YXEHMIES API &2

1 fZs v1.12

RATHW: 2021 42 H

1.1 AR5 API B
1.1.1 FEERNEH

ik:d

R AEAENIERE S, (8] APPID NI 4 8528 5y, FIAT BRI AL BlE2), ExJ7 st

UserID #f: AppID, #Bid 15 A2ff, i5#EEET 15 7.
Password: JEFTEIA], ANEIE.

,4»/\—/\—,9,
o

Authenticate2Type $H: FFF
Authenticate2Password 1H: UserID+"Femas"% MD5 )5 {8 .

1.1.2 1P HAESRRIKEEHON 46

typedef char TUstpFtdcIPAddressType[46];

AL

TE SR IK FAf A Y. OnRspSettlementinfoConfirm.

175 SR )6 K B I . OnRspQrySettlementinfoConfirm .
15 K VE S A, OnRspMsgNotifyConfirm
RGP & 5IE K ReqUserLogin.

Fh 4k & %15 3K RegProxyUserLogin

1.1.3 HIBC R ERAERGE ARSI B

struct CUstpFtdcInputExecSelfCloseField
{

2 5 iy

TUstpFtdcClientIDType ClientID;
i

Al

ARG % B 3 N1 3Kk ReqExecSelfCloselnsert

1.1.4 HBUS 5 B S\ B 65 M) 4 18 i - B

struct CUstpFtdcExecSelfCloseField



{

5L 5y Yk

TUstpFtdcClientIDType ClientID;

.

AR ik B 5 NN ZF OnRspExecSelfCloselnsert.

HABO s B S N 12825 OnErrRtnExecSelfCloselnsert.

KU RNHBO 5 B S N2 OnRspExecSel fCloselnsertAccept-
ARG i B AL A I HEIEFZ 1T OnRtnExecSelfClose

HARUH P 5 B A1) B 2 OnRspExecSelfClose

1.1.5 BB R ERAREIEREW BN

struct CUstpFtdcInputExecSelfCloseActionField
{

32 5y Yl

TUstpFtdcClientIDType ClientID;
15

A

RO b B R 3 NI 3K ReqExecSelfCloseAction

1.1.6  JHBU 5L B F NS N S A 1 - B

struct CUstpFtdcExecSelfCloseActionField
{

A2 5 Yt

TUstpFtdcClientIDType ClientID;

to

ARG 8 B 4R S AN ZF OnRspExecSelfCloseAction s

RO 3 B S N E R R L ZF OnErrRinExecSelfCloseAction
KU BB RS S N B2 OnRspExecSelfCloseActionAccept

1.1.7 HIFHE SR 7B

struct CUstpFtdcInputMarginCombActionField
{

5 il

TUstpFtdcClientIDType ClientID;

i

Al

& P HEH A5 K ReqMarginCombAction

% P S8 A R OnRspMarginCombAction .

% F S A #fiA OnRtnMarginCombAction .

B P HIEH S YR58 % [l H) OnErrRtnMarginCombAction .
KGR IS 4 A % OnRspMarginCombActionAccept



1.1.8 FEEMIEREGH AN N B

struct CUstpFtdcQrylnvestorPositionField
{

5L 5y Ykt

TUstpFtdcClientIDType ClientID;
15

Al

FF &)1 >R ReqQrylnvestorPosition

1.1.9 FEHAERERGHEEMTR

struct CUstpFtdcReqQrylnvestorPositionDetailField
{

5L 5 ity
TUstpFtdcClientIDType ClientID;
15
AL
F5G B 41 )75 K ReqQrylnvestorPositionDetail

1.1.10 ASFEEWBEREWEREINFE

struct CUstpFtdcQrylnvestorCombPositionField
{

5 5 Yk

TUstpFtdcClientIDType ClientID;
¥

AL

HAEF B A IE K ReqQrylnvestorCombPosition

1.1.11 HAEFEHAEWTE RS EIE 7B

struct CUstpFtdcReqQrylnvestorPositionCombDetailField
{

5L 5y Yahhy

TUstpFtdcClientIDType ClientID;
I
Al

HAEFFEIHAE T K ReqQrylnvestorPositionCombDetail

1.1.12 HEWR HEBEWIERE AR I FB&

struct CUstpFtdcQryIlnputCombActionField



{

5L oy

TUstpFtdcClientIDType ClientID;
15

A

HATF /7 15 E IS K ReqQryCombAction

1.1.13 $RBBRAELHI A 7B

struct CUstpFtdcOrderActionField
{

AT

TUstpFtdcInstrumentIDType InstrumentID;
15

Al

R HHAE1E R ReqOrderAction .

R EAHEEAVE N 2 OnRspOrderAction.

KU RN ZF OnRspOrderActionAccept

R ERERT R A4 OnErrRtnOrderAction

1.1.14 WRMFA GG InFB

struct CUstpFtdcInputQuoteField
{

L kel

TUstpFtdcSessionIDType SessionlD;

Al E S

TUstpFtdcFrontIDType FrontID;
5

Al

15 R/ N RegQuotelnsert .

KW RFRMT R ZF OnRspQuotelnsertAccept.
A F 3R [l OnErrRtnQuotelnsert .
WM A2 OnRspQuotelnsert

1.1.15 WMBE RS AR 7B

struct CUstpFtdcRtnQuoteField

{

SEg S

TUstpFtdcSessionIDType SessionlD;
B g5

TUstpFtdcFrontIDType FrontID;

}s



Al

A [ OnRtnQuote

1.1.16 R ERAEGHI A 7B

struct CUstpFtdcQuoteActionField
{

SR
TUstpFtdcSessionIDType SessionlD;
BB S
TUstpFtdcFrontIDType FrontID;
Eralw
TUstpFtdcInstrumentIDType InstrumentID;
¥

A

WA HCRAE 52 [ 4 OnErrRtnQuoteAction s

K BN B2 OnRspQuoteActionAccept

A EEAETE K ReqQuoteAction.

A #4E R % OnRspQuoteAction

1.1.17 BTG WG B

struct CUstpFtdcInputExecOrderField
{

L kel

TUstpFtdcSessionIDType SessionlD;
Al E S

TUstpFtdcFrontIDType FrontID;
g I

TUstpFtdcClientIDType ClientID;
35

A

KUY EIATAURZ OnRspExecOrderInsertAccepts
AR N 3K ReqExecOrderlInsert.

ITRLF NN ZE OnRspExecOrderInsert

ARG NEE 1R [Fl i OnErrRtnExecOrderInsert

1.1.18 fTHEAE S MR B,

struct CUstpFtdcInputExecOrderActionField
{

L

TUstpFtdcSessionIDType SessionlD;
B g5

TUstpFtdcFrontIDType FrontID;
A2 5 Yty

TUstpFtdcClientIDType ClientID;

H LY



TUstpFtdcInstrumentIDType InstrumentID;
¥

Al

1T BUEAE1 >R ReqExecOrderAction

1T BUEAE N2 OnRspExecOrderAction .

ITAUEREAE 1% [F1 3 onErrRtnExecOrderAction

KE S EIAT BURGS B ZF OnRspExecOrderActionAccept-

1.1.19 fTRGEM S A &

struct CUstpFtdcExecOrderField
{

T

TUstpFtdcSessionIDType SessionlD;

i B

TUstpFtdcFrontIDType FrontID;
15

A

ATRA N2 OnRspQryExecOrder

1T BGE ) OnRtnExecOrder

1.1.20 RGP BERNE LA 7B

struct CUstpFtdcRspUserLoginField
{

L kel

TUstpFtdcSessionIDType SessionlD;

Al E S

TUstpFtdcFrontIDType FrontID;
¥

Al

ZRGH P& 3 8% OnRspUserLogin

i RGUH P& 3% N OnRspQueryUserLogin

1.1.21 A A MG N

struct CUstpFtdcQrylnstrumentField
{

e it

TUstpFtdcProductClassType ProductClass;
i

A

& 41 R)1E K ReqQryInstrument

1.1.22 S 4PRE G Rk 38 =B

struct CUstpFtdcInstrumentStatusField



{

R

TUstpFtdcProductClassType ProductClass;
15

A0

RISKAPI & #1752 5 IRZ5 18 A1 OnRinlnstrumentStatus

1.1.23 BREFEFREWEREINTB

struct CUstpFtdcInvestorFeeField
{

EZawL

TUstpFtdcDirectionType Direction;
15

A

B H T2 R B B2 OnRspQrylnvestorFee

1.1.24 BEREFEFEFRBRNEWERL MR

struct CUstpFtdcQrylnvestorFeeField
{

EZOwL

TUstpFtdcDirectionType Direction;
15

Al

Bt 3 F 529 R A H)1E K ReqQrylnvestorFee

1.1.25 BRI NT R

struct CUstpFtdcSyncMoneyTransferField
{

DXP i Bk 5
TUstpFtdcDxpSeqNoType SeqNo;
BARRGES, Z5%)
TUstpFtdcOperateSourceType OperateSource;
BARE A PGSR, Z5%)
TUstpFtdcOperateSourceType OperateDest;
S (e
TUstpFtdcIndividualNameType Operator;
H 39
TUstpFtdcDateType CommandDate;
I 18]
TUstpFtdcTimeType —CommandTime;
i
A0
BRI IR 0 o U 4 K P AR BB 1 OnRinTransferInvestorMoneyChanged



1.1.26 HHRESRESHNIE S A8 N7 B

struct CUstpFtdcRspQryMarginPrefParamField
{

BR 177 ST

TUstpFtdcProductClassType Leg1ProductClass;
i 2 77 i ST

TUstpFtdcProductClassType Leg2ProductClass;
i

A0

B RIE S 2500 % OnRspQryMarginPrefParam

1.1.27 JH BB MG k38 7B

struct CUstpFtdcMsgNotifyField
{

R
TUstpFtdcMsgSubjectType MsgSubject;
15

A
74 538 A1 OnRtnMsgNotify

1.1.28 I B HRHIME B UERHERE M A 8E 7B

struct CUstpFtdcQrySpotPrevClosePriceField
{

P R

TUstpFtdcProductClassType ProductClass;
i

Al

AL AR [ WE HUELAN 7 =K ReqQrySpotPrevClosePrice

1.1.29 BB AR B B Wica i DL 45 4 A 188 - B

struct CUstpFtdcSportClosePriceField
{

e it

TUstpFtdcProductClassType ProductClass;
i

A

AL BRI E HUCELAT B2 ZF OnRspQrySpotClosePrice



1.1.30 TFtdcUstpUserTypeType Fi 7 REURAIATTH

SEZIN

#define USTP_FTDC_UT Person 'l'
By

WItE A m P G

#define USTP_FTDC_UT Manager '3'
R

SEZIN

#define USTP_FTDC_UT Person 'l'

LiE DA

#define USTP_FTDC UT Business '2'
B~ F A EE A

#define USTP_FTDC UT Manager '3'

IR FAL

#define USTP_FTDC UT SpecialBusiness
ASEE-IN

#define USTP_FTDC_UT_AssesManage 'S'

1.1.31 TFtdcUstpOrderSourceType R B RIE R RIS 5

kBHZH¥EH

#define USTP_FTDC_OS_Participant '0'
KB B

#define USTP_FTDC_OS_Administrator 'l'
TR BRI H SR 0 S B S

#define USTP_FTDC_OS_QuoteSplit '2'
SR

#define USTP_FTDC_OS_ForceLower '3'
ToisE e

#define USTP_FTDC_OS Parked '4'
R

#define USTP_FTDC_OS_Conditional '5'
typedef char TUstpFtdcOrderSourceType;

1.1.32 TFtdcUstpProductClassType = 5K RIK A2 T

Wte

#define USTP_FTDC_PC_Futures 'l'
HIRL

#define USTP_FTDC_PC_Options '2'
WIttHE

#define USTP_FTDC_PC_FuturCombination '3'

HIE:H

#define USTP_FTDC_PC_Spot '4'

LS

#define USTP_FTDC PC_EFP'5'

IR &

#define USTP_FTDC PC OptiCombination '6'
TAS

#define USTP_FTDC PC TAS'7'




RAHTY

#define USTP_FTDC PC Unknown 'Z'
goeti

#define USTP_FTDC_PC_ALL'9'
typedef char TUstpFtdcProductClassType;

1.1.33 TFtdcUstplnvestorTypeType F% ¥ & RAIKAIA T

BB E BB E
#define USTP_FTDC _IT Domestic '0' #define USTP_FTDC _IT Domestic '0'
St B A I B o W] ELARARER R AN B
#define USTPFTDCHTAbreadAgeney #define
By USTP _FTDC IT DomesticAgancyAbroad 'l'
Hidefine BiAMIRA a2 5 A
USTPFETDC-AbroadSpelartBroker2! #define
2N USTP_FTDC IT AbroadSpeBrokerPart '2'
Heefine- B4 A LR TR A
USTPFETDCF-AbreadSpePartNotBroker3! #define

USTP_FTDC IT AbroadAgencylntroduce '3'
BN AW AR
#define

USTP FTDC IT AbroadAgencyRepresent '4'
BAMRERAE S A2 5HE B
#define

USTP _FTDC IT AbroadSpeNotBroker 'S'

1.2 X5 AP HRED
1.2.1 HFPERBAE

virtual int ReqUserDeposit(CUstpFtdcstpUserDepositField *pstpUserDeposit, int nRequestID) = 0;

1.2.2 AFERBAESENE

virtual void OnRspUserDeposit(CUstpFtdcstpUserDepositField *pstpUserDeposit, CUstpFtdcRspinfoField *pRspinfo, int nRequestID, bool
bisLast) {};

1.2.3 FHPHAEHEE

virtual void OnRtnUserDeposit(CUstpFtdcstpUserDepositField *pstpUserDeposit) {};



1.24 BAPEREBANE

virtual int ReqTransferMoney(CUstpFtdcstpTransferMoneyField *pstpTransferMoney, int nRequestID) = 0;

1.2.5 R EREBAENE

virtual void OnRspTransferMoney(CUstpFtdcstpTransferMoneyField *pstpTransferMoney, CUstpFtdcRspinfoField *pRspinfo, int nRequestID,
bool blsLast) {};

1.3 A5 AP FriiEEO
1.3.1 FRHEEIRAFZNER

virtual int ReqParkedOrderInsert(CUstpFtdcParkedOrderinsertField *pParkedOrderinsert, int nRequestID) = 0;

1.3.2 PR AFZANE

virtual void OnRspParkedOrderinsert(CUstpFtdcParkedOrderinsertField *pParkedOrderinsert, CUstpFtdcRspinfoField *pRspinfo, int nRequestID,
bool blsLast) {};

1.3.3 P EBERER

virtual int ReqParkedOrderAction(CUstpFtdcParkedOrderActionField *pParkedOrderAction, int nRequestID) = 0;

1.3.4 P AN E

virtual void OnRspParkedOrderAction(CUstpFtdcParkedOrderActionField *pParkedOrderAction, CUstpFtdcRspinfoField *pRspinfo, int
nRequestID, bool blisLast) {};



1.3.5 FHEEAEMER

virtual int ReqQryParkedOrder(CUstpFtdcQryParkedOrderField *pQryParkedOrder, int nRequestID) = 0;

1.3.6 THBEHEHNE

virtual void OnRspQryParkedOrder(CUstpFtdcParkedOrderField *pParkedOrder, CUstpFtdcRspinfoField *pRspinfo, int nRequestID, bool blisLast)
{:

1.3.7 THHEBRASHEE

virtual void OnRtnParkedOrder(CUstpFtdcParkedOrderField *pParkedOrder) {};

1.3.8 ZFFERERAER

virtual int ReqConditionalOrderInsert(CUstpFtdcConditionalOrderinsertField *pConditionalOrderInsert, int nRequestID) = 0;

1.3.9 ZFFERBERARE

virtual void OnRspConditionalOrderInsert(CUstpFtdcConditionalOrderinsertField *pConditionalOrderinsert, CUstpFtdcRspinfoField *pRspinfo,

int nRequestID, bool bisLast) {};

1.3.10 &4 AEaER

virtual int ReqConditionalOrderAction(CUstpFtdcConditionalOrderActionField *pConditionalOrderAction, int nRequestID) = 0;

1.3.11 A REENE

virtual void OnRspConditionalOrderAction(CUstpFtdcConditionalOrderActionField *pConditionalOrderAction, CUstpFtdcRsplnfoField *pRspinfo,

int nRequestID, bool bisLast) {};



1.3.12 KR EHER

virtual int ReqQryConditionalOrder(CUstpFtdcQryConditionalOrderField *pQryConditionalOrder, int nRequestID) = 0;

1.3.13 KMHRERMNE

virtual void OnRspQryConditionalOrder(CUstpFtdcConditionalOrderField *pConditionalOrder, CUstpFtdcRspinfoField *pRsplnfo, int nRequestID,
bool blisLast) {};

1.3.14 &M HIRSHERE

virtual void OnRtnConditionalOrder(CUstpFtdcConditionalOrderField *pConditionalOrder) {};

1.3.15 RO EHIFER

virtual int ReqQryQuote(CUstpFtdcQryQuoteField *pQryQuote, int nRequestID) = 0;

1.3.16 KM EHMNE

virtual void OnRspQryQuote(CUstpFtdcQuoteField *pQuote, CUstpFtdcRspinfoField *pRsplnfo, int nRequestID, bool bisLast) {};

1.3.17 fTREWIER

virtual int ReqQryExecOrder(CUstpFtdcQryExecOrderField *pQryExecOrder, int nRequestID) = 0;

1.3.18 TIEHMNE

virtual void OnRspQryExecOrder(CUstpFtdcExecOrderField *pExecOrder, CUstpFtdcRspinfoField *pRsplnfo, int nRequestID, bool bisLast) {};

1.3.19 TR BREKTKIER

virtual int ReqQueryHisTransferSerial(CUstpFtdcHisTransferSerialFieldReqField *pHisTransferSerialFieldReq, int nRequestID) = 0;



1.3.20 EHHREKRAEKBE

virtual void OnRspQueryHisTransferSerial(CUstpFtdcHisTransferSerialFieldRspField *pHisTransferSerialFieldRsp, CUstpFtdcRspinfoField *pRspinfo, int
nRequestID, bool bisLast) {};

2 hA v1.07

KATH®: 202047 H 10 H

2.1 5 API B
2.1.1 REAF NG MR IE 7B,

[/ [AREEFN

struct CUstpFtdcinputOrderField

{
IESSE 53
TUstpFtdcSessionIDType SessionID;
/11T E S5

TUstpFtdcFrontIDType FrontlID;

2.1.2 R EBRIE SR8 07 B

/111

struct CUstpFtdcOrderActionField

IESE R
TUstpFtdcSessionIDType SessionlID;
AIN-K A=)



TUstpFtdcFrontIDType FrontID;

2.1.3 A AR B

ki &
struct CUstpFtdcOrderField

/1158 5 T 6 N2 I 1]
TUstpFtdcTimeType InsertTimeExchange;
IETE T
TUstpFtdcSessionIDType SessionID;
/11T B 5
TUstpFtdcFrontIDType  FrontID;
}
S 4l B [A] i OnRtnOrder. ik B A M)W N, OnRspQryOrder. JJj 21T #2514 N2 OnRspQueryHisOrder

2.1.4 A G H A InF B

ki<
struct CUstpFtdcRtnQuoteField

1185 T E LA B ]
TUstpFtdcTimeType InsertTimeExchange;

2.1.5 TR G5 WA 38 Jin - Bt

struct CUstpFtdcinputExecOrderField

V& 2 x5
TUstpFtdcOffsetFlagType OffsetFlag;



2.1.6 fTBUGE R4 A 188 7 B

struct CUstpFtdcExecOrderField

{
11178 5 BT N2 I 1]
TUstpFtdcTimeType InsertTimeExchange;
1115 WEGFRE
TUstpFtdcOffsetFlagType OffsetFlag;
}

2.1.7 AR I B

11E4
struct CUstpFtdcRspinstrumentField

HIZEEH BRI

TUstpFtdcAllowDelivPersonOpenType AllowDelivPersonOpen;
/1177 iR

TUstpFtdcProductClassType ProductClass;

/1R S

TUstpFtdcSerialType Serial;

}
ProductClass 4 /il TAS 1% 1
1. AR, 2. HARL 3. HATRAHG 4. BP#fs. W%l 6. HINAH G 7: TAS, z: KA

2.1.8 BEFEHIEFRFBRBER

[ FEEFFEHERTTR
struct CUstpFtdcEnableRtnMoneyPositoinChangeField
{



I -

TUstpFtdcBoolType Enable;

K&
111758 53 il R 58 S IR TT 5%
TUstpFtdcBoolType TradeMoneyChangeFlag;
/11T 156 il R 58 SRR T 5%
TUstpFtdcBoolType MDMoneyChangeFlag;
11158 53 R4 B AHEIRTT 2R
TUstpFtdcBoolType TradePositiioinChangeFlag;
J11AT 156 Rl R R AR TT R
TUstpFtdcBoolType MDPositiioinChangeFlag;

2.1.9 HE&EMEMINFER

/11EE&ZN

struct CUstpFtdcinvestorAccountChangeField

/B EERENE
struct CUstpFtdcRsplnvestorAccountField

/11325 Fr i FPRALE <82

TUstpFtdcMoneyType MarginExchange;
/1132 5 BT i 22 3k o5 P AR UE <
TUstpFtdcMoneyType LongMarginExchange;
/1158 5 BT e 2 =k o FH AR UE <
TUstpFtdcMoneyType ShortMarginExchange;
/11325 P =4 H R TLORALE 42
TUstpFtdcMoneyType ReleaseMarginExchange;
11158 5 T S HN PRAIE 2

TUstpFtdcMoneyType DeliveryMarginExchange;
/PIBCEETr Fr e iE

TUstpFtdcMoneyType LongOptionMarketValue;



[PIBEE T FEaTiE

TUstpFtdcMoneyType ShortOptionMarketValue;
1/ TAE AL i = BT RO T - L T il
TUstpFtdcMoneyType MarketValue;

[ BREE 54

TUstpFtdcMoneyType TotalFrozen;

IGGIE L ON
TUstpFtdcMoneyType Premiumlin;

/11BUR 43
TUstpFtdcMoneyType PremiumOut;

HIATALTF R R &
TUstpFtdcMoneyType FrozenExecFee;

2.1.10 FFEEWERBHFE

/117 E2

struct CUstpFtdcClientPositionChangeField

/I BEEREEANE

struct CUstpFtdcRsplnvestorPositionField

115 R o5 I ERAIE 5

TUstpFtdcMoneyType LegUsedMargin;
[/ FRIRRER S5 ORALE 2

TUstpFtdcMoneyType LegFrozenMargin;
/1A E 5 RIRIE

TUstpFtdcMoneyType CombUsedMargin;
/ARG GRESTRIE

TUstpFtdcMoneyType CombFrozenMargin;

[1158 5 it o FHARAIE 2
TUstpFtdcMoneyType UsedMarginExchange;

/1158 5 P B o5 R ARAIE <6
TUstpFtdcMoneyType LegUsedMarginExchange;



11178 5 Bl & b - ARIE 4
TUstpFtdcMoneyType CombUsedMarginExchange;

[1IBEEBT

TUstpFtdcMoneyType OptMarketValue;

/1ITAS Fi B A

TUstpFtdcMoneyType TASPositionCost;

/1/TAS 5

TUstpFtdcVolumeType TASPosition;

1] REAG (AT IR)

TUstpFtdcMoneyType InOutTheMoneyValue;
IS5 AT VRS

TUstpFtdcVolumeType TodayFrozenExecPosition;
[IWESRAT VRS

TUstpFtdcVolumeType YdFrozenExecPosition;

/15 TEFFHAT VR S5

TUstpFtdcVolumeType TodayFrozenAbandonExecPosition;
/WIS AT VR 4

TUstpFtdcVolumeType YdFrozenAbandonExecPosition;

2.1 11 FEE R RE WG A 7B

[ FEES A
struct CUstpFtdcQrylnvestorFeeField
{
BN ERRE
TUstpFtdcHedgeFlagType HedgeFlag;
12
2.1.12fRIES R B WA IR
1/ ORAIE 4 2 5 1

struct CUstpFtdcQrylnvestorMarginField



IR E RS &
TUstpFtdcHedgeFlagType = HedgeFlag;

2.1.13 fRIESR SR 7B

[ B RIE
struct CUstpFtdcInvestorMarginField

1112 3 5 FIORAE & 2 LE 51

TUstpFtdcRatioType LongMarginRateExchange;
1112 < ARAEE 1% T4

TUstpFtdcRatioType LongMarginAmtExchange;

11173k b I PRAE S 4% L4

TUstpFtdcRatioType ShortMarginRateExchange;
11178 R ARAE 1% T4

TUstpFtdcRatioType ShortMarginAmtExchange;

2.1.14 AT EWRIG 7B

pss
struct CUstpFtdcTradeField

/1152525,
TUstpFtdcTradeTypeType TradeType;
hiEaSe
TUstpFtdcAccountIDType AccountlID;

[ Hu R B
TUstpFtdcOrderLocallDType OrderLocallD;

[HASIRSE 5 P o FAARAIE<E:
TUstpFtdcMoneyType UsedMarginExchange;



1175 4258 5y P o L ORAIE 4
TUstpFtdcMoneyType MarginExchange;

2.1.15 AERFEEHREEMTBR

/1158 5 it 2 & 5 G AT il B2

struct CUstpFtdcRsplnvestorCombPositionField

{
111728 5 Fin 8 — TR ORIk 4
TUstpFtdcMoneyType CombFreeMarginExchange;
I8

2.1.16 HiEH A S INFB
struct CUstpFtdcinputMarginCombActionField

A E 77

TUstpFtdcDirectionType Direction;

2.1.17 5 H BB WA N7 B

struct CUstpFtdcSettlementQryReqField

/& 2 il
TUstpFtdcSettlementTypeType
/T2 5
TUstpFtdcDateType StartDay;
GRS
TUstpFtdcDateType EndDay;

SettlementType;



2.1.18 X 5 mbY R FF S E M N AW N7 BL(1.03 RFEAH T)

struct CUstpFtdcRsplnvestorLegPositionField

X5 P22 2 i T (R ik
TUstpFtdcMoneyType LongMarginExchange;
G a2 i T (R ik

TUstpFtdcMoneyType  ShortMarginExchange;

2.1.19 5 fmtG B RRFF NP B (103 RAFAAHT)

struct CUstpFtdcClientLegPositionField

/L VES TV N

TUstpFtdcMoneyType LongMarginExchange;
I/ G Pk A Rl

TUstpFtdcMoneyType  ShortMarginExchange;

2.1.20 EHARIESHESHNE T B

struct CUstpFtdcRspQryMarginPrefParamField

[ R G EILE (BB0
TUstpFtdcBoolFlagType TradeEna;
/1] P8Ry



TUstpFtdcLegMultipleType LegMultiple;

11U & PR IE 4 EL
TUstpFtdcRatioType MarginAdjRatio;

2.1.21 FERX PABRFEERBIR

struct CUstpFtdcPositionDealDetailsField

/115 AORAE S
TUstpFtdcMoneyType UsedMargin;

2.1.22 EREHFCHEHHANEBRFERAR

struct CUstpFtdcRspQrylnvestorPositionCombDetailField

[R5 28 53 B2 & o5 ARIE<E:
TUstpFtdcMoneyType CombUsedMarginExchange;

[ RTAE 55 28 o5 ARIE<E:
TUstpFtdcMoneyType CombMarginToUseExchange;

2.1.23 FHREWFCHANE B TBALRK

struct CUstpFtdcRspQrylnvestorPositionDetailField

[1IOCEE IS 5E 5y P B8 7 ) ORAIE <2
TUstpFtdcMoneyType LegUsedMarginExchange;



[11OCEERGAE 53 P B8 o7 F ORAIE <8
TUstpFtdcMoneyType LegMarginToUseExchange;

2.1.24 TFtdcUstpOffsetFlagType F-FirE180m 1 4 >2K%

/A&
#define USTP_FTDC_OF_CombOpenClose '5'
/142
#define USTP_FTDC_OF_CombCloseOpen '6'

2.1.25 TFtdcUstpTradeTypeType FAZREI G 1 MEEE

/1138 B REAL

#define USTP_FTDC_TRDT_Common '0'
/13RI AT

#define USTP_FTDC_TRDT_OptionsExecution '1'
/1/0TC {32

#define USTP_FTDC_TRDT_OTC '2'

/11 BRE IR

#define USTP_FTDC_TRDT_EFP '3’
IIHETEREE

#define USTP_FTDC_TRDT_CombinationDerived '4'
WIE %

#define USTP_FTDC_TRDT_ForceLower '5'

2.1.26 TFtdcUstpCombTypeType ZH-&28FIM N 1 MEE

113BU A



#define USTP_FTDC_CBT_DSO 'u'

2.2 171E APl B

2.2.1 SHEREATIE A 5 A

JIRBEAT 1S
struct CUstpFtdcDepthMarketDataField
{

/1] Lt

TUstpFtdcPriceType BandingUpperPrice;
/1 Vst

TUstpFtdcPriceType BandingLowerPrice;
/113 HEDY

TUstpFtdcPriceType ReferencePrice;

11132 5 FrARAY

TUstpFtdcVolumeType ExchangelD;

2.3 1718 AP RO
2.3.1 1715 AP BB INEIE &0

virtual int RegisterCertificateFile(const char *pszCertFileName, const char *pszKeyFileName, const char *pszCaFileName, const char

*pszKeyFilePassword) = 0;

2.4 X5 AP MiBgE:D
2.4.1 MBRELRGIRESEE

virtual void OnRtnInstrumentStatus(CUstpFtdclnstrumentStatusField *plnstrumentStatus) {};



2.4.2 JHIERZH -G 30 ) A

virtual void OnRtnMarginCombinationLeg(CUstpFtdcMarginCombinationLegField *pMarginCombinationLeg) {};

243 MBREEREO

virtual void Reset() = 0;

2.5 A5 APl FrREEO
2.5.1 HAYEREIHR

virtual void OnErrRtnForQuote(CUstpFtdcRegForQuoteField *pReqForQuote, CUstpFtdcRsplinfoField *pRsplinfo) {};

2.5.2 HIEHEFSERER

virtual void OnErrRtnMarginCombAction(CUstpFtdcinputMarginCombActionField *plnputMarginCombAction, CUstpFtdcRspinfoField
*pRsplnfo) {};

2.5.3 BT BERAA miEEEO

virtual void OnRtnExecSelfClose(CUstpFtdcExecSelfCloseField *pExecSelfClose) {};

2.5.4 FEERSHEREREO

virtual void OnRtnProductStatus(CUstpFtdcProductStatusField *pProductStatus) {};



2.5.5 FFOFIRTEMHER

virtual void OnRtnClientPositionChangeMD(CUstpFtdcClientPositionProfitChangeField *pClientPositionProfitChange) {};

2.5.6 HEEFHETIBEM

virtual void OnRtnInvestorAccountChangeMD(CUstpFtdcinvestorAccountProfitChangeField *plnvestorAccountProfitChange) {};

2.5.7 BB ERANE RNE

virtual void OnErrRtnExecSelfCloselnsert(CUstpFtdcExecSelfCloseField *pExecSelfClose, CUstpFtdcRsplinfoField *pRspinfo) {};

2.5.8 EHWIMEAAFIFEBWEMNER

virtual int ReqQrySpotPrevClosePrice(CUstpFtdcQrySpotPrevClosePriceField *pQrySpotPrevClosePrice, int nRequestID) = 0;

2.5.9 EWIRRFIEB RSN NE

virtual void OnRspQrySpotClosePrice(CUstpFtdcSportClosePriceField *pSportClosePrice, CUstpFtdcRsplinfoField *pRsplnfo, int nRequestID, bool
bisLast) {};

2.5.10 EHHIB 5 BAIE R

virtual int ReqQryOptionTradeCost(CUstpFtdcQryOptionTradeCostField *pQryOptionTradeCost, int nRequestID) = 0;

2.5.11 BHHIPE 5 RA N

virtual void OnRspQryOptionTradeCost(CUstpFtdcOptionTradeCostField *pOptionTradeCost, CUstpFtdcRspinfoField *pRsplnfo, int nRequestID,
bool blsLast) {};



2.5.12 B~ s BIER

virtual int ReqQryProduct(CUstpFtdcQryProductField *pQryProduct, int nRequestID) = 0;

2.5.13 BH= G B NG

virtual void OnRspQryProduct(CUstpFtdcProductField *pProduct, CUstpFtdcRspinfoField *pRsplnfo, int nRequestID, bool bisLast) {};

2.5.14 EHHEITFTER

virtual int ReqQryCombAction(CUstpFtdcQryCombActionField *pQrylnputCombAction, int nRequestID) = 0;

2.5.15 EHHEHINE

virtual void OnRspQryCombAction(CUstpFtdcQryCombActionField *pQryCombAction, CUstpFtdcRspinfoField *pRsplinfo, int nRequestID, bool
bisLast) {};

2.5.16 HA HIEMBER

virtual int RegMarginCombCancel(CUstpFtdcstpMarginCombCancelField *pstpMarginCombCancel, int nRequestID) = 0;

2.5.17 HEHEMENE

virtual void OnRspMarginCombCancel(CUstpFtdcstpMarginCombCancelField *pstpMarginCombCancel, CUstpFtdcRspinfoField *pRsplinfo, int
nRequestID, bool blisLast) {};

2.5.18 HE HERMAERNE

virtual void OnRspMarginCombCancelAccept(CUstpFtdcAPlInputMarginCombCancelField *pAPlinputMarginCombCancel, CUstpFtdcRspInfoField
*pRsplnfo, int nRequestID, bool blisLast) {};



2.5.19 A& HIFHEFEREIREIR

virtual void OnErrRtnMarginCombCancel(CUstpFtdcAPIMarginCombCancelField *pAPIMarginCombCancel, CUstpFtdcRspInfoField *pRspinfo) {};

2.5.20 BT PR EIFR

virtual int ReqQryExecSelfClose(CUstpFtdcQryExecSelfCloseField *pQryExecSelfClose, int nRequestID) = 0;

2.5.21 BEWHPCT L E N

virtual void OnRspExecSelfClose(CUstpFtdcExecSelfCloseField *pExecSelfClose, CUstpFtdcRspinfoField *pRsplnfo, int nRequestID, bool blsLast)
{t

2.5.22 BB EFAITK

virtual int ReqExecSelfCloselnsert(CUstpFtdcinputExecSelfCloseField *plnputExecSelfClose, int nRequestID) = 0;

2.5.23 HIBU M B SR AN

virtual void OnRspExecSelfCloselnsert(CUstpFtdcExecSelfCloseField *pExecSelfClose, CUstpFtdcRspinfoField *pRsplinfo, int nRequestID, bool
bisLast) {};

2.5.24 BT i B RN BRIEERNE

virtual void OnErrRtnExecSelfCloseAction(CUstpFtdcExecSelfCloseActionField *pExecSelfCloseAction, CUstpFtdcRspinfoField *pRspinfo) {};

2.5.25 RO i BB FAER

virtual int ReqExecSelfCloseAction(CUstpFtdcinputExecSelfCloseActionField *plnputExecSelfCloseAction, int nRequestID) = 0;



2.5.26 RO M B RN RLE

virtual void OnRspExecSelfCloseAction(CUstpFtdcExecSelfCloseActionField *pExecSelfCloseAction, CUstpFtdcRspinfoField *pRspinfo, int
nRequestID, bool bisLast) {};

2.5.27 KGR EIHABT i B R A NE

virtual void OnRspExecSelfCloselnsertAccept(CUstpFtdcExecSelfCloseField *pExecSelfClose, CUstpFtdcRspinfoField *pRsplnfo, int nRequestID,
bool blsLast) {};

2.5.28 K WRIBIBO HIEFA RN E

virtual void OnRspExecSelfCloseActionAccept(CUstpFtdcExecSelfCloseActionField *pExecSelfCloseAction, CUstpFtdcRspinfoField *pRsplnfo, int
nRequestID, bool blisLast) {};

2.5.29 Y HWEIEFBHIFHENE

virtual void OnRspMarginCombActionAccept(CUstpFtdcinputMarginCombActionField *plnputMarginCombAction, CUstpFtdcRspinfoField
*pRsplinfo, int nRequestlID, bool bisLast) {};

2.5.30 YIHAZ 5 HOER CERIFHO

virtual int ReqChangeCenter(CUstpFtdcReqChangeCenterField *pReqChangeCenter, int nRequestID) = 0;

2.5.31 PR 5 LNE CEARITBO

virtual void OnRspChangeCenter(CUstpFtdcRspChangeCenterField *pRspChangeCenter, CUstpFtdcRsplInfoField *pRsplnfo, int nRequestID, bool
bisLast) {};



2.5.32 X HLERER BAFBO

virtual int ReqQryTradeCenter(CUstpFtdcQryTradeCenterField *pQryTradeCenter, int nRequestID) = 0;

2.5.33 X ZHOLEHNE (HALH)

virtual void OnRspQryTradeCenter(CUstpFtdcRspTradeCenterField *pRspTradeCenter, CUstpFtdcRspInfoField *pRspinfo, int nRequestID, bool
bisLast) {};

3 A4S V1.05

KAHM: 201949 H4H

3.1 RERPHFEM 2 MICEFHRFER

EYALES
struct CUstpFtdcRsplnvestorAccountField:
[/ R 45 B 4
TUstpFtdcMoneyType ExchangeOutFrozenMoney;
[T RS 5 4
TUstpFtdcMoneyType ExchangeOpenFrozenMoney;

3.2 B4R EFIERED

B B
/1] ik

virtual int RegProxyUserLogin(CUstpFtdcReqProxyUserLoginField *pReqProxyUserLogin, int nRequestID) = 0;

S AL
/112G 8K



struct CUstpFtdcReqProxyUserLoginField

{
111525 H
TUstpFtdcDateTypeTradingDay;
111585 AR
TUstpFtdcUserIDType  UserlD;
IIEZ A F S
TUstpFtdcBrokerIDType BrokerlD;
/110
TUstpFtdcPasswordType Password;
[T s A R
TUstpFtdcProductinfoType  UserProductinfo;
113 D R AE R
TUstpFtdcProductinfoType  InterfaceProductinfo;
[ BUE B
TUstpFtdcProtocolinfoType Protocolinfo;
///1p Hhtik
TUstpFtdcIPAddressTypelPAddress;
///Mac Huhk
TUstpFtdcMacAddressType MacAddress;
[118HE oA
TUstpFtdcDataCenterlDType DataCenterlD;
/113 P 3 isAT SO R
TUstpFtdcFileSizeType UserProductFileSize;
/117 FANIESRTY
TUstpFtdcAuthenticate2TypeType Authenticate2Type;
1117 P
TUstpFtdcAuthenticate2PasswordType Authenticate2Password;
[V R T 2 S 4 i
TUstpFtdcTerminalCodeType TerminalCode;
///AppID
TUstpFtdcDSAppIDType ApplD;
1117 7 35 3 ] 1P
TUstpFtdcDSPubNetIPType TerminalPubNetIP;
11175 7 235 3 W i 115



TUstpFtdcDSPubNetPortType TerminalPubNetPort;

[117%5 3 23t B NI ]
TUstpFtdcDSLoginTimeType TerminalLoginTime;
/115 H BRI

TUstpFtdcDSExceptionFlagType  ExceptionFlag;
///RealylD

TUstpFtdcDSAppIDType RelaylD;
WIS rs SIS
TUstpFtdcDSLocalSystemDataTypeTerminalSystemData;
by
LU
S 11 R P s R 5 AR R, DO ER AR AR AR
FEAMERMAE, PARMEER CIITINES, BEREFCIEEMTTA, FRRERERNE - mfE B R ZAES.
RERIVER, 0 R rsp 45 11 5858 5 51 rsp £ FUAHIE, $°4 OnRspUserLogin ()
WA 77 i QI R, R Hi (4 1P AT Mac Hhik, T K AR, SRER T 4R R 55 astubit, P DA 4RSS I %%
H 75 226 1Py mac P BUREDA % 7 A i 0S8 1P mac il

3.3 MY Fens BAEO

BRI K SR 7Y
///@remark RegisterNameServer .5 T RegisterFront
///@param pszinvestorlD # ¥t # UL

virtual void RegisterNameServer(char *pszNsAddress, char *pszinvestorID) = 0;
e mELRERT
B2 I TOE & b 78 Ui W SR

34 BEHTE (ReqQryXXX HRMEN) WX HETEBHIELE M EEIE



Eil
o

35 HrEOBH

bR AR Y

A

int ReqQuotelnsert(CUstpFtdcinputQuoteField *plnputQuote, int nRequestID) = 0;

A B

AP IR LICE AL, (HiE G B2 HA 1.

FFXAHAY, Direction FrEEIH All, LWL price AT volume A ZHNAE 0 8, HE SLSEXULHIHRNE B..

XFFHA 4R A, Direction 75 EIHS HAAMEANTG 1A (L0 8¢ 32 1), PLEZHTT A LK) price 1 volume JAE 0 i, T 1% 57 A BRIk 5

3.6 KETRBITRNELKMMNEREE, Rspinfo IH44 NULL KIBkFE1ERE

37 EHTERERNARBIASRH P KREEER

H A ZERI R T ] InvestorlD/AccountID FEONMIE, 2 LT JLANME O

3.7.1 JIEITEEMER

virtual int ReqQueryHisOrder(CUstpFtdcQryHisOrderField *pQryHisOrder, int nRequestID) = 0;

3.7.2 iR AT B TER

virtual int ReqQueryHisTrade(CUstpFtdcQryHisTradeField *pQryHisTrade, int nRequestID) = 0;



3.7.3 HREMBREELHLER

virtual int ReqQuerySettlementinfo(CUstpFtdcSettlementQryReqField *pSettlementQryReq, int nRequestID) = 0;

3.7.4 T REMFKIAK

virtual int ReqQueryTransferSeria(CUstpFtdcTransferSerialFieldReqField *pTransferSerialFieldReq, int nRequestID) = 0;

3.7.5 B R EWBRPBLIR R

virtual int ReqQueryAccountRegister(CUstpFtdcAccountregisterReqField *pAccountregisterReq, int nRequestID) = 0;

3.7.6 Mt K EEWRITRBUEK

virtual int ReqQueryBankAccountMoneyByFuture(CUstpFtdcAccountFieldReqField *pAccountFieldReq, int nRequestID) = 0;

3.7.7 BEREHBITRLANRS

virtual int ReqQuerySignUpOrCancleAccountStatus(CUstpFtdcQuerySignUpOrCancleAccountStatusRegFieldField
*pQuerySignUpOrCancleAccountStatusReqField, int nRequestID) = 0;



