

TUstpFtdcTransPwdTypeType  NewBankAccountPwdType2;
//EERAT IR s 5 2K 2

TUstpFtdcTransPwdEncType NewBankAccountPwdEnc?2;
//EERAT I PR 2

TUstpFtdcTransPwdType  NewBankAccountPwd2:
//EERAT IR 7 A4 HR

TUstpFtdcTransNameType NewBankAccountName:;
///ETRATIRK RS

TUstpFtdcTransStatusType NewBankAccountStatus;
// /ETRATIR T H
TUstpFtdcTransRegisterDateType NewBankAccountRegisterDate;
// /HRATIR P A2 R H

TUstpFtdcTransValidDateType NewBankAccountValidDate;
/KT

TUstpFtdcTransAccountIDType AccountlID;
/84K E RA

TUstpFtdcTransAccountTypeType  AccountType;

s < IRk CESI|

TUstpFtdcTransPwdTypeType  AccountPwdTypel;

/1 /B i 1

TUstpFtdcTransPwdEncType AccountPwdEncl;
/R 1

TUstpFtdcTransPwdType  AccountPwdl;
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/1) B EN R RAY 2

TUstpFtdcTransPwdTypeType  AccountPwdType2;

/B U5 K 2
TUstpFtdcTransPwdEncType AccountPwdEnc2;
/AWK R 2
TUstpFtdcTransPwdType  AccountPwd2;
/155 H

TUstpFtdcTransDateType TradingDay;
/1 9

TUstpFtdcUserIDType UserID;

/] /R E T
TUstpFtdcInvestorIDType InvestorID;
// /1

TUstpFtdcTransGenderType Gender;
// /B A

TUstpFtdcTransCountryCodeType  CountryCode;

///Hihk

TUstpFtdcTransAddressType  Address;
// /BB 2 Y
TUstpFtdcTransZipCodeType  ZipCode;
///HIE SR
TUstpFtdcTransTelephoneType Telephone;
///FHl

TUstpFtdcTransMobilePhoneType  MobilePhone;

// /&R
TUstpFtdcTransFaxType  Fax;

/// A
TUstpFtdcTransEMailType EMail;

// /&

TUstpFtdcTransBpType Bp;
/B P AARR
TUstpFtdcTransNameType AccountName;
/B K RS

TUstpFtdcTransStatusType AccountStatus;
///EE K IE T H
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TUstpFtdcTransDateType AccountRegisterDate;
// /B AR H Y

TUstpFtdcTransDateType AccountValidDate;

// 1R

TUstpFtdcTransCashExCodeType CashExCode;

6. 3. 45 ReqOpenSimTradeAccount 7%k

i HAZ G i
BRI
int ReqOpenSimTradeAccount (CUstpFtdcSimTradeAccountInfoField *pSimTradeAccountInfo,
int nRequestID)
Z¥: pSimTradeAccountInfo $& [ ELAT 5y F7 454 o Hiudl o
/1 TEAE G HE
struct CUstpFtdcSimTradeAccountInfoField
{
VK- InL
TUstpFtdcIndividualNameType CustomerName;
// /A
TUstpFtdcIdentifiedCardNoType  IdentifiedCardNo;
///FHL
TUstpFtdcMobilePhoneType MobilePhone;
// /-t
TUstpFtdcEMailType EMail;
/I
TUstpFtdcPasswordType  PassWord;
// /AR
TUstpFtdcUserIDType UserID;

6. 3. 46 ReqCheckOpenSimTradeAccount J5¥E

i FAZ Zy g 2 2
BREURETE
int ReqCheckOpenSimTradeAccount (

CUstpFtdcSimTradeAccountInfoField #*pSimTradeAccountInfo,

FRABLIT AT @ L3t et B 45 AR R A 7] 292



F i R SRR BB A IR A R SO KRETFBAE G52 5 APT

int nRequestID)

Z¥: pSimTradeAccountInfo F&[A1 BLAE Sl Fr 45 44 fr bl o
/] BAE G B

struct CUstpFtdcSimTradeAccountInfoField

{

VE-InLE

TUstpFtdcIndividualNameType CustomerName;
// /U
TUstpFtdcIdentifiedCardNoType  IdentifiedCardNo;
///FHL

TUstpFtdcMobilePhoneType MobilePhone;
/// s

TUstpFtdcEMailType EMail;

/I R

TUstpFtdcPasswordType  PassWord;

// /R A

TUstpFtdcUserIDType UserlID;

6. 3. 47 ReqCFMMCTradingAccountKey V&

AMRIEERE RREL AR REK &Y 0.

R

int ReqQryCFMMCTradingAccountKey (
CUstpFtdcCFMMCTradingAccountKeyReqField *pCFMMCTradingAccountKeyReq,
int nRequestID)

Z2H

pCEMMCTradingAccountKeyReq: i [A] 2 Gt (8] 25 1h) 25 44 (A bk

//ITRIEE IE RR A LA ARSI B HIER

struct CUstpFtdcCEMMCTradingAccountKeyRegField

{

s tYNEIE R
TUstpFtdcBrokerIDType BrokerID;
s &ty ke
TUstpFtdcInvestorIDType InvestorID;
I
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6. 3. 48 ReqQryEnableRtnMoneyPositoinChange J5¥%

RVFRFEBIBEAIE K

RBURTE

int RegQryEnableRtnMoneyPositoinChange (
CUstpFtdcEnableRtnMoneyPositoinChangeField
*pEnableRtnMoneyPositoinChange,
int nRequestID)

2¥: pEnableRtnMoneyPositoinChange ¥&1a] 105 4 A5 Ak 8 0 45 44 i Hu bk

/] AR AR
struct CUstpFtdcEnableRtnMoneyPositoinChangeField
{
/G R AL TR
TUstpFtdcBoolType  TradeMoneyChangeFlag;
/AT TR BB AEIE TR
TUstpFtdcBoolType  MDMoneyChangeFlag;
/G R R EHEIE TR
TUstpFtdcBoolType  TradePositiioinChangeFlag;
/AT TR R A T 5%
TUstpFtdcBoolType  MDPositiioinChangeFlag;

6. 3. 49 ReqQueryHisOrder A

P AT B K
BREURTE
int ReqQueryHisOrder (CUstpFtdcQryHisOrderField *pQryHisOrder,
int nRequestID)
Z8: pQryHisOrder $5[A 7 ST L5 H Ktk .
/// P AT A
struct CUstpFtdcQryHisOrderField
{
// &L T G
TUstpFtdcBrokerIDType  BrokerID;
// /R A
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TUstpFtdcUserIDType UserID;

/585 A i

TUstpFtdcExchangeIDType ExchangelD;
/R E T

TUstpFtdcInvestorIDType InvestorID; //#hiE
/G

TUstpFtdcOrderSysIDType OrderSysID;

// /&4

TUstpFtdcInstrumentIDType  InstrumentID;
/RS

TUstpFtdcOrderStatusType OrderStatus;
/] E=AEIRA

TUstpFtdcOrderTypeType OrderType;
/]S

TUstpFtdcClientIDType  ClientID;

///#ehA H ]

TUstpFtdcDateType  BeginDate;
///E5HR H ]

TUstpFtdcDateType  EndDate;

6. 3.50 ReqQueryHisTrade H¥E

Py S AT PR A TR K

BRBR T«

int ReqQueryHisTrade (CUstpFtdcQryHisTradeField *pQryHisTrade,
int nRequestID)

Z8: pQryHisTrade $§1A 7 52 A S5 # Ktk o

/) AL A

struct CUstpFtdcQryHisTradeField

{

/BN T

TUstpFtdcBrokerIDType  BrokerID;

/// AR

TUstpFtdcUserIDType UserlID;
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/585 A

TUstpFtdcExchangeIDType ExchangelD;
/R E T

TUstpFtdcInvestorIDType InvestorID; //#h3E
/RS

TUstpFtdcTradeIDType TradelD;

// /&4

TUstpFtdcInstrumentIDType  InstrumentID;
VK -IRk=]

TUstpFtdcClientIDType  ClientID;

///ehA H ]

TUstpFtdcDateType  BeginDate;
/AR ]

TUstpFtdcDateType  EndDate;

I

6. 3. 51ReqCurrencyPledge ik

BT LA 5 K
R -
int ReqCurrencyPledge (CUstpFtdcCurrencyPledgeField *pCurrencyPledge
int nRequestlID) ;
Z¥(: pCurrencyPledge H51A1 5% MR IP S5 I bt
/// BT s
struct CUstpFtdcCurrencyPledgeField
{
s =W TR
TUstpFtdcBrokerIDType  BrokerID;
/BT
TUstpFtdcAccountIDType AccountID;
/R ERAKT
TUstpFtdcAccountSegNoType  AccountSegNo;
/// Tf

TUstpFtdcCurrencyIDType SrcCurrency;
/] /&
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TUstpFtdcMoneyType SrcAmount;

/// T

TUstpFtdcCurrencyIDType DestCurrency;
/]

TUstpFtdcMoneyType DestAmount;
/TR ER
TUstpFtdcPledgeActionTypeType  Action;
/155 H

TUstpFtdcTradingDayType TradingDay;
// /3 5 ) 1]

TUstpFtdcTimeType  TradingTime;

6. 3. 52 RegSettlementInfoConfirm J5ik

T SRS K LA A
R -
int RegSettlementInfoConfirm(
CUstpFtdcInputSettlementInfoConfirmField *pInputSettlementInfoConfirm,

int nRequestID)

¥ W

6. 3. 53 RegQueryMaxOrderVolume J7 V&

F P R A W B R ] T/ AT~ T oK
BREURTE
int ReqQueryMaxOrderVolume (

CUstpFtdcReqQueryMaxOrderVolumeField *pReqQueryMaxOrderVolume,
int nRequestID)

S

pRegQueryMaxOrderVolume : #8mIFH 2 & K o] Al P FH0E R 21 bk

AT AT T O R S5 -

// /BRI PR TE R

struct CUstpFtdcReqQueryMaxOrderVolumeField

{

s WNGE R
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TUstpFtdeBrokerIDType  BrokerID;
/] /B E S
TUstpFtdcInvestorIDType InvestorID;
// /% A

TUstpFtdeClientIDType ClientID;
// /58 5y i AHS
TUstpFtdcExchangeIDType ExchangelD;
/] /B4R
TUstpFtdcInstrumentIDType  InstrumentID;
///FI2T7 1]

TUstpFtdcDirectionType Direction;
/] /BB &
TUstpFtdcHedgeFlagType HedgeFlag;
V&) S
TUstpFtdcOffsetFlagType OffsetFlag;
// /&

TUstpFtdcPriceType Price;

b

nRequestID FH P8 5K K 1D, % ID 48 5E,
0, FREMII.

IR ZNEASUEPRIE

—2, FENRASHEE SRS

-3, FoNERDRIENE R BT T

6. 3. 54 ReqQueryContractBank J5¥E

TR AWSAMRATIERED
R -

int RegQueryContractBank (

CUstpFtdcQryContractBankRegField *pQryContractBankReq,

int nRequestID)
5%
[/ B WLV RATIE R

struct CUstpFtdcQryContractBankReqField
{
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/] GE N TGS
TUstpFtdcTransBrokerIDType BrokerID;
// /AT A

TUstpFtdcTransBankIDType BankID;

6. 3. 55 ReqQryInvestorPositionDetail J5¥E

R A, AR e R AR,

R -

int ReqQryInvestorPositionDetail (

KRETFBAE G52 5 APT

CUstpFtdcReqQryInvestorPositionDetailField *pReqQryInvestorPositionDetail,

int nRequestID)
S

pReqQryInvestorPositionDetail $i [n] 4% ¥ & 570 W 4H 25 1) 45 44 11 i dil:

BRE RO Y4B W1
struct CUstpFtdcRegQrylInvestorPositionDetailField
{
/] BN G
TUstpFtdcBrokerIDType  BrokerID;
/11585 P A
TUstpFtdcExchangeIDType ExchangelD;
// /AR
TUstpFtdcUserIDType UserlID;
/R E T
TUstpFtdcInvestorIDType InvestorID;
/// BRI
TUstpFtdcInstrumentIDType  InstrumentID;
e L IE
TUstpFtdcClientIDType ClientlID;
I

6. 3. 56 ReqQryInvestorPositionCombDetail J5¥E

B HEERA SR WA,
RERTE

int RegQryMarginPrefParam(
CUstpFtdcReqQryInvestorPositionCombDetailField
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*pReqQryInvestorPositionCombDetail,
int nRequestID)

S8
pRegQryInvestorPositionCombDetail $i&[n)4H & 500 B 4 45 7 i bk

/) /R AW O I
struct CUstpFtdcRegQrylInvestorPositionCombDetailField
{
// &L T T
TUstpFtdecBrokerIDType  BrokerID:
// /585 A i
TUstpFtdcExchangeIDType ExchangelD;
// /R A
TUstpFtdcUserIDType UserlD;
/BB i
TUstpFtdcInvestorIDType InvestorID;
/] HE ALY
TUstpFtdcInstrumentIDType  CombInstrumentID;
/5 5 Gkt
TUstpFtdcClientIDType ClientID;
I

6. 3. 57 ReqQryMarginPrefParam J5¥%

ot ERRIER N ESEOE K, A EAEMT SR EIE. k%

:Q*Q

= /0o
BREUR T
int ReqQryMarginPrefParam(

CUstpFtdcReqQryMarginPrefParamField *pReqQryMarginPrefParam,
int nRequestID)

S
pReqQryMarginPrefParam $& [A] PRIE 40 B S E 4 M i bk

struct CUstpFtdcReqQryMarginPrefParamField
{
/G5 R
TUstpFtdeBrokerIDType  BrokerID;
/58 5 ARG,
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TUstpFtdcExchangeIDType ExchangelD;

S BROLERFFE

TUstpFtdcHedgeFlagType HedgeFlag;

VL = i

TUstpFtdcCombInstrumentIDlype  ComblnstrumentlD;
G ELIE R

TUstpFtdcCombInstrumentIDIype  ComblnstrumentName,

6. 3. 58 ReqDSUserCertification J5¥E

Bt H B R E R N K,

R -

int ReqDSUserCertification (CUstpFtdcDSUserInfoField #*pDSUserInfo, int nRequestID)
B,

pDSUserInfo #& 7 %% M & P AMESE H bk

[/ FERERER

struct CUstpFtdcDSUserInfoField

{

///FF AppID

TUstpFtdeDSAppIDType AppID;

/// R P HARY
TUstpFtdeDSAuthorizationCodeType AuthCode;
// B IN B R

TUstpFtdeDSKeyEncryptType  EncryptType;

6. 3.59 RegDSProxySubmitInfo %

TG E R ERET Yk L AL(E BER.

R

int ReqDSProxySubmitInfo(
CUstpFtdeDSProxySubmitDataField *pDSProxySubmitData,

int nRequestID)

2.
pDSProxySubmitData g [\ % B M P 4k AL B ik,
///FERE AR AE R

struct CUstpFtdcDSProxySubmitDataField
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{

///AppID

TUstpFtdeDSAppIDType AppID;

/1% P& A W TP

TUstpFtdeDSPubNetIPType TerminalPubNetIP;
E-Ink- 3 N ANRE]
TUstpFtdcDSPubNetPortType  TerminalPubNetPort;
// /B i NI [A]

TUstpFtdeDSLoginTimeType TerminalLoginTime;
// /5 H BRI

TUstpFtdcDSExceptionFlagType ExceptionFlag;
///RealyID

TUstpFtdeDSAppIDType RelayID;

// /AR AE R

TUstpFtdeDSLocalSystemDataType TerminalSystemData;

6. 3.60 ReqQrySettlementInfoConfirm J5%

T SR WR TR B A

R -

int ReqQrySettlementInfoConfirm (
CUstpFtdcQrySettlementInfoConfirmField * pQrySettlementInfoConfirm,

int nRequestID)
28
/] BIRNE R
struct CUstpFtdcInputSettlementInfoConfirmField

{

s tYNEIE R
TUstpFtdcBrokerIDType BrokerID;
/] /T
TUstpFtdcInvestorIDType InvestorlID;
I
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6. 3.61 ReqQryExchangeRate ¥ (REH)

3L B
HER: ANCWIE AR, B .
R

int ReqQryExchangeRate (
CUstpFtdcQryExchangeRateField *pQryExchangeRate,
int nRequestID)
S¥.
pQryExchangeRate &A1 38 X R A ) S5 F i bk o
SR AT 454
struct CUstpFtdcQryExchangeRateField
{
// /38 5y FrAXhY
TUstpFtdcExchangeIDType ExchangelD;

// /AR
TUstpFtdcProductIDType ProductID;

s

6. 3. 62 ReqQrySystemTime 7¥E CGREH)

TR Bl DRGSR
R
int ReqQrySystemTime (
CUstpFtdcReqQrySystemTimeField *pReqQrySystemTime,

int nRequestID)
Z¥(: pReqQrySystemTime ¥ i) RGH I8 7 1 45 K4 (1
RGN (8] A ) 4514
struct CUstpFtdcReqQrySystemTimeField
{
/115 5 B
TUstpFtdcExchangeIDType ExchangelD;
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6. 3. 63 ReqQrySettlementInfo ¥ (GREHR)

B SRS ESFESRED, AR
@ﬁﬁ%:
int ReqQrySettlementInfo(
CUstpFtdcSettlementQryReqField *pSettlementQryReq,

int nRequestID)

ZH. W

6. 3. 64 ReqQryEWarrantOffset ¥ (GREF)

EE: WRAWGEIIRESZED, HlmAREH
RHUR T

int RegQryEWarrantOffset (
CUstpFtdcEWarrantOffsetFieldReqField *pEWarrantOffsetFieldReq,

int nRequestID)

S W
6. 3. 65 SubscribeUserTopic ¥k CGREH)

WRAE 5 Bt e ZJTEEAE Init JIERTA . 5 AT A2 RI5E 5 51 18 .
R -

void SubscribeUserTopic (USTP TE RESUME TYPE nResumeType) ;
¥

nResumeType: AFLHREAE T

USTP_TERT_RESTART: \ASZ 5 H FF UG E A%

USTP_TERT RESUME : M VXS 21| () 4%

USTP_TERT QUICK: FAEIRE 5% 5 A FLH I N2

6. 3.66 ReqQryComplianceParam /¥ (ABEH)

6. 3. 67 ReqProxyUserLogin J5¥E
FEANEREGE, PCHEE T VLG, BEEFEENTTR, FEREDNE 7 inE
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o

/AR AR R

int ReqProxyUserLogin (CUstpFtdcReqProxyUserLoginField *pReqProxyUserLogin,

ﬁiﬁﬁ.
pRegProxyUser
gk FH S

int nRequestID)

Login: F&[AIH 4k H 45 e bl

/) RG ESRAER

struct CUstpFtdcReqProxyUserLoginField

{

/11385 A

TUstpFtdcDateType  TradingDay;
/25 R P A
TUstpFtdcUserIDType UserlID;

s =2 W NSIE TR
TUstpFtdcBrokerIDType  BrokerID;
//

TUstpFtdcPasswordType  Password;

/// P R A R

TUstpFtdcProductInfoType UserProductInfo;

// /B R i E R

TUstpFtdcProductInfoType InterfaceProductInfo;
[/ BRUE R

TUstpFtdcProtocolInfoType  Protocollnfo;

///1P Hik

TUstpFtdcIPAddressType IPAddress;

///Mac Hihk

TUstpFtdcMacAddressType MacAddress:;
/B A

TUstpFtdcDataCenterIDType  DataCenterID;
/)% P IEAT SR

TUstpFtdcFileSizeType  UserProductFileSize;
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// /B P AAIERRY

TUstpFtdcAuthenticate2TypeType Authenticate2Type;

VK- IRN % 2T

TUstpFtdcAuthenticate2PasswordType Authenticate2Password;

[/ /IR T & i

TUstpFtdcTerminalCodeType  TerminalCode;

///ApplD

TUstpFtdcDSAppIDType AppID;

// /B i AW TP

TUstpFtdeDSPubNetIPType TerminalPubNetIP;

/%% & i A W g 115

TUstpFtdcDSPubNetPortType  TerminalPubNetPort;

VK -IRE-3 i k-VNDILH

TUstpFtdeDSLoginTimeType TerminalLoginTime;

/)RR ARR

TUstpFtdcDSExceptionFlagType ExceptionFlag;

///RealyID

TUstpFtdeDSAppIDType RelayID;

/// EiR AR R

TUstpFtdeDSLocalSystemDataType TerminalSystemData;
I

nRequestID: R BLERAEIE KR ID, 1% ID HAH P HEE, ER.
LR

0, RERI.

-1, FIRMEERL RN

-2, FoRAMHGE KRBV

-3, FORERDRIEE REGH VAT 5.

HR:
I PRI P g s IR 77 AR, SO gk A
FAANERAE, PA4ARBER S TMEG, HEESR RESHEERT, RS RER T
B E RS .
RrlvER, DX N rsp $2 0 5585 52 K rsp #2 4HIF, #2289 OnRspUserLogin () »
M 2 U R, TR um ) 1P kAl Mac #hht, W €S F AT, REMZF
PR S5tk By DA 4R =N U % O R DK TP, mac P BRIE AR P 4 B 5K TP mac #f
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hks

6. 3. 68 ReqQrySystemTime H¥E (EHEEFTE)

2=k R A SEANAE Gy B TalE K, DASRECSE &) Br S 18] AN A% = X R AE
LD
REETE :
/PR A S
int ReqQrySystemTime (CUstpFtdcReqQrySystemTimeField *pReqQrySystemTime,
int nRequestID) :
SH:
pReqQrySystemTime: &1 EE1H15E 5 Fr iy 8] &5 44 A H bl .
5Z Gy Fr i [a) S #e S5 4 -
struct CUstpFtdcReqQrySystemTimeField
{
/ /38 55 I ACHS
TUstpFtdcExchangeIDType ExchangelD;
b
nRequestID: FH A HREERAEERE) ID, 1% ID HAH P HEE, ER.
IR [A] -
0, REHI.
-1, FIRMLERE RN
-2, FENRALHEE SR AT
=3, FoNBERD R IETE REGE IS RT L

6. 3. 69 ReqQrySpotPrevClosePrice 5k

AP TR AIIE H UL K
R -

int ReqQrySpotPrevClosePrice (
CUstpFtdcQrySpotPrevClosePriceField *pQrySpotPrevClosePrice,
int nRequestID)

SH:
// /BRI AR I FE H S5 =k
struct CUstpFtdcQrySpotPrevClosePriceField

{
s =t YN TR
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TUstpFtdcBrokerIDType BrokerID;
// /38 5 BT A
TUstpFtdcExchangeIDType ExchangelD;
/// AR

TUstpFtdcProductIDType ProductlID;
// /77 R

TUstpFtdcProductClassType ProductClass;

b
6. 3. 70 ReqQryOptionTradeCost J5¥E

AR 5 ARG K

BRI -

int ReqQryOptionTradeCost (
CUstpFtdcQryOptionTradeCostField *pQryOptionTradeCost,
int nRequestID)

ZH:
// IARUSAE A B T K

struct CUstpFtdcQryOptionTradeCostField

{

s =3 WNCTE TR

TUstpFtdcBrokerIDType BrokerlID;

/// P A

TUstpFtdcUserIDType UserlD;

/B i

TUstpFtdcInvestorIDType InvestorID;

AT

TUstpFtdcExchangeIDType ExchangelD;

// /& 2R

TUstpFtdcInstrumentIDType  InstrumentID;

/B ELRRE

TUstpFtdcHedgeFlagType HedgeFlag:

/ARG L i

TUstpFtdcPriceType  InputPrice;

///FRE RS

TUstpFtdcPriceType  UnderlyingPrice;
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6. 3. 71 ReqQryProduct &

rE s B AMIERK
BT
int ReqQryProduct (CUstpFtdcQryProductField *pQryProduct, int nRequestID);
2.
// /7R E BAWIE K
struct CUstpFtdcQryProductField
{

st YN E TR
TUstpFtdcBrokerIDType BrokerID;

/ /13 5 B AL
TUstpFtdcExchangeIDType ExchangelD;
// /B

TUstpFtdcProductIDType ProductID;
/// 7 R
TUstpFtdcProductClassType = ProductClass;
// R IR
TUstpFtdcProductTypeType ProductType;
i

6. 3. 72 ReqQryInputCombAction ¥k

HETorBAlEK.

BRERTE

int RegQryInputCombAction (
CUstpFtdcQryInputCombActionField *pQryInputCombAction,
int nRequestID) ;

ZH:

// /AR G EHTE K

struct CUstpFtdcQryInputCombActionField

{

s YN E TR

TUstpFtdcBrokerIDType BrokerID;
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/[ /3 5y P AR

TUstpFtdcExchangeIDType ExchangelD;
/// P AR

TUstpFtdcUserIDType UserlD;

s &ty ko)

TUstpFtdcInvestorIDType InvestorlID;

/] BRI &

TUstpFtdcHedgeFlagType HedgeFlag:

/] /GG LS
TUstpFtdcCombInstrumentIDType CombInstrumentID;
/& ENETT )

TUstpFtdcDirectionType CombDirection;
/158 5 gkt

TUstpFtdeClientIDType ClientID;

Yo
6. 3. 73 ReqQryMarginCombCancel J5%

M TR IR

BRI -

int RegQryMarginCombCancel (
CUstpFtdcQryMarginCombCancelField *pQryMarginCombCancel,
int nRequestID) ;

ZH:

// /B WA S B R

struct CUstpFtdcQryMarginCombCancelField

{

Zs =3 WNSIE TR

TUstpFtdcBrokerIDType BrokerID;

// /5 5 A

TUstpFtdcExchangeIDType ExchangelD;

/] ZGARGS

TUstpFtdcOrderSysIDType OrderSysID;

/] /B S

TUstpFtdcInvestorIDType InvestorlID;

// /AR
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TUstpFtdcUserIDType UserlD;

/A

TUstpFtdcUserOrderLocal IDType CancelUserActionLocallD;
// /% AR

TUstpFtdcClientIDType ClientID;

/[ /GG LAY

TUstpFtdcCombInstrumentIDType CombInstrumentID;

I

6. 3. 74 RegMarginCombCancel 5

& HTE U I K

BRI

Int RegMarginCombCancel (
CUstpFtdcstpMarginCombCancelField *pstpMarginCombCancel,
int nRequestID)

ZH:

// /A B

struct CUstpFtdcstpMarginCombCancelField

{

Ts =3 WNCTE TR

TUstpFtdcBrokerIDType BrokerID;

// /5 5 A

TUstpFtdcExchangeIDType ExchangelD;

/] ZGARHGS

TUstpFtdcOrderSysIDType OrderSysID;

/] /B S

TUstpFtdcInvestorIDType InvestorlID;

// /AR

TUstpFtdcUserIDType UserlD;

// /P A G S

TUstpFtdcUserOrderLocal IDType CancelUserActionlLocallD;

// /% P A

TUstpFtdcClientIDType ClientID;

/] /G5

TUstpFtdcOrderLocal IDType  ActionLocallD;
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/[ /I ERR &

TUstpFtdcHedgeFlagType HedgeFlag:

// /A A LIRS
TUstpFtdcCombInstrumentIDType CombInstrumentID;
// /A TT A

TUstpFtdcDirectionType Direction;

// /A BETT )

TUstpFtdcCombDirectionType CombDirection;
[/ HEHE

TUstpFtdcVolumeType CombVolume;

b

6. 3. 75 ReqQryExecSelfClose ¥

RO i B A WS K
RBURTE -
int ReqQryExecSelfClose (

CUstpFtdcQryExecSelfCloseField *pQryExecSelfClose, int nRequestID)
25
/ /IO i B A )
struct CUstpFtdcQryExecSelfCloseField
{
st RYNEIE TR
TUstpFtdcBrokerIDType BrokerlID;

// /5 5 Pt ARG

TUstpFtdcExchangeIDType ExchangelD;
/// R P AR

TUstpFtdcUserIDType UserlD;
/] S

TUstpFtdcInvestorIDType InvestorlID;

// /& 2R

TUstpFtdcInstrumentIDType InstrumentlID;
/]G

TUstpFtdcIsActiveType ActiveFlag;

/// JBL ST B i &
TUstpFtdcSelfCloseFlagType SelfCloseFlag:
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///FFURT [H]

TUstpFtdcTimeType InsertTimeStart;
// /G5 RN A]

TUstpFtdcTimeType InsertTimeEnd;
i

6. 3. 76 ReqExecSelfCloseInsert J¥E

RO P BTG R

RBURTE

int ReqExecSelfCloselnsert (
CUstpFtdcInputExecSelfCloseField *plInputExecSelfClose,
int nRequestID)

ZH:

U LR & PN

struct CUstpFtdcInputExecSelfCloseField

{

/] /BN F T

TUstpFtdcBrokerIDType BrokerID;

/138 G BT A

TUstpFtdcExchangeIDType ExchangelD;

/// P A

TUstpFtdcUserIDType UserlD;

/B G S

TUstpFtdcInvestorIDType InvestorlID;

/] /&4

TUstpFtdcInstrumentIDType InstrumentID;

/AL X RS

TUstpFtdcUserSelfCloseLocal IDType UserSelfCloselLocallD;

/// TBLI T E X R

TUstpFtdcSelfCloseFlagType SelfCloseFlag;

/BB RR &
TUstpFtdcHedgeFlagType HedgeFlag;
/B

TUstpFtdcVolumeType Volume;

// k55 BT
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TUstpFtdcBusinessUnitType  BusinessUnit;

/// T
TUstpFtdcCurrencyIDType Currency;

/138 5y Y
TUstpFtdcClientIDType ClientID;
Yo

TR VLB
ExchangelD SRR T LR, REdET O

SelfCloseFlag | ///%toh (%) #define USTP FTDC DF Delivery ' 17 (JKK)

// /%t (BARL) #define USTP FTDC DF OptDelivery ~2°  (_#A.
(R NN D)

// /S A ttdefine USTP FTDC DF OptHold >3 (L HAFIEEVE
O EEED)

///JBY) G %t phttdefine USTP FTDC DF SellDelivery 4 (_L#i.
(R NN &S D)

// /B G AN #define USTP FTDC DF SellNoDelivery '5 (kK
P SCRF

InstrumentID | KEFATINBLEXTH BL) G AN HOEXTBTA & L4200, Bu%T
Bk, WIIETALL”.

TE: KEFTBEA X B RN hiE, WE A — M
£, DI, &R i E, HEAIGE - RikE, —HAX
, AfEERRE.

A b iR LA 24 H AR
Volume KA, RAEeH 0, BT, REEIT & Bl &

6. 3. 77 RegExecSelfCloseAction F¥E

FAROR 5 B SR NI SR
RREUFR T :
int RegExecSelfCloseAction(

CUstpFtdcInputExecSelfCloseActionField #*plnputExecSelfCloseAction,
int nRequestID)
2.
/BB i B NS R
struct CUstpFtdcInputExecSelfCloseActionField
{
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[/ /BN R IS
TUstpFtdcBrokerIDType BrokerID;
// /3 5 Bt AR
TUstpFtdcExchangeIDType ExchangelD;

// /P AR

TUstpFtdcUserIDType UserlD;
2k a e -E k)

TUstpFtdcInvestorIDType InvestorID;

// /& 2R

TUstpFtdcInstrumentIDType InstrumentID;

/[ /BRI ELRR

TUstpFtdcHedgeFlagType HedgeFlag;

// /2 A E X PR g
TUstpFtdcUserSelfCloseActionLocal IDType  UserSelfCloseActionLocallD;
/[ E XS

TUstpFtdcSelfCloseSysIDType SelfCloseSysID;

/=S

TUstpFtdcSessionIDType SessionlD;

// /BB T

TUstpFtdcFrontIDType FrontID;

/[ /A HUIA B e

TUstpFtdcUserSelfCloseLocal IDType UserSelfCloselLocallD;
// /B IT B R &

TUstpFtdcSelfCloseFlagType SelfCloseFlag;

/138 Gy gt

TUstpFtdcClientIDType ClientlID;

i

6. 3. 78 ReqChangeCenter 4 V&

DI 5y g R o

BRBRTY

int ReqChangeCenter (
CUstpFtdcReqChangeCenterField *pReqChangeCenter,

int nRequestID)
S

FRABLIT AT @ L3t et B 45 AR R A 7] 315



F i R SRR BB A IR A R SO KRETFBAE G52 5 APT

/[ VHRAZ 5y il >R

struct CUstpFtdcReqChangeCenterField

{
// &L T T

TUstpFtdeBrokerIDType BrokerID;
/// P A

TUstpFtdcUserIDType UserID;
// /& AE Byt
TUstpFtdcDataCenterIDType NewCenterlID;
/R IIJEAE Gyt
TUstpFtdcDataCenterIDType OldCenterlID;
/R E T
TUstpFtdcInvestorIDType InvestorID;

6. 3. 79 ReqQryTradeCenter 5

oL A WIE K.

R -

int RegQryTradeCenter (
CUstpFtdcQryTradeCenterField *pQryTradeCenter,
int nRequestID)

24

/[ EWAL G ER

struct CUstpFtdcQryTradeCenterField

{

s =W T Re)
TUstpFtdcBrokerIDType BrokerID;
s ek The)
TUstpFtdcInvestorIDType InvestorID;
// /R AR

TUstpFtdcUserIDType UserID;
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6. 3. 80 ReqParkedOrderInsert 5k

T BT RSN K
R -
int RegParkedOrderInsert (
CUstpFtdcParkedOrderInsertField *pParkedOrderInsert,
int nRequestID)
2H:
// /T AR
struct CUstpFtdcParkedOrderInsertField
{
/]G F G
TUstpFtdcBrokerIDType BrokerlID;
/1 /5 5 BT
TUstpFtdcExchangeIDType ExchangelD;
s ek i)
TUstpFtdcInvestorIDType InvestorID;
// /R A
TUstpFtdcUserIDType UserlID;
// /%8 IS A5 R
TUstpFtdcSeatNoType SeatNo;
/&AM ERHEELS
TUstpFtdcInstrumentIDType InstrumentID;
// /TR AR B
TUstpFtdcUserOrderLocal IDType UserOrderLocallID;
// /R BT
TUstpFtdcOrderPriceTypeType OrderPriceType;
///FSETT I
TUstpFtdeDirectionType Direction;
/1 /IR
TUstpFtdcOffsetFlagType OffsetFlag;
[/ BHVE RS E
TUstpFtdcHedgeFlagType HedgeFlag:

/1%
TUstpFtdcPriceType LimitPrice;
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/B

TUstpFtdcVolumeType Volume;
/R
TUstpFtdcTimeConditionType
///GTD H A
TUstpFtdcDateType

/// SR
TUstpFtdcVolumeConditionType
// /BN
TUstpFtdcVolumeType

/// A5 L i
TUstpFtdcPriceType

// /58 A
TUstpFtdcForceCloseReasonType
/// B8R
TUstpFtdcBoolType

// /bS5 HoT
TUstpFtdcBusinessUnitType

// /R E R Lk
TUstpFtdcCustomType

/[ /AN S5 R IR
TUstpFtdcBusinessLocal IDType
/1 /b5 R H
TUstpFtdcDateType

// | HIEF
TUstpFtdcArbiTypeType

/)BT
TUstpFtdcClientIDType

///E R
TUstpFtdcSessionIDType

// /T BT
TUstpFtdcFrontIDType

// /T RS
TUstpFtdcParkedOrderStatusType
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TimeCondition;

GTDDate;

VolumeCondition;

MinVolume;

StopPrice;

ForceCloseReason;

IsAutoSuspend;

BusinessUnit;

UserCustom;

BusinessLocallID;

ActionDay;

ArbiType;

ClientID;

SessionlD;

FrontID;

ParkedOrderStatus;
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6. 3. 81 ReqParkedOrderAction 5k

TR R
RHRTE

int RegParkedOrderAction (

KRETFBAE G52 5 APT

CUstpFtdcParkedOrderActionField *pParkedOrderAction,

int nRequestID)

SH:
/ /T g

struct CUstpFtdcParkedOrderActionField

{

// /585 A
TUstpFtdcExchangeIDType

/] &L AT S
TUstpFtdcBrokerIDType

s ek The)
TUstpFtdcInvestorIDType

// /R A
TUstpFtdcUserIDType

/1) ARSI A 0 G 5
TUstpFtdcUserOrderLocal IDType
// /R AR TR A B G
TUstpFtdcUserOrderLocal IDType
/[ /AN S5 HR IR
TUstpFtdcBusinessLocal IDType
// /% A
TUstpFtdcClientIDType

/1) &S
TUstpFtdcSessionIDType

// /T BT
TUstpFtdcFrontIDType

// /&R
TUstpFtdcInstrumentIDType
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ExchangelD;

BrokerID;

InvestorID;

UserlID;

UserOrderActionLocalID;

UserOrderLocallD;

BusinessLocallID;

ClientID;

SessionlD;

FrontID;

InstrumentID;
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6. 3. 82 ReqQryParkedOrder J5¥E

T B K
RHRTE

int ReqQryParkedOrder (

KRETFBAE G52 5 APT

CUstpFtdcQryParkedOrderField *pQryParkedOrder,

int nRequestID)

SH:
// /TR i R

struct CUstpFtdcQryParkedOrderField

{

/]G F G
TUstpFtdcBrokerIDType

// /R A
TUstpFtdcUserIDType

// /585 AR,
TUstpFtdcExchangeIDType
/)R E T
TUstpFtdcInvestorIDType
// /TR AR G
TUstpFtdcUserOrderLocal IDType
// /&Y
TUstpFtdcInstrumentIDType
// /PR
TUstpFtdcParkedOrderStatusType
/// KT A
TUstpFtdcDirectionType
/B
TUstpFtdcClientIDType
/]S
TUstpFtdcSessionIDType
/TS
TUstpFtdcFrontIDType
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BrokerID;

UserlID;

ExchangelD;

InvestorID;

UserOrderLocalID;

InstrumentID;

ParkedOrderStatus;

Direction;

ClientID;

SessionlD;

FrontID;
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6. 3. 83 ReqConditionalOrderInsert 5k

ZAF AR NS K
BREURTE «

int ReqConditionalOrderInsert (

CUstpFtdcConditionalOrderInsertField *pConditionalOrderInsert,

int nRequestID)
S
/] A AR

struct CUstpFtdcConditionalOrderInsertField

{
/]G F G
TUstpFtdcBrokerIDType
/1 /5 5 BT
TUstpFtdcExchangeIDType
s ek i)
TUstpFtdcInvestorIDType
// /R A
TUstpFtdcUserIDType

// /%8 IS A5 R
TUstpFtdcSeatNoType

/&AM ERHEELS
TUstpFtdcInstrumentIDType

/AR G S
TUstpFtdcUserOrderLocal IDType
// /R BT
TUstpFtdcOrderPriceTypeType
///FSETT I
TUstpFtdeDirectionType

/1 /IR
TUstpFtdcOffsetFlagType

/] | BRELRA &
TUstpFtdcHedgeFlagType

/] /A&
TUstpFtdcPriceType
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BrokerID;

ExchangelD;

InvestorID;

UserlID;

SeatNo;

InstrumentID;

UserOrderLocalID;

OrderPriceType;

Direction;

OffsetFlag;

HedgeFlag;

LimitPrice;
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/B

TUstpFtdcVolumeType
/R
TUstpFtdcTimeConditionType
///GTD H A
TUstpFtdcDateType

/// SR
TUstpFtdcVolumeConditionType
// /BN
TUstpFtdcVolumeType

/ /) R AN K
TUstpFtdcPriceType

// /58 A
TUstpFtdcForceCloseReasonType
///E SRR
TUstpFtdcBoolType

// /bS5 HoT
TUstpFtdcBusinessUnitType

// /R E R Lk
TUstpFtdcCustomType

/[ /AN S5 R IR
TUstpFtdcBusinessLocal IDType
/1 /b5 R H
TUstpFtdcDateType

// | HIEF
TUstpFtdcArbiTypeType

/)BT
TUstpFtdcClientIDType
///E R
TUstpFtdcSessionIDType
// /T BT
TUstpFtdcFrontIDType

/1) FHARES
TUstpFtdcConditionalOrderStatusType
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Volume:

TimeCondition;

GTDDate;

VolumeCondition;

MinVolume;

StopPrice;

ForceCloseReason;

IsAutoSuspend;

BusinessUnit;

UserCustom;

BusinessLocallID;

ActionDay;

ArbiType;

ClientID;

SessionlD;

FrontID;

ConditionalOrderStatus;
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6. 3. 84 ReqConditionalOrderAction 5k

SR AF LRI R
RHRTE

int ReqConditionalOrderAction(

CUstpFtdcConditionalOrderActionField *pConditionalOrderAction,

int nRequestID)
S
/] A AR

struct CUstpFtdcConditionalOrderActionField

{

// /585 A
TUstpFtdcExchangeIDType

/] &L AT S
TUstpFtdcBrokerIDType

s ek i)
TUstpFtdcInvestorIDType

// /R A
TUstpFtdcUserIDType

/1) ARSI A 0 G 5
TUstpFtdcUserOrderLocal IDType
/] BAERAT BAR B2
TUstpFtdcUserOrderLocal IDType
/[ /AN S5 HR IR
TUstpFtdcBusinessLocal IDType
// /% A
TUstpFtdcClientIDType

/1) &S
TUstpFtdcSessionIDType

// /T BT
TUstpFtdcFrontIDType

// /&R
TUstpFtdcInstrumentIDType
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ExchangelD;

BrokerID;

InvestorID;

UserlID;

UserOrderActionLocalID;

UserOrderLocallD;

BusinessLocalID;

ClientID;

SessionlD;

FrontID;

InstrumentID;
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6. 3. 85 ReqQryConditionalOrder 75y

AT AWK
RHRTE

int ReqQryConditionalOrder (

KRETFBAE G52 5 APT

CUstpFtdcQryConditionalOrderField #*pQryConditionalOrder,

int nRequestID)
S
// /A B R

struct CUstpFtdcQryConditionalOrderField

{
/]G F G
TUstpFtdcBrokerIDType
// /R A
TUstpFtdcUserIDType
// /585 AR,
TUstpFtdcExchangeIDType
/)R E T
TUstpFtdcInvestorIDType
/AR S
TUstpFtdcUserOrderLocal IDType
// /&Y
TUstpFtdcInstrumentIDType

/AR
TUstpFtdcConditionalOrderStatusType
/// KT A

TUstpFtdcDirectionType

/B
TUstpFtdcClientIDType
/]S
TUstpFtdcSessionIDType
/TS
TUstpFtdcFrontIDType
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BrokerID;

UserlID;

ExchangelD;

InvestorID;

UserOrderLocalID;

InstrumentID;

ConditionalOrderStatus;

Direction;

ClientID;

SessionlD;

FrontID;
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6. 3. 86 ReqQryQuote ¥k

AN LT K o
RHRTE

int ReqQryQuote (

CUstpFtdcQryQuoteField *pQryQuote,

int nRequestID)

2H:

/A EHTER

struct CUstpFtdcQryQuoteField
{

/]G F G
TUstpFtdcBrokerIDType

// /R A
TUstpFtdcUserIDType

s ek i)
TUstpFtdcInvestorIDType
/1 /5 5 BT
TUstpFtdcExchangeIDType
// /&Y
TUstpFtdcInstrumentIDType
/1 /A IRZS
TUstpFtdcQuoteStatusType
///FE T
TUstpFtdcDirectionType

/1! RGN G5
TUstpFtdcQuoteSysIDType

AL -Ink=i
TUstpFtdcClientIDType

6. 3. 87 ReqQryExecOrder H¥:

ATRLE K,
BRI

int ReqQryExecOrder (
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BrokerID;

UserlID;

InvestorID;

ExchangelD;

InstrumentID;

QuoteStatus;

Direction;

QuoteSysID;

ClientID;
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CUstpFtdcQryExecOrderField #*pQryExecOrder,

int nRequestID)

24

/1 /AT BB W R

struct CUstpFtdcQryExecOrderField

{
// &L T T
TUstpFtdcBrokerIDType
/// P A
TUstpFtdcUserIDType
/1 /5 5 BT
TUstpFtdcExchangeIDType
s ek i)
TUstpFtdcInvestorIDType
/| BGARGT
TUstpFtdcOrderSysIDType
// /&L
TUstpFtdcInstrumentIDType
// /TR EARES
TUstpFtdcOrderStatusType
e 5
TUstpFtdcOrderTypeType
/] /BT
TUstpFtdcClientIDType

BrokerID;

UserlID;

ExchangelD;

InvestorlD;

OrderSysID;

InstrumentID;

OrderStatus;

OrderType;

ClientID;

6. 3. 88 ReqQueryHisTransferSerial ¥k

A 1 SRR K -
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REURTE

int ReqQueryHisTransferSerial (
CUstpFtdcHisTransferSerialFieldReqField #*pHisTransferSerialFieldReq,
int nRequestID)

2H:

// /B P LRI KIS 3R

struct CUstpFtdcHisTransferSerialFieldReqField

{

/] GE A E G

TUstpFtdeBrokerIDType BrokerID;
/1P 9

TUstpFtdcUserIDType UserlID;
i A Se)

TUstpFtdcAccountIDType AccountID;
// /AT A

TUstpFtdcBankIDType BankID;
// /TG H

TUstpFtdcDateType StartDay:
///EEAR I ]

TUstpFtdcDateType EndDay ;
I

7. TF R L4

// testtradeapi.cpp :
// — TR, 44 CUstpFtdcTraderApi A CUstpFtdcTraderSpi 2 1 HIfEFH »
/) BB R — DR R AR
#include <stdio.h>
#include <windows. h>
#include “USTPFtdcTraderApi.h”
/] AREF NI 58 IR S
// Create a manual reset event with no signal
HANDLE g hEvent = CreateEvent (NULL, true, false, NULL);
// G FRES
TUstpFtdcBrokerIDType g ch BrokerID;
// A5 AR
TUstpFtdcUserIDType g chUserID;
/ /PP B KA B
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int g UserOrderLocallD;
class CSimpleHandler : public CUstpFtdcTraderSpi
{
public:
// FEREL, TRE—NARNIFE M CUstpFtdeMduserApi SEM 14T
CSimpleHandler (CUstpFtdcTraderApi *pUserApi)
m pUserApi (pUserApi) {}
“CSimpleHandler () {}
[/ AR S GG EERE, 50 T TR
virtual void OnFrontConnected ()
{
CUstpFtdcReqUserLoginField reqUserLogin;
// get BrokerID
printf ("BrokerID:”) ;
scanf ("%s”, &g chBrokerlD) ;
strcpy (reqUserLogin. BrokerID, g chBrokerID) ;
// get userid
printf ("userid:”) ;
scanf ("%s”, &g chUserID) ;
strepy (reqUserLogin. UserID, g chUserlID) ;
// get password
printf (“password:”) ;
scanf ("%s”, &reqUserLogin. Password) ;
/] R &R R
m_pUserApi—>ReqUserLogin (&reqUserLogin, 0):
}
// AR P R Gl E R IT 207 R
virtual void OnFrontDisconnected(int nReason)
{
/) HRAERAMEDG, APT & EINERTER, &5 uma] A
printf ("OnFrontDisconnected. \n”) ;
)
[/ B PR ERIE R G, ZITESHOA, @A P i

virtual void OnRspUserLogin(

HH
=
&

CUstpFtdcRspUserLoginField *pRspUserLogin,
CUstpFtdcRspInfoField *pRsplnfo,

int nRequestID,

bool blIsLast)

printf ("OnRspUserLogin:\n”) ;

printf ("ErrorCode=[%d], ErrorMsg=[%s]\n”,

pRspInfo—>ErrorlD, pRsplnfo—>ErrorMsg) ;

printf ("RequestID=[%d], Chain=[%d]\n”, nRequestlD, blsLast);
if (pRspInfo—>ErrorID != 0)
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[/ HE R, 7 b e AT R R AL B
printf (“Failed to login, errorcode=%d errormsg=%s
requestid=%d chain=%d”
pRspInfo—>ErrorID, pRspInfo—>ErrorMsg,
nRequestID, blslLast);
exit(-1);
}
//H P i KA MR B
g UserOrderLocalID=atoi (pRspUserLogin->MaxOrderLocallD)+1;
[/ S, KRB TE K
CUstpFtdcInputOrderField ord;
memset (&ord, 0, sizeof(ord)):
/ /&8 FAREY
strcpy (ord. BrokerID, g chBrokerID) ;
/] ELRG
strepy (ord. InstrumentID, “IF13067) ;
/ /AN
strepy (ord. InvestorID , 70001017) ;
// F P AR
strepy (ord. UserID, g chUserID):
// EKIFT7IA
strepy (ord. Direction , 707) ;
/] FRRE
strepy (ord. OffsetFlag, 707):
/] BHERGE
strcpy (ord. HedgeFlag, “17);
/] Utk
ord. LimitPrice = 5000;
/] HE
ord. VolumeTotalOriginal = 10;
/] ARUYIEAY
strepy (ord. TimeCondition, 717 ) ;
// BB E
ord. IsAutoSuspend = 0;
/2 5y Fiv
strepy (ord. ExchangeID, “CFFEX”) ;
/ /A A
sprintf (ord. UserOrderLocallD, “%012d”, g UserOrderLocal ID++) ;
m pUserApi—>ReqOrderInsert (&ord, 1);
}
/] RN
virtual void OnRspOrderInsert (
CUstpFtdcInputOrderField s*plnputOrder,
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CUstpFtdcRspInfoField *pRspInfo,
int nRequestID,
bool blIsLast)
{
// AR RN GE R
printf ("ErrorCode=[%d], ErrorMsg=[%s]\n”,
pRspInfo—>ErrorID, pRsplnfo—>ErrorMsg) ;
// BRI N TR
SetEvent (g hEvent) ;
I
// /AR E AR
virtual void OnRtnOrder (CUstpFtdcOrderField *pOrder)
{
printf ("OnRtnOrder:\n”) ;
printf ("OrderSysID=[%s]\n”, pOrder—>OrderSysID) ;
}
// R SR I R I A
virtual void OnRspError(
CUstpFtdcRspInfoField *pRsplnfo,
int  nRequestID,
bool blsLast)

printf ("OnRspError:\n”) ;
printf ("ErrorCode=[%d], ErrorMsg=[%s]\n”,
pRspInfo->ErrorlD, pRspInfo—>ErrorMsg) ;
printf ("RequestID=[%d], Chain=[%d]\n”, nRequestID, bIsLast);
// %P e AT R R AL PR
{
/)% b RS R AL P

}

private:
// #IA CUstpFtdcMduserApi S AR
CUstpFtdcTraderApi *m pUserApi;

b

int main ()

{

// FEAE—A CUstpFtdcTraderApi SE
CUstpFtdcTraderApi *pUserApi =
CUstpFtdcTraderApi: :CreateFtdcTraderApi () ;

/) PR A AR A PR A 545
CSimpleHandler sh(pUserApi);

/) VENE— A AL PR A S5
pUserApi—>RegisterSpi (&sh) ;
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// AT RAA T

// USTP_TERT RESTART: \AZZ 5 H -t df%

// USTP_TERT_RESUME: M\ b Vi 3 (i 5:4%

// USTP_TERT_QUICK: FALIE X 3¢ Jm AAA i i N 7
pUserApi—->SubscribePrivateTopic (USTP_TERT RESUME) ;

// TR AR

// USTP_TERT RESTART: \AZZ 5 H -t df%

// USTP_TERT_RESUME: M\ b Vi 3 (i 5:4%

// USTP_TERT_QUICK: RALIE 3¢ Jm A N A&
pUserApi—->SubscribePublicTopic (USTP TERT RESUME) ;

/) WE G SRS L, AT DLEM 2 ANk 45
pUserApi—>RegisterFront (“tcp://172.28. 21. 133:155557) ;

/) A PR 5 e 6 RS @ SLiE R
pUserApi—>Init () ;

/) B S A AR R SE A
WaitForSingleObject (g hEvent, INFINITE);

// RETRAPL S
pUserApi—>Release () ;

return 0;

FRABLIT AT @ L3t et B 45 AR R A 7] 331



