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DFITCL2ApiDataType.h v1.0.2 2 S 1 T R Vs 2 A () Sk S
DFITCL2Api.h v1.0.2 & AT RS SCPF
level2Api.dll v1.0.2 AT D Bl AR e — b o SO A
level2Api.lib v1.0.2 AT S N JE A
liblevel2Api.so v1.0.2 AT e O ShABERE FE 3 H S0 (linux)

W windows 32 (Microsoft VisualC++6.0), linux 32/ 64 2 JT K I b5 .
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3.1 BMO5HMARSG A

IR

Level 2 server

Lo level 2WT &

IR

® K API T FHRR PP SREUCRE B i A2 2 JIT level2 YR JEAT 1 s
® W HREFITLLEN TAS 5 & b sl H R P AL 1 65

® ATh) API B4 575 level2 server %,

3.2 WEIAER

APl 5 level 2 server [1J3H WM& 8 7. 7F TCP/UDP WM - rjal B, Forr.
o il B L RE I TCP A&k, b TCP i e Kk H:;
® T {E B nTLLm L TCP/UDP RN 7 SR, AP HR ALy e 8 e AT R Bl s .
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4. B O FF R RTE

o

4.1 FRHE

e

DFITCL2API ‘4.>DFITCL2API%Eﬂﬂ DFITCL2API DFITCL2API

HIEAL [H] ] B 2 T P36 5% EMEY

DFITCL2API
N DFITCL2API
&t -« & 0l -
TN B H IR T
connector
ER

13 ] windows api B, 4miET 752 level2Api.lib, ia1TH 752 level2Api.dll
{EH linux api B}, ZeiEFE AT AR 75 245 22 liblevel2Api.so HE% 1%

1E centos 5.5 32/64 fi7, %544
g++-L SKRIREGMIFEI liblevel2Api.so [#%4%
export LD_LIBRARY_PATH #55ZiZ 4TI liblevel2Api.so [FE64%, BE KN Jusr/lib(/lib64)

5.V 58 O R

6. DFITC_L2::DFITCL2Api {5 F it BH
6.1 CreateDFITCL2Api /5%

B AT api SE
BRBURTY:

static DFITCL2Api *CreateDFITCL2Api();

BZh: IR[E—ANE AR DFITC_L2:DFITCL2Api HIXT % 54t .
R IR [EIEFRET
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6.2 DestoryDFITCL2Api J5 %

I A api LB
BRBUR R

static int DestoryDFITCL2Api(DFITCL2Api * & L2Api);

Y.
L2Api:F& 1] api SEBIIKITRET .
AR

BIh: iRME o

KW R[EHE 0 {E

6.3 Connect 7%

2TV T 8RS level 2 server #4E,  VEMHATE BR LR

RBURRY:

virtual int Connect(char * pszSvrAddr, DFITCL2Spi * pSpi,unsigned int RecvQuoteType)

Y.
pszSvrAddr:level2 ik 4528 Huht.
pSpi:[E] i R B L TR 4

RecvQuoteType: 3 WTIE T, 04 udp, 14 tcp

R [EIE:
0: EHF| level 2 server TN
JE 0: EZEF| level 2 server K

6.4 ReqUserLogin 773

IR SR %
BRBUR R

int ReqUserLogin(struct DFITCUserLoginField *pUserLoginData);

ZH.

pUserLoginData: &[] ' S skl R 45 i itk o FH 3 SRS s 46544 :
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struct DFITCReqUserLoginField
{
long IRequestlD; //iEK id
DFITCAccountIDType account!D; [/
DFITCPasswdType passwd; Ve T
}
R [E1E:

0: RIREFSFAG KK -
AE0: KIEGFIERK KM
6.5 ReqUserLogout /7%

MR IR S K
BRBURTY:

int ReqUserLogout( struct DFITCUserLogoutField *pUserLogoutData );

¥
pUserLogoutData: i [n] 1 /7 18 H i sk g #a il o FH P 37 SRR HH 45440«

struct DFITCUserLogoutField

{
long IRequestID; /&R ID
DFITCAccountIDType accountID;  //% 4k 5
|7
R [FI{E:

0: ARG TR
A 0: KR R

6.6 SubscribeMarketData 5%

IR RAAT R EE S ZA TR K
BRBURTY.

virtual int SubscribeMarketData(char *pplInstrumentID[], int nCount)

4
ppinstrument: 384t 84, FAMRERR—NEY.

nCount: & 21/ 3.
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6.7 UnSubscribeMarketData 5%

TR RAIR A S 2T K
BRBURTY:

virtual int UnSubscribeMarketData(char *pplInstrumentID[], int nCount)

6.8 SubscribeAll Jj5&

TR AT B A AT .
BRBURRY:

virtual int SubscribeAll();

¥
%

IR [EE
0: J&Ij
JE0: R

6.9 ReqChangePassword J5 7%

RBURRY:

virtual int ReqChangePassword(DFITCPasswdChangeField * pReqUserPasswdChangeField)

¥
pReqUserPasswdChangeField: i [n] FH] /15 85 i sk 4 i) (R btk o FH P 37 SR S 454«

struct DFITCPasswdChangeField

{
long IRequestID;
char AccountID[30];  // k)" &4 #K
char OldPassword[30]; // 4Hi %15
char NewPassword[30]; // & hL

5

7. DFITCL2Spi 15 H i)t BH

I ZOFr BN RARA H class DFITCL2Spi, FS B 4 8 nl i ok A8 42 sl A i 8. 1
B o B R -] api ] LA
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VR SR pR BOREIN 1K T R M IRT b8 20 O AT I A5 BN — DN X R AR B,
AR udp FEWATTEA FIRE AT R, top FMUT A AT RE™EATIEH -

D ocket connec
F

1

T

€ ocket_send
L ST
2

D ocket_send
F g
I

T

C ocket_send
L

2

A

P ocket_send
1 KR IEEES

7.1 OnRspUserLogin 77 7%

N R F ReqUserLogin J7 VI, OnRspUserLogin 2 i, 38 %0 H 8 s A& 15 B,
GRRE,  2IR [PPE SR JRUKLE ErrorFiled.ErrMsg .
PR HR B .

virtual void OnRspUserLogin(struct ErrorRtnFiled * pErrorFiled)

24 %, FXREFER

struct ErrorRtnFiled

{
long LocalOrderlD;
int ErrorlD; // 0 & F I, JE0 HFEFRM
char ErrorMsg[128]; // & 3% Wit i) SRR R B
b
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7.2 OnRspUserLogout J57%

N FE I ReqUserLogout J7 VA, OnRspUserLogout <8 U FH, 1 40 F 8 H & 15
Ty, BHERE, SIRPIE SRR IR KLE ErrorFiled.ErrMsg .

AT PR HPIRES

BRI BUR A

virtual void OnRspUserLogout(struct ErrorRtnFiled * pErrorFiled)

¥ 28—, BHEEER
struct ErrorRtnFiled

{
long LocalOrderlD;

int ErroriD; // 0 A% H TS, dE 0 HEFRRM
char ErrorMsg[128]; // & H R B R IMRE{E B
b

7.3 OnRspSubscribeMarketData 5%
W FER I SubscribeMarketData /774, OnRspSubscribeMarketData <3414, 18 %01 ]

FUATBRA R, T RETRE, 2R [APE SR AR A AE ErrorFiled.ErrMsg H1o
RRHUR R :

virtual void OnRspSubscribeMarketData(struct ErrorRtnFiled * pErrorFiled)

24 %, THEREFER

struct ErrorRtnFiled

{
long LocalOrderID;
int ErrorlD; // 0 AT R BT, 3E 0 AITTHRK
char ErrorMsg[128]; // T [ R ) R WR (5 B
b

7.4 OnRspUnSubscribeMarketData /5%

3 HFEFIRH UnSubscribeMarketData /574K, OnRspUnSubscribeMarketData 2341 H ,
TN B LT B 2 15 )
BRUR A

virtual void OnRspUnSubscribeMarketData(struct ErrorRtnFiled * pErrorFiled)
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7.5 OnRspSubscribeAll J57%

241 R SubscribeAll J7 v, OnRspSubscribeAll 23#% 8, 38 &0 4 51T bl S 75
Ty, AEVT AR, 2R P4 ETT B4R R RIZE ErrorFiled.ErrMsg H o
R E R A

virtual void OnRspSubscribeAll(struct ErrorRtnFiled * pErrorFiled)

8. SH—, BRREER
struct ErrorRtnFiled
{
long LocalOrderlD;
int ErroriD; // 0 A&EIT TS, dE 0 KR
char ErrorMsg[128); // 4&F1T 4 R B R IUR F{E B
b

7.6 OnRspUnSubscribeAll J57%
M HFEF A ReqUnSubscribeAll 7774, OnRspUnSubscribeAll 24, 8 %0 H 7 HUH

AT AT T o
BRBURRY:

virtual void OnRspUnSubscribeAll(struct ErrorRtnFiled * pErrorFiled)

7.7 OnBestAndDeep J5i%

2 api FMCEN B IRBEATIE N, &, N R P BEAAT I 5 AR AT

H/Gho

BRBURTY:

virtual void OnBestAndDeep(MDBestAndDeep * const pQuote)

2. S8 —, EXRMTHE, AEITHE
7.8 OnTenEntrust J5%

2 api EWCEIRIEN HEEZATATIE N, ZINES AR, AN IR Ui+ B AT

H/Gho

BRBUR T
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virtual void OnTenEntrust(MDTenEntrust * const pQuote)

2. 2 —, BN TERTITE
7.9 OnRealtime /5%

1 api RIS G5 ST RSN, A SO AL, AN TR SE I S5 S AT A5 S

RBURAY

virtual void OnRealtime(MDRealTimePrice * const pQuote)

7.10 OnOrderStatistic /5%

2 api B ZATH AT I, IBCE 3 LT B RATR N, A gaR T, g R
FPZAT AR R

RBURAY

virtual void OnOrderStatistic(MDOrderStatistic * const pQuote)

2. S8 —, TS HITEE
7.11 OnMarchPrice 5

4 api RN UL SEEATIE I, 2R WA AL, SRS R 2 i R AT A

REURTY

virtual void OnMarchPrice(MDMarchPriceQty * const pQuote)

. ZH—, SMALBBATH
7.12 OnRspModifyPassword J57%

24 HFEF A H RegModifyPassword 7774, OnRspModifyPassword <4 A, @& H F &
MU TR D), AB SRR RN, 25 IR [MME R i AR SR R ErrorFiled.ErrMsg .
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virtual void OnRspModifyPassword(struct ErrorRtnFiled * pErrorFiled)

¥ 58—, FHEREER
struct ErrorRtnFiled
{
long LocalOrderlD;
int ErrorlD; // 0 AE LT, 3 0 AFFRK
char ErrorMsg[128); // &35 R I B R IUR F{E B
b

7.13 OnHeartBeatLost J5{%
N R RO R level 2 server KKHICMBEELE, OnHeartBeatLost <= #% 14, 41

JrOBEZE R
BRBUR R

virtual void OnHeartBeatLost() { }

8. FF & 45

HAREBIE AH R AT demo THE.
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