EEES: ARERBMNRT IR 386MRAAIRITSSEM, FIAREBEREARAFERIRITFISEIATLF],
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1. BUEANI]

FEFES—NERIRIER, DREZEFNENFERDAEEHVESR, BIHREEEIZEAPIIIERER.

1.1. RIRES

B7chhttps://www.hanlinit.com/download FEXIRIARARIAPI, TEHENSLIMEMITREKS, FELHEHEIITTE (BiXEE
IMEENBTERESIEEXER, FETHEHMBR) . THH/EMEEydClient_1_386_XX_XX.tgz3{4, jEnfEMydClient/win64F0
ydAPIERH T EMNRER. AEBISIANWindows GUIZFiRydClientEEAERHES, BidydClientBi T EREEEURENEFNIE

1TER.

B \ydClient/win64B &, EYDConfig.inEB LA TAS:

O 00 N O v » W N B

R R ERRR R R
0O N O LT A W N R O

19
20
21

22
23
24
25
26
27
28
29
30
31
32
33
34

35
36
37
38
39
40
41
42
43

e s e
######### Network configurations #########

Lf A L L AL L A L L L L L 0 L L A L A
HHHHHH T H T H A

# IP address of yd trading server
# TCP port of yd trading server, other ports will be delivered after logged in

TradingServerIP=118.190.175.212
TradingServerPort=41600

LA L L L A L L L L L L L
HHHHH A H T H AT o

#Ht##HH#### Trading configurations #########

LA L L L L L L 0 L L L L L L L L L L L L L L L L L
HHHHHHFH AT H o

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

# Timeout of select() when receiving order/trade notifications, in millisec. -1 indicates running
without select()
TradingServerTimeout=10

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

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

TR T T R T R TR T TR TR TR TR T TR TR T TR T T TR TR TR TR T TR TR TR TR TR T TR TR T TR T}
HHHHHHHFH T

####### MarketData configurations ########

L0 L L L L L L L L L L L L L
HHHHHHHFH T H A AT o

# Whether need to connect to TCP market data server
ConnectTCPMarketData=yes

# Timeout of select() when receiving TCP market data, in millisec. -1 indicates running without
select()
TCPMarketDataTimeout=10

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

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

L0 L L L L L L L L L L L L L L L L A
HHHHH A H T H AT AT R
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44 ####### Misc configurations

45 ###H##HARSAASH A AR AR A
46
47 AppID=yd_dev_1.0

48 AuthcCode=ecbf8f06469eba63956b79705d95a603

HARHH#HAH

AR B ERIEN—ESXIRMA LHEFr. BERFrE BRI, 1ZINE7 24/ N\E1T, SENE—ISEXZENE=TE, HERE
ZERER, ¥EE2https://www.hanlinit.com/docs/dev-environments/,

BcE5ehkfa, WEHEfTYDClientexe, FER001, 002-099. 1009hAHE—IKF (ZBEABFR) B, SRhATHERTLANES N KES
[N

SR EAERE, TEHSHHAESRBER.

1.2. RESTER

ERFAHTIER, SEUESTFRIAEGIRER. BEydAPI/linuxe4, ydAPI/lincludelARydAPl/example FHIFTASERIE INELinux
IRSSEVTIES T E, FHERTIISSRE:

g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c ydeExample.cpp -o ydeExample.o
g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Examplel.cpp -o Examplel.o
g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example2.cpp -o Example2.
g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example3.cpp -o Example3.
g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example4.cpp -o Example4.
g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example5.cpp -o Example5.
g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example6.cpp -o Example6.
g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example7.cpp -o Example7.
g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example8.cpp -o Example8.
g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example9.cpp -o Example9.
g++ -g -std=c++11 -0 ydExample -I. ./ydExample.o ./Examplel.o ./Example2.o ./Example3.o ./Example4.o
./Example5.0 ./Example6.0 ./Example7.o ./Example8.o ./Example9.o -m64 -wall -Tpthread -1rt -1d1 -wl,-
rpath,. -L. -1:yd.so

O 00 N O v » W N
o O O O 0o O o o

P
= O

WIFRING, B EikENZYDConfig.inifIRN BRI N config.txtXX R, AEMALUNETE—MERFER T, HEhusernamefl]
password{EFfEffydClientiIFB R ZFIEEEE:

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

SHILA™ERR, BIRTREEFEHIT, EHhEEERIREEEEREFXTdmidecodefIRE:

sudo: a password is required
login successfully
Position=0

sell open 1 at 71580

AW N R

RERBRE, BEydClientBIKFBBMAFEFMERIRE, A2, HFEHEESNZNIER.

Y, FBEEHEFCRRIFIE T, REETUBRESHEMFEGIRERFIEXYER, BUTHREEREEEAPIH
ERENR, X FydExampleZ Ml FAGSBAREEI T :

PV R P AP T A F B — St o G S -
U RAT G P A SRR LS K100 mHZ X T4 KA LT
A RAT S A S B SR R R LO0 A # HEx AN 2 i 1 F
R BRI R A R VR 3

PANREGIRR P25 HHAS [FD RS A0 B e i B 7 2

Examplel: RAFERATRE, AEERAEREG, FNRATEL —kin

Example2 : =T AR AR PR, HEAT BIRS B O Rp 2 B

Example3: 76 EAMEIF AT b, X3 73T B SR AR ORE B SARRr,  DUESEISE DS B R O L, bAh, B R TR
notifyCaughtUp3kEUE F&EHKIIER

O 00 N O v A W N B
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10 Example4:fiiflYDExtendedApi KSLHMFEMIThAE, FEFFn] LUK KfE

11 Example9: I FHOrderGroup i)y SOk LB AT SEIUDPIR IR,  FAd AR H S4p e
12

13 DUREEGIRE S T R DA Thge

14 ExampleS: EIAEMIBEIT . WIBUSGE AT A HE 4

15  Example6: /BRI — MU RN RS anf 66 YDEx tendedAp

16  Example7: BHlanfy{lifHYDExtendedAp 47 i 5 iy XU W2 A 2

17  Example8: EHiufa i FlYDEXtendedApi HHT H A E AL G HSH 6

BIEIHMER, REABNZCEERETREDARBEFNESLR. BER, 2MREERFMNRESHERITIRS, A
(RFRER T ZIARE A FIEMERTT L, EIRA T RS ZIEAP REFRIRIDFIER ELR.

SIS REFERN IR, RMREEBIEM (support@hanlinit.com) EZLHSDIASITEMEBISIKR, BIAIFEMR
REEEZFREEEHIEE,
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2. BARHLE:

2.1. APIiEE!
SR TydApI, ydExtendedApi, #RMY. ydCTPLURpythonfE I B ARERNAZSEN, URE AISAENFERX,

HRNMNEREHERSIHREL, DERETHLTH T IREFHER LT ARIRRER. MEXER. ERERE NI, REEFTLL
BT UDPIRSORIMEA L IR NMITEIRIRS, (ERNTEERGydApigiEydExtendedApi, EEIMREBRINURNESHIRE
&, FEBEEAY.

ydCTPRE{GCTPRIAPI, T CTPRYIRE. ERFUEBHINEE, EERTET(TPHANEFRALENAITIERZIAES, FETHRE
AEAZARREE L, WABERZRANMRETIREL. ATREMCTPRIRRGEHAIFRE, ydCTPEEESCTPRIATARO,
EEMERRERATATE—H, FEVEEFRMRHIEERYJCTPRS. FBFSEMRRIUY,

ZiLpythoniRAAPIESE = Fin & HRIER A,

2.1.1. ydApi

ydApiZEHEREAPI, LIKEEHAIRITIES, REEREEIRBEIMEEZEEIERE B RERSENREE, BHEER TAPI
REPFSEFRR T EAUELIOMURE., MRFHSLE, BAENRIETERSNGE, BURFELAR/. ERydApRIREE
FEETRERFCUREEIRE. RXFORREERSTFCLINRMENNEIRNG . BEREXTHEEEETERETCH
BENRURRAE.

EFETEERSYE, ydApiehASEIRMIEEASHEISNAFERETEIRKRE. N, FLinux6dIRFH5005RBTHIAIER
TydApifdH400MRTE, SEFREFHBETEFERR. B8, A5%F, THRREENER Ta0RES.

ydAp iR LA Tt

o ZERS: AEARAFETLBERTEREHTAPI X

o AIEN: AIEEEEEREFILABRE[APIGE

o IEEHSRE: BlydApidriBid getai & find 5 23RS SEURAMES TER N ESARNEARNE, RISTERFJ LARERIEREEHERAY
R, BEInotifyEEECIREIFIREER. MREHREEEEARM, OrderSysIDIERENZRERAIEFHEERREN. HHEE
& notifyCombPositioniREIRESEUEISF2ISEN.

ZIEBRTRELINUX6AL, WIn32ZFIWIN6A=FhRARIAPI, Linux64ARARIAPIEFRILInUFEM T KEM, EMREAKNT
WindowsHIRMMEA, RBIAHEEFEEPERIMRAE. MTLREFERWindowsFERNREE, MTWin32(fEFRBEER2GHAR
WE, ABLILBHREREISHAPIRFRIERAE, EIREEERAMIRE.

2.1.2. ydExtendedApi

ydExtendedApi2£REBIAPI, LATHRESSEMERSENRITIER. MR T ydApIfTATHREF A EAIE L (ydExtendedApiRydApifd
FR) . APRBMRFTATEIRE. BRRFSAE, ETXEMSHIESIREEEERSNFe, FRHUTSMFEFERIESS
MEEGE, ANEMNO TR EN—ETA A, SRZEAR GBNTERA. EEIREPEINEAPIRHREE.

HTFydExtended ApifEARHBSEIR T EEURSEN, SRNIEMELLydAPIER K, M, 7ELiNux64fIEREFH500IREBTAZHIBER T,
KB ARFERTydExtendedApi£d 5 1400MIITE; [En= ] FfFIERTydExtendedApi£d 5 1800MIITE, SCPRAEF~FHTFFEM.
B BE%, TERRRENER FTaLBEZ.

ydExtendedApiNEIASEEERMNT, ALIMEEER, ERATHEEREHINMMSBNARS, REEFILUREFMAPIRE
AOREET, FHERSHVTE R EREERIEIHEMENE. T HR T ydApIREEHSEREZ b, FLEBdydExtendedApifigetakEfind
J3iE3RENAY, LABYDExtendedListenerE IR BN RASE RS HBERISERT.

2.2. AR

FIASTFETCP, UDPRIXTCP=FMREATH, XARBSNAEFEMEMNIRMTEEMXE, RESTLMRIEESTREFREAT .
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2.2.1. TCPiRE

TCPIREBEAZFEFERILLRS, APIREESHIFERS (ARAPHRBEOZHRESE —PFORAEECA LAIFER) L91-20MER, 188
FBEAES- 100G, ERARIHREVERAEE. RESEUXSE BT ERMERIIEER, EWRABTCPAS, JLUERE I
KiFERESHAIRBEKRTE,

HETCPIRBERIEIZEN, TRFEAXIFRAEE (WHENEI) MEIEERENEIRIER, ETICRBARREASN, TCPIREHT
TEERE—ESWOIE.

B(FFATCPIRE, BEAPIBLE N4 +igE TradingProtocol=TCP, FEESNELE I,
2.2.2. UDP3iREg

UDPIREBEE(REFEERR, APHREBESAIFERTLIN200AE, BEFEN2-3MMEA ARRZHAFEGHXE) , ZXESRY
SEFEEREUDPRES N TGN, BMURREEEFINEFERUDPRA, UDPIRB(NATRIELTIRE, ERIAEBILRTCPE
BREL.

T ERIRAEIDOUDPAIRERERRAE, B, ZIAEEMENNESFHERERRE. REMN=H, BFRIHER, XFFRESRE,
BURDREUDPERRIER, HR, BAEHTEGREIRINE, KEAZWIIEESERMAFECEELNEITRE, XFREREKTR
"EMEENE, FIBESNIRERIRPXTHEAERAIIIREEA.

EFEAUDPIRE, BEAPIEEN/4HiZETradingProtocol=UDP, ¥IEBESWELE S, BIEGIREHZUDPIRSS, BRAERIERRER
ZEOFSREfalse, UDPIRBEIINARLRE, SEECERRBEPZEONSETERAR, RiBEERARLRESEEREZ ELREA
EAttRE,

2.2.3. XTCPiREa

XTCPHREABREFFEIERTIE, APIHREAEBAIFERTLIN250 G, EEZFEMRLUDPIREIEINT00nsLARAYERS, HizfT&E5UDP
R, XBTRELTRE, ERGAEIRTCPEEREL.

fBELUDPHRER, XTCPTeeibky T ZRAIARREIRNFERERN, BETAMSEUDPINANREREER. BETTCPIERIMNRLHEFRIFT
HAEELUDPIEK, BEEINIRREZRERXTCPER, EATEEEMAXTCPLAR, B RIBHAIE GG AES].

EFRAXTCPIRE, BEAPIBENHHigE TradingProtocol=XTCP, F#EBEESNEEF. HIERIRBFBXTCPIRS, BAKSIERE
FATCPIRER. HITFXTCPERSBEVAZRXAN, BEMEERISELCHMARTITH TXTCPIRS. BARZHIBERT, XTCPEEABREEEO
N2 BEEAR, EEERRGENEERBEZIUBERERRMEE, TCPEARARTCPOBMRIGBIIXTCPHIEB&ERH, FILL
1BIIXTCPTradingCPUIDSEI4BE.

2.3. APIZTE

FZILAPISENTERkE, SEIETCPEIRIZI. TCPITIBKANERER=12/E; REZEIEAinsertOrderfIZEERA LR, FHiREET
IJRIZAERMBRR B R X,

2.3.1. TCPEHRIZITETE

TCPERRIZNLAZMNFE T (RN EHRFFEIAYDListener AR [AE&E&IE M, YDListenergtEYDExtendedListenerfEEEA
(notifyMarketDataf4h) EREMALIZRIEE, ESKATE (608)) EEEREREFAEHSS [ OHHEIN T SEA L2 TCPIEERT
%, FENIREAEES MEEREAILIRERTTEEE. AJLTEAPIRE U4 IR ETCPTradingCPUIDISEEELRECP UL

TCPEIREKEIZRICE I MselectTRFIMAELITEN, EXRMICEIR, NWEEIRAEERR, EREMECPURIERRSIAE
100%; EHXRFselectEz, MAHRIERENREEFFselectBrI/FHEL F—Rselect, XMCPULFRBETHH, ERIENERAEERITER
18, AILATEAPIECE X 4higE TradingServerTimieoutiR EBATATIE, BINESELZAE,

PRIHES EFrEIERRETKIIAFY, EAEH—MNEREX20KK, MtRs T—NER, XERATLIBEREWR R EEE
KN ERKI Rt EBEERK ER R,
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2.3.2. TCPITIBIRINLEIE

TCPITIBEN AN EE T (FRIEIE 2RI BT BFHEEYDListener AR [AEAKZE B, YDListenerdafnotifyMarketDataf
EIRENALRLRN, STCPER&AEERMNER, notifyMarketDatafMBHEERE, BNASHALIEIITCPIERETL, TLIE
APIERE X (HHiZETCPMarketDataCPUIDIEEEELBECPUIZL).

TCPiTIERIEAZ B I BRI select MM IR, EXRAILEIRN, NKEYTHBRORERIR, ERERECPURIERERASIAR
100%; #HXMAselecttRzl, NRRIEREREE FselectBIEHEET—Kselect, WCPUJLFIREFHE, ERIBYTEIEERILER
18IS, AJLAEAPIBEE S 4HIRETCPMarketDataTimeoutiR B BRIATE], BINESEITELLE.

2.3.3. ERIEREIE

ERRREIER S —HIITAP RS NERMESHLARE, ZEAEER 1 SV ENIRE. SXENSRMAHEIRS N ERMESREHIT, BED
ERHESEERFERERDIT. BRIENRREAR BT &S SRS B e BRI S E S EAIRIHE .

TEREREFEAT X, FLAEAPIBE S FFIRETimerCPUIDSBEIZLFZEIIERECPU,

2.4. BRPEENX &R

N EREEERFEEFEERAEGRS, ETZREHTENRHE, SIATEYDExchange, YDProduct, YDInstrument,
YDMarketData, YDCombPositionDef, YDAccount, YDAccountExchangelnfo, YDAccountProductinfo,
YDAccountinstrumentinforpifit 7 pUser, UserFloat, Userint1#0UserInt2PUN=ER,

APIKEASEMIR EEIXLFRPIEIE, SEUTERER:

o JAMstartDestory(MESRAPIEY, AEEINEMIFHEIEPUserfzsa)
o YERAFRINGH, BT BAEHRHFSEEN, EREFEERFEEN FERPNEIBEEASERES

HORFRABLUFHERFEE, ISRz ERaigttFEEpUserd. ARLE, APHRET —RRKE24FHRBEZEEN
TE), EXATRRALUEREEE, BIRTLETRAPIFIE XNFRIAFREFRFHEEE. REETLUESEMHRIFRETR. KA
ML ELEE, EFRERSRKER BT 2457,

2.5. R4Sy

DIERBURTRASHIBAN, & a.b.cd, BNEHRARSELIBRMASHI—, BIXRENT:

o a: URAS, BERBRRASHRABERESNNFFSEZBIRMHIAPIRASEAGRE, BAILIESL/RIMENAS, RE
LAPIFIIESHIARIR A E—EBAPIa.b.ciRASETHESHa.b.cRASH, APIZRHEZIRARIES EIEHETIE. ARIRASEA
RUNRARShRA, EERNAREEIRbES,

o b: IEERAS, IEBINABRIMRASIMMALERIEINHINGE, BALESRIMENRE. FRIRFASERARRAZSRA, EHEE
PRETELIRCER,

o c: WNTHRAS, EIIABRMASIMAREEZIEEBughN T RS, BLMEREIMNA. ABRMASBRAIIMNARESRE, &
HERN LR dER,

o d: ERHTIRAS, ENABRMASHRARN ERELSIEERTBughNTRE, BYMEEIENAIVESRE, BEAT
RIXSERIBICANL S TR, BIETRESAEAMERSHN T PIREINFRIINEE, BESRIERFFRENE. FERIRASERARIRAZSIR
=,

ZLREMAREEFERNZANRAZERN, FMEMBRRARE. BRERBENFARRBIINE, B THIARIRES, &
DIRAE VR EREEARAETRENLTIERAES, BRIEE R

o HERIRARBULE, BESBIB M HIBEHEREARENK, BEWSHIEASEISHERRIEHNIN W BEREIRECHIRIE
ITHRA, HBTREHAERE, MARBIATESNETHEEESEK, ME—BENETMRIES THRERESINTH
IgE, METHIBSH—SIER

o HdETEEE, ZESRETDRMIEINRAE, WEFELCHTUSHRELTHREIETIRE. A TRIEBEAERENRS AL
RIXSFERSRFRIEMERE, e -2BSRASENETREY. USAES BRNHaREEUNSS TR T RAR
THIFRERES, £MHinsiltRFEE2-31BdE.,
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2.5.1. APIRRFFESIE

RELAPFIEERaBRIRASHER, BAPIRa.b.cBRIRASAFMinApiVersionfIMaxApiVersionZ[al, APIZZBEIEEEZEIIGRIES,
EN£UFIYD_ERROR_TooHighApiVersion=62a;2YD_ERROR_TooLowApiVersion=58f & fHRiES S,

o EREHAMISINIRE, EEBIANIMaxApiVersionEFEEBESHINRA. EFHRER T, TLIBSREIEESEMaxApiVersionfg
BIEASIFHIREAPINRA, MaxApiVersion REEigEa.b.cBMAS, RitiZa.b.cEBRMASZENTEILAPINEFESHT (B8R4
S5 ERERAIES.

o EBRTCEAMIFINIRE, EAHIARIMInApiVersion/91.0.0,

EEHEIRA. MaxApiVersionFIMinApiVersionf3REN G S W E G4,
APIFMR AR LABIT LA FRFIARRYSZRE, Bl LAfElogAEFEEAPKRAS, FIESNEHE:

1 class YDApi
{

virtual const char *getversion(void)=0;

/// Same as getVersion inside YDApi, put here to get version without make api

2
3
411}
5
6
7 YD_API_EXPORT const char *getYDVersion(void);
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3. 4in Y
3.1. gl

ZOIEAPISHI, BEREREEAydApiERydExtendedApi, XFFAPIIEERITLISHEAPILE, FHBERIBENAIEXAR.

BIEEAPIHSHIER T BRI FHENRFAR, Hlafork(). system(). exec(). vfork(), clone(). posi_spawn(&, LA%ar=4%
ToiEFRHBRI )RR,

3.1.1. 8Ui2ydApi
EIREFEERYdApi, BBACIETEATUIT:

// BlEdYDApi
YDApi *pApi=makeYDApi (configFilename);
if (pApi==NULL)
{
printf("can not create API\n");
exit(l);
3

O 00 N O v » W N B

// BlEEApi HlEIT 3%

YDExampleListener *pListener=new YDExampleListener(...);
/// FHsiApi

if (!pApi->start(pListener))

{

P R R R
A W N R O

printf("can not start API\n");
exit(1l);
}

B R
(o) IV, |

makeYDAPIFEEN—MEEXH, ZEEN AR ET S ZAFIS NS,

LEBIFHARIYDEXampleListener21%FE BITRSAIYDListenerfU 73, FrBEIREEEENEITIZIENEERSENZIRIEESR, BT
YDListenerfYSLIRASRISTZERFCIEN, RESFEFMZ4EFEEGER, ASEIHREITHEE. YDListenershIEIERENG D HRIEAR

BIEEETIRDBINE.

BFydApi.startBIEfSa0API, S#fpListenerRELIAZT, ZERABRESVALREFAEE, SBHIIEFERZRE, RKEFEEEA
panEEIEES AR

1 virtual bool start(YDListener *pListener)=0;

3.1.2. 8li#ydExtendedApi
EkiE(#ERydExtendedApi, BBABIEESFEASUIT:

// BIEYDApi
YDExtendedApi *pApi=makeYDExtendedApi(configFilename);
if (pApi==NULL)
{
printf("can not create API\n");
exit(l);
3
// GIEEApT kT 2R
YDExampleListener *pListener=new YDExampleListener(...);
/// JEBhApi
if (!pApi->start(pListener))
{

O 00 N O v » W N B

R R R
w N B O

printf("can not start API\n");
exit(l);

=
~
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15 '}

ALAERI, BT EAEmMakeYDExtendedApiBlIFEAPISEAIIN, ERERHSydApiscEtER,

75 {@EydExtended ApilIFFSAEY RIHERIZENERN, EREIIAPIBTILAEMstartExtendedERFEHYDListenerfl]
YDExtendedListenerf{[EEiBEA].,

// YDExample7Listener[AifsZH 7 YDListenerflyDExtendedListenerfll
class YDExample7Listener: public YDListener, public YDExtendedListener {}

1
2
3
4 // BlEYDApi

5 YDExtendedApi *pApi=makeYDExtendedApi (configFilename);

6 if (pApi==NULL)

7| {

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

9 exit(1l);

10  }

11 // GlgApi T3

12 YDExample7Listener *pListener=new YDExample7Listener(...);
13 /// JEshAapi, XHf#H TYDExtendedListener

14 if (!pApi->startExtended(pListener,pListener))

15 | {

16 printf("can not start API\n");

17 exit(1l);

18 |}

startExtendedIEREESZUT, S#pListenerflpExtendedListenertdREILAAZS, BRTIEINT YDExtendedListenerElEiE RZSh, 4
BRESstartiRBHIX3!:

1 virtual bool startExtended(YDListener *pListener,YDExtendedListener *pExtendedListener)=0;

YDExtendedListenerfIENX AN, 5YDListenerRBIFEIARIELY, YDExtendedListenenREIWT BEIABES TESZER, AILIAE
KERERSRB. SN EBEERINERRZEES ydDataStruct.h,

1 class YDExtendedListener

2| {

3 pubTic:

4 virtual ~YDExtendedListener(void)

5 {

6 3

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

8 virtual void notifyExtendedorder(const YDExtendedorder *poOrder)

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)
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25 {

26 }

27 virtual void notifyExtendedSpotPosition(const YDExtendedSpotPosition *pSpotPosition)
28 {

29 }

30 };

3.1.3. BE B4

fEiERmakeYDAP 7T AR R EIEEE FiRERIREN . EEXHPHISHEERRE=X:

o WEEE, BiFydServerfIIPHELEA IR, HPimOiEREESEOHIRHINTCPRO, EitimOEIFUDPIRRIRO. TCPiTEIRA
SEESREEHN TR, EBERAUDPIRERAUDPTradingS#uEHIRY,

s RPME, BIEESHERUDPRE, LAIRBIERREENTIESR.

o 1TIEEE, BIEEEEKydServerfITCPEZUDPITIE.

AT Ry dApfRHEI BT A F M MERI S PRI B X R IESCEARIR, IR LHATRE:

o (FFAUDPIRE
o [TEAIRINTCPEIR, MNREIRAGREUERE, HiEZEKEIESIEE3SCPU
o FIFTAELEERecalcModeIJE, ConnectTCPMarketData=nof iR BESWE= Ayes, BNEEKITIS

#i####### Network configurations #########
SR R e e s s

v AW N R

# Count of recovery site. Used to achieve high availablity at the expense of a little 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

# IP address of primary trading server

10 TradingServerip=127.0.0.1

11

12 # TCP port of primary trading server, other ports will be delivered after Togged in

13 TradingServerPort=51000

14

15 # IP address of secondary trading server.

16 # valid only when RecoverySiteCount equals to 2.

17 TradingServerIP2=

18

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

21 TradingServerPort2=

22
23 ##
24 ####HHHHH Trad1ng conf1gurat1ons #H### SR

25 HHBHHHRHARRHH AR RS

26

27 # Choose trading protocol, optional values are TCP, UDP, XTCP

28 TradingProtocol=UDP

29

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

31 TCPTradingCPUID=-1

32

33 # Affinity cpPu ID for thread to send XTCP trading, -1 indicate no need to set CPU affinity

34  XTCPTradingCPUID=-1

35
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36 # Timeout of select() when receiving order/trade notifications, in millisec. -1 indicates running
without select()

37 TradingServerTimeout=-1

38

39 # work mode for recalculation of margin and position profit. valid when using ydExtendedApi.

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

41 # subscribeonly: subscribe market data and recalcMarginAndPositionProfit should be called
explicitly

42 | # off: never do recalculation

43  RecalcMode=auto

44

45 # Gap between recalculations, in milliseconds. valid when RecalcMode 1is set to auto.

46 # It will be adjusted to 1000 if less than 1000

47 RecalcMarginPositionProfitGap=1000

48

49 # pelay of recalculation after market data arrives to avoid collision with input order, 1in
milliseconds.

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

51 RecalcFreeGap=100

52

53 #HHHHRHH AR BRI RS

54 ####### MarketData configurations ########

56

57 # whether need to connect to TCP market data server

58 ConnectTCPMarketbData=no

59

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

61 TcPMarketDataTimeout=10

62

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

65

66 # Whether need to receive UDP multicast market data

67 ReceiveUDPMarketData=no

68
69 HHHHHHH AR
70  ######### Other configurations ###########
72
73  AppID=yd_dev_1.0

74 AuthcCode=ecbf8f06469eba63956b79705d95a603

3.1.3.1. M&EHECE
MBEELSZIABERIPHIIRO, £ NMERZM, BRMEELCHERAR IEREARER.

RecoverySiteCount: SRIFETAMNI. HA0R, FEEAPISTRRYE; ZJ0H, ERREESAEEYE, HERERRE, APIRE
MERESHRTRIKERIRITRES, NIASSHAPIEREY, Zh20t, BRATEVEERIARYE, SFESENIEEEERARS
28 (fETradingServerlP2fITradingServerPort2/higxE) BolfE, APIREIMERIESHIRERIRTINS. SRETEEE, SIRERA
N ER RS,

TradingServerIP: FixtEEHYIPHE

TradingServerPort: FXEEHNK. FXESBEBESTR=1Tim0, DBIETCPZS. TCPITIBFUDPAZE, XTCPRZFIUDPITISiH
ABKIAKF. TradingServerPortBZEBEANNRETCPRZHimO, Hithin IIIAT ERRNEHEEEN T AEIE iR, BAEBUDPRS
imE A TradingServerPort, BUSSHTTHEEZEZAES, NRIRFEEIUDPEEXTCPIRE, iF@EdTradingProtocol=UDPE;#E
TradingProtocol=XTCP&&§iz=H,
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UDPTradingServerPort: UDPRXZMimM. HIESEM TR, BEAEERS, HNHEENINRIBEAMESTIH T NATE, XI9MIUDP
RO RENE, W TANIROBLEAERBZEKUDPIREIE, TERELCHIRMINSIREOESZSH.

XTCPTradingServerPort: XTCPRIRZZinO. HHEEEM TR, BEAEES, SFENINIIHERMESTIM T NATE, I$5MI
XTCPRZIMOTRESRAENE, W ARG TAERZKRXTCPIRBLIE, FERBEECHRHIRROREZSH.

TCPMarketDataServerPort: TCPITERIRO. HIEEBEIITA, BEAEES, HEENINNHRIARIESTIM T NATE, XI9MY1T
BIHOTRESRENE, W TANGEOETEEREITE, SEREECHERIRROREIZS.

TradingServerlP2: ZiAZFIRSSEEMIIPHELE, RecoverySiteCountI2RTEER,

TradingServerPort2: ZAEARSEENIGE. ®ES AR TradingServerPort, RecoverySiteCount/9201434,
UDPTradingServerPort2: FiAZFIIRSENUDPAIZiRO, EHSARUDPTradingServerPort, RecoverySiteCountg2Bd4E54,
XTCPTradingServerPort2: FiARAIRSZAIXTCPAYIZZZiwO, {FFEAERXTCPTradingServerPort, RecoverySiteCount/g2ft4
A,

TCPMarketDataServerPort2: ZiAZRIRSSENTCPITBEIRL, FREAARTCPMarketDataServerPort, RecoverySiteCountg2Bd4E
Ao

3.1.3.2. Z5EcE

TradingProtocol: IREEA, ANEREASLATCP, UDP, XTCP, EHFUDPFIXTCPIEMASEEHREBLLTCPIFRS, BINEEFZ E(E
FIUDPEXTCPIRE, JoifiFsRat, &8Bi8& TradingProtocol, MI&FEAFRAEEUDPTrading,

UDPTradingType: UDPAZZHIARIESELMAR,, AIk{E mautomatic, sf. exaFllsocket, FIEEIZSEIRTERIADautomatic, socketZE
MERRERsocketihiXik, sfRAREMsolaflarefdef_vi, exaZR7fiEAexanic, automaticRRBEIIEESERIRIESRINAN, TLUZE
sf. exa, sockethpJ—Ff, HFAEFNERAES:, FEEMAEFNZIEAPINKESLMAFHEINER, SSHAPIEERS
socket&RiX, MTIAKBEEAPIREMRE. Ft, ENERUDPRZINGEEBEIESEXNNARIXEINGH, —BEBETREEGEBERN
IR HE BIRAPINFATOEE, (FERRESZ WA, BRiREETBEER MMEREAIERERAIER,

TCPTradingCPUID: iZBTCPARIXIREFINEIREZNFIIM. - 1RRAFEREFEMNM,; BUICPU/CorefiRS,
XTCPTradingCPUID: &EXTCPARIEIRELFZNFGE. - 1XNRAFTRIREFEME, BNACPU/CorefIRE.

TradingServerTimeout: REIZSHFERYDListenerfITCPRR ZIEMEAZIMAEREITMEBE, MRRENEREHE, RNZEEE
FAPOSIXAIselectilHl A MITEEEMELIESIL, WM EEMRFTEENE, BN, REN-1, BIEEBLIREZESER
=R, HCPUERZESIARI100%, MNREFimAIREESSNEEBERSESECPU/Core, RELIRZSCPU/CorefIEIME, H=E
FINEFiREFFRIE TIERE, RS RBEIN,

RecalcMode: {RIFEFIFCRSHIEER. ZIAEauto,

e auto: TEEHAPIRREERIESIIRFCRS, APIRBMIHITERENTE. TLUBIZRecalctMarginPositionProfitGapFll
RecalcFreeGapiXFI NS U HRIFTE IR NIEE T EAERATE. SEFHEKTCPITIE

e subscribeOnly: REBHBEIMTRRENTE, (ERFERREEBTARrecalcMarginAndPositionProfitEBE 5%, SIRHIEEI
TCP{T1E

o off: AEHRIESIIFORS. BEREEAFAMZFERXMEN

RecalcMarginPositionProfitGap: FREEZEMIEE, R A=R, BIAK10002R), &/IME/91000, WIR/INVF1000, REBEHD
LEEE)91000, ASERE HRecalcModeHautolt A B,

RecalcFreeGap: IEE{TIBAVERTEIRE. AT RAREERSIRBAEPR, ERAERAMETRERIMNRES, KREBTLURERR
RABFRBSEEBTEER M HE HRBEATHIEES. B2, BAMEN1002R, HRN-T0F100ZE, BUAT
T00HESHIEEE100, NFORMESHEIFEN0. TS RBELRecalcModeJautoRi 4B,

3.1.3.3. ITi5E &

IR, KIERTCPTELRUDPAERETE, ZARTRIIARSETRE, BRIRTRARS RINEFRATIHEHRILISMES. W
TEEFRZTEETR, BRRLCHREEARTR.

ConnectTCPMarketData: E&iEEydServerfITCPITIBIRSS, yesFRIEI, noFRRAEIL,
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TCPMarketDataTimeout: REZSHIERYDListenerfITCPITIBIEINAAZINAREANITMERE, MRRENEEHE, FRNZEE
EAPOSIXAIselectilH XIRITREBEMELIERIL, WITAEIERAMEENE, BAAZY. REN-1, BREIESLAMBES TS
BYSE., HCPUERRIIAZI100%, MREFRAREESRIEKERRSESECPU/Core, RELAESCPU/CorefIEAINE, K™
BEYINEFIREFINETIERE, WESBEEIN.

TCPMarketDataCPUID: i§ETCPTIBRNGIZFIIMN. - 1REATEIREFEMM, BNACPU/CorelIiRS.

ReceiveUDPMarketData: 27E#EydServer KiXAIUDPAEITIE. BRIFFEZAMESRIUDPEBITBEINEEIEXAN, BRERIFZ
S#Ano,

3.1.3.4. HfthfeEH
TimerCPUID: FTFI8EAPIREREEE&FZRICPUID,

AppIDFlAuthCode: BEETLUER B XHHIZEApPpIDFIAuthCode, FHEEEEMAloginAtapplDFlauthCodes>BIBEANULL, APIFE
SfEAREMPEEE.

LogDir: fEEydApiF-ERATRIER, BiAAlog. BRASEMNTE, FEFILE, WRKBYNNBREFE, WASFEREXH.
3.1.3.5. BENXEE

ZIEFRENREXMPIRERS, REBNTLUSHZXAPINEERER, REENITLSEENNEERNEZEREXEF, AF
IS FIAAPIEEY.

SRFEHEREOENEETR, BNAR S8 M08 FLIEE, fliiMyApp.Username, MREFBNRBNAENSY, %5
AR AILAERR, BRAPHEEINSIRSZSHIEWERNESER, ATHBIRE, TENERRENAESRISEH.
FILEEXBREIFIIRKENSY, JLUIRES N RSSHLIX MR, REFGIUNTAR:

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

vl B W N

DIEAPHRE T AR MNAPBRENEENSHRIAE. F—1NHEUTLEREENBEN S, JZzSHEFRSHET, REMIRZYIFRNSE
—PMREE. BNEETLIRBYIRSHIFESEHE, RENEREEATESEEIREEFEAAdestroy(HEER, HATFEIEEN
SHETEIRBIESENTENYDQueryResultEEs, B=EREHFFERAdestroy(iEE8RHAPISEHIZEL.

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)=0;

3 /// 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)=0;

3.2. |BEf]

TECUFE T APISCIHEfstartak & startExtend/35APIfE, APIRIRIRLA T BB ai#lait TIE.

notifyOrder
notifyLogin notifyFinishinit I
falce notifyTrade

notifyEvent
TCPTradeConnected

I notifyCaughtUp

ReadyForLogin
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3.2.1. &

SLBIEENE, MaEsERETradingServerlPHITradingServerPortfgERIESIBIFITCPIR ], BHELEERINGE, S
notifyEvent(YD_AE_TCPTradeConnected)El/Ei& EiBAN2iEREmK I,

EAPIBLB TXIEEE T AEL, BFASKAETradingServerlPFTradingServerPortigEIEESHIFITCPIROLARK TradingServer|P2F]
TradingServerPort23EEMNEEESHUEANTCPIRC, EHEIEZEMINGE, SEidnotifyEvent(YD_AE_TCPTradeConnected)BIJEIEEERE
BRI,

3.2.2. &k

EERINE, SYMEhEEEERENotifyReadyForLoginBAIRISIEFAPIEERIF, AIUAERAESR, ZEAREHISEhadlLoginFailed2
fg&EAIRnotifyReadyForLoginEENEERZE S A LREREY, BRER DXEREN, BREEVERT2ERENEERERER,
R AERVELY.

1 virtual void notifyReadyForLogin(bool hasLoginFailed)

RIEFERFEREInotifyReadyForLogin[EEIBANS, BEMZIZENEAR ogin KSR, loginREMIEZUT, EFRRVMABFSE
usernamef1Zf8password, FERINEERapp/DFlauthCodeZATIERT:

 HapplDfflauthCodeiREAINULL, APISEREEMHHISERIAppIDFIAUthCode, WMNREEXHTRBEEXA MSHUSHE
* #HapplIDfflauthCodeiR EXEMAYE, NAPIREFEREOMEENSHMASEREEXMHEENE

1 virtual bool login(const char *username,const char *password,const char *appID,const char
*authCode)=0;

TERCERERAE LRSS

1 wvirtual void notifyReadyForLogin(bool hasLoginFailed)
2| {

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

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

6 exit(1l);

7 3

8 1

BhERAE T notifyLogin[EEIRE:
1 virtual void notifyLogin(int errorNo,int maxorderRef,bool isMonitor)

&notifyLoginferrorNog0, MIFREFERLIN. isMonitor/strueMlF R AMFIEHAFRAEEEER, SBIREEWPERNLAT
false, maxOrderRefFMEEFATZIIES0SEHKRELEOrderGroup DEWEIRIEKOrderRef, MNEIRENFIEIRBENIEAOrderRefiES
EREE, RTLT=fMERI, TieiRE. IRNBEAIISSE, REFRRR. RINBEAERREAMOrderRef KFZA LSRN
MaxOrderRef, EBEEHRIMKFEIMaxOrderRefiZiRERIOrderRef:

o REA. RMNMEBENIE BB E M SEERERASTT AMaxOrderRef

o RE. RINMPEESREENNESIEEBRMSELLZBIRAKFIERARTT AMaxOrderRefl, BERNAEARER, ST
R ETBRBFR AN EARE, RINTER

o ERTFHRINESHIEE (RBMHREINEEINEN) ERARMNEBMSEHABERAZIT AMaxOrderRef

EPERLIIRY, APIFEREKEIES T RRITCPITIBmOFUDPRZimM, HIt, ZEAFERREXMHIEETERO. UDPRZBiKMS
XTCPERZiHH, (BRERLZET, MBEBMIGEESR, BESUMEEHNEREMiEOSMEE TTAIEOSARM, WAL
B, SFRMATCPITIBEA LHEUDPRBLEREENES., EXMERT, AUFLIRETCP/TIERAmHEUDPRBimABEZRNT
KHiw, AJfERITCPMarketDataServerPortB=1T1&iR, UDPTradingServerPortBaUDP3z5im, XTCPTradingServerPortBs=
XTCPRZimM; HEE 7y WEaSUMAEN, FJLUERTCPMarketDataServerPort 2B =& ARG RRAYTIRIR O,
UDPTradingServerPort2 B =& FAIRSE28AIUDPAL Sk, XTCPTradingServerPort2B =8 RS 2IHIXTCPRZ Zim ,
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ZnotifyLoginfJerrorNo3E0, MIZFREFREM. errorNoSEXEMEWRIER, LAfmaxOrderRefflisMonitorgBRTENE, BAE
M. APISERE3THPEMELREIENotifyReadyForLoginEfFFAFR RIEERIEXK, LthAgnotifyReadyForLogindfdhasLoginFailed iR E
Htrue, EFHEMARRATEERLATILM:

8

iR HEREX 1588

()

12 YD_ERROR_InvalidClientAPP AppIDEAppAuthCodef&iR

18  YD_ERROR_AlreadyLogined HRIAPISSERERE, ARILIESER
19 YD_ERROR_PasswordError EEEILER

20  YD_ERROR_TooManyRequests  ERIERHEBIIIRE

21 YD_ERROR_InvalidUsername EERPAEE

27  YD_ERROR_InvalidAddress = PG| PHIMEAE PSRRI, (OIEIBRRERERN
35  YD_ERROR_ClientReportError FENNEEERELN, FEEENEELLE,

DIREESHIERIRT T B AT LIERIEGHIKFEL, HARER FRE, BEEUEREINKF
BREEN, YWRBESSNERFELENRE, BttIKPAsedrseEst. — MKPLieE
ZONERE, BRITE—NERKFL, mms2, RAEAKFRENEEENELE, B
YDAccount.LoginCount50, iZMKFZREMN /IR,

58  YD_ERROR_ TooLowApiVersion  APIRAETHEEERIRMERA, HFESNAPRAZENE

62  YD_ERROR_TooHighApiVersion APIRABTHESIFNESIRA, EESNAPIRAFESME

50 YD_ERROR_TooManyLogines

3.2.2.1.325H
R 7 HEMEERMEIR—EERIZIAPI, MnotifyLoginBIEFF AR EERIRLAFEAgetTradingDay3RENZZ 5 H.

1 virtual int getTradingbDay(void)

SIXEEHRZZ HRRIERSG ETESEN (HEMZENSSIBEAHNAL, ®&24:00:0051 8 T —IERHRENRE, %&#24:00:00
&, EHFBEAEAREH, WANEERE, EXIEREATEE, WAT—IEDRENEE), £ ETEEINRZHERER
ERRR, BEEEIHRETREALSYDMarketData. TradingDay2EAR—5, SMA—HNEETTsE2FERA TIT XN BTEE. 5
FrESEIME IR B 1132 2 H e B ERRUH AR A S HERNZZ S H.

3.2.2.2. SFERME

REREER, FEAREEESHRNHD, —EERNEEEEEFIRASHIAppIDFIAuthCode, —BFE LIREMRFMTERS
BFHYEE. TERBD BN MLH.

3.2.2.2.1. AppIDF1AuthCode

AppIDFAuthCode R [R E RFRIRERFEAAPHENESHNEFHARVBFARER, ERHAREENESBEHRELCHEND
HEK, WidEEEECHRBARZRERIIAPPIDFIAuthCodeIIAEESH, MEHAKFEHTLUERZEFHRFENES, B

SR MIydClientE PinEEE W ES FiHREBIIAppIDFIAuthCode, 1ZZEFimHIAppIDF1AuthCode B BRIARITEIE BRI A1
RotsRs, EEHREEEHILERydClientEfRERES.

BIEFAIREIAppI DAYF RN, (BIEENAppIDEER, EZRINEERGBEHNEFIRERS. WEXSApp DRIERIT:

* AppIDH=#DEM, DHIR BER. WHBFRES, BHORAKES SIS0, 10, 8NFFHF
o AppIDRLEELATHE: | AR EBFRARAS, FIglyd client 1.0
o WTFMAFFERRLIRERG, | BARRNEEclient, AT ERZEARFIARLIRZEEHZEMARS, Bt/ BEMMEREclient

16/124


af://n268
af://n272
af://n274

HTFAuthCodeRBTEFIRRFANER, BEHRAZIAEENAUthCode FBHIRREISE, MR ZEFRARENBIERRATEE
GEIRENEGYER

BIETEEAppIDFIAuthCodefSBNIRIRTIR, REBBRFHESSHEEEEBERTHEE—H, HASIEAuthCodefEAINEER%
QLEE,

3.2.2.2.2. (SERE

ﬁ

EREXRENEREERED, —HORUANEFIRIRSR ERE, —BoAILMEEGRRE. BEAPISEMNEF RS ERE
BEERNEFRRSHES, FRRENERRMERARENEEDEMXE], TEFIHNE Rk ERENER:

B

By

1 windows : &2 ([& 52 1) @fF BREN [Rj@FA M I P1@FA R I P2@K -KMACHILE 1@/ -EMACHIHE 2 @1 4% 4 @FR1E RS AQHE 7L /741 5-@CPU Y
H'5@BIOS/FHIS@QAGHL T X5 R

2 Linux: &M (5 H2) 0fF BREN [A]@FA R T P1OFA M I P2@NM -RMACHHE 1@ -RMACHEHE2 @5 % 4 QERE R Gt il A QA 51 5 @CPUF 41
‘F@BIOSTHIS

TR FRAREZINERAIES, INRIRBEBEEEAPIREN LRFNEEHIER (APIRAGAST1.122) , AILIERRS
BIERTEZEIogBR, M= EMEE o gBR THRTHEINN TARIFENRERER:

1 1@2022-08-12
09:13:13@192.168.6.1@192.168.80.1@005056C00001@005056C00008@MI@6.2@0100_0000_0000_0G@BFEBFBFF000806C1@3
3481/01Qv@C, FA668A82,NTFS, 475

2 2@2022-08-10 20:50:02@192.168.15.21@@5254003A3DF50@@test@3.10.@@078BFBFF00050654@Not Specified

FELinuxESRIREIIET, FiXAPISERdmidecodef2FREBIOSFFIE, BEEMUSFLE L BAR 2B IZEFIHITIV
IREY, IETEFIRARNAFUREEZEFRIHITRIR T SRR ERRETE. ZIASBEEEJImidecodeREHIME T T suid,
HEETFUNEENT, BXBHEF, NEAsudo dmidecodefImzifT. EETILABIEchmod +x /usr/sbin/dmidecodedz<
RZFERFFARINsuid,

LIESSH B PIRERE SR ClientReportCheck iR B iR blenforcellt, BIEAMERESERITERTEN, FliN tHEE %
LinuxtEBIrh RO RS SRRER, £ Fimehh, FHr=4YD_ERROR_ClientReportErrorfIE iR, TESIH T ZIXAPISRERS
EXREMRMERS®S, BRIREEEEHAN, BFTHITUUTMIRES ZHHAGSHITERESRLEER. BERASENE R
REERIRMERAZAFITHS, RRERISRAESEHIER (KEPoBAZISUENRRE) -

o WindowsfJiEEF5S: Get-WmiObject -Query “SELECT SerialNumber FROM Win32_PhysicalMedia”
WindowsHJCPURFFIS: Get-WmiObject -Query “SELECT ProcessorlD FROM Win32_Processor”

WindowsHIBIOSEFIS: Get-WmiObject -Query “SELECT SerialNumber FROM Win32_BIOS”

LinuxBORBRR SIS B 5Gi@id/bin/Isblk -dn -o TYPE,NAMEHZITYPESdiskAIIRFERZNAME, SAIFAR/sbin/udevadm info -
query=all -name=/dev/{NAMEBREIZ IR EHIFSIS

LinuxA9BIOSFRSIS: /usr/sbin/dmidecode -s system-serial-number

3.2.3. IZBNERSEE

AHMEEEIRRHEGTEMNE, ZXFENEREEEAEHITH, XEREREFIRMRSHETEERAEE, X—RUxXS
ydApifflydExtendedApitdBE3E, XEITETydApiEERBFHSEIE, MydExtendedApilRT BIFHABESEIEZSN, BEEER—HEE
TES. BO. IREMARSHSEE, Eit, TydExtendedApi EEARS. 56, REMARSHEEAHIITH.

HSHIBRIEE I RZHAAASRENENEE, a4, BYRIESR, ANFESER. KPIRESE, S8—THYSIESSEENIMN
RIEEHIAIFRL, BN S LOEUESIRIYDInstrument, MFEEEXIMYDACcount, HIF R LKA RIRTFERSEURIIESEER, FIaiTis
ZE1aKYDMarketDataRRIRELEE I PreSettlementPrice 2ESEUE, BRI LastPriceZaNSEUE, MEKENESEIENE, ZiXEE
RS TRESEEMAMRESINPEISEIRSROMERME, Eit, TWEESEIENERS L RERS SRS SR A E (R
TR, BNTRESRERMIER. SN EUBREOATIFESISSTOSTE PSS, MARSNREE, NIRRT LESEURN
BANERN TG FEER R RS,

fEEB{IEIEEXIBIEN, HPABMERASITeEMBINTHRE, SERKEFSERRFITAIEN. ATINREEEE, £
1.386hRA, Z1.386IRAAIAPHENE 386hRARIESE, BESKEETFEERNIBIEE, NMAXNRMERINE. B, &
AENMNREFSEUERRBIEE, BIBAPIFHRE 3867,
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BEpIILAE, EEMFHAHEERSENE, APHRKCTARERIETIBIEEAIXTCPIEE (MREMNE) | TICESEERT, #HaREE
notifyFinishinit L ABRSRESIEFATEEFSEIR SISO, XETIREE— MIRRRAREERIIRE. paEiRMir s, SERIE
R, HB. RIESXR. BXREEE.

1 virtual void notifyFinishInit(void)

R T B ERRERIERFSEIEREETTMI, BIAAPIRRM T AL EARECRENFFSHIERDEE TR, NRAHEEFSRIURI
MEREIEIEER, BPARLAERR R AT LRIt IR TSR S 5.

1 wvirtual bool hasFinishedInit(void)=0
TEZE—NBRILRESEE, UTHEREREINREEotifyFinished nitEIAHLAR Z ER AT LAIEE AR,

3.2.3.1. X 5Fk

SEERTEREr. THRr. 8EIRAT. KESFr. JHEAFR. ¥PRIAR. LRSAT (HARY) . GRAER (BA) H8ANNRSZFR, tXISE—ESIA
EE LRNEERBRZFNEE, ENNE EHFEREET—EZXMES L, Alt, ZXRETIEDIIEKRRZZANMESE, W
TR:

1 wvirtual int getExchangeCount(void)=0
2 virtual const YDExchange *getExchange(int pos)=0
3 virtual const YDExchange *getExchangeByID(const char *exchangeID)=0

BN TS A LOBHERR 2T, BRI5 AN a7

1 for(int i = 0; i < pApi->getExchangeCount(); i++) {
2 YDExchange *exchange = pApi->getExchange(i);
3|13

RE—NIEALEEER— " RZMH, ERENREHIERINTATR:

pApi->getExchangeByID("CFFEX") //H4:Hi
pApi->getExchangeByID("SHFE")  // LHifit
pApi->getExchangeByID("INE") //REVRT
pApi->getExchangeByID("DCE") // KR
pApi->getExchangeByID("GFEX")  //J Wit
pApi->getExchangeByID("CZCE")  //#iifT
pApi->getExchangeByID("SSE") /7 L2
pApi->getExchangeByID("SZSE")  //IA%JiT

0o N O v A W N R

YDExchangefSHARFTEFERIS/IESEIE, Ko ATERRESSHERRE, Bit, MEFATHRERE—FRIE AERSE,
BEAETERIZFR, LERESIZINREARA05EN A,

3.2.3.2. =
SRR T B ER - mAYRETT %,
1 virtual int getProductCount(void)=0;

2 virtual const YDProduct *getProduct(int pos)=0;
3 virtual const YDProduct *getProductByID(const char *productID)=0;

BIRNEARI AR BTG, GltiSXEE tRET SRS, WSEHMERXZIMNES R, BAS AN FEBATR:
1 for(int i = 0; i < pApi->getProductCount(); i++) {
2 YDProduct *product = pApi->getProduct(i);

3|1

RE—NEEALMEEER— M, BT RIERROI TR, NSEMEZIARE-RiFRAL, WEFER RS EEREEZENE
ZYDProduct.ProductID:
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1 pApi->getProductByID("cu")
2 pApi->getProductByID("cu_o")
3 pApi->getProductByID("IC")

YDProductEHATETE FERIIAESSEIE, AEBHFERSYDInstrument2ESMN, HPthEETHRAMZBETSLMNEE, i
Multiple, Tick, UnderlyingMultiply, MaxMarketOrderVolume, MinMarketOrderVolume, MaxLimitOrderVolume,
MinLimitOrderVolume, HREEX&N HENFERSERENTTLUMEARINEER, ERERMEaNEREREARIE, 7
FaHIEERER, ELYDProduct ERISGHUEMHMIREAAR Y. WIFTHFRENBESELAETEXAS.

m_pMarginProduct B F it EANRESHE =R AOLFRITES, FEESNEITESME.
3.233. 84
SRR T BHIER S LRI ETE,

1 wvirtual int getInstrumentCount(void)=0

2 virtual const YDInstrument *getInstrument(int pos)=0
3 virtual const YDInstrument *getInstrumentByID(const char *instrumentID)=0

BN AR LABHAIE SN, GNZAEES EERETZNREMH, WSELMERXRZMMESL, BASENFEBAR:
1 for(int i = 0; i < pApi->getInstrumentCount(); i++) {
2 YDInstrument *instrument = pApi->getInstrument(i);

3%

RE—EEILEEER—EY, ERGONERRIIN TR, MFENEZXAEEONRAR, WEERLERTEEDEENE

FYDInstrument.InstrumentlID:

1 pApi->getInstrumentByID("cu2208™)

YDInstrument@RFHWZOEHRELE, BT AutoSubscribedflUserSubscribed7MEBENEFHSENE, THEHBNBEXERDFERAN:

FEB i588

Instrument|D BB, Wcu2208, SP c2211&c2301

InstrumentHint BYIRRER, ERT LRFRZFRETFEIR, ~5: 510050C2009M02350
BYFErmEE

YD_PC_Futures=1: Hit%

YD_PC_Options=2: HA

YD_PC_Combination=3: A&, #ISP c2211&c2301, BEIIEARAFIEMNEN &L
YD_PC_Index=4: 8%, aiPER300153%

YD_PC_Cash=5: HI£], M0;F%R300ETF

ProductClass

DeliveryYear REIFD, FIaN202209584%
DeliveryMonth REIB, FIaNAR1B®H, 1285F12B4%
ExpireDate BLZEEIE, $a02022080879%E25

Lpi R RIENALEMBANRR AR (FRERFIEN) | BT ERSRROTH ERHTR5E
%, EHTFEMEERENAY), RESERARERRTH T BEORRABLUE A HE
ExpireTradingDayCount 3, EMHATEIRS BIFSSAE/THENN, THESRRBERRS AR IHRORR TGS

=

-+

NREHRERZH, XMER0
Multiple BT, BENTRERRESR
Tick BR/INZEEMIML
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MaxMarketOrderVolume MNIRENRKIREE

MinMarketOrderVolume HINRRENSRIMERE, REEVIEEEEH

MaxLimitOrderVolume RINMRERNRKIREREE
MinLimitOrderVolume RNIRERSRNERE, IRREEVREEREE
HAR R

YD_OT_NotOption=0: JFEAR
YD_OT_CallOption=1: HEKHAN
YD_OT_PutOption=2: FEHAY

StrikePrice TRUNE, RBEUEARINNEY
m_pUnderlyinginstrument  HANSLIRERMSLIRTEST, STLALAGREEMSLANEXER, REASARHNHEN
Eitgesy, SINENTHEMSHNEER, RESSNRHNEER

OptionsType

UnderlyingMultiply et it
X FEAAFEIN S L0848 91
m_pMarketData EEITIEEIRRNTEET, FTLALALREUTE, X MTIBERREE TERFERI
REATAEAEY. m_plLeginstrument[0lEAASEAFEIESEY, m_plLeglnstrument[1]3EM4A
m_pLeginstrument[2] )
BEHNPEREN

RERTAEAE?. LegDirction[0IFRRNAS SN ERESLHIAISLESM, LegDirction[1IFR-™EES
NP ARRSLIRISLSETS )
RERTHEEEL. m_pCombPositionDef[0fEHSEAE SLIR SR IFITEHIBETE LA,

m_pCombPositionDef[ 1 f5AIRAG LI ZRARTERIBEENEAE. RITIREREM /%L
HTHR

LegDirction[2]

m_pCombPositionDef[2]
[YD_MaxHedgeFlag]

BIRFEHARRIGLIRMUltiply 85, RREBFHESANNSBEUNKRER. HEFZIREISOIN TR0, NIZEANAY
UnderlyingMultiply/92, BBAIZEIREIGLISREMultiply/95 < 2 = 10, FREFHSCIN 1 0BURIERESR .

3.23.4. (ERAESIHEEN
TEESBESIERIh, ARIFR. THAFT. ¥BRSAT. LX0FT. SRS ABA O N ATLIES I FRIRPAPIZEH,

BMITENERMEIMERASIHFCEN, BidgetCombPositionDefCountRENTEERESIFCENA MIn, REER
getCombPositionDef AOZIN-1Z—IBHATBAMERHESIFEEN.

1 // EdRFSEHTAESHGRFEE L

2 virtual int getCombPositionDefCount(void)=0;
3 virtual const YDCombPositionDef *getCombPositionDef(int pos)=0;

BMLENBIEREASHFCENSTIESRERTSEIE MERASIFEEN. FRASFFEENBMcombPosition|DSRZAT
NENFATZE—H, BEESE T XHERBEIFCENEMRINASIRIIRERNE N,

1 // @S EGAEFRCE LA R E A R MEGA AR X
2 virtual const YDCombPositionDef *getCombPositionDefByID(const char *combPositionID,int
combHedgeFlag)=0;

BT _BARAPIEEEVEIYDCombPositionDeft(Z B8 FER:

F=Hg 1588
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iR

YDInstrumentID
CombPositionID

int CombPositionRef

int ExchangeRef

int Priority

short CombHedgeFlag

short CombPositionType

double Parameter

const YDExchange
*m_pExchange

const YDInstrument
*m_plnstrument[2]

int PositionDirection[2]
int HedgeFlag[2]

int PositionDate[2]

588

ERAGIHOENEIR, FFIT:
pg2302,-eg2303
€2207-C-2240,-c2207-C-2240
20008571,-20008572

BREGHEEXATFS
RAFREFS

EREGHOENMAER, HFd/IMERES.
HRER-1, AR ZEMERASTFCERMTREE, BN

BRASHCENXIGRNS, TR
YD_CHF_SpecSpec: &#1-4&#1
YD_CHF_SpecHedge: 1&#1-EF
YD_CHF_HedgeHedge: E{F-E(®
YD_CHF_HedgeSpec: E{F-i#l

ERAGRHOENEE., BN RXBFINERASIFCEN RN TRATR.

24, FERBIEIENAE.
BRHMXAT AR HERTAUEAROS . SENEINEEER. INMEIRAS, RASRIESH
1, 0.2FRNESFAMRIEE REMIRRIEE SFIA920%

FRr/EYDExchangelJigst

EREAERFOENFHREN,

FIERBRAVR FA—TE S CombPosition DAVRFAER, ZiARIRRRI S ENMERTHIR
XIMFm_plnstrumentsRIFBEAIFETTF)

SFRFm_plnstrumentR B BBATIR{RITE

XIRZFm_pinstrumentEIFERRSCHEE, BRISHAREE

BINRZ AR A ST ORI TR,

ZZFR
PG
PG
PG
PG
PG
PG
PN
PG
PG
PG
T HARR
I ERRR

ERBESISCRE yizl:):}
YD_CPT_DCE_FuturesOffset=0 HABIXT
YD_CPT_DCE_OptionsOffset=1 HARS i
YD_CPT_DCE_FuturesCalendarSpread=2 HBRtRISHR
YD_CPT_DCE_FuturesProductSpread=3 RRERESmFh
YD_CPT_DCE_BuyOptionsVerticalSpread=4 NP EEER
YD_CPT_DCE_SellOptionsVerticalSpread=5 SEHENEEER
YD_CPT_DCE_OptionsStraddle=7 SEHEREST
YD_CPT_DCE_OptionsStrangle=8 SEHHEAGEEIE T
YD_CPT_DCE_BuyOptionsCovered=9 ENEPINEREREE
YD_CPT_DCE_SellOptionsCovered=10 SEHHERERAES
YD_CPT_GFEX_FuturesOffset=0 HAES XS
YD_CPT_GFEX_OptionsOffset=1 HAR X
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RZ5ZFR ERASISEXE i%B8

T HBFRT YD_CPT_GFEX_FuturesCalendarSpread=2 HESTEHE

T BRFR YD_CPT_GFEX_FuturesProductSpread=3 HREREE R

T HBFR YD_CPT_GFEX_BuyOptionsVerticalSpread=4 SEAHINEEER
T HAFR YD_CPT_GFEX_SellOptionsVerticalSpread=5 SEHEINEEET
T HBFR YD_CPT_GFEX_OptionsStraddle=7 SoHHEA IS

T HBFRT YD_CPT_GFEX_OptionsStrangle=8 SEHHER ERRE R
T EARR YD_CPT_GFEX_BuyOptionsCovered=9 STAHBHRAS
T HBRT YD_CPT_GFEX_SellOptionsCovered=10 SEHERVHERS RS
ABEIRT YD_CPT_CZCE_Spread=50 =5

KBEAT YD_CPT_CZCE_StraddleStrangle=51 EHBEHHEER
PIE) YD_CPT_CZCE_SellOptionConvered=52 SEHERHARES
E3RFr. RALAT YD_CPT_StockOption_CNSJC=100 INAETEIN =
L3 RERAT YD_CPT_StockOption_CXSJC=101 INMIRETEiN =
ERRFr. RAZAT YD_CPT_StockOption_PNSJC=102 NN E
L3, RERAT YD_CPT_StockOption_PXSJC=103 INhRETEiNE
LARFR. RERE YD_CPT_StockOption_KS=104 pEsspEssL

E32f. RAZRT

3.2.3.5. H¥1715

YD_CPT_StockOption_KKS=105

EFNAYTE, EEETSLA0IM_pMarketDataiSsHAENTISEEMARYDMarketData,

YDMarketDatan ABIDERANEEE, RES L—XZABXNTFREHTIIE, SRR TR

FER L

TradingDay LRI
PreSettlementPrice FECEEMN
PreClosePrice HEWLEAN
PreOpeninterest TSGR
UpperLimitPrice BRI
LowerLimitPrice EXERANT

3.2.3.6. A

at
i
il
H
»’_/

MNTERREE, PARFRREM T —MIRBUKFRIS, 25z ReemiraE R, EERARAYLUERZSIE.

v A W N R

// ydApiflydextendedApi Ha] i
virtual const YDAccount *getMyAccount(void)

// RA&ydeExtendedApi Al ifiH
virtual const YDExtendedAccount *getExtendedAccount(const YDAccount *pAccount=NULL)

YDAccountFYDExtendedAccountdiUER-SEEEI FRI~:

221124


af://n579
af://n604

FER 1588

AccountID REWH

PreBalance HERER

WarningLevel1 XBEEHRERR1, BLIAMER, B2
WarningLevel2 XISEIRZR2, SEMRER, B2
AccountFlag MKFTIhBEFFX

AccountFlag@—MIE, B—1""HHENE 1R TEMZINE, B0RTXAMZIE. RIRZEFET: BaRER. FORKETIEE
RES=ANI08E, BBAfbAIACcountFlaghI+itHI&n112, JIMAI—BHHIEL/9001110000,

FLABE A RIS EEEFTFFYD_AF_NotifyOrderAcceptIigg:
1 if (myAccount->AccountFlag & YD_AF_NotifyorderAccept) {
2 // server notification enabled

3|3

MK EE A LAEHAThRE BN T :

FXE 1588
YD_AF_SelectConnection ERALIEREAUESER LERMEEMAB AR, FESIECLLE.
YD_AF_AutoMakeCombPosition FEIWER. EEHACHENydAutoCPEEIES, FBEENEHMTE.
YD_AF_BareProtocol ERRVHERRNRR, FIFS AN,
YD_AF_DisableSelfTradeCheck BERXFERIRE, 58 NERAHE,
YD_AF_NotifyOrderAccept EAREEEREEEER, FESNIEREIR,
YD_AF_NoCloseFrozenOnInsertOrder FORERMENGEFS, EESNEESTE,
YD_AF_OrderRefCheck EABEEOrderReflIREIEILM, FIBSNIR

3.2.3.7. B¥SE

BYFCEEMTERIFCMIEFCRM, TERFCRINMLE. BRANFE, NERFCHFR300ETFERERMINFE, BTEYRF
CHEXABZNZER, WEETRVFCHELNET, FEBEREHR TIEHAEBYFEIEE.

// fﬁﬂ?l'ﬂ'l
virtual int getPrePositionCount(void)=0
virtual const YDPrePosition *getPrePosition(int pos)=0

// Btk
virtual int getSpotPrePositionCount(void)=0
virtual const YDSpotPrePosition *getSpotPrePosition(int pos)=0

N o v AW N R

BRERCRGEN TR, TENGELTERSCHE, MERIGEZERR:
1 for(int i = 0; i < pApi->getPrePositionCount(); i++) {
2 YDPrePosition *prePosition = pApi->getPrePosition(i);
3|11

frEm BTG B GRS EE.

TR BYSF CRYETa R

FE %88
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FER 588

m_pAccount FFeREKA
m_pInstrument BHEEY
PositionDirection SgedslC)
HedgeFlag RIS
PrePosition BYEHCE
PreSettlementPrice FEEEMN
AverageOpenPrice HEIF M

IR B RIS AR

=R L

m_pAccount HORERF

m_plnstrument FEEY

Position BYFCE

ExchangeFrozenVolume RBATREEE

ExecAllocatedVolume BTN EE, EERIEE, RERRSE
ExecAllocatedAmount FTINRESR, REARFSE, FENTRPIR, ROEAEE

B (FEIESESICESARRINTXT ESEF R EININREEMN) HB552F_ME:

AAEMREREER, ERIEIHISE T RESANNDE TEN, NERUTNSHITITHTTIER, BITERERAEER
25N, FAENERSUTRIT GRS MANES KA e TR BRSO, #ITIRB SRS S AMBIEIRS LI RAILERSF
IEERFREM.

IR (PEIESECEREREEATXT LB ZREPNINREEAN) H58ZFE—FNE:

RS ELNFNERS 5 AT ERZN G, FARMKRZMBSHRBESLOITHZRRRMNE110%#TREEE. 2 TBEM
TERIBRIP.

RESEER, 1 BSATESTRSRSTARA, ENENE:

HTBUN LA = min(FIFRCSIRAH + R4, AT D)

HAARAEITE VAT

o HTREI S TR AR SRS SR BRI ST, EEREIE, MERTERE

. EEHBUSENTCSELTICRANAS, REREEEREEAS, 0HTENS, FAMNEE. 7EERRSNRRIEE
gEgch, ERNOE = maz((BAT% — RIKGE) — (BRBM — H4%5%),0),
WEBIAS = — EHEE x WEERBEE x (1+10%) x (1+ 10%), Hebs—MO%RREER, $=MOWEEAIE
RRT AR AL, E AR IR T S

o BUFHRTIS EINANTEE AR RRSEERAAES, MEREEERERIS, ONKRIS, RS

3.2.3.8. H¥ERESIHE

EEFRIESREF, BVERASHORHSHE, He LEBZEFSHIRERMER, Bai&notifyFinishinitzalfEE, BEAT
FAREMAAP|, LR EEREIREnotifyFinishinitZ 5. notifyCaughtUpZ BHEMZIZ RN, BAEHAE R SEBESEIERE,
ERSEMBHSEE—, BEREASHCRSERRERIHEE R, BHEEnotifyFinishinitEENSEHEXEIE iR, F=EA
MASRESHESHEX. ATHSHNEREMETIER, BVEREASHCNNMESEMESEERE—E.

APIEERMEAED, FittRaEMnotifyCombPositionE AR ILERE BVIERESIEHE.
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1 wvirtual void notifyCombPosition(const YDCombPosition *pCombPosition,const YDCombPositionDef
*pCombPositionDef,const YDAccount *pAccount)

YDCombPositionZEMAEHAIFEREZFHSHIE, ERANFEESREETEMSH—EER:

24 FB i%E8
pAccount OB
pCombPositionDef ERESHCEN
pCombPosition Position HeE
CombPositionDetaillD ERAGFFCEMID, XS L. RRAAEENX
3.2.3.9. B2

RASHRETREVSIREFERENSY, BRRATRIESITE.
ZIRRM T IBHIIELRAMETTE.
1 virtual int getSystemParamCount(void)=0

2 virtual const YDSystemParam *getSystemParam(int pos)=0
3 virtual const YDSystemParam *getSystemParamByName(const char *name,const char *target)=0

BRI AR LABRFTE RASE, B EN TENER:
1 for(int i = 0; i < pApi->getSystemParamCount(); i++) {
2 YDSystemParam *param = pApi->getSystemParam(i);
3|1

FBENDEILUEEEXR RS, EXRARRGIITRR:

1 getSystemParamByName("MarginBasePrice", "Futures")

YDSystemParam#REEHSEIE, HEMEINT:

FER L]

Name SHER
Target SHBVERNSR
Value SHa

EiNamefTargetEBRFATER, ATREAHEEASIN T ERR:

Name Target Value
MarginLowerBoundaryCoef MarginCalcMethod1 RASHIRRIES B EFRIRIERE, 1 FREL, REE0S
ITEHSEHRERNE LRI ERRNERNTS, TTLUSEE
LU
0: REEEM
: . X , 1. FEMm
M BaseP F a5 0
arginBasePrice uturesal& Options 2. B
3: MAEIRAN
4: RIMFMEEENZBRVRAE
ERIRE AN ZEAE A1, B9

25/124


af://n752

Name

OrderMarginBasePrice

MarginBasePriceAsUnderlying

SellOrderPremiumBasePrice

PortfolioMarginConcession

UseCollateral

MarketMaker

Test

ServerVersion

ConnectionMode

MinApiVersion
MaxApiVersion
MinSelectConnectionGap
MaxSelectConnectionGap

MissingOrderGap

Target

Futuresgg#& Options

Options

Options

DCELongOptionPortfolio

Account

System

System

System

System

System
System
System
System

System

Value

THEHRGEE SE AN O IR BRR RS RIS AT (F AR
1, ATLUSERRYEWT

0: HEZEM

5: IR (WFHNER, FEAEKER)

7: {EFMarginBasePrice N1

BRIAERIINZRRS 5, B0

TR, BSVTHRIEREFAENRIESKEEETIEEENN

THESEHENRIES A E AR RN, FTLUEEAYMEN
T:

4: BFTNFIREEEMN ZERYRAE
B RIAYE BANZ0

ITESEHF CHINR RAFENFISERIERMNTS, ATLUEERN
BT

0: HEEEEM

5: RN (WFHNE, FEREER)

6: TRAFRE

B RIAYE RN E6

TR, IAF I AEINFISKERIRRN (WFHNE,
EREKENR)

SNF A FE SN E CNERESIHFE, BERNRITHE
(RIES., TJLUEEFENT:

0: ~MUE

1: i, BTFREFERNFaREES, AkinER FUkEaS
B F O ZBURIES SRR RIE.

BRI ERENRPRSIT NG HACER. ATLUEEREREN
T:

0: X

1: [BH

B8 RE S IF MRS
yes: 3¥F
no: A3zHF

HEEERENEEE, WiEaFaSMeeNt, FILBTE
BERAS, RASHEEFEREAILL

EEHEAIES:

0: 2BEEN

1 EREMEEEBIFEE

2: 23BN

3: 2EE(EHIEETEEMER, RecAT L&

BESIFHIREAPIRAS, RASHEEHFIIIZAHIN]
BESHFIRBAPIRES, IRASHEEIFREALL
HREAUEERNRNTRER, BAED
EIRBAEERIEAENER, BANED
WERGHIE BRI AR LRERATE, BANERD.
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Name Target Value

UDPTradingPort System UDPIRERIRO, EHESIRBHFUDPRS, M0,
XTCPTradingPort System XTCPIRERIR O, ERAIRBFEXTCPIRS, N0,
EEARTHENRZMRIES
TradingSegmentDetail System yes: g
no: %7
3.2.3.10. FEBELIGEE

BEROGBEERRN, ANBRELHEASNTREENES, REBEL-REERE—SCRUT, BEARGSEXSQBHENA
FFFERARNTERT A RNAA L, XERRETEMSARERTNA, MEBRASELIOEL. NERNE—AL0L
REE, BeEKEERER,

TEBRRERREENSE, (NHEE, TMFAERE.

1 // FERFEEMAE
2 virtual int getCommissionRateCount(void)=0
3 virtual const YDCommissionRate *getCommissionRate(int pos)=0

3.2.3.11. (FEE=HREER
ERERIRERGR T ERAFHRIREKEGRE, AT RZAIIED T mAETRIIEEEHREE, B, LITGRREEINE
BT EREFRIISHER:

1 // REERREREME

2 virtual int getMessageCommissionRateCount(void)=0
3 virtual const YDMessageCommissionRate *getMessageCommissionRate(int pos)=0

Hrh, YDMessageCommissionRatefdFERSEIIT:

FER 1588

ProductRef F=EaRef, BJLAS#EYDProduct353kEY,
MessageCount EEEN

OTR OTRA(T

CommissionRate EEERIREE

RABFFAMIIOTRIMERERXENE, MZATREIEMUSE, WERXIRRRMLA T RREER TR,
AT AR B ARG cuRY S B B R ER:

OTR <2 OTR > 2
1% < {5E& < 4000% 0Tt/ 0JT/%E
4001% < {5E& < 8000% 0.2570/% 0.570/%
4001% < {585 < 8000% 1.2570/% 2.57T/4%
40001 < {5E& 257T/% 507T/%
LUTAZIENNANRE, RiRfEHIEcuXIRAIProductRef/98:
ProductRef OTR MessageCount CommissionRate
8 0 0 0
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ProductRef OTR MessageCount CommissionRate

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 25
8 2 40000 50

BIRFEISEEBTEURESY LANEREN000, MRAIOTRA3, BIAKRBESRRITARITENEEERRES:

o H—E%: 40003k, HRIRZEENOTT

o HETER: 40003k, ERIRERFIA000%0.5=20007T
o ZE=Ey: H40003K, ER#R#EE/91000%2.5=25007T
o (EEERIRFEILIT45005T

3.2.3.12. (ERIREESE

EHRISXRIREERRGN, (IUBERELERRAZNTREINERRLIER, AFECTREINRE—RCRIA, BEARSS
BXFREENAIERAENMERETZ mNEN L. XEREETERZEARAETRA, MEBREERBIMIIEN. WF
REE—SHNIRMERRBILISE, BESEKEERER,

THZRBERRISFREBITE, MESE, TMUFEER.

1 // RiEEFREEE
2 wvirtual int getMarginRateCount(void)=0
3 virtual const YDMarginRate *getMarginRate(int pos)=0

3.2.3.13. KRFERER

WRERERIRE TRBMR. k. GORNRIEISR. BR URIESENEZSE, 2T MHRSERBXESHREIR, T
XJLEEERIIET

o BRIBUAMCE, RILSEHMBENE, £PaE, EEnotifyFinishinithEHNERYIRIES, BRNPIESRESUEREE. B
T3{EER, AP T EESREIGAEERIESR,. BRNITE, FHESNARLEEMELHRRAR

o NREHNSEE, BFIE, RIESHESIEEHERE, BEREEELISUER. APIRERRHMENSHEERG
%, LR AR PRYITIER TSI

o BHRNESHEHFSESH, ZENNESHILIRER ISR NER, fINREE mEERMRSEREZmthEs
YIHERHRSH, B, FESINTRIISHEERRNESH. FEFSIRESEH

KPS ERERIEREY 5 REERE:

1 /// when trader call following 3 functions, pAccount should be NULL
virtual const YDAccountExchangeInfo *getAccountExchangeInfo(const YDExchange *pExchange,const
YDAccount *pAccount=NULL)

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

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

YDAccountExchangeInfoRSEZEFERUNTTFn, HERAKFFIZZAT:

FE L

m_pAccount Nl =t
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=B L

m_pExchange RBAEENIRIEET

TradingRight RAR, SR

IsDedicatedConnectionID TREAEANE, FRESNEEE
TradingCode[YD_MaxHedgeFlag] RZmIGEHE, TLERERERFINS TR Z5RE

YDAccountProductinfofdEBEFERUN TR, EEEAMFFI~R:

FER L

m_pAccount MR PEsta A EET
m_pExchange RAFEERREE
TradingRight RBUR, aSEHE

B, BER. EFERNESEEEA, FRET % miESORNNEERMENGET

TradingConstraints[YD_MaxHedgeFlag] N o
¢ BTREL mis, EsIRESY

YDAccountinstrumentinfofdFEBFERIN AR, EFEAKFISE:

FER 1588

m_pAccount MR PEEa AT EET

m_pExchange RBFEERAREET

TradingRight R, SSEHE

TradingConstraints[YD_MaxHedgeFlag] i_l{zl: EFERNESHEE, RrRREZAANEERENEE, #ES
m_pMarginRate[YD_MaxHedgeFlag] RIESFHE, FBESNRLESE

m_pCommissionRate[YD_MaxHedgeFlag]  FLE#E, #issNFaE

RFQCount AN, (it E LRI RAIREIRETRIEASGEN
ExemptMessageCommissionYDOrderFlag  Z33REEAIYDOrderFlaghk F ARSI AT ESEERIRE:
MaxMessage BRAGEELR, BY EREZEIAEZEH RS

3.2.3.14. ASRIEESH

HREGRIESRES, AARIESSHIRERZMEEIELRR, BHATEKE. ATENAERZFNESRIESSE, BEXA
BRAFRASI, BERARENNRESN, RENNSNHESESRESELBTHT. ESXTHSRISRENRS, BSEHARE
UFEtRE,

BIARM T TIBHATERIEEEERITTA:

1 virtual int getMarginModelParamCount(void)=0;
2 virtual const YDMarginModelParam *getMarginModelParam(int pos)=0;

Hrh, YDMarginModelParamBy%5ta9:

FE
MarginModellD

ParamName

1588
RIESHEELD
244
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FER 58

ParamValue SHE

LAXBEIATSPBMEE9), IREIRRIESSEUI TR, ETBEASPBMAYRIESREIDE

MarginModellD ParamName ParamValue
1 MA.intraRateY 0.7

1 MA fut.cvf 10

1 MA.fut. MA211.price 2603

1 MA.fut.MA211.marginRate 0.2

1 MA.fut.MA211.timeRange SPOT

1 MA.fut.MA211.lockRateX 0.2

1 MA.fut.MA211.addOnRate 0

EAIERSERT AT AEAT P AR AHIER

1 <?xml version="1.0" encoding="utf-8"7>

2 <spbmFile>

3 <version>1.00</version>

4 <exchange>zZCE</exchange>

5 <exchangeName> B i 32 5 i</ exchangeName>

6 <createdbate>20221101</createdDate>

7 <createdTime>150229</createdTime>

8 <productFamily>

9 <productFamilyCode>MA</productFamilyCode>

10 <intraRateY>70.00</intraRateY>
11 <futpf>

12 <pfCode>MA</pfCode>

13 <pfName>HEE#TE</pfName>

14 <cvf>10</cvf>

15 <fut>

16 <month>202211</month>

17 <futCode>MA211</futCode>

18 <price>2603.00</price>

19 <marginRate>20.00</marginRate>
20 <timeRange>SPOT</timeRange>
21 <lockRatex>20.00</TockRatex>
22 <addonRate>0.00</addonRate>
23 </fut>

24 </futpPf>

25 </productFamily>
26 </spbmFile>

3.2.3.15. K PHSRIEESH
EESPISEEG, TETIU TSR REEE MUISER s,

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

Hrh, YDAccountMarginModelInfof5tafRa9==ERaN T :

FE L]
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FB %88

AccountRef P ES., oTMYDAccountd3kER
MarginModellD {RIESAEEND

CloseVerify FOREANET AEE
MarginRatio RIESEER

ERNFAEE. BEEOR, FERTNAGRIESENmFE

ProductRange . _ I N "
NEFRTAREIERREE, SESRIESIRE—I

#H#HCloseVerifyggMarginRatio K4, SBELITEEREBRNEEE, iEER, ProductRangefZAAIEH,

1 virtual void notifyAccountMarginModelInfo(const YDAccountMarginModelInfo *pAccountMarginModelInfo)
EZXTHSRISEMENAT, BEFHAGRIESE,
3.2.3.16. Miiz&#]

BIERGATLUZRRRASTISR D ARMENESE, DRERNESEARBRNESH.

o BHENESHEZARISHHAINENRN, TEZENNHCE. RRE. HFOEMBREHIES, FRNESHASHEIEN,
HXERNSHEMEBANESHPIRE

o BRANESHEN T ENMRHRIESRINERNTS INRESHIRETSE, HIREGHERATERNRESE ERESMN
EMNEBEESY, SERKCEREEFIREERR, BRANESHFREEAREERENNESHMIEH, FTERERERE
BN SRR B TR

(EF RIS AN =R T EFTR, 5YDAccountProductinfoflYDAccountinstrumentinfosRgd
TradingConstraints[YD_MaxHedgeFlagltB45 &, FlaERE=RZIIABIRRIAE FRIXIESE, WF 7 REFANXERNTESiBES W
XA EARXAEHN,

FE %88
OpenLimit FEERE
DirectionOpenLimit[2] LEFCERS
PositionLimit FFreEmRE
DirectionPositionLimit[2] ZTRFCERS
TradeVolumeLimit 2R
CancelLimit TIEASEEPRSE)

BARNEMN I SERT LIET LA @73 55KE

1 wvirtual int getGeneralRiskParamCount(void)=0;
2 virtual const YDGeneralRiskParam *getGeneralRiskParam(int pos)=0;

R £ ERIE RN S 2RI GRS TR

1 for(int i = 0; i < pApi->getGeneralRiskParamCount(); i++) {
2 YDGeneralRiskParam *param = pApi->getGeneralRiskParam(i);
3|1}

BANXESEYDGeneralRiskParam &S8R, HEMWRII TR, F#9(GeneralRiskParamType, AccountRef, ExtendedRef):

FER 588
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GeneralRiskParamType XUERIIEEY

AccountRef WRFS, -1RTOAIEAFERN, EftERTNARFENR
ExtendedRef TEFS, RERNENTURTRZM. R, 88NFS
IntValue1 BRISHN

Intvalue2 BESH2

FloatValue FREH

FHEFFERIRIEMIERER T _EEATERIntValuel, IntValue2fFloatValue, AEBHSKIEMINRERT EIAMNFRHES 2L, B5%
BRI, XN iR Bs MRS EENR R R B R,

3.2.4. IV EhSEE

DIAEETEEE TR SEIELIE, EaRmEEMTF TIEZRPES, MRUHFRRAEEMSIESEEEIRS SR, BEILTR
EEEEEFRBEIHARAEIZFIRNHSEE, BASFUNRZNERATRERERN, AT ERIREECE TN 7 ERES
R I LIHRIERR S, ZAEIN T X— R @I EEEEnotifyCaught UpBAHR R E .

1 virtual void notifyCaughtup(void)

ERFEREMIRHREESERAREERAIIMKAS, APIHEKNNSIRARESEIENVKSSERMNEAKS, EHRIR
IXSEBE TERIIRAKS, BARIRERKEREETM. % ERERRIREE L TERIIRK, ChREAEEEERE™
ERIRK. MRRETHEEE, SEXRGZER, FEESILZEE.

RMERRERIESEIE S IER R Z M ERWENATEUE R —HFRY, EILELAA B S SEIREIERE, BSEXR St TE
PE[ESEGRLIER

3.3. HiE
3.3.1. TREE

SAPHERNZISHEGHITCPR ZiERTHiEE G, APIREIEnotifyEvent(YD_AE_TCPTradeDisconnected BRI BLATUIIT 7 S1EE
HOIERR, ItfR, APISRMEKEIBERIER, BEIEHMER L/EAPIREIENotfyEvent(YD_AE_TCPTradeConnected)iBAl, [R4LATISHE
SEHIERM, BRBLUTXE:

o EETEPASEREHHSEE, AAMASEnotifyFinishinitEE, EER/SmIFa Mkt iRt s iR Ak R
7K

o loginBIARAYFRBBINMIBFER, HEAloginBHNIIET, APISIRIEESAEHIMESNIZSERERF T RAKRIEAP, BINE
BT

o IMEIEEHIBIENEERE TSN, ERETEN, NEEHANELLZIE (ConditionB) . EEEIEIEERIEBVIEIEFZIA
EEEREFAITELRN, HETERNBVSEEEH LEHESES. FiNRZ BEER LEHEDER. EERENRS
BB SERASHRE THERFERIES, HEEINSEESHIEESRETHNRE

o WMREESHIBELISBELMN, WEBEREHGEEAXLFID, EXENINESLGIDEAER, EMESSAIDAEILARTFHIEMES
BEERETER., REEEERERURAPIEEREETSYURINEE, FELT=FERE

» BERIREREER, WRANEEEAMEERSHN, RABERSHEIITHEESLSE (ConditionA)

» BERRETER, FEAPIGRTEAELRE, NWSrEFEHITREESSE (ConditionA) |, IAI7ENOtifyLoginZ BISIL
BlnotifyEvent(YD_AE_ServerSwitch)[Eifd, Fr&%E T —RESTHR

= BAPLISEERAE A, NWSEEHALILELE (ConditionB)

o HAEILZIEE, BEBER FAPISERAt)RARASHEMNHEEY, XSETRISEF—EERY., NRABEERXIE
R, BILAfEnotifyEvent(YD_AE_ServerRestarted)hEzEECAPI, LIBKIAPIERERHIES
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ConditionA notifyLogin I I*){ notifyCaughtUp

Connect ReadyForLogin login notifyTrade
TCPTradeDisconnected TCPTradeConnected v 2 g
ConditionB: A @®
ServerRestarted

LA, SEEER—IRZANERN, BIAAPINREERM T =MAEEENLES:

o EEHE: XMAXREATE. BRERZREBR, REEFENNLIRMIEERIFHIRSRETRTE. RAEREEFSRET
B, 4 EoTReRERATIRIEME,

o BEAPIH: XMAIENTEEFRSEERISIEFRY, EELFIFAPISENIEEREIK. HRREFRFEFTESHAAR
X, TJRERESHAPIEH TRV, MERIEREFSEMRTERSREPATLILARERIANERE, SUSSEERAR,
EFEENREREFER MRS, R, E2LAEEPBRBR RSB ARARINPRFIRENAREENE, 15
BEEE HETHS.

o EIEVEE: IAESYRENTIAN, MNRIEFEFRMILFITRA, RKREBNIRERINEE
notifyEvent(YD_AE_ServerSwitch) S ANRISIEFRLE T AR, EEEIBERIEEF—IREE B IR RSB AR AR IMEB
RoREREED, BRSNS T RBEFRARY. AMEX TRAMERESES0H.

3.3.1.1. 59H

AT HEMHEEIENTBMNRBENTE, ZIAMEHTSURAKNE, CULBREAEE LRWSESM, SREEGE. 18
BREFEREFHEN, REENRZSERENERRE.

SR SRR =EMRSHREMIIAEER, BIERAIE TydServerfEEIRSHFFI—aIEITYdArbAU RS EE. AHERRBFS T
BEFIRT BRI, EEEERSHRIVEGHRERSIARNAS:

o EEitMP: EBRSH|IIRBEERSSE, RARE LBEREARS[ROKESE, BMERESE, SRRSHBALERAREE
ERIhEMFEERS. EERRATS, SRS EIRS SRIEFEERELBSES00ns, WTHHRE. BESFHRRRER
SRR Z I BUENBFBRAES.

o FREUMMEREFIGRIP: ERRSIRAEM, SRRSHXBAEERSR. TSI EmMBIRAIRE, BETSKERE, RIEX
BORERZEMEEIWL L, TGRSO, —BEERESRE, BTEVERNSERSHENIRE, SRRSHEEELL
TERKIZE ERNEaNFHEER %, XM SR 7RI A, SRERINF—EAMREERMR TR BANFRIME.

o EtRE: ERRSIRBEMW, RAEE LRIETRZ4E6E. (BRATEARSS[NEMRRS [ LR EER, S(adEt
18R, EtSREFEREFE—ENTREENTER, B2 ErmBHIARERSEI TIRARNEE, REREAIMHERRIK,
XA EASEGAROIREE.

SAREEN=aRSRIINE (PN, BT EROH. XBRKNEEEHES, MRMIFRIEPEEEEESERSHET, £
BRFSHZAREEEREER. ERENEUESRLA00MBITE, BENTIMERERRITHMNITFERR, ENENSERHEL
BRHEER, AJLIERMEREAMERMN. 77 B R WESIEERITTRIR, BINIRAENRZZMECE HPHMAIED. S
HWERTIER, FIEREREFHNL, KBMAETENORE; SPENEER, FTEREIRIIRZN. SHFEIRIEEE
T EEERRSS, ENEIERMNENRKATARSSE, MR DATEER, WINARESEIEMESENGE, FAHX
MHRIRRE AR REEES.

SR SN EERHTIRENT

o ydArb: EREBE(HEMN EENEHTEERF. BLOREEREEFNTRY, AERATRRENIER, FehBNERTREES
FATR. BRNEGESERTRALNEPEE (RSATVKTIESAMERK) FEERIIERTR, MREERT RRER.

o ydGuard: EEEFEAIRSEE EMydServerBIF<FirHiE. @MlydServerfPIRSHMYdJArbER, BrYIFEFRSSEE LydGuards
ydArbfERhEEE, MEARSE FydGuard \ydArbEIaE R, ARS8y dGuardiEERERIEX ydServerflIRZ Z M= 2
BN, RETREREEREEREINREERRERSEHIERRSSNER.
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1

P/ : ; FEF/A
I i
| |
| |
| |
E= : : smEe
Bk R
e g T
=l Failover
A
EEEREE—| EEEE® [ Failover-!

LRSS RSN, FERRUTHANSKAPIREE .

RecoverySiteCount=2

TradingServerIP=<ip of master host>
TradingServerPort=<port of master host>
TradingServerIP2=<ip of slave host>
TradingServerPort2=<port of slave host>

vl A W N

IEEETR, ERRSENydServer 2T EIIRT, SHRSEENydServerHZAbTEIHIRE, ydArbMlydGuardtapiaIEEEHFENE
RATIKR RS N ERRSBEXEIEERSEE, WIS RENIAPIERERFAIRS S EEAydServerat 2,

LRETETIRN, BRIRSLRydServer2ffiie, FINERLHRETEE RURKEIERARSS/LKESIEHAPRS. ZIXAPI
WNEMES, BRIAEERSH/NPHITERENE L, & EENEESRIUSELZEFEETAE. ATEERESHSHRY,
UNERTTERRAY, FERAEBTHE:

o AHEEBEATRINER: HESRESENNERIRENRIEEF AL BRIEEERERSMZAX M ERA, RKEEFa—BS
ENREFIRERT, ERHTRESBREZRZZH, ANEESNRZFNHBENRE, XERBEHAFE, EE AR,
I, SRESTEFREEIOEAE, MRBEFERETIRIER, MZENMRRIRERTIAERE, B8, AEiRRSE
BIRAERERNRRE., FENEREFARN, EHEGBERRER,

o TEFEERIRRRAGRAMMNAL: BESRESIENNERREMNMEE R HZEEIERIRSSNTVKESEIERIRS S ZRIINXD
MEERR, EMaINERENIES, FEREFESERENINNRZAMREER (BUHMAFESERRMENESR) . TR
SFeRTianE, DERFRIEASELRREARS, BERTERRSHNATIVKELBERY, SRRGSHRERAENX—IREER
22%80rderSysID, OrderLocalIDEAKRealConnectionIDRY, {BAR&SE0rderRefly, IPAREBEERRNIXERRE, BELES%R
BEIRCRAMRERIERERRY, HBZIOrderRefH-1IXFIERAT, EZIREEAYINIRBRIBE—FAIERIE], MAPERBEHRILE IR
IR BRI R AL B A B AT AR AN SR AN BB i TR R,

BEEETRARNEE S BRAISIRE, FRTEIMEEEABEN MERNPiBUECE BRI, MESIRRERZEE
F. BEEEIREBN T RBEFSIEEER—IRZARECHINNETRE, FIEFRSERIRERREESTAEE. B8
EES B NEE A RIECERFFIAIT

1 RecoverySiteCount=1

2 TradingServerIP=<ip of master host>
3  TradingServerPort=<port of master host>
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3.3.2. (TIEEE

LAPHRNIEI SESMTCPITEERE IS EBIE, APISEEnotifyEvent(YD_AE_TCPMarketDataDisconnected i@ T BT 7
EEariEz, e, APISFEARIIEENERE, BRIEmMERE EEAPIEEENotifyEvent(YD_AE_TCPMarketDataConnected)i@
. HEERZEENLRE, TEEEENERRES. EERIE, AEERXTRETE, APESEmEMTAMERICITRGS, Fit

SWENTCPITIE.
notifyEvent - notifyEvent
. Connect
TCPMarketDataDisconnected TCPMarketDataConnected

3.3.3. XTCPEE

LAPHRNZ SHEEHRIXTCPR ZIEE T EBRI/S, APIEEEnotifyEvent(YD_AE_XTCPTradeDisconnected iBANXTCPLAEHTT 75
BEEE, e, APIRFEREINESRIER, BEEIENEE LEAPIREIEnotifyEvent(YD_AE_XTCPTradeConnected)i@Al.

AMTAEEREREERE, NWAPISERERASETCPRE,

notifyEvent - notifyEvent
. Connect
XTCPTradeDisconnected XTCPTradeconnected
| lHu
3.4. iﬁﬂ

RISTERFRTLAEDHERAPISEAILE e ATt RE E B RAPI EEIR AR, MTRIAAPIRGHRAESR, TEBIMREAIRISHER
T, BEZIATEydApisRRHt T startDestroy BT SEiEIE TR, BKEABRSINERMBRAPISLHL.

1 wvirtual void startDestroy(void)

startDestroyf& &M RIS EHERRIE, ZREREEHAR R SEESRTTH.

o F—IMNMERNEETERESHNXAREETAPIRNEEILIE, S/ ETYDListener.notifyBeforeApiDestroyiBAsE—ERE LS
W, {ELdfED, BiEnotifyBeforeApiDestroyfIElERET, FrEAPIRIA ZINEEERETAER, YDListenerdhfyzz 53 [EERIEL
WASHENE, ER2ydApi LATENEIRREINYdExtended Api B EERAIEURHIART LIER.,

1 wvirtual void notifyBeforeApiDestroy(void)

o BMBMNEET(FEHMATALIE, SAEIEEZYDListener.notifyAfterApiDestroyiBaliSIRE £ 2R, SRS, 8%
notifyAfterApiDestroyfIEIEEREF, FrEAPIRITHEELAR MAPIHRIEBHIIEEHITI AR,

1 virtual void notifyAfterApiDestroy(void)

ARG, BETERESIIFLANLAIYDListener F383L0), AREBASHEEHRZLL. ERBERFT, ERILIEREIEHRAIAPI
Ll
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4. 5L
4.1. D&%
4.1.1. FEXREN

FERENNARFR B ¥, EERIEERAR, B ZMTNESRZZMRIERIAGTED ZHAER, UTEo3INE.

ATETRCHREERZARR, BROTENKERIR, ZERERERNEEFAFEN BTG FAZERB1IE
1=, SEERE. BYEE. RIEER. &R PONENNZE. BRIBIARIEIEEZ M BHIEIER LA CTPEIsyncmerges & CTP
SHEEROTERGSE, MIESFRZAMIREINBIEIERNS N EIRFIRG, ATHREFTIFHREMERNIERR, 2
ESINT—LREITE. WRECHERNEFEEREMMIEN, NG AMIEINHTAYEIEIEERER, IIREREETZRE
NERCHED S ESRBHIFR,

FESERR]LAZEYDACcount.PreBalancedh£EY,

4.1.1.1. HiIERZ RERIERT

HAER R B FTHIEER M CTPRIsyncmergesl & CTPRASEIER O P REUEESBITEIREHN, B AT, HhrriiaE. RS, &
MERNIRHESMEERNFSERERENN, BElREERERRTREN.

WERB = WERLER + PR + BTN GBI — B2 o Sl — [ 008 55

Baimiz LERVMEZRECHSRAEETINY, OETESDRFEES LREENT, ALCHEXBIEENTAZIZSTIERIE
A, XMEEEAER, BRIARERNRZAHHTERIG, TRE2SHEATESROMRENERITE, BMERTUBEHEASH
HICREERE, ERATRENERERSMRAORZN S, BUBAERITZHMERTIXMPER, SRIEESEZDAEERE
RFN, ENECHAERDREENG, FEEEEE DERRENEEER, AR RSERRESAEIIRAEESER
SR Em AL, SEZEESFHRERS, ERER—REBEMEEENESERREMS/NTET100%IBHET, REBERTH
BTENR S ERREIUSEISN RS REIR. XTRSERRERNS XS NS5,

BEENRREZIX NS ERNEZANEMREE SR ZIIRAE S AMEEHERRSERARERE, TR, RREREEH

B10051E, ERRESHHES0HING, EEMREESHOE Y2001, BBARERTEENHERT, REERRERE)
PABEIER TF.

RSER tEa%kE EaXEEN EEEMERE S
SHFE 2k 80 40% 32

DCE ik 80 50% 40
CFFEX 2k 80 10% 8

CZCE Hiftt 20 20

4.1.1.2. iE53Z ZFRESRER

ISR Z ARG P LA SERER R 2 A — B EOEEUR BB TE AW AN G, REBERSERIIHTHSRS, XEZAEEN
%, REATHESAIHZ ERAENIRNLGERE, ZREHHREMBEERERENTARSHON (THRIFSELH,
HEEEEN, TAEAPILIER) 9, BEXWiZseEEMEREFROMmc RS (REEFPREHENE) . PELE. FERII=
MERRTETITEEREY, BMIEIERAER, ERBETERIMEERIRRSRs G MEEhERNIRARS5EREES
HERRIRDILATERNERER, EZX—ERESFARHAMFNGEEINALSTERECHNIME, BT BRIEERTESIER
BETTLREIE, FRKBIIREETIUERBILITRE.

ETREEIR AT EEROEmme RS (REEFRAMTEEE) . PELE. PERNI=HHENIRXEFEER, AUTFEES
HEHERTZERANTRAESEARD Eit.

REHIET BERNT AR TR D AT LUERI B IA RS AN .
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PHTHERL g = PR LBy X ATFIBE S 50 + PO TARES prame — min(HATRUATRH S 55 i 0)
WAL 0 = WEIRA L) g5 X TR S g3 + RIIRIER . — i (BATBIRE R E e O)
B =AARUEASEE), DERGPRE IR S T Urich SRR,

WAL RS o prme = VP ITHERL RS 535 + IRTHHEAL2S 55

SHIRR BRI, BEENRIEEARERN, BRUNREMRAFERERARRRIBRION, BLABEINRERIEERN, EItER
KR, BEER NEEDHA0.

HEARH = WA — [

4.1.2. SRE

EZERNRIT, HSNEER TIREEEENS BB, ZREEMEEIBAMEE LRSSNEEEERN, EPASHHER
SHERERREEEN, MREMZRAEEIREG LHAE, PBLARKEMEEAZAES LHESYNASHE LS, BE2HS
FREEEHER. XEHASINESEBREBISEET 7S,

RZCHEITRREES IR HE RRIBESINFD, BANSHIHERFANIHTIRERENHAS S, HSNEBRNE
NZIRREENNMAEEPHSANGE, MEEXIPER T ANIZERRSERARE, BREERRERTN100%, BUSIERESHE
L.

{FFydExtendedApilgIE & RT LU AYDExtendedAccount.staticCashBalance (S RENERSA A,
FrSia = ERT + N& — 4

FeEIMERENS, SREERT=AIREE MRS PHI= AN, NRERBIARARITRERES, BAMATLUERAESME
FAPREE SRR B EIH N E RS LINIR BE B ERIBR SFIRIIEE.

{FEAydExtendedApifgIEEE T LIFEYDExtendedAccount.BalanceSkENS R AT,
SRE = (BEPGE — G E) x BEMHRE
4.1.2.1. ZE(EFRRE

BIRSBYIRERSFRRESRSERANB NG, RESEEANESFERREINSARET100%, MAILUREERASEN. &
SHEARENNZEETTLAMNYDAccount. MaxMoneyUsage F3EEY,

ERCERART RS EAERESESAMIGHRSEARENSRMT, RESTUIHENHASHEERSIERIINGE, TESE
T—MlFRiA.

flgn, FRRERETER. K. LH=ERERR+TRS, EfFSNEN10057T, REFERRESBIN50%. 30%F120%.
FKEER, GIFHBIETRESENE, HHIBER TEHENRERSERRESSHITRRS T ENHAMAS=E. FEit, BALL
TR FEBA AR,

HREFR Kr5ER LHAFR
IR S ERARE 50% 30% 20%
SRR 50 30 20
AE1005/5HI5RER 100 60 40
LR RSERAE, REENASEARE 10% 20% 70%
BIRESRE 20 40 140
HE505FHISRER 15 30 105

BEREHRFydSyncAILABRHER CTPRIERANEASKABRLEIMEZIAES, BEEEFRSydFundManagerstll 7 B 51X
BENRTIBIKIE, SCHILUEKRASIOERIKFUERREERRTSFREARBTIRSE. IEFTERRRECHTR, BE
EATIRERIRIRF MR ECHE RBMEA SRS,
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4.1.3. Hfthilzz

NTRZBUHERENGEIHENG, ZAERESNENHENGEARNPERZEXRMIOMANEN G, SR SEEMERZME
X, MEBETEERZAIAEEERMEENTE—RZIBNNSNGE2EREN, BRE LENRETHN—ERENRLIFEERE
Uy, XEIFEEREMNEETAREIRMESRINRENE, W REREREEEFEMIESHNHISNGERERN. 3%, R
ZARE—ERE, BATICRERNEAMENC, HiSiNaS2ER. RERSRsSINEITTE AT T R:

MEMG = T + W e T + R0 e — FLE%k

ESNERSHES T, FERSNRSNENHENEIHEATU TR, 2T LARR, SERENRSNEIHENRGRERF
ERRESamE:

SRS = BANE x BEMEHRE + i8R
SR = WERE X FE AR

SiEME = SREEMa + S WIBGHE

WEMER S = WEBRGAaE + WEIIBUTTE

iRz RBefEydExtendedApicRsREY :

o mFASNE: JARIYDExtendedAccount.dynamicCashBalance()5k15
o 5B &N & JAAIYDExtendedAccount.cashBalance()3%8

o FERSINER: JEFYDExtendedAccount.preCashBalance()3k18

o ATHEINES: JEAYDExtendedAccount.marketValue()3k8

o FEM{EMNES: JEFIYDExtendedAccount.preMarketValue()5k15

4.2. AJHRE
TS = SRH -+ TRRT + min(NIH0E T, 0) + FHAIE — T3
—WIBARE S — SEHUBURIES: — WRUTALRIES: — AT BUR % 43

fEFydExtendedApiRdig B & BT LAERYDExtendedAccount.usable(SREXNIT B R €. KHREENE: FCEFAIHE, FESIREN
bR, BEt, BXETETRARSHTR TSR,

YDExtendedAccount.Available SATFE & LLEEER, MWTHIATNALIEHAvailableF RBEEIFEFECSIR, EittAvailable2A8E%E
BT REEERFER.,

Available = 555 + TGRS + 1#0F & — F8:9%
— TR RIS — SEHIBURIE S — HIBUTRURIE S — AT RUR 45 440

HTAPISIESRIFTEIRUAR BIFTRT ERRMNMEF A2, FTRSSEEAPI LB TR EBAIERMIESREEAEMERRIER
Y., WXRIFLEREERSFAERSUER T, NREFEHMARZTERNEMREST=ENBFRIRNKER, TLUBRRZLCEMN
EEAEHHRBERNNESER, EEaEF Available FARITRAEE, FEHBRPositionProfitlISHRERD 217,

A AEEMAvailable RERIFER R REEMRERINITENER, BARIFSIUESNE SRS

4.3. HAE

LIFTEEBHAESRER, TLUBZYDAccount.DepositfRKBEEITAESEER, BWITYDAccount WithdrawiFEEit \NEEE7,
YDAccount.DepositFlYDAccount.WithdrawfE—1N32 5 H A28 EEIER, YDAccount.Deposit-YDAccount.WithdrawB[ e384 H H
ANEFE,

HEIGREHSSEMALUEIYDAccount.FrozenWithdraw3kg, KEHEESHSMELLCBHITREHSIREMAREIN, SL8ERF
ZEaFYDAccount.FrozenWithdrawSBRDE/D, Sl RCHATERNHETBSBERINEH S HESEERIGE ST,

LBREBANEHE HSFER, S@InotifyAccountBRIZHREE, BT YDAccountEthFRAEZUMESBNZEIREE, ELREA
EFEAERFRN DA FRUBARBRET HAZ,

1 virtual void notifyAccount(const YDAccount *pAccount)

4.4. NRE
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LERFEALMYDExtendedAccount.CashiniEER, HISEL RIS S BINAIE, HBINERTTRENFISIIEMSBNAIE,
REFEIFESHBRFEEHITEEZTFREH, AR FENFIEFFIE,

NUREEMEEETHE, BRBIRENFESHITES T YDExtendedAccount.CashinFhrigiR;, FEEIRBEIHEZESHARZEEZESINR, HE
IR, RAREMTENFENNSEESHEENEZ0, B, NASthAREE AR~ EMmEnILRE,

4.4.1. IREBPNFIE

IS IR SR E AT

BT BN & = — M x S LI3RE x fRPEeE

Heh, SRENHNEBRS, MSAKERIT, SiRBIRNEB/FAK/FOKES, NSRBI,
RIS IR BRI SR B ATUS:

IR TT IR G = ks X S LITREL < IPlE

Hrh, M18ZZIYDSystemParamr (Name, Target) /3 (SellOrderPremiumBasePrice, Options) HISAHEEHI, LI TFIERRSE
ERRFAIIES

e YD_CBT_PreSettlementPrice: REZSEIN

o YD_CBT_OrderPrice: XREATHMNERS, MIEABKEMRN, ZIRBARMNE/FAK/FOKRS, MIS/REMNIE

e YD_CBT_None: FEIMXFIE, SRFMNIER0, EIEIEELERBNARIFENFE, XERARENAR, EEETRERLHIE
A=,

4.4.2. F3IRIE

B ARSI AT R

ST ARG, = — el X G ITRHE x HIp KR
B ARSI B AT R

WSS ARG = WAEH x £ 978 x At

4.5. Bith(E

TEIAIRU I = MR OB x MR N x A4 — BRI OE x TEGEN x &4
SR G = WPCLHOE < & x 547 — MR OB x & x S4eR%

FEEBN B0 S BB B S Bl el LAEIT YDExtendedAccount.PrePositionMarketValuef1YDExtendedAccount.PositionMarketValuegk
BY,

SHHERERFEA RS TRERFN I BNER, BRSNS NAS RIS,
4.6. FEE

4.6.1. BEHLFLEEE

IREBFEBIERPAINEIER, BERFLBERERMTNEE, MERTFEZRTEMSHIRHRIEEN. E52AT. RIS HR AL E
EAS R Z AT IR HETT RGN FELEE, MINBERAIERNTS, IEHINBERREN, FORBNREFLE.

AT LY = IRPEH < IR TE 0

HORT L3 = HUpE s x PR E T8

T T = TFaR x JFERECTEERE x BEh i x SLTE+ T OBEcE T F4:7%)
FHORETEER = PR X (PO ORI TEEIE X JEhiih x LR+ P45 S TF4:9)
FHEQHEC T LM = PR x (FIEFQRECTEREE x BB x GLTE + FIE G REcRE T T4:5%)

\
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T = Y REFER+ ) HETHENR

P P
+ ) FERETER A+ ) PASCRETER+ > CPHEORESTER
FIECB RS IECRECA %' JRATHE RS

ITRTFEE = A7RCE x (ATBURET T8 + TR T 22905 < AT x IR & Z3)

A FEEEROI LB ydApifFAdgetinstrumentCommissionRate, EREESZU TR, EENEEIEESAMRFIRET LAE—FE—
MREELE,

1 virtual const YDCommissionRate *getInstrumentCommissionRate(const YDInstrument *pInstrument,int
hedgeFlag,const YDAccount *pAccount=NULL)=0;

REIRIRIES SRR MK R R

£ FER L

YDCommissionRate OpenRatioByMoney FrEmMRF LR
OpenRatioByVolume FEOmREFFEE:
CloseRatioByMoney FRECRARFLREE
CloseRatioByVolume FHECHREFFEE
CloseTodayRatioByMoney TS ORMRFLEEEE
CloseTodayRatioByVolume ESORREF T4
OrderCommByVolume REPEEEF
OrderActionCommByVolume R EEF et
ExecRatioByMoney TN ST LeEERR
ExecRatioByVolume TINEFF 4

TERZBAFCFEENTEREBXE, ZIA7EYDExtendedPosition.YDPositionForCommission E4EHR T iZiF G AT FEEITEN
FEGEE, R ETLUETITEYDExtendedPosition.Position-YDExtendedPosition.YDPositionForCommission3{SFFF 4258
FSCHE.

N ERERE DI SANIGLESIEETRE, 15 ETLUBITYDExchange.CloseTodayFirstikBZ &AM N R ZATER LTS,
THEERBESZS N RZAEITEFCFEERN, FRINSCIIECECBAENIRFE:

BEITATFEETRNTCHRA. ATEFeRSHFCHAUNATHHEASRIESIIFCIRMEZ R4, FIERE
SLhMERZRIGEIERIFEER

o XIT LHARTAIREIRRT, RIEFSEE FREESRE
o XTHhERT. Kipr. I HIRMAIXBEAT, MBFSE
o XWTF ERATFIREAT, ST FREE

AP R NN FLELER, SFEBRSHIRETX.

4.6.2. (SE=HIREE

BRILHARR. BEIRFRRTEF M, KA. BEATERO T RHRRRESENENRRE, B SHHZROTRIEERES ROHKEIEEEH
k2, BERNSHINESSERRXZMERES.

HBTFERYIER FaRREEERIRE:, GIUNbREHRRT. BERATZIMIRZZRMRNEMNM BRI NGEE, HHEANEEERIRESE, &
BRETLEEYDAccountinstrumentinfo.ExemptMessageCommissionYDOrderFlag SiREEAIYDOrderFlagHMriZiIRERE [T ANEE
&, &YDOrderFlag>YDAccountinstrumentinfo.ExemptMessageCommissionYDOrderFlaglAit N\, BUELTA.

ESHREATRN ERSF—HERIHET, ARIEERRFG FOTRGEN, ZAERUTOTRAGTEAR:
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maz(fE858,1)
OTR = -1
max (A%, 1)
FIARRNHA, BRARIRBINEN N : ERERPIHDEHETHMNE, WZERPIHNEBRRIURE, 1EREEDZRIXITEER
it.
SRETESNT:

o [RIMER: SN ERBEL, SRR, NI ERPELN ERBELY.

o FAK/FOKEHR: EEIMERIXITERBEL, ERMIZEAREEPRIMERE, Wit ERPELFN ERBEL.
o THINER: EEMAEITERPEL, ERMIEARSEPHIMERE, Wit ERPELFN ERPEL.

o I8M/1ER, CHART. BERFTAVEASGEMNBIEIN EEEE, CHRHEIaM SMER 2 M BAt.

o HE (EF) BHR: HEERNBREIERESITASREA L.

o RFFEITFEITER, IFHEAFRFIA: HHAERE.

o BHRCER: HRIANEEE.

o [RIMEA. FAKER, FOKE, MMEBRERIRE, HRNINEER

o [RIMTEARISEIRIIER, BWRTANERE

o EEMFERES. PRUTRRIRGHT. BS0dH, BLOEMIPAOREA, BE. ERREA. R, INtAEEE
HiEEMH RN CRERERREE

RERRT, ZIAERERZERPNRIATEEERIEERIRE:, FIEIEHREKEBERINSESIREMNESITHERE. fIIMESKEIRN RS
N2fEEE, EZRPIESE, WINEERE, EmZRRGEHE, WANIEEEE. b, NBEEETLIEY
YDAccountinstrumentinfo.RFQCountiREX, HFAMBEAIEBIRRE X EHR, £ CHRFEEIRAT FEISUEM SRR, RN E~4E
MEEERRESHEREYD, ZINRSWEENR, MASBINER, EiZEREERICREERinputFlow.txtH, XFIEMIEM ALK
HIE SRR,

ERERREXRASRRETNITEGZ, ISEEEERREETRITTESA, FAydExtendedApiigRE T LIEIL
YDExtendedAccount.MessageCommission¥KBZIKPRIEEE &R E:.

BTRAETRSNRLEH, THSAKRAREMINEEBHEROER, HTIBEERRREVGATEMNEARE, BHE
BEHRBEAEE RN A EEERRRIE,

4.7. ZERIFRHE

ZDARIEE. FERSIFEHEAFARMNEGENNR, MEEREEFRERSESHERNSATESER, B, FEEZTLAIR)
HRESMFERS, IMHEURARESHEaRMRR—E.

BM 1.98 EZIXAPIRM T S EPEMRIFRESXMFCRESHNG, MNTERARRAPIHREEST T FAREENE. BURE
APIECEX fhRIRecalcMode 240 LIFEEAPIRI=FRIFTLE], DAIRXE. RITRTRIBEN=fMEN, TR BINBX =
.

4.7.1. KAER

RARFE2XAEIRFS, FERREE B TRERFIRIHAG .
XFERYdApIINRRE, BTydApiFHRBITEREMFE, Eit, BRI LF2hREEBITHIT, APIR2FS5EN

=R

ST {FFAydExtendedApifUiEE, HIREEFZTERFAT, FJLUEBDERrecalcMarginAndPositionProfitRlFH{RIEE HIFCRS, BAR
recalcPositionMarketValueRIFFE™E, XM MREIITMASE. AFXIELXFA2EITRTE, BSUFRIERKTCPITE
(ConnectTCPMarketData=yes) , BRIGIALIZIRAYIITEITERFT.

4.7.2. iJR1TIBIER

1T TIBE T AR ES RE B o T RS AR 2N EASEHFEaLTE, WREMTRT NGNS, Meamili
HEMEY, DEERTEENRIES. BEENTRNTEHFASEEE I notifyMarketData KXA[IRES, NREEE L
notifyMarketDatalfiBXRY, i&{FERIsubscribeBi®iTiR, AERIIFERydApiflydExtended ApifIIREEIIEEEED.

SIFERYdAPIIIREE, (TIBENIARTERIFTAPISRYDMarketDatafTiE, IRAETLAEHEENI M ESLRINIEKEITRIFE.
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X FEAydExtendedApifiRRE, TERIRFEYdExtendedApizd, HIREREREMFET, TLABLREA
recalcMarginAndPositionProfit BIFHRIES GRS, JAMrecalcPositionMarketValueRIFHFomiE, XBMREIITHMASEL,

4.7.3. BitER
EEEREATITIIEERAATEIRE, FEER E, SIRRXRAPIRM T B — 3,

S (FERYdAPIIIG RS, AT AR AT oIaERERT A, APISEBIZnotifyRecalcTimelBAHE A E RS NIEIH L2 RIFTATE,
BEET DX NREFERE CRIFTSIE.

ZeRFFIEREKE L —RKEIITCPITIBRTE, FESAPIBLEX 4+ AIRecalcMarginPositionProfitGap#RecalcFreeGapRYik E{ELT
HHRRY, HAPRecalcMarginPositionProfitGap 2 stk mIFRIS/NVERR, H&/NeTLAFIRE/10002F), £F10002MHiREES
HIEAEEFI10002F), RecalcFreeGap@fgR eI A SITEEILRIENZE2ER, HIREXENOE1002F, MEBHZTENRE
EFAFERNESZERONEIAE.

BUNTERER, MIEE bR RIEi kS RecalcMarginPositionProfitGapZ &, LAAPILERIKEIBITCPITIER0E=R, LA250=RM<
ERA—MEUER, EZIEUERR, EiZieNEREISRecalcFreeGap =R ERIRAIAT BIERFHARNEIED AR L RIFATE. g
RecalcFreeGap31002#), WEWTIENIRESE0ERD, %2502 At EERAIIMRAEIS 1002 /ERIRAATEER NS 1002 ESE150%
b, KEASOZMHIRTEE, MRLRIFATEENA5E1002/,

ERINTERSERIR, SHLERIFNETRESEEEET, BESXRET—MRAPRE, RPIEE DXRIFEEEE
RecalcMarginPositionProfitGapHI3fEadiEE S B RIFTHNE, ydApilIS@IEnotifyRecalcTimelBANZ Fa&HIRIFT.

XJFEAydExtendedApiAdiRERE, APISERERIFATEIEEIJERErecalcMarginAndPositionProfitfrecalcPositionMarketValuefl#,
TEIREERSEAEB, LA, notifyRecalcTimeREEATe LA M RIFIREGEMENRES, REETUBITACEEZTELDZ
BT SUsBR 7 Rl =z SMOE B TAE.

ZIACERARER BN R E BT I sEAIREARIIE), (BREURZBNRBTHELE T AR, BEit, RELINEREMEN
HIRIFTRSIE) SHRERRSIENDSRAY, AILAS SRBSHEEEMITIRITHERI, BITSHRIFEE.
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5. 156

5.1. I &1

BNRZAEEECNAREREN, BIRZRZA™EX S TS CIECHBEEI I ESTIFIEES, BIRSFAHANEX S5 CFINE
€, REEIINFSHETEHES, RREENIIWSES E (HInFSeFEEsE) 8Ky, BEit, FRRERZMIEFCERTI T HEMAY
BFEEE., ATETIRESXDHIRZIMERISFEEN, IEETLIEEYDExchange.UseTodayPositionfY(E: HiZ{EATruels !

RNZRXBIX D TS CHNES,

LR AREFFCRNNSCTFE, BiZENFalselNIRTERZATK DS CTHIFE, 2

ERERB—FHFORETNNANFE.

YDExtendedApifiFBHA AN EZXEENITIEAR S RNEA—H, E TFHEHELILYDExtendedApifJiFEYDExtendedPosition /i,
NBE LAFMFCENTRTITEFEE. FORSMASUSHMUFIIEXEIE. YDExtendedPositionSRFCLEEIIAFRAIFERIN

TR, ERAGH. FEaHE.

FE

getinstrumenty()

PositionDate

PositionDirection

HedgeFlag

Position

PositionDetailList

YDPositionForCommission

eI RMHRR IR,

i5t8H
=

FoHH

YD_PSD_History: KEG

YD_PSD_Today: &6

ERXBIIAX DS ECHIEES, —EFRYD_PSD_History

BFeHME
YD_PD_Long: &ZFG
YD_PD_Short: ZSsLi%6

‘RS, BRSBTS RERINA ZATHIE X AR,

LA BRI T :

YD_HF_Speculation=1: #%#l,

YD_HF_Arbitrage=2: Ef|, REHTE&F>FF. NMETREER, ZEAEEXITENRZTIFCR
T BELFT, YDExchange.UseArbitragePosition itrueRt &Nz m TSI ENA 2 G,
BUARZF

YD_HF_Hedge=3: E{}

RN BTN T :

YD_HF_Normal=1: &%

YD_HF_Covered=3: &5

LRIERTHREFCE
EXSSCHFE, NDBIRTEHERFEHMH. ERFIAS LS CHFCHReE
ERXDSCHNEE, WERFREOEREFEHR. ERRNG LHSECE

LRIER THBATERESITENFCHR, RHRHRTF RIS TEHAMRIER
FOSEMNERL EFHAE—EIFE, BISEHEFRL

LRIERTHRATFEETENESCE, (NMEARSSCHFCRER, WATFEETRNS

B EIPosition-YDPositionForCommission

ERAGHORELSSHANSOHNR, RRASHARIVFRAHNT, RRFCRHARASSHARFCHR, RRIRTEINFRX
HFr. BT ERESHORMANSITHRINE, RXHREE LIAFCENPERANERESFOBARRFCHAD, IRFTEER
EFESRHOBEERXTRNRL. BRIREFARDS SR A FAGTIEE.

o SRFAXDSEHRECHT,

o FERt&XIPositionDategYD_PSD_TodayRUis G5l T iR/E:

o BEIIRIRIF G AIPosition AU OHE
v B CRAMIZ DA CHBT RSB OHERAIAR
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o FORHEEREFTEISEYDInputOrder.OffsetFlag/AYD_OF_CloseTodaygiZ&YD_OF_CloseYesterdays3 BIFRRFESEREFRE (U0
FIREYD_OF_CloselI &=t Hah#%i%/9YD_OF CloseYesterday) , RXZMAIFETRLATERIE:
= IS CEEVECHIPosition AT FHS CIINECHIZE
» BRRSEFSSERNINFEER RS IR CER
o BRBAAXSZSCHIECHT,
o FEitEXtPositionDategYD_PSD_YesterdayHJiF G e LA T™R4E :

» BRI GRIPosition AEIT SISO E
BT ERRANMIE B CHBTRSITEAF ORI
s ERBASHHERAEIFOWSS, Bl MNE LS CIERASISCHERIARE
o FERREREZEIEEYDInputOrder.OffsetFlag/AYD_OF_Close®R~¥6 (ANERIZRENYD_OF_CloseTodaysi&
YD_OF_CloseYesterdayll&# B4 YD_OF _Close) , &XJPositionDategYD_PSD_YesterdayRUiFGTemlA TR :

» HERIRIFCHIPosition AT CHE

v RIS ER RS IR O

= EYDExchange.CloseTodayFirstAfalse, RMLFEHNEYDPositionForCommission; #ZYDExchange.CloseTodayFirst/g
true, REYTCE-ATFFEHTENSIFOE R, FEEMYDPositionForCommissioniFAFELEHITENSIFS
BRAEENIED

v ERSBASHHERERIFCENRAESS, WARBEASENINFLRAESFCHNNEREET R, Ehixs
BEN, WSREHRIRATEFENINFLREAESHCTHNNEIESNRTCE, FEESSRENERAAESIHFCHNA
RERVERESIFCLAR BRSG

o A/, NFESHMNMFCHEBFCIEFREHEEESAGHENT, HRIEMNMTFCNERESHCNRE,; A
G, MNFEEHNREMFCIERESIFCIERBEEHEESRASHENT, RNBEAZRNMIEHRBSCHNEENE, B
BRI AR B PRYTURER A A TR HE

51.1. MBI 6=

BT LIRS EEEXRAIFRIP, YDExtendedPositionBWMEM T LAY RIFE=R.

FE

getYDPosition()

PositionByOrder

PossibleOpenVolume

OpenFrozen

CloseFrozen

ExecFrozen
AbandonExecFrozen
TotalCombPositions

CombPositionCount

TotalOpenPrice

getOpenPrice()

PositionProfit

1588
M. LSS SR SRS E

ERFCE. RIEFRRRTPIARETEEINFCE. JFCEN
min(Position, Position ByOrder) — CloseFrozen

BEFCE. FENNNRTAFCERNEREZN, EtxiE (2. BER. ER) BEAeER
TR EHRIRAAIE

FEHER. FONNIRTHATFCERIRMZEZN, Fitxi/a (2. B8, H8) ZE=EFF
BIHRAERT N0

FOHER, WECHENFOLEFOHERBTN. BF TN, FENAIRTTHATFECERIEHIRMR
B, TINAER. BRTIREEURPRRHREBRUERASHCZN, TtTmE (2. .
B, AT ZEENFEREETA0

ITRUSRER. FEMNAMTERIEIEEEZH
BEFHTINAER. FEYNABGH T RENETEZM
S5EGSCE

ZFHF S EERESIFCIRMARNCRE

RBICHA. FEMNNHCHBENFACHAZI. TFaels = el x JTaiE, Fer, mEX
RIASFF S REZBRARIFF € A

FEIMm. JTTeth = SITeRA/ fFeE
HIFeRS. FiERsFiiEEoR=,
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FB i%B8
ZRITHELANFERS. KERULERIEEH, BINGLMZATHES, HEEAFRS, EftiER

CloseProft T ORSHEEEE I EORSH, FENEETARS,

OtherCloseProfit  IBZEITHALNTORS, HIEREETARS,

Margin R SRS, MR SR TS SEIER0, BN EEEEYDS stemParan,
MarginPerLot LAFEEEMITENSF RIS

5.2. HifFiSE

FEABEENBydExtended ApiFEIFSERIFFGRIZIE, FIEEINEREE TydExtended ApifIAIBEIEIITRY, AREMBAIREHNITE
1HR(E, ATATENERRFEHEMIERE, e ESE—ERKL. IEERmEERRTEnotifyCaughtUpLUEER, BUSEIRE
RREEARMSEFCHENER. ETERRYINeRSE 0BT RASET,

5.2.1. B SHNUSE
BRI SEIRIFE T LA AgetExtendedPosition75i%, IREIRYYDExtendedPositionfESIESE 4514,

1 virtual const YDExtendedPosition *getExtendedPosition(int positionDate,int positionDirection,int
hedgeFlag,
2 const YDInstrument *pInstrument,const YDAccount *pAccount=NULL,bool create=false)=0;

AR CARTSARISEREA T :

24 L

EEHRFCIRFCHER

YD_PSD_History: FEG

YD_PSD_Today: &6

EXBAARDSCHIES, 1BEAYD_PSD_History

EEANECRIEEHE
positionDirection  YD_PD_Long: ZiiE6G
YD_PD_Short: ZS5LiES

positionDate

BT ORNRGRNS, PERRBSREINRZZFRENAE.,

HAGS R BRI T :

YD_HF_Speculation=1: #&#l,

YD_HF_Arbitrage=2: Ef), REHE>F. NMETHRERER, ZRAREXIFENRZTHFCIRETSH
hedgeFlag {kZF7R, YDExchange.UseArbitragePositionJotruelfRRZRZISIFENRZZIHEFE, BRI

YD_HF_Hedge=3: &{#

REEEANAZ BTN T

YD_HF_Normal=1: i@

YD_HF_Covered=3: £&5d

pinstrument EERNSLREE
pAccount EENULL, RERZHREIAPIEKF

LHAIFCHERIESIFC.
Hhtrue, BPARFCHSRE—FHRUIIFECENOIFE, Efalse, ZHAZFEIIFIRENULL

Create

ZILRET DARMARNIETRNFCNITE EEGHEENEASE
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/// 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

virtual unsigned findExtendedPositions(const YDExtendedPositionFilter *pFilter,unsigned count,const
YDExtendedPosition *positions[])=0;

/// User should call destroy method of return object to free memory after using following method
virtual YDQueryResult<YDExtendedPosition> *findExtendedPositions(const YDExtendedPositionFilter
*pFilter)=0;

FIMTERF O RE S ERR M ISEEN TR

A w N

]

10

11
12
13

14
15
16

17
18
19

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;

SEYDExtendedPositionFilterZ N FERESIHAEIN T :

FER ]
EEENFCHRISCHE], IRENOERRNZEHAEN
PositionDate YD_PSD_History: HEG

YD_PSD_Today: &6

ZEAFCIFCHR, REAIRRNZSHAEN

PositionDirection ~ YD_PD_Long: ZLiF6

YD_PD_Short: ZSsLig6

ETARSCRRMARTNE, PRRZTSRERNRZITNENE. RENORRZSEAEN

RS BRI :

YD_HF_Speculation=1: &#l

YD_HF_Arbitrage=2: £8], REHFEXF. AMETREER, ZRNEREEXIFENRZTFCRMHTEEH

HedgeFlag {¢3R7=, YDExchange.UseArbitragePosition/9trueltRRZRZ BT ENZZIHFE, TUARF

YD_HF_Hedge=3: &}
REEEHAN AR SN T
YD_HF_Normal=1: ZiE
YD_HF_Covered=3: &5

461124



FB i%B8

pinstrument BLOtEE, IREANULLINAPRE
pProduct Pttt IREANULLNAPR S
pExchange BB, RBEANULLNIABRS
pAccount R B IR IAIZE ANULL

BT A ERAE RSB EIEKERNYDExtendedPositiontSEHEE, RO BHHKERRUTHN, REEANMSERERE
. LCMOEKERSREE, AL ZNROESZROIFEEEIRMGINFECINEE, RESTUFBEXMER, TTLIER
findExtendedPositions(pFilter, 0, NULL)3IRIEIREH/E R AASFCHIREL,

o FITENFLRERCTEMEMS EAARKERBN, JUESHAMOEEHEE, MABSXEaEsE
o FHFNRFRBINFIFOREN, UFERXER (FIRRRERCH, FUXSEAISNMERCHISERBXER) F6x
BIRBAERERMIEE

BRTEAILE IR R E D BRI ERERMISCNTE, ERFERIEEEATMEEEAYDQueryResult.destroy()iH
BOEIZE, AalfFERdeleteffiiR, BELRRE—FP7IA:

o RIERFRER—RHREIMERFE
o AEENRRERFERAETNBEMBARTENENTE, MESRXERBESEHINTE, MENSESERNEFIFETRT.

5.2.2. EMEISE

IR MR BRI LIEAgetExtendedSpotPositionJ3i%. BRIINATEAREMANAIEMSLETFFC, ERERIEAIER,
BEERLSHIEES.,

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

AR DRTSERISERE T

e %88
pinstrument  EEENESLISE
pAccount EENULL, FRERZRIAPIEREIKF

SRR EGEESHE.
Ehtrue, BEAZFCHSREI—FFIGBHRSFCENONNFE, Efalse, SHATFERSIRENULL

Create

IR[EAYYDExtendedSpotPositionZEFa a0 FRf7x:

FE i%E8

Position BRCE

ExchangeFrozenVolume ATFERACHIiEHCE

CoveredVolume BRACLRE

ExecVolume EREBREITRIBIESE

ExecAllocatedVolume E+1BITROEE, E+1HEPAEN

ExecAllocatedAmount EHETROEREM, EHHETASEMN. HELNESE0IES,

SRR THETAFCNSE, AEAILUEIRESEESHMERERGIFEHNZE, BRRERREEERTREENERA
YDQueryResult.destroy()$58 5 Bz al,
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1 /// User should call destroy method of return object to free memory after using following method
2 virtual YDQueryResult<YDExtendedSpotPosition> *findExtendedSpotPositions(const
YDExtendedSpotPositionFilter *pFilter)

T EF O R B REERASKMRIZEN T As:
1 1if YDExtendedSpotPositionFilter.pInstrument!=NULL and
YDExtendedSpotPosition.Instrument!=YDExtendedSpotPositionFilter.pInstrument:
2 return false;
4 1if YDExtendedSpotPositionFilter.pProduct!=NULL and
YDExtendedSpotPosition.Product!=YDExtendedSpotPositionFilter.pProduct:
return false;
7 if YDExtendedsSpotPositionFilter.pExchange!=NULL and
YDExtendedSpotPosition.Exchange!=YDExtendedSpotPositionFilter.pExchange:
return false;

10 return true;

S#1YDExtendedSpotPositionFilterZ N FENES HBEHI T :

FEB i%88

plnstrument B85, I$FIEYD_YOF_CombPositionAHREALERS, WNKEANULLNAPRE],
pProduct Femigst, XFIEYD_YOF_CombPositionAIfREEAR, SMRE/AINULLRIABRS],
pExchange RZBAMEET. ANEANULLARS,

pAccount RRETBIRZIREAINULL

5.2.2.1. AZMEHE

BRIZARBNEES, TAERIRZERNEIFeRR, }‘Aﬁ'ﬁ”sEF'@LEPE’JfLMT—JGQA% BFFE. BTIHRMEFCAERE
NHEHR . BEFRENE. XA, BRPNTNIIEECE, XSS NE:

o CHELRAINCSHARH, REARIREBIEER

o BRFACHELRIBNECUAREN, XBMSREFFEHEIR

o BRISUTHIISEIRI BB CUARHN, REMASHNENECMHASEZTINES, X2SBRFERUNNECIIES. B
R EEERNZATRIE SR, NMEEREESRZIRE

AT BEEHIRBELARREVERAVIER S C, ZIRRETNEESERES:, ZEERSERNINGES (BRIRSHFCTP) BNl H
BELEIZIAREINES, ELLCHERTNEEEESE, APIRBELATERRMENNEHCRSATHERS., ZBNEEER
SRIER, BE30MRIRBUWEIER, NFRTESHEITFY, BRERKRE AR,

1 wvirtual void notifyspotAlive(const YDExchange *pExchange)

ERSEERST, BUEES LAHFERET, ydApiflydExtendedApiiBIS LA FEIAKEIER], newPosition B FTEHIINEF
BE:

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

ERREFER T YDExtendedListener, BBAE(E aInotifySpotPositionEERIAHEERSEIRTEIJENotifyExtendedSpotPosition:

1 virtual void notifyExtendedSpotPosition(const YDExtendedSpotPosition *pSpotPosition)
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5.2.3. BiERAETISC

DIRAPIRBIRAEIERESITCNAE, EERASRIBEOV ESRESECBITHIR.

5.2.4. BiERAEASIFCIEM

ZENEE LR R FTIER A SIS CIRMIRME T LA AE, EfcombPositionDetail DEME—HEA SRR

1 /// getCombPositionDetail can only be used in SSE/SZSE
2 virtual const YDExtendedCombPositionDetail *getCombPositionDetail(int combPositionDetailID)=0;

IR[E]AJYDExtendedCombPositionDetail Z5 A ==ER AN N7~ :

=ER L

m_pAccount BRAEHCHAR TN EENEE
m_pCombPositionDef ERESRCEXIgE

Position ERASTHFCRME

CombPositionDetaillD ERESIFORMD, RAESE AR ATRTA

ZIARM T EARMARNH EEMERASIFCBRANGE, EEAHERNERNSH:

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[])=0;

4 /// User should call destroy method of return object to free memory after using following method
5 wvirtual YDQueryResult<YDExtendedCombPositionDetail> *findCombPositionDetails(const
YDCombPositionDetailFilter *pFilter)=0;

AR ERASIFCIHARS S ERFENRIDZEN R, MMEFRIEEYDExtendedCombPositionDetaili& 5 ADetail,
YDCombPositionDetailFilterf&a 5 JIFilter:

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

1

2

3

4 if Filter.pAccount!=NULL and Detail.m_pAccount!=Filter.pAccount:
5 return false
6

7

8

9

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

10 1if Filter.pInstrument!=NULL:
11 hasMatchLeg=false
12 for (int 1egID=0;1egID<2;legID++):

13 if matchLeg(Detail->m_pCombPositionDef,legID,Filter):
14 hasMatchLeg=true

15 break

16 if hasMatchLeg==false:

17 return false

18

19 return true

20

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

26 return false
27
28 return true

S YDExtendedPositionFilterZ N FEHES RN T :

FE L

pCombPositionDef ERESFCENIEE, REANULLUARE!

plnstrument BZIEET, REANULLAIRS
EEANERESHCIRENEFEHR, REANOFRRZSEHAEN

PositionDirection YD_PD_Long: &F6G

YD_PD_Short: =53LiE6

IncludeSplit EAEAELRBNERABSHCIRME

B AR B AE RS B EIEKERYDExtendedCombPositionDetailigEt 81, MEMDENKEARAESTHN, RSEBEATHE
HAKENERESIFOHMA. TIeMoRKERSRER, A AUREHESRREFEEIISMENERASTCIRMANEE, REET
AR MER, SJLAJERfindCombPositionDetails(pFilter, 0, NULL)SRIRIEIREUHE KAHAIERE SR CIRENSEL.

o KRILERIFREEREGHFCHREFASMEMD EHAREREN, JUESANAMOEEHSEA, MAREREaHsEk
o ALFHNRRBANRESRBSHCHARSH, TRFERNER (FRRNSMERASTCBE, FTRDRATHREESR
AEFORMINAAERERER) FrtERERERMRIERASIFCIAN

B R A B I R S S A SN E S B R NESE SIS CIRMNZSE, (EEEE AT FEESRE s EA
YDQueryResult.destroy(#E8 o EcRYZSIE], 1BELRE—FhriL:

o AR RIRA—REREIFTERNES AT C IR

o ANFENREESERRETIRNBAASESENDRE, MESXARSESOEHNDE, MENSESEIIEFIEERRT

5.3. iR/ ERS

Wz kT esmT = (& — ﬁﬁ@l) WE 4 (R — IEEEM) X FFRFEE) x SLTRM
ik es s = (Oreh #r) x Of 4 (ML — BH) x FERFG &) x G294
HeRSHRENEEBS NE RIS,

54. ¥ RS

( i) x GLTH x T4

LITIRRRT = (PFON-IEEE) x AL x FoTH

( ) x BUTH X PETH

FATHE GRS = (FEH-TAM) x GATH x FoTH
ORI SRR EBE SO,

H
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6. (RIESI=EY

202352, BRZMELHEKFEHHNESRISER, ATXE, ZEFIENRESERRAERRISEE, Z2oTERS
FTERIEEENAR, SRBAERK—EBNEREFRHEARISMAESRIIESHT, INTE—MERE, RSO mERESR
RIS, MEMSRERESFRIIESER, Eit, FXEYTHRISEROHRS, HERIISKRENAIREE. FmiX—=R,
RAERRISEENRA—ES 5. AE6FHRIESNE.

BRIZIASHFA RIS RS :

e YD_MM_Normal=0: {EH(FIFEtar
e YD_MM_SPBM=1: XBrEFrSPBMES{RIESIETY
e YD_MM_RULE=2: KESFTRULEAS{RIESIERY

XNTHERYdAPIRNRERE, BEHRBREFIMENRNEHORTIRZEE, FERZEBITNASEIISSAhET. XNTER
ydExtendedApifgi&EE , AILMERLATGRRERENGLE MR THRIESIEE:

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

6.1. (ERFIERIRE

BIANHERZ BRI MBAINRRUZRR TS EREFESRFEFT—H. FTEEHRBNE, ZANERERESRFE YL
HiRT. BERPTAMITEMMERSHE—EaHIITERLRIES, (BRERELU THRNEREFESRFEEISAN EA—E:

o KEAEINEESRIEE, ZESEREFESERITETERA—F
o FPEATXIHIE, ZRCHOMER—EERANTENETREE, EREFESERABNRAME TREADNEMIEITEESN
KBHER

FHit, BT EARmNLSGNZI, ERBAMATMBRSENEREFIESERS WRESEINIZERS—8N, EEX20E, &F
AR ZIERINE. TIREHET. EEEENTAR, MSBZAEENEREFEERETAENIES.

ZEAFRRDIREFEARESIHFEHRIIE, MEF—JHRESLE, HEOLRIESHERERARISIFCRIESR—IITET
BROR. ALEREZEER, AXXS TIRBRIEISHFSRILE, BEERERHERXSH.

6.1.1. fRIEEZX

B EEONRITESE, EEEFINZEAENMANRRIAS ERORIESR, @i EEEEFERAgetinstrumentMarginRateZKERS R AR
TSR, MAEEEMNYDACcountinstrumentinforhisEEY,

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

REIRJYDMarginRate5EAER T ABRunionFER, HEEBMRANTENABRIRIESEE, AEEEE, TESDBIFIH=MFREF
IEERETRRIEESRSEL,

N FRIEATHIS S Z FRIERIE S,

FE 588

m_pAccount RIEEXARREE S
m_pProduct RIEEZRr MR
m_pInstrument PRIEERINAIE LIRS

YD_HF_Speculation=1: #&#/l

YD_HF_Arbitrage=2: EF|, REFEF>H. HETHREER, ZRNREIFENRZIEFE
HedgeFlag BT SHILERTR, YDExchange.UseArbitragePosition AtruefRmZRZ Z ISR S

€, BUARSHF

YD_HF_Hedge=3: E{#
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FB
LongMarginRatioByMoney
LongMarginRatioByVolume
ShortMarginRatioByMoney

ShortMarginRatioByVolume

1588

ETSHRIZARIER
ETFHRZARIEER
ETSHRI=LRIESR
ETFHRZLRIEEER

U RIS T HIE R 2 A m A R E S AN S TR IS HARRIES.

FE
m_pAccount
m_pProduct

m_plnstrument

HedgeFlag

CallMarginRatioByMoney
CallMarginRatioByVolume
PutMarginRatioByMoney

PutMarginRatioByVolume

i58e

RIS RMEIRREIET

RIESZRRF - RAsEH

RIS RMNAIELIANHET

YD_HF_Speculation=1: #%#l,
YD_HF_Arbitrage=2: EFl, RBPEM>H. NMETREER, ZRAREBXFENRZIFCR
WHTS#FRR, YDExchange.UseArbitragePositiongtrueBfRmNZR ZATHFENRZ ZIIFE,

BUARSZE
YD_HF_Hedge=3: E{F

ETSHHEKIINELMRIEER
ETFHRIERIINE L RIEER
ETSHHEHRIINEL RIS R
ETFHHBEIINELRIEER

UM FERIERT LR AR R RIE S,

FE
m_pAccount
m_pProduct

m_plnstrument
HedgeFlag

BaseMarginRate
LinearFactor

LowerBoundaryCoef

6.1.1.1. Erhi{F

L]
RIEERARIRAEAEE
RIEERATRE - mAYEE
RIESERNAISLIRIEE

YD_HF_Normal=1: &
YD_HF_Covered=3: &

HRHALIBES®
BMEE
SRR

BEBLT, RISXEEFREZNEEEAEY, EERLERTECHURRAERPURELEFBERRILIE, SECHEREPRIE

SHH, BABSKEITEE:

1 virtual void notifyUpdateMarginRate(const YDUpdateMarginRate *pUpdateMarginRate)

SIRIERERA LR, EAydExtendedApifIRRE X

ODRBEEMLEELIRE T HEUNFEEEFPLFCHRILES,

ydExtendedApiE ZEEIIFRIESFTEIMAXTIE, (ERFEMYJApIRIRAEMFEEREEMRISTRETUNSLIXINATHFCR
IEE, THRABRRIESZEYDUpdateMarginRatepFRAHEIMRIESFNSLITIEFER, RISFEXFRATIIH, FEESELX
BMRUESEREIMAYRIESZRITA.
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FB i85

AccountRef KARFS

ProductRef FmES

InstrumentRef BAFS

HedgeFlagSet RIFIFEES, BRBIFIFSZRIENE, 1<<HedgeFlagldMAIIEHIRE
OptionTypeSet HARCRBUES S, ESREEANZEIRIN, 1<<OptionsTypeXIMAIARAKIRE
ExpireDate BAEIEH, FERTERRINES

UnderlyingInstrumentRef HMianFS

Multiple BLRE, REPNIRSZRIS IR MMmAZRERIEEE

THEH T SEEFRRRIEEREZERN, FINZEERERFMIIERC (GUSKRFRS) BRsE:

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

{
if ((pUpdateMarginRate->ProductRef>=0) && (pInstrument->ProductRef!=pUpdateMarginRate->ProductRef))
{
return false;
3
if ((pUpdateMarginRate->InstrumentRef>=0) && (pInstrument->InstrumentRef!=pUpdateMarginRate-
>InstrumentRef))
{
return false;
3

if ((pUpdateMarginRate->UnderlyingInstrumentRef>=0) && (pInstrument-
>UnderlyingInstrumentRef!=pUpdateMarginRate->UnderlyingInstrumentRef))

{
return false;
}
if ((pUpdateMarginRate->ExpireDate>0) && (pInstrument->ExpireDate!=pUpdateMarginRate->ExpireDate))
{
return false;
}
if ((puUpdateMarginRate->Multiple>0) && (pInstrument->Multiple!=pUpdateMarginRate->Multiple))
{
return false;
3

if ((pUpdateMarginRate->OptionTypeSet>0) && (((l<<pInstrument->OptionsType)&pUpdateMarginRate-
>0ptionTypeSet)==0))
{

return false;
}
if ((puUpdateMarginRate->HedgeFlagset>0) && (((1l<<hedgeFlag)&pUpdateMarginRate->HedgeFlagsSet)==0))
{

return false;

}

return true;

ZiNydApiIRIAFEDFRFERFS MNMFERRILEE, AAEINT:
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1 virtual void notifyUpdateMarginRate(const YDUpdateMarginRate *pUpdateMarginRate)
2| {
3 for(auto pPosition : AllPositions)
4 {
5 if (applyToInstrument(pUpdateMarginRate, pPosition->pInstrument, pPosition->hedgeFlag))
6 {
7 // ERIBE A R ORAIE SR
8 userbDefineduUpdateMargin(pPosition, pUpdateMarginRate);
9 3

10 }

11 |}

6.1.2. HIR{FRIEE

RS MRESITEARA:

WL I FFOIRIES = (IMH X BLTRE x FT RHINZ KMEEE + 2T FHNZ LMUESE) x H&E
HERESITEARA:

W SKEF O IRIES = (Ihhs X BATRE x T AT KMMESR + BT TR LRIEESR) x S

SRR, ITEHISSRBFIESIMERNEE IREE, NEZRIYDSystemParamef (Name, Target) /3 (OrderMarginBasePrice,
Futures) B9S%UERES, LITIEARRSHENRAFRIGNES:

e YD_CBT_PreSettlementPrice: REZSE{,

e YD_CBT_OrderPrice: HBiREAMMNER, MEAKERN, SHREIIRMNE/FAK/FOKES, MEHRENE. XERARENS
X, LERFERFTFEEERLRIFERRIALR

e YD_CBT_SamePrice: SHRIFGIRESERXAHERANME, BMFERYDSystemParame (Name, Target) /9 (MarginBasePrice,
Futures) HNS#E, EITEIGIFOMRIESEFERAIZYD_CBT_OpenPriceff, HAGIRBRIESFERNNEZEEEMN

YT, ITERERFCRIISHERNHENSCE, MSREERIEEEN. HLNIFCRISRBE I THANEEERRIEE,
FEHF SR SIECRIBES,

WFSE, ITEREFeRIISERANSEHCE, MEZEIYDSystemParam (Name, Target) /3 (MarginBasePrice,
Futures) RSB, A TIIHEAESEERRARAILES:

e YD_CBT_PreSettlementPrice: FEZSEN

YD_CBT_OpenPrice: F&fi, IREBEHSNEMTERFCHENMIMATES., XERARENAN, EEERTFELRAXRIER
1A=

YD_CBT_LastPrice: &/t

YD_CBT_MarketAveragePrice: g3

YD_CBT_MaxLastPreSettlementPrice: SHFNFIREERMNMIIAE. HZENSHHETHMRE0RT, FREEEMN.

6.1.3. BAURIES

6.1.3.1. FWmHIRURIES

YEFIF LHART. BUVRAT. ARSAT. [HART. XPRSATARBHORSREIL.

BRI AR T

T B BARIE 2 = [IRUNRE X B A AT + ma (B ik B R RIE & BRATAUR (8 /2,
B RIBUERLRE S /2)] x o

BIEIIBERIRIE & = FEAE G2 x JEAH G 209 % x 2T S BRIE B L RE &%
+ETFHIE TIPSR RIS R

BIRIIBUEE = maz((FRN—JERE S 2M0H%) x WIBLE 2034, 0)
BEEmEARIES AT T :
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H S HBUCE B ORAIE S = [IBUNHE x HIRLE 2138 4 max (B B IIBUEEAL DR & —F BIWBURE /2,
B HIABGERRIES: /2)] x $os
B YIIBERIRIE 4 = BERE G20 x JRE A 29TREL x BT &8 BHIRUS LIRIIE £ %
+EE T FHIE BRI S RIE 4%
BEIIBUEE = max (B &L MHE—1TRUNY) x HIRAZ15R4, 0)
SIFIRE, ITEEURB RIS ERNSENREE, BRUNEZEIYDSystemParame (Name, Target) A
(OrderMarginBasePrice, Options) RISUEES], IATIERESHERRRIILES:

e YD_CBT_PreSettlementPrice: REEEMN., XEMAERENS, EEREREFESRAIRFEAINGI

e YD_CBT_OrderPrice: HIREATHNERT, MBS, JIRBEIRINE/FAK/FOKET, MIEIREMNIS,

e YD_CBT_SamePrice: SHINIFGRESRXAHERAME, BMERYDSystemParame (Name, Target) /9 (MarginBasePrice,
Options) HISEHE. BHTEINIFCIRIESRFERNZYD_CBT_OpenPricelif, EIfUREBBESFERIMIEEIESEM

NFESHISE, ITEINSCRIIESHNFERNSENRFCE, IUNEZEIYDSystemParamer (Name, Target) /3
(MarginBasePrice, Options) BISEEIEHI, LATNYIEARARSEHENRFHMMES:

e YD_CBT_PreSettlementPrice: FEESE{N

YD_CBT_OpenPrice: F&fi, REFESMENTESCHBANMAIRIES

YD_CBT_LastPrice: &/t

YD_CBT_MarketAveragePrice: iz

YD_CBT_MaxLastPreSettlementPrice: ESRFTINFIMEEEMAIAE. JZENIHETIZMZE/I0RT, FREEEN. XEEIAER
BNAR, LREERTFESRAIRIEANA.

TR, MEGTISE, EMESLMNMIEZEIYDSystemParamef (Name, Target) J3 (MarginBasePriceAsUnderlying,Options) HY&#{
BEF, DTS ARESHENRFERINES

o YD_CBT_PreSettlementPrice: FE(EEM, XEEARBENSX, HEFRAEFESRFLRIFERIIA
e YD_CBT_LastPrice: &t
¢ YD_CBT_MaxLastPreSettlementPrice: EBFrNFIREEEMNMBIAE . JZESNHHEMIAMIZEN0NT, FRELSEN.

6.1.3.2. [RISHIBURIES
ERT S S HIRSEIY,
ARSI E MRS AR

JEFRIIBUCR IR ORIE S = (AU x HIRLA 294
+max (FEIIBEERORIE S — BHIIBURAE, BRI RE x BkIBEERLRIES)) x B8

BIKIBEEROIE S = FEAEE L0 x FERTE Z03RE0 x T SHNE TR L RE S
BIRIBUEE = maz (TR — ZEMELIMH) x HIREZRE, 0)
RISHEIR BRI ERTUA:

T LR BEORE S = (ORI x IR 2Tl
Fmaz (B EITRIER T 41 — B BBUR I, B R A x B BIRCERLRIE 4:2)) x Boit

B BIIBEEROIES] = FEAESL0 % x FEREES 20350 x BT SBNE BB SR RE S %
APPSR RIES2 = 7R x FERfi G 203fedl x 3T S @A BIPBUE SL RIE S5
BEYHBUEE = maz((FEMG LM — THRT) x BIBE LR, 0)

RIGREREEE FYDSystemParamer (Name, Target) /9 (MarginLowerBoundaryCoef,MarginCalcMethod1) RIZ%UE, BaiIR
1EHA A B R RE R B Z 90.5,

TR, ITEANRR RIS ERNSENRER, BISUNMEZEIYDSystemParame (Name, Target) /9
(OrderMarginBasePrice, Options) HIS#(EEH], A TIEARSEBERRFIIGNIES:

e YD_CBT_PreSettlementPrice: HE(EE., XEEVAREBENS X, LEFATFESRFXLRIFERIAR
e YD_CBT_ OrderPrice: MIRERAMMNER, MISAMKERN, SIRESBRINEE/FAK/FOKET, MIEIRBMNIE.
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e YD_CBT_SamePrice: SHINIFGRIESERXAHERENME, BMFERYDSystemParame (Name, Target) /9 (MarginBasePrice,
Options) HIS(E. ALITEINIFEHRIEEZRERIZYD_CBT_OpenPricelt, HISURBRIESFERIMNMEEESEMN

SFHERTISE, ITESNUFERIESIERINHENSCE, PN EZEIYDSystemParames (Name, Target) /9
(MarginBasePrice, Options) FISEEIES], LA TIIEARSEERRFINEEA:

e YD_CBT_PreSettlementPrice: FEZ5E(f

e YD_CBT_OpenPrice: FF&i, KRB CIMEMTEIFCIBHAXRAYRIES

e YD_CBT_LastPrice: &Ffift

e YD_CBT_MarketAveragePrice: TiBFEIIRASN

o YD_CBT_MaxLastPreSettlementPrice: SFNFIRFEEMIIAE. BZELNZAEHIZMZENOR, ERIFEEN. XEHAR
BNAR, ERERTFEEERAXLRFERNA

HTIRE. EEHNSE, MTSAESRTREBRMETE, FUTICITSE, RISHEMSONREASArEEEMN,
6.1.3.3. [REHINURIES

FEAEFSLE, RENEIRIESERE LIS IR, ZXEaEEEHHEAN PSRN 7 XM MRESRE,
BN, BLMREN1.2, BibSEARZAMREERN (BEREMSORIESEN12%, SERERE7%) |, BIRA%EEN, HEM
BURESERN15%, STREREI8%, MLMRE18S, RIRAIFEMER,

REAINERRIESRIHERTA:
PSR B ORIE B = 2ot R % < (IR S + maz (BERIE A RIESE x MG L0%
— B TR L, BRACORIRE R x FERIEZ00HE ) x WIRUE 23R8 x B

Bk = max (TR — ZERIE L%, 0)

REIINERRIESRIHERTA:

BRI T IR T IRIES = At RE < (IS + min(maz (BERIEZRESE x MG Z20H%
— & B AL, B AR LR R < ATBUN), AT B — AL ) ) < WIBLE Ll < Hi

EYHRIEIE = maz(BERA LM — 1FRUR, 0)

SRR, TEENRBFRIESHFERNHESRRE, BNUNMEZEIYDSystemParam™ (Name, Target) A
(OrderMarginBasePrice, Options) HIS&EREFI, U THIZERESHERNREFHIGIES:

e YD_CBT_PreSettlementPrice: REEEMN. XEHARENSX, EEEREFEEERAXLFFERNA

e YD_CBT_OrderPrice: H_iREAMMERT, NIEARKERMN, XHiRBEABRNE/FAK/FOKET, MIEAREBMNIE,

e YD_CBT_SamePrice: SHItUFGIRIESZERAERAINTE, BIfEAYDSystemParamr (Name, Target) J9 (MarginBasePrice,
Options) MIS#E. BIRTHINIEORESRERAIZEYD_CBT_OpenPricefld, HIRUREBFIESERINBEMEEEMN

MTHEEHSE, RIS CRIISHERNMENFCE, PRUNMEZEIYDSystemParameh (Name, Target) 79
(MarginBasePrice, Options) RIZiEiEH], LATNIIEARRSEERNRFRILIES:

e YD_CBT_PreSettlementPrice: FEZSE(N

e YD_CBT_OpenPrice: &M, REFGMEZMTEFCIHBAXMAIRIES

e YD _CBT _LastPrice: &N

e YD_CBT_MarketAveragePrice: migFIIRL3SN

e YD_CBT_MaxLastPreSettlementPrice: JRFMNFINEEREMIIAE ., JZEANUBETHIAMREN0RT, FREEEMN. XEIAE
BAN, ERERTFEERRALRIFERNS

STFIRE. MEETISE, EMEMIEZRIYDSystemParameh (Name, Target) 73 (MarginBasePriceAsUnderlying,Options) HI&#1
B, TR ARSHEN RSN IES

e YD_CBT_PreSettlementPrice: HE(EE., XEREVARENS X, HLEFATFESRFXLRIFERIAR
e YD_CBT_LastPrice: &&HY

e YD_CBT_MaxLastPreSettlementPrice: SRFINFIREEEMNIAE. HZENHHETIHNRZEN0RT, FRELSEMN.
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6.1.4. BRI ATBURIES

6.1.4.1. FEERHIITIGRIES
BRI BB IS E AR
T VRCE AT AU G = ((BEREE AIMELS U X SRR A TR EE x BERh A& 20 BT 0% Sk BT 3K

+EEA A LR T TR L SR ORIE R %) x HIBCEAi %L
+maz(ITB — BAlELINEL ST, 0) x HIRE203Re%D) x Bt
EEAN RO EINRIES AT EAT:
A IRUCE BATRURIE S = ((BERE SRR M x JEAlE A% x B & 2 T S8 L RIES %
HEER G IR T TR S PRIE R 3) X IR A Rk
+maz (FERIE LML TN — 17BN, 0) x IR AL x HiE

BRI & Z9R9UnderlyingMultiply,
6.1.4.2. IREEHARUTIURIES
REHINRESKITIURIESHITE AR

it SEHARUE BRAT BRI 4 = 17U X BIAUIREK
FREHIR B TN ERIES .

6.1.5. {(RIEEE

RABFNBRIESNEEFRONBEAXNDRIESNASRIESTM, SRREIREL, ERAERSINEREER#ATE, BR
BEXBIEFHABAN, FARBA—3K. BRI, LHRT. 88RFT. MEATSOFRIRIESISS, Kifr. *BEAT. L3RR
RS EGRIESRISS,

6.1.5.1. AEKIBFRIES

MEASHFRSHRRKXBHEIEE, BIN5EADIBETE—GLOMEZLM=LRI. ERSMUMRBENFRESNEE, BIRESR
KE—I891% G4 £ STRRREAIRIES .

LHEAFIRERATIS R RPAXBRIESE, BA5EASSETRE—mS A=Y, ERCAAIRBIRIESINGSE, M
RIEEBRARI— A% 5 SRR RIES.,

PETFEFERERADREE, BRSEADIBETRE—T"RENSLMNZELANEY. EFCAFIRBAMBISNEG, BURIES
BAM—A9i%7 = B E SFRIEENAHRIES., P RERNENFEYDProduct.m_pMarginProductd, iZFEEM 7o mBNERF R (B
FRHAEEEN, e VIR IR TAERAR) | EK=RFEmM_pMarginProductEMiZAB K~ RINE T E—=5H
B, BRIPSMEMINTRE, FIBRIRIEERIF. IC. H, IMBTRE—F"R4E, FENERIAKTF. TS, TRFE—=R%E.

HH EFEREFRIEES SHEEONRBESITENSY, YDInstrument.SingleSideMarginATrueRtRRZSHNEES SEE AHIFIE
®ItE, BaNASE, BEBRTLEFT. 8elRFrFIPSRrAYEISR5£989SingleSideMarginATrue, {ERFIMEREIEE SN SS
BREXKLRESITE, BAXMRIESITETREEIRXEEY), RLUXEBSImEREIRELIAISIngleSideMargin& g & AFalse, It
BRERBTERTFEESRFNBIIEUE.

6.1.5.2 (ERHESFIEE
BENEZSAARNBEEEGE T FRNEASRESKNEST L, TEHE—NE.
6.1.5.2.1. HitRAAS

DTHGRBERNMUEEE:

YD_CPT_DCE_FuturesOffset: XrEFrHBEEITH
YD_CPT_DCE_FuturesCalendarSpread: KEFrHEALIIEHE
YD_CPT_DCE_FuturesProductSpread: XEPFFHEIESIE R
YD_CPT_GFEX_FuturesOffset: | HAEFHBESRHM
YD_CPT_GFEX_FuturesCalendarSpread: | ERRFHBERISEA
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e YD_CPT_GFEX_FuturesProductSpread: | HAFTHALSFSERFH
e YD_CPT_CZCE_Spread: ¥PEFTER!

HRASRIISHFETERINERING, REBEAETNIFEHRIESEATORES, FNREMBRRIES ZAPRETILIR
e, AMERIESRIES, JOASEERNT:

o WIKFRBIAR ZRFHASHMBIES, BUNN—ibHtikh, SHEENGE. KRFPRETISSHEFEISHHEARER, EHERNE
FEREEEN, RISXRFEARZFRIER, KZFHFESFALEYDInstrument.m_pExchangeMarginRate k2|

o EYHAZRINYD_CPT_CZCE_Spread, MIEIEEIRARE, BN4ks:

o LHIRFREAIREIR, BInBR—ibiks, EiEENIGkEE

o HHESTRRBIISZIMEE, BAMEORIEHEES. SARBHREFFBEIER

6.1.5.2.2. HAIEEY
T EGXREERAMEEE:

e YD_CPT_DCE_OptionsStraddle: ARIATSEHHERET

e YD_CPT_DCE_OptionsStrangle: XrFrsZHHINVEEED

e YD_CPT_GFEX_OptionsStraddle: [ ERFfSEHERIET

e YD_CPT_GFEX_OptionsStrangle: | HAFFSZHHERGEIET,

e YD_CPT_CZCE_StraddleStrangle: *BEFrEEHEREEED

EAREASRIEEFECRBANIEER NG, REEEREH/NIHETARES, FNRERBFRIESZMPRETLRIES, B
BRASRIEE. TORESHTEARA: LHIIRES < 68, REFURIESSIRIESHITEATER, EtEe
IMSERIEEEN, RISXERARZAREER, RXBRESZFAILIEYDInstrument.m_pExchangeMarginRatesf#E], /\AAJIE
W lyok

o URMBRAIEIURIEE, BUN—OikT, SHEENILkEE
o IHERMBAPORIES, EERINITOREEAREITORIES

ARG RENERAMIREL:
e YD_CPT_StockOption_KS: _E3ZFf. iFazFREmEET L
e YD_CPT_StockOption_KKS: _E3ZAT. iFAATEEERESL

LAREINASRIESEESRIEMNEREINE, AEBEREFINOITETARIES, HINREREBIREESZIPREDORIES, B
BRESHETIS., FHORESITEART: (WBURES — WIBESEMN x HIRE LB x M RE) x FHOE, JNDRREFmn
A

o WIRTHRRBAUHARURIES, B/ IO—ib#sd, BSRENIGkE:

o ITEMBITARES, SBREINITYREENRRNTORES
6.1.5.2.3. TINE=

UUTESRBNERANEE.:

e YD_CPT_DCE_SellOptionsCovered: XrRTSEHEINHEREAES
e YD_CPT_GFEX_SellOptionsCovered: | HAFFSEHHAINVHARAS
e YD_CPT_CZCE_SellOptionConvered: ¥BRSFTsE-HERNEALSAES

EEFRLRTETAORES, FNEERBIREESZITRETARES, DEIESHEEE. TAORESITEARA:
TOFTABARIE S x FifrE, AXPOIHISUNSERYDSystemParamdr (Name, Target) 79 (MarginBasePrice, Options) HISEE
IBENNE, Z2EINFEITES SEREVEIESITEARER, EHENNEERESEN, RISRERARIFREESR, K36
FRIESERALIEYDInstrument.m_pExchangeMarginRatern# Zl,

6.1.5.2.4. SCIVES
UUTESRBNERANEE.:

e YD_CPT_DCE_OptionsOffset: ARIRTHRRITEA
YD_CPT_DCE_BuyOptionsVerticalSpread: AXEFTSLN\EINEEETR)
YD_CPT_DCE_BuyOptionsCovered: AKFrSENEINERRES
YD_CPT_GFEX_OptionsOffset: "~ HBFTHAtATH
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e YD_CPT_GFEX_BuyOptionsVerticalSpread: | EAFFSE N\EINNEEER
e YD_CPT_GFEX_BuyOptionsCovered: | HAFFSE NERIERERAES

LREEF LAESHNIBMEFENERIEE, EEREEESEA I ETAZERNEUMMRITESHSZEIEFEE, SIRARELFE

SEIMNEHRER, FTRRRMSIEREARNNKG, FERBERTZEFCHEETRENEN, FNESAFF LN SRS
STHRH. DIREEENDRGELE, BEACEANELEERN, TUXARNEESFIESHEINEE, HeEXARMNARATLHTESE
RIABEMERILEE, XFERHRTOASEHFE, HEROHmATZRINNIERR, JLSTHZINEE. EVRTES, 1ZIEREIAKT
B, BEETLUBIIEEYDSystemParams (Name, Target) /9 (PortfolioMarginConcession, DCELongOptionPortfolio) AISEUE
THRZINRER TS,

EFETINE, WEEFERERITETORIES, ANEEFRBNRESZIFREATORES, BERESHRIES. TARESIITE
AR (1 — AETRESHT) x PIRRIES x FFoE, AXPNBSEHRESITNAYDCombPositionDef.Parameter, H#ESIIE
FESEHEOEN,

6.1.5.2.5. SEINEEEF
UUTHRARBERAAIESE:

e YD_CPT_DCE_SellOptionsVerticalSpread: XmEFrZHEINEEEF
e YD_CPT_GFEX_SellOptionsVerticalSpread: | HBFrsE-HHINEEER

IREF DAESHIERNEREINIRESHN, AEREFEESER LETHRSAELIMRESHNSZIETE, BIKANELF

SEMNESAIRER, HMIEAEANNE, ERfEER T FEMMeERSBITHE, BRESAPFLEN TR SHITRRETA
¥, PREEENCHAZCHE: ERCHGIIMEERN, TUXKARASHRIESNEIRE, eEXARNATLIHTHSERABR
BRIEE, XFRRELCIASSNFTC, BECHIATZRNNER, aTLFTHZIbEE. EREET, 1ZIEeRAKTN. 1”&
HTLUBITEZEYDSystemParame (Name, Target) 9 (PortfolioMarginConcession, DCELongOptionPortfolio) HISEE T ##iZIN

2 == Ay =R

EFBTHE, WEEERARTETARES, ANEERBIBESZMPRETAORES, EIEESERESE. PARISNITE
N=woR

max (FBHIBLRIES — [ZERATEUN — FBATEUN | x ZEBRE 29304, 0) x FH Ok
6.1.5.2.6. HRETHINE
UTAGREER TEREEE:

e YD_CPT_StockOption_CNSJC: _EXZAR. SFERRFTABANE
e YD_CPT_StockOption_PXS|C: LE3ZAf. iFAFMAIGRETINE

BEERFERARITETAOREE, ANRERBRIRIESZATRETOREE, BEIESRIEE. PTARESITEAR:
FAREFRES < FrE R, ARSFRESAARLRIRILE, BAHESAZESSRENNRILS,

MUTAGREER TEREEE:

e YD_CPT_StockOption_CXSJC: LE3zFf. iRACEMAMIBET &
o YD_CPT_StockOption_PNS|C: LE33ff. SFAFRAIEETHINE

EEERARTETORIES, ANFERRIORESZATREDTORLES, ERESRIES. TAORESTEATA:
(F R TFRIUE S — [ RRATAUY — ABRITAUR | x AR A LTRE x BN REY) x A G FraR
AREFHRESINARIIRIES, BNTELAESEREENRILS,

6.1.6. (RIELiIXE

FESURASFISMENTENESZ, AT HEFERydExtended ApifUIREELMEEIIMEREIRIES, SIARME T L5754t
£/,
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6.1.6.1. IRB(RIERIXE

REEFLENET M 5EAREFRENPEFRLIE, {ETERBHENLREE, (MXEZRBEEBNRES. FHENERER

aa4.

1 virtual double getMarginPerLot(const YDInstrument *pInstrument,int hedgeFlag,int anyDirection,double

openPrice,const YDAccount *pAccount=NULL)
PR EFSEINTE:

25 ]
pinstrument  &ZJ85t

KRR,

YD_HF_Speculation=1: 1&#/,
YD_HF_Arbitrage=2: EF], REHExIE.
YD_HF_Hedge=3: &%

hedgeFlag

anyDirection = 3ZSE751E, BILAMERAYD_D_BuyskYD_PD_LongZ%R~3E, YD_D_Sella{YD_PD_Short3k<sE

TRIEYDSystemParame (Name, Target) 79 (MarginBasePrice, Options) HISEHEREREFIINGS:

YD_CBT_PreSettlementPrice: IRZERIEEE, openPrice o3y
YD_CBT_OpenPrice: {#openPricetgsERIE

openPrice YD_CBT_LastPrice: I/&{FEREHHN, openPriceFo3{
YD_CBT_MarketAveragePrice: IRZERAMIHFIIRIIMN, openPrice o

YD_CBT_MaxLastPreSettlementPrice: BREERRHNTIMFEENIIAE, JzENHHEHIZMRZENOR, &

FERELEE. openPriceFci

pAccount REANULL

S RE T LANERET RS ARG FRBEINRIES, REERNMERBAPIRIBMEREBITIEEN.

1 virtual double getoptionsShortMarginPerLot(const YDInstrument *pInstrument,int hedgeFlag,bool
includePremium,const YDAccount *pAccount=NULL)

ERTGERRSEIN TR

28

plnstrument

hedgeFlag

includePremium

pAccount

6.1.6.2. IFERIEEIXE

588
Crdisian

KBiRinE, BERZAERERNEZAIIEN AR,
AR BRI T :

YD_HF_Speculation=1: #&#l

YD_HF_Arbitrage=2: EF|, RBAHLFAXH,
YD_HF_Hedge=3: &%

IR Z AT T

YD_HF_Normal=1: &

YD_HF Covered=3: &5

ERREEANNE

REANULL

UTHETUIREAERRENNMERMM NFENEFRIEE, NRFERNFCTENRISTELTRIUMFCE, YTHEFERTEX
RIS, SREFESHERR, HbMopenPriceHRSZEIYDSystemParamfgZG, EitERRIINIESEREERNESHF

openPricefSERINTE.
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1 virtual double getMarginPerLot(const YDExtendedPosition *pPosition,double openPrice)

6.1.6.3. HSHRIEEIXE
TS ET IS AEENES, EERONSEIEEEN, TS SEARE SRR SERXE,

1 virtual double getCombPositionMarginPerLot(const YDCombPositionDef *pCombPositionDef,const YDAccount
*pAccount=NULL)

AT ET LSBT CIMESLHRMBMRITIS. TARESESRIES, HEMRIEE = ARRIES + G RIES — TTARIES,
HohAARRMREEE S BIElegMargins[0]flegMargins[1], TLHREEEATTENGRENE,

1 virtual double getCombPositionMarginSaved(const YDExtendedCombPositionDetail
*pCombPositionDetail,double TegMargins[])

6.2. tHA{RIEEIREY

HATSXZAEATRIEESEENEKEE, AXAHFTE, FHEFEURZAMERIE,
BRAGRIESERSCTPRE—, UTRBNMEASRISEEPRBRAIEREES.

6.2.1. HSRIISIRBLERMS

6.2.1.1. IFEERIEETRE

SEFFRIIEEN, £OBEXZMESHERIESHEN BSRIIREAERIISRE (BEAT) BIENMREEEPFERITES, LUFEH
RRER THXE, (EFHRIESEPREESFRISEFTLISBE"R L, ERECASFIESER YD, RESFRIIESRHIETHSR
ISR b, REEBRIESREMNCTPEVEERPEERTSE, BJ7EYDAccountMarginModelinfo.MarginRatiofkBY, #ZehrJsLAT B35, i
E2NKFEESFEIFESSH,

FHit, ASRESEETD, RESEFRAGHRISEEIRISATNN:
BRHERIES = ZHPTRIES X BEHRIES R

6.2.1.2. FEHIE

B ESRIESEEF, LONTRREINRES, EHNTARETEUBSFECIBURES, MEST4ERSEX, ALFXREMT
FEREER,
FORWERAFEHIZRESKEITFCRENESNETRARSE, ZSHNCTPEVIEUEEIETK, ol
YDAccountMarginModelinfo.CloseVerifyskEX, £Aa]sLS 7, #BESIKPAESFEIIESSE, BRisdsiEtnT:
e YD_CV_NotVerify: Fte&
o YD_CV_ Verify: 108, HMESENT:
o WMEEMFTARSIEN, e TARESEE/NT0, NEd, BULrEEHKT
o MRASRIESEREE NI HAIEMFIERTOE, WiEE, BU4EHkT
o WMRMPRINBIREESFEUTRREEATET0, W@, SR EY
6.2.1.3. iEMHEE

ERESRIESIEEF, TEEIZASFRIISERNRTEFAEENERBE, flu, EHESPBMIN~REIEMA, PF. SR, BE
ALLUEERRRE{NERMAFIPFREANT=M. ERSEEMNCTPEYIEE+ SRR, aJ7EYDAccountMarginModelinfo.ProductRange3k
B, 8 ARt B, #FESIkFESFEIEESSE,

BT EGRISEEN MR, ERZEFTERNTR, NAERERRESEETEIZmAIRILEE.
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6.2.2. B FFSPBM
FESPBMIRESEUERY |, IRIECTPERIEAMLSBISERIS T,

6.2.2.1. KEMIRES

ZIRSPBMATEEIREY, REARSATRERAMRIES. JBRIERARE, JEmIRMIEMASLERIMEZERITAlIntraRateY <18, H0L
REMINRES. FEMIMRESAHEAR !

RESPINERAES: = (A FP PO ORIE S — man(ESEEIRIES, FATRIES)) X (1 — IntraRateY)
LAZSLERIFEELORIESHSPBMINEREG, (TERMIRIES. MRESHXESHFCHIRS.

5 EiAEREM, HEF BRSPS ZESRIFIOtflintraRateZ<0. SR BET=42 AR, (BEEEITEILZEZ, BHERISPBM
S-S EXMER, EIEARLI,

6.2.2.2. EEEIE
ETLCRIA, AASRISEENTINS LFORERRLR,
6.2.2.3. ITRURIES

AT ERIBETINGE B TIEY, TR NANFEC AL RUHRNETIR, RSN EFRTZENEFE. YRS, TRFS
ITRURIEE.

ATRURAIE B = AT R X (BEREI B2 5T (RAE S + L IRIEES ST SR R ()
BT RTRIES = BHEFREERE X (HLME x TESHEM x @A ORIESIRE + S 2050%0 x IS SN x G2 R TRIES R E)

6.2.3. XigFfRule
TERUIeHRERSRIMERY |, HRIECTPERIESH BB ERIS T .
6.2.3.1. ITRURESE

TR ERBEINGE BT, BT ORELANEMTEEAGRIIS. SFTHURIEER0.
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7.325%
7.1. 3Z¥5R940 55
7.1.1. R

RBIFCEKERINES, RAEVLIRBIRBIESKEREIINNRZZ. TLABTRBAESU T,

1 virtual bool insertorder(YDInputOrder *pInputOrder,const YDInstrument *pInstrument,const YDAccount
*pAccount=NULL)=0;

2 virtual bool insertMultiorders(unsigned count,YDInputOrder inputOrders[],const YDInstrument
*instruments[],const YDAccount *pAccount=NULL)=0;

4 // only available in ydeExtendedApi
virtual bool checkAndInsertorder(YDInputOrder *pInputOrder,const YDInstrument *pInstrument,const
YDAccount *pAccount=NULL)=0;

6 virtual bool checkorder(YDInputOrder *pInputOrder,const YDInstrument *pInstrument,const YDAccount
*pAccount=NULL)=0;

7.1.1.1. Hi@ke
BN ARSEIREIESinsertOrder, MRiZELIREIfalse, MiRBBEHESHIRILSALE T IR,

1 wvirtual bool insertorder(YDInputOrder *pInputOrder,const YDInstrument *pInstrument,const YDAccount
*pAccount=NULL)=0;

ERTTERSEURBNT

8 FB 15488
YDInputOrder ~ YDOrderFlag IESYD_YOF_Normal
Sl EFIRBERS, EREERPSTERIEFIRERS, RS TSR AR ERXY R
Direction YD_D_Buy: X
YD_D_Sell: s&
STFHBEELY:
YD_OF_Open: &
YD_OF _Close: ¥, 1&RTFIF LHAFRFIREIRAT. B1E LHARTFIRERFR{ERSWIIE
YD_OF_CloseYesterday
YD_OF_CloseYesterday: EREG, ERF LRAFTANEETRRT. &EIE LRRRTNBERFERS
#WEYD_OF_Close
OffsetFlag YD_OF_CloseToday: ¥4, 1&RF LEBFTFIREIRFT. &1E3F LHARMFIRERFR{E RS
{EYD_OF _Close
WFHESEL:

YD_OF_Open: ERFELARE
YD_OF_Close: REREAARE
YD_OF Open1Close2: FFZhEEARR
YD_OF_Close10pen2: F/RBFFAHRR

YD_HF_Speculation: $&#1
HedgeFlag YD_HF_Arbitrage: EFl, R3ShE&FR
YD_HF_Hedge: &%
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24 FB 1588

YD_ODT_Limit: FRiNER
YD_ODT_Market: &
YD_ODT_FAK: FAKEA
YD_ODT_FOK: FOKE

Price EEME, MEFEEBITKEMERIRG, BERERINMERETT

FECHE, SEIATRE:
FESBITEL4HIMaxMarketOrderVolume, MaxLimitOrderVolume

OrderType

OrderVolume

REUEFELI89MinMarketOrderVolume, MinLimitOrderVolume
AeeBHHFCERS, FRERMNIRRATRERESCLUERRCE

R eE

YD_OTT_NoTrigger: Ttk

OrderTriggerType  YD_OTT_TakeProfit: IEZfibk
YD_OTT _StopLoss: LHgfitA
BRSNS HARTROft A B
TriggerPrice ARARANE
YDInstrument IBERZELIEE

YDAccount

IEHENULL, RERSRIAPIEHIK,

Hrf, ZRARFFEXRIESEKEOrderTypeRRZAMESREZMNAES, HYENRBMEREWLZIAESRBNASHTIRE,

AT AE N R BATRRIRRRR R :

RZFR YD_ODT_Limit

FFEX_FTDC_TC_GFD
CFFEX FFEX_FTDC_OPT_LimitPrice
FFEX_FTDC_VC_AV

SHFE_FTDC_TC_GFD
SHFE SHFE_FTDC_OPT_LimitPrice
SHFE_FTDC_VC_AV

DCE OT_LO
OA_NONE

. FID_OrderType=0 /Rt
FID_MatchCondition=3 /24 BB}
oT_LOo

GFEX
OA_NONE

SSE QrderType=Limit
TimelnForce=GFD
OrderType=Limit

SZSE TimelnForce=GFD

MinQty=0

7.1.1.2. tEiRe

YD_ODT_FAK

FFEX_FTDC_TC_IOC
FFEX_FTDC_OPT_LimitPrice
FFEX_FTDC_VC_AV

SHFE_FTDC_TC_IOC
SHFE_FTDC_OPT_LimitPrice
SHFE_FTDC_VC_AV

OT_LO
OA_FAK

FID_OrderType=0 //fRifY
FID_MatchCondition=2 //BPRIERAEAZ

OT_LO
OA_FAK

AXHs, AEANEEHRAIYD_ODT_FOK

T3, BHfEFANER/YD_ODT_FOK

YD_ODT_Market

FFEX_FTDC_TC_IOC
FFEX_FTDC_OPT_AnyPrice
FFEX_FTDC_VC_AV

T3zHF, EfEFRNERS:
SHFE_FTDC_TC_IOC
SHFE_FTDC_OPT_AnyPrice
SHFE_FTDC_VC_AV

OT_MO
OA_FAK

FID_OrderType=1 //f5ft
FID_MatchCondition=2 //BPRIERAEAZ

OT_MO
OA_FAK

OrderType=Market
TimelnForce=10C

OrderType=Market
TimelnForce=10C
MinQty=0

YD_ODT_FOK

FFEX_FTDC_TC_lOC
FFEX_FTDC_OPT_LimitPrice
FFEX_FTDC_VC_CV

SHFE_FTDC_TC_IOC
SHFE_FTDC_OPT_LimitPrice
SHFE_FTDC_VC_CV

OT_LO
OA_FOK

FID_OrderType=0 //BR{Y
FID_MatchCondition=1 //BPRt2ERREEE

OT_LO
OA_FOK

OrderType=Limit
TimelnForce=FOK

OrderType=Limit
TimelnForce=GFD
MinQty=OrderVolume

HERBATLA—RIERABI16MNMRE, ATLIRREFSIRRERBNTER. SEREREERBAEL, HERBRNRBREREFA LI,
FENHTHRERERAEIRE. TEBMNAENRAT I TOM:

[=E=k=s

o EFImAEN, HERBPINKETLUHDAPIERIXE, BEF

SICMEIREEMESFLES

BERHTAIX, MEBIRBAIALUE

BF—RKUZAIAE—K, WTRFOMAXRES, MERERBE—IABERAL, KEMAEAERK
o EERIE, HERPORIMFREFLEYN, X521 EERBIGIEEEREAHERERA

1 virtual bool insertMultiorders(unsigned count,YDInputOrder inputOrders[],const YDInstrument
*instruments[],const YDAccount *pAccount=NULL)

HERBSEAEMINRErue, BDEEEBRIERNIRE false, SEIBTITENT:
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24 i8R

unsigned count REATKE, RSB 165K
YDInputOrder inputOrders[] REEE, SELIEHEE—XIRL
YDInstrument *instruments[] REELIEEEE

YDAccount IEENULL, FRERZRIAPIEFEKF

ZIAEEREHERBE, MHEKRPIOGIESN SEBRANAKRAIMESNET2EREN: BEKIRPHRMTES, SEMY
WEERREFAREENEERFNERNMEARRIR, FEEHMEREAERTASFNEEHREAGE. R, HERENORR. HEHS
SERBENER, ITISBEZREIREN.

7.1.1.3. FHK=IREE

fEydExtendedApidr, IEINT —RIIEZFIHNIEFHRREINES, XEISSERNMAYRRIES HEIN T Albtt CXIZEE, NREE
BEXE, NeBRREfalse, FHIRFEEREEZYDInputOrderdfErrorNojREY, 1ELUFEIAIREIES, HIESRAZWIESXITIZERT,
AR RIS S A LA E RAIER R ST AR ESEEHNE XN E, MPATSESTRIZEME, BN, thatd
IIEFiRREREE. B, BRELIRE SR FERENAIREIES,

1 virtual bool checkAndInsertorder(YDInputOrder *pInputOrder,const YDInstrument *pInstrument,const
YDAccount *pAccount=NULL)

ERAAIXISHREERS, YDInputOrderdifOrderRef2HAPIEITM 1 FFEA%AS, BMERF4OrderReflftfE, BRWWAPIBEIR. Z
OrderRef4mAB#NHIFIFA TydExtended ApidriRHAVIERE SHRASHNEI, BIARIERBRAISZERES. BRANTIESEZiEE, T8
FREIREE, AILAEEARIYDInputOrder.OrderRefrkEI AR ERERRIOrderRef, SNRICERWH, BEEATLIE
YDInputOrder.ErrorNos#k ER & X LAY R A

BY AN EIHREIME—ERETRENNENE, JaERRTIATRE:

o ITIERHMERK, EEMNEFGRBFIFCRSIIRESINTA—E, SHEFHISIREBEESTENER
o RAEFEBZS N RIBER—MKFARS, AR EERNEMRIREBIIR MM SEESeERWRIER
o BONERERERAIRCE

ERRNIZARIRBIESH, RAEEMBEINEMESsERE, XSHERPEESHAIETAZRRER.
REEWALUERLUTESRIEMARE:

1 virtual bool checkorder(YDInputOrder *pInputOrder,const YDInstrument *pInstrument,const YDAccount
*pAccount=NULL)

7.1.1.4. {REREHE

FrEIEfE S IERAI3 B FEIRERS EE notifyOrderik[E, WEIEHRE, FHYDOrder.ErrorNog0, MiZARIEMRYIREEIRAIE,; &
YDOrder.ErrorNo/93F0, MLRERFEIRAVIREREIRINE,

1 virtual void notifyorder(const YDOrder *porder,const YDInstrument *pInstrument,const YDAccount
*pAccount)

AiRRESEENENEHRRZMAEE, EREIRZAERE, ABR TEASRARRE RXERN. BEREETINISELHTT
FHEARERRINEELAKEBHESER, ATLUBIIESYDAccountfAccountFlag &g E T YD_AF_NotifyOrderAcceptsRAIMMEAEIRE ST
BRI, 1ERERRAILMESEGNERSAEIRERIBIER, BOUDPIRBRELNIRESFERAATFHERELIMUDPER., EEERED
notifyOrderiR[E], EOrderStatusgYD_OS_Accepted, &7 OrderSysIDFlinsertTimeRMRES, EfbFERISSIERME, sJLUEEIREL
A, BRIBMNFIARREFT. T HARRBUHAS E S, EfthfERinsertOrderRFIIREBISSIRBAVESIWEIESEIR.

BHKEIZZAENR, ZIXEERERIMREEBITnotifyOrderRIXIRBEENR. EIRIVATS. HENINFSRZFAEMKTAERX, F
LR ZRFAKE, FOKEAZIREYD_OS_QueuingR&MMAB—MERBENR, BHIMITERIIRN BIIRESIRANREIAY!
R £ ERRAHNER R RSB — M 2B ERMASBITITHER. REBAMRBEASHERBERAITA, BENRMERSENZIT
. BELERBEEERZEHHREIRINS KR IZRIRBASIIRIEN, B, REEEFARIREFIRERERT 22 ArAE
®1TH, MEREMEITICLAENT R A EIRIRFEREIERREIE. REAPKSHIE TR,
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N/
7| YD_OS AllTraded

YD_OS_Queuing
.—)[YD_OS_AcceptedJ [YD_OS_Canceled

7

YD_OS Rejected

notifyOrderfREIISENRIAAIT, MYDInputOrderd i EIRIFERAEENA :

25 FER ]
YDOrder YDOrderFlag EERYD_YOF_Normal
TradeVolume RENZEITHRE

HEAMRS, ARSI TRRINFEBR—RS, SRALX.
ERBNEMESIRN, WEFSHEEMRE, WAL -1

MTHIRR BT, ARBIMRENREFRBS

MNTUERZBAT, ARSHRNENRZITRBRS, BRNELNRZMRBRSES
U193

ERXSFRPIREBIIOrderSysIDIIRAKE, NSEHEES

MTHIERR BT, ARBIMREANERRAS

MNTFRERZAT, ARSRNENRZATRBRS, BRNELNRZAMRARSES
WFX

FEBBRBRBRS, (RESBE

NZRZBEFE (1752) SRBEMENIE. ESELTIF:
RE21 598 3600%(21-17)=14400
InsertTime HE9m%E: 3600%(24+9-17)=57600
[E—HR#9s5%E: 3600%(24+9-17)=57600
R BN R (B RO HRTE R 2 Dy d Util.hepASstring2 Timel DFtimel D2String

NZzRZBFE (17=_%) BIREMNENEDE. BESELUT0F:

EE21 FIF500=F): 3600%(21-17)*1000+500=14400500

HE9mM500=#): 3600%(24+9-17)*1000+500=57600500
B—H#9:=5002#): 3600%(24+9-17)*1000+500=5760500

SRR BB B FAR R (AR R =& Iy d Util.h ARl string 2 TimeStamp#ll
timeStamp2String

OrderLocallD

OrderSysID

LongOrderSysID

InsertTimeStamp

NZRZBFE (17=%) FRENENSRE. BESELUT0F:

EE21 FIF500=F): 3600%(21-17)*1000+500=14400500

HE9mM500=#): 3600%(24+9-17)*1000+500=57600500
[B—H#9=5002F#: 3600%(24+9-17)*1000+500=5760500

SRR BB B FIAR R (AR R =2 Iy d Util.h ARl string 2 TimeStamp#ll
timeStamp2String

RIS
OrderTriggerStatus ~ YD_OTS_NotTriggered: Kffik
YD_OTS_Triggered: Bfilik

CancelTimeStamp
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ATREHIRTSIN T, [ERRIRSHIL TE:
YD_OS_Accepted: 18&#ES, ReEBEEEERS
YD_OS_Queuing: BAFI

OrderStatus o
YD_OS_AllTraded: £ZBALAS
YD_OS_Canceled: {58, S&3RKERME
YD_OS_Rejected: RRS3ATiEEA
ErrorNo BRINRT A0, fERAT AR EEIRS
YDInstrument REpELIFEET
YDAccount HETAPIEFEIKF

BT L. RRAERNRZARERS. BERS. THRSHIREY, BELEERERZMREXLRSEZNE
OrderSysIDFEF, MERKIERZAFEERSETHAEIEEIENOrderSysID, EEEARZARERS, AILUERLITRMAIE,

SHeEFRydApiFlydExtended Apifi%i&E, TLUEIEYDListenerfnotifylDFromExchange ENAREICEIEAEIRBERE, RENEERSAT
MEREREASWEILZERNE, TSR BARZASWEILEE,

1 virtual void notifyIDFromeExchange(const YDIDFromExchange *pIDFromExchange,const YDExchange *pExchange)

REIRISEBINT :
28 FBR L]

IDEEY, TIgeRYEWT:
YD_IDT_NormalOrderSysID: EiEIRBRE
YD_IDT_QuoteDerivedOrderSysID: BNiTEIRERS
YD_IDT_OptionExecuteOrderSysID: EIf{TIURBRS
YD_IDT_OptionAbandonExecuteOrderSysID: ERfFEITIIRE RS
YD_IDT_RequestForQuoteOrderSysID: {ENiRBRS
YD_IDT_CombPositionOrderSysID: H&RERE
YDIDFromExchange IDType YD_IDT_OptionExecuteTogether: §H{TIUIRBRS
YD_IDT_Mark: B&RERS
YD_IDT_OptionSelfClose: HIfOSHImS
YD_IDT_FreezeUnderlying: IESESEIRS
YD_IDT_Cover: &5iREMmS
YD_IDT_TradelD: piAmS
YD_IDT_CombPositionDetaillD: B&IRMHRSE
YD_IDT_QuoteSysID: RINRS

IDInSystem ZIFXEETARMNIDE, TTReSHRERT

LongIDInSystem B BREEEENEREIDE

IDFromExchange RBFRENIDE, AKE24FT
YDExchange RZFEE

IHsEFydExtended ApiftigiRE, RFLAEAgetiIDFromExchange B EARARS, EINEEMANSHNSNAUSTN LR, R
BIHREIDEAKE 2457,

1 virtual const char *getIDFromExchange(const YDExchange *pExchange,int idType,int idInSystem)

7.1.1.5. § EIREBEOIR

LR ABE R T YDExtendedListener, BBARILAEIEnotifyExtendedOrderfELA ™ &R FEWEIEIR:

o notifyOrderElERT, FLiCREMIRRAREBRIRE, TICERIERARRZFIER
¢ XYDExtendedOrder FHEHAIHTZ(LRT
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o H{FEHcheckAndinsertOrderikEEH &ERIDG

1 wvirtual void notifyExtendedorder(const YDExtendedOrder *poOrder)

HFYDExtendedOrderZ4£&BYDOrder, THE{X%IZYDExtendedOrderfNEEFES:

FER 1588

m_plnstrument REEELIIEE

m_pCombPositionDef IREAZEAIYD_YOF_CombPositionBEEERERER, MIMESFBEIFCENISH

m_pAccount IR ETSE

m_plnstrument2 REASRAL/IYD_YOF_OptionExecuteTogether&FHTIEIERL, AEFHHTREIE N ELIRIEE
7.1.1.6. FE3ZEIR

BHERRTEHMSEIInotifyTradeiREIREAIERR, FAERRFAIOrderRef, OrderLocallDF1OrderSysIDIYRIFIFRELZEIEMAIRE,

1 virtual void notifyTrade(const YDTrade *pTrade,const YDInstrument *pInstrument,const YDAccount
*pAccount) {}

PR EHRASREHE NS, SIRBERNFRABES:

o FER 71
== > ==
YDTrade TradelD SRR FRIEIAIRSR S

EXZIMRRRSHBII Trade DRNEAKE, NESEHEERD

EEFRS, FtRSNFRRINFERR—RS, SHEATXK.

ERFENEMEEIRAN, MEFHEEMRE, NIALH-1
LongTradelD EREENRZAMRERINRZ RS

MNTHIERZAT, ARZFMEENRSRES

MNTIMERZ, NETHIRNENRZBITRBRS, BRNELIIRZiRBRSIESL
™

ERZIMRPRSHITOrderSysIDRVERAIKE, NWSEHEED

MTHIRRR BT, ARBIMRENRZRES
MNTERBAT, ARSHERNENRBARBRS, BIRNELHNRZATRBERSIEESN

OrderLocallD

OrderSysID

LongOrderSysID

;Z@ZEY’SE% FHRBRS, (RESBE
OrderRef RAERPIRS
OrderGrouplD REATEIRBEARS
Price PREZHHE
Volume PRRREE
Commission PR F 52

MNZRZEFE (17=%28) BIpaATERIRE. BESELITIF:
W21 /% 3600%(21-17)=14400
TradeTime HE9S%E: 3600%(24+9-17)=57600
E—R#9:5%: 3600%(24+9-17)=57600
Timel DFNFR AR AIRYEE HFER2 Iy d Util.hFhdstring2Timel DAftimel D2String
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24 FB %88

NizzzZBFE (17R%) BIRREHERERE. BEELTIF:

&EE21 FIF500FP . 3600%(21-17)*1000+500=14400500

H#29535002F,: 3600*(24+9-17)*1000+500=57600500
[E—B#&9m500%F: 3600%(24+9-17)*1000+500=5760500

SRR BB R RN AR (AR EEHER R =& Iy d Util.h AR string 2 TimeStampll
timeStamp2String

TradeTimeStamp

YDInstrument B ELIEE
YDAccount LHBTAPIES K
7.1.1.7. BRI ELR

EIREFR T YDExtendedListener, BRAE(EEnotifyTradeRIEARFHZEEFSERTEENnotifyExtendedTrade:

1 virtual void notifyExtendedTrade(const YDExtendedTrade *pTrade)

BT YDExtendedTrade24¢/#&EYDTrade, TE{YFAYDExtendedTradelIEE=FER:

FER 588
m_plnstrument D= ti=tay
m_pAccount BB R & IgE

7.1.2. {{Ea

BREETLUAR T REERETFIATIFIRZS (OrderStatus/9YD_OS_Queuing) AYRER,
1 virtual bool cancelorder(ybCancelOorder *pCancelorder,const YDExchange *pExchange,const YDAccount
*pAccount=NULL)

2 virtual bool cancelMultiorders(unsigned count,YDCancelorder cancelorders[],const YDExchange
*exchanges[],const YDAccount *pAccount=NULL)

7.1.2.1. HiEEe
AILAMER AU AREIERERE, MRizRERE false, MiRBBEIEERIMESAET HHf.

1 virtual bool cancelorder(ybCancelOorder *pCancelorder,const YDExchange *pExchange,const YDAccount
*pAccount=NULL)

EARTT RIS EUREBANT :

24 FE 588
YDCancelOrder YDOrderFlag EHEHHERAMR BT R R
OrderSysID RZARERS
LongOrderSysID LRENRZARRRS
OrderGroupID IEEREMIRINTENIZIEE, S0rderReff&{EAARISEIOrderRefiEiEs
OrderRef EERBERS. 50rderGroupl DECEERIAISLHIOrderRefiEiEa
YDExchange BERRRTERRZ AT
YDAccount EENULL, FERSAIAPIEFIK,
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EEXF=MEES, SiFLongOrderSysiD, OrderSysIDF]OrderRef, OrderReflfiEA = feir i REWEIEIRATRE, BaisdF+H
. LHRRT. BEIRFT. KRR, XA, RZ2AT. ZIXMEEEEIRBIESE, BRIBINTEEREERAF SRS

o BESHIMTOrderGrouplD, #&OrderGrouplDF0, MILE#IKTLongOrderSysIDAYE, BNHERF4:0rderGrouplDIFORYIBIE:

o #ELongOrderSysIDIE0, NIFEFEERISSHIESHILongOrderSysIDIEER
o #HLongOrderSysID90, MEFEIERIESHIESAIOrderSysIDEER
o #OrderGrouplDIE0, MEIEIHEEE< H0rderGrouplDF1OrderReffE—HaERIRE

7.1.2.2. {itSiEEp
HERBETL—ERABET 6 MR, ERSESHERER.

1 virtual bool cancelMultiorders(unsigned count,YDCancelorder cancelorders[],const YDExchange
*exchanges[],const YDAccount *pAccount=NULL)

ERTTERSEURABINT :

S8 1588

unsigned count HIERsKE, RS RGBT 163K

YDCancelOrder cancelOrders[] HEREREE, SREEHEE—IN

YDExchange *exchanges][] R FE MR ERTERRR ST EE S

YDAccount EENULL, FRERZRIAPIEFEMKF
7.1.2.3. B EHR

GNSRIFEERLY, FBAHRURESEI notifyOrdenREIERHRE, BRiESRIEREIR.,

NSRRI, FiCREEIREHBERRZATRERHER, MBI T EFIRE., BtEEYDFailedCancelOrdersRRIErrorNosREUEE
KMNREE, BERZRBECETHMEECHEBAER. Hie, SEALERIEHEXYWEESIREERENHBESEYS LS
SHELAFENE, BENREE(BHRRAWERAFCRAYE. XSRBARKRTMBXWER, MMERBEESREEET
BN, SESERBERLEINEINEARPRSELNOR, WERLEHPES.

1 virtual void notifyFailedCancelorder(const YDFailedCancelorder *pFailedCancelOrder,const YDExchange
*pExchange, const YDAccount *pAccount) {}

ERTTERNSEURBNT

B84 FEB i%B8
YDCancelOrder AccountRef A=
ExchangeRef REZATFS
YDOrderFlag FEIR XS N AR SR AUR SRR
OrderSysID RBATRERS
LongOrderSysID ERENRZATRERS
OrderGroupID HRERIZIEAEID
OrderRef RBERBRS
ErrorNo RS
IsQuote EEBIRMNER
YDExchange R R AT Z AT
YDAccount FERBIEA KA
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—RIBRT, HEEMERREEE SR EEN, BD:

o {FEFOrderSysIDaE LongOrderSys| DB AYEIHRFIEE OrderSysIDFLongOrderSysID, OrderGrouplDF10rderRefFTcE N
o {FFOrderGrouplD50OrderReffEARIEHRFIES OrderGrouplDF10rderRef, OrderSysIDFILongOrderSysIDFCENX

ELUTERT, {$H0rderGrouplD50rderRefiEiBREIBALMEIR S EIAE RAR:

o HRZFMREIREMBALMEIREASGEIREELR
o IREAEHREIRME, BRAMBRITEHFEMUMESERN, BERANERSIES OrderSysIDHILongOrderSysID

Eitt, MKEEERAMEIRET, EHRELRESENAT. EO0rderGrouplDA0, NEIFOrderSysIDaEELongOrderSys|DikZEINTRIATIR
ER; FOrderGrouplD/9iE0, M@ OrderGrouplDFIOrderRefHEINT RIAYHRER,

BEIGERESFHEAOrderReFEIREAZRE|, HWENIES T OrderSysIDFILongOrderSysIDEJSEIRIEEAEHRAY, BTLAMBERLL T 555K 5
A9OrderReff10rderGroupID:

1 virtual const YDExtendedOrder *getOrder(int orderSysID,const YDExchange *pExchange,int
YDOrderFlag=YD_YOF_Normal)

2 virtual const YDExtendedorder *getorder(long long TongOrderSysID,const YDExchange *pExchange,int
YDOrderFlag=YD_YOF_Normal)

7.1.3. 8%

7.1.3.1. MEHIESHRH

ERFTRREEIINE R OIS EREE R, TERCHENECM. RRAHTE R SHERZRARINIT T IRE, BRI LSRR
&GS, THEBLFE.

BRI TSIS4058E, EAinsertOrderiE SRR BRI HIETNEHHRIE,

24 FE %88

YDInputOrder YDOrderFlag ESYD_YOF_FreezeUnderlying, i#BBiZIREE S ERHIESS

OrderRef EFRERS, FEESEZEREPIXT OrderReff9iHA

YD _D_Freeze: §i%E
YD_D_Unfreeze: fi#si

Direction

YDInstrument

YDAccount

7.1.3.2. ERAFE

OrderVolume

HedgeFlag

HESHEMNEINEE
BEEYD_HF Covered
IBESHEH BN R &g

EENULL, FER=RIAPIERKA

BRERTYIS805%8E, FAinsertOrderig AR ZFTREE R CTIFCIEIE.

S8 FER 588
YDInputOrder YDOrderFlag IESYD_YOF_Normal
OrderRef EFIRBRS, 1FEESE SEREHXTFOrderRefiJikEA
YD D Buy: £
Direction -D_Buy: 3
YD_D_Sell: 52
YD_OF_O .
OffsetFlag -OF Open: 7
YD_OF Close: 6
HedgeFlag IESYD_HF_Covered
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OrderType

Price
OrderVolume
YDInstrument

YDAccount

7.1.33. @58 RER

i58R

AILARIE R EERES LA T™ME:
YD_ODT_Limit: FR{TER
YD_ODT_Market: &
YD_ODT_FOK: FOKE

EHEMN1E

FresneE

EEEST eI GLIiET
EENULL, FER=RIAPIERKA

BIRRTYIS R, ERinsertOrderf§SARBMAREBIEE ZHNE S ULSEIVRE. BIR, EXMIRRAMISIFEEES

RAksS, BRRBARRAIFEEEEIS.

24 FB

YDInputOrder YDOrderFlag
OrderRef
Direction
HedgeFlag

OrderVolume
YDInstrument

YDAccount

7.1.4. 8%

BB
IEEYD_YOF _Cover
BFIRERS, FEESELZBEIREPRTFOrderRefiiiEA

YD_D_Normal2Covered: Ei@it&50
YD_D_Covered2Normal: FtEiZiEm, (MEFETRASHT

EEYD_HF_Covered

HARE

RS ERATEIN S 2048
HENULL, RERZXAIAPIZERKA

XIFEEBRR. BEIRFT. SRR, KFEFT. XBESFT. JOHART, AISRTIISHREE, ERinsertOrderKXIIMNIER. W LREIIAILAS

MEL), BURBER.

LHARR. BERATEIIMNMMNGEREITE, AhEREEEEERINEHEREINSIMAIFEE, i

BEEXE,

e TR

YDInputOrder YDOrderFlag
Direction
OffsetFlag
HedgeFlag
OrderType

YDInstrument

YDAccount

L

IESYD_YOF_RequestForQuote
IESYD_D_Buy

ESYD_OF_Open
IESYD_HF_Speculation
ESYD_ODT_Limit
EEFINIELREE

EENULL, REFZREIAPIERKF

BDMEYDAccountshfJAccountFlagiZ & THESEIRYD_AF_NotifyOrderAccept, iENIESHASKIZIESEIR,
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HHEDARERRE, @NERNotifyRequestForQuote RIFEEMIHAERS (HEEIEASUEFEEMarketMakertrts) @B, ZEBERSKL
SEREREMEEER,

1 virtual void notifyRequestForQuote(const YDRequestForQuote *pRequestForQuote,const YDInstrument
*pInstrument)

LA AanotifyRequestForQuote iR E{S B AV AE,

24 FB i58e

MNZRZEFE (175%28) ZRaMETERIRE. BESELITIF:
W21 /% 3600%(21-17)=14400

H#29m%: 3600%(24+9-17)=57600

E—R#9:5%: 3600%(24+9-17)=57600

ZIREEE R AR ERT BV RS My dUtil.h 5P E9string2Timel DA
timelD2String

YDRequestForQuote  RequestTime

RequestForQuotelD BNRS. BREKEIK, USHEkT
LongRequestForQuotelD  £/EEANENRS

YDInstrument WINELEE
frydExtendedApidh, ZIXRMT ERIEIEENSRIGE, FREGENT:
1 virtual const YDExtendedRequestForQuote *getRequestForQuote(const YDInstrument *pInstrument)

FARAERIRENEYDEXtendedRequestForQuote2YDRequestForQuotefg 7, E AT EEEGAN AT @RequestTimef]
RequestForQuote DIINRS. HEANERAGFEAN, BPA LRAEBRENULL,

7.1.5. I&ift

SIRSTHE LHARR. BEIRFR. PSR, KRIFR. JHBRR. XPRFR. EIRAR. RIS REIRINLSS, IRINIES RESEFTH T i mieeny
ZXEEHER (EERASUtEBEMarketMakertrt) , AILABITEESystemParamsfMarketMakerirEBEEHRIESREE XIS
wINIHEE, FBESNERSE,

7.1.5.1. @R
R RT LMER FITERERKIRNE, RIZRERE alse, NiRIBEIEERIMERET .

1 virtual bool insertQuote(YDInputQuote *pInputQuote,const YDInstrument *pInstrument,const YDAccount
*pAccount=NULL)

EARTT RS EUREBANT :

BH FE2 i588
YDInputQuote  OrderRef EFRBARS, 1FEESEEBEIRES KT OrderRefiines

BidOffsetFlag  EFFirt

SRR

FERT REBAMEAERSHFRRRRSER, BEARHITRE, BRRAZZMIER
SIS EHRIR G NI E S

Hfttx2 30 LEGIRIRIFGHILUAE

AskOffsetFlag  SEFFFiRE

BidHedgeFlag

AskHedgeFlag  SE#&%{Rtr&

BidPrice ST, TN DT =N
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28 FER ji=1:):}
AskPrice SENHE

&, RIEYDExchange.QuoteVolumeRestrictionE A EIAISLSEEEIRE] :
0 (KFESFRFOSHBER) : BidVolumeFAskVolumeZED—NKF0, B—PAKFETFO

BidV
SR (cheR. 2. RRAR) © BidvolumeHAskVolumeATO, (BRAILRE
2 (EEAFR. BEVRFR. *BESAT) : BidVolumeFlAskVolumeitEER XF0
AskVolume SEHE
OrderRef EFIRERS
JiINtrE, ZFREME, TJLRERMRES MRS
YDQuoteFlag YD_YQF_ResponseOfRFQ: BENESIEMN SRR, STEHE LEIRT. BSRAT. KA. |
HARR. XPRESFR, EtRBFREENS
YD_YQF _ReplacelastQuote: RETREREAZAHRN, RXIPEFFEN
YDInstrument IBERRMIISLIIEE
YDAccount EENULL, FERHBIAPIEREMKF

ERERMBEKRE, ATEE— BRSNS, DEEERNZIRNERIIRARE, XEIREAIYDOrderFlagh
YD_YOF_QuoteDerived, MNREVRNEST-ERMETERSE, MRELDIRNURASFE—EMTERE. THENRERAFETZIERN
B, HASKREERZZAH, RINBEIINR. IRERSESRMETERE LR, MIRNMREESEIERSHN. (TEREYDOrderfIFRS
HRANYDQuUOteFERAIR RN FFI7R:

o LERfiTAIREAAIDIrections3 BIRIRIYD_D_BuyF1YD_D_Sell

o SEEATEIRERIOfsetFlagsy BIRIRIBidOffsetFlaghlAskOffsetFlag

o SISEfiTHIREAIHedgeFlagsy BIXT R BidHedgeFlagflAskHedgeFlag

o IEfTHIREMIPrices> BINTRIBidPricefIAskPrice

o IEEATHIREMIOrderVolumes>BIX3RBidVolumeFlAskVolume

o LSRfTHIREAMIOrderRefEB RN EAIOrderRef

o SLSEfTHIREAAIYDOrderFlagélAYD_YOF_QuoteDerived

o LATEIREAIOrderLocal DIFBREBIREINFRS, SZiT4HREROrderLocal D—EREAT4EHREOrderLocallD+1
o SLEfTAIREEAIOrderSysIDS BISTRIBIdOrderSysIDFIAskOrderSysID

7.1.5.2. kBB
HURIRN AT RIERABIT 2 MRIN, R SRR,

1 virtual bool insertMultiQuotes(unsigned count,YDInputQuote inputQuotes[],const YDInstrument
*instruments[],const YDAccount *pAccount=NULL)

ERTTERNSEURABINT :

! 1588

unsigned count IRINEASKEL, REAREBIT 125K

YDInputQuote inputQuotes[] REPEH, 5ELEHEE—IN

const YDInstrument *instruments] MR MRN IR ZATET AR

YDAccount EENULL, FRERZRIAPIEFEMKF
7.1.5.3. R EHE

FrBIEREE RN ZIRMN ERSEEnotifyQuotelr[El, WEIEHRE, &HYDQuote.ErrorNo/30, NIZRRIEFRAVRINENRAIE; &
YDQuote.ErrorNoAJE0, MIZEREIRAVIRMN [EHRALIE,

HIRNMEM, WA EnotifyQuote; ERANATI, MBI LATEIERLUENER, Hf:
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s notifyQuote: BMRMNERE—NEHR, RTRIZFCRKETIRINER, FMRESnotifyOrderZ ALK

o notifyOrder: ERATAERERTREZUMSKENZER, ERSTEZEERS

e notifyTrade: FREEBIREAIRI, SLIRNBMATERSBMALER, FTILBLOrderLocal DXBKETERS, ALLED
OrderSysIDXEXEHRINER

1 virtual void notifyQuote(const YDQuote *pQuote,const YDInstrument *pInstrument,const YDAccount

2

3

*pAccount) {}
virtual void notifyorder(const YDOrder *pOrder,const YDInstrument *pInstrument,const YDAccount
*pAccount) {}
virtual void notifyTrade(const YDTrade *pTrade,const YDInstrument *pInstrument,const YDAccount
*pAccount) {}

SizEEHRSEM, notifyQuoteFdnotifyOrderfSIiFSRZAMEMTAEX, Higl, FKEIRULIRNE, PEATREHRINAY
notifyQuote/SiREIFGKATAEREAInotifyOrder, T LERRTSEIREIFSKATERENINotifyOrder[FIRERRNAINotifyQuote, RBAMREE
FEEBRNEIRAMT A, BEANBRHERIZTA, B, REEEFRREEFNEAERBTRZANERITA, MEEHEIFTIELU
BT BRI EBRELERBRLEE,

Hrh, notifyOrderfnotifyTrade[@E@EiRE, notifyQuotedAJYDQuoteRYDInputQuotelIF3E, BT EMAIRealConnectionIDFN
ErrorNo, YDQuotefi&{=ENT:

24 FEB 5B
2ErrorNogYD_ERROR_InvalidGroupOrderRefff, RHEIHIESERRINISRA
YDQuote QuoteSysID _ s R e
OrderRef; BUFERRRNEES, BTEURN. BEXZIMREIEREK, WSERT
BidOrderSysID TIRINAYOrderSysID, SEEDIRINETNO0, ERXRZEMRENEREK, NSHERT
AskOrderSysID EARMNAIOrderSysID, EEBIRINET N0, ERXZFMREIEER, NSt
:4YDQuoteFlag/9YD_YQF_ResponseOfRFQRY, iBR TIREIRMNATANS, BUH
RequestForQuotelD e . N
0. ERXZFMREIEBI, NSHERT
LongQuoteSysID SRENRNRS, FATRIRMN
LongBidOrderSysID SFEERSTRINAIOrderSysID, SEEINIRINAT A0
LongAskOrderSysID SHREERISERINEIOrderSysID, EEHIRINAT /0
£FEERIZYDQuoteFlag/gYD_YQF_ResponseOfRFQRY, B3R T £ASEARENTRL
LongRequestForQuotelD . N
BEms, &0
YDInstrument RINELIIEE
YDAccount HBIAPIEFEIR ST
7.1.5.4. i BRI EHR

EHRE A TYDExtendedListener, BBAR LA notifyExtendedQuotefELA ISR FEUEIENR :

¢ notifyQuote[EliERT, FTICRIEFMIRMERIEIRIRN, TICIERIERIERRZZATHER
o XYDExtendedQuote_ B MBI LAT
o YfFEHcheckAndInsertQuoteliRE B &iERKINE

1

virtual void notifyExtendedQuote(const YDExtendedQuote *pQuote)

HFYDExtendedQuote24¥&KEYDQuote, TEIXFIZYDExtendedQuoteNEEFES:

FE i8R
TREXS A TEIR B R B CE T
BidOrderFinished LITERBRERE. K. EEIREIANETTH

ERMNZENO, WERBIANRTS

751124


af://n3236

FER L
SRR RIATE IR R B BE T

AskOrderFinished HITERPEERR. 2. BBANES
ERINEEN0, NEEBIANES

m_plnstrument RN ELIEE

m_pAccount RINFTBHISREISE

7.1.6. RN
AT LA AU A MBS ARAGRAN

1 virtual bool cancelQuote(YDCancelQuote *pCancelQuote,const YDExchange *pExchange,const YDAccount
*pAccount=NULL)

2 virtual bool cancelMultiQuotes(unsigned count,YDCancelQuote cancelQuotes[],const YDExchange
*exchanges[],const YDAccount *pAccount=NULL)

ShEfT. KEFT. THEBRT. EXRAR. RAATSRHRIEG TR BRI S TURIEINOORAN A —i2, AR, BEVRRT. XBRESRRASZS. BEMTER
BHANEEERE, BESEHENENAT. SHERNEM, BEMTERBENRESERBEENotfyOrder, MREIRMNENE
notifyQuote,

7.1.6.1. ZiEERN
BILAEA T AREIRERN, NRZRERE alse, NRAZMESINIMERE T U,

1 virtual bool cancelqQuote(YDCancelQuote *pCancelQuote,const YDExchange *pExchange,const YDAccount
*pAccount=NULL)

ERTTERNSEORBNT :

B4 FE 1588

YDCancelQuote QuoteSysID RZARN RS
LongQuoteSysID ERENRZIRNES
OrderGroupID IEERNFTEANSIEE, S0rderReffi&{EFIEISLIOrderRefBHRIN
OrderRef 50rderGroup| DEZ &I SLHOrderRefEiRIN

YDExchange FHRENRINAYZZ B ATEET

YDAccount HENULL, RERZATAPIEFEKA

EEIF=MEURMNAR, BiELongOrderSysiD, OrderSysIDF10rderRef, OrderReflfiEA R AAIFRREWEIEIRAIREER, BRI
shef. EHART. BEIRRT. KRR, E3SRR. RART. ZIAEANEIRSESRE, BIRRUTEEREER @SS

o EScHTOrderGrouplD, #OrderGrouplD/I0, MI4kEEHIKTLongQuoteSysIDAYE, BNHERIF4:0rderGroupl DIFORIIBLE:

o #lLongQuoteSysIDIF0, NIEREHRNTESFESHILongQuoteSysIDEHRIN
o #lLongQuoteSysIDIDI0, NERAEERINTESHIESHIOUOteSysIDIEHRIN
e FOrderGrouplD3E0, MIEIEIFREIRINTES FOrderGroupl DFIOrderRefME—HaERNRIN

7.1.6.2. LSRN
HEBIBN T AR MEEERIT 6 MBI, EiStESI SRR,

1 virtual bool cancelMultiQuotes(unsigned count,YDCancelQuote cancelqQuotes[],const YDExchange
*exchanges[],const YDAccount *pAccount=NULL)
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EIRTTERNSEORBNT

84 il

unsigned count BERINTKEY, ST EEBIT165K

YDCancelQuote cancelQuotes[] BURNEREE, SRXBFEHEE—IRL

YDExchange *exchanges][] XN FEMURINMER TN Z e EE

YDAccount HENULL, FRERZRIAPIEMKA
7.1.6.3. RN R

SNERIRANERT, MBI notifyOrderEFREIZSMIERBAIRE, BER, BEIRNIIARSEnotifyQuoteEi,

1 virtual void notifyorder(const YDOrder *porder,const YDInstrument *pInstrument,const YDAccount
*pAccount) {}

UNERBBRMNEN, Ni@EiTnotifyFailedCancelOrder[BEREIEIREE., LATMEEYDQuoteshfErrorNotG EfEIRRR. iBiEE, BETL
ERERIRN KMEIRSIRESRZRIRMIESEHNE ENIESHAE LT HEYIR, BRNENSESMUSEIRNEWERATFCRA
T, RRREARKIRFERMEAMER, MRAERRNIESRHBEILBIG, SELENEPISENEINEIRNMIKSZRIEIR,
NSFHRERIRNIES.

1 virtual void notifyFailedCancelQuote(const YDFailedCancelQuote *pFailedCancelQuote,const YDExchange
*pExchange,const YDAccount *pAccount)

ERTTERSHUREEN T :

£ FER L
YDCancelQuote AccountRef KRFES
ExchangeRef REZAFS
QuoteSysID RBFRN RS
LongQuoteSysID SRENRZIRNRES
OrderGrouplD HRERZIEAEID
OrderRef KRERBRS
ErrorNo SRS
IsQuote ERERBIRMNENR
YDExchange SEIRIBERRTERR 2 A
YDAccount SRR RN

—RRIERT, BURMNKMEHREREER SHERIN ERATEEIN, BD:

o {FFQuoteSysIDaELongQuoteSysI DEGRINAIEIRFIES QuoteSysIDFILongQuoteSysID, OrderGrouplDF1OrderRefFE X
o {FEFOrderGrouplD5O0OrderReffEi#RINMAYEIRFIES OrderGrouplDF10rderRef, QuoteSysIDF1LongQuoteSysIDICEN.

EEAFERT, 8EFOrderGrouplD50rderRefFIRINAEIRIN LM EHRS LA ER AR :

o HRBAMREREIRMN KMEIRE A EIRAE LK
o RAERESIRE, BEEIRNITEEIRESRFAMESFERE, BRI AWERSESQuoteSysIDFILongQuoteSysID

Fltb, HEEERINEMEREY, FHMEREIEEMS . BHOrderGrouplDA0, REdQuoteSysIDakLongQuoteSysIDIREIRTRIAY
RER; #EOrderGrouplDJ9iE0, WEIFOrderGrouplDFOrderRef i EIXTRAIRE,
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BEREEREMOrderReEIRARS|, HUENAS T QuoteSysIDFILongQuoteSysIDAIFEIREURANTEHRAS, TLAERRLAT/IiAIRE
SFRA9O0rderReff10rderGrouplD:

1 virtual const YDExtendedQuote *getQuote(int quoteSysID,const YDExchange *pExchange)=0;
2 virtual const YDExtendedQuote *getQuote(long Tong TongQuoteSysID,const YDExchange *pExchange)=0;

7.1.7. R4 TRER

LHARR. BEIRRR. KESAF. XBRSAT. hefr. L3R, IRSIATSTRHRMTEANSS (LURSHED o B LABE HadRNTIE ZAlvER &4
AOIRAN, BTLURMEERIRE.

ECTPeh, EHARTFIRSRAT-FETRERHARE. flgl, EMHEE10FRELFE, ECEFSFHRMERNERT, ZMhE
AJLAEE T FFAIRIN BASCIMIREBRIA RN RAR. EBRETERMZZMCTPHASHFFECTRERRCIIRE, ZiAN LRI
BERFTRIF ETRERETRMIEAFI B A —IRENE, RS EAEERZIMYNFHEM T IR, BEE, SERRN
TREBRMNBSFEFEAVNT IFCERN, TEBLEERITH, fltl, EMHEE10FEESORE, EeEH4FRRMERIER
. &R LAEE N FAFRIMRIN B ST TR RIA R SR AIRER.

QBB ERRB SN, TLEREERNADZEERSHIRN, EREREFET REIREMN—RIRNTENRR, ELtES
FRMAMEIRIMERAR.

PEFTTFERRRN, BATLABSAES MMLERN, B, FEMRESHFARE,. MRE—BHIUESER= . BEEEMRZM
WIRBLNEERRNFISERERINGE, B, ZARFGFSHFATRAEFTREATHM, RNAT, WRYDQuote.YDQuoteFlagiRE T
YD_YQF_ReplacelastQuotetri&fiz, MFRMRE—ER; MRFRE, WRFATRR, MSFESRRRN, ZRHRINMSEREEEER
B, MAXBI AU,

7.1.8. HESHAHAS

RiESFEr. T HBFT. EXRFR. RRAMRBALRIES WS, REEBIERESIHFONERIES. FEMEERENRERANLFRES, L
BYESRESRHONERIEIE.

TR HFT, SERSHTENMERESHFC, EUFEMXEHFOIGTESIRS. NRETEFTHCHEERASHEEN
EFEEGH, JLUMEREGIESTUES. Foit, Kl SrEE8#E, THRETHEA.

TR, FENERSEHMEGRIES, ERAFEREERS, RAUHERNSEMBERIINFCRATASRE, BHiHRR
X (AELXE) BUERIES. FOit, MBEMASEIRE, THEETHA,

T ERFHMIRRAT, FERASEHES, REEETETASESHTAS. Felf, IXAMNRAIFeUtHEa, AaT
B, ATEHERFERENFE.

DERE T IMARNGEAEAGIES, D!

o R4S ydApiflydExtendedApifFBFETLAJEAinsertCombPositionOrder K1ERAEBSFIEEIRS, ydExtendedApifIFEFE]
LAFcheckAndinsertCombPositionOrder &% RAESFIRAEIRES

o BiES: ydExtendedApilIEE AT LA autoCreateCombPosition & EEIEEIES

e BEiTR: ZTEHAESTRydAutoCPENRIZEAEIES, ZTELINXE THHEMNLLHERN.

7.1.8.1. BXEIES

ydApiFlydExtendedApifg AP B LA AinsertCombPositionOrder KX RAESTIRAEIES, ydExtendedApifgFBFELAER
checkAndinsertCombPositionOrder KiX/REHEESFREIES. SEHMASHIAEL, REBSREETEANEHE, KEETURSE
MERAFEREREBRHEESNIES, MEREESHERE—HRESHIES. Y, BasSHEmTIESEETRAIESHAN.

1 virtual bool insertCombPositionorder(YDInputOrder *pInputOrder,const YDCombPositionDef
*pCombPositionDef,const YDAccount *pAccount=NULL)

2 virtual bool checkAndInsertCombPositionOrder(YDInputOrder *pInputOrder,const YDCombPositionDef
*pCombPositionDef,const YDAccount *pAccount=NULL)

checkAndInsertCombPositionOrder5insertCombPositionOrderfd£241 2B, XBIETFcheckAndinsertCombPositionOrderfgXd
insertCombPositionOrdert&N 7 APIRXTMINSE G AT, NREREEESLRM, NMcheckAndinsertCombPositionOrder& B
R[Elfalse, $EHIRFEEEZEYDInputOrderdAYErrorNoikEl, MAREEFESNERREER, XESEERNEEE:
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o XEFF. RERNE. AEHENRESENE
- EEEEBHRCHITAS, EE0EBNERASHOHTHRA

APIRIE A BRI LU AFERASEMRERNAE, EESESMEESIES LIBMEUMIFE. [FEEASIESHIERaearE
184, EINEFRESREERREESHydExtendedApiFBFEREEFE R checkAndinsertCombPositionOrdersE &#EHETES .

insertCombPositionOrderficheckAndinsertCombPositionOrderBSyaA 7 E80 N7,

e FER 1588

YDInputOrder YDOrderFlag EEBYD_YOF_CombPosition
OrderRef BERRBRS, FEESESEREPXTOrderRefiIitiE
Direction YD_D_Make: B&

YD_D_Split: fi#eH
OrderType 15O
HedgeFlag ESYD_HF_Speculation

PEFTELEHRANEE.
OrderVolume HENEERRBNRERASITFCEHATEHESHE.
AN EBESESISCERTHRERE.

CombpPositionDetaillD AEAMID, RESE ERTRRATRARNTEERES, BtERIE0

YDCombPositionDef FEENERBSIFCENISs, B EHREEECE IR,
YDAccount ESNULL, R ERHFIAPIERIK,

BEANEERNE, SEILNEEEOENIREE.

1 virtual void notifyCombPositionorder(const YDOrder *poOrder,const YDCombPositionDef
*pCombPositionDef,const YDAccount *pAccount) {}

7.1.8.1.1. ¥ RASER
EHREFA T YDExtendedListener, BRAT LA notifyExchangeCombPositionDetailfELA FiER FEUEIE S IBHENR :

o RWBYIESIAMEIER, BENHIERESES
o HELEERIESHIISEEAGBMEA LT

1 virtual void notifyExchangeCombPositionDetail(const YDExtendedCombPositionDetail *pCombPositionDetail)

YDExtendedCombPositionDetailN&EHaANES I B EFHEE G,

7.1.8.2. HES

XFydExtendedApifIBEFTE, KEZHER FHLUERautoCreateCombPositionskBzEikES. BRI, BaieSR3IF KR
HARR, M EACRMARAFVESE CRT A RESRE, MRAVEREREIES, BEit, T EiliRscFrES RE, BEEFERRE

B,
1 wvirtual const YDCombPositionDef *autoCreateCombPosition(const int *combTypes)

BRiEautoCreateCombPosition, SE EiZIRcombTypesiSEIVASHENR, B—MESSEEHIZIRYDCombPositionDef.Priority
(BNFRMAERER) IEENRAERIRF, Z—RETUESIHEE, —BEREETUESINGE, MAXESIESINESR. BER,

BIXAautoCreateCombPositionixZ REEE—E, EAFLEKF, IILAE— P RIEERB—ENaiRIFEuEmARE, Rk
FEEESIFCHAENRIIN, RERAAXEEHNERESHCEN, NRKERIAIFTEAEHNFE, REIREINULL,

autoCreateCombPositionB9ERR T &N A=,

28 i5t88
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24 i58R

FESSHEARIBIEAE, U1ERE. AERRHSAINFZENSRAES.
HANULLEY, BRASRBREEIBERASRORENINF, BIMWYD_CPT_DCE_FuturesOffsetZ)
YD_CPT_DCE_SellOptionsCovered

const int*
combTypes

BEINEERNE, SETLNEEROENIREE.

1 virtual void notifyCombPositionorder(const YDOrder *poOrder,const YDCombPositionDef
*pCombPositionDef,const YDAccount *pAccount) {}

7.1.8.3. BEiIR

BHZAMEH TIRTMBHES T RBydAutoCPEHRRERA, ZTREBIHOTE, EiEaER—ElBERERTASHIF
BHKEARES. £TydAutoCPEESIRBISMAIERLNAME, ERFRESEMAPRLXASIES. HT5EHHESEIERN
[RR, ydAutoCPtERSIFAREAIBEENES.

ydAutoCPHIECE S {4 1FydACP. inigYfFIaI T :

AppID=yd_dev_1.0
AuthCode=echf8f06469eba63956b79705d95a603

AccountID=001
Password=001

N O v W N R

# time ranges for auto combine position , can be multiple, no such setting indicates selecting at any
time. Default is no setting

TimeRange=21:00:05-23:29:55

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 Refreshperiod=10

15

16 # directory to hold Tlog files, default is "ACPLog"

17 LogDir=ACPLog

18

19 # comb positions types to be processed. If not given, default is all types. Optional values are as

O oo

follow:
20 # YD_CPT_DCE_Futuresoffset=0
21 # YD_CPT_DCE_OptionsOffset=1
22 # YD_CPT_DCE_FuturesCalendarSpread=2
23  # YD_CPT_DCE_FuturesProductSpread=3
24 # YD_CPT_DCE_BuyOptionsVerticalSpread=4
25 # YD_CPT_DCE_SelloptionsVerticalSpread=5
26 # YD_CPT_DCE_OptionsStraddle=7
27 # YD_CPT_DCE_OptionsStrangle=8
28 # YD_CPT_DCE_BuyOptionsCovered=9
29 # YD_CPT_DCE_SelloptionsCovered=10

30 CombPositionType=0,1,2,3,4,5,7,8,9,10

BT ZEMBURISEI, OSEENRRINT

o TimeRangel§E 7 ARIETHIRTE. FEOydAutoCPBEIESERINREINZERESIHFCENSSREES, WREERZNER
EEERSSHEHIHENERASHOENEEWELL, Eit, AERERFNVIUETRZAMAERRZMEEE. BT, BT
ydAutoCPRR{ER GV JRIERBRXIAT

e CombPositionType5autoCreateCombPositionfJ&#icombTypesfiI& L E=EHEBEN, B EIHESHHIIEARE.
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ydAutoCPEIFEENT A, Epconfig. ixtABIEAPIRIECES 4, MydAutoCPRIBCES fHydACP.iNiZBANNEEY, BELZXAEARRILL
WAEL:

1 ./ydAutoCP config.txt

—BRMRFRETEREAGIHOENRELNIER, NREEESZENEREN, YRERydAutoCP, ERAGHEEXBKEELR
DiBIEERSEE, 1EXEREREE:

1 error in handling (pg2302&-eg2303,1) for account 12345678

7.1.9. HAELRT R

Y+  EHBRRFOREIRFT, ATLUEERHSOXITRIEE, 55E AT AAFERinsertOrderi§ S MR S FACFlE IS iEK, EHARRFD
BEFAT AN R EEIRE T AENEAME: WTFEEREE, HIENCAEUARARTIHH, RE LRSI NaE G RiExt
;TR EEINCAIENARIIRR, MRS PSR ERERIEAT ., WTFR—REE. B—&8. A—
OrderType, RIFBHEIFFHBNICR.

HEURIZARAIIF, CHRRTAIRERATTRGREVEIER IR BN, X—TARBENEARZMAXRTIIESZHH, BrikE
&85035

B FE2 i5EB
YDInputOrder YDOrderFlag IESYD_YOF_OptionSelfClose
OrderRef BEFIRBERS, FIEESEZRERERXTOrderRefAgiAA
YD_ODT_CloseSelfOptionPosition: &I HHAN, @S EE R
OrderType YD_ODT_ReserveOptionPosition: iESKAXFHAN, ALirorsEm
YD_ODT _SellCloseSelfFuturesPosition: &R{FSEEIN A T THIL B
KRS
HedgeFlag YD_HF_Speculation=1: #Z#/l

YD_HF_Hedge=3: E{%#

>0: RiEFEEIERIIEE

OrderVolume ; ; .
0: MFEXR (R—REE. F—&%. E—OrderType) HIiEK

YDInstrument I PAYEIN & L9155
YDAccount EBNULL, R ERHBIAPIEREIKF

XTI HART, ATLMEERHFONIPIIEE. EIRBARRLIS, KA BT TAURISHIEIR GBI, X—1T
NREWERRBIAAEITRIESZ Y, BrRngEESU.

BEE LT GAERInsertOrderfg MR Z AT AR FIEK.

e FEB i5ER
YDInputOrder YDOrderFlag IESYD_YOF_Mark
ARIEE
OrderRef SREIRS0

E3RFAIOrderRefiae&9-1, FIERPAYOrderRef o ERI AL
YD_D_Buy: &iExddiEsRk

Direction NI
YD_D_Sell: #iExdHiEK
YD_ODT_PositionOffsetMark: &34

OrderType - =
YD_ODT_CloseFuturesPositionMark: BZ3hh, EEAEM
EacdE v

HedgeFlag YD_HF_Speculation=1: #Z#/l

YD_HF_Hedge=3: E{#
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24 FB i58R

FFEXTEY, BRSPS
[BEI3S RS, FEEN MR BATANERGLIEET

YDAccount EBENULL, R ERHFIAPIERIKF

YDInstrument

TR EIFRXS i SHSIAtE, BRTERBAFRZERNER, SXEREZIFANERE, SFf—MFHRNER,
i, EEEREXEIF BBAHIMESE, FEEEFInRRIRERESHF 52 ILENER, mEEKEIYDOrderFlagh
YD_YOF_MarkfiREREWRS, RIEGASELERRZAT. OrderTypefOrderStatusskX 5 BARERNISFIINSE. BEETF Lk
EEAIRE, BPEYDAccountiJAccountFlagig & T HESEIRYD_AF_NotifyOrderAccept, AXEFRFIN HAFTRIX S SEASRIZES
[EHE.

HER, KRR BTEL P RIREERFEER, BRERRIEONPER, $HINZRFRE SRR . HT
BECAPIER, FEREEAXIMESH, BERIBE—NERTABNET P64, BT ZXEEETIXGREIERRELIXITE
CHRZA. EEIRT, RBAERERAAESEARSH, Eit, ZXSBUNZZAIIENSAERER, KREERTERNZS
LRI BRI,

IR, KB BRI MES TREREFIRE, DERBEFS—EESREINERMAAE. XAGENRREXERETRE
RRRBAS, BAMRES, FRULESIHTRAIESEKEINSG. NMREREFEREMSMERIERK, FEREAHKEIE
R, RIERBAEEFETEARRIRARR, ., B —FRAERMAENIRK. BREXETER— TR, MREFUAE
RARAL, BBAMTAREERERMNRES, MAEAHEAES, BRI TAEAA#FT, FeefaRMEENERRAL

TRIFMIEA Ti@IT notifyOrder it Z I EHRAIREIZ 5 :
S8 FEB 7L
YDOrder YDOrderFlag YD_YOF_Mark

YD_D_Buy: &iE3HHiER

Direction o s
YD_D_Sell: EEExHiEK
YD_ODT_PositionOffsetMark: $5&Xd)H

OrderType .
YD_ODT_CloseFuturesPositionMark: FBZIXd 9
BARIRE

HedgeFlag YD_HF_Speculation=1: #&#/l
YD_HF_Hedge=3: E{#

OrderRef -1

OrderLocallD -1

OrderSysID 0

InsertTime -1

I7: YD AllT
OrderStatus A -OS_AllTraded

5. YD_OS_Rejected
ErrorNo BYINRS A0, fERAT AR ZFERS

FFExRS, REFE<SHIEENGLEH
BEIRS RS, IREIRINAZZBFTEVE T GEE

YDAccount HBIAPIEFEIK

YDInstrument

SRS SE RN 2=
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7.1.10. HIBUTIL

XJF EHAFr. BEIRER. KRSFT. ABESFR. | HRRRAOSSIUAAINLAN EXRFR. IRBZATAYHAIY, AILAERinsertOrder[A32 S kg TIN RIS,
fEcancelOrderfBitH{TINERIE. LHART. BEVRRT. ARSRT. AEAT. T HARTXSEURAYTRIESHLIEESRZ A, IFRMHRY
SR ST = =P 2

NETRERER, DANRESIFIRUTRURM T 28t%R, ERYDExchange.OptionExecutionSupportRERTIEISYTIRAREE
AISZHF:

o 0: FxFF., BRIFEMETXITS.

1! XFHEAREENE, FMEBANEMENMRCRENAE. BRiRERZMBET XIS,

o 2! TFBEEEXE, FMEKEMEHtCaEMNALS. BRI LHT. 88RAT. AMAT. M. HpT. XA RRmETEA

TEMEESU TSRS A,

s FER i5EB

YDInputOrder YDOrderFlag ESYD_YOF_OptionExecute
OrderRef BEFRERS, FHEIESEZEEEFRTOrderRefiUitaA
Direction ESYD_D_Sell

EETIM EAYOffsetFlag,
OffsetFlag T EHARRFOREIRET, AJLUESYD_OF CloseTodayai#&YD_OF_CloseYesterday
SIFEB3ZZFr, IEEYD_OF Close

OrderType ESYD_ODT_Limit

KiRRG, BRSBTS IRERNA ZFATRIRE X AF.,
HALR R SR T
YD_HF_Speculation=1: #&#
HedgeFlag YD_HF_Hedge=3: E{#
IR B AT T
YD_HF_Normal=1: Zi&
YD_HF_Covered=3: &5

OrderVolume BETIEE
YDInstrument BTN & 2085
YDAccount EENULL, FR{FEFRZHEIAPIEREKF

PEATHTIES, EREXZATEAEEITNAASLENIN, IRAMESS5STN, BTREXZBRIFE.

NF ERAFLRRAT, i58E U TAEFEHinsertOptionExecTogetherOrderai# checkAndinsertOptionExecTogetherOrderig< AL
SERBREFHTIN, FHEEMcancelOrderffilEEFHTRIER, SFTINET, TEREMMNINEGSA, 1L mEEIATERMG:

H S LIMRIIES R 48R, ELamFR300ETFA G LS EIESOE TR SR EESFHERIR

INERISU TR D E TIAEEI B R = B 2RI G40

BHBRMVIES. THSTSFSSHETRINNSLIHTEE, SIRNESHSIMRNESY (BORBIFMIEY) NEL8ML
AR, TXEIMREGLSINEGHRRERITEF R

INEFLATEEIR A TS EA GBS RBEFEENSONFICELT. 1#LTUULBRIIASRIBMIREASELT k. E5R
BRIRMEBT LR RRTIEE, ZEHREHTL.

o FER 588
YDInputOrder YDOrderFlag IHESYD_YOF_OptionExecuteTogether
OrderRef BEFRRBERS, FEESEEEREPXTOrderReffYiiE
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OrderVolume IBEAFITINAEE.
YDInstrument plnstrument IEEFEF TN G L8
pinstrument2 EEGEF TINS5
YDAccount EENULL, FERHBIAPIEFEMKF
7.1.11. BFEEABUTI

X$F LHRRR. BEIRAT. FBEEAT, ATASELITNRIBERAiInsertOrderA3 Z ARG TINRE, #AcancelOrderfflfEiGTTINERE,
FTESVREERIING G Z HRERDNNTNERE, ELARZH, ESBRERFITN, NERNSHRZ BB
7.

NETRERER, BILNRESIFEAYD_YOF_OptionAbandonExecute R TIR A T SHMUERTR, £
YDExchange.OptionAbandonExecutionSupportREmXEIR T A RTR BRI :

o 0: A3ZHF, BRIPET. L32fT. WM. KB, TTHRBTXANDR. R, LA RS TRUES,
IR, T HRRRANSZiFERBYD_YOF_OptionAbandonExecute GFFEIATIN, {BRATLAERYD_YOF_MarkFEISUTI, BIAI5IES
SE TN,

o 1 XFHEAEENE, METNEHMEAHELCRENALS. BAiRERBMBETXNMD XK.

o 2: FHEBERE, FMEKEMEHCRENAL. BRI L. 88RAT. BEMBTX DR,

TEN ARG TRE SRS A,

s% FE 15288

YDInputOrder YDOrderFlag IESYD_YOF_OptionAbandonExecute
OrderRef BERRBRRS, FEESEZEREPXTOrderRefATitAR
Direction ESYD_D_Sell

BEEITRRIN EAAIOffsetFlag,
OffsetFlag F _FHERRTFIRGIERT, BTLUBESYD_OF_CloseToday or YD_OF_CloseYesterday
SIFE3ZFFr, 1ES5YD_OF Close

OrderType ESYD_ODT_Limit

‘RS, BERRBIERERNEIZAMIIEN AR,
B RR BT :
YD_HF_Speculation=1: #%#/l
HedgeFlag YD_HF_Hedge=3: E{%
R EHARN G Z AT :
YD_HF_Normal=1: &
YD_HF_Covered=3: £&5¢

OrderVolume IBETREE
YDInstrument BTN & L9088t
YDAccount EENULL, FRERHBIAPIEREMKS

T AR HIRT, MEFEFHTRENRENSREEGY, —BliiFF TN, BAZSHORIFEREIIFSE TN, BEELATIRBME
FlinsertOrder[AxR2 S A ARMF T FRIEE BB NANER. BEHTIRIESLIEEINGRER % B e MU AN T B &g,
FEEARZH, SRERBENF TN, WBARSKEMNIT.

24 FB i85

YDInputOrder  YDOrderFlag = iEEYD_YOF_Mark
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EFRERS
BT AR BTG TIRE E MTEROSTRESHEXFR, SHBETENRBGH T

OrderRef

raerme S AR R AR, EIHAEA REEIRAIOr derRefia28-1, FIERFEIOrderRefT
SERIRL

. YD_D_Buy: EKEIHIEETH

irection

YD_D_Sell: B{EXINATIER
OrderType IESYD_ODT_OptionAbandonExecuteMark

RARTE
HedgeFlag YD_HF_Speculation=1: &%
YD_HF_Hedge=3: &}

YDInstrument IEEFHFE BTN S LI5S
YDAccount EENULL, FRERHBIAPIEREMKS

T ERATHIRSEAT, FHSBNNMANGFTIAES, MREAINEER S HaE MUEIREY T E S HIREIRHTIIES, WEOAK

FT.

SIFHEA, HALHHFHTIES, NBEFEL5TR, BTFREXREMTE.
7.1.12. R73Z§50053

ZIENERRERFIEREER FTRASHHIBBEMEEASS. ETHREMERZATRIRAENIIRISERER, BAEEH
RFFLATILSS.

Z5ZFR Asziplbss

LHRRR. BEIRRRT FEENMRBTASIES

MR ERLS AR, BEIECHRRDS, BEARNELFERRLY, BASEIREA0LSEE,
7.2. X5
7.2.1. Z5INR

HFXEERNRZEELMNTE, SCHEEREE. X2, FRiIGAEIRERZRIER, REBWEENREPS Y

RBVPREONIEFR. B, BARMT ISR ERRAHERRRINEIREFK:

o EERIREAKANBIR: REFEXABN. REEERREREIZRR, REBLERE.

o REFREAVKANR: RERKAB. EERIRAEETIRE.

o BEERRENIGIR: REFIMRZAAE. RAEEEREREIZRR, REBLARE. BRRSEEXNERARNGERE,
UBRSERNEMNRBESRIRZ BB,

o REFRENIGIUR: REFIIRZAAE. EERIRAEETIRE.
FIE BRI AR, HERRIRETLHITHY.

BERADERTERZRRERSFNIRE, ERFEFEERSH LANIRECE LANNSKRFEENER. REEREXZIIRNZIENT
Ffi7s:
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)

EIRTT R ESHARIET
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8 iRA8

pAccount IEAKFAYETT. HRIREENIKFEH A LUEd getMyAccountiREY.

plnstrument BB, BRXEZANNRER. LWHIEIREpProductfiipExchange/ANULL
pProduct gt FRERBEIZRIINIR. HAHEIREpInstrumentfIpExchangeANULL
pExchange REATEE, TRREZRZZMHINGR, AEIREpProductfpinstrument/INULL

FEREINIR. ANEI:

YD_TR_Allow=0: RIFFIERS. AEMINRE.
YD_TR_CloseOnly=1: {R#FFEE

YD_TR_Forbidden=2: AR HIRS. RAFISHIRE.

tradingRight

requestiD BFXSAEREEEK, EFEIZECRIR, AJLfEnotifyResponsed I EiEKAIrequestiD,
RPRIZEFRIR

YD_TRS_AdminPermanent=0: SIERIZEHIKANIR
tradingRightSource YD_TRS_UserPermanent=1: &&EREHIKANR

YD_TRS_AdminTemp=2: &IBRIZENIGITHIR

YD_TRS_UserTemp=3: REZIZEMNIGAIIR

RESERNREH EHNREIRBIR TZIRBAE XS LIMBER A, %GR mIARZEY LRFEIIRE, WIERENT:

o

int getInstrumentTradingRight(YDApi *api, YDInstrument *instrument)

{
accountInfo=api->getMyAccount();
accountExchangeInfo=api->getAccountExchangeInfo(instrument->m_pExchange);
accountProductInfo=api->getAccountProductInfo(instrument->m_pProduct);
accountInstrumentInfo=api->getAccountInstrumentInfo(instrument);

accountInfo->TradingRight = max(
accountInfo->TradingRightFromSource[YD_TRS_AdminPermanent],
accountInfo->TradingRightFromSource[YD_TRS_UserPermanent],
accountInfo->TradingRightFromSource[YD_TRS_AdminTemp],
accountInfo->TradingRightFromSource[YD_TRS_UserTemp]

D8

accountExchangeInfo->TradingRight = max(
accountExchangeInfo->TradingRightFromSource[YD_TRS_AdminPermanent],
accounteExchangeInfo->TradingRightFromSource[YD_TRS_UserPermanent],
accountExchangeInfo->TradingRightFromSource[YD_TRS_AdminTemp],
accountExchangeInfo->TradingRightFromSource[YD_TRS_UserTemp]

)8

accountProductInfo->TradingRight = max(
accountProductInfo->TradingRightFromSource[YD_TRS_AdminPermanent],
accountProductInfo->TradingRightFromSource[YD_TRS_UserPermanent],
accountProductInfo->TradingRightFromSource[YD_TRS_AdminTemp],
accountProductInfo->TradingRightFromSource[YD_TRS_UserTemp]

)

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(
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37 accountInfo->TradingRight,

38 accountExchangeInfo->TradingRight,
39 accountProductInfo->TradingRight,
40 accountInstrumentInfo->TradingRight
41 );

42 '}

BHERZNREENE, BERHTEEREMRENESENEMA, JLAEEL N EEREGHEIREZEREN. WEIEFITE=1"
ENARRI—RT, EBNIZER EERIMCEEEREgetinstrumentTradingRighBREVER DAY G LIRIZE 1R :

virtual void notifyAccount(const YDAccount *pAccount)
virtual void notifyAccountExchangeInfo(const YDAccountExchangeInfo *pAccountExchangeInfo)
virtual void notifyAccountProductInfo(const YDAccountProductInfo *pAccountProductInfo)

AW N R

virtual void notifyAccountInstrumentInfo(const YDAccountInstrumentInfo *pAccountInstrumentInfo)

MR LERZRNESN EFFEES, SWEEEREIRNotifyOrdergi & BN EIRnotifyQuote, EAAYErrorNoy
YD_ERROR_NoTradingRight=10,

BEEHNRZRFIERREMZAS S LRIIR, MESHFFrASSLIRNMIRS DIRENIREGHRERER. RIREES
BYUNEARESBINA. BEY, RIEREEEA NG LREINIRAE, AENESEORZINT:

* A BEUARWRS, BBAREEELIMERZEHHAIT

o AGHIARRS, BEXUNREEFE, BFAREGELIRERFRERNA i ARRMA s 2 it
o A BEUANREETFE, BAZBAEENRBRITFRIRFIZZMAIT

o AGHIARIRS, BEUNEILRS, BPARESELNARXZEMREELL

7.2.2. IRIEEA S IR

FABR T, ZEEEHAEHREENRPEHAKE. ERTHAECHREREFERFARELR, —BENFHEERLZES
BER, BNZAEEHSATAIRRE. AERFELEREERERZSHRBBEESEMTNIMESHEMER, SCE LIRS
BMRBENRBENHAE,

REEMFSEEEFHRERSFEEN, IRKREEEY 7ENER, FEERIRZHERLSHEN. RERXEIRZMANEIR
ZFTERAEERASIEIHREERREE, RN, BE. TEREA. BERENERRBFITARER. BERKEINRERERE
RBALIHLREHRE, BIRNASITABRE.

ZEihRAT, BAEEANTEIRERSR. MERILRA1677H5%, RINAILIRI838HE, MSEERN, EREISTFEEANT
8], ZARERSAILAT &

IREBEHIRFITTEYDACccount.MaxOrderCount &R, BEIREPRESHITIEYDAccount.MaxCancelCounth&EZR], WNRZEN-1, NFESR
ABRE, ERANAIRE,

Yt F{ERAydExtendedApifigiEE, AILATEYDExtendedAccount.UsedOrderCountEifIE MEIMK RO SIRESL, BRI ASERIZES
MCF#EENL T 5 MERE, YDExtendedAccount.UserdOrderCountB & 7 FFEIEZAURERE. IREASNERRHRERERCR, TiAEY
APIEE; B, EAEEEHRESWES, R EENSRHRSEERAEEHES.

ERRELRZK P HREE PRGN T —IKiRE SR InotifyOrderiREAYYD_ERROR_TooManyOrders=364$£1R; LK, fEREEIL
FZKFPIEERE FIREN T —KIRE2UEInotifyFailedCancelOrderiR[EIAYYD_ERROR_TooManyCancels=89%8iR, A{RIFIEEERTIE
AGEEIFEEIRENH, NRZEEENRERPEEEWIEESER, F2BHIERERIRE., BIERESUIEE
YD_ERROR_TooManyOrders=36f1YD_ERROR_TooManyCancels=8 %R FHEW E [ ZE R R E LA TEEIRIEERIZIE, NBRIOISHKER
SZEEZEL,

NREENFHIRERRER, RESIMIERSEESKZEINotifyOrderiRE]AY YD_ERROR_MemoryExceed=75&1%.
7.2.3. EREEIPRE

FANMBRT, ZEEEFSREARESWANEMER M, REETUERR— I KATRFNERZIAES. B2, SSHIERIER
TCPMTERRIREILT TR TMTAVK, XMNBAEEHNSMEITREEN. N TERERNIZMEEIE, fEFTLUATMR
BRERES AR,
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BTSSR LTEYDACcount. MaxLoginCountEZl, WRIZEN-1, WERSARS, BOASNRIRS. HaIEmEI T
YDAccount.LoginCountsh&sZl),

IR RE R Z PSR EIRE, SEEfhafEnotifyLogindRiR[E]YD_ERROR_TooManyRequests=20f&iR.,
MR TRESSIERNIER, BSRZIEEREXAE.

7.2.4. BpEHEE

PBREIREE BN BRI S, ZIXEERMTENICEINE. DARNBREEINRM TR, BIARBRENEOME
AR SE| S 1B =N

ZINBEECARITITN, MRS ERETTRIIEFTEEMTIRE, JINERCHEEXMZNFNERRIGEINEE. REETEE
YDAccount.AccountFlagth 2 &R E T YD_AF_DisableSelfTradeCheckirds, ISR BENZFRZIKFHIERIGEZ XN,

RBFRERBRNRASSHETERRSIRMRENEEEA MMBERR. B, HiNE. FAKER, FOKBERSHNZIABILHE
B8, MURRNBMNEERNSNIZNBAEE, BASBAENBENR. fll, EESHLREZHEMNE10TT, SLIRER
AVITHIEE, BLAMSHRFHAENENR, MUARBANITTHISLE, WASHHAIENEM.

LHRRR. BEIRFT. KESFT. XBEFT. I HFTESSSMETEHREMN, BAit, DARGAAERSRNMMBRIRETSMBIAEEHENBEL

o

REP SRR ZAIBE 71138 ITRA B HIHER, RBELCHEERTEMRIETE T BRI, st
BER—RZZ%RE THFAK/FOKBESIRMBARRREMBESR, EEBVSKRZAT=8. BiXINEIERTEMaECHRAt—
MMRIPINEE, EREMZECHETER2MIBER, FILEHRREERERIRRE. BRENIEINEEZE T FAK/FOKEIE MRIT
79, (BERRERFAK/FOKES [EBHNBE MR SMTE MR ERPI JAENBMRZ. & (TESRIERZMEFERZEENE) RISHNEG
RIEENERIFEFHIEMEY, ARITEFERRZ. MERBEMATIRMERERS, FEPRSABMREHREHERNTE<S. BRI
RRREHERNTES. HINTESTZMRIBREITART ABRIRE ST,

ERRERBIMETIREE —ENEMHRH, BEEEEEERRMERETREERZREN, NRE—MIRENZZRIGES K
R ZIERENRR, RERRZAMTEEENSEER, MLEEMAIEHRRAEMR. HTRIFRZENAESR, NTIER
REBEEAAIIENERZRBELCHENE, ZAEERAIHETEENERRIRE, FIERAFEN IR 8B A SIE
BEEES,

{HIHFIES B RAHIRE, #Si@ignotifyOrderiR[EIAYYD_ERROR_PossibleSelfTrade=254&i%.,

7.2.5. IRPSHRBIRNE

I ERIAPIRRAF, REMURMNF LATIESHRIOrderRefBIRBIEBIEERE, RAEULMREFTERTIRE OrderRef, ZAEETEE
PELRESRANSEERR, EEUDPEAKIIAEESKRSE, SHREERZZE TN,

FERRELRDR, EREEFERIFORAEHTRE, FIREGEREIEESREA. FIFESIEEA,

AT EMRARIAPIG, AR EARE, FEASNMEERIEHT VI NEAESKFRA T TIRBESIEEINEE. BERBEEF I ZIEE
IR EEBIOrderRef 2B EEIBILHY, EULF T OrderRefiEEATEAILATIRE, NEIREIErrorNofgYD_ERROR_InvalidOrderRef=78
ROSEIRENR.

RS REBISOERSEEINRTAPISLAIRSEERN, BIE—MAPISEAIR HAGMRAERRAERE, E2EEKFIZEZ M APISES

Z[ERIHREBAYOrderReiR ARG, Eitt, SERZRT, (ERAO0rderRefl[F/UAENSession DAGEIARERR]. BHRINKIRE
RIFA— P BRIRRSRHTIERN, ASMAPIUDPIREERR, BEERETER (WAREH) MEFREAFER T ZFiREY

BAMmSBEREN, RBESHLIELA.

KRBT LUEEYDAccount. AccountFlag@ &R & 7 YD_AF_OrderRefCheckini& 7 #EZINEEIIE BN, BRE TIZIFENRRR
S RIEREEEINRETE.

PBRAVENESHE, EITELERIFURPEHTIRBINIEE X DARBSINEINE, HREBWREERRSHRUR
BEMTIREFNARERESNEZIMMEOrderRefURIZIEE, BALISELCHXMKS LAURBIGETTX,

7.3. BRI HER

ydApiFAREFK, B TFIEELEEREEEydExtendedApisR{EFE,
EFEOREEER, FNERZNEETER, tRUEAENZARERNESG, URERRA IR,
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7.3.1. EiFiRE

/// 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)

virtual const YDExtendedorder *getOrder(long long TongOrderSysID,const YDExchange *pExchange,int
YDOrderFlag=YD_YOF_Normal)

J:EE’\JE%EJU\HQ%EEE'.ééIISZEIJﬁ%ﬁﬁlﬁl?ﬁﬂﬁﬁ%ﬁ%ﬁﬁ?ﬁiﬁ% FrBiEinsertOrder RIREATTERNAIIR AT LAE AR
HERR, MANERTETSERSR, TLABTIREYDOrderFlagEif R theAIATRER,

/// getorder by orderRef can only be used for orders using checkAndInsertorder
virtual const YDExtendedorder *getOrder(int orderRef,unsigned orderGroupID=0,const YDAccount
*pAccount=NULL)=0;

/// getQuoteDerivedOorder can only be used for orders derived oder by using checkAndInsertQuote
virtual const YDExtendedorder *getQuoteDerivedorder(int orderRef,int direction,unsigned
orderGroupID=0,const YDAccount *pAccount=NULL)=0;

X3 F{sEFydExtendedApifiycheckAndinsertOrderfR NASHRERBTLAEFE_EIAFINTIEIREY, REcheckAndInsertOrderfl]
checkAndInsertQuotel@fA5erk, FAEBTXMNGEERE, MAEBIEIRZZATRERR. HgetOrdera] LIEERIBR T IRNITER
BZHMNIRER, MgetQuoteDerivedOrderB] LABEARINTTAIRE, 1HELgetOrdertGIN TR A directionfSEAF X2 XUIRIN AT
SCEEfTAEIRER,

o v AW

/// 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 YDExtendedoOrder
*orders[])=0;

/// User should call destroy method of return object to free memory after using following method
virtual ybQueryResult<YDExtendedorder> *findorders(const YDOrderFilter *pFilter)=0;
virtual YDQueryResult<YDExtendedOrder> *findPendingOrders(const YDOrderFilter *pFilter)=0;

DKM T LA =M R EE e SRR ZERERRAIRERNS A, HFfindOrders&EIRFATBHE&HFIIRE,
findPendingOrders&X B/ E&HIEREE. FAEZEIRMIIFERSEZEERN, AMEREESFEEISEEIHRIEBIEL
TR:

O 00 N O v A W N B

S A e s =
N O v AW N RO

18
19
20
21

if yvDorder.orderSysiD < 0
return false

if vDorder.yDorderFlag not in YDOrderFilter.yDOrderFlags
return false

if yvDOrderFilter.StartTime >= 0 and YDOrder.InsertTime > YDOrderFilter.StartTime
return false

if yvDOrderFilter.EndTime >= 0 and YDOrder.InsertTime < YDOrderFilter.EndTime
return false

if yvDOrderFilter.pExchange != NULL and YDOrderFilter.pExchange != YDOrder.pExchange

return false
if yvDOrder.yDOrderFlag == YD_YOF_CombPosition
if vbporderFilter.pCombPositionDef != NULL and YDOrderFilter.pCombPositionDef !=

YDOrder.pCombPositionDef
return false
else
if yvDOrderFilter.pInstrument != NULL and YDOrderFilter.pInstrument != YDOrder.pInstrument
return false
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22 if yvDOrderFilter.pProduct != NULL and YDOrderFilter.pProduct != YDOrder.pProduct
23 return false
24 return true

BNFRIESIHBINT:

24 FE %88

PATimel DFZ R RAUEIARTE], -1ARTIRE. i5SELITIF:
W21 % 3600%(21-17)=14400
YDOrderFilter ~ StartTime HE95%&: 3600*(24+9-17)=57600
[A—BA&95%: 3600%(24+9-17)=57600
Timel DRNFR AR EIAYEEHFERF S Iy d Util.h AR string2 Timel DAItimel D2String

ATimel DS RAVEERATE], -1CREIRS. i58FLATIF:
REZ21 5988 3600%(21-17)=14400
EndTime H#29m%: 3600%(24+9-17)=57600
E—R#95%: 3600%(24+9-17)=57600
Timel DRI ERH AR HEFR RS Iy d Util. A8 string2Timel DFtimel D2String

REEEANYDOrderFlaghVtn&fiz, AILUREZAN.
YDOrderFlags fign, EEEEERBENAEGRSE, BAFTLMERUTREARNIRE:
1<<YD_YOF_Normal | 1<<YD_YOF_CombPosition

EHBEHCEN., WFYD_YOF_CombPositionfUiRE RIGEARSEFIpExchange, W&

pCombPositionDef =5 NULLIIPRIRSI.

pinstrument BE91EET, YFIEYD_YOF_CombPositionf{JREAR, ANIZEINULLNIAFRE,
pProduct F=ERigEt, YFIEYD_YOF_CombPositionAJiREAAERY, MNIZE/INULLINIAERS.
pExchange RSAEE. IRESINULLLIABRE],

PAccount RRBRIRZIRESINULL

ML AR R RE BN BEERKENYDEXtendedOrdertE5HE4E, MRMHEAHKEARUTHN, RSBEANMSEEHEKEN
kR, TECMOBEKERSE®, A5 E0REEH2REHEEAZHIIRENLE, BEETLUNBX MR, TLUEA
findOrders(pFilter, 0, NULL)SRIREZRENH /B SR AAIREBAISEL.

o KRIGERIFRERBAZMEMDAEARERSN, JUESHBAMOESHEEA, MARSREnEoE
o AIFHIRRZBANRRBREH, TERFERER (F—RRNRREL, FTRDEISHERBIEERERER) T8
BRBFTERERHREA

BITEI LSRR E DRI ERERIRBNTRE, BREFERABEEMEATTAEEMEAYDQueryResult.destroy()$H
BHEAZIE. HBEE—FTA:

o KITERIFALRER—RFREITERHRE
o FHENRREFTERAE THNRMAATTEZDENZE, MESXERBSOEHNZE, MENSESEBYEFIEFERRE.

7.3.2. EHifR3Z

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[])=0;

4 /// User should call destroy method of return object to free memory after using following method
virtual YDQueryResult<YDExtendedTrade> *findTrades(const YDTradeFilter *pFilter)=0;

MEFBRRNSESEARERE, BARETUSESERENEIRS. HIENRZEREHSERRHNIEEENTAR:
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1

2 return false
3

4

5 return false
6

7

8 return false
9
10

=
=

return false

R
S W N

return false

=R
[o) IV, |

return true
BNFRIESIHIBIIT

24 FB

YDTradeFilter StartTime

EndTime

plnstrument
pProduct
pExchange

pAccount

7.3.3. RN

if YDTradeFilter.StartTime >= 0 and YDTrade.InsertTime > YDTradeFilter.StartTime

if YDTradeFilter.EndTime >= 0 and YDTrade.InsertTime < YDTradeFilter.EndTime

if YDTradeFilter.pInstrument != NULL and YDTradeFilter.pInstrument != YDTrade.pInstrument

if YDTradeFilter.pProduct != NULL and YDTradeFilter.pProduct != YDTrade.pProduct

if YDTradeFilter.pExchange != NULL and YDTradeFilter.pExchange != YDTrade.pExchange

1588

LATimel D.CFRRAVESIGRGE], -1ARLIRSE. i52FLATHIF:

W21 9% 3600%(21-17)=14400

H#29m%: 3600%(24+9-17)=57600

E—B#9EEE: 3600*%(24+9-17)=57600

Timel DI ERTEINIEEIRTZ RS My dUtil.hehf8string2 Timel DFtimel D2String

PATimel DFZFRAVEEERATIE), -1RTIRE. BESELITIF:

RER21 %8 3600%(21-17)=14400

H#29m%: 3600%(24+9-17)=57600

E—H#9:5%: 3600%(24+9-17)=57600

Timel DI ERTEIRVEEHRFE 2 Wy dUtil.hehfstring2 Timel DFtimel D2String

BLIEET. WNREANULLRIABRE],
FEmRigEt. WNMZESINULLUAPRS,
RSFTEET. IMEEANULLUABRS.

RETBIRIREAINULL

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 YDExtendedQuote *getQuote(long long longQuoteSysID,const YDExchange *pExchange)

FEAET ARSI B RNEIZBEREIRANRMN . FrEEidinsertQuote RFIIRN T EIRNBIIRN EB T LUE AR EEIDE].

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)=0;

S F{FERydExtendedApifiycheckAndinsertQuotefR NBSIRIN BT LASER LIRS A3REY, REcheckAndinsertQuotel@fETeRk, HigtEid

BWATTEERE, MARKEIRZARERTR.
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(o) NIV, RN S U}

/// 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
virtual unsigned findQuotes(const YDQuoteFilter *pFilter,unsigned count,const YDExtendedQuote
*quotes[])=0;

/// User should call destroy method of return object to free memory after using following method
virtual YDQueryResult<YDExtendedqQuote> *findQuotes(const YDQuoteFilter *pFilter)=0;
virtual YDQueryResult<YDExtendedQuote> *findPendingQuotes(const YDQuoteFilter *pFilter)=0;

MEFTERNDESEARERE, BARETUSESERENEXAE. HIERN ESHEERFRMGIINIBEENTAR:

1 1if yDQuote.OrderSysiD < 0O
2 return false
3
4 if YDQuoteFilter.StartTime >= 0 and (any Derivedorder of YDQuote).InsertTime >
YDQuoteFilter.StartTime
5 return false
6
7 1if yDQuoteFilter.EndTime >= 0 and (any Derivedorder of YDQuote).InsertTime < YDQuoteFilter.EndTime
8 return false
9
10 1if yvDQuoteFilter.pInstrument != NULL and YDQuoteFilter.pInstrument != YDQuote.pInstrument
11 return false
12
13 1if yvDbQuoteFilter.pProduct != NULL and YDQuoteFilter.pProduct != YDQuote.pProduct
14 return false
15
16 1if yvDQuoteFilter.pExchange != NULL and YDQuoteFilter.pExchange != YDQuote.pExchange
17 return false
18
19 return true
ENFRIESIRBANT:
B84 FE 1588
LATimel D2 UZRRATIEIARTIE], -1RTIRS]. IRNMAVERITERBAN BT AN EHAS
&I,
BEELUTIF:
YDTradeFilter ~ StartTime WEE21 % 3600%(21-17)=14400

HA295%E: 3600%(24+9-17)=57600
E—R&95%&: 3600*%(24+9-17)=57600
Timel DAt AERTBIAVEE A 2 Dhy d Util.hmRAYstring2 Timel DFItimel D2String

PATimel . FRRAVEERATIE), -1CRIIRE. BNAUEEATERBRIRT A/ NF SR EMG S
%1,
BEELTIF:
EndTime w21 59%: 3600%(21-17)=14400
HE9mZE: 3600%(24+9-17)=57600
E—H#9:5%: 3600%(24+9-17)=57600
Timel DANFRAERTEIRYEE A2 Iy d Util.hFhfdstring2Timel DAltimel D2String

pinstrument  &£JiEst. AHKEINULLABRE],

pProduct FERRIEET. UMZEANULLRIARHE,
pExchange RZAMEET. IMREANULLAIRS,
pAccount REEBREZIZENINULL
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7.4. 3ZZMER

BIESHF RIS ABRF A Z b BRI e -

o LERZMEBBERIRERENRZNBES. AT RERENNAPIRE, [CERZMNEBRES{NENE P imR R A RS
WHRZl, BR—NZESIMEGRE, REE— kY, MERNZNSHRISHEESE—.

o MR ZMEBBESRMANEENRZRBMNEBES. HTRERZMNZZMERBEEEETEAN, SEER—NESEAENE
EHEREERE, NRENEREERNSHIRE. Eit, S2EFEREBPERZNEES. —BAIIRSEITH, WiZES LFRE
AR E ISR BN B, TTLUEIE SystemParam i TradingSegmentDetai SEHEA BRBERIZIIGE, #E8NE%S

7.4.1. iCR2Z5MER

LR ZMERET LA FEIERECRE]., segmentTimeRRmMNIZRZ S BIFFAZILATEIRF S, ERBANBSRIBEEEFInsertTimefd
R,

1 virtual void notifyTradingSegment(const YDExchange *pExchange, int segmentTime)

TEFIHT BRIS N RBMIRZREENHRBHSE, EXZAIEENEASITEN, BIAEFHEKEIRISChRTRHE.

RZZFR B &2
09:25:00
09:29:00
09:30:00
11:30:00

AT 13:00:00
14:57:00
15:00:00
15:15:00
09:00:00 20:55:00
10:15:00 20:59:00
10:30:00 21:00:00

PN

HeiRPT 11:30:00 23:00:00
13:30:00 01:00:00
15:00:00 02:30:00
08:55:00
08:59:00 20:55:00
09:00:00 20:59:00
10:15:00 21:00:00

H

ERBRR 10:30:00 23:00:00
11:30:00 01:00:00
13:30:00 02:30:00
15:00:00
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RZZFR B&E wrE

08:54:50

08:55:00

08:58:50

08:59:00

08:59:50 20:54:50

09:00:00 20:55:00

10:14:50 20:58:50

10:15:00 20:59:00
KRB 10:29:50 20:59:50

10:30:00 21:00:00

11:29:50 22:59:50

11:30:00 23:00:00

13:29:50

13:30:00

14:59:50

15:00:00

7.4.2. BB S ER

PR Z M ERES LA T EIAREIREl. 2ZMRIREEESNZZAARER, TERZM. FRiaIH =179 LREPAZZ
BER, SRIBERZMRIES R LR=MEEPRI—. BBARZMERSENotifyFinishinitZ [FFHREEREIE, (EIREERNRIZ—
TEfENotifyCaughtUp ZRIBEKCSITERZAT. M mEtGLIRIRE, AR oBAR BN ERZEnotifyCaughtUpZ A BEHE!, SR
EFERENEIBERZMER R, NANZGLRBREAZZNERNIRS, BEMEISZERXNBERZHEREN. BIAEESH
RETEEANRZINSHERERKLE, TeEEREEETHERT.

&pknotifyCaughtUpZ BIZTZRCTRIREEEBM, —RIRART RIS, RBMHREIESTARERZMER, —2H
FRERKRENS], WREREFKEEEMPBERRZMNER, WP BRARIBERZZMNER, NRFIRAHIBRARZHIRKS
BYERATAPIEFERIZINEAIREBRS, BPAZIBERZZMERANCRIESEREnotifyCaughtUpZ [FAIX.

1 wvirtual void notifyTradingSegmentDetail(const YDTradingSegmentDetail *pTradingSegmentDetail)

IREIAYYDTradingSegmentDetailfI=FERi BRI .

FER 588

ExchangeRef REFFS. RERZAAEZZMBREEEN, BNA-1,

ProductRef FEmFS. REFDBARZMERRERENY, BlA-1.

InstrumentRef BHFS. RESHHARZMEREEENY, alA-1.

m_pExchange RZAMEET. IREIRZZATAERZMEBREENY, BNANULL,

m_pProduct Frmigtt, REFMIBEAZZMERITERN, BUANULL,

m_pInstrument BLfEEt, REISXAPMZZMERIERN, BUANULL,

SegmentTime NiZ32 5 BFHRZIL R EAgRb S, Hmmsa s iR ERFInsertTimeRItEXHA,
REMEBIRE:

YD_TS_NoTrading: i35
YD_TS_Continuous: &E£E3Z5
YD_TS_Auction: &&=/

TradingStatus

7.5. {REA¢H
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T EFNSIFHTREN X O IRBIIIRE S REBISIREINER, FIATE 1.280 RAFIEINTIREABINEE, REBRLIEYDInputOrder
#0YDInputQuoterrig EOrderGrouplDF1GroupOrderRefControl{FE R EBLATHEE.

FE L
IEEIREFIRNFERIZEE, JUBTXOREMERNRE. EEUREBE A
OrderGrouplID R E T LA#FEA0-635REAE,

NRRS, 0SIREEFGEOrderRefRIFIBIGM, 1-63SIRPAKIRIREWEOrderRefRIFAM

IEERREEREEXREAOrderRe i BAIEIBIEMIE T H T, :
GroupOrderRefControl YD_GORF_Increase: OrderRefERiEi#lE, RijGMEEOrderReffERRMAATET1
YD_GORF_IncreaseOne: OrderReff=fZEREIEIE, FIEMEOrderReffy BRI

TEIREBFIIRMN L38EOrderGrouplDFIGroupOrderRefControlfg, HEEEMEIREMERPAENSREE. SREXN, NEEEY
notifyOrderiRElErrorNo=YD_ERROR_InvalidGroupOrderReffsE8s, FHEiZiEEAIMaxOrderRefdiREHREIZEAIOrderGrouplD
HEIERAOrderRef, FLICIREMINSSRM, YDInputOrderf1YDInputQuote LiZERIOrderGrouplDFIGroupOrderRefControl&RiGiEid
YDOrderf1YDQuotew[al,

BIEEKIRE FIExEOrderGrouplDFIGroupOrderRefControl, 44F TREAERABIEREF]. XIBTFRE—OrderGroupIDRJIRE, %
BRETLIE—IKIREYD_GORF_IncreasesLIREIBIEICE, 5 _5KI®EYD_GORF_IncreaseOnesLI =& ERAIBILICE.

BB BT EIEH SRR R notifyLoginZ 5, 1EEFEIELI TEEREIR[ESMOrderGroupl DERTRA
OrderRef, BSICRIZEEFRIRENE, FERSRBHERFSBENTEAIOrderRefHTIRE,

1 virtual void notifyGroupMaxOorderRef(const int groupMaxorderRef[])

XJF{sEFydExtendedApiigRE, BILAEA 775 ZEESREBUREHRERINMAT T NOrderRef:
1 virtual int getNextOrderRef(unsigned orderGroupID=0,bool update=true)=0;

orderGroup| DISTEIRERARS. FHorderGrouplDIFENO, FILUZE FOrderReffyfilll, MiESEZ1EE:; FHorderGroupl DIZEN1
%63, BFAT/NOrderRefhE XY RIRAOrderReffil1,

updatefgTSREX RN OrderReffa, BEEFEEMZRBENEARERS. RIRFXEAgetNextOrderRefiREIRI T OrderRef/an,
EARRERupdateStrue, BPATXARgetNextOrderRefiIREIFY T NOrderRefan+1; HARIERFupdatefsfalse, BBATXRIER
getNextOrderRefIR[EIRY T~ OrderRef{J3%4 7N,

7.6. ZiEE

FIRESRIASHFRI—NEE KSR ENS MAPISEAIERES, MEKANER FEREEIRY, femrLIEERinEHEMEEE
B FREENR IR, 18 ETTLAEYDAccountfiMaxLoginCountEiHIR LR EHSE Tk ik, Hi8BMREIRTMaxLoginCount
73-1, FBY, YDAccountfLoginCounticR T HRTZASMMFIEHENSE, WTFE—MEEWSHREIER, MaxLoginCountfl
LoginCount2 2=,

ERBEFTEXDTEEZARE, BNAERREATIE, RERER T IREIRRESessionI DHLE.

£1.386hRAH, ZIARM T RERSessionIDHUE, ZHEIEATHEFREFRZAMINNEEK, RiIHINREEBIREENZHE
R, EAENREEERZ e ERAASessionIDLE, (ERAERSHICRETEIHEE. ZUVEENRSESIASRA, Bk
HIREERMIAXE, EREHEEERERER, WFEKRECHERGIRE X,

Session|DEEATENES, HAPIHBEET B ERIIFHESessionID, FiEREAENRIAIERE LIRA40961, Session|DYR
579084095, RGeKEHENDELSessionID, ARIRERERSEINFSE. EEIFE, XIRAISession DISHENIINEER, EitE
— " RZBANARERE, FEREERSessionIDIERIREEESR, F—REEHAIEESREFE—SessionID, BEE—RHEIRSMER
f9Session| DIAARARRE, FEHIBFIFRINVIGEE 1AL IEnotifyLoginikElgetSessionID, FXEXSession| DAYREIN FATA:

1 virtual int getSessionID(void)

IREFIRINAYSessionIDAIEYDOrder.Session|DF1YDQuote.Session| DARZAE., EiBIERERSE B HESE&IRE, BE+
& ERREEIRAYSessionI DB H-1.

95/124


af://n4133

I ERRABIAPIF, FiAHERydExtendedApifiREE R T —EFIAOrderRefiUEmAZSessionI DAIHE], (BT REIER

Z, ZEATHEEFNRER. ARERANE, SRR RS HORRBBREZIEG], SRZEEAIFORBAEAN TERRETT
8

HER, —BRECERZNG, BEREEETEREERZIG, SNSSEEERIOrderReffRiBiNR, WTERTAMNXIEHRE
HSiERIRRE, B5LEMSessionIDIE], BNATEIEEALAIOrderRefEBRIRZR,

ZEESHEE R TR

1 virtual bool setSessionorderRefRule(unsigned sessionBitCount,unsigned sessionID)=0;
2 virtual void getSessionOrderRefRule(unsigned *pSessionBitCount,unsigned *pSessionID)=0;

SEAHTIREFHRINGT, BidsetSessionOrderRefRuleiRBAIEELUR EBEHIESMN, setSessionOrderRefRulefZS25BEAN
T:

e sessionBitCountiZE 7 {EFOrderRef 3T Session DIIFREREZL, (REBAEUATE T RAEESIIRARES, REBERE
REZ160U, XMREBAEWRERTEIEEEER

e session DUARE T AMEZINERES, BMOFHANE MAPIELAINERRS, BIRREERE BT sessionBitCountfgEHITEL
2R, BHeEEREISSsessionBitCount8, SessionlDA3, BPAOrderRefrhE8fIFATIERES, FITARI24(T (32-8=24
fiI) ATFEENRERS, Eit, EXMgEET, aIbiE256 (2/8) MNERES, BMNERERILIE16,777,216 (2/24) 3KiR
B, @R, AAPISLEIREES A3, REENSE— N 0OrderRef/259 (0b100000000+0b11=0b100000011=259) ,
mRETE, BIeTLAERgetSessionOrderRefRuleRENIZR EAVIEZSHISHN, LIK{ERAgetNextOrderRef3REN F— MR EYR
=

7.7. Y

EEF 1.280 RLAEMRAAP!, B RRRIA MRIMYATBIRERFIZLER, SNISSHIAHER, &R 1.188 RUIMRAAPI, 5%
XIRLARAHIERIHAALE.

7.7.1. E1FIRX

M 152 fRAFFIR, ZIAFALT IREAFIRERIRSC, FHE 1. 280 MRANHIEINFF I 7R, BIRMLARSHERR, REETUEZIEAES
RXBENUDPIRGHITRS. BTERNURRREISAFECARSIEENERARE, EMERIR TR, BEAPIRE
KR, TeRBIFRMNURRERBEE ZIAAPIRE, EESHNFEMREREXEIN, B, SAPIKMEEERUETE inkiEiR
HItERE.

SIAAPIEITATARNEAS, ERIALWES (EX10/25F0X2522MF L) MEHNMRECIAZIE@EFPGARIKE. MNREFEIXESTHF
SIRER, FBABTELIISE R TS ZIAAPIRHREMAEHITILRE, EFRIRIN—MERBERENA R,

APIR{ 7 ETiEE R #getYDNanoTimestamp, ZEREEERRER, STLAFRRMKAPIRHREIRE. BIRSiAATEinsertOrderfIRIE1E
FigetYDNanoTimestampFH&4E5R1ER, BEINENFRREEZRRRNSE— N F 15 BIIEA FRIREE,

BINSEREER @ UDPELEXTCPIRIE, UDPEEXTCPIHSHLATESYstemParams3REY, FBESWNEAZSE, RsOSULUER, 5
EEERROS, HEEXTCPEMIGRER, BERMEIEERE L BHE S UAMHRERE,

7.7.1.1. (ERHESH

KREEEEINRCHEIMUERZBERRINY, FHaIESRCHRREITE, REETLMEEYDAccount AccountFlagER/iRE T
YD_AF_BareProtocol LUFEA R T BATHE T EIMY,

UDPIRZ LB BB AgetClientPacketHeader kBN, IRCAFEETIKS. BRSER, RUAFTERIRLREARS. REgHE
notifyFinishinitRE/EEESTPIREUR L, —BAINIKE TIRGE, ARECEMRDRTEN, NREARETER, WREHHK
B, MSECERRINURENRAEETE, BTFNSEAWRITE S essionDILA, ERPREREEE, MERNIRNUEL
SIS, ESSUTEBS RIS AInotify Login FEERRIREUR TR,
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/// definition of protocolversion

/// 0: newest protocol version

/// 1: protocol for api version up to 1.188

/// 2: protocol for api version from 1.280, current newest version

virtual int getClientPacketHeader(YDPacketType type,unsigned char *pHeader,int len,int
protocolversion=0)=0;

[ I S U R S

YDPacketTypeB]LARYD_CLIENT_PACKET_INSERT_ORDER, YD_CLIENT_PACKET_CANCEL_ORDER,
YD_CLIENT_PACKET_INSERT_QUOTE, YD_CLIENT_PACKET_CANCEL_QUOTE, SRIFFTFREURE. B, BN, BURMAIREL,
1.280MRATFFIE, ZIRFIE 7 ASFHRIRIEIERSREY, HBIRYD_CLIENT_PACKET_INSERT_NORMAL_ORDER,
YD_CLIENT_PACKET_CANCEL_NORMAL_ORDER, YD_CLIENT_PACKET_INSERT_SPECIAL_ORDER¥(]
YD_CLIENT_PACKET_CANCEL_SPECIAL_ORDER, B MREEFTEBREE, RAREMWSSRE, ERIMRBERTIITN. BT
BREIERFZWSHUEFREE, BASERBESIRE.

headerfllen2AFTSCIERIFMEXIEAISIES AR KE, BTEMapiEmAIkEREUE, len AT XINERRISLERIIKE, Bl
BIRELIKEHZ 6.

protocolVersionFEEMIIRIMRA. BIAMRAN LEERAARARIARA, B1.280fR3CRA. 3T HEF1.280iR FHIIETE
WP, FEFARE.280MAPIS, BRIBFIRGEIEE, BUSRIEESMERENER. WFAER.2803HHIsERES,
AlEd g &EprotocolVersion A 11EESEF1.188IRIIRA, IZMRAIRIIKERIE, AREF KRN NN EEEHMIMESE. LATFRRFRR S
19791280345, WIFE1.188ARAIR I EITIESE1.188RAMIAPISIAY,

REEFRTFLIFRREIRIGHSE, (NRIRE0, FABURIELAY, BEEEATIZINEEXIEKEARE, ARNERET
notifyFinishinite & B FHEERIMYIREEINEEYD_AF_BareProtocol,

7.7.1.2. IREEIRYL
LU EaptaviR s ia, ERTFARAinsertOrder,

btk KEGF

% ) FEXE bt 33

0 16 BY Rk,

16 4 B2 (little-endian) EA4FES, MYDInstrumentfyinstrumentRefd$£EY,
20 1 B EEF5HO0: K, 11 &)

21 1 B FHEFEO0: FE, 1: FE, 3: 5, 4: Fhp)
22 1 B RIREE(: 18/, 20 BRI, 3: EH

- : p_ @?ﬁfﬁ:frg :) YD_CS_Any, 1: YD_CS_Fixed, 2:
o o LEnE; Z:)Afiﬂ%%@%’aﬁ%ﬂ (little- N

32 4 24 (little-endian) REE%E

36 4 =8 (little-endian) IRES|F

40 1 B IREASREYO: PRINER, 1: FAK 2:H/iE8, 3:FOK)
41 1 BH 150

42 1 B FEAIEERS

43 5 BH 15O

48 1 TRSEE #EAZHID
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btk KEGF .

D) a2
® ) FRE
IREEZHOrderRefizhls =, FIBSWIEEA
. 0: OrderRefBRIEIEIE, RIfEMEAOrderReffERBMAANTET
49 1 B 1
1: OrderReff=&EAIEIHIE, BIEHEAOrderRefAIBIRBLA1
fidAz ERSRRY
0: Tk
-
50 1 24 1: IEREE
2. IHRfA
51 13 B 150
DT (little- N
64 g IEEE 7SAMBER e (litle BB
endian)
7.7.1.3. {EERIR ST

VAR SERRS RIS SN, FRTVMcancelOrder, BRISAEBENRZITRBRS. XBRBRS. FimSOrderRel=F
85, BINESEERHE.

iRl KEGFD) FRXE 3 2
0 16 B 3%
16 4 24 (little-endian) AR ERRIRZ Z TR PR SEE OrderRef,
20 1 By RZATFS. MYDExchangefExchangeRefrh$kEY,
21 1 = JERNEETE (0: YD_CS_Any, 1: YD_CS_Fixed, 2: YD_CS_Prefered)
22 1 B FAOEERFS
23 1 B2H 150
24 1 FrRFSEE REALHID
25 7 B 150
32 8 3 (little-endian) SRENRZIRRRS
7.7.1.4. $RINE

LA /RERIAIIRSIES, FRTEAiInsertQuote,

ﬁ;‘; ;ﬁ TR 8
)
0 16 B w32k,
20 4 #2% (little-endian) BAFS, MYDInstrumentfyinstrumentRefd3KEY,
24 1 B LR
25 1 B STRARITS
26 1 B SEFFRE
27 1 B SRS
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K
st eEn iy

5 - i
e o TRRE "

V)

|EEE 754WUEE i F MY
28 8 ‘ Xﬂfl@}gl¥ S ;m\%
(little-endian)

IEEE 7548 F masE

36 8 SEMY
(little-endian) BATE

44 4 &0 (little-endian) I=

48 4 2% (little-endian) S

52 4 = (little-endian) igES|A, BPOrderRef

56 1 B FERDEIEFE (0: YD_CS_Any, 1: YD_CS_Fixed, 2: YD_CS_Prefered)

57 1 B BALEERS

58 1 B 15O
RINIRE

59 1 B YD_YQF_ResponseOfRFQ: BFESIANMSFRRNMN, SISHE LHAN. 8EIRAR.
KisFr. T HBFr. ABiFr, BEMRZFALIENS

60 1 TR EEE REAZEID
#REAHOrderReffEH5, FESNIREA

61 1 B 0: OrderRefepi@itE, Hi/EFEAOrderRefERMMATET1
1: OrderReff™tgRIFIEIE, RIFMEOrderReffYEFRLIA1

62 6 L (little-endian) 150

7.7.1.5. RN RS

AT RN BSROIR SIS, FRIT AR cancelQuote, BRISHFALBENRZZRERS. RXZMRAERS. FiERmSOrderRel=f
RS0, BINESE SEEER .

libtitimte  KEGFDH) 2 FERERE b
0 16 BH Rk,
16 4 2% (little-endian) ARBIRIN AR Z TR RS EE OrderRef,
20 1 B RBFFS. MYDExchangefJExchangeRefriskEY,
21 1 B JEADSERTE (0: YD_CS_Any, 1: YD_CS_Fixed, 2: YD_CS_Prefered)
22 1 BY FELERFS
28 1 TRISEE HRERLHID
24 8 #2845 (little-endian) ERENRZIRINRS
7.7.2. TR

DA MTIROEITCPAIE, ERESIIRRUDPRISEEXARIARECRI, BIAASEBIBIMUDP TR, FEMET MIRHIREET
ZEITEREITTCPIRXER, FIEMMERTRERENER. FMEFEE.
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7.7.2.1. I3k

FIAR TR ERERAEREN, WEITTRXE, BB ERTIRSCLHIHRSEEEAR S AR S ST R E0E. IR
SIS

Hihit TS KE(FD) FERE fE 34

0 2 =% (little-endian) IRKE (BEARIEL)
2 2 PFRFFFR

4 4 4 (little-endian) eSS

8 4 FERFFFER

12 4 =0 (little-endian) REREKFFS

ERIRI kAR Ay REAYIR S BN R -

3T S L
0 OBk
34 REAEHR
35 FX3Z [l
37 i
40 G0N ELi
43 e ERRAN KRR
7.7.2.2. {REBEIRIRY
BFAEWSERTRBEIRATRN, EIBERXERPIRSARIREARER, IF0RIHREREIRNZEE.
Eg (t;i) TR o
0 16 3%
16 4 4 (little-endian) BAFS, YRYDInstrumentfJinstrumentRef,
20 1 B LEHAMEO0: K, 10 5R)
21 1 B FHF&0: FE, 1: F6, 3: F5, 4: FhF)
22 1 B ’ERE(: 81, 2: EF, 3: ER)
23 1 B FERDSEHET 5 (00 YD_CS_Any, 1: YD_CS_Fixed, 2: YD_CS_Prefered)

|EEE 754XEEZ mEny
u 8 TR R R

(little-endian)

32 4 2 (little-endian) REZE

36 4 0 (little-endian) REEIRRRS

40 1 B REASEBY(0: PRINER, 1: FAK, 2THER, 3:FOK)
41 1 B REBIRE

42 1 B BRI RS

43 1 B SERRERNEALER RS

100/ 124


af://n4462
af://n4518

itk KE
FERHER

wE @) =

44 4 EE (little-endian)

48 4 B (little-endian)

52 4 #240 (little-endian)

56 4 B2 (little-endian)

60 4 BB (little-endian)

64 4 B (little-endian)

68 4 22 (little-endian)

72 1 TS

73 1 B2

74 1 B

75 13

- g |EEE 754XUBEEZ mZehY

(little-endian)

96 4 2 (little-endian)

100 4 #240 (little-endian)

104 8 EH (little-endian)
7.7.2.3. pE3ZEHRR S

itk KE

FEgRE

wE  FH

0 16

16 4 B (little-endian)

20 1 B

21 1 BRE

22 1 B

23 1

24 4 BB (little-endian)

b 22

BRI
RAFFS
RAITRBIRS
RERE
PRAZEIE

R A FTIREARTIE
HERRERS
#REELEID

REEZHOrderRefiZHIA, FIESWIEEA
0: OrderRefEiEEEIE, HIfEREOrderReffyEfEAAATET1
1: OrderReff=EERIEIEIE, BISFEEOrderRefAYBIFRLRA1

fi A BASREY
0: FAbESM
10 IEEfRA
2: IR

FAFFFER
A BB AN

IR AIRS
0: Ffitk
1: Bk

NZRZRZEFE (1758) SRPEMENENE. BEELTF:

®EE21 RUd500=F,: 3600*%(21-17)*1000+500=14400500
H#29r35002F): 3600%(24+9-17)*1000+500=57600500
E—R#&9/m500=F: 3600%(24+9-17)*1000+500=5760500

SIART R EFN R ERT ARV R FE RS Iy dUtil. hshEdstring 2 TimeStamp
#timeStamp2String

ERENRZTRBRS

b 2

3% S

BAFS. MRYDInstrumentfyinstrumentRef,
L=FMEO0: K, 10 5R)

FHEREO: Fe, 1. F6, 3: F5, 4: FHF)
RARTE(: 18, 2: BRI, 3: ER)
IEAFFFER

RAFRAIRS
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itk KE
---En*gg
wE &
28 4 ¥ (little-endian)
- g |EEE 754XUBEIF RZEEY
(little-endian)
40 4 2 (little-endian)
44 4 =24 (little-endian)
18 g |EEE 754XUBEIF Mt
(little-endian)
56 4 22 (little-endian)
60 4 = (little-endian)
64 1 TrRFEEE
65 1 BRE
66 2
68 4 250 (little-endian)
72 8 B (little-endian)
80 8 B (little-endian)
7.7.2.4. 89 BRI
#® )
0 16
e ‘ ERE (little-
endian)
20 4 gz&z (little-
endian)
24 ‘ R (little
endian)
28 4
32 8 ERE (little-
endian)

it
RABRERS
PR

PR EE
32T AR R B
PXRRFERER

EENEIRARS
REBERBRS
REALHID
SERMERR R ALERE RS
ERFFFER

MNZRZEFE (17588) BRIERNENE. BEELTF:

®E21 rd5002=F): 3600%(21-17)*1000+500=14400500
H#9r1500=F): 3600%(24+9-17)*1000+500=57600500
E—H#9/500=F: 3600*%(24+9-17)*1000+500=5760500

ZIART R BRI R BRI FE RS Iy dUtil. e dstring2TimeStamp
FtimeStamp2String

EREENRBITRBRS
ERERNRZRRS

TR
Rk

SAFE, WWRYDInstrumentdinstrumentRef,

MNZRZBEFE (175%8) BhENiERE. ESELITF:
2215984 3600%(21-17)=14400

H#295%: 3600%(24+9-17)=57600

A—B#95%8: 3600%(24+9-17)=57600

IR (AR R (B RV HERE R & Dy d Util.hehRYstring 2 Timel DA
timelD2String

187D

FFRFFFR

ERENENRS
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7.7.2.5. IRINEHRIRI

it K

P o R Er

® )

0 16 Rk

20 4 2 (little-endian) BHFS, JIRYDInstrumentfdinstrumentRef,
241 B RS

25 1 B IR IRITS

26 1 B SEFF ARG

27 1 B ERARITE

IEEE 7543 EF =
28 8 » . yy*ﬁ}%l? < ﬁl\
AU (little-endian)

ho
%

IEEE 754352

36 8 FMNE
A (little-endian)

44 4 ## (little-endian) S

48 4 =20 (little-endian) F5

52 | 4 B4 (litle-endian)  IREAEFES, BlOrderRef

56 1 B FERL%REFTi% (0: YD_CS_Any, 1: YD_CS_Fixed, 2: YD_CS_Prefered)
57 1 B IBENEMEERS
58 1 B SLRRERNEALERRS
RINIRE
59 1 B YD_YQF_ResponseOfRFQ: BEEEMN SRR, IFHIE_LHAFT. B8R, K
Fr. T7HAFR. PSR, EMRSREEns
60 1 TS EH REZHID
#RELHOrderReffEZHA, FHESWIEEA
61 1 B 0: OrderRefERiFEIE, BIEFEOrderRefyBEIRBMNAANTFET1
1: OrderReff=HREAIEEIE, FIFMEOrderRefgyEFEM A1
62 2 ERFFFER
64 4 25 (little-endian) RS
68 4 B (little-endian) REFES. XJRYDExchangefJExchangeRef,

2ErrorNogYD_ERROR_InvalidGroupOrderReffif, FRUBIIESEKZEINSEK
OrderRef; BMFRFENRS, BAFEIRN. EXZFMREIEER, NSKERT

76 4 B4 (little-endian) SEHRANAIOrderSysID, SEEROMRINAI/H0, ERZAMREIEER, WSHEET

80 4 2 (little-endian) SERMAIOrderSysID, SLEIRINAT N0, BZZMREEREK, NEmET

72 4 =0 (little-endian)

=YDQuoteFlag/3YD_YQF_ResponseOfRFQRY, ICRTIREBIBNANANS, BNAH0, &
RZAMREHEER, W

88 4 JENFF=FER

92 8 #2350 (little-endian) SREERNRES, BFEIRN

84 4 B (little-endian)
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K
o E
w F
g %
100 8
108 8
116 8

FERE

20 (little-endian)

#E (little-endian)

L (little-endian)

b 2

730

7.7.2.6. PR EHRN KO
BFARUSSRTHPSEIRNANEIRREY, EHEROIMEAAMEIRE, ERHREATSA0MEEMER, JFOEELM

[ER R 2 HE,
ki = 24 KEEFED)
0 16
16 4
20 1
21 1
22 1
23 1
24 4
28 4
32 4
36 4
40 8
7.7.2.7. BRI
iR S
0
7.8. I8EBERL

FERARE

H (little-endian)
2% (little-endian)
TRISEE

BHY

L (little-endian)

=% (little-endian)

2% (little-endian)

22 (little-endian)

KEFDH)

16

SRERTIRMNAIOrderSysID, SEEIIRINET A0
EREERIEIRINAIOrderSysID, SLEIDHRATET /0

ZYDQuoteFlag/gYD_YQF_ResponseOfRFQRY, 1CR T £AEEAIRAMMANANS, BN

g

Rk

RZATRBRSHIRIN RS

REFFS, XIRYDExchangefJExchangeRef,
RELEID

ERFFFRR

#REAtREYDOrderFlag, BURINMEMEIRIR TS
FEIRIG

RINFREIsQuote,
10 NIRSCHEERIN LM EHRIRSL
0: AIRS/oiERLM EIRIR L

KERERPHRS OrderRef
JEAFFFER

EBEENRZITRBRSTIRNRS

FERE bt 33
Rk

AIERIERZ MRS RATESEE RGeS RBIDREERNRS S, BESEET, TRAIS I HIE LASIIEERNENE
5, KBNS EATFEYE, FRNERARZRMESRBIMRESEER, Biit, ERXZIEF, KREEMZHES M EIENE

BERIF G ERIRAVBIER R,

FUREEEEETIRTERIENKS, ZESESMIRIR FEOEESVEERARNNE, MAREERANEETE. £
CRHEBERDLMECH, BRERESESXZFAESERNEMNL, B, BEER FZAMESHBENIIBERZAMNAMENE, BEit,
EERIE SEEF AR ERER.

ZAEET, REBAULMEE LTESERNEM, TEBSNRRENEERSIANEERAIRBNTTIE.
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7.8.1. SREUELLER

ZIREEHFERISNRBMENR S, B XZMNELERERSMIAY, Eit, UTASIRHYENRBMS.

RSB AT ERIELATLATEYDExchange.ConnectionCounts#kE], S—MNEMHRSRE0, &RE—MNEMMSSEConnectionCount-1,
PRI DA HER N B

o NHEN: STLMKFIEIREEERIVERL, fE£YDExchange.lsPublicConnectionID[64IFILH TFIBERHFERL, AILIBIEIRSERK
ZEMNEBRARE[, BisPublicConnectionID[ilEtrueNMiRBBSEINEEARFEN, BUFEERREL.

o TEFEM: REMHEENREREFER, BN ERREMAILMRERES MRS, B REEHILIRES/NEREM. &
YDAccountExchangelnfo.lsDedicatedConnectionID[6415 H T B MERENERBFELASE, BlsDedicatedConnectionID[il&true
MRBESBINEURIZISRENERREML, BNHATZ.

GE, REENAEBMEALFEVAEBFEUNEN, FO&BURBETRMREENTRRELL

KRESERERIEINRAMEEHEERIFRK. £1.386MMAH, IKEETLUEITYDExchange.ConnectionInfos3AEUERER (FTEEET
HEATHRAIE, #BA/NAYDExchange.ConnectionCount) , FERT, FiXAPIEEIEnotifyExchangeConnectionInfofE
notifyFinishedInitZ EEMZEZER, BXBNNSHEERRS, BhEEFVEANEZSREESHERRN, TaEd LIARNEE
o

1 virtual void notifyExchangeConnectionInfo(const YDExchangeConnectionInfo *pExchangeConnectionInfo)

Hrh, YDExchangeConnectioninfof9==E(EEM0T:

FE izl:|
ExchangeRef XSS, AI{EYDExchangeskEY,
ConnectionID EERS

ERIRTS

ConnectionStatus YD_ECS_DISCONNECTED=0: & liFFE:R:
YD_ECS_CONNECTED=1: Bk

Info BIEIPHIHER

ERpEERNTCER AT ONSEOREHE LR, REAFK SAcount/window, HFHFountRmgl

2R, HBwindowFRMEBMBEEOXN. 2FNFEFORTLLR, NMEESBHELFNTEFIFE
InsertFlowControl 71000,

f14050/1000F7~E 1 000ZF AT BRI BIE P A SIHR BT 5052,

BEFEFT/950/1000, EfthzZZ3F/9100/1000

R ERRNEENEEORSEORRE LR, RAFRX Acount/window, EHFHFcountFx

#HE LR, fBwindowFRREBENBEAKXN. DFNFEFORTLLR, NEESBRESF/NTFETF1
CancelFlowControl ~ F/R1000, AFRAIBZE, FrSERBEE FRER.

BiIaN50/10003R7~E 1000ZF Y B AT BB O F AR Fe iR gIg 50,

BEPEAT/H50/1000, EfthaZZA7/9100/1000

7.8.2. {5 EE(IRE

BEETT LI EYDInputOrderflYDInputQuotedfyConnectionSelectionTypeflConnection| DUARRBIRI S THERIREAERL, SFhEay
HEAES INEEZ BN TR, BER, Wik, REREIANENEMASS SEADEE.
e ConnectionSelectionTypeAYD_CS_AnyRd, £LMEBIEAKNER, BNA:
o M E—IRERYD_CS_AnyiREBIEMAI T — NEIFHRZE—EHITEFEA (BRBEIRE—NEMESMNLITR, BRIBRIE
BRORIAFEMIALE) |, BREENELKEHBA, WEEETZEM, BN, HMNZEMIHRBENIKERSNTZRINRERE
I, ERR/MINCRZEN, BEEHER, EPICRIIHKENSRNIERN. HEERBEENEFEMAGFHEAEFR
o BAHFARDIREE, IBIREENIRREESZ—251IaN, A, EREEFERARNEXIRETEEHABEMRealConnectionI DA
RISEEIENS.
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e ConnectionSelectionTypegYD_CS_FixedRy, SSLIMEEHBAIREAINE, BAMHN:

o EEZEAIHEREENNTIHBAZHRIE
¢ ConnectionSelectionType/gYD_CS_Preferedht, SSLIMUEIEFEERFURE, B ERAEMFEATHR, EAMN:

o 2MConnection DISEFNIHAZE—ERABEREMA (ER&RIRE— M EUEENET L, BEIBREHIRRRAAL) | &
HEEANEAORBEHBA, NEEEHZEL, BN, FnzEMRENHKEZS/NTZRIRAERA, EE&IMINICRZ
FEhz, BENEMESR, EPCRIAIIKERNSR/NIEAL. REEREBNEHHEMTIFHASEHRIE.

ERLERT, JaSERBRMEIETIIER, DEALUARIERRABXS 7 ESHEHE AN AR ERSMERER:

o QEF—EMBEIRE, HEEMEMESBLTIEERRER. MESBEZXEANG LRIESHERT, R
“YD_ERROR_CanNotSendToExchangeForFlowControl=7 98 E R FBfERI, EBERMREIE IR
o MEFFBFBMEMCTIEERBFAL. BiEaBZFZNAG LIRIRSABER F, WIR"YD_ERROR_CanNotSendToExchange=9i& 5] FIE
AI"HIER
LEREFNAGFHEARREBEEIFMASIIONG, HHRBERZATRER, MERE, RN, B8, TNEXZAAPIRATESRRE
B EPREE IR EFEIRAY, MR YD_ERROR_ExchangeConnectionSendError=8032 ZFTAPIRIXEIR". HR4E LIAEIRBIRE
HHIYDAccountFlagiTFF T HEAEIRYD_AF_NotifyOrderAcceptdIZhaghd, WZlAInotifyOrderEiREEMIBEIL TREFME R PHI—Fh,
FrLMEEE I RRSTEF A ROZIKE T EHRAI NN, TRMZKEEIRAVRES:

o IIE|—OrderStatus=YD_OS_RejectedFIErrorNo=YD_ERROR_ExchangeConnectionSendErrorfdEHR
o IEIFENERR, EHPE—E0rderStatus=YD_OS_AcceptedFErrorNo=0fJ[El#R, FE_NEOrderStatus=Rejectedfl]
ErrorNo=YD_ERROR_ExchangeConnectionSendErrorfiy[Ej#z

WA LB EHR S AIYDOrdere; & YDQuoteshfgReal Connection DEEE,

7.8.3. {5 ERE(IEER

KEETLLIZEYDCancelOrderflYDCancelQuotesifgConnectionSelectionTypefConnection DUAARRI A ZGEERRREMN, SikE
AR, HENSZEESREZEENIRFIMA SRR RS R B TR ISR,

o LIEBRAEREASEEFEMN, WMREERIRAEERVIEE

o SEARMRENERFUEERMFEVIFEEN, WikFaERRBFEAISEERN, SHRIENEMREHBN, NEZEPZE
iz, BN, EFATIKEBRNEN, ENFHKERRNEFRREF. RSERABNIETEAIATIPHBAEFRIE.

o HEAFEMRENEIFEEFENUN, HBEOMNEIRBFERSE, IEEEREPRRBEAFHSIRBBNELBATIHBASHRIX

SiEERUIRE—, BEEFEURBSUSERNRESEER, FIHRESEEEIRE,
AP RIERGREE RIS P HGEPRIENL, WHIERERNREERNZERY, BRRECHEEERInputFlow.txtshREEIR.

7.8.4. FE\ifiE

BRIE 2 ERMRE R A BREENFEAREEN, BESRUAERAXDRAEN, B8 LEREEER—BALARE
BLRTER:

o FURERE: RHUSNEUSEMNISUIRBPEN LR, SBIRNRMYE, SRBMAPINEKRTARRR, BRIRZMAPIR
EizEs, SNNSEFRASIT—RE. BRMEXZEELRELRERN, BE M T RREE, BREEEREELT
=

o TERENE: IRHTERREIRZMEREREKEIRIRIIRESE, SRIREIFEG, APSERER, BRIRENIREME
WEAIREEN, BFRERHRERE

ZZFR SURERIZERE
e, E3XAT. RESAT 50
LHARR. BEIRRT. KESRR. THARR. ABESAT 100

AT ERRBFRASVEEREMSEIRBREFER, URHESTERARSEHRORN, ZEEETN T NS0 REREIIR
#, ERBHNAPIZEF=HSSHAPIRZNREER, BAMREBERBSFEEEIRE. BRATEARZMIEAhERRRZN
ERISIMEE, ATHREREN, ZERELIITORB TR, MEERERARZAPIRIRETA.
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7.8.5. [E{ifliix

ATHRRIBIRIE, REBFEIRSIRIENMNE, BNHES R ERRZERERBHNEATKRETII. BRELEITIENA
SRR NEREERALAYD_CS_Fixed®, BNEMEHRTRZZATRESRS OrderSysI DER/NIZNCIIKSMAIERL, BT
B ERSBHSEU DT, SHIREEANTNRERN, FEILAERYD_CS_Fixedf1YD_CS_PreferedfSEIZEMHARE. HER, 1A
BT, BNTRSSEESER, MALAMES LRREENERRS, EESNZBMAENRERSITA.

MRZLCHERNERENHEEEZFRERREINEER, SERGESPEREP—NKFEHTIOEHFEEMK hasRRINEER
BHTIREERY, SILMERIOEER_ ERIEO selectConnectionsTERRAESERBMIESER, PRER—ES LRIEMKFER. X8
YDAccount.AccountFlagiZ & T YD_AF_SelectConnectionfrEANiR R & AN EIE R A sEEAIZZEO.

1 virtual bool selectConnections(const YDExchange *pExchange,unsigned long long connectionList)=0;

connectionListA] LARME— NMTERKERMIFS, BMERTS—NEMRS, RENERRRRNEM, YREERIENTERERR
2, ftn, EREHRINSEL (BIB) BIRF2-3-0-1-4, BB4connectionListfy—iHIfZEm/9: 0100 0001 0000 0011 0010,

RIEFEERNEREHAIMaxSelectConnectionGap (BAIA528) |, #BAYE HIRERITHAL, ELtEMaxSelectConnectionGap
APRAFERIRASHTHY LIRER, LABSLLEAMRIEHEITHRRR: R, BEREREAEI TRE, SNERATLUET
MinSelectConnectionGap (2XIA60FL) . MaxSelectConnectionGapFIMinSelectConnectionGapHISREN S NIBEE W EARSEL,

HitbEE (A LIRERAY, LRERYD_CS_AnyikiEiER, ELIRERBMAIBR T, BAIEEANA: ZR EREREERINTE—
EHATERA, ERERENELLBEHIN, WERSFzREM, SN, HEnzErRENIKERS/NTZRRNERELU, S50\
NiERizFENL, ERBHER, EPICRATBAYIKERSR/NIEL. SEBRABNETREATIFHBASHRIE.

7.9. E_2¥ €

IAHIZLETIRBERN, RBRFELEZFECHETFCEMRIER, MUEBARM T FERFAENETTF IR, R LUEEREE
BEZCHEARNUESISIRRETORE, NEEFEREEHMIREMESZMIITFE. REBRIYDAccountAccountFlagks
JRIEIRE T YD_AF_NoCloseFrozenOninsertOrderLAfG A BEfE .,

RAEEERZIERE, BEeEREZRAENFOESEASFERFT, REEREIRZMRBEMIIIRARRERERFC, X, &
BHRBEAILIERAREZ M FEEES, —BREIRBANERASIAFEFE, BIEEFEESRE. FERERERBRENELE
B, AFEMERC, IRKREENREEEIFICE, REBLIEICNERN, RASRE. F0RR, RRERZEERES
HFFE2F, AREIERZAI, MEALURES M FRFHNFCRE, EELEREHTBL2FHFCHRE.,

BT OB RARER, BFERCAAINN, B ANERTHRIRBEFERISER, BAMEIRAS EANE
RESIARIBEAERE. R, E2IFEEFEVNRSTS, FORRENRSIBIITERRIEE, BRUSAEELIFEERUNRRS
£/, BRIRAT: RRERAESREF. T, £F, IRKRERWIEFLR, REZEFNSSEIFCHIERLER.

7.10. {BAYRENRL IR

BIRAERIEEERRX 2 A REI —ENBERBEEIRZFAERAIRE, RARERZMER, RARBRIRSAERENRE, %
RESEBERETHUFERISEEFOMAEEN. BERNRERE K EESRZ ITEAIER BB R DTS, BE%
EHERIRR. AR TANEBERIRAAINEE, (BREERIET SRR TRENRT, EARERRABNERM ERHTAE, L
FIAERARK.

DIAEESIFEIENATFYD_OS_AcceptedAUiiRE (BN ERFIARSAT. [ HEFTYDOrderFlag/sYD_YOF_Mark@Uig<tRat) , EZIRERESR
BidMissingOrderGap (BRUAMEAN60F), LLELUEN, HESNELSE) REREHEEEIR, BARS @I notifyMissingOrder
S EEE— MEEA AR R

1 virtual void notifyMissingOrder(const YDMissingOrder *pMissingOrder)

AT ARFNELEFIYDMissingOrder5YDOrder 28R, {EEEREAYTYDMissingOrder.InsertTimelESHZESICEIRINE, Xm5
YDOrder.InsertTime X ZFITEIRAXEIM, EFRXS.
BREEEWEIENE, BrEEFESmAZRBEIRE:

o WMIREFE LHRBNER, PARERXIRACEWL AR E XA G HINEREEER
o WIREFE LRBIARENER, WRARAZEREREIRZMH, EARZMERERERR, FEREFHRBRFEEEETD
EREIS 1 DR B RIRAINER, ATLAZINEEG—RATE
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MR BEAZIREZEAITRIE, PBABTKRLLCHFEESINE, LE/S AREIAIZEST AN EEHEA seEEaigR
EREZENRAER, B RNRREERACHNEERKARE, IREEESTURE. ARCHEIT VB RNRHRE R, %8
A SRANEEABIEA AR S@IT notifyOrderiRE], REIRYYDOrder.ErrorNoJYD_ERROR_InternalRejected, YDOrder.OrderStatus/y
YD_OS_Rejected,

SNERAERIE] T BRI KA [FINE TR Z IR ERIR, ZIAEERIEHEIMIMNIRELLE, MIMRREARIOrderReffl0rderLocall DEB
71, ZEFEAERTHRIRBXEKA S, SAURHREE T LBIEIZREART. MNREESLNETHRRER, ZASEFIFCHER
BERERRZER, FHREEFRROFEIRSHERE.

7.11. {$EERME

HERERURI BRI ERWAERE, BIMNREENTIRT R, IRBIBRMEEREERZMN, B837TITHERK. REIHE. ERRARH. X
BER. BERNEFREERZAELE. LIRS PRBERZNXREZE L, — M PROEMSESSRER S RAESEETH
A0, RESIMTEBMEIRSFELE, ARIERTT .

Hrh, ERRABIIEENEHRKEEIRZMEDARHNRBRSHIREIER, XM SRIVZFERBS BIFRNAPIZREEREEEER
BEae.

7.11.1. APIEEHRE

APIZEEMERERIETTIATEAInsertOrder (8 REMR AT R ZHRBIE— N1 HIE A LAIRIEE.

BT ASIESHAPHERRGRIZIRE, BEUXAPIZFEMERENE—I AR EE RV LTEENTXOD I EEEIZRIEN, FHMR
FOEN RIS RFERTEL. EREFNCRE PRGN TIRT BRI EATHARTEE, FRtcpdumpaliE U T BLaEEEM-RIKEIRIRE
3T ERTEBEOLRATIER, P ERARIRENSAPINEEEMRE. EiEM-ERESOHNEERGIEE, BERNNNTESRGR
EFERELE, BFMBtcpdumpTE, SIS FERINTGS:

1 tcpdump -i <if_name> -n --time-stamp-type=adapter_unsynced --time-stamp-precision=nano -w <pcap_file>

ZIEAPIR R BREDRAFFROHEIRRRIXE TA L, AL, AT EERERPAGCRARN ARF I EEENEZ S EBEFE
e, BNURRERRANAAP SFEMRSNENH T ZNEZEAPIRIZFEILRE, FSRES77FENR, EREBECHIFENETTENES
MEFENERER—Y, NEEAEEREZEEVERIEAP., EER, EERABZEENEEMAPEERINMGRERT, BSBEE
R A BT AR T,

ZILRM T REESEERRERRE, MR, FRNRERRETEI SR, EUKAPIZREMRER, B RBREE
[EEFRZREERISRTERL, HHRREMEEIT APIZRERIMIDEL,

1 // Returns nanoseconds elapsed since current process starts up
2 YD_API_EXPORT unsigned long long getYDNanoTimestamp();

BIEAPIZTRATEANERMM, EIE(ERSolarflare X252287F Exanic X10/X25M-RHECSENNEREAIBR T, APIZREERELE
250nsLAT, ERAELFVENEFEERERAZIX MR, BESEEN K. BahREHEBAERAB AT B LETHIMRE
Rk, ABTRARIMERGRE, BfEMAydcts TR (FTFFCTS.MeasureAPI=yesIhaE) FHIMZRAPIZEEMAE, HydctsAILUARIMRERE, 15
RERBEFEOFESATE, ByddsBRATEZIAMRENE, BRYSCHSBEBUSIKAR.

BEERMRR LERTRIMAIRZESMETERERNY, ZEATRIUREENRZZ IR ERH T ENMUIRBESNTSE. B5E
APIRIZREMREESIAE] T EBFPGARYKIE, FEit, MNRREEZNE CTIRINIRE, BRABEIRTHERNIREESZIEAPIR
FEMRGHTIR, REGFERIRI—FMENEEF RIS,

7.11.2. {EEEEHEE
EEFEMEIREE— N FEOHATEFFESNNEE, X EMAENEERSILEE, ERERNFIMESMLEEATIEIR.

WRBHEERD YRR E R OIRENAONHTUE. DGERRESHAMEERZRE, EE6TIREENE, kORGZTRE, BRE
Arista 71305 =R SRR REREIET R MER S/IVERER MRS UERE, At RRESHNESRARUERES
B, ZXAKCHREETEINIERRNENSITES CEEREA. RNTIMEBN LTRERRE, UFTRENRBFERETREL
[GEN:S
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BRZHERT, FEMEINIZRRAENZRINETR, ZIETEFMRAEEM T 250NN, BREEFINEPRILUAZIZIATIER
AOMREIETR. SRBBFNRRZFEMESUMSENE TIEN, TSECHRAEETERAMAURINE. IWELREREEERSEN
IHTeR RS R TR,

AR ZITAERT, EENFETESTN. BRICBHES LARPKXEENRAGE XISEE IS ESENFBEEN, 5
DRIFLARRS, ERRXLTZTHSIRINFELRETN, BRNRKRZEZIRAERR,

7.11.2.1. 1&g

BERETZMRBLURTFEERNBRIAES, BiSEMNE— 1 REIAL. ATRZAETCPER, RBAFEANAL, —HHEHR
RIEK, —SEABARY, XHMSEHTNEFERRLSAIA, BT HE KB FFEERIER, E T REKRANFEERAE E—
SKIREBIEII— MR A EIERVRERT, IXAFRAZAL TR,

RAEERRRERLI BRI —MEE SHMERAE.

o IREBERIER—MRARAFXHBALE (AnyFlPreferredWASHBA) . AR B HIEM T EAMENEE T, FRIKREESF
Ly R E R IR R IR .

o BRBFELTMERRE, SEUEMLTITRISWRRIEIEIN, EMELEFxESHEEARRIIRANA. FIIEEFERESIRKIERAL
s BB @ T 1B AYZART (A,

o TIRIIREPREERZ TTFHARR T AR, Ao REEHAER—IEMIERER,

o BREEERTHEROTAIESEIEAREIEXRRER, fli0, LRSIRELERBAZIEELHIRIRETAUR.

o E—MEERRNELAREEESEGEROXIEN, EENERME—RFUNERERRS, WRENNBRREXNFERLILN
EERRT, [REFMAIIERERES DIHEN.

BBEAR LRIEBNRZITHSEN, BARTH LIHEFE, IREEFDCRERXERE. MTELH, URKNEREER
ERISERAIFAS TR LURESMIME, BiRAEFUNERRRTSaE REET TR RN RRIERRIAX, SERMRT™E
HRBEE D EARRIES L.

7.11.2.2. {8iERe

BE LARBEEANIENSSEEARSH/NVEFTTR, MIVRERIHMRZIRBNFERBEEMN. BASHHRESTZBEIXMA
B, ErEhEe ERXZHEREENREBSEEFEHR, REEE LIERZEMLMRRAERE (FInEMES1 8/21A0RE) 1R
AR, ZATTREHIUXMNMEE. HIREE SECHMARTBRIXFERE, BIIREERAKIETARLIEX MR, TESRATR
B ARIXTS TRAIERIHL.

TR ERFNIET B AR BRI TSR BRI R AETAGIER.

TAERAIE R RAMERIRTHTIRZAEE), TIPGEREYT. AN, IENARIREARS, AREATARRIRMTRER.

TRAER BTG SR N IR T IR RIS BRI AL, STEME A ATIHRCER AR,

IQBEENAR ZATEUTR AU TIRIZAE T IERLER, AR A REARIREE.
o FHABMIEXBENE—NEUHAERERNARNEGES, WHHTIREEER, ATLUARIFHRGCR.

TSR IETRAAEMR R RN TACIR, MHRIARE RS REMR T LERERENTIFGIR, FRRERREH AEEREETFAT
R, RMAEKZIEIRAVAEEREIIRBRES, BRIEIMESHENEERER, B, TAREEFTE, SNAEHEESS
¥, BTTRREARES, USRI —mENES.

FEIREENTREREATN, AREORMEFITRTASHMEIEITHGER, RMEHERREB A —EITRGIR.

RIE CRTRGIERAARES M, BT REMEAIERSSEAIREAAER, TEHTREIRAMNERAAETIRE, BREAXIIRS
BT, XMUSHTARRIHEFIIME. MTEERAERAMIERREES, RAUMISRBE—FPA{TRTRE, ERRNEHTTR.
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4= 1=
8. 1715
FIXEENR GBI BRI TIEHEREIREE, ZRARMTEEFERTEORS. RIEENRFNTE, DRERBTERHIER

TRMUERTIBMER. BTRETHETRZMERETR, NEREIRENS, FENEEF MR PERBAERITHBEAENT
5.

YtFRecalcModeigEHautosEsubscribeOnlyfJigns, REUFEENTEHEERNAEE2BE &L TIEE
m_pMarketData B EIANMSANTE, FHEeNESRFEIEDTRE.

NFEERNARFCEATIE, H&ERecalcModegoff, SEFREE/TEEMINKWEIBRNIANGRE, ATLUBEEBTEMTIRNASEI,
EMTFENTIER, FEMRRAPISEIRBINTAEE (RecalctModeiREHautodl#E subscribeOnlyRTAPISEZLATESEL, Frld
RecalcModeiZ & gautoaZ subscribeOnlyB AT AREFOAPHTIESHINIEE) . RARKESISEFRUDPTE, HEit
ReceiveUDPMarketData a2 {RiFano, BUBKAZNEEITIE.

1 ConnectTCPMarketData=yes
2 ReceiveUDPMarketData=no

L ConnectTCPMarketDataiZREvyesht, EaIAPIEREIE—MRIRAMTIBERR, AT A TIRARER MEIRIRRAPEMAIZANETT,
AILABCEAPISEUSITIBEAZSPERIR N CPU L.

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

MRFHETIERTRERIGENZIREER, JLURETHRREERENTIFS:

o HREN-IHNRFATICEINRTS, THEENMERE, (BREEESHETRECPURL
o MRAFETIBLEORIZCPU, BRNTTHEBNMSEFMSAIERINREE, JLIRE selectiREAGEERIATE), XFMEZRELIT
HARE, (BECPULBKBAKKEE. HEFRAEEGUIBFIHPIREEBITATE, LIRS ERNMEETTHE.

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

select()
2 TCPMarketDataTimeout=10

KT ERSHASF MRS TIELE,

LATAPHRE TITIRARIT R —GL91TBRIINEE, NLEEINIRTHIGLTHE, HULIBE DAGLIEs+rITEIE Tt m_pMarketDataE
Zain.

1 virtual bool subscribe(const YDInstrument *pInstrument)=0;
2 virtual bool unsubscribe(const YDInstrument *pInstrument)=0;

BYTEENE, SBTATEREREBAIEIRES.,
1 virtual void notifyMarketData(const YDMarketData *pMarketData) {}

notifyMarketDataf IR EIFISETBAT :

% FEB 588

YDMarketData  InstrumentRef BUFS
TradingDay RHH
PreSettlementPrice FELEEMN
PreClosePrice RN
PreOpeninterest BIOKESCE
UpperLimitPrice BRI
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FE
LowerLimitPrice
LastPrice
BidPrice
AskPrice
BidVolume
AskVolume
Turnover
Openlinterest

Volume

TimeStamp

AveragePrice

DynamicBasePrice

LastTradeTimeStamp

m_plnstrument

SHEMRE

NzXZ R (172%) BHTRIARNERE. BSELUTEF: RE21RII5002
fb: 3600(27-17)1000+500=14400500 HE9IM500%F,: 3600(24+9-
17)1000+500=57600500 [E—H#9r500ZF): 3600(24+9-17)1000+500=5760500
PIART (AR R R R BIRISE HRTE 2 Wy dUtil. hehEstring2TimeStamp#ll
timeStamp2String

FEEmn
ISEENS. FIRESE NS EEENE.

MNZRZBEFE (175%8) BiF—RRERXZNENE, (AT LRAIRRA. 158
EPTHIF: &E21m35005F): 3600(27-77)1000+500=14400500 HE9:3500%
#b: 3600(24+9-17)1000+500=57600500 F—H# 950027 : 3600(24+9-
17)1000+500=5760500 SRt EE AT EF IR ER EIRYERRFERS MydUtil. /iy
string2TimeStamp#dtimeStamp2String

BRSLAEE

111/124



9. Mz

BIERINEMN S AERINIEAIE R XIERE.

ERINEREHEAESHIRE, FEARIARZA, SRKREERREERNINE, —EERIER5IBELRZERELRT, W8
AL, HEREIRE. CARHIE. FRINEHESERRZIAXIESRIIT, BRNBTERAAPIREEREER, #FRAydExtendedApi
AEEE IR checkAndinsert RFIFTATEAPIAHITRIZIEE, BEZSNERRIESRR, EXWNRHIREFalse, REETILAE
YDInputOrderg#&YDInputQuote I EFErrorNo, FETERIE, BMEAPIAMHIT Y KizieE, EEEHIERENIREPIHASEIX
PITRIREE.

EENERECHSERFIEESRXINNG, ERIXENEMNSIEINLCHNIRIENXGE, RANXIZERERNDFER IR,
BIERHRK—RIASBERIEN, MEEESNENN. B2, BUS EFEREREFRGT (W, REBLMMEERRE, S5
EREEZIERN EAETRERS) BENX, JLIRE— P ERIIXERENER RS MBERERS. fl, WS ERHeE
MizRIEEERZ100F, FBARTLIREN0, BHT 10FMBHTE. SEXE—RIGCESNEBNRBRIENRZIRHEERIE
MI=IRE.

9.1. SEEIME
9.1.1. ERIFECEMNIE

FEENED N REMNSNERME, SME FAILSNACE. IHACEMEACERTES. THEUFCEFIFHITIHA,
IHECENEFCENERIAIETTER AT,

FRERNERUEN BT RESLONHCENSHTIENE, —BEfMKTHREXERE, Z mREaEEigeEs
EFeES.

BHENNERNZII BN EGHONTCENMSEHTXE, —BfATEUENERE, e ERERETFCES.

FNEFIFEFCERXREES THaRE, SNFHIHeRE—BERIIZZAMASETNZERE. B, ZAEh HEHaEase
BE, SHCRBRUEEUEZEASENTEACE, ATERRNEHINZATERFCE, RERSEIESENTEFCEIRNA
RZFFEE. B, RIFEAEFCERESSHEEACIRBEARNIZTHIEL,

RIS MNRIESEHE LIS EYDACcountProductinfo. TradingConstraints[HedgeFlag]OpenLimitLA & DirectionOpenLimit[2], &
AEMIZNXESHE LLSEYDAccountinstrumentinfo.TradingConstraints[HedgeFlag]A0penLimitLAK DirectionOpenLimit[2], B
AFERENIBSE XIS,

9.1.2. EHIAKZERIE
RIS N RIS MEE.

FmERIXER R BT i e SN AT EMSHTIIENE, —BfA T RENERE, % mRa eIt
IEEERIE RS,

BHERINIEU R RN LRI PR EINDEHTNE, —BMATEHORNERIE, e EEAE IR,

RNIEFIFERAZ ERABELEA FHaKEE, SNFIRE—BEREIRZRZAMSEBEXERE. Bit, ZiASThR CEFRZRTREMR
, SRBIRHEUGEZAMIEINTRERRZE, STHERRSALEEAIRENRE, RERSIATIEEFMATRERIZ B FINRRARE
. At MRIFEARERBSSHRSIRBR N ANIZTHRIELE.

FRENSMRNIESEETLIS#YDAccountProductinfo. TradingConstraints[HedgeFlag]fdTradeVolumeLimit, SLBEMNSMRIZSEL
ALAEEYDAccountinstrumentinfo.TradingConstraints[HedgeFlaglfdTradeVolumeLimit, BEfRFERE NiESEXIZSE],

9.1.3. ERIFCEMIE

RHEENED N RENGHERME, SME LALUSIHFEE. FeEMSFeERTE. THELAFCENMIHITIHA,
T CEMSEFCENIERIAIETTER SR,

FmERIXER R BT i e S ONIRFFC RIS TEENE, —BMA T RENEZRE, % mARATESLELEM
LREFFEIES.

BAERNNEMUZHENEONLEFCEINDEHTNE, —BEfMRTEOERERE, 2T EHEREFCES.

=
=
=
2

112 /124


af://n5313
af://n5317
af://n5318
af://n5324
af://n5330

FREHIFEFCERAREEZ FHARE,

BUFHIF CRE—EREIZZIMSBINZERE. Eit, ZIARR C=HR0R T8

BE, IFCRBREZXURDENSIENTERCE, LTERRSHANLZTEIFCE, REKSAZIESENTERFCETINRAR
RZIREE. B, RIFEAEFCERESSHREACIRBEARNIETHIEL,

FRENEMNNESHE LIZ%& YDAccountProductinfo. TradingConstraints[HedgeFlagl#JPositionLimitLAK
DirectionPositionLimit[2], SARMIZMNRIESHETLASEYDACcountinstrumentinfo.TradingConstraints[HedgeFlag]fd
PositionLimitbAK DirectionPositionLimit[2], E{AZFERS ViESEXiaS2],

9.1.4. {E{EpEEI X 3=
RIBREHNIED I RENSNERMEE,

FERERNEIN R E T RAE G LORN IRBIBBRELNIISHTIENE, —BfATRENERE, - mRfEa4
HEEREREETIES.

BHERNNEMUZH BN EGLORNIRBIBEBRELINIDEHTNE, —BMATEHORENERE, e ERERE RS,

ANEFIFERN IRBIBEBREHEIASREE FHaXE, SNFIRE—BREIRZAMSEEXNIZRE. B, ZIASEhR CEHR
BORERREY, SRMRAIRHEVEZEMSIEMNATEREBREL, ATERREHEE EMHEBENFSEETRERBREY, 2Bl
M HERERR—%. B, NRIEAERNERESSEEERMNIRBR NIRRT,

FERENEMNRESHETLISEYDAccountProductinfo. TradingConstraints[HedgeFlaglidCancellimit, S@AREMNRIESEETLIS
ZYDAccountInstrumentinfo.TradingConstraints[HedgeFlaglfdCancelLimit, Bff=FERS ViESEXIES4],

9.1.5. FREIRPEM =

ERRBIER TENEONRAREE, EERVTREARZENELRIREERA, TEHEEMENES], ALZESHFHREEERS
MERKTERE,

REENEHNSHTERNEZSHT, DISIFERRB. FRUNRGH=HE EHTIRE:

(=273 FER L
zgﬁﬁ GeneralRiskParamType  [EREAYD_GRPT_ExchangeMaxOrderVolume
P RTRAFEREAEER, BUERRBAFPRAccountRef(E, WTHREAEWFEZRKINHEIZ
WRAS
ExtendedRef SR FYDExchange.ExchangeRef, ME—HREIZZAT
IntValue1 s PR
Rk GeneralRiskParamType  EEAYD_GRPT_ProductMaxOrderVolume
P NERWEIEIREEER, BUFEREFNAccountRef(l, WFIFEEWAEB RN EZ
WRAS
ExtendedRef SFRFYDProduct.ProductRef, ME—HEER"MR
IntValue1 REE FIR
=rAEN GeneralRiskParamType  EEAYD_GRPT_InstrumentMaxOrderVolume

ARTEIRAEEN, BNRTAFAccountRef(E, MTFIREEWF BTSRRI X

AccountRef /

WRAS
ExtendedRef YR FYDInstrument.InstrumentRef, EE—RESA
IntValue1 IREEE IR

BFENERFPAccountRefAILIALARKFSHZISEMRFRF, EHRRES—HANER, HIINEENSENE (SHEREZER
FRNSHEE) DHIR:
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o BHURBIEEWKF

o FRKBEIEEKH

o RBMKBIEEMF

o BHUFRREXFTEREE
o PR EXETEREE
o RBMKEEMMBEIRAE

9.1.6. MEIREEMIE

LIRS SHSSEN T SRTME, RELRANMESRIN ERIRE, HRESWIESESE. Hb, HESENERARER
FOEERARR

o MWTFERAHIRRFT, SESENRIEELERI—REGRNMERF LIRS, FEESRNMBRTERINTER, LAl
BEMMBEARESENS, BPFESRNMMBRRTEMZNER, MMHNZESSZNMRANEE—ERZMEEIRESEN TS
o WTFHARRZAT, BITIETHIRAZEARAR, ESENEENT, BUBRIEEEN

BATEITBREERM T IIESE M YDMarketData.DynamicBasePrice,
RREZEHNTREXESH, L MEI—RISSfR KN :

o RG> BHBESEN x (1 + HESE GRS o) EIR)
o WEA < FESEM x (1 — IESHEMMWE HI TIR)
o SR > FHBEBEN x (1 + S E s tickH - IR)
o WHH < HESEN x (1 — DESZNRBEtckY FIR)
o AR > BHA x (1 -+ SE S L 1 BR)

o T < BEI % (1 — B IR IR)

o SREA > BHA x (1 + BH B tick$ IR

o G < BHH x (1 — BH DR B tick B FIR)

HBTFERRE, ZXEEBYSE&EENERRIGERANERNERER—ZANERN, SRR TR EEERRE T RE

i, BPExtendedRefiREANTFRMIEMEN, REFREBRNUCHZTRER, BEARIFESEWR,, FtTXaJAccountReffl

ExtendedReftJ#iRg 2. iHEE, BolaeRMNUILEIExtendedRefASTIIRE T MBI RS HSE, BEELH. NEREENERSH
R

A~ A~~~

=24
NEEEMRBELLGI LR

NESENRBELLHI TR

&

sSSE N mEtickE LR

&

NSEENREIckE TR

AT RESLLG] LR

TN RS ELGI TR

BT RS tickE LR

FER
GeneralRiskParamType
FloatValue
GeneralRiskParamType
FloatValue
GeneralRiskParamType
IntValuel
GeneralRiskParamType
IntValuel
GeneralRiskParamType
FloatValue
GeneralRiskParamType
FloatValue
GeneralRiskParamType

IntValue1

588

EEJ9YD_GRPT_DynamicPriceLimitUpperRatio
tepilisE
[EE/9YD_GRPT_DynamicPriceLimitLowerRatio
tepilisE
ERE/9YD_GRPT_DynamicPriceLimitUpperTickCount
tick&g
[EZE/IYD_GRPT_DynamicPriceLimitLowerTickCount
tick#
[ExE9YD_GRPT_DynamicLastPriceLimitUpperRatio
EelEHE
[EEIYD_GRPT_DynamicLastPriceLimitLowerRatio
tepilisaE
EE/9YD_GRPT_DynamicLastPriceLimitUpperTickCount

tick#g
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B FEB 7L
BN REtickE TR GeneralRiskParamType ExE/9YD_GRPT_DynamicLastPriceLimitLowerTickCount

IntValue1 tick#

FFExtendedRefAILAN SRR~ mFNEE Mt BE—HRNER, MEILEFINSIR (BRERESRNTROSHEE) 55

= .
-

B0

0

o I8
o £ER

9.1.7. HABENEIE

ARV LIESEINENTE (BN LFERMARTINE) | BINESLRReRARIBENEE £ (AR s@ERKAERR
ZFr L) BRE T CRFOMARIMERIN, BRSNS LIRCMANERFCIBMIIEH, BRSFCIRMERIRAIERIN SRR
B,

AN SZHF LA T FHIN

o ICEINFENE, BEAERZMINRENDE TS, RBZCSENGEER, ERZAHRAEHSZEIRRE
o BXRZEINGERE, BRICEBENZZIIENGE, RELEZZIIENGEEREA 2XNERZZAHRBESZ RS

LR SENBE SN RS :

=}
A

pu ]

=27 FEB 71z
ESC) . s , "
% GeneralRiskParamType  ExEAYD_GRPT_OptionLongPositionCost
A NFTRFERAEEN, BUFRTAFIAccountRef(E, WFIREAB WS RFIRHMIIZU
ccountRef
X5
FloatValue FeRARESE

WNEydExtendedApi, RIATLLEZYDExtendedAccount.OptionLongPositionCostLimitEZEzisEE LB EmASOMARE, hBaTkl
@3 YDExtendedAccount.OptionLongPositionCost&ZIiZi% 4 2B BENXLEHFCRA LA,

BT AccountRefAJLAANEAMKFEEISERFIH, HE—HRMER, MIILEENESER (SRERBSRNEINSHEE) o

BE:

o IBEWH
o MWITERAE

BB NEERIES N R :

BR FB %88
R . s . iy
R GeneralRiskParamType  [EEAYD_GRPT_ExchangeOptionLongPositionCost
A ARTIFEIREEEN, BNRTAPIAccountReffE, MNTFRABZWFERFIRFHE %MK
ccountRef
X5
ExtendedRef ALIREATRTIIBERZAERN, BAILIRERRZHHIEXCchangeRefRR(HRER S
&R, ExchangeRefe] LATEYDExchange 3kEY
FloatValue KO ANBRENEE

BT AccountRefAJ ALK EEIEEMWF IR, ExtendedRefBILANEERRZZMEEISEXZAMFM, EI—HIUMNER, MBIML%
FENBENE (BUERBSENTRISHEE) HHR:

o IBREMF, IBERXZFT
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o IBEWR, £IRZA
o £HIKF, IBERXZB
o £FIKF, £WRBA

9.1.8. FHIERERIE

AEPRAERREHEERR LR, TEEEEEENLEERHNELNAR, ZBEBRERAGEREHTEINEG, SREGEIRX
EEELR, ZRBEEHEGIESE, EREMIESESEEEEHRE,
TERHETOTRIVERE LIREBRINIENRRR, HXAHES0TRERE, REETLUTESEMIRER/NOTR, REX
OTRIBZRLLIRE, AR EIRREBTAZENTEL. MERERPFEBENNT, RAUTLRFIESAE.

HAEMEREMZEHN FKEYSEE8B2E, BYDAccountinstrumentinfo.MaxMessage A FORY, AL$hiZISEEEZALN LHRA
EEE., SHMERINEEN, ANEHIFERENEBREIXREUSATFENE, SNHFNIRE—BIREIZZAHSEEXIZRE.
Hit, SXLFREEHNETREEE, BIRBIRBIUGZEAHMSIEINTMEEE, SHENAKEHMEEE, FEIPANR LD aTEE
EEE., Fit, IRLFIEAEERSSHREIRPEARNIEMRIEE,

SRMERINKEAR, ZKIRREERNCTPEVIEUEREIETR, REACTPHRERRESAGEENE, IPAZKHEEMREZ
Xz, SCTPEL, ZXETLFEPENRAEEE, NEEFHEBEHRASERIRE.

ERTECHBRETRAEEENESE, APISENY MARERESIEHREE

1 virtual void notifyUpdateMessageCommissionConfig(const YDUpdateMessageCommissionConfig
*pUpdateMessageCommissionConfig)

Hrh, YDUpdateMessageCommissionConfighd=FER(EEINT:

FE i5E8

AccountRef KPS, RIMYDAccount3REX,
ExchangeRef RSwS. A MYDExchange3kEY,
ProductRef FemdmS. FJMYDProductiREX,
InstrumentRef 499 S, TFMYDInstrumentRef5%EY,
MaxMessage EIENRAERERE

9.2. ERFM#E
9.2.1. ERHEENIE

LIZENRIINEIACERTETRALHACE, SEBLACEATSTRAZHCEN, MEZKFZBNAIINMEELHRER TN
PR,

DL ENIERGTFFA T/ X E:

o BERAFCERE: REIESHIACE

o TR FTRSHUFCERS: MTEETRTHENEN, REBISHUFCE

o XZMTREHFCERS: MTEEXZA THEITEYN, REUBIMEOHCE

o HINESICRIFCEMRG: RASEHNEI TEasnsHeE

o FRLEFTCERS: REEER TMEELNINSHeE

o RBMTFMLRFACERS: MTIEEXZA TSN "M, REBN "R TTIEELONNEHeE

RN SEGNT :

B& FE izl
BEANFTECERE GeneralRiskParamType EE1019
AccountID BEWS
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B ¥ e
ExtendedID =)
IntValue1 RALHECE
Intvalue2 RAZEACE
W RSO CERT GeneralRiskParamType EE/91020
AccountID REWS
ExtendedID e
IntValue1 BALHECE
IntValue2 BAEHACE
REBATTREEATFCERS GeneralRiskParamType EE/91021
AccountID REWS
ExtendedID T
IntValue1 RALHECE
IntValue2 BAZHCE
BN ERF LR CERH GeneralRiskParamType ExE/91007
AccountID REWS
BILARLA TS :
ExtendedID HAR= mn RS BRI BB (- B BB B (9
AR AR B S 29158
IntValue1 BALHCE
IntValue2 RAZHECE
FRICEFCERS GeneralRiskParamType EEH1022
AccountID REWKS
ExtendedID e
IntValue1 BALHACE
IntValue2 BAEACE
R LA CERE GeneralRiskParamType EEF91023
AccountID REKS
ExtendedID RZFT
IntValue1 BALHECE
IntValue2 BAEHACE

KRRV ARRELZ ERBEERR, GRNESTERRENERN, MXLXZRNIERAERL.
BRIANKIEHN BIMBRIZRFREIT, B EETEBSAPERINEARIESHE, BARAMNERNEEMMA.
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9.2.2. FIFpREMIE

HIZEINRT IR EBATETRARRERN, ZKFZEINRIIRAE SR E R TR,

BIEE RN RGTFFA T/ X!
o BRI ERS: REESLINZE

o FRTERAAMRERS: MTIEETR THEIMEY, REBIMELONZE
o RFBTTRELIANZRERS: MTIEERZM FIENEY, RESNEGLOMZE

o HIFRSICRRAZEIRE: PREFEENES TIE GRS E

o FRILERRERS: REFEE MR TIE G E

o RS FFRILSNZERE: XNTEERXZM TSR,

ARERNFISEENT :

=24
BELIRZEIRE]

P N LR EIRE

RZAT N ERRLIRATEIRE

HIR ARSI TR p SR E R

RGBT T LR AR E PR

FE
GeneralRiskParamType
AccountID

ExtendedID

IntValue1
GeneralRiskParamType
AccountID

ExtendedID

IntValue1l
GeneralRiskParamType
AccountID

ExtendedID

IntValue1l
GeneralRiskParamType

AccountlD

ExtendedID

IntValuel
GeneralRiskParamType
AccountID

ExtendedID

IntValue1l
GeneralRiskParamType
AccountID

ExtendedID

IntValue1
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i%B8
ElEA1014
Beks
=)
RARZE
EEF1015
Facalie=
&
RAMRZE
EEF1016
BEWS
R
BARMRE
EEF1006
Beks

AJLARLA T AfpE:
HAR = ChS EA E I EA SR HAR E IR B 49
HARG= RS B S 200083

BRARRE
ElE/91017
BEWS
[
BRARRE

[EE/91018
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FREMUNNAERBEZ EREEEXRR, BRNESTERREXEAN, MXLREZRNIER 4.
BRIANIEHIN BIMBRIE R R RERIT, EREETEBIAPERINEARESHE, BRRRMNERNEEMMA.

9.2.3. ERIFEENIE

SZPNFIINZLBFORTETEZLRE, FETLSFCATEFT=LREN, MZKFIZEINRIINAESLORER TR, 21
RZRBEIFE, FFeINTRET, AMNAZENREARTRZNR, BRNREERFTBHRENATRZNUR, FEF LA
SERIRGEBN R AR,

BIEBRNERFSTHFIAT /R

o BEAUFCERT: REIESIFCE

o FRTHRAFCERS: MTEETR THENEYN, RUBIMEHOFCE

o B TRELFCERS: NTIEERZM FIENEY, REIBNEGLOFCE

o BIESICRFFCERS: REEEHNEI THEGLONINSIEEE

o FELEFCERT: REEE R TAMEGLNMSEEE

o RBATFRILSIFCERS: MTHEEXZA e R, RSN R TRAEELNNESRHeE

ARIENBISELNT :

B& FE i%88
BESCERE GeneralRiskParamType EE/91009
AccountID REWKS
ExtendedID =E
IntValue1 ZXIRe
IntValue2 ZAIRE
FRTRELRHCERT GeneralRiskParamType [ElxE/91010
AccountID RS
ExtendedID il oT:|
IntValue1 ZXIRe
IntValue2 ZARE
R TREHFCERT GeneralRiskParamType EE1011
AccountID BEWE
ExtendedID XA
IntValuet ZLREe
IntValue2 ZARE
HIN AT LR EIRE GeneralRiskParamType [EE/91005
Account|D BEWS
ATLARLAT A& :
ExtendedID HAR= A EA B A SR HAE A B 9
HR= GRS Bt S £91XA3
IntValue1l ZRE
Intvalue2 F=LIRE
FRLEREFCERE GeneralRiskParamType EEAH1012
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B ¥ e

AccountID BREWS
ExtendedID =
IntValue1 ZARE
IntValue2 =IREG
R T rEmL SRR GeneralRiskParamType ElE/91013

AccountID BEWS
ExtendedID R
IntValue1 ZARE
IntValue2 =LRE

FRIEMUNNAERBEZ EREEERR, BRNESTERREXEAN, MXLXZERNIER 4.
BRIANIEHIN BB R R RERIT, BtREETEBIAPERINEARRESHE, BARRMNERNEEMMA.

9.2.4. ZZFREREHNIE

RAFIEREHEENEN, ERNERERARE, ATERXMBERNAE, fCHREREREIRAENRZMERELY, M
BEEHMBI—RBREEAK, B, ZEEREENERENRZMERELY, MAIEREHNEHER, BERRASBZEFNRS
BRRBENFEILRS. BIERENRZIMREERZ IEINERELCDH, HIEa=EIERIIEINERELY.

AXIEHNTE T E R ZFEER EAEHN, WREETydServerNER, MEFIHLBFERAESUBRERIRE, BARI—RydServerizfT
RS AR AE RIS ERG AR AL

ERFHINESEIN RIS

=27 FER 588

LB GeneralRiskParamType ElZEA1004
AccountID BEKH
FloatValue =2 =

BRIANIZN BSMEBRIE R ARSI, EtREETABIAPERINEAXESHE, WA BRANERNEEMA.

9.2.5. pEAIFELLMIE

SEEFRRFIE SRR EXE—EMER, Wiz RiRREAFCENEREBT —EWE, SNSWREN, SRENXER

WiE, BEreRECHErlSARKHESUSEEXE, AASBNIMIIXERR. AXEMNRRS ERFIRAATHIERER. X

ERREIMEE L, NESHtha TAZIAPL

PR B NRFRAIPTE G £ L= FRIABIAIAA ERIDEL.

FeEAE RIS NI #F O ASRFEmERCK, B

maz (FP MRS AR YRS RFE B, P RTA & ARSRHSFRFE BAT) . BNELSEEIITEARA:

|2 kO — 2L OR| + LGSR + ks R, BPSAAEUFeENIRERNNFEFCRIVGNE, REAETERRE

EAFeikE. BEFRRASENCES, EREUTRMERT, MINFAEE:

o YRERERZH, ZELINFEENO

o IEEREZHAER2KRE, BRASEEWNBEHNE. INGBREMINE. INGFHINE. INEREHIHERN, FMTABEHOHHF
HE, FMRERZINSREENRZZ B EXYLAS

BRIRB#HFEHASF, BRIAGHBINFICIF, XNBFB5F, BEABNANE2F, NEFE3F, HWHT—MINWEBNHERS, $
—BRAARIFIE, SBRRABHNINSE, WIHERFCERNTRENT:
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SCRNEFEA=](11-1)-5]+1=5, EFMMESHBE—RESHENER
SCRNEFEB=|2-(3-1)|+1=1, EFRMESANR—RESEENCH
SO #EFS=5+1=6

B =max(5, 6)=6

KBS EUN TR
= - N
i FEB 5B
F
& GeneralRiskParamType  [EE/YD_GRPT_TradePositionRatio
%%
PR ARTSIEREEEN, BUFRTAPBAccountRef(H, ITFIEEEMFERRRHEIZKF
PN =7
ExtendedRef ALURBATEFR B AR, AU ESRE—T=mHIProductRefFRINR &= MERL,
ProductRefa] LAFEYDProduct®3kEY
IntValue1 BARRENEERE, SRR EFEERN A HITHFCHRITE
FloatValue A CLLEE

FIFAccountRefAILUALAATKFIE E SN IR, ExtendedRefILUNL MR BHTaE S SRM, RIt—tII EE, it
BNEEHE (BB ESERRSEEE) SRIE:

o IBEWF, IEEXZM
o IBEWF, £ERZA
o £FIKF, IBERXZB
o £FIKF, £MRBA

BRIARKIENBydClientfasiiT, REETLAEZydClientEERNESHEXEMNRE, eI LUBSAPEREUXIESEL,

9.2.6. AR EALE R

SEFRAESYRRBES AR —EMRET (RIRAX) |, Wizr-RIEEBREL-X)/ (RBEH-OHEREET—EE, SN
SHWAER, SMEKERNE, ZEASRECHNVSARKHESLSEEXE, AA2BRIXERER. 2+, HBEHE
Tz mRIME G LRSS, RPEHIBET X RIFIE G LARBERZHN. ANESREZNEEG L, NESHBAT
KEIAPI,

Xi=SEU0 TR
1=
=aEn 3 H
- FEB yizl):]
F:
o) GeneralRiskParamType  [EEAYD_GRPT_OrderCancelRatio
%
AETNFIEIREEEN, BUEREFPIACcountRef(l, NI EEWAESENMEZK,
AccountRef
PN =1
LA EATEIFEmER, BHLURER—TFRAYProductRefFRRAX IR EMEN,
ExtendedRef
ProductRefa] LAFEYDProduct#i3kEY
IntValue1 IREEEHRE, HOIRPELATSEN A TREIRRILANTTE
FloatValue iR RSB
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EIFAccountRefBT UL ARK PR EHEEMFEFIR, ExtendedRefEIUNS R BRHEISEX RN, BH—HIANER, (B0
FNEENE (BSRESEACRNSEERE) HRIE:

o IERENKP, JERERRSRRR

o IEREIKPY, SEBRESA

o SEKP, ISR

o SEPKP, SEIBA

BRIAKZEMNAydClientfS=HUT, REETLUBZydClientEEXESHSKEMNUIRT, EaTLUBZAPEREUXIZSE,

9.2.7. FiREBEMIE

BRI_ERARRT. KREAT. AERTERNGT 7RI SRR TEREE B A ERIREEBRHE, LU TTHIRENRZZAHED. &
DIRBEMNHEEHNEN, BEERFETEENEEHFREESEMTHRNEEEFRE. FEEIEFEaHRERTKEIS
BEFEZFH, MEHSHHLSTENSHHESEIEHNEREFEEMTERESI, Bit, ZXRHTEEENSEENE, £
RER BN AR R E MNMEREFELERNNG, [FREMOTR (REKRL) MtELNIESEEEEHRE,

ZILRMTAMARNEEEREHS, DIRBEEEEHMEEESOTRIREH.

BEEERFN, REEREBIRENHENSERIADNHEREREEMZEY LHNRZIIRARETFECHERILRS. BiAR
HT SREREFENEYNNERNEZIEEENE, EEABEEENENAILMLSERERZIEEENE. BEREEHIAIX
SSHUNT, XLSHEINBEREFPIRE, BRIAS TAREIAP:

BR FE 1588

ik GeneralRiskParamType [ElxE/31001
AccountID BEKS
ExtendedID SFRMFYDProduct.ProductlD, ME—HEETT
IntValue1 SEEHRE, MARREZEANREFEIIR
IntValue2 ERERE, MAEREZENEILRZINR

BRIANIZN B/MBRIERAREIT, EltieRETEBTAPERINEAXESHE, B BRAMNERNEE/A.

SEES50TREREH, REHOTRINEREHETRENHEN, F2ERARNRERERZETZEN LENRZINRAREETF
CHERILRS. ENESEUIT:

=371 FER 1588

FEmR GeneralRiskParamType EE791002
AccountID RS
ExtendedID SR FYDProduct.ProductlD, ME—HET
IntValue1 ERERE, MREREZEAREFCTR
IntValue2 SREHE, MAEREZENELIRZNR
FloatValue OTR[=

BRIANIEHIN /MBI R R RERIT, EREETEBIAPERINEARESHE, BRRRMNERNEEMMA.

9.2.8. [mEZEIHZEILHAE
HNAEECEAIRAEHANESOREZ IR ZINR, ZXEEEEXIENTI T EENRE .

AXIZHNSIRFEYDInstrument.ExpireTradingDayCount# 2B EIA TIRENFRE, EEXNSHEMZERS MEEE LNEGHYIMNR
BB BIR.
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ARERNAISELNT :

BR FE 1568

FEERS GeneralRiskParamType EE/1003
AccountID BEKS
ExtendedID SIRIFYDProduct.ProductlD, M—HaEFS
IntValue1 IEERIHA B RORENSIE

BRIANIZHN BRSMBRIE R ARSI, EtREETABIAPERINEARESHE, B BRAMNERNEEMA.
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10. Eftd

10.1. (ZPREHS

BAREEIVLIBIAPIENRZZ TR, EXEERXABY. BAEZENT:

1 wvirtual bool changePassword(const char *username,const char *oldPassword,const char *newPassword)

EEENERSEDS LI TEIEIRE, errorNoROFRRNMERRTN, EMERNMEREER, BEBRERNIBEBER
YD_ERROR_OldPasswordMismatchS&1,

1 virtual void notifyChangePassword(int errorNo)

10.2. 5

BIEAPIREUNMETHTIEFIRE THIogBRBARTE, RAEILUERIZAEHEANBCHBESE

X,

1 virtual void writeLog(const char *format,...)

ZATRERIFOHN, BEAPHEEHNIIHRERFELIT SRS,

v A W N R

14:
14:
14:
14:
14:

59
59
59
59
59

:54 YD API start

:54 version 1.108.36.33

:54 build time Mar 3 2022 17:37:32
:54 build version GCC 10.2.0

:54 TCP trading server 0 connected
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