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51 DemoTestTraderSpizk 7%

Demo H %& X A8 7 ¥ M Wi K 38
#include <demo_test_trade_spi.h>

7% DemoTestTraderSpi 4k % A&

| TraderSpi ‘

| DemoTestTrader Spi ‘

Public ¥ 71 BRI %X

« virtual void OnDisconnected (uint64_t session_id, int reason)
S P I ER S 5 R Al EE T
« virtual void OnError (XTPRI xerror_info)

IR

+ virtual void OnOrderEvent (XTPOrderlnfo xorder_info, XTPRI xerror_info, uint64_t session_id)
i B S

« virtual void OnTradeEvent (XTPTradeReport xtrade_info, uint64_t session_id)
BT

« virtual void OnQueryOrder (XTPQueryOrderRsp xorder_info, XTPRI xerror_info, int request_id, bool is_last,
uint64_t session_id)

« virtual void OnQueryTrade (XTPQueryTradeRsp xtrade_info, XTPRI xerror_info, int request_id, bool is_last,
uint64_t session_id)

+ virtual void OnQueryPosition (XTPQueryStkPositionRsp xposition, XTPRI xerror_info, int request_id, bool
is_last, uint64_t session_id)

« virtual void OnQueryAsset (XTPQueryAssetRsp *asset, XTPRI xerror_info, int request_id, bool is_last,
uint64_t session_id)

« virtual void OnQueryStructuredFund (XTPStructuredFundinfo xfund_info, XTPRI xerror_info, int request_id,
bool is_last, uint64_t session_id)

« virtual void OnQueryFundTransfer (XTPFundTransferNotice xfund_transfer_info, XTPRI sxerror_info, int
request_id, bool is_last, uint64_t session_id)



12 SEr AR
« virtual void OnFundTransfer (XTPFundTransferNotice *fund_transfer_info, XTPRI sxerror_info, uint64_«
t session_id)
« virtual void OnQueryETF (XTPQueryETFBaseRsp xetf_info, XTPRI xerror_info, int request_id, bool is_last,
uinté4_t session_id)
« virtual void OnQueryETFBasket (XTPQueryETFComponentRsp *etf_component_info, XTPRI xerror_info, int
request_id, bool is_last, uint64_t session_id)
« virtual void OnQuerylIPOlnfoList (XTPQuerylPOTickerRsp xipo_info, XTPRI xerror_info, int request_id, bool
is_last, uint64_t session_id)
« virtual void OnQuerylPOQuotalnfo (XTPQuerylPOQuotaRsp *quota_info, XTPRI xerror_info, int request._id,
bool is_last, uint64_t session_id)
« virtual void OnQueryOptionAuctioninfo (XTPQueryOptionAuctionInfoRsp xoption_info, XTPRI xerror_info, int
request_id, bool is_last, uint64_t session_id)
511 FEHHGA

Demo H & X A2 &y Ml B 2

(=21

H 3

5.1.2

5.1.2.1

FFRIEZFBAN H R A F]

+H 2015

R 51 RS RA

OnFundTransfer()

virtual void OnFundTransfer (

=y

W

55

XTPFundTransferNotice *x fund transfer_info,
XTPRI % error_info,

uint64_t session_id ) [virtuall]

ERIPOEHN

fund_transfer_info | B4 RIFGEFFIEMAERE, H A LB fund_transfer_info.serial_id>&E FEIT #.,

11 GetClientDByXTPID() == client_id>&id8 H O] 5 .

error_info W& RPT B e A A ERET ERR B ERRE R, Herror_infoh%S, Ik

Ferror_info.error_id O, KA HER . LB SR TT WA —FFH OS2
RI#, Herror_info.error_id=11000384}, error_info.error_msg 45 s 4 A FH T XII#&
T (UEEECNIE) |, AP FHE# TstringToint 4L, AIIRILIES &4, B

il
IR TR PE K
session_id BN X R fsession_id, & SRET15E]
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&

RS VNPT ERRELARIN R, SPORM, HEIRERE, BNSEEELRHE, SHEETE
i, W . FrEER TP RZ S %‘BHH&C@JE@HFE’JL&%MJT& GibSI

HE# TraderSpi .

5.1.2.2 OnQueryAsset()

virtual void OnQueryAsset (
XTPQueryAssetRsp * asset,
XTPRI * error_info,
int request_id,
bool is last,

uint64_t session_id ) [virtual]
TH SR A1 BTk I R PEaRE, BNSEERESHEE, SHEEMEN, SMMAN%
]

asset EIEP T &Mk IF

error_info | B &K A A ERERHREIESIRE R, Herror_info s, Bk
Ferror_info.error_id O, FTAAVR A%

request— | LT BN R pRECH B F1E SKID

_id
is_last PEVE B B R R 75 N request_idixX £5 15 KT R I G — MR, 2 R fefg — OB
Jtrue, W Pfalse, FomidH HMfEE0E B MmN

session— | BE&M XN Hsession_id, &RESE
_id

W

FREPERE, BMNSEEESHEE, SEEMEN, 2L

E %, TraderSpi .

5.1.2.3 OnQueryETF()

virtual void OnQueryETF (
XTPQueryETFBaseRsp * etf_info,
XTPRI % error_info,
int request_id,
bool is last,

uint64_t session_id ) [virtual]

EREWETFHR AL, FEIGERE, BUSEEFEHEE, AEETER, SMARLZL

#IYE# Doxygen



14 LER R R

etf_info HiIRE|FETFIE BB

error_info | ERETFIE B & A FEERHR B FEHRE R, Herror_infohas, B
Ferror_info.error_id OB, FAA B %

request— | BLTH BN pREONT B 1 SKID

_id
is_last Jﬁt‘?‘ﬁ%ﬁ&@ﬁ%@ﬁrequest idiX S5 18 KT N B e — MR, 24 g — > RO RSB
Htrue, TIH Hfalse, FRilH HA /5 EEHE BN

session«— | B4 xR fsession_id, & SRETEE]

_id
&iE
TERBORE, TWSHEERSIEE, SEEMEN, SN
E#) TraderSpi .

5.1.2.4 OnQueryETFBasket()

virtual void OnQueryETFBasket (
XTPQueryETFComponentRsp * etf_ component_info,
XTPRI * error_info,
int request_id,
bool is last,

uint64_t session_id ) [virtual]

WHREWETFREERNIR, FFERERE, SNSEERSHE, HEETEN, MLl

S
etf_component_info | EiHE|FIETFEANRIFEF S RIEE
error_info EIRETFIA R & L RRHR E RERE R, Herror_infoh%S, Bk
Ferror_info.error_id O, FEHE IR
request_id IV JE e 7 BRI BN B 1 SKID
is_last I VE B R B EUE & Arequest idiX §51E KR N &G — MR, 2 A&E—
D HIEHE Ntrue, G0FR Ntalse, ForilE HAh 5 5E7H BN
session_id &M %R A session_id, BSRETEE)
#HiE

TEREGRE], TN EEFEEE, HBEMEN, A%

EH# TraderSpi .
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5.1.2.5 OnQueryFundTransfer()

virtual void OnQueryFundTransfer (
XTPFundTransferNotice *x fund transfer_info,
XTPRI * error_info,
int request_id,
bool is_last,

uint64_t session_id ) [virtual]

WREWHSHBIT RN, FERERE, SNEEESHEE, SHBETEN, SMANE

S
fund_transfer_info | R3S B
error_info TR SN LA SRR EIFERE R, Herror_infoh %, B
Ferror_info.error_id OB, FER B =
request_id BT S B, 2R O R A TE SKID
is_last LEVE B B bR R 75 N request_idiX 515 SK TR B I8 G — MR, 2 W E/g—
ROBHE Atrue, W Nfalse, FToRDAH HAM G ELE B
session_id BE MK X R Bsession_id, B AT15%)]
#HiE
TEPHIRE, BNSEEEEIEE, YIEEMEN, &L
E # TraderSpi .

5.1.2.6  OnQuerylPOlInfoList()

virtual void OnQueryIPOInfolList (
XTPQueryIPOTickerRsp * ipo_info,
XTPRI % error_info,
int request_id,
bool is_last,

uint64_t session_id ) [virtual]

FSREIS HFT R (5 RS R IR, PRoduRE, BMNSEEFSHEE, HEETERN, MK

g5
55

W

ipo_info HIRE S BRI — AR EE R

error_info | BIR)4 HETR BRNGE EF R & LSRR EIFEIRE R, Herror_infohZS, B
Ferror_info.error_id OB, A B %

request— | BLIH BN pREOST B 15 SKID
_id

Htrue, TIH Hfalse, FRiAH HAi /5 EE BN

is_last g} %D[ﬂ&@ﬁ%@ﬁrequest idiX Z5 18 SKETAS N B Be fg — IR, M Ea—

NIRRT

session«— | B4k xR fsession_id, & SRETEE]
id

#IYE# Doxygen
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TRPEIRE, TNREEFSEE, SHBEMER, SR

E %, TraderSpi .

5.1.2.7 OnQuerylPOQuotalnfo()

virtual void OnQueryIPOQuotaInfo (
XTPQueryIPOQuotaRsp * quota_info,
XTPRI % error_info,
int request_id,
bool is last,

uint64_t session_id ) [virtual]

THSRE A OB IR (E B AR, FERERE, BN EERSHEE, SEEMEN, S
57

”
quota_info | EIREIMIH P ENT RS Bk RINEEF RS

error_info | BEEHF PR HIWEEE BA S E R EIMENRE R, Herror_infoh s,
Ferror_info.error_id oK, TR B R

request— | LT BN R R ECH B F13E SKID

_id
is_last PEVE B B R AR 75 Nrequest_idixX £ 15 KT R S G — MR, 2 Rfefg — > RO
Ttrue, W Hfalse, FTomidHa HMfEE0E B

session— | B&M XN Hsession_id, &RE1SE
_id

_g'_‘s\

W

TEPRERE], TN EEFSHEE, ABEMERN, A%

H 3 TraderSpi .

5.1.2.8 OnQueryOptionAuctioninfo()

virtual void OnQueryOptionAuctionInfo (
XTPQueryOptionAuctionInfoRsp * option_info,
XTPRI % error_info,
int request_id,
bool is_last,

uint64_t session_id ) [virtual]

EREWH AN, FERERE, B SEEFEEE, AEETER, AR
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S
option_info | EHE|HIEAREAIE I
error_info | EREAN AN A EERHREIREIRE R, Herror_infohzs, B
Zerror_info.error_id oK, TN BEH IR
request— | BLTH B R R EON B AIESKID
_id
is_last LEVE B B R 7ngjjrequest IiX 15 SKETAT N R G — R, 2 hEfE — 1 IR i
Jtrue, W Hfalse, FTomibHa HMEELE B
session— | B4 XIR Hsession_id, B RAEE
_id
#=iE
TEPHEIRE, BNSEEESIEE, YHEETEN, SMANE
3 TraderSpi .
5.1.2.9 OnQueryOrder()
virtual void OnQueryOrder (
XTPQueryOrderRsp * order_info,
XTPRI % error_info,
int request_id,
bool is_ last,
uint64_t session _id ) [virtual]
T8 KA 1R R B AR L
SH
order_info | EAE|A— MR
error_info | EREBRT & AEFERE, REEIREE, Herror_info s, B
Ferror_info.error_id HOK, FHE AR
request— | BLTH BN pREON B 15 SKID
_id
is_last LLYH B B R R 5 N request_idiX 5515 RIS B IS fG — MR, 4 N e — 1> BT
Htrue, W Hfalse, FomidH HMFEHE B
session« | B&MK TR session_id, B SRES1SE
_id
BiE
HTF R B, — NEEIER IR N2 N, Ttz m, SSEEGEHEE, X

HEFETERT, DA

3 TraderSpi .
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5.1.2.10 OnQueryPosition()

virtual void OnQueryPosition (

XTPQueryStkPositionRsp * position,
XTPRI * error_info,

int request_id,

bool is_last,

uint64_t session_id ) [virtual]

R B O

ZHL
position EINE ) — AR ENFF T IF
error_info | EIRK PR L AERIHRE R IREE, Herror_infoh =, B4
Ferror_info.error_id HOH, FHHE AR
request— | WLTH BRI pRECHT B A1 K ID
_id
is_last BLH B R RS R 7 FrequestidixX F51E SR TR N FI8 G — TR, 2 R EE — 4 g
Hitrue, W Hfalse, FonidhH HMFEHE BN
session | &M XN session_id, & EAT1EE
_id
BiE
HTFHPARRE S MRS, — NEIEERITEEN NS N, TERE IR, H&E%E GEHE
B, HIFETEE, SR
E#; TraderSpi .

5.1.2.11 OnQueryStructuredFund()

virtual void OnQueryStructuredFund (

EREM DR GG RN, F

XTPStructuredFundInfo *x fund info,
XTPRI * error_info,

int request_id,

bool is_last,

uint64_t session_id ) [virtual]

REGRE], BN SIEEESEE, HEETEN, SR

ZH

fund_info | EIREI S REEE N

error_info | B RES K EHERIHEEIREREE, Herror_infohZ, B
Ferror_info.error_id HOK, FHE AR

request— | IHTH BN pRZSOH B F1E SKID

_id

is_last BT B B B EUE: 5 Nrequest_idiX 5515 KT N BB G — MR, 4 N EfE— 1 BT iE
Htrue, W Hfalse, FomidH HAMFELE B

session— | BN XN session_id, & EA1EE #1165 Doxygen

_id




5.2 OrderBookStructZ5 i {4 %% 19
- RE
T AOR M, BN SEEEELEE, SEETEN, ShA %
E %, TraderSpi .
5.1.2.12 OnQueryTrade()
virtual void OnQueryTrade (
XTPQueryTradeRsp * trade_info,
XTPRI % error_info,
int request_id,
bool is last,
uint64_t session_id ) [virtual]
T SR 1A R A IR R
23
trade_info | EIREF—RAZ B R
error_info | BERALAC AR A A RN B IRE R, Herror_info %, B
Ferror_info.error_id HOK, FHHEH R
request— | ILYH SR R bR R LTI SKID
_id
is_last FLVE B R B AR 5 request_idiX SR 1E KA R S G — AN, 2 R fE — 4 AR i
Htrue, TIF Hfalse, FamilH Hil /5 EE BN
session— | HWAMK X Fsession_id, & RA15E
_id
B
HT RN EER, — P MEEIEKRAITREN N Z MR, FERERE, BUSEEELEE, 4

LRI ERT, DA

E % TraderSpi .

RIS LR ST A

» demo_test_trade_spi.h

5.2 OrderBookStructZ5 14 {4 2%

€ L

#include <xquote_api_struct.h>
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iR

SN
WU‘\X

i

XTP_EXCHANGE_TYPE exchange_id
bR E
« char ticker [XTP_TICKER_LEN]

BARHE PEEZHNEE) . NEER, Llo%E

» double last_price
B

« int64_tqty
BE, WERKE

+ double turnover
FRAS B, A IS AE

* int64_t trades_count
AT L

+ double bid [10]
R SEAY

* double ask [10]
aR=LiE0

+ int64_t bid_qty [10]
ER=LES -

« int64_t ask_qty [10]

ARELES
¢ int64_t data_time

iRIEIES

521 EARGA

VREEHE A B SRS LR ST AR ARG

» xquote_api_struct.h

53 TraderApiZk 7%

P uES

#include <xtp_trader_api.h>

#l{E# Doxygen



5.3 TraderApit &% 21

Public A% 71 %X

« virtual void Release ()=0

« virtual const char x GetTradingDay ()=0

+ virtual void RegisterSpi (TraderSpi *spi)=0

« virtual XTPRI % GetApiLastError ()=0

« virtual const char x GetApiVersion ()=0

« virtual uint8_t GetClientIDByXTPID (uint64_t order_xtp_id)=0

« virtual const char x GetAccountByXTPID (uint64_t order_xtp_id)=0

« virtual void SubscribePublicTopic (XTP_TE_RESUME_TYPE resume_type)=0

« virtual void SetSoftwareVersion (const char *version)=0

« virtual void SetSoftwareKey (const char xkey)=0

« virtual void SetHeartBeatInterval (uint32_t interval)=0

« virtual uint64_t Login (const char xip, int port, const char xuser, const char xpassword, XTP_PROTOCOL_TYPE
sock_type, const char xlocal_ip=NULL)=0

« virtual int Logout (uint64_t session_id)=0

« virtual bool IsServerRestart (uint64_t session_id)=0

« virtual int ModifyUserTerminalinfo (const XTPUserTerminallnfoReq *info, uint64_t session_id)=0

« virtual uint64_t InsertOrder (XTPOrderlnsertinfo xorder, uint64_t session_id)=0

« virtual uint64_t CancelOrder (const uint64_t order_xtp_id, uint64_t session_id)=0

+ virtual int QueryOrderByXTPID (const uint64_t order_xtp_id, uint64_t session_id, int request_id)=0

« virtual int QueryOrders (const XTPQueryOrderReq xquery_param, uint64_t session_id, int request_id)=0

« virtual int QueryUnfinishedOrders (uint64_t session_id, int request_id)=0

« virtual int QueryOrdersByPage (const XTPQueryOrderByPageReq *xquery_param, uint64_t session_id, int
request_id)=0

« virtual int QueryTradesByXTPID (const uint64_t order_xtp_id, uint64_t session_id, int request_id)=0

« virtual int QueryTrades (XTPQueryTraderReq *query_param, uint64_t session_id, int request_id)=0

« virtual int QueryTradesByPage (const XTPQueryTraderByPageReq *query_param, uint64_t session_id, int
request_id)=0

« virtual int QueryPosition (const char xticker, uint64_t session_id, int request_id, XTP_MARKET_TYPE
market=XTP_MKT_INIT)=0

« virtual int QueryAsset (uint64_t session_id, int request_id)=0

« virtual int QueryStructuredFund (XTPQueryStructuredFundinfoReq *query_param, uint64_t session_id, int
request_id)=0

« virtual uint64_t FundTransfer (XTPFundTransferReq xfund_transfer, uint64_t session_id)=0

« virtual int QueryFundTransfer (XTPQueryFundTransferLogReq xquery_param, uint64_t session_id, int
request_id)=0

« virtual int QueryOtherServerFund (XTPFundQueryReq *query_param, uinté4_t session_id, int request_id)=0

+ virtual int QueryETF (XTPQueryETFBaseReq xquery_param, uint64_t session_id, int request_id)=0

« virtual int QueryETFTickerBasket (XTPQueryETFComponentReq *query_param, uint64_t session_id, int
request_id)=0

« virtual int QueryIPOlnfoList (uint64_t session_id, int request_id)=0

« virtual int QuerylPOQuotalnfo (uint64_t session_id, int request_id)=0

« virtual int QueryOptionAuctioninfo (XTPQueryOptionAuctionIinfoReq xquery_param, uint64_t session_id, int
request_id)=0

« virtual uint64_t CreditCashRepay (double amount, uint64_t session_id)=0

« virtual uint64_t CreditCashRepayDebtinterestFee (const char xdebt_id, double amount, uint64_t session_+«
id)=0

« virtual uint64_t CreditSellStockRepayDebtinterestFee (XTPOrderlnsertinfo xorder, const char xdebt_id,
uint64_t session_id)=0

« virtual int QueryCreditCashRepayInfo (uint64_t session_id, int request_id)=0

« virtual int QueryCreditFundinfo (uint64_t session_id, int request_id)=0

« virtual int QueryCreditDebtInfo (uint64_t session_id, int request_id)=0

« virtual int QueryCreditTickerDebtInfo (XTPClientQueryCrdDebtStockReq *query_param, uint64_t session«
_id, int request_id)=0

#IYE# Doxygen
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« virtual int QueryCreditAssetDebtInfo (uint64_t session_id, int request_id)=0

« virtual int QueryCreditTickerAssigninfo (XTPClientQueryCrdPositionStockReq *query_param, uint64_<«
t session_id, int request_id)=0

« virtual int QueryCreditExcessStock (XTPClientQueryCrdSurplusStkReqInfo xquery_param, uint64 «
t session_id, int request_id)=0

« virtual int QueryMulCreditExcessStock (XTPClientQueryCrdSurplusStkReqlnfo xquery_param, uint64_«
t session_id, int request_id)=0

« virtual uint64_t CreditExtendDebtDate (XTPCreditDebtExtendReq xdebt_extend, uint64_t session_id)=0

« virtual int QueryCreditExtendDebtDateOrders (uint64_t xtp_id, uint64_t session_id, int request_id)=0

« virtual int QueryCreditFundExtralnfo (uint64_t session_id, int request_id)=0

« virtual int QueryCreditPositionExtralnfo (XTPClientQueryCrdPositionStockReq xquery_param, uint64 «
t session_id, int request_id)=0

« virtual uint64_t InsertOptionCombinedOrder (XTPOptCombOrderinsertinfo xorder, uint64_t session_id)=0

+ virtual uint64_t CancelOptionCombinedOrder (const uint64_t order_xtp_id, uint64_t session_id)=0

« virtual int QueryOptionCombinedUnfinishedOrders (uint64_t session_id, int request_id)=0

« virtual int QueryOptionCombinedOrderByXTPID (const uint64_t order_xtp_id, uint64_t session_id, int
request_id)=0

« virtual int QueryOptionCombinedOrders (const XTPQueryOptCombOrderReq *query_param, uint64_«
t session_id, int request_id)=0

« virtual int QueryOptionCombinedOrdersByPage (const XTPQueryOptCombOrderByPageReq xquery_<«
param, uint64_t session_id, int request_id)=0

« virtual int QueryOptionCombinedTradesByXTPID (const uint64_t order_xtp_id, uint64_t session_id, in-
t request_id)=0

« virtual int QueryOptionCombinedTrades (const XTPQueryOptCombTraderReq sxquery_param, uint64 <«
t session_id, int request_id)=0

+ virtual int QueryOptionCombinedTradesByPage (const XTPQueryOptCombTraderByPageReq xquery «
param, uint64_t session_id, int request_id)=0

« virtual int QueryOptionCombinedPosition (const XTPQueryOptCombPositionReq *query_param, uint64_«
t session_id, int request_id)=0

« virtual int QueryOptionCombinedStrategyInfo (uint64_t session_id, int request_id)=0

« virtual int QueryOptionCombinedExecPosition (const XTPQueryOptCombExecPosReq =xquery_param,
uint64_t session_id, int request_id)=0

5475 Public J3% 5 BRI%Y

« static TraderApi * CreateTraderApi (uint8_t client_id, const char xsave_file_path, XTP_LOG_LEVEL log_+«
level=XTP_LOG_LEVEL_DEBUG)

53.1 JFE4REA

T o

(=2
FFRIULZF B H R A F]

H A
+H 2015
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53.2 AV PRESUEA

5.3.2.1 CancelOptionCombinedOrder()

virtual uint64_t CancelOptionCombinedOrder (
const uint64_t order xtp_id,

uint64_t session_id ) [pure virtual]

FARUAH & TR AR R BRI K

IR [E]
FCETEXTP ARG BUID, Q05 0 FoRTUR A £ ML, LRSS FH P 0T LLIE F GetApiLastError() 2R 5 EUES 1%

RIS, JE0FoRBlR AR T, H P FREILE MR Eforder_cancel xtp_id, ‘BEFRIE—175 5 H A M
—, AR S B A RIEME—E

2
order xtp«— | T EARESIHARLE A RIS AL HAEXTP RS H IID
_id

session_id | B4k xR Y session_id, B SR 1R E

&I

TR AT, SRR EN R B E{OnOptionCombinedOrderEvent() B 1% [F] [ BT el & 2 HUTITE B
WERARFI, £ #EOnCancelOrderError()ili N, 2R # FH IR A 8 15 J5 A

5.3.2.2 CancelOrder()

virtual uint64_t CancelOrder (
const uint64_t order_xtp_id,

uint64_t session_id ) [pure virtual]

IRERIEIE K

1R[]
FERTEXTP RS H BIID, AN R A0 R R TER & £ R, EIS A P AT LR FH GetApiLastError() K 3K BUES 1%

A, JE0FRBR &L £, AP FREILE NiRE R order_cancel_xtp_id, B FRIE—17%2 5 H A ME
—, AR S B A RIEME—E

W

s
order xtp— | TR EEHNZBFEBAEXTPREH D
_id

Session id | s R Bisession id, ek

D,
boxygen
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&

SRR AT, SRR R BK £ OnOrderEvent() B iR | R SR E & 2 WUIE R, RIS,
s {EOnCancelOrderError ()i N7 bF 5 3% [A] £ 5 5 K]

5.3.2.3 CreateTraderApi()

static TraderApi* CreateTraderApi (
uint8_t client_id,

const char * save_file path,

XTP_LOG_LEVEL log_level = XTP_LOG_LEVEL DEBUG ) [static]
Bl ## TraderApi
2
client id (AN &BPuid, AT XaR—APRARZ P, HAPEEX, EEAP

DUE -0 7 [ FIEE, BNIRTRETCIE SR
save_file_path | (WAEIAN) AT RE BSCHEREH S, E1kE — 1 BEXAERNE ] SRR
log_level H =& 25

R[]
B H I UserApi

&/

ARERIE—IR, WR—ADIKPFEALAZNE P mE%, HHEHARKdent id, RFEATF—PIKS
RN SR 2% P, EE TR, HFE#client_id L BERFF —1sessioni® &, J& [ HIE R
FERT— P sessionfF SR, ToihiEs - RUASHRIR, EHRERITENEHNE

5.3.2.4 CreditCashRepay()

virtual uint64_t CreditCashRepay (
double amount,

uint64_t session_id ) [pure virtual]

Rl R 5 M 55 P IR < ELHED B K

R [E]
Wl L FOT BAEXTP RS H BIID, U1 SRy 0 R 7s il BACEKRIL, LS F P 7T LA F GetApiLaste

Error()RIKEEE RIS, 0 RRBEAZERNTN, AP FEILE NREFxte_id, ERIE—15H
NME—, NERIZE S H AR IEME—1E
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S

amount B O X -l

session«— | B4k X R ) session_id, & SRS 2|
_id

5.3.2.5 CreditCashRepayDebtinterestFee()

virtual uint64_t CreditCashRepayDebtInterestFee (
const char * debt_id,
double amount,

uint64_t session_id ) [pure virtual]

B! B e b Ao U PRI AN S A7 BN

I

iR
gk BT BAEXTP RS HID ISR 0 FoRiE B AR RIK, JH:ETH%FTL)\iﬁﬁﬁGetApiLastError()ﬂ%

RBE R, dF0RoRiB B AT, AP FREIER TR EMxto_id, ERIE—135 H N
—, ARIE S B ARIEME—1%

ZHL
debt_id BRI ANRS
amount ﬂiﬂ,u S

session« | B4k TR i session_id, & RIS 15 E|
_id

5.3.2.6 CreditExtendDebtDate()

virtual uint64_t CreditExtendDebtDate (
XTPCreditDebtExtendReq * debt_extend,

uint64_t session_id ) [pure virtual]

Rl AR 55 PSR L 5T L R

R[]

TS LRI BAEXTP AR GE A BID, A0 R 0 R osiH BAR R I, L FH 7= AT LA FH GetApiLast—
Error()RIRBERR IS, A0 RoRiH B AT, HAAFEICR MRERxtp_id, ERIE—1MSH
Wﬂﬁﬁ, ARIBIEE 5y H ARIEME— 1%

#IYE# Doxygen



26 LE M 4A 5 BH

debt_extend | fif5t & BHRIERE R

7

session_id | BNk R Hsession_id, & KA 152

5.3.2.7 CreditSellStockRepayDebtinterestFee()

virtual uint64_t CreditSellStockRepayDebtInterestFee (
XTPOrderInsertInfo * order,

const char x debt_id,

uint64_t session_id ) [pure virtual]
Rl BT Rl 55 P e e R LB 2 B R IE K
IR [E]

SEBR BT BAEXTP R ST P IIID, AR 0 F Rl B &R £ L, mﬁ%FTuﬁ%%mm%mmm%
KBRS, B o REEBA R, AR EILE NRERxtp_id, BRIE—"15 H N
—, NEIRA S H ANERIEE—E

W
gdér%

order SEBAIREAFEAE L., HForder.order client idFB R BE L FE, AFBAHL 4
B, V7B OnOrderEvent()iR B it &7 B 4E, RUT&E, FHEASBEEMIT
o MR IR H/A%KTEI, HZ AT LAY - order.order xtp_idF-EX LT FE

5 | ordertickerh AN Z5H%, LINO'SE

debt_id RERAGENRS

session— | B &Mk TR i session_id, & SRS 2|
_id

5.3.2.8 FundTransfer()

virtual uinté4_t FundTransfer (
XTPFundTransferReq * fund transfer,

uint64_t session_id ) [pure virtual]

BRI #IA K

IR [E]

T RNTIT BAEXTP RS H AID, W R N 0K /RH B A& E RN, HTF P 7] L GetApiLastError()of
szR%aweﬁﬁ%, 0" FoRE B AZE KT, B FEILTE N IRE serial_id, THRUE—17C 5 H A ME
. AFRIPIAE 55 B AR IERE—E
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2
fund_transfer | 554 FIERE R
session_id B4 FoRF R ) sessionid, B SR 153

&I
RBC R — S OT A2 AR R e, ERRERRITH -

5.3.2.9 GetAccountByXTPID()

virtual const charx GetAccountByXTPID (

uint64_t order xtp id ) [pure virtuall

T T AR B A Extp R ST BIDIRBUM < B & P 44

IR [E]
IR [E BT @Mk 44
2
order_xtp— | fRELExtp RGEHFHIID
_id
i

ARREKFERMIE A REREIERTEE

5.3.2.10 GetApiLastError()

virtual XTPRI* GetApilLastError ( ) [pure virtual]
IRELAPIF AL R
IR [E]
IR[EFREER(E B, AT LA Login ~ InsertOrder - CancelOrder& [BI{E J Rt I A, FRECS M5 A
&k
A LAFE I F apife 1RO A, 9] filogin 2R KT
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iR

5.3.2.11 GetApiVersion()

virtual const charx GetApiVersion ( )

KREAPIF) R ATHUAER S

IR [E]

1R [Flapi & TS

53212 GetClientIDByXTPID()

virtual uint8_t GetClientIDByXTPID (
uint64_t order_xtp_id )

[pure virtual]

[pure virtual]

i i B AExtp AR T AIDEREL N # A%~ dimid

R[]

IREZ P d, W UH %R B C T RIT

R

order_xtp«
_id

REFExtp RGTH HIID

FHE

BT RGAVFR—H AR P EEFARIE, 0% P imEd A E fclientidi T X 2

5.3.2.13 GetTradingDay()

virtual const charx GetTradingDay ( )

KEH R 5 H

IR [E]

FHE

IRHEIRIAE 5 H

[pure virtual]

AEBEFEYE A REREIIERII S H
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5.3.2.14 InsertOptionCombinedOrder()

virtual uint64_t InsertOptionCombinedOrder (
XTPOptCombOrderInsertInfo * order,

uint64_t session_id ) [pure virtual]

AR & SRR IR S ATE R

IR [E]

WREBIEXTP ARG BUID, Q0 5R 0 FRoR IR A £ R, BB FH 7 AT LLYE A GetApiLastError() 2R AR B RS 15
R1G, 0T L IERT), AP HEEICE N REorder xtp_id, BARIE—13 5 HNHE—, &~
[ A2 5y H ANRIERE—P

order REFAGER, HAorder.order client idFEBE&H T HEXFE, APWAMTLAE, TH
I % OnOptionCombinedOrderEvent()i& B i &7 B 48, RUIT&EE, FEHASED
AT H « MR, WRRMA 2EAE, 2R LI - order.order xtp_id FE 7R H A
5, ordertickerb AW 2%, LINOGSE

session— | F&EMK XK frsession_id, & K15 E|

_id

#iE
THPTHEWOT )G, SEIREN R 6K EOnOptionCombinedOrderEvent() FH & FIHRk B AR AL KPR A, 2
JEFTERT BRSNS (B T ERACIRAS) P2 18 1 Fi S 7 bR 5 (5]

5.3.2.15 InsertOrder()

virtual uint64_t InsertOrder (
XTPOrderInsertInfo * order,

uint64_t session_id ) [pure virtual]

IREFNITER

IR [E]
WREBIEXTP ARG BUID, G0 R 0 FRoRIR A £ R, BB FH AT LLYE FH GetApiLastError() 2R AR B RS 15

KRG, dEoFRBBLERT), AP HEICE N REMorder xtp_id, BARIE—13 S5 HNHE—, &~
[ A2 5y H AR IERE—E

order REFAGER, HAorder.order _client idFEBEHF HEXFE, HAPBAMAE, HTH
I . OnOrderEvent()iR BB it 277 B+ 4 fH, BT EE, AEAFECEMITHE. 4
SR, INRARAT 2 EANE, WA LAY - order.order xtp idFE LT H T ES | order.tickers
IANH 2K, DN R

session«— | F&MK %R frsession_id, & K15 E|

(e}
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iR

&

Ao BT B, 2 R AR BN B R £ OnOrderEvent() FF IR [B1 4 5 R Al 28 AR

R (BR T ERRCIRAS)  #R 2 i i ik B i B R KSR 3]

5.3.2.16 IsServerRestart()

virtual bool IsServerRestart (

uint64_t session_id ) [pure virtual]

i- &80 St Y= b

IR [E]
“rue”FREET, “false’FoNEH BB

W

55

session— | B&MK xR Ksession_id, & SRHT 152
id

&I
1 R B LoginZ J= 1

5.3.2.17 Login()

virtual uinté64_t Login (
const char * ip,
int port,
const char *x user,
const char *x password,

XTP_PROTOCOL_TYPE sock_type,

const char * local_ip = NULL ) [pure virtual]

AP BRER

IR [E]

ZJEBTR T 8

session_id®K I I BT &Mk 5 8RBT, “0FKAREFKEM, 7] LU GetApiLastError() 2R 1k U 15

R, AFoFoRERMD), A FREILR P X MR E{Esession_id, 583K

W

%

ip AR&sastint, %K{l127.0.0.1”

i P %5 R
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W

s
port MRS Esu 05

user BERAF4

password | ESRENG

sock_type | “1"fRETCP, “2fLFUDP, HHIEN ASIHFFTCP
local _ip AR R, 2E127.0.0.1”

&
SR ECH RPN, NREFRPFFEFRMD), A REOREH AT HTESERE, Hapin] SR E D

M R, (2R — K [F— 1 client_id L BEH —1~sessioni®E 2, J& T FE S AEHI — T session 7
SR TVEERE

5.3.2.18 Logout()

virtual int Logout (

uint64_t session_id ) [pure virtual]

B HIER

R [E]
BHEGTAT, 0 RRBE AT, “1FoRE RN

SH
session | &KX RN Fisession_id, & K15
_id

5.3.2.19 ModifyUserTerminallnfo()

virtual int ModifyUserTerminalInfo (
const XTPUserTerminalInfoReq * info,

uint64_t session_id ) [pure virtual]

BB KA P REEER, REPRSEH

IR [E]

RIEHBRERNY), 0FoRmY), JEosfoRtiEE, A A LLAH GetApiLastError() R EUEE IR
e
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S
info TR I P REAE R
session« | B4k TR i session_id, & K15 £
_id

BiE

BB LoginZ JF AT, BOURBIASER, —BF P TR EH

5.3.2.20 QueryAsset()

virtual int QueryAsset (
uint64_t session_id,

int request_id ) [pure virtual]

ERE B

IR [E]
BRRTAT), 0FoRET), JEoRoR . R H AT LU GetApiLastError() IR B iR (U5

ZHL

session— | H&MK XN i session_id, & SKE 15 E]

_id

request— | FHTH P EMEIBMMNAID, HHFBEX
_id

5.3.2.21 QueryCreditAssetDebtinfo()

virtual int QueryCreditAssetDebtInfo (
uint64_t session_id,

int request_id ) [pure virtual]

EREMERKA LR 2GR

IR [E]
IR, 0 FRaT, FE0FoRtis, BB H AT DIV H GetApiLastError() R KBS R LS
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S
session— | BE&MK TR Bsession_id, & KB 152
_id
request— | AT HFEMERIMNID, HAFEE X
_id

5.3.2.22 QueryCreditCashRepaylnfo()

virtual int QueryCreditCashRepayInfo (
uint64_t session_id,

int request_id ) [pure virtual]

R E R Bl 55 T RS B OO RIR

IR [E]
BRREAT), ‘0FRT), JEoRoREEE, R H AT LU GetApiLastError() IR B iR (U5

S

session« | B4k TR i session_id, & RIS 152

_id

request— | FHTH P EMEIBMMNEID, HHFBEEX
_id

5.3.2.23 QueryCreditDebtinfo()

virtual int QueryCreditDebtInfo (
uint64_t session_id,

int request_id ) [pure virtual]

EREMERKS AENEER

IR [E]
IR, “0FRaT, FE0FoRtis, BB H AT DI H GetApiLastError() R RS R LS

S
session— | BE&MK xR Bsession_id, & KB 152
_id
request— | AT HFEMERIMNID, HAFEE X
_id
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5.3.2.24 QueryCreditExcessStock()

virtual int QueryCreditExcessStock (
XTPClientQueryCrdSurplusStkReqInfo * query_param,
uint64_t session_id,

int request_id ) [pure virtuall]

A B R L 55 PR SR B W TE R IR R TR

I

iR
TIRRETERT), ORI, JEoFoRE, R AT LR GetApiLastError() R AR B iR A

2
query_param | TREBRFIRFEER, TALIAZE, FEAFHIEE
session_id &K Xt R A session_id, & SRR 153
request_id HTHPEMEAmMMNID, HAFEEX

it
TR AR TR RS AP AT

5.3.2.25 QueryCreditExtendDebtDateOrders()

virtual int QueryCreditExtendDebtDateOrders (
uint6é4_t xtp_id,
uint64_t session id,

int request_id ) [pure virtual]

Rl B R L 55 P E SR B 1 515 2

IR [E]
TIRRETRT), ORI, JEoRoRtE, R RT LUE F GetApiLastError() R KBS iR A

W

£

xtp_id T B G A LRIATT B0fE ST, xtp_idAT Lo, TIERINFTE &2 AT
B, R0, MIESREFE MM S 2RI #

session— | H&MK XN i session_id, & KA 15 E]

_id
request— | FHTH P EMEIBMMNEID, HHFEE X
_id
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5.3.2.26 QueryCreditFundExtralnfo()

virtual int QueryCreditFundExtralInfo (
uint64_t session_id,

int request_id ) [pure virtual]

TSR AR B R 2L 55 R IKATRR 5 R
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i
session | &M X R i session_id, & K15
_id
request— | FITH P EMERIMNAID, HAFEE XL
_id

5.3.2.27 QueryCreditFundinfo()

virtual int QueryCreditFundInfo (
uint64_t session_id,

int request_id ) [pure virtual]
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session« | B4k X R ) session_id, & SRR 2|
_id
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5.3.2.28 QueryCreditPositionExtralnfo()

virtual int QueryCreditPositionExtraInfo (

XTPClientQueryCrdPositionStockReq * query_param,
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uint64_t session_id,

int request_id ) [pure virtual]
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query_param | TEEIEERNESR, THiESEHticker] LL41H0, WHRAN0, IHNHER, HLN0ERE
session_id B4k ot R Fsession_id, & i 15 3]

request_id HTH P EMERmNSID, HAFEE XL

5.3.2.29 QueryCreditTickerAssigninfo()

virtual int QueryCreditTickerAssignInfo (

XTPClientQueryCrdPositionStockReq * query_param,
uint64_t session_id,

int request_id ) [pure virtual]
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query param | TR EEIBANESR, LS Htickern] IR0, WRAHO, EAFEHE, HLN0GRE
session_id B4 5T R A session_id, & S i 15 2|

request_id HTHPEMEAmMMNID, HAFEEX

5.3.2.30 QueryCreditTickerDebtInfo()

virtual int QueryCreditTickerDebtInfo (
XTPClientQueryCrdDebtStockReq * query_param,
uint64_t session_id,

int request_id ) [pure virtual]
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IR [E]
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query param | TEEIRRITEEIES, THkSH Hticker ] Ia1E0, WIRANO, BT EH, 7+
PINO'SE

session_id &K Xt B At session_id, & SRR 153
request_id HTH P EMERmNID, HAPEE XL

5.3.2.31 QueryETF()

virtual int QueryETF (
XTPQueryETFBaseReq * query_param,
uint64_t session_id,

int request_id ) [pure virtual]
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W

s
query _param | TR EEIBPIETFIE B RIIRESEME, R &AM LN, NEGARTE F4E
FIETFE LTS, marketFBL ] LU WIIG(E, TEGAPTE T HHIETFEYY
session_id BN %t B i session_id, B Sk 158

request_id BT EMEIRMNID, HESEENX

5.3.2.32 QueryETFTickerBasket()

virtual int QueryETFTickerBasket (
XTPQueryETFComponentReq * query_param,
uint64_t session_id,

int request_id ) [pure virtual]
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5.3.2.33 QueryFundTransfer()

virtual int QueryFundTransfer (
XTPQueryFundTransferLogReq * query_param,
uint64_t session id,

int request_id ) [pure virtuall]

TIRZETART), R, JEoRoRhE, R AT LR GetApiLastError() R AR B iR D
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query_param | T Z BB ERIPIT BIFIESAF, Hiserial_idm] Lo, TIEGARTE B &REAT
B, IR0, TESREFRE M BT RO #

session_id BN 5T R Fsession_id, & SR 15 E

request_id HTHPEMERMNID, HAFEEX

5.3.2.34 QuerylPOInfoList()

virtual int QueryIPOInfolList (
uint64_t session_id,

int request_id ) [pure virtual]
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BIREAML), 0" FoRas), JEorf R i, LU AT U FH GetApiLastError() SRR EUEE iR AU
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_id
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_id
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5.3.2.35 QuerylPOQuotalnfo()

virtual int QueryIPOQuotalInfo (
uint64_t session_id,

int request_id ) [pure virtual]
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2
session« | B4k X R ) session_id, & SRR E
_id
request— | FITH @M ERIMNAID, EAMBEE XL
_id

5.3.2.36 QueryMulCreditExcessStock()

virtual int QueryMulCreditExcessStock (
XTPClientQueryCrdSurplusStkRegInfo * query_param,
uint64_t session_id,

int request_id ) [pure virtual]
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session_id BN %t B i session_id, B SR 15-8]

request_id HTH P EMERmSID, B EE XL

5.3.2.37 QueryOptionAuctioninfo()

virtual int QueryOptionAuctionInfo (

XTPQueryOptionAuctionInfoReq * query_param,
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uint64_t session_id,

int request_id ) [pure virtual]
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session_id &K Xt B At session_id, & SRR 153

request_id TR P EMERmSID, B EE XL

5.3.2.38 QueryOptionCombinedExecPosition()

virtual int QueryOptionCombinedExecPosition (
const XTPQueryOptCombExecPosReq * query_param,
uint64_t session_id,

int request_id ) [pure virtual]
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session id BN %t B i session_id, B Sk 158

request_id HTH P EMERmNSID, HAPEE XL
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5.3.2.39 QueryOptionCombinedOrderByXTPID()

virtual int QueryOptionCombinedOrderByXTPID (

const uint64_t order_xtp_id,
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uint64_t session_id,

int request_id ) [pure virtual]
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request id | FITH A EMERMNAID, HAFEE XL

5.3.2.40 QueryOptionCombinedOrders()

virtual int QueryOptionCombinedOrders (
const XTPQueryOptCombOrderReq * query_ param,
uint64_t session_id,

int request_id ) [pure virtuall]
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5.3.2.41 QueryOptionCombinedOrdersByPage()

virtual int QueryOptionCombinedOrdersByPage (
const XTPQueryOptCombOrderByPageReq * query param,
uint64_t session_id,

int request_id ) [pure virtual]
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5.3.2.42 QueryOptionCombinedPosition()

virtual int QueryOptionCombinedPosition (
const XTPQueryOptCombPositionReq * query param,
uint64_t session_id,

int request_id ) [pure virtuall]
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ZTEM R ARE T AARE, MEERLEANFERFERE (EEIEE Emarket,
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5.3.2.43 QueryOptionCombinedStrategylnfo()

virtual int QueryOptionCombinedStrategyInfo (
uint64_t session_id,

int request_id ) [pure virtual]
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5.3.2.44 QueryOptionCombinedTrades()

virtual int QueryOptionCombinedTrades (
const XTPQueryOptCombTraderReq * query_param,
uint64_t session_id,

int request_id ) [pure virtual]

TESRE IR & HEWE B0 R [E i

I [E]
IR, 0 FRaT, FEoFoRtiEs, BB AT DA H GetApiLastError() R R EUEE R LTS

#l{E# Doxygen



5.3 TraderApit &% 45
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%

query_param | TREE MBI EIRIGLSRE, HP AR L=, TECOAEFEER&LIMR
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5.3.2.45 QueryOptionCombinedTradesByPage()

virtual int QueryOptionCombinedTradesByPage (
const XTPQueryOptCombTraderByPageReq *x gquery_param,
uint64_t session id,

int request_id ) [pure virtual]
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5.3.2.46 QueryOptionCombinedTradesByXTPID()

virtual int QueryOptionCombinedTradesByXTPID (
const uint64_t order_xtp_id,
uint64_t session_id,

int request_id ) [pure virtual]
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5.3.2.47 QueryOptionCombinedUnfinishedOrders()

virtual int QueryOptionCombinedUnfinishedOrders (
uinté64_t session_id,

int request_id ) [pure virtual]
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5.3.2.48 QueryOrderByXTPID()

virtual int QueryOrderByXTPID (
const uint64_t order_xtp_id,
uint64_t session id,

int request_id ) [pure virtual]
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S
order xtpe | FEEIHIIR AP RGEF D, RlinsertOrder() AT R [E]
_id fJorder_xtp_id

session_id | B&MK XN session_id, B RAT15E]
request id | AT AP EMERNAID, HAFBEX

5.3.2.49 QueryOrders()

virtual int QueryOrders (
const XTPQueryOrderReq * query_param,
uinté64_t session_id,

int request_id ) [pure virtual]
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5.3.2.50 QueryOrdersByPage()

virtual int QueryOrdersByPage (
const XTPQueryOrderByPageReq * query_ param,
uint64_t session_id,

int request_id ) [pure virtual]
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query_param | TR TUEIRTT BAVSEM, WSRE—IREW, H2query_param.referencelf0
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5.3.2.51 QueryOtherServerFund()

virtual int QueryOtherServerFund (
XTPFundQueryReq * query_param,
uint64_t session_id,

int request_id ) [pure virtual]
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5.3.2.52 QueryPosition()

virtual int QueryPosition (
const char % ticker,
uint64_t session_id,
int request_id,

XTP_MARKET_TYPE market = XTP_MKT INIT ) [pure virtual]
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5.3.2.53 QueryStructuredFund()

virtual int QueryStructuredFund (
XTPQueryStructuredFundInfoReq * query_param,
uint64_t session_id,

int request_id ) [pure virtual]
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5.3.2.54 QueryTrades()

virtual int QueryTrades (
XTPQueryTraderReq * query_param,
uint64_t session_id,

int request_id ) [pure virtual]
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5.3.2.55 QueryTradesByPage()

virtual int QueryTradesByPage (
const XTPQueryTraderByPageReq * query_ param,
uint64_t session_id,

int request_id ) [pure virtual]
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5.3.2.56 QueryTradesByXTPID()

virtual int QueryTradesByXTPID (
const uint64_t order xtp_id,
uint64_t session id,

int request_id ) [pure virtual]
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5.3.2.57 QueryUnfinishedOrders()

virtual int QueryUnfinishedOrders (
uint64_t session_id,

int request_id ) [pure virtual]
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5.3.2.58 RegisterSpi()

virtual void RegisterSpi (

TraderSpi * spi ) [pure virtual]
T ERA R A
#
spi | IRCE EERAEE O RIOSEH], SR AILE |

W

5.3.2.59 Release()

virtual void Release ( ) [pure virtual]
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&
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5.3.2.60 SetHeartBeatinterval()

virtual void SetHeartBeatInterval (

uint32_t interval ) [pure virtual]
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5.3.2.61 SetSoftwareKey()

virtual void SetSoftwareKey (

const char * key ) [pure virtual]
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5.3.2.62 SetSoftwareVersion()

virtual void SetSoftwareVersion (

const char * version ) [pure virtual]
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5.3.2.63 SubscribePublicTopic()

virtual void SubscribePublicTopic (
XTP_TE_RESUME_TYPE resume_type ) [pure virtual]
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+ xtp_trader_api.h

54 TraderSpiZk %

A8 G T M oy 2
#include <xtp_trader_api.h>

% TraderSpi 4k &K R A

| TraderSpi ‘

| DemoTestTraderSpi ‘

Public A% 7 BRI X

« virtual void OnDisconnected (uint64_t session_id, int reason)

« virtual void OnError (XTPRI xerror_info)

« virtual void OnOrderEvent (XTPOrderInfo xorder_info, XTPRI xerror_info, uint64_t session_id)

« virtual void OnTradeEvent (XTPTradeReport xtrade_info, uint64_t session_id)

« virtual void OnCancelOrderError (XTPOrderCancellnfo xcancel_info, XTPRI xerror_info, uint64_t session_id)

« virtual void OnQueryOrder (XTPQueryOrderRsp xorder_info, XTPRI xerror_info, int request_id, bool is_last,
uint64_t session_id)

« virtual void OnQueryOrderByPage (XTPQueryOrderRsp xorder_info, int64_t req_count, int64_t order_ «
sequence, int64_t query_reference, int request_id, bool is_last, uint64_t session_id)

+ virtual void OnQueryTrade (XTPQueryTradeRsp *trade_info, XTPRI xerror_info, int request_id, bool is_last,
uint64_t session_id)

« virtual void OnQueryTradeByPage (XTPQueryTradeRsp xtrade_info, int64_t req_count, int64_t trade_+«
sequence, int64_t query_reference, int request_id, bool is_last, uint64_t session_id)

« virtual void OnQueryPosition (XTPQueryStkPositionRsp *position, XTPRI xerror_info, int request_id, bool
is_last, uint64_t session_id)

« virtual void OnQueryAsset (XTPQueryAssetRsp xasset, XTPRI xerror_info, int request_id, bool is_last,
uint64_t session_id)

« virtual void OnQueryStructuredFund (XTPStructuredFundinfo xfund_info, XTPRI xerror_info, int request_id,
bool is_last, uint64_t session_id)

« virtual void OnQueryFundTransfer (XTPFundTransferNotice xfund_transfer_info, XTPRI sxerror_info, int
request_id, bool is_last, uint64_t session_id)

« virtual void OnFundTransfer (XTPFundTransferNotice *fund_transfer_info, XTPRI =xerror_info, uint64 «
t session_id)

+ virtual void OnQueryOtherServerFund (XTPFundQueryRsp *fund_info, XTPRI xerror_info, int request_id,
uint64_t session_id)

+ virtual void OnQueryETF (XTPQueryETFBaseRsp *etf_info, XTPRI *error_info, int request_id, bool is_last,
uint64_t session_id)

« virtual void OnQueryETFBasket (XTPQueryETFComponentRsp xetf_component_info, XTPRI xerror_info, int
request_id, bool is_last, uint64_t session_id)

« virtual void OnQuerylPOlnfoList (XTPQueryIPOTickerRsp *ipo_info, XTPRI xerror_info, int request_id, bool
is_last, uint64_t session_id)
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virtual void OnQuerylPOQuotalnfo (XTPQuerylPOQuotaRsp *quota_info, XTPRI xerror_info, int request_id,
bool is_last, uint64_t session_id)

virtual void OnQueryOptionAuctioninfo (XTPQueryOptionAuctioninfoRsp xoption_info, XTPRI xerror_info, int
request_id, bool is_last, uint64_t session_id)

virtual void OnCreditCashRepay (XTPCrdCashRepayRsp *cash_repay_info, XTPRI xerror_info, uint64_ <«
t session_id)

virtual void OnCreditCashRepayDebtInterestFee (XTPCrdCashRepayDebtInterestFeeRsp xcash_repay_info,
XTPRI xerror_info, uint64_t session_id)

virtual void OnQueryCreditCashRepayInfo (XTPCrdCashRepayInfo xcash_repay_info, XTPRI xerror_info, int
request_id, bool is_last, uint64_t session_id)

virtual void OnQueryCreditFundinfo (XTPCrdFundInfo xfund_info, XTPRI xerror_info, int request_id, uint64«
_t session_id)

virtual void OnQueryCreditDebtInfo (XTPCrdDebtInfo xdebt_info, XTPRI xerror_info, int request_id, bool is«
_last, uint64_t session_id)

virtual void OnQueryCreditTickerDebtInfo (XTPCrdDebtStockInfo «debt_info, XTPRI xerror_info, int request«
_id, bool is_last, uint64_t session_id)

virtual void OnQueryCreditAssetDebtInfo (double remain_amount, XTPRI xerror_info, int request_id, uint64«
_t session_id)

virtual void OnQueryCreditTickerAssigninfo (XTPClientQueryCrdPositionStkinfo xassign_info, XTPRI
xerror_info, int request_id, bool is_last, uint64_t session_id)

virtual void OnQueryCreditExcessStock (XTPClientQueryCrdSurplusStkRsplnfo xstock_info, XTPRI xerror«
_info, int request_id, uint64_t session_id)

virtual void OnQueryMulCreditExcessStock (XTPClientQueryCrdSurplusStkRsplinfo xstock_info, XTPRI
xerror_info, int request_id, uint64_t session_id, bool is_last)

virtual void OnCreditExtendDebtDate (XTPCreditDebtExtendNotice xdebt_extend_info, XTPRI xerror_info,
uint64_t session_id)

virtual void OnQueryCreditExtendDebtDateOrders (XTPCreditDebtExtendNotice xdebt_extend_info, XTPRI
xerror_info, int request_id, bool is_last, uint64_t session_id)

virtual void OnQueryCreditFundExtralnfo (XTPCrdFundExtralnfo xfund_info, XTPRI xerror_info, int request«
_id, uint64_t session_id)

virtual void OnQueryCreditPositionExtralnfo (XTPCrdPositionExtralnfo *fund_info, XTPRI =xerror_info, in-
t request_id, bool is_last, uint64_t session_id)

virtual void OnOptionCombinedOrderEvent (XTPOptCombOrderinfo xorder_info, XTPRI xerror_info, uint64«
_t session_id)

virtual void OnOptionCombinedTradeEvent (XTPOptCombTradeReport xtrade_info, uint64_t session_id)
virtual void OnCancelOptionCombinedOrderError (XTPOptCombOrderCancellnfo xcancel_info, XTPRI
xerror_info, uint64_t session_id)

virtual void OnQueryOptionCombinedOrders (XTPQueryOptCombOrderRsp xorder_info, XTPRI xerror_info,
int request_id, bool is_last, uint64_t session_id)

virtual void OnQueryOptionCombinedOrdersByPage (XTPQueryOptCombOrderRsp xorder_info, int64_ <«
t req_count, int64_t order_sequence, int64_t query_reference, int request_id, bool is_last, uint64_t session«
_id)

virtual void OnQueryOptionCombinedTrades (XTPQueryOptCombTradeRsp *trade_info, XTPRI xerror_info,
int request_id, bool is_last, uint64_t session_id)

virtual void OnQueryOptionCombinedTradesByPage (XTPQueryOptCombTradeRsp x*trade_info, int64 «
t req_count, int64_t trade_sequence, int64_t query_reference, int request_id, bool is_last, uint64_t session«
_id)

virtual void OnQueryOptionCombinedPosition (XTPQueryOptCombPositionRsp sxposition_info, XTPRI
xerror_info, int request_id, bool is_last, uint64_t session_id)

virtual void OnQueryOptionCombinedStrategylnfo (XTPQueryCombineStrategylnfoRsp xstrategy_info,
XTPRI xerror_info, int request_id, bool is_last, uint64_t session_id)

virtual void OnQueryOptionCombinedExecPosition (XTPQueryOptCombExecPosRsp xposition_info, XTPRI
xerror_info, int request_id, bool is_last, uint64_t session_id)
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5.4.2.1 OnCancelOptionCombinedOrderError()

virtual void OnCancelOptionCombinedOrderError
XTPOptCombOrderCancelInfo * cancel_info,
XTPRI % error_info,

uint64_t session_id )

FARIAE & SRR 5 L B
i

W

cancel_info | TR EMRFE., SIEREEAorder_cancel_xtp_id I # Aorder_xtp_id

HER

error_info | HURBHEMAEE L AR R ISR EE, TEREORE, TN 23258054

B, HIFETER, SfhEWZE, Heror info %, S error_info.error id Ol FREA

session_id | BI&MK RSN Fsession_id, ESRETISE]

&FHE

S R R 2 PR B A A AR 4 [

5.4.2.2 OnCancelOrderError()

virtual void OnCancelOrderError
XTPOrderCancelInfo *x cancel_info,
XTPRI * error_info,

uint64_t session_id )

SBCB Y BRI S
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W

%

cancel_info | TR EMRFE., SIERE A order_cancel_xtp_id 5% Aorder xtp_id

error_info | FURMIELEEE A A EARITERR D IERRE R, FERERE, BN&IEEES0H
B, HEEE™ER, SfhaMi%, Herror info %S, B error_info.error idHORT, A
HEER

session_id | B4k RSN Asession_id, & SRET1SE]

&
T R R 2 AR B A A B R 5 ]

5.4.2.3 OnCreditCashRepay()

virtual void OnCreditCashRepay (
XTPCrdCashRepayRsp * cash_repay_info,
XTPRI * error_info,

uint64_t session_id ) [inline], [virtual]
Rl 2l 55 HP B4 B I

1

¥

cash_repay info | & BEAFGEIPEMAREE, H A LIE T cash_repay info.xtp id & FRIT # i@
11 GetClientIDByXTPID() == client_id#i & B 2 AT 8 .

error_info G E R RIHR E FIEIRE R, Herror_infoHZS, 3L
Ferror_info.error_id 0N, FEHER IR
session_id AN X R K session_id, & SRET1SE
B/

FRPERE, BMNSEEESEE, SHBEMEN, SMMAME

5.4.2.4 OnCreditCashRepayDebtinterestFee()

virtual void OnCreditCashRepayDebtInterestFee (
XTPCrdCashRepayDebtInterestFeeRsp * cash_repay_info,
XTPRI * error_info,

uint64_t session_id ) [inline], [virtual]

Rl BT Ll 55 P I R AT R
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cash_repay_info | IR BaEEAEIREE, FH P A LUB cash_repay_info.xtp_idREHEITH, #
iﬂmmmmwmwmpﬂmmw% T AT

error_info A B % AR SR [E AR E ., Herror_infohas, B,
Ferror_info.error_id O, TR BEH IR
session_id BE MK AT R Bsession_id, & RRT1E3
B

FEYGHEE, TUEHERLNE, SEEFEN, SHENLS

5.4.2.5 OnCreditExtendDebtDate()

virtual void OnCreditExtendDebtDate (
XTPCreditDebtExtendNotice % debt_extend_info,
XTPRI * error_info,

uint64_t session_id ) [inline], [virtual]

Rl B A L 55 P £ (A 2 R T AT

debt_extend_info | MfRA& L BIHIEMNMEMAFE, F A LUET debt_extend_info.xtpid R EHITH, @
13 GetClientIDByXTPID() == client_id>&id i H CLHITT 8 .

error_info R AR SRR B B A R R R IR AR E A, Herror_infoh %, =
Ferror_info.error_id HOKS, FEAEH R -
session_id BN X R Bsession_id, & RE15E]
#BiE

H A ELRINT RIS Z LR R, SN, FHEPERE, TN EERSEE, AHE
FEER, RARAMTS . FTEES T AP RE ﬁﬁ%‘BHLI&C@JJH:ﬁFJFE’Jﬁiﬁ/\f’]k:éﬁﬂ GibSI

5.4.2.6 OnDisconnected()

virtual void OnDisconnected (
uint64_t session id,

int reason ) [inline], [virtual]

HE PR NERS SR GEEERETTR, AR -
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W

s
reason ERIFER, ESEE I ER RN

session | WK XN Fsession_id, & SEAT152
_id

&
M P E Hlogout 3 I 4, A& RE . apifne HENEE, AW LR, A BT

VEFE R EEERAE, AT LAFE L s ECF R FLoginE T B %, HF 5 Hisession_id, LA FI P W 21 A% 3 BRI
LR R TEEEH)

#% DemoTestTraderSpi B #.

5.4.2.7 OnError()

virtual void OnError (

XTPRI % error_info ) [inline], [virtual]
- N S
RN E
£l

error_info | i RES 2NN A A EE 1R A BRI BRI A ENRE B, Herror_infoh S, &
Ferror_info.error_idhOBY, FAARH %

W

&
SR A RS A L RN A 2 WA, —RIEHH L

# DemoTestTraderSpi B #.

5.4.2.8 OnFundTransfer()

virtual void OnFundTransfer (
XTPFundTransferNotice % fund transfer_info,

XTPRI % error_info,

uint64_t session_id ) [inline], [virtual]
B4 o A

fund_transfer info | & RIBFEMF R, BRI LLE S fund_transfer_info.serial idZREFETTH, B
T GetClientIDByXTPID() == client_id3fid i€ B LT 5
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S
error_info WERNEIT B E el & A R R IS AR E R, Herror_info %, T
Ferror_info.error_id Ol , FINK R . HWESRIK T W N—F B 077 5.2 8
Y3, Herror_info.error_id=11000384H, error_info.error_msg 45 55 A A] FH T 11134 1Y
Bé (LIBECNIE) | P i TstringTolnt kAL, AliBIVIES S &M R4,
IR & ERINTE K
session_id Bk xR session_id, B SR 153
#HiE
BEENHITBERS B IpIn i, SR, FTERSRE, BNSEEEEER, Y E™E
Bf, SfbhaWre . PraEs T P P& P i alb R R i P e B e RilHmE A -

# DemoTestTraderSpi B #.

5.4.2.9 OnOptionCombinedOrderEvent()

virtual void OnOptionCombinedOrderEvent (
XTPOptCombOrderInfo * order_info,
XTPRI % error_info,

uint64_t session_id ) [inline], [virtual]

HARUAH & SR AT HE AN
ZH

order _info | V] BN EMFE, H A LLE T order_info.order xtp idsREFRIT B 1E

73 GetClientIDByXTPID() == client_id>&id & H CLATT #, order_info.qty_left= By 7E1T B oK
FAT ~ BRAL ~ R REVIRSES, FRoRIGITBIMEE A AR, E5HE- SRS
Bf, FoRITT B IIELE - order_info.order_cancel xtp_id h E AT R FHRLERID, A y0Rst
TR BB

error_info | 1T BRAEAELE R E A AR ERR B FEIRE R, Herror_infohZE, 1L
Ferror_info.error_id NOR, FHEARH 1R

session | BN XN session_id, & EA1EE]

_id

&I
BT BRSNS, MO, FEPERE, SNSHEERSER, AHBETEN, 2K
Wik, FEVTEHRARMA - &FRACC - 2FEER . R . CIEYX SRR S /IR, X T AL
ZEHIIRUL, I FT B RAS [EHRoR BATRIA - PE B T P B P i AR R R T AT B

N
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5.4.2.10 OnOptionCombinedTradeEvent()

virtual void OnOptionCombinedTradeEvent (
XTPOptCombTradeReport * trade info,

uint64_t session_id ) [inline], [virtual]

HARUH & TR R SCE AN
ZH

trade_info | AACERAEAMRGE, F A LUE S trade_info.order xtp_id R HITH, i@
i1 GetClientIDByXTPID() == client_id>&id i H CLHITT 8« X F L3P, exec_id Al LAME—FR
WAL - YK AL [E R I E M F Fexec_id, M LKA S AR T » Xf
TERAHT, exec_id@ME—H), I TCILHAIBIHLE] - report_index+market=F A] LAZH A AE—
FRIRF R B3 -
session— | HEMK XN Fsession_id, & RA1EE

id

#iE
AR A ERIRE, SR, FERERE, BUSEEFLEEE, YEEMERN, S
Wrek . FTE SR T SR PR P AR R R B P AR EIAR - AT BN ERACIRAS, TREH
T AT R A RSB E R E . OnOrderEvent() NS HEIEEBACIRA -

5.4.2.11 OnOrderEvent()

virtual void OnOrderEvent (
XTPOrderInfo * order_info,
XTPRI % error_info,

uint64_t session_id ) [inline], [virtual]
iz FEEN
44
order_info | TTHINEMAFE, H AT LUE T order_info.order xtp_id R EFHIT B, i#
1 GetClientIDByXTPID() == client_id>&id i H CLUTT B, order_info.qty_left=F BY £ 1T B oK
T ~ BRAL ~ A~ REARSES, FRoRITREIAEE RS E, B 28RS
Bf, FoRILTT AR IAI%LE - order info.order _cancel xtp_id i E AT R FEURID, 0Bt
FoR I BT
error_info | V] BB HELEEE & AEEE IR BRI FESR(E R, Herror_info HZS, Y,
Ferror_info.error_id OB, FEI B =

session— | HAMK XN Fsession_id, & SRA1E2
_id

W

&

FUOT BAPRGSEFR, AP0, FEREURE, TNSEEESHEE, HEETER, A
Wik, FEVTERAMAT - BRI - 2FMEE - MR . CIEYLX RN 2B IRL, T ER A
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5.4.2.12 OnQueryAsset()

virtual void OnQueryAsset (
XTPQueryAssetRsp * asset,
XTPRI * error_info,
int request_id,
bool is last,

uint64_t session_id ) [inline], [virtual]

WREBWHE L, FERERE, SNSHEERSHE, HEETEN, Ml

S8
asset HIRE TSk

error_info | EIRT A & ERIHRE FEIREE, Herror_infoh %, 8§
Ferror_info.error_id NORS, FIZH IR

request— | JKLTH SR eRECHS B F)IE SKID
_id

Jtrue, W Hfalse, FomibhH HMfEE0E B

is_last LTRSS R BRSO 75 9 requiest i X 51 SR TR B A B fm — RN, 24 0y Bieim — PR 1%

session— | B&M XN Hsession_id, &SRETSE
_id

&
TERERE], TN EEFSEE, HEEMEN, A%

# DemoTestTraderSpi B #.

5.42.13 OnQueryCreditAssetDebtInfo()

virtual void OnQueryCreditAssetDebtInfo (
double remain_amount,
XTPRI % error_info,
int request_id,

uint64_t session_id ) [inline], [virtual]

EREWEAKSFHE T SR, FERERE, B AEEFEHE, AEETER, LKL
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2
remain_amount | EE|AE MK P RA %
error_info ﬁﬁfﬁ&FwLméki%&ﬁLEm%&hw,éamnmﬁ , B
Ferror_info.error_id OB, FTA B R
request_id LCTH SR L RO R A IE SKID
session_id MK X R fsession_id, B RAT15E]
#iE
TEPEIRE, BNSEEESIHE, YHEETEN, AN
5.4.2.14 OnQueryCreditCashRepaylinfo()
virtual void OnQueryCreditCashRepayInfo (
XTPCrdCashRepayInfo * cash_repay_info,
XTPRI % error_info,
int request_id,
bool is_last,
uint64_t session_id ) [inline], [virtual]
TH SR &R R BT ARl 55 H BB 4 B D SR B A AR B
23
cash_repay_info | BIHE|H—EMEEHELFGEINM EAKER
error_info TS BEERE K EEEREREERGEE, Herror_infoh T, T
Ferror_info.error_id NOKS, FIHEHER
request_id BEH B R R O B BE SKID
is_last I 7E B R BRI EUE: & Arequest_idiX S51E SKETH N B G — MR, &G — T
WP Htrue, WIS Nfalse, FomilH HA /5L BN
session_id BENMK X R A session_id, B At15%)
#HiE

TEREGRE], TN EEFEEE, HBEMEN, A%

5.42.15 OnQueryCreditDebtlnfo()

virtual void OnQueryCreditDebtInfo (
XTPCrdDebtInfo * debt_info,
XTPRI % error_info,

int request_id,
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bool is_last,

uint64_t session_id ) [inline], [virtual]

WREWERRSAGE RN, FEPERE, SMSEEFEHEE, AEETEN, AL
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debt_info | EIREHE K& LT E UL

error_info | EIAEFINK A5 B A A HEIREHREHEHRE R, Herror_infoh %S, B
Ferror_info.error_id HOR, FHARH IR

request— | JLTH SRR R ECH B B SKID
_id

is_last BEVE B B R EUE 75 N request_idixX 5515 KT R 5 G — MR, 2 i g — > R
Htrue, WIR Ffalse, FonibHHADFEH B MR

session | WA X R Fsession_id, ESRH152
_id

TRPEIRE, TNREEFSEE, SHBEMER, SR

5.4.2.16 OnQueryCreditExcessStock()

virtual void OnQueryCreditExcessStock (
XTPClientQueryCrdSurplusStkRspInfo * stock_info,
XTPRI % error_info,

int request_id,

uint64_t session_id ) [inline], [virtual]
BT AR 25 HIE SR TR € RIFE R AR, FFEPREORE, BN SEEELLEE, HHEEMERN,
S & sk

stock_info | EIHEIFI4&35(E B

error_info | EIAEFAMK S &5 B A A HERRHRE FEARE R, Herror_infoh s, B
Ferror_info.error_id HOR, FHARH IR

request— | BLTH BN pREORT B 1 SKID

_id
session | WA X RN Fsession_id, ESEAT1EE
_id

#HiE
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5.42.17 OnQueryCreditExtendDebtDateOrders()

virtual void OnQueryCreditExtendDebtDateOrders (
XTPCreditDebtExtendNotice *x debt_extend info,
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XTPRI % error_info,
int request_id,

bool is_last,

uint64_t session_id ) [inline], [virtual]
IR S A A A BT N, 7FE PR , BSHEEESIEE, MEE™ER,
ik A T 2
ZH
debt extend_info | BIHEIRI M H &L BATE L
error_info IR F AN B L EERNHR E PR E R, ZHerror_info =S, B
Ferror_info.error_idJy0f, FAHEEEARE . Herror_info.error_id= 110003505@', *H
BEILE, Y hHEHMIEER, ALK SRR RER
request_id IEVE JE I 7 bR SO BRI SKID
is_last PEVE B R B AR 5 Hrequest_idiX S5 15 KRBT B FIB g — MR, XM oNEE —
HIBHE Mtrue, QAR Ntalse, Frild HAth 5 5LE B
session_id B4k 6t R Bsession_id, B RBTHEE]
B

TERERE, BNAEEESHE, SEEMERN, 2MMAMNE

5.4.2.18 OnQueryCreditFundExtralnfo()

virtual void OnQueryCreditFundExtraInfo (
XTPCrdFundExtraInfo * fund info,
XTPRI % error_info,

int request_id,

uint64_t session_id ) [inline], [virtual]
AR TR 55 S K P NS B ARa R, FREtREORE], BN & EREHHE, LB EN,
S sk
ZHL

fund _info | 15 FIK [ in{E &

error_info | BRI FKF MIN{E B & A EREHREIFEEIRE R, Herror_info %S, BL
Ferror_info.error_id OB, FEI B =

request— | BLTH BN pREONT R 15 SKID

_id

session> | WA XN Hsession_id, & SRH152
id

BiE

FRRERE, BMNSEEESHEE, SEEMEN, SMMAMNE
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5.4.2.19 OnQueryCreditFundinfo()

virtual void OnQueryCreditFundInfo (
XTPCrdFundInfo *x fund info,
XTPRI * error_info,
int request_id,

uint64_t session_id ) [inline], [virtual]

WREWERRAGOME RN, FEPERE, BMEEEFEEE, AEETEN, AL

W

%

fund_info | EIBE|FIEHAK P ESME BB

error_info | BIRERAMK P EIME B & EH1RHRE P IRE R, Herror_info %, =
Ferror_info.error_id Ol , AV HE %

request— | ILTH SRR R ECH B F1E SKID

_id
session— | &M XN Hsession_id, &RETSE
_id
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5.42.20 OnQueryCreditPositionExtralnfo()

virtual void OnQueryCreditPositionExtraInfo (
XTPCrdPositionExtraInfo x fund _info,
XTPRI % error_info,
int request_id,

bool is_last,

uint64_t session_id ) [inline], [virtual]
AR BT Rl 25 5 IR 18 B IE SR AR IS B Ry, fREEpsRE], Bt ZE
FETTER, SR
S8

JREEHE., =tk

fund_info | 5Nk FE IR INGE B

error_info | EIREFRK P HINE B & EERRREEEIRE R, Herror_infoh %S, B
Ferror_info.error_id HOR, FHARH IR

request— | JLTH SRR R ECH B B3 SKID
_id

Htrue, WH Hfalse, FmidH Hit)sE0HE BN

is_last BEVH B B R EUE 75 N request_idixX 5515 KT B s G — MR, 2 i g — > OB

session | WA XN Fsession_id, & SEAT15E
_id
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5.4.2.21 OnQueryCreditTickerAssigninfo()

virtual void OnQueryCreditTickerAssignInfo (
XTPClientQueryCrdPositionStkInfo * assign_info,
XTPRI % error_info,
int request_id,

bool is_last,

uint64_t session_id ) [inline], [virtual]
TH SR A E K ATRESR L5 BRI R, FFEEPRE , MNEEEEEIEE, SEETEN, S
KM%
ZH

assign_info | EIAE|HIE MK - el a2k 5 R

error_info | EI(E FK 7 AT ERSSkHE B EEREHR B A B, Herror_infoh%S, B
Ferror_info.error_id MoK, FBAEH R

request id | ILIH MR BRI B AIEKID

is_last FLYE B B bR R 75 Mrequest_idixX 515 K FTAT B s g — MR, 2 R a g — 1 AR
Htrue, WIS Hfalse, FomihH HAth 5S4 BN

session_id | B4k XN Hsession_id, & SRES1HE]

TEREGRE], TN EEFEEE, HBEMEN, A%

5.42.22 OnQueryCreditTickerDebtlnfo()

virtual void OnQueryCreditTickerDebtInfo (
XTPCrdDebtStockInfo * debt_info,
XTPRI * error_info,
int request_id,
bool is last,

uint64_t session_id ) [inline], [virtual]

WRERERK S fEEIEF A ARLE B, FEHRERE, GNSEEFEHEE, HHEETERN,
SRR WL

W
gdér%

debt_info | EIREIHE MK FEEUETF AR (E BIE 0L

error_info | EiffE Ak T8 B UEFH A GRIAE B A LR R E R IRE R, Herror_infohzS,
Ferror_info.error_id OB, AR
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S
request— | BLTH BN pREORT R 15 SKID
_id
is_last ILTH B B R R 75 Nrequest idiX £ SR ETXT NI E— MR, M NEfE— 1B iE
Htrue, WHE Ffalse, FomibH HAh)sEHE BN
session | W& XN session_id, & RA1EE
_id
B

HORE, BNSEEESIEE, SEEMER, SMMAME

5.4.2.23 OnQueryETF()

virtual void OnQueryETF (

XTPQueryETFBaseRsp * etf_info,
XTPRI % error_info,

int request_id,

bool is_last,

uint64_t session_id ) [inline], [virtual]

TEREWETFH R AR, FEREGRE, BN SIEEFLEHEE, SEETER, LML

ZHL
etf_info EEIETFIE BB
error_info | BEIRETFIE B & L RFHR I FERRE R, Herror_infoh%S, 1L
Frerror_info.error_id O, ARV AR
request— | ILYH S R bR R LTI SKID
_id
is_last BLTH B R bR R 7 FrequestidixX F5 1 SR FTAS N FIB G — T IRL, 2 R EE — 1 IEHE
Jtrue, W Hfalse, FToRdE HAf5EHE BN
session— | BW&E&M XN Hsession_id, B SRET1SE
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TERBGRE], TN IEEFEIEE, HIBEMEN, SAM%
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5.4.2.24 OnQueryETFBasket()

virtual void OnQueryETFBasket (
XTPQueryETFComponentRsp * etf_ component_info,
XTPRI * error_info,
int request_id,
bool is_last,

uint64_t session_id ) [inline], [virtual]

EREWETFREEERNAR, fFERERE, SSEERSHE, HEETEN, Ml

S
etf_component _info | EiHZE|IETFALIRIAE R AL (S B
error_info TIRETFR R A A FRENREIRERRE R, Herror_infoh %, &Y
Ferror_info.error_id oK, TG HE IR
request_id LEVE JE I 7 bR SO B AR SKID
is_last BLE BN B R SR 75 N request_idiX £ 15 K P T B Bi fg — MR, 4 N s —
NHIEHE Ntrue, W Mfalse, FomiAH HAMEELHE Em A
session_id &M PR R A session_id, ESRET5E)
&

FERER A, BN SEEFEHE, HEETEN, MR

# DemoTestTraderSpi B #.

5.4.2.25 OnQueryFundTransfer()

virtual void OnQueryFundTransfer (
XTPFundTransferNotice % fund transfer_info,
XTPRI * error_info,
int request_id,
bool is_last,

uint64_t session_id ) [inline], [virtual]

EREWHSHBIT RN, FERERE, BNXEEESHEE, SEBEMEN, SMMAMNE

23

fund_transfer_info | BRI HET & FHIH

error_info BT MK A EFRRLR R FERE R, Herror_info =, Y
Ferror_info.error_id OB, AR A%

request_id U TH SRR L R O R A IE SKID

is_last LLYH B B R R 75 N request idiX 515 SR AT B s g — MR, M e —
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session_id B4k TR Bsession_id, B RbT15E]
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TRPEIRE, TNREEFSEE, SHBEMER, SR

# DemoTestTraderSpi B #.

5.4.2.26 OnQuerylPOInfoList()

virtual void OnQueryIPOInfolList (

XTPQueryIPOTickerRsp * ipo_info,
XTPRI % error_info,
int request_id,

bool is last,

uint64_t session_id ) [inline], [virtual]
BRE IS H R RNEE S RN, 752k . BNSIEEFEIEE, HIEE™EHN, 2MA
[iijE53
SH
ipo_info EINEIRS BB — AR EE R
error_info | B4 HF R RIGE BIIFR L EHRREFERER, Herror_infohas, B
Ferror_info.error_id oK, IR B R
request— | LT BN R R ECH B F13E SKID
_id
is_last PEVE B B R AR 75 Nrequest_idixX £ 15 KT R S G — MR, 2 Rfefg — > RO
Ttrue, W Hfalse, FTomidHa HMfEE0E B
session— | HEMK X Fsession_id, & RA1EE
_id
#iE

TERERE, BMNEEEESHE, SEEMERN, 2MMAMNE

#% DemoTestTraderSpi B #.

5.4.2.27 OnQuerylPOQuotalnfo()

virtual void OnQueryIPOQuotaInfo (

XTPQueryIPOQuotaRsp * quota_info,
XTPRI % error_info,

int request_id,

bool is_last,

uint64_t session_id ) [inline], [virtual]
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S
quota_info | EEIMIA P FEATHS BFRBIWEEER
error_info | BRI TR HIARUE (S B A S ERRHR EIFEEIRE R, Herror_info %S, B
Zerror_info.error_id O, RN B R
request— | IHLTH EME N pRECHS B F13E 5K 1D
_id
is_last BLYH B R bR R 7 FrequestidixX S5 1 SR AR N F8 G — TR, 2 R EE — 1 RS
Jtrue, W Mfalse, FTomidHa HAMfEE0E B
session— | HEMK X Fsession_id, & RA1EE
_id
#HiE
TEPHIRE, BNSEEESIEE, YEETEN, oML

#% DemoTestTraderSpi B #.

5.4.2.28 OnQueryMulCreditExcessStock()

virtual void OnQueryMulCreditExcessStock (

XTPClientQueryCrdSurplusStkRspInfo *x stock_info,
XTPRI % error_info,

int request_id,

uint64_t session_id,

bool is_last ) [inline], [virtual]

RS L S5 HE R BRI E BRI, FFERERE, TN EEFLHEE, HEETER, 2

ZiLﬁ?i%

ZHL

stock info | BiHEIFI4&HEER

error_info | EIREHIKF RFEBLEERTREIEREE, Herror_infohZ, &,
Ferror_info.error_id HOK, FEHEH IR

request— | ILYH SR R BRI ORI SKID

_id

session« | B4 TR i session_id, & RE1SE]

_id

is_last BLH B R bR R 7 FrequestidixX 451 SR FTAS N F8 g — TR, 2 R s — 1 PIEHE
Jtrue, W Mfalse, FTomidHa HMfEE0E B
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5.4.2.29 OnQueryOptionAuctioninfo()

virtual void OnQueryOptionAuctionInfo (

XTPQueryOptionAuctionInfoRsp * option_info,
XTPRI * error_info,

int request_id,

bool is_last,

uint64_t session_id ) [inline], [virtual]

EREWH AN, FEERE, BUSHEEREHEE, AHEETEN, AL

ZA
option_info | EIAE|FIHARELIIF N
error_info | BN AL A SRR E FEERE R, Herror_infoh =S, B
Ferror_info.error_id A0, AR R
request— | LiH B R R EON B AIE SKID
_id
is_last LCTH SRR R R EGE 75 Firequest_idiX 5518 SK BT N B8 5 — MR, 4 N5 s — B i
Htrue, WIS Hfalse, FomihH HAth /g ELHE BN
session« | F&MK X Fsession_id, &R 15E]
_id
#iE

TERERE], TN EEFEEE, HBEMERN, A%

# DemoTestTraderSpi B #.

5.4.2.30 OnQueryOptionCombinedExecPosition()

virtual void OnQueryOptionCombinedExecPosition (

XTPQueryOptCombExecPosRsp * position_info,
XTPRI % error_info,

int request_id,

bool is_ last,

uint64_t session_id ) [inline], [virtual]

BTG H 51 B R

SR

position_info

BRI — MG H K TE R

error_info RO K EEENREREERGEE, Herror_info %, Ei#&error_info.error_id AOH
T E IR

request id | ILTH AR pRECH B F13E SKID

is_last BEVH B B R EUE 5 N request_idixX 515 SKETAT R B G — MRS, 24 R iefg — AT
B Htrue, R Nfalse, FTonibH HMFELE BML

session_id | BE&NK AR Fsession_id, & REf1HE]
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%

5.4.2.31 OnQueryOptionCombinedOrders()

virtual void OnQueryOptionCombinedOrders (
XTPQueryOptCombOrderRsp * order_info,
XTPRI * error_info,
int request_id,
bool is_last,

uint64_t session_id ) [inline], [virtual]
TH KA HAANZH & SRS AR LI
#

order_info | EAE|F— MR

error_info | IR LA IR, REIFEHREE, Herror_info s, B
Ferror_info.error_id HOR, FHARH IR

request— | BLIH BN pREONT B 1 SKID

_id
is_last LEYE B R R EUE: B Nrequest_idiX Z518 KR R BB G — MR, 2 g — 1 AOBHE
Htrue, W Hfalse, FonihH H /550 BTN

session«— | B&:M xR fsession_id, ESRETEE]

_id
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&

TSR R B W, — DEWIERATRE M EZ RN, FHEREGRE, BNSHEEFEER, X
PEFEFIEI, RN . SR AE R ECNEWRINE, HiREREZR, FIERMA L
BEIE, S5 Hapiltsk

5.4.2.32 OnQueryOptionCombinedOrdersByPage()

virtual void OnQueryOptionCombinedOrdersByPage (
XTPQueryOptCombOrderRsp * order_info,
int64_t req_count,
int64_t order_sequence,
int64_t query_reference,
int request_id,
bool is_ last,

uint64_t session_id ) [inline], [virtual]
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2
order _info EIRE| R — R
req_count 3 TUE KB R E

order_sequence | 43 DU K2 A [ ¥Rk =
query_reference | HHTREAE BT MAEINRG|, FTFEILE MR, 7EHT T —IRS TTE RPN 5T

ZH3

request_id PEVH B B bR O B A1 SKID

is_last I TH S0 N bR SR 7 N requeest_idiX SR 1E SKFTAS LA el — M AIN,, H oA ESE— 1Y
BHigMtrue, QNS Ffalse, FRIAH HAh 5 EHHE BRL

session id &M %R A session_id, B RETEE)

&

Yorder_sequence N0, FHHHIRE A EEMEMICE, His_lastNtruelS, U Horder_sequence®
Treq_count, ABAFRILEIRE, AT T —IRGTIEW, WRASE, RRIERAECEENT
oo — EIERATREN . Z MR, FRERHERE, BUSHEEFLIEE, YEE™ERN, 2

5.4.2.33 OnQueryOptionCombinedPosition()

virtual void OnQueryOptionCombinedPosition (
XTPQueryOptCombPositionRsp * position_info,
XTPRI % error_info,
int request_id,
bool is_last,

uint64_t session_id ) [inline], [virtual]
TSR HAAAE & SRS G I R,
#

position_info | BEIREIFI— M FRFEEERE
error_info BiNFF & EEERRR E R E B, Yerror_info %S, Bi#error_info.error_id HOHT
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IR EE R
request_id | TLIH SRS RO B FE SKID
is_last I VH S 7 bR AR 75 A request _idiX SR 1E KPR RLAY S fE — RN, 2 R B — 1 B

5 Ftrue, W Ffalse, FomiAH HAthf5E4HE BN
session_id | BE&k NN Hsession_id, EREF1FE]
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— P EWIERAREN ML MmN, FERERE, BUSEEFHEE, SEETEN, AR
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5.4.2.34 OnQueryOptionCombinedStrategylnfo()

virtual void OnQueryOptionCombinedStrategyInfo (
XTPQueryCombineStrategyInfoRsp * strategy_info,
XTPRI * error_info,
int request_id,

bool is_last,

uint64_t session_id ) [inline], [virtual]
TE SR EAAR & SRR 5 R e R

strategy info | BIHE|F—1H ARG EE

error_info B R A #R A AR EERR B FIE RIS, Herror_info &, Y
Ferror_info.error_id HOl, FHHREER

request id | JLTH SR pRECH B F 1 SKID

B HNtrue, W Fyfalse, FTRIAH HAbFEHE B
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NI

session_id B4k st Bsession_id, B RTEE]
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5.4.2.35 OnQueryOptionCombinedTrades()

virtual void OnQueryOptionCombinedTrades (
XTPQueryOptCombTradeRsp * trade_info,
XTPRI * error_info,
int request_id,
bool is_last,

uint64_t session_id ) [inline], [virtual]
TH KA EAAN ZH & SRS AL A I
#

W

trade info | EE|AT— A EI#R

error_info | EIRRAC AL AEFERILR B RIS IRE R, Herror_info h A, B
Ferror_info.error_id OB, FAA B %
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_id
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Jitrue, AR utalse, FORINE HAS EEH B
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HT R BN, — EIERAREN N EZ N, fafadtuRkE, RNSEEEEEE, 4
HEEERS, SRAWT . W RAE SR MBI, YIRBEEREN, BOERHF%
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5.4.2.36 OnQueryOptionCombinedTradesByPage()

virtual void OnQueryOptionCombinedTradesByPage (

XTPQueryOptCombTradeRsp * trade_info,

int64_t req_count,

int64_t trade_sequence,

int64_t query_reference,

int request_id,

bool is last,

uint64_t session_id ) [inline], [virtual]
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trade_info FIREIF— A E R
req_count IR R KR

trade_sequence
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query_reference
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request_id LEVH SR 7 bR SO R AR SKID
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B Rtrue, 05 Ffalse, FoRiAH HAbE S BAMRL
session_id &M PR R A session_id, B SRET5E)
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B o — P EWIERATREN R Z IS, FEREGRE, BNSEEFEEE, SEE™EN, &
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5.4.2.37 OnQueryOrder()

virtual void OnQueryOrder (

XTPQueryOrderRsp * order_info,

XTPRI % error_info,

int request_id,

bool is_last,

uint64_t session_id ) [inline], [virtual]
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order_info | EAE|A— MR

error_info | EIAIREAM LA IR, REFEHREE, Herror_infohs, B
Ferror_info.error_id HOR, FHEARH IR

_id

request— | BLTH BN pREONT B 1 SKID

is_last IV B R R AU 75 N request idiX 515 KT R FIBR G — MR, 2 e — N AR
Htrue, WHE Hfalse, FomibH HAl s S0 BN

_id

session | AKX Fsession_id, & SRA15E
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HT SR AW, — D EWIERFREN N E MR, FERERE, BUEEFEHEE, =
PEFEERT, SR

# DemoTestTraderSpi B #.

5.4.2.38 OnQueryOrderByPage()

virtual void OnQueryOrderByPage (

XTPQueryOrderRsp * order_info,

int64_t reqg count,

int64_t order_sequence,

int64_t query_reference,

int request_id,

bool is_ last,

uint64_t session_id ) [inline], [virtual]
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- RE
Yorder_sequence 10, KM IREMEH BEIMEMICTK, His_lastHtruel, 15 order _sequence®
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B —ADEWTERFHEN B Z DI, FFE P BNEHERSNE, YBETEN 2

5.4.2.39 OnQueryOtherServerFund()

virtual void OnQueryOtherServerFund (
XTPFundQueryRsp * fund_info,
XTPRI * error_info,
int request_id,

uint64_t session_id ) [inline], [virtual]
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fund_info | EIRVE ALY 55 AT H BT 415
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session | HWAMK XN Fsession_id, & EA15E
_id
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TRRERE, BMNSEEESHEE, SBEMEN, 2L

5.4.2.40 OnQueryPosition()

virtual void OnQueryPosition (
XTPQueryStkPositionRsp * position,
XTPRI % error_info,
int request_id,
bool is last,

uint64_t session_id ) [inline], [virtual]
TESR A HHR BT E R R
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request— | BLTH BN pREORT R 15 SKID

_id

Htrue, TIH Hfalse, FRiAH HAi /5 EHE BN
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#% DemoTestTraderSpi B #.

5.4.2.41 OnQueryStructuredFund()

virtual void OnQueryStructuredFund (
XTPStructuredFundInfo * fund info,
XTPRI * error_info,
int request_id,
bool is_last,

uint64_t session_id ) [inline], [virtual]

HREW D PEE(F SN, PR E, BN SEEFSEE, HHEETER, JMAKE

W

5

fund_info | BIEI ) PFE R

error_info | BRSNS K EERHREIFEEIRERE, Herror_info s, B
Ferror_info.error_id HOK, FHHE AR
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5.4.2.42 OnQueryTrade()

virtual void OnQueryTrade (

XTPQueryTradeRsp * trade_info,
XTPRI * error_info,

int request_id,

bool is_last,

uint64_t session_id ) [inline], [virtual]

TR E AT

S

trade_info | EIRE|—RAZ [E$R

error_info | EIRLA B4R A A FIRIHR E R E R, Herror_info s, BY
Ferror_info.error_id Ol , FTAAVR A%
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# DemoTestTraderSpi B #.

5.4.2.43 OnQueryTradeByPage()

virtual void OnQueryTradeByPage (

XTPQueryTradeRsp * trade_info,
int64_t reqg _count,

int64_t trade_sequence,
int64_t query_reference,

int request_id,

bool is_last,

uint64_t session_id ) [inline], [virtual]

3 DUV SR 2 A0 A S e

ZH
trade_info HIREIF— ARG R
req_count IR R R E

trade_sequence | 43 DUE K B2 A [ #R &=

query_reference | M ETIRBEF BT NMEIRERS], TEICFK R, E#F1T TRy

itk

T AR

#IYE# Doxygen




82 LE M 4A 5 BH

S
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5.4.2.44 OnTradeEvent()

virtual void OnTradeEvent (
XTPTradeReport * trade_info,

uint64_t session_id ) [inline], [virtual]
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2
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#% DemoTestTraderSpi B #.

I STRS F DLR SO A A

 xtp_trader_api.h
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#include <xoms_api_struct.h>
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+ XTP_MARKET_TYPE market
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« char ticker [XTP_TICKER_LEN]
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5.7 XTPClientQueryCrdPositionStockReq%5 14 {4« 2%
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5.8 XTPClientQueryCrdSurplusStkReqInfo%5 41K 7%

15 L S5 R 2 B RIE SR EEHE 4

#include <xoms_api_struct.h>

S
ﬁimx

fEi

« XTP_MARKET_TYPE market
F%TH
» char ticker [XTP_TICKER_LEN]
F% D
58.1 FEARGA
15 Ak 55 R H BTG SR EEF R
REER PR B STRS EH DL ST AR R

» xoms_api_struct.h

#l{E# Doxygen
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59 XTPClientQueryCrdSurplusStkRsplnfoZ 14 {4k %%

ERLSRFER

#include <xoms_api_struct.h>

S
ﬁkmx

il

+ XTP_MARKET_TYPE market
WEFTT

+ char ticker [XTP_TICKER_LEN]
A

+ int64_t transferable_quantity
AR CE

* int64_t transferred_quantity

CRIERE

59.1 FEARGA

ERLFERFER
REEH RSO B AR U R

* xoms_api_struct.h

510 XTPCombLegStrategyZs ok 5%

R & R IR & 2R B

#include <xoms_api_struct.h>

* XTP_OPT_CALL_OR_PUT_TYPE call_or_put
AHRT INTESAE

+ XTP_POSITION_DIRECTION_TYPE position_side
WA GBS LG OEE LS

» TXTPExerciseSeqType exercise_price_seq
FALH

« int32_t expire_date_seq
ZIHA H i

+ int64_tleg_qty
B2 B SR PR B I A 25K EL

#IYE# Doxygen
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GErh U A

5101 FEAHFEIA

IR & SRS IR > B 2R B

VREEAE A B SO LR ST A AR

* xoms_api_struct.h

511 XTPCrdCashRepayDebtinterestFeeRspZti 14 14& 2 7%

|

>

B i D 2 B B i £

i

B

=

#include <xoms_api_struct.h>

R R AR =

i

* int64_t xtp_id
HELFHERERIXTPID
» double request_amount
HEOLHH HE SR
» double cash_repay_amount
SERRd # I 4 A0
» char debt_compact_id [XTP_CREDIT_DEBT_ID_LEN]
RN GRS
» char unknow [32]

REF B

5111 F4HR

et Ea e e SR (D IVA EPS)

A RSO B AR U R

» xoms_api_struct.h

512 XTPCrdCashRepaylnfoZf {4 2%

5

BB R B FOERE R

=
=)

#include <xoms_api_struct.h>

#l{E# Doxygen
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SN
E@ﬂx

i

* int64_t xtp_id

BERHEERXTPID
+ XTP_CRD_CR_STATUS status
BRSO IRE
» double request_amount
HELEK A RIS &0
» double cash_repay_amount
SR A
- XTP_POSITION_EFFECT_TYPE position_effect

TR
« XTPRI error_info

BIEDHR LRI IR E B

5121 FEAHLA

BRI AR EEOLFOERE R
TREEAL PR SO LR SO R

* xoms_api_struct.h

513 XTPCrdCashRepayRspZ5 {4k 2%

Bt E2 ke SIS A LINAENSY

#include <xoms_api_struct.h>

N
R 5128

b

« int64_t xtp_id
BEEAHRIERIXTPID

» double request_amount
HELHH HE S AT

» double cash_repay_amount
SEPRIL R a8

5131 F4HR

LB i T EL D R £ B

PGS RSO B DA SO R

* xoms_api_struct.h
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514 XTPCrdDebtinfoZ5 ¥4 {4 5%

AR BT R MU R E R

#include <xoms_api_struct.h>

AR AR

e

« int32_t debt_type
MFELIRE. ohRET, ThRZE, 2R%
+ char debt_id [33]
AR S
* int64_t position_id
TR R P RSk~ G 5
* uint64_t order_xtp_id
AR RS, 62 H ARG T
e int32_t debt_status
AMELPIRE: ONREDEF ML, HEED, 2R FE, aRM
« XTP_MARKET_TYPE market
Lt
 char ticker [XTP_TICKER_LEN]
UEFRCRY
e uint64_t order_date
ZHEHM
e uint64_t end date
il AR ]
* uint64_t orig_end_date
T ft R R EUE H 3
* bool is_extended
L HEGHRWEBIER: false MR, trueHICE]
» double remain_amt
ERES eI
* int64_t remain_qty
R R SECE
+ double remain_principal
PR UYL
+ int64_t due_right_qty
IR IE TR A
+ int64_t unknown [2]
REFB

5141 EAHLA

BRI BRI M AUCRER
REEH RSO AR SO R

» xoms_api_struct.h
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515 XTPCrdDebtStockinfoZt ¥4 {4 2%

Rl B R T R I 2R RORE 2R 11 BT A5 8

#include <xoms_api_struct.h>

522

+ XTP_MARKET_TYPE market

hikZ]

« char ticker [XTP_TICKER_LEN]
UEFRCRS

» int64_t stock_repay_quantity
Rl U5 AL SR R R

+ int64_t stock_total_quantity
Al B AR

515.1 ¥R

Rl B R R 9 RE U2 ORI IR T DU M5 R
G REISOR B AR U R

* xoms_api_struct.h

516 XTPCrdFundExtralnfoZ5 4 {4k 2%

[Eidage Sat SRl iE) )

#include <xoms_api_struct.h>

A5 AR

* double mf rs_avl used

4 il BT < P e K BT T B Mo FH AR R S H BT A
» char reserve [64]

T 2318

516.1 FEAHFEIA

kgt Sa SlliyEEYS)
LERA VRSO R DR SO R

» xoms_api_struct.h

N
B

i
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517 XTPCrdFundinfoZE F41& 5%

Rl B AR A b 2

#include <xoms_api_struct.h>

ST,
)ﬂme

il

» double maintenance_ratio

REFFIEOR 5 LA
» double all_asset

BB (R EIER B )
* double all_debt

=8l

» double line_of credit
PR (5 R0

+ double guaranty
PR R ARIE 4 7T AR

* double reserved

PRE T B

5171 4R

Rl B AR A b KR
VREEAE A B SO LR ST AR ARG

» xoms_api_struct.h

5.18 XTPCrdPositionExtralnfoZif4) {4k 2%

Rl B LRk P 5 CRTINE B

#include <xoms_api_struct.h>

R &
- XTP_MARKET_TYPE market
T
+  char ticker [XTP_TICKER_LEN]
IEFFRS

* double mf rs_avl used

ey 35 53 T 2 4 {6 P A 7 S H P A S 4 7 P

» char reserve [64]

e =[]
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5181 FEAHFEIA

B E28 R SRy NS,

VREEAE A B SRS F LR ST A ARG

» xoms_api_struct.h

519 XTPCreditDebtExtendNoticeZE 1414 2%

FP P SR i 0

#include <xoms_api_struct.h>

ST,
WU‘\X

il

* uint64_t xtpid
XTPRGITHID, TRERAFHEE, EXTPREHH—
» char debt_id [XTP_CREDIT_DEBT_ID_LEN]

ABELIGS
+ XTP_DEBT_EXTEND_OPER_STATUS oper_status

FEIERIBIERE

» uint64_t oper_time

BT[]

5191 JFE4HLA

F P 3 3K i 0

PRGSO B AR SCRAE R

» xoms_api_struct.h

5.20 XTPCreditDebtExtendReqZs Fi {4 5%

F = g K

#include <xoms_api_struct.h>

#IYE# Doxygen



92

GErh U A

ST,
WU‘\X

* uint64_t xtpid

i

xtpid
» char debt_id [XTP_CREDIT_DEBT_ID_LEN]

A ENmS
» uint32_t defer_days

FERAREL

 char fund_account [XTP_ACCOUNT_NAME_LEN]
Halks

» char password [XTP_ACCOUNT_PASSWORD_LEN]
i ey

5.20.1 EAFEIA

PP A K
VREE AR (A B SR LR ST A AR

» xoms_api_struct.h

521 XTPFundQueryReqZs a4 5%

F P B s B RIE SR A5 4

#include <xoms_api_fund_struct.h>

=

R R AR &

i

» char fund_account [XTP_ACCOUNT_NAME_LEN]
Bk P ARG

+ char password [XTP_ACCOUNT_PASSWORD_LEN]
Bk Y

+ XTP_FUND_QUERY_TYPE query_type
IR

* uint64_t unknown [4]
M@, HRLHES

5211 F4HR

F P Bt s B RE SR A5 4
PGS RSO B DA SCRAE R

» xoms_api_fund_struct.h

#l{E# Doxygen



5.22 XTPFundQueryRspZ5 & 5%
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522 XTPFundQueryRspZififf 5%

FH P % 4 AR L 45 4

#include <xoms_api_fund_struct.h>

S
ﬁ‘Zle

fi

» double amount
E|

+ XTP_FUND_QUERY_TYPE query_type
HiRA

* uint64_t unknown [4]
ME 7B, HALTHES

5221 EAHLA

P % < VI L 25 ) 4

VREE AR A B SR LR ST A ARG

» xoms_api_fund_struct.h

523 XTPFundTransferNoticeZ5 4 5%

BN ERTKIEA

#include <xoms_api_struct.h>

S
ﬁkmx

e

e uint64 t serial id
BENERS

+ XTP_FUND_TRANSFER_TYPE transfer_type
il

» double amount
SR

+ XTP_FUND_OPER_STATUS oper_status
BIEER

e uint64_t transfer_time

AR (]

#IYE# Doxygen



94

GErh U A

5231 FEAFIA

B B AR IE A

VREEAE A B SR LR ST A AR

» xoms_api_struct.h

5.24 XTPFundTransferReqZ5 141k 7%

F

PN}

iR

#include <xoms_api_fund_struct.h>

R R AR =

i

e uint64_t serial id

HaNERS, THHAFES, 20U Txp_id

» char fund_account [XTP_ACCOUNT_NAME_LEN]
Bl P ARG

+ char password [XTP_ACCOUNT_PASSWORD_LEN]
Bl P ERY

» double amount
B

+ XTP_FUND_TRANSFER_TYPE transfer_type
peesit]

5241 JFAHA

A RSO B AR U R

» xoms_api_fund_struct.h

5.25 XTPMarketDataOptionExDataZt M4 14 2 7%

AR MR

#include <xquote_api_struct.h>
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SN
WU‘\X

» double auction_price

BB W S %4 (SH)
* int64_t auction_qgty

B P & A S I R UL VL & (SH)
* int64_t last_enquiry_time

FIT NI 8] (SH)

i

5251 JEAHLA

HARUER S MU
VREEHE A B SRS LR ST A ARG

» xquote_api_struct.h

5.26 XTPMarketDataStockExDataZi faj 28 Zx2%

R B BRERUNRE

#include <xquote_api_struct.h>

S,
ﬁkmx

» int64_t total_bid_qty
FHEENEE(SH,S2)
+ int64_t total_ask_qty
ZHE R SR (SH,S2)
» double ma_bid_price
I ZE K408 (SH,S2Z)
» double ma_ask_price
I 2= 324148 (SH,S2)
» double ma_bond_bid_price
BFF AT Z 3K 4% (SH)
» double ma_bond_ask_price
BRI Z320 4% (SH)
» double yield_to_maturity
B E I R 2R (SH)
+ double iopv
F G KIS 15 H (SH,S2)
« int32_t etf_buy_count
ETFHGZEEL(SH)
« int32_t etf_sell _count
ETHARE[EI 224 (SH)
» double etf_buy_qty
ETFHTEEE (SH)
» double etf_buy_money

il
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iR

ETFHE 4% (SH)

» double etf_sell_qty
ETFE[EI% & (SH)

» double etf_sell_money
ETF R 4 (SH)

» double total_warrant_exec_qgty
BOEHAT B S E0E (SH)

» double warrant_lower_price
BUEBIENHE (TT) (SH)

» double warrant_upper_price
BOERK =8 (JT) (SH)

+ int32_t cancel_buy_count
SENIER S (SH)

* int32_t cancel_sell_count
S B ER(SH)

+ double cancel_buy_qty
LA LR (SH)

» double cancel_sell_qty
S HBEREE (SH)

» double cancel_buy_money
LR S E(SH)

+ double cancel_sell_money
S R 4R (SH)

+ int64_t total_buy_count
EANEEE(SH)

* int64 ttotal sell count
SEH S EH(SH)

* int32_t duration_after_buy
EANZEFERAT B K S R#IT [ (SH)

+ int32_t duration_after_sell
S HBFERT R RN E] (SH)

e int32_t num_bid_orders
ETTZFENAIEL(SH)

e int32_t num_ask orders
LT TAEM AL (SH)

» double pre_iopv
EL&T1HEESZ)

e int64 tr1
TiEE

o int64_tr2
TiEs

5.26.1 AR

e NE & A IE s Ve
VKA AR A SR F LR ST A AR

+ xquote_api_struct.h
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527 XTPMarketDataStructZ5 141 2%

#include <xquote_api_struct.h>

+ XTP_EXCHANGE_TYPE exchange_id
bR E
+ char ticker [XTP_TICKER_LEN]
BHRE NMEXHER) . NHSKE,
» double last_price
BT
» double pre_close_price
e AL
» double open_price
SHE
» double high_price
&
» double low_price
AR
+ double close_price
Ses
» int64_t pre_total_long_positon
MEH R R EK)(BHIRES)
» int64_t total_long_positon
FFOEEK)
» double pre_settl_price
WE H &85
» double settl_price
4 HEHEAM
» double upper_limit_price
i REZi
» double lower_limit_price
BRA=ANY
+ double pre_delta
TiEd
* double curr_delta
e
e int64_t data_time
BFE2E, #&20H YYYYMMDDHHMMSSsss
+ int64_t qty
WE, NEHXE (Bhik, 5X5h—%)

» double turnover

RAZ R, RS (AT, 55— E)

+ double avg_price
% H v =(turnover/qty)
+ double bid [10]
aRELiPN/
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iR

» double ask [10]
aRELiESi
+ int64_t bid_qty [10]
THRFAEE
* int64_t ask_qty [10]
ARELEES
+ int64_t trades_count
» char ticker_status [8]
LRI GRSV, S5 (XTP AP LRI .doc) CHY

union {
XTPMarketDataStockExData stk
XTPMarketDataOptionExData opt

h

iE
« XTP_MARKETDATA_TYPE data_type

RAE T unionsE W FREUHE KT
« int32_tr4

e

5271 TEAFEA

Fr1h

PRGSO AR SO R

» xquote_api_struct.h

5.28 XTPOptCombLeglinfoZk ) 1 5%

ARG RR S 2015 Btk

#include <xoms_api_struct.h>

R 2R

» char leg_security_id [XTP_TICKER_LEN]
AR T

+ XTP_OPT_CALL_OR_PUT_TYPE leg_cntr_type
EE SN N NG

+ XTP_POSITION_DIRECTION_TYPE leg_side
FraTrm, BT LS55 -

+ XTP_OPT_COVERED_OR_UNCOVERED leg_covered
&R

« int32_tleg_qty
R e dEE (5K)
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5.28.1 TFEAHFEIA

A RIS R & 2015 BAsta ik
REEH RSO B DA SCRAE R

* xoms_api_struct.h

529 XTPOptCombOrderinfoZfi 14 {4k 2%

BRI & SR AT B R 25 ) 1

#include <xoms_api_struct.h>

e

PRk
* uint64_t order_xtp_id
XTPRGITHID, TEXTPRGHME—
e uint32_t order_client_id
RHB5IH, HFREEX
» uint32_t order_cancel_client_id
REEIESIH, AP BEEL (ERER)
» uint64_t order_cancel_xtp_id
HEBAEXTPRGIFHid, FEXTPRGHME—
* XTP_MARKET_TYPE market
* int64_t quantity
HE, WITHMIRESE
« XTP_SIDE_TYPE side
HETTM
XTP_BUSINESS_TYPE business_type
EES: ]
+ int64_t qty_traded
SRR, MIIT R BT R GE
* int64_t qty_left
FREE, RPN, FoRBERE
e int64_tinsert_time
ZHERFA], R YYYYMMDDHHMMSSsss
* int64_t update_time
G EMEE], 2N YYYYMMDDHHMMSSsss
* int64_t cancel _time
R, A= H YYYYMMDDHHMMS Ssss
* double trade_amount
RS, BERS W XAIRIES (RE B
 char order_local_id [XTP_LOCAL_ORDER_LEN]
KHIRBIRS OMSERRI RS | ANE R Forder xtp_id, MRS EEIREAR RS
« XTP_ORDER_STATUS TYPE order_status
REIRTS, TN A TS BCIRSRHE, EEITREGRT, 2B BRE
« XTP_ORDER_SUBMIT_STATUS TYPE order_submit_status
REBFEORE, AT TR R 5 R R
TXTPOrderTypeType order_type
R
+ XTPOptCombPlugin opt_comb_info
A A RIRE R
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5.29.1 TFEAHFEIA

BRI & SR AT B R 25 ) 1

5.20.2 AEFHIARRL G 2 & Ui

5.29.2.1 market

XTP_MARKET_TYPE market
TE#RHS char ticker[XTP_TICKER_LEN]; 225 13
LSRR B ST F AR SO AR A

* xoms_api_struct.h

5.30 XTPOptCombOrderinsertinfoZ% 14 & 2 7%

BRI & SRS BT HAE K

#include <xoms_api_struct.h>

R 5120 B
» uint64_t order_xtp_id

XTPREITHID, THAFEE, EXTPRGITME—
» uint32_t order_client_id

RESIH, BESEEX
+ XTP_MARKET_TYPE market

Lo
* int64_t quantity
& BN AR)
+ XTP_SIDE_TYPE side

HETim

» XTP_BUSINESS TYPE business_type
NEE =i

+ XTPOptCombPlugin opt_comb_info
B A RIS E R

5301 JFEAHHEA

HARLAE & SR BT B K
VKGR (A B SR F LR ST AR ARG

» xoms_api_struct.h
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531 XTPOptCombPluginZ5 41k 2%

HARAE & SRS Al BRI 5 B 45 i

#include <xoms_api_struct.h>

S
ﬁkmx

» char strategy_id [XTP_STRATEGY_ID_LEN]
HERIERIY, HICONSICINIGA T KIS - ST, WWFBAT =
« char comb_num [XTP_SECONDARY_ORDER_ID_LEN]

fin

HEmwS, HeHRE, ZFBOhE; FOHERE, HEURSHEIH GRS -

e int32_t num_legs
H5r & 405

« XTPOptCombLeginfo leg_detail [XTP_STRATEGE_LEG_NUM]
B &R, R TUSEhR -

5311 JF4HLA

FARUAH & SRS AR B AN 5 B A5 14
A RSO B DA SCPRAE R

» xoms_api_struct.h

532 XTPOptCombTradeReportZE {4 %

JARAE & SRS AT B AT £ 1

#include <xoms_api_struct.h>

A AR =

* uint64_t order_xtp_id
XTPRGUITHID, WA RIRAE KT BID, TEXTPARG T ME—
+ uint32_t order_client_id
RET|H
+ XTP_MARKET_TYPE market
Lo
e uint64_t local order id
TS, SIAXTPIDG, % FBSERrflorder xto idEEE - O HERRE .
» char exec_id [XTP_EXEC_ID_LEN]

RS, FRHME—, EXrBELHM—, MR R E M Nexec_id, NIATLLIAAILZE

THh BT
* int64_t quantity

HE, WIREXWHE, TERITEE
* int64_t trade_time
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RS IE], 4 20H YYYYMMDDHHMMSSsss
* double trade_amount
SRR, BEYFHI XAIRIES
» uint64_t report_index
B TS —ERIEES, B S FTME— report_index+market-Bx A AZH AME—FRR 2R i 32 B3k
» char order_exch_id [XTP_ORDER_EXCH_LEN]
B mS Ao RS (REFE)
« TXTPTradeTypeType trade_type
BT RBY —RAT B AT 26 8
« XTP_SIDE_TYPE side

HE T

» XTP_BUSINESS_TYPE business_type
NEES

 char branch_pbu [XTP_BRANCH_PBU_LEN]
Lo FA 5 B

» XTPOptCombPlugin opt_comb_info
I & SR (5 5

5321 A

FARAE & SRS AT B AT 2
PGS RSO B DA SCRAE R

* xoms_api_struct.h

533 XTPOrderCancelinfo%5 4 {4 5 2%

11 CPRIVUTINALE DS

#include <xoms_api_struct.h>

DARES-

* uint64_t order_cancel_xtp_id

HEXTPID
» uint64_t order_xtp_id

R8T B XTPID

533.1 FEAIA

1 CPRIVULINALE SN
VREEAE A B SR LR ST A AR

» xoms_api_struct.h
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5.34 XTPOrderinfoZt F414& 2%

B B £ ) 1

#include <xoms_api_struct.h>

A AR =

b

» uint64_t order_xtp_id
XTPRGITHID, TEXTPRGH ME—
e uint32_t order_client_id
wRETIH, HFRAEX
« uint32_t order_cancel_client_id
REEIESIH, AP BEEL (ERER)
» uint64_t order_cancel_xtp_id
HEBAEXTPRGIFHid, FEXTPRGHME—
« char ticker [XTP_TICKER_LEN]
AHIRTY
e XTP_MARKET_TYPE market
T
+ double price
g
* int64_t quantity
e, IITHRpREEE
+ XTP_PRICE_TYPE price_type

RN IR S
union {
uint32_t u32
2B, FHRIEEM AR api, FHFTLHRHRL
struct {
XTP_SIDE_TYPE side
KT 1]

XTP_POSITION_EFFECT_TYPE position_effect

TEFRRA, BIRUH P RET B, HR M oA R

uint8_t reserved1
TiER 7B 1
uint8_t reserved?2
T 72
1
13

+ XTP_BUSINESS_TYPE business_type

W g5RA
+ int64_t qty_traded

L RACEE, NIIT B BT
* int64_t qty_left

Tl REER, LRI, RREESEEE
* int64_tinsert_time

FHERFA], #8208 YYYYMMDDHHMMSSsss
* int64_t update_time
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iR

BIGBMAE], 29 YYYYMMDDHHMMSSsss
* int64_t cancel_time
R E, A3 YYYYMMDDHHMMS Ssss
* double trade_amount
BACEE, FILIT BRI B AR
» char order_local_id [XTP_LOCAL_ORDER_LEN]
KHIR GRS OMSERM KIS, INEFE T order xtp_id, HIRSGeEEIREN RS
+ XTP_ORDER_STATUS_TYPE order_status

REART, TR AR BECIRASRHER, R RERT, KHMD ISR

« XTP_ORDER_SUBMIT_STATUS TYPE order_submit_status

IREARSCIRE, OMSTAFRIER, P AT FH It Bk X o0 i AR 52
» TXTPOrderTypeType order_type

£ & i

5341 FEAFEA

B B £ ) 1
PRGSO B AR SCRAE R

» xoms_api_struct.h

5.35 XTPOrderinsertinfoZ5i f {4k 5%

T HER

#include <xoms_api_struct.h>

S
ﬁkmx

il

* uint64_t order_xtp_id
XTPRGUTHID, THHAFEE, fEXTPRGI P ME—
e uint32_t order_client_id
REGIH, HEFHEX
« char ticker [XTP_TICKER_LEN]
EHRHY & P iE KAV 24, BllothRe
« XTP_MARKET_TYPE market
Lo
» double price
itk
» double stop_price
1B (PREFE)
* int64_t quantity
BaEWERAh R, SRR A K)
* XTP_PRICE_TYPE price_type
REL A
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union {
uint32_t u32
320 FE, FREAEEZM AR api, FFTCHR R0
struct {
XTP_SIDE_TYPE side
K ST 1]
XTP_POSITION_EFFECT_TYPE position_effect
FFFFRAE
uint8_t reservedi
T 7B 1
uint8_t reserved2
T 7 B2
1
b
+ XTP_BUSINESS_TYPE business_type
g5 RT
5351 A
FriT BIEsK
TGS R B ST F AR SO AR A
» xoms_api_struct.h
L
5.36 XTPQueryAssetRspZii ik 5%
T = 5% 48 25 VD MIR) S 25 ) 44
#include <xoms_api_struct.h>
» double total asset
BB (LK P ARIR P S AR BB = AR + R (HRiho) « Bidm®s) . (F

Ak 5E 0 BB - iTHESE + B2 BTSRRI + 1B 57 + TR B &)
» double buying_power

AT B4
» double security_asset

WEFHRHF (REFEB, HHTR0)
» double fund_buy_amount

B EARSIES GRS (ORI AR, ERKFEAATH)
» double fund_buy_fee

B EARZRZ S WA (R AAROK -, SR g R H)
* double fund_sell_amount

Bt HptiER G e (R P 4ROk, (SR & A H)
* double fund_sell fee

RIS AT (CERILE - AARUK =, (& K P& AT )
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iR

+ double withholding_amount

XTPRGTTHNIHI B & (645 K SRR TN 2 5 B & + T F4E 5% )

* XTP_ACCOUNT_TYPE account_type
kit
» double frozen_margin

PREEHIERIES: ((PRIARUK )
» double frozen_exec_cash

TGS B (PRI )
* double frozen_exec_fee

A (URERR )
» double pay_later

BATH S (R
» double preadva_pay

A B E (RBAUK )
» double orig_banlance

IEH B (DRI )

» double banlance

LHIRE (RIUK )

» double deposit_withdraw

HREAE ((URBIUK)

» double trade_netting

LBHRGHEELE (RBPIK)
» double captial_asset

BB (RBER )
« double force freeze amount

smBiR e (DRMITUK)

» double preferred_amount

AR e (DEREIUK)

» double repay_stock_aval_banlance

SRR ERE (URERIKS, REEHT X583

» double fund_order_data_charges
RITHIR R T

» double fund_cancel_data_charges
FETHERIR R 7Y

» double exchange_cur_risk_degree

B G B SR KB E (X PRIAAUK 5 SR S5 8 A4S S HF

» double company_cur_risk_degree

PNFEISER KBS (RIIBUR 5 SR S5 8 iAS KRy, HRIT90)

* uint64_t unknown [43-12-1-2-2]
(TRE 7B

536.1 ¥R

Mk = 5% < 2 I 2 45 4
VREEAE A B SO LR ST A ARG

* xoms_api_struct.h
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5.37 XTPQueryCombineStrategyInfoRspZ5 1414 2%

BRI & H 5 B AN

#include <xoms_api_struct.h>

5127
» char strategy_id [XTP_STRATEGY_ID_LEN]

HAEFIEACHL, CNSJC~ PXSJC~ PNSJC~ CXSJC~ KS~ KKS
+ char strategy_name [XTP_STRATEGY_NAME_LEN]

HERIEAIR, IETT N Z KRG  IATERETT N ZE 3RS - I 25K - AW RETI 2300 - B
Sk Bk
« XTP_MARKET_TYPE market
5
e int32_tleg_num
A EI 4L, 1-41, BN EEEH M SERR AN
» XTPComblLegStrategy leg_strategy [XTP_STRATEGE_LEG_NUM]
B aER, REHAFMR
+ XTP_EXPIRE_DATE_TYPE expire_date_type

FIWIHZSK . MHER: RBEAE, AFEZEAE, LI A SR
+ XTP_UNDERLYING_TYPE underlying_type
FRIEESK o« MZMEDN: MRIARE), RRRE), TChRpIZEsk
+ XTP_AUTO_SPLIT_TYPE auto_sep_type
HEhfEbRE . M2SER: 1. ANEM; oo FIHHH Bohf@kk; 1. E-1H BOERR, RIREH

* uint64_t reserved [10]
THER i Bt
5371 VR
BV & SRR 15 B i R,
TGS R B SRS R DU SO AR

» xoms_api_struct.h

5.38 XTPQueryETFBaseReqZii 14 1k 5%

#include <xoms_api_struct.h>

ARG

« XTP_MARKET_TYPE market
T

« char ticker [XTP_TICKER_LEN]
ETFESRY
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538.1 TFEAHIEIA

TR EETFANE ARG NG KRG, B RSEN L FESE AN ENR B E T RETFEAEE. -
2, L B market, R [F1Z38 5 13 N 455 3,385 market MtickerZ: 48, H iR A1 ZettE &, -

PRGSO B AR SCRAE R

» xoms_api_struct.h

5.39 XTPQueryETFBaseRspZtifi {4 5%

BBERETF & L Z AR (- L5 1A

#include <xoms_api_struct.h>

51722
« XTP_MARKET_TYPE market
L5
» char etf [XTP_TICKER_LEN]
etfCHd, 3K 32, B g — i A% Y
+ char subscribe_redemption_ticker [XTP_TICKER_LEN]
etfFANEIEEE] {5
e int32_t unit
e/ N B UL [ RS 3% 7 A E TG 8, 191 4 3iE "50E TF k& 900000
» int32_t subscribe_status
FE VR, 1- AT, 028
+ int32_t redemption_status
S RVFIEE], 1-71F, 088 1F
* double max_cash_ratio

BRG], /N T 1098UE TODO 275 3% H double
» double estimate_amount

TH T f BB A
» double cash_component
TXH a5
* double net _value
Ha AL E
« double total_amount
/N RIS A1 & Bl =net_valuexunit

539.1 FAHLA

I RETF & LB AN I R 5T 4
PRGSO B AR SCPRAE R

» xoms_api_struct.h
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540 XTPQueryETFComponentReq?5 41k 5%

B RRETF & AR I fE B8 RETH IR F RS EON 2L 5 i+ ETF K S

#include <xoms_api_struct.h>

i AY =

« XTP_MARKET_TYPE market
T

« char ticker [XTP_TICKER_LEN]
ETFESRY

540.1 EAHA

I ERETF & AR (5 B8 R R IF RS EON 2L 5 i+ ETF K Y
VREEAE A B SO LR ST A AR

* xoms_api_struct.h

5.41 XTPQueryETFComponentRsp%si 4 K %%

B ERETF R AR A5 S8l L 454

#include <xoms_api_struct.h>

A 2R &
* XTP_MARKET_TYPE market
Lo
 char ticker [XTP_TICKER_LEN]
ETFIURS
» char component_ticker [XTP_TICKER_LEN]
R S
» char component_name [XTP_TICKER_NAME_LEN]
R A PR
* int64_t quantity
R B =
* XTP_MARKET_TYPE component_market
R BE i
+ ETF_REPLACE_TYPE replace_type
B BOE AR R
» double premium_ratio
T EAF
» double amount
RS B RRIR S A R S (R ) B &
» double creation_premium_ratio
P s A1y L A1)
» double redemption_discount_ratio
JIEE [ 5 A1y L B3
» double creation_amount
RIS, Ao AR AR RIR Ry A I i AR {8 ) S <
» double redemption_amount

T[EIE , R B ARIR g b AT I 4 R B PR S
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GErh U A

54.1 TEHFA

B BREEETFAL S B (5 B i L4544 74
A RSO B DA U R

* xoms_api_struct.h

542 XTPQueryETFComponentRspV14514 A& 7%

ERBEETFR B S B EE 4, THRRA -

#include <xoms_api_struct.h>

+ XTP_MARKET_TYPE market
Lo
« char ticker [XTP_TICKER_LEN]
ETFRIY
» char component_ticker [XTP_TICKER_LEN]
R RS
» char component_name [XTP_TICKER_NAME_LEN]
R AR B FR
 int64_t quantity
R R
* XTP_MARKET_TYPE component_market
B AT 2 i)
+ ETF_REPLACE_TYPE replace_type
R B AURRIR
» double premium_ratio
Tt H
+ double amount
R B AR ARIR S W IR &8 (A A B &

5421 JFEAHLA

BEIRBERETFR B E BRI EEAE 4, AR -
VREE AR (A SR LR ST AR ARG

* xoms_api_struct.h

5.43 XTPQueryFundTransferLogReqZ5 1414 2%

H e N TR EIRITER SRR

#include <xoms_api_struct.h>
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ST,
WD—‘\X

i

e uint64_t serial id
HENERS

5431 EAA

B & NER LK B IE K 5 0 R

TREEHL PR SO LR SO R

» xoms_api_struct.h

5.44 XTPQuerylPOQuotaRspZs 4 & 5%

IR FH R A E - 6 2 B b AR

#include <xoms_api_struct.h>

ARG

« XTP_MARKET_TYPE market
Lo

« int32_t quantity
A FRE A

+ int32_t tech_quantity
RO

e int32_t unused

RE

5441 JFEAHEA

I FH P R AR L - 6, 5 M AR EE
VKA AR (A SR LR ST A A

* xoms_api_struct.h

545 XTPQuerylPOQuotaRspV145 414k Z:7%

F i FH P ER AL - [ i

#include <xoms_api_struct.h>
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GErh U A

ARG

e XTP_MARKET_TYPE market
Lo

« int32_t quantity
AT A

5451 ¥R

IR P R -1 H R
PGS RSO B DA SCRAE R

» xoms_api_struct.h

5.46 XTPQuerylPOTickerRspZi a1k 2%

Bl H AT HHETRE R

#include <xoms_api_struct.h>

AR AR =
« XTP_MARKET_TYPE market
%5
» char ticker [XTP_TICKER_LEN]
HI LS

+ char ticker_name [XTP_TICKER_NAME_LEN]

I B ZR 2 B

+ XTP_TICKER_TYPE ticker_type

EFRHEH
» double price
FE 4%
e int32_t unit
FAIE B TT
« int32_t qty_upper_limit
BROR v IR

546.1 ¥R

iEn RS i SN
PRGSO B DA SCRAE R

* xoms_api_struct.h

#l{E# Doxygen



5.47 XTPQueryOptCombExecPosReq5 14 & £ 7%
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5.47 XTPQueryOptCombExecPosReqZ5 fa {4 5%

EWIIBUTIE H K E R G5 i

#include <xoms_api_struct.h>

ARy
+ XTP_MARKET_TYPE market
1%
+ char cntrt_code_1 [XTP_TICKER_LEN]
B A 1S
+ char cntrt_code_2 [XTP_TICKER_LEN]
B &2 208

5471 EAFEA

BEIIBUTIUE F KT IF R A i
VKA AR AR SR FE LR ST A ARG

* xoms_api_struct.h

5.48 XTPQueryOptCombExecPosRspZ& {4 2%

B EARATALE F 5k T e R

#include <xoms_api_struct.h>

SN
WU‘\X

o XTP_MARKET_TYPE market
bt

» charcntrt_code_1 [XTP_TICKER_LEN]
oA 11808

» char cntrt_name_1 [XTP_TICKER_NAME_LEN]
BT & 14605

+ XTP_POSITION_DIRECTION_TYPE position_side_1
B & 1R T 1A

* XTP_OPT_CALL_OR_PUT_TYPE call_or_put_1
RN AN ESit

e int64_tavl_gty_1
R &0 T fF R

» int64_t orig_own_qty_1
B &AIEH R ORE

e int64_t own_qty_1

il
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e AR EEEE ey 6=

» char cntrt_code_2 [XTP_TICKER_LEN]
AT A2 2K55

» char cntrt_name_2 [XTP_TICKER_NAME_LEN]
B A2 2578

+ XTP_POSITION_DIRECTION_TYPE position_side_2
B 5> B4 2R T ]

* XTP_OPT_CALL_OR_PUT_TYPE call_or_put_2
=AY E it

e int64_tavl qty_2
R &2 27] T G

* int64_t orig_own_qty 2
& 2NE H R OiE

* int64_town_qgty 2
A G2 R R EE

* int64_t net_qty
G IRERE ST

* int64_t order_qty
INEHEIRE, FOCEACHS.

+ int64_t confirm_qty
TREF EFNEE

e int64_t avl_qty
AATRLE I EE

* uint64_t reserved [49]
REFE

548.1 TFEAHFEIA

BTG H 51 B R
REEHE RSO AR SO R

» xoms_api_struct.h

549 XTPQueryOptCombOrderByPageReq%ni 14 14 7%

B & ST BSR40 TTE )

#include <xoms_api_struct.h>

S,
ﬁkmx

» int64_t req_count

BT B
* int64_t reference

E—IREIE R B R EDR RS, RS MNKEN, FEo
* int64_t reserved

RETE

il
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549.1 TFEAHFEIA

IR & HKIET FE K-> TTE W
VREEHE A B SR LR ST A AR

» xoms_api_struct.h

550 XTPQueryOptCombOrderReqZ5i41& 2%

AR A S mEAR BT 1T A 2 A S e R B S 1 SR - S R 25 i)

#include <xoms_api_struct.h>

S,
ﬁkmx

il

+ char comb_num [XTP_SECONDARY_ORDER_ID_LEN]

PEmWY (FHAKS) |, TLCIE, WRA=, MEGAZE MR R BB B ElR
* int64_t begin_time

&N YYYYMMDDHHMMSSsss, - OMERIA 2 i 22 5 H 045,
e int64_tend_time

2N YYYYMMDDHHMMSSsss, 1 OB\ 24 B i a]

550.1 JFEAHHEA

HARLZE A SEMSAR BT /1 SRR ZH A SRS AR B A 1 SR - S i)

VKA AR (AR SR F LR ST A A

* xoms_api_struct.h

551 XTPQueryOptCombPositionReqZt 1414 575

BRI & RIS FF C 1R DUE KA (4

#include <xoms_api_struct.h>

DA

e

+ char comb_num [XTP_SECONDARY_ORDER_ID_LEN]
HES

+ XTP_MARKET_TYPE market
Lo
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551.1 FEAHIA

BRI & RIS FF B R DUE KA i
REEH RSO B DA SCRAE R

» xoms_api_struct.h

552 XTPQueryOptCombPositionRspZE 14 & 2 7%

o i ERE s SN EY SN DIV

#include <xoms_api_struct.h>

i 5127

» char strategy_id [XTP_STRATEGY_ID_LEN]
Ha Ry

+ char strategy_name [XTP_STRATEGY_NAME_LEN]
HERKIE R

o XTP_MARKET_TYPE market
Lo

+ int64_t total_qty
SSeen

+ int64_t available_qty
REZ e

+ int64_t yesterday position
FERFF &

* XTPOptCombPlugin opt_comb_info
HARUE & SR E R

* uint64_t reserved [50]
REFE

5521 AR

St EI I GRS e EYSNi D/ EINA
VKGR A B SR LR ST A ARG

» xoms_api_struct.h

5.53 XTPQueryOptCombReportByExecldReqZs 1414 525

HAAZE A SR BT BRI /111 25 e 5AA 4E A SRR 5 A8 4R 45 1 SRR
EHITRS & (REFE)

#include <xoms_api_struct.h>
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117

ST,
WU‘\X

i

* uint64_t order_xtp_id
XTPIT A58 ID

 char exec_id [XTP_EXEC_ID_LEN]
AT 5

553.1 FEAHIA

HRAALER A S RS BRI I ) RS VR RAA 2R A SRR 5 A8 T 2 3 SRR

EHTRSER (RETR)
TREEAL PR SO P LR SO R

» xoms_api_struct.h

554 XTPQueryOptCombTraderByPageReqs 14 14 2 7%

BT & S L [R5 K- 7 TUE 1)

#include <xoms_api_struct.h>

> =R B
AR AR

b

» int64_t req_count

T EEIIN AT B R
* int64_t reference

LR R M E WA RS R ERIVRS], RENKER, EFEo

* int64_t reserved
REFB

5541 JFEAHEA

BRI & S L [R5 K- 7 TUE 1)
VREE AR (A B SRS F LR ST A AR

» xoms_api_struct.h

5.55 XTPQueryOptCombTraderReq5 14 /& 2%

BRI & S A BRI K- B A

#include <xoms_api_struct.h>
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iR

» char comb_num [XTP_SECONDARY_ORDER_ID_LEN]
HERY (HAKS) |, TLUIE, WERAE, MEGAZ MR R BN R BTE B El4Rk
* int64_t begin_time

FHEEFTE], #&FH YYYYMMDDHHMMSSsss, 3 0MIERIA 4 B3 5 H o4,
* int64_t end_time

CERETIE], RN YYYYMMDDHHMMSSsss, 9 0NERA 24 Bijfst[A]

i

555.1 EAHLA

BRI & TR R B IE K- B R AR i
VRGP A SO DL R ST AE Al

» xoms_api_struct.h

5.56 XTPQueryOptExecinfoRsp% 141k 2%

BEIIIRUE LTS B RN

#include <xoms_api_struct.h>

* XTP_MARKET_TYPE market
bk

» char cntrt_code [XTP_TICKER_LEN]
HHIHY

+ int64_t own_qty_long
WA=

* int64_t own_qty_short
NS OHE

« int64_t own_qty_short_cover
NS oHE

+ int64_t net_qty
k1

* int64_t combed_qty_long
WA G EHEHE

* int64_t combed_qty_short
NS ECEHAHE

» int64_t combed_qty_short_cover
RIS OHEGEE

+ int64_t total_execute_gene_order_qty
EirEET Rt E

+ int64_t total_execute_gene_confirm_qty
Rt s TR ALE

» int64_t total_execute_comb_order_qty
Bt A B E

+ int64_t total_execute_comb_confirm_qty
FI TR RiIAEE

* uint64_t reserved [50]
REFE
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119

556.1 FEZHFEIA

BRI E ATRUE BRI R

VREEAL RSO B LR SO R

» xoms_api_struct.h

557 XTPQueryOptionAuctioninfoReqZi 14 4k 5%

BWARGE N E L5527 (5 BE REH IR, B RS ECh 38 5 T+ (AU

#include <xoms_api_struct.h>

A e =1
% 5128

e

+ XTP_MARKET_TYPE market
KoY

+ char ticker [XTP_TICKER_LEN]
SR & IS

557.1 EAHLA

BWEARGE M2 L5527 5 B & REGH IR, 7B RS ECh 38 5 T+ 8 AL AU

PRGSO B DA U R

» xoms_api_struct.h

5.58 XTPQueryOptionAuctionInfoRspZ5 1414 275

BEMIIPGENMZ 555 %(E R

allf

#include <xoms_api_struct.h>
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SN
WU‘\X

« char ticker [XTP_TICKER_LEN]
BRI, R ticker R AN F B
+ XTP_MARKET_TYPE security_id_source
TEZF RS IR
« char symbol [XTP_TICKER_NAME_LEN]
B TERR
» char contract_id [XTP_TICKER_NAME_LEN]
BN RES
 char underlying_security_id [XTP_TICKER_LEN]
ERIEZRCHY
* XTP_MARKET_TYPE underlying_security_id_source
FIESF ISR
* uint32_t list_date
LW HBA, #=h yyYYMMDD
e uint32_t last_trade date
BEXSHA, XN YYYYmMmMDD
« XTP_TICKER_TYPE ticker_type
iE% 251
+ int32_t day_trading
REFE RS, 1-7F, oAl
* XTP_OPT_CALL_OR_PUT_TYPE call_or_put
PEIATE
« uint32_t delivery_day
FTRESEIH, #2008 YYYYMMDD
* uint32_t delivery_month
TEAG, A YYYYMM
« XTP_OPT_EXERCISE_TYPE_TYPE exercise_type
FRT
* uint32_t exercise_begin_date
TRGEI HE, #=8 YYYYMMDD
e uint32_t exercise_end_date
TREERABE, = YYYYMMDD
» double exercise_price
RN
* int64_t gty_unit
BaEHA, NTHEAEFRRNEE, EREREF B IUNZIEFER B A S
* int64_t contract_unit
XA
+ int64_t contract_position
BN O
» double prev_close_price
CESEIL e K0y
» double prev_clearing_price
BRI
» int64_t Imt_buy_max_qty
FRAN KRR =
* int64_t Imt_buy_min_qty
FRAN K BN
+ int64_t Imt_sell_max_qty

i
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RirEHZKRE

* int64_t Imt_sell_min_qty
PR/ NE

« int64_t mkt_buy_max_qty
M LR E

* int64_t mkt_buy_min_qty
M SE R NG

+ int64_t mkt_sell_max_qty
MR KRR

* int64_t mkt_sell_min_qty
Dik/iE=g

+ double price_tick
/MR EAL

» double upper_limit_price
6 SEZiy

» double lower_limit_price
BRAA

+ double sell_margin
LRI RIS

» double margin_ratio_param1
Aoy IR IEE L B R S5 —

» double margin_ratio_param2
oI RIEE FIT B S5

* uint64_t unknown [20]
(REFE)

558.1 TFEAHFEIA

BRGNS L FZEER
REEH RSO AR SO R

* xoms_api_struct.h

559 XTPQueryOrderByPageReqZi 4k 5%

BT BRI K- T &

#include <xoms_api_struct.h>

S,
ﬁkmx

» int64_t req_count

BT B
* int64_t reference

il

E— OB ERIT B R AP EDRAVRS], RN ER,

* int64_t reserved

RETF B

HEO
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559.1 TFEAHFEIA

BT RIER- TE

PREEH RSO AR SCRAE R

* xoms_api_struct.h

560 XTPQueryOrderReq5Ha ik 27%

FREEE I 3R B 1R SRS i 1)

#include <xoms_api_struct.h>

s =
B AR

b

« char ticker [XTP_TICKER_LEN]

IEAHY, TR E, nsoh=s, MBI AT 8] B2 A 0 BT RS a4
» int64_t begin_time

FZ N YYYYMMDDHHMMSSsss, 9 OMIERIA M fi%E 5 H 05,
* int64_t end_time

KN YYYYMMDDHHMMSSsss, > ORI 24 Fif i A]

560.1 JFEAHHEA

FREE I ] $R SR TR SR -2 i 1)

VREEAE (A B SR LR ST A ARG

* xoms_api_struct.h

561 XTPQueryReportByExecldReq%s 418 22 7%
FCAE BRI 2538 s 18 45 38 SRR IEHUT R 5 &l ((REF
23

#include <xoms_api_struct.h>

S,
WU"\X

il

* uint64_t order_xtp_id
XTPIT B R SEID

 char exec_id [XTP_EXEC_ID_LEN]
AT 5
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561.1 F4HHEA
AT R8I 238 8 i 38 SRR IE T R 5 & ((REF
Bt)

PRGSO AR SCRAE R

» xoms_api_struct.h

5.62 XTPQueryStkPositionReqZsi 14 4k %%

BIMBER B LR REM

#include <xoms_api_struct.h>

S
ﬁkmx

i

+ char ticker [XTP_TICKER_LEN]
IR

+ XTP_MARKET_TYPE market
Lo

562.1 FAHLA

BRSO OUE R (K

PGS RSO B DA SCRAE R

» xoms_api_struct.h

5.63 XTPQueryStkPositionRsp%ii 14 &k %%

BRBERFEER

#include <xoms_api_struct.h>
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AR

« char ticker [XTP_TICKER_LEN]
UEZR RS
 char ticker_name [XTP_TICKER_NAME_LEN]
UEFFA IR
« XTP_MARKET_TYPE market
Lo
* int64_t total_qty
FSE RN
« int64_t sellable_qty
GE= 2
» double avg_price
ERMEN /N
» double unrealized_pnl
HihET (REFE)
+ int64_t yesterday_position
FERF &
* int64_t purchase_redeemable_qty
4 H e EEGE (FRIGFIEEEE AT RERIN A 7E, BT D3 — B
+ XTP_POSITION_DIRECTION_TYPE position_direction
FrJ71a
» XTP_POSITION_SECURITY_TYPE position_security_type
FFORBFB KA #HA AR, v IHRR S BRhEEAEE)
+ int64_t executable_option
ATRLEY)
» int64_t lockable_position
AIBERRE)
» int64_t executable_underlying
AIATRURE
* int64_t locked_position
EHUERRY
+ int64_t usable_locked_position
Al B BUE R
» double profit_price
BT AN
» double buy_cost
EARA
» double profit_cost
&7 R
* uint64_t unknown [50 - 9]
(RETEB)

i

563.1 FEAHLA

BREERFEER
VREEAE A B SR LR ST A ARG

» xoms_api_struct.h

#l{E# Doxygen
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5.64 XTPQueryStructuredFundinfoReq%5 1418 2%

B R EEE R

#include <xoms_api_struct.h>

DARES-

+ XTP_EXCHANGE_TYPE exchange_id

Lo AR, AR
« char sf_ticker [XTP_TICKER_LEN]
PG RGN, LN, WRNE, WEOAERTE RS

5.64.1 TFEAHFEIA

EERGIPIA - A RIS kL

PGS RSO B DA U R

» xoms_api_struct.h

5.65 XTPQueryTraderByPageReqZi 1418 2275

B R [EHRIE K- T A

#include <xoms_api_struct.h>

S
5‘@?1

i

+ int64_t req_count

TR AL EHR AL

* int64_t reference
RSB R B [ER G R A EDRRG], RENLEW, 1EEO
* int64_t reserved

REFEB

565.1 JFEAHHEA

B AR EIRIE K- 57 T A )
VREEAE A B SRS LR ST AR ARG

» xoms_api_struct.h

#IYE# Doxygen
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5.66 XTPQueryTraderReqZ5f4) 1Kk 5%

B AR EIRIE K- S

#include <xoms_api_struct.h>

+ char ticker [XTP_TICKER_LEN]
IERAHY, ATRUhE, nsohas, BRI AT 8] B2 A i BT RS 4
» int64_t begin_time

FHEEE], RN YYYYMMDDHHMMSSsss, 3 0MIER N 4 Bi%8 5 H 04,
e int64_tend_time

SERIST A, A8 FH YYYYMMDDHHMMSSsss, 9 ONIEKIA 24 B st [ia]

5.66.1 FEAHFEIA

A AT AR SR - 1 S
VREE AR A SR FE LR ST A ARG

* xoms_api_struct.h

567 XTPQuoteFullinfoZ5H5 & 3%

BETIEEERSER

#include <xquote_api_struct.h>

S

ARk

+ XTP_EXCHANGE_TYPE exchange_id
PR
+ char ticker [XTP_TICKER_LEN]
EFF S
« char ticker_name [XTP_TICKER_NAME_LEN]
UEFRA R
« XTP_SECURITY_TYPE security_type
A e Bt
* XTP_QUALIFICATION_TYPE ticker_qualification_class
BELIERR
* bool is_registration
BN ACE DR R EE, SIS SRR
* boolis_VIE
FE A B TG HIZRM (CUE R AN, BT R SR FEREIE)
* bool is_noprofit

=A
H

K
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BB AREA] (OGS QDA AFT LB R R AFFERIE)
* bool is_weighted_voting_rights
TR R 7 (DGE FH SR EE . BT L R R AR R
» bool is_have_price_limit
REERRBRIE IR (F: ANRALRARIRE, FIE S BRI A FE R IR EE)
» double upper_limit_price
BRI (DR Bk IE BRI A %50
» double lower_limit_price
BRIEAY (DU BBk PR R 5 2850
» double pre_close_price

WEHCAR

» double price_tick
Mg I/ NEBN AL

+ int32_t bid_qty_upper_limit
PRI EZAEHE EIR

« int32_t bid_qty_lower_limit
FRANSERHERE TR

» int32_t bid_qty_unit
RN SEH = B

» int32_t ask_qty_upper_limit
FRAN SRR E LR

+ int32_t ask_qty_lower_limit
RN EZAEHE TR

* int32_t ask_qty_unit
PRt S B

» int32_t market_bid_qty_upper_limit
T ELIEEE LR

+ int32_t market_bid_qty_lower_limit
N ERFERE TR

« int32_t market_bid_qty_unit
A R AL

+ int32_t market_ask_qty_upper_limit
TN ELFEEE IR

» int32_t market_ask_qty_lower_limit

T EEHEHE LR

+ int32_t market_ask_qty_unit
DR A

+ XTP_SECURITY_STATUS security_status
IEFRE

e uint32_t unknown1

RETE

* uint64_t unknown [3]

RE T B

567.1 1FAHA

BETE2ERSER

A RSO B AR SCPRAE R

» xquote_api_struct.h
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568 XTPQuoteStaticinfoZi 1414 5%

#include <xquote_api_struct.h>

S
ﬁ‘Zle

fi

XTP_EXCHANGE_TYPE exchange_id
25
+ char ticker [XTP_TICKER_LEN]

ARG NEEXHHER) . AFEE, LI0EERE

 char ticker_name [XTP_TICKER_NAME_LEN]
BB

« XTP_TICKER_TYPE ticker_type
BYRA

» double pre_close_price
e

» double upper_limit_price

EINER iy

» double lower_limit_price

BRA=IR M

» double price_tick
B/NBBEHN AL

* int32_t buy_qty_unit
EURNTHECR)

« int32_t sell_qgty_unit

BNRNEHE ()

5.68.1 FEAHFEIA

REEH RSO B DA SCRAE R

» xquote_api_struct.h

569 XTPRsplnfoStructZfiia) & 7%

LEIAESS)

#include <xtp_api_struct_common.h>
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ST,
WD—‘\X

i

e int32_terror_id
AV
» char error_msg [XTP_ERR_MSG_LEN]

HR(E R

5.69.1 TFEAHFEIA

LISAESS)

REEH RSO B AR SCPRAE R

» xtp_api_struct_common.h

5.70 XTPSpecificTickerStructZ5 {4 {4 5%

#include <xquote_api_struct.h>

=

% 5127
« XTP_EXCHANGE_TYPE exchange_id
A
« char ticker [XTP_TICKER_LEN]
ARG CMEEZSIER) Blal"600000", TNk, LU0%RE

5701 FEAHHEA

TRRER &L

VREE AR (AR SR F LR ST A AR

» xquote_api_struct.h

571 XTPStructuredFundinfoZi 5 {4k 5%

B 5 Rk A R L A5 A

#include <xoms_api_struct.h>
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iR

S

DAk
+ XTP_EXCHANGE_TYPE exchange_id
]
+ char sf_ticker [XTP_TICKER_LEN]
DRSS

=]
B

K

+ char sf_ticker_name [XTP_TICKER_NAME_LEN]

REE G R E AR
+ char ticker [XTP_TICKER_LEN]

D RE T HEEIE

» char ticker_name [XTP_TICKER_NAME_LEN]

DRI TEEHIN

» XTP_SPLIT_MERGE_STATUS split_merge_status

EE AR 6 IFIRE
e uint32_t ratio

P& LA

* uint32_t min_split_qty
RN EE

+ uint32_t min_merge_qty
SN

» double net_price
e A IE]

5711 EAHA

BRI E A R R A 1A
PRGSO B AR U R

» xoms_api_struct.h

572 XTPTickByTickEntrust’/5i4 A& 5%

BREZFE

#include <xquote_api_struct.h>

S
ﬁkmx

e int32_t channel_no
SIE S

* int64_t seq

» double price
ZHEMHE

+ int64_t qty

» char side

» char ord_type

* int64_t order_no

il
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5721 EAFEIA

RELRFE

5.72.2  LEFMRAN 51 AL B U

5.72.2.1 ord_type

char ord_type

SH: A $410; D BBk Sz: 3T 251 1 Wifh; 2 RO, U A T5 &

5.72.2.2 order_no

int64_t order_no

SH: JRIRITH5 SZ: TTE X

57223 qty

int64_t gty

SH: Fl R ZHAE (balance) SZ: BHE &

57224 seq

int64_t seq

SH: ZHF 5 (EAL B MYR S, [F—channel_noNiEEE) SZ: ZHF 5 (EHL ML S —% 5, [F]—channel_nol
LR

5.72.2.5 side

char side

=

SH:'B':3K; 'S 3k SZ: '1":3K; 238, ‘G BN P&

REEH RSO B DA SCRAE R

» xquote_api_struct.h
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5.73 XTPTickByTickStructZ5 14 1K %

BEHIEEE

#include <xquote_api_struct.h>

R 5122
+ XTP_EXCHANGE_TYPE exchange_id
PR
 char ticker [XTP_TICKER_LEN]
BHRE NMESZHER) . NHESRE,
* int64_t seq
* int64_t data_time
ZSHERT 18] or RLACH (8]
« XTP_TBT_TYPE type
THE or AT

union {
XTPTickByTickEntrust entrust
XTPTickByTickTrade trade

b

5731 AR

ZFERIEFER

5732 ZEHMRAL AR &1

5.73.2.1 seq

int64_t seq

PLlogE R

SH: W& F5 (TFERLG—% 5, [F—"-channel_noli%

noZ:[F TEL A 1K N iichannel_no) Sz: L& X
EER AR STRY F DA ST A R

» xquote_api_struct.h

5.74 XTPTickByTickTradeZ5 41k 2%

BRERL

#include <xquote_api_struct.h>

. tseqX AT A 14K 4 fseq, channel_«
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SN
WU‘\X

* int32_t channel_no
GISERAC]

* int64_t seq

» double price
BTN

+ int64_t qty

» double money
RRCAT <R (0E FH 32

* int64 _t bid _no
LT8R S

e int64_task no
SIS

» char trade_flag

i

5741 EAHLA

\

N

RERAL

5742 LEFPRAL AR 1A

5.74.2.1 seq

int64_t seq

SH: RAZF 5 (A B4R 5, [R]—channel_no[NiE4E) SZ: WAL 55 (BHE A B —%% 5, [Fl—channel_no/
LR

5.74.2.2 trade_flag

char trade_flag
SH: NAMEFRA(BESNE; SN, NRE) SZ: ACHRA(4 L FAR)
VREEHE A B SRS LR ST A AR

» xquote_api_struct.h

5.75 XTPTickerPricelnfoZ faj K 22

HERHIEHE R

#include <xquote_api_struct.h>

#IYE# Doxygen
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S

ARk

« XTP_EXCHANGE_TYPE exchange_id

T 5 Y
« char ticker [XTP_TICKER_LEN]

AR (MEEXSHHER) |, TS, LIERE
» double last_price

S

=]
B

K

5751 EAFEIA

HERHIEHE R
VREE AR A B SR FH LR ST A ARG

» xquote_api_struct.h

576 XTPTradeReportZEfi {4 %

IR AT LEF

#include <xoms_api_struct.h>

> B orn B
A AR

e

* uint64_t order_xtp_id
XTPRGIITHID, IR EIIRAFRHITBID, fEXTPRGIHME—
e uint32_t order_client_id
RE5IH
« char ticker [XTP_TICKER_LEN]
AT
« XTP_MARKET_TYPE market
Lo
e uint64_tlocal order id
1185, 5IAXTPIDfE, % FBLFrflorder xtp idEE S » HOHEI{RE -
« char exec_id [XTP_EXEC_ID_LEN]
ARG S, FLHE—, ERBETHME—, SR KT EIRIAE HF Mexec_id, MITT LA ILE
X7 B
» double price
Mg, LIRBE RIS
+ int64_t quantity
HE, HREXHHE, TERITEE
e int64_t trade_time
RAZESTE], B 2R YYYYMMDDHHMMSSsss
» double trade_amount
RO EER, LIRS B S 240 = pricexquantity
e uint64_t report_index

#l{E# Doxygen
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RS ERICR S, WTRADKFRY, RZFENFE (RERZ S &) W—, FRFE—, T

ZWPRYL, AAE—
» char order_exch_id [XTP_ORDER_EXCH_LEN]
RS LHRT, BN, IR TR
« TXTPTradeTypeType trade_type
FAE RA RS IR P AT R 2

union {
uint32_t u32
32hIFEL, HRAREZM AR api, AP TLHRFRL
struct {
XTP_SIDE_TYPE side
KSR M
XTP_POSITION_EFFECT_TYPE position_effect
VAR IV
uint8_t reservedi
T B 1
uint8_t reserved2
T B2
}
b

+ XTP_BUSINESS_TYPE business_type
g5

« char branch_pbu [XTP_BRANCH_PBU_LEN]
Lo 5 B

5761 FEAHHEA

IR LE R
PGS RSO DA SCPRAE R

» xoms_api_struct.h

5.77 XTPUserTerminalinfoReqZ5 M4 {4 7%

HR A P ipimac (58, (PRI 7 (%

#include <xoms_api_struct.h>

> =R B
% 51 2R

i

« char local_ip [XTP_INET _ADDRESS STR _LEN]
AR 1PH 1k

« char mac_addr [XTP_MAC_ADDRESS_LEN]
MACHI 1

« char hd [XTP_HARDDISK_SN_LEN]
TS
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« XTPTerminalType term_type
LKim A
» char internet_ip [XTP_INET_ADDRESS_STR_LEN]

PR IPHbAIE
* int32_t internet_port
NG uRs]
« XTPVersionType client_version
& PR A 5
+ char macos_sno [XTP_MACOS_SNO_LEN]

MacOSELIHIFFIS . (N AMacOSRLFHEHE
» char unused [27]

e

5771 TEAFEIA

HR A P ipimac (58, (PRI 7 (%]
VKA AR (AR SR FE LR ST A A

» xoms_api_struct.h
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AP

6.1 demo_test _trade_api.cpp (/5%

SE S & MR AR P A A

#include "xtp_trader_api.h"
#include <string>

#include <map>

#include <iostream>

#include <unistd.h>

#include "demo_test_trade_spi.h"

PREL

* int main ()

int main() {
6.1.1 IFAHEIA
TE SCHEH A MR AR B R

e
FHRIEF A H IR A F]

6.1.2 BRZULEA
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6.1.2.1 main()

int main ( )
int main() {

MR Demo A [ BRI
int client_id = 1/ P ¥iitRiA

char filepath[] = "c:\log\\";// B S 77 1E F AT 12 5 B 12
118G UserApi

XTP::API::TraderApix user_api_pointer = XTP::API::TraderApi::CreateTraderApi(client_id, filepath, XTP_LOG_L+«
EVEL_DEBUG); // Bl UserApi

user_api_pointer->SubscribePublicTopic(XTP_TERT_QUICK);//1% & /A F: i (£ i 7 =X

user_api_pointer->SetSoftwareKey ("XXXXXXXXXXXXXXXXXXXXX");// 15 & F ' 7+ & B FEKey, F P BG4
T, LG RE

user_api_pointer->SetSoftwareVersion("1.1.0");//1% E PRI Z UK S | dEapiii &5
user_api_pointer->SetHeartBeatInterval(15);/1% & /O BEEE AT B 8] [A]Rg ,  BAA7 A
DemoTestTraderSpix user_spi_pointer = new DemoTestTraderSpi();/ B R 28 S 5]
user_api_pointer->RegisterSpi(user_spi_pointer); // {F i F4F3

uint64_t temp_session_ = user_api_pointer->Login(server_ip.c_str(), server_port, username.c_str(), password.c«+
_str(), XTP_PROTOCOL_TCP) /&2 F iR S5 28

if (temp_session_ !=0)

{int order_client_id = 1;//F F* B XA THRRAMITHRIG S, 7T LUER
A

XTPOrderInsertinfo orderlnsert;

memset(&orderinsert, 0, sizeof(XTPOrderlnsertinfo));
orderlnsert.order_client_id = order_client_id++y//FA ) BRE X, FRFMRITE, FILIANE
std::string ticker("000002");

strcpy(orderinsert.ticker, ticker.c_str());

orderlnsert.exchange_id = (XTP_EXCHANGE_TYPE)2; orderInsert.price = 17.5;
orderinsert.quantity = 200;

orderInsert.side = (XTP_SIDE_TYPE)1;

orderinsert.price_type = (XTP_PRICE_TYPE)3;

orderinsert.business_type = (XTP_BUSINESS_TYPE_CASH)0;

orderInsert.position_effect = (XTP_POSITION_EFFECT_INIT)0:/HARO 551 FH I F By, @Mk - 15 Ak -
EHo

/AR B Fixtp_idFF 0k N R, SRS AN, Fra ST S A E Hxtp_idPfE—f &
uint64_t insert_xtp_id = user_api_pointer->InsertOrder(&orderinsert,temp_session_);

if (insert_xtp_id == 0)

{

#l{E# Doxygen
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// FERRI
XTPRI* error_info = user_api_pointer—>GetApilastError (); // R AERER G
1

/AN SR T B AR E] Hxtp_id TR B0 Tk, SRS e S BRI 5, BB 3T B A8 4F Hxtp_idPiE—Tfi 2
uint64_t cancel_xtp_id = user_api_pointer->CancelOrder(insert_xtp_id,temp_session_);

if (cancel_xtp_id == 0)

{

/ /BRI

XTPRI* error_info = user_api_pointer—->GetApilastError (); //HUERRMETAEIRER L

else

XTPRI* error_info = user_api_pointer->GetApilLastError();

std::cout << "Login to server error, " << error_info->error_id << " : " << error_info->error_msg << std
return O;

6.2 demo_test_trade_spi.h X {F5%

Demo H 7& 375 F i 3 5 Wi R 12 11 56

#include "xtp_trader_api.h"

LEF 4

+ class DemoTestTraderSpi
Demo B & X385y ¥z 1 i by 2

6.2.1 JFEAHTGA
Demo B & X2 Ui A% 5 M v £z 1 28

(=1
FHRIEF B H IR A7

#IYE# Doxygen
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6.3 xoms_api_fund_structh 3 (%%

RSB G RN R A5 R R T

#include "xtp_api_data_type.h"
#include "xoms_api_struct.h"
#include "xtp_api_struct_common.h"

LEF IR

« struct XTPFundTransferReq
R P B iEsK

« struct XTPFundQueryReq
F P RSB mE SR04

« struct XTPFundQueryRsp
FA = B < e v R G5 44 14

X

i

+ #define XTP_ACCOUNT_PASSWORD_LEN 64

P Bk P R R AT R K

RAE X

 typedef struct XTPFundTransferNotice XTPFundTransferAck
FH P 9% 4 RV v S el 57 - P 9 < 18 SR £

6.3.1 TFEAREA
FE X B S XA S b R 2R T
1E&

AR A BR A 7]

6.4 xoms_api_structh 3 5%

G ES RS

finclude "xtp_api_data_type.h"
#include "stddef.h"
#include "xtp_api_struct_common.h"

#l{E# Doxygen
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A ARUN

« struct XTPOrderlnsertinfo
BT BIESK
« struct XTPOrderCancellnfo
PN LISRTERSN
« struct XTPOrderinfo
g B0 R S5 4
+ struct XTPTradeReport
N el
« struct XTPQueryOrderReq
REELI) Iy ¥ B v g sk -4 4 2 1)
« struct XTPQueryOrderByPageReq
BT BIER -5 TTE
« struct XTPQueryReportByExecldReq
EE%)X R iy 2508 B 15 75 SRR BT R 5 Bl (REF
23
« struct XTPQueryTraderReq
B AR BRI K A ) S
« struct XTPQueryTraderByPageReq
WAL EIRE K -5 TTE )
« struct XTPQueryAssetRsp
T P B S A TR R 45 A
« struct XTPQueryStkPositionReq
IR ER GBS RE5H 7
« struct XTPQueryStkPositionRsp
HHRER OB
« struct XTPCreditDebtExtendNotice
PP R R 3B
« struct XTPFundTransferNotice
B N 7KE N
« struct XTPQueryFundTransferLogReq
B NI TK B 1E K S50 R
+ struct XTPQueryStructuredFundinfoReq
BN EEE B
* struct XTPStructuredFundinfo
Nt e & S RSN VRS AL
« struct XTPQueryETFBaseReq
« struct XTPQueryETFBaseRsp
R ETFE LI EAE LA R 4518 7K
« struct XTPQueryETFComponentReq
ERREETFE LIRS BRI B8 K, 1E RS HCH L i +ETFE SRS
« struct XTPQueryETFComponentRspV1
RS ETARUS IR 1S BRRLEE A, (FRRA -
« struct XTPQueryETFComponentRsp
B EE ETPRC S IR B IR R 5 74 {4
+ struct XTPQuerylPOTickerRsp
G H Al TR G R
« struct XTPQuerylPOQuotaRspV1
P P R - LA
« struct XTPQuerylPOQuotaRsp

#IYE# Doxygen
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A P R E 6 B L AR

struct XTPUserTerminallnfoReq

FRAR A P ipfimac (5 8., (X FRIZAA -
struct XTPQueryOptionAuctioninfoReq

BRI GE N A 5 W55 % (5 B8 REM K ERSECON A 5 i+ M AU

struct XTPQueryOptionAuctioninfoRsp
BN EN LS 5ZEER
struct XTPCombLegStrategy
BARUEE & RIS RS & 2015 B
struct XTPQueryCombineStrategyInfoRsp
B & SRS 15 A N
struct XTPOptCombLeglnfo
A ISR G A5 B A4
struct XTPOptCombPlugin
AR & SRS AR B I N 15 B a1k
struct XTPQueryOptCombPositionReq
BRI & SR B 15 LA SR EEF 4
struct XTPQueryOptCombPositionRsp
I & SR Fr (15 B R
struct XTPQueryOptExecInfoRsp
EHARCE TS BRI R
struct XTPQueryOptCombExecPosReq
BIARATILE I~ HE R G5
struct XTPQueryOptCombExecPosRsp
EIIARATIUE FH-k T B R
struct XTPCrdCashRepayRsp

il % Bl B R I R 15 R
struct XTPCrdCashRepayDebtInterestFeeRsp

Rl R 5 I < B B I R (5 R
struct XTPCrdCashRepayInfo
IR TR B RO LR R
struct XTPCrdDebtlnfo
FIRR TR AR E R
struct XTPCrdFundInfo
Rl B R A P EU R
struct XTPClientQueryCrdDebtStockReq
Rl BT RESRHE B IE SR B AU AR DR R T SR A5 1K
struct XTPCrdDebtStockInfo
R Rl 258 B IE 2 BRI 1A TR R 15 B
struct XTPClientQueryCrdPositionStockReq
Rl Sk UE 2R B 1) SR A58 1
struct XTPClientQueryCrdPositionStkinfo
AR T IESRE B
struct XTPClientQueryCrdSurplusStkReqglInfo
BEHLS RIFEIER G
struct XTPClientQueryCrdSurplusStkRsplnfo
FEHLSRFER
struct XTPCreditDebtExtendReq
F P RIRE R
struct XTPCrdFundExtralnfo
LYl E2 R SRl NN EYSS
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« struct XTPCrdPositionExtralnfo
Rl BT P T INE R

« struct XTPOptCombOrderInsertinfo

AN & SRS T B K
« struct XTPOptCombOrderinfo

HAAYAR & SRS AR B0 B 4548 1
« struct XTPOptCombTradeReport

HANUAR & SREE AR B R AT S0 1
« struct XTPQueryOptCombOrderReq

SRS SRS AR BLEDIR) i SRR & SRS TR S 2 T SR S5 R A 1R
« struct XTPQueryOptCombOrderByPageReq

B AR A SRS T B SR -4 TUE 1R
« struct XTPQueryOptCombReportByExecldReq

AR ZELA SR BT BRI 2y B e SRR 2H & SR A AT R 18 SR AR
WHTREEE (REFE)

« struct XTPQueryOptCombTraderReq
EIRHANEE A S0 BAC B R SR - R & 4

+ struct XTPQueryOptCombTraderByPageReq

B & TR R Bl RIE K- T )

€ S

M

« #define XTP_ACCOUNT_PASSWORD_LEN 64
PP B8 Bl B RS 74 BRI BE

RANE

+ typedef struct XTPOrderInfo XTPQueryOrderRsp
i BT VRN LA AL 1
+ typedef struct XTPTradeReport XTPQueryTradeRsp
FSCAE R4 A VRO HE B £5 4 A
+ typedef struct XTPFundTransferNotice XTPFundTransferLog
B & NI K L SRAE ) (4
+ typedef struct XTPQueryETFBaseRsp XTPQueryETFBaseRsp
BIBERETFE ARG L R 45 4
+ typedef struct XTPQueryETFComponentReq XTPQueryETFComponentReq
BIBEETFE AR B E BB REE, TERSECN L 5T +ETRE Y
» typedef struct XTPOrderCancellnfo XTPOptCombOrderCancellnfo
HHANZE & SRS SB BR B R I 25 14 1
» typedef struct XTPOptCombLeginfo XTPOptCombLeglnfo
HERIEHR & 2(E B LEt ik
» typedef struct XTPOptCombPlugin XTPOptCombPlugin
AU & SRR B I N 5 B a5 14
* typedef struct XTPCrdDebtInfo XTPCrdDebtInfo

BSRRBT RS AU RE R
* typedef struct XTPCrdFundinfo XTPCrdFundinfo
Rl T B A A K P R
« typedef struct XTPClientQueryCrdDebtStockReq XTPClientQueryCrdDebtStockReq
Al BRI TR B IR I AR IS B R SR EE M 4

#IYE# Doxygen
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6.4.1

typedef struct XTPCrdDebtStockIinfo XTPCrdDebtStockinfo
Rl BT Bl R RE I 25 FORI 2% T BT R 15 R,
typedef struct XTPClientQueryCrdPositionStockReq XTPClientQueryCrdPositionStockReq
RS T IR SR 1R SRE5 A0 14
typedef struct XTPClientQueryCrdPositionStkinfo XTPClientQueryCrdPositionStkinfo
5L HERE R
typedef struct XTPClientQueryCrdSurplusStkReqlInfo XTPClientQueryCrdSurplusStkReqInfo
ERL SR EIE R A
typedef struct XTPClientQueryCrdSurplusStkRsplinfo XTPClientQueryCrdSurplusStkRsplnfo
EALSRZFER
typedef struct XTPCreditDebtExtendNotice XTPCreditDebtExtendAck
FH P 3RS KA R 4514
typedef struct XTPCrdFundExtralnfo XTPCrdFundExtralnfo
LYl E2 R SRl NIV EYSS
typedef struct XTPCrdPositionExtralnfo XTPCrdPositionExtralnfo
LAl S YRk S En ! Dy KPS
typedef struct XTPOptCombOrderinfo XTPQueryOptCombOrderRsp
HAAAR & SRS AR B A R M R 25 74 1
typedef struct XTPOptCombTradeReport XTPQueryOptCombTradeRsp
FRCAT B4 2 VRN R 45

FEAA

RGBS EPS A

(=)

6.5

FRZRIEZ R A PR AT
xquote_api_struct.h 3 {F5%

TE SATIE A R AR L

#include <stdint.h>
#include "xtp_api_data_type.h"

LEF IR

struct XTPSpecificTickerStruct
TRERIEY)

struct XTPMarketDataStockExData
MR B BUFSROMIERE

struct XTPMarketDataOptionExData
RN IR

struct XTPMarketDataStruct
(&

struct XTPQuoteStaticlnfo
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EITERSER

« struct OrderBookStruct
TE

« struct XTPTickByTickEntrust
REETE

« struct XTPTickByTickTrade

« struct XTPTickByTickStruct
FERIRER

« struct XTPTickerPricelnfo
R FIHHEE

« struct XTPQuoteFullinfo
BREME2EHSER

RAE X

 typedef struct XTPSpecificTickerStruct XTPST
TRREM &Y

* typedef struct XTPMarketDataStruct XTPMD
18

* typedef struct XTPQuoteStaticInfo XTPQSI

FERSER

* typedef struct OrderBookStruct XTPOB
E B

* typedef struct XTPTickByTickStruct XTPTBT
BEBIRER

» typedef struct XTPTickerPricelnfo XTPTPI
WIS B

* typedef struct XTPQuoteFullinfo XTPQFI

FirEagnsER

ES

* enum XTP_MARKETDATA_TYPE { XTP_MARKETDATA_ACTUAL = 0, XTP_MARKETDATA_OPTION =
1}
XTP_MARKETDATA_TYPERATIE R AR T

6.5.1 TFEAHEIA
FE ATIE R A R EIREE1
(=2
RIS B PR A F
6.6 xtp_api_data_type.n (5%

TE XA R A RR
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#define MAX_TGW_CNT_PER_PBU 10
BA-PBURZ W 101 TGWIEF -

#define XTP_VERSION_LEN 16
TR A S R B K

#define XTP_TRADING_DAY_LEN 9
AR5 HF R

#define XTP_TICKER_LEN 16
TERUES S 74 B K

#define XTP_TICKER_NAME_LEN 64
TRUOES 2R B K

#define XTP_LOCAL_ORDER_LEN 11
KR IR S I FIF B R

#define XTP_ORDER_EXCH_LEN 17
TSRS MR B

#define XTP_EXEC_ID_LEN 18
WA HATIRE I F T B K

#define XTP_BRANCH_PBU_LEN 7
T 5T 5 AR i B K

#define XTP_ACCOUNT NAME_LEN 16
P BE&K R B

#define XTP_CREDIT_DEBT_ID_LEN 33
BRLESEANARES KE

#define XTP_INET_ADDRESS_STR_LEN 64
IPHENE T B K

#define XTP_MAC_ADDRESS LEN 16
MACHIIE 77 R K S

#define XTP_HARDDISK_SN_LEN 24
EEFISHFERFERE

#define XTP_MACOS_SNO_LEN 21
MacOSR P35 HIFRF B K&

#define XTP_STRATEGE_LEG_NUM 4
HIFUAE A SR B 2 AL

#define XTP_STRATEGY_ID_LEN 10
WU A SR AR B K

#define XTP_STRATEGY_NAME_LEN 32
BN & RIS BRI R K

#define XTP_SECONDARY_ORDER_ID_LEN 18
WIFUH A SRS H A RIS AT B K

#define XTP_CNTRT _COMB_STRA_LIST LEN 2048
BN A AT CRFOH A SR S R B K

#define XTP_COMBINED_EXECUTION_LEG_NUM 2
PIBUTILE H B2 o &5 E

#define XTP_SIDE_BUY 1
£ (HER, ETFE, B, EHXSHHEARE)

#define XTP_SIDE_SELL 2
S (EN, ETFE, (RS HEARSE)

#define XTP_SIDE_PURCHASE 7
FA I

#define XTP_SIDE_ REDEMPTION 8
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R
+ #define XTP_SIDE_SPLIT 9
75
+ #define XTP_SIDE_MERGE 10
a3k
+ #define XTP_SIDE_COVER 11
B2 IR fsideff1e 3., AL
+ #define XTP_SIDE_FREEZE 12
B R side e (WRLTFARENTE) ARBI (W BIFFTHRENF)
+ #define XTP_SIDE_MARGIN_TRADE 21
LS EIN
+ #define XTP_SIDE_SHORT_SELL 22
Al
+ #define XTP_SIDE_REPAY_MARGIN 23
AT
+ #define XTP_SIDE_REPAY_STOCK 24
ST
+ #define XTP_SIDE_STOCK_REPAY_STOCK 26
T (FRZEEEIT RN, BIERTE R
+ #define XTP_SIDE_SURSTK_TRANS 27

RIFRIFE
+ #define XTP_SIDE_GRTSTK_TRANSIN 28

AREFEA
« #define XTP_SIDE_GRTSTK_TRANSOUT 29

LR
+ #define XTP_SIDE_OPT_COMBINE 31
55 I 2
+ #define XTP_SIDE_OPT_SPLIT 32
452 MRS
+ #define XTP_SIDE_OPT_SPLIT_FORCE 33
R DU
+ #define XTP_SIDE_OPT_SPLIT_FORCE_EXCH 34
4R O 5 5 BTSRRI 5
+ #define XTP_SIDE_UNKNOWN 50
RS THFETH
+ #define XTP_POSITION_EFFECT_INIT 0
DI ESARRMETFFIRA, BB, SR
+ #define XTP_POSITION_EFFECT_OPEN 1
a:l:
+ #define XTP_POSITION_EFFECT_CLOSE 2
,%Z
+ #define XTP_POSITION_EFFECT_FORCECLOSE 3
BT
+ #define XTP_POSITION_EFFECT_CLOSETODAY 4
¥4
+ #define XTP_POSITION_EFFECT_CLOSEYESTERDAY 5
P
+ #define XTP_POSITION_EFFECT_FORCEOFF 6
s
+ #define XTP_POSITION_EFFECT_LOCALFORCECLOSE 7

A 5ERF
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+ #define XTP_POSITION_EFFECT_CREDIT_FORCE_COVER 8
EHLSERIRT

» #define XTP_POSITION_EFFECT_CREDIT_FORCE_CLEAR 9
5L 55 i 58P

+ #define XTP_POSITION_EFFECT_CREDIT_FORCE_DEBT 10
BRI & LRI HRE

» #define XTP_POSITION_EFFECT_CREDIT_FORCE_UNCOND 11
(SN LR

+ #define XTP_POSITION_EFFECT_UNKNOWN 12
REHFFFFRIR RS

» #define XTP_TRDT_COMMON '0’
B AT

» #define XTP_TRDT_CASH 't
b=

» #define XTP_TRDT_PRIMARY '2'
— R

» #define XTP_TRDT_CROSS_MKT_CASH '3'
BT BT ST

» #define XTP_ORDT_Normal '0'
EH

» #define XTP_ORDT_DeriveFromQuote '1'
WNATE

« #define XTP_ORDT_DeriveFromCombination '2'
HEnTd

» #define XTP_ORDT_Combination '3'
HEkp

« f#define XTP_ORDT_ConditionalOrder '4'
FiEER

+ #define XTP_ORDT_Swap '5'
HE

RALE X

+ typedef char XTPVersionType[XTP_VERSION_LEN]
A5 27

« typedef enum XTP_LOG_LEVEL XTP_LOG_LEVEL
XTP_LOG_LEVELSR: H &5 H 2 2R R

» typedef enum XTP_PROTOCOL_TYPE XTP_PROTOCOL_TYPE
XTP_PROTOCOL_TYPEZIBHZHithH 775X

+ typedef enum XTP_EXCHANGE_TYPE XTP_EXCHANGE_TYPE
XTP_EXCHANGE_TYPERZZ ST, 1115 B FH

» typedef enum XTP_MARKET_TYPE XTP_MARKET_TYPE
XTP_MARKET_TYPETT 2R3, 25 B FH

« typedef enum XTP_PRICE_TYPE XTP_PRICE_TYPE
XTP_PRICE_TYPER M %257

» typedef uint8_t XTP_SIDE_TYPE
XTP_SIDE_TYPEs: X275 [a] 5 H!

« typedef uint8_t XTP_POSITION_EFFECT TYPE
XTP_POSITION_EFFECT._TYPERJTFHRiAZTY

+ typedef enum XTP_ORDER_ACTION_STATUS_TYPE XTP_ORDER_ACTION_STATUS_TYPE
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XTP_ORDER_ACTION_STATUS_TYPER AR MR IEIR KA

» typedef enum XTP_ORDER_STATUS_TYPE XTP_ORDER_STATUS_TYPE
XTP_ORDER_STATUS TYPERAREUIRAZETY

« typedef enum XTP_ORDER_SUBMIT_STATUS_TYPE XTP_ORDER_SUBMIT_STATUS_TYPE
XTP_ORDER _SUBMIT_STATUS TYPEZR BIZATIRA KA

» typedef enum XTP_TE_RESUME_TYPE XTP_TE_RESUME_TYPE
XTP_TE_RESUME_TYPEZNEIL (ITHEMIR. « AU EHR) HEF

« typedef enum ETF_REPLACE_TYPE ETF_REPLACE_TYPE
ETF_REPLACE TYPEIR&FZHMRARIRE XL

» typedef enum XTP_TICKER_TYPE XTP_TICKER_TYPE
XTP_TICKER_TYPEUF#2K%!

+ typedef enum XTP_BUSINESS_TYPE XTP_BUSINESS_TYPE
XTP_BUSINESS TYPEILF) 55357

« typedef enum XTP_ACCOUNT_TYPE XTP_ACCOUNT TYPE
XTP_ACCOUNT TYPEK = 245

« typedef enum XTP_FUND_TRANSFER_TYPE XTP_FUND_TRANSFER_TYPE
XTP_FUND_TRANSFER_TYPER & 77 M 2 H!

« typedef enum XTP_FUND_QUERY_TYPE XTP_FUND_QUERY_TYPE
XTP_FUND_QUERY TYPERAEG & EiNET

» typedef enum XTP_FUND_OPER_STATUS XTP_FUND_OPER_STATUS
XTP_FUND_OPER_STATUSIE & % & #{ELE 5

« typedef enum XTP_DEBT_EXTEND_OPER_STATUS XTP_DEBT _EXTEND_OPER_STATUS
XTP_DEBT_EXTEND_OPER_STATUSIEA fi {5 R Rk &:

» typedef enum XTP_SPLIT_MERGE_STATUS XTP_SPLIT_MERGE_STATUS
XTP_SPLIT_MERGE_STATUSRE —1F& Y KiF &R RT

« typedef enum XTP_TBT_TYPE XTP_TBT_TYPE
XTP_TBT_TYPER— B ERIRFKH

» typedef enum XTP_OPT_CALL_OR_PUT_TYPE XTP_OPT_CALL_OR_PUT_TYPE
XTP_OPT CALL OR PUT TYPERE—/MATGEIANG LT

« typedef enum XTP_OPT_EXERCISE_TYPE_TYPE XTP_OPT_EXERCISE_TYPE_TYPE
XTP_OPT_EXERCISE_TYPE TYPER—MTHU R AR

« typedef enum XTP_POSITION_DIRECTION_TYPE XTP_POSITION_DIRECTION_TYPE
XTP_POSITION_DIRECTION_TYPER:—"MF 077 [ 287

« typedef enum XTP_OPT_COVERED_OR_UNCOVERED XTP_OPT_COVERED_OR_UNCOVERED
XTP_OPT_COVERED_OR_UNCOVEREDRT i bR

« typedef enum XTP_CRD_CR_STATUS XTP_CRD_CR_STATUS
XTP_CRD_CASH_REPAY_STATUSE — il % iz BN FR SR A

+ typedef enum XTP_OPT_POSITION_TYPE XTP_OPT_POSITION_TYPE
XTP_OPT_POSITION_TYPER— At 287

» typedef char TXTPTradeTypeType
TXTPTradeTypeTypese: i AT KR KA

+ typedef char TXTPOrderTypeType
TXTPOrderTypeTypese: 1} B K FI K F!

« typedef enum XTP_EXPIRE_DATE_TYPE XTP_EXPIRE_DATE_TYPE
XTP_EXPIRE_DATE_TYPER— AR & RIS &5 B H 2R 27

» typedef enum XTP_UNDERLYING_TYPE XTP_UNDERLYING_TYPE
XTP_UNDERLYING_TYPER— T HAPE & RIS bR B sk 5

« typedef enum XTP_AUTO_SPLIT_TYPE XTP_AUTO_SPLIT TYPE
XTP_AUTO_SPLIT_TYPEZ— AN & TR Mg B ShfgRRlss 57

* typedef char TXTPExerciseSeqType
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FTIRUNIRE T, TP, 1R TR &, 2IRZ - WRTHUNHR, NBESHART, HARRT
WM ATETB, BRTETCHKIREM (C- D)

+ typedef enum XTP_QUALIFICATION_TYPE XTP_QUALIFICATION_TYPE
XTP_QUALIFICATION_TYPER—/MIFE#5iE Y s 58

+ typedef enum XTP_SECURITY_TYPE XTP_SECURITY_TYPE
XTP_SECURITY _TYPER:— TMIEZ5 140 4y B 22K A

+ typedef enum XTP_POSITION_SECURITY_TYPE XTP_POSITION_SECURITY_TYPE

XTP_POSITION_SECURITY_TYPER:— MF O E s 27
+ typedef enum XTP_SECURITY_STATUS XTP_SECURITY_STATUS

XTP_SECURITY STATUSRE:—TMEFIR M 257

M

* enum XTP_LOG_LEVEL {
XTP_LOG_LEVEL_FATAL, XTP_LOG_LEVEL_ERROR, XTP_LOG_LEVEL_WARNING, XTP_LOG_LEVEL_INFO,
XTP_LOG_LEVEL_DEBUG, XTP_LOG_LEVEL_TRACE }
XTP_LOG_LEVELSE: H 5 H 2% 5l 25 R
* enum XTP_PROTOCOL_TYPE { XTP_PROTOCOL_TCP =1, XTP_PROTOCOL_UDP }
XTP_PROTOCOL_TYPER @il E il 7=
* enum XTP_EXCHANGE_TYPE { XTP_EXCHANGE_SH =1, XTP_EXCHANGE_SZ, XTP_EXCHANGE_UNKNOWN
1
XTP_EXCHANGE_TYPERZZ 5Tk, fTEBRMH
« enum XTP_MARKET_TYPE { XTP_MKT_INIT =0, XTP_MKT_SZ_A =1, XTP_MKT_SH_A, XTP_MKT_UNKNOWN
1
XTP_MARKET_TYPETTI52KE!, %5 5 B AEH
« enum XTP_PRICE_TYPE {
XTP_PRICE_LIMIT =1, XTP_PRICE_BEST_OR_CANCEL, XTP_PRICE_BEST5_OR_LIMIT, XTP_PRICE_BEST5_OR_CAN
XTP_PRICE_ALL_OR_CANCEL, XTP_PRICE_FORWARD_BEST, XTP_PRICE_REVERSE_BEST _LIMIT,

XTP_PRICE_LIMIT_OR_CANCEL,
XTP_PRICE_TYPE_UNKNOWN }

XTP_PRICE TYPEZM&T
* enum XTP_ORDER_ACTION_STATUS_TYPE { XTP_ORDER_ACTION_STATUS_SUBMITTED = 1,
XTP_ORDER_ACTION_STATUS ACCEPTED, XTP_ORDER_ACTION_STATUS REJECTED }

XTP_ORDER_ACTION_STATUS TYPEZR B /EIRA KA
« enum XTP_ORDER_STATUS_TYPE {
XTP_ORDER_STATUS_INIT =0, XTP_ORDER_STATUS_ALLTRADED =1, XTP_ORDER_STATUS_PARTTRADEDQUEUE
XTP_ORDER_STATUS PARTTRADEDNOTQUEUEING,
XTP_ORDER_STATUS_NOTRADEQUEUEING, XTP_ORDER_STATUS_CANCELED, XTP_ORDER_STATUS_REJECTED,
XTP_ORDER_STATUS_UNKNOWN }

XTP_ORDER_STATUS_TYPERARBUIRA KT
« enum XTP_ORDER_SUBMIT_STATUS_TYPE {
XTP_ORDER_SUBMIT_STATUS_INSERT_SUBMITTED = 1, XTP_ORDER_SUBMIT_STATUS_INSERT_ACCEPTED,
XTP_ORDER_SUBMIT_STATUS_INSERT_REJECTED, XTP_ORDER_SUBMIT_STATUS_CANCEL_SUBMITTED,
XTP_ORDER_SUBMIT_STATUS_CANCEL_REJECTED, XTP_ORDER_SUBMIT_STATUS_CANCEL_ACCEPTED
!
XTP_ORDER SUBMIT STATUS TYPERR BIRATIRARAY
« enum XTP_TE_RESUME_TYPE { XTP_TERT_RESTART =0, XTP_TERT_RESUME, XTP_TERT_QUICK }

XTP_TE_RESUME_TYPEZNEIL (ITHEMN « AUACEH) HEEF AR
« enum ETF_REPLACE_TYPE {
ERT_CASH_FORBIDDEN =0, ERT_CASH_OPTIONAL, ERT_CASH_MUST, ERT_CASH_RECOMPUTE_INTER_SZ,
ERT_CASH_MUST_INTER_SZ, ERT_CASH_RECOMPUTE_INTER_OTHER, ERT_CASH_MUST_INTER_OTHER,
ERT_CASH_RECOMPUTE_INTER_HK,
ERT_CASH_MUST _INTER_HK, EPT_INVALID }
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ETF_REPLACE TYPEIR& 5 LHRINE .
« enum XTP_TICKER_TYPE {
XTP_TICKER_TYPE_STOCK =0, XTP_TICKER_TYPE_INDEX, XTP_TICKER_TYPE_FUND, XTP_TICKER_TYPE_BOND,
XTP_TICKER_TYPE_OPTION, XTP_TICKER_TYPE_TECH_STOCK, XTP_TICKER_TYPE_UNKNOWN }

XTP_TICKER TYPEUF#H!

« enum XTP_BUSINESS_TYPE {
XTP_BUSINESS TYPE CASH = 0, XTP_BUSINESS TYPE IPOS, XTP_BUSINESS TYPE_REPO,
XTP_BUSINESS _TYPE_ETF,
XTP_BUSINESS _TYPE_MARGIN, XTP_BUSINESS_TYPE_DESIGNATION, XTP_BUSINESS_TYPE_ALLOTMENT,
XTP_BUSINESS TYPE_STRUCTURED_FUND_PURCHASE_REDEMPTION,
XTP_BUSINESS_TYPE_STRUCTURED_FUND_SPLIT_MERGE, XTP_BUSINESS_TYPE_MONEY_FUND,
XTP_BUSINESS _TYPE_OPTION, XTP_BUSINESS_TYPE_EXECUTE,
XTP_BUSINESS TYPE_FREEZE, XTP_BUSINESS_TYPE_OPTION_COMBINE, XTP_BUSINESS_TYPE_EXECUTE_COMI
XTP_BUSINESS_TYPE_UNKNOWN }

XTP_BUSINESS _TYPEIFZ\) 5527
« enum XTP_ACCOUNT_TYPE { XTP_ACCOUNT_NORMAL =0, XTP_ACCOUNT_CREDIT, XTP_ACCOUNT_DERIVE,
XTP_ACCOUNT_UNKNOWN }
XTP_ACCOUNT _TYPE F 27!
» enum XTP_FUND_TRANSFER_TYPE {
XTP_FUND_TRANSFER_OUT = 0, XTP_FUND_TRANSFER_IN, XTP_FUND_INTER_TRANSFER_OUT,
XTP_FUND_INTER_TRANSFER_IN,
XTP_FUND_TRANSFER_UNKNOWN }
XTP_FUND_TRANSFER_TYPER: ¥4 ifiis /7 n 3
* enum XTP_FUND_QUERY_TYPE { XTP_FUND_QUERY_JZ = 0, XTP_FUND_QUERY_INTERNAL,
XTP_FUND_QUERY_UNKNOWN }
XTP_FUND_QUERY_TYPERZIE & RE&EimAET
» enum XTP_FUND_OPER_STATUS {
XTP_FUND_OPER_PROCESSING = 0, XTP_FUND_OPER _SUCCESS, XTP_FUND_OPER_FAILED,
XTP_FUND_OPER_SUBMITTED,
XTP_FUND_OPER_UNKNOWN }
XTP_FUND_OPER_STATUSHL & ¥ &1 1ELEH
* enum XTP_DEBT_EXTEND_OPER_STATUS {
XTP_DEBT_EXTEND OPER_PROCESSING =0, XTP_DEBT_EXTEND_OPER_SUBMITTED, XTP_DEBT_EXTEND_OPER
XTP_DEBT_EXTEND_OPER_FAILED,
XTP_DEBT_EXTEND_OPER_UNKNOWN }
XTP_DEBT_EXTEND_OPER_STATUSIE & i fii B EIR S
« enum XTP_SPLIT_MERGE_STATUS { XTP_SPLIT_MERGE_STATUS_ALLOW =0, XTP_SPLIT_MERGE_STATUS_ONLY ¢
XTP_SPLIT_MERGE_STATUS_ONLY_MERGE, XTP_SPLIT MERGE_STATUS_FORBIDDEN }
XTP_SPLIT_MERGE_STATUSRE:— 1 E:4 S KIF5 A I REHRE!
* enum XTP_TBT_TYPE { XTP_TBT_ENTRUST =1, XTP_TBT_TRADE =2}
XTP_TBT_TYPER—"MZE IR KR!
« enum XTP_OPT_CALL OR _PUT_TYPE { XTP_OPT_CALL =1, XTP_OPT PUT =2}
XTP_OPT_CALL_OR_PUT_TYPER—/MATH BN 2T
« enum XTP_OPT_EXERCISE_TYPE_TYPE { XTP_OPT_EXERCISE_TYPE_EUR =1, XTP_OPT_EXERCISE_TYPE_AME
=2}
XTP_OPT_EXERCISE_TYPE_TYPERZ— M7 2 KT
* enum XTP_POSITION_DIRECTION_TYPE { XTP_POSITION_DIRECTION_NET =0, XTP_POSITION_DIRECTION_LONG,
XTP_POSITION_DIRECTION_SHORT, XTP_POSITION_DIRECTION_COVERED }
XTP_POSITION_DIRECTION_TYPER— (75 [ 255
» enum XTP_OPT_COVERED_OR_UNCOVERED { XTP_POSITION_UNCOVERED =0, XTP_POSITION_COVERED
1
XTP_OPT_COVERED OR _UNCOVERED/Z % i HIFrE
« enum XTP_CRD_CR_STATUS{XTP_CRD_CR_INIT =0, XTP_CRD_CR_SUCCESS, XTP_CRD_CR_FAILED
1
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XTP_CRD_CASH_REPAY_STATUSHRE:— Bl ¥Rl: B A HCR A REL
« enum XTP_OPT_POSITION_TYPE { XTP_OPT_POSITION_TYPE_CONTRACT =0, XTP_OPT_POSITION_TYPE_COMBINE
XTP_OPT_POSITION_TYPERZ— AR fr 27
» enum XTP_ORDER_DETAIL_TYPE { XTP_ORDER_DETAIL_TYPE_NEW_ORDER =0, XTP_ORDER_DETAIL_TYPE_CANC
=1, XTP_ORDER_DETAIL TYPE _OPT_COMB_NEW _ORDER =2, XTP_ORDER_DETAIL TYPE_OPT_COMB_CANCEL_C
=3}
XTP_ORDER_TYPERZ— 1] HA)RTY
» enum XTPTerminalType {
XTP_TERMINAL_PC = 1, XTP_TERMINAL_ANDROID, XTP_TERMINAL_IOS, XTP_TERMINAL_WP,
XTP_TERMINAL_STATION, XTP_TERMINAL_TEL, XTP_TERMINAL_PC_LINUX }

XTPTerminalTypese — M um R BUM 2E  (WHLIRANR G A
« enum XTP_EXPIRE_DATE_TYPE { XTP_EXP_DATE_SAME =0, XTP_EXP_DATE_DIFF, XTP_EXP_DATE_NON
1
XTP_EXPIRE_DATE_TYPER— ™ HANAE A IR g & 25 # H Bk 7
« enum XTP_UNDERLYING_TYPE { XTP_UNDERLYING SAME = 0, XTP_UNDERLYING_DIFF,
XTP_UNDERLYING_NON }

XTP_UNDERLYING_TYPEZ— AN & SRIE bR r B sk K T
« enum XTP_AUTO_SPLIT TYPE { XTP_AUTO SPLIT EXPDAY = 0, XTP_AUTO_SPLIT_PREDAY,
XTP_AUTO_SPLIT_PRE2DAY, XTP_AUTO_SPLIT_NON}

XTP_AUTO_SPLIT_TYPER— /AN & 3RS B SRR R A
« enum XTP_QUALIFICATION_TYPE { XTP_QUALIFICATION_PUBLIC = 0, XTP_QUALIFICATION_COMMON
=1, XTP_QUALIFICATION_ORGANIZATION = 2, XTP_QUALIFICATION_UNKNOWN = 3}

XTP_QUALIFICATION_TYPER—/MIE35iE M s 58
* enum XTP_SECURITY_TYPE {
XTP_SECURITY_MAIN_BOARD =0, XTP_SECURITY_SECOND_BOARD, XTP_SECURITY_STARTUP_BOARD,
XTP_SECURITY_INDEX,
XTP_SECURITY_TECH_BOARD =4, XTP_SECURITY_STATE_BOND =5, XTP_SECURITY_ENTERPRICE_BOND
=6, XTP_SECURITY_COMPANEY_BOND =7,
XTP_SECURITY_CONVERTABLE_BOND = 8, XTP_SECURITY_NATIONAL BOND_ REVERSE_REPO =
12, XTP_SECURITY_ETF_SINGLE_MARKET _STOCK =14, XTP_SECURITY_ETF_INTER_MARKET_STOCK,
XTP_SECURITY_ETF_CROSS BORDER_STOCK =16, XTP_SECURITY_ETF_SINGLE_MARKET_BOND
=17, XTP_SECURITY_ETF_GOLD = 19, XTP_SECURITY_STRUCTURED_FUND_CHILD = 24,
XTP_SECURITY_SZSE_RECREATION_FUND =26, XTP_SECURITY_STOCK_OPTION =29, XTP_SECURITY_ETF_OPTIC
=30, XTP_SECURITY_ALLOTMENT = 100,
XTP_SECURITY_MONETARY_FUND_SHCR = 110, XTP_SECURITY_MONETARY_FUND_SHTR = 111,
XTP_SECURITY_MONETARY_FUND_SZ = 112, XTP_SECURITY_OTHERS = 255 }
XTP_SECURITY TYPER:—"MEFHVEM 5 RAzs KA
« enum XTP_POSITION_SECURITY_TYPE { XTP_POSITION_SECURITY_NORMAL =0, XTP_POSITION_SECURITY_PLACE
=1, XTP_POSITION_SECURITY_UNKNOWN =2}
XTP_POSITION_SECURITY TYPERE— M FOIEHFM KT
« enum XTP_SECURITY_STATUS {
XTP_SECURITY_STATUS_ST =0, XTP_SECURITY_STATUS_N_IPO, XTP_SECURITY_STATUS_COMMON,
XTP_SECURITY_STATUS RESUME,
XTP_SECURITY_STATUS_DELISTING = 10, XTP_SECURITY_STATUS_OTHERS = 255 }

XTP_SECURITY _STATUSSE:—MIEFHRAEM2EH T

6.6.1 1EAHTEIA

TE XA R A KA

(=1

RIS A A BR A 7]
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6.6.2 7€ XA

6.6.2.1 XTP_SIDE_STOCK_REPAY_STOCK

#define XTP_SIDE_STOCK_REPAY_ STOCK 26

BEda (N E

IR

WL T

6.6.3 MrzE3RAY A

6.6.3.1 ETF_REPLACE_TYPE

enum ETF_REPLACE_TYPE
ETF_REPLACE_TYPEI & CHRIAE X

M (E

BiTEEMN, BIniE R i)

ERT_CASH_FORBIDDEN

ZibHEE R

ERT_CASH_OPTIONAL

A AR

ERT_CASH_MUST

DAV =

ERT_CASH_RECOMPUTE_INTER_SZ

GRS

ERT_CASH_MUST_INTER_SZ

DA =X

ERT_CASH_RECOMPUTE_INTER_OTHER

FEIR TR IE S E N4
PEETF™ &)

B (NERT B

P

ERT_CASH_MUST INTER_OTHER

FRABIFVRTT I U RS 0 TR 4
IRHRETF= &)

B ONERTE

ERT_CASH_MUST_INTER_HK | #ETENIEEML ((GEH THBIFERBETF™ &)
EPT_INVALID | &M A& ER (DOEH TEIFREETF ™ ) TR
(N

6.6.3.2 XTP_ACCOUNT_TYPE

enum XTP_ACCOUNT_TYPE

XTP_ACCOUNT _TYPEK f7 27
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DESE
XTP_ACCOUNT_NORMAL
XTP_ACCOUNT_CREDIT
XTP_ACCOUNT_DERIVE
XTP_ACCOUNT_UNKNOWN

IR
EMlk
eSS
ARHE KA

6.6.3.3 XTP_AUTO_SPLIT_TYPE

enum XTP_AUTO_SPLIT_TYPE

XTP_AUTO_SPLIT_TYPEJE— M & s B B Bl K1Y

M2 E
XTP_AUTO_SPLIT_EXPDAY
XTP_AUTO_SPLIT_PREDAY

XTP_AUTO_SPLIT_PRE2DAY
XTP_AUTO_SPLIT_NON

1A H B BNEER
E-1H HBhiEk
E-2H HBh#k:
TERE

6.6.3.4 XTP_BUSINESS_TYPE

enum XTP_BUSINESS_TYPE

XTP_BUSINESS_TYPEIEZ ) 55257

W2
XTP_BUSINESS_TYPE_CASH | i@ E LSS (BEKTE, ETFESE, PFHis
B THESSE)
XTP_BUSINESS_TYPE_IPOS | & FFNENLSS (W price type TRt FEfR M 2K
)

XTP_BUSINESS_TYPE_REPO

EIEME S (5738 BIE L 55 %) R fprice typelEH
FRAT, sidelE lE)

XTP_BUSINESS_TYPE_ETF

ETFHIE 55

XTP_BUSINESS_TYPE_MARGIN

Rl B AL 55

XTP_BUSINESS_TYPE_DESIGNATION

BHE ORI

XTP_BUSINESS_TYPE_ALLOTMENT

FR Aok gs (57 R Fiprice type TR BEFR A 28
7 sidelE H3E)

XTP_BUSINESS_TYPE_STRUCTURED_FUND_+
PURCHASE_REDEMPTION

TR e LSS

XTP_BUSINESS_TYPE_STRUCTURED_FUND_«-
SPLIT_MERGE
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MEHE

XTP_BUSINESS_TYPE_MONEY_FUND

ThEE RS (BERFF, PHis
2 0K SE B E R R 55 )

Rt

i

XTP_BUSINESS_TYPE_OPTION

AR 55

XTP_BUSINESS_TYPE_EXECUTE

FTAL

XTP_BUSINESS_TYPE_FREEZE

BUEMS, BEASE

XTP_BUSINESS_TYPE_OPTION_COMBINE

BARUAE & 3R 2H A AR L 55

XTP_BUSINESS_TYPE_EXECUTE_COMBINE

AT HLSS

XTP_BUSINESS_TYPE_UNKNOWN

RAINKR

6.6.3.5 XTP_CRD_CR_STATUS

enum XTP_CRD_CR_STATUS

XTP_CRD_CASH_REPAY_STATUSE — Rl ¥Rl H A TR AR Y

ESE
XTP_CRD_CR_INIT

XTP_CRD_CR_SUCCESS
XTP_CRD_CR_FAILED

e - RCHIRT
E DAL ERIRES
AEFRRICIRS

6.6.3.6 XTP_DEBT_EXTEND_OPER_STATUS

enum XTP_DEBT_EXTEND_OPER_STATUS

XTP_DEBT_EXTEND_OPER_STATUSHE & i {it BH#R IR S

M (E

XTP_DEBT_EXTEND_OPER_PROCESSING

XTPEUE|, 1IEFEANFEAH

XTP_DEBT_EXTEND_OPER_SUBMITTED

EIREIEHE S

XTP_DEBT_EXTEND_OPER_SUCCESS | AT}

XTP_DEBT_EXTEND_OPER_FAILED | KNI

XTP_DEBT_EXTEND _OPER_UNKNOWN | A4

6.6.3.7 XTP_EXCHANGE_TYPE

enum XTP_EXCHANGE_TYPE
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XTP_EXCHANGE_TYPEZZ T RAY 1715 BAF

eS|

XTP_EXCHANGE_SH | i
XTP_EXCHANGE_SZ | &I
XTP_EXCHANGE_UNKNOWN | REZERTAE 5 FT AL

6.6.3.8 XTP_EXPIRE_DATE_TYPE

enum XTP_EXPIRE_DATE_TYPE
XTP_EXPIRE_DATE_TYPE:&— ™ HAZE & SR & 205 B H ZEoRk kA
Mz

XTP_EXP_DATE_SAME | +H[E%I#H H

XTP_EXP_DATE_DIFF | ANEZEHHH
XTP_EXP_DATE_NON | FE¥|#A H 25k

6.6.3.9 XTP_FUND_OPER_STATUS

enum XTP_FUND_OPER_STATUS
XTP_FUND_OPER_STATUSHE & B & ELE

HzE{E
XTP_FUND_OPER_PROCESSING | XTPE Wt E|, [EFELFEH
XTP_FUND_OPER_SUCCESS | IS
XTP_FUND_OPER_FAILED | “RIK
XTP_FUND_OPER_SUBMITTED | Ci&%3C%|&EFHHE & 4038
XTP_FUND_OPER_UNKNOWN | %l

6.6.3.10 XTP_FUND_QUERY_TYPE

enum XTP_FUND_QUERY_TYPE

=

XTP_FUND_QUERY_TYPEZTE& Ha& A iR
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MEHE

XTP_FUND_QUERY JZ | & IFFIEE %4

XTP_FUND_QUERY_INTERNAL | Ti—k 5 B .Oi% BN, 5 HA0

e
hoay

&

XTP_FUND_QUERY_UNKNOWN | FF1z#

6.6.3.11 XTP_FUND_TRANSFER_TYPE

enum XTP_FUND_TRANSFER_TYPE
XTP_FUND_TRANSFER_TYPE& B 4 ifi % 77 ] K7

M E

XTP_FUND_TRANSFER_OUT | & H MXTPRHEIES

XTP_FUND_TRANSFER_IN | ¥ A MIE&E AXTP

XTP_FUND_INTER_TRANSFER_OUT | B mdc i MAXTPTI S, B HEBIXImXTPY M2, XTPARSS
a2 ARG, HeeEsnk - H P #H

XTP_FUND_INTER_TRANSFER_IN | BT S5 AN MATURXTP T 5.2, BARIAXTPY H1, XTPARSS
sy AR, HERESMK - A

XTP_FUND_TRANSFER_UNKNOWN | F%13:7

6.6.3.12 XTP_LOG_LEVEL

enum XTP_LOG_LEVEL
XTP_LOG_LEVELE H 5% H U K A

e
XTP_LOG_LEVEL_FATAL | &R 5)
XTP_LOG_LEVEL ERROR | 1245
XTP_LOG_LEVEL WARNING | 245255
XTP_LOG_LEVEL_INFO | infoZl 3l
XTP_LOG_LEVEL_DEBUG | debugZ% 7
XTP_LOG_LEVEL_TRACE | traceZl !

6.6.3.13 XTP_MARKET_TYPE

enum XTP_MARKET_TYPE
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XTP_MARKET_TYPET#2RA!, %5 5 B

M (E

XTP_MKT_INIT | ¥ 1E S R A
XTP_MKT_SZ_A | i&YIAR
XTP_MKT_SH_A | AR

XTP_MKT_UNKNOWN | RH15Z 5 15 KA!

6.6.3.14 XTP_OPT_CALL_OR_PUT_TYPE

enum XTP_OPT_CALL_OR_PUT_TYPE
XTP_OPT_CALL_OR_PUT_TYPERZ—MAJh e i AN 7

WEE
XTP_OPT CALL | i\l
XTP_OPT_PUT | Al

6.6.3.15 XTP_OPT_COVERED_OR_UNCOVERED

enum XTP_OPT_COVERED_OR_UNCOVERED
XTP_OPT_COVERED_OR_UNCOVERED+Z % % . FIPR

ez
XTP_POSITION_UNCOVERED | 3£ i,
XTP_POSITION_COVERED | # ¥,

6.6.3.16 XTP_OPT_EXERCISE_TYPE_TYPE

enum XTP_OPT_EXERCISE_TYPE_TYPE
XTP_OPT_EXERCISE_TYPE_TYPE&—MTAU T =K7Y

W2
XTP_OPT_EXERCISE_TYPE_EUR | F&k=t
XTP_OPT_EXERCISE_TYPE_AME | %3
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6.6.3.17 XTP_OPT_POSITION_TYPE

enum XTP_OPT_POSITION_TYPE
XTP_OPT_POSITION_TYPEZ — A (7Y

e
XTP_OPT_POSITION_TYPE_CONTRACT | HAXFF
XTP_OPT_POSITION_TYPE_COMBINED | HA&RISFF &

6.6.3.18 XTP_ORDER_ACTION_STATUS_TYPE

enum XTP_ORDER_ACTION_STATUS_TYPE
XTP_ORDER_ACTION_STATUS_TYPEZR Hi/EIR S 2HKA

MEEE

XTP_ORDER_ACTION_STATUS_SUBMITTED | 44325

XTP_ORDER_ACTION_STATUS ACCEPTED | C2&8#:%

XTP_ORDER_ACTION_STATUS REJECTED | & 454

6.6.3.19 XTP_ORDER_DETAIL_TYPE

enum XTP_ORDER_DETAIL_TYPE
XTP_ORDER_TYPER&—MTHAREY

e

XTP_ORDER_DETAIL_TYPE_NEW_ORDER

BT

XTP_ORDER_DETAIL_TYPE_CANCEL_ORDER

BT AR

XTP_ORDER_DETAIL_TYPE_OPT_COMB_NEW_ORDER

AT

XTP_ORDER_DETAIL_TYPE_OPT_COMB_CANCEL_ORDER

HETTHRFA
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6.6.3.20 XTP_ORDER_STATUS_TYPE

enum XTP_ORDER_STATUS_TYPE
XTP_ORDER_STATUS_TYPE SR HR A 2KAY

MEHE

XTP_ORDER_STATUS_INIT | #JIA1L
XTP_ORDER_STATUS_ALLTRADED | £&BAiAC
XTP_ORDER_STATUS_PARTTRADEDQUEUEING | #B4 A
XTP_ORDER_STATUS_PARTTRADEDNOTQUEUEING | &B4fea
XTP_ORDER_STATUS_NOTRADEQUEUEING | H %%
XTP_ORDER_STATUS_CANCELED | C.f{#
XTP_ORDER_STATUS_REJECTED | C.iE4:
XTP_ORDER_STATUS_UNKNOWN | 41T HUR S

6.6.3.21 XTP_ORDER_SUBMIT_STATUS_TYPE

enum XTP_ORDER_SUBMIT_STATUS_TYPE
XTP_ORDER_SUBMIT_STATUS_TYPEZR BT IR KA!

e
XTP_ORDER_SUBMIT_STATUS_INSERT_SUBMITTED | i ¥ B2 4278
XTP_ORDER_SUBMIT_STATUS_INSERT_ACCEPTED | iT ¥ B4
XTP_ORDER_SUBMIT_STATUS_INSERT_REJECTED | 1] 228 HE4
XTP_ORDER_SUBMIT_STATUS_CANCEL_SUBMITTED | ## E4848%C
XTP_ORDER_SUBMIT_STATUS_CANCEL_REJECTED | i B 45 #HE4
XTP_ORDER_SUBMIT_STATUS_CANCEL_ACCEPTED | #i® E4W#E%

6.6.3.22 XTP_POSITION_DIRECTION_TYPE

enum XTP_POSITION_DIRECTION_TYPE
XTP_POSITION_DIRECTION_TYPE&— N7 (3 77 [A] 257

e[
XTP_POSITION_DIRECTION_NET
XTP_POSITION_DIRECTION_LONG | & (BAFUURALFFT)
XTP_POSITION_DIRECTION_SHORT | &% (¥AFUNI Ny L5577)
XTP_POSITION_DIRECTION_COVERED | #& 5, (AR N & 5 X 55H) #1f£% Doxygen
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6.6.3.23 XTP_POSITION_SECURITY_TYPE

enum XTP_POSITION_SECURITY_TYPE
XTP_POSITION_SECURITY_TYPESZ — M i 25 285

W2
XTP_POSITION_SECURITY NORMAL | ¥@E#r{x

XTP_POSITION_SECURITY_PLACEMENT | Bl&ERAAKF6G, BB - %
XTP_POSITION_SECURITY_UNKNOWN | 4127

6.6.3.24 XTP_PRICE_TYPE

enum XTP_PRICE_TYPE
XTP_PRICE_TYPEZ &K%

MZEE

XTP_PRICE_LIMIT | FRAYEL-JF /3 / IPHARL ARl (BB L 5550, Hapk
Frfe Bl 548 15 F UL PR 2

XTP_PRICE_BEST _OR_CANCEL | HUVEEAe ol sy, i 8- / IR HARL 7 R HAFY

XTP_PRICE_BEST5_OR_LIMIT | &L BRSBTS R E& R A, T4 By

XTP_PRICE_BEST5 OR_CANCEL | s{t5H4RIES 5l 22 ) e . T BR-0P i / IR HAKY

XTP_PRICE_ALL_OR_CANCEL | ¥Rl AZ s, i B-158 / I BARL / SREAFL

XTP_PRICE_FORWARD_BEST | A&, T4 B-IR VR / 1P R

K5 SRR AR R A, T SRR/ P 3R A/ PR BIAR
XTP_PRICE_REVERSE_BEST_LIMIT

XTP_PRICE_LIMIT_OR_CANCEL | HAFYFEHr FH4RFOK

XTP_PRICE_TYPE_UNKNOWN | AHIELE TER s KA

6.6.3.25 XTP_PROTOCOL_TYPE

enum XTP_PROTOCOL_TYPE

XTP_PROTOCOL_TYPES& B & it 77 =X
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(A
XTP_PROTOCOL_TCP | FHATCP R (%
XTP_PROTOCOL_UDP | RHUDPJ = (&5 (N ATE 0 30 HF)

6.6.3.26 XTP_QUALIFICATION_TYPE

enum XTP_QUALIFICATION_TYPE

XTP_QUALIFICATION_TYPE & — MIEZIE 2 MM KA

WZME
XTP_QUALIFICATION_PUBLIC | AR HHE, AHIETEESHMHR TS
XTP_QUALIFICATION_COMMON | [N AT HE S5 AR TE

XTP_QUALIFICATION_ORGANIZATION | 1Y FRHLIE % B
XTP_QUALIFICATION_UNKNOWN | &1, HIFEERTHE H APy

6.6.3.27 XTP_SECURITY_STATUS

enum XTP_SECURITY_STATUS
XTP_SECURITY_STATUS;Z — MEFFRAM 2K

MEE

XTP_SECURITY_STATUS ST | X&ZE R
XTP_SECURITY_STATUS N _IPO | B H E#i
XTP_SECURITY_STATUS_COMMON | &
XTP_SECURITY_STATUS_RESUME | k& L1
XTP_SECURITY_STATUS_DELISTING | JR & FH
XTP_SECURITY_STATUS OTHERS | HAth

6.6.3.28 XTP_SECURITY_TYPE

enum XTP_SECURITY_TYPE

XTP_SECURITY_TYPEE — MESFIFA 7 RAAE KR
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MEHE

XTP_SECURITY_MAIN_BOARD

E e

XTP_SECURITY_SECOND_BOARD

MR

XTP_SECURITY_STARTUP_BOARD

AR E

XTP_SECURITY_INDEX

ELEE

XTP_SECURITY_TECH_BOARD

BB (L)

XTP_SECURITY_STATE_BOND

= fit

XTP_SECURITY_ENTERPRICE_BOND

Al {5

XTP_SECURITY_COMPANEY_BOND

it

XTP_SECURITY_CONVERTABLE_BOND

Py

XTP_SECURITY_NATIONAL_BOND_REVERSE_REPO

] 527 [E]

XTP_SECURITY_ETF_SINGLE_MARKET_STOCK

AT EE ETF

XTP_SECURITY_ETF_INTER_MARKET_STOCK

BT ETF

XTP_SECURITY_ETF_SINGLE_MARKET_BOND

AMi LY i ETF

XTP_SECURITY_ETF_GOLD

¥4 ETF

XTP_SECURITY_STRUCTURED_FUND_CHILD

nREETES

XTP_SECURITY_SZSE_RECREATION_FUND

GRAC P (R B

XTP_SECURITY_STOCK_OPTION

g

XTP_SECURITY_ETF_OPTION

ETFEATY

XTP_SECURITY_ALLOTMENT

i

XTP_SECURITY_MONETARY_FUND_SHCR

A B HB A B

&

XTP_SECURITY_MONETARY_FUND_SHTR

B | i

EERAE SR

&

XTP_SECURITY_MONETARY_FUND_SZ

E T EE

XTP_SECURITY_OTHERS

Hitb

6.6.3.29 XTP_SPLIT_MERGE_STATUS

enum XTP_SPLIT_MERGE_STATUS

XTP_SPLIT_MERGE_STATUS#: — 1544 KiF & H IR AR

MEHE

XTP_SPLIT_MERGE_STATUS_ALLOW

SRR G I

XTP_SPLIT_MERGE_STATUS_ONLY_SPLIT

ARy, ARraHt

XTP_SPLIT_MERGE_STATUS_ONLY_MERGE

ARFaH, PRFFRD

XTP_SPLIT_MERGE_STATUS_FORBIDDEN

ARV & FH

6.6.3.30 XTP_TBT_TYPE

enum XTP_TBT_TYPE
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XTP_TBT_TYPERZ — 1N ZFE Rk FEHR

M (E

XTP_TBT_ENTRUST | &
XTP_TBT TRADE | X2 H3C

6.6.3.31 XTP_TE_RESUME_TYPE

enum XTP_TE_RESUME_TYPE
XTP_TE_RESUME_TYPERZAH (ITHIN « fAZER) A

e

XTP_TERT_RESTART | M\AZ: 5 H IR E L
XTP_TERT_RESUME | MM BB RIEE (AR SCHR)
XTP_TERT_QUICK | RfFEEREABR TR - 2 ER) FINE

6.6.3.32 XTP_TICKER_TYPE

enum XTP_TICKER_TYPE

XTP_TICKER TYPEIFZ2K7%!

]

XTP_TICKER_TYPE_STOCK | i i =

XTP_TICKER_TYPE_INDEX | 8%

XTP_TICKER_TYPE_FUND | #4

XTP_TICKER_TYPE_BOND | {53
XTP_TICKER_TYPE_OPTION | %
XTP_TICKER TYPE_TECH_STOCK | BIHIMHE ( Fif)

XTP_TICKER_TYPE_UNKNOWN | FR&izE7!

6.6.3.33 XTP_UNDERLYING_TYPE

enum XTP_UNDERLYING_TYPE

XTP_UNDERLYING_TYPEZ —"HHIN4H & SR B& PRt Bk 25 1Y
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MEHE

XTP_UNDERLYING_SAME

EIREAp

XTP_UNDERLYING_DIFF

ARIBRE

XTP_UNDERLYING_NON

TEPRIEER

6.6.3.34 XTPTerminalType

enum XTPTerminalType

XTPTerminalType & —FH4 i R AIMEE (WA RS

e

XTP_TERMINAL_PC

"PC",PC-windows &2MacOS

XTP_TERMINAL_ANDROID

"MA",Mobile-Android

XTP_TERMINAL_IOS | "MI",Mobile-los

XTP_TERMINAL_WP | "MW" ,Mobile-Windows Phone
XTP_TERMINAL_STATION | "WP" T-#%uk

XTP_TERMINAL_TEL | "TO",HiEZ4E

XTP_TERMINAL_PC_LINUX

"OH",PC-linux M E-fth #5435

6.7 xtp_api_structh X 5%

R S S5 ER A

#include "xtp_api_struct_common.h"
#include "xquote_api_struct.h"
#include "xoms_api_struct.h"
#include "xoms_api_fund_struct.h"

6.7.1 EARGA

T Sk 55 E L

(=1
PRI A A BR A 7]
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A5

6.8 xtp_api_struct_common.h 3 /%%

T SOk 55 A FERSE Y

#include <stdint.h>
#include "xtp_api_data_type.h"

LEM
« struct XTPRsplnfoStruct
R AE B

X
« #define XTP_ERR_MSG_LEN 124
R E BT AR

M

RAIE L
* typedef struct XTPRspInfoStruct XTPRI
MR AE B
6.8.1 E4HIIA
TE SO 55 A SR EHR S5

(=21
FHFRILZFBAN H R A F]

6.9 xtp_trader api.h 3 1%

S AL Sy A

#include "xtp_api_struct.h"

GEF R
+ class TraderSpi
st AR NITES
* class TraderApi
T HEAR

6.9.1 FEAREA
ENE P HN

(=]
FFRIULZF A H BR A F]
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XTP::API::TraderSpi, 57

OnCreditCashRepayDebtinterestFee

XTP::API::TraderSpi, 57
OnCreditExtendDebtDate
XTP::API::TraderSpi, 58
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XTP::API::TraderSpi, 70
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DemoTestTraderSpi, 15
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DemoTestTraderSpi, 16
XTP::API::TraderSpi, 71
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XTP::API::TraderSpi, 72
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DemoTestTraderSpi, 16
XTP::API::TraderSpi, 72
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XTP::API::TraderSpi, 73
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XTP::API::TraderSpi, 76
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XTP::API::TraderSpi, 77
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DemoTestTraderSpi, 17
XTP::API::TraderSpi, 77
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XTP::API::TraderSpi, 78
OnQueryOtherServerFund
XTP::API::TraderSpi, 79
OnQueryPosition
DemoTestTraderSpi, 17
XTP::API::TraderSpi, 79
OnQueryStructuredFund

DemoTestTraderSpi, 18
XTP::API::TraderSpi, 80
OnQueryTrade
DemoTestTraderSpi, 19
XTP::API::TraderSpi, 80
OnQueryTradeByPage
XTP::API::TraderSpi, 81
OnTradeEvent
XTP::API::TraderSpi, 82
ord_type
XTPTickByTickEntrust, 131
order_no
XTPTickByTickEntrust, 131
OrderBookStruct, 19

qty
XTPTickByTickEntrust, 131
QueryAsset
XTP::API::TraderApi, 32
QueryCreditAssetDebtInfo
XTP::API::TraderApi, 32
QueryCreditCashRepaylInfo
XTP::API::TraderApi, 33
QueryCreditDebtInfo
XTP::API::TraderApi, 33
QueryCreditExcessStock
XTP::API::TraderApi, 34

QueryCreditExtendDebtDateOrders

XTP::API::TraderApi, 34
QueryCreditFundExtralnfo
XTP::API::TraderApi, 35
QueryCreditFundinfo
XTP::API::TraderApi, 35
QueryCreditPositionExtralnfo
XTP::API::TraderApi, 35
QueryCreditTickerAssigninfo
XTP::API::TraderApi, 36
QueryCreditTickerDebtInfo
XTP::API::TraderApi, 36
QueryETFTickerBasket
XTP::API::TraderApi, 38
QueryETF
XTP::API::TraderApi, 38
QueryFundTransfer
XTP::API::TraderApi, 39
QuerylPOlnfoList
XTP::API::TraderApi, 39
QuerylPOQuotalnfo
XTP::API::TraderApi, 39
QueryMulCreditExcessStock
XTP::API::TraderApi, 40
QueryOptionAuctioninfo
XTP::API::TraderApi, 40

QueryOptionCombinedExecPosition

XTP::API::TraderApi, 41

QueryOptionCombinedOrderByXTPID

XTP::API::TraderApi, 41
QueryOptionCombinedOrders
XTP::API::TraderApi, 42
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