SIAR P EFC++ APIJRIZIERS

EEEE: AXEREMNRTIRE.502hRARNIRIT S, ZARBERLRAPELORIFISCIAINA. M1.4865RATF
B, BEBELSHFINERS, ARSI EERIIREARIBYS A A" ISR, WREFRIIER, NRBZABNER

THIRRZ B
I ‘ A3
1 RIEAI]
FERBI—MERIRBER, MIREEEFEAFERZAEEHNOESE, BIREERZEAPRIEREE,

1.1 MRES

Bt https://www.hanlinit.com/download FERIMARARIAPI, TEHENELEMEMIREZEWS, FETHEEIT TE
(BRFEEIMERNBTROSZAEXER, FTHTHMARE) . THEMEREydClient_1_502_XX_XX.tgz3{4F, &
~FEAydClient/win64F0ydAPIBRFHTEMERF. REEITZIAMWindows GUIEZFimydClientEIRERES, B
ydClientge H{EIEREEREIEFANSITER.

B\ ydClient/wine4BE, EYDClient.inEBRLLTRA:

1 #HHHRHHHRHHRH AR AR R H AR AR AR AR AR H RS
2 ########E Network configurations #########
3 HEHHHHARRR AR R R AR AR R AA R R R
4
5 # IP address of yd trading server
6 # TCP port of yd trading server, other ports will be delivered after Togged in
7
8 TradingServeripP=118.190.175.212
9 TradingServerpPort=41600
10
11 ####HHRHHHRH AR AR R H AR H AR AR H AR A AR H AR SRR
12 ########4# Trading configurations #########
13 ##### S HHAA RS R R AR AR
14
15 # Choose trading protocol, optional values are TCP, UDP, XTCP
16 TradingProtocol=TCP
17
18 # Timeout of select() when receiving order/trade notifications, in millisec. -1 indicates

running without select()

19 TradingServerTimeout=10

20

21 # Affinity cpu ID for thread to send TCP trading and receive order/trade notifications, -1
indicates no need to set CPU affinity

22  TCPTradingCPUID=-1

23

24  # Affinity cpu ID for thread to send XTCP trading, -1 indicates no need to set CPU affinity

25 XTCPTradingCPUID=-1

26

27 HH#H#HHABHBHRHHF AR AR AR AR A AR AR AR AR AR AR

28  ####### MarketData configurations ########

29 H#H#HHABHBHRHHHHBHBHRHRH R AR AR AR AR AR AR A A

30

31 # whether need to connect to TCP market data server

32 ConnectTCPMarketData=yes

33

34  # Timeout of select() when receiving TCP market data, in millisec. -1 indicates running
without select()

35 TCPMarketDataTimeout=10

36

37 # Affinity CPU ID for thread to receive TCP market data, -1 indicate no need to set CPU
affinity
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38 TCPMarketDataCPUID=-1

39

40 # whether need to receive UDP multicast market data
41 ReceiveUDPMarketbata=no

42
43 #ARHHARH AR HHRRH AR H AR R HARH AR AR AR AR AR
44 ####### Misc configurations HAHHH
45 ##AR#HABH AR HHRRH AR H AR R A AR AR R AR R A AR RS
46

47  Appib=yd_dev_1.0
48 AuthCode=ecbf8f06469eba63956b79705d95a603

AR EEEIEA—ESZIARMAY_EHERr. 8ERFTEERGIEIAE, 1ZIME7*24/N\E T, SEFE—ISEXRS ENE=1T
15, AEISEEERRER, FiEEE&https://www.hanlinit.com/docs/dev-environments/,

FLETehkfE, WihzfTYDClient.exe, FFAI001, 002-099, 100FHYE—IKF (OSEARFRR) EXR, BRBINETLAN
BENERPHAEA.

SeR LR P EE, TERBFRESRIBER.

1.2 SRt

ERZEAHITIER, EEERIFRAEER. i518ydAPI/linux64. ydAPI/lincludelAKydAPl/example FEIFRE ST4ER
ERNEILnux RSN TG THE, FHERATIIGSmE:

1 g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c ydeExample.cpp -o ydExample.o
2  g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Examplel.cpp -o Examplel.o

3 g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example2.cpp -o Example2.o

4  g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example3.cpp -o Example3.o

5 g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example4.cpp -o Example4.o

6 g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example5.cpp -o Example5.o

7  g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example6.cpp -o Example6.0

8 g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example7.cpp -o Example7.o

9 g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example8.cpp -o Example8.o
10  g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example9.cpp -o Example9.o
11 g++ -g -std=c++11 -0 ydExample -I. ./ydExample.o ./Examplel.o ./Example2.o ./Example3.o

./Exampled4.o ./Example5.o0 ./Example6.0 ./Example7.o ./Example8.o0 ./Example9.o -m64 -wall -
Tpthread -1rt -1d1 -wl,-rpath,. -L. -1:yd.so

FIERINE, B LAENEIYD ient.iniflINE RN E|config txt3fteh, REMAILUETHE—MEGFRER T, H
username#lpassword{FRAEZRydClientfIAFPZFNOSE R

1 # ./ydexample <example name> <config file> <username> <password> <instrumentID>
2 ./ydExample Examplel config.txt <username> <password> cu2306

SHIALATERRT, BERFRSEFRFRIT, ETPNEEERIBSEEERET KT dmidecodelIRE:

sudo: a password is required
Togin successfully
Position=0

sell open 1 at 71580

A W N R

RERZZE, BfEydClienttIKFBAARETMEREA, KR, FENRSHIRLELR.

ZEl, F—NBEAEARRECEKmEZFHETHRII, BEETS S B F X eres, BTSSR EER
RERAPIERANR, XFydExampleZ A MIIFHIHBEREILUIT :
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IR A AR e 0 8 IS TR AN X B it A R SIS -
HNERAT G B SK L S R 1008 O T4 SEA LT
W SRAT R T A S A B SRR R 100U A% IR P S i 15
R BRI AN U PR L 3

PATRREBITE 5 25 A Rk AR B 1 45 6 5 107 =X

Examplel: A EH MG, NEHEMAEC, FANRARTEES —fkim

Example2 : ZF 4 i [ml iR i B R, HEAT B RS A )4 A B

Example3: 7 bAMGI T skal b, O8N T 3T A & &k R EORE R R R4, DMESSHUE RS i Fr e 5. bah, %4
FRR T FfAnotifyCaughtUp3KBUE K mfE B

10  Example4:{fHYDExtendedApi kLA ThRE, #2577 AR K &1L

11 Example9: BHlin{{EFHordercrouplty Aok SLBL Al S UDPIR L,  F4d A A Hb 5 i
12

13 DUNFEBIRE R T B A o Rg

14 Example5: BULURIEMIFHAT . WABURE AT A1 5 4

15  Example6: @Hl— AT AN RS anf {8 Fl YDExtendedApi

16 Example7: BN YDExtendedAp 3E47 B it XU WA f2 A 2

17  Example8: EHLan{{fi I YDExtendedApi 4T H B AL G & Fi 66

W 00 N O v h W N B

BEZEIFGIER, KRIBNZCRER T REZARBIEFNERLR, BETR, EREERFIERIHEAER TN
B XEMUFMRE T ZANERFEMNERTDE, R T RS ZIEAPERFANRISHIRESLE.

ANFEFHESERBRNFEARR, RIS EZEIME (support@hanlinit.com) BRERLCHSFATSFHNNEKR, Fix
SRR RERIZER R & HERE,
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2 BHAHEE
2.1 APLiEBY

ZILRM TydApi. ydExtendedApi. BRI, ydCTPLARpythonfZOHAMAESEMIRZ RO, LIRES KIREEIF

r—:@'ﬁ >
B K

HRIMNREHERSIHRELIN, ZERETHAH TIREMFER LATYLIRIRBERR. pAZEHR. BREHRE T
W, IREETLIBITHIEUDPIR SRS S E IO MTEIRIRSC, R EELCSydApigiEydExtendedApi, EEIR
ERRIMENEEINRRSE, FIBBSE RN,

ydCTPRE{GCTPRIAPI, LT CTPAHRER. ERF UMD, (HERTSET CTPHRIIEFANZIEMBIAIERZIAE
8, BETEREANERZANREE T, WABERZEZROMEIREE. BTRAFCTPRMRAREMHFRES, ydCTP
ZEBECTPRFTERO, WAEMERREROITTE—H, FENEEFMERIEERYdCTPRS. FHEESEEX
3L =N

ZikpythonhRAFAPIESEE FinEHRIERIE.,
2.1.1 ydApi

ydApiZEIEREAPI, LIRESHINRIHER. RRIEREENREEEMEELUNREEIRIREETRIERIENREE, B
FEIBN TAPIRSASBEFR T B AUELIMURE. BRRFSE, EAEIRERETERSNFE, BRFLENR
N, (ERYdAP IR REREBITIRERFCLUINREEZANRE. MRFEIRREERSMFCLUNRMMBNIERSGE. &
AREXIMEERBTERECHRENINRRS.

EFET O, ydAiRtASEIRMEEABIBLNATRTSMRE. S0, ELinux64IRFH500HRE
FoRRBZHIER FyYdAPIEIT400MANTE, SERRAEF-RITAMERZL. B85, HE%, TERREENER FRAAES.

ydApifBE LA :
o LRERE: AEAERLET LG ERIEHTAPITE
o TEAN: BEEEEIERAFILIEREEIAPI73E
o IHEtEE: BlydApifriEid getali & find7T iR IGRIBFSEURRIEHER N LR RRNEAFASNE, RISEFILARERTEE
BUEsHERRIEYE, BB notifyEFEMARERIREARR. MREREEHZARR, OrderSysIDIEREAIZIRERREY
EBEHEEREN. HHIR@EInotifyCombPositioniREIFTESEIRISHEIREN.
ZIXERIRMHLINUX64Z, Win32{ZFIWIn6AN=FFhRABIAPI, Linux64ZhRARIAPIERILInUFEM T KEMN, HitRE

RAHFWindowsHIFMNRE, BEEEFEEPERIRE. NTURAEERWIindowsFERIREE, BHTWIin32{7i2
FFREEER2GRIRFRE, ARILEHAFREISEAPIRIAIBRAL, EWIREEERAMA.

2.1.2 ydExtendedApi

ydExtendedApi228EEIAPI, LITNBESSEFERHENZITES. EHE T ydApiFrEIIeEFHERIER |
(ydExtendedApiRydApifdF3E) , APINEMREFE TRIBIRE. MRFUSEE, EFXUHSEIESIREEEERSM
e, FHEHTSMEENSEREESONERSE, KNMEMN T TR EI—E=ahRE, YRZERNSANT
BERK. EEIIREREINEEAPIRNRESE.

B FydExtended ApifEAMAER T REUESEN, SEN=EELydApiERK. £, FELinux64fIRFH500/5HRETCH

RERT, FKEBEA B ERydExtendedApitd 5 1400MATE,; Balsn BT ERTydExtendedApi£d 5 1800MATE, 3L
REFFHPRTEFERR. B8 A6%, HHEEREENER THAEZ.

ydExtended ApiIEIIG I ZEPEAMNIT, ARENEEER, ERRTEEIHSIIMMESMNA RS, KISEFTLAR
EMAPIREIRNEST, HEREHTEHRFEREREIHEMRIEIE. BT R T ydApilvissHiaEstEzst, FLEEd
ydExtendedApifdgetai & find75iAIRENAY, LK YDExtendedListenerElEIREIAYY BaISEIRAE R EBRIZER.
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2.2 REH

FIASFFTCP, UDPHIXTCP=FPREATIZ(, XEMRBHAFEMRNIRMESEEMKXE], KREEJLUMREESFRIER
REA7.

2.2.1 TCPiRE

TCPIREBASFEFERLLRS, APHREBSAFR (ARAPHRBEOZMRBEE —NFIOHRARER A LATFER) £9791-26
WEA, BaFEEs-10MESL, ERREHRAVEXRAES. REZBTUHSEBIERMNEZZEER, EEA
TCPRIAE., AILAERE AR K IEFRESEHRIA R EKA,

ETCPIREBERIRIZAZEN, EREAXIFRZERE (MEHO<L) MFHEERENERESR, BILTTIeRBEMREATT
i, TCPIRERELIE—ESWEIE.

E(FATCPIRE, BEAPIEE S4igE TradingProtocol=TCP, i¥I&EE&NELE 14,
2.2.2 UDP?EE

UDPIREREREFEFERTE, APIREEEBSHFERTAN20049F0Eh, BETEEA2-3MI AL (MARRZFSEEGEHX
), FEESNSEFEEIREUDPIREAR MUEH, EISEEEETIMNEPFEAUDPIRE, UDPIRE(NATIREL
TR, EIRPABESRTCPEERME.

MTFEDIRAE B OUDPHRESEBMIAE, B, DIAMEEENINSRPERERERE. REMNSHE, RIMER, e
FRESIE, BURDREUDPERRIER, R, ZARMTESREEKINE, RESKEIEERRINTFESERIE!
TiRE, XHFEMERXTIREERRENE, FEFSNIRENRPRTESERAITIREEA,

E(FAUDPIRE, BEAPIECE X 4hiRETradingProtocol=UDP, #{EESNELE (., BHEEIREFFBUDPIRS, B4
BXRERRBEEOIBKRE lse, UDPIRBEEINARLRE, BERTABRBBRONLETERLS, FLBKEERL
ESPEEIREZ LA R R IERE.

2.2.3 XTCP#zER

XTCPIREFEEREHEERTIRYE, APIREBBRFERLH2500F A, 1EASHEMRELLUDPIREIEIN00nsLARBIZERT, HizfT
BL5UDPHERE, (XATFRELTIRE, EIRIPABTRTCPEERE.

HEELUDPHRER, XTCPTeiHkR T ZRRIAMEIEMNZFE AR, ESTAMSEUDPIHMUANREE R, (BRTTCPERED
WARHHPIIFFEELLUDPR AR, EIEIISREEEFRXTCPER, BRTEERAXTCPERE, B RIEHIAIESIERE
KES.

E(FFAXTCPIRE, BIEAPIEREX4ig & TradingProtocol=XTCP, H¥IEBESNELE X, BESIREFEXTCPIRS, 4
B RERTCPIRE, HTFXTCPIRSZEGAZRKAN, BEERRISELCHMARTI I I XTCPIRS. BARZSHIBR T,
XTCPEARABRRREONSGEFTERAR, RIEEARLEIEEREZ EURRASRMRE; TCPERIRLARTCPL
BUHRSCEIXTCPRIERBLIEA Y, TLUBIIXTCPTradingCPUIDSEI4BRE.

2.3 API&ZEE

ZIAAPIEEITERE, SEETCPEIREI. TCPITIRERIFNERSR=1A2, RPRBBIERinsertOrderfIZAZERZAH
B, FREENINEEIERBKIE,

2.3.1 TCPEHRIEIIETE

TCPEIRIZWEENEETERIBIERRFFEIAYDListenerLAR BIEE&IZ ML, YDListenergiZYDExtendedListenerfJ[E]
EZA (notifyMarketDatafRyl) EEMALRAIE, HiKATE (60F)) EBRERBEREPFNELSS ROPKBRMSEA
SA2ATCPIE T, RIS EE TS N EEREHVNIEN B/ eT8ERE. AILAITEAPIRE X4 ETCPTradingCPUIDIE
EmagbrECPUZIL,
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TCPEIRFWLIZEE T EIAfselectFRFIMZ IEITELN, SXRAICEIES, WKENEHRAGEERR, (BREMECPURIER
TEIRFN100%; EFXFselecttEs,, NSRBI ENBE FselectiBiTEH 4 T—/Kselect, XCPUSLFREFE, BEWEL
EIRAEERICEIANE, FTLAEAPIEE X i E TradingServerTimieoutig BiBRTATE, BNESETTAE,

RIS EMEIERBIGIVRIA TS, BEER—MERIEX20FMK, AR T—NER, XA LA R RN
FRPEREIEEERKE RO EEERERIEIR 0.

2.3.2 TCPITiBIEINEIE

TCPIT BRI FETER BN BRI BHEEAI TEHEEYDListenerLA R AE&&IZ OB, YDListenerdifY
notifyMarketDatafEARMALIZ AR, STCPEIRLFZHERAIEE, notifyMarketDatafISMEHFZERE, TS
HALLRENTCPERRZ. ALAEAPIRE S FHIRETCPMarketDataCPUIDIEEFEELBECPUZL.

TCPITIBEIEIEE T EIA select TR B IR ITER, BEXRBITEAEDS, WKEYTBEINERERR, BE2EMECPURYER
EREAZ100%; EXFselectiEs, NSIRIESEE%EFselectiBitfEHkE: F—Rselect, YWCPUNLTEEETFFEY, BEUEN
TEEERICERE AR, aTLATEAPIBLE 4HIZETCPMarketDataTimeoutiR BiBAYAYE, EiNESEITERE,

2.3.3 FEREREIE

ERRRAIERA—IUTAPIRR NEIMES LR, ZEIEER 12U ENIRE. SXENRMRAEFIRS N ENESEE
T, BRI ERESESIHERERDHIT. B2 NATESRIEMLE F EaE BRI & E SEIRIFT
e

TERRREAEA KA, AILAEAPIECE IR ETimerCPUIDEBEIZLAZZEIEECPU,

24 S

BYESEIENRBEHENVEREEN, RAXEEHSEENERZETLRFSFERINR, FESFREARER, 81
{BABRFYDAccountfJAccountRef, YDExchangelJExchangeRef, YDProductfdProductRef, YDInstrumentfy
InstrumentRef&, E—PRERIFFSEIENFS S EMNOFHAESINFRSH.

B ESEREAHERFSERRBNINAIEZE, flilgetAccount, getExchange®, ESMNEFSEUBRTEISEURNSIIK
PESEMFSHIENSIAXR, EXWENAPERTIIENFSTFR, NI ERETFSHKBNMAESSEIESRE.
BHIRERRAES | R SEERIETT, XEFSMNAFRERERN, BT, BEEHFERERFSIENSINE
HIRIERESZ 5 | X FRAIFR.

AT HEREEAN RESEIE TSR, SERFSHIENR B EHEET 2SR TS ERETErnFS, &

LUBIT X RInFSIREZ REFSEUE THFTE AR, B8, ARFSERRE— " FHFSEENT—M%E. 7
g, TEAMCEBIREL T it REITE 5.

YDProduct* pProduct = pApi->getProductByID("cu");
for(int instrumentRef = pProduct->InstrumentRefStart; instrumentRef < pProduct-
>InstrumentRefEnd; instrumentRef++) {

3 YDInstrument* pInstrument = pApi->getInstrument(instrumentRef);

}

[ A\ A — |
2.5 AREENXFER
SIRAPIZIEFAHFNTIERFNEA AR BENFER., AMMBFPBENFRASFEEFEAPIAANES, FAagXEEe,; It
ERAPEENFERSETIRE. IRNAXENES, FERPEER. IRNMEIRFIKIZFE],

2.5.1 FARBEENXFER

NG ERRE SR EIEFEEZ RS, BETSIAEHTSERFE, SIATEYDExchange, YDProduct,
YDInstrument, YDMarketData, YDCombPositionDef, YDAccount, YDAccountExchangelnfo,
YDAccountProductinfo, YDAccountinstrumentinfosrigfit 7 pUser, UserFloat, Userint1fUserInt2fUN=FER,
APIKIZASEBIREEXLFERPIENE, SEUTERER:
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SIARRRFKCH+ APISRTEHSRT
o FRstartDestory(fEERAPIRY, AREMERIFHEEPUserfI=Sa
o HREFHINGH, AT LAERGRHASRBETN, BREFHEERFBENFRTINEIEE AW
HERFERARFERFEYE, e A Sz S aE R EpUserdr, AR L, APHRMT —HIKE24FHHY

EEEBRENEE, EXREEREUERETE, BaLETHAPFE X NFEOREFRFHEEE. REETLUESSEL G
PHFRETR. XEMMEUUNSIREE, EFHRERERNBY 24571,

2.5.2 iImiZEAPRPEENXFER
M1.ASERATFFEE, IBBEFRMNPIEIN T —/ N 32 M UserRef=RER, iZUserRefBTIREEIR. RN EIRFIRAEIRES
[El, APIFIESIIASERIIEHRUserReffY(E,

BRFA0rderRefflUserRefEB RS R EESH I NETEIRPHEANTIEAFEEX FER, BEARREIZEOrderReffZR2INF
HER, S25RE,. RMBEMRE, Ft, FRESETREBESEOrderRefthFM S EM(EE. UserRefiIESTFM
oM. FREE, RIS, REBFSHER, RFPHNFRKENSBREEHS MEEERTRAZENDE,

2.6 ZRIREFER

EAPIBERIRT, FERSRFERETR, FRETEESystemUselIFREINRFHREFR.

ERREFREAPBTREMMEZENFR, REEFNZENSELRRAREFRTIE. BASEERATRLERL
REFRIVAZE, HPEEENSXBERENE. ENRRREBFRESATTATERR, ZEAHRREESE
HERFRREFRPEEHIERAES.

2.7 &5~ mA

B ZIAMEEBTIMER—RENRZZA, AXZAF R, ZAEaEBHER F— 5 ANEEEREIMES, 1§
BHIERAETEEASIRM, HRIREEIRIINESAE, ERAAIRLER, BAEEREFEILHTREHIBELNE,
AT RBAMIFES. FRABRXSTRIRZIREER.

PEAMXRZRZANRZ B mEE%—1, BMHIMMEREEFTREH. TEER F —EFEAMTEXRZRZM%
kS EBXRA. RZEMFRANNEXR, RT-miIRERZHNEAN2IRERERRIR, ARRZHAENIRES
=, 17REERE, TLRERE, ARPNERBRNT7RZEREA M RBORZH, FRRZENFmEZEREE
2, BRATH17REEE s T RATREMNA RN X2 ERIE3%.

ZiAERIREEEDE, WHERIEZARARZHERNER, ExiERLE, STEERACETHR S L—R5
BRIBE

D ZHAT D)

) FRATRE ) ) ~@ATAR )

N~ 0

—0—0O O O—)—p
p p— p—4 NS
174 21 15 oA 158 174
(&%) (B8
B#ET-1 B7%ET

FEAFFEARRMXRZ BT, AT ZNERMCT R, ST RIRBEEREFERAER, ARSI 2
24/, ESH T RBAIRZASEEEENER. TEER 7 —EIFPEXEX R ZZ1AEE EBAR.
RZAMFmANREXR, RE-mNEEXZENIRE6R, RERZHENIRERAZRIA (ERLT- 1R
MTREFEEDPSESDHINRZEILRE, ATEWEARERZEESLNE) | 6mESRE, FTLNIERER, ME
PNERBNCRZERIMNEA— I ZENRZH, FARZENFRREZAFEES, BAETRHRIBEREES T ~mAT-
1RENEEM N BN RIFERZ.
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ZEEAT-2 )Y ZHHT-1 >y AT > ZEAT+

FE'.:EIT-WE&? ) =RAT-184 22 ERATRE E ) FE‘:E@ ERATHRE ) D FRET+10E
— 000 O——O0—-0 o—O—0-O0——
\— \—

168

3 6= 9IW 3/ 6@ 9= 1651 3/ 68 9W
(BEH) (BH) (EH)
BRT-18 ERETH EAET+1H

ZIAEERI=RIA S B LERgetTradingDay/5iA38E. X7 BIERSMEEREIR—EERZIAPI, NERMIIAT
notifyLogin[ElfEFa, REERIAILIERMgetTradingDayi kiR H. ZIAEEHIRSHERESRIRSINEHBEHAT,
EFRRRA S B RERE, EEFANEINEHRIBEAR R, BRI,

RINBITYDMarketData. TradingDaytBaEEENEIRZZ HIER., BREFEXMAER, &%, REPEAMBXIZZHH
YDMarketData.TradingDaye#i(E, IFFEXRFERRZMASHEE; HR, XMGEABER, EaikEl—
NEAE, ARENZEAIEEE]YDMarketData. TradingDay, 54k, YDMarketData.TradingDay5 3
getinstrumentDayRENNEARZHAR, BIERRZH, BERESHH, MiS=eTE, YTEE.

1  virtual int getTradingbDay(void)
FmBMESHRTLIEZ LU TEER, &2 InstrumentDay SEIE M mAY~mHBER. localTimelDREILAERETEIELHAY
EEHRTTIEIRIS,
@® Note
ER—EZXEE LEREE TRNBT AR KA ZA, EERUTEERERAN, SRR XKAENRZZM
#9753 H PT BEALER.

1 /// user should ensure local time is correct, and timezone setting must be same with
corresponding exchange before use following methods
virtual int getLocalTimeID(void)=0;

/// in following methods, if localTimeID is -1, return value of getLocalTimeID() will be used
virtual int getProductDay(const YDProduct *pProduct,int TocalTimeID=-1)=0;

S U1 AW N

virtual int getInstrumentbDay(const YDInstrument *pInstrument,int TocalTimeID=-1)=0;

2.8 AY1aE;

DIEFFRFIRNERASTC, 295 —RABHREIRPAITimel DAFSHREIZEMRITImeStamp, XM MEZLHFSEE, DHRTMERS
57 B REZITRIREAIZENEL.

525 AT eEEZAMEETERE, REEFENFCGREMERZMHZANEITRIE, g, FEARMIBXAIEAL
RBFIERZIMEFEREN 7R, &8, FIRSFIFHEAMRXNZZMBRERENSRE6R. RIERH BrIFFRE
ERIEMAERTLAMEATRZA3REY, SRENRIE R A MORTTIRRIR £0.

1 wvirtual int getDayStartSecond(void)

AT HEEE, FFERLATYJApIBYGEETimelDFITimeStamp4&ia o 8 ZIFSERIRTIENEN, 2 RIT ki,

virtual unsigned string2TimeID(const char *timeBuffer) //¥hh:mm: ss# 4 ATimeID
virtual unsigned string2TimeStamp(const char *timeBuffer) //¥hh:mm:ss.sss#l
TimeStamp

3 virtual const char *timeID2String(unsigned timeID,char *buffer) //HTimeID# i Hhh:mm:ss

4 virtual const char *timeStamp2string(unsigned timeStamp,char *buffer)//iTimeStampi%ifhy
hh:mm:ss.sss
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HENBMANZIEARES , BIMEFERydAPIRRISRELIRTT A, ATIREREM, ZIAMARE T ydUutil.hihaYiRiR S
%, EEERAXETARIRRERRIIREydApiRYTTIE. ANEFHERydUtILhRYEERRTTE, BB EMEANTImeFormatDescss
1, 1ZEEanhETydApifdgetTimeFormatDesc/iASREN,

1 wvirtual const CTimeFormatDesc *getTimeFormatDesc(void)

VAT T35 ydUtil e RERRRASRIRERRTS R, X TR iR ReBRIR B & DT IAEE RIS TR IREIE,

1 inTline unsigned string2TimeID(const char *timeBuffer,const CTimeFormatDesc *pTimeFormatDesc)

2 1inTline unsigned string2TimeStamp(const char *timeBuffer,const CTimeFormatDesc
*pTimeFormatDesc)

3 dnline const char *timeID2String(unsigned timeID, char *buffer,const CTimeFormatDesc
*pTimeFormatDesc)

4 dnline const char *timeStamp2String(unsigned timeStamp,char *buffer,const CTimeFormatDesc
*pTimeFormatDesc)

2.9 hRASHANY

ZIERABRIRASREIN, EHhab.cd, BNRBIRERKMEHURRASHI—, ZEFEENT:

* a: MHMIRAS, MERRIRASHMAGERIESMUASHZRILBRIAPIRAEIHAFRE, BAILIESb/ERRYIE
BAE, RESAPIFIHEEHARIRAS—HBEAPIRa.b.RASEFESHa.b.ciRASE, APIZABEZIRAHIES L
ERTE. FBRIRASBRARNRAZRSERA, EERNSEILRLE.

° b: INEERAS, EINARMASHIRAVESIEINFINGE, BB RENAS. FRIRASRARNAZRS
A, EHERNREELRCER,

o HTHRAS, EIABMRASIMRARESSZEBUghIHNT RS, BUMERAMAIRE. RERIRASIARINRA
BEIRA, SRR,

o di ETANTIRAS, IEBINARIRASHRARN EREESEEETBughIHTRE, BUREEIENRMAVEF IR
A, BRATNISREZMSZER, BETESAEAMERSHN T PIEIEEIIIE, ERSMIERAREE. AR
IRASBARIIREZSIRA.

ZREERERAEERNZENRAZEEN, AEEFMBINSIARE. (BRRBBIARITHIRBIANE, mlisiTFT
FIEH, MORAETRESEREEARAETRENAHISRAES, BRUUREE TR

» HERAMRARINRG, ZEREBENIEEHEERENGE, BEWSTHRAGHISEEBERIEHIIN AL ERE
RECEINETHNRA, NS THEHAERE, MAKGHIATESNETHEERESEK, ME—BENETHERE
SRS I\ T HAIIEE, M TRIESE—PIERK

o HWIETEUR, ZRAEAEHHRHAIERRE, HEAFELCHETUSHRESTHREIRHRE. ATRIEBEETR
BRIBRS AS RS FRISFEFISMIEE, EFHe1-2BASREESRNEARELN. USAESBrNTHHREEL
NEBD R CRRIN TR ARTIFHRREE, £mipsltRkFE2-31BdE.,

2.9.1 APIRRAFFERE

HREZSAPIFIEEHIaERMASIER, BAPIRa.b.cERMASN-FMinApiVersionfiIMaxApiVersionZ[&), APIZZBEIERER:
ERIES, BNEAUEIYD_ERROR_TooHighApiVersion=628;&YD_ERROR_ToolLowApiVersion=58f&FIREHS 2.,

o HZRLEHFRMEFINIRE, EERIARIMaxApiVersionETFHEEESHMA. TEREHRERT, FTUBEEEESSE
MaxApiVersionEBHESSIFHRBAPIIRA, MaxApiVersion REEIREa.b.cERIRAS, RibiRa.b.cEBRIRASENTHE
HAPIRIEFESHNT (IBBURASENY) EECERARIES.

o HZLEHAMEFINRE, EEEIARIMInApiVersiong1.0.0,
EE YA, MaxApiVersionFIMinApiVersionHJREN A S WA S,

APIHIMRART LB LA FRFIARIRITTZ3RE, BRI LAElog B EHFEEBAPIRAS, HFIREINEHE:
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class YDApi

{

virtual const char *getversion(void)

/// Same as getvVersion inside YDApi, put here to get version without make api
YD_API_EXPORT const char *getYDVersion(void);
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3 A nnEHE
3.1 8l

BROIRAPILH, BSCHREMEMEMydApiIARydExtendedApi, XFMAPIRIIEERAIIUSEAPILE, FMERBEIA
MHERAE.

SIEAPIRIHEARRIFRARH ISR FHENRESAR, Flgnfork(). system(). exec(). vfork(). clone(). posi_spawn()
%, URr=ERETAnERE,
3.1.1 gliydApi

BIEydApIiBLATAMTIE, makeYDApIRISHHRERIBNEEN 4R, APISNBEIERRIGHEREENS,
makeYDApiFromConfigl SN ERIENEENHNATES, ABKINSI—ROTERNEENHSER, BIE
HEMSLEERRIECER, 7 \n DR,

1 YDApi *makeYDApi(const char *configFilename)
2 YDApi *makeYDApiFromConfig(const char *configbesc)

EEEERydApl, BRABETREAEUNT:

1 // flzYDApi

2 YDApi *pApi=makeYDApi(configFilename);
3 if (pApi==NULL)

4 {

5 printf("can not create API\n");

6 exit(l);

711

8

9 // QUEApi IR
10 YDExampleListener *pListener=new YDExampleListener(...);
11 /// JashApi
12 if (!pApi->start(pListener))
13 {
14 printf("can not start API\n");
15 exit(l);
16  }

makeYDAPIFEEN—MEEXMY, ZEEXMHIEETT AFIEHIS NELE (4,

FEFIFHEIYDExampleListener @i A& B1T4RERIYDListenerfI 7., FrEEHRZERENBILIZEMIEEREUENZIZ
EXFER, ETFYDListenerhIsLfI2HRIETEFEIEN, RETEFNIZEFHEDER, EFEARHREITHE. YDListener
PHIEEREIS D RSN IEET T OBINAE.

VERydApi.startBIE][38IAPI, £&pListenerAAILANT, 1ZREERESENREIFAEZE, ABLEFEZEEH, KiE
R E BRI A INE 2R,

1 wvirtual bool start(yDListener *pListener)

3.1.2 gliydExtendedApi

BlEEydExtendedApiBLATEF /1A, makeYDExtendedApifISEFEEIBENRENHIRR, APISNESRIEMATS A isEEN
BLEWZ,; makeYDExtendedApiFromConfigfISHNERENEEHHINEAEAS, IBRANSEI—ZOPEaNEE
XHEIIER, BISHEISEEEARNEREX, FA \n 9&.
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1 YDExtendedApi *makeYDExtendedApi(const char *configFilename)
2 YDExtendedApi *makeYDExtendedApiFromConfig(const char *configbDesc)

B FERydExtendedApi, FBABIEISIEREENT:

1 // GldyDApi

2 YDExtendedApi *pApi=makeYDExtendedApi(configFilename);
3 if (pApi==NULL)

4 {

5 printf("can not create API\n");

6 exit(l);

7|1

8 // QAP IR

9 YDExampleListener *pListener=new YDExampleListener(...);
10 /// JAZhApi
11 if (!pApi->start(pListener))
12 {
13 printf('can not start API\n");
14 exit(l);
15  }

ALAERI, BT IEEmMakeYDExtendedApiBIFEAPISLHISr, ERED SydApisc2tERE.

7 {EydExtended ApiNFEBF3A1SY BIEENZNEN, EEaIAPIRTAILAEstartExtended@ERT#ZUYDListenerf(]
YDExtendedListenerfS[aliEiE%],

1 // YDExample7Listener[di} s8]l TYDListenerfllYDExtendedListenerf[]
2 class YDExample7ZListener: public YDListener, public YDExtendedListener {}
3

4 // fl#yYDApi

5 YDExtendedApi *pApi=makeYDExtendedApi(configFilename);

6 if (pApi==NULL)

7| {

8 printf("can not create API\n");

9 exit(l);
10 }
11 // GlgApi s 28
12 YDExample7Listener *pListener=new YDExample7Listener(...);
13 /// Jashapi, XH{EF TYDEXtendedListener
14 if (!pApi->startExtended(pListener,pListener))
15 {
16 printf("can not start API\n");
17 exit(l);
18  }

startExtendedfIREE AT, S#plistenerflpExtendedListenerfdReLANZ, &7 IEANT YDExtendedListener[E]iE
BRIZAN, AERESstartGRE X5

1 virtual bool startExtended(YDListener *pListener,YDExtendedListener *pExtendedListener)

YDExtendedListenerfOENINT, SYDListeneriR[EIF9Z5FI{AHEEY,, YDExtendedListenernR B RBEKAE ST ESZ(=
B, TUAEREERERE. SN BEEFRNEARRTIES ydDataStruct.h,

1 class YDExtendedListener
2 ({
3 public:
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4 virtual ~YDExtendedListener(void)

5 {

6 3

7 // all address of parameters in following methods are fixed

8 virtual void notifyExtendedorder(const YDExtendedorder *porder)

9 {
10 }
11 virtual void notifyExtendedTrade(const YDExtendedTrade *pTrade)
12 {
13 }
14 virtual void notifyExtendedQuote(const YDExtendedQuote *pQuote)
15 {
16 }
17 virtual void notifyExtendedPosition(const YDExtendedPosition *pPosition)
18 {
19 }
20 virtual void notifyExtendedAccount(const YDExtendedAccount *pAccount)
21 {
22 }
23 // notifyExchangeCombPositionDetail and notifyExtendedSpotPosition will only be used when

trading SSE/SZSE
24 virtual void notifyExchangeCombPositionDetail(const YDExtendedCombPositionDetail
*pCombPositionDetail)

25 {
26 }
27 virtual void notifyExtendedSpotPosition(const YDExtendedSpotPosition *pSpotPosition)
28 {
29 }
30 virtual void notifyExtendedHolding(const YDExtendedHolding *pHolding)
31 {
32 }
33 | };

3.1.3 EeE ¥

AR makeYDApi 5 AR B E B E R iR E AR E 4. BEXHTHNSHFEaE=3
o WEECE, SiFydServerfyIPitiitNimC, Hpim1IBRZIESELCHEIREAITCPKRO, Hitbin[EEUDPHRERLR.
TCPITERASEEREEMN TR, EEEMAUDPIREZMUDPTradingSd=HAY,
s RHEE, GIEESHFEAUDPRE, LIREKEREENTIESR.
o {TIEERE, SEEAEydServerfyTCPEZEUDPITIS.

LA 9ydApifRtRIF TP IMRRIE Fimic B3 B ESEIAER, IZIEIRRESTIATRE !

» fEFRUDPIRE
o [TEIAEKTCPERR, INRERAGREURE, FHHERKEFEEISCPU
o T THASEERecalcModeIiE, ConnectTCPMarketData=nof iR BAE= Hyes, BMEKITIS

RUHBHH AR AR R HHRH AR AR R H AR AR AR AR AR
#########E Network configurations #########
HUHBHHHBHHRHHHRH AR AR H AR AR AR AR AR

vl A W N R

# Count of recovery site. Used to achieve high availablity at the expense of a Tittle
performance of order notification.

6 # 0 for no recovery, 1 for recovery always use primary site, 2 for recovery use primary and
secondary sites

RecoverySiteCount=0
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13
14
15
16
17
18
19
20
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22
23
24
25
26
27
28
29
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31
32
33
34
35
36

37
38
39
40
41

42
43
44
45
46
47
48
49

50
51
52
53
54
55
56
57
58
59
60

61
62
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# IP address of primary trading server
TradingServeripP=127.0.0.1

# TCP port of primary trading server, other ports will be delivered after logged 1in
TradingServerPort=51000

# IP address of secondary trading server.
# valid only when RecoverySiteCount equals to 2.
TradingServerIpP2=

# TCP port of secondary trading server, other ports will be delivered after logged in.
# valid only when RecoverySiteCount equals to 2.
TradingServerrPort2=

HHHHHHHBHHRRHHRH AR AR B H AR A AR H AR SRR H RS
#i####### Trading configurations  #########
HHHHHHHBHHRRHHRH AR AR R H AR HHRH AR AR H AR

# Choose trading protocol, optional values are TCP, UDP, XTCP
TradingProtocol=UDP

# Affinity cPu ID for thread to receive order/trade notifications, -1 indicate no need to set
CPU affinity
TCPTradingCPUID=-1

# Affinity CcPU ID for thread to send XTCP trading, -1 indicate no need to set CPU affinity
XTCPTradingCPUID=-1

# Timeout of select() when receiving order/trade notifications, in millisec. -1 indicates
running without select()

TradingServerTimeout=-1

# work mode for recalculation of margin and position profit. valid when using ydExtendedAp:i.

# auto(default): subscribe market data and automatically recalculate in proper time.

# subscribeonly: subscribe market data and recalcMarginAndpPositionProfit should be called
explicitly

# off: never do recalculation

RecalcMode=auto

# Gap between recalculations, in milliseconds. valid when RecalcMode is set to auto.
# 1t will be adjusted to 1000 if less than 1000
RecalcMarginPositionProfitGap=1000

# Delay of recalculation after market data arrives to avoid collision with input order, in
milTliseconds.

# valid when RecalcMode is set to auto. Should be between 0 and 100.

RecalcFreeGap=100

HHHAHHHBHHRHH AR H AR HARBH AR AR R H AR A AR H AR
####### MarketData configurations ########
HUH#HHHBHHRBH AR H AR HABH AR A AR AR AR R R

# wWhether need to connect to TCP market data server
CconnectTCPMarketbata=no

# Timeout of select() when receiving TCP market data, in millisec. -1 indicates running

without select()
TCPMarketDataTimeout=10
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63 # Affinity cPu ID for thread to receive TCP market data,

affinity
64 TCPMarketbataCPUID=-1

65

66 # Whether need to receive UDP multicast market data
67 ReceiveUDPMarketData=no

68

09 HHAHHHHHAHHHAAAAAAAAAA A
HHHHHHHHHHH
71 R A A A

70 ########4 Other configurations

72

73  AppID=yd_dev_1.0
74 AuthCode=ecbf8f06469eba63956b79705d95a603

3.1.3.1 BbEcE

RecoverySiteCount: FrJETRANMN, HEXIFI6:

o ZANORY, FEFAPIEHI AL

o LNIHY, BRBEE

R

o HKRTHET2H, BRES

NG

(e FRsHE,
B2, BAEYNAISEEEEINT RRSER
REBESH, —EE*ﬁ,‘ﬁ%‘EfﬁffEé‘XﬁF_\iE’ﬂAPIﬂijcﬁlﬁﬂﬁééﬁﬁl]?ﬁﬁm . LPRERRARIETradingProtocol fI2EIE

HITEE:

TCP3Z5

\

§m

~

UDP3Z

XTCP3Z53

TCPA318

RRBERE—ENT

= e AT,

SHEEERR, APIRENMEREEHRARRKE

SURRE, SEECEEEEICERRSEENE

SRR AN T TERRERE. APITL)JJ@ TRIEE
,H\Ei‘xﬁﬁﬁﬁéﬂl Bt RN eSS, S8EESIZRET

EFBR (1)

TradingServerIP
TradingServerPort
TCPTradingClientIP
TCPTradingClientPort
TCPTradingClientPortCount

UDPTradingServerl|P
UDPTradingServerPort
UDPTradingSenderlIP
UDPTradingSenderPort

XTCPTradingServerlP
XTCPTradingServerPort
XTCPTradingClientIP
XTCPTradingClientPort
XTCPTradingClientPortCount

TCPMarketDataServer|P
TCPMarketDataServerPort
TCPMarketDataClientIP
TCPMarketDataClientPort
XTCPTradingClientPortCount

mEABEE,

T RAYIPHELES B AiIp3F0ip4, &%iﬁ-ﬁ-l:ljjsoom

XTCP3z5. TCPTIBHIA) |

IZIRREEFUDPIRER, ABA

PR (2)

TradingServer|P2
TradingServerPort2
TCPTradingClientIP2
TCPTradingClientPort2
TCPTradingClientPortCount2

UDPTradingServer|P2
UDPTradingServerPort2
UDPTradingSender|P2
UDPTradingSenderPort2

XTCPTradingServerlP2
XTCPTradingServerPort2
XTCPTradingClientlP2
XTCPTradingClientPort2
XTCPTradingClientPortCount2

TCPMarketDataServer|P2
TCPMarketDataServerPort2
TCPMarketDataClientIP2
TCPMarketDataClientPort2
XTCPTradingClientPortCount2

-1 indicate no need to set CPU

FIEFIRS, NMASSHAPE

EEHR 3)

TradingServerIP3
TradingServerPort3
TCPTradingClientIP3
TCPTradingClientPort3
TCPTradingClientPortCount3

UDPTradingServer|P3
UDPTradingServerPort3
UDPTradingSenderIP3
UDPTradingSenderPort3

XTCPTradingServerlP3
XTCPTradingServerPort3
XTCPTradingClientlP3
XTCPTradingClientPort3
XTCPTradingClientPortCount3

TCPMarketDataServerlP3
TCPMarketDataServerPort3
TCPMarketDataClientIP3
TCPMarketDataClientPort3
XTCPTradingClientPortCount3

o=

1T

EAPI%D*E"‘E’\J&‘@J METRE—ME (RSB TFARIUDPARZSZ.
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. APISEEEEAESHIRERIRH

HTCP3z5. UDP3t5. XTCPARZZFNTCPITIHELD

(]

T AR E T XGERIUDPRIXTCPES IR (ETImAYIPHBIES B ip1/ip2, &
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TradingProtocol=UDP
RecoverySiteCount=4
TradingServerIP=ipl
TradingServerIP2=1ip2
TradingServerIP3=ip3
TradingServerIP4=ip4
TradingServerpPort=5000

N O A WN R

A Warning

M1.502.53.180kRAFFA, TradingServerPort<n> (nJ92Z&E16) EXiN#FEFETradingServerPortfi(E,
UDPTradingServerPort<n>_ XTCPTradingServerPort<n>_ TCPMarketDataServerPort<n> (nJ92ZE16) EKIAfEFR
UDPTradingServerPort, XTCPTradingServerPort, TCPMarketDataServerPortA{&, &UDPTradingServerPort,
XTCPTradingServerPort, TCPMarketDataServerPort;REEEE, NERAMES TANIKOE,

(BEZRIROMAT, EiRimOEBems Bl RRiRE.,

TradingProtocol: iREAR,, TNERESRATCP, UDP, XTCP, HIFUDPFIXTCPEYASHEMALBLLTCPIFRS, BT
EFINE(FERUDPEIXTCPIRE, HIRIEERAM, &i%BIRETradingProtocol, MEFREREBBECEUDPTrading,

3.1.3.2 TCPEZSEE

TradingServerIP: FiAtEESHITCPRZFEHR LIEATMIE

TradingServerPort: ZXESHTCPRBHEIRAENKC. ZFXESBESFM=1"im0, 2BIETCPRE. TCPITIE
UDPR5, XTCPRZFIUDPITEIRABIAKF., TradingServerPort iZEEE AR TCPRZANRAFERAE, HitisOs
EERNINERIEE B TREIE K. BAERBUDPRZimEANTradingServerPort, BNSSHTIAERZIAES, W
RURAEBSUDPEEXTCPIREE, iS5i@id TradingProtocol=UDPa#& TradingProtocol=XTCPE&#5ia4l,

TCPTradingClientIP: &I ETCPARIZIERERIAMIRIbIL, BELAHFRE, RAIMRRERILE, M1.502.53.117hkA
FHESH.

TCPTradingClientPort: KiICTCPAZIEEHFEANARROHIERRED, BELERE, RABIAMIGITROERFSIRE
AAEO, M1.502.53.11 7 RAFHAT IS,

TCPTradingClientPortCount: FIHSETCPAZZIERFERRRIAMEIRIR BRI/, BRIAE/100, (XX
TCPTradingClientPort3FORSBER . RIS, TCPEMMTHAASHNIFE2EMSL (IRXERAERATE, RFCIRERIASR
30%) BIERITIME_WAITIRZ, BERZSEHAMIER, WhhZIUTE (RIP/RGC/BERIP/BERNRO) ATSM. BFAER
DIER TEBAPIZEFIREMETEE, Elt, MRNLKERNAMRG O R SEUKI B AETNERNITM, HIRIED]
., ZIRAPIEECEAMRRCLBATRISHUFIA/N, APIRINFERERR PO, BEE— N e ARRO. 18
BREEREE, APISEFNERIEOSHAZER, Fg0, TCPTradingClientPort=9000F1TCPTradingClientPortCount=100
F7—1N9000,9001....909989 A M RIH . M1.502.53.11 7R AFF A .

TCPTradingCPUID: iRETCPAIFIRBFAIEW EHREREIFEMME. - 1KEAZTEREFFMN,; BNACPU/CoreiITRmS.

TradingServerTimeout: ZBiIZESEFERYDListenerfITCPA ZIEMEEAZIN A AR ITMEES, MRIRE HIEEHE,
FRZEFEFERAPOSIXAselectHlFI BT EEEMELIRENX, BIFATEIEREAFMEENE, BAAZER. IRER-1, B
SARFELAIERESIEEUER, HCPUFERRSIAFI100%, INREFmAIRIEE S ENE S BN SESECPU/Core, 18
BEFRESCPU/CorefUFEFIME, BEEXMEFinteFRIE TS, ERSTEEM.

Encryption: TCPRIZIEEERINNE. APIERESHAILUINEG, JEEZEMERAN, ERIERAEEKEH/N
%, WAPEJETEZFEINESRANG, ERIERAEREGINEG, WAREREINE, 0RTANE, 1X~ERER
(SM2/SM4) 1Nz,
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3.1.3.3 UDPX:: 5 icE

APEERBYTradingProtocolAUDPEIBERY,

UDPTradingServerIP: ZiAfESRIUDPAZZ ML, ERIAFITradingServerlP, 245 EHIUDPAZ G IS
TradingServerlPARER, FEFTIREIXMIL,

UDPTradingServerPort: ZXEEHIUDPRZIRM. HIEEEM TR, BEFEES., SFENINLEAMESTIN T
NATEY, XHFMUUDPRZIRHRIRESRAERER, AT ARSI RIERZRIUDPIREANE, FERELCHIRHIISIIR
imCECEIZSEL.

UDPTradingSenderIP: &IXUDPRBZIESHIAMML, BELHRE, RAKNLRBIZMERE
UDPTradingSenderPort: RIXUDPRZIESHIAMIRC, BELHFIRE, BRABTIEE

UDPTradingType: UDPRSHIAIXSESLINAR,, AIk{E automatic. sf. exa. yusnicklsocket, AIEEZSEETERIAS
automatic, socketFMEFMERIsocketilA%, sfRMEsolaflarefief_vi, exaZ~fEFHexanic, yusnicR~ERAPRH
IN#instanta_layer2vi, automaticRmEENSREIENAIZEESCIA T, LIRS, exa. yusnic, socketdpy—f, HF
EFINERAESR, FRAMNARFIZIAAPIRRXSELINAFEER, SSHAPIBMERIsocketRIE, NTTAK
PEEAPIAIEMERE. FEt, BI(ERUDPR B RE EFISENNAAREELIAR, —BBRTREEEENERIERER
EDLAPIRBTES, FEURESZHAI, BRIEEEEABER FEeeXIEMERAYR,

3.1.3.4 XTCPA 5t E

ATEERBEYTradingProtocol AXTCPETERL,

XTCPTradingServerIP: ZIAESHIXTCPRRZibE, BiAETradingServerlP, HELEHHEHIXTCPRZ IS
TradingServerlPRERS, TEFTIREIZMIL,

XTCPTradingServerPort: ZAESHIXTCPRRZiIRH. HESEM TR, BEAEES, SHEENINIHEAMESTIN
TNATE, SHMIXTCPRZiRFTRERRENZ, W TRNIRAGTEERBEKXTCPIRBLHIE, FERIELCHRMAIT
PrimOECEZSE.

XTCPTradingClientlP: &EXTCPRZIEEEMNAMIRIbIL, BELHFRE, RFENMNRRBIRHEERE, M1.502.53.117kk
IR,

XTCPTradingClientPort: A&icXTCPAzZiEEFBNAMRIRBAEHRIRD, BELERE, RAANMIGITEORS
SEENAT A, M1.502.53.11 7k RAFHE S 1,

XTCPTradingClientPortCount: PISEXTCPRZiEREEANAMIRR AR/, EINMEA100, X
XTCPTradingClientPortiFORSERE N, ZIRALE, TCPEMMHSRHNFEREMSL (IRBREAEFRYE, RFCEREEIA
7930%0) BIEMITIME_WAITIRZS, BERZSEAMIER, ihZIUTE (RIPARRD/BNIP/BNRA) AeISR. BFX
HoER FRBAPIZFmEMTERE, Eit, MRNKEBENAREOTESSEUKI BT ZEIEZNEE, HERIE
O, FIXAPITECEA MRS bATRAIFIA/N, APISIREERESREObPE0, EEEE—NTBRERO.
EEREERRE, APEERNERROSHIA=R, FIa0, XTCPTradingClientPort=9000%(
XTCPTradingClientPortCount=1003=—~9000,9001....90999A M EIH itk M1.502.53.11 7hRAFFIASTIE.

XTCPTradingType: XTCPAZZMIRIXSELIAT,, Ali%EHautomaticilsocket, FIEEIZSEATERIA SDautomatic,
socketFzEMAIMERsocketii{t%, automaticRmBEIMIERESENRIERETINAG, ATLAESf. exa. yusnic, sockets
A9—74,

XTCPTradingCPUID: IZEXTCPARIEIRBLENFMME. - 1URAFEREFMNME,; BNACPU/CorefIRS.
3.1.3.5 TCP{Ti5HEIE

HIR, TIERTCPTHERRUDPERETIE, ZETIBIIARERTE, BriNIRTZARSHIIEFiRATIHERIE
MBS, WEEFRBTHEETIE, BRRECHRIEBTIE.

ConnectTCPMarketData: E&iEZydServerfITCPITIBIRSS ., yesRIEW, noFRmAEIL,

TCPMarketDataServerIP: ZAtEEHITCPITIE ML, EAIARITradingServerlP, HELEHENTCPITEI IS
TradingServerlPARER, FEFTIREIXMIL,
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TCPMarketDataServerPort: SAESRITCPITIBIRO. HEEEMTA, BEAEES. JEENINNIHERMIEST
T NATES, SIIMYITIBIROTRESRENE, I ARSI EEFRERITE, EERELCHRMNIInsOES
Z2H,

TCPMarketDataClientIP: KETCPITIEEEFERIAIE L, BELTERSE, RREMZRIRHIEE.,

TCPMarketDataClientPort: Ki#ETCP{TIBEEEBNARROIRAG RO, BELHFRE, FRMANIGHROR
SRR A ARl .

TCPMarketDataClientPortCount: AJSETCPITEIEREERNAMIRIRIMBAIR/NN, EKIAMES100, (XH
TCPMarketDataClientPortIFORSEREN. ZIBHE, TCPEMMTFHASHNIFEL2EMSL (IREBRAERFNE, RFCGHRER
TA/930%0) BHERITIME_WAITIRZ, EWNZSHAMMIENR, RNz TE (RIP/ARKO/BRIP/BRYmO) AUE/R. BT
AEDIER FEBAPIEFinEaIlERE, Elt, NRMNEERNAMRGOTESSEKNBLAEMEZNEm, HFE
IEETAAME, SIAAPIBIEC B AR AIEIAtIEFI AN, APILIRFEIRE KR tEPRO, ERRE— RS
A. {EaREERRE, APIBEFTNERIGOSHE=IR. Fla, TCPMarketDataClientPort=9000F
TCPMarketDataClientPortCount=100Z77=—"9000,9001....9099fI A tbiRix it

TCPMarketDataTimeout: REIZSHUERYDListenerfITCPTIBRKEGIZIFREITMEZEE. MNRIRENIEEE
B, BRZEEFERPOSIXselectiHIEEITEREMEEIRELL, KIFRTEIERAFIEENE, BAAZE. REN1,
BAFRELIEEAEESR, HCPUFEARAIAZ100%, INREF iR RIES S SNEEB SRS
CPU/Core, REBLFESCPU/CorelZE M, BEMNEiREFiaiTHeE, ERSEEEN.

TCPMarketDataCPUID: &ETCPITIBRIEIEAIEIIN. 1KERAZEREFMN,; BUACPU/CorefI4RmS.

ReceiveUDPMarketData: 2&EIydServer KiZRIUDPEIEITIE. BRIFTEZIAESRIUDPAERETIEIIALYE RN,
BIRERRZESE o,

3.1.3.6 EENRE&IENE
RecalcMode: {RIEE£TISFCRSHEREER. BAENauto,

e auto: TEHAPIRFERFIESTIFORS, APIEMNITEZENTE. TLiEd
RecalcMarginPositionProfitGapFRecalcFreeGapiX NS EGEHIRIFEIFRFIEE S TBAIERIAYE, SEFHEKTCPIT
B

e subscribeOnly: REEIBINTIHBEATE, (BEFERREEBITAArecalcMarginAndPositionProfitEE&57%,
SEFHEKTCPITIB

o off: FEBRIISIHFERS. BRRASENNZERXMEL

RecalcMarginPositionProfitGap: FXE&EZERVER, BALH=F), EIAI10002F), &/IME/1000, WER/INF
1000, RFEERISTEEE}I1000, ASEREYRecalcModeautolT A B3,

RecalcFreeGap: IEES{TIBAVEERTEIRG. AT RAJgEERSIRERE MR, ERTTREERAITEERINIHNERESR, REEY
VIRIEARRRZRZ mARSHESTIRER M NET A REATRNREER. BAAZEY, FOAMEN100EW, ©mHT0
F100ZiE), BRAT100RESHEIFES100, NFORHESHIFEEN0. TSR H2RecalcModeHautolf A B3,

TimerCPUID: FAFREAPIERTESLLFZICPUID,

3.1.3.7 HftbEe &

OperWay: 1EEMERZFRURMELR, MRBANRELTIAEZIREERITIHRMESZUEEN, WARKTFER, REHE
MEFEFPEN. KEDIEFABRSHHFRFHAIERELN, MBS ARRERENFHARESHRELSN, KIBIESA
BERIESHPA,

RelayClient: EEATFHRREFLUGRESHEANES, FETEESRELIHRERER. RALE. BREZSHE, BF
IS sEHIERATCPIMVR &,

AppID#lAuthCode: BEREFAEEE IR EAppIDFIAUthCode, HEERIFAloginEfapplDFlauthCodeSBIHEN
NULL, APIF&ERECEHHECERIE.
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LogDir: {SEydApiF-AEHTRIER, BikNlog. BRARBNTE, FEFITEE, NRRBEUNNBEREFE, WAS~
ERET M.

3.1.3.8 BEXAEE

SPERIFENREXHFNRENDS, REENTINENZIAAPNEEER, REENAILBEEXNEERERIAEEN
feh, RIREE ZIAAPHEEL.

LIRREBRECEENEEIN, BN S8 IS FLASE, Fla0MyApp.Username, INRBEFHNZEMNEEN
¥, ZBHNARTLMERN, BEEAPIERINSIREZSESBERERNESER, ATEHAIRE, NENERREN
BasRISEL.

ZIEEENEEXFIIREENSH, JURES M RZSHTNXIHR. REFFITATR:

MyApp .TradeExchange=SHFE
MyApp . TradeExchange=INE
MyApp . TradeExchange=CFFEX
MyApp . TradeExchange=DCE

vl A W N R

MyApp .TradeExchange=CzCE

DIRAPIRIE T LU TR NAPERENEEN 2 HMI5E. F—NAETLRBENEEN S, HMZSHEIIFRSHAT, KW
BIZIFRNE—MEEE. BNAETLRBIIRSHNFFESEHE, RENEREER=EEEREEFER
destroy(#HER, HATRENEENSHITBREIERR/NTRAYDQueryResultiEs, AERFFEEAdestroy(#HE
AP ECHIZSE],

1 /// get first config using this name in config file (parameter of makeYDApi or
makeYDExtendedApi), NULL if not found

2 virtual const char *getConfig(const char *name)
/// get all configs using this name, user should call destroy method of return object to free
memory after using

4 virtual YDQueryResult<char> *getConfigs(const char *name)

3.1.4 MRS A

M 1.486 hRAFFIA, XTCPIZRFEMIETL (master-slave) BIZM-REEE (network bonding) . REEIRERFALEETE
MEXIGIEN R, BSS9ENMNREEZATIFNEMEEN £, FIa0+RIBVEISWIFT-2200N, Solarflare X2522,
Exanic X10, APIATLABEGMRBIHSZIFESEM -SRI Bk, FRSM-E4ERST KNIt HE.

HIREEAUDPIRER, BAEREZMNRIE, BN UDPIREBIMUILIGIRILEsocket, HRESAIR TFIE.

3.1.5 fEa=™AA

AT HBMHRENTBUIREENEE, ZEEN TSRS, EULUBREAERE ERSSESME, SkE
BHEN. BEEREREMEN, REBENXZSERENERRE.

B SR =AIRSHAEMIINEER, SIEMAIEITydServerfiEAIRSS 2EBM—ABITYdArbEI T IRSS 28, (PEARSS
fRERERMREER, EBRSHFESEMIIYRIER. NRHERRRBFX TR BIEAINE, EEEaIRSAIE
HEREESMARNEAS:

o ERinD: EBRSH[IRBEERSS, BARE LHBEREBRSSHNRORESE, BMERESIE, SRRSHRE
AERKIEE EAIhEahFHEE RS, EERRAT, MRS EIRS SR E R EBIIZES00ns, T
M. BESFNRRKIRFRENRZZIBIERNBFRNES.

o FREMEREARIP: ERRSERAEM, ERRSHERAEERSS. ZREEBMWRNEE, BERSRER
P&, FEItAERERDRIEARZEEEI L, TLEX GRS, —EBlRESE, BTEYEREERSHNR
HieE, BRRSIREALERAKREE EAThEaHEERS. XAUIERM T B, SREDNRIERF—E
AOMERE(B IR T X ZAIFFERILE.
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o EMRE: EEMSH/IRBEIN, RAEELRETRZMRE. BRBTERRSHNERRSS /AT LR EE
B, ZUREBER, RtAREFERNFE—ENIRESENLEE, B2 ErEMRREREE TIRAR
1R, RERBEIHERAIR, XMEEEGEGANORESE.

S REHN=aRSEIYNE SN, BT EROB. RIRKMEEEEES, hERERIE S EEEEER
SERAIE], FERSBB|ERGEBEIEER. RBENEUERLI00MBITE, BENTIEMNEBHAEHEMESRMNATHER
X, ENENBEREHE DATRER, DJLUERMNEREAMRERN, 7B R WaSsEm_ITR, BER
BENZZWEE N TEMED. SRNESTIER, MERESEMEINLE, RENFLEETARE; SRR
&R, ASGRENRIRZN, SREHAILEEI HNEEEARSR, BHEIERNE=NERREARSS,
SNRIERHRATIRER, WARTARESIIEMEEENGE, FAXMHRREE AT LEBES.
DIAEEIREMBINEIEZSIFEMEIL (master-slave) BIZWRYBE (network bonding) , RAEERMFRF LEET
ENERIER R, BSSHENN-FEHRBIESHFAISIERENR, FIa0RIIEISWIFT-2200N, Solarflare X2522,

Exanic X10, HEERLABEHRBIFHSHPEN ST AR, B2, EEXEN (REERBPEMECHINE) FresdF
ZWRYE, BIRSHFERAT:

o EHEALAAEIREERERXTCP, WALMERNMW-RIE, SOMmERXAUDPEITRE, BB UDPIRBAYREE
AUt EZRERGIAE10us

o FIEE FEIREAEETEMFERUDP, WATTLUERANM-EEIE., SELNRZZMMN-EEaEEE, JLABTAENNOR
EUDPHIXTCPAEIRAYA NI ZIE, ILLATUDPAIXTCPRYRERERIFNAZIRM. T IEE RS, BEAPIEESE
S —MNEIRN O E— MR AEA T R, FINNTFEE TNWOSERIFNESIEES, API LIS BIES

S REENEEAMTIRNT:
o ydArb: EREBFEMHEAN LENETFEERF. BLORMSRGEERNTBY, SEATRRESIEN, Ear@EEa

PRENMEBEEIATR. AEREEERTRLNETEE (RIAMRKIEERIRX) FHEREIERATR, L
RIEEAT RERWREE.

e ydGuard: ZPEETEFARSE FydServerEIEsHRHE. 1lllydServerfPRZSHEYdArbiBER, FERTEARSSE L
ydGuardalydArbfEim e, MmEmIRSEE FydGuard AydArbisfarh#iE,. T AIRSS88ydGuardiIEiREimia
xgydServerfIRZ B sasEl, REURAERIREEAXIKEEERSERLEEHRSHER.

EEailh
ydArb
ZZM P E /LAt eSS e MR /Elfth 7
1Lk 1B
KER AUKES
ydGuard  |€ > ydGuard
i [Ezh AR E ] i
H 4 r---ﬂﬁ--1 o
ydServer I ydServer :
I
AN AN

EAETER— JORER - - - SRR — - - — - -
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LEEERS RSN, SERBINTHEIESKAPINEE N, EENTSRIESE LAELE PRIEXREA,

RecoverySiteCount=2

TradingServerIP=<ip of master host>
TradingServerPort=<port of master host>
TradingServeriP2=<ip of slave host>

vi A W N R

TradingServerPort2=<port of slave host>

EEETH, FARSEEydServer#HZ2TFBaIAS, SERSEHydServerHfEbTFHELEIRZS, ydArbFlydGuardfaa,
BUEERHFEERR BTV E BRI N BIRS HEXEIE ARG, WA EREIIAPIERERERRSES EmAYydServer

-
<=

XZ0o

HREFETR, FRRSHR ENydServer2tZhuie, FNSRESHNRETHIE, RYURKESIERARSIFLESNEIINN
. ZAAPHGNEIEE, BRATEERS|NPITERENNEL, ELENEEPRAILSELZSEETRE. BT
ERIRERNERMY, UTNRRL LR, TERAEBTHE:

o AHBEBESRAS: BEGRESENNARRBENRERAHZERERERERBAZAX MIBRA, RIEE
Fa—BEFFRREFRERE, BEATIREBRIZZRZM, RWEEaMXZAINAERE, XERBFAIE
£, Bt ARTRERER. B, RIBEFFEEBEIG, RBEIESERETHRIINE, NiZENMRR RIS imER
AR, BER, NUERESENAIEAENERR. FENEREAEN, EESH SRR,

o TEBERIMRRRRREMNR: SEEREMENRERARENEERHZEEFERRSHRNTKELSEIEPRS
BEZAINXNTEERN, EMBINERESIER, RISEFRIRBKEIRINAIRZZFMRERR (BNHAFERESRF
RONBRIER) . ERARSETHENE, ZERRIEAREXREERS, (BRHTERRSSZNAMRKEZERE
+, SRRSEENRENX—IREREIRESHEO0rderSysID, OrderLocallDLAK;RealConnectionIDRY, BAEEH
OrderReffl, APARBEEWEIXELRRG, BLESHKIIHORAVREEXRIXA, ZHBZIOrderRef/s-11XFER
i, SRREEAY/ N RIREBIE— AN IERIT], AR B ILEC RIS IR R N R AR R A B AT R A SR RIS IRIB T
BHTRME,

BEEEIARNMESE I BRARSIMNA, FRTENEEEARE NS PHLACE HHERRIMENL, P& TR
REAZRER. BEESTBREEN T RBEFSEEAER—IZZ2 ANEERIKNNETRE, BIHEFREERIREE
RREaETRSYE. BEaE RN NEE X HRIEEFFINT

1 RecoverySiteCount=1
2 TradingServerIP=<ip of master host>
3 TradingServerPort=<port of master host>

3.2 |35l

TEBUF2 T APISEAIH A Estartal & startExtend/[SEIAPIG, APISIRERLA T BalimiEFe/aoh¥liatt TIE.

o)
notifyLogin ]—)[ notifyFinishinit ]—)I I notifyCaughtUp
failed

notifyTrade

notifyEvent I ——
onnec eadyForLogin
TCPTradeConnected 4 2

3.2.1 &

SIBIEEIE, FietFEiEiETradingServerlPFITradingServerPortiSERIfEASHNEFITCPIRO, BREEERING, S@d
notifyEvent(YD_AE_TCPTradeConnected)ElEiE S iBAN 2 iEZMKIN,

EAPIEE TYEEBIBE, BBARETradingServerlPITradingServerPortigE I FIE A HEUEFNTCPIR LK
TradingServerlP2#ITradingServerPort2fSEMIEAESIHIFNITCPIRO, BHREERING, 28T
notifyEvent(YD_AE_TCPTradeConnected)[aliE;H Si@ I SiEZR I,
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3.2.2 BF

EERINE, SN EIERENotifyReadyForLoginiBANRIFEFAPICHERLF, ATLEHER. ZEERIEISE
hasLoginFailed2fg&#EARnotifyReadyForLoginBIANREZ ST AN LRXEREY, BRER DRAEREN, BRSEVE
Ax2ERNEEERER, RAERVELY.

1 virtual void notifyReadyForLogin(bool hasLoginFailed)

REEFRFA U EInotifyReadyForLogin[BIEIERS, BEMIZIZENEAloginZERER. loginEREIERT.

1 virtual bool login(const char *username,const char *password,const char *appID,const char
*authCode)
usernamefEEREMWS, passwordiEERESKEXWNIOS, XFOSELZRERIESILOL.

HEARAZARESREPONGE, REREATSEEaRS T, FEMAGZRIappIDflauthCode, BNIFTIER
ER. B AERappIDFlauthCodefIiFMIESIRBIES N ZEIUnE.

IEFARHARRIZEEPONRENSR, EEESATREAESRSH, applDflauthCodelJLIREANULL, 18
BRSRIXM NS, HHBIESFAEMEEIFER, app DAJLIAR LRMEHER

o ERIES: ERIEBSFRIRFETUBALREETIY RES, ZERENNEENT, FHERE— N TIEEIRAD
S, PHREEBAYDClient 1.0, BXGERSIEEREESAT REEPIC/HYDClient1.0

THEEINNERNTEHF], applDfiauthCodeE XAEETEX M, BT EARNMSEHIENULL:

1 wvirtual void notifyReadyForLogin(bool hasLoginFailed)

2| {

3 if (!m_pApi->login(m_username,m_password,NULL,NULL))
4 {

5 printf("can not Togin\n");

6 exit(1l);

7 }

8 1

BRERLBEI notifyLogin[EEIRME]:
1 wvirtual void notifyLogin(int errorNo,int maxorderRef,bool isMonitor)

&notifyLoginfJerrorNo/g0, MIFFNERMIN. isMonitorgtruelIFRNAZRIBERAFESEER, TBRESKFE
FRNASafalse, maxOrderRefFRANEERINZIES0SIRELHOrderGroupl DEWEIRIEZ A OrderRef, MNFERENFTERE
AR AOrderRefiESEREAH, RTLAT=MERS, TiCIRER., RINEHEIISE, REFRR. RINPFAERREN
OrderRefXFiZZAXY AT IMaxOrderRef, ERIEEHSFIMFEIMaxOrderRef HiZIREAIOrderRef:

o IRE. IRINEBEIIE RIS ET SV EEAR ST AMaxOrderRef

o RE. RINBEFEESEKIINMNEEIED RSB ERIIREMKIIEERASIT AMaxOrderRef, BEARNAEA
IR, ZNTRESERNERIDMVEIRE. RNE

o EAXIFRNIESHIES (RBMMHEAINEEANER) HRANIRNEMSERIEEASITT AMaxOrderRef

ERALIIRT, APIFEEENES T AMITCPTIEIROFIUDPR ZinO, Fitt, ZEXAZTEEREETIEETHIRO. UDPRL
ZinS5XTCPRBimM. BERAEFLHRT, WNEEKMIGEESR, BESIRGEHNEERMROSMES T RRIROZE
AERY, WMNBRAMHLIE, SFRMATCPITIBIEA LB UDPRS L AKEZNESR., TEXMIBERT, ILAFILRETCPITIEIRA
HEFUDPRZimOALIBEE T AR, BI{EATCPMarketDataServerPort/Ba4TiEiR[1, UDPTradingServerPort/Ba
UDPAZ ik, XTCPTradingServerPortBaXTCPA G ; BEE 7RSS AER, FJLMEA
TCPMarketDataServerPort2 B &5 FAIRSS 8891 TIHIR, UDPTradingServerPort2Z8 & FAIRSEEAYUDPAZ Zim [,
XTCPTradingServerPort2 B8 FAIRSSEEHIXTCPAZ FimH
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&notifyLoginf¥errorNolF0, MIFRREREM. errorNoSHHEMEMAYRER, LtthitmaxOrderRefflisMonitor&BEFA
XBY, BAEER. APIEE3IaHEEENENotifyReadyForLoginE R AIXERIBR, IignotifyReadyForLogin
BhasLoginFailedS#iR B Ntrue, EFEMAIRETEERLA T/ Ui :

8

i= EREN il

[}

12 YD_ERROR_InvalidClientAPP AppIDaEAppAuthCodef&iR

18 YD_ERROR_AlreadyLogined HRIAPIERRER, FHLESER
19 YD_ERROR_PasswordError EROSHEIR

20 YD_ERROR_TooManyRequests BREKREEBIIRH
21 YD_ERROR_InvalidUsername BRAFPAEFE
27 YD_ERROR_InvalidAddress s PHIIAREAIFERAOMIES, (IS BREFAE

35 YD_ERROR_ClientReportError

it
¥

BIUMEERRERN. FHEENZELLRE
&

SIXESHHEIRS T RN TTLAERESHNKFE, HAFER ERE,
EEUERENKFBTEER, YWIRSFNEKFEHERE, HABKA

50 YD_ERROR_TooManyLogines TSGR, —MNKPTLIeBZONMNERE, BRITE—ERWKFE,
mms<z, REAWFAERNEEERRLE, BIYDAccount.LoginCount
70, ZKFA e IR,

58  YD_ERROR_TooLowApiVersion  APHRAETHEEERIIRMEIRE, FESWAPRAZREN

62 YD_ERROR_TooHighApiVersion  APIRABTEESSHHIGEERA, FIESNAPIRAZESM
99 YD_ERROR_PasswordNotSet BEROSIRBIRE

3.2210%

ZREEHFAMOSNEIFE—NERFLI, BEATHZSEIES AT —RERESAIIRFROSIAL, MELIES
NEREY TR —NERFHEREERAHERZRFNLREESRITRANOS.

ZIAEEBRTEENSEOSCHTLIRESRENGNY, MIEaERR AL, OSSRENGIERET, AL
EAPIRHEROSTE. TEXTOSEREMOSHEIERNRBRTAitO<,

3.22 1.1 O$ERE
ZIEOSEFESER/NASKENOSEAEHEM:

o OVERNKERENOSCHITOSCLNATNGEIMKE, ERHTRMMEENREAOSCKENCAFT, BIOSKER
UTFERNOSKEMEAFTIZIA

o OSFHFEMERENOSHOSCHLNEENFAERIYNE, FRAERVGENF. NEF8. XEF8. F5H
M, HPfFSREER (+*/ 7 "0#_$%&|~N O3\ 17<>=) . FRERHERFIZ0-42BHET, 0RRARE, 1-4%
TOSHYREENFFE. SRENOTIRG, eI ERINFFfFEINMIFHEAOS

BRASNEERMNSNASKEMNOSFAHEHEYIRNRE, REENZASHFTTL.

FENOOHEASREROCEEHASMEER, BERINLIEIYD_ERROR WeakPassword=111451%, EES
ERRABOON, FANREREHAEAEER, FIFLIEEETNS,
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3.2.2.1.2 O$EWHE
ZOABER T, IEENEHEENOSEXRABHN. RIS IREREENERENOSEIHAR:

o RERFERIHE, FUAREERKFEXERAFTRELNOS, SOSTHE, REEDATLUEHES,
BRI REEEROS, MALEREHURBES

- RETHERAXNHE, SOSCUHE, EERMATLIEMES, ERIRRBENOS, MALEREERRZESH

EEES
OHMelpttfe, OSEXHIENHFAIET, TLAMERIARAPISLAIERITIAR S, THREINERNER,
ZIAESBIELIFEIRG ZBAHRRENEERENOS, DEERZENEEROSHRERHA. %73 5SS
#wiERA.

1 wvirtual void notifyServerNotice(const YDServerNotice *pServerNotice)

LREEROSH, EERAAPHEEFEEIWIROSHIER, LIAREG EFRIpServerNoticedhd
ServerNoticeType#fig BE/IYD_SNT_InitPasswordToChange, IAHEREREERRVIMEN S A BESRLR B HE T

EEES.

HOSTHRY, ERSEAPHEXOSEREIRYER., ARG AFRIpServerNoticedfJServerNoticeType#iiZ &N
YD_SNT_PasswordExpired, IR AERESERWRENOSHREMEAZHENITEEES.

HOSBEMENF15KES, IERSMAAPIEXOSEEHIRAINES, EIABIESG EFAIpServerNoticedfd
ServerNoticeType#iZ & IYD_SNT_PasswordNearExpiration, PasswordNearExpirationinfo.RemainDayCount{ig&&A
FIRKEL

AL EE LW ERBANAPINEER,
3.2.2.1.3 O$EiRE

M1516RRAFR, KLEHTLEESEHIRENENMPRENANESIREAI LR, @itz LR, RESEINZAFPMNM
ZIPER, BRZAFPNATUNEMIPLKEERERK. FiEE, BOSENXEAUSHNRIESERAEFXESISTE
W, EEREER. IFNEREEXZAEDN, SERNURRESWES.

ERRABTREEFRSENFFRALSENRELMSHNRILER, FIESNEZIURIDRAE,
3.2.22 HFEWE

REREER, FEARETESNRNED, —EERNFEEEZ P mASRAIAppIDIIAuthCode, —2FE LIRERK
FATEIRSERAVER. TERBDBINMBXFMLE.

3.2.2.2.1 AppIDFlAuthCode

AppIDFAuthCode RERIBRFATRRRZEBAPHERNEEHNEFRRFANAFEMNOC, ERRRABENMEGELSE
HELLCHIEANNRER, UlB LR ZRRIIAPPIDFIAuthCodeIINEEGH, HEREEZREERZEF
IRRRENEERZ. PRRFNEFEZHIAPPID, MARTUEFIHAIAPPID.

SRy dClientE P inEEEWER FisRERHIAppI DFIAuthCode, %2 FimAJAppIDFIAuthCode B ERIATIN
EEEHNAFRESERES, RIHHIREEETLUERYdClientBRENES.

ZIEFHAIREIApp DRER RS, (EREXApp DEER, BIEREEERGEEFRER. BRERUT:
o AppIDER=#HAERL, PARI BRI, WHBIRES, SMPORAKEDHIA10, 10, 8PFFHF
o AppIDMIEfELATEI: | R _ A FR_ARAS, Flalyd_client 1.0

o WFNMNAFFRIILRIHREE, | ABFRNEEAclient, AT FERZARFHIIRTDIREEEEEMES, Rt EEFR
MEEAclient

MTHIRATMEMMNEERS, loginfsizhRJappIDFlauthCodeBMFIRET I
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o Fappl|DFlauthCodeiRBANULL, APIS{FERELEX{4HIEERIAppIDFIAUthCode, WREEHTIRBEEXHEN
SHNSHEE
o FappIDFauthCodeiRBEBNEMAIE, NIAPIRESERZEONEENSHMASFEREE FHIgENE

HNBRT, BERFmAFZNAppI DEIREZEWRFHSEMEXRR, IEFmRAFTLUMEIREEHEFEA. BXfrEXE

HEADLEERZNEFHARCHRREBITHANERRIER S, NALCHNESIMER, B 1.486 RARZAXIES
R T EEWSTIApp DEERILHEE, LLEMAAPPIDEEETHEREWSE, REWENREWS A 8EERIZAPPID. &
B PERY (R T IR ZSPERRMIAPPID, SUWEIYD_ERROR InvalidClientAPPRYSEIR,

3.2.2.2.2 (EEXR&E

NETEXRENEEBERED, —BfDRUANEFimikSas LRE, —FOILMEESRRE. BIAAPISEMNEFIR
Sir LREREBERNEFIRRSHFER, FRRENRIGRERARENEDEMXE, TEMNFIHNEFiRRSS EX
£RER:

1 windows : 338 ([ 5 1) @5 2R AL 7| @FA R TP1@FA I IP2@F KMACHEHE 1@M -EMACHE L 2@i% 4% 44 QR AT 2R i R A @R A
JF%15@QCPUF %15 @BIOS/F 45 @5 G 4L 7 X 15 &

2 Linux: 2R (E & 2) @5 B RAEN @A M IP1@AA M IP2@M -EMACHE1@K - MACH! I 2@i% 4 44 @R 1F R Sl A QAT 41 17 51
‘5@CPUT4I'5@BIOS/T 45

MBI T, APISTESISHHEEMNBHRKESEXNREEE, TUBTIEIBAMEZEYD_DCNFOBFER BEFR
RENTEEREIAPIEEIAT, YD_DCINFORILAR(ERIE.

ELINUXZRFRERETIES, BIEAPIZERAdmMidecodef2FREBIOSFIS, BEEMUTHIRESBAFIRBIZIE
FRIHUTIIR, BITEFmARNARGREBIZERIITIIRT SERRERRETE. ZEARBEREE
dmidecode2EHMT Tsuid, ERMFNERIIT, EREHIRT, NEAsudo dmidecodefIzHAAT.

LERETLAE I chmod +x /usr/shin/dmidecodeds S iZIEFRMMsuid, BEXMARTEEFEERT SR, EitE
BN FEAsudot FEBAFHRTIIR, BiRAiER: FERvisudofpSHNRIEIRS, ERFTFFAY/etc/sudoers
MAERENNLATECE, BIASEIIEERR (Ktrade i) ZTO<SEAmidecode:

1 trade ALL=(ALL) NOPASSWD: /usr/sbin/dmidecode *

IBAEERViImEZ RIS/ etc/sudoers3it, LARIEERIRSEsUdoIRERIAIRL, visudoEREFIISMIEARE, A
iiaZel eS| Epp N el Ui 5 N == Lo1

HEESH BFiIRREMNES I ClientReportCheck"fFig B Is@iblenforcelt, HESIMEREERARIREATERN, Fl
W EESE T ELinuxtEFIRRIBERFIISRRER, SBIEEFIRESR, Hr-4£YD_ERROR_ClientReportErrorfIERiEIR.
TEIHT ZIAAPIREEERANRER AT, BAIMREEEEHAN, BFEITHITLATIMAIRES EFRA DS
TEREBIER. BEASENEFHEAFIERRMERFARFITHS, BHRELAISIRAESHNTR (Ko BAZIEL
EORRA) :

o WindowsHJiEEZF5IS: Get-WmiObject -Query “SELECT SerialNumber FROM Win32_PhysicalMedia”
e WindowsHJCPURRFIS: Get-WmiObject -Query “SELECT ProcessorlD FROM Win32_Processor”
e WindowsHIBIOSFFIS: Get-WmiObject -Query “SELECT SerialNumber FROM Win32_BIOS”

o LinuxgUiERFHIS: BE5iEid/bin/Isblk -dn -o TYPE,NAMERRZEITYPEAdiskEUIEEZBNAME, SAEE
Fi/sbin/udevadm info -query=all -name=/dev/{NAME}3*18iZi2 EHNFIS

e LinuxfIBIOSFRFIE: /usr/shin/dmidecode -s system-serial-number

3.2.2.3 ERURFIRE

KB LIBTERRIENERTIRELARITHRZEER., ERMNRDIRBEBRFFINE PENRREER MEE,
LECENIRAEREEITERAUR, ZREAENELEREREL, SRmEINERSEITT, SLCHINENPE
NEHERERER LSRR, REMNZIPEARNZIREERNERIBREWEL, SRINZIPENINZIREERITEER
BHUT, (ERNEIPHIEEARNZIRRENERIBERMNEERIYIAZEETZN. S, EAEFRMURREREFX
ESIETES, EaREER. FIRIRIBFERZHENN, ERMVRZESHER.
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AEREXZNRNEERITLIKEERIUR, REREUITATR:

1  wvirtual bool setAccountLoginRight(const YDAccount *pAccount,const char *ip,int loginRight,int
requestID=0)

EIRREAOSER P TR :

28 1588
pAccount IEFHIE SRR R E RIS
ip ZENRYIPHELE, 1PN AT IR E B HITIRE

YD_LR_Allow=0: BiFEFR

loginRight
gintig YD_LR_Forbidden=1: &S

requestiD AFROARRESK, BHEIZREORIE], AJLAfENotifyResponse iU EliERKAIrequestiD
LRBFNERERRESTNE, EESAEFiREENNIPHERINSER:
1  wvirtual void notifyAccountLoginInfo(const YDAccountLoginInfo *pAccountLoginInfo)

HEEERNRBU TR

o 1588

AccountRef REWFFS

P IPHEIHER

CurLoginCount LRISFRIERE, WHEENSEIEREREERIMYDAccount.LoginCount3REX
TotalLoginCount RERIRE

CurFailedLoginCount IEE E—IRBRINE RAYKRBORES

TotalFailedLoginCount BB RRE, WPEENRQEREBUREE MYDAccount.FailedLoginCount3kEX

YD_LRS_Allowed=0: BIFER
LoginRightStatus YD_LRS_ForbiddenByAdmin=1: #&TRRLEIE
YD_LRS_ForbiddenByFailedAttempts=2: BEKMBESRRENTSHEELE

3.2.24%5H
25 HLBEERER—EEEEIAP, MnotifyLoginElEFF 41 AERIAT LAEFget TradingDay kB 5 .

1 virtual int getTradingbDay(void)

ZIAEEHIRZ ARERSETEEHN (ARMRENSAIEABRIEN, ®E24:00:00515 F—IFHHRENER,
&#224:00:00/7, H=RIBRAARZH, WASEIBEXRE, HIRIERAATRA, WAT—IFHRANBE), £ MR
ITHEEIINRZHBEERERN, EERENSNHEPRERIsE5YDMarketData. TradingDay@4A—HH, SHA—HHRE
FAIRERMEA T IR BHEIE. REBFARIMRINGIRE I3 % B & AR UHAIIHR A S HIERIZZ B .
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3.2.3 ISENERSEE

AREEEIRRHEEFTERPE, ZAMENERHEESEHITH, XEMEREFPRTRSRETSHEENEE, X
—JRUXSydApiFllydExtendedApitdERE, XAIFETydApIEEREFSEYE, MydExtendedApif T RIEHAEESEIEZ
fh, EEHEEAR—HEETRE. 0. REMMRFNEEE, B, £ydextendedApi EEIRE. F6. REMKIR
FhRAERHNITA.

BTHREET I RZARTSRENTHEE, 1584, BYRIEESXR. BYFESER. KPIRES, S FEYEUE
EHBEGRMEDRER, GIaNEL9EEEXIMYDInstrument, WKFEUEXIAIYDAccount, HFRLEERERFEERSE
EFohSEWE, FlNiTIELMakYDMarketDataHRRIRELE R /T PreSettlementPrice 28 EUE, BEAiLastPricealSE)
1B, MEKEESEUENER, ZREERS T REFSEIEMAMRESERPISEIRSoNERYE, Eit, EWEESEUE
FERSS W RIEAR SRR IESEUEMAZERSEE, BN RERNAER. SN EUREIRPRIGHSIIEE
BOSETRXSBIEH. WKREERIREE, NN X e SEIRIVEN S ARG R EREP RS,

WEEHAEUEEIREN, HPXBHERESHFCEMENTERE, SEIZKEHSEURRFERTAAIEM, AT IR
{EHNREE, 1E1.386hRAH, 241.386hRARIAPHENE 38CRAMIERRE, EESREATEREIBYIEIE, MK
KiRMEHRTE, B, EHREMREFSEIRIVERINERE, BIBAPIFHRE.386hRA,

BRAILIE, EEHFHAHEEESENE, APHRICTRERIETIBERAIXTCPER (MRERINE) | KeREERK
11, #R=EIAnotifyFinishinit L IBANRERIEFITEEFSEIRCINE TN, XETREE —MERKAEEIREURE. MaZ
EiRFES, SERNANRE. 6. RISXR. BEREER.

1 virtual void notifyFinishInit(void)

R T B E AR ENIERFSEIRIEE TSN, BIXAPIRRM T BSENREREIFSEIER G XN, WRAHEERF
SRR BRI ZIRIEEE, BBART LA AR REH T SRl RS B,

1 virtual bool hasFinishedInit(void)

TRE—NMBZERESEE, LUTRETEREREEENotifyFinished InitEEAAR LR 2GR AT LAERER.

3.2.3.1 X5

ZIABRSHSFTE. CHIRT. BEIRRT. KRR, JHART. XBROAT. ERAT (HARR) . RIAT (HR) H8IMRZAT, B3TF
TE—EZAEe LRANEEMERZAER, BIRNE LSRR ET—EZAES L, B, ZXREETELNE
HRZFHIMAETTE, WNTFR:

1 virtual int getExchangeCount(void)
2 virtual const YDExchange *getExchange(int pos)
3 virtual const YDExchange *getExchangeByID(const char *exchangeID)

BIRNSERLUER AR 2T, BIR5iE FEABATR:

1  for(int exchangeRef = 0; exchangeRef < pApi->getExchangeCount(); exchangeRef++) {
2 YDExchange *exchange = pApi->getExchange(exchangeref);

}

RE— " EEULIERER— X2, EXRS I RX2IERN AR:
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pApi->getExchangeByID("'CFFEX") //Hi4:fit
pApi->getExchangeByID("SHFE")  //. LM
pApi->getExchangeByID("INE") / /RERT
pApi->getExchangeByID("DCE") //RERT
pApi->getExchangeByID("GFEX")  //J Hiii
pApi->getExchangeByID("CzCE")  //HiFifit
pApi->getExchangeByID("SSE") /7 L2
pApi->getExchangeByID("SzSE")  //IFA

O N O vi A W N

YDExchangeZStaiRh T B F RIS NERSEUE

FER 58

ExchangelD R BT

ExchangeRef RBATFS

ProductRefStart BT AR BN RASRIeFES

ProductRefEnd BT ARZFNFRNERFS, BRRE— 1 mI 1 m

UseTodavPosition EERSCHNFE, ARKIFE, LHMMBERMAR, FESFIILAnEC
seToday

&R
UseArbitragePosition BRTIRNAIERI, RBARESHFEMNIKF

CloseTodayFirst HEFEBNERNSTS, FEMAE, FRSEIEREOER
SingleSideMargin ANl mATEXARIES, EHFT. B8R, hEMAE

OptionExecutionSupport ETXHT, EESEFUEA S

OptionAbandonExecutionSupport &GN, FESETIELSXH

QuoteVolumeRestriction IBINEEEIRE, EBESEZERN
RBFtrEE:

YD_EF_SHFE=0x01: _HBFF
YD_EF_DCE=0x02: ARSFT
YD_EF_CZCE=0x04: %BRESFT
YD_EF_CFFEX=0x08: Hh&Ff
YD_EF_INE=0x10: BEEFT
YD_EF_SSE_OPTION=0x20: _Z3FFEAIY
YD_EF_SZSE_OPTION=0x40: RAZFTHAR
YD_EF_GFEX=0x80: [ HBFT
YD_EF_SSE_CASH=0x100: _E3ZFFEILR
YD_EF_SZSE_CASH=0x200: RZFTINLE
YD_EF_Global=0x8000: IFEAFHBXIZZAT

ExchangeFlag

FEAPEHIX I Z AT :
GlobalExchangeFlag YD_GEF_HKFE=0x01: SHAFF
YD_GEF_SGX=0x02: 3T

TradeStockOptions AR BATRER B PR 2 FTHIBR R
ConnectionCount ARZZINEEERE, FBESEREEMER

ARZZFEMEZREREAE, HEKERConnectionCount, FIESEIREL
EBAEE

ConnectionInfos
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FER ]
IsPublicConnectionID INHEENIREEE, FBESEFEEMNER
3.2.3.2 7 m

BISRM T BHEK T RARETTE.

1  wvirtual int getProductCount(void)
2 virtual const YDProduct *getProduct(int pos)
3 virtual const YDProduct *getProductByID(const char *productID)

BN LI LABRB G M, G ZXES LRET SN RZAT, WSBRBEEXZFMEE~m, BERAENTER
|

1  for(int productRef = 0; productRef < pApi->getProductCount(); productRef++) {
2 YDProduct *product = pApi->getProduct(productRef);
3

BE— " EEALIEEEK— "M, BERTRIERSRG TR, NEREZAFFERINERIAL, WiEFERLASGE
BHEZENEZEYDProduct.ProductID:

1  pApi->getProductByID("cu")
2 pApi->getProductByID("cu_o")
3 pApi->getProductByID("IC")

YDProductZERFRrEFEBIINESEIR, KO FERSYDInstrumentEEEN, EFHEETRANMNZETSANE
%, fla0Multiple, Tick, UnderlyingMultiply, MaxMarketOrderVolume, MinMarketOrderVolume,
MaxLimitOrderVolume, MinLimitOrderVolume, HFEEISN HENFESEWERTILUWEAHEGAMERERA, B2
BB SYEEZEREERIE, AAaEI=ERER, EIYDProduct ERNEABMHMISBAREN. WFE 7 XL
FRAEVBESESAEDEXAS.

A=’ AYDProudcthiEFE=FER :

FE& i5B8
ProductID Faftis
ProductRef FRFES

ProductHint iR, TG mIBIN T Product DR mik BBt X, M FEMRERmAE

&
ExchangeRef FRITERZIFS
m_pExchange FERFTEA ZAEEt
InstrumentRefStart BFArmaLRErES
InstrumentRefEnd BFAREINERFS, ERETZRaINSEE— a8 T—1 a4y
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FER izl
PR

YD_PC_Futures=1: HBt%
YD_PC_Options=2: HHW

ProductClass YD_PC_Combination=3: , BOSP c2211&¢2301, BEISEFAKRAAFIASEATIIER]
=12
YD_PC_Index=4: ;c é&z AFR3003581
YD_PC_Cash=5: , WIFR300ETF
FrEmE:
YD_SPC_Other=0: Hfth
SubProductClass YD_SPC_Stock=1: RREE

YD_SPC_Bond=2: f&%
YD_SPC_Fund=3: E&

PR E, TN IR mE
YD_PF_UseOptionSeriesForMessageCommission=1: ZRBEAN RS EEEEF452E
YD_PF_CashSettlement=2: &R E=5R

ProductFlag YD_PF_EuropeanOption=4: RRZ{HEAR
YD_PF_AmericanOption=8: ZEztHit
YD_PF_OptionHasNoExecInTrading=16: ASZHFTH
YD_PF_OptionExecWithMinProfit=32: LRI TARAIHIN = &

HEEHXIZPRIT N EHIIRARENNE, SHREMNFRAI NI RREEE
Wt NBERES, REFBIRYEXINAIEARERINL:

YD_ODT_Limit=0: PR{tER

YD_ODT Market=1: &

YD_ODT_FAK=2: FAKE

YD_ODT _FOK=3: FOKE

CancelCountOrderTypes

CurrencyRef FERMMERFS, FEBESELMER

ExchangeRate PR AER FEMAGCE

ProductDayStart FEmEAE S B arEtE. ERNZEI=RA, BEEXZHMmRnE

ProductDay1 ZFREBRN. ERNZATRA, 82z 0M~nH

ProductDay2 ZFRILEN., EFNERmE, 5%z 0 me

m_pMarginProduct BRI EALREESNERAALRIES, FEEENEIISE.
3.233 8%

ZIARM T IBHMEXRSLINRETE.

1 virtual int getInstrumentCount(void)
2 virtual const YDInstrument *getInstrument(int pos)
3 virtual const YDInstrument *getInstrumentByID(const char *instrumentID)

BN EILUERFE 64, SiZAeae LRET SRS, WBHMERZAIRMEEY, BAI5ENTER
PBRR:

1  for(int instrumentRef = 0; instrumentRef < pApi->getInstrumentCount(); instrumentRef++) {
2 YDInstrument *instrument = pApi->getInstrument(instrumentRef);

3%
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RBE— A EALIBEEKR— a4, BERAYONERSRG TR, NERMEZAFFEENNERIAL, WiEFERLAGE
BHAEZENEFYDInstrument.InstrumentID:

1  pApi->getInstrumentByID("cu2208")

YDInstrumentE2 R FHNZOEUELEM, BT AutoSubscribedflUserSubscribed S bELthERRERSEIR, TEISMAEHEEE
DFEREN:

FER
InstrumentID
Shortlnstrument|D
InstrumentHint
InstrumentRef
ProductRef

ExchangeRef

ProductClass

SubProductClass

DeliveryYear
DeliveryMonth

ExpireDate

ExpireTradingDayCount

Multiple

Tick
MaxMarketOrderVolume
MinMarketOrderVolume
MaxLimitOrderVolume

MinLimitOrderVolume

iEH
BL4RL, FK64ANFER, fcu2208, SP c2211&¢2301
BEARE, HE32MER, NREORBEBII32NER, SHERT

BURRER, ERT L3ZFRIZAETFEAN, ~5l: 510050C2009M02350

BUFS
FrREFS
REFS
BYFEr mRE

YD_PC_Futures=1: HBtR

YD_PC_Options=2: HAtX

YD_PC_Combination=3: 2B&, ISP c2211&c2301, BEIiSArSERFIXREspTaY
ENEY

YD_PC_Index=4: 54§, #NiFR300554%

YD_PC_Cash=5: B, 4MiFR300ETF

FremEa:

YD_SPC_Other=0: EHiftt
YD_SPC_Stock=1: BREE
YD_SPC_Bond=2: &£&
YD_SPC_Fund=3: f&&

RENEy, HIaN202269%8821
XE B, FIMAERI1BG, 128F128%
AZEAE, HIa120220808(9%EL21

SHIRZAIEEGLOREBNRZBXRE (RFSEARNEN) , BTZRIRKER
HERT2Z A0, RS TRIHBEERFNES, RESFRIZMENLT
THRFNRZEBLUEAEHEIER, SNHERENRZHHRZEEITHESR
89, AJRESHRIBIENRZ BRI EHRIRFIREEER

RERRERZZH, XMER0

BLURE, BNTRERRMER

BR/ANEEEN L
HINMRBINEAIREE
HINMRBINRIMREE. REEVINZEEH

PRINRERRIBRAIRERE
PRINREARIR/IMRERE. IREPEVIEEEH
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R #5268
HASER
OptionsType YD_OT_NotOption=0: JEHAIY

YD_OT_CallOption=1: EkHAN
YD_OT_PutOption=2: EEkHAY

StrikePrice TRUNTE, REASHNREINIEEN

HINSLIRIERLG LIRSS, TLALUBREERGLIRIEXER, RIS
RETERL

Bty BB THEEMSOINER, RESGLIRINEER
X TFEABARI G 2988481

m_pUnderlyingInstrument

UnderlyingMultiply

m_pMarketData IERMTIREIRIEET, LALUERBYTIS, X MTIREIR SR E TR ERIE

RERTAHEGEL. m_plLeginstrument[0EMESSLIFAHREL,

m_pLeglinstrument[2
e = m_pLegInstrument]1 HEEIAA AATEIEAL]

RERTHEEEL. LegDirction[0IFRFASENFRREGLIAISLETE,

LegDirction(2] LegDirction[1 1 RAS A EIES LRI

RIERTHEEEL. m_pCombPositionDef[0FERSHAGELINSIRIMRIEIIEES
EXEH, m_pCombPositionDef[1fEAEASELIIISIRIRIRGRIASTEXE
B, BirrS R B REE TR

m_pCombPositionDef[2]
[YD_MaxHedgeFlag]

m_pPCF IRMETFETE XSS, HBSEETEETIEY
BRIRFEEIRIELTREMuUltiply 85, BREFHRANINSEMNNERES™. SEF XK N TESN™E, N
ZEARE9UNderlyingMultiply 52, BRAIZERREIELIREMUltiply 95 X 2 = 10, FREFHIBRIN 10BN NEEE.
3.2.3.3.1 ETFEEFEN
ETFEFE X H—RETHEEMES i ERERK.

ETHERRIEH N ELIPRIM_pPCFFEERG, HEEHIRANT

=PER 1588
InstrumentRef ETFEAFSE

REVFEHMER], (ESRE:
b0: FEFFEHIE

Operation b1: FovFIEE]
Bl: RN, 2RRNAIFIER], 3RRAIFEREAIIERE
Unit BHEFIETHIEL
MaxCashRatio =w Nkl
EstimateCashComponent BEFNERNEKD
NAV BE&i%E
NAVperCU BEFHE
DividendPerCU BETLA
PCFComponentRefStart R FHaFS
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=FER 1588
PCFComponentRefEnd D ERFS

BRHENETFEFEXERSER, JLMERLITED:

1 YDPCFComponent *getPCFComponent(int pcfComponentRef)

BR75 RN P EARSRR:

1  for(int pcfComponentRef = m_pPCF->PCFComponentRefStart; pcfComponentRef <= m_pPCF-
>PCFComponentRefEnd; pcfComponentRef++) {
2 YDPCFComponent *component = pApi->getPCFComponent(pcfComponentRef);

P SR AIESHIBAIN T -

FER i52EA

PCFComponentRef R FS

ETFInstrumentRef ETFEARFS

InstrumentRef R BNFS

ComponentShare PR RREE

PremiumRatio EINEeEl, EZEIEERERNY

SubstituteFlag BHIRE, ORFELEN, 1R7R=FER
3.2.3.4 HhHER

ZIARM T IBHMERHIMEREIMAT .

1 virtual int getCurrencyCount(void)=0;
2 virtual const YDCurrencyInfo *getCurrencyInfo(int pos)=0;
3 wvirtual const YDCurrencyInfo *getCurrencyInfoByCode(const char *currencyCode)=0;

AR AR LUER A HMMER, BARSE N EBATR:

1  for(int currencyRef = 0; currencyRef < pApi->getCurrencyCount(); currencyRef++) {
2 YDCurrencyInfo *currencyInfo = pApi->getCurrencyInfo(currencyRef);

3%

RE— I HEULIEEER— I HIMER, EXHMMERERRGI IR, WEAEZESHFIEHiYRS, &R

Ri&H 7 EENEEYDCurrencyinfo.CurrencyCode:

1 pApi->getCurrencyInfoByCode("CNY")
2 pApi->getCurrencyInfoByCode("HKD")
3 pApi->getCurrencyInfoByCode("USsD")

YDCurrencyInfo=rERE NI :
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FE %88

CurrencyRef hEEFS

Rate XS FEMATCE

CurrencyCode A3, RFIBAN (BPISO 4217) RO={umfhiEg

3.23.5 B REASIHEEN
TEESRESIERR, ARSET. JHIFT. $ORIFF. L50FT. SRRFMESE SO R Y AT LSS LA RRRIAPIZiA,

T ERBERATENERESIFCEN, BdgetCombPositionDefCountKENFIEIEABSIFCENIINEN, REE
FgetCombPositionDef0ZIn-1iZ—iBHFIEHMERBSIFCEN.

1 // ddFE5mEn i aEEsRH AR E X
2 virtual int getCombPositionDefCount(void)
3 virtual const YDCombPositionDef *getCombPositionDef(int pos)

BMTENBIERAGHFEENBIESRFFSEIIR MERASHEEN. ERAGRHECENER
combPosition DERZFIENFHATE—E, BEH FNOHERASTHFEENBTRMIASIRRITSHIEX.

1 // @SR EFRGE XA R EE R EAMEGH EF G E X
2 virtual const YDCombPositionDef *getCombPositionDefByID(const char *combPositionID,int
combHedgeF1ag)

BT HARAPIBRENEYYDCombPositionDefiES B4 FE:

=Hg i%A8

EFEGRFERENSIR, HHIET:
pg2302,-eg2303
€2207-C-2240,-c2207-C-2240
20008571,-20008572

YDInstrumentID
CombPositionID

int CombPositionRef

int ExchangeRef

int Priority

short CombHedgeFlag

short CombPositionType

double Parameter

const YDExchange
*m_pExchange

EFEERHECEXRRFS
RAFTAEBES

ERASTHECEXMTR, HFMLTRES.
AJRER-1, R BAHESRASFRFCMERMTRER, HINASET

BRASHCEXIRFRINE, TLUEIUATHEE:
YD_CHF_SpecSpec: 1&#1-#&#
YD_CHF_SpecHedge: &H-E{F
YD_CHF_HedgeHedge: E{R-EF
YD_CHF_HedgeSpec: E{R-##

EREAGREENRE. B RBMIMEREERCE KB TERATR.

24, TRRZAIENFE.

BRMXBT AR BRSO, SIABEEEF. IANBHIRES, &

TAGRIEST, 02X FASBIRIESERMIMRALESSFIAI20%

Ffr/&YDExchangeRJtgEt
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588

e AERFORENMIEEE.

const YDInstrument

*m_plnstrument[2]

int PositionDirection[2]
int HedgeFlag[2]

int PositionDate[2]

PSBEAYRFA—ESCombPosition DENRFIER], ZIARIRRI S ENNER

1THER

BN BN RBERORE RIS,

REFR
VNG

PN

PN
PG

PG

PG

PN

PG

PN

VNG

I HARR

ERASIHEXE

YD_CPT_DCE_FuturesOffset=0

YD_CPT_DCE_OptionsOffset=1

YD_CPT_DCE_FuturesCalendarSpread=2

YD_CPT_DCE_FuturesProductSpread=3

YD_CPT_DCE_BuyOptionsVerticalSpread=4

YD_CPT_DCE_SellOptionsVerticalSpread=5

YD_CPT_DCE_OptionsStraddle=7

YD_CPT_DCE_OptionsStrangle=8

YD_CPT_DCE_BuyOptionsCovered=9

YD_CPT_DCE_SellOptionsCovered=10

YD_CPT_GFEX_FuturesOffset=0
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SIRFm_plnstrumentsFIRRBRAYIS B 75 A
SIRFm_plnstrumentsYFRBRAVIR RIFE
SIRFm_pInstrumentIFRBRAYISFC HER, BRI AREE

1588
INHIEREL, RRSEHEREREEL

STHERKEIN, R EHERESR SLOERMITN S
BKHI
STHHEBEIN, RRSEHEREESLIaERATNES
HIBERHEAY

AEHESRIESHE, ZENES HROERILEIMN

INHIEREL, RREHEFRARB IR ELY
INHIERELY, RRSEHARF RS

SHHAEHRTINSAIESKEIN, RRTsEHEREASE 52089
EHATINMSAIEBKEIN
THBHPUTIMSAIEIENN, R sEHERAE G0
AT SRR RN

AEWEGRESTTE, ZENESHRLERILEIMN

SEHERITNSAVEKEIN, R SSHEREASE 52089
ST SAIERKEIY
SEHBHUTIMSIEENN, RREHERMAE S0
AT SRR RN

AEHESRIESHE, ZENES RO ESILEIMN

SEHERERHIRGY. ERRTEIEKEINIE
EREAY

SEHEREREI SR SRR TSI EERIISAIER
TN SRIE BRI

SENEKEI, RBYSEHISRHEREE S0
SINEBBEIN, RRSEAX MRS ELY
NEHASRIEETTE, ZAMES—HRUERZEIN

SEHERKEIN, RESEANIRHEREESL
SEHERREAN, RIRYEHXINHEAEESLY
NEHASRIEETTE, ZEAMES—HRGEZEIN

SINHEL), REEHEREEEEL



REFR

T HARR

I ERFR
T EBFR

I HRFR

I HBFR

I HBFR

T HARR

I ERFR

I ERFR

hEfT

PERT

hEfT

PERT

&R

*BREAT
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ERESHEXE

YD_CPT_GFEX_OptionsOffset=1

YD_CPT_GFEX_FuturesCalendarSpread=2

YD_CPT_GFEX_FuturesProductSpread=3

YD_CPT_GFEX_BuyOptionsVerticalSpread=4

YD_CPT_GFEX_SellOptionsVerticalSpread=5

YD_CPT_GFEX_OptionsStraddle=7

YD_CPT_GFEX_OptionsStrangle=8

YD_CPT_GFEX_BuyOptionsCovered=9

YD_CPT_GFEX_SellOptionsCovered=10

YD_CPT_CFFEX_OptionCalendar=30

YD_CPT_CFFEX_BearCall=31

YD_CPT_CFFEX_BullPut=32

YD_CPT_CFFEX_BullCall=33

YD_CPT_CFFEX_BearPut=34

YD_CPT_CZCE_Spread=50
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1588

STHEKEIN, RRSEHERESRSLIERRTN S
EiIKEIN
SHHEBEIN, RRSEHERESESLIaMERI TS
HIB R

NENEAGRIESTE, ZENES HRLERLEIMN

INHIEREY, FREHEFRARB IR EL
INHIEREL, FRSEHARFRAEREL

STHARHRTNSAVEIRKEIN, R SEHEREERS298Y
EHRATIN SRR BKEIN
THBHPTNSIEEEIN, RRSEHEREEL98
RPUTINSAIERRERN

NEHEGRIESTHE, ZENESHRLERILEIMN

SEHERRTNMSEEREIN, R SHHERERE S8
EHRITINERIEBKEIY
SEHSHRTMSIEEEIN, R SHHEREEEL98
RPUTINSAIERRERN

NEHAGSRIEESTTE, ZENES HRLERLEIMN

SEHEREMEIREL. BRPTHSIERINNE
ERERAY

SEHEREREA SR SLIRYERTN SNBSS HR
ITINSAIE BRI

SENEFKEAN, RIRYSEHXIRHAES &2
SINEIREINL, FERSSEATINHRER Sy
NEWEGRIESTHE, ZENES—HROERIIN

SEHERKEAN, RRSEAXIRHEASSLY
SEHEREIN, FRYSEHINHEREE Sy
AEWEGRIESTHE, ZENES—HROERIIN

SHRIFB O GYY, BRSSARIZTBHHY. YT
BRI, RAEKERABERIEINGE

IANBTRNSHEKEIN, FRsEHERZIEIA. 18
EEERYRATINTSAIE KN

SENEATRNSRIBEEIN, RRTsEHERZIEIR. 18
EEERIS TN TERIBEREN

SINEATRNSHIEREIN, RRSEHERZIEA. 18
EEERIR TN TERIERKEIN

SIANBTRNSHIBEEIN, RRsEHERZIEIR. 18
REERHEA TN TEEIB RN

INHIEREY, RRSEHEFRARB IR ELY
INHIEREY, RRSEHARFRIHREEL
AEHEGRIEESITTE, %LMZE XT-TFE"‘HHQHA %
—RROERIEREY); WTEFRES, & mUBHE
Fr. S—HROE HF%?EETJH’JF%::



SIAR P EFC++ APIJRIZIERS

REFR ERESHEXRE

T YD_CPT_CZCE_StraddleStrangle=51

FBrEEFr YD_CPT_CZCE_SellOptionConvered=52

Ffr. & YD_CPT_StockOption_CNSJC=100

Fir. & YD_CPT_StockOption_CXSJC=101

Ffr. & YD_CPT_StockOption_PNSJC=102

Ffr. & YD_CPT_StockOption_PXSJC=103

Fir. & YD_CPT_StockOption_KS=104

Fr. & YD_CPT_StockOption_KKS=105

3.2.3.6 B¥171E

1588

ERSEAERSENRE T, RZIEE. RITRUN
TEREBKEISAI B EREAN
ERZHERKENR—FY. RZIEIE. BITRUN
TEREBKEISA I B EREAN

RERSEAERSENR T, RZIEIE. BEITI
M HEE SRR R TRUNME BRI
R ZHERKENR T, RZIEIE. BEITI

N SEREIA IR R TAUN S BRI

IR, REEEMNNASHERASENA, S50
e LREHUREEE LIAEERE, BAMAIE
BREEMEASER

NEHCEGRIESHE, ZEMES—RBROERENK
Y

FEEKIINERE, RNFEHERSEAIRIVHAEST
e

FEEUEINERE, RNFEHERSERIVEILESE
e

IR, ReTEENNNESRORA LA, EXa0
e LREHUIREEE LAEERE, BAMAIA
BREEX AL

NEWEGRIESTTE, ZENES—HROERIIN

H—MABERIRA e 55— MER G, HRZIHA
H. HRSNSRVITAWERY S AN, HHhYSe
BHTRUNES TR SR TRUNTE

H—MABESIRF e 5S—MERGLRR. BRZIHA
H. HRSNSRVITAWENRYS AN, HHhYSE
BHTRUN TR T AR SR TRUNE

H—MAGERA e 5—MER G, BRZIHA
H. HRSHRUAPANEEINNSE AN, EHXNSEE
BHTRUNES TR SR TRUNTE

H—MASERRA e 5S— MER G2, HRZIHA
BH. HRSHRMANAEEINNS AN, EHXNSEE
BHTRUN TR T AR SR TRUNE

H—MABEIR XS E5—MERELRR. HRZIHA
H. HRELBEM. HRITNNMSIPALEINY S A
B

H— MBI TIUNMERIABEIN Y S €, 5—MERG
29tr89. EREIHAR. BRELIRM. BETRUNTEEY
INEEIN XSS BERL

EFWAVTE, EEBTSLMM_pMarketDatadgsHisal{TiEL5#aAYDMarketData,
YDMarketDatafh KERDERIITEIR, RES I—XXZABXRNFEREFHSHIRE, HSEIRPL N TERM:

371233
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FES
TradingDay
PreSettlementPrice
PreClosePrice
PreOpeninterest
UpperLimitPrice

LowerLimitPrice

3.2.3.7 kR

FIARBEGFC++ APIURIEIER

588
LRI ZH
HEEZI
HEWTER N
IESCE
BRIEHRIN
KSR

MTEERAE, PRRGRRHT TS, ZoERERRSEER, EERAPRILUERZSA.

vl A W N R

// HAydExtendedApi #] i
virtual const YDExtendedAccount *getExtendedAccount(const YDAccount *pAccount=NULL)

// ydApifilydextendedApi s mTif
virtual const YDAccount *getMyAccount(void)

YDAccountF]YDExtendedAccountdfE4SEBEM TR~ :

FER
AccountRef
AccountID
PreBalance
WarningLevell
WarningLevel2

AccountFlag

1588

BEWFFS

"AEWH

WERER

NISERER1. SREMER, 15288
NISERERR2, BREMER, 15288
MRFIOREFFX

AccountFlagR—MIE, S—"HENEFRTFERZINE, B0RFXA%EE. RIREEFRE 7 EaEIRIMEER
BSFNIRE, BBAftbAYACcountFlaghy+EtHIEL /980, XIMAI—#HHIZL /9001010000,

ALUBT LA TR EE AR FFYD_AF_NotifyOrderAcceptThag:

1 if (myAccount->AccountFlag & YD_AF_NotifyorderAccept) {
2 // server notification enabled

3%

T EE R LAEHIRITIRE BRI T :

FXR{E

YD_AF _SelectConnection

YD_AF_AutoMakeCombPosition

YD_AF _BareProtocol

1588

REAUERURAER HEBIEANTEAER, S NEkAS
R,

FEWER. EEHALCHENydAutoCPEEIAS, FIE8NENTE,
REVHERRNMRE, FIBES RN,

38/233
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FXE L
YD_AF_DisableSelfTradeCheck BAXIERNE, FEENEHAHE,
YD_AF_NotifyOrderAccept ERTEESRXEEER, #FESNIRERLIR.

YD_AF_OrderRefCheck BRI EOrderRefgUBIEZREIE M, FI5SIIE

YD_AF_UsePositionProfit EEEFCRITATTARES. TICERBIRE, FHOFSHREITATA.
YD_AF_RelaxSelfTradeCheckForQuote  HUAFEFIIRRE—ERMNMBPNEMICESIE, FiEsNRNTIE,
YD_AF_IgnoreDynamicPriceLimit REMERBEENE, FEEsUNEEEENE,

ATFPRRFLURRESHEAES, AEEAEERERIRRERER,

YD_AF_RelayClient e . \,
-Arnelay B E RS IERE, S M

YD_AF_NoCloseMarginCheck EFer, MEKSTRRERAREIFE, FIEsIEelE

3.2.3.8 B¥fiTEmISE

TERSFCIAME. PNEFe, BT RVSFCHNERRZNRER, EETRVFCIHESNFE, BEtZERER
TiBHE B eRIIiA.

1 virtual int getPrePositionCount(void)
2 virtual const YDPrePosition *getPrePosition(int pos)

ERAERFCRISE AR

1  for(int prePositionRef = 0; prePositionRef < pApi->getPrePositionCount(); prePositionRefi++) {
2 YDPrePosition *prePosition = pApi->getPrePosition(prePositionRef);

}

TR B RIS AR

=FER 1588
m_pAccount FremEIKF
m_plnstrument Heay
PositionDirection SgeyalL
HedgeFlag RAIRINS
PrePosition BHYFCE
PreSettlementPrice KEZEEM
AverageOpenPrice BHYIFEHM

3.2.3.9 HRERHE

NEENFCEEPRARZNRE. B2, R5FFC, BTEVSCHEARZNZRHD, WEETHYFCITESH
e, ELSEREHTERREBFEEIE.

1 virtual int getPreHoldingCount(void)
2 virtual const YDPreHolding *getPreHolding(int pos)

39/233
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|l =E A en: S pupr Il N ivane

1  for(int preHoldingRef = 0; preHoldingRef < pApi->getPreHoldingCount(); preHoldingRef++) {

2 YDPreHolding *prePosition = pApi->getPreHolding(preHoldingRef);
}

M B RIS R

=E3 588
m_pAccount FroREIKF
m_plnstrument i Eaen=)
PreHolding BYESCE
AverageOpenPrice BYIFEIMN

3.2.3.10 BYIEHEWFE

FR(EM B C B ERAMIRZ S ERRREEFe, BT BVFCNERRENRER, EETRYREF
CIHHELNRFE, FEWSERERTEDAEBFCrISEA.

1  wvirtual int getRepoHoldingCount(void)
2 virtual const YDRepoHolding *getRepoHolding(int pos)

ERAERFERISE AR

1  for(int repoHoldingRef = 0; repoHoldingRef < pApi->getRepoHoldingCount(); repoHoldingRef++) {
2 YDRepoHolding *prePosition = pApi->getRepoHolding(repoHoldingRef);
}

FR=(EIM B RIS R AR

FER 15488
AccountRef KRFS
InstrumentRef BHFS
TradingDay Rz HEA
TradelD P35

YD_D_Buy=0: IE[E|

Direction

YD_D_Sell=1: #[EIM
Volume #HEE, 13F510007T
Price g

3.2.3.11 HIIERHIBUREI €

REHINE B CHEAREPITAMINIERE, BT RVFCHERARZEZNZERH, LEETHYEFCITES
Be, RHEREHTIBHEBRFCRITIE.
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1 virtual int getSpotPrepPositionCount(void)
2 virtual const YDSpotPrePosition *getSpotPrePosition(int pos)

BRI AN AR

1 for(int spotPrePositionRef = 0; spotPrePositionRef < pApi->getSpotPrePositionCount();
spotPrePositionRef++) {

2 YDSpotPrePosition *prePosition = pApi->getSpotPrePosition(spotPrePositionRef);
}

RREHIILE B CRISHIAI TR, S NFRIOMESNS W= SR

=ER i%88

m_pAccount FemEWF

m_pInstrument FEayw

Position BUFCE

ExchangeFrozenVolume RBAFREEE

ExecAllocatedVolume FINOEE, EEAFRKES, RERRRS, NERBEX
ExecAllocatedAmount FTN OB, [EEARKEE, RERRRKHR, (XEFTBBEX
ExecAllocatedFrozenVolume TN EOREEE, (NEHTHBRY
ExecAllocatedFrozenAmount T BORESER, (NE+1THBERY

3.2.3.12 BYiEREASISE

HEERRESERETD, BERESHCRHSIHE e tEtMZzEsrSEURERMER, ERiEnotifyFinishinitzaifE
i, BEATESERAAP, iR EEREREnctifyFinishinitZ/g. notifyCaughtUpZ BIfEMZIZ IR, BAEHAT
ERSEMFHFSEIERR, BRSEMFSHIE—F, BUERASHECRSEERERNHEE R, BHMES
notifyFinishinitENARMSAHEXEIZ iR, A2EAMESFREASHESHEE. ATHSNERENETER, BOERE
BRI BS AR SEERE—iE.

APLSEIREIREN, EItHEAEMnotifyCombPositionEIEAREFIEERTA BYMERESIEC.

1  virtual void notifyCombPosition(const YDCombPosition *pCombPosition,const YDCombPositionDef
*pCombPositionDef,const YDAccount *pAccount)

YDCombPositionZEHA R EAIFRERRFFSEIR, ERNFEESZERTEMSEH—EMER:

B8 FE L
pAccount FemEKF
pCombPositionDef BRESFEENX
pCombpPosition Position HeE
CombPositionDetail D BRBASHCIBMAID, RXJ L. RZFEEN
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3.2.3.13 EHSH
RRESHERTIHTEUSIETERENSH, BaRBTRIESIHTE.
ZIARM T ERFHIERAIPRETE.

1 virtual int getSystemParamCount(void)
2 virtual const YDSystemParam *getSystemParam(int pos)

3 virtual const YDSystemParam *getSystemParamByName(const char *name,const char *target)

AR LUERME RSS2, BASEN TEABATR:

1 for(int systemParamref

0; systemParamRef < pApi->getSystemParamCount(); systemParamRef++) {

2 YDSystemParam *param = pApi->getSystemParam(systemParamrRef);

}

BALEILEERERRA RS, ERERRITAR:

1 getSystemParamByName(''MarginBasePrice", "Futures')

YDSystemParam#P &SR, HEMWT:

FER 58

Name SHERR
Target SHIENEFRISR
Value SHE

EiRNamefTargetEBRFFTER, FIREAIBERCASIN TERNx:

Name Target

MarginLowerBoundaryCoef MarginCalcMethod1
MarginLowerBoundaryCoef MarginCalcMethod3
MarginBasePrice FuturesggZ& Options
OrderMarginBasePrice FuturesggZ& Options

42 /233

Value

PEFRIEINRIES T ATRRERE, FR
¥, HR&fE0.S5

FEEFEPRRIEEETHIRERE, Fa
#, HaE0.5

TR B S AR S AT (EFRRO RN
1%, ALAERAEINT:

0: FEZEEM

: FEem

BT

;. THIAEIREN

4: BN FIREEEMN Z BB E
ERIFERBRNZEE 1, R4

w N =

TSR E EHNIF IR B AERES
AMEFRRIERNTS, ATLUSERRET:

0: HEZEEMN

5: RN IFHINE, FERHKER)

7: {EFAMarginBasePricefI#&

BRIAE BN /95, A0

IR, P THEREPRENRESKITE
HEFREEEMNH
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Name

MarginBasePriceAsUnderlying

SellOrderPremiumBasePrice

PortfolioMarginConcession

PortfolioMarginConcession

PortfolioMarginConcession

UseCollateral

MarketMaker

Test

ServerVersion

SIAR P EFC++ APIJRIZIERS

Target

Options

Options

DCELongOptionPortfolio

DCEFuturesPortfolio

DCEMarginConcessionCloseFrozen

Account

System

System

System

4317233

Value

TTESEH ARSI S A ARV ERE = RAYNTS,
AILASEAENT:

0: HKEEEM

2 &in

4: EFTINFOREESEM Z AR KE

BRIRYE BRLIZ

THREEHFF CHIUR RGN € E ARV EH
&, STLUSERAMEINT

0: KRR

5: R (ITFHINER, ERBER)

6: FRARE

HRIIERANZ6

R, AT CHINENRERINF S KT R A
it (XIFHMNE, ERHKER)

T AEFFI HTE S NS CHERESH
€, REMEITERIES. FTLUEERIENT:
0: AMLE

1. iR, ATZEFeRfattERE, Bt
WinmiER FURESSEEEINAS F SRR
IFEMENREIER

2: {fif8, DCEFNGFEXEEANNEEEFEMCTP
. BTZEFCRARGERS, FELR
iR TS SEELRAS FERSIRIE
EMEMREEIES

NFEEABRRESHS, EEMRTER
S, TLASRAEINT:
0: MER
(. BTZEFERNFaNEES, Fit
ﬁE%%tSFF@ET%’:HW%lE@WﬁLBE#%ﬁﬁ

XHFRESFRFOS BRRTROEALS. SCHNAES, F6
HEARERIES, AERENGE, TS
$@me%W{%1E$ﬁLmﬁ$ﬁﬁ, HEE
B, ATLUEERYENT:

0: KRGS

1: e

R IR SRR R ST AN G O
FA. BJLUSGERAYEMNT

0: XA

1: BHA
EEEESHYmERN LS
yes: 3Z¥F

no: A¥F

EERERNMES, WESTE MM
., FRILBTER

BERAS, RASHEEFERLMRAIL
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Name Target Value
TEERIEAET:
0<@M¥H%ﬁ
ConnectionMode System . B EIEEIFETE

2: IFEEREN
3: 2 EEFNAFEERAER

BEIFHIREAPIRAS, MRASHEEFLR

MinApiVersion System il
Y- S BESHHHIRSAPIRAS, RASHLEFLR
axApiVersion ystem o
MinSelectConnectionGap System HRERISERIR/ N AR, BAAZER
MaxSelectConnectionGap System HREMUSERNSAEREIE, BAIAZER
. WRGHIE B ARAIBAERI AR, BAIAE
MissingOrderGap System .
uDP UDPRRSS, MUK
UDPTradingPort System . Km0, SESKEHE RS, W
XTCPiRERIRO, HERIR XTCPRSS, W
XTCPTradingPort System . . SREEEE i a
730,
EEHETHEENRZMERES
TradingSegmentDetail System yes: FF3
no: x4
REER/NASKE
ClientMinPasswordLen System
! ORI
RREOSTHENE
ClientMinPasswordCharSet System Z;ﬁf;g;ﬁ‘f%i;ﬁ%ﬂ
BERR/NOSKE
AdminMinPasswordLen System _
/ ORI
BEROSFHENE
AdminMinPasswordCharSet System
/ OGRS
RFEID, E—RR—EZAESINE, TRTHE
EnviD System

SIHRAHEERABRMES

3.2.3.14 MEBZ M=

MERZMERFIREERRRN, MNERESMIZEN T RERRNNERZZNEE,
ﬁﬁﬂﬂ_f BERRRRBXFREENARMERZIBNMERTZ MG L. XL
A, MEBRAERALRIEN.

TEHERNERREERDE, (NMHSE, TMOFEEE.

REEATREERE—F
REETEHZEREETA

1 // FeRFREEE
2 virtual int getCashCommissionRateCount(void)
3 virtual const YDCashCommissionRate *getCashCommissionRate(int pos)

S && ] LAEAgetinstrumentCashCommissionRateSkENSLITEXT RV SFNLSE /56 RIS R M EBER, FEINEEM
Nk 29 {EEFAIYDAccountinstrumentinfoiEEy,

44 | 233
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1 wvirtual const YDCashCommissionRate *getInstrumentCashCommissionRate(const YDInstrument
*pInstrument,int ydorderFlag,int direction,const YDAccount *pAccount=NULL)

IRERIIERZ Z M EEZY D CashCommissionRateY=FER BN A7~ -

FEB 588

YD_SPC_Other=0: Efth
YD _SPC_Stock=1: &=

SubProductClass
YD _SPC Bond=2: E&
YD_SPC_Fund=3: {&&
YD_YOF_Normal=0: El@35

YDOrderFlag T . EL)C:I’_\_
YD_YOF_Designation=11: ;RAZFEILE

o YD_D_Buy=0: EA
Direction

YD_D_Sell=1: 5EH

RAMEBMETEE, S AT —RhEEZEEIYDCashCommissionRatePiece,
YD_CCT_StampDuty: EPfEfiER
RatePiece[YD_CCT_Count] YD_CCT_SecuritiesManagementFee: IFEZEE
YD_CCT_HandlingFee: ZF#=
YD_CCT_TransferFee: 3P &=

m_plInstrument REBERERANEN
m_pProduct REBEERNm
m_pExchange REEERNRZA
m_pAccount REBEEFANERIK,
® Note

m_pInstrument, m_pProduct, m_pExchange. m_pAccount}SERELRIEREINEBNESR, BEANRSHNESR
FERRPNXEFRIBESZEALTK, AKREBELHERNIXLFERAE. fii1, FINgEE L3
(m_pExchangetg@ L33Fr) MIZRSRAEI ERFFEIES L, FiE LRAMIESISEAERNEDR, XA
BIm_pExchanget§ A ERFTiEET, SXLELIREXRR.

YDCashCommissionRatePiecefd45#5i5BA40 TR

=FER 7L):]
RateByAmount LASEitBaE=ER
RateByVolume YL e np i NEES
MaxValue RAZAEM
MinValue =NEREM
3.2.3.15 MERAELTEE

NERASEXRMREERRRN, (INERELIREAZNTREENNEASER, REEEREIRE—FICR
Bid), BEARFSBXFREENAEMBRIZNMERTZ RGN L. XEREEFTEMBEFEE A,
X EBIREEIRBLIRAIE .,

TEHERNERREERDE, NMHSE, TMOFEEE.

4517233
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1 /) FERBEREM
2 virtual int getBrokerageFeeRateCount(void)
3 virtual const YDBrokerageFeeRate *getBrokerageFeeRate(int pos)

g @& A LAEAgetinstrumentBrokerageFeeRateXREN SRS RV S3FNSLSR /5 A ERUIMES RS2, FENEENKEE
R{SEAFHIYDAccountinstrumentinfoisEEy,

1 virtual const YDBrokerageFeeRate *getInstrumentBrokerageFeeRate(const YDInstrument
*pInstrument,int ydorderFlag,int direction,const YDAccount *pAccount=NULL)

RERIILER S ZZYDBrokerageFeeRate == ER 5 BIAN AT/ -

FE 15288

YD_SPC_Other=0: EHfth
YD_SPC Stock=1: BREE

SubProductCl
HPFTOGUCEEESS  yp spc_Bond=2: &&
YD_SPC_Fund=3: {&#&
YD_YOF_N [=0: EB3ZE
YDOrderFlag -rorrormea ELX\?_‘_
YD_YOF_Designation=11: ;RFEEIEE
_ YD_D_Buy=0: EA
Direct
rection YD_D_Sell=1: =t}
RatePiece IERIEAEZEERAIBMSEL, YDCashCommissionRatePieceiES& I 5132 ZHNZEEE
m_pInstrument REERFNEYN
m_pProduct REEEEIN R
m_pExchange REEERNRZZAT
m_pAccount REEERINESKA
® Note

m_plnstrument, m_pProduct, m_pExchange, m_pAccountigEfiELaEREINZENER, BREGHRNEER

ERARPIIXEFERIBESZENOTX, AEREBELHTRNIXLFERE. fion, FIgEE L
(m_pExchangefgm E33F) MUERSNAZ ERRFAAIES L, 8 ERFMESIIIERERINGHIIR, TXLeEsamR
#Im_pExchangety A ERRFTIEET, SXEBLSEXRR.

3.2.3.16 FLEFH=E

BERPNGEBERGN, AINBRELMERENTREANSER, AFEETREARE—KICRIT, ZLEFES
BXEIREENBEREIREENFERTZ—RINEA L. XEREEFTEMRZARAERTE, WEBREERE
LRI N .

TEERNERREENGZE, (UESE, MOFERE.

1 /) FEEREREM
2 virtual int getCommissionRateCount(void)
3 virtual const YDCommissionRate *getCommissionRate(int pos)

REEFLAERgetinstrumentCommissionRateSRENSLITEXS M AR IRITS ERIFERER, FENERMNIKEEREE TR

YDAccountinstrumentinfoisEyY,

467233
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1 virtual const YDCommissionRate

SIAR P EFC++ APIJRIZIERS

IR EIRFFELZRERAIXI N R RN R

*getInstrumentCommissionRate(const YDInstrument
*pInstrument,int hedgeFlag,const YDAccount *pAccount=NULL)

sH FE L

YDCommissionRate OpenRatioByMoney O EEF LR
OpenRatioByVolume FF OB FFEEE
CloseRatioByMoney FREC R S ENFLLEE
CloseRatioByVolume FHECRHREF L

CloseTodayRatioByMoney FSOHREENTFLLE:

CloseTodayRatioByVolume FS OB FFEE
OrderCommByVolume REGEFLRE:
OrderActionCommByVolume R EEFLRE:
ExecRatioByMoney G ES ST ES
ExecRatioByVolume ITINEFFErEs

3.2.3.17 (GREHIREX

SEERRERGSTIRZMPRBNEINE, AT RBMIESRARBETAIIERERRE, B, LTS
RN B T EREFmIISHIER

1 // EEERRFERKEE
2 virtual int getMessageCommissionRateCount(void)
3 virtual const YDMessageCommissionRate *getMessageCommissionRate(int pos)

Erh, YDMessageCommissionRatefY==EREEUN T :

=FER 588

ProductRef FeaaRef, ATLASEYDProductz3REX,
MessageCount EEERH

OTR OTRi{iz

CommissionRate SRERREER

RBHIIOTRIEEERXAE, MBIAPRMIIZEMNSE, MBI KRN FRKERIEH .
LA20226F AR ATRRYIREAES cCURY(E R B BRR &R0

B
12 < 8= < 4000% 0TT/%E 07T/%
4001 < f5E=2 < 8000% 0.257T/% 0.57C/%
4001% < fEH& < 8000% 1.255¢/% 2.55C/%

47 /233
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OTR <2 OTR > 2

40001% < f5 2= 257T/% 507T/4%
UTAZENNANRE, RIRIEEAScUIRAIProductRef/98:

ProductRef OTR MessageCount CommissionRate

8 0 0 0

8 0 4000 0.25

8 0 8000 1.25

8 0 40000 25

8 2 0 0

8 2 4000 0.5

8 2 8000 2.5

8 2 40000 50

BRI REE R AL FAYSEE 99000, XRAIOTRA3, BRAKRIBORIETAXITENEEEHRE:
o FE—ER: 40003, ERIRZEEAOTT
o HER: H40003K, HARZE/94000%0.5=20007T
o FE=ER: 40003k, HRRZE/91000%2.5=250078
o (EEEHMRZEHIT45007T

3.2.3.18 (ERRIEESE

EHRRISRNREERRGN, (INERELMIBZENTREANERRIIER, AFEC REIRE—FKICR
Bie], ZRERSXFREENAIMEREENMERT R RINEAL. XEREETEHZERER A,
X EBIREEIRB LRI,

TEHRIRBUERRIESRREEBRITE, XHSF, TMFEERE.

1 /) BREESREEE
2 virtual int getMarginRateCount(void)
3 virtual const YDMarginRate *getMarginRate(int pos)

‘EETLFERAgetinstrumentMarginRate3RENELITEXI M AV RS ERRIESER, FENEENKFEREEFY

YDAccountInstrumentinfoisEEY,

1 wvirtual const YDMarginRate *getInstrumentMarginRate(const YDInstrument *pInstrument,int
hedgeFlag,const YDAccount *pAccount=NULL)

IREIRYYDMarginRate 5 ER T AZRunion=ER, ERNEANTENARIRIESER, AI5EER, TEHS5I5H
=HARRIRIESERE FRRIEESERSEL,

LN FRIEATHISR R ZARIER R RIE S,

FER 588
m_pAccount RSB R ENEE

487233
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FER 15288
m_pProduct RIEEEAEmAvEEt
m_plnstrument RIEEEN NSRS

YD_HF_Speculation=1: &,

YD_HF_Arbitrage=2: EFl, REFEXHE. IETREER, ZRAREIFE
HedgeFlag FRZSTHSCIRMH T SELFR, YDEXchange.UseArbitragePositiongtruefiZx

ZRBITHFEFNRZIIFE, BN

YD_HF_Hedge=3: &E{F

LongMarginRatioByMoney ETSTZLRIESE
LongMarginRatioByVolume  EFFHMIISFIEER
ShortMarginRatioByMoney HETF &Iz LRIEEER

ShortMarginRatioByVolume — EFFHAITL(FEESE

T FRIERTHIE 32 2 iR SR A P AR S EIURIE S .

FER 1588

m_pAccount (RS ERRR AN
m_pProduct (RIS 2R AEE
m_plnstrument (RS ZRIRIA LI

YD_HF_Speculation=1: %%

YD_HF_Arbitrage=2: E#l, RBPEEE. HMETREER, DRAREITER)
HedgeFlag RRTFCIRMETSELERR, YDExchange.UseArbitragePositiongtrueltZ&R<iZ3s

GITIFERNRZBTHHE, BNARSEF

YD_HF_Hedge=3: &}

CallMarginRatioByMoney ETFSNERIINELREER
CallMarginRatioByVolume  EFFHMBEKPNELRESE
PutMarginRatioByMoney ET SNBSS
PutMarginRatioByVolume  EFFHIIEMIINELFIEEER

UM FERIER T L3RRI R RIEZ,

FER 1588

m_pAccount RIESXAEIRAEANEE
m_pProduct RIEEZAE - mIEE
m_plnstrument RIEE R RMAIELIAIEET

YD_HF_Normal=1: &i&

Fi ~
HedgeFlag YD_HF Covered=3: %50
BaseMarginRate BEESHRIIESE
LinearFactor SMERE
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FER 588
LowerBoundaryCoef RIERIEREL
3.2.3.18.1 BHiRF

BEERT, RISEEETRZNEEEART, EERLER TECHIURAAETHNELEFREERIEE. J2CH
BEFREPRIEESERN, REESWEILITER:

1  wvirtual void notifyUpdatemarginRate(const YDUpdateMarginRate *pUpdateMarginRate)

SIREEFRRENERT, ERydExtendedApifHEEERAR ORERBLELIRE T BN FEEHPLEFCHIRIE
€, ydExtendedApieZEERFRITSRTENRXRTIF, BRERYJAPIIRBEEMTEEETETNFRISRRETUNE
LIMATFFERIEE. TRABHRESERYDUpdateMarginRate PRREFMREERNEGLTIEFR, RIESFEXF
BATIH, FEBSE LEMRLSREXSNAIRIE S i,

FER 1588

AccountRef KRFS

ProductRef FRFS

InstrumentRef BHFS

HedgeFlagSet KIRMTESES, ERIMTEZEIRN, 1<<HedgeFlagltNAYUSHIRE
OptionTypeSet HAREBIEE S, ER LRI RIEN, 1<<OptionsTypeXtRHI S E
ExpireDate BHEIEIR, FERTRAEINES

UnderlyinginstrumentRef HMaUFS

Multiple B, RENTRERZ RIS L mEREERIESE

THEHT IWEFRRESXRLERN, HNZTEEESHMEREST (GUSKRRNS) BRFHE:

1  bool applyToInstrument(const CYDUpdateMarginRate *pUpdateMarginRate,const YDInstrument
*pInstrument, int hedgeFlag) const

2| {
3 if ((pUpdateMarginRate->ProductRef>=0) && (pInstrument->ProductRef!=pUpdateMarginRate-
>ProductRef))
4 {
5 return false;
6 h
7 if ((pupdateMarginRate->InstrumentRef>=0) & (pInstrument-
>InstrumentRef!=pUpdateMarginRate->InstrumentRef))
8 {
9 return false;
10 }
11 if ((pupdateMarginRate->UnderlyingInstrumentRef>=0) && (pInstrument-
>UnderlyingInstrumentRef!=pUpdateMarginRate->UnderlyingInstrumentRef))
12 {
13 return false;
14 }
15 if ((pUpdateMarginRate->ExpireDate>0) & & (pInstrument->ExpireDate!=pUpdateMarginRate-
>ExpireDate))
16 {
17 return false;
18 }
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19 if ((pUpdateMarginRate->Multiple>0) && (pInstrument->Multiple!=pUpdateMarginRate-
>Multiple))

20 {

21 return false;

22 1

23 if ((pUpdateMarginRate->OptionTypeSet>0) && (((l<<pInstrument-
>0ptionsType)&pUpdateMarginRate->0ptionTypeSet)==0))

24 {

25 return false;

26 }

27 if ((pUpdateMarginRate->HedgeFlagSet>0) && (((l<<hedgeFlag)&pUpdateMarginRate-
>HedgeFlagSet)==0))

28 {

29 return false;
30 }

31 return true;
32}

EiydApINAEFERFERIFS MFERILE, AABUT:

1 wvirtual void notifyUpdatemarginRate(const YDUpdateMarginRate *pUpdateMarginRate)

2| {

3 for(auto pPosition : AllPositions)

4 {

5 if (applyToInstrument(pUpdateMarginRate, pPosition->pInstrument, pPosition->hedgeFlag))
6 {

7 // R BTE H O ARIE SR 7

8 userbDefinedupdateMargin(pPosition, pUpdateMarginRate);

9 3
10 }

3.2.3.19 RERER

WRERERIBETRZMER. ok, SHORMRIESER, &R URMERNEZSH, REIMHIEERBIXLSHN
R, ITXLREERRBET

o BEEHSER, RIESERMNSEIE, #+FaE, FHlt#EnotifyFinishinithXENEBVIRIES, BRFIESEES
NEER. AHEER, APHERMTEERNSAERRESER. BRE, FEESIRILEEMELEEBINE

o NRENSEE 27, RISSHERTERHEIRE, EREEELIGVER. APIRERRHEREGNE
ERPRATTIE, ALURRRAZ AR RIS B1TEM

o EHENESHEHTSH, ZENNESHILIREEFRMEARINER, NREE mEERREHEFRTIREZ
FRTPFTE GBS, BEit, FESINRIEGHEERBNESEH. FIBREINES

KPS ERER AT AERED M5 REERE:

/// when trader call following 3 functions, pAccount should be NULL

2 virtual const YDAccountExchangeInfo *getAccountExchangeInfo(const YDExchange *pExchange,const
YDAccount *pAccount=NULL)

3 wvirtual const YDAccountProductInfo *getAccountProductInfo(const YDProduct *pProduct,const
YDAccount *pAccount=NULL)

4 virtual const YDAccountInstrumentInfo *getAccountInstrumentInfo(const YDInstrument
*pInstrument,const YDAccount *pAccount=NULL)

YDAccountExchangelnfofEZEFERUNIT R, HERAMKFIIRZAT:
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FER i%88

m_pAccount MK ZERaREEt

m_pExchange RBATEEEIAEET

TradingRight RNR, LR

IsDedicatedConnectionID TRFEUANE, FESEEREM
TradingCode[YD_MaxHedgeFlag] RDmBEAE, TLEREARIRIRRE T B

YDAccountProductinfofdEBFERUN T AT~, HEFREAWFFIHm:

FER 58

m_pAccount MK EEA R EET
m_pExchange R FEIAEET
TradingRight RZR, SEUE

B, BER. EFRRRIESHEE, FrBETZ~RmiIEa2IrxE

TradingConstraints[YD_MaxHedgeFlag] _ N e
8 BT eimEME TN, HHEENREEY

YDAccountInstrumentinfofdEEFERINT iR, HERAKFFISA:

FE 1588

m_pAccount MK LSRN EET
m_pExchange RSB FEErIEET
TradingRight REPR, EhSEHE

TradingConstraints[YD_MaxHedgeFlag] B, EfR. EFERNIESHEE, RrRRHZELINEER LA
: MaxfiedgeRoel s, wmsmREsy
m_pMarginRate[YD_MaxHedgeFlag] IBTFSEMA, EEsRIeE

m_pCommissionRate[YD_MaxHedgeFlag] FEREERHA, FRENFELE

m_pCashCommissionRate[2 . o
-P fe] ZE, m_pCashCommissionRate[1]95EIM R M EEERZ

IMERAELEEER, m_pCashCommissionRate[0] SIS ERER,

Rate[2 .
ILPIE L EIR RS ] m_pCashCommissionRate[ 119 E AL R

RFQCount MERTTHER, (it E EERRAORERATAYEAIAM  EA
ExemptMessageCommissionYDOrderFlag ~ HiREAJYDOrderFlagkFAirERNANTEEEERIRER

MaxMessage BAEEELR, BY FRERIFEZEL HRE

XITFERYDExtendedApiFIREE, IEHLIBE LA FRRAEEFANIKFER, XEGERNASR LRREHISNER
S5
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1 wvirtual const YDExtendedAccountExchangeInfo *getExtendedAccountExchangeInfo(const
YDAccountExchangeInfo *pAccountExchangeInfo)

2 virtual const YDExtendedAccountProductInfo *getExtendedAccountProductInfo(const
YDAccountProductInfo *pAccountProductInfo)

3 wvirtual const YDExtendedAccountInstrumentInfo *getExtendedAccountInstrumentInfo(const
YDAccountInstrumentInfo *pAccountInstrumentInfo)

YDExtendedAccountExchangelnfotBEtYDAccountExchangelnfolRHAYEIME B a0 R :

=R L
OptionLongPositionCost INGE (BINZLHFCEMNA)
OptionLongPositionCostLimit SENBEREN (AN Z LG R AN RER)

H

TradeControlFlag NERZIREEES M EIREAL

YDExtendedAccountProductinfofgELYDAccountProductinfolR R HIZIM= 2 RR~

FER 588
{RUEEHREID

YD_MM_SPBM=1: *BEFTSPBMAG{RIEEIEE
YD_MM_RULE=2: KEATRULEBS{RIEEIREY
YD_MM_SPMM_SHFE=3: _HAFFSPMMABS{RIESHETY
YD_MM_SPMM_INE=4: BERFFSPMMAES{RIESIEEY
YD_MM_RCAMS=5: FE&TRCAMSHERIEEEE

MarginModellD

YDExtendedAccountinstrumentinfofBEtAccountinstrumentInfotRHEAISWMES B W N R

FER i5BE
MessageCommission HRIEEEFEEH

R BLIRE, SURTHIZNT:

CashTradingConstraint 0: ZEIESEAN

1: ZEIFSEH
MaxCashBuyVolume MEH BRI ENEEIR T
MaxOrderVolume BAZITHE
HoldingLimit MEAFCERS

3.2.3.20 HERIEESH

FAEGRIESERET, AERIISSEIRERZMMBIEIRRIRTR, BHAIER. A TENMERZMNESHRIES
#, ZERBEARAS, BIRAREMNRESN, BENHNSXHSESRISKEEBTET. E2XTEARIES
RENRE, BEFHSRIESER,

BIARE T N IBH B RIESEEANTEA:

1 wvirtual int getMarginModelParamCount(void)
2 virtual const YDMarginModelParam *getMarginModelParam(int pos)

Hrh, YDMarginModelParamfy45tas :
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ParamName

ParamValue
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B

(RIESHEEID

YD_MM_SPBM=1: ¥FrSFTSPBMASRIESIEE
YD_MM_RULE=2: AFEFFRULEAEFIESIETR
YD_MM_SPMM_SHFE=3: _HAFFSPMMAB&{RIEEIER
YD_MM_SPMM_INE=4: BERRTSPMMAS{FIESIER
YD_MM_RCAMS=5: Hh&RfRCAMSEGIRIESIER

24
24a

LAXBESRTSPBMSECAAI, IREIRRIESSEHUINTRATR, HPASEASPBMARIESEEIDE

MarginModellD

ParamName

1

MA.intraRateY

MA.fut.cvf
MA.fut.MA211.price
MA.fut.MA211.marginRate
MA.fut.MA211.timeRange
MA.fut.MA211.lockRateX

MA.fut.MA211.addOnRate

EREEERT LA BEA M AREX AHaHER

1
2
3
4
5
6
7
8
9

10
11
12
13
14
15
16
17
18
19
20
21
22
23
24
25
26

<?xml version="1.0" encoding="utf-8"?>
<spbmFile>

<version>1.00</version>
<exchange>zZCE</exchange>
<exchangeName> M i 128 % Fi</exchangeName>
<createdbate>20221101</createdbate>
<createdTime>150229</createdTime>
<productFamily>

<productFamilyCode>MA</productFamilyCode>

<intraRateY>70.00</intraRatey>
<futpf>
<pfCode>MA</pfCode>
<pfName>FEE T </pFName>
<cvf>10</cvf>
<fut>
<month>202211</month>
<futCode>MA211</futCode>
<price>2603.00</price>
<marginRate>20.00</marginRate>
<timeRange>SPOT</timeRange>
<lockRatex>20.00</TockRatex>
<addonRate>0.00</addonRate>
</fut>
</futpPf>
</productFamily>

</spbmFile>

54 /233

ParamValue

0.7

10

2603

0.2

SPOT

0.2



SRR EZCH++ APIJRTEISES
3.2.3.21 KRPHSRIESSH
ERARISERS, BT TS ASERE MBISER NS,

1 wvirtual const YDAccountMarginModelInfo *getAccountMarginModelInfo(int marginModelID,const
YDAccount *pAccount=NULL)

Erh, YDAccountMarginModelInfof5Ha{RiI==ERUNT :

FEB 5B
AccountRef WRPFES., aJMYDAccounts5EEL
{RIUESHREELD

YD_MM_SPBM=1: #BEFFSPBMAS{RIEEIEE
YD_MM_RULE=2: KESFTRULEBSRIEESIEE
YD_MM_SPMM_SHFE=3: HAFFSPMMAES{RIESIERL
YD_MM_SPMM_INE=4: BERFFSPMMAERIEEIEEY
YD_MM_RCAMS=5: F&FTRCAMSHEIRIFSTEE

MarginModellD

CloseVerify FONESREARE
MarginRatio RIEE R

ERNFmEE. BEEOR, FRERTHNASRISEENRTFE

P R
roductRange SRR N, SAARESRE—E

REEMREEFIIRNEER T LEREPESIRPAESRIEE SR CloseVerifyfIMarginRatio, ProductRange R~ aJ{g
B EBTTIENT.

1  wvirtual bool adjustAccountMarginModelInfo(const YDAccountMarginModelInfo
*pAccountMarginModelInfo,int requestID=0)

HfghCloseVerifyeiMarginRatio K4, BT TENERETENIZEE.

1 wvirtual void notifyAccountMarginModelInfo(const YDAccountMarginModelInfo
*pAccountMarginModelInfo)

3.2.3.22 F R ESHFRIIESH
M 1.486 kRATHE, SIATIETSE HEESRASPISRY, TEYIUTAEREHIK,

1  wvirtual int getAccountProductGroupMarginModelParamCount(void)
2 virtual const YDAccountProductGroupMarginModelParam
*getAccountProductGroupMarginModelParam(int pos)

RIS AT :

1  for(int apgmdpRef = 0; apgmdpRef < pApi->getAccountProductGroupMarginModelParamCount();
apgmdpRef++) {

2 YDAccountProductGroupMarginModelParam *productGroupParam = pApi-
>getAccountProductGroupMarginModelParam(apgmdpRef) ;

3 (3%
Hrh, YDAccountProductGroupMarginModelParamZEHaARI=ZERUNT -
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=rER 15288
AccountRef KPS, BTMYDAccount#3REX
{RIESHERID

YD_MM_SPBM=1: #BrSFFSPBMES{FIESIEEL
YD_MM_RULE=2: KEFTRULEAS{RIEEIREY
YD_MM_SPMM_SHFE=3: LERFFSPMMAES{RIESIEEY
YD_MM_SPMM_INE=4: 8ERFTSPMMAE{RIFEIEEY
YD_MM_RCAMS=5: Hh&FTRCAMSES{FIFSIEE]

MarginModellD

ProductGroupName FeEREF
MarginRatio FEREHRIES R

BEXTHERISEENNE, BESEHOEITER,
3.2.3.23 RKii=248
BERGALIEIRIIASLIRI D AFRNIZ S, DHIREFENZ SN BRNZEE.
o EHENESHEZERYSHFHINENAN, TEEERNNFCE. MRE. FOEMMBEHRES, ERNESHR
SPEIEMN, FHRRERNSHEBEERANESTIRE

o BRNESEHEN T ENMRMRES RIS I NNNEZSEIRES A, HiIREEWRATERRESA,
ERESINEMUEBREESY, SERKCEREETNERZERR, BRENESEFRERIREERENNES
HEH, FEREERES INEINSFNEREEETIEH

(EH XIS SRR T &R~, 5YDAccountProductinfoflYDAccountinstrumentinfodgd
TradingConstraints[YD_MaxHedgeFlagitB4 4, FACREEBIRNEIRIFIAE FIIXIESEL, BT RFMAIXIERNT
HHES XA EARXIERN,

=FER 1588
OpenLimit FEERT
DirectionOpenLimit[2] SLEFCERS
PositionLimit FHOEMRE
DirectionPositionLimit[2] SZTIFOERT
TradeVolumeLimit PR3z R
CancelLimit RIEASEEPRS)

BRI RIS £ T LUBT LA R 73 E5REY -

1 virtual int getGeneralRiskParamCount(void)
2 virtual const YDGeneralRiskParam *getGeneralRiskParam(int pos)

i [ = BRI AN S £ O CHB N TR

1 for(int generalRiskParamref = 0; generalRiskParamRef < pApi->getGeneralRiskParamCount();
generalRiskParamRef++) {
2 YDGeneralRiskParam *param

}

pApi->getGeneralRiskParam(generalRiskParamref) ;
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BANXESEYDGeneralRiskParam 284S EE, EEMAIN TR, E#A(GeneralRiskParamType, AccountRef,
ExtendedRef):

FER 1588

GeneralRiskParamType DS S

AccountRef WKRFS, -1RBAPEN, EftERTINARAPER
ExtendedRef TEFS, BIEMNENILRRZZH. R, 889NFS
IntValue1 BARISHN

IntValue2 ERRISHD

FloatValue FREH

FHEFBRIKIEMNIERER 7 LEFERIntValuel, IntValue2fiFloatValue, AEBZRUEHINIRFER T LIRSS S
#, BEEERRNEIN, EXERN AT HRSENRTSEER.

3.2.4 XBNENSEiE

DIABETEHEXThEFSEELNR, EERCAMT TRZRPIES, TRIRFARPEEHNSEREERRETE
7. (EEHEEHAEEFIRBERRRAEEEFIRINHEEE, BASFIRRZZMNEMPTRERERN, N TEBRURR
ECR TR T BRSNS R T LI HAIERR S, ZIAEIN T X—MERFE I EEREnotifyCaughtUpiBRIR &
=R

1  virtual void notifyCaughtup(void)

EARERERNHMREASSIRZIREERARIIKS, APTEEKITSILR S BIESEIRIK S 5ERITIIRATK
S, BV SEE TERHNEARKS, BAMRERKINERBETH. %7 AR EERITEE T & RETRIR
K, SERAA RS EEREFERNVK. MRRETHEEE, SBREZEE, FIEEEIZZEE.

KRR EIES IERERZ 2 M BRIEBRIEIER —HR, EHELHABI IS ESEERIEIERE, 2SN
A5 RS FElE R AR .

M1.502.53.600RAFHE, yAAPISTIFEIRIENSERINARE

1 bool getCaughtUpProgress(double *pProgress)

LydApift THEENSEUEMERRT, iR RRErueFH@Id pProgressiRES MATHE; HydAptTHHBREIEERIRSTHA
ERESEUEMER, M&iRElfalse, pProgresssPEYETRL.

3.3 Bh&E

”REETLUERLA TG A SE a2 TIBTCPE:::
1  wvirtual void disconnect(void)

BEMTYdApIEERE, EREA LATENIMTFFERE, ydApia=nEimEREs. Fit, WREEARNFSES
H%ERE, 1BHEydApi.

57 /233


af://n122351
af://n122359
af://n122363

SIAR P EFC++ APIJRIZIERS

3.4 E&
3.4.1 TREE

HBAPHRMBSESRITCPA: FiEEHRraEBAT/R, APIZ[EIEnotifyEvent(YD_AE_TCPTradeDisconnected)i@BiN3Z Z 442
WiF 7 SIEERNER, e, APISISELRRIIEEHERE, BRIENER LEAPIREAE
notifyEvent(YD_AE_TCPTradeConnected)i®@A], /EEAISESEITREREM, BEBUTXE]:

o EIEUEPRESENERIFSEIRE, RAMASEnotifyFinishinitElfd, EERlEMIFAERMESERAENR
EARIB AR FiRK

o loginBI ARIHRASBIMIBFER, ERloginERATET, APISIRIEESEFFIMEDNZMEFELRARERIL
API, BRZIBINT:

o MEMEHEENEGRETRN, BRETRN, WERHALILZE (ConditionB) . EEHIEENEREE
BYEEMZ AR EEREGITEL®RN, EETERNBYEIEREN LEHAERES. iz BEIER LT
HERES. BERENRZMBERMUSERASHRE THEHERES, BEFENNSEHECHIERSIRES
(RA=RIEES

o WNRIEAEURIELISEEMN, WEEMEOEIEALAID, BREHIEELFIDEAER, EESLFIDALL
BTHEERaRETER. RIFEEEGEEIURAPIZREERAT S AN, FELT=MageH:

» SHEAREREER, RBIAKELRERANERRSEN, REBERREHNTRESE (ConditionA)
= SEARETER, FEAPIBRTEYANEE, NEEREEHRITEEZEE (ConditionA) |, LERITE

2

notifyLoginZ B EInotifyEvent(YD_AE_ServerSwitch)EliE, AL T —REFZE
» EAPIREEASTANEE, WaEEHAZILZIE (ConditionB)

o HMAZILPER, BERR FAPIREReit)0ZARASHENMNTEERY, XSEWRISEF—EEH., IRFE
BRIXFNMEN, BTLAfENotifyEvent(YD_AE_ServerRestarted)EzNEEEAPI, LABKMTAPIEAREHIES

ConditionA—)[@—)I I‘ﬁ notifyCaughtUp J

IO U M o
Connect ReadyForLo, notifyTrade
TCPTradeDisconnected TCPTradeConnected SCIECEID

notifyEvent
ServerRestarted

ConditionB:

GERmR, SHEEER—IZZARNERN, ZEAPINREERM T =MAREERNLGEST:

o EHEHE: XMANEATE. BRERZRERER, RIEEFENMNLRMESTVKARERSEIITNTS., RAZERE
EFWETRL, T4 EeT8e eI EME.

o BEEAPIA: XMAIENTEEASSHRISEFEY, ERLHIEAPISEIEEREK. BREEFREESR
ZSRAAMITUK, PJRERESHAPIER NRIURUK, MERIEEF SRR EERERER AT LIS E IR AIRIEL
2 BNSSHERFAR, EEENREEFERAARES. B, ERAdEP BRI imER AR
DARINBRGIRENARMEENE, FHEsE 50 HETHRE,

o EFEIEE: AIAESTREXNTHAN, XYRIBEFIFIN/ LTI, REBIEERNED
notifyEvent(YD_AE_ServerSwitch) SXIZRIFRFAE TR RATIL, EEIIBERKEF—REEE N ERISIRERR
MALIRINBRSREREES], ARSI T REEFEARYF. AMEN TRMERIBESE S0,

3.4.2 1T1REE

BAPIRUR SESHITCPITIBERE T E BTG, APIREIEnotifyEvent(YD_AE_TCPMarketDataDisconnected)iBX1{TI%
AW 7 SHEERIEE, /5, APISFEARINEERER, BHEEMER FEAPIREE
notifyEvent(YD_AE_TCPMarketDataConnected)i@X], #ELURXZEEIRE, THREEENERRS, EEMNE, FFE
BIRITETE, APISSBEMENTIEARICITRGY), FHESUTETCPITIE.
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notifyEvent notifyEvent
onnec
TCPMarketDataDisconnected TCPMarketDataConnected
3.4.3 XTCPEE

HAPHRUE SEEHIXTCPR ZiEZETREE BTG, APIEEIJEnotifyEvent(YD_AE_XTCPTradeDisconnected@RIXTCPL:
R 7 SEGHIER. e, APISHEIAREIEGRIER, BERIEMER LEAPIRENE
notifyEvent(YD_AE_XTCPTradeConnected)i&@X(.

EWEEEREREEIRE, NAPISMREREFRZIETCPIRER,
notifyEvent - notifyEvent
. Connect
XTCPTradeDisconnected XTCPTradeconnected
3.5 fHEg

RESTERF A LAESEERAPISLOILUE R NTF tREE B RAPIEMBHHIE, BT ZAAPINEHRASS, TiXEIMERLE
NAREETS, ESZEEydApidRiRt T startDestroy i FSEAIEIE TIE, iSKITABREIXERMIPRAPISTH,

1 virtual void startDestroy(void)

startDestroy &M BRIIRLHEME, ZREEREHARNEESETTHK.

o F—MEBRMNFETEREXXIMBEETAPIRIERIILIE, SSlEE@ITYDListener.notifyBeforeApiDestroyi@N5E
—MERBEER, fELiSiES, EiEnotifyBeforeApiDestroyRIEIEREF, FEAPIFRRIRZ ATHEEERSTiAER,
YDListenerfIRZ B EIAREBASWEIE, E2ydApi LFAEMNEIAREIARydExtendedApi BETRRIEHRTARILA
.

1 virtual void notifyBeforeApibDestroy(void)

o BMBRMNFTETERHERAEEIE, /EIE@dYDListener.notifyAfterApiDestroyiBAliEIEC £EpER, Eiid
f2rh, BiEnotifyAfterApiDestroyfEEREIF, FrEAPIRITHEELAR MAPIFRIRISHHEFHIT I AFE .

1 virtual void notifyAfterApiDestroy(void)

BEERE, BETERESSIFHAOMLAIYDListener FE3LHI, FRHASHEHEEZLA. ERBEFTD, ERILER
BIEEFTAIAPISEHI,
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SRR S RGFC++ APISRIZIER
4 RE
4.1 N
4.1.1 REREh

FERENNARFR N B ¥, FERIFRABR, BERZMTNESRZZAMPIERRETETEHAEE, LT 3INE.

ATETRCHREERZARSE, BOTSENKERR ZEAERERANEERAFNBEIHEIERGIF A
ERBYEEE, SEFERER. BYEHC. MIEER. BR PoNEMNE. BriZAREIEZ T BIEIERT LU
CTPRYsyncmergeskE CTP &R O ERGSZEY, MBS ZATRIRZIINAVIEIEEZNS M ERRIREH, AT
WER KBRS ERRIDERR, BASINT—LREITE, NIRLXCHERNEFESEREMMER, ZEEAR
WTIBINFTRY B HIEURRIRER, IIRRRBEFZIRFINELZCHD BEERBHIF K.

FERERRTLAFEYDACcount.PreBalancesh3kEY,

4.1.1.1 IR ZERIERTR

HAE52 2 PR R M CTPRIsyncmergesli® CTPRAEEZ O PSEUE AR EIREN, HItEATT. Hbiriam. &
e, KHRANMRHEMRERNFAETERSEN, BEHREZERATREN. RPEM. KHRNIRN
SHEROARNT AR, FECHEHERZIE, REEUVEERKZSLFUseCollateral¥IirE2EERA.

WERH = WERLEE — 2CHIRIES: + B e + BT MRN8 — B2 B — [ 5 $1080 535

BRim LERMEZRLCHSREEETINY, OETHESNAFEEE LNEENTE, BECHIENBIEIENTAER
BREERYER, XFMOEZRARES, BRIARER N RZAHHITIERIG, TRESHENZSROMREEERNT
15, BMERITLBIHEASHNSIREERE, ERATRFNEREZSIMRAORZZS. ABEERITZIHER
TXMER, SRAEASEZDAMECRNRZZN, ENZCHARFOREENENG, FEEEEE IIENAIFENGmED
R, REBIREERRESAREFIRREESERaIEE AL, SR ERSFIRRR, TRER—IRAEEM
BEANESERREMSINTET100%IRIR T, KREBERPAIUBITENESERARELSSISEI B SRRIRER.
KT AEEARENS MIFE NS REL.

EENRRZIA NS ERNED A IR REEE R ZARRE DA EE P ERRSERREIRE, NTERFAx, R

RERBRELF1005E, ERAEETHES0HNE, EEMRFERGHTHE 7205, BAEER T BEEImMIIE
T, BEeERRERENAAREIESR TF.

g4

RSk EaEE EaXB SN BREMARE []:: 1
SHFE 2K 80 40% 32

DCE Pk 80 50% 40
CFFEX Fik 80 10% 8

CZCE Hith 20 20

4.1.1.2 iFH53Z RFRIERER

ISR Z A P LA S B ER RR 2 AT — B S BUR R E T RPN, AEBE ReERLAIHITHERD, X
RZAEFIE. RATHRESRTZ LRBENIRIILGEE, ZREHRE M REEEAERENTRARZE
OB (FHIFDELH, FEREEN, TAEAPILEY) D, EXIZNERENREP UMM HRE (REER
RATHEGE) . PELE. PERIENEERTEIHERRER, BMIEIERASER, ERBATERILERRA
BREeFPEZIEETErIIBRESEHEE LRRIFD IO EERNERER, ERE—ERIESFRMHAITER
SRS ST EFEERIFEG, BTRSEARRTEZRREE TSRS, FRKBIHREETUAERILIT
SEN

TR BT EER Ocmme ER XM (REESFFMHEEE) . PE L. PERI=HBENIRXRFEER,

Rt FREESHTREHERT X RGN RES{FARDE’,
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SIARRRFKCH+ APISRTEHSRT
B 50 = WL e — P TIRES  frme — IR IRIESS e — TR BLORES B85 gy — TR BLUR S B
AERETEEENY ARSI TR M LRI BIA R TP IREN .
PHHERLES 50 = P THRAN LB 50 X FTRHBE G 5y + ORI S e + TTRUN LIRS B 25 1
IRTTHER R 5300 = IRTTHRI OB 500 X ATHIBE G255 + IRTTERUESE e + AT BCUR G B G2 e
BB =PGRS, ZERRFPIINENEINS S T im0 HAIrENE.
WERLBE ¢ e = VP THIWERLRE 50 + PR TTTHERLES 5

SIS B, EENRIIEENARERR, ERNREMMAFEERERZBIBRON, BLABENRELIAER
8, BUERAXR, BHEER FEENHA0,

WEREN = WERLER — [ € 110 5y

4.1.2 SR

EZARRITR, BANEER TIRREEENS ARMGER, ZIRBE I EZAEE LR SN EERERN, EF
ASMHENSMEREREEEEN, MREMZREEEIFEE LHAE, BAKREEMEETEZEEE LB
MAEEEHE, BEMSEFEEHER. XEMRNSINRSERRERSMT 7 ES.

NRACHBTRREEESFIR S HEIZRTBERESLHIRS, BBANSTIHEMBAHTREESHNHASSE, 3
WNEBUERZIEEEENMEE NG, MBEXMER FMAZEREEERRE, BESFERRERE
100%, BUSIEMEETETL.

S

g

{#AydExtendedApifi & E BT LAJEAYDExtendedAccount.staticCashBalance(FRENERINZS, HAS IRV ES RS
SE P NS S,

AN = FERE+ A SR

FCTEAMEREF, SRR TIARAEENNAAE NS ANGE. WRERZERAIRITHRERES, BAA
LAERR £ RRERTABEHNEAERS IR EE B EESTFRINEE.

{EFydExtendedApiAgIEEE T LATEYDExtendedAccount.Balance3RENSRET,

SRE = (BB — WA thd) x WM
4.1.2.1 BE(ERRE

PEAXEBTRBERASFARESRSERANEIING, RESGEEANESFERARENSREL100%, MALMRBIESAR
2EX. BEFEARENZEEALAMYDAccount.MaxMoneyUsageFFREX,

ERCERAFD R AR ERESEIAMEGHNRSHERRENFMAT, REEULUSLIEMEASHBE R SEKIIT
g8, TEREI—MIFHRIEA.

plgn, FIRERRETEM. K. LHM=E2ERR+ RS, EESNEN1005TT, BEERRESI7950%,
30%#020%, JKEER, FlFHhBE 7RIS, THIER FTEHeEMMERSERRESSHTRARET BN
WRG=E, FEi, BOALTRFERAIZIRS.

REFR Kr5ER LHARR
VR RS ERRE 50% 30% 20%
SREN 50 30 20
AZ1005/5HISRER 100 60 40
TR ERERES, REENESHERRE 10% 20% 70%
ERESRER 20 40 140
HE505 FRISHRE 15 30 105
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SIAR P EFC++ APIJRIZIERS

BEREREFydSyncal ARPFHEE CTPRUIER AN B A S TKRERSEIFTEZAESR,;, BEEKRES ydFundManagersLij
TEEZXMEANERSERIIEE, SCEILGEKREET IARKPLEREESERESERAFRETRRES. IEFE
BRRALLCHTE, B ARSI RECHERBMESIID.

4.1.3 Hfthilza

ATRETERENENHENZ, ZRCEENEHHENELNTERZERIBARAENGE. N ERSEE
FMERZATAX, MERSTERRZMIEEEEEVIEENTRE—REENHISNERERN, BEE LANREF
N—ERENRLIFEEFVN, XELIFEEFMIMEETANEIEMEEIIAEENE, LRREBEREEERMIE
BRI G RERRY. SR, WRZRZBMRAE—ERES, BATCZERNREMEN, HiWNao2EHn. B8
EEHENEINTTE AT TATR:

;AN = TR + WiRFFef T + elos — Tk

NS SRR T, BEEANRENENHENEITEATU TR, EF LRRE, SEEEHNESNGEMT
ENEtRFEREREIE:

SREMa = #HFSMaE X e HIRE + shSia
WERR A = WERB x IR

SHEMG = S RENE + S HIBTE
WEMEA 2 = MRS AT + FENIRUTIE

BRI ReetEydExtendedApidR3KEN :

&
o

iR FEAYDExtendedAccount.dynamicCashBalance()3k15
. %
o HE
o &TH{ENES: JRYDExtendedAccount.marketValue()5%/8

£z JAAYDExtendedAccount.cashBalance()3#15
% . JAFYDExtendedAccount.preCashBalance()3k18

o FEFAI{ENZ: JEFRIYDExtendedAccount.preMarketValue()3k15

4.2 JRZE

%S = 585 + PeRT + min(RFCE7,0) + BlElc — F4Lw

— AR ORAIE S — SZHIALERIE S — SRUTRUORIE 4 — 17U BC R 45 50
{EFydExtended ApifR BE AT LAVIAYDExtendedAccount.usable(FRENAI B €., MEMERCSIRENR, RILZIAE
BETETARSIRTIRHCSR. BEEhE, MRTHEEEN NTATRRSNEK, JMIEERMITEAREMN
ME, B, M 1.386.40.38 ixAFR, RLHETLUAZFREGSHCEITTATRESNEEFX, IHEZIREENE
BEFMGITATHRES., IEETTLUBIEEYDACccountsfAccountFlagE &g E 7YD_AF_UsePositionProfitSkHINIE O
FEBITATHRES,

YDExtendedAccount.Available SaT IR ELEEG, MTHIATNATLIE R Available FEEBIEFESIR, Bt
Available 2R g8ERE Tl AR S FERM.
Available = 555 + P85 + 4G — F8:5%

—HATRPRAIE 4 — SEHEABURAE 4 — BABUTRURAE 4 — TR TIC %R 45 4740
HFAPISESRIFAIRHLILA R BIFITERINMIEHATEER, TRt SEEAPI LR ~EE BB ERBIESREERE
TMEERER AL, —RXETRSRETEZSFIARRSIER T, NREHFEMAESSAEMmIESEENEFHE
KER, ATLBRZLCEMES BETHREERRIESER, HTEEPAvalable A2 EEE, G
PositionProfitilSiRERD 717,

AR EAvailable FERIFER A REEMRIESRINITENER, BRRIFSIVIESRNE SRS

4.3 KBEE

BREENEENZ B NIRRT EATT:
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PRIES + 1TRURIIES:

Prg s K g = _ i ] _

. T s BT + PORT — T+ AL — IR EES Ye
v SN YT AL

5 B KR fE = o T RE 4 + AT RURIE S |

SRE+ FORT + FORT — TE% + WeBC — 7B IR 56

Heh, RIISERREESRISRITE, KIMRILISERRIMRIISRITE, KT EBIRIESEARSN, RETED
EER, FEUSEERILSER, TRRESATSEITIRIIS. 518, KBMXEERERTFRRZAHIRE
35, EfthazZpms20EmR.

M1.502.53.147FF4A, YDExtendedApisZFiRBURREXBLEMRZAXEE, REEZXMRE/NE, FA0RE0.15:73310%
RRBEE, ARERCERENGEE, S9N TORsFATRES S, KXEESIRE2 (F3:200%) .

virtual double getRiskRate(const YDAccount *pAccount=NULL)

1

2

3 /// getExchangeRiskRate is only valid for stock option exchanges

4 virtual double getExchangeRiskRate(const YDAccount *pAccount=NULL)

4.4 ENEFE

HAFFRIHEATN:
HAEPE = RitAgefl — RiTtHeei

LBITREBEHANEKER, FTLABITYDAccount.DepositiKIBRITAEEEM, @dYDAccount.WithdrawikBRitHES
E, YDAccount.DepositFIYDAccount.WithdrawfE—N32 5 H A2 RIEBEIERY,

HEHESFRILUBITYDACcount.FrozenWithdraw3kig, FEHESMSEELCHIITREHSRIEMAME, £42
ERRMREERTYDACcount.FrozenWithdrawSHERIED, BiELRCHERNHERtESBMNITRESHESHERNFES
3,

HREBANEHE HESFRER, SBEdnotifyAccountiBRIENIREE, HTFYDAccountEfh=FE AT ATth B REHZ &
&, A EEEEEREFTRN_ BA=ANFERUBARERETHAS,

1 virtual void notifyAccount(const YDAccount *pAccount)

4.5 MEWEE

MEWZATLANYDExtendedAccount.CashiniZEY, HASARFSF BT AL S L.

HIANI S S IR PRSI ENT, BEIRBELNEZ, WEKZPRIRBFAERESRWETREN, FHENEINRERET
PHIRRE SR, ERBRERE, W—RERIIRBFAEES.

HIANIES SRS IR B AN ST, BERBPELNE, WERXPELIENARRE, HRERERER, WAKZER
W,

4.5.1 INERIREPUTZ

ML RBWSHNTE AT AR, SRBAHNER, RBMSIKERT, SREBESIPREE/FAK/FOKRT, HREBNE
RN, RENMERBEIRBIESAHRSNAEE, B /0:

BB ST IR = — (RPN 4 B FLE) x iRk
MERETIREBWSIREE 0,

FRlRIMB R, BRATUOT:

Jo A 2 e DAt [ D B S = — 4R < 100

iRzl ERIMR RIS 1642790,
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AR ZBRFC++ APIRFEHSR
2 IRES pE3TNLZ

PR T5 PR AW B AT R

LR SETT A = — (et + 6 FlE) x BacE
MERERTS AW E AT R
PRI ACE = (BB + 6iFFILE) x HEcE:
BREMERE SRS SN AEE, B0,
RIS B Rk, BARATUT:
JE AT AT R AR = —EER: x 100
JE A A IE FERASCE = s x 100

4.5.3 HiBUREBIFIE
BTSRRI A BATA
WL IR RI G = — AT x BATRH X HHR

Heh, SIRENHNEAR, RBMEIKERTT, SREBESPRNE/FAK/FOKRT, HREBMEIIREBINGE.

HINE TS IR SRR E AT
HIBL T BRI = R x S Z0RE x R

Hrh, EINEGEARBINIEZE|YDSystemParame (Name, Target) 79 (SellOrderPremiumBasePrice, Options) HISE1E

=8, LIRS ER R aaIatE st

e YD CBT PreSettlementPrice: REZSE/

* YD_CBT OrderPrice: HiRERATINEARS, MIEARKERMNT, ZHREAJIBRINTER/FAK/FOKRT,

&I BN

e YD_CBT_None: RENMAE, FETHEH0, BMEISEESERENASIFKENNE., XEMAERENS, BEE

REFERIERRIS.

4.5.4 HAt k3R &

HANSE S RS BTE AR

HIBGE T BRI & = — S X B2 %0 X BscE:

HINEE R AR R SR E AT :

HIRLSZ T7 SRR & = St x A 2I3RE x S &=

4.6 BRI RS

W kF T = (
Wt ki T = (

FeRSHRFNZERS N E S BIETLE].

47$@E§
LATSCRT = (FEHTFON) x ALTH x F T

b = (FFEH—FG) x BLFRE x T

FRTHECR T = (FSH—T0M) x SLRH < TETH
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(
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FIAR R RFC++ APIRIZIERT
FEEIHFCIRARNZERS N T miF s,

4.8 HAIH(E

WEIARL I = WIBCKRR R X MEE R x SR — HIBELR R x MEERAN x 52034
SR TE = WIBCKERGE X 8ol x 52095 — HIBEER R x B x &40

FERB i {EFNS B {2 BURT LABIZ YDExtendedAccount.PrePositionMarketValuef
YDExtendedAccount.PositionMarketValue$XEY,

SHINHERERFEZ EEMRERINITENER, BARFLNESNESRETLS.

4.9 FLrEE

fEEAydExtendedApifREE AT LUEITYDExtendedAccount.CommissionSREUZMKFHI S F 4528, B8 TR ZFEEE.
ITEMRZ TR, BTN FEENEE 2R R,

4.9.1 MEBLXFAFEE

IREAFERIRTEIRPRINEWEN, FERFERZRTEREARIEEN, RRALFERZRTERACAIRHIRICEN. £a2f. RAZATAYENESSE
RBEAHETCRERATRERRFLE, FERAESPURHERNER, FENINEZEL.

ENTERL = min(maz(HECR x (HEch x A HLRUENTERLER + DOECR IS IENTERLE ), BUINERAERLG) , SR ENTERL 4:40)

K
Hﬂlﬂl

EE % = min(maz (A2

)
X (B x AEFT HIRIES 9% 4 DIBRTH R IR 20K ), e/ MIE 9 &40, S KR 2 4
1)

K
Hﬂﬂﬂ

(
ZF % = min(maz(HAE
(

X (S x @it AT ek + DB RNA T 30%), R/ NE T 3Rem), R K& T &

3 = min(max(RACE X (A x DGR R P 32 + DT RS P 2, e hid P @A), ok 7 2k 650)

4 = min(maz (SR X (M x DLEFTHE M E% + UEET RN ER), B/MIEEM), R KHE&45)
DR GF8:5% = 4 + ekl + IS % + 2F % + %
FEBRNWRBA NS NI S S EFF I S A EE,

4.9.2 iTEMR B FEEE

IREPAFERFTEIRPRIIEIEN, FHERFELZETERERRIEIEN, RUALFLLZRTERACAIRHIRICEN. E32RT. IRAZATRIRRERHEAY
TFHRBLIR AR B2 CIRBRHETHER R F LR, KA FEENTEATRF R FEE, Hh

CEERIRPE, MRNMEURERPINEREEMAR, HINRERKERNTS, IEHNRERREN. FORBERK
CEFURE,

HREBT4E 0 = FAEH x AL T LN
HURT4: 9 = BV x RO T

TFORATEE T = FFOT x FORRETENE x HEhE x SATH + TFORaFF4%)
TACRETHEN = TAHER x (TAORBETENE x Rt x SLRY+ T4 ERART-FE:H%)
PHEERATHHN = PHEER x (TIERHETHRE X BECHH x GATH + TIEGRACE T F4:%)
MERZHTFER = Y MEFLER+ > AT

)

PRSI HEEE &0
+ ) FEERFER+ ) CPAARRTFER + ) TIFORETER
CIEERIRE & AT~ IR AP HERAL

FHRRORIS RS NEL S,

AEARZIFECFEEBNTESEEFRXE, SIATEYDExtendedPosition.YDPositionForCommission 4P TS S AT
FEETENECHE, IREEYLUBITITEYDEXtendedPosition.Position-
YDExtendedPosition.YDPositionForCommissioni*8AFF LI TENTES CEE.
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BERBRIC++ APIURIEISES

N RIS RE DI N AL SEEFRE, REETLABITYDEXchange.CloseTodayFirstik{BiZ S AN ZAT 2R
THEERBENRZAETEFCFLEERN, ERNSCHIECRCIRAIREF:

BIERATFEETENSCRA. BT TEFeRSHFCIHRALURATITEASRIESISFCIRMHER R RIRLER

89, BEERIELIAMERRRISEERNFCER

o XTF_LEBRTFIREIRRT, RIBESHEFREESIRE

o XFFHERT. KRR, ITHRRTAIXBRSAT, MRS E

o XF LFFIRZFR, R FHER
ERETSEFF RN SR, SFEBHSHIRETK.

4.9.3 HARITINF LR

BT SO AT

WIBUTT4:3 = ATAUR X (FBUS T T4 + (PR GMTLI0E x TR x HIALTEN)
TSR R SN LB,

4.9.4 f1EmiEEEHRIEEE

BRI CHART. BEIRFTATAT-M, KRR, XBEATERD T RITEERERENENFIRE, BESHFEROTRIIEEED RO
KWEERERIRE, BRANEINERSERRBAMEXES.

RTERLER TRREEERRE, Gl EERT. SERFTZINIZZMIENBERNIANGERE, MHRREERE
iREEEE, ERETLUGEYDACcountinstrumentinfo.ExemptMessageCommissionYDOrderFlag SiREAMIYDOrderFlag#|)
MnziRREA/ITANEEE, &/YDOrderFlag>YDAccountinstrumentinfo.ExemptMessageCommissionYDOrderFlaglA<it+

A, BUFEFA.
AESHEATRN ERF—HERHE T, ARIEERRSZE FOTRIGEY, ZIAERUTOTREHELR:

=
OTR — mam\({iw &, 1) _1
max (17 A%, 1)

EARTA, BRAHRBIEN SN ERERPMOEEIIL, WZERBIT M EGHNZIRE, 1EREEDZIXK
RAEERLT.
SREIESIAT:
o [RINER: EEMAANHERBEL, ERER, Wit ERPELHNERHEAEL
o FAK/FOKTER: EEBPMARIXIT1ERPEL, FRMITEAREIBAAIMERER, Wit EMRBELFN1EREBEL
o THINER: EEMANIHERAEL, EARMREARSEBMIM A ERER, Wit ERPEH EHEPELH

o MINER, LHRRT. BEVRFT. XBEEAT. JEARTEUERRUAMBUEINEERE, LHFT. BBIRAT. XEFT. TEARTROEASTE
fEAFIE a2 Z AT AT

o R (EF) BH: HEERNSRELIEREDITASRESL

* RPABTFOIR, FPRATEHIR: TAERE

o BHIFCER: HRINEERE

o [RINEA. FAKER, FOKE, MNMERRMERRE, HIRNINEEE

o [RINEARVIBIRIER, RTANGEE

o ASRFAEIES. BUTRAINGHTIN. BIA0h. BLOEXIPRREA, B, HRRA, BREE, IRNINEEE
o MHEEMHRM EREERERREE

o HIRREEAELRITE, BNAERERREETINAIICRITE, RRJBNEINSERREEEREKZE, B
AE— R, A—EHEONENEHORETRE—RY, EttRZME—"R. A—2HENEENENETE—R5!
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SIAR P EFC++ APIJRIZIERS

AT, PRERBZERRIRIATT B MIE RS, FIEEHREREBERNLIAMEMIEZSIHEEE. FIaEal
ERMEBEEITAMEEE, SZIRPWIESE, WHNE2EEE, HZRBEEE, WANEEEE. Y, @NREEET
LAEIZYDAccountinstrumentinfo.RFQCount3REN, HRF BN BRI EEIREE AXEWR, £ EABFrFIEIRFT NEASUEM B
B, SIRENMEFENEEEREELIEEY, ZINBRSFEENRE, MASENER, BiZEREESICREES
inputFlow.txtd, XFIEMBIEN BEAMAIE REE.

SEERREXALRBITINERZ, ISEEEERIRFEFRITELA, FEHydExtendedApifIiEETLABE
YDExtendedAccount.MessageCommission3xEZ IS BB iR,

TS ETER RS, TRASHIIA REME R AR, H TSR R R A A S EA
Rk, BRRECHRBIIERENENEEEERERE.

4.10 FERIFRHLE

ZARILIE. FERSHFCHEATRMEGERTR, MEEREEFIRERSEEERNZETESE, B, FF
AERPIMRFRISEFCRS, IMEETRRSSEaLRMRF—EL

BM 1.98 EBZXAPIRE T SMEFEHRFRIESRIFCR SIS, MTERAEAPRIREESLT T AEEEN
. BYIREAPIECEXHHIRecalcModeSERTLUSEAPIN=MRIFHH, DBIEXE. RITRITENBH=MEX, T
ES DRI EX =,

4.10.1 XFARIL

KAWL XAERFS, FEHREE B TRERFIIRIAISG.
MTFERydApIRR RS, BT ydApIFRBITERESMFE, FEit, AR LENTEmEREEBTHT, APIRER
5B TR,

SFFERydExtendedApifJIgERE, HIREFEFERIFES, JLUBIERrecalcMarginAndPositionProfit RIFHRIESFIHEE
&S, @ recalcPositionMarketValueRIFFE™HE, XM MREIITHANSE. AFXAEXAFALEMTHTE, BSY
{RIUEEZWTCPITIE (ConnectTCPMarketData=yes) , BNIGIALZIZER B TBEITERIFT.

4.10.2 iJIRTTBIER

WUEHTBEA T AR B RE BT HH B S HE R ZINEAHERFCELUNTE, WREMNTHAT —MINES,
AENTHEEMSY, DEERITERNURES. ERENTHNTEHASERZEBIEnotifyMarketDataRIELSIR R
&, WMRFEBIInotifyMarketDatalltBVRY, 1B{FEAsubscribeBIRITH, AMETRIERAYdApiflydExtendedApilyiZEE
BEH.

XTFERydApIHR RS, {TIBEIARTSRIFTAPIFIYDMarketDataf T, REEAAERERNI N SLIRINTEREITRIFT.

X TERydExtendedApiRIIREE, TIRRRFydExtendedApiz, HieREFTERIFT, ATLABTIEA
recalcMarginAndPositionProfitRIFRIESFHEERS, J@MrecalcPositionMarketValueRIFriSEmHE, X NRETITHE
NSHL

4.10.3 BoitER
BifE 88 TR EENIIEFEINEE, HELEM E, O REREENAPIRE T EH—ESE,

XTFERydApIHREE, AT REREHR R IREANREAE, APIBInotifyRecalcTimelBAIRAERFINEIRIZ
ERIFATE, REETLEXRETERE CHRIFTIIE.

L RIFERME E—RKEINTCPTERTE, FHESAPIBIES4FIRecalcMarginPositionProfitGapfRecalcFreeGap
RIREEITEL®RMN, H+RecalcMarginPositionProfitGapaigiELtmRRlIFIGR/NERE, S/\ATLIMKIZE 100027,
KT 1000 HIIRBIESHEEE S 100027, RecalcFreeGapRigLeRIF @S TBRIARIEN LIRS, HIRBXEN
0E100=F), ArEBHIZCENREESNSHAENEEZERINGIAE.
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SIAR P EFC++ APIJRIZIERS

BUNTERER, MIEE bRLLRIEtEiLEIRecalcMarginPositionProfitGapZ /g, LAAPI EREIITCPITEA0ZERD,
LRS0ZRHKEA—MENER, EizialEER, EbRiziGlERRIfSRecalcFreeGapZEfbERIRAIATEIERAIF AR BIRD AR £
FAEl. fRi%RecalcFreeGapH1002#), WEITTBRINREFE0ZER, HiZ2502F HTEIRMINREIE 1002/ ERIRAIRTE
ERNE 1002 EE 15028, KEASOZMHIMEE, mEERIFITERNN551002/),

EZRINTERISERNL, SHLERFNARESRIFESEY, RSRRE T —MRIPIE, BPEEE_DRRIF AT @S
RecalcMarginPositionProfitGapRI3fSRfERIRBRIFHINIE, ydApill<iEdnotifyRecalcTime@ANIZ Fa&HImIFT.

STF{ERydExtendedApilIIREE, APISELZERIFATEIEsJERrecalctMarginAndPositionProfitf
recalcPositionMarketValueffl#r, THEIREBRSIMAED, AT, notifyRecalcTimeSE AT LA MNRIFREVSE
HMEWGRE, IEETLABTRAERATEMZAT MR T Rz SMOEETIE,

ZIACE RN R E BT EAUIR AR, (EREURIREEINRBTHBH T ZEMNRITIHE, Eit, WRERN
(£ B ERIRIFTRI ) SIREBRSENNSRAY, LB BRESHEEERITRTHERN, BITSHRIFHRIE,
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SRR P EFC++ APIJRIZIERS
3=
5 :'v@
A frEmiSeiRE

HUSER, MERZAEHXSSCHES, ANRZMEERXSATFELITENSIES (TRFELESHES) IRT
FERSIHENSIES (TRECESSIES) T}QKEE BRRZAXSD T SHECHERI JESTIFEREES, BE/
RBAHAFHERDSIES, HRERIINFESHEFIEHES., DERERZIRARGRIFCERESI T HNANSOR
B, HEWERM FRSIEH T I SEENSHSIECE. sc%ﬁﬁﬁim:ﬁz‘%é XOSHECTTEER
YDExchange.UseTodayPosition, ZATrueRtFRRXDSHEE, BRILHAFMERMXSSIES, HRZMAXS,

HWTFRAEEAXDSHECHNRZM, HREN. FenAMRMIEIFCRZERFFCABOIZFE
(YD_PSD_History) f1%€ (YD_PSD_Today) RIFFE. B¥FCEiMEFCAMEIFCRISCETS, XM CEMERs
@EIHHzE'E CHFCET. FORNFEEEFSERTE, FFeaR HFCARIFCHFCE, FSeam el
SCHFCE. FREFCENTeRSICEENELSHCANRIFCHEFEE—H, FRESCENTERTSE
?‘ HELSHEABRSCRFEE—EL

NFRARAAXSSHECHIRZRT, RSN, FeARRENSIFCRSE—XSFCHBEES
(YD_PSD_History) B9#F6. BIFCHHARNERFA LT AEXLIFCIFCES . HTFERRIHEEFSIER
SERE, FRLARFBMFEEEHESITA LAE—1FEH. BYN, FeRSHFEBESCESHYIFCESE AR, ¥
BSERUGHLFEASRITE, FORSIHFCENMR S TFOERRNERCE, REXBAEBELFSEFIE
MR ESAMFEETERI (FTLIEEYDEXchange.CloseTodayFirsBREREAGT) , FEBIFFCER/IRIRYY
MANFEERANEHTCE. FORSMFEENSIFCENFOCLEREZENNIEHTCE. TRER T SHECE
FitEA, RREVFEH10FE,

B4 FE10FRF Fe5FiF BXFE.10FF
ISESTeN < 10 20 15 5
FERSIHTCE 10 10 5 0
FERTHFCE 0 10 10 5
FEEFETCE (CTFFETES) 10 10 5 0
FHEESHFCE (CTFETES) 0 10 10 5
FEBEESCR (STFSETFHE) 10 10 10 5
FHEESHFCR (TTESETFHR) 0 10 5 0

YDExtendedApifHFCHAF N SFAEENBARSANEARA—E, FELTEELLYDExtendedApifiFt
YDExtendedPositionAffll, NAFE LARMIFOIREFBETITEFELESE. FORSHNESWSAIMUFIEXIZIE.
YDExtendedPositionf I SIFCEIMEXNFERINTIIR, FTEAEA. FECHE. FEHEIHRERE.

FER 588
getlnstrument() By
FeHH

YD_PSD_History: HEG
YD_PSD_Today: 46
ERXZAAXDSCHNES, —E(FFRYD_PSD_History

PositionDate

HGeHME
PositionDirection YD_PD_Long: Z3456
YD_PD_Short: Z=LiE6
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KBiRirE, HIGR BT SIRESEI ZATHE XA E.

HAESAZ BN T

YD_HF_Speculation=1: %

YD_HF_Arbitrage=2: E#l, RBHPEM<EE. NMETREER, ZRAREITER
RRIHFCIRM T SEULERR, YDExchange.UseArbitragePositionAtrueff&RmmiZ32
SIGSENR B, BNATRSE

YD_HF_Hedge=3: &}

BRI BRI T -

YD_HF Normal=1: &8

YD_HF_Covered=3: &5

HedgeFlag

Position LEIEETHZECE

LRI THFEREESFCE, FEBESIFEENPosition-
YDPositionForCommission

YDPositionForCommission

getYDPosition() LEEFETHFCRSIESFCE, FERSSIFEENPosition-getYDPosition()

HEIEHETHATECRSITENS R, RHERFCHAIIRIBMAICEERMY
PositionDetailList HEZE
F oM ERL EFHAE G E, BPSHEFEN

FREAGSHCRECESSEANFCHNER, KRESHNIARINFORHET, BIEFCREFS5SHERISOHEER, KRIBM
SERIRFRORHEF. BT ERESHFCIMANGEEIEHRNNE, BEHKEE LA OEENEEFRIERESIHCHER
EFCHAD, MRFZHRMESEBXTEIRE. BRIREAX DS CHECHRBATRHESTIMEA.
o LHRBIMXHSCHIRECHT,
o FFERt&XtPositionDateJYD_PSD_TodayRis G remiA TR E:
» BEIXGRIEEHIPosition ABEFT RIS O E
B ERRANIZE ARSI BT RS ITENFCHERIAE

o FOHHEREREISEYDInputOrder.OffsetFlag/gYD_OF _CloseTodaya#&YD_OF_CloseYesterdays BlIZRR~FS
HEFHE (ANRIRENYD_OF_Closell&# Banteia/IYD_OF _CloseYesterday) , XIS IMAMFETTRMIATE
E:

s ESCHEECHIPosition A BHSCTIECHEE
» RIS EH RS T BRI C R
° HRFIAARHSCHIECHT,
o FBAT&ItPositionDategYD_PSD_HistoryfUir G remLA TR/E:
» HERIREFEHIPosition A BHEIFCHE
» EHACHRANE BT R SITEARCHERIIAE
» ERBATSHHERASR WS, B CHHIIE LIRS CRERESIFOHRIIAE
o FERHREEZEISEYDInputOrder.OffsetFlag/sYD_OF_CloseRmFEE (MRIZEANYD_OF_CloseTodaysi&
YD_OF_CloseYesterdaylll&# Bzt gYD_OF_Close) , £3XJPositionDate3YD_PSD_HistoryfHEFE5emLAT
BME:
v ERIRIEBRIPosition B EIS O E
» RIS ER RS T RSO R
= ZEYDExchange.CloseTodayFirstAfalse, Mt5cHiEYDPositionForCommission; #&

YDExchange.CloseTodayFirst/gtrue, REHFCE>FEBESIFOCEN, THFEM
YDPositionForCommissionF¥lHF LB SIFC BT A B ISt
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XBFTSTFHERBERFCEMRET IS, NIRRT NIRRT SRR FC RN ERBETFC

B, B E=EEEN, NSRRI T FHINFLEERESHEeTHNERBERRTCE, FEE
BSOS R EIRERASRCP ST RIMERBSIF LN RIRFC
o HAN, NFASHMMICHRIRFCRLEIFFRILHEBEASHENT, FRNEIRMICHERASHC
RRE; MASH, NMFASHRMNFERERESHORENHEBEMASHENT, REAZIRNMNTE
MBS OINGENE, RAIRERFRESF ORI TRIFHEF

FE

PositionByOrder

PossibleOpenVolume

OpenFrozen

CloseFrozen

ExecFrozen
AbandonExecFrozen
TotalCombPositions

CombPositionCount

TotalOpenPrice

getOpenPrice()

TotalOriginalOpenPrice

getOriginalOpenPrice()

PositionProfit

CloseProfit

OtherCloseProfit

Margin

MarginPerLot

BT EIRASIHCERE XTSI, YDExtendedPositionFIWMEM T AT BIFC=FER.

L
ZIEFHCE. REZRERRTIARETREINGFCE. I FCEN

min(Position, Position ByOrder) — CloseFrozen

BEFCE. HFOMNAARTHATCERNEREZM, Eitxi/a (2. HE. #
B) BEACEBINREETIIRNZE

FEAREE. FOXNAIRTHITCERIERIRMZEZH, FitxmE (2M. BE. &
B) ZEENFCHREEETN0

FOHREER, WFOKEHSORETFEHEHBTN. BTN, NIRRT
CEIEARRE, TAER. BEHTIAERUNPRAHIRESRUEREGHEZ
M, EfE5chfE (2. HE. BH. BES) ZEENFeREETN0

TSR, FOMNAM TR ERIBNEEEZH
BFITURER. FOXNAMG T EHEHNEEEZM
S5AGHIFCE

ZFF S SIMERASTFCIRMRNCRE

FEHM BRI,

FORS, BIMFCRRNFCRE, TelA = el x TFahE,

ey, LSSHRFRINT, HEXNNAFCHRZBFCHA, SERS MM,
FIHIRT RN CR T ClA

FEHn. TTell = TN ERAV - FEE, BFEERRFEHNA0

e,
FORY, EIFCRRNFACHKE, el = JFal x JFakE,
FORt, MELGFEHINITENRA, BFeln x To&, REFeHINFTE

Hem., et = el mAV .- FoE, FeEAMREHIMNA0
HtFreRs. FHEESEHEECRS.

BHITHEANFERS. KBARULERIEESY, NG AMZERITHEY, HEERF
B, HitER THERFeRSIHEAIFRZRIIHFeRSH. FHEEEraRS.
IFZBIHEANFERS. FIEESELeRS.

PASEMETEBRNRIES, SERRESRESSEREN0. RENEESE

YDSystemParam,

LSRN ENSFRIEE
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IREARY, IRARAIMAZZPTAISESEFFAINAZ S, BPSEFFMIsEFHEIRA - REB R ADRIESFMNERBRIEE, VR ES
AFE, TFRETLFC. WEIRRERE, TeRERMRBEFCERFE, — R ERER AT CAIIT AR
NESFFE, ARXMZAZERNNSHONZERHCHEEIE S RNFCEZN0, MEKZEITHERIIRREIRAIESLR
"’E,
MTEEFORE, RAEERBTEEFEIFACHXBIMT:
o MIRIRREEENTCR, HESRERCE, FEFESRERS
o NMRKHBEFEENPEACHE, HTERETREAXNLRIEE, EFCEFNEIIRFCE, UASEINFERIE
&, EACEBILUAFCE, USEINFEARIES. HEENERE, EURRERAERES.
s MRKHFEFRENPTCHE, BTINRAERARTRBERNANLREE, SRBLRBNAERIESEIFIE. LS
HESNERE, EURRERESER,
Gt ELRAECHULBI S FeRFeaEERTCRBEEaaITRmMS, ERIZ:
o EEFONAHIERBHAFES, WREAFCRENY, EURFEESRIEE, (INIFCEXRTIRFCE, U
RPSTTE. REMAERFCIRES, TJREENTBRESNESEBIFANEMN (FIIEAFIEENE) T
S

o ZFCRACHANIRKEENRRIEERZHKER, EFEREIFCERSHCEHTE

RHit, AR EHIER TEHEERERS, BREENERSLTEEFACHA. MTHRIAZEREEFMMEN
ERRRE, ALEAERACRSN. TIeKRBEMSN, RRENEESEERN.

BIRBELSABRENEZL2F, SFHEMIINELARIESH100T, FEBEINEZLINAE, BEHFLLEF
B, BLARESTHMERAT:

ISt e FEF1F SEE1F
HIIAIRIES2007T HREERIES2007T

HRBR FERSEF1FR, (RIES3752007T ERSE1FH, RIEE{3792007T
FRFE I FE, RIEEZ/91007T K3Z1FEGE, RITEEZ1007T
IEAIRIES 0T FIAEIES0TT

HARL EEDFAT, (RIFSIEINZE]1007T HFEERSE1FRT, (RIUES{3A07T

BEFSFNFR, RIEEE0TT BENFE, RIEE/907T

BIREEISIBRENZL2F, SFHEMIINELARIESH100T, FEBENEZLINAE, BER3FELR
B, BARSTMERUT:

BHHR SEFSF SEF2FFEFAIF
HRRERIES2007T
HERIRIES2007T FH2FSEERS, (RUEE{3792007T
e ERSEFSFAR, RIEEIEINZIS005T SRR 1FRE, FIEEEH1007T

BEFIS N FR, RIEE3Z/94007T
[FEEESEAAL, RIESIRZH3007T
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HIHAIRIEL 07T

£ B UFSEINE —
HA#Y FEESER, (RIESIEINZIS007T

FEF2FREAF

VIARIES0TT
FEER2F SRR, RIEE(B/0TT
[FEEEEHMR, RIESHREN0TT

BEFIS TN FR, RIEE3Z/94007T
[REEESEAAL, (RIESIRZH3007T

5.2 MR EEE

EER3FEFY, RIEEIEINZI3005T
[REEEEEEBRAR, RIEEIRZR3007T

MERZZH, FRNRZUFZFERERFARRFERE, BRIZASHTFHE. SARMNIEANDS BRE=FEEEEC,

FE
m_pAccountinstrumentinfo
HoldingPiece[YD_CHT_History]

HoldingPiece[YD_CHT_TodayTrading]

HoldingPiece[YD_CHT_TodayCreationRedemption]

TotalHolding

ExternalSellFrozen

HoldingAdjustStatus

YDHoldingPieceZ5taRYi5 BRI & :

FERMBE

Holding

BuyFrozen

SellFrozen

TotalCost

BuyFrozenCost

double AverageCost(int multiple=1)
int MaxPossibleHolding()

int MaxPossibleSellVolume()

double MaxPossibleCost()

YDHoldingAdjustStatus£5faadimBaan Tk :

FE
TotalTransferInVolume
TotalTransferOutVolume

TotalTransferInPrice

588
ERAWFPELEENEH

BSREES, FERSEYDHoldingPiecef5H
SHENINEES, FERESEYDHoldingPiecefEid
SHEESE, FEBS%EYDHoldingPiecesEtd
#HEilR, FRE%EYDHoldingPieceZ5H
HNERITER,

LIEEEAE. REPUREIRE

HMPRFENEHIFONTE, XBOFHFCEMIIRT NS
BISPRFE

5888

FFOERE

ENFREEE

SEHIREEE

SENRA, SEHAFE

SENIFREERLA

FEMN, itEAZL: TotalCost/Holding
BAAESEEE, 18 Holding+BuyFrozen
BAARESEHIFEE, HEA: Holding-SellFrozen

BAARERAS, ITEAT: TotalCost+BuyFrozenCost

L
HMNERFEENFFCR
SNSRI HIFCE

HMNERRSEEENFF A
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TotalTransferOutPrice INBRFEEHIFCRA

HAFENZELE, TRSCENTERAES, FIAEYDExtendedApiHiRHt T getMaxSellVolume&#l, HATFIRENHEIR
NETEHE.

1 virtual int getMaxSellvolume(const YDExtendedHolding *pHolding)

M1.502.53. 145k AFHiR, ZiAEITYDExtendedApitRt T olERlEE, ATLRENETFAYRIERIZE IR Bo S n] RE =,

1 wvirtual int getMaxCreationRedemptionvolume(const YDExtendedHolding *pHolding)

5.2.1 RE&MEIFE

MEFFC AR, GINREINSEEN SO, FTLERERFETFENEIFELI. KRENEFCRAE
HEERAE.

1 virtual bool updateHoldingExternalFrozen(const YDAccount *pAccount,const YDInstrument
*pInstrument,int externalSellFrozen,int requestiIb=0)

ER75ERIS AR T :

B8 1588
pAccount BRI RERTEE
plnstrument MESLIEET

externalSellFrozen INRGERE, ZESEEEEMSISGHEXternalSellFrozen

requestiD BTFXSAREREER, BHEIRERIF], AJLAfEnotifyResponsedr U EiERArequestiD
FERINE, TEESIHERESKEILATEA:

1  wvirtual void notifyHoldingExternalFrozen(const YDInstrument *pInstrument,const YDAccount
*pAccount,int newExternalSellFrozen)

Hrh, newExternalSellFrozen BiRERINEHIIMNEGE S E.

5.2.2 ifEMEHE

DS ATRERTERARNEIRFCE, EERYLUERUTEUEE:

1 virtual bool alterHolding(const YDAccount *pAccount,const YDInstrument *pInstrument,int
alterHoldingType,int volume,double totalPrice,int requestiD=0)

ER75ERIS AR T :

| 1588
pAccount B RERIEET
plnstrument MESLIEET
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YD_AH_Transferin: EIMEIFCHEAZIAER, BEURESRENLYK
YD_AH_TransferOut: SIRIFCHEBZXES, EUEFCEREULK
YD_AH_ForceTransferinTo: 3&HEISIEIFCHRAZIAES, TJRESHIRREET G
YD_AH_ForceTransferOutTo: B2HSIERIFCHEBIAES, TESHABFCET NN

alterHoldingType

volume BESCHE
totalPrice NS CHEECHARA
requestiD BTFRoAENREFR, BEIRERIFE, AJLAfEnotifyResponsedr i EliERMrequestiD

EEERINE, IMEEERHRRERKEILITE:
1  wvirtual void notifyHoldingAdjustStatus(const YDHoldingAdjustStatus *pHoldingAdjustStatus)

Hrh, pHoldingAdjustStatusi=FERIRBESE I RiEOIER,

5.3 IRRHANIM IS CRE

REHNEISFE RS8BT PR ZFRERIGRIYINNIES, BIETFNE RS ATEE NEISUEHIRE. BRI
MEFFEMNATREWRRS, SKREHRSHIEANTRSEEER. BMEERERSAIIRSHBEER—ER
B, YTHEENIES, REASEERFCEESIRT TREFE.

YDExtendedApifJiF GRS N SZXEEREIERSNES—, EILTEFLLYDExtendedApilYFE
YDExtendedSpotPositionafil, NBEIIREFFCRMERIRS. YDExtendedSpotPositionAISHFBREVE XAIFERIN TR
™, ERIREENNILS.

=FER 15288

m_pAccountinstrumentinfo EBRRFSLEEEEH

Position EHINGNERCE

ExchangeFrozenVolume AT AR ZMER

CoveredVolume BRACHRE

ExecVolume EBEBREIUTRREE

ExecAllocatedVolume RTINOECE, 1REETYDSpotPrePositiondh#i &, EHARZE
ExecAllocatedAmount TS BECSER, 1ARETYDSpotPrePositiondh#E, BhARLs
ExecAllocatedFrozenVolume TS EOREE, tRR&ETYDSpotPrePositionh &, BHAE
ExecAllocatedFrozenAmount TS EORESER, BRSETYDSpotPrePositiond#&E, #HFET

SEFOERERR, REVINEFCHNBENRETIRHESRBANISEREX, BESHHEENEERMISE
B, EEEREReEEEFOREMNISAR, EEERAN, RtZXEEEENNESEERETREIRERE,
Bal, HRATNENZEREPUECEREERE, IS ATHNENNERIEERE,

B S MR AR PR STRIER. PRRBER RN P BA DR RAZ A o
STR. LRATROLSERE, ASFONAVETRN, RASELSN ORBETROAPIEN, REHN
HHCR. TRARGAR. TRARMSISHRER, M ImMERMERTTL; XRMMEe. S5He.
TSR, STRHER. FINSESMSRETR, BT

« @SR CoveredVolumelRIBMIE LSBT HTE, HAERRBHALTMITH
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o R HFPEEEXchangeFrozenVolumelBE A¥IINETERE, (BLBRIIREASEITNOE R AER AR BERATRE
SEENTERE, BERHEREXSMISHNITE, SEENRFCE. TRORFEEEX. HRPRSM
MEENTERE, REEFMINEAMELLGE R CH LR FElR e A BEINIEES

o TS EExecVolume NI TIN BIRBE BHARERPIYTIENAEHIREPIN LS CE

o HTI D ECEExecAllocatedVolumelkiEE B BRI ERERILENSHI T E, [EEARKES, REARRK
%=, BYfIEHERREARE

TS BEEERExecAllocatedAmount{kiEE H R EECIEEERILEINSRIITIRRIEE, [EERFKEE, ERE
ik, BYIAEHERRBRZE

BRRRETLULENSEAITNEE. ERME. RRMECHENREINETREE, HitEAN:

SR AT R = BRI R R — fTRURS & — TR LIRS B — 25 BUE &,

5.3.1 BREHRUE SR8

IEERAT, REVINEFCENEBNEFCTHREIS SRHAENHE, XBOFCRERTRERNT
RAERNSS. SIRRERFEESNEFCHETREPEVTRIIE RIS, SREEMRESENEFCEEREE
REHCEYd, B, ARJIEBEHSRIIREINUNERCH, FETNEREPNINEFCIIEEEBNEIFEH, &
EERNGABSEEEIGEOHEINES. SHFCERIRREN TR,

REHEReE

EZRTEEE
MesEmRER
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E+1 BT
BLRE

RiE (FEIESSCEFEAREEATRID A EREPVARER I SIER) FXTTEE R SIMEFCHRENR
BH, PEEKRITNOECFREZExecAllocatedFrozenVolume ATEE+1 HEHISENAETIAGALEINGSC. #IERAVZIHAS
SRR ARENE S O AR C R 2.

PRI — 2 5 F S 8 O P 46 SLAIE

BATATBUE R (RIS EAT BT & 20 AT AL L8R A B D BT U H ARSI P AR RS T 22 15 2
O IR B RS 24T B B R AR FE SR AT B0E

Xf A A RATBOR R CEABATA) 3T HEIR

ATBURIRIE XA B ARAT R SRR IR B & 20 T DLt

XEARBEGIRAT B 15 L0082 (12555 2 5 NG ORAE K P 4R ORIE S T DU R
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PISE N REERNDE TR, WERUTREHEATITHITITEIR, BITERERREEFSEA, AEAGEIIT
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RS ELNTRIERS S AT ER M GLITAI, SRR HIRIRSLOIRRIZ BILR MR 110%ETREELH.

BIAPEITIRE 71T EURE S EXecAllocatedFrozenAmountfit &A%, (ERBEIESAREMETHERENER
IR T, RIELRISHRBERHETNOEAESTHNSAN, SARESRIESATENLSHNTETN R ES
. BFESAENEVSHANREER, BERTESERAELDST), BEREESIESATRERNTESE,
RIBAEENEN, BYRERSINSIFCENIZEST BV E R FEPANVIEEREAN R FEEESCE, NTEM
G CERENHBNSFTERENMTNOEAEEZH, SEENEFCETRNEUBSEERFOTHTING BO RSN
CEN, HESFREINERANHNENEE, FEESBVNIERFETIA VG ERERNRFZEENFCEER. 3
REERPEENEFCN, BROETEENEFCEFEMGINRTREINIGSCE, BEEHNEATBIMERR
NEEERE, HIFEAR TS HE = LRI RFeE — I HMGELSEE — REBOL RO,

5.3.2 RN SR

SEHEET, RESINGSORELBINRORNGES, BUNARSTARERE 5, EHETESROERS
EREPINLISOR, SREPNAGNISMER. TIRERITRSTASZ RS ENERS. SRERGEE
MRS FE AR AR A

* HTRENAFIRZAUEEREUSZREEARLIMERSE, REFEHEE, EXREERNEHFCERE
RZAHAAERMERFTANNERFCNARMUE, SHNREEENERRAZHXEIOIFE, RERFETEEH
ERIZSEHIRAMAEERZM, FHRZIMEENER. XMESHEENNEERCEEFERE

o RZHIBEEEHASHHFOREIEBHMIBEEENTIRE, XHRE T £EBRETEAEAZ LS HER

REHMGFCE
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E+1 BT Y
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BLiRES

-------- DS EMREEL
p=1

1T B RSB ExecAllocatedFrozenVolumefIAT A :
IR RS B = —min(3 TR ILE, 0),
1T BARESEExecAllocatedFrozenVolumelREREALR A RIBITROSMNEN, HitEA AR A:
FATRUI LA = min(ATBOSIEE + 122578 404, 19 4ERFRIES)
EAAHPRIEINT:

o FTHEAIN S ISR A EERNEEERITENRARWEM, EaRIEE, REARRE

o SEEBALENTIECEBUOTIRENAS, RERERERESNS, 0AFBNS, FaNER, EEHE
BB RS R, EAME = maz((MA% — Bilck) — (BAH — H4%%),0), T
GBS — — R x WEEANEN % (1 + 10%) x (1 + 10%), Erhg—MO%SLEER, $=4
1 ORFEFRAIE R RIS AR LI, FIHRAEIR IR T S

o BERRIISNENEEE HETEREEERFENES, MERTFEFSRES, ONLRIES, TURNIE
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FORPATHERS, ZBMERRFIREN, SE30MRIRBIENER, NRTEZEIFY, ERENRKRECHIE

rﬂ%io
1  wvirtual void notifySpotAlive(const YDExchange *pExchange)

EELHERST, EUGES LIFCREDW, ydApiflydExtendedApiiBIT LA FEIEAIZEIER], newPosition IEHT
[ERIERRFCE:

1 virtual void notifySpotPosition(const YDInstrument *pInstrument,const YDAccount *pAccount,int
newPosition)

EHI%EREFER T YDExtendedListener, BRATE(E AnotifySpotPositionElERIFHEERS FE RS R
notifyExtendedSpotPosition:

1 virtual void notifyExtendedSpotPosition(const YDExtendedSpotPosition *pSpotPosition)

HARERSFIEEERSNFRTNE, ZEREBPEESHINERE. FFC. BHRPUTHIIERC
B, XeJReaiERA TaRE:

* CHELIFAIUCNARH, RBFIREBERIR

» ZRACHELRIRANECUAEN, XBMREFEHEIR

o BRUISUTNEIIRI BB CUAEN, REMASNERECMBERZTUES, XSSEURRHRUNNEE
IR, (BChr EEERZITIRIESSAM, NMEERBESRZIRE

5.4 EiFisE

AT RBFEEMBydExtendedApihEIBLAIFERITE, FTEEIIEREETydExtendedApifIAIBEIEHRITHY, F2EE
BiREPTEINERE, BTRENEIRFBEINTHERTE, e LSRR, IEEIRITEERRTEnotifyCaughtUpLA
EREA, BNSENREREESTEMSEISFCHENER. EERRVECESE IECMBIERESHET,

5.4.1 ERfTERISE
EIREEA N SEINUFE I LIAAgetExtendedPosition73i%, iREIAYYDExtendedPositionfEHgiESE (T4 MEFOEE!,

1 virtual const YDExtendedPosition *getExtendedPosition(int positionDate,int
positionDirection,int hedgeFlag,const YDInstrument *pInstrument,const YDAccount
*pAccount=NULL,booTl create=false)

AR LARTTERISENRET :

28 1588

EEASCIFCHE

YD_PSD_History: FE®S

YD_PSD_Today: &6

ERXBAARDSCFIEE, 15EFYD_PSD_History

positionDate

EERRFCHRFETIR
positionDirection ~ YD_PD_Long: &6
YD_PD_Short: ZLiF6
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BTN CHRATE, BERBSRERNRZZFRIEN AR,

HAGSAZ ZFTaN T

YD_HF_Speculation=1: &4l

YD_HF_Arbitrage=2: Efl, RBYEMX%F. NMETRERERF, ZRAREIFENRZIE
IR TSEMLER, YDExchange.UseArbitragePositionAtruelIRmRZRZZBFIISIE B3 S
se, BUARZS

YD_HF_Hedge=3: &R

RN Z AT T

YD_HF_Normal=1: &

YD_HF Covered=3: %5

hedgeFlag

pInstrument EEANSLIREE
pAccount EENULL, RRERAHSRIAPIERIKF

HHAIFCHERIESHTC.
create Ehtrue, BPAIFCHRIRE—FFRUIITECENONGE, Efalse, SHRAZTFE
A =IREINULL

ZIARM T TARMA R EERRCHTTE, EESHEENERSH.

B AR R E BN E R ENYDExtendedPositionfE5tEi4E, MNEMHDENEKEREUSHN, RSENTS
BHEKENFC. TCMOEKERERES, XN EREIERIREHEEIFHFNFCHEE, IREETLUFIBXA
¥, BLAEAfindExtendedPositions(pFilter, 0, NULL)SRIEREBFAEH B LT GRS

o ABERIFAGRERCAZMBMo A KE RS, TLIESF Ao EHIEEEE, MARSREaE D

o AFENHRENESFOREN, JeRERAER (F—XRRECE, ERNHUSHFERCISASER

TBR) ZeeERBEBRERMGRISC

B AR LA IR A E DRI ARERMNFCHN=E, BRFEREEEFERATHETENER
YDQueryResult.destroy( 58 ECAIZSE), AAIfEFdeleteffilf®, fBELEESE—FGIE:

o KFARNFRBAE—XHIREIERIRG

FHENRRRRERBE THIEMEAARTTENENTE, MESXERBEIEHNTE, MENSESEBIET
IFERRYF.

1 /// positions must have spaces of count, return real number of positions(may be greater than
count). only partial will be set if no enough space

2 virtual unsigned findExtendedPositions(const YDExtendedPositionFilter *pFilter,unsigned
count,const YDExtendedPosition *positions[])

4 /// User should call destroy method of return object to free memory after using following
method

5 virtual YDQueryResult<YDExtendedPosition> *findExtendedPositions(const
YDExtendedPositionFilter *pFilter)

S#YDExtendedPositionFilterENF2EHES BT :

FE 1588

EEEFCHFCHE, REN1FTRNZESEHIAEN
PositionDate YD_PSD_History: FEG
YD_PSD_Today: &6
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PositionDirection

HedgeFlag

pInstrument
pProduct
pExchange

pAccount

SRR P ERFC++ APIJRIZIERS
5Bl

EEENEFCHIECHR, REN- 1FTRZEIFAER
YD_PD_Long: &3i%6
YD_PD_Short: Z5Li%6

ZEEINFCIRGETS, PEREMSRERNRZIINEN AR, REA-1RJNZEHAE
'

HIG R RN T

YD_HF_Speculation=1: #&#,

YD_HF_Arbitrage=2: ERl, RBHFEMXE. NMETRERER, ZAAREITENRZIE
CIRMHT2ELFR, YDExchange.UseArbitragePositiongtruelI R mZ3 BT E=RI3E 5
e, BUARSH

YD_HF_Hedge=3: &%

RN BRI T

YD_HF _Normal=1: Zi&@

YD_HF_Covered=3: %5

B¥gET, IREINULLNARE
FEEREET, IREINULLINABR
RZBEEET, IREANULLUAIRS

RERETBIRZEANULL

RS O RAFEEIRFR MG EEEN FAR:

if YDExtendedPositionFilter.PositionDate>=0 and
YDExtendedPosition.PositionDate!=YDExtendedPositionFilter.PositionDate:

return false;

if YDExtendedPositionFilter.PositionDirection>=0 and
YDExtendedPosition.PositionDirection!=YDExtendedPositionFilter.PositionDirection:

return false;

if YDExtendedPositionFilter.HedgeFlag>=0 and
YDExtendedPosition.HedgeFlag!=YDExtendedPositionFilter.HedgeFlag:

return false;

if YDExtendedPositionFilter.pInstrument!=NULL and
YDExtendedPosition.Instrument!=YDExtendedPositionFilter.pInstrument:

return false;

if YDExtendedPositionFilter.pProduct!=NULL and
YDExtendedPosition.Product!=YDExtendedPositionFilter.pProduct:
return false;

if YDExtendedPositionFilter.pExchange!=NULL and
YDExtendedPosition.Exchange!=YDExtendedPositionFilter.pExchange:
return false;

return true;
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5.4.2 HiFMERISE

ERE RN S5 6 T LA FgetExtendedSpotPositionf5i%, IREIRYYDExtendedHoldingZE5HaF1E IS &E UL

1 virtual const YDExtendedHolding *getExtendedHolding(const YDInstrument *pInstrument,const
YDAccount *pAccount=NULL,bool create=false)

AR EARTSARISERBEAT

e 15888

pinstrument  E&EENSLIANEE

pAccount EENULL, RERHBIAPIEZRIKF
LEAIHFCHEREIETHC,

create Htrue, SERAZNFEHRIRE—FHFIBUIFCENONRE, Gfalse, JBHATFCHE
IREINULL

DA T TRFMARRETIIRFCNGE, EERERNERSEH.

E— M AR R EE S TETEKENYDExtendedHoldingdg5H#04E, MNRMOMAKEARTUSHN, RSBEAFTS
BMERKERNEE. TeMORKERSRE®R, A5 ZNREEHSREHEEIRMHIHCHNEE, REETLUFRXA
# e, BILAEAfindExtendedHoldings(pFilter, 0, NULL)SEHEFAEH RS ATE G RIEEL,

o AFENFUHRERCAZSMEMS B KERBE, LSS BMSERIEEEE, MARSXEaE o E

o AFEHHARNERECRKEN, TeEERAER (BRI CH, FRDEIIBSHIIEIRFCHEEERR

EA) AR ERNATEHERMIIFC

B M AR LR IR A D IR BN RERHIFCNTE, BRFEREEEERTHRETNER
YDQueryResult.destroy( 585 ECRIZSE), AAIfERdeleteffif®. fBELESE—FGE:

o AFEMIFARERRMIREFIBRIRG

R FERIRR R R EREE THNRMBAATTEZDENZE, MESXERBSSEHITE, MENSESEIRIER
IFEARRY.

1 /// holdings must have sapces of count, return real number of holdings(may be greater than
count). only partial will be set if no enough space

2 virtual unsigned findeExtendedHoldings(const YDExtendedHoldingFilter *pFilter,unsigned
count,const YDExtendedHolding *holdings[])

3

4 /// User should call destroy method of return object to free memory after using following
method

5 virtual YDQueryResult<YDExtendedHolding> *findeExtendedHoldings(const YDExtendedHoldingFilter
*pFilter)

S#YDExtendedHoldingFilterZFMNFEIES IR T :

=R 1588

plnstrument AR, AHREANULLIABRHE,
pProduct FrmRiEEt. AREANULLAFRHE].
pExchange R, SMZEANULLABRS,
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FER 15288
pAccount B RREZIZEANULL

RS O RE A EIRFR MG EEEL N AR:

1

10

if YDExtendedHoldingFilter.pInstrument!=NULL and
YDExtendedHolding.Instrument!=YDExtendedHoldingFilter.pInstrument:
return false;

if YDExtendedHoldingFilter.pProduct!=NULL and
YDExtendedHolding.Product!=YDExtendedHoldingFilter.pProduct:
return false;

if YDExtendedHoldingFilter.pExchange!=NULL and
YDExtendedHolding.Exchange!=YDExtendedHoldingFilter.pExchange:

return false;

return true;

5.4.3 EREHNREEE

EIREN

BN EERRON B O BT LA FgetExtendedSpotPosition75i%, IREIRJYDExtendedPositionZEHaFN S W iES & =

AT O,

1 virtual const YDExtendedSpotPosition *getExtendedSpotPosition(const YDInstrument

*pInstrument,const YDAccount *pAccount=NULL,bool create=false)

AR LIATSERS R T

28 %88

pinstrument  EFAISLIAEE

pAccount IHEENULL, FREEASRIAPIERIKF
LHRAIS N ERCETHC,

create ERtrue, BEAZSORSRE—FFIBHIISCEANONNGE,; Elfalse, XHRAZWFCHS
JREINULL

DR THETHFCNGEE, AGETLESIREE S IESHITEBERHIRCHNTE, (BEREFEREEEMERT
F%/S=EznAFYDQueryResult.destroy()#E8R 5 ECAIZS A,

/// User should call destroy method of return object to free memory after using following
method

virtual YDQueryResult<YDExtendedSpotPosition> *findExtendedSpotPositions(const
YDExtendedSpotPositionFilter *pFilter)

Z#YDExtendedSpotPositionFilterENFERES AR T :

FER i8R
plnstrument B, WEEHNULLUABRS,
pProduct Femigst. WREAINULLABRE,
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FER 15288
pExchange RZFTEE. AIKEINULLIABRS],
pAccount KRB RREZIZEANULL

RS CRE A EIRFR M EEEN N AR:

1 1if YDExtendedSpotPositionFilter.pInstrument!=NULL and
YDExtendedSpotPosition.Instrument!=YDExtendedSpotPositionFilter.pInstrument:
2 return false;

4 if YDExtendedSpotPositionFilter.pProduct!=NULL and
YDExtendedSpotPosition.Product!=YDExtendedSpotPositionFilter.pProduct:

5 return false;
if YDExtendedSpotPositionFilter.pExchange!=NULL and
YDExtendedSpotPosition.Exchange!=YDExtendedSpotPositionFilter.pExchange:

return false;

10  return true;

5.4.4 BifERESIFCIRHA

SIANEE R IR TGS A SIFCIRMR Mt TUAT AL, EfcombPositionDetail DE—HEH S BEHMAYERE

1 /// getCombPositionDetail can only be used in SSE/SZSE
2 virtual const YDExtendedCombPositionDetail *getCombPositionDetail(int combPositionDetailID)

@® Note
DIAAPISBIREBRERASIHECNS L, SERREREOVEAESECBITHR.

IRERYDExtendedCombPositionDetail ¥R = ER U0 RAf :

FER 1588

m_pAccount EFESIF IR TR RERIEE
m_pCombPositionDef BRAGHCENIEsT

Position ERESFFCEAE

CombPositionDetaillD EREAFCIHMID, RESELRAIRAEIEN

ZIRRMT EARMARH EEIERESITCBANSE, EESHENERSEH:

1 /// combPositionDetails must have spaces of count, return real number of
combPositionDetails(may be greater than count). Only partial will be set if no enough space

2 virtual unsigned findCombPositionDetails(const YDCombPositionDetailFilter *pFilter,unsigned
count,const YDExtendedCombPositionDetail *combPositionDetails[])

4 /// User should call destroy method of return object to free memory after using following
method

5 virtual YDQueryResult<YDExtendedCombPositionDetail> *findCombPositionDetails(const
YDCombPositionDetailFilter *pFilter)
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HIrFEFR A S CIRARAMEETIFRMENIRBEEN TR, MMEFIEEEYDExtendedCombPositionDetailf&i5 /9

Detail,

O 00 N O v A W N B

N N NNNNRRRPRRRRRRRR
Ui A W N BB O WOoOBNO VIS, wWwNR O

26
27
28

YDCombPositionDetailFilterf& 5 JyFilter:

if Filter.IncludesSplit==false and Detail.Position<=0:
return false

if Filter.pAccount!=NULL and Detail.m_pAccount!=Filter.pAccount:
return false

if Filter.pCombPositionDef!=NULL and Detail.m_pCombPositionDef!=Filter.pCombPositionDef:
return false

if Filter.pInstrument!=NULL:
hasMatchLeg=false
for (int TegIDlegID<2;TlegID++):
if matchLeg(Detail->m_pCombPositionDef,legID,Filter):
hasMatchLeg=true
break
if hasMatchLeg==false:
return false

return true
bool matchLeg(YDCombPositionDef Def,int TegID,YDCombPositionDetailFilter Filter):
if Def.m_pInstrument[legID]!=Filter.pInstrument:
return false
if Filter.PositionDirection!=0 and
Filter.PositionDirection!=Def.PositionDirection[legID]:

return false

return true

SHYDExtendedPositionFilterZ NFEREEHAIN T :

TR 1588
pCombPositionDef BRASHFEENIEET, RESINULLNAPRS
plnstrument BEEET, IREAINULLNAR S
ETANMERASIF ORI AM, IRENORNZSEAEY
PositionDirection YD_PD_Long: ZLi5H6
YD_PD_Short: ZS3LiE6G
IncludeSplit =L EEEERANERESHCIAM

A AEERRE BN EERKERYDEXtendedCombPositionDetailig5H44H, WMRMHEAHKEARAESHN, R

SRS BB RERMERBECBEMA.

TEMHERKERGRY, F77EREERSREAHEENZRGIERES

FORMNEEL, RESTLURIEXMER, AJLAEAfindCombPositionDetails(pFilter, 0, NULL)SREREFRENH B EAHAUE

FAERORMRSEL.
* KAITERFLRAERRESHCHARSMEMS EMAKERHBN, FTLIESHAMOEIEEHE, mAREXE
1HE S ES
* FALENRFRRUIRERBASFOBMARESE, JRFEEAXER (B—RBRMERESROBRME, SXRDE

BREESESRCRMERNEEERXER) 7B aRER e RELT OB
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BN ER A B A E O RSN B NS A CIRMIZE, (B EERE TSRS TER
YDQueryResult.destroy(#E8 o BeAI=SE], HELLEES—FTEA:
o AAFEMIFRER—RMIREFIBRERESTTCIEAE

* FHFNRRERERAETHRMAATTEZDENZTE, MESRXERBSSEHITE, MENSESEIRIER
IFEARRYF
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6 (RIEEIREY
2023FE, BRGMEELHENSELEHFNEASHRESER, ATXE, ZXBIENRESERFRAERFIESER, &
PITERZFERISGENA R, SRZIERK—RINEANBRFEARESNEASHFRIESHE, BINTFR—MEEE, I
BEFESR D T MEREFFIESEE, MEM T~ RERESFERIISER, Att, FEAEY TRIESELNTS, HISERTES
BN ARZREE. FRiX—ER, IXAEREISEENFFRY—ES5 . AaSRITESHE,
BeRIZIASISUATMRIESEE

e YD MM _Normal=0: {EF{RIFSIEE

e YD_MM _SPBM=1: ¥BiSFrSPBMALS(RIFLIER

e YD_MM_RULE=2: KEFFRULEHGIRIESIET

e YD_MM_SPMM_SHFE=3: HBFFSPMMES{RIESIETR

e YD_MM_SPMM_INE=4: BEEFFSPMMAES{RIFSIER

e YD_MM_RCAMS=5: h&FFRCAMSESG{RIESIER

SHFERYdApIHIEERE, DAFHLERMHMENTRHSABTINZZEE, EENREBTINEEEILESSEEIT,
STF{ERydExtendedApilNiREE, SJLMERLI TG EREENEA8r - RETIRIESEE:

1 virtual int getMarginModel(const YDInstrument *pInstrument,const YDAccount *pAccount=NULL)
2 virtual int getMarginModel(const YDProduct *pProduct,const YDAccount *pAccount=NULL)

6.1 (ERIRIEEIRE

ZIARHERZAMRISWBANERUER TS EREBESRRFRS—B. FEFIRBENRE, ZENEREFES
RoE—HEX LRI, BERATAITR SR SR —RaHITERNLRIEE, EBREREUTHRIEREFEERREL
SN _EA—EL:

o KEFENEESRILES, ZESEREFESRFENITETER—H

o MEFIHER, ZBAEKOER—EERALHEMNETHRILIE, EREFEERFENRITE TRHIEXONEMR
BitEERILNE

R, BT EAmMSEFISNZI, ERSAATHMERZANEREFESRS HRLESFINNZETE B, £#6%%
HEHE, SERARZAERIF. THEEFH. BaERNTAR, MSHZEaMERERFEaRAEHNNER.

ZEARRDIREAERESTHFCMRIEE, MER—JMEPLISLE, HEXNLRISHERIERBREESTHFCRIES
F—INSETEXLR. ALERZEER, AXXS TRBREISNFSRILE, BRERERTERXDH.

6.1.1 HASRIEE

HAZ RIS EATUA:

WL RFFOIRIES = (& X SATRE x BT EHIZ LNESE + BT FHZ LNESE) x HE
HfE= L RIES Tt R AT A:

TR AR OIRIES = (I X ALIIRE x BT SHACLRESS + BT PRI LESR) x H&

NTFRE, ITEASRPRIESHERINSENRRAE, MIEZEIYDSystemParam/ (Name, Target) /9
(OrderMarginBasePrice, Futures) RIS#{EIZH], LA TIIERESHENRFRILIEST:

e YD_CBT_PreSettlementPrice: KEZSEM.

* YD_CBT OrderPrice: ZiRERATINERRT, MIEABKERIT, SIREAIIRINTER/FAK/FOKRT, MIEAIRBMNTE. X2
IEERSI, tREREFEERFSAIERNSL
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e YD_CBT_SamePrice: SHItSHFORIEEZRXEERNE, BIERYDSystemParamed (Name, Target) 79
(MarginBasePrice, Futures) FYS#{E. SRS CIRIESZEFERAYRYD_CBT_OpenPricefly, HIRIRBIFIES
SERRRYNE EREEEM

STFHEE, ItEHSSCRIESIHERNMENSCE, NBREFERIESEN. WNIEFCERIERBZAITRNEER
FIRAEFE, FEIHTERECERHSECITE.
TWFESE, ItEHSCRIISHERNMENSCE, M8ZEIYDSystemParamd (Name, Target) A
(MarginBasePrice, Futures) HISEEIEH, LI TFIEARSHENRFHGIEST

e YD _CBT PreSettlementPrice: REEEM

* YD_CBT OpenPrice: FE&f, REASMEZMIEFCHMAMNARES. XERARENS, BREREFEES
ER S E Sl NPS M

e YD_CBT LastPrice: &H
e YD_CBT_MarketAveragePrice: Tz IR

e YD_CBT_MaxLastPreSettlementPrice: BRFMNFIFEEEMNNAE. JZSAHHETIAMZEN00T, FREESE
R

6.1.2 HIBURIESE

6.1.2.1 EMEARIES
ST EHAFT. BEVRRT. KRR, | HART. APEATRZAEMEINR, LR HRRTROR GBS, St & BIRTRIR RIEEL
HIRURIERRS, TR APRIIEMES LB RIS
EiERPNAREE AR T
i BB BRERIES: = AL X HIBLE LT EL 4+ max (B BB R R IE &G TR AR E /2,
B EABE R RIE 42/2)] x HiE
BIEIABERRIE 4 = SR A LM x JERN G LA x T T &8N0 E Bk HIRUZS L ARIE 4%
+I T FHIE TR SR PRIE &%
BIEIABURAE = max((ITAUN-ZERE G L0 ) x HIRUE 2094, 0)
EUERPNREE AR T:
i i BUCE BRORIE S = [HIBLITRE x HIBLG 2938 4+ max (B B BUERRIE &6 SR E /2,
B WIABEE R ORIE 45 /2)] x e
Tli 2% X JEAl G 20REL x T SANAE BRI Sk RIE G2
HIET T HINE B Sk PRIE S
BYIBUEE = max (GRS LMIE—1TEUN) x HIRUE 219 %L, 0)
MFRE, TEHSIRRAIESERNSENRERE, PIUNMEREIYDSystemParameR (Name, Target) 79
(OrderMarginBasePrice, Options) RIS¥(EEH, LI TFIEAESEENRARRILIEL:
e YD_CBT_PreSettlementPrice: REEELT. XEEIAERBNAR, BRETREFESEAZRIFHERIAGR
e YD_CBT_OrderPrice: ZREBAMMER, MISHKERINT, ZREBAIIRINE/FAK/FOKRY, ME/IREMNTE.,

e YD_CBT_SamePrice: SEINIFGCRIEESEZAERAMNTE, BIfERYDSystemParame (Name, Target) A
(MarginBasePrice, Options) RIZ#{E. HIRHIIFCRIESZERRIZYD_CBT OpenPriceliy, HIIREBIRIIE
(ERRMNMS RSB

NTFHEEHSE, ITEUFERIISHERNHENTCE, BRUNEZEIYDSystemParame (Name, Target) /9
(MarginBasePrice, Options) HIS#ERS, LATFIEARSEERRFHIGIES:

e YD CBT PreSettlementPrice: REZSE/
e YD_CBT_OpenPrice: F &, REFCMEMTEFCIHMANIMAIFIES

A BIBEE R ORI
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FIARBEGFC++ APIURIEIER
e YD_CBT_LastPrice: &t
e YD_CBT_MarketAveragePrice: Ttz IR
e YD_CBT_MaxLastPreSettlementPrice: &FHMFIREEEMNIIAE. BZENHHEMIAMREN0RT, FREES
. XERWARENAR, LEEREFESRFIRIFERNG.

SFIRE. EETISE, EMESHMNIEZEIYDSystemParamed (Name, Target)
(MarginBasePriceAsUnderlying,Options) RIS#UEREHI, LITN7IHEARSEHERRFRIIES:

e YD_CBT_PreSettlementPrice: FEEEM. XEBRAEENAR, LEFRFEESREALRIFEANS
e YD CBT LastPrice: &t
e YD_CBT_MaxLastPreSettlementPrice: EFHNFIMEEEMNIAE. BZENHHLHIAHNREH0R, FRELE
m.
6.1.2.2 BRISHARURIESR
ERTH SRR ZHIRRIEEIN.
RAEENE RIS E A

TR IABUE K ORIES: = (IBUTES X SRS 23l Xk
+maz (B HKIIBUEERERIE S — B IIIBURAE, SR ORBE R E < BB S)) x &

BIKIIBERRIIE B = FERE L0 X FERE & 20T E x 5T SHIR BRI Sk RAE S5
FIHIBUEM = maz (TR — BEIG L) x WG 2174, 0)
RABEINERMRIESRIT BRI

AR IIBUE B IRIE S = (RIS x SIS 2 3fek
+maz(FBIIBEERAES] — B BHIBUEE, SRR R x B BRYIBEERRES2)) x $oR

B BRIIBEER ORI 1 = FERE 20N x RS L% X BT SANE BT SR ORIE &2

B PIIBIERORIE 2 = 178U x FEalia 203 E x T SRR BRI Sk ARIEE 2

BHYIIBURE = max((FRIEGLM0H — TRUY) x HIREL3EEL, 0)

RGREREENE FYDSystemParame (Name, Target) 3 (MarginLowerBoundaryCoef,MarginCalcMethod1) FY&#{
8, BRIRIEHRAIRERERINIZ /0.5,

MRS, ITERNIRBRIESHFERNSENRRE, PUNMEZEIYDSystemParamA (Name, Target) 73
(OrderMarginBasePrice, Options) RIS¥(EES], LITFIEAESEENRARIILELR:

* YD_CBT_PreSettlementPrice: FEEEEM, XRIMARENSN, LREREFEERRLRIERNSGN
e YD_CBT_OrderPrice: ZHRERITHMERRT, MISABKERN, SIREIBRITER/FAK/FOKRS, &AM,

e YD_CBT_SamePrice: SHEISUFCIRIEEZRXEERINE, BIERYDSystemParamed (Name, Target) 79
(MarginBasePrice, Options) BIS#{E. &UETHIREFEIRIEEZE(EFERIIZYD_CBT_OpenPricely, HISUREBE(RIEE
FERNNIEEESEMN

MTFERHMSE, HEPNFORIISRERNMEHCE, BUNMMEZE)YDSystemParam (Name, Target) 73
(MarginBasePrice, Options) HIS#EEH, LA TFIZERRSEHERNRFRICIEST:

e YD_CBT PreSettlementPrice: REZEEN

e YD_CBT OpenPrice: FE&i, ZERACHEMTERCIHMAYINAIRILES

e YD _CBT LastPrice: &Hii

e YD_CBT_MarketAveragePrice: TigFIIRLAEN

e YD_CBT_MaxLastPreSettlementPrice: EFHNMFIEEEMNIAE. BZENHHEHIIMRENOR, (FREEE
. XEZAEBNAT, LEETREEESRFELRERNAR
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SIFIREE. FECFISE, HTZAEEETRRBEIETIE, FAUALICIARE, RIEENEMSAME S EREEEE
.

6.1.2.3 BRERARURIEE

EAEFSEleh, RENARIESRE A LD AL ERM, ZXEaBIEHIIHEATIRRSEERSSI T iXED
RIESHRE, flg, ZEMHREN.2, BEthSHARZIMNEER (BEREMESORIESEN12%, REREREN
7%) , BPRAZME, JEMEORIESERN15%, RERERETI8%, MEMRLADI1RS, BIRAIFEME.

REHANEKRIE ST E AL A:
SRR TR RIES: = M REL X (BUNS + max (GERE LIRIESR X ZERE & L1
— BB, B ARARIR R x FERIALIMH)) x WIRLE L3RS x i
BiEEEE = max (TR — BERE L1104, 0)
BREINERBEESHTE AR
B YIRS T EFIRIE S = M RE x (WBUME + min(maz (ZERE S ATRIFE%R X BlE 20
— B PR, B ARARERE R X ATRUN), AT BU—IARURHTN)) X HIRUA 20T %L x s
BYEEE = max(FERE L0 — 17BN, 0)
SIFIRER, ITEEINRBRIESAFERNHENIREE, BIRUNESZEIYDSystemParame (Name, Target) 79
(OrderMarginBasePrice, Options) HIS#(EEH], U THIEARSEHENRFOLGES:
e YD_CBT_PreSettlementPrice: FEEEE. XEAEENAR, LEEFRFEESREFTYFFERINS
e YD_CBT_OrderPrice: HIREAHNERS, MEAKERN, ZIRBEARMNE/FAK/FOKES, MEAIRBEMNIE,

e YD_CBT_SamePrice: SEIfUFCIRIERRAERING, BIMERYDSystemParame (Name, Target) A
(MarginBasePrice, Options) H£#{E. ALATHISGFEIRIEEZFERRIZYD_CBT OpenPriceflt, HISURB{RIEE
FERMNMSEESEEN

NFIESTISE, ItEHNUSERIESHERNHEENFEE, PIUNMEZEIYDSystemParam (Name, Target) /9
(MarginBasePrice, Options) BISEERESI, LA TIIZEAESEBERRFALES:

e YD CBT PreSettlementPrice: FEZSE/))

e YD_CBT OpenPrice: FG, ZEACHEMTERCIHMAYIMNAIRIES
e YD_CBT_LastPrice: &M

e YD_CBT_MarketAveragePrice: T3z IR

e YD_CBT_MaxLastPreSettlementPrice: EFHNFIMEEEMNIAE. BZENSHETIINRENON, (FREEE
. XEEAEBNAT, EEEREEESRFLRERIAR

YRR, EEMSE, EaLM1EZEIYDSystemParame (Name, Target)
(MarginBasePriceAsUnderlying,Options) HISEERSI, L TFIEARRSEERN RS9 ES

e YD_CBT_PreSettlementPrice: FEZEEM, XEMARBNAN, LETRTIEESRFALFIERNAN
e YD_CBT_LastPrice: B

e YD_CBT_MaxLastPreSettlementPrice: BRFNFINEEEMNMNAE. JZSAHHETIAMZE00T, [FRELSE

ffre

6.1.3 HIBUTRURIES

Ay dExtended ApilJi&&EE T LA YDExtendedAccount. ExecMargindREXEAR TRURIES .
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6.1.3.1 iE@mAINITHURIES
REIAIE REIURIES AT E AT A
P IR BRATRUGRAIE 42 = ((GER A ZIRESS AN X BERIA 293 AL x JERl & 20 1R T S8 2 L RIIE &R
+IEAA 2 IR T TR L L RIEER) x WIBIETREL
+max(1TEU — BEAlELIREL HAT, 0) x WIREL)TRE) x H=
AN E IR AT E AR
T S AU AT AURIE 4 = ((GERE & LNESE FAN x FER A 2TR% x FEah & L3 T S8 2 Sk fRIE 4%
+EAEE AR T TR L RIESR) x BB REL
+max(EERIALAREE RN — 77BN, 0) x WIRE LR x HiE
EhitsREUEIN S £IR0UnderlyingMultiply.,
6.1.3.2 BREHANITBURIESR
REEINE K TRURESHTEAR
R ZE AR kAT BURIE S = 47BUN x RS
B EHINE B T AR,

6.1.4 {RESIRE

RZAABREENEEFRD NRRAXLRESMESRIEEHMN, BAREINREL, BREFERARISIEESR
RAR, BIREEXDEFHRMMUELIN, AEA—3K. Baiherr. CHiFT. 88RAT. MBEATSHFALHRIESIS, X
IR, XBREIRT. ERATAIRR TSRS RIS S,

6.1.4.1 B KBIRIEE

AEFFRESHRRAXBEIEE, BIN5EADIIBETE—GLRNSIZ=LARIL. ERCUNRESINEE, BUR
IESBAN—DNZEL LSRR RIES. M1.502.53. 11 7HATHA, HRFETSEIUAKE, FES5RTEEME.

LEARAIRERAT SR REBRABHRIEE, BINSEADIKETRE—RINEZIAELAN. ERCAARBIIRIE
SN, BURIESRARI—BA1% ™ m ESEFRERRRIEE.

FEMTISEERERAKBRES, BRSEADIBETR—T=RENSZ LT LY. EFRCMAFIRBENFEIESING
&, BURESRAR—1A91Zr = G ESChREVIRIES . P RRdERYE X IEYDProduct.m_pMarginProducts, 1Z=FEREIA
TrRANEKTR (BKFRHCEEEN, JREEVRCEIENZNMERRAR) , BK-RIRE
m_pMarginProductisIZBK=RINETE—R4E. BriPEFBMmA"mE, FERIRIEHEEIF. IC IH, IMETE
—r e, FIBMERELTF. TS, TR FR—F=R4E.

N ERBEFRIEES SR B OMBESITENSZ, YDInstrument.SingleSideMarginATruelt R RZAENEESS
BRXNORESITE, BUARsE, BEBR T L. BERFIAPEARIEAR SLIR9SIngleSideMarginATrue, {EHRFIE
ERBNESRESNANS SRAOLHFESITE, RROLMRESHTEPEEFRXESY, FRAXESSIMIZEIEL96Y
SingleSideMarginR#ig & /oFalse, WEDIRERBEFTEREFESRFIBVIEUE.

6.1.4.2 (S RASRIEE
ZIEABR B ARNESEEFIE T ARNESRIESNENDE, TEHEE—NE,
6.1.4.2.1 HitRAS
T EEXRBERAMUBEE:
e YD_CPT_DCE_FuturesOffset
e YD_CPT_DCE_FuturesCalendarSpread

e YD_CPT_DCE_FuturesProductSpread

e YD_CPT_GFEX_FuturesOffset
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BERBRIC++ APIURIEISES
e YD_CPT_GFEX_FuturesCalendarSpread
e YD_CPT_GFEX_FuturesProductSpread
e YD_CPT_CZCE_Spread
AT REAHRAGHRENS, SREETFRRNFEIMWRIEE, FHEEFSSHESFeRIEE. [ BRI
HIESREASHRREMNE, RRNOKERIES.

SHFFRE TR LR BARRFIARRFr, It E SR EEARBMNX /NN, REitEEARIES:
HEGIEEHTH x KR RIES x AEFeE, ARPHESFIESIFNAYDCombPositionDef.Parameter, HHFR
BAEISHSRE, | EFTIPERZSE0RE A1, HESNEREHESHFOEN. NSRS :

o VRRFRBERIR ZATHAGRIEE, B/I—b#iE+, SERENArE:. RBATHGFAIEESHEFERIFSRITTEATER,
HEITERMMESERESEN, RIESRFERARBARIESER, RBFARIEESEFEALE
YDInstrument.m_pExchangeMarginRates#k !

o HAEHKAINYD_CPT_CZCE Spread, MIEEHERAHE, B4

o WRFBRAISZEIR, BiZRARI—O#HiET, SHERNIEE

o WSS, BANSAORBHRET. SUORBILREFRHLR
6.1.4.2.2 HAI AN
T EEXRBERAMUBEE:

e YD_CPT_DCE_OptionsStraddle

e YD_CPT_DCE_OptionsStrangle

e YD_CPT_GFEX_OptionsStraddle

e YD_CPT_GFEX_OptionsStrangle

e YD_CPT_CZCE_StraddleStrangle
EREIA SRS EESRIBIN X S KIBF/ING, AEHEESHRIES: KISRRIES + /NIBA &, BHFE
IR RMFEENTTE. INDASEERN:

o LUIRRERAIAZ ZATHAINIRIES, B/N—aisF, SEEN4EE, RZMERERIEESHSRIESIHTEATER,
FETERNMSERIEEEN, RISXEARZMRLEIESE, KZRIESFEILIE
YDInstrument.m_pExchangeMarginRaterr Zl

o WIS REIINRIES, B/NI—O#ET, SEENGkEER
o ItAY, ESFESUEARA: ABIBIRIES + maz (2R &, BB &) 81

BEREH/NOTEDAORES, FNEERBIRIESZTRETORIES, AEREGRIES. TORESHITER
A ZHITBURIES X o8, RSFAERESSIRIESNITEATER, EtERNMSERIESEEN, (RIE
SEERRZMRIESER, RBAMRIESZEAILIEYDInstrument.m_pExchangeMarginRated3kE!, /JNMARIIEZEMNIA -

o VECTRBRAVHAERIES, Bu—idfis, SHERNIGkE:
o HEMBNTAORIEE, EERIMITORISARENTLIRIEIS

AT HESEBERAMEBEE:
e YD_CPT_StockOption_KS

e YD_CPT_StockOption_KKS

EAREIRBEE RIS FRCRBMNERING, REBEREHNITETAORIES, FANREMIRIRIES ZMFRHET
NRIEE, BERIAGKRLES., PORESANTEATNA:
(JIBURIE S — WIBUNELE ST X SRS 23l x ZRIERED) x FROE, NORSERMNI:

o WERMBRAVEIURIES, BM—O#GET, SRR
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o IHEMBENTARES, ERERINTORESNIRENTORIES
6.1.4.2.3 SEHABNAALRAS
ITESRBERANMIEEE:
e YD_CPT_DCE_SellOptionsCovered
e YD_CPT_GFEX_SellOptionsCovered

e YD_CPT_CZCE_SellOptionConvered
BEESRESITEAR S PITLIRIES + IR &, HISRRIESTIHREFEI S ERIEEEMNITE.
6.1.4.2.4 SEARBIRHARAAS
T HEEXRBERAMUBEE:

e YD_CPT_DCE_BuyOptionsCovered

e YD_CPT_GFEX_BuyOptionsCovered

SRFE T OAMAGRISKRIREINRIEE, FIEESESHaFoRIlE.

EFBETHR, BERESITEAR: A RIEETTH x WRRRIES < A5 F0E, BREIESEREEENIIR
HINERESRITE, ANPRESRIESITINNYDCombPositionDef.Parameter, BBFREREASIHRE, | HIFTFIAB
FRIRTANZSEAR N, FRSIERASEOE N,

6.1.4.2.5 SEAHBRES
U TNESEBIERAMIEEE:

e YD_CPT_DCE_OptionsOffset

YD_CPT_DCE_BuyOptionsVerticalSpread

YD_CPT_DCE_OptionsCalendarSpread

YD_CPT_GFEX_OptionsOffset

YD_CPT_GFEX_BuyOptionsVerticalSpread,
e YD_CPT_GFEX_OptionsCalendarSpread

SRAEF OAMAGHTREFEINNRILES, FBESEEG RIS,

EFETHE, AEERESHTEARN: A5 MIESITTN x SEHRRIES x 57 0E, EENRITESFEREESEMN
HeE, AXhESIFEIES0AYDCombPositionDef.Parameter, HFRAAEIISIEZRE, T EARTFIRRETZESE0E
&N, FESWERESECEN.

6.1.4.2.6 ENEEME

N EERBEERANMIEEE:
e YD_CPT_DCE_SellOptionsVerticalSpread
e YD_CPT_GFEX_SellOptionsVerticalSpread

SRFETF LIAMEGRISCRNFEIMRIES, FBESSHG T eRIEE.
EFETRE, VERERLRITETOREES, ANRERBIRESZHFRETORES, BERIHASRIES.

CTP 6.7.95rA, KA. [HIFFS THNEHEEENAHSRIESER, FHEHTRFRFFAHICHEER, ZiABE
BERRIMIEM, ZE&sEHPortfolioMarginConcession.DCELongOptionPortfolioiRE 7RI E X, Hh1REREE
%, YR2HFTHEE,

EEE T BORESIHEAT S, SRS RSN
min(|FERATRUN — FRATAUR| x &LTREL 25k IRURIES) x HOR
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PERBRIC++ APIURIEISES

HEETHPAORESATEATN, SRS LA SRIEEENTTE
max(man(|ZB AT — ABATEUN| x S 293R%L 2 SRIIBURIES) , 2 KITBURURIG) < FrE
6.1.4.2.7 HRETHINE
UTHEREERTEERE:

e YD_CPT_StockOption_CNSJC

e YD_CPT_StockOption_PXSJC
BERFERAGIRTETAORIES, FNEEMBBRRIEESZIPRETORIES, BIEEEERIES. PARIESHITTELR
73 ARREFRIES X FFOE, AREFRIESANAGRSSRRES, BNTESEHESEREMVRILS.
UTESREERTERNEREE:

e YD_CPT_StockOption_CXSJC

e YD_CPT_StockOption_PNSJC
BEEFRARITETAORES, FNREFEERORESZHFRETORES, BMEIESRITES. TORESHITEAR
H:
(GRREFIRIUE S — | EBRATEUN — G BRATEUN| < A REE LT x AL RREMERED) X tadH &Rt
ARSF RIS AARIGMRES, BENTESEESEREIRIES,

6.1.5 ASFEFIES

RIFARFA SATHORRASRE, FORTRAEINHES, NTFTAERASEZOEE, I, FHEIHASH
{IKBERY, ATESRIESASHRAN10%, EFCIREMAEBIMEEEE0%IRIES,; FHRIEEESHILMRY, BTHE
(RESHERRN20%, &P CIREAAIEEIISEIRS0RHNRTES. AR SFTROREIAS. SUARIRRNT, T
NATERSE A TINFEAGRE:
o HANAS
o YD_CPT_DCE_OptionsOffset
o YD_CPT_DCE_BuyOptionsVerticalSpread
o YD_CPT_DCE_SellOptionsVerticalSpread
o YD_CPT_DCE_BuyOptionsCovered
o YD_CPT_DCE_OptionsCalendarSpread
o YD_CPT_GFEX_OptionsOffset
o YD_CPT_GFEX_BuyOptionsVerticalSpread
o YD_CPT_GFEX_SellOptionsVerticalSpread
o YD_CPT_GFEX_BuyOptionsCovered
o YD_CPT_GFEX_OptionsCalendarSpread
o HILRAS
o YD_CPT_DCE_FuturesOffset
o YD_CPT_DCE_FuturesCalendarSpread
o YD_CPT_DCE_FuturesProductSpread
ABLULEFECEHER, ZATHFEESEENFORAFAERIEE. HTHSFOREEEZRAER, FTRERIEN LT

B, B, ATREUSEEXNTHRENER, ZEBZIRFHRANE. BEFCHRENTFERA=TER, BIRE
AR SHAS TSR SRS T XBEFIR B E X T HEERIFERK:
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. KEASRES: DFCRESEESEENIRES, SRBERERESERRESSA, ERMEUMRES
PRESEIERESH, RLETFOSIRILHNG. HEA LAERABNASBARE, TERNLE, B
Teeit SRESHESR. AATCRESIRNINASRIIETY, BFRSINTARSRE, SERATRE,
BRI,

. BATORE RENGRESRISKEN, TREATORSASNIE, BARAKEAATORES, 48
EEANIEE LS RABRERSHRREASRER, TUEEXREATORE, BT EAaTeREAS
YR BRRTS, NAATORETTLILRER RS LTI,

. TolE: RENERESRISKEEAATORE, THRTCRATE, MHEEENTOLE,

G, RECREEARES. FREATOREITORANSKES, BN, RARMSCTSELIITY, BT
MRS REEEMINRA, BRI AR TR SE I AOREIEAR, R AE R AR SRR
R, BIANEL TR TS, TSRS,

BMEAEESRIST XS HLBIRAEH RS, NELRHMRENFEIFY, BaREI2E:

o LRMBHABRIESTFRNEBELSE, AEIEEFYDSystemParameh (Name, Target) 79
(PortfolioMarginConcession, DCEFuturesPortfolio) AYSEUEFREX

. RAENEAAPBISTXIEEENES RN

BR FR 3388
S| , . . N
% GeneralRiskParamType [EEAYD_GRPT_SaveMoreMarginForFuturesCombPosition
AccountRef IRTFEIRAEEN, BNFRTAFAIAccountRefl, WHRBEMKFER
KA EZKES
1 7R
IntValue1
ntValue 0: XA

B ASHRIEISTHXALBESLSE, ABIEEYDSystemParam/ (Name, Target) A
(PortfolioMarginConcession, DCELongOptionPortfolio) AISEUESAEN,

HEFOFREFFINEBESLSE, T@IEEFYDSystemParamep (Name, Target) 4 (PortfolioMarginConcession,
DCEMarginConcessionCloseFrozen) FISEUEFKEYL,

HEFOHFERESHHER N Amaz (HETAHRIES — FRIZES), BETOREISATFECENINSERASHFET
ANRIEE, PORIEEEFFEESMEGRISNEE, FRETLSAFFECHRAIREHENCUFESBIRIES. £
[FRZERPLFE—LERMZR, ATHREKEHMRE, SXTEESTFORIESHRAUTEER:

. EFTORBRINASLEOTIREER, AT ENEARCETRESRERESNRIS, FEEEHAL
HOIR S ETAEROBA

o FORBFENRISA2ENEMFORBHR, BEAMR, BEMBEASRBNHR. HEMKE, Bfs
BiNtEF R

. FPORBFERBESS—ERE, TRRNMSTIRRRES, BENGRELHR (IR, MRREES) HAEN
6.1.6 RFEiXE

RIESUURESFRIESHBTTEIERES:, AT HEFERydExtended ApilHERELMEENNEMERIES, ZIXRMT
—LH75 A ERA.

6.1.6.1 IREB{FIESIXHE

REELEREE M5ERESFRENPREFRLES, AEIERBHERLRES, (NMNEZKBEBSHRES. &
FERNEREEEA.
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1 wvirtual double getMarginPerLot(const YDInstrument *pInstrument,int hedgeFlag,int

anyDirection,double openPrice,const YDAccount *pAccount=NULL)

ERTTEFRISEIITER:

28

plnstrument

hedgeFlag

anyDirection

openPrice

pAccount

1588
BYIEE

RIS,

YD_HF_Speculation=1: &4/l
YD_HF_Arbitrage=2: EFl, RBEHEFHT.
YD_HF_Hedge=3: E{F

SEsE75[E, SJLAGEFYD_D_BuyskYD_PD_Long®3E, YD_D_SellsYD_PD_ShortZRsE

HRIEYDSystemParamer (Name, Target) /3 (MarginBasePrice, Options) RISEBEREERRIN
%

YD_CBT_PreSettlementPrice: IR£&{FERRIELEL), openPrice ol

YD_CBT_OpenPrice: {#HopenPriceigElIE

YD_CBT_LastPrice: (RZ{ER&HT, openPrice iy

YD_CBT_MarketAveragePrice: IR&{FERMIZFEEBILN, openPrice ol
YD_CBT_MaxLastPreSettlementPrice: BEFEREHNIMEEENNAE, BZENLHETHAM
RZEO0RY, (EFREEEM, openPriceodl

WEANULL

RERBFLEREE 75 ERREFRAENRRILE, XEERNNMERBAPIRIENEIRE BITIEER,

1 virtual double getOptionsShortMarginPerLot(const YDInstrument *pInstrument,int hedgeFlag,bool

includePremium,const YDAccount *pAccount=NULL)

ERTTEPRISEIITE:

28

plnstrument

hedgeFlag

includePremium

pAccount

1588

CESiEian

RN, B2 BT SIREIN A 2RI XA R,
HALRsZ ZPTa T

YD_HF_Speculation=1: #&#,
YD_HF_Arbitrage=2: ), REHRE~F.
YD_HF_Hedge=3: &}

RN BT

YD_HF_Normal=1: &
YD_HF_Covered=3: 52

EREEGANFE
REANULL
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6.1.6.2 IFEFIERIXE

UTFAETLAEEARNNMBEE TSNS F RIS, IREERIUFCENFRISEERTRIIFCE, WTFER
BFORMITEXLRILESE. SRBEFESINERR, HaAopenPriceHAZEIYDSystemParamg§ZiE, EiHERrNIEE
BEERNESEopenPricelEEMIME.

1  wvirtual double getMarginPerLot(const YDExtendedPosition *pPosition,double openPrice)

6.1.6.3 HSRIEEIXNE
T EMAEENAS, EFERNNMEEIEEEN, e 5A BRI SERXE,

1 virtual double getCombPositionMarginPerLot(const YDCombPositionDef *pCombPositionDef,const
YDAccount *pAccount=NULL)

URISER LEREGF G IR ESCRIMBMRAILE S, PTAORIESMASRIES,
AEPRES = ARRIRIES + AMIRES — WARIES, HhAaRRESS5)=ZlegMargins[01fllegMargins[1], £
RIS RATTEANRENE.

1 virtual double getCombPositionMarginSaved(const YDExtendedCombPositionDetail
*pCombPositionDetail,double TegMargins[])

6.2 HS{RIEEIRE

AT ERZAEABRIESHEZNEREZIE, FXABTE, FEFSIRZAERIY.
ZRESRIESEESCTPRIE—H, UTMENBESRIESERETIERHTSUNR SRZMESRIISEENESR.

6.2.1 tHEFRIESIRELERILS
6.2.1.1 IFEHFRIIEEFRE

HEFRIESERF, BEESRIESERHEILIZETAFRESR £, FJfEYDAccountMarginModelinfo.MarginRatiofRENE{FE
R, ZZFESOEN, #FESNEKLEHSFRIFEESE],

M 1.486 lRATFHA AT IR EEERERIANREF L, _JT_YDAccountProductGroupMarglnModeIParam MarginRatio¥%
BBRERIRF AR, ZREATEHER, FES W nEs

SR REARIS RIS ARA:
BRH RIS = S5 RS x B LA R
SRS = 3 e g 7 BRI IR G X BEVEH 7= 4 B T

6.2.1.2 JEERIEE
HOEESRIESERETD, FONTRTEMRRES, SHHTRRSTERUBSFEIKRRLEE, MEr-E8eE%, A
EZARM T F ORI,
TORMER AT RSB ORANETRETRAS, REHNCTPEEIETHIRTIR, T
YDAccountMarginModelinfo.CloseVerify$kEY, A RJSERT Hi7, 1FESNKFESEIEESS2. BaisEiEtinT:
e YD_CV_NotVerify: Fa&
e YD_CV_Verify: 188, 1EBENT:
o WNRIERLFTARSIEMN, KT ATRRESEE/NT0, WiET, BNk
o WMRAGRISEEFTIZRIBEIITIERTMEE, WiEd, BN
o WMEMRIMIREESRTRRSATETO, NiEd, slrEd
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SRR EZCH++ APIRTEISES
6.2.1.3 i&FCEl

EoHESHRIESIERS, REZASRIESERENRFEFEIREENERTE, flil, ERSPBMASF=MEIEMA,
PF. SR, BRALIRERLEE(NERMATIPFRN M. EFEEMNCTPEYIEUREF TR, A&
YDAccountMarginModellnfo.ProductRange3kEY, BB ARSERS B3, FES KA ESFIEESE,

BTASRHISEENTR, BRIZREENERNFR, NAERIEFIHISEET % RIS,
6.2.2 ¥BE3FFSPBM

TESPBMIRSEERIAOETY |, #RIECTPERAEAN S BEEMIETT,

6.2.2.1 FREEMIIRIES

RARSPBMITEISEY, REARTATRERMRIES., ERIKEM, S mikAImFfT R ELE e ZER=RITNLLA
IntraRateY<18Y, NWUAESMIINMRIES. FREMIIRESAITEATNA:

URESHINPRIE S = (WA PR RIE S — man (RSO IRMES, LLBHRIES)) x (1 — IntraRateY)
AL ERIESMESLCRIES ASPBMIREEREES, (TERFIIRIES. ZRIESHNE SIS,

5 FREREIA, BEFREN SRR CZERITOflintraRateZ<0. 5Bt tERF=4ERIA™, EBEEETERES,
B BRISPBMAEFSHFIRBIXFNER, ELEARLIL.

6.2.2.2 EERIEE
ET ORI, NMASRISERNTINS LT ORERRR,
6.2.2.3 ITRURES

AT ERBHIEF BT, FREXMAHFCATIEUMEN BT, RO EFRTZNEFE. TS
5, FEGHETRRES.

ITRURIES: = ATRCTFE x (FERIA TR TORES + IBUEE)
AR T IRIES = RTEERIESRE x BLATE x FESSH M x (MAMRIESARE + & 23 @ IRIEShRE)
PR EEMTEANBES S RIS EPHINS, SPBMAYTIURIESITE PN EEREERIEEEN,

6.2.3 XigPfRule

TERUleFREERIERY b, HRIECTPERIEARILS BB T T,

6.2.3.1 ITHURIES

ETR BN EM T, RRTORESREMTEEARTIS. SFTURESR0,

6.2.4 LHAFRFNEEREFRSPMM

6.2.4.1 FCLERIES

FESRERISEREIARASITE, BRRREELoTERRENITFORBMANENE, THESNRMKR,
RERENBEREREMAEZ L FORBAMNMENIEZH (ZFREA) MERETLFORBAMENIEZM (SEFHREA) |
RERE TEATUREEBRENTFeAERIEIE, BrERRENTFeRERISRNGEREREELSFCHEREIE,
RFCIHRERIESIEASPMMEEERIESAINITIT ARERIES,

T AL SR S5 RE 4 = maz(InCommPref — 1,0) x [min(L1,S1) — min(L1 — L2, S1 — S2)]
ERAFNRFSENIT:

e InCommPref: FEHALERZEK

o L1: BRASIFCMIEMNIEXEL
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SIARRRFKCH+ APISRTEHSRT
o S1: BRATLRFCHERFMNIENE
o 12: BMAZLFORBAFNEXIEZI (EFRE)
o S2: BMATLFORBMMNMENZF] (EFHRE)

6.2.5 AELFFRCAMS
AXFEANFIESES, IRIERERETEMNFNESES, SWEsEmER.
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7325
7.1 Rk s

XIEFERZANENRZWSS, SEAENE. TERNENRBERTIIRORS. BRENRBLUIMIEMRZZES,
E%EERIRE, NEffAinsertOrder, cancelOrderfzf, #RILISRAETPHIRBERFERZIE.

7.1.1 iRER

AR AN EHRAYRS FREN R
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API OMS Exchange
alt HEEIErEHRER]
insertOrder
(1 >
ReqlnsertOrder
(2] >
notifyOrder
OrderStatus=YD_OS_Accepted
< 3
[fEEIEE]
insertOrder

notifyOrder
OrderStatus=YD_OS Rejected
ErrorNo<=1000

A ©
o—7

alt [RXZ R LEfEHRER]
OnRtnOrder
16/
notifyOrder
OrderStatus=YD_OS Queuing
<
OnRtnTrade
18
notifyTrade
<
OnRtnOrder
10
notifyOrder
OrderStatus=YD_OS AllTraded
<
OnRtnTrade
12
notifyTrade
<
[RZZ FEE]
OnRtnOrder
®
notifyOrder
OrderStatus=YD_OS Rejected
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ErrorNo>1000 g

API OMS Exchange

EREBIEENENEHARZMAEE, EREIRZAERA, RAFSAREFREER (PRO) . EEKREET
LIBRLCE T ESEIRINEELAKBESEIR, aTLABIEEERYDAccountRAccountFlag@®/iRE 1
YD_AF_NotifyOrderAcceptR¥IKTESEHREEFHEMN. EEEHRAILMEAESKEIRERERBSNERE, B0OUDPIR
BRI REFERAHERRIIUDPES, BEEIREEnotifyOrderiRE], HOrderStatus/gYD_OS_Accepted, f&
T OrderSysIDffiinsertTimeKI#t{ES;, EftFEIICIEREE, rTLAEEREER. BaNFIAREAT. T EAFrEIEIRsTbiE
25, HitbFERinsertOrder RFIR B SIRAIEPSKEIE S EIR.

FUKRIZZMER (FBEEO®) , ZRAEELEIInotifyOrderflinotifyTrade[M1% A E KIXIREEURFAAZERR (5
BOOO®) . IREEIRAVRE. #E, DUSRREIRFIRRZERZ BNIFSRZAIERTABX, fIINRELRZTFAK
B FOKEALIREYD_OS_QueuinglRSMMARAB—MESIREEIR, BHIMNTERAIRMN RNEEEREFNRSBATIR T
I RRNEIRSE— NP RNEIRMASBINYIFHER. RZFMKBEASFERRRRNER TN, BEENE
RENZITA, A, REEEFARKEFINEARKMTRZANERTATINF, MEEMEIFTCLUEEF R SRR
WITFERBEERL R, (BIFER, ZAEESTIRZATEEHFRRERINSZBIR ISR, IREKSHEW TR,

ﬁ)‘ YD _OS AllTraded

/9{ YD _OS Queuing (r
Q—>{ YD_OS_Accepted ’ [YD OS Canceled

/

>I YD_OS _Rejected

7.1.1.1 HiEigEg

EERAESEAinsertOrder, MNRZREIR(EIfalse, NiRBBEHEERIMEKLET .

1 virtual bool insertorder(YDInputOrder *pInputOrder,const YDInstrument *pInstrument,const
YDAccount *pAccount=NULL)

fiTEmIRERRISERRBRIN T :

24 FE L
YDInputOrder YDOrderFlag IESYD_YOF_Normal
St ER&RBERS, BEERRTESHREFRBERS, KB
R SRFNER RS RSk,
Direction YD_D_Buy: X
YD_D_Sell: &
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YDInstrument

YDAccount

SIAR P EFC++ APIJRIZIERS

OffsetFlag

HedgeFlag

OrderType

Price

OrderVolume

ExchangeOrderAttribute

MR ERRISETRBAIN T -

o

YDInputOrder

FE

YDOrderFlag

OrderRef

Direction

OffsetFlag

HedgeFlag

OrderType

Price

1588

YD_OF_Open: &

YD_OF Close: ¥, &RTIFLEIFFIBEIRAT. H1ELEAFTFIREIR
FrsEFS#M{EYD_OF_CloseYesterday

YD_OF_CloseYesterday: FHEG, ST LEBRRFIBEIRFT. &1EIF
L HARRFNBEIRFT SRS HAN/EYD_OF_Close

YD_OF _CloseToday: ¥4, @ARF LRAFRFOI8EIRFT. &EIFELHA
FrFNREIRFT{E RS EYD_OF _Close

YD_HF_Speculation: #&#l
YD_HF Arbitrage: Efl, RZiFHET
YD_HF_Hedge: &%

YD_ODT_Limit: FRi 8
YD_ODT_Market: #ffi&
YD_ODT_FAK: FAKEA
YD_ODT_FOK: FOKE

EHEME, METEERITRKEMERIRG, BANEHINTERET

FEeHE, SEILLTRE:
AEEBEIT S 298IMaxMarketOrderVolume, MaxLimitOrderVolume
FEYEFESLEIMinMarketOrderVolume, MinLimitOrderVolume

FEEBIFFCERS, TE ERAMIRRAEERESCLUERIRFE

e

RZAMREEMYE, REDEZSR T XHNZARARENIIRE
BERZBGLIET

EENULL, RRFERHBIAPIZRIKF

izL):
EESYD_YOF_Normal

EFRBERS, BEERRTPESTREFRERS, RESTLLUL
FHREBFEHRXS e,

YD_D_Buy: 3E
YD_D_Sell: =&

DirectiongYD_D_BuyHd, #YD_OF Open
Direction’gYD_D_Sellf, iEYD_OF_Close

1EYD_HF_Speculation

YD_ODT_Limit: PRITER
YD_ODT_Market: {1
YD_ODT_FAK: FAKER
YD_ODT _FOK: FOKER

EEME, MS TR IKEMERIRS], ZENMEUN SRS
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8% FER 58

LsefE, ZRILITRS:

BT E&4RIMaxMarketOrderVolume, MaxLimitOrderVolume
REEETFELIHIMinMarketOrderVolume, MinLimitOrderVolume
FEEBII IR EMRE

1 LEHEWRERFRBE. 1HESMKES

OrderVolume

ExchangeOrderAttribute pi=[0)

YDInstrument IBERZELIE
YDAccount EENULL, FRERHRIAPIERES

Q Tip

HENERZH, REURAEN, BEEUMMABRN, —IZHERERTRRE, —XZHERERT—HES. X
RrfiRss, RRATLAKAEN, —SERMERSRT—IKGS, ELRMUTKNSRM, —EEHERFRT KRS,
FIRER—AERAIE, BAEETRBITFRRBIERFILSKARM, A—LEMERSET—KES, ABIAE
BRESRZIEMMRREAEERFRIEE,

Hrh, SRS IIEIREREBNTRR, 8MREEAROrderTypeflExchangeOrderAttributefA&TA, E/MRE
KM AIR SRR ERNT HitSE

Ev3 17 {Rea kR OrderType ExchangeOrderAttribute RHFIRBEE
oT_LO
DCE EBRAN. YD_ODT_Limit .
EIBRINER _ODT_ OA_NONE
o - OT_LO
SEPEREPRNE  YD_ODT Limit YD_EOA_DCE_GIS
OA_GIS
oT_LO
EAEFAKTRAN YD_ODT_FAK g
ZIEFAKIRINER _ODT_ OA_FAK
oT_LO
TBFOKPRMT YD_ODT_FOK .
EIBFOKBRINER _ODT_ OA_FOK
OT_MO
SBEFAKRS I YD_ODT_Market .
ZIBAIFAKTIT B _ODT_ OA_FAK

SHFE_FTDC_TC_GFD
SHFE_FTDC_OPT_LimitPrice
SHFE_FTDC_VC_AV

SHFE/INE BRI YD_ODT_Limit

. SHFE_FTDC_TC_GFD
YD_EOA_SHFE_MarketPrice

EEBFAKIRI &

FAKRIT 88

LEEFOKBRINE

YD_ODT_Limit )
YD_EOA_INE_MarketPrice

YD_ODT_FAK

YD_EOA_SHFE_MarketPrice

YD_ODT_FAK )
YD_EOA_INE_MarketPrice

YD_ODT_FOK
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SHFE_FTDC_OPT_AnyPrice
SHFE_FTDC_VC_AV

SHFE_FTDC_TC_IOC
SHFE_FTDC_OPT_LimitPrice
SHFE_FTDC_VC_AV

SHFE_FTDC_TC_IOC
SHFE_FTDC_OPT_AnyPrice
SHFE_FTDC_VC_AV

SHFE_FTDC_TC_IOC
SHFE_FTDC_OPT_LimitPrice
SHFE_FTDC_VC_CV



REFR

CFFEX

GFEX

CZCE

SSEEAY

SSEIER

SZSEHAY

fRepses

FOKAgmf &R

EBFAKFR{ &

EEFOKBRT &R

EBFAKIRM

EBFOKPRINEA

Il

O

4

BPRINTER

TEFAKRRIN B

EEFOKPRINER

Il

‘iR

il

IR

EEFOKBRIT

EBFOKPRINER

B

B

SIAR P EFC++ APIJRIZIERS

OrderType ExchangeOrderAttribute

YD_EOA_SHFE_MarketPrice
YD_EOA_INE_MarketPrice

YD_ODT_FOK

YD_ODT_Limit

YD_ODT_FAK

YD_ODT_FOK

YD_ODT_Market

YD_ODT_Limit

YD_ODT_FAK

YD_ODT_FOK

YD_ODT_Market

YD_ODT_Limit

YD_ODT_FAK

YD_ODT_FOK

YD_ODT_Market

YD_ODT_Limit

YD_ODT_FOK

YD_ODT_Market

YD_ODT_Limit

YD_ODT_Limit

YD_ODT_FOK

YD_ODT_Market
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ZEFRIREEE

SHFE_FTDC_TC_IOC
SHFE_FTDC_OPT_AnyPrice
SHFE_FTDC_VC_CV

FFEX_FTDC_TC_GFD
FFEX_FTDC_OPT_LimitPrice
FFEX_FTDC_VC_AV

FFEX_FTDC_TC_IOC
FFEX_FTDC_OPT_LimitPrice
FFEX_FTDC_VC_AV

FFEX_FTDC_TC_IOC
FFEX_FTDC_OPT_LimitPrice
FFEX_FTDC_VC_CV

FFEX_FTDC_TC_IOC
FFEX_FTDC_OPT_AnyPrice
FFEX_FTDC_VC_AV

OT_LO
OA_NONE

OT_LO
OA_FAK

OT_LO
OA_FOK

OT_MO
OA_FAK

FID_OrderType=0 //BR{Y
FID_MatchCondition=3 //ZBEM

FID_OrderType=0 //BRiY
FID_MatchCondition=2 //BNRTERS AR

FID_OrderType=0 //BRifY
FID_MatchCondition=1 //BNAt & ZBRLAS

FID_OrderType=1 //m5ift
FID_MatchCondition=2 //BIEJERS AAZ

OrderType=Limit
TimelnForce=GFD

OrderType=Limit
TimelnForce=FOK

OrderType=Market
TimelnForce=I0C

OrderType=Limit

OrderType=Limit
TimelnForce=GFD
MinQty=0

OrderType=Limit
TimelnForce=GFD
MinQty=OrderVolume

OrderType=Market
TimelnForce=10C
MinQty=0
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AR iREasERy OrderType ExchangeOrderAttribute RARREEE T
OrderType=Limit

SZSEIRER EIER A YD_ODT_Limit TimelnForce=GFD
MinQty=0

time_validity=Rest Of Day
block=1

HKFE EERIN R YD_ODT_Limit o
order_type=Limit order
premium=Limit Price
time_validity=Bouncing
block=1

EEFAKPRIN R YD_ODT_FAK e
order_type=Limit order
premium=Limit Price
time_validity=Bouncing
block=0

EIBFOKRIN & YD_ODT_FOK o
order_type=Limit order
premium=Limit Price

=
7.1.1.2 #itERE

HERBTL—RMERAET16MRR, JLIRESFZRERRENER. SSXREREEREMEL, HERPAEAKMSE
BEHA G, FENETHEBRERERS. TEBMNREEAR B TOHT:

o EFIRAER, HERPINFAZTLUNDAPIEARXE, ERFECAMERALMERFIURAREHITRE, MEE
REPANELUESF—IKBNARE—IK, MTRRNFBRES, MENERBE—ABERLY, REREER
o EEEKET, HERPERIMFREGFILIEN, X5S M EBERAGIEEEEESEEN

1 virtual bool insertMultiorders(unsigned count,YDInputOrder inputOrders[],const YDInstrument
*instruments[],const YDAccount *pAccount=NULL)

MERBRSERREMINIRErue, BDEEEAIERMIREIfalse, SHIESITENT:

| 1588

unsigned count HREKE, RESAREEE 165K
YDInputOrder inputOrders] REEE, SELUEEEE—NIN
YDInstrument *instruments|] RBELIEFHER

YDAccount BENULL, FRERZRIAPIERIKF

ZAEEREMERERE, MEKIRPICES{SEBERPNFKIRPICESREERN: BEKRPEHIRIRISE
5. CEAVENSFAEENEEEFNIERMEREIR, RIHMEREERTI A2 NEEREE. B,
HERPHER. MERSEERPIER, RINISBZXEHRENE.

7.1.1.3 i XI=IRER

frydExtendedApidR, EINT—FRIEZFiRKEFHRERIES, XEISSTEENNAYREES HIGINT Altvtk NG
B, mREELIXE, WeEREREfalse, HIRREZEEFYDInputOrderdfErrorNo3REY, BEL/RIAIREIES, HIESK
BRFEANXIEIEZER, AMENERPEESTUERNMERREETKBEEIESHECIINGEEE, MPATSIE
BERNRERE, HEXMNEY, RIENEFimRENNETFE. B, BSRELREEEERENIIREES,

1 virtual bool checkAndInsertOorder(YDInputOrder *pInputOrder,const YDInstrument
*pInstrument,const YDAccount *pAccount=NULL)

105/233


af://n124208
af://n124234

SRR P EFC++ APIJRIZIERS

A XIZIREART, YDInputOrderdfyOrderRef@HAPIEITM 1 FFATRAS, BMERF450rderRefMitfE, tLEIRAPIBS
5. ZOrderRefREBHNHIFIA T ydExtended ApiFIREANERZ SHISTLE], BIRMNISRBERASIEZERS. BEARNEE
SEZIEE, WRABRERERE, FTLAEEARIYDInputOrder.OrderRefikEARIREFEFAIOrderRef, NRIGERXMK

B9, FEEERILAFEYDInputOrder.ErrorNoRRikEHR XS MRIRE.

BE XN ERNRBEAE—EEETEERNNEEE, JERRTLUTREA:
o {TIEKARK, EEMEFRRFFCESTRESNINTA—, SEEFRZEUREBEESRENRER
» RREFERZMRIBER—IMNKFRRZS, R AEMRBIRBNZINMSEESRERRAIER
o BONIZREREEQIRIEE
ERARNIZABIRBIESH, RAESHBINEREAEIRE, XSHERBEELIRIILIETAETRN.
REBBALUERUATES RIQEMAREA:

1  virtual bool checkorder(YDInputOrder *pInputOrder,const YDInstrument *pInstrument,const
YDAccount *pAccount=NULL)

7.1.1.4 {RE R

FrEIEfE & e iRaI3 S PR &R @i notifyOrderik([El, WEIERR/S, &YDOrder.ErrorNo0, NIZRRIEMAIHREREIR
QhH8; FZYDOrder.ErrorNo/93E0, NiZFREIRAVIREEEIRAMIE,

1  wvirtual void notifyorder(const YDOrder *pOrder,const YDInstrument *pInstrument,const YDAccount
*pAccount)

notifyOrderfUIREIRISEREBAIT, MYDInputOrdershrsEIFYFERATEA:

8% FEB izl
YDOrder YDOrderFlag EEAYD_YOF_Normal
TradeVolume REMNRITHRE

EEAMRS, HBXEEWEER, HIERA, HE—4. B8
OrderLocallD HEFAIRESRAR G, 2R, ZRRZEFHMRATMALE
Mk, BDERZFERESIRBEAIRR,

MTHIERR BT, NRZATRENRFRES
MNTRERZ, NETERNEURZIRERS, BRIE
SR ZATRBRSIHTEN X
ERBATRERSIEBIOrderSysIDIIRAKE, NSEEER D

OrderSysID

MTHIRRZ B, NRBIMRENARSRES

MNTIMER B, NERTERNEURZMRERS, BRNE
LR BFTRBRSIHTEN T

FLERRZARERS, (RESHEE

InsertProductDay BENFRRRE, FEESELRRNRE

LongOrderSysID

HEERETCRIER AR, T EIEENEAHRE AR
RZAEN, T RBEESRIZAR R FTHERAIRIE,

YDTi St
mestamp (EFIE AR, TS IRaRAER, 5

.
InsertTime SR FREERIREARDORE, SIS SR,
InsertTimeStamp RSFEERIRARANEDY, FEESEIEE,
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24 FER 1508

T AKX ZA, BERERBENF RS2 AR ZARE
RYEHEERIRER B2AR

MTAFKEXZZAT, BERZAMREHREERE. &5
pmgAIRE, W0

InsertActionDay

3B FMREAYE00:00:00FF4ARTIR AT BIANFDEL, BERBFTR
InsertActionNSInDay ERIEEAE, NSERZAMREIET 7TEHF
BIR, ZAEAEZIARBE, AR R AE

HENFRRZE, SRBRERZAN, SKREN~RRZH

CancelProductDa L L
! . HEEEEEEANFRE

CancelTimeStamp SRR AN, FEES SR,

T AKX ZZAT, EERERENFmZZ B ZATRE
R IEJHEREAYIRER BPAE

MTFAFKIEXZZAT, BEERZAMEERFEERE. &%
FmgAEIRE], 790

CancelActionDay

R ZFmREIRIE00:00:00FFARIRIERRTERIANFIER, ERXZATR
CancelActionNSInDay ERIBEEAE, NSERZAMREWE]T FZTEHF
HIR, ZHENEZA R, ALAERR a8 AR
RIS
OrderTriggerStatus YD_OTS_NotTriggered: Rk

YD_OTS_Triggered: 2fitA&

AIEERVIASANT, ERRIASHLIL E :
YD_OS_Accepted: 1E&#ES, ReHIEE&REIET
YD_OS_Queuing: BAFI

OrderStat e
raerstatus YD_OS_AllTraded: £EBA3
YD_OS_Canceled: f#iEr, BEERRERAE
YD_OS_Rejected: 3ZZArEEER
ErrorNo BXIORT A0, R AR SAEIRS
SessionID = FimiEREID

_guojun_securities_cash_sno EE ISR ZHEI0rderSNo

YDInstrument RGeS
YDAccount HBIAPIZRIKH
7.1.1.5 ¥ iR OlHR

EIREREFR T YDExtendedListener, FBARLAEIInotifyExtendedOrderfELA NE R FEWEIEHR :

o notifyOrder[Elif@fy, TICRIEFIRBEREIRIRR, LICESEREERZAHER
e YDExtendedOrder FHIEHEHAZ/LAT
e M{FEMHcheckAndInsertOrderiREH &iEINE

1 virtual void notifyExtendedorder(const YDExtendedorder *porder)

BFYDExtendedOrder24%&EYDOrder, T~E{X%ZYDExtendedOrderfEB=ER:
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FBR 1588
m_plnstrument REBGLIEE

m_pCombPositionDef  #REAZKEIFYD_YOF_CombPositionBEEEMREREN, IERESIHOENISE
m_pAccount R EAR R E TS

HREZEEVYD_YOF_OptionExecuteTogether&H{TINAIERL, AEFHITIIE NS0
185t

m_plnstrument2

7.1.1.6 pE3ZElk

BHERR LB notifyTradelR[EIFLAZEIR, F3ZEHRFAIOrderRef, OrderLocallDF10OrderSys|DISa] FHFKELE!
B RE,

1 virtual void notifyTrade(const YDTrade *pTrade,const YDInstrument *pInstrument,const YDAccount
*pAccount) {}

PR ERATREHEIN T, SRkEERNFRABES:

28 FE i5B8

YD_YTF_Normal: Ei@KIZ, BREBSAEB T EHIEME

YD_YTF_MovePosition: EABETI=4ERIMAZ, RESHIMEIFAIBX
YDTrade YDTradeFlag BT

YD_YTF_ETFCreationRedemption: ETFERRERYRE, REHIERRES

Ffir

R RERISEENNNEE, NORFHRZEMNAIER, 91RFHITR

NoOrderFlag B RHER

RBAMREIRIRA RS

TradelD &
E PR RSB Trade DIEAKE, NSBIES

EEAMRS., HBAMEEWEBER, HiEGAM., H—M. SBIEEESTE
OrderLocallD SR NRZM. 2R, BEARBEFNRATAES. BDEHZ
FEAEIREBAIFRR,

LongTradelD 2RENRZIMREINRR RS

NFEER BT, ARZBIMREINRFRES

NFIMERR B, AETERNEIRZZIRERS, ERNELNRS
FriREHEEBES N X

ERXGITRBEREBTOrderSysIDRIRAIKE, NSEEERDY

OrderSysID

MTHIERRRZ AT, ARBIMRENRERIRES

MNTIERZB, NETHIRIENLZITRERS, BIRBESLHI35
FHRBHSIFES N TX

FLEBRZARERS, (REEHBE

LongOrderSysID

OrderRef REERBRS
OrderGrouplD IREBFTEIRBARS
Price PREANE

Volume PRARENE
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88 FE& iEH

Commission ENE A

ProductDay R ZEH, FEESERXZHImE

TradeTime SRS FHREIRAR AT, RSB AR,

TradeTimeStamp RSB FMRERA SRR, HEESE A,
SFAFEHEX RS, BEEREMRRII AR5 B 2R ErEiEE

TradeActionDay HIPRZZEE \
SFIERFEEXZZAT, HERZFMREINMRZERE. &ERXZFNIEIR
|, WA0

R ZFMREIRYE 00:00:00FFIAHIRL AT BIRIANFL S, BRBFMREINIFEE
TradeActionNSInDay A, NSKBRZFMREIEYT 7TEHF
BER, ZHEARRZANEE, AR R A%

YDInstrument = i=ta
YDAccount HEIAPIZRMF
7.1.1.7 ¥ Rk 3ZElR

EIREEER T YDExtendedListener, FBATE(E anotifyTradeEIAREHEESRFRT EJEnotifyExtendedTrade:

1 virtual void notifyExtendedTrade(const YDExtendedTrade *pTrade)

HBFYDExtendedTrade244&EYDTrade, THEI{XFZEYDExtendedTradefIEE=FESR:

FER i588
m_plnstrument BN =Ai=tay
m_pAccount PR BRR B E e

7.1.2 {§fea

7.1.2.1 HiEe

AJLAER A5 ERESETFIAFIFIAZ: (OrderStatus/3YD_OS_Queuing) RIRERE, WNRiZFEREIfalse, NIAEZEIE
BRIMERARET .

1  virtual bool cancelorder(ybCancelorder *pCancelorder,const YDExchange *pExchange,const
YDAccount *pAccount=NULL)

ER75ERIS AR T :

8 FE 588
YDCancelOrder ~ YDOrderFlag HE R RAIR AR
OrderSysID RBFRBARS

LongOrderSysiID  £BENRXBIREHRS

OrderGrouplD IBERBIIRNTENNZIEH, S0rderReffL&{FERIISLEIOrderReff{Ea
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£ FER %88

OrderRef EERBERS. S0rderGrouplDEEE{EFIAISLHIOrderRefgE
YDExchange B FRTEA 2R
YDAccount IEENULL, FRERAHRIAPIERIKF

A=A, B ELongOrderSysID, OrderSysIDF10rderRef, OrderRefiEaS T fiFiR & R EHRATRIEE,
Beiszsch&pr. LHAFr. BEIRRR. KRR, L32Fr. iRACFRFOBHRRT, OrderSysIDIEERA A SIISBHEART, HAtZZ S
¥, LongOrderSysIDEER AR SIFFE 3RS,

T HBF AR PR R R ZFMREINER . BT AR EIRIREIAEERE. R EETIESWRIZZZFRE
RRIAE BRI TR S AXOrderReflflBiE K, SESE%EIHRE
YD_ERROR_ExchangeConnectionSendError=80%8i®; (IR ERBTIESIEIRZZFrEIREMES BB ETFIXSEEa R
%OrderReff§iBaiEk, 1EELMEAEIRTAILongOrderSysIDAIR G AICHEEER, FEit, I HAFTFIRERTHY
OrderRefllERTFEARENE, AHEZEMA.
DIXEBKERRIESE, BRI TS ERAEFERARMEESR:
* B5cFIfiOrderGrouplD, #OrderGrouplD/90, W4kEe#I#LongOrderSysIDAYE, BNEEIF4E0rderGrouplDIFO
RZEE:

o #HLongOrderSysIDIE0, NIERAREEIESHIESRILongOrderSys| DR

o #HlLongOrderSysID90, M{FEREERIESHIESAYOrderSysIDIEIER
e FOrderGroupID3E0, NUEIEIREERIESHOrderGrouplDFIOrderReflE—HERIRER

7.1.2.2 {it S
MHERERTLI—RMERRET 16/ MRE, ESESHERERL

1  wvirtual bool cancelMultiorders(unsigned count,YDCancelorder cancelorders[],const YDExchange
*exchanges[],const YDAccount *pAccount=NULL)

ERTTERISENREAT

S5 L

unsigned count HERsKE, RS EEEIT 165K

YDCancelOrder cancelOrders(] BEREREHE, SRAMEHEE—XIMN

YDExchange *exchanges|] XYM FE MR E B ATENR B ATE A

YDAccount EENULL, RRERXRIAPIERKF
7.1.2.3 HEAEHR

MTFEREEHEATNSIAEE, MRS, EERENNARMERRR, Re\@idnotifyOrderREMIHBRIRFTRTE,
BINEERRERIR.

SHTFHEBMIESATINZIAEE, RENRERSERDXIEEESE, TCXZMESHENT, BRESHSKEILATRSE
B3z :

1 wvirtual void notifyCancelorderNotice(const YDCancelOrderNotice *pCancelOrderNotice)

YDCancelOrderNotice& XE D FERR B FiREISEKPAIYDCancelOrder, LA EAEREIREXFRERSKINENER:
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FER oLz
SessionID 22 FimiEEID

_guojun_securities_cash_sno

EEUESFIERZZHAI0rderSNo

EAREHBERIRTEEIRE FHEERTrackinginput2%), BEISEESABNZIAEERIRE Ayes, THAK
RNENZIXEESRFERIMENO.

7.1.2.4 {EptEROIR

SNERIERRIY, FTICREEREHBPERRAMBERE, HBIWTEIHRE]. BHREYDFailedCancelOrderdify

ErrorNoSREUBBRAMHIRR, BHEEZRACETHARHE CHBER. Hite, SATERIEHPIWORSIZES
BRENHBIESTENE LMESAE LA, ENETEEUSHMBXMERBFICRAT. X2 RBARIKHR
FHRPRWENR, TREMSESLEREZERNNG, EEREREMREIEIMRRPINSEMOR, WEHRLEH

HIES.

1 virtual void notifyFailedCancelorder(const YDFailedCancelorder *pFailedCancelorder,const
YDExchange *pExchange,const YDAccount *pAccount)

ERTSERISENRBBAT

28

YDCancelOrder

YDExchange

YDAccount

FER
AccountRef
ExchangeRef
YDOrderFlag
OrderSysID
LongOrderSysID
OrderGroupID
OrderRef
ErrorNo

IsQuote

YDTimeStamp

588

KFFS

REFFS
FEIRIREAXT AR SRR TR A S EY
REFTRERS
ERENRZZATRARS
REAIZAE4HID
KRRERBRS

RS

EERURMNER

EWEEES, BANREEMETAINERE, EREaARER, o
eI Z AT RIBERAESR

EWRRBAES, BARNRNEIRZZATENAIERE

FIEESE N EEL

TR RTER 2P
TRIRIER KA

—RRER T, BEKNERREREESHEERERRIEEIA, BD:

o (EFEFOrderSys|IDakZ& LongOrderSysIDiEEAYEIHRFIES OrderSysIDFLongOrderSysID, OrderGrouplDF1OrderRef

=84

e {EFHOrderGrouplD5O0rderReffiERAIEIHRFIEE OrderGrouplDFIOrderRef, OrderSysIDFILongOrderSysIDFEN.
BLATFERT, 8EO0rderGrouplD50rderReff§iBaRIEIEALMEIRS IR S RAR:
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o AR ZFMREINEIERIMEIREASEIREEER
o iREEIREIRE], BRBEMBEITIEEE M ESERET, BERANEIRSIESOrderSysIDFLongOrderSysID

Eit, SEIEERAMERRES, FFHETEREISENS. FEOrderGrouplD/g0, M@ OrderSysIDEkLongOrderSysID;
EISIRIAYIRER; FHOrderGrouplDAIIE0, WIiEidOrderGrouplDFIOrderRefHkZEIXIRIATHRE,

BEREESFREOrderRef@IRERT|, HUFEHES T OrderSysIDFILongOrderSysIDRYEIREIEAEIRAT, ATLAERLLT
T3 FSRES R AYOrderRefF]OrderGrouplD:

1 wvirtual const YDExtendedorder *getOrder(int orderSysID,const YDExchange *pExchange,int
YDOrderFlag=YD_YOF_Normal)

2 virtual const YDExtendedorder *getoOrder(long long TongOrderSysID,const YDExchange
*pExchange,int YDOrderFlag=YD_YOF_Normal)

7.2 HEGLIZH
BEALEBERRINERNSS, ERAENHESALTENAARSE,
7.2.1 BESLIRE

KiFr. T HBRR. *BRSFr. EHBFR (M1.502.53.113[RAFFR) iFBidinsertOrderKiIX AEELIREIES, MNRIZREIR
[Elfalse, MRBARIEESRIME AL T hlT,

1 virtual bool insertorder(YDInputOrder *pInputOrder,const YDInstrument *pInstrument,const
YDAccount *pAccount=NULL)

EEELIHRBISERBUT:

8% FEB 588
YDInputOrder YDOrderFlag IESYD_YOF_Normal

EFRERS, HEERRTESTREFRERS, RESTLIUL

OrderRef IR A EIRRIRESE,

YD_D_Buy: 3E

Direction
YD_D Sell: 3&

XHFARREFT. T HAFT. AEFTROASSLY:
YD_OF_Open: RERFHEAHE

YD_OF _Close: ERIFEARE

YD_OF_Open1Close2: FFhBFEARER
YD_OF_Close10pen2: ZRBFFAHE

Xt F_ERRFRFNRERFrAVAS &EY:

YD_OF_Open: F7/HE, FFAHER

YD_OF OpeniClose2: FFihE, EHRRIEC
YD_OF_OpeniCloseToday2: F/ihE, FEAESE
YD_OF_Close10pen2: EIRRREG, FAkE
YD_OF_CloseToday10pen2: FARESE, FAHER
YD_OF Close: FARBREG, FARRIES
YD_OF_Close1CloseToday2: EARRREG, FAESE
YD_OF_CloseToday1Close2: EARESEG, EARRIES

OffsetFlag

YD_HF_Speculation: #&#

HedgeFla
& & YD_HF_Hedge: Ef#
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88 FER 58

YD_ODT _Limit: PRiTER
YD_ODT Market: mH{/jE&

OrderType YD_ODT_FAK: FAKER
YD_ODT_FOK: FOKE
Price S, MR HIEIRIRG, SATRSINME R

FFEe#HzE, SEILLTRE:
FEEBIT & AEIMaxMarketOrderVolume, MaxLimitOrderVolume
FEYEFESLEIMinMarketOrderVolume, MinLimitOrderVolume

RESBT RS

OrderVolume

ExchangeOrderAttribute  ZZZFHRBREM, REGEZSR N XHNZIARARIINIIEER
YDInstrument IBERZELIE

YDAccount HENULL, FRERHBIAPIERIF

Hrh, SRS IEIIRERBN TR, 8MREEAROrderTypeflExchangeOrderAttributefA&TA, E&/MRE
KA MR SR B BB RS HEtEE

310 {Reasny OrderType ExchangeOrderAttribute R SRR
DCE TR YD_ODT _Limit o
mi
=ERI - - OA_NONE
OT_LO
GFEX EERIN YD_ODT _Limit -
= IERMNER _ODT_Limi OA_NONE

SHFE_FTDC_TC_GFD
SHFE/INE LR YD_ODT _Limit SHFE_FTDC_OPT_LimitPrice
SHFE_FTDC_VC_AV

SHFE_FTDC_TC_IOC
EBFAKPRIN B YD_ODT_FAK SHFE_FTDC_OPT_LimitPrice
SHFE_FTDC_VC_AV

SHFE_FTDC_TC_IOC
TBFOKFRMNEE  YD_ODT_FOK SHFE_FTDC_OPT_LimitPrice
SHFE_FTDC_VC_CV

FID_OrderType=0 //BR{ft

CZCE SR YD_ODT_Limit N
RAnER FID_MatchCondition=3 //Z BB

Il

FID_OrderType=0 //BRit

EBFAKBRAN. YD_ODT_FAK
SIBFAKIR(TE -2 FID_MatchCondition=2 //BPRJERS FLAZ

FID_OrderType=0 //fR{f

EBFOKPRINT YD_ODT_FOK e
SIBFOKRRIf -7 FID_MatchCondition=1 /BB 2BRLA

7.3 =3z 5
7.3.1 It R IHRIRE

RSP BAp S R@d insertOrder KIXIERIRIES, MNRizREIREfalse, WiRBBEMEERIMEALET I,

1 virtual bool insertorder(YDInputOrder *pInputOrder,const YDInstrument *pInstrument,const
YDAccount *pAccount=NULL)
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LERR IHRMREBRISENRBEAIT :

28

FEB

YDInputOrder YDOrderFlag

OrderRef

Direction

OffsetFlag

HedgeFlag

OrderType

Price

OrderVolume

OrderTriggerType

TriggerPrice

ExchangeOrderAttribute

YDInstrument

YDAccount

5B
IEEBYD_YOF_Normal

EFRBRS, HEERRTSTEEFIRERS, REETLLUL
R EEFERII AR,

YD_D_Buy: 3E
YD_D_Sell: 5E

YD_OF_Open: &
YD_OF Close: 6

YD_HF_Speculation: #&#l
YD_HF_Hedge: EfF

YD_ODT _Limit: PRI ER
YD_ODT Market: mH{fiea

EEME, MMS TR IKEMERIRS], ZENMEUN SRS

FECHE, ZEILATRS:
FEEBIT & Z89MaxMarketOrderVolume, MaxLimitOrderVolume
REYEFSLEIMinMarketOrderVolume, MinLimitOrderVolume

FEeRITIFCEMRH

fih A 2eBY

YD_OTT_NoTrigger: Ffit&ksH
YD_OTT_TakeProfit: I-Zfi%
YD_OTT_StoplLoss: LHRfih%
BBIsHFAE R HARTRYfAL A B2

AR NS
RBARBRENE, RELEZER T ARE LR IBRARARIIRE
IBEXPDELIEE

EENULL, RRERHBIAPIERIKF

Hoh, SRS FNIERIHREBEERITERR, SN IERIERESEAIROrderTriggerType. OrderTypefQ]
ExchangeOrderAttributeB &AL :

B

DCE

GFEX

LERIREa R OrderTriggerType OrderType ExchangeOrderAttribute
PRIN L ZRER YD_OTT_TakeProfit YD_ODT_Limit

B THEBHIPRN LR YD_OTT_TakeProfit ~ YD_ODT_Limit YD_EOA_DCE_GIS
minEz&e YD_OTT_TakeProfit YD_ODT_Market

PR LEIRER YD_OTT_StopLoss YD_ODT_Limit

R B THEBEIPRM LEiRE YD_OTT _StopLoss YD_ODT_Limit YD_EOA_DCE_GIS

M LR YD_OTT_StopLoss YD_ODT_Market

FRIN LEZRER YD_OTT_TakeProfit YD_ODT_Limit
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RZHA  LERIEIREASRY OrderTriggerType OrderType ExchangeOrderAttribute
M ERER YD_OTT_TakeProfit YD_ODT _Market
PR LERER YD_OTT _StopLoss YD_ODT_Limit
MR YD_OTT _StopLoss YD_ODT_Market

7.4 [RIAA Y

IS LR FAlRS VGRS E AR LSS, AT ERZANREEDREHEEMAREATE, EBERZ
FREEIMSS.

EHEFXEWERMASTERFC, BERFRSMIEINSES 2H. BYRRNRIMERE o WEER LR HIREL,
P2 2 PR BRI R R

B RE L3ZFREEtTRY 3L FREIItRAY
1X 204001.SH 131810.5Z
2K 204002.SH 131811.5Z
3R 204003.SH 131800.5Z
4R 204004.SH 131809.5Z
7x 204007.SH 131801.5Z
14K 204014.SH 131802.5Z
28K 204028.SH 131803.5Z
91K 204091.SH 131805.5Z
182K 204182.SH 131806.5Z

BEE TR ERinsertOrderf§ SR B ARIERMIES.

8% FEB 588
YDInputOrder YDOrderFlag IEEYD_YOF_Normal

BEFRERS, BEERRTESHREFRERS, RESTLULUSRENE]

OrderRef SRR,

Direction YD_D_Sell: i¥EM

OffsetFlag YD_OF_Open: €, HEIMBFHES
HedgeFlag YD_HF_Speculation: &/,

OrderVolume WEMEER, §F1005t5, SCFRERIMEER/I0rderVolume*1007T

YDInstrument IEEXT AR Z AR B S 20T
YDAccount EENULL, EMEANEIAPIZZEM,

BEMERES NREETTRE.
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7.5 B2 HIEE

7.5.1 ETFERI

EEWRZETFREEESE, SPTUUTRE, RESMEREEHETN, ETFHRBESASRERSZM:
* FIEFAIHEBEANNERFERE
o THEBANNEFCHRERLNSEENSTNHRATFES:

ETFwi%s
E AREFaRE x N < MazCashRatio x (NAV PerCU — DividendPerCU) x %
ni
AT

s BRefNTIRRS:

EstimateCashComponent + Z AEFEE X (14 PremiumRatio) x WElditih < affH#i4:
DB

AN PRSI SEETFEFEN.
B2ELUATNAEFEEinsertOrdertES MR ZFTARETFEREIES.

28 FEB %88
YDInputOrder YDOrderFlag IESYD_YOF_ETFCreationRedemption

EFiRBHS, HEENRPEHFREFRBRS, REETALAKERAR

OrderRef SRS,

Direction YD_D_Creation=0: Hty

OrderVolume FRE =

YDInstrument IEE N ETFE 2955t
YDAccount EENULL, RRERHRIAPIEZRIKF

ERXZAMRERY, MWEERIEZILATERR :
o ETFEAMGIERUIREREI, WREITHEBAS, BAZEI90
o BRI ARBIBLAZENR, RLAZIN/90
o ETFAYRAZIEHR, HEAZENHWEE, MM ARSI
o REMINERR, REPRSHER, HRENIREE
7.5.2 ETFEE[D]

BEELUTFEERinsertOrderfg SR ZATAHCETFEERES,

o FER 1508
YDInputOrder YDOrderFlag IESYD_YOF_ETFCreationRedemption

EFiRBHS, BEENRPEHFREFRERS, REE ALK RER
RIS NGEESR,

OrderRef
Direction YD_D_Redemption=1: A
OrderVolume @S

YDInstrument IEEX M ETFS2Ui5ET
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88 FER 1]
YDAccount EENULL, ERMEAMBIAPIZZEM,

ERXZAMRERY, MEERIEEILTERR :
o ETFIEEHESCAHREBENR, IREHRAF, RAZENO
o BPMOIRAIALAZER, FAZN/90
o ETFAYRKAZIEHR, HEAZENEEEIE, R ARTHE
o IREARKINEHR, RBPRENERL, MRXENIREE

7.5.3 I EE£HY

BEEELITAAFEAInsertOrdertg AR ZATREAMNESRIEIES.
o FE 1568
YDInputOrder ~ YDOrderFlag IESYD_YOF_CreationRedemption

EFRERS, BEEERTESHREFARERS, REETLULUSREE]
RIS NGEESR,

OrderRef

Direction YD_D_Creation=0: Hty

OrderVolume A=

YDInstrument BEMNAMES S48
YDAccount EENULL, FRFERHRIAPIERIKF

TR ESRBERED notifyOrderkE], BHEWRIEMAD, EHRESERAER, ERMWEBEEY, EIRNER/ B8, [
#RHAIYDOrderSERiEFAIYDInputOrderiBEFERAVERIT—E, REBZ X FEIRFHIOrderStatusAR ErrorNo 7 fEER

BRAI.

7.5.4 FRY=VE S e[|

BEEELITNAAEAInsertOrdertg AR ZATREABNESEEIES.
o FE2 i8R
YDInputOrder  YDOrderFlag IESYD_YOF_CreationRedemption

EFRERS, BEERRTESHREFRERS, REETLULUSRENE]

OrderRef SRS,

Direction YD_D_Redemption=1: |

OrderVolume  IEEEE

YDInstrument BENNANRESSLIEsH
YDAccount EENULL, RRERHRIAPIERIKF

FHAESEREIR@EIInotifyOrderkE], EEERIEREMRTD, EiRSERAER, BEEBRBELRN, EIRNERES,
#RHAEIYDOrder5ERiEFHAIYDInputOrderiBE=FERAVEMRIF—E, REEBZ X FEIRFPHIOrderStatusLAB ErrorNo 7 fEER

IBRERM.
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7.6 &F5ells3
7.6.1 MEHESFHH

LRI E e G E B e,
R EEFREE RIS, TREBRRE.

ISR TYIS40RBE, (ERAinsertOrderfg< MR Z AT AEHIEEHIRIE.

FEESAMENECA. RXHITE R SIHERZRARNEBHIIT 7RSS,

e FE L

YDInputOrder YDOrderFlag HBEEYD_YOF_FreezeUnderlying, inBRiZiREBEIEIBIESS
ety EFiRRES, FIHRSEERREFXTOrderRefiinEA
Direction YD_D_Freeze: #{E

YDInstrument

YDAccount

OrderVolume

YD_D_Unfreeze: f#$i

IBEMEMFNIIEE

HedgeFlag IEEYD_HF_Covered
YDInstrument eI a2UEE
YDAccount HENULL, RNERZRIAPIERIKF
7.6.2 ERHFEE
BRI TYIS40%BE, EAinsertOrderigSRARZAIKRIIEE W H CTIFECIRIE.
| FER 5288
YDInputOrder YDOrderFlag IEESYD_YOF_Normal
OrderRef BEFIRBERS, FHEESESEREPXTOrderReffJisiiA
Direction zg:g:s:ﬁ/ ;:':
YD_OF_Open:
OffsetFlag YD:OF:CIFc)Jse: iz
HedgeFlag ESYD_HF_Covered
AILRIEREEEES A T™ME:
OrderType YD_ODT_Limit: PR{TER
YD_ODT_Market: &R
YD_ODT_FOK: FOKE
Price HEME
OrderVolume FECHE

IBERRAFCHIEIN G
EENULL, RERHRIAPIERIKF
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7.6.3 ZES&FNIEIR

BRI TIIS40RBE, (EAiInsertOrderf§ S AR Z KRS RS NS B SBRIRE. BEs, LR
FEEEERWS, BRABRRIFE SRS,

24 FE %88
YDInputOrder YDOrderFlag IESYD_YOF_Cover
OrderRef BEFRERS, FHEESEZEEETRT OrderRefAUi5HA

YD_D_Normal2Covered: ZiEfEE5

Pirection YD_D_Covered2Normal: 5688, (VERTFREH
HedgeFlag IEEYD_HF_Covered
OrderVolume a2t s

YDInstrument TR IRRTHIN S 2085t

YDAccount EENULL, RRERARIAPIERKF

7.7 Wh3 5

7.7.1 8%

XIF_LHAR. BEIRRR. ThERT. KRR, XBEORT. THART, WISRRTIISEREE, ERinsertOrderKXAMER. WM
HXALUBNMEIEY), BNRERER.

LHIFT. BERFTRENBASEETE, APHEARERERNBHERTETOTAS, AR T EAEEE
REEFEEERRNE.
e FE 88

YDInputOrder YDOrderFlag IESYD_YOF_RequestForQuote

Direction IESYD_D_Buy
OffsetFlag IESYD_OF Open
RERIRE
YD_HF_Speculation=1: #Z#l
HedgeFlag YD_HF_Hedge=3: &%

KEFFI BETANMERIZITG, BARRERREWFFHRRIREE—THESL
28, ELBEEXNAHRIT RS

OrderType IEEYD_ODT_Limit
YDInstrument BEFENMNELIEET
YDAccount EENULL, FRERXNBIAPIZERU,

BI{@EYDAccountdAJAccountFlagi® & THEAEIRYD_AF_NotifyOrderAccept, NSRS RIZEESEIR,
RFPABERIRE, M ERNotifyRequestForQuote REMMARSR (HEESENUtHEEMarketMakerind®) il
N, ZBRAELEERSN EHR.

1 virtual void notifyRequestForQuote(const YDRequestForQuote *pRequestForQuote,const

YDInstrument *pInstrument)
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DBIARBHRFC++ APIRIEIER
AT AanotifyRequestForQuotefiR[EI{SEATAA,

88 FER 588

YDRequestForQuote RequestTime RZFMRERNEMNAIENREL, #FEFSERIEE.
RequestForQuotelD BNRS. ERERKEITRK, NSHER
LongRequestForQuotelD SREENINRS

YDInstrument e N=Ei=tay

frydExtendedApifh, ZXRME T ENEIMNSNGE, FRGENT:

1 virtual const YDExtendedRequestForQuote *getRequestForQuote(const YDInstrument *pInstrument)

BRAEHIRENEYDExtendedRequestForQuote2YDRequestForQuotefF3E, EILAIABEEASEGAMATEIRequestTime
FRequestForQuotelDIEHMRS . HEIRNERAFEEN, BBPA LA EEREINULL,

7.7.2 gff

SIASTR LERRR. BERRT. PERT. KESFT. JHARR. XBESFT. L3RR, IRRATRIM RS, IRNIESREEEITHT
MBI ZIAEERER (BRI H B MarketMakertr) , AILUBITEESSystemParamAfgMarketMaker
EEELRIEERAXFHRNIIEE, FESNEA24.

7.7.2.1 HFiBIRIN
AR LAER TIIGERIERIKIRNER, WRZRAEIREfalse, NiRBBZEIESRIMESKRLET T,

1 virtual bool insertQuote(YDInputQuote *pInputQuote,const YDInstrument *pInstrument,const
YDAccount *pAccount=NULL)

ERTSERISENRBAT

s FE i58E
YDInputQuote  OrderRef ER&RBERS, FHEESEEEREPXTOrderRefYiiA
BidOffsetFlag IHFrG
ST RIRS

FEfT REAEOSSRARSFFRNIRRIAEER, ZERHITIE

Pidredgefiag B, (BRBASBEERRA SRR S
RS ERRIFRERILARE

AskOffsetFlag ERF RS

AskHedgeFlag SEHRIFES

BidPrice TN, SEMBRETEMN

AskPrice SEANME
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24 FER 1A

ST#E, HRYEYDExchange.QuoteVolumeRestrictionS AREIHISLEE

FERF:

0 (CKFSFr. T HAFT. E3ZFr. i#R3ZFT) @ BidVolumefAskVolume
BidVolume ZI—AKTF0, B—ANAFEFO

1 (h£FT) : BidVolumeFAskVolume4iAT0, BETLUFRE

2 (LHBRT. REEFR. *BRSFT) : BidVolumeFAskVolumesiiEss

BX7F0
AskVolume SEHE
OrderRef ZRIRRRS

RINIFE, 1ZFER2ME, TLARIRES MG
YD_YQF_ResponseOfRFQ: HzMEBIEMM SRR, SIENEL
HAFR. BERAT. KFSFR. JHBRR. XPRER, ERRSREENS

YDQuoteFlag YD_YQF_ReplacelLastQuote: EBRTNREREIRIN, RXShEFT
E3
YD_YQF_ReplceSpecifiedQuote: EETUEERINT, RIXHEFE
Py

RZAMRMNEYE, BEIRNATERZZARES X,

ExchangeQuoteAttribute . N _
geQ YD_EOA_DCE_GIS=1: ARIFTGISSBIINTERIREITE

ReplaceLongQuoteSysID  FEFFIUEERNES, FERHINFEAIQuUoteSysID
YDInstrument EEFRINAIE LSS

YDAccount BEENULL, FRERHBIAPIEZRIKF

ERERNBERE, NTRFE—FEXZHEMISES, SIXEESMZIRNERIIRANRE, XLAREAIYDOrderFlagh
YD_YOF_QuoteDerived, IIREWORNSFEREMTERE, NRERURNURS4E—EMERR. TENRRRE
BETRIERE, HAASRERRZZH, RNBEHPKR. RERSESRMEITERE LR, MRNMBEESZSEREH. 17
HREYDOrderfIFESHANYDQuote FERAIK RN TR :

LEEfiT
o SISEATHEIRERAYOSfsetFlagsy BIRIRBidOffsetFlagflAskOffsetFlag
SLSRfiTHEIRBEAIHedgeFlagy BRI BidHedgeFlagflAskHedgeFlag

SC
SESEfTAERERIPrice > BIXS R BidPricef0AskPrice
SCSEfTERERIOrderVolume s BIXTAZBidVolumeFAskVolume

L SET4REAYOrderRefEB HIRINEEAIOrderRef
SESEfTAEIREAIYDOrderFlaggBaYD_YOF_QuoteDerived

o EfTEHREAYOrderLocal DIFFREEIRFINFRS, EATERROrderLocal D—EELT4EIREOrderLocallD+1
o SLSEATAREARYOrderSysIDSBIRIMIBidOrderSysIDF1AskOrderSysID

7.7.2.2 SR
HEBRNTTA—RIERAEE 1 2 MR, BRI SR AL,

MO MK

1  virtual bool insertMultiQuotes(unsigned count,YDInputQuote inputQuotes[],const YDInstrument
*instruments[],const YDAccount *pAccount=NULL)

ERTTERNISENREAT
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o L

unsigned count IRINEASKEL, BRESAREBIT 123K

YDInputQuote inputQuotes|] REREE, SELIEHEE—XIR

const YDInstrument *instruments(] SRR MRANBIR ZB s A

YDAccount IEHENULL, FRERSRIAPIERIKA
7.7.2.3 {R{f B4R

FrE IEfE & EIRRIRZ Z RN ERS @i notifyQuoteik[El, WRIEIRE, &YDQuote.ErrorNoB0, MHZRRIEFHIIRINE
RALEE; FEYDQuote.ErrorNoA3F0, MAZAREIRAVIRINEIRALIE,

ERMNEY, WRSKZINotifyQuote; HikiNALH, NSEILATEEREKEIEN, H:
* notifyQuote: BMRIMBRAE—IMER, FRRXZMELKEITIRINMERK, AMRIESnotifyOrderZ [ERYREF
e notifyOrder: ERITERBRSREZUMSKEIZENE, ERSHREBREA

e notifyTrade: EEBRBAURN, BHRNBAR=ERSERXENIR, TLUEITOrderLocal DXEXEISTERE, T
LAEIZOrderSysIDFEEEZRM B

1 wvirtual void notifyQuote(const YDQuote *pQuote,const YDInstrument *pInstrument,const YDAccount
*pAccount) {}

2 virtual void notifyorder(const YDOrder *pOrder,const YDInstrument *pInstrument,const YDAccount
*pAccount) {}

3 virtual void notifyTrade(const YDTrade *pTrade,const YDInstrument *pInstrument,const YDAccount
*pAccount) {}

5iRE8EIRZIU, notifyQuotefinotifyOrderfIiFSRXZMEMITABX, N, HREIRNUORMNE, FEATREHRMN
AInotifyQuote/GiIREIFIKATAEREMInotifyOrder, T _LHBRTSCIREIFSKATEREAINOtifyOrderfSiR[EHRINAY
notifyQuote, RBFMEBHASHEEIRNEIRAITH, BEEREERNEZITA, B, REEEFARKEFINEAZKHT
FRBFNEIRITA, MEEHEITICLUENTFEIRIRFESEEEf I,

Hrh, notifyOrderfInotifyTrade@EE @RS, notifyQuotedAYYDQuoteRYDInputQuotelIFE, BT ENAY
RealConnectionIDFErrorNo, YDQuoteffiE(=EulT:

28 FE 1588

2ErrorNo/9YD_ERROR_InvalidGroupOrderReffid, FTRHHEIHE
YDQuote QuoteSysID BEWEINEAOrderRef; BUFRRNENRS, FATHIRN. &
RZAMREIEREK, NSHET

. SEHRANMBIOrderSysID, SEEOIRINAT A0, ERBFMRENERE
BidOrderSysID N
K, NISHHEMT
SERANBIOrderSysID, SEEOIRINET A0, BRBFHRENERE
AskOrderSysID K A
2YDQuoteFlag/AYD_YQF_ResponseOfRFQRT, xR 7RI

R F ID
equestForQuote RGNS, BUR0. EXSFREEERE, NSRHER

LongQuoteSysID SREERNRS, BTRIRN
LongBidOrderSysID SREERISURINAIOrderSysID, SEEDIRINET A0
LongAskOrderSysID SREERISERINAIOrderSysID, SCEBIRINET 0
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24 FER 1508

£FEERIZYDQuoteFlag/gYD_YQF_ResponseOfRFQHEY, 125

L R tF telD
ongRequestForQuote TABEIREANRAGIN S, FNHO
SessionlID 2= FimiEREID

EEIETEARIZEMNERIE, T BISEEXERIR BIEA
SERZATEO, T AREIEERIZARIN B2F T BB

YDTimeStamp &,
FREESAMN IR, TTRRSMXZMNERERAER, 1FiE
BEE AR,

_guojun_securities_cash_sno EEUEFI SR ZFRI0rderSNo

YDInstrument RINGLIEE
YDAccount HBIAPIZRMFIEE
7.7.2.4 § BERIN EHR

EIREEFERTYDExtendedListener, BPATLUEIInotifyExtendedQuoteELA FER FEUEIEHR :

 notifyQuoteBlfERY, TICREMRIMERERIRIN, TICIESIEREERZFTER
e 4YDExtendedQuote_FHIBIHEE{HAIZS{L AT
o HfFERcheckAndInsertQuoteiREE B AIERING

1 wvirtual void notifyExtendedQuote(const YDExtendedQuote *pQuote)

BT YDExtendedQuote24%& BYDQuote, TEI{XFIZYDExtendedQuotelIE/Z=FER:

FEB 1588
SCRRRI M AV TR R S L TRk
BidOrderFinished SOTERBRER. K. BBRTIANET

ERNIENO, NEEBIANET

SERES AT EIREE R B ELE T
AskOrderFinished HOTEIRBERRER. 2. BBEEIANES
HIRNEZEEN0, NEEFIANIRTTHK

m_pInstrument RN LT

m_pAccount RN TR R & ST

7.7.3 iR
SR AT LBR FAU ERIER ST RARAN,

1 virtual bool cancelQuote(YDCancelQuote *pCancelqQuote,const YDExchange *pExchange,const
YDAccount *pAccount=NULL)

2 virtual bool cancelMultiQuotes(unsigned count,YDCancelQuote cancelQuotes[],const YDExchange
*exchanges[],const YDAccount *pAccount=NULL)

E?Eﬁﬁkﬁﬁﬁﬁﬁiﬂ, ERIRMN AT —BRAYTEIRE AT, B, B—BEANSIFR, RBFrafiRERERE
E1EE, tEE@InotifyFailedCancelQuotelREIFIEREIR, AEFEREIRAYIFHEEHERENER, EEa@ET

noufyOrderJ_@%}ﬁh&%E’ﬂ?ﬁiﬁ%ﬁ’ﬂ%ﬁ%@%ﬁo BB E TR ZA)RE
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7.7.3.1 EiEREHRN

HJLAER TS EREIRERN, WRZRERE alse, NIRAZIESHIMERE T T,

1  wvirtual bool cancelqQuote(YDCancelQuote *pCancelQuote,const YDExchange *pExchange,const
YDAccount *pAccount=NULL)

ERTTERNSERET

25 FER bz
YDCancelQuote QuoteSysID RZRINRES

LongQuoteSysID ERENRZIMRNES

OrderGrouplID IEEIRINATERIBIE4E, SO0rderReffiA BRI LIOrderRefBURN
OrderRef 50rderGroup| DEC&{FFEA LI OrderReffEiRNT

YDExchange FHRENRINT A2 ZATEEt

YDAccount EENULL, RERSRIAPIERKH

EESHFF=MERNTII, BfELongQuoteSysID, QuoteSysIDFOrderRef, OrderReffEa = soiFiRaE INEIRHRATE
&N, BRSASTEr. LHIRT. BERRAT. KRPTAIFBHARTAYERIRIT. LongQuoteSysIDFIQuoteSysIDIEIERTTTSTIFATE

5.

T ERBRTRRIN (BIEERIRNFINGAIRM) FIXBEFRNUORMN M RERRZAMRERIES., EFTESRFEREIER
BIRYEHRT. ISR REEESKEIRZATEIRAIR RIS REATE & RIXOrderReffiiRINER, SWIEGIEETF
IR[EIYD_ERROR_ExchangeConnectionSendError=80%&iR; fNRGFEEESWEIR BT EMRGR EARTaABrEATE
BRIXOrderReflf{BIER, EEEREREEMRZTAERABIEK, Flt, IHFERN (EERBRNFINA
RIN) FFBRSFTBSOOIRINAOOr derRefURINTEIEREENE, ANHEFFEA.

ZAEENEIRBRIESRE, BERUTEEREEB@MMEES:

o BESFIETOrderGrouplD, &HOrderGrouplD/90, MI4kEEFIRrLongQuoteSysIDAYE, BREEEIFL:0rderGrouplDIEO
HUZEE :
o #FHLlongQuoteSysIDIF0, MIERARERMNTESHFIESHILongQuoteSysIDIEURIN
o #HlongQuoteSysIDIDJI0, NUEFRIRANTESHIESHIOUOteSYsIDEERIN

e ZOrderGrouplD3E0, NEIEIREIRINTES H0rderGrouplDF1O0rderRefE—HEEAIRIN

7.7.3.2 It SHRERMN
HERIBNTIA—R MRS 16BN, EiSESHLEREEL,

1  wvirtual bool cancelMultiQuotes(unsigned count,YDCancelQuote cancelQuotes[],const YDExchange
*“exchanges[],const YDAccount *pAccount=NULL)

ERTSERNSENREAT

8% 1588

unsigned count BERINTKEY, TEZAREBRIE 163K
YDCancelQuote cancelQuotes][] BIRINEREE, SRBATETHEE—RIN
YDExchange *exchangesl[] SR FEMRN SR FTENR S g s 2E
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24 AR
YDAccount EENULL, RFERHEIAPIZRMF
7.7.3.3 iGiTEEIRE

RESFTFIS BT SRR T IR PR S TURRINOORAN A —i, hEffr. LHRFT. BEIRRR. *BEPT. LE3XFT. RRATASL
. BEfTERBSAREERE, BEEHEMNENAS. SHERNKEI, BE—ETERBERSERER
notifyOrder, TigBHRANEIENotifyQuote, RELHMFRITER RERBKHERS, A RIREHRAEIE.

7.7.3.4 S4EHRMN

SRR ZMAR, ERAIRZAEER TISARELIRENRST, RiZFEREfalse, NIRAZIESRIMERET +

1 virtual bool cancelQuoteByInstrument(YDCancelQuote *pCancelQuote,const YDInstrument
*pInstrument,int cancelQuoteByInstrumentType,const YDAccount *pAccount=NULL)

ERT5ERISENRBEAT

8% S
5~

BFiEERRER, ERSBIRNMEXNSFERIBAEREIRFIE
YDCancelQuote =
YDInstrument FHREIRIN S L8

BIRNEIAN, RX LB, RRATREEMIAERE:

IQuoteBylnst T YD_CQIT_Buy=1: BEh

cancelQuoteByInstrumentType .

YD_CQIT Sell=2: 558

YD_CQIT_Both=3: #FuA
YDAccount IEENULL, FREHYBIAPIERIK,

7.7.3.5 RN IR
ANFRBRINALL, M@ notifyOrder ENBIRES MIEREART, BT, HEIRNIIREENotifyQuoteEiA.

1 wvirtual void notifyorder(const YDOrder *pOrder,const YDInstrument *pInstrument,const YDAccount
*pAccount) {}

WNERBURAN KM, NiEidnotifyFailedCancelQuoteEFIREREIRES., LtAIRIEEYDQuoteFHIErrorNotGESRIRIRE. B
8, BELTERERRNAMEESIZRESRENRIRMIESEHE LNESAT LATEMR, BRBRNITEEUSH
BINEMEHERFCRAE. X2REARKIMTEIRMNEIMERIR, MNERBRMESREBEIEBIRG, SESENE
PISBYEIMRHRMASZARIER, WEHEEBRMIES.

1 virtual void notifyFailedCancelQuote(const YDFailedCancelQuote *pFailedCancelQuote,const
YDExchange *pExchange,const YDAccount *pAccount)

ERTTERNSERET

28 FE 1588

YDCancelQuote AccountRef KRFS
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) FE 588
ExchangeRef RBFFS
QuoteSysID RBFHRNmS

LongQuoteSysID  £REEHNRZZMRINGES

OrderGrouplD HrEZEEID
OrderRef RRAERBRS
ErrorNo RS

IsQuote EREIRBIRN B

EWEEES, BANRECMETHINERE, EREaAREE, 7
eI Z AT RIBARAESR

YOTMESIAMP rrrsapiints, BAMRKEIRS ARSI
PSS Tt
YDExchange R Z AT
YDAccount TEIRBIEANKA

—RIERT, BURMN KMEHREEAHE R SHURMN ERaYTEEXIA, BP:

o {EFEFQuoteSysIDEE LongQuoteSysIDEIRINAYEIRHIES QuoteSysIDFILongQuoteSysID, OrderGrouplD#F[]
OrderRefcE N

e {FAOrderGrouplD5OrderRefFiIRINAIEIRFIEE OrderGroupl DF10rderRef, QuoteSysIDFILongQuoteSysIDTEE
X

BLAFERT, #EROrderGrouplD5O0rderRefiRINAVBIRIN KM EIR S _ HRERAR:
» HRZAMREEURMN KMEIRE A SLIREEL L
o IREPEHREIRE, BERURMNITBEIFIZSEAMESERET, BIRMKMEIRSESQuoteSysIDFILongQuoteSysID

Eit, SWEIEERN AMERRE, FHMTEREISERYSI. FOrderGrouplD/90, MiE@TQuoteSysIDaEkLongQuoteSysID
KEIXINAIHRER; FHOrderGrouplD/IIE0, MiBidOrderGroupl DFIOrderRefiEIRI AR ER,

BEGEESFERAOrderRefEIIREZRE|, MKFENIES T QuoteSysIDFILongQuoteSys| DEJSEIRBHRINEIRAT, BTLAEFLA
TAESFES R AJOrderRefF10rderGrouplD:

1 virtual const YDExtendedQuote *getQuote(int quoteSysID,const YDExchange *pExchange)
2 virtual const YDExtendedQuote *getQuote(long long longQuoteSysID,const YDExchange *pExchange)

7.7.4 RN TR

LHARR. BEIRPR. KRSRT. XBEOPT. hERT. LA IRRATSHRMNTREANSS (LURMARYD | BIRTLABE AR TE
BIBERIGLIBUHRANT, ATLUREIERIREL.

ECTPeR, EHARTIRERFTFETRENFHARE. fliN, EMHEa10FESLFE, ECHF8FaHRINERIIER
T, MR LR S FSFRIMRMN BSCIIRERIARMN BAIRER. BRATERMREACTPHASIFFETRERAR
WeThsE, ZANLEFIRERATRTF TR EAF AR —RBENE, RBEEMERZ YRS HE
ORI, BEE, SERRNMMIMBIRNITFEFRAVNT IFCER, TBLRERIFN, FI90, R
B10FEGLURFE, AR HAFRNMERNIBR T, ZMhE A LUER T FAFRIMRN B LIRERIARI EBRIRN
&,
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KRB FRENRNSIRINET, TJLEREERNMOSEEERSHIRN, EEERERTFREREF I —XIRNT=409E
R, EESEIRNERNBXNE.

FEAFZEXEN, BITLUBEESMALERN, Eit, FSATRESEARE, MEe—RRiEER=fM . &N
B, #NERYDQuote.YDQuoteFlagiZE ¥ YD_YQF_ReplacelastQuotetnsfil, MFRRMEERIERMN: R
YDQuote.YDQuoteFlagiZ & 7 YD_YQF_ReplceSpecifiedQuotetri&fis, MIZFRRTEERIN, #WITURINEEE
ReplaceLongQuoteSysIDHIERE; MIRFIRE, WFRFANER, BISFEZEXRN. BTFPEMSERNIVEE, BR
THIMrEITIEEL, BEVSEDSHRINBMAINE.

EARPTAIRAZATSIFIRNGA., TREAAFIM, TRXUAORS, RANEARRISESREEFATO,; TRERIARS, HIN—ILATEEFLTO,
BIORNHEFTEFTO. TRRILRME, RXBFMGEHFELTERRSHEGORMNER, RIEKIEAEEFILET S EE—H
P LA AR

o ERTNRIRHNRINBLESRSTREBRMNER, MR BRI
o EWNRERIRNBEIELRSTRERNER
o EHINMERX, MR HIEER
MR, NATTURMN RIS
ERTERENORIN
STRERMN EZH FHERN—NEEME, N TURMN ANX—BERFAREE
STRERMN LSR5 AERAI— PR FHER, N TTURMN ANX —0HEER
BIRMNEZ A MERN—HERME, NRTTURNANX—BRSAZE
S AER A TR
8RR, NHTTHRMNASX —IBERIFAZE
MR, TR AIX —IBRS A

D‘H

o

i)

o

o

of D Dy
AT T
==
&

E

MHhEERESMHE TR, AR RZEEATEBEES, EMEFREHTE—EEe L%, FEUTAHER:
s XBRPEERX, EXRF—EHRE LREFSHNEVLUAEMHISERNALIREE, MBEEERASIFOANE

ZIhNER
i, BEARUZIEREFRNRNKZS, BZRTCPUZE, TAEESBENNSERIIER FAARIF S
s NEFmZENRZZEEEN, RIMTASKEESRIHBA, BRSNS
PAN

o EHEERETEIR, A RIMHRZZEETYT, FFT7eihXlsS
Hit, MHEREREHHTROBEISEREGYT, USceliE LR RRRFAE,

ZIARH T IR B mIBELIEE MR OEEMHIER, IRZTRUBELCHEEE LRE, —BREEN, ZiktE
BRREINTEL:

o R MR RZ-RIIBYEHCHIESHSC

o HWEHFAIRZRANRE. RN, H51E<, SRMEYD_ERROR_NotTradableProduct=95/4HiR

o BWERFIRZZRNRZATKER, WeBEEER

. /\ﬁ‘_—"lfﬂﬁ‘%*’]ﬂﬂﬁﬁﬁ DEBYRIRZZN, ZESEAF RS, RESESHCHNEOIYRIRZZE, ZESHECT
A RIEEBIES

PEERZM, FEEIEE H %‘@Lk):'lﬂfl BNmOEEIZEREY, BRRSEN. B, EFFEETRALISAS
- miFDEIAREES, SEMRESNERD, EEFR liﬁﬂ&%ﬁﬁ?’iﬁ%’él%fﬂAh@#ﬁ%E’Jrilﬁo flgn, FEmEis
Kigfra, mpE—ERS, b’ PER—EREL, BTPRENASREAGIES, EABERSENEGTAGHE, #
—BAER, EXZERMbEEVAS, B ﬂﬁﬁ@L*Eﬁ%EEﬂéx_ﬂﬁ/\h@ﬁ]iﬁﬁéﬂé, EBEHMEGESEINaFm
FHEAEEFE, EIJAI‘]K%ﬁEvaJ‘iaiFDmQHAFA ERETHFCERZEEH SR, AEIESREXRY, FHXE
KERAGIESRE, SMERXFIMAERESIES, NEARRZAIAIEREER.
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EMHRRERISERNE, TR FEERAMNESHeNTROkEFE—Ehae L, XY RIRAr- Rt EER
RIESEET, FREFTRIEESRFEEMIBTmMAAESGRE, EAGRIIESERS, JIAERERXERIESE
BREENHF M. BREISREFBEFTRUSNERME, TLESBEFHBARIEIENBRLBREELZ RGNS
#BE.

TEEM2026F6 BB BB RAMESIHFEEN, WoHERRISEREFIRET. ZRAVHiRBERMAL
MEERFENT R, XE-RAEEoF.

RBEER ¥

DCE lh, lh_o

DCE a, a_o, b, b.o, m, m_o
DCE p, pP_O, Yy, y_O

DCE bz, bz_o, eb, eb_o, eg, eg o, |, |_o, pg, pg_o, pp, pp_o, Vv, V_O
DCE jd, jd_o

DCE lg, lg_o

DCE ¢, CO, CS, CS_O

DCE i, i_o, j, jm, jm_o

GFEX pS, ps_o

GFEX si, si_o

GFEX pt, pt.o

GFEX pd, pd_o

GFEX Ic, Ic_o

CFFEX TS, TF, T, TL

CFFEX IH, IC, IF, IM

7.8 HESHAESIHFE

EEFRIESARE T, K@fr. [HIFT. E32f. IRRAmsBRBRIEER IS, REETERASHONERILE; BT
BRERSNRENLRES, EILBEERASHEIBRIEE.

o XMT AR HIRT, EENSHTEMMERESRHE, BEARMXERHFOILTEERE. IREBTEHFCHE
ERESFCENBEBRAEN, TLMERESIESTFIUAS, FOrt, AR BMASEmRE, TESLR
4,

o WA, EENEREEMESRIIS, AtAFTEREEHRE, RUFEREMEERiEFeaLTES
K, BPrHZENE (AEAXL) BtEFRIES. FOit, MEMESEmRE, THETRE.

o MWTLERAAIRRAT, EENASEHMES, REERTEIEGESHTES. Foit, EXMIRZMINFEYMR
S, ARFE, LTHEEHNFCTERTES.
FASRIESERET, PEfidFRRASTIRESHE, BEtRZMORTsT.

N7 EFIREEEOHFIER R U UNENMNEESEN KRASEHEREAS, FRRHTIUTAE, He
YDCombPositionDefBU3kEN T2 WEGHEIEGTEN

1 wvirtual bool canuseCombPositionDef(const YDCombPositionDef *pDef,const YDAccount
*pAccount=NULL)
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FIARM T IMARNGEREAGIES, DlZ:
o JR&$ES: ydApifllydExtendedApilIFAFRILAEAinsertCombPositionOrder RIERAHESFIRREIES,
ydExtendedApitIFEF BT LA checkAndinsertCombPositionOrder RiXRAEHSHIREFS
* Bnig<: ydExtendedApifYFF A LAJEautoCreateCombPosition KB EENHEIES
e HaITH: E{TEmHETEydAutoCPERNARIEAGIES, 1ZTETLINXE FHEERLZLCE R,

7.8.1 [F4IES

ydApiFlydExtendedApitIFBFETLAERinsertCombPositionOrder KX /RAEBSFIREIES, ydExtended ApifIFEFEILLE
FicheckAndInsertCombPositionOrder RIXIREHESHIREIES. SHIMESHAEL, RERBSERTEANERE, &
BEUUAZMARARERERTEHSINES, MAREESEERF—IFHEESNES. FEf, BaHESIEmTIA
HEETREIESTEN.

1 virtual bool insertCombPositionorder(YDInputOrder *pInputOrder,const YDCombPositionDef
*pCombPositionDef,const YDAccount *pAccount=NULL)

2 virtual bool checkAndInsertCombPositionorder(YDInputOorder *pInputOrder,const YDCombPositionDef
*pCombPositionDef,const YDAccount *pAccount=NULL)

checkAndInsertCombPositionOrderSinsertCombPositionOrderfdS#2HEN, XEIETF
checkAndInsertCombPositionOrderfBXginsertCombPositionOrderf&n T APIERITII NSNS EMIRE, RS EMS
&5, MicheckAndinsertCombPositionOrdereE#ZiR[Elfalse, $HIRREEZEYDInputOrdersfJErrorNo3kEY, MAE
BEFIEERNERREER, XESEMMEERE:

o ISEFHE., RFEIFE. AEHEEES LTS

o EREREBINFCHITHES, RAEEBNEAESIHFOHITHRA
APIAHEE A BT LU D EFERAG AMBIERREE, BRSEENMEEIES HBINFMNITE. FEAESIESHIER
MHREBRENES, RIEEFME R EERREEIESHydExtendedApiFIFERBEERE checkAndinsertCombPositionOrdersEA
HEEHEIES.

insertCombPositionOrderfIcheckAndIinsertCombPositionOrderf iR & TR,

xh

24 FER i5A8
YDInputOrder YDOrderFlag IEEYD_YOF_CombPosition
OrderRef ERRERS, FIRESEEIEREPXT OrderRefiinA
o YD_D_Make: B&
Direction
YD_D_Split: fi#¢H
OrderType 150
HedgeFlag IEEYD_HF_Speculation

HETEEREMENNE.
OrderVolume HENEERBHKR ERASISCESATHEHEEHE.
AN BEEESRASIFCERTHREARE.

AGHMID, RESE LRAMIRRATREARGTEERES, Hitig

CombPositionDetailID
B0

HFESRERESRERENSH, BEEERALEOE R

YDCombPositionDef
B,

YDAccount EENULL, RRERAHFIAPIERIKF
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HEENEELINE, SBESUATNEREZEOBIREE.

1 virtual void notifyCombPositionorder(const YDOrder *poOrder,const YDCombPositionDef
*pCombPositionDef,const YDAccount *pAccount) {}

7.8.1.1 " BASOHE

EIRE BT YDExtendedListener, BBABILAEE notifyExchangeCombPositionDetailfELA T IE i F U ZI4E & RB4HE]
w®:

o RWH¥ESHMEIER, TENHOIIERESET
o HERFSEBMESHIISEESEMEA LT

1 wvirtual void notifyExchangeCombPositionDetail(const YDExtendedCombPositionDetail
*pCombPositionDetail)

YDExtendedCombPositionDetail 945taNEE I B EFGE S,

7.8.2 HiliE<

S FydExtendedApifIAFPTS, AZEUER THLAJERautoCreateCombPositionskBzfseriEsE. BaEl, BalESRT
KBNS HBRR, M LSRRV E L GRS SRR, MR EVITERRERS, B, T E3RRrFIR3SFHIE
A, BEEFERRERES.

1 virtual const YDCombPositionDef *autoCreateCombPosition(const int *combTypes)

&RARautoCreateCombPosition, SEStiZiBcombTypestEREMEEHEEINF, B—MAGREHIRER
YDCombPositionDef.Priority (M/NERLLKRER) BENLLERINF, Z—OETLAGHRFC, —BREETUES
G, MAREASIESINER. BEE, & X)iFHautoCreateCombPositionfe B RSBEE—E, T4kt , TLIA
— NSRRI —EN AR E AR, WRKIIZERSHNIFCHAEMIIN, RERRAXBSHNIEFBET
BEX, NRESEHIFTEARSHIFE, REUREINULL,

autoCreateCombPositionBSiE RS & =,

28 1588
const int* HESSHEAREHNAE, LSRR, HEIHZBHAINFZE N REES.

ZHANULLES, BOANRBABAEERASHFCRENIY, BN

combTypes
yp YD_CPT_DCE_FuturesOffsetZ|YD_CPT_DCE_SellOptionsCovered

BEEERNE, BT TRIERZOBIHREE.

1 virtual void notifyCombPositionorder(const YDOrder *poOrder,const YDCombPositionDef
*pCombPositionDef,const YDAccount *pAccount) {}

7.83 HiITH

BHZAMEH T IRTMBHES T BydAutoCPHHIRRERRA, ZTHEBEGSITEY, BiaaRiR— i aEiREER
DRGSR EHAKZASGIES. £TydAutoCPRIEZIRFIFMAMER LIME, BEFRASEBAPIRAEASGIES. H
TFEEMMESRUMERENERE, ydAutoCPtERZIFAMEHI BN BEES.

ydAutoCPRYBCE S H#FydACP.inifIBIEN T :

1 AppID=yd_dev_1.0
2 AuthcCode=ecbf8f06469eba63956b79705d95a603
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3

4 AccountID=001

5 Password=001

6

7 # time ranges for auto combine position , can be multiple, no such setting indicates
selecting at any time. Default is no setting

8 TimeRange=21:00:05-23:29:55

9 TimeRange=09:00:05-10:14:55

10 TimeRange=10:30:05-11:29:55

11 TimeRange=13:30:05-15:29:55

12

13  # refresh period, in seconds, default is 10, must be greater than 1

14 Refreshreriod=10

15

16 # Comb positions types to be processed. If not given, default is all types. Optional values
are as follow:

17 # YD_CPT_DCE_Futuresoffset=0

18 # YD_CPT_DCE_Optionsoffset=1

19 # YD_CPT_DCE_FuturesCalendarSpread=2

20 # YD_CPT_DCE_FuturesProductSpread=3

21 # YD_CPT_DCE_BuyOptionsverticalSpread=4
22 # YD_CPT_DCE_SelloptionsverticalSpread=5
23  # YD_CPT_DCE_OptionsStraddle=7

24  # YD_CPT_DCE_OptionsStrangle=8

25 # YD_CPT_DCE_BuyOptionsCovered=9

26 # YD_CPT_DCE_SelloptionsCovered=10

27 # YD_CPT_GFEX_Futuresoffset=0

28 # YD_CPT_GFEX_Optionsoffset=1

29 # YD_CPT_GFEX_FuturesCalendarsSpread=2

30 # YD_CPT_GFEX_FuturesProductSpread=3

31 # YD_CPT_GFEX_BuyOptionsVverticalSpread=4
32 # YD_CPT_GFEX_SelloptionsverticalSpread=5
33 # YD_CPT_GFEX_OptionsStraddle=7

34 # YD_CPT_GFEX_OptionsStrangle=8

35 # YD_CPT_GFEX_BuyOptionsCovered=9

36 # YD_CPT_GFEX_SelloptionsCovered=10

37 CcombPositionType=0,1,2,3,4,5,7,8,9,10

BTN EMBRASESN, mOSEHENRBNT:

* TimeRangefSE ¥ RFZITHIRTEL. EAydAutoCPEEIHEGERIISREINZERESHCENSEREHEE, MRE
IRZHEREEE R SHTHENERESRHCEN MWL, Eit, FERERRTVEHRZZMIARS
AHEIER. ERT, iE4TydAutoCPRURIER S RIERERTAT.

¢ CombPositionType5autoCreateCombPositionfJ&#icombTypestIS X E=E2HEERN, B5&EHiiESHrIHEXR
=,

ydAutoCPRIEEIATN A, Erfconfig txt/9ZIAAPIRYECE A4S, MuydAutoCPRIECE S {4ydACP.iniE2BNANNERY, Btz
HARTLIEK

1 ./ydAutoCP config.txt

—BERMERRETERRAGHFCENBERELNIER, NREREEZENENEN, WiRERydAutoCP, ERASIFEE
MFIEALIBEEERSOE, BXEREREA:

1 error in handling (pg2302&-eg2303,1) for account 12345678
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7.9 ITRUELISXI

TXRBFANBE N R BIEUTELI SRS, BRI AEEEERRRSEE, EEEREMERE, BEER
ZARNS AR, LITWSEER S RBAERZ M TIELI SR SHISErR. B, TYXABFILUMENIREE L
RBFATELI S PS8R, — LB AT,

FERATRUBLI SR TR FIERIRE, EEF NP ERZIATEL S IPAPIROFRISH, SBERBIHERS
P SIIHTINEL SXMTARSHETE, ZIERIEARIEMER. RUKNAMTAGEMRRTIELI SIS RAEHEE
(ESCIESEN

7.9.1 LHAFRHNEEIRFR{TIUELY ST

HRYE CHARTAIREIRAT T ELONV SN, 1T AR R E B LB F O aE WA CX TR 2 FR T EUFE, 2
HIRJXRX BT RIRSLEIIEOANM TN, EEPREOANTESEER BRI BahiTi, (BB LIS T
. EEPNESILURBTRUBERZMNEEHTIEE. B, 2IHR SRR A LRI TAUELIERS i+
WA, SREENESFCRERT LRSS, BARZMILIESIERN: BFENEGHRUFEh, BRE
HISUTI BRI SR BN T, RRMRIRFCHTEINTINEBFINGIE, BRI TR RN E3d
M. BRI SSEeRiERILSS, BEFRMESIIFCHRENIE, HEREERFRITELE.

o WEIFEXRENE—RXZRE TGN AT CHBE P FeEFENPFe. MTEEREE, A
INSEPRESGSE, FEREZEFTIHE, MTHHE, MANTNESERSE, SMhEArHEEIPNFE
RFE, JLRBRFEHH. WEABUSFEXMERNS BRI, WBRZFEEE, FeEENAE
2, BUEB IR ER ARG ERIERT B A ZIHAE 15:30/1, SERVER AR h ERIEFIRGE X R ERIERT B A I H AT
F—ZAXZAEFEZIER15:3081, BRIENSAEERZ R FHEESUMEEHE, ZHBRXAEEE.

o TN TR IERTUEASE /S AT LATERIHA R 15:30 BHRAATINERIS. MEHTINERIS, SERUEINE S oI LAERIEARRD
F—RBERXBAEIR TR, BIRFE HROTLE15:30Z AR TN ERTE. MEFTIERE. RIENREERS
RIS TRUEEGLINIEEHE, ZHIBNIAHE.

c FHRBITINEIEZIHAEER, MWREERENERBIPIRITENG TS, BErIREAEENE
SLEFRVEIN TS MBI TR, EtEISUFeMBEmHGTLE.

o T (BYY) EHIGISCEXNTEENES (25) FLRENER—RXZRIE TN (BL) KEMWNEHLRHC
TR E, ALIRBENER—ZZRE ™I (BL) RENHEFCSHETRRERFEHITIPFE, X
HENETTN (BY) FKENHERFCE. MMERNIAMERFCETIIR. BUAINAYHIBRIENZIERR 15:30
Al SEXCHIAIERIBR R A ZIE B RE—22 2 B ZAHEFIZIRAR 15:30 Bl ERIBNSRNISER WD FHISESLIF
IEEHE, ZHBENIEEN. RIMEAT, TRENEHERCMRSEETRIESHIEEN, ATENUZIA
APIEEHY, ZABEREIERE TITNENERERFEXMRE, REERTENR, BREPLSRRBATAEI TN
B, BIRSHRETNENEBRERFeX . BUENEBERFe MrSEE EaESRIE.

7.9.1.1 EHAFRFNEEFEFRIR ARG S X h
{ERinsertOrderf§ LA Z T AN EHIF S PEE N EEISGFEXIPRIRIE, BRSEHUTERTR. WTE—R
BE. B2, hKE (OrderType) FRRIRGHIXTHERIE, RERBRIAPIFINCR.
o FE L
YDInputOrder  YDOrderFlag ESYD_YOF_OptionSelfClose
OrderRef EFRERS, FHEBSEEEEETRTOrderRefAUi5HA

YD_ODT_CloseSelfOptionPosition: EREWEEIRIFEINN, HEBiREEFEHA

OrderType YD_ODT ReserveOptionPosition: MZWEEIIS OIS, (i
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) FE 588
RIS
YD_HF_Speculation=1: #&#],
HedgeFlag YD_HF_Hedge=3: Ef#

RBAMERIRIRTS, BERRERE SRR SHE—RE 2R3,
E LB FEERS M A RITIRS

OrderVolume  KiEFHEEIBEKAIEE

YDInstrument IBEENEHIRGFE X MHIEIN & £95 5
YDAccount EENULL, RRERHRIAPIZRIKF
BRSO ERiE R T E R AT Bl R @i notifyOrdeniR([E], FTiCRThEE LN, XRHRBISHNES, TiEMEHe/ERiBR

B, ERFAIYDOrderSHIEFAIYDInputOrdertBRIZERAIVERIF—E, B TRZIESYDInputOrdertBRI=FERUAR TR
NZFER, REEFEXERIRFAIOrderStatusLANErrorNo Y fiRERIE R BRI,

S FE 588
YDOrder YDOrderFlag [EE/IYD_YOF_OptionSelfClose

HERRS. HBAEERIMER, HERM. Bt SBIEESRE

OrderLocallD BERENRZM. 2R, BERZRFMRATREZN. BOERZFR
{ERIRERRITRIR.
RZAMEENARIRES, BRXBARPHSHEIIOrderSysI DRISEAKE,
OrderSysID

WLHEEDS

LongOrderSysiD  RBFREENFGESES, FEBNRPRRES, RBLRHE
InsertTime R EEHIRERERRE, HEESHaE,
insertTimeStamp  SEBATEERR SRS, FEESHEIE,

OrderStatus ERiEAKINIYD_OS_AllTraded, ERELMINAIYD_OS_Rejected
ErrorNo FXINRT 90, (EIRATARZAEIRS

YDInstrument RN EEIGF O X P AIHAR S 2048 T

YDAccount HRIAPIERIKH

BT LHFRFIRERATTFR—IERE. &4, SR (OrderType) FHGFIFEHISHERE, RIFBRIARIEHICSE,
It, ’EEBEIIEEINEEGFEXTTERBEBNEA. MPRE AR ENIR AN A RGS CX RS, BT
FFERZIESHIRE, SARENEEISGF X ER SR @HAGF X ERIEEANS 7 A%RE, Eit, BEEE
L HEYOrderRef AAHEE FRIETESHAIOrderRef, LA VEIR IS E RN SR LE BRI MM SEUREEIE S RIEK.

{EinsertOrderf§ < MR ZATEHN AT CIINRE, BERSHUNTERAT.

2% FER L]

YDInputOrder YDOrderFlag IESYD_YOF_OptionSelfClose
OrderRef BEFIRERS, FHEFSEZIEREPXTOrderReffIisiiA
OrderType HSRHEHEX R ERIBEXIRAYOrder Type
HedgeFlag IS SHAE R ERIBEXT R AYHedgeFlag
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25 FER iER
OrderVolume 1HO, FRBUEHISSY RIS
YDInstrument IEESREE SN EEISIF XM AEIN & 29155
YDAccount EENULL, RRFEHNEIAPIZERIF
B ARG B R R I E M A ER=@id notifyOrdenRE], FiORINEEERY, IIRHREBEIGHFHNGTS, ToEMEHRlE

RERSR, ERRFAIYDOrderSHRIEHAIYDInputOrdertfBE=FRANERIF—E, EILTRZEESYDInputOrdertBRIZFERLA
REBNFR, REBEEXRTEIRPAIOrderStatusLARErrorNo T iRERISE BRI,

S FE 588
YDOrder YDOrderFlag [EE/IYD_YOF_OptionSelfClose

HERRS. HIAEERIMER, HERM. Bt SBEESRE

OrderLocallD BEREANARZA. 2R, ZEARBRFRATMREZN. BOERIZFER
{ERIRERAIIRIR.
RZAMEANARIRES, BRXBATRPHSHEIOrderSysI DRISEAKE,
OrderSysID

WLHEREDS

LongOrdersysiD  RBFIEENFRSRES, FLUNRSMBRES, RALWE
InsertTime R EEHIRERIERRE, HEESHaE,
insertTimeStamp  SEBATEERR SR, FEESHEIE,

OrderStatus BEHREINAYD_OS_AllTraded, #BEHAMNIYD_OS_Rejected
ErrorNo FRIORT A0, $ERATARBAHEIRE

YDInstrument SRRSO PRI & 20155t

YDAccount HHEIAPIERUF

7.9.1.2 EHARRFNHERARITIY

NETRERER, DANRESHFIIMITIURE T SHUET, EAYDExchange.OptionExecutionSupportSRERRXIEINT
AR

* 0: F3HF. BRIRBRZABTXINDE.
o 1! XFHEREENE, FMBEANEMENMGELCHRENRE. BriRBERZETXNDX.
o 2! XFEHEENE, MMENEMRMCOENRE. BrI LR, B8RFT. KR, BT, [ HifT. . £

AT R TXA D,
{EMinsertOrderf§ ¢ AR Z AR TINRIE., SHIESEN TR,
o FB i%88
YDInputOrder YDOrderFlag IESYD_YOF_OptionExecute

OrderRef EFRBHFS, FEESEZEREFXTFOrderReffliiBe

Direction IEEYD_D Sell
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o FEB i%88

EE{THR N BAAIOffsetFlag,

X F_EHBRTANREIRFT, $G1EYD_OF CloseToday, REGIE

OffsetFl
Setriag YD_OF_CloseYesterday
XSTF KRR, ABRIRR. [ HARRT, $BSYD_OF Close
OrderType IESYD_ODT_Limit
AR,
HedgeFlag YD_HF_Speculation=1: #Z#

YD_HF_Hedge=3: &%

OrderVolume  IEE{TIIE, M HIFRIEEANAYE BHINUER

Price IBESFRERAESH, (RT/ EAFrERIssHItER
YDInstrument BEFITNAEINR S IgE
YDAccount EENULL, R FEHHEIAPIZREF

IS EHRE I notifyOrderiR([al, E{TINERIBML), EREERER,

FITERIBRY, EHRVETRAEE, BRI

YDOrder5eiE5HIYDInputOrderiBEFERAVERIF—E, Bt FRZEESYDInputOrderiBRI=ZRUN TR N FR., &E&

BFEEXFERFAIOrderStatusLAK ErrorNo 7 fRERIE 2 A .

) FEB i8R
YDOrder YDOrderFlag EEAYD_YOF_OptionExecute

EEARES. HIXEEREER, BERME. B BEEERIIT

OrderLocallD REEARZM. 2R, BERBERIIRAMERELZN. BDERZTFR
1EIREBRIIRIR,

OrderSysID .
MSEEER

RZFMEENRFRIRBS, HRXBATIRBRSHEIIOrderSysIDRHEAKE,

LongOrderSysID RZFMEANRFRES, FoBERRZARBERS, RESHEE

InsertTime R ZFMREIRVR AT EAIFLEL,

FEBEEIEEL.

InsertTimeStamp ~ RZFMREIRVIRBBNELE, FHEESELIEE.

OrderStatus ERiBERINAYD_0S_Queuing, ERIBZMINIYD_OS_Rejected
ErrorNo FRIOET/90, $EIRTARZAEIRS

YDInstrument FHTAYERI & 2018 T

YDAccount HRIAPIE R

RTEITINGRBRINE, BEERRGTHEHRRS, B, MRERHITINGS, ALAMERcancelOrderfiiid, HEHTEH

B S ERAN AR EIREERN, BRESEHE,
7.9.1.3 LHAFRFNREIHFRELFFITIN

NETREER, DIANEBRTHFHEARYD_YOF_OptionAbandonExecute FHIRUTRURM T 28z, £/
YDExchange.OptionAbandonExecutionSupportsERRmIT BN TR AR E ST 15
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o 0: AXfF. BRILERAT. R, THFBTXMDE. L33, RRAASHFHFIRITIES, T HRASTS &
FAYD_YOF_OptionAbandonExecuteliFEIRATI, (BRALAERYD_YOF_MarkiFIITIN, BIFTAESET
YO

o 1! SHFHEAEIXE, FMEAKERENGLCIHENRE. BRRERZMETXIMDX.
o 2: FEESKE, FMBKEMEMCaENFRE. BRI LERT. s8R, K@, @, PSRBT

%,

{EMinsertOrderf§ ¢ AR Z I AERMFTINGE., SHESHFENTERAT.

24 FER iR

YDInputOrder YDOrderFlag IEEYD_YOF_OptionAbandonExecute
OrderRef EFRERS, FHEBSEEREEETRTOrderRefAUi5HA
Direction IEEYD_D Sell

ES{TRXIN GURIOffsetFlag,

T _ERARRFNREIRET, S GIEYD_OF _CloseToday, FEGIE
YD_OF_CloseYesterday

ST EEAZFHA, ESYD_OF Close

OffsetFlag

OrderType IEEYD _ODT_Limit

KiRinE, HIGRR B AT SR ERINE ZATHIE XAE.
HAERZZ BTN
YD_HF_Speculation=1: #Z#
HedgeFlag YD_HF_Hedge=3: &%
BEERN A BTN T
YD_HF_Normal=1: &8
YD_HF_Covered=3: &5

OrderVolume  IEE{TREE

YDInstrument BTG L85
YDAccount EENULL, RRERAHRIAPIZERIKF

HINFA T EIRIEIE notifyOrdenRE], ERGFATINEBMT), EiReSERAER,; BENFTNERIERY, EIRNER5E
B, [ERFAIYDOrderSHiEHAIYDInputOrderiBR=ERAVERIF—E, FEILTRZESYDInputOrdertfBRIZFERIUN TR
NZFER, EEFEXERIRFAIOrderStatusLANErrorNo T fRERIE R I,

88 FER ]
YDOrder YDOrderFlag EEAYD_YOF_OptionAbandonExecute

EERRS. HIAEERIMER, HERM. Bt SBIEESRE

OrderLocallD BEERAIRZ. 2R, BERZRFHIRATRERW. B2ERZFR
1ESIHREBAIIRIR,

RZIMRENRFRIRBS, ERXBATIRBRSHEIIOrderSysIDRIRAKE,

OrderSysID N
y ML ELEERSS

pN

LongOrderSysiD  RBFMEENRSHRES, FLBNSARERS, RESEE
InsertTime S MRERIR RN, e EaE,

InsertTimeStamp  SSRFMEEMIRAATEESRL, HSESE IR,
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) FE L
OrderStatus ERiERINAYD_0S_Queuing, ERIBZMINIYD_OS_Rejected
ErrorNo FRIOET/90, $EIRETARZAEIRS

YDInstrument R TR RIHAN & 2085t

YDAccount HRIAPIERIKH

RTHINGTINERIEAIE, BRISERATHERRTS, B, NREFENGTINGIS, TLMERcancelOrderffiid. &
HIFH TN RIS S BEIRPAAEURERERERN, BIMNESEHE,

7.9.1.4 EHAFRFNEEFFREL EREEREFEXIH

{ERinsertOrderf§ SRR ZATAEIBELIENAMEIFEXMER, BREMNTER. WTE—REE. 84, JihE
B (OrderType) FRRITSHIXSHERE, RIRBRIARIFINCR.

28 FEB 588

YDInputOrder YDOrderFlag IESYD_YOF _OptionSelfClose

OrderRef BEFIRBERS, FEESEZEREPXTOrderReffIisEA
OrderType YD_ODT_SellCloseSelfFuturesPosition: iEXKEBLENEEASEFEITH
RRIRE
YD_HF_Speculation=1: #Z#l
HedgeFlag YD_HF_Hedge=3: &}

RBIAMERIRIRINS, BERFRERR SRR SHE—EERX 2RI,
EiBEEXS MATRIRRE

OrderVolume  NWEHILIFCITTEE

YDInstrument IBEFENRENRE IS CINPAIEIN S 20T
YDAccount EENULL, RFERHEIAPIZREF

BLEWEEERHEXER. FEEN RS R P RIBLAR BB RN AR S xR iR 5 _CEARTIEE
pil; TR, EEEXNNAR.

7.9.2 XEFR{THEL ST

RIEAR AT TIELIW SN, TAHREE TLIBT F & WA XM AM 2 FR T EFe, RS X
RAFTSIZRLEIEOA T, EESECARNMTESEE R BIEINE S Ba T, (BLENES LG TN, EE
HIRSL S A LB T AB SR Z AT B s TAEE. ERY, ZIHARARENZS T LARIS TS P EHEERHE, Bt
EHIREETULHBEAETNAHERFE, HE=SAEM. £EERZH, REETHBENTNAHERFEC, HE=H
B, ERAENESFCRERT LRSS, BARZMAINNESZEN: BFENARUFexR, HXRRMNEER
AR TEIIFZ MR TG TINERIS, B RIIRIREEIEISIT S TR TINE B iE, ARG TIENR
HABSHRFORTH, BARGIEELENAMSEEFEXT, SECIENAHREAFEHR. WA XN EEIEFE X
WRSARRIERIS, EPFMERSMIFCHELE,; TRAIBGETRBEBLSE—RBIERIS, BHAERSNFEEK
FERLIE,

o WAHLREFEXTRHBNE—XZRE TR ST EFCH TP FE, BERATHE (LFCES=R
CEW) BRFRIGFERFERFCHEN. X FerFeiMEriBEEN, FeIMFAKFLFE, THARR
BMpSE, WS FEEE, FOEBNERE. HiEiENRS AR ZRENREIIAAY15:00-15:30, BHIENRA
RRZA. Bt Ml Ge, RiBNSRARZ SR mER %2 et m T rE S e HiEsd
i, BB GANTIEEN THE, ZHRIRNIARL
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o WAHFEXITRHBNE—X2HE TR SLINTUF R TP FE, BERATHE (LFCES=R
CEN) BRFRIFERFERFCHEN. XPFerFeiMErnIBEE8MN, FeIFNLFLFE, THARRK
EMpaE, WEBRRZFEEE, FOERNERE. HiEiENRS AR ZRENEIIAAY15:00-15:30, BHIENRA
DIREIR . ERRESFIEINGL, BRiESEI - ma it RS ISR/ Eit - ma it RS TR E Bt G
B, BRIENSRAEINGLOREIEEN TEE, ZBRBNIEABR.

o TG TIRURIERR I T AT LAFERIHA R 15:30 RIS TINGRIS., WFHTINGRE, SEUEINSE S AT LAERIEA R R
F—RZEAXZIERIRATINERE, FIRIESREILE15:30Z AR TINERE. MFTINERE. RIENRAIEER S
RIS TREESLINIEEHE, ZHBNIAB.

o FHIRBEHTIRIEZIAEER, MWREERENER BPHERITINEMG TS, B SEENE
SLEFRIEINEF MBI TR, EtEISGFeMBEmiFTaE.

o TRENAHERFEXPRIEMNES LB ER—Z 258 MRS AR ERFCHTRFE, ST
ENETTRERENHEFEE (ITNECESRAFCER)) BRHRIFCETERSFEHRN. iHFerIF
BIMENSREEN, FOIMFASRT, WBRRSFEE, FOBENERE. HiEhENS B ZMENREIH
HAY15:00-15:30, ERIBEXIRAILIER ST, EAR=mNEINERS, RRAMZRZH. B maiiN RS AT AR
FETRUERERIEIEERIBT, ZHIBNESAHER.

» BARNAHEFEXTRIEINES I LRIBNER—2ZwE NELEINEHEFCHTIPFEE, BLOENE
HAESHF CR B ERITINEN AR e TEE. BHIBrENR S BRI ZEINEI#IHAY15:00-15:30, HENSR
AJLIRRZAT. B miEiEY), RNz ZA. B medit RS TArE S R E R GRIHA L BisXd
M, ZEBIBNEABR.

7.9.2.1 KisFrR ARSI EITH

{EMinsertOrderf§ L MR Z AN AT RS, BERSHNTERHR. TiEs, ABEAHONESSFFERES
TREEFEUIRE, BERZERAE—FBSEENMNEFEUAY. FRERXERBFIBRFRES, RRARIRE
S, FLTESIMHIRAES RN, MREREEEFEUSMNEBIEINTK, FIERUHSKEIER, SIERZIE
HBEFETERKAREARR, Ll BRI —EAERIASIRKE. BRXETE— R, NREFEVFER
RN, LN TAREEAERMIRAS, MAEREAES, BT RER, FESaRukENTRER L

88 FEB 588
YDInputOrder YDOrderFlag IEEYD_YOF_Mark

YRIKIBEF0

OrderRef
raeme EHRFRAIOrderReffaEA-1, FOERAPAIOrderRefTEERIRL

Direction YD_D_Buy: &N [@HILFCXT/RERE

XSEE, B EENAE SN CENIS I TREES AN EFCRTT
YD_ODT_DCEFtrOffsetForinstrument: 1SEEMNBESL
YD_ODT_DCEFtrOffsetForProduct: IgEHIt = RTEEIREY
YD_ODT_DCEFtrOffsetForExchange: ¥ RFMFIERILELY

OrderType

BRI
YD_HF_Speculation=1: #&#],
HedgeFlag YD_HF_Hedge=3: Ef#
RBAMMERRIFINS, PEARRERREWAFHRINSE—HER 2D,
HEItiEEEX N RS

OrderVolume 2 OrderTypesYD_ODT_DCEFtrOffsetForinstrument, BJIgEXTEE

IRIEOrderTypefgEARI&LUIEET:
YD_ODT_DCEFtrOffsetForinstrument: &%) hERES LS5t

YDInstrument YD_ODT_DCEFtrOffsetForProduct: fFxSHEAR = mAE—a L8 ET LM
YD_ODT_DCEFtrOffsetForExchange: X332 ZRFRE—ELIEEHTRIZZ S
Fir

138 /233


af://n126326

SIAR P EFC++ APIJRIZIERS

88 FER 1]
YDAccount EENULL, ERMEAMBIAPIZZEM,

BT KRB AEEIF I MESHNISIRYE, BIATEXRBFERARZINEKRER, SXMEEEREIZZNERE, &
BITHERFFRER, MNTRAR. Blt, REEEAEAEAPONEASESEEFECNMESE, FEEEFIHRBRENRESE
52 ICEMEHR, mR{EZIYDOrderFlagiYD_YOF_MarkfURERERRS, RIBSLNSELIFTERSF. OrderTypefl
OrderStatusXRX 2 B RERNSTIRIISE. BREET LARHMNER, BMEYDAccountfiJAccountFlagikE THEAE
HRYD_AF_NotifyOrderAccept, KERTRIXIHIES AR RIEEERERR.

B8 FE 1588
YDOrder YDOrderFlag YD_YOF_Mark
Direction YD_D_Buy: &N [AHILHF X IH RIS
OrderType ERiE<AIOrderType
HedgeFlag REFIE<SHIHedgeFlag
OrderRef -1

YDInstrument

OrderVolume

OrderLocallD

BEEIE<SHIOrderVolume

-1

OrderSysID 0
InsertTime -1
(Ih: YD_OS_AllTraded
OrderStatus PRI - - ‘ra €
5. YD_OS_Rejected
ErrorNo BINES /90, RIS AR ZEIRS

RIEOrderTypeilR[EI AR & LIEE :

YD_ODT_DCEFtrOffsetForinstrument: [EHESHSEMNSLItEE
YD_ODT_DCEFtrOffsetForProduct: JRI§SISERAS = RNE—NSANEE
YD_ODT_DCEFtrOffsetForExchange: BIESIEEXZNIE— N ELARNEET

YDAccount WETAPIZ R
fEEAinsertOrderig <A ZFEENAEISIFCINRERE, BRKSEU TR,
S FER oLz
YDInputOrder YDOrderFlag ESYD_YOF Mark
RS0
OrderRef . —— .
[EREIO0rderRefia29-1, FliEK*AYOrderRefTiERI ML
Direction YD_D_Sell: #iEXN @RS IF O ITERIE
IHHSEE, BMEEEENE SIS RER SN IS
YD_ODT_DCEFtrOffsetForinstrument: ISEENHALESHA
OrderType

YD_ODT_DCEFtrOffsetForProduct: (SERRSF=RAIATBEISEEY
YD_ODT_DCEFtrOffsetForExchange: 1SE3AFTHIFTEEIEEL
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YDInstrument

YDAccount

REEN RS X R B TN e kM ER SE@iE notifyOrdenRE], FoiCEINEERM, IRARBIGHNET, oL ER(E
HiEIRE, ERFAIYDOrderSEIEFHIYDInputOrderiBEFERAVEFREF—E, B TRZBESYDInputOrdertBE=ERLA

FEB

HedgeFlag

OrderVolume

SRR P EFC++ APIJRIZIERS
B

RIS

YD_HF_Speculation=1: #&#],

YD_HF_Hedge=3: Ef%

RBFAAMERRRING, BRRAFERREWPTHRITEE—TRER 2,
HItiEEEX N AR IRRS

20rderType AYD_ODT_DCEFtrOffsetForinstrument, A{EEXTE=

IRIEOrderTypelg ARG LB :
YD_ODT_DCEFtrOffsetForinstrument: HEESXMRILS SL4058E
YD_ODT_DCEFtrOffsetForProduct: fHEEX PR RAE—GLIEFFRZ
&

YD_ODT_DCEFtrOffsetForExchange: B HZMTNE—SLIEEHNFRIZ
RSFT

IEENULL, FRREFEFAHBIAPIZERF

REBENFER, RASTEXFEIRTAYOrderStatusbAK ErrorNo 7 fRERIEE AR,

28

YDOrder

YDInstrument

YDAccount

FER
YDOrderFlag
Direction
OrderType
HedgeFlag
OrderRef
OrderVolume
OrderLocallD
OrderSysID

InsertTime

OrderStatus

ErrorNo

1588

YD_YOF_Mark

YD_D_Sell: #HWEHAAFOXT RIS
ERIE<SHIOrderType
ER{ESHIHedgeFlag

-1

ERIE<$HIOrderVolume

-1

0

-1

BI0: YD_OS_AllTraded
4 YD_OS_Rejected

BXZHRT A0, $EIRET AR ZFTEIRS

RIEOrderTypeilRBIARRI&LI35E

YD_ODT_DCEFtrOffsetForinstrument: EigSIEENSLIIgs
YD_ODT_DCEFtrOffsetForProduct: [RIgSISEHI = RIIE—NELAREH
YD_ODT_DCEFtrOffsetForExchange: BiESIEER RIS — N ELRIEE

LBIAPIE R
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7.9.2.2 K EEABUSF X H

{ERinsertOrderf§ AR ZATAEENEHIUFCI RIS, BERSHUITRATR. FTER, KBRS IHiES
TRERRIRE, ZUARBEF—EESEENMNERAH. FRERXEREMRERFRES, HRANHREA

S, FLZGESIMHARAES AN, MREREEEFEUSMERIENTK, FIERUVHSKEIER, SIERZIE
BEFETERKRIREARNR, ALl BRRISSHE—ERERAENERE. ERXEHER—NIR, WREFBVAER

RN, AT AREERABERMIRES, MAERHAES,

28

YDInputOrder

YDInstrument

YDAccount

AT KRN EASIF X e SRR,

FE

YDOrderFlag

OrderRef

Direction

OrderType

HedgeFlag

OrderVolume

EILS T AR, FRESEREMEENTRRENL

7L
IEEYD _YOF _Mark

IREIET0
ERPHEIOrderReffA%%9-1, FliEKAAIOrderRefTGiERT Rz

YD_D_Buy: AW ASGFEXIIHERIE

XAEE, BiEEEENAME SRS CESHITRS AN R EIT
YD_ODT_DCEOptOffsetForinstrument: {gEEMNHINEA
YD_ODT_DCEOptOffsetForOptionSeries: 1SEHINZFINFEHINEL
YD_ODT_DCEOptOffsetForProduct: }SEEIN=RAIIFFEEINEA

RIRIRE

YD_HF_Speculation=1: #&#l

YD_HF_Hedge=3: E{%#

RBFAAMERRRINS, DARREAREWFPFHRIRTSE—TRER 2%,
EEEEX R ARRITRS

2 0rderType AYD_ODT_DCEOptOffsetForinstrument, BH#EEXNTEE

IR#EOrderTypefE EARRIGLIIEET:

YD_ODT_DCEOptOffsetForinstrument: {53 N S£91E5T
YD_ODT_DCEOptOffsetForOptionSeries: X HHINRFINE—S L85 E
ZHIN AT

YD_ODT_DCEOptOffsetForProduct: {33/ RARE—SLHEEHRIZHER
=5

EENULL, RFERHRIAPIZREF

BIETLERRAERZBFENERAMENR, ZEEEERERZANERE, <

BITERSHRER, WTFRFR. B, REEEAERENESEECIIMESE, FEAEFIRRBIRRSESF
52 CERIERR, mREWEIYDOrderFlag/aYD_YOF_MarkiUiREEHRS, RIESUISELIMERZAT. OrderTypef]
OrderStatus KX 5 EMRAERISFIRIISE. BRETFT LAREMERRE, BMEYDAccountdiJAccountFlagiz & T iERE]
#RYD_AF_NotifyOrderAccept, KEFTRIXHIES AR RIEIEREHR.

88 FEB 58
YDOrder YDOrderFlag YD_YOF_Mark
Direction YD_D_Buy: AHENEEIRUSERS RS

OrderType ERIE<$AYO0rderType
HedgeFlag ERIgE<$AIHedgeFlag
OrderRef -1

OrderVolume RRIgE$HIOrderVolume
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) FEB 7L
OrderLocallD -1
OrderSysID 0
InsertTime -1
e B%Zh: YD_OS_AllTraded
5. YD_OS_Rejected
ErrorNo FRINET A0, IR AR ZATEIRS

YDInstrument

YDInstrument

OrderVolume

RIEOrderTypeilRBIARI G455 :

YD_ODT_DCEOptOffsetForinstrument: JBiSSISEMISLAISE
YD_ODT_DCEOptOffsetForOptionSeries: BiESTEEHINATINE—NESAH
t=tay

YD_ODT_DCEOptOffsetForProduct: [RI§SISEEINRINE— N ELARIEE

YDAccount LETAPIE R
fFAinsertOrdertE<S MR ZATREENAHISUFCIIHERIE, BRSEU TR,
88 FE izl):]
YDInputOrder YDOrderFlag IESYD_YOF Mark
OrderRef SRERS0
[EHRFEIOrderRefta#R /-1, FEKFAIOrderRefFEiEXI L
Direction YD_D_Sell: HEXNEHISUFEISHERF
XHSEE, BEEEENATE SRS CEGHRER SN EHF e T
OrderT YD_ODT_DCEOptOffsetForinstrument: 15EEMNBENEL
raeriype YD_ODT_DCEOptOffsetForOptionSeries: }SxEHBtZFIMFTERIN AL
YD_ODT_DCEOptOffsetForProduct: $SERIN=RAIFFEHINEA
RIS
YD_HF_Speculation=1: #&#],
HedgeFlag YD_HF_Hedge=3: E{%#

RBIAMERRIRTE, DERFERREW MRS IE—RER SR,
E LB FEERS M AR RS

2 0rderType AYD_ODT_DCEOptOffsetForinstrument, BIiEEXTHE

IR#EOrderTypefE EARRIGLIIEET:

YD_ODT_DCEOptOffsetForinstrument: &S THIN & 20555t
YD_ODT_DCEOptOffsetForOptionSeries: fHEHEXTHIN RS NE—S L85t
RFRIZEIES

YD_ODT_DCEOptOffsetForProduct: fFHEHEXTEIN=RIE—SLHEHRE
ZHER= 5

YDAccount IHENULL, FRRERHBIAPIERIKF
B A HIRGS B R R T E M A Rk @i T notifyOrdenR[\], FiRINEELY, IRHREBEISHNGTS, ToRMkERRIE
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XXDEEREENISHRINSE. LEEF LAREFNRERE, BMEYDAccountdJAccountFlagiRE TIESEIR
YD_AF_NotifyOrderAccept, | HAFFIMFITRGES AR RIEESEIR.

BT AT E R AR S@id notifyOrderiR[a], FoIGRIHERESRM, ITRIREITHNLERS, ToiRHEHRERGHIR
B, [ERFAIYDOrderSERIEFHIYDInputOrdertBR=ERAMERIF—E, R TERZIESYDInputOrdertBE=FERUANRTE
NFER, BEETEXLSTEIRPAIOrderStatusA R ErrorNo 7 fRERIS 25/,

s FE 588
YDOrder YDOrderFlag YD_YOF_Mark
Direction YD_D_Sell: BEHIREITI
OrderType YD_ODT_OptionAbandonExecuteMark: BF{TIR
RIS
YD_HF_Speculation=1: #&#],
HedgeFlag YD_HF_Hedge=3: Ef#

RBIANMERIRIRINS, BIERRERE MU IRIRSHE—RE 2R3,
E LB FE BRI M AR
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85 FER 1]

OrderStatus BI: YD_OS_AllTraded
S YD_OS_Rejected
ErrorNo FRIOET A0, $ERAT NG ATEIRS
YDInstrument FRERFE BTN RIEIN & T8 ET

YDAccount HRIAPIZRMH

7.9.3.4 " HAFREL ER ARSI X H

HFEWAPIER, EAREONINESH, BESREE—METABASET BNEY, ET5AEERITZELIKREIE
RIEELIXSMESRIZ BT

BEELUT A ERiInsertOrderf§ ¢ AR Z AT A BLEN A EHF SR,

o FEB L
YDInputOrder YDOrderFlag IEEYD_YOF_Mark

YREIRTE0

OrderRef
raeme EHRFREIOrderRefA%KH-1, FIEREIOrderRefTE AR

Direction YD_D_Buy: HiEXHIERK

OrderType YD_ODT_CloseFuturesPositionMark: [E£IEXNAELIFEITH

RIS
YD_HF_Speculation=1: &4l
HedgeFlag YD_HF_Hedge=3: &%
RBINMERRRRITE, BRARRERAZREWFIIRIAEE—RERZMHD,
E B EE X R A MRS

YDInstrument IBEXN MR ZERMEFRELIEET
YDAccount EENULL, FRERHEIAPIERIK
ARAOBENAPEFCTERY, RIZMETRENHABSEAREHN, A, FESBUNRZANENELMERE

|, REEBERFERDZESLNIRZZAAE. BAOENEMERFefER. BEEYEN AR e P EHEELEN
AT XS EIRAIE RS S HAE : TBRIL, EEEYMAE.

7.9.4 PR TIEL S3T

HRIEABRE AT TIELIN SN, ITAHRBEETLNBT T EPUFE, IR SR 2RSS EEOAM T, &
[ERSERANMTIRESEE R IS Ba T, (BSLEMINES LG T, EENE IR TRAE SRR 2
RIBENTIGEEE. RZFAVIEIZIE)Y: BTIEEINY T ERIBAYEIESE CFIRGH TN, AR CHTEMNTINER
SR, ERSSIERIERINSS, BT RMBISIFeRELE, HREEERFRE—ITELE,

o ITIFNHGH TSRS PT LAER R B R Z2IHA H A ER L Z A BIRRIRA TN ERIG.  BEH TS, BRIBSRAEE
RABIwIE THHEEGLIEEHE, ZHBENSABEN.

» FHRBEIMTINRIHREER, MRENER BRI TENGHISIEISGTE, ZLEN HIREEN) Bl
T, EESBNEHMEFITN. BANENT: TRUNMSINT S BsAMEENMIERINR (HR) HeamiTi 17
BUNMER TS BIFRIMEENERN (=) FeBaTi, EtEItiseEmiE. FEIEE, ELEML
FEEBNETRREKENS EENINAR. FEREBEESMUREEXNTRAKESBFIRT, B, TREREXLE
IR I B iR RE B ERUR A TN,
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SIERZRFZC++ APIRISHER
7.9.4.1 ABESFRTTHY
R TIEOIRES S HERFRAIRSRATTRUER), iEEEE HARTRIASETAY,
WERTE, $BEFTI T TAUE S ORI e AR B AR O R ERS , BIAREES AR O R ART LA TAL.
7.9.4.2 FRESERAIFEITIN
KRR TREIRES R S HERFTIRSERTTIUER, 1¥i5E2 % CEFIASRATETHL.

WZfa, BRI TRF TSN EMERRIRERC AR CHRED, BIRHER HBINAE SR LI
'S

7.9.5 REFRTIEL ST W

PRERIIRIMIPETIIRASHFH TRUES, AREXZATSMEBITIEELERN, MRFES5ITN, BTERRE
RZBRIFE.

MNFERIIN, TREREETNBEFOeEN AT OITRMRZFR T EENFE, IS AIERH R RIS
1T, BIEAR SREBTNEERFTN, MTRBRZ I TNEE NG TNEBIEFE, REAMRBIN B TNEE
BET,. ERBAENEFCRERT DRSS, BARBAINEEER: BB Eh, ERAIEIIN
T ERBRIEA R BT, REMRIREFCHITEI TN BE MR, BN TREL SN AR EXTH.
LS taEeRiERISS, BT RHRSIHFeRENE, HREEHRFRRE—ITELE,

o WAHSFEXITREERNRZZME—Z 28 THNEGAINAFFEXPFE. HERBISRESSATFEHE,
—IREEREEA. RRMBIARXS A,

o TG TIEERIEIARENRZRZH, PNEGURILSIERZEER AR TINEE, E2HIE, BNG
AL A ERZIRIR R ZERE1 5D HRAR BRI TNEMNFFHIE. HENRAEERZ RS THHEEGLIM
EEHE, %HBENXIEER.

o ZHIRBIYTIEREXN TR ARERTAHBRARF NG, RBMIFEITNFANILRHFCEINT: X5
EXITRERFSHN, TRFEHEALERATRERAEHN, LORETNRERFIEIN, TEMGALER
KFO0; EBERERARBGH TN, Hep, SUEH = RJa2h IR G Q4540 x dRrIE U8 54 20 {E /100,

o T ([BYY) FRHIRFHFEETREENRZMMNE—Z2MmIE ™M (BL) FHENEHFEXPFE, WhHER
BTN (BL) REEESSCENENFCETRIRAE. HERETSRESE5ATEHE, —RBIEHEE
. RBFTEARIS A,

7.9.5.1 REFFTTI

chE AT RE TR T =S ERARTRIBERATTAUER), IS e% LRI TI.
PR RS TR RIS,

7.9.5.2 REFRIFFTIN

ch & TG TREOIRE 5 S FEAFAIRSRRT AR TRUER, HEES%E ARG TAL,
EifthP= RS TS,

7.9.6 L3ZFRFNRIZFRTTINELI ST

HRIE LS AR AT TIELD SN, (TR EE T LIEBTF e T EFE, ITINEATRIBITIRMEF T, BT
BOAFHIR. ERIBIBTAAEH TN, FEEFNIESIEN: STEEEGHTNBR, FLEIFSHTNER. ik
WESIEERIERISS, AEFRMZSMNFCHRELE, AEREERRR—ITELE.

o (TIEHIBRIEMIE AILATE T B 15:00-15: 300 BRIRSATIN RIS, ERIENIRANIEERZ WD NHIEESLIFISESR
B, ZHEXEABEN. KREFVTNHEN IR FONACHE (BECHRIRARMEHE) . ERFFTN, WAKS
EFATL
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o BTN (TIUESEHHEIR) 2igLARRRHERFRAGES 2 A BRI AGFLATSEIAF G ST EHIRITI, STIE!
HRAFDATEEIN R TIN, IREREENRSFERME, BRWHREIEREXE. REETZIRIEREFITIN
BRi5, RitRRATIEEANEIFERINAICELT (AMENTERSHAKFRE—SARIHESRIBREIRG, XA
CHXBECXHEAHEFE) . EFXPRMEETHFISELT, WZERRPIUFEIIRFICELTHROEN. aFT
W ERISEHE 1T E9:15F9:25, 9:30F11:30, 13:00F15:30, SFHTREIEINSLIVRHELA T

o HINELIFRAESRSIERE, tAliFR300ETFHIIN A4S HIFSOE TR S AR EESF IR
o INEHIATIUNM /R TIAGHIR B2 24 H E BRI 549

o BHBYVIEE. IMINIF2SMETRANISLRTERE, SSRNESNSIFRESY (SLORBIEM”
MEL) NEHNBRMAR, MXEHRESHSINESHORREHTEFHRR

o INWAHMAGHINAY TIEENMEBERAE FEIENGLINACRLT. LTS ARRBSRIERERIS
LT, ERRPIRMEBISAIIBIMTIENE, ZEHREBEN.

7.9.6.1 E32FRS5HR3EFRITIN
R SR TR S EEARRIAERRTTAUER, iEES%S LEFTRIASERTTAL.

e, LSRRI T TRE SRS aE R RERE AR CRERD, BIHFEROBRRE CAUBAART LA
171

7.9.6.2 LZFRSRZFMEFITIN

XF ERAFLRRZAT, BEELATAiAfERinsertOptionExecTogetherOrders#
checkAndInsertOptionExecTogetherOrderig<$ MR B AR EF TS, FEMcancelOrderfBiE&FHTIUEK.

| FER 15288

YDInputOrder YDOrderFlag IEEYD_YOF_OptionExecuteTogether
OrderRef BER&RBERS, FHEESEEEREPXTOrderReffYiniA
OrderVolume EEAHITINIEE,

YDInstrument pInstrument RS FHTINRIEAN S LtEET
pinstrument2 EEGFEF TR G LEET2

YDAccount pAccount EENULL, FRFERAXEIAPIERIKF

BHTRERREE notifyOptionExecTogetherOrderiR[E]l, HEFTINERIBMIN, ERESERAER,; HITINEBEEY, [
RN BRIEEE, BEIRPAIYDOrder SEEBFRIYDInputOrderiBBIFERRIERIF—3, FEIL FERZIRSYDInputOrderig&E
FERUNRFTENFE., REEFEXTEHRFAIOrderStatust AR ErrorNo T R RIS 2 B LI,

o FEB i8R
YDOrder YDOrderFlag EEAYD_YOF_OptionExecuteTogether

HEARtRS. HIAEERIMER, HERM. Bt SBEESRE

OrderLocallD HARNRRN. 2R, BEARSRAMMEATIRES. BOEREETR
YERIREBRIRIR,
OrderSvsiD RZMREINEFAIRES, HRBITRAERSIHELOrderSysIDRIFEAKE,
/ S EERERS
LongOrderSysID 2

ot

InsertTime

ZIMRENARFIRES, Fo8BRXBMRERS, REESHEE
ZAMREIRHREARIERIAEL, FEBSEIEEL.
S

ok

InsertTimeStamp

FmRERREBRNENERE, FITESEIEERL.
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s FE 528
OrderStatus ERiERINAYD_0S_Queuing, ERIELMINIAIYD_OS_Rejected
ErrorNo FRIHET A0, SERIARZATEIRS

YDInstrument  plnstrument FEFHTNAIHIN G 20185t

YDInstrument  plnstrument2 FEFTINRIEIN S 201552

YDAccount pAccount HHIAPIERIKF

HTHNEFTINRERIE, BERELTERRTS, B, MRERHTINGE, ATLMERcancelOrderffid, #IHEA
NEFHTIN BB E BRPINAEURERZERN, BINESEHE,

7.10 5556

BIESHRRZARIEEAEENSS, BIRRENMERHOSMEBEEMPBUL, BESERRENZEEERREIER, REE
REEREA.

EIEEFERinsertOrderkie, SEURBEIN IR,

| FER 1508

YDInputOrder YDOrderFlag IESYD_YOF_Designation
HedgeFlag IESYD_HF_Speculation
TransfereePBUID HEIEERIRPBU

YDInstrument plnstrument (ERRAFTIESSEE

YDAccount pAccount HERIEERIRREEE

7.11 5EDARSS

HIESAERENZARAF, HoUSFTESETRZEEARE, REZXRMEMRSEIIRTEINBRSAEE. &
(EFRHEIIRSH], BERCRRRMACHEZLBRRE, FEEZAMEE LERMHEIRS. ZESHFATHERS:

SHENARSS fHENARSS 2B

EENSES YD_RT_AuxTakeOverSpotPosition
HAE YD_RT_AuxTransferFund
BREE YD_RT_AuxMoveFund

pili7 7S 5e YD_RT_AuxTransferHolding

ATARESFAR. ARWSHERAE, FRZAES CAERBIRSSFEER, FEERMEIRS ISR
VAT 73 & ABRSS BT ARt -

1 /// check whether certain aux service is supported, can be used after finishInit
2 /// auxRequestType is is defined in "Aux Request Type" in ydDataType.h
3 virtual bool supportAuxService(int auxRequestType)

Hrh, auxRequestTypeddali{ES % FRIEHIRS TS,

ZF R AR R RS RIBIAME A SHFZIRSS .
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7.11.1 EHEM SIS CHEIRS

REETEEETS, FASNERRTLUERU TN EPIRRENEF ONRAEE, RENBAEREEIS
ESEN

1 /// auxTakeoverspotPosition will take over spot position from spot trading system for option
execution & cover order

2 /// it can be used only for ETF options

3  /// takeoverType is 0 for take, 1 for return, 2 for take at most
virtual bool auxTakeOverSpotPosition(const YDInstrument *pInstrument,int takeOverType,int
volume,int requestID=0,const YDAccount *pAccount=NULL)=0;

ERTSERISENRBBAT

£ 15288
pinstrument MR ELI1EE

%8, SRR ERBEIZERERUES
10 I3E, BRI CAZEREIMES IR EES

RICOVETPE 5. R, ERENEIFISEALERIHROR, NS08, SEEMEATIHEA
A CE, NSIMEEHENNEEAIIREFCE

volume EEREPENHSE

requestiD FAFXAARNREIER, BREIRECRIR], AJLAfEnotifyResponseriZIEiERrIrequestiD

pAccount ENULLERRHRIREE, EERALISEREER

EaSi@idnotifyResponselR[EliEKEE

FE %88

(RS, 0FRREKY; FFORTARLERIR, RERNT:
YD_ERROR_NoAdminRight: EIRREFIRERZZINE
YD_ERROR_AuxServiceNotConnected: fHBIIRSSIEZWTFF
YD_ERROR_AuxServiceNotSupported: ASz#FHZiHEIIRSS

ErrorNo YD_ERROR_FieldError: S8R
YD_ERROR_Invalidinstrument: A&iE08%4
YD_ERROR_InvalidAccount: FA&EHIEEMKF
YD_ERROR_NotCashlInstrument: JEIEEEZ]
YD_ERROR_NotEnoughSpotPositionForReturn: MEFCAE, TiEFIE

RequestType EEAYD_RT_AuxTakeOverSpotPosition
RequestID auxTakeOverSpotPositiond{& ANfJRequestID
EENEDEMRIIN, RBInotifySpotPositioniREERENIHAIIEIFECE.

7.11.2 KA EHEDARSS

BRABNEERAERU T AR AEE EETRAEEHERHREEERRCAHATS.

1 /// auxTransferFund will call broker interface to transfer fund
/// transferFundType is 0 for transfer in, 1 for transfer out
virtual bool auxTransferFund(int transferFundType,double amount,int requestID=0,const
YDAccount *pAccount=NULL)=0;
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ERAERNSEORBT

e 188
pansterrunarype | O A8 BETRASASSSRE\BAEG
S, AT ABAEAI S
amount HASHISH
requestid ATRATRIRENR, HEHREORE. AIUEnotifyResponserrEITERiIrequestiD
pAccount ENULLERSETRAS, EERTLERAR

EE&@idnotifyResponselREIEKRIESR :

FE 1588

(HIRME, 0FRREY; FFORIARLERER, FRERNT:
YD_ERROR_NoAdminRight: SERAFEEHASIUR
YD_ERROR_AuxServiceNotConnected: tHBIIRSSIEZWTFF
ErrorNo YD_ERROR_AuxServiceNotSupported: AHEHZIHENRSS
YD_ERROR_FieldError: S8R
YD_ERROR_InvalidAccount: FREERVEEIKF
YD_ERROR_NoMoneyToOpen: BEARE, TiXAkESE

RequestType EEAYD_RT_AuxTransferFund

RequestID auxTransferFund/®{& NFYRequestID

HAERINGE, S@EdnotifyAccountiREEKREHNHMAEESTIMIIHAS FETCEE.
7.11.3 iR E5HENIRSS

RREMNEERAERUTLENSRIZAEERRSBIREBInRAEE. ERSHFFARIX AT,

/// auxmoveFund will move fund from one yd system to another one
virtual bool auxMoveFund(double amount,unsigned short targetExchangeFlag,int requestID=0,const
YDAccount *pAccount=NULL)

3 virtual bool auxmoveFund(double amount,const char *targetEnvID,int requestID=0,const YDAccount
*pAccount=NULL)

ERTTERISENREBA T
28 %88
amount NERITESEIRHERIEE
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8% i%0g

A BMEENRZAITS. RRTFEA—IREZMIRE, BxEFEEREERZMNSE
BEFF, NWathE:
YD_EF_SHFE=0x01
YD_EF_DCE=0x02
YD_EF_CZCE=0x04
YD_EF_CFFEX=0x08
targeteExchangeFlag YD_EF_INE=0x10
YD_EF_SSE_OPTION=0x20
YD_EF_SZSE_OPTION=0x40
YD_EF_GFEX=0x80
YD_EF_SSE_CASH=0x100
YD_EF_SZSE_CASH=0x200
YD_EF_Global=0x8000

targetEnviD BFFMERIMERID, IMEIDETMNAEASEAIENVIDHFREL,
requestID BFXSARRREEK, BHEIRERIT, AJLfEnotifyResponserhiziZiEKrequestiD
pAccount ENULLFR SRR E, EEROLIEEREEEE

BEE4BIEnotifyResponselREIERER :

FE 1588

(RS, 0FRREAKY; FFORIARLERER, RERNT:
YD_ERROR_NoAdminRight: EEREFEEEASTR
YD_ERROR_AuxServiceNotConnected: IHBIIRSEERTFF
ErrorNo YD_ERROR_AuxServiceNotSupported: AHEHZIHEIRS
YD_ERROR_FieldError: S8R
YD_ERROR_InvalidAccount: A~&ERIESMKF
YD_ERROR_NoMoneyToOpen: BEARE, XAkt E

RequestType EEAYD_RT_AuxMoveFund
RequestID auxMoveFundd{& NAJRequestID
THRREKINE, EnotifyAccountiREIEKEHNEI B RS TR T FETLEE,

7.11.4 Y I#LI5 C5HENARSS

REEBNEERAERU TSRS AN SEPRBEEZAIAINEFE. [CHFIERRZH.

/// auxTransferHolding will call broker interface to transfer holding(only for YD_CHT_History)
2 /// transferHoldingType is 0 for transfer in, 1 for transfer out

virtual bool auxTransferHolding(int transferHoldingType,const YDInstrument *pInstrument,int

volume,int requestID=0,const YDAccount *pAccount=NULL)

ERTSERISENREAT

28 1588

0: XIN, B ?—:@MEEP"E%)\@‘ B8, TR OEBIRENRZIRE, BRCkK
transferHoldingType ?1@T$¢x%Eﬁ§k<§2, YINEZ i}E—JI—;E{’Ejyl_E@ (YD_CHT _History)
D X, BUSIEFCNZIREERANEFRS, (RTLEAEE (YD_CHT History)
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8% iR
YDInstrument RINIESEE
volume MRS EH=E
BAFXSARENREEK, BEIRE0RIE]. AJLAENotifyResponse iz EIERAY
requestiD
requestiD
pAccount ENULLRTR SRR EE, BEERLMEEREEISH

IEESIEInotifyResponselREIFKRER :

FE 15888

HixtD, 0FRROMIN; IFORTERESEIR, SBoERANT:
YD_ERROR_NoAdminRight: EIRREAFEEHEASIUR
YD_ERROR_AuxServiceNotConnected: HEIIRSEZWIFF
YD_ERROR_AuxServiceNotSupported: AsziEAZiHEIIRSS
ErrorNo YD_ERROR_FieldError: &E5E1R
YD_ERROR_InvalidAccount: R&EHIEESUF
YD_ERROR_Invalidinstrument: A&3AA0IES
YD_ERROR_InvalidAlterHoldingField: %ikiEBFEBAEE
YD_ERROR_NoPositionToClose: (FGARE

RequestType EENYD_RT_AuxTransferHolding

RequestID auxTransferHolding=r{E NAYRequestID

WikFFemIE, f@EdnotifyHoldingAdjustStatusiREERERNSIFIELILFCINCAME, FEUSEERIEED.

7.12 Z 3RS E

ZIARIREBENR. RAREHR. RNEHREFZZMEIRFESIIAEE, BRSBSXBERERIERME LARRS, F1a0
FERMTXLEERE. NEF, BORZMREIEELEAEREIRNEE, TEALREREERIEIRRS, flaE
3ZF. RRZFERNRZARBRS. BERS. TRRSSTHIAREY, DAL EERERZMRENRSEERE
OrderSysIDFERH, MERSICRBMRERSETHFHELIRFEANOrderSysID; R, IFAMEXRZIHRHTERZET
BEEXRERAETRSFIENEE, XD ER I NESEEMEERIR F.

FRRR EREBAIRRIRAET R, BAEXBAERZI, HiREERETRBAERTIRERER. HERBEERR
ZFRERS, HLMERLTIAMIIIE.

Sy dApiflydExtendedApifig&#, AJLAEITZYDListenerfinotifylDFromExchangeBIARKKEIREIRBERS, RE
HRERZDITRS RERIEASWEIEREIE, TEHRRZMRZEASKEILEEE,

1  wvirtual void notifyIDFromExchange(const YDIDFromeExchange *pIDFromExchange,const YDExchange

*pExchange)
IREIRISELTBINT :
| FE i71:):]
YDIDFromExchange IDType IDZERY, SRR
IDInSystem KIS BREETHIENIDE, FRERWET, AR
LongIDInSystem K FIRE SRR SIEEIDE
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YDExchange
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1588

RZEERIDE, RRIKE24FT

RZATEE

IDType R, MMARIRIAR, EXYMKRSET*R:

IDType

YD_IDT_NormalOrderSysID
YD_IDT_QuoteDerivedOrderSysID
YD_IDT_OptionExecuteOrderSysID
YD_IDT_OptionAbandonExecuteOrderSysID
YD_IDT_RequestForQuoteOrderSysID
YD_IDT_CombPositionOrderSysID
YD_IDT_OptionExecuteTogether
YD_IDT_Mark
YD_IDT_OptionSelfClose
YD_IDT_FreezeUnderlying
YD_IDT_Cover

YD_IDT_Designation
YD_IDT_TransDisposal
YD_IDT_ETFCreationRedemption
YD_IDT_CreationRedemption
YD_IDT_BondAction
YD_IDT_BlockTradelntention
YD_IDT_BlockTradeReport
YD_IDT_BlockTradeAfterTradingHour
YD_IDT_BlockTradePricing
YD_IDT_Pledge

YD_IDT_ModifyOrder
YD_IDT_TradelD
YD_IDT_CombPositionDetaillD
YD_IDT_QuoteSysID
YD_IDT_CarryOverTradelD
YD_IDT_HKFE_MatchID
YD_IDT_SGX_OrderID

YD_IDT_SGX_ExecutionNumber

i58g

BERERS
RINMTERBRS
HISUTRUR RS
HISSFATRUR B/ S
AN IREBRS
BEIRBRS
ABHITURERS
PERBERS
HISS I m S
PEFHESHNRS
BRIRBARS
RZFTIEERX RS
A ER SRS
ETFEREERS

AR ESHERS
R EERS
IPRRREARRRS
IPRRRBRZ R IR S
IPRAREEENHRRS
RTINS R IR S
FREwsm S
BERGRS

PR S
HEBMRS
RINwmS

ERR ISR S

HKFE Match ID

SGX Order ID

SGX Execution Number
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YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDOrder
YDTrade
YDOrder
YDQuote
YDTrade
YDTrade
YDOrder

YDOrder

LongIDInSystem
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongOrderSysID
LongTradelD
LongOrderSysID
LongQuoteSysID
LongTradelD
LongTradelD
LongOrderSysID

LongOrderSysID
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XIfERydExtendedApifdigEE, TAILIEEERARERS, ERNTERANSHNSNAILUSIER, RENREIDER
ARKEN24FT5,

1 wvirtual const char *getIDFromexchange(const YDExchange *pExchange,int idType,int idInSystem)
2 virtual const char *getLongIDFromeExchange(const YDExchange *pExchange,int idType,long long
TongIdInSystem)

7.13 RR3ZFFRIAVSS

ZIAR BRRAERERERIER TRAUESHHRRE MR ENWS. BT MaERZ AT MR R ERSLR S HERE
B, BEEEEARSFFATRZAIS.

RBFR A3ZiFkss
LHARR. BEIRFT HEENRBTASIES

INERIENT LIRS BLFFRY, BRELCHRAZE, BREZERHLFESELR, ZESSNHECNISTFE.

7.14 25 R

7.14.1 ERIEE

AERLSHEF, FORBARERIESRMAEN, TEERESEXRIE-E. Flgl, FHEXNBESAMEREN, BT
BERIESISHRAI10%, EFCRBMRZEEIMTEIRO0%IRIES,; FEIOIHESAISIRREY, RTESRIES /IR
Y920%, EFCHREBAMAZEEIMEERES0%RIRIES.

ABIEFESEIES, M1.502.53.35RAFHR, SFCREMZEHENRMESIEINE, BARHERATTERITEREAR
e, S5EESEIRRERE, UARIFFeRE, EREVUILURFER, HAEFERAERIE. SFCRBMR
BEAESERILESEN, NWACHHTRARERRRES, DEABBAFTFEiRBLIBRMIXEL.

PENCHEECKE, TJLUBITEEYDAccountfAccountFlagE&igE T YD_AF_NoCloseMarginCheck LABBAZE:
TXATFCREINEE. EABERAFXRAFCHREINE, EFRENELHEN. RELRTEETFCHEXIRR, Z455
SREHENGE, THEBRRBIEPZOIRIXAREENTECRRINE, FEeThEMNKRNERIIATFCRED
gt. BEERFHERERZIIR IESTIRA seAMA FTEN&EEO.

1 bool alterAccountStatus(const YDAccount *pAccount,int alterAccountStatusCommand,int
requestIib=0)

BASEIRBEIT
sH 1588
pAccount EEHRESI R SRS

YD_AASC_CloseMarginCheck: ERE¥GIEINGE

alterAccountStatusCommand N N
YD_AASC_NoCloseMarginCheck: XFFGIHEIIEE

BAFXSARENREEK, BEIKRE0RIE]. AJLAENotifyResponse iz EIIERAY

requestiD
g requestiD

7.14.2 TR

HFXEERMRZEELMNTE, SCHEAEREE. 5. FRIsUEImRERZIRNER, KREEHEEMN
REBPD ELIRZRAINIER K. ELt, ZEREMT NI RZRRERRAHEREINZRETXK:

o EERREAKANR: RERKABN. RAEEEREREZKR, RAELERE.
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o KRHFRFBREAKALIR: REFKAEN. EERMKRBELHTIRE.

o EHEARENIGINIR: REEISFRZHANEN. AEEEREREZER REELEIRE. BRRSEXEMA
%MJEWE, LIRS R XEMN R BELRIZZ BB

o KRREFRENIGIIR: REFIAZZARNE. EERMUTRERHAIRE.
T BRI AR, HERRRETLHAITH.
ERDERTFERZIRRE RS AIRE, EREEEERSH LASIRELD AN M RRENER, REERERZN
PRAYTSIEIN TR~ :

1 virtual bool setTradingRight(const YDAccount *pAccount,const YDInstrument *pInstrument,const
YDProduct *pProduct,const YDExchange *pExchange,int tradingRight,int requestID=0,int
tradingRightSource=YD_TRS_AdminPermanent)

ERTSEPESERNRET

£ 1588

pAccount BRI . HEHEEENIKFIEF I LUBIT getMyAccount3REY,

pInstrument BB, FRREZAYRIRIR, IHAiEIREpProductfipExchangeANULL
pProduct FiRigEt, FRBEIZTmAIRIR. WATiEIREpInstrumentfipExchangeANULL
pExchange RZATHEE, TNREIZRZZAANUR. HEHEREpProductflpinstrumentINULL

FEREINIR, A%EIA:

YD_TR_Allow=0: SRIFFBE3R5. RATMNINEZE.
YD_TR_CloseOnly=1: {XAIFEE

YD_TR_Forbidden=2: AAHEARZ. RAFEINRE.

tradingRight

BFXAAROKRERK, BEIRERT. ALAENotifyResponse ZIKEIITERKAY

requestiD
requestiD,

RBPRIZEFRIR

YD_TRS_AdminPermanent=0: BIRRIGEHIKARIR
tradingRightSource ~ YD_TRS_UserPermanent=1: ?ﬁﬁ%‘iﬁ%ﬂ’\ﬁklﬂlﬂ

YD_TRS_AdminTemp=2: &R RIZSHIIGITRIR

YD_TRS_UserTemp=3: ?ﬁﬁ%aﬁﬂ’ﬂllmﬁﬂwﬁ

REBEEREN LRENIREUA TSR EEZANMBR . ZaUFEm R RIZEA L RTEIRE, hRB
FRUT:

1 dint getInstrumentTradingRight(YDApi *api, YDInstrument *instrument)

2| {

3 accountInfo=api->getMyAccount();

4 accountExchangeInfo=api->getAccountExchangeInfo(instrument->m_pExchange);
5 accountProductInfo=api->getAccountProductInfo(instrument->m_pProduct);
6 accountInstrumentInfo=api->getAccountInstrumentInfo(instrument);

7

8 accountInfo->TradingRight = max(

9 accountInfo->TradingRightFromSource[YD_TRS_AdminPermanent],
10 accountInfo->TradingRightFromSource[YD_TRS_UserPermanent],
11 accountInfo->TradingRightFromSource[YD_TRS_AdminTemp],
12 accountInfo->TradingRightFromSource[YD_TRS_UserTemp]
13 DE;
14
15 accountExchangeInfo->TradingRight = max(
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accountExchangeInfo->TradingRightFromSource[YD_TRS_AdminPermanent],
accountExchangeInfo->TradingRightFromSource[YD_TRS_UserPermanent],
accounteExchangeInfo->TradingRightFromSource[YD_TRS_AdminTemp],
accountExchangeInfo->TradingRightFromSource[YD_TRS_UserTemp]

Dk

accountProductInfo->TradingRight = max(
accountProductInfo->TradingRightFromSource[YD_TRS_AdminPermanent],
accountProductInfo->TradingRightFromSource[YD_TRS_UserPermanent],
accountProductInfo->TradingRightFromSource[YD_TRS_AdminTemp],
accountProductInfo->TradingRightFromSource[YD_TRS_UserTemp]

DE

accountInstrumentInfo->TradingRight = max(
accountInstrumentInfo->TradingRightFromSource[YD_TRS_AdminPermanent],
accountInstrumentInfo->TradingRightFromSource[YD_TRS_UserPermanent],
accountInstrumentInfo->TradingRightFromSource[YD_TRS_AdminTemp],
accountInstrumentInfo->TradingRightFromSource[YD_TRS_UserTemp]

);
return max(
accountInfo->TradingRight,
accountExchangeInfo->TradingRight,
accountProductInfo->TradingRight,
accountInstrumentInfo->TradingRight
);

BPERXZUREENR, BEEHTEERTMRIENESRNEMLA, JLUBTLA NEEREERENREZEEN. WE
O TE="EEFE—M, #xER EEaIAEEEgetinstrumentTradingRighBREE R/ DHIGLIRIZZ ZHUR !

virtual void notifyAccount(const YDAccount *pAccount)

virtual void notifyAccountExchangeInfo(const YDAccountExchangeInfo *pAccountExchangeInfo)
virtual void notifyAccountProductInfo(const YDAccountProductInfo *pAccountProductInfo)
virtual void notifyAccountInstrumentInfo(const YDAccountInstrumentInfo
*pAccountInstrumentInfo)

NMREZHAERBRZRNEN LAFES, SWESEREHRNotifyOrdersy EFEIRIRMNEIRnotifyQuote, EARJErrorNoJy
YD_ERROR_NoTradingRight=10,

AN HERREEZAS S IR, MESSHIEASLNMIEAL CRENRETAERE
K. BEEAASLNEATIARNA. BAL), RERAEERN AL LRENIRTR, FRNEASLIRBNT:
A BREIRAWIRS, BAREABLFERBRALT

ABEINRIFSES, BELARIETE, BARASENREREFRINT /AT aRr S i

A BELTAREEES, BBAREAAHNERIFRIBIRBRAY

ABEIRRIFIES, BAKARIERS, BAREEANRTERBIREL

7.143 ¥EEEEN

REREER, REBXAZENURSRNEFRETE. B, EREEFRRZH, SCHRERRBEEER
Zremiiil, BTHERZAT AR AEE, AAHNENTRESEY, B, ZEANEZXES LS
REBFEHEmIREEEIMER, MARRZANNEEEFTER T RERSEE, EMEREHZNFIRTR
BERBHART mANTREESMER.
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ZiA(FERYDGeneralRiskParamAUFIR B T AIREEESMSEL, HPGeneralRiskParamTypeRRFEIT R EIEH
4, IntValuel KFOFRSREE 7 Z- MR REELMIMY, 0RREEREE, FILURBIZ . 1EXINAT,
YDInstrument.TradeControlFlagNtrBE T BR BIZENBENRREEIMERK., REAEMIEEIMREEELAU/S

PR EEGESMERE, %Ml BRI RERS.
GeneralRiskParamType L] TradeControlFlag
YD_GRPT_TradeST=27 RS NPEERIR YD_TCF_ST=0x01
YD_GRPT_TradeDelisting=28 RZIBRTEEIER YD_TCF_Delisting=0x02
YD_GRPT_QualifiedBondInvestor=29 ERIEEIREE YD_TCF_QualifiedBondInvestor=0x04

YD_GRPT_QualifiedBondCorplnvestor=30

YD_GRPT_CorpBondNormallnvestor=31

AR EE

S ABNRHIE RETEBIREE

YD_TCF_QualifiedBondCorplnvestor=0x08

YD_TCF_CorpBondNormallnvestor=0x10

YD_GRPT_GEMBoardStock=32 RIeltRaE e AR YD_TCF_GEMBoardStock=0x20
YD_GRPT_ConvertibleBond=33 EACEIES YD_TCF_ConvertibleBond=0x40
YD_GRPT_REIT=34 HitigheEE YD_TCF_REIT=0x080
YD_GRPT_IsGEMRegistration=35 Bl AR ERR YD_TCF_IsGEMRegistration=0x0100
YD_GRPT_DelistingConvertibleBond=36 P EpTEES T YD_TCF_DelistingConvertibleBond=0x0200
YD_GRPT_ETFCreationRedemption=42 ETFEREE YD_TCF_ETFCreationRedemption=0x0400
YD_GRPT_NewGEMUnprofit=47 RleIRI<E YD_TCF_NewGEMUnprofit=0x0800

7.14.4 ZHLYR

MEN SIS AT RLRIRBEER SRR Z 179, GINERIESEN, FiESEH, RIETES. P70 HE, KSR
AJLMREEIESEHMATFEN, MAZZUENFTERT, IFRBHE, Z2UENHNTELEER. Eit, ZEEINT25

ARINEE, ATFRHBIESARIRERZARHERPERRINSE

JHMadjustCashTradingConstraintfg, £i@ignotifyResponselREIE2EMIN, ERIINIESIE]
notifyAdjustCashTradingConstraintElfl, ERBNUASULE], ZIREFZRWNEESEN, BEREHRERERZNR
NEBRRERRE, RERIRARZHEN.

1 /) REXRGAR
2 virtual bool adjustCashTradingConstraint(const YDAdjustCashTradingConstraint
*pAdjustCashTradingConstraint,int requestID=0)

4 /) ZHLRE R

5 virtual void notifyAdjustCashTradingConstraint(const YDAdjustCashTradingConstraint
*pAdjustCashTradingConstraint)

YDAdjustCashTradingConstraintf945Hun T :

FER i8R

AccountRef BRERZURNESKFFS, YRRE

ExchangeRef ZFFS. MREFRTRESIKENSLFRBRZM
ProductRef FREFS. MRERTRERIRENSLIRER
InstrumentRef BUFS., FMRERTARBKIRENSY

IsSetting >0FRNIREAR, 0FRRBUHAR
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FE i5¢8E

MERBARME, SRS ANT:
CashTradingConstraint 0: ZIESEAN

1: ZIESEH

ExchangeRef, ProductRef, InstrumentRefEHERE THIZBERBLIRIELINTEE, Flan:
* {VigE TExchangeRef, RRATERBRTZRZAIISHULEBMIRERBLIR
e {VigETProductRef, FRFIBRBTZRIIESNLIMHIRERBLIR
o {RET InstrumentRef, RRRBIZELWIRERZLR
o WN:RExchangeRef, ProductRef, InstrumentRef&S&EHIRE, NFRRBESLNEBIRERX DR
BEMSIRE T InstrumentReflFRIAXIZ B ExchangeReffIProductRef, i&&E T ProductRefFRiALLIREExchangeRef,

ERETHNETEENRE THUETE, WRERIHMIEGEZE—EE, BUERSHIRERW. i,
ExchangeRefiRE ExXFT, {BEInstrumentRefiRE T iR ATHIS LB L MANRE.

LIEFREBEE, $INE— P ESUMREARKBITFIsSettingfIfE, HSFEIREETERAN LN RARNEIESEH
ERFEN (IBEE LN ZARIZEE I LAMYDEXtendedAccountinstrumentinfo.CashTradingConstraint$kEY) , B
0b10, TEHIERARIRES AR :

e IsSetting=1, CashTradingConstraint=0b18{0b11, £I&8EMIN, MZIEEENAZZLAH 011
e |IsSetting=0, CashTradingConstraint=0b10&&0b11, &ig&BmMIN, NIZFEENRZLIH 000

7.14.5 iR ERELIRE]

BNERT, ZAEEH MR EEIIRPINEEL. ERTRAMEENANFHEERFESELR, —BEERTE
FERAZEBE LR, BIZAEEHNSLTAIRRE. MERRELRRERERZ SHRBBEHRIEMmEES
EMER, SoEILIRE MRS IRBELFIREREL.

IREPEHNMPEIFIRERESNFEERN, NRREEEY TS MNER, MAERIRREEHECATEN. Rk
EER BRI ZATERE BIRBMEGIHI R EIHREAEL, RN, BE. TERB. BEeREMERRBBISTT
NRBREH, BEREEINMEREREREBIGINRZERHEREL, BIRIN TSI\ BEREL,

LRIRATR, ZAEEAEEIRERER. MR LERER16775%, RINGILIRAS3SHE, MUSEETH, ERISE
HEEAITE, ZBARATLY &,

IREREZRSIn]EYDAccount.MaxOrderCountF&EZ!, EELPRFITITEYDAccount.MaxCancelCount®h&EEZ, WIRIZE
791, MRTAIRS, ERASFRBRS,

I FERydExtendedApildigE®E, BJLIFEYDExtendedAccount.UsedOrderCountZE AR HRIMKARISIREER, WNRISE
EERZASMFEY 7 1%, YDExtendedAccount.UserdOrderCount® &7 FTEIERZAMREBEL, REBNISHIE
ZHRATEEWCR, TABZAPIEE, BN, EEESERHRERESNES, BREENSHREHBENEEWSE
I REREZK AR EL L IRERY T —KIREAS U ZInotifyOrderiXEIRYYD_ERROR_TooManyOrders=36581%; &ML
1, ERREFILEZKFAIBIEREL FIRERI T —KIRESIE notifyFailedCancelOrderiR[E]H
YD_ERROR_TooManyCancels=89%iR, ARIFIEEXRTEMGEEIFIEEREALH, NRZIRRERERAGERFES
EEH, FoEHMERRIRIRE., BREESZVEEYD_ERROR_TooManyOrders=36F1YD_ERROR_TooManyCancels=895&
RHAEKEIZEREELLEERRIRHERZE, IBRERALLCHIZE,

INFREENFHERERFER, REBVESIREEHSIEnotifyOrderiREIRY YD_ERROR_MemoryExceed=73Hix.
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SRR EZCH++ APIRTEISES
7.14.6 EFEHERE

MABRT, ZEEEFSRFHRERANERER M, REEYLUERE—MKFERFNERZEEE. B2, 3%
ROEESIER TCPTMIEBRRILT TA TR, XNZAEEHNEMEITREEEN. AT ERERMT SMYmEaR
tERE, KL MRS RESREIRE.

BEFRESHEILAEYDACcount.MaxLoginCount &R, WNERIZEN-1, WERFAIRE, BOANRIRS. HEIEREETLE
YDAccount.LoginCountshEZ,

ERBEE LR ZKFRIIERG ERE, #EEERSEnotifyLoginiik[ElYD_ERROR_TooManyRequests=20%Fix.
MRTHEZZERBR, BFERZIEEERRA.

7.14.7 BRERZEE

P REIREE B BTIRG3 %, AR T BTN, BENEMAREINREM Tttt FRE
J9IRILAERE IR R A B R E.

FANBRT, ZEBT SRR IMMUREBRRZER. —HEXZMILUBORES (WMHeE) SSREAREME
MERE, B—HERAEURCEERBERF T M T BRREMIABREZARANE, B, ZERETHHRE
BcE B ET RIS

o BMEFENERBRIRRARE, ARSI REARERENERIRBIRARD, ZIREKBENNRZTEK
Br-RAIBUABRREIHN, RS RV B RIRBR SIS, FEESEE N IOEREET,

o XABRMEEENBERRIGEINRE. NFRRREERIBEFTEEM T BRRIGE, TLUSELCHRXAZIKFIE
AR EINRE, EETLAEEYDAccount. AccountFlagth 2 E#IZ & 7 YD_AF_DisableSelfTradeCheckin, UNER#
RENRNZIKFRIB R RIGE XA,

MNTHFERIFIRE, BESREESWIIFRHRNMMIRNIRBZBREFENSES. g1, BRGLINGIHTE10TAIRMN
SEER, FUREERAITTARRNSEER, BAMSWARSFIENERR, MNRRANITHRNZER, WASEHENENK
2. FHEMFIRPEARRZZMAENAR, ERT:

o REATAIBHIRTAYRIT. FAK. FOKHRZE
o LHART. BEIRRT. KRORT. XBROFTAPRINER
o HARTAYRRMNER. IRINER
XTFHERGT, HRATRNEE:
o [RTAERTAIHIFTZS, EESRERESWIIFRIRNIRBZEREFENSES
o FEMBFHRNIVEEMNIESE DS RN BRANE

o BT HMEEHMAERERHRMNE, MBET—KSEMIKIIRBNAGIURARZM, B, HrmHRMNBNE
P AGERAN APRSKSESEIRINER, MEZEREX T RPN ERIE.

LHARR. BEIRRRT. KRSRT. XBESRT. THARTEERSRMIIEAREM, B, DARBAEESENNRIMRBERISHKZIEE
BHIENEREL.

NRIEF SRR ZITIBEI 71138 1TRA B AEIR, R CH LR EEHEE 7" Bl eliee
‘, ZIRESIGER—X W3 FTIFAK/FOKBESIRMBERREMBER, EEEVSWRZM=E. BRIEEN
BERPE A CHRMII—FMRIFIIE, BRRMNZELCHMERZRBEN, FULMERAEEEREMRIRE, B4
B RSB BIREE 7 FAK/FOKIBRAZITA, (BRMREEFAK/FOKEAS [f2f B s e h S R IR E R JHIE N B AL,
£ (TEEREIRERZRERZEEDZE) REPNEXREWERGIEEFTBEREL, ERIPEFEN. %
IR ASURIERR RS, ERDRY2EPREIEREIRNTE <. BIRYBASRIAREHERNTES . mINESHRRIBMAZIT
AR NBEBREIRE ST
ERRURZMETREE —ENENZHRRAE (ST EARITFSIRERR)  BEEEEERRIGERETIREER
ZWBH, WRE—MRAENRZRBESHRELCHRAEME NN, SRR BIMTEEEMSEER, MitEaM
TEFHIBRAEE. HTRPIREENAEER, N TICHRRMBATATENRRZRSERLCHEMNRZ, BAEETRTIT
HBERNBRIRE, FAHRRSNN IR E RIS E ERIEE,
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HEIEIE N ERAHREE, #S@idnotifyOrdenREAYJYD_ERROR_PossibleSelfTrade=2558i%,

7.14.7.1 REFRIRNHERZIEE

BTHEMIFSREXRN, BRRAMSEEER, MRRASFEBNR, STHEERN, RIRMHMSRNSeEEammK
2, BEftRMMSERBDASHEERDSHIRNTEERR, SMEE—EBN, BTEENRRZMEINREE—E,
BLBENTEE, IRERERNMTISERBESSHIRNTEBNRR.

ZIAEET R Z M EINRE—RBZMRER, SEERRT:
» REREERENRGTRTARERMN
* RAREE—ERETELZLBERGIEININFIARRZZMIINFEA—E. AIIEZASBIRINA. &E—EB. &
BIRINC, AFIBMIRKERAS, WNFRIERINRE—SMN, AMKIRETLAATLIMENSIGE, BREIERARL, CEREARSANB

MR E R REE R AN, (ERETRENHERSERSFREASHRLLFARZZMIRFHA/C/B, LRIZZATIIEIB
RIRIER/E—ERREC, ELCEINE, MTIAFIBIIRL T BRAL.

ERREBIAEE LR, (BRNERZFERARERE. BERBEFSARERERZR—EY, EASEREER
WiERE—R, —RIEMHRASBEMNZSEXIRN, ERNIST CIRE—BRC, JLUEBLRASREETE
EBEMRARE, MERITERMHRERSEYSREXRN, BERSERSBRNMIVEER, WIEASEBEBM
. FELt, SREBANECSHRNTAPAFEEEENRAEN, ISR CHERZREENPERINTEIREMRR
WENEE, FIFFZEEE, PEMNRE—BRNTESEMRNMMOERSHENRENRZ, BNFERESEEREEREMNE
B3Z, XESEASHFIRBRRZZAMOEEMRAEE—E. RINBRE MBI INIEERR BN EEIE,

KEETEIIYDACcount. AccountFlagi@EYD_AF_RelaxSelfTradeCheckForQuotetr&E L AH IR 2 BB T1ZIEE.

7.14.8 =M P4HE

ERRNENE, KBMERTRORE. 2R, RERXSTH (BRRE. RFEEH. KEURIEEH. BRFER
ZEF) EESHENAEN, M—ALMEFRXAKFNRS. FEFEHITE. AR CHMHREE LB TR
FARBENSS, M1.38eRAEZAEESIHERA—BRETHNS NI REWRFIRENTERFH. TERABFTELCHR
FEREERSEERTEERTENRE, BUZIEEFSNETARFRISHHERER.

ZIRSHFET LR ANBRRES, BERSERA AR REMHRNMIME— M IKEFLAER, EREEESE
B E, EEFERRRIKF XA T BTN, BARMRIKFIHREIHRNASS SIKFELUSIZIKA
EEHNERREE.

BT LAEE IR ESUERY S TR ASCIN TR P BRI S BT, Bt ERREIRASTERFAERE SRS, WREs
TRE, BERATEKER.

TEKFPANRRIKFERAR TREIE R, MERFEEER, RESITLUASCHEIRFRERT.

7.14.9 {IRPSHFBIRNE

R ERIAPIRAS, REBFHRINE L1TIE<SHFAIOrderRef BIREIBEERA, KRBEILMRIEFTEMRIREOrderRef, 5
KEEEEFFELRETEANERRE, EEUDPEAKZIXEEERE, SEREERZZE T,

FBRREIREE, EREEEAIFORAAHITRE, MRENENENEESKREA. FHEEFEIEEE.

AT EMARIAPI, AR EAGR, FEAFNMEERIEHTNESKFPEIOAII T TiRRSHEEINEE. EEEIE
BT HZINEERIIR RERIOrderRef 2B RIFBRIERY, FHULE)T OrderRefIERIFBIEAIRE, NIEIREIErrorNoA
YD_ERROR_InvalidOrderRef=78H04&1RE1HR.

RS ERFBIEREREE(NRTAPISLARSEER, BIE—PAPISLAA HAVREEREAEEE, BEERKFEIZER
ZAPISLAIZ BRHRERIOrderReiRBIHAIREI, HEIt, Z&EEART, EAOrderReflFJUA{F/9SessionI DAYELIE
PAREXR. HIMURBRZEA— M RIRIRETRERN, ASMAPIRUDPIREIEMR, SEERETER (WA
2EH) MEFREAFETEFRSAIAMIBEERR, RESTLELIA.

EER LS EYDAccount.AccountFlag 28 B TYD_AF_OrderRefCheckind 7 #RIZINEEIEBIER, BIRBTZ
RSN RS S RS B IR IS,
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FERAGENESNE, BT EEEMAIFORPARTRAIREE X DIAMRBSIOEINEE. FIREEMER(E
FR%mS RO0RUR REH TR BRI A B 2R B SO ERINIMA OrderRefiURIDIEE, BAILIERCHXAMKS EARE
SEFX.

7.14.10 tE&REE

AR B E TER RS | REAENTRBEIEES EREMISRENERERS, SCHREEREEGRE, &
FHRRE BV AMEAREECIIERE. BT RABMEHRWE, REETRSAE— BRI T A SRE
RERBANMRMEE, B, MTEESEIIRRERNXZMREESREN, BEAZZMEREENE, B— &EE
KPR 2N ERERNMSITEER—RE. REEMEARENUTESSMITARE, SEREE. 8, Ea55wEs.
ITELIES, KiLiESREHEEHRBISMITARE. HERBBESHEENE— MRSt EETRE. LT
M RAZBETRIESNN:

o EERALIRRERNENEERS, BENRRTHIZIRTRN, HERIZBERAN RN EERBWRIEFCHE

HEFEZmR, ATRIRERNGE, EERNRBESFIAEETRE
o EBEMHEESEREMRAES, BEit, MHEEHRN. BIRMIESTHTNESTRE

1RER LA YDAccount. MaxRequestSpeed FREVE SRS, EREMKIZREN-1, WRSLEESTHE, SREES
SRS, EHR-PAYErrorNogYD_ERROR_AccountRequestTooFast=24,

7.15 HiFRZRER

ydApiHAMREFRK, R TFIEIAINEERBEEydExtendedApidh{ERE,
BEQORISEEAR, FANAEXZNEESTER, BRUEASNEERENEY, LRIERES M.

7.15.1 EifjiREa

/// getorder by orderSysID can only be used for orders have been accepted by exchange
virtual const YDExtendedOrder *getOrder(int orderSysID,const YDExchange *pExchange,int
YDOrderFlag=YD_YOF_Normal)

3 virtual const YDExtendedorder *getOrder(long long longOrderSysID,const YDExchange
*pExchange,int YDOrderFlag=YD_YOF_Normal)

FERTZETURRENCRIEIRZRERARBEE RN ITERSR, FrE@dinsertOrderRFIRETTIERNAIIRERERAT
LIERARHERR, BABLTEISERE, JLUBTIREYDOrderFlagEifE BRI A,

1 /// getorder by orderrRef can only be used for orders using checkAndInsertorder
virtual const YDExtendedorder *getorder(int orderRef,unsigned orderGroupID=0,const YDAccount
*pAccount=NULL)

/// getQuoteDerivedorder can only be used for orders derived oder by using checkAndInsertQuote
virtual const YDExtendedOrder *getQuoteDerivedOorder(int orderRef,int direction,unsigned
orderGroupID=0,const YDAccount *pAccount=NULL)

S F{ERydExtendedApifdcheckAndinsertOrderiR NASIRER BT LAFE R _HIARI N G23KEN, REcheckAndinsertOrderf
checkAndInsertQuotel@F5eRk, MEEBIIXMN G EERE], MARKEIRZZATRERR. HgetOrdera] LAEIHEIFR T
BINITERRZ IMYIRE, MgetQuoteDerivedOrdera] LAEIEHRINTARER, HEbgetOrdertGINT #RE S M directionf&
HARTX D VORI PRIEEMTER R,
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/// orders must have spaces of count, return real number of orders(may be greater than count).
only partial will be set if no enough space. Only orders accepted by exchange can be found in
this function

virtual unsigned findorders(const YDOrderFilter *pFilter,unsigned count,const YDExtendedorder
*orders[])

/// User should call destroy method of return object to free memory after using following
method

virtual YDQueryResult<YDExtendedorder> *findorders(const YDOrderFilter *pFilter)

virtual YDQueryResult<YDExtendedorder> *findPendingOrders(const YDOrderFilter *pFilter)

ZIARM T DRPEH =M AR BTN CEEIR BFRERARRATTE, HofindOrdersERATBRERHAIRE,
findPendingOrdersEXTAFFEFRMANEREE. FHZERFGIERALEZRERN, ANERBESHFEERFMGN
CERIZAE A R AT

1 if vyporder.ordersysiD < 0
2 return false
3
4 1if vborder.yDOrderFlag not in YDOrderFilter.YDOrderFlags
5 return false
6
7 if yporderFilter.StartTime >= 0 and YDOrder.InsertTime > YDOrderFilter.StartTime
8 return false
9
10 if vyporderFilter.EndTime >= 0 and YDOrder.InsertTime < YDOrderFilter.EndTime
11 return false
12
13  if yporderFilter.pExchange != NULL and YDOrderFilter.pExchange != YDOrder.pExchange
14 return false
15
16 1if vyporder.yporderFlag == YD_YOF_CombPosition
17 if vYDOrderFilter.pCombPositionDef != NULL and YDOrderFilter.pCombPositionDef !=
YDOrder.pCombPositionDef
18 return false
19 else
20 if yDOrderFilter.pInstrument != NULL and YDOrderFilter.pInstrument != YDOrder.pInstrument
21 return false
22 if vYDOrderFilter.pProduct != NULL and YDOrderFilter.pProduct != YDOrder.pProduct
23 return false
24 return true
BNFRIESIHBINT:
sH FE 1588
YDOrderFilter  StartTime LUTimel DRYURRATIIARTIE), -1 (FRTIRA]. PEBESHaTAAL,
EndTime LATimel DRYSUHTAOEEERATIE), -1 (RTIRA, BTSSR,
BEEEENYDOrderFlaghUtndfir, TLURESA.
YDOrderFlags BN, EEEEBRETIASIRE, BPARLUERUTREARIRE:

1<<YD_YOF_Normal | 1<<YD_YOF_CombPosition

ERASTHFEEN. XTYD_YOF_CombPositionAYiRE RIGEASEI

pCombPositionDef e
pExchange, M&E/INULLRIABRS,

B¢9185, XFIEYD_YOF_CombPositionBiREAAERY, tHZEEFANULLIIA
PR,

plnstrument
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8 FEB 1588
oProduct FEEREET, XFIEYD_YOF_CombPositionfIiREALERL, WEESINULLAIAR
PREY,
pExchange RZATEE. AIREAINULLIABRE,
pAccount RREBIREZISEINULL

B EEERAE RS EEEKERNYDEXtendedOrderiBsH4E, MNERMHEHHSERRUSHN, FREBEATHE
HEKENIRE, TICMOEKERSRER, AL ENREELRSREFEEASZMIHREBNSE, IREETLRBEX N
/=, BILAERfindOrders(pFilter, 0, NULL)SREUEIREGH B SKAFHIREAIESEL,
o KA ERFAGREIRBEAZMBEMO EERKEREE, T ESHEMOEHISHEE, MARSREaESHE
o KA ERIRABNERIRRERZA, TJaeBERMRTER (F—XREIRES, F XSRS HERENEASER
) FReERB T EiRERKIGRIRER
B MEI AR EIR R E D E AN HE SR ETE, BREERAEEFER=HRETER
YDQueryResult.destroy({H8t 5 EchOZSI8). HEEGERSE—MT5iA:
o K ERTFA AR IRFIREIFFERRER
o ABENHRREREREE TIEMBAL AN EN=E, MESRERTSSEHINTE, MENDESERNIER
EERRLTF.

7.15.2 i3S

1 /// trades must have spaces of count, return real number of trades(may be greater than count).
only partial will be set if no enough space
2 virtual unsigned findTrades(const YDTradeFilter *pFilter,unsigned count,const YDExtendedTrade

*trades[])

3

4 /// User should call destroy method of return object to free memory after using following
method

5 virtual YDQueryResult<YDExtendedTrade> *findTrades(const YDTradeFilter *pFilter)

HEFTEORRNAGESEEREEY, BERRSTUSESHREMEXNS. AMERRESHEEIRHIMEEE
IR

1 1if yvDTradeFilter.StartTime >= 0 and YDTrade.InsertTime > YDTradeFilter.StartTime
2 return false

3

4 if YDTradeFilter.EndTime >= 0 and YDTrade.InsertTime < YDTradeFilter.EndTime

5 return false

6

7 1if YDTradeFilter.pInstrument != NULL and YDTradeFilter.pInstrument != YDTrade.pInstrument
8 return false

9
10 if vyDTradeFilter.pProduct != NULL and YDTradeFilter.pProduct != YDTrade.pProduct
11 return false
12

13  if vyDTradeFilter.pExchange != NULL and YDTradeFilter.pExchange != YDTrade.pExchange
14 return false

16  return true

BIFRIESIHBUT:
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8% FE 88
YDTradeFilter  StartTime IATimelDRRFERAEIARIE], -1 {RETIRG], RS BRI,
EndTime IATimelDRFRAEETRINE, -1 RETIRG], FEIEESSEIEE.,

pinstrument SRS, WIREINULLABRS),

pProduct FEEtEEt. WHKEAINULLABRS.
pExchange RZFEs. WREAINULLABRE],
pAccount REEBREIZEANULL

7.15.3 EHiFR{N

1 /// getQuote by quoteSysID can only be used for quotes have been accepted by exchange
2 virtual const YDExtendedQuote *getQuote(int quoteSysID,const YDExchange *pExchange)
3 virtual const YDExtendedqQuote *getQuote(long Tong TongQuoteSysID,const YDExchange *pExchange)

TENGERTLABREDEEINEIRZZREIREIRIN . FrEETinsertQuote R IIRM i ERNRHRIN BT LAFE AR EEA
=,

1 /// getQuote by orderrRef can only be used for quotes using checkAndInsertQuote
2 virtual const YDExtendedQuote *getQuote(int orderRef,unsigned orderGroupID=0,const YDAccount
*pAccount=NULL)

SF{ERydExtendedApificheckAndinsertQuotedR NBIHRAN T LA _EiATTA3REY, R EcheckAndinsertQuotelf5E
B, FESESXMANGIEERR, MAHEKERSHRERR.

1 /// quotes must have spaces of count, return real number of quotes(may be greater than count).
only partial will be set if no enough space. Only quotes accepted by exchange can be found in
this function

2 virtual unsigned findQuotes(const YDQuoteFilter *pFilter,unsigned count,const YDExtendedQuote
*quotes[])

4 /// User should call destroy method of return object to free memory after using following
method
virtual YDQueryResult<YDExtendedQuote> *findQuotes(const YDQuoteFilter *pFilter)

6 virtual YDQueryResult<YDExtendedQuote> *findPendingQuotes(const YDQuoteFilter *pFilter)

HETIRNPGESEIERERYU, BERRSUUSESHRENEXNS. AMERNEEFaEISMIHEEE
WFR:

1 1if ybpQuote.ordersysiD < 0
2 return false
3
4 if yvDQuoteFilter.StartTime >= 0 and (any DerivedOorder of YDQuote).InsertTime >
YDQuoteFilter.StartTime
5 return false
6
if yDQuoteFilter.EndTime >= 0 and (any Derivedorder of YDQuote).InsertTime <
YDQuoteFilter.EndTime
return false
10 if vYDQuoteFilter.pInstrument != NULL and YDQuoteFilter.pInstrument != YDQuote.pInstrument
11 return false
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13  1if vbpQuoteFilter.pProduct != NULL and YDQuoteFilter.pProduct != YDQuote.pProduct
14 return false

15

16 if YDQuoteFilter.pExchange != NULL and YDQuoteFilter.pExchange != YDQuote.pExchange
17 return false

18

19 return true

EAFRIASHEBT:

a8 FE 568
YDTradefilter  StartTime LATimelDFEURAGIARIIED, -1 (RETIR), HESHalial,
EndTime LATimel DS RA0ESRATIE, -1RETIR, FIEESHaliEl,

pInstrument BEHEE, WREINULLAPRE),

pProduct FEEdEEt. WREINULLABRE),
pExchange RZFEEr. WREANULLRIABRS.
pAccount KRB RREZIZEAINULL

7.16 ZZZMER

BIRSTFRIX LSRR 2 M BB S -

o [[ERZMBBERREZRENRZMEBES. AT HDEBRENNAPINYE, [CERBMEBBENBNEFin s
FrRMRSEWRIEZ, ER—NAEZSIMEGRE, REE— Ik, FERRZINEHRISHEXE .

s PHERZMBRBERMANARENRZRZMRBES., ATFRERZMIRZNRBESEETESHN, SEER—E
SBEAENBSAMEREERE, NRENEREERVISHKAE. Eit, SEEFERPERZMNBRESE, —BAI
BEHATH, MhztEE LATEREE B HEIRERZMERES. ALUEE SystemParam/fiTradingSegmentDetail&
EEEREBERZIE, FEENARS,

7.16.1 L2323 MER

ICRRZMNMENET LA R EIAREURE], segmentTimeRIMIZRZZ BFFAZILLETEIAVFIYEL, ERmIBANiESNIEELIRSH
InsertTimefYfE><i5AA,

1 virtual void notifyTradingSegment(const YDExchange *pExchange, int segmentTime)

TEHT BRIE I RZMAIZZNEENERSE, EXBMEENERBITEN, BAEF P EIEIRISCRRT R
i,

REFR B 3

09:25:00
09:29:00
09:30:00
11:30:00
13:00:00
14:57:00
15:00:00
15:15:00

hEfT
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REFR B

09:00:00
10:15:00
10:30:00
11:30:00
13:30:00
15:00:00

BEIRAT

08:55:00
08:59:00
09:00:00
10:15:00
10:30:00
11:30:00
13:30:00
15:00:00

LEHARR

08:54:50
08:55:00
08:58:50
08:59:00
08:59:50
09:00:00
10:14:50
10:15:00
10:29:50
10:30:00
11:29:50
11:30:00
13:29:50
13:30:00
14:59:50
15:00:00

PN

7.16.2 B3I AP ER

3

20:55:00
20:59:00
21:00:00
23:00:00
01:00:00
02:30:00

20:55:00
20:59:00
21:00:00
23:00:00
01:00:00
02:30:00

20:54:50
20:55:00
20:58:50
20:59:00
20:59:50
21:00:00
22:59:50
23:00:00

IR Z M RES LA T EIEREIRE. ZZMRNREEES M RZAARERE, FRERZ. FrmsafIt=1719E
REIBBMRZZMER, RBERZZHERBESRAE DA=MEETI—. BERZMRSEnotifyFinishinitZ [FFHREE
BESBDIBERZMNERZE

fEnotifyCaughtUpZ /A BRI, RESTEFERBEIBBMEZZMRZEI, NEAAZGLRIPERZM RIS, BRI

B, (ERREARERIR—EENotifyCaughtUpZBIBBKCTIMBRZAT. FREELINRE, &

ﬂo

FSZELMEXNBERZMNERERN. ZAEESRRMEEAINZZNTHBERERLE, TEEaRE

ERTHER

i&pgnotifyCaughtUp ZBIAZUCTRREEEZE R, —EBARAELTRANTS, RBMFAREHEETARARES
BrER: —REATHERKKENG, MREAXFKEEFRBPERZZNER, WS IBRABMERZMER, MR
FRARIBRERZ Z ATV SR AT APIERIZANEARSRRS, IBAZPERZZMRIICRESERE

notifyCaughtUpZ [G ki,

1 wvirtual void notifyTradingSegmentDetail(const YDTradingSegmentDetail *pTradingSegmentDetail)

RERIYDTradingSegmentDetaill9=FE&IBBAN T,
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FE L
ExchangeRef RBEFS. IRERZZFAHERZZMEBRERN, alA-1,
ProductRef FERFS. REFEBERZZMERIERY, Bls-1,
InstrumentRef BUFS, RESYBPAERRZMERIRERNY, BaUA-1,
m_pExchange RBFiEEt. IREIRZRZATBRHRZRZMERINERNY, BNANULL,
m_pProduct Femigst. REF MBI ZMERIBREN, BUAINULL,
m_pInstrument BLUiEE, REISYBPARZZMERINBREN, BUAINULL,
SegmentTime MiZ3Z 5 BFRZILE ERF 4, ERiBHNES R EEEHInsertTimefItEXIH,
RBMEIRT::
YD_TS_NoTrading: 3E3Z5
TradingStatus YD_TS_Continuous: ELEZ5

YD_TS_Auction: E&EN
YD_TS_Closed: W#

(3 Important

M1.502.52. 200 AFHR, 1ZR1IEETYD_TS_NoTradingfeE 3z Z b IR 9YD_TS_Closed, i5{&FA
YD_TS_NoTradinglEAE LR BIESANTEEEYD_TS_ClosedtBIIANFIMTBIES, BERFERZBATEE.,

M1.502.52. 200 AFHE, BIAEESHFHARRZMNERSEIRIRE, FEESEZZNENE,

7.17 HREA4H

AT EFASHFHEREN KD IREMRESREBEIGENTR, ZIATE 1.280 IRAFIEINTRAHEINGE, REFTLUE
YDInputOrderf1YDInputQuotesigZ&OrderGrouplDF1GroupOrderRefControfEEFR ERZATHAE,

(3 Important

1.280hRAS | \IREABATHEERT ST IFRA63 MREEE, 1.486RAHREBELEMGIEINFI2554 . HfFEFE1.486 RAHIH
APIERE1 A86hRARIERRT, HARRBFERIMREFE, BEFRRA25MREBEANMLTIGAPIFIESEFRE.4865%
VAIGHRA,

FE i%88

IEEIRBEFHRNM ATERNZIEE, LA BTXOIREMBRIREE. EEIUANREMBIEDH
EETLAMER0-2555 R B,

NFRFRS, 0SIREEBAICEOrderRefBIFBEIGM, 1-2555IRPEBIRIZERE
OrderRefE2iE 4

OrderGrouplD

IEERREEKEGYIREOrderRef Y RFEBIEMHOEH T :
GroupOrderRefControl ~ YD_GORF_Increase: OrderRefEgiiBiE, BifEREROrderReffyBIfRMAAATET
YD_GORF_IncreaseOne: OrderReffZfZeaiEiai, BiSHEOrderReffEfRARA1

FEMREFIHRAN _E3EREOrderGrouplDF1GroupOrderRefControlfg, 1EEKEIIREMBERBEENREN, SREXRK, WE
#E@ignotifyOrderiR[EErrorNo=YD_ERROR_InvalidGroupOrderReff5Ees, FHIEiZiEEAIMaxOrderRefdhiREHREAHIE

EfJ0rderGrouplDXRiEgAOrderRef, FTICIREMIISEM, YDInputOrderflYDInputQuote EiZERJOrderGrouplDF]

GroupOrderRefControl&B&iEidYDOrderf1YDQuotets (],

BT TEE KRS HHEFEOrderGroupl DFIGroupOrderRefControl, (4% TiREESANERER., NEFR—
OrderGrouplDRJIREE, REETLTHE—IKIZREYD_GORF_IncreaseSLIBAIEIRIGIRE, $KIZE
YD_GORF_IncreaseOnesCI =& BRiEIBIGIG .,
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EERERREEMEAEEHERMAIAERERENotifyLoginZ f&, 1EREET LA TNEIEREUREIENOrderGrouplD2
BiEAOrderRef, iESMCFZEEFANRENE, HESLIRADERFESIRENEAIOrderRefifH{TIRE,

1  wvirtual void notifyGroupMaxorderrRef(const int groupMaxorderref[])

X FEFydExtendedApifREE, AILAMER TS EZEESREURBEERINAITNOrderRef:

1 wvirtual int getNextorderRef(unsigned orderGroupID=0,bool update=true)

orderGrouplDISERBAMRS. FHorderGroupIDIRENO, FILURE N OrderReffyfIN, WisSEZikE; &
orderGrouplDIZE 12255, ABPATNOrderRefibEAZHBIERAOrderReffii,

updatet§3KEX T OrderReffg, BERERMARPANGEARERS. RIKAXAHgetNextOrderRefiREIRI T
OrderRefan, HAURIEREYFUpdategtrue, BBATXERgetNextOrderRefiREIRY T NOrderRefAn+1; HAURIERES
updatefyfalse, BBATXIEMAgetNextOrderRefiREIRY T OrderRef{a%A AN,

7.18 Zi&EE

BIRERRIASIFA— RS SEINEHEZSNMAPILFERES, MBRIAER TREZEIRT. SemyLIEEainEs
FMEEENBREENMNILIR, BEETLEYDACccountiiMaxLoginCountEHIRCHERISE TiEE FE, HSaR4
A¥MaxLoginCount/3-1, @AY, YDAccountBJLoginCountid® 7 HEIZREWAERNEE. NFRE—EEKSHAEE
##, MaxLoginCountfLoginCountS 2EREHY,

ERFEFBEXDTEIEZARE, BICEREREATNNE, FRINER T UREIRIRESessionI DHLF.

£1.386hRA T, ZIARM T RERISessionIDHLH, ZAHIRA T HEFRIESXZAIEERXR, RITHIREER
KREBENRZHXK, EREUREEER D e EAASessionIDHH, (EERIEREHICRETREEHRE. 2l
HERSEERAERA, BEREEEIAXE, ERENREaRERR, UFEKRECHERaREMZINEE.

Session|IDEHIEETAEDEL, SAPIWIRER MG EIERITM D ESessionID, FrEIREENFIBIERE LIR/40961,
SessionIDZRS/H0F4095, RFiEHENDECSessionID, ARRBIERLRINFSE. EEHRE, XRAYSessionID
BwEWLAEER, EtE— 322 BrAERE, FAEREENSessionIDERGEEE, RA—REAEZHLIRESES
[E—SessionID, {BEE—HEIRSE MEZRISession| DMARRE, EIIRZIEINISEEBARIEnotifyLoginFkEY
getSessionID, ¥KEXSession|DEYEREAI FE7:

1  virtual int getSessionID(void)

IREEFIIRINAYSessionIDAJFEYDOrder.SessionIDFIYDQuote.SessionIDH3k8, TiBEEEREE = BEEEE
s, e RERVREREHRAISessionI DRIEEN-1.

I ERARIAPIF, ZikJafERydExtendedApiFR BRI T —ERIAOrderRefAURAZRIGSession DEYHEH, (B
BATIRHRE, DATEHEFNIER. ARSFRENE, SRRAPIANRS HORRBAREZNE, ERAERE
FRAFOIREBBN FIARE TN,

BIE, —BEREERZE, BEREIEEDESERZIE, SUNSSBEEIOrderReffRiZINsE, WS FEAT
A NIRRT RS, BE W EBSession DI, BUFTEIEE A HAIOrderRefEpLhzs,

ZERSHHE KA TR

1 virtual bool setSessionOrderRefRule(unsigned sessionBitCount,unsigned sessionID)
2 virtual void getSessionorderRefRule(unsigned *pSessionBitCount,unsigned *pSessionID)

BE(HIRETIIRINED, 1BidsetSessionOrderRefRuleiR BTSSR EBEIESHMM, setSessionOrderRefRulefd
E2HuRBNT:

e sessionBitCountiZ& 7 {EAOrderRefrrflFSessionI DRYREREB(EL, REBMEIAE ¥ RAERSIIR KRR
#, RBUSERS 160, XMREMEWIETBEEERER
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o sessionIDRARS T AERINERES, BNOFHEAE NAPISLHIRNERRS , SHRERDEAET
sessionBitCountigEHI NGB E
Ak, BRgEIERESEsessionBitCounty8, SessionIDA3, BBAOrderRefh B3 IFETERES, FITH24
I (32-8=24{z) BFHEIENRSE®RS, B, AXMIRERINT, TLIE256 (2\\8) MNEES, SMNEETLL
516,777,216 (2/24) KRR, [ERY, AAPISLEIRIERES 3. 1ZIEEAIE— OrderRef5259
(0b100000000+0b11=0b100000011=259) ,
EREA/E, BIaLAERgetSessionOrderRefRuleSkEUR BRNEZESRHZN, LUK EgetNextOrderRefgk
N TF—MRRRS.

7.19 #RiMY

EEF 1.280 RLALRRAAPI, EFHEIERIATRIMXALBIREAFIZWIER, SNISSHBIAJER, EEMA 1.188 REITIR
AAPI, IBEEXINARAFIERIDINAE.

7.19.1 L3R

M 1.52 RAFHR, ZAF T IREBFIRIERIRSZ, FHE 1. 280 IRAFIEIIFR TR, BERMARSZMERIR., 187ET
LBZIXEERKIEBHNUDPIRGHITRZ. BT RIMURERIERF B R EENERIAE, EMEERIIRTA
FRISEI, HMZEAPIREXRR. TCRBEIRNNIRREARBIZIAAPIRE, HESRIVEFEMEEREXAIR, FEit,
SAPIRIMEREE RV T E P im REIRAIERE.

DIAAPIERITRATAANEA, ERIALIES (7EX10/25F0X2522M K L) MEAIMEEEIREIEBFPGARINE, IREFE
B CSLHRIMMIRE, IBATBTESLITh S RIEAP BHREBMREHITILRSG, eFRIRAI—FMEN BEFRBRIS .

APIRH T RTBIB R EIgetYDNanoTimestamp, IZREBESRER, ATLARUKAPIRREERE, BRSENE
insertOrderfYaifE1EFEgetYDNanoTimestampFHiGERIER, BEIRENTHARIXZNRBEISE— N FET HIE ¢4 LAYRT
B,

BRSBTS UDPEEXTCPIRIX, UDPEEXTCPIRSHILAESystemParam/REY, #ESNELSE. RinOS
AILUER, ZEAMEERGROS,. HBEAXTCPERNURRR, SEMEES KX LBHE L LAfHSER:,

7.19.1.1 ER/ES

REEFEEINECHOIES T BEERRNY, FRAIESELLCHRETE. REETLUEEYDAccount. AccountFlag
HIRE T YD_AF_BareProtocol AR B EELTHE T &Y.

UDPIRILEE BT JAAgetClientPacketHeaderFREY, IRICGLHEE T, BHEHFER, RLAREHERIRSCLHFEA
&. ReefEnotifyFinishinitR B4 BHIREURIEL.

M1.486.96.39RAF R, HOHEE (ATEIKERE, LIRSSTIFT SHRAERITERES) SERESESession!DIL,
&, ERPRENLEE, WERBIRMMURIEER, 85 EERAERINotifyLoginsREFREIRSLER, FEMR
FAZTCPIEZIEE:, BNER T MZTCPIEZEREAIIRSCELAIRIDERISHIE S B, B TIREFFRRESessionIDHL
FEMEEIREAHRSCLNERNREEEHMIAEARE, BATREAERE LIRSFRIRRRBNFRSE, BREINTR~%, 15
REFRRREHREITE.

A Warning

FR T RESessionI DHEIFMEETTIEFRE 1. 386MANZIAAPI, WIRERESSETTFREUERAIRIEL, NAER
RIS HREEREE, B, FrEERZRAAPIRIRIMUIREE S UISAPIRAFRET.486.96.39 K LA ERRAS.

1 /// definition of protocolversion

2 /// 0: newest protocol version

3 /// 1: protocol for api version up to 1.188

4 1 /// 2: protocol for api version up to 1.386

51/// 3: protocol for api version from 1.486, current newest version

6  virtual int getClientPacketHeader(YDPacketType type,unsigned char *pHeader,int Tlen,int

protocolversion=0)
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YDPacketTypeR] LAZYD_CLIENT_PACKET_INSERT_ORDER. YD_CLIENT_PACKET_CANCEL_ORDER,
YD_CLIENT_PACKET_INSERT_QUOTE, YD_CLIENT_PACKET_CANCEL_QUOTE, S RIFETFHEURE. &, B, BiRM
BOIRSZEL, 1.280MRANFFIE, FIAFIE T A4 Ra0iRisEE Ry, 9 BI2YD_CLIENT _PACKET INSERT_NORMAL_ORDER,
YD_CLIENT_PACKET_CANCEL_NORMAL_ORDER, YD_CLIENT_PACKET_INSERT_SPECIAL_ORDER%(]
YD_CLIENT_PACKET_CANCEL_SPECIAL_ORDER, BIFMREEATFEZERAESR, IRAEMISSIRE, ERMRERTT
. BFTN. BREFERD SRR, RALERERESIRSE.

headerflllen2RFTSCIBRIFMEXERISEHIARKE, BTEMapiEmRIkEBEdE, len AT XINSEERISLERRIIK
E. BaiSSRCEKERRZ 6.

protocolVersion aJiSEMMMIRINRA, BUANZRIRITRAIRIGRA. ERIEEMUIRIMEAE, FEEEMRAIIAPIZ
REPAHRASTURBE. TRER T ESRRAT, RS SLIRERIRIASTII N ARRA S, T EBRASORIRE
BARER TSNS EHIRAFRINMIR L R B RIFRE.

R i) L] R R
1 1.188 1.188 1.280 1.280
2 1.280 1.280 1.280 1.280
3 1.280 1.280 1.486 1.486
0 1.280 1.280 1.486 1.486

BEEIHREIENN, FRARIRKESER, HTUTHNMRRE, REEFEERTERRA:

o HESRERCEAPIHRKESIRERMRE—EM, SERRCEAHRSEAHRREY, SHBEESMERIRYE
F. Blan, FHEREN A86hRARIAPIS, IZMRAFIARMNIRSELATKE 88, HIEFHEAR1.280MRA L RIEKE /64
AORINER, IZIRNMBSRIEEEFT. Eit, FNREEPRISEMMIRRAE, LIRIEMTHRAPRARIIFRE TR

o TIRARRNEREEE, ERREAS. KRENMEEREIRSUIERHIIZFENS. ERERIRAIIFIEIE, =
EHREUTRETLIEREREIRNRY, ZERENIRIMEERE SRR TNY

REMEFRREFNREIRIRSGLKE, MNRIRE0, FARBURIELEN, BHEEEATIRNEERISIKEARE, ERRE
REBFnotifyFinishinita & KB FHERINIRETIEEYD_AF_BareProtocol,

7.19.1.2 IREBIR
AN AIRERARI SN, ERTFJERinsertOrder,

ir BT g ro

0 16 B k.

16 4 &3 (little-endian) BHFS. MYDInstrumentfdinstrumentRefrh3REY,
20 1 B SLEFFME(0: K, 1: &)

21 1 B FEFHO: FE, 1: ¥6, 3: F5, 4: Fhp
22 1 B BIRIEE(: 8, 2: EF, 3: ER)

53 : p_— JERNEES% (0: YD_CS_Any, 1: YD_CS_Fixed, 2:

YD_CS_Prefered)

IEEE 754XUEEFREEY (little-
endian)

24 8 1&g

32 4 =0 (little-endian) REEE =
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- FERR
® P) -
36 4 =2 (little-endian)
40 1 B
41 1 B
42 1 B
43 5 B
48 1 TREEH
49 1 B
50 1 B
51 1 B
52 4 = (little-endian)
56 8 B
" g IEEE 754NUSEZ AR (little-
endian)
7.19.1.3 ERIRL

TR

REESIA
REASEEY(0: PRINMER, 1: FAK, 28R, 3:FOK)

bi=[0)

SRS
1H0
1REALEHID

zEaBOrderRefiZEHlAR, FBESWIREA

0: OrderRefERiEiBiE, BIEREOrderReffyBIFRAIR
KFEF

1: OrderReff=iREREIRIE, BIFREOrderRefgYafE
WA

fil Az Ep Ry
0: Ffksit
1: BBk
2: IHRfA

REMRERENE, HIRFBERZERES X,
YD_EOA_DCE_GIS=1: KEFrGISHEI/NTSERIREIRE

%%\EEE%EE*:‘:F-‘ER
15O

A BRI A AN

LUTARERR AR M, ERTJEAcancelOrder, BESUSHESBENRZMRBERS. RZFAIRRRS. ZERS
OrderRef=Fif{E AR, BNESEZBEE,

bl R
%

0

16

20

21

22
23

24

KEF

. FERR pa 3
™)
16 BH w32k,
2 (little- .
4 S AR R TR 2B E OrderRef,
endian)
1 B RS, MYDExchangefdExchangeRefb3kEY,
1 sy JERNERETGE (0: YD_CS_Any, 1: YD_CS_Fixed, 2:
YD_CS_Prefered)
1 BH BAEERS
1 BH b=[0)
1 P =2 IREALHID
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et {m EE(-?- sy
4 )
25 7 B
B (little-
32 8 endian)
7.19.1.4 IRINEZ

SIAR P EFC++ APIJRIZIERS

i 2

p=[0)

EREENZZARERS

LU OREERIRIIRSIE ), FRETERAinsertQuote,

bl
{wi&

16
20
21
22

23

24

32

40
44
48
52
53

54

55

56

57

58

KE
(F

=

)
16

4

B (little-endian)

i

#
”
B
B

i

IEEE 75435 E i F
2R (little-endian)

IEEE 75435 E
A (little-endian)

EH (little-endian)
EH (little-endian)
BB (little-endian)
B
B

B

B

TAFSEE

B

B

b2 2

|k,

BAFS. MYDInstrumentfdinstrumentRefdhsXEY,
IHFERS

SRS

SRS

SEIRIRIRG

LA

b

&

=

f

hEy

>|.I_:I
il

%

=8

#E5|F, BPOrderRef

JERDEIETTE (0: YD_CS_Any, 1: YD_CS_Fixed, 2: YD_CS_Prefered)
[EADERRS

180

BiNrE

YD_YQF_ResponseOfRFQ: BnESIEMNSFRRNN, SIS LH
Fir. 8RR, KESAT. T HAFR. *BiSAr, HRZFAEEMNS
YD_YQF_ReplacelastQuote: RETNEGRIEAFRMN, RITPERTERL
YD_YQF_ReplceSpecifiedQuote: ERTUEERN, RATPEER

REAZAID

REEHOrderRefiEHAR, FIBESNIEESH
0: OrderReftRiFEiE, BISMEOrderRefiyBfRA AT ETF1
1: OrderReff=t&EBAIBIE, RIEFEOrderReffyEFEMAA1

REATRINENE, BN FTER 2 AR S .
YD_EOA DCE_GIS=1: KFGISHREINARIRBEIRE
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% e
)
59 5 BHY
64 4 =2 (little-endian)
68 12 B
80 8 0 (little-endian)
7.19.1.5 EIRIMIRY

SIAR P EFC++ APIJRIZIERS

PEATEERINAT, FTEERIRFAIQuoteSysID

AT BIRINBSAOIRS S, FRTEAcancelQuote., BRISIFASBENRZIRERS. REMRERS. EERS

OrderRef=FUBIRM A, EUNBEH IR,

Bk BEE  cpsm
® )
0 16 B
=B (little-
16 4 endian)
20 1 BBE
21 1 B
22 1 B
23 1 TrRrEEE
4 g = (little-
endian)
32 1 B
33 7 B
7.19.2 TR

i 3 5

Rk,

AIBURINAIRZ B ATRANM R S E& OrderRef,

RSFFES. MYDExchangeHJExchangeRefsi3kEY,

FERDEIEAE (0: YD_CS_Any, 1: YD_CS_Fixed, 2:
YD_CS_Prefered)

ENLEEFS
REAZEID

ERENRZZIRN RS

BURMAIAR, R ERAER, R REERIARERE:
YD_CQIT_Buy=1: #Lis
YD_CQIT_Sell=2: #5581
YD_CQIT_Both=3: #XA

p=[0)

ZERNTMTIRBETCPRIX, EREESXFRUDPERIZARIER L], BAASERIEIMNUDP TR, FEMT TR
NHRRERERTHIRIITTCPIRER, FIEMMERRERENELR. MEF AR,

7.19.2.1 {32k

PR MR ERBERBIAEREN, WEITMTIRYE, BeRERTREARRURSEREAR S (AR S A=
SR, IROCRAVEIN R

libhit (TS

0

2

KE(FT)
2

2

EE (little-endian)

TR
RYKE (BE7FREK)
FFRFFFRR
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SIAR P EFC++ APIJRIZIERS

HrhtiRES KEFD) FER%E i 3

4 4 =% (little-endian) %St

8 4 JEAFFFER

12 4 230 (little-endian) REEKFFS
AR ST AR ET RO SRR RN :

IRCEE 1588

34 fizEREHR

35 BRAZ[EHR

37 1y

40 AN

43 BB RURIN S E1R

7.19.2.2 {REBERRIRY
BTFARWSERTRABRIIRY, RItERSHREATEAOMIREER, IFORIREEIRM28E.

o o

0 16 3% S

16 4 =0 (little-endian) SHFE, XWhrYDInstrumentfdinstrumentRef,

20 1 B LEF5R0: 3, 1: &)

21 1 B FHEREO0: FE, 1: F6, 3: ¥5, 4: ¥

22 1 B BIEINE(: 81, 2: BRI, 3: ER)

3 . sy JE(D%ESE % (0: YD_CS_Any, 1: YD_CS_Fixed, 2:

YD_CS_Prefered)

IEEE 75435 F Mk
24 8 OMREERE i
# (little-endian)

32 4 B (little-endian) REEE=E

36 4 25 (little-endian) REERPRS

40 1 B IREASREYO: PRINER, 1: FAK, 2:THINTER, 3:FOK)
41 1 B RETRE

42 1 225 IEENREAIERERS

43 1 BH SCPRERREEERS

44 4 2% (little-endian) TS

48 4 # (little-endian) REBIFS

52 4 ¥ (little-endian) RZBIMRBERS
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bl
(&

56
60
64
68

72

73

74

75

76

80

88

96

100
104
112
116
120

124

128

132

¥ (little-endian)
#2# (little-endian)
&% (little-endian)
BB (little-endian)

TAFSEH

B

B

B (little-endian)

|EEE 7543 EEZ m

Al (little-endian)

EH (little-endian)

B (little-endian)

B (little-endian)

2 (little-endian)

EH (little-endian)

¥ (little-endian)

EH (little-endian)

L (little-endian)

SIAR P EFC++ APIJRIZIERS

b 2

RS

RS RTiR ARSI
EARIRRARS
#HEAZEID

REZHOrderRefizhlAs, FESNIERE
0: OrderRefERifEEIE, RifEGFEOrderReffEIRRMRATET1
1: OrderReff™t&HIEIEIE, RIEREOrderReffYEFEHR/I1

filAz Ep 2Ry
0: FfksMt
1: IERfk
2: IHRfR

REMREREN, HIRFERZERES X,
YD_EOA_DCE_GIS=1: KEFrGISHEI/NTSERIREIRE

SERRRPEEY =0
ERNFFER

A BRI A AN

RIS
0: FRfk
1: Bk

RZAMRERHREBRENELE, FITESEREE.
EREENZZMRERS
RZAMRERHEBRENERE, FIEESEREER.
EZS

FRFFR

HEBIEFARBERNRRRS

MF AR ZET, ESRERRNTRE5 B3
HEIREBRE

MNTFIEAMIEX RS, EEXZFMEENREEAH. EX2ME
BiIRE, W70

T APHEXAZZRT, EERIERMER Mm% AR ZFriRATE
HERREBEMA

MTFIFAFEX 2 Z AT, EERZMEENHEBEERE. BB
BiRE, 70

Z TR ERRTIE]
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ttbtik

FERER
wE  (FP =
136 8 2H (little-endian)
144 8 = (little-endian)
152 4 #2% (little-endian)
156 4 =0 (little-endian)
160 4 =25 (little-endian)
164 4

7.19.2.3 R 3Z ARz
11241 KE R
BE @ e
0 16
16 4 2] (little-endian)
20 1 B
21 1 B
22 1 B
23 1
24 4 =2 (little-endian)
28 4 =2 (little-endian)
2 g |EEE 7540 UEEIZmRE
(little-endian)
40 4 EEL (little-endian)
44 4 =5 (little-endian)
48 o |EEE 754XUEEF mREY
(little-endian)

56 4 =L (little-endian)
60 4 EEL (little-endian)
64 1 TR SEE
65 1 B

SIAR P EFC++ APIJRIZIERS

b 2

A2 3 FmR[EIRYE 00:00:00FH4aATHRERRIIEIRIGNRDEL, BEXZFMREIRT
BEARE, WSKRZmREHET 2EME
HIE, ZAEARZARER, ALERRERT AR

32 FmR[EIRYE 00:00:00FF4RAIBIERRIIEIRIZNRDEL, BE3XZFMREIRT
BEARE, WSKRZmREIET 22
HIR, ZAEARZARER, ALAERRERTT AR

RENFRRZA, FEEEE2z01~mE

BeERERE, LRHERTRAN, SRENFRTBET
Fl. HEESSTE0M~R0

BB, HFBEANE IR RERRLS
AT, T RIBITEA RIS SR H0RTE),
EREARIERE, TR ARERALER, #Ens
HTIEE.

FRFFFR

i £

Rk

BAFE, WRYDInstrumentfdinstrumentRef,
EEEFE0: 3R, 1: 5R)

FFEREO: FE, 1: ¥, 3: F5, 4: )
BFIRE(: 18, 2: EF, 3: BH
FERFFFER

EEARIRARS
REEIRBPRS
REAZAID

SLORERIEIERRS
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ttbtik

SIAR P EFC++ APIJRIZIERS

oty (=) FERAR £ 2 2
66 2 IERFFFRR
68 4 #% (little-endian) RBFMREIRIRAETEIERE, #BESETEE,
72 8 %0 (little-endian) ERENRZIRERS
80 8 &% (little-endian) ERERIRZ R RS
88 4 B (little-endian) SERIEHFEENFER
TR ZFT, ESRIERINFma % B Z AR
2 |4 el (EISERETED) ggﬁiﬁiﬁﬁgﬁi SRS FEENRREAE, 555
FmgBIRE, /90
R ZAMREIRIE 00:00:00FHRHIAL BT EIRIZNFIEL, ERZBATR
9% 8 B (little-endian) EEEAE, NRKBRZRZAMREIET T2
BEER, ZAARNESIA AR, FaILAMEREEr AR
104 4 #% (little-endian) BRF=RRs A, ¥EEeELZHH~RE
108 4 IERFFFRR
7.19.2.4 O BIRIR
Hht RS KEF®H) FRAR 3 2
0 16 i 3% S
16 4 2= (little-endian) EAFS, XWRYDInstrumentflinstrumentRef,
20 4 % (little-endian) RZAURERENETIARIRE, FIEBESERIEEL,
24 4 =¥ (little-endian) HNID
28 4 IERFFFRR
32 8 EH (little-endian) SREEANRES
7.19.2.5 iRif EHRIRSC
s :E?E TR Fo
)
0 16 3% S
6 4 ﬁi%a:;tt'e' A%RFE, SRYDInstrumentiinstrumentRef,
20 1 B SEFFFTRS
21 1 B SRR
22 1 B SEF RS
23 1 B SERARITES
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btk
{wi&

24

32

40

44

48

52
53

54

55

56

57

58

59

60

64

68

72

76

80

KE

(=

=

)

FERE

IEEE 754XUFEREE
R (little-

endian)

IEEE 754XUFEREZE
A (little-

endian)

=2 (little-
endian)

225 (little-

endian)

EH (little-
endian)

B
B
B

B

=2 (little-
endian)

=2 (little-

endian)

= (little-
endian)

EEH (little-
endian)

B (little-
endian)

= (little-

endian)

SIAR P EFC++ APIJRIZIERS

b2 2

e
S
og

>|_/£J
]

e
e

REEZEFFS, BlOrderRef

FERDEETSE (0: YD_CS_Any, 1: YD_CS_Fixed, 2: YD_CS_Prefered)
EENFIIERRS
SLRMERNEAIERERS

RIS
YD_YQF_ResponseOfRFQ: BaESIEMNMSRRMNAT, SFFHIE_LHART.
BEIRR. KFPf. T HARR. XBEPR, EtZZAEENS

REAZHID

IRERZHOrderRefizdlAs, FBESNIERE
0: OrderRefERiFiEElE, BIFMEOrderRefiEIRAATET
1: OrderReff=tEEAVEEIE, BIEMEOrderReffyEFEMAI1

RHMRNENE, BIRNITERZATERER .
YD_EOA_DCE_GIS=1: KETGISHEI/NTBERIREIRE

ERFFFRR

HBIRS

REFES, XRMYDExchangefJExchangeRef,

2ErrorNogYD_ERROR_InvalidGroupOrderReffit, FRrZHmEiItEEEHE
B9BKOrderRef; BUFRNRNRS, BTHEURN. ERXZMREERE
K, NISHHERT
SEARANAYOrderSysID, SEERIRMAT N0, ERZANRENEREK, WSH
SERANAIOrderSysID, SEELIRINAT A0, ERZFTRENEEK, NS
2YDQuoteFlag/sYD_YQF_ResponseOfRFQHET, 185 7 IREENIRAIEMN
5, BUR0., ERXRZIMREEER, NSHERT
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SIAR P EFC++ APIJRIZIERS

KE
itk
e _(;—?— FERERY T
)
84 4 E&_ s e
endian)
g8 8 R (ltle- SHEENRNRS, TR
endian)
% 8 ot (TG SHEEHITIRMIOrdersysiD, EEAIBIETA0
endian)
£ (little-
104 8 Eﬂ (litcle SFEERSEIRMNAIOrderSysID, SCEIIRINAT A0
endian)
12 g =250 (little- :4YDQuoteFlag/3YD_YQF ResponseOfRFQRT, 2R T &FEERIRENN
endian) BRENE, SNJ0
120 4 Eéﬂl. (little PR R
endian)
124 12 ERAFFFER
136 8 B (little- rhe PRI EREIR A AT TREEAIQUOteSysID
endian)
e ETRRIZEREETE, WFEIEEXIEHRINEEERE 2
™ . 25 (little- EO, WFRBEEEXIERM B2 AT HESRAIATE].
endian) ERIEEA B, TeeaiRZAIERERAES, FIEESEN
[BIEE.
148 4 FEAFFER

7.19.2.6 AR KM EHRIRS

HATAREWSERTHBESERNANEIRES, RERSOIBRNERE, BRIAEREREH0AIEERLMERR, IF
U CP S E el 8

ikt KEGD)  FRE £ 2 2

0 16 Rk

16 4 L (little-endian) RBIMRBARSHIRIN RS

20 1 3 (little-endian) REFFS, XM YDExchangefJExchangeRef,
21 1 TAFSEE REALEID

BURNMAYAN, RX LA, IR ATREEMIA R
YD_CQIT_Buy=1: 3Lz

-
22 ! By YD_CQIT Sell=2: 5z

YD_CQIT Both=3: ¥4
23 1 BH REAtREYDOrderFlag, BURINMEMEIRIRI TS
24 4 & (little-endian) BIR
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SIAR P EFC++ APIJRIZIERS
bt {RTE KE(FD) FERRR P o

RINFrEIsQuote,
28 4 ¥ (little-endian) 1 AIRSRERINT KM ERRIR S
0: AR AHEERLM EHRIRSL

. 4 B (itteendian)  KEERBHSOderRef
% 4 FAFFE
40 8 4 (ltle-endian)  SEENRBRBRSHIRNFS

7.19.3 (LR

OB A TFERRFHTIIRS IR BNTCPER, BEFIRFIRSHIISRE OB,

et {mie KEEFD) FERHER e X

0 2 =E (little-endian) EER8

2 2 ERFFER

4 4 = (little-endian) EE R0
7.20 18RERE(U

AIERIER B2 A AT SERF RIMESIRBIDREEIRIRSSE, BESEET, FEAE M AE LASNFEN
ERMENER, UNBERISENSFHEYE, FRIERZZRMESRBEEESEER, Flt, EX2TREF, &’
BENZHES M AIERMRERIA IR RIENAER, ERIRBEU LIRS,

FUREETEATHNATERINENKS, ZESEEMNRHE FEHEEESNEUERTRNAE, IEREERAN
TR, KCHEREDAMEEH, BRESERESXIMAIEHERNEY, B, BEER T2 AEarR LSS
RZFTFTERIE, Eit, SRS SIEREEAAR EEERM.

AT EERMIRBENGTE, ZXEE LR NEMAIREEEEENTEN, HIREELILAER CIRINERT, 85K
FEifs. EMRREREVER, TRBEEAEINGE, RIEEFIREER, EEEREsEEFEEE.,
I e RIS R E DT LA E LS R R BB K =Bk R.

7.20.1 SREVEGIHEE

ZIAEEHHEREZ N RZMENRZS, B RXZMNELEERTEMYA, B, IITRSHRHBENRZAM

Il

R BFTHISERIZETLATEYDExchange.ConnectionCountd3kEl], SE—NERIRSE0, Hea— 1 EMNIRSE
ConnectionCount-1, ZAEERAZIFANER. BIEBEMD AAREFIE BRI

o RHFEAL TLBEREEERIFEAL EYDExchange.lsPublicConnectionID[6415IH TRIEAHER, AJLIEE
RS ERZFEURRRAHFENL, HisPublicConnectionIDliIZtrueliRBESINEURAHRFEN, BUNRERER
iz,

s BEEM: RetisEiNRBEFER, BN ERRUNUBIEESES MBS, B RAELILHEZS N ERELL
fEYDAccountExchangelnfo.lsDedicatedConnectionID[6415IH T B MERENEBREMER, &
IsDedicatedConnection|D[iJ2trueliBBBINERIZIRRENERREMU, BNHMAR.

GE, RAEBNAEEMRALFEUAEREFUNEN, FaUEBALRETEMREENERREAL
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SIARRRFKCH+ APISRTEHSRT
R ESBRBENRMIMESEERIFR K. £1.386RAF, REFEFLUEIZYDExchange.ConnectioninfosiREBNEREER
(ATEIEEEIHE T RAE, #EA/NYDEXchange.ConnectionCount) , FERY, ZiAAPIHEED
notifyExchangeConnectioninfofEnotifyFinishedInitZ [FEFISEEEE, BIXEHINSHAEERRES, BTEEFEMEA
WrEFRRSHEEZMN, TaEd EABREEA.

1 wvirtual void notifyExchangeConnectionInfo(const YDExchangeConnectionInfo
*pExchangeConnectionInfo)

Erh, YDExchangeConnectioninfofd==EREEUN T :

FER 15288
ExchangeRef RZFFS., BJfEYDExchange3kEX,
ConnectionID EERS

EERE

ConnectionStatus YD_ECS_DISCONNECTED=0: J&{IkiFhEE
YD_ECS_CONNECTED=1: J&{MNCEE

S TF AR KBRS AT B ETFEACET, EEREIPHIHER, BAFRER, NERMERREARL
5]

NTF L3, BEEEFEEE, MTPERTRENTR, BTPERESEFE, ATPERREGEISFE
B, iBFE, 1.502.53.61AZa], =NFEHBIBBENFEM/B/ATR.

Info

EiRBERERNITCENEEONESROREHE LR, FAF L Scount/window, HFHF

countFEE LR, HBwindowRRMEBRBEOXN. PFNFEFORRELR, ~E
InsertFlowControl ENEEESNFEF1ER1000,

1%N50/10007R7~E 1000 A BN BB O A ARSI R BT S0,

BESEFT/50/1000, EtB32S3F7/9100/1000

ERRsERIRNCEREEONSEORREHE LR, XA Acount/window, Hsy

FoountFRREE IR, oBwindowRMEBRBEOAN. £F/NFEFORTLLR, &
CancelFlowControl  fBESBHELE/NTFEFTFT1FR1000, AFEART, FrSEAMRPRE FIRER.

#EN50/10007=7~E 1000 A B EhAT BB O R A FeiF R B 50,

BEFEFT/50/1000, EthZZFT/9100/1000

(J Important

BT RN EFERERRIRN, Eit, FARFENEREZAES ERMATENERE, flul, FEEEZE T
PRGMK, F—PREKER TENMNEEUSFEE, FNMNEREET=NFS, IPAxiEs LAEEZ TR
7

ConnectionID Info (FEHXR)
0 MTP
1 ATP
2 MTP

HFENEESTIFNWSAE, EFEEYD_CS_Fixed., YD_CS_PreferedigBaAdiEmEmIConnection| D Rz
SHNERE, BUISEIESE®E (ErrorNo=9) , &fEAYD_CS_AnyF1YD_CS_PackediRE, BB BEmEEHMEIIEMRAYFE
aiEE L,

BEESHFI SN TRR:
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Faxm

BHNFAMTP

{5 FEBTP

A
ZalsFEa

ATP

7.20.2 [BHLiE

SIAR P EFC++ APIJRIZIERS
ZiFa9Lss
AETFBTPFIATPHISESERETFMTP

fESFIEIRREIL, BIE£IA9SubProductClassaYD_SPC_BondakCashinstrumentFlag/y
YD_CIF_IsRepo

ETFERE, EPHRERAYYDOrderFlag/aYD_YOF_ETFCreationRedemption

BRI RXZFERMIREFEUARRENFEUMEEN, SIEEURERIXOREEN, B8 LEREEER—
A EROR BRI R ERY:

o BEORE: RESMEUSENXELNY (BHBEORKETRE) MKENBRNEORNRARESE, S8

BRFISM, SRBAAAPINEMRTARAR, BINRZAMAPISERIER, BNNSBFRESET—RAX. BrRiffE

RZATERE LR

e, BEAH T RERE, BEREEERIEEITER

o EEHEE: RETELREERZMERERANEIEIRIREALHE, SBEIRFIFRMG, SXBMAPINERMTATR
B, BNRZFAPIRERER, BRRZMAPISHIAEEIERRRIZETRE. BRIREHsRZMEEERME,
IR ERATIRAZ ARSI, (BRI BB AR BN E.

3SR BREOREEE R RERE
et 50

HERRRT. BEIRRR. KRESFR. JOHARR. ABEEAT 100

L3RFf. REAR TRIEIY

AT EBIRBEENEOREAMOERREMSEIRBRETIRER, MNHRRAERERIRSHERIEN, ZAEEaskt
T XENEOREAERERE (M1.386.40.245RAFHE, S LHIFTAhSMBERBRRE, BRSO, |
TERI ERAMIRZATREER), ERERBMNENREEN, URLFEBRBSHNKR) . EREFAAPIZEEZES
SERERREE, BERMREERIBSFEEERE. AAEREYNBHMEO R DR R RIZAIFR.

7.20.3 {5EFEAHRER

S ERE R LUZEYDInputOrderfYDInputQuoterrAgConnectionSelectionTypeflConnection DUAARBIHI S TSR B TE
i, BFEAREAELSANERZEUN T IR, BTIE, ik, REREIATENENASS SFEMAERE,
e ConnectionSelectionTypeAYD_CS_AnyHY, SSCIEFEIARRER, BN :

o M E—IRFERYD_CS_AnyiRERIFEUA T—NEFRE—ERMEREL (ERBEIRE—NEUEENETF
va, BEIBEIEMAIEEBAAL) | SRERENELKEHIN, WERETZEA, B, ARHZREAHREAN
SIRERE/NTZAINFEREM, ER&/\WIERZFEN, BEIERER, EHCRIAIKERSINIRELL
ReEREBBENET R PHBAFFRIE.

o WIEHAXDIREE, FIERAENRERSF—S5HXAN, Altt, FREEFEANMEIRRACTBEFFAEEM
RealConnection| D3R BIELEIERIS.,

e ConnectionSelectionType/5YD_CS_FixedHY, SLIUSEFEBRBEAIE, EAHNIT:
o EBEEH Connection| DISEFAFHSIREBNBAFIHBASFRIX
e ConnectionSelectionType/JYD_CS_Preferedit, SELINERIEFEEFEMIRE, BICHFEREMBEIE, BAGIN

7
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SIAR P EFC++ APIJRIZIERS

o fMConnectionI DISEFEMFIRZE—EHERELU (EHBEIRE— RGNS, BRIBREHIES
ERALE) | EREENELLEHRN, NEEETZEU, &N, FMNZEARENHKE RS/ NTFZRIBFT
BEM, ERE/MINERZEN, BERHER, EHICRIONIHKERNS/NNIER. REERBENETER
BAFIFRHEBAEFRHRIX.,

e ConnectionSelectionTypeAYD_CS_PackedlJ (1.502.53.137hRAFFIASEF) , SSCIARZENSLERI ConnectionI DI
INIIERHRER, BERERZEAARRE, BANS:
o =#gConnectionIDMOZEJYDExchange.ConnectionCount-1ENSHAMIRIZNERL, HKEINERZFEGRE

o AFRBSEEMHEREMSEATENER, BEEFERASN, BT FEReIEEEENSEFUSEER
HEMIFEENER, SSMFEMHREEREEONBRLARENER. SREEmERENIsTE, TLUE
EoRRERBEFENAR, MEEBH—ENREERZIR, ENERTSEE R,

ERLERT, TaeaSERBRARETIIER, ZIRUARERRIBX S 7T ESHETFEAN T EEENSTMERE
o
o —ANHENEMERIBHEORZERSEMERAE, BRAZFAENFEMEGCTATARSH (BT ANEBBEAL
FERIMTEE. BSARAIPAZILERR) , MR“YD_ERROR_CanNotSendToExchangeForFlowControl=79i&EaI AN, BE
FERIAR T ISR

o MRFIBREGNTATRRSE (BTFANERFEA. Bk, ARG LR) |, R
“YD_ERROR_CanNotSendToExchange=9;&a 5] FEAI HISER

HELEFEAPATIPABAIREBBNEIFEABATIANE, A RERZARER, NRREA, &Y. BE. 1TINEFRZFHAPI
EATEREET FIREE FEAIRTERERAY, MR YD_ERROR_ExchangeConnectionSendError=803Z 2 FTAPI &%
R, MEE FREIRBISEENYDAccountFlagi]FF THESEIRYD_AF_NotifyOrderAccepthUIhAgRt, WZIRInotifyOrder
EREHETERILATRFERP—F, ATLUREERNRIBEFAROZAB T EIRAINML, MENIZKEERAPAE:

o U7F|—/OrderStatus=YD_OS_RejectedfIErrorNo=YD_ERROR_ExchangeConnectionSendErrorfy[El#z

o INEIFANERR, EpE—E0rderStatus=YD_OS_AcceptedFiErrorNo=0fdEIR, S _EO0rderStatus=Rejectedf]
ErrorNo=YD_ERROR_ExchangeConnectionSendErrorfy[aliz

BOEPRIEN (REBSLPRAIEGEBRENL) @Y EIRYDOrdera&YDQuoterAJRealConnection DS,

7.20.4 {SRER(HER

REETLUIZEYDCancelOrderflYDCancelQuotesfigConnectionSelectionTypefConnection DLAREIHI A iR EERE
i, SIREAE, HENSZENEREAEENREMARETERBIRAE REH TR ALERE,

o LIEARMRENEEEFUN, WMEPERRAIESERMIEE

o SHEAFERENEFUEEAMEVIFERN, WEFRERIRBFEVABEEEREN, SHREENELLERA, U
ERERzEA, B, ERAIHKERINIEA, ENTHKERRINGEFRRERA. SEERABNERHE
PHEBAEFFHRIE.

o LHEAFEARENEIFEEFEUN, BHBELANEIRBFELRY, e EREHRIRBFEMFGIRBENEIAG
HE\EfFRIE

SEEREURE—, BEEFUHERUTSERNRESEEER, FHEENIEEREL

APIFR B RIERGREVE AP HIETRIFENL, HIERENRERNZEEN, BRRLCHEEEHInputFlow.txtHRiE)
=i,

7.20.5 [FEiifiksEER LR

ATEFFRENRZAMAE, RAFSZIIHES MBI, BRIENZZFEIERHRE, BWIYD_CS_FixedsiE
YD_CS_PreferedfSERAVEMIRE (RIBFIBAANRARSERWENEE) . BMHMLRIEMENS ZREHIREE
RIERIBRIBAERBTEI, BENEMHEAIRFEAIINEE, FAEARIENT: S NERRREREALR
YD_CS_Fixed#gf, BNERIEHRFIZARE RS OrderSysIDINEIXHEFISEMERIALIRUER, ARIEISHRRANIR
WEBKIERSHHRVEIRER, REFUTDITRUESRERESE, ARG ISR, THMEAEI TR, aUTES
SEHESER, MAIESIERERS, EESBRZAMAENRERZITA.
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MRAELCHESNERNHFEEZFReEAENRER, EIMGESPEAEF—MNKFHITISHFEEMIKF e
RIBGERITIRERN, JLAERNEREM EREOselectConnectionsTEEAEIESEMIBATIEER, PELE—HEEL
HIEM A, RAYDAccount. AccountFlagiZRE T YD_AF_SelectConnectiontrGHHE R E R EE R A RSAAZZEO.

1  wvirtual bool selectConnections(const YDExchange *pExchange,unsigned Tong long connectionList)

connectionListB] AR ME— N TEKERMIFSY, BMEERTFZ—NEMNRS, RENCERREIRIERN, YIREEITHR
FrEEMRS. Hli0, BRERRENENFEMN (FIE) BIRFE2-3-0-1-4, BB4connectionListl i HIZR</9: 0100
0001 0000 0011 0010,

EFENIERIBMER IMaxSelectConnectionGap (BRIAASHH) |, #BAYE EIRGRITHILRN, FELbRE
MaxSelectConnectionGapRYPRAIERIZZSFTIIY EIRGER, LABGLEEMTIENGITRRLR; BT, EUutikER EREEtS
FENTHRE, SNERATLUETMinSelectConnectionGap (ZRIA60FP) . MaxSelectConnectionGap#Ql
MinSelectConnectionGapHIkEN A TNIBE N EHZ 2],

LIRS EREAMUSRERAAT, ZIEE _ EFEERYD_CS_AnyakYD_CS_Packed /5=l AIIRIEER AR GHEIRIE AIIELE RO
FREEEIRER, LGN :

o EfEAYD_CS Any/sxl, NHERREAUGERNINFZ—BRARA, NEFBRANEN, SR uEEHE
BA, MEEEBAYKERERIREAL, TRIREY, FUBNRASHRENT, WELIRE. BTMARNERRELL. R
2. ERARAGY LIRS,

o E{EFAYD_CS_Packed, MIEMREAMITERAINFZE—HREERARBREAIELN, REENERERZELNL. FRF
OGRS TUR), TYATRRBAECHEIIRER, R SEAARERNS A 2% EEEREPRXAE.

ERUUEERENEE £, BT RBMATERUEINFEERRNEL, SSERRNEVESZREREZ, Sthe
EEENEIFEEFEUN, SEMRENEU EAERTERBNER. B, ATHBRREERZN, M1.2800RAF A
BIAEESHARBENERE I MY, 2= BN SR ER R ER AT,

ERIEEFNZEIEEEF, REAREREMNEEIMERTENE— AIERERER, TRBAEEIREMTER
BROEERIER. RELXTENRER, REESEE LIREZIERMENRBFELERR, BMERERERVIRT
[BZ£ (FHIMS100ns) , BRFALHRILRINFERR, NMSERZANIELEEEIRRE. BEL EIXRERS
HIMRERARER, FIISAHRILEIARIER. Wi, MRERNEHIEFEEHE=RFEMARE, JRESEITHERR
[, EARELEEMCERZHRRRENRER, MAMERIZIREARIERERTREER LREAR, FEit, #FERERER
ERETREILIERERIEES T,

RERIHEANNG, SRIRRISENMERIN MRS, BIRIEERIN2-3-014-5, FBAEE N ORER
4, FRHRIANERL, B2, 3. 0. 1. FEAHEENNSRERER IS N RHREA—, W XEETRERAL
BANEUE, SRR SR R A A R R R S
o BRI S B R A BRI 2-3-0-1-4-5
SR R LA S AR IR R 93-0-1-2-4-5
S IR R R I S AR IR R 90-1-2-3-4-5
AR R R I S AR IR A B 91-2-3-0-4-5
S SR B R A S RO R TR A S 92-3-0-1-4-5
LUt

7.21 EBAIRENR A IE

BB RIEEARRZMARET —ERNEE BRI ZMEIRIMRE, EARBERZMER, LIRBIRE S
RENE, ZIRESFBEERETHFUMERISEERFCMA IR, BIRARNPEREAEESRAMITEAHRREAEE
REFTIHRAESR, BRKEMERRR. ZIARME T IFERARNPAIINEE, BRAEERIIE SRR T REET, i
INEBRIRAIRRIE ERH TR, LIRIERIRK.

BIAEESFHEZENLLTYD_OS_AcceptediIfikE (IINMERFNARER. | HARTYDOrderFlag/gYD_YOF_MarkBJfE<ERI) |
HZIRBEEBEIMissingOrderGap (FUMEN60F), ZKLEHAILUEN, FRENAELZSE) REWEIESER, BAM=

B notifyMissingOrder 5 & R E B — MEHEAT AR :
1937233
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1 wvirtual void notifyMissingorder(const YDMissingOrder *pMissingorder)

HBATRENERLEIYDMissingOrder5YDOrder2/BEHY, {EEMEREIRTYDMissingOrder.InsertTimelESHIEEESIEIRYRT
[, Xm5YDOrder.InsertTime@RXZATBIHEBXAN, BEEXSD.

RARETEWENBRNE, BRAEEFEAmANZIRBIIINE:
o MREFFLAXRBEE, BARERXIRBCENRZMENERZAMEHIEIREEER

o MREFLBIZKBANER, WRABRAKERIREKIEZIRZMH, BARZBAMERERIEER, EEEIEFHRS
FTERRETEIREBI 1 SR RBERAER, LN EEFST—RAE

INRELTANXIRBZERIRAE, BPABKAZCHERRTENE, 2CmilSARBNIZET DAMNE T HRF IR
7 RERS IR B ERRIZERTARAE, BIRANBREHLCHNEERWFE, REEESAFATHE. ARCHITTE
ARANERERIRIES, XA RARAYREREIR @I notifyOrderiR[E], 1REIRIYDOrder.ErrorNojg
YD_ERROR_InternalRejected, YDOrder.OrderStatusgYD_OS_Rejected,

SNERTERIE] T HBRIARAIER RINE TR Z AR EBER, ZIXEESGEIMINBREBLIE, TIMNBREBAIOrderReff]
OrderLocal D&S-1, XHFFRE THIRIREBRERAINS, SPALAIREE RO LABMEIZIREBR). NREEMEUTE]T AL
Bk, ZASEFIFCHOREERKEMRER, EtREEFRBROFETIESAERE.

7.22 EgeR M

HERERLA BRRIFERREE, BIMNRIENTIE e, BIRBIBERMEERHEIRZM, BaTTHERIE. RKBItE. &=
Fimke, TR, HENEHREERZMELE. DA M SREBERZNRAEREL, — N SRIORELESES
WHEMS SRS ENSN, REENSREMEIRSTFENRE, A ReRIIEMTT .

Hrh, EFIRABRMEENEHAEERZMEZAMEHNRZZRSIKELE, XA TR EREISBIFRAIAPIZEN
BEFIE S ZRE MRS,

7.22.1 APIEEE R

APIZFEMERER BT iREAinsertOrder(8iE REMIREA TSR IR BRISE — D=1 HIWE 4T LRIRTAE.

AT AREBOESHIAPTEARGRIZIRE], BENXAPIZFEMREAIE—NERBIREE R LTEaTXO S aEEE
SREBHL, FRISFEHEN-RIEHSRARTEL. EREFNCR AR HIRERLE AT AR, ERtcpdumpalE (il
TEGEEN-RIEIRR AT R AR F s RA AR, W NS ERARIRENIAPIRZRELRE. BHEMN-RFESHF RIS ERE
At BERMNNTESHEARERERS, EEBtcpdumpTR, AISEERINTHS:

1  tcpdump -i <if_name> -n --time-stamp-type=adapter_unsynced --time-stamp-precision=nano -w
<pcap_file>

ZIAAPINRBRERAHMFRESEIRGAXRE THF L, Eit, FUERERERRICRASN BB EEENEZS
EBUSETFEMRE. BMURRE RIRANAAP SFEMRRENL T ZNEZEAPIREFEMRE, FSRESSAENR, EREE
ICHIRENETSEZNEZNES ZNEREA—, NWELAIAEREZEENEZEAP, B8, EEAEZLENER
fbAPIBEBRINMIRERR], BBV IERIRE ARER R T AAI T,

ZIARE T REESEENRRRRE, MR, FAIRBXEREEIZHIN, TUKAP ZFEMRER, BUAE
REPREEISERZREGKEIERE, BRERMEETAPIZEERIMIE.

1 // Returns nanoseconds elapsed since current process starts up
2 YD_API_EXPORT unsigned long long getYDNanoTimestamp();

ZIRAPIZITIKATEIRNE I, EEERRIEEISWIFT-2200N, Solarflare X2522, Exanic X10/X25-=HECEENMRIK
HEIBERT, APIZEEMEEAZRI250NsLAT, BIREELIRUSHNEELBERIAZIXMER, BELAEM-E. BaisE
BREDRERHSENAEZAEHMRSRE. WBTRAZIMERE, BEMRydctsTE (FJFFCTS.MeasureAPI=yesIf
BE) FEERAPIZEMRE, BydctsHILUXRIMRENE, BINERISIEFEAHENUHZTE, BydctsiBATIERNXMERARE,
BEUELCHSZIABISEKE.
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BEAERMAR LERTRINMANREESMETERRINY, ZXATRIURRENRZ IR BRA 7RISR
% BZXAPINZFEMRECEAE TEBFPGARTKE, Eit, MIFRREESXECTIRINMURE, BRARESSNTHRER
RS ZIEAPIRIZFEMREHITILER, RAREFRIRI—MENEEFREBERITT .

7.22.2 {EEFEEEE

EEFEMREREFE D FOHEANNEHEENEE, ZEFUENLENEEIESHIE, ERERIANES R
AYFEIR.

WABEHERD YRR E RGO TUE. DYEEERSKRANEERZ AR, EETIREENE, KOEGEST
A%, (BERFArsta 7130FHiRE SRENRDREREIETBIHHEN &/IVERER MRSV ERSE, AfthRiniS
ARECAKUEREFE. ZERAKXCHEETENNTIERRKNEN RS LBERB. RINTIBEBRN LITFER
B, IR T RERRBFERET A CHRE.

BRZHERT, FEURANIZRIREEMNZK TN, BENTMRAEM T 2700, HBREEF R EFALL
REIZIATER R REIETT. SIRBENREFEMRETUMSEW R T, TSR CHEREAEEFEREATALREINE.
It RSB B A IRS AR e AR AR CR.

ARSI ZITAER T, EaNFELESTN. BRCES LARBAXEEAREE NIEHET S EEIEN
FEER, BOBITFLARNRY, ERBXERBITHSENFELRETMN, BRNRKRDEERAFERR,
7.22.2.1 iEQ

BREERETZMRBLMETFEERNEREIAEE, BiEENE— BN, BTRZMITCPIER, REFTEANL
H, —SERNEIL, —SEABAAE, XS T NFEME LA, BRTE KB FFELEMIERIS, FETREK
IR EER AR KRB MR BIEAVERT, XAEFRUIZRL TR,
BRI R MBI —FEE S FERaIE .
o REAERIEIER—NMEAAFIXHBAKRE (AnyFlPreferredMARSHEBA) . FRIE S HIEM T EUMENRGT, FFE
AR BB S AT R ERARMICAIRER IR,
o BRAEITTMEANRE, SEUBUATICAICWRRTEIEI, EREEFIESHEEARLEABA. MEERELIRS
SR RIE (U ER Bis AR HT IR Y] A BYZARTE).
o TIBIREREERZ AR T A SRR, AR REEHSER—IERRAE.

o BRAEERTEHRNTADEZSEHEANEIERIHREER. g, LIRSISIERAERB RS LHREIRETAL
£

o F—HNEERRENERBEESSERERIRIEN, EENERNE—FUNBERERRS, WRENNBEREEY
FTBRAIAESRR, EEBUAMUERFESDIHEN.

BEAR ERIEENRZTASIEN, ZRRTH—PHEFEN, IREBFINERERXRRRE. WTEcs, MR
IMEIRRERBASERITAS I LUREIIE, BIREE R UERRT SaE AT BN AR kAR
ERSH, BEARRRIITENREE S T EARRES L.

7.22.2.2 ({EiFiREA

BE LARBEEANIENSSEEERSHFNEFTES, FIRERNIHNRZIRENFESEEEN. EASHIHREET
SBEXANEE, EAEEE ERZHMEIREAENREHSEETER,. REEE LATEIREEHMREANEE (Fla0z
MEE1ER/SIPRIER) kRS, FAREHIIXMNAR. JREESLCHMARSTBRIXMERE, EYIREERIAE
TR ERLARIESX MERR, EHS IR BRI SRR ARIE T AN AR .
TR EARIE U R AR R AU TR R RERIS AR E TG R,

o FRAEAFIELERREMARATITI®EER, TPAGIREYF. g, EXRRIREN, BiRBEAGIERNTHEN.

o FRAREARITAGISR RTINS ERIREN, MEMMEAATTRGREIR,

o IREEEIAR ZATAITABRRIHITIEETIE LR, TRGIRAREARIRIE.

o TASBMIEXBENEF—NEUHEERERNARNEGS, HIHTREZERN, TLUAZITRGER.
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FAEBAMIETURBRIEIRE SRNTRAGIR, WRIEMEERSH AKIEM AT LERGRERNTIHGIR, ERERF A 8EXE
BEFRINR, RMSAEREIEIRBUASEKIEEIMRRRIES, CEINMESNENERER, BN, AREEFTE,
BUETREEEERRNE T, BTFRAEAREE, UMEIX—RENES.

FEHERERITRFGIREARE, AREOEMMEFITRTASBEIEITRR, RMYENERBEEE—ENT
PR,

HRIE DRTRGIERAARIESM, BT RMEIMECRRBMEAARR, TR TIBEIRIRERRIAETAS, HBiRE
RIXEIRZZA, XMEHARRIEFIME. MTEERAEFEUNERINRES, FBUNEREE—Ma 7o
B, (B AIREHETA,
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= 1=
8 178
e et =
8.1 BB 1TB
SIXEEMN R ZRTEI BRI — TR EREIRAE, DAREHTEFERT RS, RSN tE, UUIRESRET

BERETRYER MEHERTIRER. ATRE—RITRETRZMERETR, NEREERZNE, FENEEFMEPE
RZXERATEIENENTE.

3T RecalcModeigENautogEsubscribeOnlyBUiR R, REUFEELTBRERNLIARBI GLUEH HaTIBIEH
m_pMarketDataERZEIAX N SLIRNTIE, FHEFSNESRFIHETRE.

MNFRERIAFCELTE, HERecalcModeoff, HEFREETHEEMNKEIBMIREE, TUNBIETEMIY
AL, EMTETIER, BEMRAPISHURIBINTAIEE (RecalcModeigE HautoaEsubscribeOnlyffAPIRE
=L TS24, FrliRecalcModeiR & Hautosi& subscribeOnlyRfAJ AR OAPHTBESHHNRE) . FRAZKEETREN
{#FUDP{T1E, EIttReceiveUDPMarketDatahiiasR{FIFAno, BNBEKARZNHTITHE.

1 ConnectTCPMarketData=yes
72 ReceiveUDPMarketbData=no

ZConnectTCPMarketDataiRE/yeshy, EMAPIRREIE—MRIBATIREIR, N T EBRITHREIZ MEIRBRAHELMD
LAERNETT, FTLAECEAPISEISITIREESEEIFE N CPULE.

1 # Affinity CPu ID for thread to receive TCP market data, -1 indicate no need to set CPU
affinity
2 TCPMarketDataCPUID=-1
WRFETIBER AT REREEMZIRISER, LAURSETERRARENTEST:
o HZEN-WEFLNTILEGNRS, THEENMERE, BREERSHIEITATECPUZL

o MEAFETBLIZELAIZCPU, BN TTIRENMREAMFIESRIREE, JLliREselecttRERTEBRIATE, X
MRIVEEUICEIIRIE, (BRCPULBRHAKIHE, HFREEECUIZFinTIREBRIAE, LIBDABEIERE
.

1 # Timeout of select() when receiving TCP market data, in millisec. -1 indicates running
without select()
2 TCPMarketDataTimeout=10

KT ERSEHANFERART LIS WA TIEELE.

LAFAPHRA TITIRMRIT E—SATIBMThRE, NEEmNTHTHEATE, #aIliEY EASLEEhrTIBIEH
m_pMarketDataE {2,

1 virtual bool subscribe(const YDInstrument *pInstrument)
2 virtual bool unsubscribe(const YDInstrument *pInstrument)

BHTEENE, SEELATREBARSENZNTEE.
1 virtual void notifyMarketData(const YDMarketData *pMarketData) {}

notifyMarketDataf iR BB E0HERIN T :

24 FER i5Ag
YDMarketData InstrumentRef BHFS
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FER

TradingDay
PreSettlementPrice
PreClosePrice
PreOpenlinterest
UpperLimitPrice
LowerLimitPrice
LastPrice

BidPrice

AskPrice
BidVolume
AskVolume
Turnover
Openlinterest
Volume
TimeStamp
AveragePrice
DynamicBasePrice
LastTradeTimeStamp

m_plnstrument
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BIOFFEE

SHMZE

RZFMRERUTIBIAHERE, FEBSEIEEL.
By

SEIEN. FERSE NS EEENE.
RZAMRANRI—RXEERZNENE, FIEBSEEEL.

IERELIRNETT

HRRER A TNEIERTAIEERERTIRINER, BRRETEBTRIRS, (s LIsERE—RIE, 7=
ISR A PTRYBRE TR,

AL EPEEATNEERZIMIREZATRRR, FARGEALIMEAEA LERGEARE—H, FRES*E
(EHRSE—UTERMTFERONE) M (LSREREARE —UTHEREEA) .
ATENERER, TRERRSRBTBRANERN TR, BHEATREFER:

° ARFREEFLEERIER, EFRRWIERFROS, (HUBERIBERERLS H AL

o RERGSHFRNEAPMERZZMINTIE. BREAS BRI ZME—NER. ARFABARDER, FHI—
MNEEEHLEMHI—RZZER

o FRGIFAMS—ETIRRS, LREHITRIRSHAFEGEERE
* FRGTFERENRR, ERFIFFERHLRERSS

* FEREARIFHEET

BER, WRAEXKER, SWERITEL
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9 Mz

BIARBINFEN S A FERINIEAIE RIS,

HRINEZESERASMIER, FEAEIARZH, FNEEERREEKRNNGE, —BERTESSIERIRZEN
ER5T, B, BERERT. CAIRFIE. SRINEHIESEARZAIREIESREINT, BERNETERAAPIREEHRE
8. {#EydExtendedApifgigEE T LA checkAndinsert &G EEAPIAIHITRIZINE, ERINIEEEES RS,
ARMNEREIREFalse, EETLAEYDInputOrdera&YDInputQuotelI&EFErrorNo, FEIRAIE, BMEAPIZALEH
TTYNERE, EEEMERBEANSERDARASETRIZEE.

FENERACHNERIEBERIINGE, ERXEXERNSAEINLCHMHREERING, EANXEEERERE
BATIN, BMERGER—RIEASERNEN, NERESFNERN, BR, EWS ERERERFEGT (K, &
BREUSIEEIRRE, SERNZEZIERNCEBIRERS) BERN, JLIRE— N ERiINzEREL s R RinsT
HTEERERS. i, LS EFCENBENREZKRE100F, BPATLUREN, BHT10FBHETE. EEKIE
—RERLES R BB R ENZ AR E RENITIRE.

9.1 EHINE
9.1.1 FHIFCENE

FEENESNFRENGHERME, 8MELALUSINACE. IFCENEHCERHTIEN. TELUFCEN
BligtfTinBE, STFEEMEFCENZAIMETER R,

FERERNERN RN E T R E S ORNF RN TIEENE, —BMATRENZERE, & mRfEEa4
HRERERIETTCIEL.

BHERIXERUZES RN EINF CEINSEHITXE, —BMATENENERE, RO ERERIETFCES.
ANEHIMEFCEEIARELEZ FaNE, BUHINFeRE—BRIRZMMSBINEZRE. BEit, ZALh

HHRTRACE, SHACRBREEZURZENAMGNTEACE, LTEERETHANETEACE, RERTLTL
TENTEFCETIRARKRZITCE. B, RIFEAEFCERESSEEEFORBENRNIZMHIELE,

FRENZMNNESHEILAS#EYDACcountProductinfo. TradingConstraints[HedgeFlag]fOpenLimitLAR
DirectionOpenLimit[2], SABRMEMNRZESEFILISEYDAccountinstrumentinfo.TradingConstraints[HedgeFlag]fy
OpenLimitLAf DirectionOpenLimit[2], BAFERES NViESEXIZSE],

9.1.2 RRIRLZEME
A RRIES N RIS LR M,

FERERINIEIN X B T % A A S LIRISE R PR BN TIEENE, —BMA T RENZERE, % mi
T &L E R RXHTIES.

BHERIXENZE S RN ELIRSEEA AR EBINGEHTNE, —BMARTEAEKEERE, ZaNTEERE T
mES.

AXNEFAERRRERIABELEA FFaXE, SUFIRE—BRIIRZZAMSBEEXEEE. B, ZiASR EEHRY
BORERRE, SIRPIREELUEZEMSIEGINATRERRZE, THERREREEATRERRE, RERTAZEEEMNATRE
PRAZEBPIIRARRAIRERE. B, MRIFEARERESSERERARNANIZMHRIELE.

RIS MNNESEETLAS#EYDAccountProductinfo. TradingConstraints[HedgeFlag]iyTradeVolumeLimit, §24EH
BAMNRESEE LIS EYDAccountInstrumentinfo. TradingConstraints[HedgeFlaglfTradeVolumelLimit, B{AFERENiE
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9.1.3 SREIIFEENXIE

FEENED N REMNGHERME, 8ME LILUSINFEE. TFCENSFeERTIES. TELISCER
Pl TREE, THFCEMEFCENZEIINIESTERRIRT.

@® Note

M1.486.96.64FH4R, ZIAREZZETAMNETT TR SSHEHICEMN, ERERPNNSIHFCENE, NFHEHER
EERATHRE BRRAELL EARAS.

EREHERZMITIREHE, HISRCRIEXBFIEIFIE TSR, RIMFHIFELSSENERTILITE
8, RPOHENERMINEGIRIFCHRANE", ERTHEIFENERTHERAIINICE, EZASEmFE
BENENRITORERZAEMAR, FILUERER.

IR (RS EIRMERSIES]) | "REERNEGLRIMA SR EIRIUIS0005K", I EAREERIN
BRREAXS BT E—F~mAIA., INSEHFICHMEF LSS, RIEINF AR 8 LSCE RESH, Bk
TIPRRZINEM R ZRTSIRBIERRR S, BIFRRZRAT IHHEENREETERNIZFCEHTR
IRiEE, B, PRRZREPNRE A CE SR TFCR S, 'NECE'ERA'SFHCESH. RTRESH
SRS, PR ZAIRERIIF C LR F G B SRR Z A nE.

FERERIXEA RN B T % M SRR ENSHITCENE, —BMATRENERE, %~mifa
BUBMTEREZRETTCES. SEMIGCEMUT:

° FEE: WTHIREGYN, BETR—T"RiEELAMERHeHNE, MTHNEN, BTR—T"miNaLmERe
)Y

s LFEE: WTHIREGYN, BTR—TRIREIHFENE, MTHNEH, BTR—RiEKINRNTRHE
EMEGRIINAIEFRIeEZH

o ZFCE: WTHREYN, BTR—T"miHEEOZFeNNE; NTENGY, BTE—FmiEHIINNISEHe
BMEKIINIERFCEZH

BYERIXEN R BN SRS CEMSEHTNE, —BMATEHNENERE, ReNUTERERETCTE

A
~o

FNEHIFMERFCEREIARELEZ FaNE, BUFINFeRE—BIRIRZMMSBINEZRE. i, ZALh
HRRIRECE, SHCRBRUEEZURZENAGNTESFCE, LTERRTHANEITEFCE, RENTLTL
TENARERFEETIRARMZIRER. FEit, MRIFIEAEFCHERESSEEEFORBENRNIZMHIELE,

FRENZNXIZSHAAS%EYDAccountProductinfo.TradingConstraints[HedgeFlagl#dPositionLimitA K
DirectionPositionLimit[2], SLENZNRIZSEEILAS#EYDAccountinstrumentinfo.TradingConstraints[HedgeFlag]#d
PositionLimitLAK DirectionPositionLimit[2], EAFEESNIESEXITSE,

9.1.4 MESENEX=

METSENENIZAIRBE NN E AENERTIES, EHNSKARMISIESNEINE, —BfR 7T KizEE, 20K
ISR MRERIEINIES

ANEFAEEIANERIXEEUEA FaXE, BUFRIENRE—EREZZMMSETNZRE. Eit, AR
FRRATREIANE, SINRBPIREEZUGEZENAEGIITEINE, LTERREHARETEINE, RERTEL
SEMNFTREEANETINRKRMAIINE. Elt, MRIFNEREINERBLSHEELNRBEARNIETHIELE,

BRI BN SEUI T RTR:

=31 FEB 7L
=
;@ﬁﬁ GeneralRiskParamType [E5EYD_GRPT_ExchangeBuyVolume

IRTTERAEEN, BURTAFAccountRef(E, WTIREEKFE
R BIZRAES
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B& FEB 588
ExtendedRef IR FYDExchange.ExchangeRef, M—ER ST
IntValue1 =AHIANE

Rk GeneralRiskParamType [EE/YD_GRPT_ProductBuyVolume

IRTTEIREEEN, BUFRTAF#AccountRef(H, NTHREEWRFE

AccountRef YA SOz

FRIRMEZWE RS
ExtendedRef SIRIFYDProduct.ProductRef, ME—HEr=5R
IntValue1 BAHINE

BH% GeneralRiskParamType EEAYD_GRPT_InstrumentBuyVolume

IRTTEIREEEN, BUFRTAF#AccountRef(H, WTHREEWRFE

AccountRef ST T

FRIRMEZWE RS
ExtendedRef YR FYDInstrument.InstrumentRef, KE—RESZ
IntValue1 BAHINE

BATFEMERPAccountRefALIASAIKFEETSEWF TR, EWRRAS—HANER, MIWLERIMNEIUR (Bt
FBERNTRNSHEE) DHIR:

o SHLBEREEWRF

o FRKBEREEWRF

* RBARBEIEERF

o SYFMRBEXMFEIREE

* FRITREXEREE

* RERBEMEREE

9.1.5 KPEERIRSEAN ENIE

MG ETRENBNIZEAIHE R ERIXBEE TR A STIANEH TIES], EHRSRARNKEEMRESIEINE, —Bftk
TRIERE, ZNEETMRESTEARERIETINIES.

ANIZFHIFMEIABEIARELEZ FHaNE, BUFINSIARE—BIRIZZMMSBINEZRE. BEit, S
FRRATREIANE, SINRBPIREZUGEZENMEGINTEINE, LTHERREHARETEINE, RERTERL
SEMNATREEANETINRRMAIINE. Elt, MRIFEREINERBLSHEELNRBEARNIEMHIEL,

MEEETRENEBNESEUN TR
B& FE 1588

5

g GeneralRiskParamType EEYD_GRPT_ExchangeSTBuyVolume

IRTTEIREEEN, BUFRTAFAAccountRefH, W RABWFE

AccountRef AT )

FRIEHMBIZKFAAS
ExtendedRef IR FYDExchange.ExchangeRef, ME—HRER ST
IntValue1 =AHIANE
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=LY

FE

GeneralRiskParamType

AccountRef

ExtendedRef

IntValue1

GeneralRiskParamType

AccountRef

ExtendedRef

IntValue1

FIARBEGEC++ APIURIEIER
1588
[EEAYD_GRPT_ProductSTBuyVolume

IRTIFEREEEN, GNFRTAFRIAccountReffH, MTREBEWFE
FHRITHBZK RS

XtRFYDProduct.ProductRef, ME—HiERMR

[EEAYD_GRPT_ExchangeBuyVolume

FRTIIIEIRAELEN, BNFRTIAFAccountRef(g, MNFHEREKFE
FRRARIXIKF RS
SIRFYDInstrument.InstrumentRef, ME—RESH

BRAHIANE

BATEMNERPAccountRefI LIS RKFSETEERFRM, ELARAS—HANER, IINEENESINR (Bitk
FBERNTRNSHEE) DR
* BARBISEMWF
o FmBEEKR
* REFRBEIEEWRF

PN
A=)

. 7

AR EXEIREE
R EXSAEIREE

o XEFRENEIREE
9.1.6 MEIFEEMI=E

RS CRNETHRAEEH ORIHTRY, BHNSARMNUCESSCR, —BMRTRSHNE, TS
TRIREINIES,
AREFHIERCREARENEATHARE, BURIEARE—BIRBSSFHABRENE, i, SRR
HIRTTHESCR, UTARBRHAUSHARSMIEESCR, STHRRSHARTTESOR, RBREAEIL
SENTRER ORHIRRNIS O R

MEFCENIESHII T RTR:

20

&S i

FE

GeneralRiskParamType

AccountRef

ExtendedRef

IntValue1

GeneralRiskParamType

. Eit, MRIFEREINERBLSHEEINRBEAFRI=THIEL,

i52H
[EEYD_GRPT_ExchangeHoldingLimit

RTRIEIREELER, BNERTFAFPAccountRef(H, JTTIREEMKFE
FREAHEIZKA AT

SR FYDExchange.ExchangeRef, ME—HBERZFT

BAFCE

[EE/9YD_GRPT_ProductHoldingLimit
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B FER oLz
AccountRef RBTITBEIREEER, ANERTRAPIAccountRefE, WFIREEKFE
FRINMEIZWRE A S
ExtendedRef SR FYDProduct.ProductRef, M—HEESR
IntValuel BEAGGCE
a4 .
5 GeneralRiskParamType EEYD_GRPT_InstrumentHoldingLimit
AccountRef IRTUATBERBEEYN, BUFRREFAccountRef(H, FIREEKFE
FRRFERIZK RS
ExtendedRef STRIFYDInstrument.InstrumentRef, M—HRESHA
IntValue1 BARCE

BFEMRRPACCOUNtReILIA MK E SR, REFHAS—U MR, fIteRNSEIE (Biksk
REEFRCRNSHEE) HIE:

. AtEREEEKS

o FRREIEE

. EFREIRENF

. BHFRENFERES

. FRFRENFEREE
SRENATER A

}Ll_

9.1.7 ZZFMBEREE M

PREFSAEBVORZAMAXRNIERNGEH, EEXABMBEARITRRZAMEK, NEREVSRLT, JLUERIEHREER
RBMREECHEENETRERE. RZMEKEEMEEIEERNE. NERER, REXZMIIEERENER
BiER, MEAEMIRE (PIIESHRE. T | RNIBURY, AEEEaE=ENER.

RABFMERIEE RIS EYN R

E& FE jizl:):]
X% . s
R GeneralRiskParamType [EE/IYD_GRPT_ExchangeRequestSpeed
P RTUABERBREEM, BUFRRAFAccountRef(, XWFIRREKFE
RRAMBIZKAAS
ExtendedRef IR FYDExchange.ExchangeRef, ME—HERZZFT
IntValue1 BROPRIE

9.1.8 ZHFMERSHMIE

IR EETHORZAIAKZERISH. XZMERSEMERIESHNE. IENER, RERXZAIIEERER
HFSIER, MEaREMRE (PIIESHE. T | RINIRURS, AEEEEaEERIER.

KRERIRIERABNMKF AR BARIENEREH, FJRESNHRE, LISHIRRESKENHE:
o IREBIAISEILEIR: ZARXEIREBR, WARZMERCEBIAREE, WEEZES.
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o BIERAISEILEIR: JRERERN, WARXSMEKSEBIARHEE, WIEEZIES.

fIgn, RERBRTEISEERRY929000, BIERTAISELERR/I30000, BRATERBAMERSEMET 290000, AJLUERHRIE
B, BRZAMEKEEET29000{E{FF300008F, REEHIEARRERE,; BRXZATBKEEEIL300008T, MRIEEAEBHIESE.

RBFMERSDEN =S EUN R

BH FE i5EB
Bzl
g};ﬂ GeneralRiskParamType [EEYD_GRPT_MaxExchangeRequest

IRTIRTEIRAEEN, BUFRTAFAccountRef(E, JTIREEKFE

AccountRef SRS

ExtendedRef XFRFYDExchange.ExchangeRef, ME—HREZZAT
IntValue1 HREARTRYSEL LR

IntValue2 ERRTRYSEL LR

9.1.9 iR/ MEIPRXEE

WIRFMH FERZAMRRRKERENIRN, REEBURETENEIRBREIRM-EEREE, M ESSRER
RBATRERERIEK, NMSERXZARAEEINEN, TEEARILTE. A7 i8R DRTEEIAT4, B1.5000RAFF
tn, RCEALIRERBRNERNE, EERRFE TRRZMAEREBIBRINER, FHLIHEREREAKXERE.

BB LERERIE R ELNMIERTAREIER, ZAFLEERE RNEIEIRAIA TSR AR, MREEEATN
AR, BRANERNE, SEpiEkeEEIAZAMBNAE, BABIZRERIVSS—ENITE, Sz
YD_ERROR_CancelTooFast=116{EERE X RAIVEIRERENR, BESKk—ERRZAMN, REZREeEREMI0, U
AL EDEREIZIRSE, TCRANTEEHER. ZAhEULUEFINENEASFNIRZSTS, BULUEHAERERERRT
FREFASE, EALUERAREE HREPRESNAE. S0 EERAREIRIRBIA DU SRR 1A%, U
B ERANE SRR EZETIg 5. BRizNiERERTRIRSR, NERTHRERM.

—BERERSAETS, RS EERIRSE, HEEREIRAIEIRISE/IYD_ERROR OrderFinished=33iREBEXRLE
xR

e RNEFRNIZAISEI TR

=27 FER L
ESS) . s
% GeneralRiskParamType [EEAYD_GRPT_CancelGap
R IRTIFIEREEEN, BNFRTAFRIAccountReffH, MTFRBEWFE
FRRARIXIKF RS
IntValue1 ERRdEIERE, BRI NER

9.1.10 EEASEENIE
HWBEHNED N RENGHUERMMEE.
FEaERIXEA RN B T % miFE GRS ER BB EHINSHTIENE, —BMATmERZRE, %~
AR G A R R RIE T EIRBIES.
BHERNNERUZH BN SRS ERBIMBEHNSEHTNE, —BMATENENZRE, ZaHTERER
EHHSEREES.
ERRFERBRIENAIT:
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SIARRRFKCH+ APISRTEHSRET
o h&FTHYFAKFIFOKIRES
o LHAFR. BEIRAT. KESFT. *BEOAT. JHARTRIFAKFIFOKIRER
FREFIHESEIR BB EHEARENS A FHARE, BUHIRE—ERIZZFHSBINERE. B, HE
SRR EEFI SRR EY, BSERPIREZLNEZAMIAUGINCTREMPEL, LTFIERREHEHE RERHBNAKE

CIRERIEAELY, B RSHEBEIN—E. B, MRIFEAERFSEERDSSEEEASERBENRNIZTHR
St

FREHE NN RESEE LIS £ YDAccountProductinfo. TradingConstraints[HedgeFlagl#CancelLimit, S£IERIEMNXIZE
SEATLASEYDAccountinstrumentinfo.TradingConstraints[HedgeFlaglAdCancelLimit, BfAFERENiESEXIZS4],

9.1.11 PERPEMIE

ERRBIEN TENEGUNRNREE, ERNTREERASNELRICGERRER, FEHEGMENES], ALSHESSF
PRHEFERBIRK N RE,

REEBNENSHEERNESHT, DSHFERZM. FRUREGHN=ME LHTIRE:

B& FEB ]
R . R
i GeneralRiskParamType [EEAIYD_GRPT_ExchangeMaxOrderVolume
P RTRNBIREEER, BUFRRAFBAccountRef(, MWFIREEWFE
RRIRMBZR AT
ExtendedRef IR FYDExchange.ExchangeRef, ME—HEERZZFT
IntValue1 RE= LR
[ _ R
% GeneralRiskParamType EZEAYD_GRPT_ProductMaxOrderVolume
AccountRef RTRNATBIREEER, BUFRRAFPBAccountRef(, MWFIREEWFE
RERRRBZKA RS
ExtendedRef SR FYDProduct.ProductRef, ME—HE 5
IntValue1 REEE FIR
=¢4)
% GeneralRiskParamType EZEAYD_GRPT_InstrumentMaxOrderVolume
PN RRNITBIREEEY, BNFRRAFEAccountRef(l, MFIREEWFE
FRIEMBZKAES
ExtendedRef SIRIFYDInstrument.InstrumentRef, E—ESHA
IntValue1 REE LR

BATFEMERPAccountRef A LIARAIKFEETISEWF T, EWRHAS—HADMER, HILERINSEUR (Bt

FESRNTRNSEHEE) DR

AR BREEKA
PRk EEEKF

RZ R BISEMF
BYFRBEXEIREE
PR BN EREE
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o RXZFZBIFEIREE

9.1.12 MRS EM =
LIREMBESREENZEBIRE, HELSRENESEFNMZEBTRE, ZIRESWIERIESE, HETESTMIRE
B, AXISHNALER, Heh, EENEARRZZFNEEINARE:

o XMTFTLERATMIRZAT, BEENRIESOERI—RESRNMERFERRIRNTE. FRESRABTEESRNHERAR
FRAERSANER), MCERIEEET, BHREARMMERARTERZNER, WERENZESRNMERBIN&RE—ERK
32t

o MWTAFEMXEIEIRZZAT, ETIBTRIBZER AR, ERSHN, SNAHITXE

o XMWTIFAFEMXIZZAT, RFERLITNE:

o EHITIBRTRIRIZEAR/IORS, EREHIN
o EHX—EBMEZ—EEA N0, AL+ L—1M)/2
o {ERNFEEEN

FIATETBEERM T E &N YDMarketData.DynamicBasePrice, HiEE LIREREBNISREENIZE, NWEENIBLRINE
ZEA.

FXNEMNFEREIAESE, HEUMEHT—FROSMAR RN :
o M > maz(FEHEM x (1 4 FEAEM 5 LB _EIR), FEMEN + tick x FEHENm B tick % IR )
o RN < man(FEAEN x (1 — FEAEM R LLE] R IR), JEAEN — tick x JEENRELickSU N IR)
o M > max(FHM x (14 FBries i EIR), B8t + tick x BB tick % IR )
o AN < man(EHN X (1 — B RE L FIR), BB — tick x BB iiimEtickE NIR)
MTFRIRG, ZAFTERESKEENERTRIBRANERNERER—FANERN. FERNRARTEEESR

HETMEHR, BlExtendedRefiIRBENTHRRNAIBMEY, BREFMBFNOHZ=RER, BEARIHEERK,, Fit
T FHJAccountReffIExtendedRefiS#HEE. HiER, BrlfeREATIZFIEXtendedRef AR E TN BIF-RAYZESE],

HEBOH. NMEREENERSENTRATR:

=24
EEMRELLF] LR

HIEMRELLHI TR

HIEMmEtickE LR

M REStickE TR

EHTMRELLE] LR

AT RE tickE LR

FER
GeneralRiskParamType
FloatValue
GeneralRiskParamType
FloatValue
GeneralRiskParamType
IntValue1
GeneralRiskParamType
IntValue1
GeneralRiskParamType
FloatValue
GeneralRiskParamType
FloatValue

GeneralRiskParamType

L]

[EE/AYD_GRPT_DynamicPriceLimitUpperRatio
tepilisaE
EEAYD_GRPT_DynamicPriceLimitLowerRatio
tepilisaE
ExEAYD_GRPT_DynamicPriceLimitUpperTickCount
tick®g
EEAYD_GRPT_DynamicPriceLimitLowerTickCount
tickZg
EE/9YD_GRPT_DynamicLastPriceLimitUpperRatio
EehlisaE
EEAYD_GRPT_DynamicLastPriceLimitLowerRatio
teplisE
ExEAYD_GRPT_DynamiclLastPriceLimitUpperTickCount
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B& FER A
IntValue1 tickZg

BTN REtickE TR GeneralRiskParamType ExEAYD_GRPT_DynamicLastPriceLimitLowerTickCount

IntValue1 tick®g

T ExtendedRefAJLAALER RAMEEFmiarh, EIH—HEMER, MIIEENSER (SRERBHERITRNS
#icE) DhlR:

9.1.13 HIBEENTE

KRNI LIEHIEISENGE (B ERRA) IR, BINE AR ORARICHENERE £ (EKFe5RaE
RWFERRZ B L) PSSO OAMEINEEIR, BRINE LA E A NERAZIBERARIEA,
HEEHHAIRRA = RAZHHE < S5 T RIERS x HIRLE 2038t x s,
R SHFLA T FAR -
o [CRINGENE, BMEMERZMINGENDETFLNES], REBZLOINGERER, rERXZMIREHSZE
PR
o BRZAEINGENE, BRICEBBRNIREZAIIINGE, RESEXZANIASEEREA 2XNZXZARES
ZRPRH

ICRSENFUE NS EUN R

=2 FE i8R
e , - , ey
% GeneralRiskParamType [E5E9YD_GRPT_OptionLongPositionCost
AccountRef RTAEIREEEN, BURTAFAIACcountRef(E, WFRFBWFAER
KA RIZIK RS
FloatValue FrORAIREUSHE

WRydExtendedApi, NIATLAEITYDExtendedAccount.OptionLongPositionCostLimitBZIiZIg A& = BEEAFCMAAR
8, tETLUEidYDExtendedAccount.OptionLongPositionCostERIiZigEE £ BERNARIFOHRACRE, Ty LiEd
YDExtendedAccountExchangelnfo.OptionLongPositionCostLimitBREZIS R EER SR CRARE, thaiEs
YDExtendedAccountExchangelnfo.OptionLongPositionCostE RS E EER ST RN LaHE A L EE.

BT AccountRefAJLAARAIKFEEISEWF T, E—HEIER, IS EIMNSEUR (BMAREERMSERIS
HEcE) DHlR:

o IEEMF
o MFEIRAE
B BIENBENZSEI TR

BR FEB 588

GeneralRiskParamType EEAYD_GRPT_ExchangeOptionLongPositionCost
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B FEB i58g
AccountRef NRTIEREEEN, BUFRTAFPIAccountRef(l, JMFREBZKFAER
KR EIZW AT
ExtendedRef ALUSBE NS RSB RZATEN, ol LURERAZZFAAIEXchangeRefZkiR
OHEBRBITEM, ExchangeRefBILATEYDExchangeHKEX
FloatValue FOMARERE

B FAccountRefEJLAASAMK B EISEWF TR, ExtendedRefBILANEERA ZEAEBEISTEAZARM, FE—HIIMNE
R, HEAULEENEIR (BRAERESRALRNSHES) DR

IEEWKF, EEXRB

IEEWKF, £HRXRBH

L2EKF, IEERXZBFT

LK, 2ERXZBFT

9.1.14 FRIEEENIE

AR AESRIEHIERE LR, TESRERENEERHNE LNAR, BEBRERKERERHTERING, Bk
BREIRAEEE LR, ZREBHKIESIESE. EREBRENESSHEEREHRE,

FTERMETOTRIEE R LIRFANENRRRZ, MARIES0TRERE, REETLUTEZSHMAIREBR
OTR., WIRENAOTRIGELLIRE, HAKEEIREEBTRENTRENE. MERERREBENET, RIILIRFIE
=INI=R

HENBARETEZEALIESEEHIRE, BYDAccountinstrumentinfo.MaxMessage AFORt, ALz RETEZ

BHLNRAEERE. SEMSEFNESRN, AXNEHIEFERREMVEEEINABELEA FEXE, SNHFNIRE—BIRE]

B SBENERE. Bt ZALrEEFNETREEE, AIRBRBUGEZIEAMSAGINTEEEE, SRENA
TORHEEE, BTN TEEERE. Eit, NRSFIEAEERESSNEEIRERARNIEMmHIELS.

SEMEFINERR, ZNZREERNCTPEIEIETERMK, REECTPHRERFERNEEENE, PBAZBEFE
BEMREIZXERN. SCTPEEl, BEAESHFREPENEAEEE, UFETREERAEERIRE.

ERPRCHERTRAERENESY, APISEE NMARERIEREE

1 wvirtual void notifyUpdateMessageCommissionConfig(const YDUpdateMessageCommissionConfig
*pUpdateMessageCommissionConfig)

Hrh, YDUpdateMessageCommissionConfighd=EREENT:

FE 1568

AccountRef K9S, AJMYDAccount3REY,
ExchangeRef RBATHwS. AJMYDExchangeiREX,
ProductRef eSS, BIMYDProductiREX,
InstrumentRef BY4RS. "TMYDInstrumentRef3kEY,
MaxMessage EENRXEEESE
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9.1.15 (FEEFLEEHE M=

AEERAEEHEEREFLE LR, ZRRETAFINE. ANEREBRTEERS, FMERATRIN. EfbSEA0R
B (Pl BEFREF) MEERKERIES.

AXIEHNIER AR NEFIEEEF LR DA, JiRESNRE, LUEHARIESRENHE:

o TEFOIRPEE: LT EFCRENZINKFAEEEFEHRBIIARE, WELHES. BEENRERNRES

—RREFF CHERF CHRAEE.,

s LEFORBEHE: JKEEBETFOCRAENZINKFEEEFEHBIARE, WELZIES.

o HEZBERPHE: JUEREBERANZNKFEEEFELEBIASRE, WELZIES.
LSS HENRNIETIHRIELERT, IREIRIErrorNogYD_ERROR_MessageCommissionExceed=115,
HATANERAKEIESHOELRINERETFEE, HeEMASEREFEE, ANiMEsErARTIRE LR,
EREFEBRIESHI TR

BR FE L
eS| . s o
% GeneralRiskParamType EEAYD_GRPT_MaxMessageCommission
O IFRTITEREEEN, BNFRTIAFNAccountRef(l, MTFREFEFKRFER
FRFBZKA RS
FloatValue EBEACRARE, REENOFRRIIRG
IntValue1 EBEVFORRAEE, REEBENORTIIRE
IntValue2 BEBERERE, REBENOFRRLIRT

9.1.16 RAFIEEXIZ

BERITERMZNECHERSREZFNEARISIAERERR, ALSERHTHEARIESNE, ZNzRERT
IFFEAMRARZZA, ERERFT. REMTRURILEES 2.

BIESEARNIZMHIELERT, REAIErrorNogYD_ERROR_TooMuchMargin=117,
BARESRIESHUN FERR:

BH FEB i5%Ag
=3 ) s .
% GeneralRiskParamType [EEAYD_GRPT_MaxMargin
I FRTNITEIREEEN, BUFRFAFPBAccountRef(, MWFIREEWFE
RERERBZKAES
FloatValue BRARIEESSET

9.1.17 BRI EIREAE

AN ERZ BRI R EE R E R E R ERHRPIHREARE, ZREBEENN R ZMEE T mAIRIA SR,
RGE R Z AT iR ZFANGE. FrEEfRBEREESEXZMERNERE, 8 MREEXESHISER
KESEB N ERANFMTA.

R AT RERIB A E R AR N S HN R
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B& FEB iEH
25
R GeneralRiskParamType  EE/YD_GRPT_ExchangeSelfTradeCheckOrderTypes
IEEAERBEZIEXchangeRef, ExchangeRefAJLATEYDExchange 3kEY
ExtendedRef _ L N
NRBTIFBRZBATER
REEBNNE, NN FRMGEZARIREARE, WRAN0FRRA
mEIZAURAREASEE
b0: BRI
IntValue b1: FAK
ntValue
b2: i
b3: FOK

fFlan, RAEEPRMY, NHEF0b000T (1) ; EEPRINY. FAK. FOK, MK
0b1011 (11)

T ExtendedRefAJLUAEEBRZFAIIEERZ AR, EI—HEIER, MEIINTSRNESEUR (SRR EZRMTR
HNESHERE) PHlR:

o IBERZA
° FTERZA
RN B RN ER BN S HUN TR

BE& FEB 588

25

R GeneralRiskParamType ETEAYD_GRPT_ProductSelfTradeCheckOrderTypes

ExtendedRef IBEERTHEMIProductRef, ProductRefa] LATEYDProductdi3kEY

IREAEBIRINE, WIRLA 1 REEZAARAMRERE, MRAIH0FRRA
aEZ A RAIRESRE

bo: BRI

b1: FAK

b2: it

b3: FOK

Flan, REEFRMY, NHEA0b000T (1) ; HEFRINY. FAK. FOK, Mg
0b1011 (11)

IntValue1

9.1.18 ZZZMERXE

R IFR R N B R E R IR EABR ZITHEE, M1.502.52.23RAFHE, ZiAZEF=ET IR ZHUEMNER
SANEERRE (FREREREEMEIRE) | BEERR. RN, BURN. BIRMITER,. KEEmREAXEHNGE, 188
SIS, E8ERE, WAL, SiREEs=E, WSIREYD_ERROR_CannotTradelnCurrentSegment=133f945
EEN

RFFRPRSTIBRTEBERS. FRAEAONE—EELE, Hil, BAAOTERMERN RS
f. FRASH=AEE SIS, EI-REL, TRBOHRRURSMHERZ—
. B REPREEFRELLS
o BIE—RRSEFEEATMN
B RAENEALEREE
PRI B RS S SO T

>t
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B& FEB 5Bl
B . s
5 GeneralRiskParamType [EEYD_GRPT_CheckTradeSegment
IEEAERBEZFYEXchangeRef, ExchangeRefRefmJLAEYDExchanger sk
ExtendedRef
HY
0: A=#
IntValue1 T?:%
JF0: =&

9.2 BRRME
9.2.1 EEHEENE

HZINFINEDIHCERTEFTRALIACE, SEZACERTETRAZACEN, MAKFIZEINEIINRES
ZNIRERFUR.
BIERRNIER G FIA TN

o BEAACERT: REIESHHCE

° FRTREANIACERS: MHEETR T8N, RUBIMSOHCE

° RBZMTRELFCERS: MTEEXZM THEIEH, REBRINGLOFCE

o HINFSICRFFCERS: REEEINERI TEELNINSHeE

o FmLSITEERS: REEE~m TIEaLNINEHECE

o RBATFRLETCERS: MTHEEXZM TSN TR, RSB N R TIAEELNINEHeE
RXIUBISELIT

E& FE 1568
BENFCEMRG GeneralRiskParamType EEA1019
AccountID REKS
ExtendedID =13
IntValue1 BAXHACE
IntValue2 BAZHAGCE
FRTEREEAFCERS GeneralRiskParamType [ExE/91020
AccountID REWKS
ExtendedID [T
IntValue1 AL CE
IntValue2 BAZHECE
RBFTTRSHFCERS GeneralRiskParamType EE/1021
AccountID RS
ExtendedID RBF
IntValue1 BEAEHAGCE
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=] FER L
IntValue2 EAEZEARCE
HINRFICEF 2R GeneralRiskParamType EEH1007
AccountID RS
BILARLA T ARIER:
ExtendedID HARG= GRS HAREHA R0 HAREUHR B 9
HRG= SRS B S 29
IntValue1 BAEAGCE
IntValue2 RAZHGCE
FRILEFCERE GeneralRiskParamType EEHR1022
AccountID REKS
ExtendedID &R
IntValue1 BAELHACE
IntValue2 BAZACE
BT mIL R 2R GeneralRiskParamType EE/91023
AccountID BEKS
ExtendedID RZFT
IntValue1 BAEHGCE
IntValue2 RAZHCE

ANEMNNARREZ ERBEBERR, ARRNESMERRENERN, WXL ERNERER.
BRIANERNBEINBNERFR T, EIREETFBIAPEREVEANIZESHE, BABRANENNEEMA.

9.2.2 RGP EME

HIZHINRT B R EATETRANRZER, MZWAIZEINRFIREE LR E RFAR,
BIERRNIER G FIA TN

o BRI ERS: REESLINZE

o P NRAGLHRRERT: MTEEm MBI e, REBNGUNZE

o RBATTFRGLMRZERS: MTEEXZM TSI, REBNGLIMZE

o HIFRSICRRAZEIRG: REFEEIINERI A G E

o LA ERS): REEE~ M NIE GRS M E

* RPN RILEAZERS: MTHEEXZM NS5, RSN R TEELINEAZE
RNINBISELIT

=0 FEB iz 1):
BRLIpLITEIRE] GeneralRiskParamType EE/1014
AccountID REKSE
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=7 FE 1588
ExtendedID By
IntValueT BRARIZE

R TREEXIMZERE GeneralRiskParamType EEH1015
AccountID REWKE
ExtendedID oo
IntValue1 BRANAE

RPN REAINZEIRE GeneralRiskParamType ElEHN1016
AccountID REKS
ExtendedID AT
IntValue1 BRAIZE

HIN R LR A3 2R S GeneralRiskParamType EE/1006
AccountID RS

BILARLA RIS
ExtendedID HAR = S BRI A BRI R HA B (5
IR @RS Bt 52953

IntValue1 BN E

FEEm LRk A 2R GeneralRiskParamType ElEH1017
AccountID REKS
ExtendedID &R
IntValue1 AR E

RBAT Rl S A3 2R GeneralRiskParamType EE/91018
AccountID RS
ExtendedID TR
IntValue1 BRI E

ANEMNNARREZ ERBEBERR, ARNESMERRENERN, WXL RN ERER.
BRIAKENBHINBRERFRENT, B RETRBIAPERENEANIZSHIE, BRZRMNEN S EMA.

9.2.3 ERIFEEMIE

SZNRTINZ LR TETEARE, BETABIFCATFTZUREH, MK %R INREELIRE
KRR, RZEEIFE, FFENTIRET, AMMUFALEIRERITFRZNR, ERUREERFTHEREN
RFRBR, FRFEASEREESNRFRUR,

ZERBRNERFSFFAT/NENE:
o BRUFCERT: REIESHUFCE
° FRTRALFCERS: MTHEETRTHENEYN, REIBIMEUSCE
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o R TEREYFCERS: WHEEXRZ THNENEY, REENESNEFCE

o HINRFCEIFCERT: EEIINRINEAH, EEKIENNTGFCENEMEINIIEFCEZMANBIT Z LR
€, BEHENNLECENEKINNESFCECNAEITLIRE

o FHLRIFCERT: IEEHERTRINEAT, BRSLIFCEZINANEYSLIRE, PELFeEARIT=L
RE; B Rmiad+d, rEEREINSHFCEMNERINNETFCEZNANBEZLRE, BREIRAISTEE
CENEKINNEFCEZNANEITLIRE

o RXZFATFEMLEFCERT: WHEERZA TNEN "R, REIBEN=RHNZTRE, HEMANRE_ A T=ELEF
CERH)"

® Note

M1.486.96.57FR, ZIARIERZZATMNIETT TR S=HEIGNCEMN, ERERPNNEEHCEXE, NFHRHER
EEMRAFRE_LIRMRATLA LIRS,

IR (RESUFERMER SIS | REERNGLORIMF SR EIRUI50005K", I LRI
BIRR BB T E—F~mATA., INEESAFICHNE T LSS, SN NFICE B8 NS R BESH, Bk
TIPRRZIINAM R ZETSIRBIERRIRCES], BIFRRZRAT IHHEENREETERNIEFCEHTR
i, B, FARZARENE A CE SR 'ZARE 24, "NESCR'EATARE 2. RTEESH
SRS, PR ZAIRERISIF G LT C B SRR Z AN,

RNINBISELIT

=31 FE 568
BENRHCERG GeneralRiskParamType EE /1009
AccountID REKS
ExtendedID By
IntValue1 ZALIRE
IntValue2 =LRE
FRTRESAFCERE GeneralRiskParamType EE/1010
AccountID REWKE
ExtendedID it aTs)
IntValue1 ZLIRE
IntValue2 =RE
XA TREGLSCERS GeneralRiskParamType EE/1011
AccountID RS
ExtendedID RZF
IntValue1 ZLIRE
IntValue2 ARG
HIN RS RIS CERE GeneralRiskParamType [EXE /91005
AccountID REKS
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B& FE i5%EB
BILARLA T AERME:
ExtendedID HA= RS AR HA SR EAEIRE B 1
HAR= RS Bt S 2D
IntValue1 ZRE
IntValue2 ARG
FRILEIFCERS GeneralRiskParamType ElEAH1012
AccountID BEWE
ExtendedID i T
IntValue1 ZIRE
Intvalue2 FEAIRE
R Tl CERH GeneralRiskParamType EEA1013
AccountID BEWS
ExtendedID RZF
IntValue1 ZXIRE
IntValue2 ARG

KRRV ARREZ BIRBEBERR, ERFNESMERIRENEMN, WXL ERERL.
BRIANIZIN BSMBRIE R AR ERIT, EIREETLBIAPERENERNZESHE, BRFFRANENEEMA.

9.2.4 TG FEEPEHMIE

RAFIRRELNEEREN, EREERRRARE, ATERXMEINAE, SCHBERSEREEHIRAEIRZAM
By, MEERMBI—RIERERK, BEit, ZEERERENEREFHIRZAEREL, TAZEREHRER,
DLRERSRBZEFIRZIRREAREIRS. EEIERENRZMRERERAIEIMERELHCE, BESEEANES
FEIEIEERER.

AR ER ZTE RN ERERN, MRALTydServertIER, MEFmSEFEAS AEIKE, BBARI—X
ydServeriZ{ TR &R ERVE RIS AT EL.

ERFHINZSEI TR

=311 FEB 588

eSS GeneralRiskParamType EES1004
AccountID BREMKF
FloatValue SHERENEE

BRIAXEEN BHIMBRIERF R RHT, ERRETEBIAPERINEANIZSHE, ERERAMXIERN B,
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9.2.5 pi3IFELLXIE

SR RAREGANMRRELE—ENER, Wiz RIAZEAFCENLEREBI—EttE, SUSHWAER, =
ENENMNE, ZERECEIVSARRHESLSREAEXTE, HAABNMERNIEERE. XA 32/
RZFTHIEINER. FXESIREENES £, NizSHB2 TREIAPL,

PR B AR mAE G2 LR FRIB A RIR AR B RIS EL.

FEENEFRINMEEIN L—XZ AEERFCESHS IR Z AEERFCEDHNAE, &
max (F7 A G4 L2 N4 R R R OREEM, 5 A G 4 580585 1 46 55 RraRE ),

X BEEEFCECTNASENBYES, MEIIRZAEEEFCESTNEEEETIREEEMNHES, B
H 79 :

1. A—&ANMREECZINISTRHEESERN Y, BB NSAEEEHEENTELTA:
| Z KATHIFFO R — 2SO R + 2 KG4E + 2G4 B, HPSIAEaAeRALRIRCRIIRTE
CHERAEENASHFCEZENE, KEENTFCERASMNASIHFCEZM

2. FHRIENEL, BETHOLRRESRE, KBS XIS HAIEEERERCE

3. W IEERHIERIF2RIIEL, BINBFTHNE, INGREHINE. INEFHINE. INEREHINERBNESERE
&, ERFIFPNLETEEERHCE

B RERSF LA BB RN T:

o HXISERHNIINEIEEEIMIH2K

o ABHNBYINFICAE, BEFFEIC1NFE, FNSEF

° BEABHWINSG2F, ZAANFIC3IF, ANSC7F

o BNFINWFHNERS, FIRAANKEIE, FTIABINNEE
Wit B CEMSFRT:
R REREEEE=4+2=6
LR Z AEEEHCA=|(4+11-1)-5|+1=10, HHESHRNR—REECN
MRS AEEEREEB=|3-2+7-1)|+1=6, EHIEERNNRF—2E80M

i HEEEECREM=10+6=16

Lk

S

EIES
FBE=max(6, 16)=16
FRAZE=11+5+3+7=26
BB LE=26/16=1.625

SN N R

B - .
45 FER BB
F
oTa] GeneralRiskParamType EEAYD_GRPT _TradePositionRatio
X
AccountRef FRTNITBIREEER, BUFRTEFPBAccountRef(, MWFIREEWFESR
KR EIZF RS
ExtendedRef ALARBNTFZ R IEmER, BaLigERE—T=mAYProductRefZR~{N3T
BEBEFERER, ProductRefa] LAZEYDProduct-h3£EY
IntValuet AR ENERE, R EARRERN A TREEFCLLITE
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B - .
FloatValue B CLURIE

B FAccountRefA AN SAM e EIEEMFHER, ExtendedRefAJIANSEBRZ BB ISEL SR, FEt—HONE
R, MIULEENEENE (SNERBERIMTRIOSEHESE) HFIR:

o IBEMF, IBEXZB

o IEEMF, £IRZBA

o £EIKF, IBEXZB

o 2EMKF, £HRZT
BRIAXEEHNHydClientfasziiT, REETLUBLYdCientEERIESHSXEHNIRZ, BRILUBITAPIEREURIZS:

9.2.6 iR L X

HERFRAE AR BEH AT —ENER (FRIRAX) |, WixFmEEEEREH-X)/ (RBEH- L ERREET —
TELE, SNSWRAEN, SBREANEHNE, SEEREEENLYSARRHEELEREXT, HASERIMXE
&, 2, BBREINRTZ RIMEEY LABBRERH, REEHNET X mRIFE G LRRBEL M.
FNEREFMEE L, XiESHtbaTREIAPL,

NS E0 IR

1= - .

% FE L

F

i GeneralRiskParamType [EE/9YD_GRPT_OrderCancelRatio
K

IRTIFTBEIRAEEN, BNRTAFRIAccountRefH, MTFREAEWFAER

AccountRef

K RIZIK RS

ExtendedRef BJLAREATRNATEmER, BalLIRER—F=RAIProductRefFRa~ XS
REBFRAER, ProductRefBJLAEYDProductsiskEY

IntValue1 IREPEHENE, HSIRPELATISER A HTRESBRALLANTE

FloatValue RERRERLEE

B FAccountRefEJ AN ELEISEMFEER, ExtendedRefB]LAASERA RS EIEEA AR, Et—HIIMNE
K, WAMEEENBENE (BRERBEEALRNSHEE) DHIE:

o IBEMWF, IBEXZ

o IBEMF, 2B

o 2EPWF, IBERZT

o IR, £HRZFT

HRIAXIEMNHydClientfaz=i T, REFTLUELYdClientEEEXIES S XIS, e LUBITAPIFREUXIES
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9.2.7 FRIGERENIE

BRI CHART. KRR, XBROPTERIGT TR AR =R Mt SR BRI A B IIRBHE, LR TXUREBRI3 5
FTEUES]. AREETUWEEHNEN, EERFETERNEEHFRRESEZNTEIRNEREFER. BRE
RERBESHZAMESHEGHEEERREIDAEEESRNEIIE, ERHTERNENREYE, BoiREEMZL
AR EREEERENE, EIiZNIZIEETFLIRE. (SREMOTR (IRAMLL) MHHEANESEIILERERE
EigEs,

ZLRETHHARNERERNSN, SiRPEREREHIIEEESOTRIRIEH.

BERERSN, RECREBIRENHENSZRIENRERERAETZEY LENRZURARGEFCEELEL
X7 BARETSRERESENENNNSRINESEERENE, EEARERENEIALSESERSZEER
ENfE, BERERFNNESENT, XESHEIMINEERTIRE, BRIR2TAREZIAP!:

=27 FE 7L

R GeneralRiskParamType EE/91001
AccountID REKS
ExtendedID SR FYDProduct.ProductlD, ME—HER
IntValue1 ERERE, MREREZEHIREFENR
IntValue2 EREHRE, MREREZSHEILRZZNR

BRIAXENNEIMNIXERFRTT, EREETEEIAPERIEANEZSHE, BRERAMXENNEEMEA.

EERESOTREEEHR, REI0TRIEEEHETRENREN, F2RBARNRERERZEEZEGY LEANRS
PIRARBEFOREREILRZ. ENESHT:

B FER 15888

TR GeneralRiskParamType EE/1002
AccountID REWKE
ExtendedID SR FYDProduct.ProductlD, M—BESR
IntValue1 SREFE, MAEREZEHNREFCIR
IntValue2 EREHRE, MRERBEZSHIEILRZZNR
FloatValue OTR=

BRIAXEERN BHIMBRER R RHT, ERRETEBIAPERINEANIZSHE, ERERAMXIEN B,

9.2.8 IMERIBAEZILHE
A EREBANIEGEEHANESEEZ A CHNRZIR, ZIAEEEEXISNEEI 7 EEMNEE 5E.

ARIERUSHRIEYDInstrument.ExpireTradingDayCount#IBiE B ENIA TIRENHE, ERANSHEMZERMEEE L
SRS REEF R ZINR.

ANI=NBISELIT

B& FE %88
FEm GeneralRiskParamType ElE791003
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=] RBuntlD S
ExtendedID X$MFYDProduct.ProductiD, ME—HEE M
Intvaluet IEESEIHA R AIRENSE

BRIAXEEHNEHIMBREERF R RHT, EHRRETEBIAPERINEANIZSHE, ERERAMXIERN B,
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10 FREE

PSRRI ZIAE SRR BN AR

it E P
Client A

i » :
et RUkIRSE IS — P SIATES
Client A

PR i

Client B

Hig L, PRRFERSHEREEREDSNAMERL, D52

1. (FREERAPR NSRS S HEREE, PRIRSIHAFMEPREFIREE— P ENESNERE, EREE
ERZERIRAES

2. FREERAFS U EEERIES, PRIRSHAGMIREEI M EMEEHREETRERE, EER
TR E R ERIP U EFIRIRAISBTHIRAE T RERRNES

3. EFREERAFITHRAEERIES, PRIRSHAT N PREPHEI—MEEENEFRERESR, PHE i
AOfRBRET E iR T RIEERANES

4. FRRREKSBERIES, PRRSHAGMEESET N IIEENKREETRER, EERZREEKFERN
s FinRIRRIET IR A E TRIERIRNES

5. EARBAEWRSERIES, PRRFHASNIPREFREZ—MEEENEFREBREE, PHEFRIREREE
FinEBERRNES

FIRSTHF/AI5=MER, 23X 54/5EREA—H, XAIZ2BREARFNESREERNOS,; M4/SEXNEERS
LRERNOL.

LEAEERSEREEKFUPMMEXERZIAEEN, SEHIEATCPIMUREATARIERUDPEXTCPIXI NS MRER
B, EIABECUDPEGEXTCPIREREREMREERT NiE (5-6610) . BRI URZEAIIEREFREREIERK, Eit
TCPIMVATLABEARERR D FURFIER, NBEEFEE. EXMiEReEKMURERUDPEEXTCPIRERT, B5HA)
BX&.

ATNEMEERAIFCHRIE, ZXBINT RinREEE LREOBTHRIRENEZIRER. SREE LRERERE,
IZEERHRRFETCPIERET, EEBTZTCPIEERARIRBIISMINRIE RIRANNLIRER. B, YFEXS, BT
B PREFIRREER, RERMERRRATRXRIREEEH; MTEN4, BT ARKIRHEFERNER, HIR
BEREEERIEIHN CRNNNRIRESR, IRERSERBERETRE— ML, BARTE—ERIEIFELR
®Kimsh, MRRAEAESRENALTEES LIREIRER, DA EESEARI—RERRIEERIFAREIRBPIERE
B.

PRI T RIXAPIRYERL N SERENELS T, UTRTHRRGRNZEEEATIPIE:

o NEERHNERJIEFEPMEN, FESNAEPMET
o HREFIRER: BT ATHBEATSEREHOIIREISEEPORE, FShRRAFERERBLCH
REFERENNEFIRER LRGN, Bo35% LRIEEEFiREERE LIRIEERIRER
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o IEEMF: ZIEAPIRUEO EBpAccount 2 ATIEEIREE, BBIREERZIMAILURENINULLRRERZSRIR
RE, BPURRFVIEAPIESHIRESpAccountZHLIRRIZIECHIREE . BEFRAIEHEEIRLER.

10.1 FrERRT

BFHEEERPUMEL, FRHRUATRINSRS:

o EEMEIR EANZEERIRETUENRelayBUR, HEE, HEERSEIRT RelayPRIMIEMER, NRelaytPRK
M, B, SUHRIEAPHEEEERRGRelaytlR,

o EEMIR FAZERRIRETBIPLAppIDFIAUthCode, SIFEAPPIDASFINIARE, 4kAppIDFIAuthCode 5&
BRE—MNNANXR, FENESNEERIKFIREARERIAppIDFIAuthCode,

EFEIRAENTRET, ATLFTIHEEBMACcouNtFlaghfiF-PAkEREYD_AF_RelayClientfThAEFFT %, SETTLURER
FRSHAutoRelayClienSEBIARVFFTEIREE FABERE, TSREERE TIKFRNIAETT X, BT RaMEiRss,
PR PSR G ERelayClient=yes, LItk EmESsey, Ll m e R AR B,

TCP, BMEIRETRIGE HUDPHEXTCP, BREHAEHEAIIMEARERERSS, UM SESFEE, RES
SREEARHT, EESEEARILE,

10.2 HRIFSFERIRER

R (ISFAEEFRZRINEEEERANE) BX, RinERFFFRNLIAERRETWMIREERIRIR, FHETES
RBEF. FONIRFHASEREFRR. PRIRSHFAGRASNERCHNNLI LRBIEAES, BEEERHE iR
SREANRZE TR, HETRBEREFINHRT.

P EFn —EFiREEP PRRSE —ANEFIREEP» ZAES

NBEZESLTNERTER, BEBHEMFIREHERNRIRER LRGE.
EZFEEIESFRL TR E ERERER, 1Z2A 5S4 TR, BREEWEEFRESTUSHIREBETCPIER
I, BB TCPIEERER B IR EESEEMHRIE R LIRRIZIRER.

1 virtual bool setRelayContextl(const char *clientInfo,int loginOption)
clientinfoNBANZRiIR(ER, &IKXFF256F 1. BIAMEETRIHEANPBNRiREEMETTLIE, Fit, FARSI/LMR
IHEANZRIREEASRERIER, SENEENFH.

loginOption IR BREERANREST (LA Hoperway) , RIKIFANFHRIRELAR.,. FZREARAAEREEWD
HUREATICEREIR, FEziead HIRINIRBESEESIEE, FHiBidnotifyOrderiREIErrorNo/y
YD_ERROR_InvalidLoginInfof9s&Ea,

10.3 HEHIREFIR(ER

REREESEEPORENTE, SSERERATNPYEFinbRERES TR RIRHIE FinRE TEEMINZZE s
=R, WIIEEFiREEHERTHIRS IR LikGEs. BIEN NER.

b

FRERE P —— SR INE = P i

i

B RS IR —ZANEEFiREEP ZEES

i

10.3.1 REZFIREERE

ZiAfEydClientBPIRME T win64Fllinux64m M FafIE FimksE T BydSysInfo, 1BHRIEE P aikFERA.
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1 /// If encrypedSysinfo is not NULL, it should be a buffer at Teast 1024 bytes. It can be used
for relay mode application

2 /// Return value indicates problem in sysinfo. NULL means no problem. If there are multiple
problems, only one of them will be returned.

3 YD_SYS_INFO_API_EXPORT const char *gencClientSysInfo(char *encryptedSysInfo)

encryptedSysinfo i B&EQIEMNFRIEE, EONA1024FT5, AFFENPSHEFIHRENSANIZEFRER. HiZ
FHARREINULL, NFRREEAESR, BZAAREEARANULL, WFRRBLEERELY, REAESTEEFHRIREEL
IRISRELRMIEER, NFRBCBIANER, FRALCHAESES. XETHE, THEFRMNGILZANES
FR{ERRIEE 4IRS =8,

10.3.2 REEpRSSIRIS 2 IR

BT PSR i) e REA TR ERRER P4 RS ES, PRIRF[UEIZANEZFHRERE, STLMERLITEER
WINREREETE. encryptedClientReport B EFiRE ANRNEXER., IREHEHNSgenClientSysinfo—EL,

1 /// return error message, NULL if error
2 virtual const char *verifyClientInfo(const char *encryptedClientReport)

SPARERSS I Al ERRLA T RS P PR IR ERAEEIBIAES. 2o ERRRERTEXEEEERIERY, FAH
REXERRIFTEMEIERRE.

1 virtual bool reportRelayClientInfo(const YDRelayClientInfo *pRelayClientInfo)
YDRelayClientInfof==E&5BBa0 R :

28 FE 588

BRAERESWSHFS, BSERAREERDEERBUK,, FM

YDRelayClientInfo AccountRef .
y YDAccountd$KEYAccountRef

RequestID BXREmS, mIllSnotifyResponsedfiRequestI DT

EncryptedClientReport gz i E NI ER

ClientIP ik PR SR AkARSS 2RA0I Pt

ClientPort rhikE Fine R APARIRSS 88 HIm ]

ClientLoginTime P Fin e R P RS SR A RTER, $I4010:20:00
ClientAppID sz Fin e R UER S 88 H9APPID

AN ETRRSFENNTREFIRE L ERREFERRIERK, FiEInotifyResponselX[EIGELER !

FE 15488

errorNo YD_ERROR_NotRelaySession: FEehékiERs, AalLARIE
YD_ERROR_InvalidRelayClientinfo: HhékzRisinaHs BiFrritis

requestType EEYD_RT_RelayClientinfo

requestiD reportRelayClientinfof{E AAJRequestID

10.4 KAV EEHHAER

ERRWAAEILA TR E IR E BRI
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1  wvirtual int getAccountCount(void)
virtual const YDAccount *getAccount(int pos)
virtual const YDAccount *getAccountByID(const char *accountID)

BIFNSERLUERATEIKE, BUR5iE FEABATR:

1 for(int accountRef = 0; accountRef < pApi->getAccountCount(); accountRef++) {
2 YDAccount *account = pApi->getAccount(accountRef);

}

RE— N EEULUEREEKS, BRI FAR:

1 pApi->getAccountByID("001")
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1 1555 EE

M1516hRATHE, BIASHHIARRBERTPULZS. BIPN. S—mEFER=R.
FIIMRRERISARBERNRREIRE, ARSI REEREIREETIRERIEM_ CMLARNFEHIRE], (EEEERN IR

A=

HVSSI7E. BHIRAE BT LA YDAccount.ClientRoles@iS A R A& RS :
1 virtual int getClientRole(void)

BIRSIFHIRIS R ERBIT:
e YD CR Normal=0: E@Big&aE
e YD_CR_Relay=1: chi¢RUSFRIGERE
e YD_CR Omnibus=2: Z&MFEUSIHKIGEE
IANBRT, FHIRAENSEIRIRAEZBRSHEIXER, BI—MIFRREETUSESNEBIREE, — M EEIRE

FHRALMES MIMRREEE,. FARRBETEREEENMEIREE, BRDEUTEERERSGE, BT
HiAEEMRIRRE, EUnEBREIE, FELIEDITFEEAT:

1 for(int accountRef = 0; accountRef < pApi->getAccountCount(); accountRef++) {
2 YDAccount *account = pApi->getAccount(accountRef);

3 if (account == NULL) {

4 continue;

5 }

6 3

IR E R E W E SRR EENRZ K, MASKREZERBENRZK. FHREEENTZEEBREE
5. EEMR, URZEZBIREAEEGEAUUER. X5, RIEFHRREELXNARMERXE. TR
WA, SEEBREEWFIOMNRERE,
SHFRILAE B R E B YR ZINFHRITAERE, B
o RZMFMBEAREIFCITE. RIEEXR. FEHEXR. RZMRMNUR. RERFHSESHIFERNEZELBIREEESN
28, BAFHRIRASHILIREXLSE, BERFFASHEE
o HERXZIIEFHEFA T OrderGrouplD, iXE0rderGrouplDF0OrderRef&#iC RN N EiBIS A E _ FEMARISHIS
“wEFE, RS 5SS EmaE B 53 200rderGroup DEF4AEHZE, AT EHATTEEANTSE, BIUSIHIGRE
IZEEERAEUEZBMEANOrderGroupDSEEl. HEHFLEKRESRN, TAEERRKBSKREEEST
OrderGrouplD_EfIMaxOrderRef, REEEWEGEEREIRS, BTIRERREERIREIE MRS, 81
OrderGrouplDHJERAOrderRef

11.1 REBNSTRIGSES

ERFFIRAESERNPHRESR, AN THEASEEERRAFERNPHRR, TENRKFIETRARZERENETHE
EEEHRRERERZIESTHEZHEIRK. MTRRNFESBIREEMELT TMHRARZIUTBENATEERS,
AJAKEFRZZE R e M.

PR BUSIRIG R BB TEE, THREydApilECE FifiNRelayClien=yesECE, ERATHREEFEAEERIAPPI DERT
FREEEERIPEEARelayAuthCodeE R,

SRR BUSIRIR R B HIR 2 /AN BB AT A ER.

1.2 ZEWPENSIHIREE

RiE (RN BEMEIMER TN EERSERMEIER 2 EBETE) e, SRERATLUSEIM ML
SFEWKF, SEKFIESHEIMNTWEREERHZEER. SEKPESRREENATHFRLS.
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HNTRFEN, WTFEEWFEUSKRIREE, FIAMEEBLATIRSIS&M:
o ZNGEKFAEBNEEWSAEES, BNIESBLTES

o ZEELBREE RSOSSN SR, BERTEIRRZZA, BEZISER LRGSR 25
g

EERBIRGEIKFIRZZRE, EGEIKkFES LA

L]
=+ =

KH

EEBR A TR
HETABTUDPHIXTCPIRE, IERKERERIILRES

HATGERFNRSHMEXESRRZERE, Bit, FSBEXREENTUNGEWRF LR, RESBRIENESR
MRIREENY, BAEER. HASEREESERF HRME, FILUNZESEBIREEHAS.

GEMKFRIR S5 AR EE RAYTSEER.

o TEIR

K
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12 E18
12.1 SHIEELRE

RENERRALUERUTHESHESHZIBNREERIE. driSHEgERNER, accountDsESHBEMKFAITIR,
AzEotR. REZSEBBRFaccount DSATFRERTSHAALGE, SEXBFBTLMBAESHINRREIIR,
HJLUMBAEFHFRRTSHMEIREE HE.

1  virtual bool exportbata(const char *dir,const char *accountIDs="")

SHERFRFELITI XS
XiHE 15288
instrument.csv BHER
rate.csv T RRESERMFEEEE
cashCommissionRate.csv MR BN
tradingRight.csv AR
account.csv KAER, BEsMESER
position.csv TEREe
holding.csv NEFE
combPosition.csv BEFHC
marginSidelnfo.csv KIBRIERER
order.csv ke
trade.csv %32
quote.csv A

12.2 {g0O0<

BHRRETLIBIAPHERRZZ O, EREOSKABM. BERGENT:

1 virtual bool changePassword(const char *username,const char *oldPassword,const char
*newPassword)

ASHERERSEILATEIARE], errorNoA0ORRNMER T, EftERFMEXER, BEERAAOSHER
YD_ERROR_OldPasswordMismatcheiZ S M0<$3EEYD_ERROR WeakPassword 219,

1 virtual void notifyChangePassword(int errorNo)

123 58%

ZIEAPISEUNMEATHUTIEFIE TRIogBREANEE, REBEFTLUERZNEIEABCHATER, HHAZIogBRUA
RFFEREM.

1  wvirtual void writeLog(const char *format,...)
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PR R RFC++ APILRIZISRS
ZEEREXRIFSN, EBEAPIEEHNRHREST=ELLT BERH],
14:59:54 YD API start
14:59:54 version 1.108.36.33
14:59:54 build time Mar 3 2022 17:37:32

14:59:54 build version GcC 10.2.0
14:59:54 TCP trading server 0 connected

124 BEANE

ZIARM T EHAEINEE, EERAFPUEETNRZIZEHASNEEREENZSERRE, HASUSBESETAS
$El, RPRER AR HASRNEERABFER.

BOBBEEFATINZAERRMIRZE BTRENZSHIKIE, FREEEEE]

vi A W N R

1 virtual bool alterMoney(const YDAccount *pAccount,int alterMoneyType,double altervalue)

ERTTERISENREAT

25 1588

YDAccount FHAERE SIS
alterMoneyType HASRE

altervalue XM FHAN SRR E

HAERERE S AR

HAERE 1588

FEIRRENEREFERRE. &RZENTREE, WSEERAERREESSH
YD_AM_ModifyUsage Availablenfh, ERANAIETEEE, Availablefit&ES AE8E0HES, 15
ERIARIEE R RAvailable, TARRFESUseable()

YD_AM_Deposit AE., ENERITASSTHERM _FiEiNalterValueliSERIL T,
YD_AM_FrozenWithdraw FEHE., EEREHESTRIEM FiginaltervaluelSEREEN.

FHFREY S, ANEREHESTRVEM DR altervaluelSERNEH, 1R

YD_AM_CancelFrozenWithdraw
- alterValue80, FREEMEAELE.

YD_AM_TryWithdraw LHETTRASEAEBEE, EEBUHE, EAENIRE.
YD_AM_Withdraw He, ENEEITHESSTREM FiEhnaltervaluefgEHIEER,

A2IEEESH. BERREVNGRITASEMN, SRB2E/NTIEE AT

YD_AM_DepositTo e

HEFEESH. ERRENERITHESH, SRBENTREE NARF

YD_AM_WithdrawTo .
TIEE,

YD_AM_ForceModifyUsage EFIARIEENSSFERRE, MUBEEEAvailable2BETAREL.

ZEERSHEAEEXRTE, BEHEEREZNSEAESER. BIIBNLCHNEFERETRN—MAERSE
A, BUxHXETHEEREATHASSEUSITFEASER. AT HBPREBNECH DR RELRTAS
MMERT ZMITRLUGHISN, LUITRENES N TENESGHASRIFESEI:

o ydClientFIBIRHAIFTHAS: ERYD_AM_DepositFlYD_AM_WithdrawH A&
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e ydSync: MHHASIR (CTPRisk, X4%) EBUHEAERK, fEydSynciLE/Ei@IdYD_AM_DepositToFl]
YD_AM_WithdrawTotH A&

e ydFundManagerfIEEIRHERERLINEE: MEASIR (CTPRisk, X, FITEFESE) ENEASRK, &
ydSyncARiC i SiE@idYD_AM_DepositToFlYD_AM_WithdrawTotHE A&
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13TH
13.1 ydemd

ydemd2HHRAEFEANTE, FERRELCHRFIREEFERYD lientiIiER FTHEFEIIMNSWERNFER. BRI
FtERER. WERIRN. BHO<S. SHEE. Za<ThIREEENT, JLifEGR<S1THEAydcmdikig,

ydcmd ydeExport <config file> [<dir> [<username> [<password>]]1]

ydcmd ydChangePassword <config file> [<username> [<password> [<new password>]]]
ydcmd ydCancelorders <config file> [<username> [<password> [once]]]

ydcmd ydCancelqQuotes <config file> [<username> [<password> [once]]]

A W N R

ydemd&TFydApiftk, Hiz{TRIEFFESEBNAPIZFR—, ZTEERYEINT:

o FSHURLEINEES., TBydcmdXH-ZBNTIREEE, EEEE IR AN, EHNSHAZE. il
ydemd®#Z SydExportfs, BILAERERS1TAMydEXport config.txt <dir> <username> <password>,

» BINSHRRERENMHIRE, EEDESyJApIEENHERTE—, BEVUEESEREPIIREXH

o APEMOSESHMALIN, EAPSMOSHERLTIEE, BASEEFETRRTEAN. JUERSITRIEE
BR#&, EFRETRSEFHALNL.
ERydcmdEBMUSREER, EERMBOIEEILUNEFENEERER, JHEERCERNIIREESE TES I8
RS,

13.1.1 SHIREESIETR

SHREENMBVSHIERIZSN X , BHNRSREREInotifyCaughtUpBIRISUHRIRIE. SERALMER, SEEREERA
RSHzEE EEREENMELSHE. BHNGERESE SN EEIE,

EITEFNREEESHAR, EMNEENSHEZER.

13.1.2 {EXASIHA
EREEOS. EERTLER, EEAGRMMENERRESOS.
FOSHTLEDSITIEE. IRBEEGIITHEEHOS, BFETESERMARAF AL,
13.1.3 2fiRETH
BERRELTFERRSHSTEERSR, BAGE:

o HRNSHIEBRE, SEiAR

o HBRRSRURMMIKERE, BizRXBFririiRimkRERSR
BER, ESEIRE (YDOrderFlagh//80) ANERETEEN, HlanTi. MEBMTINGE.

INRSHFIETE T once, EFREIRIRIEZINotifyCaughtUpRIAIEEIERYIRE— R HHBRIECEMERIET, FoFEE
R, EASEXEHREES, T LSRESIRRHIHBRHE. SERPHEEX, TRSMAEERIZEERRZIA
2, A—RsfTHETEHREBEER, WIAZRE TR ERREREBE.

EfERoncetEzllY, FEFAUREIEENXAIT:
o 0: RBFRAYIRE
o 1. HfthZHKER
o 2: BEIRRRE, Hapikh TATERSBIES
o 3: BERRIRE, fFapiKHERESHRET RIEXW

RS PRIEEOoNCe, IEFRBRENIETHEERE, LT LaRHEERFINI™EE:
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1 XXX order(s) can be canceled, press return to start

RRAEBEEE—R, RSNSIRERPAHESEES, RRE N THRERFTIRBHNE, STRIRPEII, 25
SiLEEN

13.1.4 2RI TR

WA A EOTHE— R T H SRR,
MBSHFIERET once, RIFHRIBKEINotifyCaughtUpETRIRTBURINBIRE—RIHBIRINIES ERATIET, FREHE
R, BFLBARHBRNES, FOTLLNHTFRHOIRNKE. ETHRNSEEX, TRaREEATERE
P, LR TR ATRRS IR, M TS RIE (R R E R .
FEfERoncelfista, TRRFRIEENERE AT

. 0 REAREN

o 1 HfpEER

o 2 EEHEIRN, BapiKthTHTERENES

o 3 EEMERN, EapiRUBIRIIESITRE T RN
MBSHRRIEEoCe, BIFHRERIETHIRNEE, ST LAFERBTITEE

1 XXX quote(s) can be canceled, press return to start

REEBEEFE—IX, RSXNSIIRERNAHEIRNTES, RRETTRERFIRIRNEE. SRR EBEN0
Y, FEFEEER.

13.2 B¥IEEZ TR
BH#EEZ3 S TBydInitVerify Al AR B2 L 1R R A& N EESIXM BN B S EEEESNEVIEFCH—E
4,
AT ERRESEEN FRR:
o \EEE. ATESIFOE PRI, IREEIN, HIRZ S THIER SRAIEIN S SR E e SIS E X B H Y
B, ATENZETSZERTISE, AretESmiiEeoilie. SRS TENREFEEIUERNT:
o PR ZTIIE:: RIFHFERANEEIRR, EEIERIE S IS8
o PRAZZATIEEAEIN . R IHEIS CTPIRE AN R Fe3s iz zxd
o HAFRAZZETAYEASRFNEIN : REHEId CTPEIRAC Z R ezt
o HiEREE, ERENEHTIEEER, TJURHEP—INHEES N URRNERAES. BRE TSN EURR, 8B
TRRNERIRR A8, CTPHALS. CTPRZEEAN, WISRAREUERERNE—MNKPSNIRETHIE, A TESEZEHIZIR
RS E RSB SNETT
o REWSTEE. EERESHNEZNZIXES LIEEREKSHBEYIFS, KEEERITNZITRENEEKSHIEY]
6
o XZFWEE., BMAMBEZIAES LEENERRZAT, ATLUBTEE S EFrIverify. ExchangelE3z Z R ENZNIAIZ S
BrAYFE
REFFEHIERIL, ATETLEESEER, BMEEAEERrEERERYEC., ERFNEKRBEHYEEZETE
ErEKTEAEE, AEEIITUTHSENATE, =TI EESmHAnERY, NRETIETEEIER, &
FErnEmH EERERER, FREFERHE.

1 ./ydInitverify
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13.2.1 HERZN T RE S

RTESHFWIN6AFILINux64B M FEIMRA, BRI ERIRIERFR EydClientE48hrIydInitVerifyRIXI MR A B RE
EEME, AR FIERELER:

o EEyd.inihEBEENZIXEERIER, EEGRRBESNEEN .
o EcEyd.inifitydinitverifyERIIEIHER, BEERRBSI TR

BHRR
BXEE

=l
=

CTPHEALREE
-

CTPERZEEAMY
HiER

MR

24

verify.Exchange

yd.Username

yd.Password

yd.Timeout

ctp.TradeURL

ctp.BrokerID
ctp.Username
ctp.Password
ctp.ApplD
ctp.AuthCode
ctp.UserProductinfo

ctp.Timeout

ctpStock.TradeURL

ctpStock.BrokerID
ctpStock.Username

ctpStock.Password

ctpStock.AppID

ctpStock.AuthCode

ctpStock.UserProductinfo

ctpStock.Timeout

file.Name

L
BEZINRZZM. JURESD. WRAZ, TEIMERER
5 ERIR T

BERZENEERKSHERESWS. WiE

MO<. &A%, SERSTLRTEA

B¥EIERYEIATE, BALAR. RE30R)

BRZBE
=EEFZE
CTPHALREURIRAMENE, EAZ, TRMZICTPHALBYIEYE, LAY
CTPHEASS IR B9 T3

CTPHASSEUERNS RS, WiE
BERCTPHESIERNEERKSHERSKE, WiE
BRCOPHEHIERNOS. HA%, SEGSTLIRTEA
BRCTPHALIHIEIRAYAPPID. EAZ, RRERCTPRAIAIEApPID
ERCTPHESREUEREAIAUthCode, FREAZ
BRCTPHEEIERNAFRES. BEh=

EIRCTPEALE BAIEURAGEBRIASA), BAAIATD, EBR&30RD

CTPRRERHANEURIRAMIE, FAT, REAZXICTPIREEHI HHI4L
&, IR CTPRREHA R RECE IR

CTPEIREIISER RIS RS, iR
ERCTPREPIEIRFINEERKSHEREWS, YE
ERCTPREPNEIERNOS. &A%, SEGTHEREAN

ERCTPREMNEIERNApPID. A, RRERCTPEAAILE
AppID

BERCTPIREINEIEIFAJAuthCode, TRENZ
ERCTPREPHNEIERNAFTRER. RENZT
EACTPREI B E0RAVERTRSE), BAARD, TRE30RD
X2, MREHRY, REMERTMERZEER
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13.2.2 LIS

SNSREEASIMELS, MIFERSELIR BHIEURIEIRALATRI, FREXHEIEESHG, 7 REFFIRLLRT.

=FER 588
AccountID REWS
InstrumentlD BB
ExchangelD R BT

FHORE, AEFER
PositionType MRERFER, EEHGRREL, ESHERRTL
MREEAFR, ESCERTZL, lFeEFR~ =%

Position B
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14 ZLCrSPRH

ZIAMEEHERCHNETREN, SERKCHEERS, ANZANERFERE. HRRFISE—FEE LIRS
ERZERFRNEHE, SNETXLRGEIN, PJRESEmEER BRI ENF 2R e E EERRE,

AEBHMRBEMNECENZARFIERRT, EUATREHRZINES VEFIXLRE,
14.1 EFEBEITESFMEES
EFRSEIEEEESREIRE (YDinputOrder) H1200%25524£56/MRE4H (OrderGrouplD) .

SREAEN220F2550F, HREARIUserRefRISTRIESRERID, RIBIDKE MALETBEER R ERBFLE. AL, KiLRS
EREZREEIESRRIRRSR, REBERBPIYARAIER2208255SIRBEAE, BN EIEUEITFEE.

20022195 NTREBIREA, NSRWST RER, KRESHAATERA.

2337233


af://n131797
af://n131800

	1. 快速入门
	1.1. 环境准备
	1.2. 策略程序

	2. 基本概念
	2.1. API选型
	2.1.1. ydApi
	2.1.2. ydExtendedApi

	2.2. 报单方式
	2.2.1. TCP报单
	2.2.2. UDP报单
	2.2.3. XTCP报单

	2.3. API线程
	2.3.1. TCP回报接收线程
	2.3.2. TCP行情接收线程
	2.3.3. 定时器线程

	2.4. 序号
	2.5. 用户自定义字段
	2.5.1. 本地用户自定义字段
	2.5.2. 远程用户自定义字段

	2.6. 系统保留字段
	2.7. 交易日和产品日
	2.8. 时间戳
	2.9. 版本规则
	2.9.1. API版本兼容性


	3. 生命周期
	3.1. 创建
	3.1.1. 创建ydApi
	3.1.2. 创建ydExtendedApi
	3.1.3. 配置文件
	3.1.3.1. 总体配置
	3.1.3.2. TCP交易配置
	3.1.3.3. UDP交易配置
	3.1.3.4. XTCP交易配置
	3.1.3.5. TCP行情配置
	3.1.3.6. 定时器线程配置
	3.1.3.7. 其他配置
	3.1.3.8. 自定义配置

	3.1.4. 网卡高可用
	3.1.5. 柜台高可用

	3.2. 启动
	3.2.1. 连接
	3.2.2. 登录
	3.2.2.1. 口令
	3.2.2.1.1. 口令复杂度
	3.2.2.1.2. 口令有效期
	3.2.2.1.3. 口令尝试次数

	3.2.2.2. 穿透式监管
	3.2.2.2.1. AppID和AuthCode
	3.2.2.2.2. 信息采集

	3.2.2.3. 登录权限和状态
	3.2.2.4. 交易日

	3.2.3. 收取静态数据
	3.2.3.1. 交易所
	3.2.3.2. 产品
	3.2.3.3. 合约
	3.2.3.3.1. ETF篮子定义

	3.2.3.4. 币种信息
	3.2.3.5. 传统组合持仓定义
	3.2.3.6. 日初行情
	3.2.3.7. 账户
	3.2.3.8. 日初衍生品持仓
	3.2.3.9. 日初现货持仓
	3.2.3.10. 日初质押式回购持仓
	3.2.3.11. 日初股票期权现货持仓
	3.2.3.12. 日初传统组合持仓
	3.2.3.13. 系统参数
	3.2.3.14. 现货交易规费率
	3.2.3.15. 现货佣金费率
	3.2.3.16. 手续费率
	3.2.3.17. 信息量申报费率
	3.2.3.18. 传统保证金参数
	3.2.3.18.1. 盘中调保

	3.2.3.19. 账户层级信息
	3.2.3.20. 组合保证金参数
	3.2.3.21. 账户组合保证金参数
	3.2.3.22. 产品群组合保证金参数
	3.2.3.23. 风控参数

	3.2.4. 收取动态数据

	3.3. 断连
	3.4. 重连
	3.4.1. 交易重连
	3.4.2. 行情重连
	3.4.3. XTCP重连

	3.5. 销毁

	4. 资金
	4.1. 权益
	4.1.1. 昨余额
	4.1.1.1. 期货交易所昨余额
	4.1.1.2. 证券交易所昨余额

	4.1.2. 今余额
	4.1.2.1. 资金使用限度

	4.1.3. 其他权益

	4.2. 可用资金
	4.3. 风险度
	4.4. 出入金净额
	4.5. 现金收支
	4.5.1. 现货报单收支
	4.5.2. 现货成交收支
	4.5.3. 期权报单权利金
	4.5.4. 期权成交权利金

	4.6. 期货持仓盈亏
	4.7. 平仓盈亏
	4.8. 期权市值
	4.9. 手续费
	4.9.1. 现货交易手续费
	4.9.2. 衍生品交易手续费
	4.9.3. 期权行权手续费
	4.9.4. 衍生品信息量申报费

	4.10. 资金刷新机制
	4.10.1. 关闭模式
	4.10.2. 订阅行情模式
	4.10.3. 自动模式


	5. 持仓
	5.1. 衍生品持仓模型
	5.1.1. 特殊衍生品持仓模型

	5.2. 现货持仓模型
	5.2.1. 冻结现货持仓
	5.2.2. 调整现货持仓

	5.3. 股票期权现货持仓模型
	5.3.1. 股票期权增量模型
	5.3.2. 股票期权全量模型

	5.4. 查询持仓
	5.4.1. 查询衍生品持仓
	5.4.2. 查询现货持仓
	5.4.3. 查询股票期权现货持仓
	5.4.4. 查询传统组合持仓明细


	6. 保证金模型
	6.1. 传统保证金模型
	6.1.1. 期货保证金
	6.1.2. 期权保证金
	6.1.2.1. 商品期权保证金
	6.1.2.2. 股指期权保证金
	6.1.2.3. 股票期权保证金

	6.1.3. 期权行权保证金
	6.1.3.1. 商品期权行权保证金
	6.1.3.2. 股票期权行权保证金

	6.1.4. 保证金优惠
	6.1.4.1. 单向大边保证金
	6.1.4.2. 传统组合保证金
	6.1.4.2.1. 期货组合
	6.1.4.2.2. 期权跨式和宽跨式
	6.1.4.2.3. 卖出期权期货组合
	6.1.4.2.4. 买入期权期货组合
	6.1.4.2.5. 买入期权组合
	6.1.4.2.6. 卖权垂直价差
	6.1.4.2.7. 牛熊市价差


	6.1.5. 组合平仓保证金
	6.1.6. 保证金试算
	6.1.6.1. 报单保证金试算
	6.1.6.2. 持仓保证金试算
	6.1.6.3. 组合保证金试算


	6.2. 组合保证金模型
	6.2.1. 组合保证金模型通用概念
	6.2.1.1. 投资者保证金系数
	6.2.1.2. 平仓校验
	6.2.1.3. 适用范围

	6.2.2. 郑商所SPBM
	6.2.2.1. 冻结附加保证金
	6.2.2.2. 平仓校验
	6.2.2.3. 行权保证金

	6.2.3. 大商所Rule
	6.2.3.1. 行权保证金

	6.2.4. 上期所和能源所SPMM
	6.2.4.1. 平仓冻结保证金

	6.2.5. 中金所RCAMS


	7. 交易
	7.1. 竞价交易
	7.1.1. 报单
	7.1.1.1. 普通报单
	7.1.1.2. 批量报单
	7.1.1.3. 本地风控报单
	7.1.1.4. 报单回报
	7.1.1.5. 扩展报单回报
	7.1.1.6. 成交回报
	7.1.1.7. 扩展成交回报

	7.1.2. 撤单
	7.1.2.1. 普通撤单
	7.1.2.2. 批量撤单
	7.1.2.3. 撤单回报
	7.1.2.4. 撤单错误回报


	7.2. 组合合约交易
	7.2.1. 组合合约报单

	7.3. 触发交易
	7.3.1. 止盈止损报单

	7.4. 质押式回购
	7.5. 基金申赎
	7.5.1. ETF申购
	7.5.2. ETF赎回
	7.5.3. 开放式基金申购
	7.5.4. 开放式基金赎回

	7.6. 备兑业务
	7.6.1. 现货锁定与解锁
	7.6.2. 备兑开平仓
	7.6.3. 普通与备兑转换

	7.7. 做市交易
	7.7.1. 询价
	7.7.2. 报价
	7.7.2.1. 普通报价
	7.7.2.2. 批量报价
	7.7.2.3. 报价回报
	7.7.2.4. 扩展报价回报

	7.7.3. 撤报价
	7.7.3.1. 普通撤报价
	7.7.3.2. 批量撤报价
	7.7.3.3. 撤衍生报单
	7.7.3.4. 合约撤报价
	7.7.3.5. 撤报价回报

	7.7.4. 报价顶单
	7.7.5. 分柜台交易

	7.8. 组合与解组合持仓
	7.8.1. 原生指令
	7.8.1.1. 扩展组合回报

	7.8.2. 自动指令
	7.8.3. 自动工具

	7.9. 行权履约与对冲
	7.9.1. 上期所和能源所行权履约与对冲
	7.9.1.1. 上期所和能源所双向期权持仓对冲
	7.9.1.2. 上期所和能源所行权
	7.9.1.3. 上期所和能源所放弃行权
	7.9.1.4. 上期所和能源所履约后双向期货持仓对冲

	7.9.2. 大商所行权履约与对冲
	7.9.2.1. 大商所双向期货持仓对冲
	7.9.2.2. 大商所双向期权持仓对冲
	7.9.2.3. 大商所行权
	7.9.2.4. 大商所放弃行权
	7.9.2.5. 大商所行权后双向期货持仓对冲
	7.9.2.6. 大商所履约后双向期货持仓对冲

	7.9.3. 广期所行权履约与对冲
	7.9.3.1. 广期所双向期权持仓对冲
	7.9.3.2. 广期所行权
	7.9.3.3. 取消广期所到期日自动行权
	7.9.3.4. 广期所履约后双向期货持仓对冲

	7.9.4. 郑商所行权履约与对冲
	7.9.4.1. 郑商所行权
	7.9.4.2. 郑商所放弃行权

	7.9.5. 中金所行权履约与对冲
	7.9.5.1. 中金所行权
	7.9.5.2. 中金所放弃行权

	7.9.6. 上交所和深交所行权履约与对冲
	7.9.6.1. 上交所与深交所行权
	7.9.6.2. 上交所与深交所合并行权


	7.10. 转托管
	7.11. 辅助服务
	7.11.1. 接管现货持仓辅助服务
	7.11.2. 出入金辅助服务
	7.11.3. 调拨资金辅助服务
	7.11.4. 划拨持仓辅助服务

	7.12. 交易所附加信息
	7.13. 尚未支持的业务
	7.14. 交易限制
	7.14.1. 平仓验资
	7.14.2. 交易权限
	7.14.3. 投资者适当性
	7.14.4. 交易约束
	7.14.5. 报撤单笔数限制
	7.14.6. 登录数限制
	7.14.7. 自成交检查
	7.14.7.1. 中金所报价自成交检查

	7.14.8. 实控账户组
	7.14.9. 报单号单调递增检查
	7.14.10. 柜台流控

	7.15. 查询交易信息
	7.15.1. 查询报单
	7.15.2. 查询成交
	7.15.3. 查询报价

	7.16. 交易阶段
	7.16.1. 汇总交易阶段
	7.16.2. 明细交易阶段

	7.17. 报单组
	7.18. 多连接
	7.19. 裸协议
	7.19.1. 上行报文
	7.19.1.1. 使用准备
	7.19.1.2. 报单报文
	7.19.1.3. 撤单报文
	7.19.1.4. 报价报文
	7.19.1.5. 撤报价报文

	7.19.2. 下行报文
	7.19.2.1. 报文头
	7.19.2.2. 报单回报报文
	7.19.2.3. 成交回报报文
	7.19.2.4. 询价回报报文
	7.19.2.5. 报价回报报文
	7.19.2.6. 撤单或撤报价失败回报报文

	7.19.3. 心跳报文

	7.20. 指定席位
	7.20.1. 获取席位信息
	7.20.2. 席位流控
	7.20.3. 指定席位报单
	7.20.4. 指定席位撤单
	7.20.5. 席位优选结果上报

	7.21. 超时未知单处理
	7.22. 性能调优
	7.22.1. API穿透性能
	7.22.2. 柜台穿透性能
	7.22.2.1. 堵单
	7.22.2.2. 慢速报单



	8. 行情
	8.1. 前置行情
	8.2. 组播行情

	9. 风控
	9.1. 事前风控
	9.1.1. 事前开仓量风控
	9.1.2. 事前成交量风控
	9.1.3. 事前持仓量风控
	9.1.4. 现货买入量风控
	9.1.5. 风险警示板买入量风控
	9.1.6. 现货持仓量风控
	9.1.7. 交易所请求速度风控
	9.1.8. 交易所请求总数风控
	9.1.9. 撤单最小间隔风控
	9.1.10. 撤单笔数风控
	9.1.11. 单笔报单量风控
	9.1.12. 价格偏离度风控
	9.1.13. 期权买入额度
	9.1.14. 事前信息量风控
	9.1.15. 信息量手续费风控
	9.1.16. 最大保证金风控
	9.1.17. 自成交检查报单类型
	9.1.18. 交易阶段风控

	9.2. 事后风控
	9.2.1. 事后开仓量风控
	9.2.2. 事后成交量风控
	9.2.3. 事后持仓量风控
	9.2.4. 交易所错单笔数风控
	9.2.5. 成交持仓比风控
	9.2.6. 撤单报单比风控
	9.2.7. 事后信息量风控
	9.2.8. 临近到期日禁止开仓


	10. 中继
	10.1. 开通中继模式
	10.2. 上报证券客户端信息
	10.3. 上报期货客户端信息
	10.3.1. 中继客户端信息采集
	10.3.2. 中继服务端信息上报

	10.4. 获取投资者账户信息

	11. 特殊投资者
	11.1. 中继型特殊投资者
	11.2. 综合账户型特殊投资者

	12. 管理
	12.1. 导出投资者数据
	12.2. 修改口令
	12.3. 写日志
	12.4. 出入金

	13. 工具
	13.1. ydcmd
	13.1.1. 导出投资者数据工具
	13.1.2. 修改口令工具
	13.1.3. 全撤报单工具
	13.1.4. 全撤报价工具

	13.2. 日初数据核对工具
	13.2.1. 日初数据核对工具配置
	13.2.2. 文件比对格式


	14. 经纪商限制
	14.1. 国泰海通证券现货柜台


