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EEIEE AERBRTIE . 486hMARNIRITSSEI, BIAREBTEFLRAHESIZIHFISTIAINF], M1.486hAFF
8, BEBESSHFIERS, ASEIIEHEXINEERRBAII SR L INLARSER, WRISHIISEE, NIRBZABNERT
HAERSZ BT,

I A A3
1 BRIEAI]
FAEBBI—MERRRIES, IREEERTEANAEAZAEENLELR, BIREERBIAAPIHER.

1.1 RIS

BsEMhttps://www.hanlinit.com/download FEXGRIARARIAPI, TEBISLIMEMGEENS, SEIEEEIA T
(BIREEIMEENBTRMEZAEXRER, FRTEMABE) . THTHAEMEydClient_1_486_XX_XX.tgz3{4, &R
fFAydClient/win64FydAPIE RPN T ENERF. AEELEZAMWindows GUIEFimydClientEiEERIES, @i
ydClientge HEINEEERENEFINETER.

Bt A\ydClient/win64BR, KYDConfig.inEEIALATRE:

1 #H###HBHARSH R R AR R AR H AR AR AR R AR R R S

2 ####a##### Network configurations #########

B2 i g g

4

5 # IP address of yd trading server

6 # TCP port of yd trading server, other ports will be delivered after logged 1in
7

8 TradingServerip=118.190.175.212

9 TradingServerpPort=41600
10
11 ###H##HARHH AR HHHRHARRH AR A R R AR R AR AR AR
12 ######### Trading configurations #########
13 ####HHRBHHH AR AR R HHAA AR R AR AR RS
14
15 # Choose trading protocol, optional values are TCP, UDP, XTCP
16  TradingProtocol=TCP
17
18 # Timeout of select() when receiving order/trade notifications, in millisec. -1 indicates

running without select()

19 TradingServerTimeout=10

20

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

22 TCPTradingCPUID=-1

23

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

25 XTCPTradingCPUID=-1

26

27 BH#HBHHABHAHBHHHRHAREHH R R AR LR AR HAR LA

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

29 HH#HBHABHBHHHHRHBH AR AR HRH R AR AR R AR AR RS HH

30

31 # whether need to connect to TCP market data server

32 ConnectTCPMarketData=yes

33

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

35 TCPMarketDataTimeout=10

36

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

39

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

42
43 ##RHHH R R A A R
44 ####### Misc configurations ###H#H A
A5 HEHHHH R AR AR
46

47  AppID=yd_dev_1.0
48 AuthCode=ecbf8f06469eba63956b79705d95a603

LAEBERIEN—ESXIRMA L8R, BERATEEMIMINIAG, 123857 24/\iizlT, SBME—SEX2 B4 T
15, HEREEEAIERS, FiBiE2https://www.hanlinit.com/docs/dev-environments/,

FEE5EAR, WEE(TYDClient.exe, FEEFI00T, 002:099, 100RRUE—TKS (MSBRFE) BR, BRAMETL
B MR EPRIRE.,

TR EASRE, TESTRESERIEER.

1.2 FRigiER

BRFATHITIER, TESERITFRAENIER. BRydAPI/linux64, ydAPI/lincludelAXzydAPl/example FEYRTAE SR
ENELinuxIRSERM TR TE, FERTIImSHmE:

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

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

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

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

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

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

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

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

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

EMINGE, BLEiAENEYDConfig.iniflINEREE N R config txtXX i, REMAILUETE—MEGIER T, HP
usernamefpasswordfFEREERydClienttI P ZINIO<$E R :

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

HHALATERR, BRFRBEFFHRIT, APNSEERIESEEEREPXRTdmidecodefIRNE:

sudo: a password is required
Togin successfully
Position=0

sell open 1 at 71580

AW N R

RERZZRE, BfEydClienttIMKFBBMAFREFIERIRE, Mk, FEHNESIRWENR.
Elt, B—NBEEHREFEEMFFIETHAY, REETLMEXEMEFREFRFINEXYRER, ST HIIREER
EERAPIFIERIENIR, X FydExampleZ Ml FATHBERH 0T :

1 A REIRE R AR AL T TR A0S B il i ) S«
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U SRAT A 0 S R L SRR 1008 2 X T4 KA LT
B SRAT A Hh AR 2 B L SRR 00 B #2 X T4 3t 157
R R A 1 A Fo i 3

DL REBIRE 7 45 SRR SR B I RE i E T =K

Examplel: HEH KR, NEHMRAEA, AN HAArEL —ikiEp

Example2 : BT IR HAR A RE 6, BT SRS B i 0 B

Example3:7E LA TRl -, S8 T 36T A &k H IR AR B R kR, DMESCIUE RS B I RE 8 . thah, i)
FJE/R 7 HnotifycaughtUpsBGE b B Himk s B

Exampled: ffiHYDExtendedApi KIHUAHFIFITIRE, 27 0T ARl

Example9: JEHlunfilf FHorderGroup ) /7 xR SLIL AT FE\UDPHR L, 5 FH A Hb 5 4

CURREBIFR A T B I A Tt -

Example5 : I A MBHAT . IIBURGE AT Ff i 45 2

ExampTe6 : JEPL—AMH T ik i R G Wil 8 F YDEx tendedApi
Example?7: JEHLUn{i{di I YDExtendedAp k47 fi &y KUK I 355 A1 2
Example8: BHLun{i{¢ FlYDExtendedApi #47 H & AL S S H

BEFIHOIER, RABNZCEERE T REDARBIEFNESLR. ZTHR, BMUREERFMIREER TN
B XEAMUNFERE T ZIAEARIENERGE, MR T RS BIAAPRERFARISHIR(ESLE.

MFEFHESIE B ENT TR, WA @ISR (support@hanlinit.com) HERLCHESRBAIFANBISEKR, Fik
SHFFIMRARREZE IR E BRI,
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2 RS
2.1 APIj%8Y

FIkRM TydApi. ydExtendedApi. #RMY. ydCTPLAK pythoniZEOHAMARERENRZZEO, LIBE AIREENFE

HRIMNREHERSIIRESN, XL 7 IREMBE LITMYARREBRER. AREHR. ERERS NI
W, IREETLIBTHIRUDPIR IR E T NMTEHRIRSL, ERFEERCSydApisiEydExtendedApi. BEIMR
ERRIMMIENEERIREE, FIFTSE AN

ydCTPR{SCTPRIAPI, &Y CTPRYIRER, ERFORBNINRE, HERAET CTPHARIEFRAEEMRITIERZIAES,
BETFHREAERZERNREIETE. WHBARZERIIMREIREE. BTREMCTPRIRREEFIRES, ydCTPEE
BECTPRFTERO, AEMEFIREREOTATE—H, FENEEFMERIEXERYdCTPRS. FITIHTEEHERY
(=N

ZiApythonhRAAPIESEZFint PRITERI.
2.1.1 ydApi

ydApiZEEREAPI, LIRESHNRITIES. ASRBRAFNREEEIMEELINENEEIREEIEARSENREE, B
BRI FAPINERA S BFIR 7 SEUELAGMIRE, RRFNEEE, BASREIRASTERESNT, BUWRESHR
N, (ERYdAPIRIIRREFTEBTIRIERIFCLANREERRE. MRFERFEERESFEUMRMENNERSE. &
AREXItEEERTERECIIENRESE.

ERFETED AR, ydApizRSERSEEAFHEINATRETEURIKE. LN, ELinuxe4RFH5005HKH
FoRkaZRIIER FydApIfH400MRTE, SERREF-HEBTFEMSE. B8, H5%F, HHRRRENER TaHRAES.

ydApifE LA T FIE:
o ZiERe: AEAREAE LI EAEEAPITTIE
o HEAN: BEESEEREFALERETIAPITE
o IEEHSRE: BlydApithididgetsiE findTiZ3kISAVRSEURRISHER N LR AHREASHE, RIBEFATLABERT S
BUETHERRVEUE, (B@InotifyEFMIREAREBELR. MXEREETHZEARR, OrderSysIDIERIFIZIRENRA
EHHEERER. $5HI2@iEnotifyCombPositioniREIRIEFSEIREISH 2T,
ZIAERHRMHLINUX64RL, Win32fFIWIN64=FhRAAIAPI, Linux64RIARARIAPIERILINUXEEMT KEMK, Hitse

RIALFWindowsBIFMNRE, RBIEHEFEEFPERIMRA. NTUMEEBWIindowsFERREE, BTWIin32(H4EF
ReeEAGRARRT, ARLEHAFREISHAPIRIEAERRE, BUREEERANIRE.

2.1.2 ydExtendedApi

ydExtendedApi@RERIAPI, LATHREREMERSEMRITES, HMRE T ydApifTEIIEe IR ERIEST £
(ydExtendedApi@ydApifdFE) , APINERREFE TEIEIRE. M ME, EF XSRS RS EEREEM
HC, FRMTBMESIUFEERESOTEREE, ANEMNNTHEFEI—ETE5RH, SXFEAN SHANE
BRK, EEIRERSINEEAPIRNREE,

FFydExtendedApifEAM4ER 71 REURLEEHS, SFRRYZENELLYdAPIBIK, ZfE, FELinux64RIRFH5005HRRTCH

RER T, KREFAEEARERydExtendedApiZd51400MATE; fSahiEa] F%HERTydExtendedApi£d 5 1800MTE, 5L
PREFPHRTHEENRR. HH A6%, THERRBPENEI T20RES.

ydExtendedApifSEIEAEMEAMHT, ARENEEES, ERETHEEIEMUMSHRARS, KIEEFTLUR
FMAPLIREIRIEET, HEESHTERETEZERISTHERNEUE. BT YR TydApivisEHiaEs s, B
ydExtendedApifdgetak&find73iA3REXRY, LAKYDExtendedListener[BIEIREIRTY FERoNSEIERIISHHBEREIRER.
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2.2 REHIN

PIESTHFTCP, UDPFOXTCP=MMRESS, XLIRBSAEFEMRATREMEAEEMXS, KREETLUMREE ST RIEE
e

2.2.1 TCPiRE

TCPIRBABASFBLRIVIRS, APHREESATER (BARAPHREEOZIRES — N FHHRAEE A FAYER) 29791264
WEA, EaFEES-10MEA, ERRHRBLERAES. RAZTNNNEBIERMNERIIESR, BIRMATCP
A9, ATLABESR R AR K S RE SRR AR KT,

HETCPIREERINEIER, EREREIFRHZER WENOS) MRKIESRENERES, BAICRBAMRETTH,
TCPIREBFTELAE—ER K EIR.

E(FATCPIRE, BIEAPIBLE X 4ig & TradingProtocol=TCP, Fi&EESNELE 1f,

2.2.2 UDPiREg

UDPHREREE(AZREIERT(R, APHREREBAIFERTLI/92000 A, IBEEFELN2-3MEA (MAERZFEFEEMXA) |
ZABELHNSEFEEREUDPIRES VNG, BUREEEEFIMNEHERUDPIRE, UDPIRBATIRE LT
B, ERIBAEIRTCPIEEREL.

MNTFHOIRAEDOUDPRIRELERMAE, Bk, DAEEENNEXEEERE. RIEMTH, FRIMER, S
FRENPE, BURDSKEUDPELIIER, B, ZARETHESERIE, KEBKREIEEEIREMFREEERIIE]
TR, XERERRTRFEHENE, FHEESNEEERFXTEERRAITIREREA,

E(HAUDPIRE, BEAPIEE iR B TradingProtocol=UDP, #ISESMELE 4, BIESISEHFEUDPIRS, A4S
RERIREBZEOEGIREfalse, UDPIRBEEIINARLRE, BEECABRBREONLETERAR, RtBEEARLE
SEERREZ LR R BMRE,

2.2.3 XTCPiRER

XTCPRBAEIAEFEERTRAR, APIREESHIFERTLIN250980 7, 1BEEZFEIBLLUDPIRERIENN100nsLARAYRERY. HiET
&S UDPHHR, RATRELITRE, EHRMABEIRTCPEBEREL.

HEELUDPHRER, XTCPIeeiHki T ZRMRRBIEINEREEER/, EETAMSEUDPHMUAYREEER. [BRTTCPIEED
BARMEPROFFEEELLUDPIER, RIS SR EEEFERAXTCPIER:, BTRFERAXTCPEIR, BN RIEIAMESIEMR KA
EAH.

E(FEFAXTCPIRE, BTEAPIBE SHigE TradingProtocol=XTCP, I¥EBESNIE 1, BESSEFEXTCPIRS, B4
BRRERTCPIRE, HTFXTCPIRSINARXAN, BEERIISECHEMARSHI T TXTCPIRS. BAZSHBRT,
XTCPEEARIRBSREONEGREFTERASR, BEEARLEHEEREZ ELRERRRMRE, TCPEAIRIARTCPL
BHRSOBIIXTCPIIEBEIEA Y, ATLUBIIXTCPTradingCPUIDSEISRE.

M 1.486 hRAFFIA, XTCPIFEMIRT, (master-slave) BIZM-K4FE (network bonding) . REFEBRERKZ LRETE
MERRHENE, BSE4ENMN-EEEDASHFNEMEENE, flanSolarflare X2522, Exanic X10, APIaJLABEMRE!
H G EM S B,

2.3 APIZEE

FZIAAPISENIERE, SRIZETCPEIRIEK. TCPITIBREKFNERTE =152, IRBREBEBIERInsertOrderfIE&iZEZ A H
1, FHEETIIREEAMIBIRERIE.

2.3.1 TCPEIRIEINZETE

TCPENRIFIELFRNEE T (R B EIRFHEIEYDListenerLAR EIEES&IE ML, YDListenergl#EYDExtendedListenerfy[E]
BEA (notifyMarketDatafRh) EBRMNALIZANE, EKATE (607)) FRERBERIFREHSS REOBHENTISEA
SAENTCPIERIZ, RAUENISEETEE NEIAREEVIERBIRATEERE. AILAEAPIEE 4 +iZETCPTradingCPUIDIE
TEFEBELIECPUZL.
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TCPERRIZKEFER T EIT Iselect M MBIEITER . EXRAITEIER, NIKENEIRAGERERIR, (BRERECPURIEER
RAAFN100%; ERMAselectigizt, MAIRIEIREREZE S selectiBAT G4 F—Kselect, WCPUJLEREFFE, ERUEN
[EHRAGEERIEAIE, aILEAPIEE SHHigE TradingServerTimieoutiZ BBRTATE, ENESELSAE,

PAIRIEEE EFrEIERZRIAVKRI AT, BEEE—MNEREX20FK, MR T—NER, XA LIsREK
FREPEREREEERVKE RN E SRR EIR~ £,

2.3.2 TCPITIBIEI IR

TCPTIBIEWEEN T E T ER BN S el SR TIEFEIJAYDListener AR MIEAAIZBE, YDListenershfy
notifyMarketDatafJ[EIEENALIELICH, STCPRIRAEHEBMIRE, notifyMarketDatafIMBtEEERE, BNES
BARSIENITCPIERIRE:, BILATEAPIBCE AR ETCPMarketDataCPUIDIEEE B4 ECPUIZL.

TCPITIB R EIEE T BT selectAFPMLIEIFER. EXRAIEOES, WKEYTBERIERERR, (BRERECPURIER
TEKF100%; EFXMAselectiEzt, NSRBI ERBZEFselectiBATBA*EE F—/Kselect, XJCPUJIIESETFE, (BEUEN
TEOERERICEREI VAR, TTLMEAPIBCE X4 iR ETCPMarketDataTimeoutiZ EBATATE], BEMESEITIEELE.

2.3.3 ERIEEIE

ERRREIERA—HITAPIRSZ N ERMESHILIE, 2L/ ER1 SV EIRE, SXENBRAEFIIS N ENESES
1T, BRI ERMESESIMFIERERSHIT. BRIERREENABTESRELEHEEUBRNIREE GIERIRIHTRS
.

SERYSEAATRATX, AEAPIRE S g B Timer CPUIDUSEIZEAZEERCPU,
= \Y) T

2.4 ARBEENXFE

AP R R AR R R Y TR, AR SR Y SRR REEAPAAES, FTAREIIES: i

B TRABHRS . RN REEIES, FOREEIR. B BRI,

2.4.1 AR BEENFER

N EEEBBPEIEFEERAEERT, ETRAIEFRENSE, SZIATEYDEXchange, YDProduct,
YDInstrument, YDMarketData, YDCombPositionDef, YDAccount, YDAccountExchangelnfo,
YDAccountProductinfo, YDAccountinstrumentinfod$g{it 7 pUser, UserFloat, Userint1#QUserInt2[QN=ER,

APIKIERAMEMIREEXLEFRPIEIE, SEUTERR:

* iEMstartDestory(fEERAPIRY, AEEIEMIFEEPUserfI=sia)
o HREFEINGN, BT LAENAFASELN, REFHEERFBENFEFHEIEBASHNRE

& DATEREIFAREIE, TN O R RIS M Ep Userh, ARE, APHRMLT —HKE245H50
e NS, B ESEN AT, AL TRAPTE SRR AR, AR TSRS
PRSP, KA MU ASIRE, (EERRAKETBE4FE,

2.4.2 infiZRPBEENFER

M1.486hRATFHR, BRI FPIBINT —132FBHIUserRefFER, 1ZUserRefRIBIIREENR. RN EHRFMKAZEIRT
[, APIFIIESIIASERFNEN UserRefiI(E.

2#X0rderRefflUserRefEl 2R BB RS HINSMEIRHHEANEEZERAFEEN TR, ERERIZOrderRefFHZIRF
HER, SS5IRE. RIMBBEEHEE, Bit, FAEGBEIRIEFSEOrderRefhFMOEMER. UserRefIEETF
DEME. FRUEEE, GRS, RSHFRSFES, 2FUNFRKEADREFHES MERRM TRATENZIE,

2.5 ZRIREBFER

EAPIRIEEERAS, FERSEGREFTR, FREPEBHSystemUselIFEREINAFHREFER.
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REREFREAP ATREMMBZENTR, REEFIZENHIENRFREFRIIE. BEASBERSTRIERS
REFRIAZE HPFHEENSNEESRENR. ENRARBEFRESEAITNNTERR, ZETHIBEESE
BARFHREFRPIEFERNHIERRE.

2.6 hRASFE

ZIEKAURIURASHIGMAN, 8lha.b.cd, BNRKBIRFRASELNRIRASHFHI—, ZAFENT:

o a: MMMRAS, MEABIRASHRABESESNNFASHZRIABRIAPIRALEIRE, WAILIEED/CERINEN
RE, RESAPIIESHNARIRAS—EHEBEAPIRa.b.cRASETESRIa.b.ciRASH, APIABEEIZMARES LIE
BIF. ARIRASEARRSESRE, SHERNSELILRLE,

* b: INEERAS, IENARIRASHIMACESEINFINGE, BIUBSRENAS. TRIRFSEBRAIRSZShR
K, EHERNRELIRCER,

o o WTHRAS, BINARRFSHRFREESEEBughIHTRE, BURERAMANRE. RERIRASEBAIIMA
BERAE, HHERUGREERJR,

o di ZBANTIRAS, BIIARMRASHNRARN LREESEEETBughIHTRE, BUREREENAMAIEF IR
A, BEATNIFRETURWE TR, BATESMEAMERTHN T PEIIFEI0RE, BEESRIEMASRENE. TR
WRASBRARIRAZ SR,

BLEETRIREEERIZARNRAZER, FFERMBRSRRE. ERERBENTHRRIIINGE, MmN T
FIiEF, B REEITRERERIIMRAETAENATHSIRAMES, BRIREE R

» ERRAREUILNE, ZRSBIE T BIREFEREARENGE, BEWSTHRASESHEERaEMN SR ERE
MZCHINETHRE, WETHEFAERE, RARHHNATESNETHEEESEK, ME—BEXEiTHRE
STHERES IN TR, NS TESH—PERK

o WNETEIRE, ZASAEHHRMIEDNE, WRIELCHIUSHIREEFRIIEHIRE. A THRIESDEER
BRIBRSZ AN XS FHERSIZPRISFNEE, £ Rr01 -2BSRFERNETHRELN. LS AEEBrimintREEIUR
O RLCHRN TBRAMRTHTRERE, £hinzeiFRkFE2-31BhE.

2.6.1 APIRRAFES

REHBAPIFIEESHIaERMRASHEE, BEAPIEa.b.cERMAS - FMinApiVersionflMaxApiVersionZ|a], APIEABEIEFIERE
IBERIES, BULWEZIYD_ERROR_TooHighApiVersion=62a&YD_ERROR_ToolLowApiVersion=58HIERREE S S,

o AHZRLEBRMIFIIRE, EEEIARNIMaxApiVersionETIEEEBRNRA. TERFRER T, ALABIEEIEESE
MaxApiVersionfEXIEESIFHIGRESAPINRA, MaxApiVersion REEiREa.b.cERIRAS. REtika.b.cERIRASENTHE
HAPIRIEFZTHN T (IBRASHEINL) EECERARIES.

o ERCHKMIFINIRE, EEEIARIMInApiVersion91.0.0,
EELMEIRA. MaxApiVersionfIMinApiVersionfBRENA RSN E LS,
APIFIRRA AT LUES LA TR AR5 E3REY, tBalLAfElogHEFEEAPIRAS, ¥ E2NEHE:

class YDApi
{

virtual const char *getversion(void)

}

/// Same as getVersion inside YDApi, put here to get version without make api
YD_API_EXPORT const char *getYDVersion(void);

N O v AW N
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3 A rn[EHE
3.1 Bl

ERIEEAPILA), BAFEMREERydApiIERydExtendedApi, XFFHAPIFEEESAILUSEAPIER, FHERITERA
MHEXRE.

BIEAPINHER TR ISR FAENRSER, Fltifork(. system(). exec(). vfork(). clone(). posi_spawn()
%, LI REERRIIEIRE,
3.1.1 €liydApi

BlE2ydApIiBLATEMTE, makeYDAPISHMFEEENRLENHIER, APISMNIREIERNXEHEBERERS,
makeYDApiFromConfighISHNEZRBENEEXHHNRE RS, RSB SE—EOPERNEEXHETER, IS
BMSHEEMAIEEXS, A \n DR,

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

HieEERydApi, BABIEISIEREUIT:

1 // GlEYDApi

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

4| {

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

6 exit(l);

7|1

8

9 // flEApi T A
10 YDExampleListener *pListener=new YDExampleListener(...);
11 /// RE3Api
12 if (!pApi->start(pListener))
13 {
14 printf("can not start API\n");
15 exit(l);
16  }

makeYDAPIFREEN—NMEEN Y, ZECEX B E T FNRFIS AL E S,

LEmEHIFFAIYDEXampleListener@I&EE BT SAIYDListenerfUF2E, FrARIEREREFBETIZEMEIEREUBEIZIZR
B&F2R, BT YDListenerfOsLHIRHRISIEFCIERN, RISIEFMIZ4ErEA DA, EFENRMZEITHEER. YDListener
FHEIARENE D EANZNINREET T BINEA.

FFydApi.startBIR]/F50API, S#pListenerRAJLIAZE, ZREBEBESVANRBIHAEE, AELEEFEREY, RIEE
FEEABRIIEIEINERER.

1  virtual bool start(YDListener *pListener)

3.1.2 glliydExtendedApi

BlEydExtendedApiGLATER/5iE, makeYDExtendedApitYSEFEEENEENHIRR, APISMESEISRAISIZEX
EcEMZ; makeYDExtendedApiFromConfiglS# N BEIENEEHNNEAS, ABIENSaI—EOPERNEES
XHEER, BSHEfISEBEAMNEEYS, 7 \n DR.
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1 YDExtendedApi *makeYDExtendedApi(const char *configFilename)
2 YDExtendedApi *makeYDExtendedApiFromConfig(const char *configbDesc)

LEFEERydExtendedApi, BBAGIRISIEAEINT:

1 // GUEYDApi

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

4| {

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

6 exit(l);

711

8 // flEEApi LT AR

9 YDExampleListener *pListener=new YDExampleListener(...);
10 /// F3Api
11 if (!pApi->start(pListener))
12 {
13 printf("can not start API\n");
14 exit(l);
15  }

ALAERI, BTERmMakeYDExtendedApitlIEEAPISLEAISN, ERED SydApiscEtERE.

75 {EydExtendedApiRI RIS RIEEHIZSaNE], FEShAPIBRIRILAfFERstartExtendedEIRTHEEIYDListenerfl]
YDExtendedListenerfS[ElEE.

// YDExampleZListener[df szl T YDListenerflYDExtendedListenerfk ]
class YDExample7Listener: public YDListener, public YDExtendedListener {}

1
2
3
4 // BIEYDApi

5 YDExtendedApi *pApi=makeYDExtendedApi(configFilename);

6 if (pApi==NULL)

7| {

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

9 exit(l);

10 | }

11 // BuiEApimianT 2%

12 YDExample7Listener *pListener=new YDExample7Listener(...);
13 /// kashapi, XHfEF T YDExtendedListener

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

15 | {

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

18  }

startExtendedE’\JX%ZK%ﬁl]'F S¥pListenerflpExtendedListenerfyRAILLAZS, BRTIENNTY YDExtendedListener[ElifE
BRIZS, AR SstartRBEHAIXE:

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

YDExtendedListenerfUENINT, S5YDListenenR[EIFIZEFIAHELEL, YDExtendedListenenREINY BERAE S TES(S
B, A EREERENRE. SN BESARNERANEIES MydDataStruct.h,

1 class YDExtendedListener

2| {

3 public:

4 virtual ~YDExtendedListener(void)
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{
3

// all address of parameters in following methods are fixed

virtual void notifyExtendedorder(const YDExtendedorder *poOrder)

{

}

virtual void notifyExtendedTrade(const YDExtendedTrade *pTrade)

{

}

virtual void notifyExtendedQuote(const YDExtendedQuote *pQuote)

{

}

virtual void notifyExtendedPosition(const YDExtendedPosition *pPosition)
{

}

virtual void notifyExtendedAccount(const YDExtendedAccount *pAccount)
{

3

// notifyExchangeCombPositionDetail and notifyExtendedSpotPosition will only be used when
trading SSE/SZSE

virtual void notifyExchangeCombPositionDetail(const YDExtendedCombPositionDetail
*pCombPositionDetail)

{

3

virtual void notifyExtendedSpotPosition(const YDExtendedSpotPosition *pSpotPosition)

{

3
bE

3.1.3 GBI
TERAAmMakeYDApi G ENEEI S EE FinFERANEE X, BEXHTHHSHTFEEE=5:

MEECE, BfEydServerfyIPHEUAIRD, HPinISIEIESRCHRMHIITCPIRO, HittinH&EUDPHREALRO.
TCPITRIRMASEEREBHN TR, EEERUDPREZMBUDPTrading24u=HAY.

RZEE, BEREEAUDPIRE, LARZKEREAZRTIES.
TRRE, BIEEEREydServerfITCPELE UDPTTIE.

AT AydApitR I FAEF-NERIZ Pkl B X RIESCHAER, IZIERGEELLIARE
o EFHUDPHRER
o ICENAIETCPEIR, NNREHRAVRENEE, FHERWEEIEEISCPU
o FTHTESEERecalcModeliE, ConnectTCPMarketData=nof iR BAB= yes, BHEUITIS

T AW N R

10
11
12

H##BRHH AR RAH AR AR R AR AR
######### Network configurations #########
H#HHHHHA AR AR R

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

# 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
TradingServeriP=127.0.0.1

# TCP port of primary trading server, other ports will be delivered after logged in
10/194
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42
43
44
45
46
47
48
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50
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52
53
54
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59
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61
62
63

64
65
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TradingServerpPort=51000

# IP address of secondary trading server.
# valid only when RecoverySiteCount equals to 2.
TradingServerip2=

# TCP port of secondary trading server, other ports will be delivered after logged in.
# valid only when RecoverySiteCount equals to 2.
TradingServerpPort2=

HARHHRAHRHHBRHA AR RR AR AR SRAARA
##t####### Trading configurations  #########
H#HABHH AR HHBHHHRH AR H R R AAR AR R AR AR

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

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

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

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

TradingServerTimeout=-1

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

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

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

# off: never do recalculation

RecalcMode=auto

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

# It will be adjusted to 1000 if less than 1000
RecalcMarginPositionProfitGap=1000

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

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

RecalcFreeGap=100

HUHHBHH AR HHBHHHRH AR R H R R H AR AR H AR A AR
######4# VMarketData configurations ########
HHHHBHHHHH AR HHRHHRRH AR AHR AR R H AR R AR AR

# Whether need to connect to TCP market data server
CconnectTCPMarketData=no

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

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

affinity
TCPMarketDataCPUID=-1
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66 # Whether need to receive UDP multicast market data
67 ReceiveUDPMarketData=no

68

69 H#H#BHARHRHHBHBHBH AR AR HRH AR AR AR AR AR RH AR A

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

71 #HBHHHHRARHRH AR AR AR AR R AR AR R AR AR AR

72

73  AppID=yd_dev_1.0

74 AuthCode=ecbf8f06469eba63956b79705d95a603

3.1.3.1 MLEEE
MEECER S ZIAEERIPHIIIRD, £F3NER2RMT, BRAEECHRARR NEREAREERT.

RecoverySiteCount: SAIATAMNI. HA0R, FNERAPIERIERFYE; HAE, SRREEEURESE, JEEER
&, APISEINEEEEHRTERSIEINS, NTIASSHAPIEZERY, HH28), BEESVEAETASE, 4+
EEEEE LR ARG (ETradingServerlP2F0TradingServerPort2hiERE) fBa0f5, APISEIMERIEEIHIRSEIS
WS, FEEEATEREYE, SIRKIRAGINERMERE,

TradingServerIP: ZiXtE&HIIPHE

TradingServerPort: ZAEERIRA. BEXESBESHM="im0, DAIETCPRS. TCPITIEFIUDPAZE, XTCPRZS
FUDP/TEIROZIAXA. TradingServerPort BEENKETCPAZMRO, EftixOSEERAIIEHESEmTAEIE
Fi, {EREHUDPRZimEA A TradingServerPort, BUSSHTEEEZIAES, WMRRFEEEITUDPHEXTCPHR
BA, 15i@id TradingProtocol=UDPE{ & TradingProtocol=XTCP&#uz=Hl.,

UDPTradingServerPort: UDPRXZRImM. HEEBHTA, BEAEEES. JAFENINIGRIRMESTIH 7 NATET,
XIFMYUDPR Zim ] gea R4, W FANKIETEERERUDPIREEIE, SEREALCHRHILIRGORE
XTCPTradingServerPort: XTCPRYZZ iR, HIEEBm TR, BEAEES, HEEMNIIMNNIGRINMESTIH T NAT
B, XIIMOXTCPRBimAnREsRENE, W TANHOGT A ERZIXTCPIRRAEIE, FERIBELLCHRMAISTIRGC
BeEIZ5H.

TCPMarketDataServerPort: TCP{TIEMIRO. HEEENTA, BEAEES. STENINRHEINMIESTIMH T NAT
BT, XIMOITEIRORTRESAEREE, I TNANROBTEERERITE, SERERCHEMHNLINEOREZS.

TradingServerIP2: SiAZFIIRSSEEAYIPHINE, RecoverySiteCountJo2RT4E34,
TradingServerPort2: SiAEZARSGSENKRO. 8BS AR TradingServerPort, RecoverySiteCount/g283454,

UDPTradingServerPort2: SiAEHEIRS2EAIUDPAZZiRO, (FERAERUDPTradingServerPort, RecoverySiteCount/g2
AR,

XTCPTradingServerPort2: FARAIRSERAIXTCPHIRZZiRH, (FEATFERXTCPTradingServerPort,
RecoverySiteCountg2RF4E34,

TCPMarketDataServerPort2: SZiASEFARSSENTCPITIERO, RS ARTCPMarketDataServerPort,
RecoverySiteCountA2BF434,

3.1.3.2 X 5EE

TradingProtocol: REAT, ANERESRATCP. UDP, XTCP, HAFUDPFIXTCPEWREREMALELL TCPIFRSE, BINIE
EFFINEFERUDPEXTCPIRE, ARIEESMY, FXAIRETradingProtocol, NI&FEREBECEUDPTrading,

UDPTradingType: UDPRZHIAIXRIIAT,, A& mautomatic, sf, exafllsocket, FEEIZSEATBIAS
automatic, socketZFz~{ERINENsocketi¥ik, sfFE~{FEHsolaflareflef vi, exaZ~{FEFexanic, automaticER~B3l
EERESENAESEITIAR, alLARsf. exa. sockethf—F, BHITFAEFNERAES, FAEHMNBEFTIZIEAPIRIA
ERESLHIAFHRBIIER, SSHAPIEMER FsocketRIX, MMAKRBHEAPIARX M. Fltt, BINFERUDPRBRMNGEE
SEFIIEEX MAVARIESEII AR, —BBEIPRSB EERERIE RS E BIAAPINBLEASH, FEIRESIWAI, B
RIGREEAFIBIER MR ANEFERAVERR,

12 /194


af://n160
af://n173

BERBRIC++ APIURIEISES
TCPTradingCPUID: RETCPRIERPIHZWIEIREIZAFRINE., - 1NRATEREFNME, BUICPU/CorefIiwS.
XTCPTradingCPUID: REXTCPARIXIRBALENFMM. - 1ARAFBREFNME; BNWACPU/CorefimS.
TradingServerTimeout: &EZSEERYDListenerfyTCPAZ ZIEU A=A FE AR IFMRIES. MRIRE HIEEEE,
RNZEAEFEAPOSIXHselecti B L EITEEEMNELHIRENL, KWIRMRIEIRAFEENE, RLAZ., RER-1, B

SRR ESTGERUER, HCPUBARAIARI100%, MNREFinRRIEESS=NEERRSESHECPU/Core, 18
BHAESCPU/CorefIFE MM, BIFEMNEFIREFINETIERE, TRETEZEM.

RecalcMode: {RIEEFIFCERSHNERRN. EIAENauto.

e auto: REHAPIRRERRISTIFCRS, APRBEMIHITERENTE. LB
RecalcMarginPositionProfitGap#{IRecalcFreeGapiX /NS &z H R EIFRFIEE RS TBAVIERT A [A), SIEHIREKTCPIT
i

e subscribeOnly: REFBEIEMTAFERTE, (EEFERREZEBITVEArecalcMarginAndPositionProfitEE& 754,
SEHIEITCPITE

o off: FEERIISIFERS. BERIEFNIXERXMEN

RecalcMarginPositionProfitGap: FXEEZIARIER, B NZEY, FIA/100021), &/IME/1000, FNSRNT
1000, REEBENRFEN1000, ASERBZRecalcModeHautoBf 4B,

RecalcFreeGap: FER{TIBAVERTIERE. AT RAsLEASRBEKE DR, BEROLRAETHRRRNMNZESE, 8EET
LIRIEAR R B S E T HRER N A FIREE AT RN SRR, BAAZEN, ZAER1002F, BHANT0
#0100Z2/8, BNAKTF100AHESBEIEEE100, WNFORESHTEEEN0, KSR EHRecalcMode HautolT 4 HERL.

OperWay: FEEMERZHRURELIN, WRBANRELAMOXREERIFRIRELSICEER, NARITFER, REHE
MEREFPEN. KEPDIEFQRRSSRFHRMELN, MR RARERENFRESIR L, BRI
BEKIESRA,

3.1.3.3 17i5El &

HIE, TIERTCPTHRIARUDPEIETIE, ZARTHRIIARSRITE, BrNIRTZARSRIIEFIRATIHERIES
MBS, EEFRZTHEETR, BRERLCHRKARTE.

ConnectTCPMarketData: 2&iEREydServerfTCPITIBIRSS ., yesHTiE, noFRR=AEIL,

TCPMarketDataTimeout: &EiZS4ERYDListenerfUTCPITERKNELIENAIFERIETEIEE. WMRIREHIEELE,
FNZEAEFERPOSIXselectilFI X BT BB EMESIRESX, KIREEEMRAFEEIVE, BAAZER. REN-1, B
SARFELAIEEEASERYES, HCPUFRRSIXZEI100%, IIREFimAiREESHSENEEBERNSESHECPU/Core, &
BLFESCPU/CorelIFEFIM, BB MEFIREFINE TR, RS EEEIN.

TCPMarketDataCPUID: ZRETCPITERINLIENFMNMYE. 1KEAZTERREFNYE, SWHACPU/CoreffRS.

ReceiveUDPMarketData: 2&EITydServer KiXAUDPEREITIE. BRIFFEZAEERUDPERITIBINEEIR XN,
BIREREFZSE ano.,

3.1.3.4 HfthE &

TimerCPUID: BBFiRBAPIFRERTSE4FRAICPUID,

AppID#lAuthCode: FEETLAERE SUHHIZEAppIDFIAUthCode, FHEERIEMAloginAfapplDflauthCodes> BIIEAN
NULL, APIsi&fEREENHHECERIE.

LogDir: {EEydApiF~EBATHNER, BikAlog. BRASBNE, FEFIEE, NRBYNNEREFE, WA
ST,
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KRB EFECH+ APIRTEISES
3.1.3.5 BENXEE

DA EHTHESEANS, REESTLUSEGZIAAPINEREER, REENITLISEEYNEESRIEZILEEX
{&eh, SASIEIS ZIXAPIERN,

SiRAEIREBEXEETHRT, i%L‘,L”F_\“LﬁH%f%%ﬂl%"ﬂ’ﬂ’f*‘ﬁ%l«lﬁ% HlgAMyApp.Username, MIEREZBANIRBMNAER
24, BSHARALMERN, BRAPEEINSIREZSHRBNERNESEE, NTERIRE, TEWEAREN
REDTRISEL.

BEEENEESTFYIFREENSY, ALIRES MRS MR, REFHGIU T

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

ol A W N

MyApp . TradeExchange=CZCE

ZIRAPHRE T U TR MAPERENBEN SHBIG A, F—NAEILRBENEENSH, Hiz2H27IRSEET, KRB
BIZFIFRNE—NMREE. EENFETLRBYIRSEHFESHE, RENEREEHEEEEREETNAR
destroy(fH%R, JATRENEENSHETEREE RN TTRAIYDQueryResultiEs, AERFFEERAdestroy()iE8RH
APIEERIZSIE,

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)

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)

3.2 |3EN

R T APISLAIFF AR startai & startExtend[SaAPIfE, APIRIERRLA N EahimttEseias#lat T/E.

m notifyOrder
notifyLogin]—)[notifyFinishInit]—)I I notifyCaughtUp

failed notifyTrade

notifyEvent ReadvForlogi
onnec eadyForLogin
TCPTradeConnected Y g

3.2.1 &8

SCHIEE, MalsEETradingServerlPRTradingServerPortfSEATHEAMULFITCPIRC, HENEEMING, S@id
notifyEvent(YD_AE_TCPTradeConnected)EIEH SN SiERERK L,

EAPIRBTIESEIRER, BBASLATradingServerlPFITradingServerPortiSERIEE S MMEFITCPIH LR
TradingServerlP2FTradingServerPort2i8EASBE M NTCPIRO, BRIERZMAING, S@iY
notifyEvent(YD_AE_TCPTradeConnected)EIEiE i@ SiEZM I,

32285
TEERINE, £ ENEIEERSNotifyReadyForLogin@AISEISIEFAP I EERF, AILASIRESR, ZERARENSH
hasLoginFailed 2§ &#24 Kk notifyReadyForLoginEEANBEEE I RS REN, ERERE DREREN, BPENE
R ERNEEERESR, EAERUERN,

1 virtual void notifyReadyForLogin(bool hasLoginFailed)

RISTEREUEInotifyReadyForLogin[BlEEAfS, BEMZIZENIER oginKEESR. loginERERIEZUNT.
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1 wvirtual bool Togin(const char *username,const char *password,const char *appID,const char
*authCode)

usernamefHESREMKS, passwordiEEREMSWNINOS, XFAOSESHNERFEIOL.

HARR N EIZEURELBEPONGEES, FRLERRATSEMNERR ST, FEMAAIERapp/DFjauthCode, FRIFGERK
WER. BRATEHRappIDFlauthCodefiFMIESIHBIES N ZEE LG E,

IESAEHARRESREFONEENSR, RS ATMSHEERST, applDffauthCoderTLUREANULL, 18G
FEPRBEXINESE. NHBIEFRE MEHRITER, appIDATLIAR LRMEHER:

o ERIEs: ERIBSRURRETIMMARIREETHYT RER, ZEBEMNEENT, FHERFE—TILERASD
5. PlIHREEBAYDClient V1.0, BEFEREELR RS RESHICHYDClientV1.0

TEHEERNERISEE, applDFlauthCodeE AR EXM4H, FEIL ™I BRI SEUIENULL:

1 wvirtual void notifyReadyForLogin(bool hasLoginFailed)

2| {

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

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

6 exit(1l);

7 }

8 1

BRERS@I notifyLoginEIEIR[E] :
1 wvirtual void notifyLogin(int errorNo,int maxOrderRef,bool 1isMonitor)

#notifyLoginiJerrorNoA0, NIFRRERMLI, isMonitorgtruelFRNASRIERAFMESEER, SBREBZKFE
RKNwsRfalse, maxOrderRefFRNEERITZIES0SIRELHOrderGroup DEWEIRIERKOrderRef, WNFIRENFIBIRE
AR AOrderRefiESEIRAAE, RTUT=MIERI, TitRE. RNBEAIIEE, REHREA. RINEAERPERN
OrderRef K F1ZBLFIHIMaxOrderRef, ERIZFEHZHRIMKFAIMaxOrderRef9iZiREAIOrderRef:

o RE. RMBEIIES JEIBIEIG E M SERERARTT AMaxOrderRef

o RE, RNBEESERKEIRIMEIEEERMSETARBRAKFAEREAR STt AMaxOrderRef, BEARRNKEZR
BiR, SNTRASERNEREINEARE. RINE

o EARFHRMNIECHIEE (REMMAIIEEINRN) LIRARNMENSHANEER ST AMaxOrderRef

ERALIIAT, APIFREEIES N ARTCPITIBIROFIUDPRZiRA, Ftt, FEXAEEEEEXHPIEETIBRO. UDPAL
ZinSXTCPR Zin, EEEFLAET, WNEBKKMIGEIESH, BESIMSENEERMNIROSMMEE T RRROZ
AERY, MRAEIE, SFMATCPITHEEALHEUDPRBLEAKEXINES. MXMBERT, FUFITRETCPITERO
BHZUDPR B OLBEEI T ANEO, TJ{EATCPMarketDataServerPortBa1T1&R ], UDPTradingServerPortEz=
UDP3z53i%M, XTCPTradingServerPortB=EXTCPARRinM; HhcE 7y EAEIBER, TR
TCPMarketDataServerPort2 B & RS 88H9175Im, UDPTradingServerPort2 B FIRSESHIUDPA Zim,
XTCPTradingServerPort2 78 s FAIR S 28AIXTCPAZ Fim .,

&notifyLoginfJerrorNo3F0, NIFRREFREM. errorNoREFEAKLMAIER, LthAtmaxOrderRefflisMonitor&BE2FTR
ME9, BAEREA. APIREE3MHRLEEEIENotifyReadyForLoginEFAFAIXERIER, LthinotifyReadyForLogin
AJhasLoginFailed 4R E Ntrue, BRLWAIRETEERLAL /LA

L]

% FENRENX i5Ag

3

12 YD_ERROR_InvalidClientAPP AppIDEiAppAuthCodefEiz
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i= EIRENX
(]

18 YD_ERROR_AlreadyLogined

19 YD_ERROR_PasswordError
20 YD_ERROR_TooManyRequests
21 YD_ERROR_InvalidUsername
27 YD_ERROR_InvalidAddress
35 YD_ERROR_ClientReportError
50 YD_ERROR_TooManyLogines
58 YD_ERROR_TooLowApiVersion
62 YD_ERROR_TooHighApiVersion
99 YD_ERROR_PasswordNotSet

3.2.21 0%

SIAR P EFC++ APIJRIZIERS

1588

HRIAPIERNER, FILUESEER

ERODHEIR

BFREREEBIIRE

BRAPAFE

E Fim PHIAEARTFERIOMIE, (WIEEREREN
FENLEEERERN, FEEFENZEILE.

SEESEIEAIRE T RN T LIS RIEAMMAE, LYrTER FRE,
EREENKFERAER, WABSATEKABEERG, RitkF
TREEER, —NKPRICESONEE, BRITE— M ERIKF,
sz, RESKPAREIEREEHRHE, BIYDAccount.LoginCounty
0, ZMFA BRI IR .

APIRAETFIEEERIR(RIRA, FBESNAPIRAFES T
APKRABSTIEESSHFNRSMRA, FESWAPIRAFESE

BEROCRBIRE

ZIAEESIFAOSINERNSE—AERML I, BEATHZSESAT—REREETBREFNOSCIAL, MELIEs
RNEEY TR DNERFAEKRESEAAERZRFTCAERBEERITEARNO L.

ARG ETEENAEOSTLIRESRERNEIE, MABaERE AL, NSERENESENRET, FALA
ERAPIRHEROSTTiE. TEXTASERENOSHEMENRAETAOS.

3.221. 1 O%ERE

ZEOSERELERNOSKENOSFFENEMMT:

o NOR/IKEBENOCHFOSLMAZING/IKE, EEATEXEEHNEAOSKEN64FTS,
VT ERANASKEMAFTHLZIE

FEILE O E R

o OSFFFEMERENASHOSHUMB SNFIERENE., FHERBEEYF. 58, XEFE. 5N

RAEENEERNGRNASKENOS

FEEAOCHEESMERNSRE g
ERBEOCH, FapRERENaER

~
Vs
oy

3.2.2.1.2 O$EWER
ZOABR T, BREENEERNOSEXABEHN., BEERRCHIUSIIRERESTEERNOSESHEIR, JOS3IE

&, REDATLIEMES, (BRLRS

B, TREMERIER.

ZIAEEEIL FEEGEEASCISHEBNRAENERRENOS, UNEEREENEEROSHRERE. 7
SRR THRI A

1

4l
Heg

M, HPFFSREER (+-*/"@#_$%& |~ OI0\.1P<>=) . FRIEHERFIZ0-4Z2EETF, 0RTARS, 1-4%%
SHYMEBNFIFIE, BIRENOKLIRE, WAILILEBERINFFRIEIMIFRHEAOS

FREHEYIRTIRE, REEMNEZZSYUPTR.
paN
[ |

IEERK, EBEAINSKEIYD ERROR WeakPassword=111005518, SHBRE
&k, EaLUREFHTOL.

[EMO<, MAEERHIRZIES. OXEXMINGE, FLAMERZRIAPISLA

virtual void notifyServerNotice(const YDServerNotice *pServerNotice)
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HOSHERY, EESRAPHEZOSERIAER, EIREESE+AIpServerNoticedfServerNoticeTypetfiZ B
YD_SNT_PasswordExpired, LtAHEEETEEBRRNENOSHEMREEZZS.

LAOSBEREINF15KET, HEESEAPHEXOSEHABRIREAER, LiREE7GE+rIpServerNoticediy
ServerNoticeTypeti& & AYD_SNT_PasswordNearExpiration, PasswordNearExpirationinfo.RemainDayCount#i&& A
RIRKE

LA EE SRR B NAPIRIEEH,

3.2.2.2 FiENKE

REREEK, FEXRETES AR, —EERNREEEEFmASKAIAppIDFAuthCode, —RFELRERK
SRS HRIVER. TERBDBINBXFE ML,

3.2.2.2.1 AppID#IAuthCode

AppIDFIAuthCode 2RISR AP R R AEFFEHAPHENESHNEFHARNAFZNOS, BERFRRABENESBRSLE

WELLCEAEANRER, B EECHRBZRANAPPIDFIAuthCodeIIAZIEEH, WEREEFEERZER
IMRFENEERZ. TREFNFERBESHIAPPID, MARTUEFIHRAIAPPID,

SRR HAydClientE FinEEEWER FinREREIAppI DFIAUthCode, 1ZZ FimEIAppI DFIAuthCode i BAIATRAN
EEEHARTFRG SRS, EIHTIREEETLAERydClientZRENER.
DIEHAIRFEIApp DI AIET,, (EUNETAppIDEEXR, ENZBEEERGBREFIRES. EMREKRNT:
o AppIDH=ZPHER, DR BmEiR. REFFIREAS, SWORAEKESB/10, 10, 8N=FERT
o App|DROERELITER: | BB _REBFRARAS, Flalyd_client_1.0
o WFNMNAFENERRG, T EAARAEEAclient, HFERZERFNAEOIRTELSEMRRR, E BEFRA
ElEAclient
STFEIS A TEBRIER RS, logingiE+RapplDFlauthCodeBRFIRES T :
o FapplDFJauthCodeiZRBHINULL, APIE(HEMARE S HEENIAppIDFIAUthCode, MNRIEHHSEREXFE
SENSHE
o FapplDffauthCodeiRBAEMAIE, NAPIRSFEREOSIEENSHMASEREE S EHIEENE
ZUABR T, BRIREFIApp DEREEWFHIRBHEXRR, DIEFHRFILUKBIREERLEZ=FH. B A28
BAZXMEERZNEFRRACHIEESBTHANERRIERE R, NEACHNESIMEK, B 1.486 IRARFIAESEE

BT EESWSFApPI DEBERNINEE, KLEHAPPIDECE THEREWSE, REWISENEEWS A BEFERIZAppID. EE
FERT R 7 AR 4P E X R AYAPpID, SUEIYD_ERROR_InvalidClientAPPHYSEIR.

3.2.2.2.2 (FEXEE

NERERENEREERS, —HPoROANEFIRIRSRLERE, —HOTLUEERIRRE. ZEAPISBEINEFR
Sar ERERERRNEFIRRSHER, TREENERBMFRFERENEEEMXE], TEMNIIHNE RS X
£RER:

1 windows : £ ([l 52 A1) @fF B RN 1] @FA N TP1@FA M TP2@M RMACH 1 1@M KMACHEHE 2 @ik #% 4 @3 /F R GLhii A @ 4
5|5 @CPUFF 55 @BIOS /74 5@ ARG A4 X 5 &

2 Linux: 2 (JF E N 2) @S BRI 8] @FA M I P1@AA M I P2@R RMACH: L 1@ -RMACH L2 @Y% 4% 44 @A 2 48 fR AL QAT 4% /541
S@CPUT IS5 @BIOS/T A5

BABRT, APISTESHHEERINSARHMRKESFENRESESE, TUBTENMMEEEYD_DCANFORBFELRERER
RERIRERE/ZRIAPISEIRY, YD_DCINFORILIZERIE.

FELinUXRFRIREIEFR, BIAAPIEERAImMidecodefZFREBIOSFIS, BEEAMUFHRRESBAFPERB1Z
EFIHITEERM, E1TEFPiRARFNEF W REBIZEFAHITRIR A SERRERRETE. DEASENE
dmidecode 2T T suid, HERWFNERNT, EXBHETF, UFEMAsudo dmidecodefIazHT. REETT
LL@itchmod +x /usr/sbin/dmidecodefs S HiZiERE A IAsuid,
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SIARRRFKCH+ APISRTEHSRT

SEESH EPimRERES I ClientReportCheck iR B Js@blenforcelld, HESMEREEERIREATTER, FIaN
EEEZHLnuxEEFIFRIERFSISHKRREER, SBEIEEFIRER, Hr=4£YD_ERROR_ClientReportErrorfEREIR, T
HFH T ZIEAPIREEERAIMRMER A<, BRUREERBHRAN, BFITHIITLATXMNASRES EFHAGSHIIT
ZREBIER., BEASENEFPRAFERRERARBFITH S, BRERITIRAESHNEM (KEPoBARILWE
HNIRRA) :

o WindowsHiER SIS : Get-WmiObject -Query “SELECT SerialNumber FROM Win32_PhysicalMedia”

e WindowsfJCPURFFIS: Get-WmiObject -Query “SELECT ProcessorlD FROM Win32_Processor”

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

o LinuxgIRERFSIS: E45ci@id/bin/Isblk -dn -o TYPE,NAMEREITYPEAdiskAUIREFRNAME, SAEIAR/sbin/udevadm

info -query=all -name=/dev/{NAMEBREIZIZREHIFFIS

e LinuxfIBIOSFEFIS: /usr/sbin/dmidecode -s system-serial-number

3.2.2.335%H
R ALEEEREIR—EERZTIAPI, MnotifyLoginEAFIAREZ NI LAFEgetTradingDayikENAE 7 H.

1 wvirtual int getTradingbay(void)

ZAEEHRZ BRIERAN A ESLH (BRMKENZAEAANAE, %&i224:00:008T8 T—IFERANBE,
%&#224:00:00/7, ESRIEBAEARZH, WASHIERE, E=RIERAATERA, WAT—FERENER), £33
THEBRINRZZ B E &R, EREUHREHRETEESYDMarketData. TradingDay@4A—X1, SHA—HHRE
ARERMER T I ENREE. XZMHIARIRE IR Z BB ERRUXAIMRA SHENRZZH.

3.2.3 INBNERESEUR

ARMESERNHEEF AR E, ZIEMENENEHEERHNITH, XEMEREFIRIRSHETEERNEE, X
—[RN3FydApitlydExtendedApitgBEsE, XBIETYdAPIEERBEFSEIE, MydExtendedApifRT RIEHABRFSEIEL
sr, EEHEGR—HFEETHRS. FE. REMARSFNEEHE B, £ydExtendedApi EEIIRESE. B, REBMMER
FthEEAHIITH.

BTHRERIEE I RIZARFSRENZREE, e, BYRIEESR. BYFESER KPIRES, 8RR
#HEBEMAIEIREN, FIIEZEIEIIRYDInstrument, MFAEWEITRIYDAccount, EAFRLLEMIRERIIEESRRSEL
EMISEUE, FIanfTIBLEEaRYDMarketDataRIRELEE i PreSettlementPrice 284 5850R, B&RFTNLastPrice @aSEL
1B, MEKEESEUENE, ZIAMEERETASSEIBEMAMRIESEARPISEIRSSNERE, B, EWEESEE
MY ERSS W R EE RN PRIERSEURM AR RASEUE, BTSSR ERNNER. SPMEUREIRPRIERSHIEES
BOSETIXSBER. ARSI, NI FIXLESEENENERRNNE FERE RS,

bEE B¥IEEE ARSI, ETh B ERASHCEXEINITERE, SEIRKEFSEURRIFEITAIEIN. AT IR
EMIERRE, 7£1.386MANF, =51.386IRAHIAPHEANT 386IRARIERE, EESRELIERIVBMIEEE, MfAKX
ERASE, ELt, SREINREFSETEIRIGEE, BISAPIFREIT.386hRA.

BERAILIG, EEHTHAMEESSEIE, APIRKCTRGRIESTHEERIXTCPER (WRERIE) , TeREEEM
11, #B=EpEnotifyFinishinit L iBAIRIEIZFFTERFSEIRC IS, XETREE — M HERRNEEIRGRE. AE
kiR, SERNANRS. e, RIEX BREER.

1  virtual void notifyFinishInit(void)

bR T BT BIERERIERFSEUEEXTTMSN, ZBIEAPIRRM T IS ENRSREF SRR S LM, WRAREERH
SRERWINTREIEIEHES, BRARLAERANREF M SRl 8RR S E.

1  virtual bool hasFinishedInit(void)
TEZE—NBZANESEIE, IATRSHIERERIREFENotifyFinishedInitEEARLAK Z Gl LAEEER.
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SRR EZCH++ APIJRTEISES
3.2.3.1 ZRFR
SHABERSSRER. LR, BEVERR. ARSAT. JHBFR. XBESFT. LRSRT (HRY) . RRPR (HAR) HBARSFR, thtid

E—EZXEe LRANEEREXZIMEER, BUNE LSRR ET—EZAEE L, Eit, ZXRMTEHIIE
HRZFTHORETTE, TR

1 wvirtual int getExchangeCount(void)

2 virtual const YDExchange *getExchange(int pos)
3 virtual const YDExchange *getExchangeByID(const char *exchangelD)

IR LABH AR ST, BA75 iR N E B

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

BE— 1 DEILIEEEK — I RZH, ERESINRZHHERN T AR:

1  pApi->getExchangeByID("CFFEX") //i4: it

2 pApi->getExchangeByID("SHFE") // L ERT
3 pApi->getExchangeByID("INE") / /e AT
4 pApi->getExchangeByID("DCE") / /K B
5 pApi->getExchangeByID("GFEX") // T 8T
6  pApi->geteExchangeByID("CzCE") / /R A
7 pApi->getExchangeByID("SSE") // AR
8 pApi->getExchangeByID("SZSE") / /R

YDExchangefStARFIEFRISNEFSEIE, ABORTRTEDSIFRINE, B, WFFETHEAE—FRIIS XM
(EFTSE, BEASEPRERZFR, LERBSIZINREEXAITEN A,

3.2.3.2 Fm

ZIARM T BHIIEH T mAIRETTIE.

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

BN EA LURB AT, SN ZIAES ERETZ1MRZAT, WSEBFERZIMNE M, NG AN TER
]

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

Ba— A LUEEER— TR, BT R AR TR, NERNESARERRA, NEER LIRS E
BHREZENEEYDProduct.Product!D:

1 pApi->getProductByID("cu")
2 pApi->getProductByID("cu_o")
3 pApi->getProductByID("IC")
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YDProductE5HaR R EF ERISAERSEUE, AOFERSYDInstrument2EEN, HPHEETRANZETESANE
M, fBg0Multiple, Tick, UnderlyingMultiply, MaxMarketOrderVolume, MinMarketOrderVolume,
MaxLimitOrderVolume, MinLimitOrderVolume, HFEEEXEN HENFERSBRENTTLUWEAEIIAMERER, B2
RIME e EZEREHRETE, AAsHN=ENER, EIYDProduct FRISHEMMISBAXEN. WFE 7 HEFER
BNBESESUETLHERAS.

m_pMarginProduct Bt EXBRIEEST B R ALRIES, FHEES N RIESME.
3.2.3.3 84

ZIARM T BHIIELRSLRIMAETTIE.

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

RIRANTEALIBRIEEY), EUNZIAEE ERET SRS, WSERMEXZAIREEL, BASENTER
T8R!

1 for(int i = 0; i < pApi->getInstrumentCount(); i++) {
2 YDInstrument *instrument = pApi->getInstrument(i);
3|}

R "MEEALIEEER—EY, ERaNNERRI TR, ENEZAESARFRA, NSER LIRS E
BHEZENEEYDInstrument.InstrumentID:

1  pApi->getInstrumentByID("cu2208")

YDInstrumentRFHWNZOEHELE, BRT AutoSubscribedflUserSubscribed/bELtEEBRFRSEURE, THISNBERHESS
PDFEREN:

FE 15188

InstrumentID SYLE, #Ncu2208, SP c2211&c2301

InstrumentHint BYIRRER, ERTFLXARAZATETFHAN, =5 510050C2009M02350
BYFEr MR

YD_PC_Futures=1: HBfR
YD_PC_Options=2: HiR
ProductClass YD_PC_Combination=3: #H%&, #SP c2211&c2301, HEISIFE I IABEATHY
ERNEYN
YD_PC_Index=4: 382§, aMFR3005841
YD_PC_Cash=5: BI£R, #iFiR300ETF

DeliveryYear RENF D, HlN202209%%L
DeliveryMonth RENBM, HrMKFRI1BfL, 12(8F1284%
ExpireDate BLZEIEAR, 18020220808[9%%

SRR AEEGNEIHANRZ AR (RFSRARMNER) . BT ZRRIEN
R T2 80, RS TRERERFNEYN, RESFRRZAERNRT

ExpireTradingDayCount THRFIRZ BBV A 8 BIER, BUTEMENRZBAHRZABTHE
8y, HJRESIRIBIENRZ ARt BEHRAIRIRREEES

MRRRERZA, XMERO
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FER 15288

Multiple BFE, BNTREERHER

Tick RN L

MaxMarketOrderVolume mNIRBEMRKIRRE

MinMarketOrderVolume HiINRRENR/MRER, RBEEVTREDZL

MaxLimitOrderVolume [RIMRENRIREE

MinLimitOrderVolume RINMRERENRIMRRE, IRPEEVREEEE
HARZERY

OotionsT YD_OT_NotOption=0: JEHF

prionsiype YD_OT CallOption=1: E3KHEEY

YD_OT_PutOption=2: EEKHAN

StrikePrice TRUNE, REHEAREINATER

NG LRNERIGLOREE, FTLALUGREEMSIREXER, RESGLEH
YGRESES

m_pUnderlyingInstrument

Hhtslsl, HEISUENTHEMSONER, REASNRPBNIEER

UnderlyingMultiply SIT EA AR S LA

m_pMarketData IERTIREIRaYIEET, ATLALUEREUTS, XM TEERSEE TR R

RERTAHEEN. m_plLeginstrument[0EAAEEEAFALIESL,

Leglinst t[2
m_pLeginstrument(2] m_pLeginstrument[1{§MESELTR GG

RERTHGEX. LegDirction[0IFREG G ARRGLIRILET M,

LegDircti 2
gl LegDirction[1 AR AL ALITES

IEAFEESEY. m_pCombPositionDef[0SALES S AT RIS FIFENAS
EMEE, m_pCombPositionDef[1#5RISEEA S S LI SR IFIREIEEENEL
B, RIS BER NIRRT R

m_pCombPositionDef[2]
[YD_MaxHedgeFlag]

RIREH LRI GLIREMUltiply 85, REBFHREGLINNSBMNRER. SEF PRSI THIRAOME, Wiz
HItB9UNderlyingMultiply792, BBAIZEMRBIGLIREMuUltiply/95 X 2 = 10, FREFHSIN1 0B VIIRER .

3.2.34 (BRASIFEENX

EEFFIESRES, KSR, T EiFr. XBiAr. L3XFr. RRAAMERESIFCENX T LABIS LA FRFAPIEIE.,
E—MEERNBRRENERESIECEN, BWidgetCombPositionDefCountiXKENFTEERESIEEEN NN N, AEE
FigetCombPositionDef\OZIn-1iZ—BHFIBRIERASIHFCEN.

1 // @ pSm T E Gl G R
2 virtual int getCombPositionbefCount(void)
3 virtual const YDCombPositionDef *getCombPositionDef(int pos)

B MEENESERASFOCEN BMNHARFIFSEARMEFHESIHOEN. EHRESIHOTENER
combPosition DERZAANENHATE—H, BE8E F X MEREBESIHFOEX BRFIHSIRFIREAEN.

1 // BEESGHERCE XA A EE R EAMEGHE R E X
2 virtual const YDCombPositionDef *getCombPositionDefByID(const char *combPositionID,int

combHedgeFTag)
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BT _BARAPIZEEYHIYDCombPositionDefi= 40 RF<

i} 1568

ERAGIHFOENEIR, FFI0T:
YDInstrumentID pg2302,-eg2303
CombPositionID €2207-C-2240,-c2207-C-2240

20008571,-20008572

int CombPositionRef BRAGSHOENNEFS
int ExchangeRef RN FS

ERAGIHOENMTR, BFBIMLTRES.

R
it Frionty TR, BRSO A A O RS REE, FIEER

BRAESIFCENRFRING, FJLUELTEE:
YD_CHF_SpecSpec: 1&#1-48#1

short CombHedgeFlag YD_CHF_SpecHedge: &#Hl-E(F
YD_CHF_HedgeHedge: E{F-E(R
YD_CHF_HedgeSpec: E{F-#3#

short CombPositionType BRASHOENHEE., B RBANERBSIHCE BN TRTR.

B, FRAXRZANEXAE.
double Parameter BaiNETF R BEraEIROT 8. EANEIINEEEF. IAENEIRAS, &
TESHRIESITN, 02X~ EASRNRTESRREMIMRAIES S AY20%

const YDExchange

. Ff/@YDExchangeRJtEEt
m_pExchange
ERESHCENMIREE,

const YDInstrument
FEBRADR FA—ESCombPositionI DRV X FERE, FirSiziRlSAEinEs

*m_plnstrument[2]

1THE
int PositionDirection[2] XFR-Fm_plnstrumentsAIERRRATISF S 75 E)
int HedgeFlag[2] XFRFm_pInstrumentRAFRERAGIR AT S
int PositionDate[2] XtRIFm_pinstrumenth BRI CHE, BRI ABESE

BN RB AN RBGIFOREUN NERF.

R5ER ERESISERE 1588

KAESER YD_CPT_DCE_FuturesOffset=0 HABEXTB

YNl YD_CPT_DCE_OptionsOffset=1 HAROX 4

NGl YD_CPT_DCE_FuturesCalendarSpread=2 HAGRISHA

KESFT YD_CPT_DCE_FuturesProductSpread=3 HRfRIE R F
Nl YD_CPT_DCE_BuyOptionsVerticalSpread=4 SENEIEEER)
AFSAT YD_CPT_DCE_SellOptionsVerticalSpread=5 SEHEINEEER)
KRR YD_CPT_DCE_OptionsStraddle=7 SEHEANEET
KASFR YD_CPT_DCE_OptionsStrangle=8 SEHEANEEES T

221194
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RSFR ERESISERE 1588

PN YD_CPT_DCE_BuyOptionsCovered=9 ST \HRREAESAS
PG YD_CPT_DCE_SellOptionsCovered=10 SRR RS
T HARR YD_CPT_GFEX_FuturesOffset=0 HAES R4

T HARR YD_CPT_GFEX_OptionsOffset=1 HER 4

T HARR YD_CPT_GFEX_FuturesCalendarSpread=2 HREeEHEA

T HARR YD_CPT_GFEX_FuturesProductSpread=3 HASIE R Fh

T ERFR YD_CPT_GFEX_BuyOptionsVerticalSpread=4 SENENEEER
T HBFR YD_CPT_GFEX_SellOptionsVerticalSpread=>5 SEHENEEER
T HARR YD_CPT_GFEX_OptionsStraddle=7 SEHEANEEC

T HRRR YD_CPT_GFEX_OptionsStrangle=8 SEHERN GRS
T HARR YD_CPT_GFEX_BuyOptionsCovered=9 SON: Gy
T HARR YD_CPT_GFEX_SellOptionsCovered=10 SEHEREASS RS
&R YD_CPT_CFFEX_OptionCalendar=30 RENE

PSR YD_CPT_CFFEX_BearCall=31 RE&EK

PSR YD_CPT_CFFEX_BullPut=32 HhEEk

EFT YD_CPT_CFFEX_BullCall=33 HHEK

h&RT YD_CPT_CFFEX_BearPut=34 RETOERL

ABEFT YD_CPT_CZCE_Spread=50 =)

*RESFR YD_CPT_CZCE_StraddleStrangle=51 SsHEAHEEN
*PEEAT YD_CPT_CZCE_SellOptionConvered=52 SEHHEIER SRS
R, SRR YD_CPT_StockOption_CNSJC=100 NN E
R, SRR YD_CPT_StockOption_CXSJC=101 INWRETHINE
3. FAET YD_CPT_StockOption_PNSJC=102 INEETNE
vy N YD_CPT_StockOption_PXSJC=103 INERETINE
E32F. RBZRR YD_CPT_StockOption_KS=104 ezl

EA3FR. SFARSAT YD_CPT_StockOption_KKS=105 Tk

3.2.3.5 #1718
IREEDTE, FEETEYIAIM_pMarketDataigstisa{TIBELESIKYDMarketData,

YDMarketDatan KBS DR &NEEE, RES L—XZHEXRIFREFSHE, HEHESS U TR

=FER 588
TradingDay SRIRZH
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FER 1588
PreSettlementPrice FELEEM
PreClosePrice e
PreOpeninterest FERFGR
UpperLimitPrice BKIEHRIN
LowerLimitPrice EXEARAN

3.2.3.6 kP

MTEERAE, DEARGRRM T APREKFRIS, ZHEAREHRAEER, EERAPAILERZTE.

// ydApifllydextendedApi¥ynf i
virtual const YDAccount *getMyAccount(void)

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

v A W N R

YDAccountFlYDExtendedAccounth - SEBENN NERT~:

FER i8R

AccountRef REWFFS

AccountID RAEMF

PreBalance FERER

WarningLevel1 XBeERERA1. STIRMER, 5288
WarningLevel2 XBeERERA2, BIRIMER, B2
AccountFlag MKPIhEEFF X

AccountFlag2—MuBE, S— NS 1RTERZINEE, B0FRAIZINEE. BRPLEEFET  BERIRIIGER
BE=/N\I8E, ARAfAYACcountFlagh-HistHIE 80, ITMIAY— I 90b1010000,

LSS A MRS ERGFIFFYD_AF_NotifyOrderAcceptIThE:

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

3%
MK EE A LA SRR BN T :
FX(E 588

. EALUEEAINGER LIRS HMEAER, #ESNEMLEER
YD_AF_SelectConnection

LiR.
YD_AF_AutoMakeCombPosition AEWER., 2EBRSCE0ydAutoCPERIAS, 1FBESRETE,
YD_AF_BareProtocol EEAFHERENGRE, HES SN,
YD_AF_DisableSelfTradeCheck EEXAERXEE, FiEEIEHAINE.,
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DR ZEGC++ APIJRTEIER

AFXE 588
YD_AF_NotifyOrderAccept EESEEERXEEER, FiEEiEE

YD_AF_OrderRefCheck EAREOrderRefAIEREIBILM, FIBES IR

YD_AF_UsePositionProfit ERESERIITATRERE. TIEEGKRE, FEEFSHRETATHA.
YD_AF_RelaxSelfTradeCheckForQuote  HMrHEMTERE—EIRNMBNBEMRRICERE, 1FI5SNRNTIE,

3.2.3.7 BlfiTEmISE

TERFERIAME. BINFE, BTEORCHEFTRZNZERN, IEETRVNFCIHESNET, RLZARRM
TIBHTE BYFCRITTE.

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

BRI AN

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

3%

TR B RS R

=ER 1588
m_pAccount FremEIKF
m_pInstrument =
PositionDirection Syl
HedgeFlag RIRIRS
PrePosition BYEHCE
PreSettlementPrice FEEEM
AverageOpenPrice BHYIFCHM

3.2.3.8 HYIMEGIFE

NEENFCEEFRRZIRE. B2, (5FHFC, BTENSFCHNERRZNZEREH, LEETHEFCITES
e, EZEREETIEHEBYFCRIEE.

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

E DR R IEN TR :
1 for(int i = 0; i < pApi->getPreHoldingCount(); i++) {
2 YDPreHolding *prePosition = pApi->getPreHolding(i);

3%

IR B CRIGHIA N AT :
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FER 588
m_pAccount FemEWF
m_plnstrument HEEYN
PreHolding BYREGCE
AverageOpenPrice BHYIFCHM

3.2.3.9 BYIIREHANINEISE

RREEISIL S B S EAIREEIITRIMIR IR C, BT BN CNEAREMEERN, IMEETERFCITETH
e, EEZEREETIBHAEBYFeEE.

1  wvirtual int getSpotPrePositionCount(void)
2 virtual const YDSpotPrePosition *getSpotPrePosition(int pos)

BHFTE R e R N
1 for(int i = 0; i < pApi->getSpotPrePositionCount(); i++) {
2 YDSpotPrePosition *prePosition = pApi->getSpotPrePosition(i);

3%

RESHRIIES RIS ORISR, B TR0 B MR SR

FER 588

m_pAccount HOREKF

m_pInstrument Heey

Position BYEHCE

ExchangeFrozenVolume RIBFESE

ExecAllocatedVolume IO EE, EEARKS RERSERS, XEH1BBREX
ExecAllocatedAmount RIS B, EEARKE, RERERRE, XEHTBEEX
ExecAllocatedFrozenVolume TS EOREEE, (NEFTABBRENX
ExecAllocatedFrozenAmount TS EOREEE, (REFTBBRNX

3.2.3.10 B¥IfERASHE

RIS EEY, BVERESHCRFHSHIE, Bt LuBNIZEEFSEURERMNER, ByiEnotifyFinishinitzaiE
i, (BEANTESEMAAP, LR EEEEIREnotifyFinishinitZf5. notifyCaughtUpZ BIfEMZIZ PR, BAREHATIE
REEMERSEIERR, (ERSEMASHIE—F, BYERESHFCRSEEXRERITEX—IX, BHEBnotifyFinishinit
EERSRHEXEIE PR, FeEANESRESHESHX. ATHSHIERENETER BUERESRHEHNNEE
Hithe#SEgRmE—iE.

APIRBRHEIREO, EItREEMnotifyCombPositionEIEAREFIERRE HYIEREEEE.

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

YDCombPositionZEHHAEERIFEERRFSETE, FERNFRESZEIETEMSE—EER:
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24
pAccount
pCombPositionDef

pCombPosition

3.2.3.11 ERESH

Position

SIAR P EFC++ APIJRIZIERS

CombPositionDetaillD

L

FHEREWKA

ERAGREEN

HeE

ERASIFERMID, JXJ L. RRAEEX

RESHEOTRELSIESTSERINSH, BRRATRIEESITE.
ZIARM T BBIERRESE.

1 wvirtual int getSystemParamCount(void)

2 virtual const YDSystemParam *getSystemParam(int pos)

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

RN TTEILIBHGIERRSE, BRI T EABAR:

1 for(int i = 0; i < pApi->getSystemParamCount(); i++) {
2 YDSystemParam *param = pApi->getSystemParam(i);

3%

FBENIEILIEEERRASH, ERERARAMNI TR

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

YDSystemParam#B2&HSEUE, HEWT:

FEB
Name
Target

Value

1588
SHETR

SHRIERYR

I

FiNameRlTTargeEBES S, IIAUEEASI TR

Name

MarginLowerBoundaryCoef

MarginBasePrice

Target

MarginCalcMethod1

Futuresg?& Options

271194

Value

RIBEIRURIEE B EFRIREREY, FRE, REE
0.5

THEHAER RS B S RRIE S T (E FRTERLN TS,

AT LUSERAVENI T :

0: FEEEMN

1: FEM

2: BN

3: MBI

4: EFINFIREEEMN ZERRAE
ERIIEAMRNZEEA1, B4
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Name

OrderMarginBasePrice

MarginBasePriceAsUnderlying

SellOrderPremiumBasePrice

PortfolioMarginConcession

UseCollateral

MarketMaker

Test

ServerVersion

ConnectionMode

MinApiVersion

SIAR P EFC++ APIJRIZIERS

Target

FuturesgZ& Options

Options

Options

DCELongOptionPortfolio

Account

System

System

System

System

System
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Value

TTEHIGREE SEH AN A C IR AV RS (RIS A
FERVEREMNTE, TLUEERERYENT:

0: KEEEM

5: BN FFHINE, FEREKER)

7: fEFMarginBasePricefY{1&
BRIRYE AN 2R 5, HAtA0

TR, PTHRIBREFAENRESKEEET
FELEEMNEY

THESEHEISURIE S RIS BRYERL mAYNTE, ATLA
EERIEINT

0: FEEEEM

2: &

4: BRHFNFIMEEEMN ZARIRAE
BRIIYEBHNZ0

RS HFF GRS [ RUAREEINA £ LR RIERI
1%, HLUGERAYET

0: FEEEEM

5: M (ITFTHINE, FEREKER)

6: NRERE

BRIIEBHNZ6

TR, EAFCHINENRERINA S KT IREMN
(ITFHINER, (EAKER)

NFAREIF a2 NS CHERESHC,

ERMETEEEE. TLUERMEDNT:

0: FMRE

1: . HTFRXFCHASNEERE, Eiikin
BN TR RES SEHINE S F OIS IRIE S TS
REEIER.

BERIRRR SN RIFEESIT AENGEHRACFER. 7
USRI BT :

0: X7

1. 2H

EERE SRR LS
yes: ¥F
no: AX#F

EEEEENMEE, WEEFEI RN, &
ALURTE

BERAS, RASHEEIFERMRAIN]

EERREAME:

0: 2EEFEA

1: EEMEEEMIEETE

2: 2 FEEEN

3: 2EEEAHIFEEREAER

EESHFRIRAPIRAS, MASHEBIFENARAL
|
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Name Target Value

N EEHFNRSAPIRAS, MASHLEBIFNRAL
MaxApiVersion System

my
MinSelectConnectionGap System LIREAREE RS/ SRR, B AZR
MaxSelectConnectionGap System HREMGERNSEAENATE, BLAZR
MissingOrderGap System WARGHIE BT R ERATE TR, BAIAZER,
UDPTradingPort System UDPiREIR, HIEEIRBFBUDPIRSS, MA0,
O, BES) M|
XTCPTradingPort System éTCP$E$JﬁﬁIIl° EHEaIREFEXTCPIRS, W9
EAHE TR ZMERE
TradingSegmentDetail System yes: Fig
no: %
KRRESRNOASKE
ClientMinPasswordLen System .
/ ORI
KREONSFHEHNE
ClientMinPasswordCharSet System
/ OE BT
RENOSKE
AdminMinPasswordLen System R
g OFTRE R
=5 'E'| A= 7 %" =
AdminMinPasswordCharSet System i

ORTRB TR EIRS

3.2.3.12 MBS MEE

f)u‘%"ﬁ%ﬂﬁzﬁ’hxg{éz&ﬁ BRY, fIERESMMEREN REENIERZMEE, REEAREIRE—F
IERENT, BRRASHXFREENAIMERAZNMEERTZTRNEHL. XEREETEHZEFREERAT

B, g J_?x@%/xﬁeklhﬂ’] B,
TESIRNBRGEENGL, (USE, TMFMERR.

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

KEE T LAFERgetinstrumentCashCommissionRateSkEN S LIERT RV SFNSLSE S 6] FRIIL AT SN ERER, REINEZ MK

FER(ESEHRJYDAccountinstrumentinfoisEEy,

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

IRERIILEIRZ S EEZY D CashCommissionRateA = B BB T A7~ -

FEB %88

YD_SPC_Other=0: Hfts
YD_SPC_Stock=1: BRE
YD_SPC_Bond=2: &%
YD_SPC_Fund=3: {&%

SubProductClass
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FER 1588
YD_YOF_Normal=0: ZiB35
YDOrderFlag o
YD_YOF_Designation=11: RAZFEEIEE
. . YD_D_Buy=0: AN
Direction

YD_D Sell=1: S£H

RBMEHTEAE, FNEETTRRIA—Fh22A3EEYDCashCommissionRatePiece,
YD_CCT_StampDuty: EPfgRi=R
RatePiece[YD_CCT_Count] YD_CCT_SecuritiesManagementFee: JFEZEE
YD_CCT_HandlingFee: ZF &%
YD_CCT _TransferFee: [P #5=R

m_plnstrument REEERNEGSN
m_pProduct REEEE MR
m_pExchange REEEANZZAT
m_pAccount REBEEANESKS
® Note

m_plinstrument, m_pProduct, m_pExchange. m_pAccounti§aHIE2LURIBRERIRNZENESR, BENREHNE=R
EMARFRIIXYUFRBESIZEATR, AREEEELHE R IXLFRINE, fial, FIgERE LA
(m_pExchangefgml E32fT) HZEESN AR ERAABIES L, G ERRAMIESIISRERAVEIR, TXLEIIR
HIm_pExchanget A ERFiEsT, SIXLEEURBXE.

YDCashCommissionRatePiecef945ia3BEA0 A= :

FE 5268
RateByAmount PSR TENESR
RateByVolume L E BRosExR
MaxValue RAZMAESM
MinValue B/NEREE

3.2.3. 13 MRS =

MEASERVREEERGR, AINBRESARIZNTREANNEASER, AFEC REARE—RICR
Bie], BARASXFREENAIMEREENMERT R mNEN L. XEREEFTEMBAFET TR,
X EEREE BRI,

TEHERNERREENGE, (MESE, TMUFEERE.

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

AT LAEFgetinstrumentBrokerageFeeRate SRER A LITERI AL S AL 5 18] UIUEAR B, TEINERMIKEE
RIZEAFHIYDAccountinstrumentinfoisEEY,

1 virtual const YDBrokerageFeeRate *getInstrumentBrokerageFeeRate(const YDInstrument
*pInstrument,int ydorderFlag,int direction,const YDAccount *pAccount=NULL)
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RERIIEIAEZEEYDBrokerageFeeRateRY= B BRI T A :

FE 1588

YD_SPC_Other=0: Hfth
YD_SPC_Stock=1: BREE
YD_SPC_Bond=2: E&
YD_SPC_Fund=3: {&&

SubProductClass

YD_YOF _Normal=0: EZiEBi5

YDOrderFla
& YD_YOF_Designation=11: RiZFEEIEE

YD_D_Buy=0: =L

Direction St FEN
YD_D Sell=1: S£H{

RatePiece IEAMSESEBERBMSEL, YDCashCommissionRatePieceiE S &I 53 Sl E R

m_plnstrument REEEENGN

m_pProduct REEEEN~RE

m_pExchange REBERERRIRZ ST

m_pAccount REEEANESK,

@® Note

m_pInstrument, m_pProduct, m_pExchange. m_pAccounti§EELRIEREMINEBNES, BIRaAMNE=R
EFRPIXLUFEEESZEALK, BAREEBEELRERNIXLFERE. Fiin, EIUgEE LR
(m_pExchangeiga L33ff) IR AEI ERFFAAIES L, G ERAMIESIIERIERAVEIIR, XL
BIm_pExchangety 9 L3ZFTIEET, SXLELREXRE.

3.2.3.14 FEBE

BEOREERRRN, MNERELMIBENTREEINER, AFEATREERE—RICRIY, ZERRS
BXFREENAIMERAZNMEBTZ RGN L. XEREETERZARAT AR, MEBREERE
SERRRIR

TEHERNERREENGE, (MESE, TMUFHER.

1 /) FTEREREMN

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

’EATLERAgetInstrumentCommissionRateXRENELITEXI M AV R IFE EAIFEER, FENERENEKEEREEHRY

YDAccountIinstrumentInfoiZEY,

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

IREIRFEZERIIRI N R RN R

sH FER 1588

YDCommissionRate OpenRatioByMoney FF O B EIF L=
OpenRatioByVolume F MR EFFEEE
CloseRatioByMoney FREC R EENFEREER
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) FE2 L
CloseRatioByVolume FRECHBFF 4L
CloseTodayRatioByMoney FESOHRESENTFEREER
CloseTodayRatioByVolume FS O EFFEE
OrderCommByVolume R EEFLEHE
OrderActionCommByVolume BEREEFERE:
ExecRatioByMoney TN EMFEREER
ExecRatioByVolume ITINEFFEER

3.2.3.15 (ERERREE

SRERRBREOS TSRS RRBKEINE, BTHORZMIMOTRARBEHAIKEEERRE, ELt, LTS
RN E S T SR E-mivSEER.

1 // ERERREERREME

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

Hrh, YDMessageCommissionRatef=EREEa0 T :

FER 1588

ProductRef F=mmRef, BILASEYDProductZ&REY,
MessageCount EEE’N

OTR OTR#A{

CommissionRate SRERIRER

RBFFAHIOTRIMEEERKENE, MAETRENREMSE, WERIRINKRMLA TFEKRISATR.
LA20225F EHERFr AR BYtRERE CURYE B B RZER G

OTR <2 OTR > 2

1% < fFE&E < 4000% VeSS VeSS

4001% < f5E& < 8000% 0.257T/4% 0.570/%

4001% < f5E= < 8000% 1.2570/% 2.570/%

40001% < f5E&E 257T/% 507T/4%
UTAZIENNANRE, RIZIFHAEEcURIRAIProductRef/98:

ProductRef OTR MessageCount CommissionRate

8 0 0 0

8 0 4000 0.25

8 0 8000 1.25
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ProductRef OTR MessageCount CommissionRate
8 0 40000 25

8 2 0 0

8 2 4000 0.5

8 2 8000 2.5

8 2 40000 50

BRI RETE RSN LHEEE 9000, WRAIOTRA3, BRAKBSRETARITENESEEHIREN:
o FE—Eg: 40003, FRIREANOTT
o SRR $£40003K, ER#RZEE/94000%0.5=20007T
o SB=E: $40003K, EA#RZEE/91000%2.5=25007T
o (SEEHRZHIT45007T

3.2.3.16 (ERIFIEESSE

EFRRISRNREBRRR, AINERESMRBEENTREANERAREIEER, AFEA REHRE—RICR
Bid), BEARGSXFREENAIMEREENMERT R MG L. XEREEFTEMBEFEETHA,
MEBRZEREERIENX.

THERNERRISKREEBENTE, (MHEE, THIFEER.

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

rEETLFERAgetInstrumentMarginRate3KENSLIFEXT AN RIRE ERRIEER, FENEENKEEREEFRY

YDAccountinstrumentinfoisEy,

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

IREIRYYDMarginRatef5AURER T KEunionFE, HEENENTENARIRIESER, A5EERE, TESD3IZIH
=HARRESEE TRIRIEESXRSH.

U FRIEA TSR SRR RIEE.

FER is48g

m_pAccount IRESEF R AR
m_pProduct e <o T =
m_pinstrument IS EI RS LISt

YD_HF_Speculation=1: %4/l

YD_HF Arbitrage=2: &F|, RETEM>FF. AMETHREES, ZEAAREFFE
HedgeFlag MRZFHFCIRM T SEULFR, YDExchange.UseArbitragePosition/gtrueffZ&Rx

BRBITHFENRZTIFE, BUARF

YD_HF_Hedge=3: &%

LongMarginRatioByMoney ETF S RIESE

LongMarginRatioByVolume  EFFHHSFIFSE
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FER 588
ShortMarginRatioByMoney BT STz LRIESE

ShortMarginRatioByVolume — EFFHHIT LTS

T FRIEA TSR Z B MR RIS P S AR HIURIEE

FEB %88

m_pAccount RIS XFEIREE RS
m_pProduct RIEE /R mAvEs
m_pInstrument RIEEEINAIGLIRYIEET

YD_HF_Speculation=1: #Z#/l,

YD_HF_Arbitrage=2: Efll, REFEMXIF. NMETHREER, DEIEEIFER)
HedgeFlag RRTFCIRM T SELZERTR, YDExchange.UseArbitragePositiongtrueldZRmiz3s

FITIFENRZIHEFE, BNARE

YD_HF_Hedge=3: &}

CallMarginRatioByMoney BT 2SR L RIES=
CallMarginRatioByVolume — EFFHHEKINTLRIESE
PutMarginRatioByMoney ET SO EHRIINELRIEE R
PutMarginRatioByVolume  EFFHHBMREINELIRERER

N EBRIER T L3 FrliR S ATRIBR SR RIS .

FER 1588
m_pAccount RIESXMEIRREREE
m_pProduct RIES =R mavEst
m_pInstrument RIEEENAIISLIAEE
HedgeFlag YD_HF Normal=1: i@

YD_HF_Covered=3: &5t

BaseMarginRate ESLRIESE
LinearFactor HMERE
LowerBoundaryCoef ER{RIRIEREY

3.2.3.16.1 EHiER

BEBRT, RISREEPRZNEEEART, BERLER FM2CHURSEETNELEEFRERILIE., J2CH
EITREPRIEESRE, REESWEILITEE:

1  virtual void notifyUpdateMarginRate(const YDUpdateMarginRate *pUpdateMarginRate)
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LRIESERRENZER, [FRydExtendedApifUIEEEARARAX OREEMLEIRE T HZUREEFHFPLAFCHIRIE

&, ydExtendedApiE ZEERIHRISELTENEXTIE, BEERFERYJAPNKREERFTEEETETMRISERETHNE
AINANEBRIES. FTEAFFFIESEYDUpdateMarginRate hRREZINFISRNSLNTIEFER, RFISXREXF
BAFIH, FEESE LS MRIESEENINAIFRIES A,

FER 15288

AccountRef KREFS

ProductRef FRES

InstrumentRef BUFS

HedgeFlagSet BIRTEES, ERRFTESZEIENN, 1<<HedgeFlaghd AR E
OptionTypeSet HARGREEE S, EERBINEZRIRNE, 1<<OptionsTypeXtRIRIISMFIRE
ExpireDate BAEIHR, EERTRTEANERS

UnderlyingInstrumentRef EMEHFS

Multiple B, REPNAIRERZESAM MBI RIESE

TEEHT SKEFERREEEREERN, FINZEBEASYNERSE (GHUSRFRINS) BZFIREa:

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

2 | {
3 if ((pUpdateMarginRate->ProductRef>=0) && (pInstrument->ProductRef!=pUpdateMarginRate-
>Productref))
4 {
5 return false;
6 3
7 if ((pupdateMarginRate->InstrumentRef>=0) && (pInstrument-
>InstrumentRef!=pUpdateMarginRate->InstrumentRef))
8 {
9 return false;
10 }
11 if ((pupdateMarginRate->UnderlyingInstrumentRef>=0) && (pInstrument-
>UnderlyingInstrumentRef!=pUpdateMarginRate->UnderlyingInstrumentRef))
12 {
13 return false;
14 1
15 if ((pUpdateMarginRate->Expirebate>0) && (pInstrument->ExpireDate!=pUpdateMarginRate-
>EXxpireDate))
16 {
17 return false;
18 }
19 if ((puUpdateMarginRate->Multiple>0) && (pInstrument->Multiple!=pUpdateMarginRate-
>Multiple))
20 {
21 return false;
22 !
23 if ((puUpdateMarginRate->OptionTypeSet>0) && (((l<<pInstrument-
>0ptionsType)&pUpdateMarginRate->0OptionTypeSet)==0))
24 {
25 return false;
26 }
27 if ((pUpdatemMarginRate->HedgeFlagset>0) && (((l<<hedgeFlag)&pUpdateMarginRate-

>HedgeFlagSet)==0))
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28 {

29 return false;
30 }

31 return true;
32}

ZiydApIRIBFIBHFERIFS MFEIRIESE, MRBIT:

1 wvirtual void notifyuUpdateMarginRate(const YDUpdateMarginRate *pUpdateMarginRate)

2 | {

3 for(auto pPosition : AllPositions)

4 {

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

7 // TEFZE B R ERIE SR 7

8 userDefinedupdateMargin(pPosition, pUpdateMarginRate);

9 b
10 }

3.2.3.17 IRRERIER

IKRERERRETRZAR. Fmk. SURMRIESE, R URIMERNEZSH, BENIMHREERNXESHI
K, FXILEERRNRAET

o BEBEA(EH (RISEMSHUE, £HulE, FitEnotifyFinishinithXEMNERVIRES, BXRNRIESRES
YEEE. AHEER, APIRETEERNSAERREISER. BXRNAE, FEES N EILSEINFEESEBEXRS

o NRENSEIE, BHAHE, RISSHESVEOHERE, EREEELIGNER. APIREREHENGHER
BURAYTT R, AJLURRRS AR PRI AE1TEH

o ERENESHEHSSH, BANNESHAILIREERMEAR N ER, FIIREE " mEEAREREERTREIZ
FRTTAE GRS, B, FESHINTRISHEERBNESEH. FHEEINESH

KA EERERI BB T7IREGRE :

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

2 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)

YDAccountExchangelnfoRYFEEFER AN TR, EHERAMPIIZZAT:

=FER 588

m_pAccount MWLM B ST

m_pExchange RBFIEIISE

TradingRight RER, ShSEHE

IsDedicatedConnectionID TEEAEEAMNE, FBESIEERE
TradingCode[YD_MaxHedgeFlag] RZmAEE, TLBREARIRRINS IR 25w

YDAccountProductinfofdEEFERUN AR, HEF#AKFFIFmR:
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m_pAccount
m_pExchange

TradingRight

TradingConstraints[YD_MaxHedgeFlag]
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588
WKPEsriRTaEt
RBFEERIEE
AR, shSEGRE

&, ER. EMMERNESEEE, FrETZ miEaLrIXE
EEIETFLRE, FIRSINESE

YDAccountInstrumentinfofdFEFEUN TR, HEFEEAKFIISEY:

FE
m_pAccount
m_pExchange

TradingRight

TradingConstraints[YD_MaxHedgeFlag]

m_pMarginRate[YD_MaxHedgeFlag]

m_pCommissionRate[YD_MaxHedgeFlag]

m_pCashCommissionRate[2]

m_pBrokerageFeeRate[2]

RFQCount
ExemptMessageCommissionYDOrderFlag

MaxMessage

3 FEFIYDEXtendedApifUiREE, EFaILUES

AUiEEt.

1588
WKPEsraiRTaEt

R FEEIRIEE
RAUR, sISEGE

B’ EfR. E%ME%J—H SSHHA, FRrRREIZELINEER 8
BE, FEEL

RESTLA, HESNBISE
FOBRENE, $ESNFLE

R DMEEEEER, m_pCashCommissionRate[0]9EIEZ Z N 225
Z, m_pCashCommissionRate[1]/95EI LR M ZR 2R

WAL #EZ, m_pCashCommissionRate[0]AEIMEHASER=,
m_pCashCommissionRate[1]95EM RS 2R

EMERTTHER, (NS EHRRTAOREIRRTAYEASOEM B
ZIREBAYYDOrderFlagk F ARSI AT EEE B iR ER
BAERELR, B EREREIEEZEL EikE

TSRS EFANIKFER, RETENASEA LRRENENER

1 wvirtual const YDExtendedAccountExchangeInfo *getExtendedAccountExchangeInfo(const

YDAccountExchangeInfo *pAccountExchangeInfo)

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

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

YDExtendedAccountExchangelnfofBELYDAccountExchangelnfoftAYEIME B9 R :

FE
OptionLongPositionCost
OptionLongPositionCostLimit

TradeControlFlag

L
INFE (NS LIFEEMNA)

4

SENFUEPRE (EI S L5 A BRERD)

H

MR ZIREFE B EHIRESAL
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YDExtendedAccountProductinfofgELYDAccountProductinfolRH9EIME B a0 TR~ :

TR 1526R

{RIESHEELD

YD_MM_SPBM=1: ¥BESATSPBMAS{RIFSIEEY
YD_MM_RULE=2: ARSFTRULEES{RIFEIER
YD_MM_SPMM_SHFE=3: _HBFFSPMMAS{RIEEIEE
YD_MM_SPMM_INE=4: BEEFTSPMMAES{RIFSIESR
YD_MM_RCAMS=5: HA£FTRCAMSASIRIESIEEY

MarginModellD

YDExtendedAccountinstrumentinfotBEtAccountinstrumentinfoiRHAYEIME B0 N R~

=ER i5%EB
MessageCommission LRIEREFERE

MERBLIRME, BRI NUT:
CashTradingConstraint 0: ZIEEAN
1: i*”f.lJ:*.':l:.'
MaxCashBuyVolume MEHRITENZERS)
MaxOrderVolume BAZIHE
HoldingLimit NEFFOERS
3.2.3.18 HARIEESH

FEEERIESEES, AERTESSHIRERZHTBESIREEREK, R ATER. ATENREXZAINASRIEES
#, ZUARABAREST, BIXAREMNOFALS, #EMNSXASESRISEEETET. BESXTAHSRIES
RENRE, BTEFHSRIEEER,

BARE T NIBH A RIESEERITTE:

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

Hrh, YDMarginModelParamA945ta9 :

FB 1528A
{RESEEID

YD_MM_SPBM=1: ¥BESATSPBMAS{RIFESIER
YD_MM_RULE=2: KEFTRULEHS{RIESIEE
YD_MM_SPMM_SHFE=3: LHAFFSPMMAES{RIFEIEEY
YD_MM_SPMM_INE=4: BEJRFTSPMMAS{RIEEIREY
YD_MM_RCAMS=5: HA£FTRCAMSASIRIESIEE

MarginModellD

ParamName S84
ParamValue SHE

LAXBERTSPBMEEAG, IREIFRIEESSEUN TR, HPASEASPBMAMRIEEEEIDE
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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

EREIEFR T LA ABEAT ARG HRESE

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

2 <spbmFile>

3 <version>1.00</version>

4 <exchange>zZCE</exchange>

5 <exchangeName> 1 & i 22 5 it </ exchangeName>
6 <createdbate>20221101</createdbate>

7 <createdTime>150229</createdTime>

8 <productFamily>

9 <productFamilyCode>MA</productFamilyCode>
10 <intraRatey>70.00</intraRatey>
11 <futpPf>
12 <pfCode>MA</pfCode>
13 <pfName>H iz B </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 <TockRatex>20.00</TockRatex>
22 <addonRate>0.00</addonRate>
23 </fut>
24 </futpPf>
25 </productFamily>

26 </spbmFile>
3.2.3.19 IKFASRIEESE
FEGHRIESERS, TTBEBYLUTARBMEIREETEE MRESEE LIS,

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

Hrh, YDAccountMarginModelInfof5taiRpI==ERaN T :

FER i B
AccountRef A ES., ATMYDAccountd3RER
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FER i5Ag

{RIEEAEELD

YD_MM_SPBM=1: ¥BESFTSPBMAS{RIFESIEEY
YD_MM_RULE=2: KEFTRULEHES{RIEEEE
YD_MM_SPMM_SHFE=3: _HAFFSPMMABES{RIESIER
YD_MM_SPMM_INE=4: BERFFSPMMAS{RIEEIET
YD_MM_RCAMS=5: H&FFRCAMSAS{RIFSIERE

MarginModellD

CloseVerify TONEERETARE
MarginRatio RIEE R

BRI mEE. A0k, FRERTYNASRIESERENmTE

Prod R
roductRange TR R, SEARESER—5

HBEERES IR EE R LIERPENIKFESRIES S M CloseVerifyflMarginRatio, ProductRangeAEJ{&
B 1EBUTENT.

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

Hi2FhCloseVerifyagMarginRatio R4, LSBT TEIEREIBIIZES.

1 wvirtual void notifyAccountMarginModelInfo(const YDAccountMarginMmodelInfo
*pAccountMarginModelInfo)

3.2.3.20 FREHSRIIZESH
M 1.486 KEATHE, SASHIET SR DSBS AEBISRE, AETI T ERHRE,

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

MR BIESA R AT :

1 for(int i = 0; i < pApi->getAccountProductGroupMarginModelParamCount(); i++) {
2 YDAccountProductGroupMarginModelParam *productGroupParam = pApi-
>getAccountProductGroupMarginModelParam(i);

31}

Hrh, YDAccountProductGroupMarginModelParam&StaRiI=FERaN T :

FER 588
AccountRef WFRFS. ATMYDAccounts3REY
(RIESHEELD

YD_MM_SPBM=1: ¥BFSATSPBMAES{RIFEHEE
YD_MM_RULE=2: ARSFTRULEES{FIFSIEE
YD_MM_SPMM_SHFE=3: HEFFSPMMASRIEESIREY
YD_MM_SPMM_INE=4: BEEFFSPMMAS{RIEEEE
YD_MM_RCAMS=5: s FrRCAMSAS{RIESERY

MarginModellD

ProductGroupName FeEREE
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FER i8R
MarginRatio FrmEHRIEE R

EZEXTHESRIESEENRE, BEEHORIISEE,
3.2.3.21 Kiz&&
DIERFAILIRRRATIRI D ARENESE, DRIRERNESEHUSERNESH.
o ERNESHEZERIIFHINERN, TEEENNFCE. MRE. FOEIRBELEY, FRKESHT
UGN, FNENNSHEEMEBERANESHTIRE

o BRNESHEN T ENEFEREEFMNNERNTS INNNESEHIRET X, HIRBGWXRATERREDE,
ERESINERUEREESY, SERKCEREETHRZERR, BRANESHFRERAERERENNES
B, FERBERES P IERNSHFIRREEBETIEFHF

(NI S HEEMIARIFER I N KRR, 5YDAccountProductinfofJYDAccountinstrumentinfodPpy
TradingConstraints[YD_MaxHedgeFlagl{B&a, FeEREBIAREIRIFAE FHXIESE, NE 7 BFMAIXIEMNTT
BABESNXEFRIEARR SN,

FER i5BE
OpenLimit FEEMRH
DirectionOpenLimit[2] SLEFCERS
PositionLimit FHFOERS
DirectionPositionLimit[2] ZERHFCERS
TradeVolumeLimit P 3Z PR
CancelLimit ERSEE BRI

BRXEMNSEETLABIE L @R 75 23RE) -

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

i & BB AR X I S 2RI I AB AN TR :

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

3%

BRANXIESEYDGeneralRiskParamEa#SE0E, HEMKRII TR, £ A(GeneralRiskParamType, AccountRef,
ExtendedRef):

FE izl

GeneralRiskParamType Dk e

AccountRef KRFS, -1RTIFERPEY, BEftERIYARBFENR
ExtendedRef T RFS, RIEMNENTUERRRZMH. Fm. f4NFS
IntValue1 BRSH
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FER i8R
IntValue2 BRI
FloatValue FRSH

FAEFFERRISNENMER T _tEFrERIntValuel, IntValue2FFloatValue, AZRHSNISHINRER T RN FEEs S
¥, BESEEARXEIN, EXERNERETIHNSHENFRNRBFER.

3.2.4 XEVENSERE

DIAREEHEETAERSEIELNG, EEREEMF TIRZIRBIVES, WRILHHRRPESHSIEREHEERIRSNELR
7. (ERLREEHEEFIRBAIERKERIZFIRIESHE BASFILRRZZNEMATERER, N TERSE
HEZ5TA T B R ESEIRIVERIGT I LITRIERER S, ZIAEIN T X—HERF B EERENotifyCaughtUpE AR &
=R

1 virtual void notifyCaughtup(void)

BEAREEERIHREASERAUIEERANIVKS, APTEEIITAI S RESEIRIRA S SE RIS ATRK
S, EERVKSEE TERNIRKIKS, BRAMRERKIERBETH. %7 EHKEVENRIEE £ TERENR
K, SEFREAREFEEREIERIRK. MRRETHELEE, SBREZHER, FHFENZZEE.

R ERAKEEIEISEIR S IER R ZM BRI SRR — =R, BIHELHABIIEEEESEIROERRE, BEESEIN
A5 s F R R AR,

3.3 Hn&E
RRETLUERU T A AT SHESINRR ST TR TCPEE:

1  wvirtual void disconnect(void)

BRETydApiEERIE, ERALEIATARIIMTERE, ydAp=INENERES. Eit, MREEAETSES
OISR, 1BEHZRydApi.

3.4 B
3.4.1 XBEE

LAPHRNE SHEASMITCPA Bkt ial & BA1/S, APILEAnotifyEvent(YD_AE_TCPTradeDisconnected)iBAN3Z 5 LA
FTEEENEE, WG, APISIBERERIEEINER, BEEMmMER LEAPISENE
notifyEvent(YD_AE_TCPTradeConnected)i@1, EEHNIRSEIEESRM, BRBLATXE:
o HETREPALEIIEHESLHIE, BAFMASLENotifyFinishinitEfE, EER=R/EMAAEMETEIRETAERIR
BAFORAIE K
o loginBI AR BINIBFER, HAlognERMNIIETF, APISRIBEEZRRFIMEBMIZSEEESBAREILE
API, BNEIEINT:

o MERAHEENEARETEN, ERETRN, WERHNLKILZIE (ConditionB) . IEEHIEELERER
PEENZAREERGSITELR, LETERNBISEREN LEAEREEL. FiVs AR LEH+
EEtEA. BakBENRZMNERUSIASHRETHEAERES, BEENNSEIEGIUERSIREZN
RIRE

o WNEREEHURIELISELN, WEEREMEIEELFIID, ERESHANEALHIDEAER, EIEELF)IDATLL
RBTFHEEERERETER. RIEEEREERELURAPIZEEA TSI A, FEUT=/eT8E

» EHEAREREER, RPLRKEERANERRSHN, REBEBRENTRELSE (ConditionA)
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» BEARETER, HEAPIZRHTEYURIEE, NSREIEEHITEEESE (ConditionA) |, I
notifyLoginZ Bi& i EInotifyEvent(YD_AE_ServerSwitch)El, FrkE T —RESE

= HAPIRBEHEEYUAMEE, WSEEHALLLBIE (ConditionB)
o HMAEILBIEE, BEBER FAPISERet)0RARAASHENMNIERY, XSETREEF—REYH. NRFE
BERIXFPIE N, BTLAENotifyEvent(YD_AE_ServerRestarted)EsNiEE8API, LABKMSAPIEARIEHIES

/>{ notifyOrder }—\
ConditionA notifyLogin I I notifyCaughtUp
tifyEvent tifyEvent 4
MELAATET e ReadyForLogin login notifyTrade
TCPTradeDisconnected TCPTradeConnected
ConditionB: meilpfErEi ®
ServerRestarted

G EFmR, SHEEER—IRXBEREREN, BAAPINREERMHT = ARERENLES:

 ERHE: XMAONEATE. BRERSREER, REBEFEFTMLRIMEEIKAFRERIREINES. RLERE
EFRWETIRE, A ErJsERRATREY,

o EEAPILA: XMATVENTEEFESERREFRY, EELAIFAPIRENEXREIK. ERBEFRTESR
EERARUTUK, TERESFHAPIER FRAIMK, MERBEFEERREERIET AT LR HEERSEGIRTEL
7 BN=SHERFR RUFENRBEFESRAEREE. R, ERLOEEPBRIBRRBIRERRAR
LR SMBR SR BRIERFELNE, FRFSEEHAETAR.

o EFEIEE: AFESIAENTHAN, NRISEFNFN/LVFLTRA, REEMIRENNET
notifyEvent(YD_AE_ServerSwitch)SAISRIRIEFAE T BRI, EREIBERBEF —RBEALIERIKRIRERR
FEBLIRSIMBRFIRBAIRES, ALASRNTRBEFRNARYT. M TRKERESE A,

3.4.1.1 598

AT HEHHENENTRMRIRAENFTE, RN TEUREHINE, EULMREEE LRWSESRYE, S8E
BHEY. EEEFBREHIEN, REBNRZSERENARKE.

A SRR =5IRSREMIAEERE, SEMEIEITYdServerfIERIRSZEEFI—BIZITYdArbRY LIRSS 8. NHEARR
FFXT R BEAIRE, EEEaRSHENEHEEEZMARNEAS:

o ERirF: EBRS[IRBEERSSR, SARE LHREBRSHIMORESE, BIERESE, SRRSHEA
DIERAKIEE ERIhEsFHEER . HEHRRAT, SRS @RS R E MR ZS00ns, 3T
HhE. BEESFRRKERGRE R Z T REIAFRNES.

o FREMEREAIMRIF: ERIRS[RAEI, SRRSHEXAEERSSE. BEIERBWIRARE, BETESREN
b, FEUBAROERZEEEMIL, TLEREREME, —BBAESE, BT STERIIEERSE R
FEE, BRRSSREAILERAEE ERINEMFEERS. XMOERM T MBI, SRENRIEE—E
AOMERE(B MR TR ZHIFFER .

o EMRE: ERMSH/IORAEW, FARELRIETRZMEE. (BRHTERARSSH/NERRSS 2RI ZLrTEE
[, ZWRSEHAER, BESREFEIRRFE—ENTREEITEE, B2 EmEMARESE TR
1R, REEFEIBERAA, XREAGEGARORES.

SUREHN=GRSIINE(FHN, BTEROk. RSWKHEEEEES, MEMRAFBRIE P EEEEER
SR, ERRSHBANNEBEIHIAEEK. ERESMNEUESXRY600MBITE, BERITIENESHESHE MHMIHER
X, EMNENTEERE LIATREER, ATLMERMNERIEhER. 778 R WaSEIE T RAITTRIR, EER
BENRZMEENTHMAERD. JPRMNESTIEN, IEREREHEEN L, XBMNASEEHIRE, APk
[&RY, ASRRENREIRZN. SMEIARLEEI EMEEERRSSE, EREYEANE=TRRTARSE,
INRICAHPBATIRER, W KEERIIRMEEENGE, FAXMHRREEDARRTHEEES.

SR REHIEREAM IR T:

o ydArb: EEEMEN LENFEEGEER. BIOREEREERTRY, AEATRRESIRN, EanEER
PREMEELEATR. BNERSEEEATRENETHE (XBFMKIEEARIXK) FEERIIEATR, U
RIEEAT RERREE].

43 /194


af://n1661

SIAR P EFC++ APIJRIZIERS

e ydGuard: EFPEBEFHZAIRSES LAydServerBIEFIFHIZ, 1EMllydServerfPRSHMydArbiER, ERERRSESLE
ydGuardElydArbfEinfh#uE, MmEHERSSE FydGuard \ydArbil bz, FHRSSEydGuardiEURIERIE
xtydServerfIRZZMs_RLM, RETREAEEREEKHXEIREE(ERRBERLEIEBRSEER.

AN
ydArb
XER R BRES HiES MER/EE SR
1B {WY:13
TUKEL TKEE
ydGuard  |€ > ydGuard
&E | I ﬂﬂ
3 R MR 2
i - r'-'-:ii- =1 b
ydServer I ydServer :
-
N N
|
|
|
|
|
ERRTEE— REEERY - - s - - - —— - !

LEERR SRR, TERBUTHEANEKAPIRIECE X,

RecoverySiteCount=2

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

v A W N R

TradingServerpPort2=<port of slave host>

ERIETE, THRSSENydServerHiEbTFERZ, BARSENydServer#H 2 TF=1EIRZ, ydArbflydGuardiapg
RERHS ISR DK E RPEN L N FE RS EHEXE IR FRSSES, WAHREEAPIEEEFAIRSSES EmA%ydServer

-
==

XZo

SRETHRAS, FARSEE LAydServerafiiuie, FNHESHNETEE, RAUEIKSEZIERRS /R ESFERTHIR
. ZAAPHRGNZMEE, BRIDEERSHOIPHUBERENEL, & FENEELRAILUSELZEEETAR. BT
ERRERNSERYE, UTOMEL LRSS, TEREEBITHE:

o AHBEBAIRIE: EEARESIEINERNIRENRISEF A ERIEESRERZIZBIXMIERA, KISE
Fe—EEFHRREMRERT, ERETREREREZIRZMF, BREESTIRZIIAERE, XERBEHAZF
£, Attt ArTeeRER., Eit, REEFFEEILBAG, NRBRIFFERETHEINNRE, SOZEMMBRFEIKIRER
NAMIRE, BEFR, AitERRSEREIEAENRRE. FENEREARAEN, EEAXEEREMN.

o TEBERINRRREAREMIS . HEEAERESIEHINBERANREMNMEERHZ EEIE ARG H[ITKESEIEBIRS
EEZHIRIX N EERA, EMBNNERENIER, RISEFRRBKEINNARZZAMRERR (BUMAFERER
HFAMBENER) . EEARGSETHENE, ZERRFRIEFKELREAS, ERETERRSH[NAIVKESER
+, BRARSEERAENX—IREERESHEOrderSysID, OrderLocallDLAKRealConnectionIDY, (BFAEEH
OrderReffly, BAKRBZEAWRIXERRE, R E5HRKIHORATREIEREA, 2iBFOrderRef - 1XMIERAT,
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IBREIREIEAYMBREZIE—FIERIT], MAPEI R I AC IR RER IR AN SR AR A RS SR AR AL IR I T
QiR

PIEEEARNMEEEA BRAIEFIRE, FETEXMEEEA AEN MERNPHAACE HERIAIMIE, & SERRR
EARNER. BEasAENEN T RBEFSEEEHER— 22 ANEERIIETRE, FEitHEFREERATEER
BEEET AR, BEEENBIXNEEXHRIEERFINT

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

3.4.2 {TIREE

HAPHRNE SESITCPITIBEZ T EHBITE, APIEEEnotifyEvent(YD_AE_TCPMarketDataDisconnected)i@117i5
SRR T SEERNERE, U, APISIFERBEECRIERE, BEEEMERE LEAPIREE
notifyEvent(YD_AE_TCPMarketDataConnected)i&X, fHLURZZEENERE, TEEEENERMRES. BEMNE, FFE
BRITETE, APISSBEHEFTRERISIIRNGZ), FREUMETCPITIS.

notifyEvent notifyEvent
onnec
TCPMarketDataDisconnected TCPMarketDataConnected

3.4.3 XTCPE%

BAPHRNIRE) SHEEHIXTCPA ZiEiErhlTar ZBItfS, APILEIEnotifyEvent(YD_AE_XTCPTradeDisconnected)E@HIXTCPL;
TEWTH T SEERNER. WS, APISISURERIEEHIERE, BEEEMEE LSAPIEEF
notifyEvent(YD_AE_XTCPTradeConnected)i#l,

BITREIERRIREEIRR, NWAPISIERFEREBTCPIRER,

notifyEvent - notifyEvent
. Connect
XTCPTradeDisconnected XTCPTradeconnected

3.5 tH5:

REGTERF R LAERHERAPISEFILIE 2 T thREZ B AP AR R, BT ZIAAPIRNEB SR, FTEEI MRS
NEXEET%, EZIATEydApidiRfit 7 startDestroy B FLABIETIE, iBKITAE=IN EEMBRAPISTA,

1 wvirtual void startDestroy(void)

startDestroyf§ KEEMMRAIFLHBME, ZRBEREEHARNSECETH.

s F—MBRNEFETEREHXIMERETAPIRERIISLE, TH/EE @I YDListener.notifyBeforeApiDestroyi@A15
—MERESHR, 7ELISiET, BiEnotifyBeforeApiDestroyIEIEARES, AP RINEEERSTiA(ER,
YDListenerff IR ZEIEARE B A=EENE, (E2ydApi ETBRIEIRRELIRydExtendedApi B ETRAIEHREISART LA
R,

1  virtual void notifyBeforeApiDestroy(void)

o EMBNTET(EREBELIE, =MEEEIYDListener.notifyAfterApiDestroyiBRliEIRE £304ER, EIITFE
fr, BiEnotifyAfterApiDestroyfIEIEREF, FrEAPIFITHRELAR MAPIFRSRISAYIE SO T AR,

45/194


af://n1691
af://n1694
af://n1698

SRR P ERFC++ APIJRIZIERS

1  wvirtual void notifyAfterApiDestroy(void)

ZERfE, BETREESEIFLBIULATYDListener 755K, ARBASHEHIZLA. ERIERT, ERILIEN
@JL#J?E’\JAPI*W‘.
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4 EE
4.1 P&
4.1.1 RERER

FEREIN AR BN, FEMIFNGEN, PRRZNEFRZ 2RI ESEAAER, LIFEDBINE.

ATETRCHEEERZERS, BOTENEEER, ZEERERNEEIRAFNBXHEIRIREFIS
ERBYEEE, SEERE. BUEFe. RIESX B BONERANZE, BrIZEREIEZZ M BEER LM
CTPAJsyncmergesE CTPRAGEIEZOFERGSE, MIEBFRXZMINRENBEERNS N EIERAEN, AT
WERIFHRSEIRRNDERR, DASINT—ERAPIHTE. NRLCHERNEFESREMREN, ZXEAR
WTIB IR B E0REIRIER, IIRRRAEAZIRGINIELCHD B 5RBHIF K.

FERERATLAFEYDACcount.PreBalance#3%EY,

4.1.1.1 HIRRZ B FRHEREN

HAERZRZ B ATAEIR R M CTPRYsyncmergesi& CTPRAiRZ O HiSESERITEREMN, 8 AT, HPrENE. &’
HEH, SHRANRHESMEEENRSIETEESIN, BElAEESARATIREN. RREHM. KMREAIRE
AT AERE, FLCHENSAEIZINEE, RESUBEZZSEFUseCollateral# It 2EEHE.

WEREN = FERLEE — SHIDRIES: + B8 + B8 NG A — B2 SR i — [T 10 5y

BRimz LEROMERELCHSREEEITINY, OETESNAFERE LNEENT, BECHIZNBYEIREMTIAR
BEERER, XFMNEERER, BRARERENRZMHHTIEFRIGT, TEESHENESHROMREUERT
15, BMERITLIBIHEASNSRRRAESS, BREATRFNEREZISMRFTOZZN S, ERBEERITZHMERE
TiXMER, SRFAEECZSEZAECENRZN, ENZCHARFOKRZBOENG, (FEEEEE LIEERIIFNEED
HE, AREIRSERRESEREIIRZEESERONIFNGE S, SEZERSRKER, THER—IREEEM
BHEENESERAREINSVINTEFT 1009080 T, REBEEPABITENESERRELSSIISER & SRR,
RTRSEARENS ES ISR,

BEENREZXA NG ERNEZAEMMAFEE R BN AE LERAEa P ERRSFERARETRE, WTRATR, &
REIRRERF1006NE, AZAMEETHE80HNaE, ARMABESTHE 7205, BAEERT BENRHAE
M, BAEERREINEAREIES TF.

R SR =P BRI BN HLMEMRE AR

SHFE 1K 80 40% 32

DCE FiK 80 50% 40

CFFEX 1K 80 10% 8

CZCE Hith 20 20
4.1.1.2 BB FRIERE

ISR 2 FTBIRER G A LA S B RR S Fr— B S UR R E ORI, BT B SERBLAHTISRD, X
BZAEFINE. RIFATHRESIHN LIRFIBNIRNLGTE, FEEHHRE M RAEEAERENTRARS
OB (FRRiFDELE, EREEX, TEEAPILEY) 5, ECZMREREN G OFmme HRYE (REEF
ARTHEEE) . PELE. PERIENSERTEITEEREN, BMIETERASER, ERBATERIEERRA
AREFoRAXEEHETITARESEREE HERIFDOWITEENERER, B2 E—ERESFRMHAIFY
mEINREETEREEEHIENG, BTRBARMHESEARRZETABERE, FRKBIRRETIUERIIILT
SEN

ETREEI BT EEP O MM BRI (RESFRRHEEE) . PELE. PERI=HhERNOEXEFEER,
RtFEERITEHERTRARK A BRESF o E,
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T4 530 = WEBGS  prame — PRI prame — VRENTRAE 82 fume — TR BREE VR B2 g gy — (TR S 4

REARIE L SRR A S TR ST S EISIA R SR HORERLES,
PTTHERLES 30 = P IHRA O 0 X TS g3 + P TR S prme + AT EVRGS 4 5 1
VRTTERLGS 5 = ERTTARAM g X ATRIZE 4 g+ VRTTARIE S prame + TSN BEAR S5 4 oy
BRBET=AANEED, ARG T bich (ST HAOYERGS.

MR e = DML 530 + TRTTIERLE 55

SHIRZZMEN, EENRIENRARERR, BRNREMAFERERARKRIBIIFSN, BABENRETEER
B9, BELERAX, BEER TEENRNA0.

WERET = WERLEE — 8 I 555

4.1.2 SR

EZARRITF, BSNEEA TIREEEENA ARG, ZIRBEMETHEUZAEE ERSSNEEEERN, Hep
ASNHENEMEEER[EEEN, MREMZREAEEIFES LHAE, BAZKREEMTEAUZAES LY
MAEEEHE, BEMSEREEHER. XEMASINESERRERNTSMT T ES.

NRACHBETEREESTIR D B IRBIRARSHIRS, BBAANSTIHEMBEANHTRERSNEAESSH, 55
RS UNRRZIR BB N NESFHY NG, MEEXMER FMMZERESFEARE, BIASERRERSA
100%, BNISIERESEL.

f#EAydExtendedApifig & E AT LAAAYDExtendedAccount.staticCashBalance(SRENER SN, HHAS SMANTES XSS

F AT = WERAT + A

FTCHAMERENF, SREEERIIHRBEENMNESFHNZSANG. NRERZARRIRITSRERES, BAMA
LAEFRR S FERRERTAEMEANEBLSUNISRE B R SEIRIIEE.

{#FydExtended Apifii& R & A LAFEYDExtendedAccount.BalancekENSRER,
SR = (BERGRE — HaEh4) x HEm R
4.1.2.1 EE(ERARE

FPAFFBHRERSFEARESRZERFZNBHING, REGEESNRSFEAREMSAEIZ100%, MATLURIESA
SFEX. REFEAREAREERLINYDAccount.MaxMoneyUsageF3RE,

EFRCEREHRIAEEGERESEDAMEENRSEARENSFM T, REZETLUSSMENEAESHE TR SERAII
g8, TESEE—MIIFRIRAA.

N, FEIKREREFER. K. HH=EZARRTRS, HEFESNmA100/57T, BEERRESBI/950%.
30%7020%. JKEE, FlIFHR2IET RSN, EEHIER M EHENRERSFERRESSHITRRS R ENHS
WRGH=E., FEt, BALTREERRRAZIRE.

FREFR Kk HAFR
R RSERARE 50% 30% 20%
SRE 50 30 20
AZ£1005ERISRER 100 60 40
HPREESIEIRES, REGNESFERRE 10% 20% 70%
BIRIESRER 20 40 140
HES0REHNSRER 15 30 105
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BERPRGYdSyncAJLARNBHENCTPRIERFBA S WKARRLSAMEZIAES, BEEkERES ydFundManagersEil
TEEZXEENRESRKIIE, SCHUTUSKREETIFKRIKFUEREEERTSRRRRETRERE. UEFE
BRRACHTE, R DATIRIRRERELCH EHESRS.

4.1.3 Hfthilzz

ATEREUTERENENHENTG, ZRCRENTNHENEATNTERZERIBAMANENGE, HIENERE5EE
FERZEX, RESSEEERZMIREEEREMIMEENTE—REZNNSNEEEEN, BEE LIANHREH
N—ERENESIFEEREAN, XESIFEEFUMMEETEANEIEMESRINEIEIE, WITAEEREEEREAME
BRI R ERR. S, NRZXBFRAE—EEE, BATCZERNR@MEL, HaSNas2iEmY. B8
BERIES AT B ATV FAR:

AN = PR T + WA + lelicd — T8k

ENSE ST, RERSRSNENHENGZITEATU TR, EF HARRE, BERSHISRSNEH
Ef @R ERE RN

SR = S x B HRE + s
WEBE &M et = WERH x BTl R

STHEN G = S REMNE + SWIBTE
WEMEAR A = MEB &Mt + WEHIRLT A

o &
o HE
o ATHENES: VEAYDExtendedAccount.marketValue()3kfE

&M% JEAYDExtendedAccount.cashBalance(3k15
&Nz JEAYDExtendedAccount.preCashBalance()3k18

o REM{EMNES: JAFIYDExtendedAccount.preMarketValue()3%/8

4.2 &S

%S = 588 + TeRT + min(WIEFH6H7,0) + Belc — 4%

— AT ORIUE S — SZHUARLLRIE S — JABUATRURIE S — TR AL IR 45 &40
fEFydExtendedApifig RE A LAJEAFYDExtendedAccount.usable(SREXNATBR €., MEMERCSIRENR, BEILZIAE
BETHETRZRSMIRTHCSIR, REmeE, MRT7THECBAANTATARSNEK, SRt EARRE
MR, EiL, M 1.386.40.38 iRAFIR, ELEAILIAEFREBIFCEFITATTERESIINEERX, FTAEZIRRENE
CEABITATREES., BEETLUBTEEYDAccountfAccountFlagE&®igE T YD_AF_UsePositionProfitSREIKHF G2
MEBITATARS.

YDExtendedAccount.Available SETHEE LG, NTHIANTLIEHAvailable B EIEFESIR, Et
Available R BeER T RS REREN.
Available = 5% + F &5 + BlEWE — Fetok

— AR RIE S — S IABURAE 4 — WIBUTBURAE 4 — 1T AU L i 45 440
HFAPISIEERIFTHIRTHLAR RIFEERIINIEHATEER, TR SHEAPI LB RAE BB ERMIEEREEARAE
MEENEREE. —BXRAVELKEAZTSHARRSIBER T, NREFEHARZESAEMBIESEENRE TR
IER, ATUBRRZCHNES BETEEIERNNESER, BEaEPAvailable HAERTRES, SEK
PositionProfitlISiRER S 7417,

ARASHIAvalable BERBFEHE B TRBRINTHNER, BNRFIRES DA,

4.3 BN &S

HAZ SR BEATNA:
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HANEFE = Bt AEL% — BitHaea8

LIREBEEEENESKER, ATLUETYDAccount.DeposiFRIBRITASSE, BidYDAccount. WithdrawdkBRitHESAT,
YDAccount.DepositFIYDAccount.WithdrawfE—1N32 5 H N 25 IEaY,

FREHESSEFALUBITYDACcount. FrozenWithdraw3kig, FEHESHEMERCHITREESBEMAMERN, 247
ERERRFRERTYDACcount.FrozenWithdraws BRI, sEdLemiEn H et SN S HE SRR ES
5

HBREBAESHEHESFER, 2B InotifyAccountBXIERZEE, HTFYDAccountEMFE AT HAHESBAIENIZE
&, AR EEEEERERTREN_ EA=NFRUBARERETHEAS.

1 virtual void notifyAccount(const YDAccount *pAccount)

4.4 MEWTZ

MEWZATLAMYDExXtendedAccount.CashInisEEY, ERFANFISF I KT AN S IZ.

HARANIN S LT IR BRGNS UL, BEERBELHAL, REWZPIIRBIFERSSWESE, FEMEINRESKE
PHIRRRZEINR, EREHEEFE, W—RMEEBIRBFEEE.

AN BT SE TS IRBII AR E N2, FERBELNL, MEBCIHESIBNMARRE, SRBEERE, AN
.

4.4.1 MEIREBEIEE

BT RBNSIIIHE RN T, BIREATHINER, REMEIIKERN, SIRBARNEB/FAK/FOKRT, IREBMNTE
TIRBINIE, RENMSRBARBIES ARSI AEE, BhIE/H0:

BUBRSKIT RIS = — (IR + G F1E) x i
I ERSRTT R BT IRLE A0,

4.4.2 IRESREIITE

IETE TS AWz AT B AT AT :

LR KT RN = — (B + i3 FLE) x pes =
MBS ARV E AT AR :

PRS2 AR, = (S + BiRAR) x lscE

RENMERESRBIEF MRS EE, BttIEN0.

4.4.3 HiIBUREERFIE

EBST SRR S A AT

WU RIERURI G = —JRAATHE x A 20TRH x AR

Hep, SIREATNER, REBMENTEIRN, HREIRN R/ FAC/FOKRS, BEMIEHIRENIE,
HBIN S5 R R RO AT

WG T LRI = TR x A 20TRHL x SHMCRE

Hrh, BN IRBENIEZEIYDSystemParame (Name, Target) /9 (SellOrderPremiumBasePrice, Options) HIZEE
=H, UUTEAESEHENRARINGIESR:

e YD_CBT_PreSettlementPrice: FEZEEN
e YD_CBT_OrderPrice: MSiREANMHMNERT, MIENEKEMRIN, SIRBEIPRINEA/FAK/FOKRT, NHEIIREBNE
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* YD_CBT None: NMENMFIE, FRETMER0, BIERESERBHASIKENFE. XEMALENSN, BEE
REFLRIEATI.

4.4.4 HR RE3SIFIE

BRI TS R RN S AT E AT

WIBCE T BSR4 = — S x G293 %L x A

BANEE S AR AT E AR A :

AR 7 BSR4 = St x AT x s =

4.5 HGEIFERS

WM ZFF R T = (BHh — M) x SRR + (BHh — FESHEN) X FERFEE) x A2I3R%L
M kTR T = (0P — B&Fh) x SRR + (FEEEM — ) X IERFER) X A27R%
FeRSHRFNZIERS NS REHLE,

4.6 FEBES

ZRPAHCRT = (PENTFEN) x GLATE x FETH
ZFHECR T = (PON-IESH) x AR X FEFH
TIPSR T = (FFEN—FaM) x GLRE x FEFH
IR T = (FSEH-FEM) x ST x FETH

FEEFCIRENEERS NI REOER,

4.7 Bi{E

WEHIRLTI(E = WIBCKRFE R < WES S fr L)oedy — WIBEFROE X TS E N x G
SHWIBUTE = WIBCEFF R < Bl x 20948 — WIBCLRFOR < Bl x &219%

FERB i {EFNS BRI B BIRT LUEITYDExtendedAccount.PrePositionMarketValue#l]
YDExtendedAccount.PositionMarketValue3£EY,

SN ERERFEA SRR N E0ER, BARTSRESASREA.,
4.8 F47%5

{s5AydExtendedApifi A E AT LUIEITYDExtendedAccount.CommissionF kB M RO TF452%,

4.8.1 MEBEFEE

IREBFERIRTIRBAINEEEN, BERFEBERANINEWE, RRFEBFERAIRHRIE. E32fT. RAZATAIIESE
RERHETTHRER AT RERAI TR, FRITEMARNERNAE, BHENANEIZEET.

EIFERL = min(maz(RACE x (HEEH x LGB FIENERLE + DOBOR I3 IENTERLER) , St/ NENTERL & 40), K ENTERL
A = min(maz(BECE x (RESH x G AHF 3 AL 3R + DUSCRAH FLRIERS 22K, B NI 9 4 )

, ORI 4

ZF % = min(maz (HECE x (RS x UeBitERATRE + DRI RNE T 0E), Buh e T Rew), mRe T he

2 = min(max (T X (RS x LSBT RIS P 23 + DT RIS P 2 2R), sehid 2 3 &50), skl P 2

4 = min(mam(RAcH x (REH x LGB SI0IIS % + LUSORHSLI00I4:7) , B0 44 81), BRI 4 4:40)
FHBREORIUTE NI S0 S SRS FEEE,
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4.8.2 (THEMAAFLEEE

IREAFELRTEIRPAINEIEN, BERFRBEERIERMRINEIIEY, AR FEZEERACAIRHRIER. Ea2Fr. RAZATAIAREERAN
EFHR BN BRI R Z R CIR R HIETRTARGEMAIFEL2:, RERRFELEITEANEH Gl F L, HpF
CEFBIRBE, ARNMBNRERBAIINEEEERAR, HINMSRERKERNTS, IFHNBERRBEN. FERBRE
CEFERE,

HEBTFAE I = AR X IR GETEN

HORT-SE 9 = ROLER < HORGE T4

TFEREETL:% = IO x (FRRGETEMNE x BEch x G208+ & Rocm T-F4:3%)

THCHATLER = AR X (PAOHETERE x BEHH x BATH + T4 CHEHFFLE))

THECHRATFEI = THECR X (THEGHRLTENE x B X ST+ PIECREETFFENR)
FHE = > MEFEE+ ) ETFENR

PIESEI - A
+ Y FFORRTER A+ ) THOHRTER+ ) TIFORRTER
EERIRENs I T4 AL GRREs

FEBERGFRBUTANSNELEE,

RRARRZFAFCFEENITES EEMXE, SIAEYDExtendedPosition.YDPositionForCommission 4P TiZdEF S BT
FEHBTERECHE, RESYLUBIIITEYDExtendedPosition.Position-
YDExtendedPosition.YDPositionForCommissioni# {8 FHFFEEHITENFES CEHE.

R EERE D IIN S AMNTEESIRETRE, B RETLUBITYDExXchange.CloseTodayFirstiRiBIZ S AN R ZFTE2EM

5T,
TESEHREENRRME BT CTRR, RS CHNFCS CRMIS:

SIERTFEHTENAFCHE. ATtEFCESHFCHRALUNATHEESRIISAIFCIRMEN S SRR
8y, BELERIESCIRMERDRIER R EER

o XT LHRRTAOREIRAT, HRIEFSHEFIHESRE
o XTFHERT. KR, I EIFFFIARERT, TS e
o XTF LAFRALIRAAT, ST IEE

EARFTERFT AN LR, SFEBRSHIRELK.

4.8.3 HAIBUTINFLEEE

TRF LB BAT R

WIBUTRF LI = TRUR x (PRGFFEN + FREMTHNE x PR x W ALRE)
(TR F BRSNS N LB,

4.8.4 i1EmisE 2 HIRE

BRI LHART. BERFRFTE M, KT, MBSO mnRREEBIENERRE:, BESHFHEROTRIEEES RO
WEMEEE8kE, BRNBRESSESIRZMEXES.

BTFERLER FTaRAEEERRE, FIAR EHFT. s8RMZIMIZZAITEINRRNTANEEE, MHBAKEEEE

ERIREE, 1A ETLUREYDAccountinstrumentinfo.ExemptMessageCommissionYDOrderFlag S#REAHIYDOrderFlag#|

MZIRRERITANEEE, BYDOrderFlag>YDAccountinstrumentinfo.ExemptMessageCommissionYDOrderFlagllAit
. BUEETA.

FESEEATVRN LRFF—ERRIET, MMREERRFG TOTRNGEN, ZIAERAMTOTRITEAR:
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OTR — max‘({f%%,\l)’ .
max (KA PR, 1)

AR, BAEARBRIEN . ERERPIHOHEIMAIT, WZERBITVIEBRTAURE, 1ERBED SR
RAEERLT.
SREITEST:
o [RINER: BLMARIHERPEL, EHE, Wit ERAEIHNN ERMEAELY
* FAK/FOKTER: HEIAIRMNITERBEL, ERMRECREERRMERER, Wit EMRAELHFN1ERPEL
o THINER: FEEAENIT1ERPEL, ERMIEAREIBAAIMIERER, Wit ERPELIN ERBREL

o AINER, LHRRT. BEIRER. ABEEFT. IHARRROBASOAMNERIEIMEEEE, LHIFT. BEIRAT. XBEFT. IHARTASHASSIAM
EBFNE A Z P ATt

o R (EF) B8 AEERNSRSNEEES TSRS L

° RBZACRTFCITR, IR FRTTA: HIHAEEER

o EHIFCER: WRIANEEE

o [RINEA. FAKER, FOKER, THMEBRANERIRE, HWARINEEE

o RINBPAVHIREER, IITTANEEE

o EAMREIES. BISUTEAIRGH TN, Bgh, BAEXIHAMRE. HE. BRRE, ERER, AN EEE

o HMHEEMHREM ERKIEEERIRE

o [HIFTHINAVERERRBETINAIICSHE, B—"n. FB—ZHANENELINSERREEEREKEE. 8
RIEMARZ ZAVEISISES A ORIt R

RERY, ZIXERBZERBIISIATEEERKENRRZ:, SREIEREREBERSSAMERINEIZIHEEE. FINESIL
ERMBEFITAMEEE, EZiRBEWESE, WHE2EEE, EZRBEENE, WANEEEE. HP, BNREE8Er
LUBIZYDAccountinstrumentinfo.RFQCount¥kEX, HAFIEMN AN EIBIR R E AXEHR, T EEAFRIsE R FEISGam s
i, WMRENBEFERNEEERIREREET, ZINRSWERENRE, MASBNER, BZERERIICREES
inputFlow.txtd, XFIEMBIEMN RRMAVERAER.

SEERRERASBRRETITESZE, IS EEERREEPAITESA, #EHydExtendedApilgEEERILIEIL
YDExtendedAccount.MessageCommissionskEUZ KIS E 2R,

M AEERRLEE, SRR ERMEERRRROER. AT RS E R RS R A S EREA
19, BHRACHREENERENENEEEEEERE,

4.9 BZERIFRHLE

ZARIEE. FERSTIFEHEFAAFZMNMEGERR, MEEREEFiR(EASEEERITEAIRSER, Alt, &
FEEPIMRFRISMFCRS, IEETRARESHEaIMRAF—EL

BM 1.98 EEZIAAPIRM T ZHETEMRIFRESERNFCR SIS, T ERATEAPIIHREES T T ARRERERX
. BYIREAPIECEXHAIRecalcMode SEATLUSEAPIRI=FRIFLE], DBIEXA. RITEITHENB=fME, T
EHS 7 BUNMRIX =FH1H,

4.9.1 KRR

KAFTEXAERIFG, FERREEBITRERFIIRISG.
XTHERYdAPIRIIREZE, BTYdAPFHRBITERESNFE, Eit, ABrIREF LIFTEmREEBTHT, APIREARS
SENMNIE.

SFFERydExtendedApifdiREE, LIREETZERIFHET, sTLUBTEArecalcMarginAndPositionProfitBIFHRIESIIFE
&S, WHrecalcPositionMarketValueflFiFEmiE, XM MREIITHMASE., HTFRIEXASEIMNITHTE, B
{RIUEEUWITCPITIE (ConnectTCPMarketData=yes) , BRIERLIERBYITIEITERIF.
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4.9.2 i JIRTIEERI
T BRI AT LA BN R E Ban] AHRIF S HAERZEINENEEFeaNNTE, WRENTRT —NEINREGS,
FSENTHREEMSS, DEERTEIENRIESE. BEENTRTEHASERZE I notifyMarketDataZiXE1% R

&, MREEEInotifyMarketDatalltBXHY, i5EEAsubscribeff¥iTR, AEXIHFAydApiFlydExtended ApifiR A&
BHE.

SHFERYdAPIfHE RS, 1TBEIARTSRIFTAPIFYDMarketDatafTlE, BB LEEEBXINSARNIERETRIF.

XJFEFydExtendedApifiR#E, 1TERRIFEYdExtendedApiz, JIGREFRERIFES, FTLUBITIER
recalcMarginAndPositionProfit RIS IFE RS, JERrecalcPositionMarketValueRIFriFEHE, XA MNRETITHE
NS,

4.9.3 B5iEst
BiER B8 S 7T TIBEENAIRTETEE, FEEM E, HTAREERAPHRME T EH—EISE,

XFERYdAPIRIIREE, T REREIRAE BT IREATIREAATE, APIRIEIInotifyRecalcTimeBAURRE RAGNEIIZ
LRIFEE, REETLUMEXNREHERE CRRIFTE.

L RIFERKE E—RIRIMITCPITIERTE, FHESAPIELEX4FHIRecalcMarginPositionProfitGapFRecalcFreeGap
RSB EITEHRM, HFRecalctMarginPositionProfitGap RHEEEm R RsiIs/Nafm, &/ aTLEFEE 10002, K
T 10002 HIRERSHBIAEN100027), RecalcFreeGapRigRERIFHIEISTREIARIENZSIEE, RIREXFEAO0
E1002%, AEBHZEENREENSHARNESZERINGEE.

BNTERER, HIEE bREeRIERaEAZIRecalcMarginPositionProfitGapZfg, LIAPILERICRIRITCPITIE 0=,
LLR2S0ZRHKEA—MENER, EZIGUERR, KRz NERRIERecalcFreeGapZfbERIRAIBIBIERAIFFIARTEIRI A% 2Rl
FAfE. fRi%RecalcFreeGap/9100=F), WEITTEHITRRESEER, Hi%250=FHTEIERMINMRREIG100=R) S FRIRAVAT A
ERASE100EE1502F), KEASOZMHREE, mEEmIFndER /a5 1002w,

EEINTESIFEENL, SHLZERFNETRSESEad, RBRRE T —MRFRE, BIIEE DXRIFREREE
RecalcMarginPositionProfitGapRI3fERTEIA R B RIFHRIE, ydApil&iEdnotifyRecalcTime@A1E & s mIFHT.

S F{ERydExtendedApifUIRERE, APISELZERIFITEBEsNEArecalcMarginAndPositionProfitfl
recalcPositionMarketValuelff, TTHREFEBRSITTIB, AT, notifyRecalcTimeaE AT AR RIFTRESE
MERGRE, REETUBITRER AR MZAT R bR T RIF Z JMIEE T,

ZIACERAJRER RSB BT AT RERORBERT A, (BRBRIREEIIRBT/HBH T ZIARNRITTE, Eit, MRERNR
EFRBE R IRIFTATE SIRBAIEINSRAY, TS SRBESHEEERTRITHERN, BTSRRI,
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4=
515C
[Q- ==
5.1 iTEmisei=s
ENRGEEFCHNAREREN, BHRZITHEX D TS CHECHEE IESHITREES,; BIRSIFHATHEX
SECHNEE, HIREEIINESHEFEHES, REENIIWS E (FNESEFEER) BXy, B, ZiAEERZAT
ARSI THNASEEE, ATETRESXSIRZAFERSFCEE, REETUESR

YDExchange.UseTodayPositionf{E: HZEATruelINRTZRZZHAX D TS CHIFE, ZEARRBERAMKIFCHEIIN
SCHEE; SxENFlselNIFRZRZAAXDSECHFE, BERERB—FRFECRETNNAFE.

YDExtendedApilFBHAHT NS BIAEERINAL S NEA—H, EITEELAYDExtendedApitIFFE
YDExtendedPositionafil, NAHE CAPMMIFCEEFRBETIHEFLE. FeRSMASWSHIMNFIEXEE.
YDExtendedPositionf S BREBXIFRU TR, ERAGH. FEHM. FEHRMRFETRS.

FE 1588
getinstrument() =13
FFeRE

YD_PSD_History: FEG
YD_PSD_Today: &6
ERGIIAXSSCHES, —2EHEYD_PSD_History

PositionDate

FeHE
PositionDirection YD_PD_Long: &LiF6
YD_PD_Short: ZS5LiES

1’iFnE, PRRZITERERNR SR AR,

HAESRZ B AT T

YD_HF_Speculation=1: #&#1

YD_HF_Arbitrage=2: £f|], RBYEAT>IF. NMETRERER, ZRANEEFER
RIS CIRME T SH4F R, YDExchange.UseArbitragePositionAtruefZ&RmiZ3s
SIGSENRZNC, BUWARZS

YD_HF_Hedge=3: &%

RN ZBFTAN T -

YD_HF_Normal=1: &

YD_HF Covered=3: &%5g

HedgeFlag

SRIER TR EE
EXDS OIS, WSBRFENERRFCHR. RRFNE LS CHECHEe

=21

ERRDS OIS, WRFEHERRCHR. ERFINE LNEHFEE

Position

LRIERTHATESHENRFCHER, BHERF ORISR TAHEMAINER
FErREMERL EFFRE—ENFE, B FREN

PositionDetailList

SHIERTHATFEEU B CE, NEARSSCNFeHER, WATFE

YDPositionForCommission . . . N
FETENSEBEAPosition-YDPositionForCommission

EREGHFECRCESSAGIIFOHR, BRRASHTRINFRAHF, BIRFCRHASSEGIIFOHRE, KRR
FRIMFROREF. BT ERASFCRANSERURINNE, ZEHRBE LAFCEETFERTRERASIFENA
BERFERIAL, MRFEAMESEEXRTRNRY. BRIREFARDSCHFCHRR B ASTIEA.

o HRZMXDSEFIECH,
o FFERt&XtPositionDate’gYD_PSD_TodayHiEGremkA TR E:
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s NS REESAYPosition B HEIECEE

v I CHASRINE DA CHATESITTENFCHERIAE
o FORHRARBEZEERTEYDInputOrder.OffsetFlag/gYD_OF_CloseTodaya#&YD_OF_CloseYesterdays BIRTFES
BEFHE (WNRIREYD_OF_CloseNl =t EaN#&iR/9YD_OF CloseYesterday) , RXZHMHHFETERMLATE
fE:

s IS CEENECHIPosition A FFHESCFINECHIEE
= RSN ERESITRNG MR
o LRBAAXDSEHNECH,
o FFBRtEYtPositionDategYD_PSD_YesterdayHiF G sem LA TRE:
n ENRIRAEGHIPosition LA F SIS CEE
A CERMMIZ LA BTRESITENFCHERAIAE
» ERBITIHERAEIFCWS, BHACHRHMNE LA CRERESIFOIERIIARE
o FOHIREBEEIREYDInputOrder.OffsetFlag/gYD_OF_Close®k~FE (ANRIKEIYD_OF_CloseTodaya#
YD_OF_CloseYesterdayN&4E B AYD_OF Close) , £3XJPositionDategYD_PSD_YesterdayfUiE & 5emklA
TEME:
» H{IERIREFCHIPosition L AEFEIFCEE
s RSN E RS ITERSORER
= EYDExchange.CloseTodayFirst/gfalse, M{LHEH0RYDPositionForCommission; &
YDExchange.CloseTodayFirst/gtrue, REH"FEE>FTFEHEITENSHCEN, THEN
YDPositionForCommission3liFFFEEH BRISIHFCER LB =D
» ERBITIHERAESIFCENEASS, WS RREHAENINFLE RS CFHNNERBEFC
2, AhiaeBml, NWHESRRAEFETFNINFLREABERFCTNNERBESERRTCE, FEEXK
B RENERESH TN G BIERESHCLUURBEEES
o HERM, NFHESHRMFOCHRIEF ORISR SEASHENIN, HFNERNMNFCHERESHC
HRE; MRESH, NFESHRMFEHERASIFCIERENHEBERAEASHENT, FEIHEAIRNMNGE
HNERBFOISEMNE, AR RSO RITURERRA ST EINFHEE

BRT LIASHEEEEXRIIFERSL, YDExtendedPositionFIMER T LAT RIFEFRR.

FER L
getYDPosition() MEFE. LSRRI ERSHNIETCE

ZIEFHCE. RIEZERRTINZETEEZFCE. IFeEN

PositionByOrder
y min(Position, Position ByOrder) — CloseF'rozen

BEACE. FEMNAKRTHACENEEECN, TitxmE (25, B8, &
B) BEACEBIINEEPRIRME

PossibleOpenVolume

FEAEE. NSRS CERRIRNREZ, Eitcma (2. B, &
B) ZEZFERIACHREEEN0

EOHFEE, WSS LEFeHERBTN. BTN, FEXMAIERTTHFE
CloseFrozen CEIBRIRR R, (TINFREE. MAETNREEUN RN HIREEINERASITCZ
0, ZETHE (2. BB, B8, BES) ZE2ENTEeFREEER0

OpenFrozen

ExecFrozen TEREE. FOXMAYTIERIBIEIEEZM
AbandonExecFrozen BFATIREE, FEXNNAMAFITIERBENETEZM
TotalCombPositions S5HANIFCE

CombPositionCount ZIFCESHUERE ST OIRMARNCRE
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TotalOpenPrice

getOpenPrice()

TotalOriginalOpenPrice

getOriginalOpenPrice()

PositionProfit

CloseProfit

OtherCloseProfit

Margin

MarginPerLot

5.2 RIHFCIRE

wRZF, ARSI

FE

m_pAccountinstrumentinfo
HoldingPiece[YD_CHT_History]
HoldingPiece[YD_CHT_TodayTrading]

HoldingPiece[YD_CHT_TodayCreationRedemption]

TotalHolding

ExternalSellFrozen

HoldingAdjustStatus

SIAR P EFC++ APIJRIZIERS
i5EH

TN DAL,

FER, EIFCHRIACHA, JITEHA = et X I,

RS, LSRRI, BENNANFCHRRZRAIIACHKA, JFRSNMTFERRAT,
SKIHRT KA SRR C A

FEMn, TeHh = T e e ll + FaiE, HEeEAFEEMNA0

RN B,
FOR, EIFCHRRIACHAE, TEMA = Tah x JFaHE,
e, BELFFSIHNMTENME, BReih x Foi, REFeHNFTE

HEm, el = FeiBml - FFeiE, HEeRAEFEIMNA0
HRRFeRs. FRFEeEHEEeRS.

BRIHEAONFEERS. ABARULERIEESY, BINEGNOAZEHITHES, HEEAF
B, HitER PSR FeRSHEEIFRZRIIHFeRSH. FEEFEEreRES.

FZEIHEONTFERS. FRFSELaAT.
PUSEMETEERINRIES, AEAMEASRIESWSEIRZN0. REMNEESS

YDSystemParam,

LSRN EINEFRILE

SFEEEERARNFERE, BRIZASHEHE. SERMNIANS BHE=fRAFE,

588

S EIN = P TSN

BEEHERE, FERESEYDHoldingPieceEid
SHENINGE, FEBESEYDHoldingPiece4Hs
SHEESE, FEESEYDHoldingPiece45ts
HEICR, FE&#EYDHoldingPiecefSH
SNERIRGEE, BIRRIRAS. RENUEEIRS

SMNBRFHRNR LIRS, XEPDFFEEHRSERIT NS
BSPMFE

YDHoldingPieceZ&aiiRABAN T :

FERMRGE
Holding

BuyFrozen
SellFrozen

TotalCost

1588
FHEERM
INFEHE
SEHREHE

SENRA, EHAFNE
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KRR EFECH+ APIRTEISES

FEMREE i5EB

BuyFrozenCost SENFERA

double AverageCost(int multiple=1) Fean, itEAT: TotalCost/Holding

int MaxPossibleHolding() BAABHFCE, TEAT: Holding+BuyFrozen
int MaxPossibleSellVolume() BEAARESEHIFGE, iTEAT: Holding-SellFrozen
double MaxPossibleCost() BARIAeRAS, ITEAT: TotalCost+BuyFrozenCost

YDHoldingAdjustStatus£EtafinBIal

=R 7L:]
TotalTransferinVolume INBRAENFCE
TotalTransferOutVolume HNBRGHHSCRE
TotalTransferInPrice HNEBRFEENIFC A
TotalTransferOutPrice HNERR SR HIF B A

HTRNEZEHN, TRFCENTERAESR, ZIATEYDExtendedApiiRt T getMaxSellVolumeREs, FFIRENHBIFRMN
A=,

1 wvirtual int getMaxSellvolume(const YDExtendedHolding *pHolding)

5.3 IRSHAIBUR G S 1RE

RENNEFFE RSB BB TIFRRZTIREMSURIMIANES:, RIETFIfFERRZZ AR MREFERIIRE, RN
MEFFSNATRERRISS, SREHLISPRIFRAMMTRSEEMER. BMESKREMIAIIRE S EHEEE—E8E
8L, MTHEEES, REPNINGEFCETeR TRERS.

YDExtendedApifiFBHAH XS ZIAEERIMIVALTSTHEAS—E, FILTESLAYDExtendedApiiiFE
YDExtendedSpotPosition/9f5l, MARIRIIEISCHIMEAITS. YDExtendedSpotPositionf. 515 GHEHRE X IFEAN T AT
™, ERMREETNES.

FER 588

m_pAccountinstrumentinfo S EIN A= P TSNt =

Position REEISINEAFOE

ExchangeFrozenVolume RATF&RACHRXZMNER

CoveredVolume BRACHRE

ExecVolume ERBEEIUTIVARSGE

ExecAllocatedVolume TN ECE, 1RRETYDSpotPrePosition#&E, BHAREL
ExecAllocatedAmount TN OB S, 1R ETYDSpotPrePositiond#E, RHARE
ExecAllocatedFrozenVolume ITROBUREER, 1BR&ETYDSpotPrePositiondh#E, ZHhARZs
ExecAllocatedFrozenAmount ITNDEORESEN, 1REEFTYDSpotPrePositionh#iE, AT
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S5EMSCEREAR, RENISFCHNBEVENZSENESKRBNSIREEX, SXAIHEENSEMTIISIE
B, EERNERSERMEFAREENIESARE, FEBENE, AZAEESENNESEEERTREILERT,
Bail, BiRATHENZARZEINEAFERLEER, IBF A TEPEINEREEER,
BRI EHF O SRR RIS AW R SR ERREE SIMRIER. PRSI Z R ENTEERFE B
EEHXR., BRATENISEXEN, ZESEHEXNEREN, BREEERZNEEEFERARNAPEEO., RERHNIL
RIEFCE. TIOLUAERE. TNOEAEESSIEEEX, HitEAEEENERFTFLARE, RZFFEE. 87E.
TNEEE, #TNOEE. #FTNOESSEETX, HENT:
o FigECoveredVolumelRIBEIINE HIFCITEME, BEFERAXSSLREITER
o RZATHiEEEXCchangeFrozenVolumelBE HYINETERE, EHERNGEHSE TS EARER BB RATR
SHEE/NTERE, BEHERERZMISHNITE, SEENREFCE. TINOIAEEEX. BETRFH
MEEBNTERE, REEERNINIELUBERCH ERXFMEFSRR I AZBINEE
o TIUFREEEXecVolume AT HIREE B AEE IR TN RS ERRIN SR CE
o FTN O ECEEXecAllocatedVolumefkiBEHEEECXEEERILENSZHTIREKE E, [EERFREEE, RERERR
%, BYIFEPEHRREARZE

o IFTINDECEENEXecAllocatedAmountikiEE A RIGECRIEEERILENSDRM TR SE, EERFRIGE, RERE
Xtk BYFMEHEERERE

BERRBRETLUKENSRATINRS, LAiiE. RS RSENREHIETREE, EiEazls:

e SR S5 T M = W ST B OB — (P RUREE B — (PR OUREE iE — ZE5) T UE B,
5.3.1 IREHIRUR SIRE

BRI, REPNINSFCENEBNEFFCHHRRERISE SAFFAENSE, XEoiFeRERTRERNT
RAERS. SRAEFEESUEITFCATRENNAITIRMSE ISH, SEEMRESENRFCEERENNIN
BEHCED, BE, IRFAFEZHZSRNREPNINEIFON, FELNEREPNERFCHEEEENRERFCH. &
FeERIXRE TR,

RIS eE

A EATEiER
HSEfFER
g

E+1 8BTS
BLfRes
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SIAR P EFC++ APIJRIZIERS

RBiE (PEIESFECEEERFEATIRID ADREPNSEEWEISREE) FXTTNEER W SMERFCIRERR
B, hBERITNOEGEEEExecAllocatedFrozenVolumeATEE+1 B thiFES G TES A EEINIE S, BISRIVEIEAS
BFEUNARBIEINE F O NI SRIFCEZ .

1 BT —2 2 H S eBE M A o6 St e SR

BEATATBUA B (B A AT AL T & 200K )7 h AT L& L B0 B ) IR T U5 H AR K bR A TE S ] B R 75 2
AU, FIRHAT BTSSR E 2047 B EE bR FOUE 2 247 B

XA A RATBOR R CGEATRTA ) AT 4R IR

IPBEERIRIG R AR FARATBUBCR PR IR K B & 20 T LA

REARBARIRAT B & L0568 R 85 52 5 N B FRAUE IR WA FRFRAIE & T ARRIX

X AEIRIN B ST & L0 R SiE S5 2 H H 2T R B4 5T & 200 8% SR EAT BT BUE

N

S vl AW

R (FEIEFRICEERREEARAXT DSBS ZREPNIAREEMN) ME: FLERBGESR, KRR
PISES TR REEA/NDE TR, XBRUTNESHITRTHTTIER, BITERERLEEFSE5A, AEAGHRIT
5 ELMKF RS ASEFR P P E TR BT S, #ITRAERESS5 ABEIRS O RS RIEE R FRE].
RS ELIFIER S S ATER GLITHINT, FARMRZIEBSRBSLITRIZ BIRMAI110%ETHREER.

BRPEITIE 7T O BUREEEIEXecAllocatedFrozenAmountfdit &A%, (BREBEIESASENMETHELRENEN
AR, RIELRISHREE R TN EAESFIN SN, FERRERIESATNSHNHETNS TGS S
., BFESAENEUSANREER, BRTTELSZAERDZY, SIRESE SIS ATREERTERSE.

RIEAERNEN, BYRESSESRHFCEMNZE T BN MERATASVERREPNEGEENRCE, STEN
R CERENEENSFTERENTNORAEEZH, SEENEFCERNRNESES TS RAEHIIMER
CEN, HESRERNERFAINNENEE, FEESBVNNERATANDIERRENARRENFCERR. =
REBEPEENEFCH, HRLETEBNEFCEFAEMENETREPNINGFCE, RENETTETNERS
EEESE, EtEARNAWREE = HEdliur o R — IR E R — BB o',

5.3.2 RRHIN 2 SIRE

ERAF, REFNISFCERSBNSFCENERS, BINARSSRSERE X, EFEENEFCERY
ERFPNINGTTCE, BREMNERNZZMWER. TRFAEENTNORAENRLENERE. £EREFE
IEXBEFERAEREM AR

* HTRENAFNRZIEERTISKERTBLIMERSR, WEFENEE, EXHEBERREFCEEE
RZAHR S RERIERFANNEAFOIREUE, BRIREEAMERALHXRBORFC, NERRELEEY
ERIZSEHIREMAEERZT, ERRZFERER, XMERSREENIEERCEEFERR

o ASHIMEHEEH A IFHFCLEIZBNMEBIHENIIRE, XHRE T £EBRETEERSHTRPER

BREHGHCE

LY
E+1B{TS Y
B

o p——

E+1 BTl
AL

TS EFRESEExecAllocatedFrozenVolume A=/ :

TR LRSS = —man (4T B, 0).

1T BCAREEEExecAllocatedFrozenVolumefZfREASS A EIBITRIM SMNEN, HitEATNA:
FATRA L EET = min(FATROSIER 4 1§ Z 5784 &, 1 HERFRIIES)
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AR PERTENNT:
o FTNRWESIZRKIBE A BEHNEEERITENRBRRNEE, EEAFRKE, RERERREK

. SEEBASENTIABATIEREANAS, MEREEEREEAS, ONFBAS, FUNER, EEHE
EHOEREEERS, EHE = maz (W15 — FlcE) — (BEH — %E5%),0), T
WERBNS = —EEEE x WEELUEN x (1+10%) x (1 + 10%), HhS—M0%SnEER, -1
| OWEEEANE R R AR R N A ANEL), BRI A

o BRSNS ARETIRREEENFENEE, RERTFEFSRIS, 0OAXREES, FAUENIE
=]

SRR TR EERESESTNATIMNEFCES. BRCHERATNIERER:S, APISBEELI TEIERSUEIME
FERLLTHERS, ZENERRFEAER, H30MRIREKEIEN, NRRELSHHTY, ERNRELCHIE

rDjEEO
1 wvirtual void notifySpotAlive(const YDExchange *pExchange)

EEESHERET, BURES EMNFCRESW, ydApiFlydExtendedApiSiBid A FEIVEAWZIEL], newPosition I8 ET
ERISRFEE:

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

E1RE BT YDExtendedListener, BRATE(HanotifySpotPositionEEHIAHEEREE AT E]E
notifyExtendedSpotPosition:

1 virtual void notifyExtendedSpotPosition(const YDExtendedSpotPosition *pSpotPosition)
LB RERSHHEERSIHEFENET, ZEREPESSHIENENE. FRFC. ERINUTIINERFC
B2, XoJgeRIEmMLA T ERR :

o PIBHRERAIMEMNARH, RBMSREIHEEIR

o BFRACHELFIAMECNAEN, RBMSREIFCEIR

o EBEINUTIISIRAI AN ENAREH, REMASHEMRECHASIESZTIES X2SEIRBEERIUNIE
RS, BLfr EEEMZ TSN, NEEIREERZIREK

> ==
5.4 EiFisE
FPREEENBydExtended ApiFENASISF CAITTE, FFEEIaMEETydExtendedApIUAIEEIRHITH), FRENE
KIENTEDRE, MTAENEDREEENNRE, HaaE—ERE. FamasAEsHEnotifyCaughtUpld
ERR, USRS E R RSSO ER. ESRROBsE0IEONEEAEaR.,
5.4.1 BigfiTEmiTe
B AN SEIRUFC T LA getExtendedPosition/5i%, IREIRYYDExtendedPositionEHESE (14 RiF O,

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

AR LATTENSEURBIN T :
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24 iBg

EEERCHFCHE

YD_PSD_History: FEG

YD_PSD_Today: &6

HRXBAAX DS EHNES, 1BERYD_PSD_History

positionDate

EEENFCHEFCHER
positionDirection YD_PD_Long: ZLEF6
YD_PD_Short: Z3i%6

EEAFOIRARNS, BERZSRERNRZZAHIE X RE.
HAESRZ AN T :

YD_HF_Speculation=1: &4/l

YD_HF_Arbitrage=2: Ef), RBEPEIEF. AMETREER, ZRNREHFENRZT
CERMTSELT R, YDExchange.UseArbitragePosition AtrueltRmZ3z G SIFENRZ 2
e, BUARKSE

YD_HF_Hedge=3: E{%

PN R BRI T

YD_HF_Normal=1: &

YD_HF Covered=3: &5g

hedgeFlag

pInstrument EERNISLREE
pAccount BENULL, FERARIAPIERIKF

SEAIFCHEREIETRHE.
create Hhtrue, SEAZNFERSREI—FFNUIFCENONFC, Efalse, JHAZFE
A IREINULL

ZARM T TARMARNMEESFCNLE HESHEENERSH.

E— T EE R R E S B ETEKENYDExtendedPositiondg5E4H, IRMOEHKEAREURHN, RLEANTS
EHAKENFC. TEMPEKERRRE, A5 ZNREESSREFHEEAZKMIRFCNEE, ’RESTLMBXA
e, BLUEAfindExtendedPositions(pFilter, 0, NULL)SRHIESREHE L HEHIE SRS,

o AGENIFUREFCASMEMDELHERKERER, L AESHAMOEAIEHEE, MAREXEIESE

o AFZHHARNRISCREN, TRESERNAR (BB CH, FRSEISMNEFCHSERER

) A BRBFrERERHIEFS

B MAR AR NS R E D IS HTERESHSCHNTE, BREERAEEERTKEEMNER
YDQueryResult.destroy({5ER O ECHIZSE, AefERdeletefflifR. #BHGEE—FGE:

o AAFENIFRAB—XFHIREMENEFS
AR RREREE TIRRAAS Z0TNTE, MESXARSSSIHN=E, MENSESERNIER
EERKRLF.

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

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

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

5 virtual YDQueryResult<YDExtendedPosition> *findExtendedPositions(const
YDExtendedPositionFilter *pFilter)
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S YDExtendedPositionFilterE N FEHESIRAAN T :

FE

PositionDate

PositionDirection

HedgeFlag

plnstrument
pProduct
pExchange

pAccount

L

EIANFCFCHEE, REN- 1R TZEEAERN
YD_PSD_History: HEG
YD_PSD_Today: &6

EEENFCHNIFCHE, IREN-1RXTZSHAEN
YD_PD_Long: &6
YD_PD_Short: Z=3LiE6G

ETARNTFEINRFRTNS, BHERZMERERNRZMNEN AR, RER-1RJNZEHAE
V'

HALSRR B AT T

YD_HF_Speculation=1: &1

YD_HF_Arbitrage=2: £f), [RBFEATIF. NMETRERER, ZRANEREHFENRZF
RTS8, YDExchange.UseArbitragePositiongtruelI R mZ SIS ENZZ S
e, BUARSF

YD_HF_Hedge=3: &E({®

BRI BT

YD_HF_Normal=1: &

YD_HF_Covered=3: %5

B8, IREANULLNABRE]
FERRIEET, IREANULLNIARS!
RZFEE, REANULLUAPRS

R RBIBIRRIREINULL

HES O R A S ERRMRINARZIBIN T AR:

1 1if YDExtendedPositionFilter.PositionDate>=0 and
YDExtendedPosition.PositionDate!=YDExtendedPositionFilter.PositionDate:

2 return false;

4 if YDExtendedPositionFilter.PositionDirection>=0 and

YDExtendedPosition.PositionDirection!=YDExtendedPositionFilter.PositionDirection:

5 return false;

if YDExtendedPositionFilter.HedgeFlag>=0 and
YDExtendedPosition.HedgeFlag!=YDExtendedPositionFilter.HedgeFlag:
return false;

10 +if YDExtendedPositionFilter.pInstrument!=NULL and
YDExtendedPosition.Instrument!=YDExtendedPositionFilter.pInstrument:
11 return false;

12

13  1if YDExtendedPositionFilter.pProduct!=NULL and
YDExtendedPosition.Product!=YDExtendedPositionFilter.pProduct:
14 return false;

15

16 if YDExtendedPositionFilter.pExchange!=NULL and
YDExtendedPosition.Exchange!=YDExtendedPositionFilter.pExchange:

17 return false;

18
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19 return true;

5.4.2 HifRISE

SR N EHIN I 5 BT LA getExtendedSpotPosition753%, IREAYYDExtendedHoldingZ5HaF1& iES £
ORI

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

AR LIAT5 S ERBRIN T :

o 1588

pinstrument  EFTHNSLIRMEE

pAccount EENULL, FREAZSRIAPIERIKF
IR CHESRTHE.

create EHAtrue, BHAFIFCHSREI-SZFRLISECREAMISE,; Efalse, BHRAIFOHSIR
[EINULL

ZIARET TARF AR EEARCHSE EEAHERENERSEL

B AR RE B S REEKENYDExtendedHoldingtS5T04H, INEFMOEHHKEARERUBHE, RLEAFAD
EHAKENFC. TICMPEKERRREE, A5 ANREESSREFHEEAZHIFCHNEE, ’REETLFBXA
., BILAAAfindExtendedHoldings(pFilter, 0, NULL)SRERIEIREUHE SIS CRISEL.

o AFEHFURERFCASMEMDEHERKERER, T ESHAMOENIEHEE, MRS XEIESE

o AFFHRRRUIRSCKREN, UESEMXER (F—RBRSEH, FRSHUBSMERFCHISERER

) AeeBRBFERERFIFE

B AR AR IR E D IR NTERERMSCHNTE, BREEREEREFERA=HREENER
YDQueryResult.destroy()#E8¢2 EohY=SE), Ael{ERAdeletefflfR. fBECRE—FEE:

o AGEHFRIARXFIREFENES
A ENRARREREE TRRAAG EZSRNZE, MESRARTSSEHNTE, MENSESEINER
EERRLF.

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

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

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

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

S#7YDExtendedHoldingFilterZ MNFEMES BN T :

FER 1588
plnstrument BL0tEE. IMREANULLRIARE,
pProduct FEERiEEt. AMREINULLNABRS,
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FER 15288
pExchange RBFEEt. WREANULLNIABRSE,
pAccount KRB RIREIZEANULL

AR RS ERFRMRINIBEEN T

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

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

if YDExtendedHoldingFilter.pExchange!=NULL and
YDExtendedHolding.Exchange!=YDExtendedHoldingFilter.pExchange:
return false;

10  return true;

5.4.3 BRGNS

ERE AN E RN 5 B BT L A FgetExtendedSpotPosition/53%, IREIHIYDExtendedPositionZEHIFIE WiES =
HRRTEL S O,

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

AR LA ENSEURABIN T :

o 1568
pinstrument  EEENSLIRMEE
pAccount EENULL, FERXHRIAPIERIK,

LA CHEGEIRTRE.

create HhHtrue, BEAFNFCHSREI-FFNUIFCRANEGE,; Efalse, BHATFEHRIR
EINULL

DRRETIETERFCNAE, ASEUSIIREE DERESNITEHERERISFCN=E, BEEEREEEFEAT
S EENERYDQueryResult.destroy(iE8 23 EoAY=S|E.

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

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

2#1YDExtendedSpotPositionFilter& NFERES BN T -
FE i7L:): ]

pinstrument BLEET. WREANULLIIAIRS.
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FER 15288

pProduct FEEigET. AMREANULLIIARRS),
pExchange ZEFTHEEt. AHREINULLIIZRBRAE],
pAccount IRRETEREIREANULL

HRES O R A S ERRMAINERZIBIN T AR:

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

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

5 return false;

7 if YDExtendedSpotPositionFilter.pExchange!=NULL and
YDExtendedSpotPosition.Exchange!=YDExtendedSpotPositionFilter.pExchange:

8 return false;

10  return true;

5.4.4 BiERHESIFCIRH

ZIEAER LR AR ERESIFCIRMRM T UATAiE, HE*combPositionDetail DE2ME—HEH S BHAYER

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

® Note
DIAAPISEIRHEREREBSIFCONAE FEREERIEDVERESHECBITHEHR.

IR[E]EJYDExtendedCombPositionDetail S A= ER U0 R~ :

FE 1588

m_pAccount EREERORME TR EE R
m_pCombPositionDef EREERFOE IS

Position ERASIFCHEE

CombPositionDetaillD ERASIFCRMID, REIE LR AR

ZIARM T EARMARNS EENERESFCIRENTTE, EESHENERSEH:

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

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

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

5 virtual YDQueryResult<YDExtendedCombPositionDetail> *findCombPositionDetails(const
YDCombPositionDetailFilter *pFilter)
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HT R R A ST CIHERE R EREMHNREBEU TR, MMEFIIEEYDExtendedCombPositionDetail &5/
Detail, YDCombPositionDetailFilter{&5 fIFilter:

1 if Filter.Includesplit==false and Detail.Position<=0:
2 return false
3
4 if Filter.pAccount!=NULL and Detail.m_pAccount!=Filter.pAccount:
5 return false
6
7 if Filter.pCombPositionDef!=NULL and Detail.m_pCombPositionDef!=Filter.pCombPositionDef:
8 return false
9
10  +if Filter.pInstrument!=NULL:
11 hasMatchLeg=false
12 for (int legIDlegID<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
24
25 if Filter.PositionDirection!=0 and
Filter.PositionDirection!=Def.PositionDirection[legID]:
26 return false
27
28 return true

S YDExtendedPositionFilterE N FEHESIRBAIN T :

FER 1588
pCombPositionDef ERESHCENIEE, REANULLNARS
plnstrument BEEET, IREANULLIUAERS!

EEENERASIFCIHHERSFCHM, RENOFRNZEEAER
PositionDirection YD_PD_Long: Z¥E6G
YD_PD_Short: ZS5UES

IncludeSplit RO BERENERESICIHA

B R R E BN R EEKERYDExtendedCombPositionDetailfS5t#i48, MBSO EHHKERESHN, R
SEANMSEHEAKENERESFCHHA. TIEMORKERERER, AN EMNREEHEREHEEARHFIERES
OGS, ERETLUFBX MR, FJLUERfindCombPositionDetails(pFilter, 0, NULL)SRIREIREGHE S4RIE
SBEEOIRMANEEL

* AEFRFLREESRASITCHRArSMEMO B ERERS, JUESRMOEETEE, MARsXE
1aE D

* FTFRIRRRIRERASTHFCRARSE, FJRERXER (FRRBMERASHCRME, SRS
BUMEERASHFOCPRENSEAEHERER) FeBRRERERMIMERASIF R
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B R AT RS B A E S I A NS B B &M NE S ASS OIRMNZSE, (BB RE T ARSI ENER
YDQueryResult.destroy(#E8R S ECAIZSE), fBEGEESE—F75i4:
o AFEHFARABRFIREFEIERESIFCIEH

* AEFRIRRRRERAE TIEMBER 0 ENTE, MESRERMESEHNTE, MENSESERIET
FETEREF
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6 fRIEEIRE

2023FiE, BFRZMEXNERFHEHFNEASRIISER, AT, ZFEEIEMRESERRAEFRRISER, £
DI EXZIMERIGHISEE, SXZAERK—RINEARBHRHMEFRISNEAGRISHT, NTE—MREE, &
BRSPS T mEREARIESER, MAMRERESRIESER, FAlt, FXEY THRIESEEEES, HERIES
BRENAEREE. FRX—ER, IXRAERRISEENFRT—RES5h, HESRIESNE,

BRISIASHF A T RIESIEER:

e YD_MM_Normal=0: {E4FIEEiER

* YD_MM_SPBM=1: XBEIATSPBMASRIEEEE

e YD_MM_RULE=2: KEFTRULEASRIESEEY

e YD_MM_SPMM_SHFE=3: FHAFRSPMMAES{RIFEIER

e YD_MM_SPMM_INE=4: BERFISPMMAS{RIEESIEEY

* YD_MM_RCAMS=5: H&RTRCAMSHS{RIFEIEE
MFERYJAPIENREE, ZAFHIBEIRHANEN " REAABTHRZEE, EEREERTNASERIISSHPRIT.
XIFEFydExtendedApifi&EEE, AILAERLITAEREEN SIS~ RETHRIESEE:

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

6.1 (ERFIEEIEE

ZIARHERZZ RIS WEFAERNZR TS EREFBESRARS B, FTESIRBOR, ZEMEREREES
R LR, sERFTAP SRR SR —REFITEALRIEE, EREREUTHRIIERERES R
SN _EAR—EL:

o KEEINAESHRIES, ZXSEREFESRATEL EA—HF

o XPEIFMXIEIER, BAEFEHER—BERAOHEMERTRIE, EREFEEEFFABNRE TIHFEXAMEMR
B EERIRLHE

Eitt, BT _ERmMEFIINZI, ARBFATMRZANEREFEER S NREEENZETE—HN, £8RS
HRtR, SRARZAEIRIAR. TEEHET. BEERNTAR, MSEZREaEREFEESRFAEEHNES.

ZEAAKDIRBAFESRISTIFCHRIES, MEX—IWERLISWME, THEALRIESHEERBRESHIFCHRIIS
F—INSEHERLN. ASEREEER, FXXD TRBFRISNFESRILE, BEEESNBEFXSHI.

6.1.1 HALZRIES

S MBS HEARA:

MRS SR OIES = (I x AATH x T SHINE KIESR + T FHILLIHEER) x Yot
SRS HEARA:

IR S G IES: = (IVHE X Ar20TRH x 3T SHI0Z KARIE G2 + ST PRI LG H) x B

YHRE, ITEHRSRARIESHFERNSENRREE, NIE8ZEIYDSystemParamd (Name, Target) A
(OrderMarginBasePrice, Futures) FISEEIESI, UTFIZEARESEHENRFILIEST:

e YD_CBT_PreSettlementPrice: REZ5E(N,

* YD_CBT OrderPrice: ZREAMNERS, MENEKERIT, SiRBITIRITER/FAK/FOKET, MTEAIREBAMNTE. XEFA
EENST, BRERETFESRAIREAISI
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e YD_CBT_SamePrice: SHIRFGFRIESEFZEERAMN, BIMERAYDSystemParames (Name, Target) A
(MarginBasePrice, Futures) BI2%(E. ARG CRIEESZERFERANZEYD_CBT_OpenPriceft, HILHREBRIEE
RN EIESEMN

YTHEE, IHEREECRIISHNFERNSENGCE, MSREEREEEN. HENFCERIERBERIIHRNERS
FROFE, HIIAELREOEIHSIECRIEE.
SFSE, ItEHESFCRIESNFERNHENFCE, NEZEIYDSystemParams (Name, Target) A
(MarginBasePrice, Futures) HIS#(EEH, LA TFIZEAESEENRFRIGESL:

e YD_CBT_PreSettlementPrice: REZEELN

* YD_CBT OpenPrice: &, HEHACSMEMTERFFCHANNARES. XEMAKRENSN, ERERERFES
ER ST RN a

e YD_CBT_LastPrice: S
e YD_CBT_MarketAveragePrice: mizFIIRISN
e YD_CBT_MaxLastPreSettlementPrice: EFHNFINEEEMNIRE. JZENAHETANR=E/000T, FRESEMN.

6.1.2 HIURIES
6.1.2.1 FmEIRURIES

ST LHARr. BEIRFT. KRR, T HARR. XBRSFTA 2RI RE.
Bk RN EREE AT
P BRI ERIES: = AU X WIS 29350 4 max (BEKIABCERORIE &—F BkIIBURE /2,
B HTRUE R RS /2)] x Bk
BIEIABGERRIE & = BRI LM x SR A 23R AL x T T S8NE T IR 2 Sk fRIE 4R
T TR TR AU L RIE G %
BIIABUEAE = max((ITHRUN—SEREE Z104%) < BAIRLG 2994L, 0)
EYERPNARES AN T:
T i HAUE B ERIES: = [HIRU A X BIRCE 2033 + max (B BHITBUERRIE&—F BIBUE /2,
B BIABER R IE S /2)] X iR
B UIABGERRIE S = SR A LM x SR ELRE x T S 80E BHRUS SkME 4%
T FHUNE BRI S ARIE 4
BEHIBUEE = maz((FEREELME—ATEUNY) X HIRA 23R4, 0)
HRE, ItENURBRRIEESHFERNSENRRERE, BBUNMEZEIYDSystemParamd (Name, Target) 3
(OrderMarginBasePrice, Options) HIS#UERESI, LATFIREARSEUEN KRR ES:
e YD_CBT_PreSettlementPrice: FEEE(., XEEARENATN, HEFREFESRAXLRFERNAT
e YD_CBT_OrderPrice: ZREATMNERT, MIEAKEMRN, X“IRPFRINE/FAK/FOKET, MIEHIREBMNIE,

e YD_CBT_SamePrice: SHEItUFCIRIEESERXAHERANNTE, BMERYDSystemParameh (Name, Target) 79
(MarginBasePrice, Options) HIS#E. HLATHINFCRIESZEAFERIRZYD_CBT_OpenPricely, HISURE(RIES
RN EMESEN

MTHEEHISE, IHENFCRIESHERNSENFCE, BIUNEZEIYDSystemParamer (Name, Target) 79
(MarginBasePrice, Options) FISHIEEH, LA TFIERRSHERNRSRILES:

e YD_CBT_PreSettlementPrice: FEZEEMN

e YD_CBT OpenPrice: FEi, REHGIMEMTEIFCIBANNIMRIES
e YD_CBT_LastPrice: &#ih

e YD_CBT_MarketAveragePrice: m3zFIRIIMN
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e YD_CBT_MaxLastPreSettlementPrice: EFHNFINEEENIAE. HZESNHHETIAMR=/000T, FRESEMN.
XERARENSN, HEEREFEERFSHEFERNAR.

TR, FERTISE, EMELINEZEIYDSystemParamd (Name, Target) /9
(MarginBasePriceAsUnderlying,Options) B9S#(EIEH], LA TFIEAESEENRARILIES:

* YD_CBT_PreSettlementPrice: FFEEM. XEARENS, HEEREFEERFALURFERNGH

e YD_CBT_LastPrice: &HiN

* YD_CBT_MaxLastPreSettlementPrice: EHNFIMFEENIIAE. BZELNHAEHIHMZENOR], EREEEMN.
6.1.2.2 BHSHIRURIES
ERTHEMRZZHRRIEEIL,
B EEIN B RIES AT B AT -

AR HIRCE K ORIE S = (IBLINH% x JIRLA L
+maz (B HIIBIERGAIE S — B BKIIBURAE, SRR R E < BHIBUERLGRIES)) x $&

B IKIBUERMIORIES: = JERGLIHE < SERL G Z3RE x 2T &BE TR L RIEE
BEIIBURAE = max((ITBUN — FERESL10H%) < WIRG 2994, 0)
RISEINERMRIESHIT EAT:

WA IR BT 4 = (TRUMS x IRLE 2038
Fmnaz (B B HTAUEREAE 41 — B BOTRUE (E, BEMRIERH x B EAIBERIT £:2)) x $E

FHIBOERRE S = SERIA 2 x SERIA ZTRM x 2T S U8 BOWRL S R o %
FHHIBOERMRIES2 = AU x LR A ZITEH x 3T & BB B Sk (R 4 5%
BRI = maz((ERSLI0H — 1R x IR &2TRE, 0)

BEREREENE FYDSystemParameh (Name, Target) 79 (MarginLowerBoundaryCoef,MarginCalcMethod1) HI£&#§
8, BRiENNRKRERERIZ 0.5,

SR, ITEASUR R RIS FERNSENRRE, BRUNIEZEIYDSystemParamd (Name, Target) A3
(OrderMarginBasePrice, Options) HIS&UEREH], LTS ARARSEENRARAILESR:

e YD_CBT_PreSettlementPrice: FEEELN., XREARENHN, HEFRTFESEFZIARFERNST

e YD_CBT OrderPrice: HIREARMER, MENKERN, ZHIRBEARMNE/FAK/FOKRS, MIEHIRBEMNTE.

e YD_CBT_SamePrice: SEIFCRIEEERREBIEREANIE, BIfEARYDSystemParam™d (Name, Target) A
(MarginBasePrice, Options) BI£%E. &WITHINFCIRIESZEFERIRYD_CBT_OpenPricely, EINURB(RIEE
RN EESEMN

SFECHISE, ITEENFESRIEESRERINNENSCE, BRUNMEZEIYDSystemParamd (Name, Target) A
(MarginBasePrice, Options) HIS#EEHl, LA TIEARRSEHEBERRRRIGIES:

e YD_CBT_PreSettlementPrice: REZEELN

e YD_CBT_OpenPrice: &, REHCMENMTERFCIRMANMAIRIES

e YD CBT LastPrice: &N

e YD_CBT_MarketAveragePrice: T3z~

e YD_CBT_MaxLastPreSettlementPrice: SRFINFIREEEMIIKE. BZENHHLTIHMRZEN0NT, FRIEESEMN.

XERAERENS, BREREFEESRFZIRIFEANS

MTHRE. S E, BTHAEEETNRERIETR, MULCIEIRE, REPNHNEMSONSEERIEESR

{ﬂ o

717194


af://n2593

PR R RFC++ APILRIZISRS
6.1.2.3 IREHIRRIES
A L, RENEURESEE TS AL FNIELERM, SIAMEEEEEFITEAR IS ERTH 7IXFm N
(RIESIEEL, fla0, HBEUREN1.2, EtbSEARBFMEER (BRiEMELRIESEN12%, REFRERECH7%) |
BISRAZMIES;, HEMERIESEN15%, RERERETH8%, MEMRET0 R, BIRAIEEHEL.
RERNERKFEISMTEARA:
JBE SEEIBUE R ORAIE 6 = ZRMEREL X (BIBUNHE + maz(FERIEARIES R X ERl& 2 Mg
— Tk BT, B AR AREE R 5 X SRS 2000 H%)) x BIRLE g% x $iE

FikEEE = maz(ITAUN — FEAEE L1104, 0)

BEHINERKREEITEARA:
BB T R TFRIE S = MR X (WIBUE + min(maz (GERE LARIES R X BRlE LM g

— B PR, AR RE X ATAUN), ATAUN—HIBUSORT ) x BIRLE Z0TRe%l x Fie

BBEMEE = maz (GRS L0 — 178U, 0)
SRR, ItESNRBRIESHERNSENRRE, BNIEZEIYDSystemParam9 (Name, Target) /9
(OrderMarginBasePrice, Options) HIS#UEESI, LATIIREARSEUEN RARILES :

e YD_CBT_PreSettlementPrice: FEEE(., XEEARENAR, HEFREFESRAXLRIERNAT

e YD_CBT_OrderPrice: ZIREAHMERT, MIEHKERN, ZIREFFRINE/FAK/FOKRT, INMIEAREBNIE.

e YD_CBT_SamePrice: SHINIFGFRIESEZEBERAMN, BIMERYDSystemParames (Name, Target) A
(MarginBasePrice, Options) HI£#E. HATEINEFCRIESZEAFERINRZYD_CBT_OpenPricely, HISURE(RIEE
ERMERIEERN

MNTFERMSE, IHEINUFCRIESHERIHMENFCE, BUNMEZEIYDSystemParames (Name, Target) /3
(MarginBasePrice, Options) FIS#EES], LATFIERESEHENRFRILIEST:

e YD_CBT_PreSettlementPrice: FEZEEN

e YD_CBT_OpenPrice: F &, IRBACMEMTEFCHBANNAYRIES

e YD_CBT LastPrice: &Hih

e YD_CBT_MarketAveragePrice: m3zFIm3sM

e YD_CBT_MaxLastPreSettlementPrice: SRFINFIEEEMIIKE. BZENHBLTIAMREN0NT, FHRIEESEMN.
XEBRAEBNAR, tEFRETEESRSLFHFERINA

YRR, EETSE, EMSLMEZEIYDSystemParamd (Name, Target) A
(MarginBasePriceAsUnderlying,Options) BI&#&izH, LA TFIZAESEBERRFRIGES:

o YD_CBT PreSettlementPrice: REEEE, XESARBNAR, BEERERIESRALAIEHOSD
e YD_CBT_LastPrice: &Nt
e YD_CBT_MaxLastPreSettlementPrice: EFTNFIREERMNIIAE. JZSANZHEMIAKRZEN0RT, FEREESEMN.

6.1.3 HAITIRURIES

6.1.3.1 FEmIRYTIURIES

R B YRS B AR A
B R IRUE BT BURTE 4 = ((CER A ARG x SERIA LT x R A A T M2 ST 4%
LR A A T RS S ARIE £ ) x BRI
Fmaz (PR — SR A AREL N, 0) x MIALA LTR) x Bkt

AV B R EISURIE SR B AT
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P AU BRATBURIE 4 = (R G LRES M x Al G 2 TE x BERlE L 1R T &8 L IRIE &2
IR G L T TR S IRIE S 2) X SRR
+maz (FERIGLNELEAN — TR, 0) x ARG 2TRE) x HiE

ERSRECHHIN A ZIA9UnderlyingMultiply,
6.1.3.2 BIREEHIRTRURIESR
REIINE R TRUREERITTE AT

JB SRR AT AR IE 4 = 1TAUY X HAIRGR%L
AREEIN BRI TAAWERIE S

6.1.4 (REEE

REFNEREENEEFRY NBERAANSRESTESRIESTIT, 2ARZRINREN, BREGALINEREER
RAR, BIRAZEXIEGFRIMAESAN, FURA—K. Beiherr. CHFT. B8R, IBEAIFALRIESISS, X
R, *BRERT. ARSI ASRIESISS.

6.1.4.1 BRXBFRIESE

PEAERAASNERADRES, ER5EIPIEETE—ALMNSLAZLNRT. EROAHIRENEESME
B, BURESBAN—NRZEL SSFREHRES,

HHRRANRS BTSSR RREADRES, B END SIS E TR — RIS L AIZSL A0S, EROAFHRENRIE
SINRE, BURESRAN—NNZF 5 SR EEHRES,

FEFEERERAKBRES, BERGEADIEETE—=RERNSZLA=LANEN. ERCAFHRBEFRIESING
&, BURESRAR—IARZ=mAE ESLRERRIES. PaRERIENFEYDProduct.m_pMarginProductd, iZFE15M
TERENEKTR (BKFEHAREEN, JRaEERtERTUmEmAR) , BikFafmE
m_pMarginProducti§ iz RBNETE—F"m4E. BRiTEFBRATmAE, FralBIEERIF. IC. IH. IMBTR—
R, FrEBMEMREARTE, TS, TETR—FR4E.

M EERIEFRAEES 5REONRIESITENSY, YDInstrument.SingleSideMarginATruelIRRZSHNEESS
BRXAMRIESIHE, SUAsE, BERR N s8R 1P ERIHIG&20a0SingleSideMarginATrue, BTG
VAL EIEHIR S AR S 5B EANPESITE, BRAONRESHEPEEFMXESA, LIS IREZENALN
SingleSideMargin&#%iR & HFalse, WHDIREREFTEREFEERFNH LR,

6.1.4.2 (ERASRIEE
FBIRNERXZFAARNEGREEE T ARNESRESNEDE, TEHBE—NE.
6.1.4.2.1 HAtRES
DT HEERBEERNMBERE:

e YD_CPT_DCE_FuturesOffset: ARIETHAESRIH

e YD_CPT_DCE_FuturesCalendarSpread: XrFrEAteiEHA

e YD_CPT_DCE_FuturesProductSpread: KrEIFrEALIIE R

o YD_CPT_GFEX_FuturesOffset: J"HRRTHAESRHHA

e YD_CPT_GFEX_FuturesCalendarSpread: | HRFFHEALSISHA

e YD_CPT_GFEX_FuturesProductSpread: | HAFFHAESEEGRRD
e YD_CPT_CZCE_Spread: ¥PrpTEF

HIRBASRIESHFESERINIEER/ NG, REBEREH/NIFCHRESEATRIES, FNFRERRIRIESZH
hIRETLRIES, RERESKRIES. INOAHEEMNA:
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o WRARRRRIZZZRTHARIES, B/NI—OMis, SRR, REFHBERIEESSHERIESTEATER,
It EMIEEREEEN, RIEEXRERARZAREER, REMREESRILIE
YDInstrument.m_pExchangeMarginRateshZ

o ERAZEAIANYD_CPT_CZCE Spread, MIEHAEIRAHR, BNIbks:
o LURTRERAIAZEIR, WinBM—Lis+, EERENGEE
o WRFHRIIGLINS, BANELOREHRIES. SUONBLREFFAHIR
6.1.4.2.2 HAIREER
U TFHEERBERMIBEE:
e YD_CPT_DCE_OptionsStraddle: ARSATSEHENER
e YD_CPT_DCE_OptionsStrangle: ARSFTSZHHERNEER
e YD_CPT_GFEX_OptionsStraddle: "HBFsEHEAIEER
e YD_CPT_GFEX_OptionsStrangle: “HAFFSZHERNEER
e YD_CPT_CZCE_StraddleStrangle: *BrsFrsziEs=aizmmER
PIASRESIRESTERBANERINL, AEBERER/NOTETAORIES, ANEERIBINRES 2 AFRET
HIRIEE, BEESRIES. TARESHTEARN: ZHMWBRIES X FEE, KBRS SERITE

FITEAIER, FEHERMEERESEN, RISEEARZMREESE, RSFIESERALIE
YDInstrument.m_pExchangeMarginRatemh#E, /JNBAYEIRRN A :

o UIRFRERUEBRURIES, B/N—iatikd, EERNAkEE

o ITEMBBNTARIES, EERIMITHRESAREZNTHRES
UTESXREUERAMEEEE:

e YD_CPT_StockOption_KS: F3ZAF. SFRFATEET S

e YD_CPT_StockOption_KKS: F3ZAT. FRFTEaEassk

ERERESRIESHFESRBANERE NG, ARBEREFINOTETORES, FNREMBBIIRIES ZPRED
HRIEE, MEIESRIES, PAORESNITELAA:
CUABLLRIE S — JIBEZS S < IR AT % x BPERE) x R, NBRNSEEIN:
o WRAERRVEIRRIES, B/NU—iatiEt, EERNILgEE
o ITERBIIPARILES, BER/NIDRESAFENTARIES
6.1.4.2.3 EINES
M EEEBERAREEA:
e YD_CPT_DCE_SellOptionsCovered: XmFrEEHEAINERRAES
e YD_CPT_GFEX_SellOptionsCovered: | HAFFSZ-HHINHALEAS
e YD_CPT_CZCE_SellOptionConvered: ¥BEFTszHEAtHAERAES

HEERALBTETORES, ANEERBNEISZHTRETAORIE, DEESRIS. TORISTEAR
A ZHFTHIBURIES X FiaE, AXPaERUN&EERYDSystemParame (Name, Target) 3 (MarginBasePrice,
Options) WISEEISEINE, XIAMEIRFIESSERNETISATEARER, EHERNMEERIESEN, (e
REARZRILE, REFFRESZFRELIFEYDInstrument.m_pExchangeMarginRated iz,

6.1.4.2.4 THES
LATNESEEERAMIEEL:
e YD_CPT_DCE_OptionsOffset: ARSATERANIBH

e YD_CPT_DCE_BuyOptionsVerticalSpread: XEFTrSLAEINEEER

e YD_CPT_DCE_BuyOptionsCovered: XmEFTFSEAHINERRAS
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e YD_CPT_GFEX_OptionsOffset: " HBRTHEAA X4

e YD_CPT_GFEX_BuyOptionsVerticalSpread: | HEFFSENERINEEEF

e YD_CPT_GFEX_BuyOptionsCovered: [ HAFTSEAHAIERBESHS
LRRAEF EAMASHISCRRN EEEIMWIRIESN, EEREFEEREA LETRRESARUIMKIRIESNSEIETFE. 2
KARZLISF G MKRITRER, tTeeRMEREANKE, FEtEER T RBEFeraEResNEN, EESEH
BRSO RER SH A ERET NN, DIREEFNIRGELH, HReENHEERN, FUXAREERIESN
BINEE, NREXRABNATLHTESERFIBNERILIS, XEHMBRTFCI2SNFE, BELCEHATZIANGIES

N, TLWTFZIIRE. FEMIRTET, ZIEEREAKAN, REETLUBIEERYDSystemParams (Name, Target)
(PortfolioMarginConcession, DCELongOptionPortfolio) RISEIE T #HZIIBERTTTE.

ERE TR, WEERFERGRTEDYRIES, FNEERERIEESZNFEETAFRES, BEIEERIES. PA
BESHTEARA: (1 — AAFREESYTH) X WBRIES X fFroE, AXPRESEESITNA
YDCombPositionDef.Parameter, FIEEIEFEHESEEEENY.

6.1.4.2.5 ENESEF

UTHESRBERAUEEA:
e YD_CPT_DCE_SellOptionsVerticalSpread: KEATSZHEINEEER
e YD_CPT_GFEX_SellOptionsVerticalSpread: | HEFFSZHEINEEER

YIRAREF DAMASHIRER EETEMRREESN, EEREFIEERA LETHAESAEUNKEESHSZIEES, 5
IBAARZIEFCRFIMKGARER, HMEREANNE, BftER T FEAMERSNBITHE, BRESDIAHFLHE
AR SMATBRET NG, DIXBEENREATH: EEALHNAEERN, TJLKARASHRIEENEIIEE,
IRERAEMAR LIS TESERFTBNERLE, XERRELCTIRSNFC, ERCHARZRNLES, TLET
FizIngE. ER%EET, ZIEEREAXAN. REBTLUBIEEFYDSystemParame (Name, Target) 9
(PortfolioMarginConcession, DCELongOptionPortfolio) RISEIE T #RZIIBERTTTE.

EFETIHE, WERERABHETOREES, FNRERBRIRESZHTRETORIES, BIEIEGRIES. BY
RIEEATERINA:

max (7 BRIIBRIE S — |ZZATRUY — HRRITRUY| x ARG 24, 0) x Fra&E
6.1.4.2.6 HHETHINE
MESXREUE A TEINEEE:

e YD_CPT_StockOption_CNSJC: E33Fr. SFERRFMAMLETINE

e YD_CPT_StockOption_PXSJC: _EXZAR. iRAZEMAGRETINE

BEREERAGIBTETORIES, HFNRERBNRIESZIFRETHOFRIES, PEIESRITEE. TORESITEAN
7 FRREFRIEE X FFOE, ARESFRIIESRAAIRSMIRES, BRTESEESEREHRILS,

LA ESRENER TENEEE:
e YD_CPT_StockOption_CXSJC: _E3ZFf. iRAFTAMIBEHINE
e YD_CPT_StockOption_PNSJC: L33, SFERZFMAGLETINE

BEEFERGEBRTETYRTIE, FNEERBEBIREEZNTRETARLEE, EIHESREE. TARISTENT
7

(BT IS — |ERAFAUT — BRATRUY| x FBRA LT x AR R x F Gl & O
ERESFRISN GRS, BN TEAESEERERTS,
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6.1.5 (RIEEINE

RISURASFRISHEMTEREZ:, BT AEFEHRydExtended ApifEEE LISENMETIERIIS, SINEHT
— LTI A EA.

6.1.5.1 IRBRIESIAE
SRS T IRERNES T A EFRRNESETS, RETEIETHEAMBES, (UNEZREESIRES. &
FERERESAY.

1  virtual double getMarginPerLot(const YDInstrument *pInstrument,int hedgeFlag,int
anyDirection,double openPrice,const YDAccount *pAccount=NULL)

ERTTEPRISEUITR:

o 588
plnstrument =r3i=tan

RERITE,

YD_HF_Speculation=1: #Z#/]
YD_HF_Arbitrage=2: Efl|, REHEAH,
YD_HF_Hedge=3: E{}

hedgeFlag

anyDirection SLsE751E, AJLAMEAYD_D_BuyakYD_PD_LongZ3E, YD_D_Selld&{YD_PD_ShortZ&R<sE

FRIEYDSystemParameh (Name, Target) /9 (MarginBasePrice, Options) HISEUEREERIIMN
(=5

YD_CBT_PreSettlementPrice: IR&ERIEEEN, openPrice ol

YD_CBT_OpenPrice: {#FopenPricetgERIE

openPrice - =

P I YD_CBT_LastPrice: R&{FEREHN, openPriceFoik
YD_CBT_MarketAveragePrice: IR#(FRMIAFII3S, openPriceFoiy
YD_CBT_MaxLastPreSettlementPrice: BHEERGEFNFIELENNKRE, JZENHHLTIHM
REHORS, ERIEEEMN. openPriceoal

pAccount REANULL

KRREALMEREE T EANEFRENPNRIES, HEERINERBAPIREMEREBTIEEN.

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

ERTTEFRSERNTIEE:

sH 1588
plnstrument BLEE

’iRnE, HERZMTERERNRZ BRI N AR,
HAGRRR BTN T

YD_HF_Speculation=1: &4l

YD_HF_Arbitrage=2: Ef), RBSEAE.
YD_HF_Hedge=3: &}

RN BTN T

YD_HF_Normal=1: i@

YD_HF Covered=3: &5

hedgeFlag
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2% 588

includePremium EAEEEENFE

pAccount REANULL
6.1.5.2 IFERIESIHE

LITHEATUREEARIMMERE THFENEF RIS, NRFERIFCTENRISTEBTRNFEE, YT
FETHEXRLRIEE. SHRBMRESHEARR, LWitaJopenPriceHRZEIYDSystemParamfsZIl, I BRITRIUNMSE
EERRESEFopenPricefEERIUNTE.

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

6.1.5.3 HESFRIESIXNE
UTAET AR S AEENES, REERNNREREEN, TS SRS ETREEESERRXE,

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

URTSER LSRG SRR SCRIMBMRIE S, TERIESMASGRILES,
M AEIRES = ARRORNES: + ARRNES — WARKIES, HhEAIRMRIESSBIRlegMargins[0]fllegMargins[1], £
RIEERATTEVRENE.

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

6.2 HE{RIEEIRE
AT EXZMEANRISEZNEREZE, AXABITE, FREENRZAERIIE.
FRASRIESERSCTPRIE 5, UTFBNMBESRISEEGTNBA SR SR ZEGHRIISRENER,

6.2.1 HSRIESIEELERIS
6.2.1.1 I REHFRIEERL

PHFESERSG, REFFIESRETLIREEAFEDR |, 5J7EYDAccountMarginModellnfo.MarginRatioSkEE{RIE
BRH, ZRZREPIEN, FESIKSESFRIEESE.

M 1.486 NRAFHA AT LIS B EAFERNF=REE L, SI7EYDAccountProductGroupMarginModelParam.MarginRatio3%
BURRERNRERY, ZRERIEHEN, FES N REESE

CAEARASPISERORISATN:
BRI S = S5 RIS x $3% L (0 2
SEHFALD: = 3 g PSS FTAE & X BV 72 B R
6.2.1.2 EOEIS

HoASRIESERT, FeHNIJEFEIMRLE, FERNTRAKEARUBSETFEINRREE, Mear-EtReEx, B
EZARM T ORI,

FORWIEXNATEHZIAMESUEITCRENERNEN AR, ZSHNCTPRVIEUEERM®E, &
YDAccountMarginModelinfo.CloseVerify$kBX, #ZAalsCRt 37, #ESWIKFESEIESSE. BRsUFHIERNT:

e YD_CV_NotVerify: Fe&
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e YD_CV_ Verify: #&&, MEBHENT:
o WNRERITFRRSIEN, TICHHTRARSRENT0, WiEd, BN
o MNRASRIFSREETI SRIIBSIERTIGE, WEE, BNLgray
o WMEIRIKIRESFETARESATET0, WEY, sNrEE
6.2.1.3 :EHCE

HoEARIESEREY, REZESRISEENTRFEEIREENERTEE, Fltn, ERSPBMAT=REIEMA,
PF. SR, {ERAILIREFIREE(ERMANIPFEN =M. ERSEEINCTPEYIEIE-IIRTE, oI
YDAccountMarginModelinfo.ProductRange3REX, #BHARISERY E37, FESRIKCAEHSFRIEESE,

BT EGRISERNTR, BRIZIBEFERNTm, DRAERESRRIISERETRiX~RIRIES.
6.2.2 XPEIFRSPBM
TESPBMIRAIEEIAERE |, RIBCTPEFEEEHISIBIERRIEITINT.

6.2.2.1 REEFINNRIES

RRBSPBMAREIEEY, IREBRTATRERIMRIES., JoldRIttsEafl, HE=RiENRTRNEAEIT e EZRITOLLG]
IntraRateY<183, IIBUGREMIINGRLES., FEMIMBESHNTEAA:

HREEMINRAES: = (S AT PR ERIES: — man (RSB RIES, SESEOMRIES)) x (1 — IntraRateY)
PATSLGRIESHELCRIESASPBMANEERRS, (TERFLRILES. RSB RFCIND.

5 EREREIU, HEFRIRNRMPII S EESRITOLflintraRateZ<0. 5T tBaF=4ERARE, BEFERITEIREZR, B
BRISPBMAEFSHRREXMER, BELUEREIR.

6.2.2.2 FEKIE
EF ORI, AMASRTSERTTINS LEORERIRR,
6.2.2.3 ITIURIES

AT ERBHIRGF A TS, TR NASFCNETEIMERIMETR, RS XEFRTZNEFE. TR
5, BRRASTRURIES.

ITRURIES: = 17RCTFH0 X (BERIEATT AT IRES + BIBURAE)
BRI B FRIES = RITEEIRIES R x BLTE x FELEAN x (MFRIESAE + & 2058 5 TRE S hr i)
PR EENTEARESFHVRTSETBNNS, SPBMAMTIURIESITE PN EEREFEREEEN.

6.2.3 Xi@pfRule
TERUICH SRR ERY |, HIECTPE A S Bt ErIE T,
6.2.3.1 ITRURES

AT ERBMIEF BT, RRFEREANENTEAGRIIS. 8FTRRIESN0.

6.2.4 LHAFRFNEERERSPMM

6.2.4.1 FELERIEE

FERSRISEREIMEnAS IS, BARRESADIITERRARNFERBLAEMNEXE, TTEAEMAS,
REENBERERRAS L FORBAFMEBXIEZ (ZFHRE) MEmETLFORBAMBRILZ (EFHREA) |
REE TEATAGEARENTEAEREIS, BATERRANTERERISRINGREREE ST ERERIESE,
R EHRERIESIENSPMMIRRE RIESHMNBIT ANRERIEE.
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AL SR RAE S = maz(InCommPref — 1,0) * [min(L1, S1) — min(L1 — L2, S1 — S2)]
ERAKPRIFSEIT:

e InCommPref: FEHRLERZEER

o L1: BmEAZLSOMNMEXEE

o S1: BRATLIFCHERMIEXEE

o 12: BMAZLFORPMFHMENR I (ZFRE)

o S2: BMRATLFORPMEFMENIEZI (SEFRE)
6.2.5 HEFFRCAMS

FHFFEFFNESHE, NMRRAEZHETENFNESHE, SREaEHER.
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71325
7.1 ke

REESCEEERANIES, REETLIABRBAIESKRIIGEMBNNRS. LB TRBIHESU T,

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

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

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

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

7.1.1 BiEfke

BT BREERBAISCinsertOrder, IRIZFREIREfalse, NiRBBRHEERIMESRET i,

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

fiTEmIRERRISERBEAN T :

88 FEB iz1:):]
YDInputOrder YDOrderFlag IESYD_YOF_Normal

EFRBERS, BEEERFPESTEEFRBRS, RESTLALL

OrderRef
BIREBEEIRT RS,
YD_D_Buy: XL
Direction -D_Buy: =X
YD_D Sell: 52
WTFEESEY:

YD_OF Open: 6
YD_OF Close: Y63, 1&FIF LHARTTOBEIRRT. AT LEBFRFNEEIR
Fr{EASEIEYD_OF CloseYesterday
YD_OF CloseYesterday: EREG, &RF LRAFRFOBEIRAT. HEIEL
HARRFOREIRATEEFA AR/ EYD_OF_Close
OffsetFlag YD_OF _CloseToday: 456, ERF LEARRMIRERAT. HEIFLE]
FfNBEIRATE BRI EYD_OF _Close
XA AR, T HART. ABEATHVESSELY:
YD_OF_Open: FERFEARE
YD_OF _Close: [ERfFAGHR
YD_OF_Open1Close2: FFABEEARE
YD_OF_Close10pen2: FABRFARE

YD_HF_Speculation: &#]
HedgeFlag YD_HF_Arbitrage: &R, R3FHEAT
YD_HF_Hedge: &}
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YDInstrument

YDAccount

SRR B ZFC++ APIJRFEIER

A

FE

OrderType

Price

OrderVolume

OrderTriggerType

TriggerPrice

ExchangeOrderAttribute

MERIRBRISENHBEAT

o

YDInputOrder

FE

YDOrderFlag

OrderRef

Direction

OffsetFlag

HedgeFlag

OrderType

Price

OrderVolume

1588

YD_ODT_Limit: [R{/1ER
YD_ODT_Market: m{tE
YD_ODT_FAK: FAKEE
YD_ODT_FOK: FOKE2

EEINME, MISFEEBEKEMERIRE], ZEN RN

FFReEE, ZEILLTRS:
AEEBEIT S 2989MaxMarketOrderVolume, MaxLimitOrderVolume
FEUERTFESLEIMinMarketOrderVolume, MinLimitOrderVolume

TREBIHFCERSY, IR LR EERASCLUERIEHE

=21

fib kR

YD_OTT_NoTrigger: Fht&si4t
YD_OTT_TakeProfit: 1FZfibk
YD_OTT_StoplLoss: LERfim&

B RIS KRR BAFTAY Al A B

AN

REFRERENE, BIRBEAERXZAEERSN.
YD_EOA DCE_GIS=1: KREFFGISHRINI BRIk EBEIRG

IBERBELIE

EENULL, FREFERAHFIAPIERK,

i71:):]
IESYD_YOF_Normal

EFRBRS, HeEERFSTEEFRERS, KEFTLALUL
R BRI RHEEE,

YD_D_Buy: 3£
YD_D Sell: &

Direction9YD_D_BuyHJ, 1EYD_OF_Open

1 =

Direction5YD_D_Sellft, 1#YD_OF_Close
1EYD_HF_Speculation

YD_ODT_Limit: PR{/iE2
YD_ODT_Market: m{/tEg
YD_ODT_FAK: FAKE2
YD_ODT_FOK: FOKE2

EEME, MSTREEIIIKENEIRIRG, ZIATEEUMEIRET

LEFE, ZRILITRS:

FeEBRIT&24989MaxMarketOrderVolume, MaxLimitOrderVolume

REERFSLIBIMinMarketOrderVolume, MinLimitOrderVolume

FEEBIIF O ERT

1 ESEHEIRE RN IRIRE.
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FE

OrderTriggerType

TriggerPrice

ExchangeOrderAttribute

YDInstrument

YDAccount

MR
Rrf5Rss,

op

SR

CFFEX

SHFE

DCE

CZCE

GFEX

SSERRERHAIF

PAN
=

SSERMTFS

SSEfREFFE

SZSERREERA

SZSETER

B, BEARGPENXAIE
HTIRE, LN ARIMRZAPRIIRRR:

FRHFE—RIERAR, ZAEEPRZBITARRT
BRERSREEMMAFRRRSEX R LR,

YD_ODT_Limit

FFEX_FTDC_TC_GFD
FFEX_FTDC_OPT_LimitPrice
FFEX_FTDC_VC_AV

SHFE_FTDC_TC_GFD
SHFE_FTDC_OPT_LimitPrice
SHFE_FTDC_VC_AV

OT_LO
OA_NONE

FID_OrderType=0 //BR{f
FID_MatchCondition=3 //24H&
v

OT_LO

OA_NONE

OrderType=Limit
TimelnForce=GFD

OrderType=Limit
OrderType=Limit

OrderType=Limit
TimelnForce=GFD
MinQty=0

OrderType=Limit
TimelnForce=GFD
MinQty=0

7.1.2 {iESiREp

HEREAETLI—X

$HEAIOrderType

SRR P EFC++ APIJRIZIERS

L

EYD_OTT_NoTrigger

p=[0)
pi=[0)

=

IBER B ELIE

EENULL, FREFERAHFIAPIERK,

BATESR

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 //BRff}
FID_MatchCondition=2 //BPRIERSS BY,

2

OT_LO
OA_FAK

FTHF

T3THE
FThF

T3ty

TTHF

BEMHHES

YD_ODT _Market

FFEX_FTDC_TC_IOC
FFEX_FTDC_OPT_AnyPrice
FFEX_FTDC_VC_AV

ThF

OT_MO
OA_FAK

FID_OrderType=1 //f/y
FID_MatchCondition=2 //BIRIERSS BY,

Z

OT_MO
OA_FAK

OrderType=Market
TimelnForce=l0C

OrderType=Market
ESEE

OrderType=Market
TimelnForce=l0C
MinQty=0

OrderType=Market
TimelnForce=l10C
MinQty=0

HITHHT:

BN R B INEERNAZIA

7, RELRABN, B2UHABM, —XEHERERTRRE, —IZMERSTF—HES. X
RZETLASK DR, —SLRMEBRSFRT KRS, (B ERRMUTKARN, —IRMERSRT KRS,

BFTREFIILSKNERNL, RI—SLRHEFREFRT—IKRS, BREE

N \

RS

YD_ODT_FOK

FFEX_FTDC_TC_IOC
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{fy
FID_MatchCondition=1 //BIRt&E05RK,

2

OT_LO
OA_FOK

OrderType=Limit
TimelnForce=FOK

T3
2hs

OrderType=Limit
TimelnForce=GFD
MinQty=0OrderVolume

T2Hs

MHRABII16MNRE, JLIRREFZRERENTERK. SSXEREERAELL, HERBIVEEAKME
BEHAGIN, FRENETHREERNERMERE. TEBMNREMEEFTTmEE

° EFIRAIER, HERBIOMKRETIVRDAPIERRE, BEFECHEREEMESIFLIISZERT

TRIE, MEER

B LUESIF—IKAIARIE—IK, WTHRFNFAXES; MEMERPE—AEEERE, KEMEEK

o tEEEINT, HERPOREIVFZEFILIE,

x5z

EERBALIRERERE AR

1  virtual bool insertMultiorders(unsigned count,YDInputOrder inputorders[],const YDInstrument
*instruments[],const YDAccount *pAccount=NULL)
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M EIRBEEEREMINRErue, EoEEIBRIELMIREIfalse, SEIESHENT:

| %88

unsigned count IREATKEL, RESAREEIT 163K
YDInputOrder inputOrders][] REEEEH, SELEHEE—XIN
YDInstrument *instruments[] REELIEETEE

YDAccount IEENULL, FREAZSATAPIERIKF

ZDAEEREIERRE, WEKRBENMESNSEBRANSKIRPINESREERN: AISKRBAEEM S
35, CEIENBFASENEEBFXERWMEAEIR, RHHERIEERITI AR NEERBLIE,. FLt,
HERPIENR. HBEBSEERBIER, IFTISESRERE.

7.1.3 Tl R

frydExtendedApid, BINT —FRIEEFRXIEFHRENIES, XEI5SEEXNMARESS HEN T A E CFKIEE
&, IRgEEINE, NWsERREfalse, HIRREEEFYDInputOrderdAJErrorNo3REX, #ELLRIRIREAIES, HIESR
BIWIEENITEZEN, At NEREESTUERIMERAEESTURMREIESHECTINEGE, MPAYT51E
BERNZENE, BN, BeBIEFinRENNEFE. B, SRELRE ISR REMNAREIES.

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

ERAHXIZIREEAT, YDInputOrdershfgOrderRef2HAPIBITM 1 FFHHAYRES, BMERF450rderRefMit{E, thEMAPIBS
12, ZOrderRefRISHNHIFI B TydExtendedApidiRANERE SHRISTLEI, BIANISRBRRRAIGZERS. BRNES
SEZIEE, WRBRERESS, STLAEEARYDInputOrder.OrderRef3kEARIREFFIAIOrderRef, WNRIGERM

89, EFERTLAZEYDInputOrder.ErrorNomikEHR & RIS WAV RE.,

BEAR NN ENRBAE BRSNS, FTRERRTIATRE:
o ITHEKMERK, EEMEFHFIFERESIRLESNETNA—E, SHEFRREESUREBERERENER
* RRAEFAZSIMRIER—IMKFARS, AREFERNEMMRERBENZINMSEHEEMERMAIER
o BoXIEERREEERIGE
ERMHEXZAIERAIECHN, RELHBEXNENEAEIRE, XEHERBPERGRAMIETAZRRER.
REALMERL T ESREEMARE:

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

7.1.4 {REQEIR

FrB IEfE & eI B R ERERIE BT notifyOrdenkE], WEIEHR/E, #&HYDOrder.ErrorNoA0, MIiZRRIFHAAYIRERENR
LE; FHYDOrder.ErrorNo/93E0, MPFZARERAVIREREIRAME,

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

EHiRBEBHEENEEEHNRZAER, EREIRZAERE], BABR FTEASMEREE RXERN. BEREET
LUBA LTI FESREIRINEELAKBUE SRR, ATLABIEZEYDAccountfAccountFlag@&/igE 7

YD_AF_NotifyOrderAcceptR¥ MBS REIRESTEMI. EEEIRALUESEGKERTEERRFBIIER, BOUDPR
PRSI RETFERAFIERAIMUDPER. EAEREINotifyOrderiR[E], HOrderStatusJYD_OS_Accepted, [R
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T OrderSysID#lInsertTimeRMiES", HEfthFERISEIEMEE, TLAEREIREGER. SN, I HARTRIEISSThiE
<4Hb, EftfERinsertOrder RFR RIS CIRBIHSWENES EIR.

FUWEIZZAER, SAESSENNEIEEE BT notifyOrder ZIXIREEIR, EIRIGRT. HEMIIFSZ2MEMRT
HEX, GINFLRSZAFAKE, FOKEASIREYD_0S_Queuing kATt RE—MESIREEIR, BHINhESFTaIRMN &
MREERHENREWNT IR HETRRNERSE — 2RV EIRMASENIIFHER. RBFMEEHEASFER
HOHRAYT R, BERERSENZITA. BRICEDIEERERZDIENERIREHRRS KT EIZBRERSHIRERN, Fit,
S RAE R RISE PR E AT R 2 FNERITH, MEEMEIZICLUENEF MR SR EIRIRFFEPEEER R, REAY
KSHE LD R,

ﬁ‘ YD OS AllTraded

/>{ YD_OS_Queuing <
.—){ YD_OS_Accepted ’ ‘ YD _OS _Canceled

/r

>I YD _OS Rejected

notifyOrderfiREIFNSE0HBBANT, MYDInputOrderdiERIFNFEEABENA:

85 FE& i A
YDOrder YDOrderFlag EZEAYD_YOF Normal
TradeVolume RN R E
EEAHMRS., HBAEEREMER, HiERME, B—. SBIENTERE
OrderLocallD BESFEARZM. &R, ZRRIEGHIRATMEEDTN. BOFERZFER
YEIREBEAIRIR,

NTFEARR BT, ARZBIHRENRFIRES

NFIMEAR BT, RSB ZFHRRRES, ERNELNRZFT
REPHESESN T

ERXGITRERS BT OrderSys DR AKE, NESEHEEDY

OrderSysID

MNTHIERR BT, ARZBFMRERNRGRES

MTIERZFT, AETERENRZIRERS, ERMESRIRZZ
RERSIFS N T

FoBERBRBRS, RESRE

LongOrderSysID

MNZRZBFE (175%) FRAM BN, BESELUTHF:
REE21 B 3600%(21-17)=14400

HE9mE: 3600%(24+9-17)=57600

A—HB#&9a%: 3600*(24+9-17)=57600

SIREEE R BRI ERT BRI RE R S My dUtil. h A string 2 Timel DA
timelD2String

InsertTime
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24 FER i5BH

MNZRZBFE (175%) FREMENENE. BSELITF:
&1 sF5002FP: 3600%(21-17)*1000+500=14400500
H#295500%F): 3600%(24+9-17)*1000+500=57600500
[A—H#955002F): 3600*(24+9-17)*1000+500=5760500

SRR R BN R B AR FE RS Wyd Util.hehEdstring2TimeStamp
#OtimeStamp2String

InsertTimeStamp

NZRZZBFE (172%) FESMENSDE. BESELITIF:
&E21 /950027 : 3600%(21-17)*1000+500=14400500
H#29535002F): 3600*(24+9-17)*1000+500=57600500
A—H#&2953500%F>: 3600%(24+9-17)*1000+500=5760500

SRR BB BN R (B AR FE RS Wy d Util.hehAdstring2TimeStamp
#timeStamp2String

CancelTimeStamp

REBMARIRTS
OrderTriggerStatus ~ YD_OTS_NotTriggered: Rfifik
YD_OTS_Triggered: Bfitk

ATRERIASIN T, ERRIRSHNIA TE:
YD_OS_Accepted: 1EE#ES, RetIlEiEaERH
YD_OS_Queuing: BAFIF

OrderStat S
raerstatus YD_0S_AllTraded: 2FRAs
YD_OS_Canceled: #8, SSZRAERE
YD_OS_Rejected: 3ZZATEEE
ErrorNo BXINAT A0, $EIRAT AR ZAERS
YDInstrument RESLIIEET
YDAccount HRIAPIZRMKF

BT E32Fr. IRRATMERIIRZATRERS. AGRS. TIRSHAREY, ZEATFERCRZMRENXERSER
IZOrderSysIDFEH, MERICRBMRERSETHFIEIRFENOrderSysID, HEENRABAIFRERS, ATLAER
UM,

SHsEFRydApiflydExtendedApifigEE, BILAEIZYDListenerfinotifylDFromExchangeEiAFEEUNEIRERERE, RE
HRERDIREREFGEASWEILEER, ERRRZMRZNASIEILEE.

1  virtual void notifyIDFromExchange(const YDIDFromexchange *pIDFromExchange,const YDExchange
*pExchange)

RERISEGRABIN T :
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£ FER 588

ID2EEY, TIRERIENIT:
YD_IDT_NormalOrderSysID: Ei@iRBmS
YD_IDT_QuoteDerivedOrderSysID: BN iT4IRERE
YD_IDT_OptionExecuteOrderSysID: HIfYTAURERS
YD_IDT_OptionAbandonExecuteOrderSysID: ERfEFITIUIRE RS
YD_IDT_RequestForQuoteOrderSysID: IEMRERS
YD_IDT_CombPositionOrderSysID: EERERE
YDIDFromExchange IDType YD_IDT_OptionExecuteTogether: §H{TTURBERS
YD_IDT_Mark: B&IRERE
YD_IDT_OptionSelfClose: HIfUHhéiRe
YD_IDT_FreezeUnderlying: MESESHREERSE
YD_IDT_Cover: &=5uiREBRS
YD_IDT TradelD: H4mE
YD_IDT_CombPositionDetaillD: H&IBMARE
YD_IDT_QuoteSysID: RINIwmS

IDInSystem ZEZAEEEIRAVIDE, TR RENT
LongIDInSystem FSBREEHRENEBEIDE

IDFromExchange REFFERNIDE, &AKE24FT

YDExchange RBATEET

XHEFydExtendedApifUiRERE, KALIEEEARERS, EANTERANSHNSXALSIER, RERREIDE
AKKES24F7,

1 virtual const char *getIDFromExchange(const YDExchange *pExchange,int idType,int idInSystem)
2 virtual const char *getLongIDFromexchange(const YDExchange *pExchange,int idType,long Tong
TongIdInsystem)

7.1.5 ¥ BiREE)R

£ R &R T YDExtendedListener, BRARILABIE notifyExtendedOrderfELA MER FEWEIEHR :

o notifyOrderElifElY, TCICRIEMIRRIAEEIRIRE, TICIERIERIAERZATER
o YDExtendedOrder FRYEMBEHEZ{LAT
o M(FEHcheckAndinsertOrderiREEB &iEINE

1  wvirtual void notifyExtendedorder(const YDExtendedorder *porder)

BHFYDExtendedOrder24%&BEYDOrder, TmE{X%ZYDExtendedOrderfYEE=FER:

FER i8R
m_pInstrument REBEELIEEH

m_pCombPositionDef  REAZEEIHYD_YOF CombPositionfBEEEMRAERBEN, FERASIFOENISH
m_pAccount REFrERYR SR ETE T

HRERZEAYHYD_YOF_OptionExecuteTogether§F{TINEIEM, NEFITIHIB-NELUN
=i

m_plnstrument2
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7.1.6 R3Ol

BHERITEFE@ I notifyTradeiREIRAZERR, pE3ZEHRFAIOrderRef, OrderlLocallDF1OrderSysIDIYa] FBFREXE!

BIMRER,

SIAR P EFC++ APIJRIZIERS

1 wvirtual void notifyTrade(const YDTrade *pTrade,const YDInstrument *pInstrument,const YDAccount

*pAccount)

{3

B ERATREIEN TR, SREERNFRABES:

28

YDTrade

YDInstrument

YDAccount

FE

TradelD

OrderLocallD

LongTradelD

OrderSysID

LongOrderSysID

OrderRef
OrderGrouplD
Price

Volume

Commission

TradeTime

TradeTimeStamp

588

RZFMR AR RS
ERXZFRRRSHBE Trade DRISAKE, NSEEERDY

HaEARS, HBXEENEMMER, HIERKE. 1. BRI
SEARZ. SR, BERBEFRIRATIRERNL. BDERZFRIEN
REERIOR,

EREENRZZMREMRS

MNTHIERR BT, ARZFMRERNRGRES

MTIERZF, ARTERENRZFRRRS, ERMEIHIRZATR
BRSBEEN T

ERGRERR ST OrderSysI DRISAKE, NSEEES

MNTHIERZRZT, NRBFMRENRFRES

MNTEERZ, AETERENIRXZFRBRRS, ERIESIHIRZAR
BIRSIHEN T

FoBBRZIIRBRS, RESBE

RAERBRS
IREFTEBIRBARS
BRAZINE

PR FERER

MNZRZZBFE (17=%8) EIREAENRE. BEELTHF:
21 552 3600%(21-17)=14400

HE29m%: 3600%(24+9-17)=57600

[B—B#&95%: 3600%(24+9-17)=57600

Timel DFNtRERY [BRIEEHRFZ S Myd Util. hdRRSstring2Timel DF
timelD2String

MNzZRZZBFE (175%) ERREENERE. B5ELTIT

WE21 id5002F,: 3600*(21-17)*1000+500=14400500

HE&9/=500=F): 3600%(24+9-17)*1000+500=57600500
BE—H#955002ZF: 3600*(24+9-17)*1000+500=5760500

ZIARS IR BN R B AYAERFE FF 2 Iy dUtil.hARAYstring2TimeStamp#Q
timeStamp2String

I a=ri=ias
LPIAPIZE R
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7.1.6.1 ¥ BRE3ZOR

EIRBREFERT YDExtendedListener, BRATE(FH AInotifyTrade[EEIEHEERSERTEIENotifyExtendedTrade:
1 virtual void notifyExtendedTrade(const YDExtendedTrade *pTrade)

BHFYDExtendedTrade2#44/&BYDTrade, TE{X%ZYDExtendedTradefNE/Z=ES:

FER L
m_pInstrument A ELIEET
m_pAccount BAZFRIERR B E e

7.2 f5fEp

REEFTLAEA T REHEHERETFBAFIFAZ: (OrderStatus/9YD_0S_Queuing) AJHRER,
1 virtual bool cancelorder(ybCancelorder *pCancelOrder,const YDExchange *pExchange,const
YDAccount *pAccount=NULL)

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

7.2.1 HiEEEg
STLAER TSI AERERE, MRS E alse, MFBREIEARINERLE T .

1 virtual bool cancelorder(ybCancelorder *pCancelOrder,const YDExchange *pExchange,const
YDAccount *pAccount=NULL)

ERTT RS EOREBIN T :

28 FEB %88
YDCancelOrder YDOrderFlag ES A ERIREAERIIR LR
OrderSysID RZARBRS

LongOrderSysiID  £BENRZIRERS

OrderGroupID IEEIRBEIIRNETEIEHEE, S50rderReffiSEARSCIIOrderRefiEz

OrderRef KERERBERS, 50rderGrouplDEEFERIRISEINOrderReffiiE
YDExchange ERFRTEAZ 2R
YDAccount EHENULL, FRERZSRIAPIERIKF

BEESZR=fHEES, BELongOrderSysID, OrderSysIDf1OrderRef, OrderReffEaS T AAIHRAE I EIEHRAIRIER,
BRsFTEr. EHIRT. BERRT. KRRT. L3XAT. iRSRA.

I HARTB A SRR ZFMREIRER, BT ESFEREIEIREIIEE. R EEEESWEIRZFTEREIM
HARFAE & &IEOrderReffElEAIE R, SHEEIEMEFHIREYD_ERROR_ExchangeConnectionSendError=80%&i%; R
REEESKRIXZMEREE HIFTES KiXOrderRefifIBiE K, 1EAAFHAEIREE R ZATAICHERIER,
I, I EBRTEIOrderReffl{EAFEATREM, ANHEEFER.

DAEEREIRRIELSE, BRI NEEREERAMEMES:
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o BESLHIKTOrderGrouplD, #OrderGrouplDA0, MI4kEEFIMTLongOrderSysIDE, FNEEZIF4EOrderGrouplDIEO
AZIE:
o #FlLongOrderSysID3E0, MEFEEIERIESHTIESAILongOrderSysIDi{E
o #longOrderSysID/90, NIEFAREESHIESRIOrderSysIDIEE
e #OrderGrouplDIE0, MEEIHEEEIE<S S 0rderGroupl DFIOrderReflfE—HEEATIRER

7.2.2 SR
HRBEATLI R MERUMBIS 1 6 MRS, ERE SRR,

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

ERTTERISERABAT :

o 588

unsigned count ek, HEEZAEEEId 163K
YDCancelOrder cancelOrders][] HEAEREE, SRAEHHEE—IN
YDExchange *exchanges[] MR FEMIRE RN ZATEET 4
YDAccount IEENULL, FREFAZRIAPIERIKF

7.2.3 AR

ANEREEARRTD, FPABREURESE I notifyOrdenREIEGHIES, BEMNESRIEEENLE.

NSRBI, FIeREERAHBAERZEEHE, MBI TEIERE]. {BHEYDFailedCancelOrdersHY
ErrorNoSREUHEAMHIRE, BERIZIRBCETHMEE CHEBIER. Hie, SATERIEHBEMERSIRES
REMHBIESENE LESAE LAMTENE, EEMURRESHRAMEHRRAFCRAE. ZRRBARIKHRT
Rk MER, mAERPESALREZERIG, SEIENRRSAREIMARPRSELNOR, WEHRLxHEA

N

1 wvirtual void notifyFailedCancelorder(const YDFailedCancelorder *pFailedCancelorder,const
YDExchange *pExchange,const YDAccount *pAccount)

ERTTERNSEREBINT :

£ FER L

YDCancelOrder AccountRef WRFS
ExchangeRef RBFFS
YDOrderFlag RS AR EARVIR AR
OrderSysID RZFTRBRS
LongOrderSysID LRENRZTRARS
OrderGrouplD HREZIE4HID
OrderRef RREIRBRS
ErrorNo IR

89/194


af://n3402
af://n3422

SRR P ERFC++ APIJRIZIERS

88 FE 71

IsQuote EEEIRMNER
YDExchange IR BRI ST
YDAccount FEIRIERNKF

—RIERT, BEANEREREEESHEAERNTTAEIN, BD:

e {FFOrderSysIDaEELongOrderSys| DiFERAIEHRFIES OrderSysIDFLongOrderSysID, OrderGrouplDF1OrderRef
FTEX

o {§FAOrderGrouplD50rderReffEAIERFIES OrderGrouplDFIOrderRef, OrderSysID#ILongOrderSysIDFEEN
BLATERT, #A0rderGrouplD5OrderRefiiBRHNIHEA LM ERR S _ HIRTE RAR :

o HARBATRENBBLMERIGA RGBT LR

o IRFAEIREIRE, BRBRHBRIRIERFEMESHIRT, MBEAMERSESO0rderSysIDFILongOrderSysID

Eitt, MEHBERLMEIRAY, EHMEIRESERA, BO0rderGrouplDI0, MiE@idOrderSysIDaEELongOrderSysID
BRI AYIRER; FOrderGrouplDJIIE0, MIiEITOrderGrouplDAIOrderRef LIRS M ATIRES,

BEIRAESMEROrderRefEVIRAZS|, LHUWRHES T OrderSysIDFILongOrderSys| DAYEIREERRIRAT, ATLAERIAT
T3 23RBS R AYOrderReffi10rderGroupliD:

1 virtual const YDExtendedOorder *getorder(int orderSysID,const YDExchange *pExchange,int
YDOrderFlag=YD_YOF_Normal)

2 virtual const YDExtendedorder *getOrder(long long longOrderSysID,const YDExchange
*pExchange,int YDOrderFlag=YD_YOF_Normal)

7.3 &5
7.3.1 MBHIESHFH

ERFTREIINE R SRS R, TEEENENECM. FRITERUSHERZRAREHIT 7RSS,
LWRILAEZFFRE RIS, THERTHRE.

IR TEIS A, BRinsertOrderiS S B T AIEHrERIRAIERE,

o FE2 L
YDInputOrder YDOrderFlag ESYD_YOF FreezeUnderlying, iRBiZiRBEEM ST WSS
OrderRef BEFRERS, FEESE SIEREFSXT OrderRefi9itiA
Direction YD_D_Freeze: BifE
YD_D_Unfreeze: f28]
OrderVolume HEHEMRNEE
HedgeFlag IESYD_HF_Covered
YDInstrument IEEFES RIS 29185
YDAccount EENULL, FERXRIAPIERIKF
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732 BRAFE
BRI TS8R, FERinsertOrderf§ MR ZATARE R CHIFCIERIE.
% FER i588
YDInputOrder YDOrderFlag ESYD_YOF_Normal
OrderRef EFRERS, FEESE SIEREFSXTFOrderRefiJitiA
Direction ig:g:?:ﬁ/ ;_f
Ofsefse o ot cnes 6
HedgeFlag IESYD_HF_Covered
ALREREIREES LA ME:
OrderType YD_ODT_Limit: PRINER
YD_ODT_Market: m{/iea
YD_ODT_FOK: FOKE:
Price HEME
OrderVolume FEEHE
YDInstrument EERS O G LUEE
YDAccount HENULL, FERZRIAPIERIKF

7.3.3 BBS &R

BRI TIIS40REE, (EAinsertOrderfE SRR AL EERERNE R ESEIEF. BI8, LRAIRRZAY
FEBRERIS, BRRERIFEESREIS.

sH FER i8R

YDInputOrder YDOrderFlag IESYD_YOF_Cover
OrderRef BERRERS, FHESEEIERESXT OrderRefiTitiA
Direction YD_D_Normal2Covered: Ei@ttsE50

YD_D_Covered2Normal: #F5EEE, (NERT R

HedgeFlag IESYD_HF_Covered
OrderVolume IR E

YDInstrument IR ERAVEIN S L0tEET

YDAccount EENULL, RERSRIAPIERIKS
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7.4 {{{ThFS
7.4.1 38"

KRB EFCH++ APIRTEISES

XSFLHARr. BEIRRR. hEffr. KR, XBEFT. JHEIRT, SISERTYISEREE, ERinsertOrderKIXIAMMBRK. MW
FHXALUBMEIIEL), BNRERR.

LHARR. BERFTSIAMMANGEREITE, AMLIRZEERERIMEHEHRNINESINFEE, ZARETEINEEE

XiEMEREEENIZ.

24 FE

YDInputOrder YDOrderFlag

1588

Direction IESYD_D_Buy

OffsetFlag IEEYD_OF_Open

RIS

IESYD_YOF_RequestForQuote

YD_HF_Speculation=1: 4/l
HedgeFlag YD_HF_Hedge=3:

KrSFRFOSHARRH
w8, FESiEE

OrderType ESYD_ODT_Lim

YDInstrument

YDAccount

BEFANIEL

=R
NMERZNS, ZERRERARESWARFITSE—RER S
XS ML AP RS

it

=i

EENULL, FER=RIAPIERIKA

BP{@YDAccountdfJAccountFlagi & T HEAERYD_AF_NotifyOrderAccept, BMESHARESKIZFESEIR.

ROV ERRE, @M EHRNotifyRequestForQuote REMMARS (IEEEBNF+HEBEMarketMakertr&) il
i, TERERSLTERENGNER.

1 virtual void notifyRequestForQuote(const YDRequestForQuote *pRequestForqQuote,const

YDInstrument *pInstrument)

LA AanotifyRequestForQuote iR ENS B MR,

28

YDRequestForQuote

YDInstrument

FB

RequestTime

RequestForQuotelD

LongRequestForQuotelD

1588

NiZZZZ Ba (17=%2) 2EMiEne. w256
+:

21 %L 3600%(21-17)=14400

H&E9M%E: 3600%(24+9-17)=57600

A—H&9m%: 3600%(24+9-17)=57600

ZIREEH AR RS IR AV TR R & My d Util.hehig
string2TimelD#FtimelD2String

MRS, HREKESK, NSHREET
EREMN RS
I aL9Es

frydextendedApith, ZIARM T EHMESANSAIITIE, ERGTENT:
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1 virtual const YDExtendedRequestForQuote *getRequestForQuote(const YDInstrument *pInstrument)

PR ERGRENEYDExtendedRequestForQuote2YDRequestForQuotef 7, FE I ETLABHEAZEAM B @RequestTime
fRequestForQuote DI RS, EEANERAFEAN, BPA LARGEGGREINULL,

7.4.2 1gffr

SIS LHART. BBIRFT. ThERr. KESAT. THARR. ABESFT. LA, IRERATAMHEHREIRIMLSS, IRINESREEEIH T
HHEIIEENZIAEEHFER (IEEEISFFaBEMarketMakertn&) , AJLUBIIEESystemParamAfyMarketMaker
TEEEISRIEEREIFRNINEE, FEENAERSE,

7.4.2.1 ZiBIRM
AR AR FISEAIXRKIRINE, Rz EIRE alse, NiRBAZIESRIMESAE T HEF.

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

ERTTERISERABAT :

88 FER ik AB
YDInputQuote  OrderRef BEFIRBERS, FIEESEZIEREPXTOrderRefiJiAA

BidOffsetFlag THFRE
SR RIS

BidHedeeFla FEAT RZATEOSCRASHERMIZGRIAEER, ZEFHTHR

geras B, BRRARSFEETA T RSP S

HitR S EEHRIRRERILAARE

AskOffsetFlag SEF RS

AskHedgeFlag SRR

BidPrice LN, ENVRETEN

AskPrice SENHE
=, RIBYDExchange.QuoteVolumeRestrictionBAEIAYESEE]
=PRF:
0 (KFr. T HBFr. LEZXFr. i®ZZFT) : BidVolumeFAskVolumeZ

BidVolume D—PKF0, B—DKFETFO
1 (€FT) : BidVolumeFlAskVolumeZiATF0, BETTUARE
2 (LHBF. BEJEFT. #BE§FT) : BidVolumeFiAskVolumeiiEEE
XF0

AskVolume SEHE

OrderRef EFIRBRS
WiINtrE, ZFEREMNE, FTLARMRES Mk
YD_YQF_ResponseOfRFQ: BalESHNSFRRANT, XIFAE L
Ffr. BENRFR. KFSFR. | HBFF. *BRSFr, EbXZFALams

YDQuoteFlag

YD_YQF_ReplacelLastQuote: RETNRERIEARNT, RASPEAE
g
YD_YQF_ReplceSpecifiedQuote: 2ETMEERIN, RIS
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24 FER i%Ag

RBARINEYE, BRNFAERZAEREES X,

Exch teAttribut
xchangeQuoteAttribute ) 0 p DCE GIS=1: ARSFIGISYETNTEIREFE

ReplaceLongQuoteSysID  FREFFIUSERINET, FEERINEAIQuUOteSysID

YDInstrument IBEFRNIIELIER
YDAccount EHENULL, FERZHRIAPIERIK,

EREIRNEKRE, NTER—FIERSFIRNILSE, SREESMZIRNERIIRANRE, XLEIREREAIYDOrderFlag/y
YD_YOF_QuoteDerived, WREVIHRNSFEREMTERE, NMREBRDIRNNURSE—EMTERSR. (TENRERE
EFZERE, FASREERZ, RNBEPRR. REKSESRMAETERE LI, MRMRES2EEIREN. 17
AIREAYDOrderfIFERSIRIMNYDQuUote FERAIK R FATR:

TR EERIDIrection BIXGRIYD_D_BuyF]YD_D_Sell
SEATAEIREAIOffsetFlagsy BIXIMIBidOffsetFlagflAskOffsetFlag
AT

i

FiREAIHedgeFlags BIXI M BidHedgeFlagflAskHedgeFlag
TEIREBHIPrice D BIRIRBidPriceF0AskPrice
FREERYOrderVolume BRI MzBidVolumeFAskVolume

HIREAJOrderRefER RN EAIOrderRef
THEIRERYYDOrderFlag&BAYD_YOF_QuoteDerived

FIREAJOrderLocal DIRFEEEIREINFRS, EiT4EIREOrderLocal D—EELAT4EIREEOrderLocallD+1
o LEATAREAIOrderSysIDS BRI BidOrderSysIDF1AskOrderSysID

7.4.2.2 LRI
HERNTLADRMERAEIT 1 2NN, EAFESHERES.

Yo owd W W
&)ﬂi)ﬂiHHHH

oM W

)H

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

ERA AN EuRBBN T
285 izL:]
unsigned count WRANERSKEL, B ABERBIT125K
YDInputQuote inputQuotes] IREEE, SEYEHEE—IMN
const YDInstrument *instruments[] SN FE MBIV Z AT EUE
YDAccount EENULL, FREHHBIAPIERK,
7.4.2.3 RN EBR

FrB IEFE & SRR BRI EIREEIE notifyQuoteik[al, EIEIIRS, &HYDQuote.ErrorNog0, MiLFRIEFEAYRINE
RALIE; EYDQuote.ErrorNo/93E0, MIZERFEIRAVRINEHRALEE,

HIRNMEM, WRZWEInotifyQuote; FIRINALLN, NSEILANEAREKEERN, Hep:

* notifyQuote: EMRMNMEBRAE—NEIR, RTRRZAEEWETRIMEK, RAMRIESnotifyOrderZ[ARNRF
e notifyOrder: BRITERBRERELUHSWEIZEE, BISHRSEREA
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notifyTrade: FEIEEREBANRN, BHRRNBARTERSBMEIR, FJLABITOrderLocal DXREZISTERSR, AL
BT OrderSysIDFEZHRIN B

1  wvirtual void notifyQuote(const YDQuote *pQuote,const YDInstrument *pInstrument,const YDAccount
*pAccount) {}

2 virtual void notifyorder(const YDOrder *poOrder,const YDInstrument *pInstrument,const YDAccount
*pAccount) {}

3 wvirtual void notifyTrade(const YDTrade *pTrade,const YDInstrument *pInstrument,const YDAccount
*pAccount) {}

5iREEFRZEL, notifyQuotefinotifyOrderfUIRFFSRZATEMITABX, HitN, ERENIMRING, FEFARERMN
HInotifyQuote/FIREIMFKATENHRERINotifyOrder, M LHARTTIREIMFKITERERINotifyOrder/FIRERRNAY
notifyQuote, RZFNZBEASFEEIRNENRAITH, BEERFERSNEIZITA, Eit, BRETEFRRISEFIHEAZKT
FREFAPEIRITA, TREHEIZCAKEN T ERIAFEBEEEFRbIE.,

Hrh, notifyOrderfnotifyTrade[EE@IREE, notifyQuotesHYYDQuoteRYDInputQuotelJFE, & T &Y
RealConnectionIDFErrorNo, YDQuotefiE(=E2aNT:

8% FER i5t88

LErrorNoJYD_ERROR_InvalidGroupOrderRefit, FRHFIHESDE
YDQuote QuoteSysID WEIRIERAOrderRef; BUFRRRNRS, BTFHEHIRN. ERXZANR
EfEEK, WSHERT

BidOrderSysID STIRMNEIOrderSysID, SEEHRINETHO0., BRBFMEEIERE, N
ST

AskOrderSvsiD SEIRINEYIOrderSysID, SCERMNATH0. ERXEFMEEIEREK, 1
/ S

2YDQuoteFlag/gYD_YQF_ResponseOfRFQRY, (B3 T HREAIARIAY

RequestForQuotelD . . e . ~ .
E BWINS, DR, EXSMEREER, WL

LongQuoteSysID SRERRMNRES, BTREIRMN
LongBidOrderSysID SREERISTIRINAIOrderSysID, SEERIIRINAT A0
LongAskOrderSysID SREERSERINAIOrderSysID, SEEIIRINET A0

SFEERIZSYDQuoteFlagaYD_YQF_ResponseOfRFQRY, iBRTE

L R tF telD
ongRequestrorQuUoteld RGNS, BWRO

YDInstrument RINESLIIEET
YDAccount HBIAPIZRMFIEE
7.4.2.4 i BIRINERR

BIEREFEATYDExtendedListener, BBARLUEIDnotifyExtendedQuotefELA &R FEWEIENR:

¢ notifyQuoteEiERS, FTICRIEMRIMEREIRIRY, TICESIERIARRZZATIER
o HYDExtendedQuote EHIEMH( AT AT
o M(#HFcheckAndinsertQuotelRB B AERING

1  wvirtual void notifyExtendedQuote(const YDExtendedQuote *pQuote)

HFYDExtendedQuote24#&BEYDQuote, THE{XFIEYDExtendedQuotefIEEFER:
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=FER 2 L:]

SRR AT IR R T BA TR
BidOrderFinished LiTEIRE R, 25k, EETIASNETH
EHIRINIENO, NEEHBIASETTH

SERRXS AT EIR R R B B E5ThH
AskOrderFinished LiTEIRBEERR. 25k, EEITEANETH
EHRINEZEENO, NEFEHIANZETTHR

m_plnstrument iU =rAii=tay

m_pAccount RN FTERIR R &S

7.4.3 {iiRin

REET LB TS AREIRTSAEIRN .

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

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

ETHRIABEISEI, ESRRNIET—RETERBASIBMRR. B, B—HRANIIGE, RXBMCRERERE

RAIES, 1EAEIEnotifyFailedCancelQuotelREIAIEHEIR, REEIREIEMSI-FHBEERENER, BELET
notifyOrdenREHEEEARFTEIRBRIHREEIR, BIAE TEENZIE,
7.4.3.1 E@BHEGRN

ALERTIISERRBERN, NRZFLLRE alse, NiRBBEIEEHIRESALE T Pl

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

ERTTERISERABAT :

33l FEB 588
YDCancelQuote QuoteSysID RBFMRN RS

LongQuoteSysID SREENRZIMRNES

OrderGrouplD IEERINFTERGSIEE, S0rderReffi &AL OrderRefiHRIN
OrderRef 5OrderGroupIDEL &R LI OrderRefBHRAN

YDExchange HRERRIN B ZFEET

YDAccount IEENULL, FERZSRIAPIERIKF

eI =MEERINTIN, BiELongQuoteSysID. QuoteSysIDFI0OrderRef, OrderRefff{E S iR A E LRI EIRRIRIR
ffr, BRsHFTER. EHIFT. BERRT. KRSRTRIBRIAMN.

T ERFFEERAN (BB FINGIIRM) KRR ARERRZFMREINES, R AR EIEIR
BIBYRERAN . R EETEAWEIR ZFREIRAIAS RBFrE K FTE & &XOrderReflfliRINIERK, SWESELFHR
[E]YD_ERROR_ExchangeConnectionSendError=80fgi%; MNRITAETEERWEIZRZZEIRERS BRTsAmEES
KiXOrderReflfl{EIEK, EESFERERERARZFTAREERIER. FLt, T HIFTEIRN (BfERLRNTITULIR
) FABERHERULRINHIOrder RefRURINEEAEEM, HEFE.
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DIAERNERRIESE, BRIRI TMBEREERAMEERAR

o BESFMTOrderGrouplD, #OrderGrouplDA0, M4REEFKTLongQuoteSysIDEYE, BNEEEIFFLEOrderGrouplDIEO
HIZLE:
o FHlongQuoteSysIDIF0, NIfERHEHRINTESHIESHILongQuoteSysIDEHRIN
o #LongQuoteSysIDIDZ0, MIEFRREHRINTESHFIESAIOUOteSysI DRI
e EOrderGrouplDIE0, MIEIEIREHRINIES S 0rderGroupl DF1OrderReflE—HEERIRINT

7.4.3.2 It SRHR N
HEBIBNATA—RMEERRIT 1 6 MR, EiS Sl SRk,

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

ERTTERISERABAT :

8% il

unsigned count BURINIKE, REAFREBET 165K

YDCancelQuote cancelQuotes][] BURINMEREE, SRBAEHEE—XIN

YDExchange *exchangesl[] X R FEMEIRINME B TR BT 1A

YDAccount EENULL, FERXRTAPIERIKF
7.4.3.3 [T EiRE

KRN BRSO REN TR AT RGO AS—, hEhr. LHAFT. BEIRRT. XBESAT. L3ZAT. RREIASZ
. BEiTERBSIREERSR, BEEHEAENAS. SHIERNEMI, BRE—TERBIRSERBER
notifyOrder, TiRBMRINMEEnotifyQuote, RAESFBRITERBEBIIERS, FIRERANEIE.

7.4.3.4 B4R

SHIRRBMAR, ERXFIRZAEER T ERELIRERT, WRiZEEHRE alse, MRAZIEERINEAET H
7.

1 virtual bool cancelqQuoteByInstrument(YDCancelQuote *pCancelQuote,const YDInstrument
*pInstrument,int cancelQuoteByInstrumentType,const YDAccount *pAccount=NULL)

ERTTERISERABAT :

24 FEBE WA
YDCancelQuote BFiEErRiEE, HRSEUIRNBXN SZERIEAETEHRTIES
YDInstrument FHERMNG LB

BURMAAIN, RX LB, R REERLERE:
YD_CQIT_Buy=1: #i3L8
YD_CQIT_ Sell=2: #iE58
YD_CQIT_Both=3: XA

cancelQuoteBylnstrumentType

YDAccount EENULL, FRERAZFIAPIERIKF
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7.4.3.5 iR B3R
WNEREHRIN AT, W@ notifyOrderBEIREIZMTERBEARES, BER, BEIRNITAEEnotifyQuoteElifE,

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

NSRRI KM, @I notifyFailedCancelOrder[BEIREEIREE., HATMIEEYDQuoteFHIErrorNoteEfEIRIER. 1B
T8, BEATEFRERIRMKAMEESIESEELENRIRMESENE LIHESHT LAFENR, BZNENIREEVSHE
BNEMEHEAFCRAE. XIRBARKBTRBRMNAMEER, TMERRNMIESREBEIENNG, BEENRE
RiISEKEINRIRIMIASTRRIEER, WERLSEHIRNIES.

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

ERTTERISERABT :

o FER L
YDCancelQuote AccountRef WA= A=
ExchangeRef RABFS
QuoteSysID BRI RS
LongQuoteSysID EREENRZIHRNmS
OrderGrouplD HREIBIEAHID
OrderRef KRERBRS
ErrorNo IR
IsQuote EEEIRRUIRMN ER
YDExchange IR ST
YDAccount IR RN

—RIERT, BURNKMEREREEESEIRIN ERTT 8N, BD:

e {FMAQuoteSysIDEELongQuoteSysIDEHRINBIEIHRFIES QuoteSysIDFLongQuoteSysID, OrderGroupl D[
OrderRefFE N

e {FHHOrderGrouplD50rderReffERMNAIEIHRFIES OrderGroupl DF1OrderRef, QuoteSysIDFILongQuoteSysIDFE
X

BEATFIERT, #FAOrderGrouplD5SO0rderRefBRINMANEIRM LM EIRS_ EIATERAR:

» HRZIMRENEIRNAMERIGASGIRBERK
o REPMEIREIRE, BRRNITBRIRESEAMASERN, BRNMENEIRSESQuoteSysIDFILongQuoteSysID

Eit, BUEHEERINMEMERE, FHMEREEENS. HOrderGrouplDI0, NiEiZQuoteSysIDa,LongQuoteSysID
HKEIXINAIHRER,; FHOrderGrouplD/93E0, M@ OrderGroupl DFIOrderRefHEIRTRATRE,

BEREESEAOrderReEIHREERS|, HKFNES T QuoteSysIDFILongQuoteSys| DEYEREHRINEIRAT, BTLAERLA
TAFRKERIRAYOrderRefflOrderGrouplD:

1 wvirtual const YDExtendedQuote *getQuote(int quoteSysID,const YDExchange *pExchange)
2 virtual const YDExtendedQuote *getQuote(long long longQuoteSysID,const YDExchange *pExchange)
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7.4.4 IRINTRER

LHRF. BEVRRT. KFSRT. ABEERT. SPERT. EXRAT. IRRATSHHRMNMTEANSS (LURAELD) | B LUEEHROIRNTE Z
RIBHERIGLIRNT, AILURABIEIRES.

ECTPeR, CHARFFNRERFTFETEBIAARIRE. flal, EMHEE10FESNRFe, ECHF8FIRIMERIBR
T, ZEHE I LER NP8 FAURMN LRSI BATIR, (ERHTERMRRBMCTPHASHFFETREAR
WOIEE, X EEIFTNRERRTAIF CTREFAMEARF TS —IRENE, EBAERERZ IS IFE
BEFETREAINEE. EER, JERRINMMINERNIIFEFRANTEIFCEN, RESERITH, fl, FHrhs
BI0FREUHE, ECEHFHRMNMERIENT, &MHEAIER FAFRHRN B SCIIRERHARIT BREIRL
£

REEFERARPA SSRGS, TLAEREERNEITEERRHERN, BEERERT—RERBEA—R RN A=
&R, BESERNMERNERAS.

FEOFZREXRN, RBIRLABEES MR, B, PEREXISANER. MEe—RIUsSER=f. RN
BF, #NERYDQuote.YDQuoteFlagi® & 7 YD_YQF_ReplacelastQuotetrdfil, MIFRRNRERERN; R
YDQuote.YDQuoteFlagi& & T YD_YQF_ReplceSpecifiedQuotetrtfiz, NMIFRRITUESERN, HWIRNEEE
ReplaceLongQuoteSysIDHERE; MERKE, WFRRAMER, BISFEZREXRN. BTFHPERZERRMNMANTE, B
RAMREEEL, BESVESELSAIRNBENAZICHE,

ERRATFRSE SIS INA,  TRERIAERR, TRVUARS, HR{TERPRISESEMEFATO, TN, WIR—IARTEERATO,
BAHEFREFTO. RRLRMNE, XBMGEHIELTERRSHRSORNE, RIFRIREAREMSIES FRE—#
LIPS APl R
o EHINBRPDIRM BLESESTRERRMNTER, NI iR
o EWRIREARBDRMN BLETTESTRERANMER
o EIMERRX, NAIRINHIEER
o EIMEARRZX, NIRRT
o EHIREBEILLIRMN

t

ZHFERA—AEEMAT, NIRRT AIX—IARFARZE
TREAIRAN SESRTS FAERA—IB AR THERR, NIRRT AIX —IOH iR
TR SERTT FHRRAI—IABERMAT, NIRRT AUX—IBRIFAZE
o ESTREBRMN L= FERIN—AARETER

» ENEREX, WRIHRNAIX—IARFEARZE

» ENEARN, NIRRT AIX—IAREARZE

7.5 HESHESIHE
TGRSR, Krfr. [ HIFr. E33FF. RRFMREALRIESWSS, REEIERAGIHONBRIES, BET
BERESARAXLRIEE, BAIIBIERESRHECRERIES.

o XT RIS EIFT, SENSHTENRRASHC, BUFRXERHFeLTESIRS. NRETEFHEHS
ERESHCENEREESH, JLUSRESIESTIUES. TOi, KB BMESBRE, THETR
@f,

o XTAMEMT, EENERSENEGRIIS, HtARERFERE, EUARRSERMRBEARNFeaLTAS
RS, BheHEREYY (FIE&LOX0) BaiBRiEe. Forf, MEmEaamiRE, TESLMAE,

o XF EAFRFIRACET, SENASBEES, REEEETEBENASIESHTHES., Fer, EXRRRAIEEMIR
SR, REFE, STFHENEFCEERETEC,
FEEHRITESERY, PETFREASHRESIES, ERFmrsds.
AT EFREAESEAZHAIES EETLNEMEEN KRASSHEREAS, ZRRBTUTEE,
YDCombPositionDeffI3kEN /7 x & WEFEEIEOTEN
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1 virtual bool canuseCombPositionDef(const YDCombPositionDef *pDef,const YDAccount
*pAccount=NULL)

DIERM TIMARRIGIEREEGIES, DHR:

o [F418<: ydApiflydExtendedApifIFEF AT LA AinsertCombPositionOrder KIXRAEASFIEEIES,
ydExtendedApifI AT LAJEAcheckAndinsertCombPositionOrder KX RAHAFIRRABIES

o BE3ES: ydExtendedApifIFF A LA autoCreateCombPosition &EEzHEIES
e BiITH: =TEmNEETRydAutoCPERTAIXESIES, 1ZTEIILINXE FHEERELHZRI.

7.5.1 [REIES

ydApiflydExtendedApifS AT LA AinsertCombPositionOrder RiXRAEHESHFEIES, ydExtendedApifIFF LA
FicheckAndinsertCombPositionOrder RIXREHEGHIRAEIES. SHAMASTTAELL, REBSRMUTEANEHE, &
BREULUAZMARNIREREEZTEESHNES, MEFREESHEE—IFRASHIES. BiY, Bas$iamIA
HEETREIESTH RN,

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

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

checkAndInsertCombPositionOrder5insertCombPositionOrderfJ&#2t8EM, XBIEF
checkAndInsertCombPositionOrdertg¥dinsertCombPositionOrdert& N T APIIHITE N SIS Z T, REREE
Egemﬂz McheckAndinsertCombPositionOrder&EEiRElfalse, {EIREREEZEYDInputOrderdAJErrorNo3kEY, MAE
BEEFEENERRERR, XYUESEAMOESHE:

o XEHM. BiFNE. BEHENBRESEMTGE
- EOERBIFCHITAS, ROAERBIERASHCHITHRA

APIA &AM BT LU EFEAGEMEERRRE, EERSESNMESIES LIBNEMNIFHE. FEAGIESHIER
MREBUREUES, FIEEATE S EFEAREESHydExtendedApiFIFERREEcheckAndIinsertCombPositionOrdersk %k
EAHEES.

insertCombPositionOrderfcheckAndinsertCombPositionOrderf9VE A £ FRR.

24 FE 1588
YDInputOrder YDOrderFlag IESYD_YOF_CombPosition
OrderRef EFIRBRS, FISESEEIEREPXTOrderReff9i5tHA
Direction YD_D Make: B&
YD_D_Split: fi#¢8
OrderType bi=[0)
HedgeFlag IESYD_HF_Speculation

HEEERERANHE.
OrderVolume BENEEMEBIIRERESIFOCENATHEHE.
RENEEERESTECEATRANE.

HEAMID, RESE LXFIARARANTERS, it

CombPositionDetaillID
IEO
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24 FER 1508
SEAISREARORIRS, BEBEAEABAE VIR
YDCombPositionDef FASHEREESTFCENISE, B5*® E7
BX,
YDAccount EENULL, FREFERHFIAPIERMK,

BHERNHERWE, B TEEROBNREE.

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

7.5.1.1 § RASEHR

E1EFA T YDExtendedListener, BRARILUEIE notifyExchangeCombPositionDetailfZELA FE R FEUEIE S BAZHE]
#:

o RWHYASHEMEEN, BEN0EAESEHS
o SEGHEMINSCAIISEASIHRARER LY

1 wvirtual void notifyExchangeCombPositionDetail(const YDExtendedCombPositionDetail
*pCombPositionDetail)

YDExtendedCombPositionDetail &R ES M HY EFEEEC.
7.5.2 BTES

XJFydExtendedApilIFBFTIS, ASEIER FHLAJEAAautoCreateCombPositionskBzhmMES. BRI, B R_sdF
KEFRFOTHARr, M ERFFIRRFVESF CRT A/ RE A, MRALRERRERES, B, T ERAAIRZANES
FfRE, BEEERREES.

1 virtual const YDCombPositionDef *autoCreateCombPosition(const int *combTypes)

&RyEAautoCreateCombPosition, REcRERcombTypestSERIAGREINF, F—MEEXEEFRR
YDCombPositionDef.Priority (B/NFRRMAKRES) BENMUERIVY, F—REATUASHEE, —BRERALAES
HIFE, MARXESIESEES. BER, 8XARautoCreateCombPositioniRZREE—E, A+, aILFA—
PNEMSFR R —EN AR RO AARE, MRKIIFEASHFCHREMRIN, REREREESIERESIFC
EX, MRSERIFEASHIFE, REREINULL,

autoCreateCombPositionB9yEA R A0 FAi~.

24 1588
const int FESSHESRRENAE, UERE. AERREINFE I KEEE.
combTypes HANULLES, BOAMIRIBRABAEERESReEENInT, BN

YD_CPT_DCE_FuturesOffsetZlYD_CPT_DCE_SellOptionsCovered

BENINEELRNE, SBILATEEZROBNREE.

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

BHZIARME T IR AIBAS T HydAutoCPAHR B[R, 2T RBEHSTE, BifeaRiR—ElrRERERT
DGR EHAIXEGIES. £TydAutoCPEIESIRFIFMFER LAAE, BRFREEFEBAPIRAZAGIES. H
F5EMESRLMERNERR, ydAutoCPtERSTRIARFRFNS BERTBES.

ydAutoCPRIBCE S Ay dACP.inifYFIEN T :

1  Appib=yd_dev_1.0

2 AuthCode=echf8f06469eba63956b79705d95a603

3

4 AccountID=001

5 Password=001

6

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

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

9 TimeRange=09:00:05-10:14:55

10 TimeRange=10:30:05-11:29:55

11 TimeRange=13:30:05-15:29:55

12

13  # refresh period, in seconds, default is 10, must be greater than 1

14 Refreshperiod=10

15

16 # directory to hold Tog 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 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 # YD_CPT_GFEX_Futuresoffset=0

31 # YD_CPT_GFEX_Optionsoffset=1

32 # YD_CPT_GFEX_FuturesCalendarSpread=2

33 # YD_CPT_GFEX_FuturesProductSpread=3

34 # YD_CPT_GFEX_BuyOptionsVerticalSpread=4
35 # YD_CPT_GFEX_SelloptionsverticalSpread=5
36 # YD_CPT_GFEX_OptionsStraddle=7

37 # YD_CPT_GFEX_OptionsStrangle=8

38 # YD_CPT_GFEX_BuyOptionsCovered=9

39 # YD_CPT_GFEX_SelloptionsCovered=10

40 CcombPositionType=0,1,2,3,4,5,7,8,9,10

BT NANEMZHRISES, ROSERNRPT:

e TimeRangefSE 7 RAE(THIRTE. EydAutoCPiBEIESRISE INZERBSIFOEN S SEEHES, MRE
IR ZHNEREAERLSHERREINERESHCEN SEMRELL, Eit, ERERAR VR ZMIIRRS
FHEER., FRY, im{TydAutoCPHYRIERFeRIERERTIRT

¢ CombPositionType5autoCreateCombPositionfJ&&combTypestIE X EZ2HEEN, B2EEHESHAERER
=
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ydAutoCPRIEENTIR /9, Econfig txtIZIAAPIRNECE S, MydAutoCPRIECE S {4ydACP.iniZEIANNERY, EILIZSL
HRARBTLABIE :

1 ./ydAutoCP config.txt

—BERNRRRET ERAGHOEXBELLRIER, MREEHEEZENEHREN, YRERydAutoCP, ERELHHFEE
MBEIEILIBEYEE RTINS, BXEREEEMN:

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

7.6 ITINELISTH

TIFANBZ R TINEA SIS, BRAARAIREEEERERISEE, EREREH TR, BREER
ZARWSES AR, LIS ZIERRERABAERZATINELS S SSHISEIR. B, TXATAILUMENREE LN
RBFATRIEL S P SRURIE, —IARBET A,

FBGRATREL S PSR PIERIRK, FEEF MR ERBA TIELI SXPAPHROFFRISEI, SYERZIHERE
FH S TIELSXMTAREFETH, ZERXIEARIERERE. RUZNAYT/ERRTIELI SXMRA AR
(EaCIESE

7.6.1 LHAFRFNEERFT{TINELY SRS

HRIE LEBFANRETRATTAUE LSS AN, 1TIREIREE A LUBT F e B WaHSF X it 2 FR T EHENTFE, 2
HIR SR ZATSIRRRSLEIINEOA TN, EEINEOANTIREGZIEH IS Ba T, (BSLEEINE T AL T
. EENZT I RBTINAESERZHETIEE. R, ZHIR SRS LARIB T ELE S
WA, EREENEFCRNERT LIRS, BARZAINMNEZEN: BFOENEESUFEtf, BRI
HIRTIN RSV SBGH T, AEXRIRIFCHTEM TINGBIMGEE, BRI EL G AR e
. EiRISSIIERIERSS, EPRAMBZSFCHRENE, BREEERFFITENE.

o WEAHNIFEXIPENRE—XZRE THRSANEINFCHE P FeEFEMPFe. MTHEREE, A
IR EEGFE, FEEEEFLHE, WTHHHE, ATNEPFE, SMHEAHEBad PN ELs
RFE, JLIRBERFEN. WatIFex PSRN BBERSCETIRG, WBRZFEE, HFOEENA
2, RRCHANAT R ERIE R X R BB RSB A EIEA B 15:30/1, SEXCHRNAIXS P ERiSFIRGTXY h ERiEAT R A EIHA B RIE
—R 7 AR ZEMEIHE15:308]. BRIENRIIEERZ R FIEEELIMEENE, ZHBNIEEL

o TR TRURIERATVEISEE /S AT LAERIRAH 15:30 BRSNS, B TINES, SSEUEEA AT LAERIEARAY
EF—RBEHRZREBIRRZITINRIE, FIHARURATLIE5:30Z RTINS, BEH T RS, BRiENSRAIEER SR
BTRHEEELIMIEEHE, ZHIBNIABX.

» FHIABIMTNEIERIIBEER], WREERENER BRI TIEMGFHTIERIR. BRI SNEENE
SLEMAVEIN S B MBI TIGNE, EAHISIF OB s,

o T (BY) FHIIFCENITEIEIINES (5£27) HJLRBENER—RZZRE MM (BL) RENWEHERC
TP E, BALBRBENER—RZZHE TR (BY) RENHERFeSHETREFeHTIPFE, if
HENBITN (BLY) SFENEFCE. WPERNIBHERFCET. BHIRaIRiEEAZER 15:30
Al SN ERIBRTEAZIEIERE—3 7 B R ZAIAFIZIHAR 15:30 Bl ERIENSRAEERZRID THEEGLIM
IEEHE, ZHBFNIABEN. XZFEOS, TNENERERFCMRERETIUESHIEEN, ATENLZIXAPI
&, ZIXEEEERE TITNENEHERFE MRS, REEATIEN, ERERNELISERZATARIE TR
5 IERFFERINEVNEHEEFER. BUENOHERFEMrSEIERESKIE.

7.6.1.1 LHAFRFIREIRFRIN REREUST € 3T
ffEFinsertOrderE S IR B AT RS EIUS OX S R al A M A EHUS OXSREO RIS, ERSBIUN TR, MFRE—&
#E. BE. PR (OrderType) MURIRIFEHIRSRERE, RURBRITHBEINCR.

88 FE 1

YDInputOrder YDOrderFlag IEESYD_YOF_OptionSelfClose
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24 FFerRef BREnRE, #EEsEZEERhXTFOrderRefiiHeg

YD_ODT_CloseSelfOptionPosition: ERIEXNEIEARGFEINS, HEBIGEEFER

OrderType ) . .
YD_ODT_ReserveOptionPosition: FENFEEINGEFEIH, AhmEm

RARINS
YD_HF_Speculation=1: &4/l
HedgeFlag YD_HF_Hedge=3: Ef®
RBAAERRFNS, BERRRFERRESWPIRRIRSE—RER DR,
E B E XS R AR RS

OrderVolume  &iCHISEERIEE

YDInstrument BN EEIRF X PRIEINR & 49585t
YDAccount EENULL, FREFERAHFIAPIERKS
AR o RS R T E R A El3 R = @id notifyOrderiR([E], FoICHIHEERM, SIRIREBEISFHNLERDS, ToEMEHSERIBR

8, ERFAIYDOrderS8HIFEHAIYDInputOrdertBAFRAMEFRF—H, EHTRZIESYDInputOrdertBAFRLARTR
MZFE, BEABFEXFEHRPAIOrderStatusLAK ErrorNo T fEERIE 2SI,

8% FE& 5B
YDOrder YDOrderFlag [EEYD_YOF_OptionSelfClose

EEFRS, HBXEENERMER, HIERY. 1. BEMSRETsE

OrderLocallD SHEARZ. SR, ZERDEFHIMRATMEEDTN. BDERZFERIEAN
IREEAIFRIR,
RHMREINRFIRRE, BRZMREHREEIOrderSys DIRAKE,
OrderSysID

RUSEERES
LongOrderSysiD  RPFEENRGHRES, FEBMRSMEAHS, RESHE

NiZzRZZBFE (17=%) FREENGE. BEELUTHF:
HEE21 388 3600%(21-17)=14400

HE9mE: 3600%(24+9-17)=57600

A—HB#&9%: 3600*(24+9-17)=57600

IREEE R BRI ERT BRI R R S My dUtil. hdrfstring 2 Timel DA
timelD2String

InsertTime

NZRZZBEFE (17=%) BRBEENEDE. B5S5ELT6IF:
21135002 F): 3600%(21-17)*1000+500=14400500

H#9m500=F,: 3600*(24+9-17)*1000+500=57600500
A—B#£953500%F): 3600%(24+9-17)*1000+500=5760500

SRR BB BRI R RS B AV HRFE 2 Iy dUtil. h e ASstring 2 TimeStamp#(l
timeStamp2String

InsertTimeStamp

OrderStatus BB/ INAYD_OS_AllTraded, ERIELMNIYD_OS_Rejected
ErrorNo FRIHRG /90, &R ARZFERS

YDInstrument O REIUF O PRI S 20185

YDAccount HRIAPIERIKF
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BT HHARRFIRERATS FE—RRE. &40, XHRE (OrderType) FHRIRIRSHIXIFERIE, RIRBRIAHRBNICR,
It, EEFBEHEEIINEERIEFCINPERSHERNGA. XSRS R REANR B AR N EIRIEF RS, AT
RERZAMESHISE, ZABENRESUFEX MER SISO @RGSO X EREEIAST MIm AR E, HEit, #iHEiE
$hfJ0rderRef RANIES HIBTESHAIOrderRef, LABZEIRE S HEIEIRIECENRAE R NMSEREEIES RIXRM,

fERinsertOrderf§ L MR ZAMEENAMISIFEXNRHE, BRSEU TR,

sH FE 588
YDInputOrder YDOrderFlag HESYD_YOF_OptionSelfClose
OrderRef EFIRBRS, FIEESEEIEREPXTOrderRefAYi5HA
OrderType SRR R ERIBXIRAIOrderType
HedgeFlag ESFREY R RIEI M AIHedgeFlag
OrderVolume 0, FREEHEIS RIS
YDInstrument ISR EIGF O PRI EII & 4915
YDAccount EENULL, RERSRIAPIERIKF
A EBUS G R E A AT EiR B notifyOrdeniRE], FISAINEELM, IRIREIGHNERS, FTiRMEHRE

BEEIRE. EIRAPAIYDOrderSEHIEHAIYDInputOrdertEBFERAIVERF—, FETRZIESYDInputOrdertfEFERLA
REBNFE., EEFTEXEERFAIOrderStatusLAR ErrorNo T fRERIE 2.

8% FE& i5Ag
YDOrder YDOrderFlag [EEAYD_YOF_OptionSelfClose

HEaEARS, HBXEENEMMER, HERKE. 1. BRI

OrderLocallD RENRZH. KRR, BEARZRERIIRAMRERN. BOERZFRIES
REBAIIRIR.
REZFMREINRFRAS, ERXZARBARSHEITOrderSysIDRIRAIKE,
OrderSysID

USBEEDS
LongOrderSysiD  EBFMEENELRES, TARNLSMERRS, RALHE

MNZRZBFE (17R%) FREAM BN, BESELUTHF:
RE21 5958 3600%(21-17)=14400

H#95%: 3600%(24+9-17)=57600

[E—H&9ma%: 3600*%(24+9-17)=57600

IR BRI ERT B RV HRFE RS My d Util.hehRYstring2Timel DA
timelD2String

InsertTime

NZRZ B (17x%) FRBEENEDE. BSELUTHITF:

21 5E500=#P: 3600%(21-17)*1000+500=14400500

HE9m500=F,: 3600*%(24+9-17)*1000+500=57600500
E—H#9&4500ZF): 3600%(24+9-17)*1000+500=5760500

SRR BB AT (BRI R 0L 72 Iy d Util. heRSstring 2 TimeStamp#Q
timeStamp2String

InsertTimeStamp

OrderStatus BiEERRENIYD_OS_AllTraded, 1EHEMNI/9YD_OS_Rejected
ErrorNo FINET A0, $EIRATARZBEEIRS
YDInstrument FRESNRESGT X RIEIN &5 T
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2% FER izt
YDAccount HEIAPIERMKH

7.6.1.2 _FHAFRFNBEIGFRITIN

NETREER, DENBESIFEIUTRURM TS8R, (E£RAYDExchange.OptionExecutionSupportRERRIIHINIT
A EREERIS

o 0: A5, HRRBARZBAETXN DK,
o 1 HEAEENE, MBANERENMLCRENASE. BRiRBREMETX DX,
o 2: FHEBENE, MENEMNEMECREMNFRS. Bl LEIFr. sEFERT. K. M@, TR . £

Ffr. RRAETXIMDE,
EMinsertOrderf§ SRR ZB TR TS, SEIESITEIN R,
o FER 1588
YDInputOrder  YDOrderFlag ESYD_YOF_OptionExecute
OrderRef BEFRERS, FHESEEIERESXTOrderRefiUitAR
Direction IESYD_D_Sell

HETIN R EAIAIOffsetFlag,
XtF_EHRFRFIAEIRAT, S G1EYD_OF CloseToday, REGIE

OffsetFlag

YD_OF_CloseYesterday

XJF KSR, *BESFT. JHBAT, ESYD_OF Close
OrderType IESYD_ODT_Limit

KRIRIRE,
HedgeFlag YD_HF_Speculation=1: 1&#l

YD_HF_Hedge=3: E{}

OrderVolume IBETNEE

YDInstrument IEEFTINEEIN & 29185t
YDAccount EENULL, FREHHBIAPIEZRK,

IR TINERIEII notifyOrderiR[E], EHITAERIBMI, EHRSEBRAESR, EHTNERIEEY, ERUEREE. EiRFHY
YDOrder5ERiEHAIYDInputOrdertfBRIFERAVERIF—E, FALLTFRZIESYDInputOrdertBRAFERIAR TR N FER. K&
EFEXFEIRAAIOrderStatusLAK ErrorNo 7 fZERIE 2.

8% FE& i5Ag
YDOrder YDOrderFlag [EEAYD_YOF_OptionExecute

HaAtRS. HBXEENEMMER, HIERKE. 1. BRI

OrderLocallD SEARZ. SR, BERBEFRIRATRERL. BDERZFRIEN
REERIR,

RZFMEENRFRES, ERXBATIRBEIRSIEBIIOrderSysIDRIRAKE,

OrderSysID N
y ML EEAERS

LongOrderSysID RBFMEEANESRIRRS, F2EBNRZIRERS, RESRE
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24 FER i%Bg

MNZRZBFE (175%) FREAMENFE. BESELT6F:
HEE21 388 3600%(21-17)=14400

HE9mE: 3600%(24+9-17)=57600

A—HB#&95a%: 3600*(24+9-17)=57600

IR EF I ERT B RV HRFE RS My d Util.hepRYstring2Timel DA
timelD2String

InsertTime

NZRZZBFE (172%) FREMBNENE. BESELUITHIF:

EE21 T 5002 : 3600%(21-17)*1000+500=14400500

H#&9m500=#): 3600%(24+9-17)*1000+500=57600500
A—H#&295500%F>: 3600%(24+9-17)*1000+500=5760500

IR AR BRI R B AR 2 Iy d Util. hFhRTstring 2 TimeStamp#ll
timeStamp2String

InsertTimeStamp

OrderStatus FEERRINIYD_OS_Queuing, ERIESMINIAIYD_OS_Rejected
ErrorNo FYIHRG /90, $ERMARZFERS

YDInstrument FHTIAYEI S 2085t

YDAccount HRIAPIERIKF

HTHSUTIERIBRIE, BFRERTERRTS, ELt, MRERETINEE, JLERcancelOrderfliE. BHITNEE
MFHEBIRBIVAEUNEREEEN, BAESEHE,

7.6.1.3 EHAFRFNBEIRFREIFFTIN

HEFRERRF, ZANEEIEHFEAYD_YOF_OptionAbandonExecute EFHIRUTRUR M T 88 ETR,
YDExchange.OptionAbandonExecutionSupportsEFR It T AR BIFE B RS 33 :

o 0: AxfF. BRIL3RFT. R, [ HFBETXANDE. L33, IRRAASHFHFIIRUTIIES , | BIFARSHER
YD_YOF_OptionAbandonExecutelIFFEITIN, {BRAILAERYD_YOF_MarkFEITIN, BAITEESE T,

o 1! SHHERBEINE, FHBANEMENMECRENFE. BRRERZMETXIMDX.
o 2: FHBBNE, FMBENEMEMECREINFES. Bri LR, sEFEFT. K@ ME. PEETXI9E.
{EfinsertOrderfg S AR BATARNF TR, SEUESITIEN R,

| FE 1588

YDInputOrder YDOrderFlag IESYD_YOF_OptionAbandonExecute
OrderRef BERRBERS, FIHESEEIERETXT OrderReffliniA
Direction IESYD_D_Sell

ESTI R EAAI0fsetFlag,
XtF_EHRFRFNREIRAT, S G1EYD_OF CloseToday, REGIE

OffsetFlag

YD_OF_CloseYesterday

X FEAMAZZT, HESYD_OF _Close
OrderType IEEYD_ODT_Limit
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24 FER iAg

RIRITE, HIERZFTSREINAIZATHIE XA E.
HAERRRZATAN T
YD_HF_Speculation=1: 1&#l
HedgeFlag YD_HF _Hedge=3: &%
IREREIN A Z TN T
YD_HF _Normal=1: &
YD_HF_Covered=3: %5

OrderVolume IBETNEE

YDInstrument BB TN AR & L9 8 T
YDAccount EENULL, FRERHFIAPIERIK,

HIN TR ER @I notifyOrdenR[El, ERFITNEIBRT, ERSERAER, ENGFTIEBERY, EiRNERAHE
B, [ERFPAIYDOrder5EHIFFAIYDInputOrdertBEFERAVEFRIS—E, FEILTERZESYDInputOrdertBE=RUKRTE
NFER, IEETEXSIEIRPHIOrderStatusbAK ErrorNo T RIS 2B,

8% FE i5Ag
YDOrder YDOrderFlag [EEAYD_YOF_OptionAbandonExecute

HEaEARS, HBXEENEMMER, HIERKE. 1. BRI

OrderLocallD SEARZA. 2R, DERBERIRATIAREZNL. BOERBZFERIES
AR,
OrdersvsiD RBFMRENEFIRAS, BERXZFRBEHEBITOrderSysIDRRAKE,
g LB

LongOrderSysID RZBAMRENERRES, BB ZMRARS, (RESEE

MNZRZBFE (177R%) FREAMENFE., BESELUTHF:
RE21 958 3600%(21-17)=14400

HE29m%: 3600%(24+9-17)=57600

[E—R&9=%: 3600%(24+9-17)=57600

IR RN ERT (B RS HRFE RS My d Util.hehRYstring2Timel DA
timelD2String

InsertTime

NZRZBEFE (17=%8) FiRENENENE. BESELTHIF:

&A1 BmI5005F) : 3600%(21-17)%1000+500=14400500
InsertTimestamp H#&9m500%F>: 3600*(24+9-17)*1000+500=57600500

[A—H#295500=F>: 3600*%(24+9-17)*1000+500=5760500

SRR BB AT [BFAR R AV EE R 72 Iy dUtil. hARSstring 2 TimeStamp#Ql

timeStamp2String

OrderStatus ERiERNINAYD_0S_Queuing, ERIFLMMIAIYD_OS_Rejected
ErrorNo YIRS A0, $ERITARZFEIRS

YDInstrument RGN AVEN & 20185

YDAccount MATAPIZE R

TG TIERIERIE, BIFERATERRT, AL, MRERENGTNEE, JLERccancelOrderfiE. #iH
BTN ERIB IR S BRI ER EIRZEEN, BINESERE,
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7.6.1.4 LHAFRFNEEIREREL BEWNMERRIFEXd R

fERinsertOrderf§ L MR ZATARIIBLENEHERFCMEKR, BRSHNTER. MTR—KRHEE. G4, ik
& (OrderType) FHRIRIFERIG NS, RIRBRIARIBANCR.

28 FE 588

YDInputOrder  YDOrderFlag ESYD_YOF_OptionSelfClose

OrderRef BEFRERS, FHESEEIEREFSXTOrderRefiUiiAR
OrderType YD_ODT_SellCloseSelfFuturesPosition: & KEAEWAHRFCIH
RIRINE
YD_HF_Speculation=1: %4/l
HedgeFlag YD_HF_Hedge=3: &%

RBFIAMERRRITS, BARGERZESRAMURMIEHE—RERZ 2RI,
R ILEEEXI M ARG

OrderVolume  WHEHAKIFGXIhEE

YDInstrument IBEFEAENEEARECX PRI &5
YDAccount EENULL, FRFERHBIAPIERIK,

BN EEREFF e ER. BEEL SN SRS X EHB LN EE L RN T e BRI S L HARTAS
s THRM, BEENNAR.

7.6.2 XEFR{TRUBLI S

/A Warning

2024F12B31BEEE, ABMAERZES, FAREAPIELEBERZAFIRRE PN EHRIFEX PR
5. ITNENEHERFEXP RS, BYENRAMEHFEXPFeRE. RIS EERSIRDE. RERZE
BRMIHFR, TThfa DRINBERISIRE, BXTFLHERTEN. FHEESSRNIIREZFEXERERR, 7
HFEXIRSS. "

KEFFERTRE, ZAEERIA
SRR ZFERER.

B1.486.96.62f2, ZAEGEHTETIISSHIOARBRTINENEMERF XM, REETEEISRIER
TR B P FERIA,

7
A
H

TRTIRERSFIEER, FHERRN

RIEABFTRUELIW SN, TEHREE BT FEaE NASAIFCXTAMRZFR T EFE, FFASX
RBFTSIERLEISEOAM TN, EEHREANTRAGEER N e T, (BHEEEA AL T, EE
HASL S A ARSI AB SRR Z B TIEEE. BT, ZHIESREINES T LARB TR AT S, HitY
EHRFEVURBEAEPNEHEFE, BEEEE. HEERZH, RESUHEPNEHERE, Hi55H
B, RREENESCRNERT LRSS, BRARRZAANREZEN: B BN AT R, FRERMEER
AR TEDIRFZ MR TN TS, BIRIREIEEISUS Gt TR TN BB, AR TIRENE
HAESHF ORI, BARAEREAORNEHERe, RELENAMBFEFEHR. WA XN EEAIFEX
WRSFRRIERS, BPAMHESMFERENE, TRNMGETNRBLSE—RBERIS, BHAERSTECH
AR,

o WAL EXITRPIBNE—RXZHE THRGUNEMERFCHTIFE, BEFRATHE HFeES5ZR
BERN) BSEFRIFCEFERFEHIREN. MhFerFeMEnsaBEEN, FeIMF IR, TTAM
BEMpacEn, W ZFEE, FeERNEE. BEANRSZ BRI ZHENREIHIHAY15:00-15:30, EHIBEXSRALL
BRZAT. B RAIEREY, RENSRARSISHRE MR NERZ 2 EE R R Fra RS e RET,
ERENSRHI R AL AISEN TEE, ZBBNIABER.
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SRR P EFC++ APIJRIZIERS

WA BT RHIENE—XZRwE FTHRSAONEERFCHITPFE, BREANTHE (TFCESERH
CERN) BSEFRIFCEFERFCHREN. MhFerFeMENIBEEN, FeIMF AT FE, TTAME
BEIAERE, WERZFEE, FeERANERE. RiEEARS B2 AR EIEEAAT15:00-15:30, BIERALL
REUISR. BNEIAIEINGE, RIS mEEi RS R R Z = REEIN RS S E ST EHis
X4, BB G AIEEN PEE, ZHRBREEE.

TR TR ISR SE /5 AT LATERIHA R 1 5:30 BHESITINERIS. MEHTIEE, SEVEINSE S AT LAERIEARRD
EF—RBERBEBIRRTINRIE, FIHARURATLAE5:30Z RTINS, BEH T RS, BRiBENSRAIEERSMm
BTRHEEELIMHIEEHE, %ZHPIBFNEEEX.

R BT RIERIEAASER], IHREBEREMNE ARRRI TG TNEE. B SRELO5ENE
SLEFRIEIN L MBI TR, EtHISSCMBasFE.

TR AR B P RIS EISEE S A ARSI E R — R Z%MmI8 MRS R TR T e, BEdhE
ENB TG ENNERFCE ((TREEESREFCER)) BRFRIFCHEFERFCHEN. XPFerIF
BMMEANZBEEN, FOIUFALFLET, WBRSFEE, HeEBANERE. HiFitiENs B2 EREIE
HAY15:00-15:30, ENEXRALIZRZZA. B RIIEINERY, RRMZRZHT. = medit Ry T Aa s
BITINEIXEHUHAR BB, ZHRIBEBEEN.

BLEN AT XSRS I LIHEEE—32 28 TELY RIS ERFECHTITFE, BYEWNE
HAEF OB BRI TI G A RFOXMELE. BRIghtE NS BRI Z RN ZIHAEAY15:00-15:30, ERIEXISRAT
AR Zr. B midi ey, RrmzRsmn. B ReditiERs N rE ST e ARk SIS BiERd
M, ZEBRIENEEE.

7.6.2.1 KisFiMEREISE 3T

/A Warning

REFTFFRITIC SR, AIhEEZREIERER.

fERinsertOrderf§ L AR ZATARN AT OXNNERE, BRSHUNTRAR. FTER, KEFRNEEUSFEXhE<S
TREREMIRE, PERZRA—EESEEINERILY. RRZXSRBERBRARAS, A kA
S, FUTELIHERBIESREAINE. NRERAEEERMUSMEBIENRK, FFERABEIRR, SIEMZE
BEFELERKIRBER, L, BRNTHE—ERERUAENRE. E2XEHER—NEUE, NREREMAED
FEAL, BBASITAREERBERMREE, HAEREANES, BT KEN, FeNERAEENTRFEAL

o FE 1588

YDInputOrder YDOrderFlag IESYD_YOF_Mark

IREIES0

OrderRef
raerme EHRARHIOrderRefta-1, FIERPHIOrderRefTEATRL

Direction YD_D_Buy: &#ENAEAIEEIS NS

SHHSEE, ENEE EENrE SIS CEEHIITRELNEHEFEXT T
YD_ODT_DCEFtrOffsetForinstrument: JEEEMNAEEL
YD_ODT_DCEFtrOffsetForProduct: 18ERAR=RHIIFFAEIREH
YD_ODT_DCEFtrOffsetForExchange: I8ERXZFHIFIEEIEA

OrderType

RIRIRE
YD_HF_Speculation=1: %4/l
HedgeFlag YD_HF_Hedge=3: Ef%
RBAAAMERRFNS, BERRRFEREESWPIIRFIRSE—RERX DR,
E B E XS R AR

OrderVolume  23OrderTypegYD_ODT_DCEFtrOffsetForinstrument, BJIgEXSHEE
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e

RIEOrderTypel8 BRI E LIS

YD_ODT_DCEFtrOffsetForinstrument: X HERERS L0185
YD_ODT_DCEFtrOffsetForProduct: f5xfEit=RAE—ELIEsHTR% MR
YD_ODT_DCEFtrOffsetForExchange: fFX0/M3RXBFRE—SLIEHRATRZRZ
Fir

YDInstrument

YDAccount EENULL, FREFHHBIAPIERK,

AT AEAMNEHERFCXTMESHHKYE, DAL ERBEAERZIEKRIER, SXEEERERSFANERE, &
BITERSHER, WTERA7R. B, REEEREREAMINEEASGFEINMESE, FEEEFIRRBIRENESS
52 CEIERR, mREREIYDOrderFlag/gYD_YOF_MarkRUREBEHRS, RIBSXSGLIFRERRSZFT. OrderTypefl
OrderStatuss kX7 EAEERNI SR SE. BEETFT HARMENERER, BMEYDAccountfiJAccountFlagiZ & THEAME
#RYD_AF_NotifyOrderAccept, KEFTHRIHIESEASRIZIESER.

s FE L
YDOrder YDOrderFlag YD_YOF_Mark
Direction YD_D_Buy: AN AHIIFEXS RIS
OrderType E/RIESHIOrderType
HedgeFlag EFEIE$AIHedgeFlag
OrderRef -1

YDInstrument

YDAccount

OrderVolume

OrderLocallD

EEIE<SHIOrderVolume

-1

OrderSysID 0
InsertTime -1
T: YD_OS_AllTraded
OrderStatus A - .ra €
5K YD_OS_Rejected
ErrorNo BRIOET90, $ERATARRZFERS

IR¥EOrderTypelREIARGLIIEE

YD_ODT_DCEFtrOffsetForinstrument: EISSISEIISLAIEE
YD_ODT_DCEFtrOffsetForProduct: BiESIEEEIE = mIIE— N ELRIEs
YD_ODT_DCEFtrOffsetForExchange: RISSIEERXRZAINE— N ELRIEE

LFIAPIE R

{EMinsertOrderfS S AR ZATRHN AR OXTEHE, RSN TERNT.

S FER 1588
YDInputOrder YDOrderFlag IESYD_YOF_Mark
IREIES0
OrderRef o . 3
EifE-RAIOrderRefinsR)s-1, FBEKFAIOrderRefT5iEXIRL
Direction YD_D_Sell: BN EHABGFEXTITERIS
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YDAccount

OrderType

HedgeFlag

OrderVolume

SIAR P EFC++ APIJRIZIERS
e

HAsEE, B EtENA SIS ERE RSNt
YD_ODT_DCEFtrOffsetForinstrument: SR MAERSH
YD_ODT_DCEFtrOffsetForProduct: f8ERRE=RAVFFAESEEL
YD_ODT_DCEFtrOffsetForExchange: ISERSZATHFTEERLESA

RIRIRE

YD_HF_Speculation=1: 1&#l

YD_HF_Hedge=3: E{}

RBAAAMERIRFIRS, BERFFERREESWPIHRRITSE—RER BRI,
FE B EEX R ASATI RS

2 OrderTypeAYD_ODT_DCEFtrOffsetForinstrument, BJFSEXHEE

RIEOrderTypelgEARRISLIIEE :

YD_ODT_DCEFtrOffsetForinstrument: fEEEx PHILE S£40585t
YD_ODT_DCEFtrOffsetForProduct: {SatE T FERR = mAE—ELB8 T Z
e

YD_ODT_DCEFtrOffsetForExchange: XM ZATRE—SLIHBHRFZ
RBFT

ESENULL, FRFEAXSFIAPIER,

B A H S O R R IhE A ER 2B notifyOrderiR([E], FToiGRINERE LM, IRHREIGHNGDS, ToiEMeaR(E
fEIRE, ERFPAIYDOrderSHIEFAIYDInputOrderiBRIF=ERAIVEFRIF—E, EILLTERZIESYDInputOrdertBRI=ERLA
REEBNFER, REEFEXTEHRFAYOrderStatusLAK ErrorNo T fZERIE R B IN.

24 FE L
YDOrder YDOrderFlag YD_YOF_Mark
Direction YD_D_Sell: #ENAEISUFEXS B
OrderType E/RIE<AIOrderType
HedgeFlag BEEIE<$HIHedgeFlag
OrderRef -1

YDInstrument

YDAccount

OrderVolume

OrderLocallD

FEEFELaY0rderVolume

-1

OrderSysID 0
InsertTime -1
(Ih: YD_OS_AllTraded
OrderStatus A =P IIEIE
5K YD_OS_Rejected
ErrorNo FXIHET A0, $ERET AR GRS

REOrderTypeilR[E AR & £UH5Et

YD_ODT_DCEFtrOffsetForinstrument: EISSIEEIISLAIEE
YD_ODT_DCEFtrOffsetForProduct: JFig<HEEARmIE— N aLnss
YD_ODT_DCEFtrOffsetForExchange: JBIgSIEEAZATISE— N ELRTISE

LFIAPIZ R
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7.6.2.2 KESFRREISUS €33
/A Warning

REFTFFRITIIC SR, AIhsEZREIEHER.

fERinsertOrderf§ L AR ZATARNEMIUFOXNRERE, BRSHUTRR. FTER, KEFRINEEUSFEXhE<S
TRERFEIRE, DUARZEA—EBREENINEFUAY. FRERXERBINIERARAS, HREFHREA
S, FUTELIHERBIESREEINE. NRERAEEERMUSMNEBIENRK, FFERABEIRR, SIEMZE
BEFETERKARERE, Fril, BRRNTE—ERAERAARRK, EEXUHER—NIE, NREREMAZD
FREAL, BBASITAREERBERMNREE, HAEREAES, BT REN, FeNaRMEENTRFEAL

o FE %88

YDInputOrder YDOrderFlag IEEYD_YOF_Mark

OrderRef SRRSO
EHRFAIOrderRefiae2 -1, FERAAIOrderRefToAXT L

Direction YD_D_Buy: &N EESGFEXTHERIE
XASEE, BEETENE LN TR E AN T E I T

N YD_ODT_DCEOptOffsetForinstrument: }SEEMNANEL

P YD_ODT_DCEOptOffsetForOptionSeries: ErEiNEREIHIFTEENAL

YD_ODT_DCEOptOffsetForProduct: 18EEIN = RIIRTEEIN &2
BiRnE
YD_HF_Speculation=1: %4/l

HedgeFlag YD_HF_Hedge=3: &%

RBFIAMERRRITS, BARGERZSWAMURMIEHE—RERZ 2RI,
R LB IEEXI M ARG

OrderVolume  230rderTypegYD_ODT_DCEOptOffsetForinstrument, AIIEEXTHEE

RIEOrderTypelgEARR S LB :

YD_ODT_DCEOptOffsetForinstrument: fF%fEIN &L
YD_ODT_DCEOptOffsetForOptionSeries: X THIN R FIRE—SLIEEHTE
ZEART

YD_ODT_DCEOptOffsetForProduct: 53 hHI = RRE—ELIEEHARIZEA
=&

YDInstrument

YDAccount EENULL, FREHYSFIAPIERIKF

BT KEMNEEASFEINME ST, DRTEXRBEFRZFAMEKRIER, SAMESTEREIRZAMERE, &
BITERSHER, WTERA7R. B, REEEREAEAMINESASGTENTESE, FEEEPinRBRENE ST
52 CERHEIR, TREKZIYDOrderFlag/gYD_YOF_MarkRiREBEEIRS, HRIBESNSSLRRTESRZZRT. OrderTypefl
OrderStatusskR X BAREERINSHIRINESSR. BERET LARSMNERERE, BMEYDAccountdfJAccountFlagikE THEE(E
IRYD_AF_NotifyOrderAccept, KRN HIESHASKIEIESEIR,

) FEB 1568

YDOrder YDOrderFlag YD_YOF_Mark
Direction YD_D_Buy: &N AESFEXHERE
OrderType ERI§<SHIOrderType
HedgeFlag BEEIE<$HHedgeFlag
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YDInstrument

YDAccount

24

YDInputOrder

YDInstrument

YDAccount

FER
OrderRef
OrderVolume
OrderLocallD
OrderSysID

InsertTime

OrderStatus

ErrorNo

FE

YDOrderFlag

OrderRef

Direction

OrderType

HedgeFlag

OrderVolume

FIERZRFC++ APIRIZIEE
1568
-1
BEEIESHIOrderVolume
-1
0
1

BIh: YD_OS_AllTraded
5 YD_OS_Rejected

FXTHET A0, $ERAS AR ZAEIRS

REOrderTypelR[E AR & £IH5ET

YD_ODT_DCEOptOffsetForinstrument: EHESHEEMISLIIEs
YD_ODT_DCEOptOffsetForOptionSeries: [RIgSTESEEIN RTINS —PNELMN
155t

YD_ODT_DCEOptOffsetForProduct: JRIESIEERIN = RIE— N ELRNEE

LFIAPIZ R

fEfinsertOrderfS S AR ZATHHN AHSUFOXTEHE, BRSEUI TR,

5EA
IEEYD_YOF Mark

YALRIES0
E#RHARIOrderRefia#Z/9-1, FMEKFAIOrderRefFoERT KL

YD_D_Sell: #ENEHIRGFEIHERE

SHSEE, RS EENATE S AN CE SRR SN R e XTH
YD_ODT_DCEOptOffsetForinstrument: SEEMNAINEL
YD_ODT_DCEOptOffsetForOptionSeries: 1SEENRFINFIAEINELA
YD_ODT_DCEOptOffsetForProduct: fSER=RAIFIEEINRAELA

KRR

YD_HF_Speculation=1: &

YD_HF_Hedge=3: &%

REFFAMERRIRMNS, BERRERZSKFTIRRMTSE—IREZZ WD,
EI B R EXS R AT AT

2O0rderTypeAYD_ODT_DCEOptOffsetForinstrument, BJ{EEXTEE

R#EOrderTypelEEARRELIIEET:

YD_ODT_DCEOptOffsetForinstrument: fZEE3 PHIR & L0HEE
YD_ODT_DCEOptOffsetForOptionSeries: fHEEX I THINRFINE—E L85t
NeSPEEER]

YD_ODT_DCEOptOffsetForProduct: X THIR RRE—SLEEER
ZEBRG= &

BENULL, FRER=SRIAPIERIKH
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B RIS B X P A IS A M EiR S @I notifyOrderiR[E], FISAINEELM, SIRHREIIFHN

SIAR P EFC++ APIJRIZIERS

IR

=GNy

ToiE SR E

BEHIRE, EIRPAIYDOrderSHIEFAIYDInputOrdertfEEFERAVEFRIG—H, FELTRZEZSYDInputOrderig@=ERLA

RIEBNFR, EEFEXSTEHRFAYOrderStatusLAK ErrorNo T f2ER

o FE
YDOrder YDOrderFlag
Direction
OrderType
HedgeFlag
OrderRef

OrderVolume

OrderLocallD

OrderSysID
InsertTime
OrderStatus
ErrorNo
YDInstrument
YDAccount
7.6.2.3 KT

1588

YD_YOF_Mark

SEE AR
B/Ea

BXH.

YD_D_Sell: #ENEEISGEFERT RERIE

FEEIE<HRIOrderType
E/Rig<HIHedgeFlag

-1
FERE<SHIOrderVolume
-1

0

-1

BkI: YD_OS_AllTraded
5 YD_OS_Rejected

BRIHAET A0, $EIRAT A BATEIRS
IRIEOrderTypelRBI AR & £IIE5T:

YD_ODT_DCEOptOffsetForinstrument: E3ESHEEMISLIIEsH
YD_ODT_DCEOptOffsetForOptionSeries: [RIgSHEEHINATIHIE—NELHY

=2

YD_ODT_DCEOptOffsetForProduct: RIS MIE— N ESLIRIEE

LBIAPIZ R

RS TIARIETS VS ERAFTNREIRRTTIER), IFBES% LEARIaERATTIY,

7.6.2.4 KiaFrhIFITIR

/A Warning

RS FTGFHTIAIIRIES VS ERIFTRERRTG TIUER) . IFBEES% LEARTIaE R T,

KT ETRCLSINRG, AIhREABEIERER.

7.6.2.5 BGiHKRFREIHI B BE11TIX

/A Warning

KRR SN RE, AREREER. REERZAMREEE.

BEESELTRBBERinsertOrder[A3Z ZATAECEGEEIHI R Bah{TAEHiE.

28 FE

YDInputOrder YDOrderFlag

1588

IEEYD_YOF Mark
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SRR P EFC++ APIJRIZIERS
24 FER i5Ag

EFIRBRRS

HTFREEE M TR E MO TIRESEXFER, SEBALERENL
TR ZFTEIR I M ANE BB R E, EIESARIXEHRAIOrderRefias
-1, FERPAIOrderRefFGERI M

OrderRef

Direction YD_D_Buy: HFITI
OrderType YD_ODT_OptionAbandonExecuteMark: F{F{T1Y

"RIRIRE
YD_HF_Speculation=1: #%#/|
HedgeFlag YD_HF_Hedge=3: &%
RBFAAERRFRINS, BERRRERARSKFIRFEINEE—AER 2,
B TEEXS R A RS

YDInstrument BESHA BTN G LTEE

YDAccount ESENULL, RRFERAFIAPIERIKF

BT REBGE TS SRR, BERTERKRERZAMANERIER, ZXEEEKRREIRZNERSE, SB1TER
RERR, NTRTR. B, REEBERERBNBEINESE, TEEEFinRBIRASNESFFS5Z ILERIER,
MREWEIYDOrderFlag/gYD_YOF_MarkBUREERRS, RIBELNSHELIRTERSZFT. OrderTypeflOrderStatusskRX 5B
EERENISIRIISE. BEET EARSNEREE, RMEYDAccountdiJAccountFlagiRE TESEHR
YD_AF_NotifyOrderAccept, KEFFIIMFTIIESHAS KEEAEIR.

HRHAIYDOrder5ERiEFAIYDInputOrdertlBAFERAVERIF—E, B TERZIESYDInputOrdertfBBAFERIARTEXNF
R, I_REBEBFEXFEIRFAIOrderStatusLAS ErrorNo T ##ERIER AL,

o FE 1588
YDOrder YDOrderFlag YD_YOF_Mark
Direction YD_D_Buy: FHFITI
OrderType YD_ODT_OptionAbandonExecuteMark: BF{T1X
RIRIRS
HedgeFlag YD_HF_Speculation=1: &4/l

YD_HF_Hedge=3: E(%

AID: YD_OS_AllTraded

Orderstatus 50K YD_OS_Rejected

ErrorNo FRINETA0, $ERAT AR BIEIRSHEESHIRS
YDInstrument FF Ba TN S L0118
YDAccount HRIAPIERIKF

{EMinsertOrderfS S AR BTG TINERIE, BRSEUI TR,

24 FE 1588

YDInputOrder YDOrderFlag ESYD_YOF_Mark
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288 FEB 588

IaZIEE0

OrderRef . — .
ElRFHEIOrderRefia#2/9-1, FiEKFHIOrderRefFEiANI ML

Direction YD_D_Sell: HUEBMETN

OrderType YD_ODT_OptionAbandonExecuteMark: HF{T1Y
RRARERE
YD_HF_Speculation=1: &4/l

HedgeFlag YD_HF_Hedge=3: E{%

RBANERIRIRITS, BIERAERZEWARFIREE—RERZ%MWS,
BB ERS N AR AR RS

YDInstrument IEER R B TN & L85t
YDAccount EENULL, FREFEFAHFIAPIERKS

BT KEFEEEFE RIS SHNEHRYE, DRATEXRKARERZAHNERIIER, ZXEEEREIRZANERE, 2817
ERGERERR, INTRERR. B, REEEREREMNEEIGITIIESRE, FEEEFIHRERIRERESF 52 T
HIERR, TRFEWEIYDOrderFlag/aYD_YOF_MarkRUiREREIRG, RIESAHESLIFERSZFT. OrderTypeflOrderStatus
RXSEREENWSIRIIEE. BEETF LARFENRE, RMEYDAccountdiJAccountFlagiz & TIEEEIHR
YD_AF_NotifyOrderAccept, ABFIBMFITRIES AL REIEREIR.

BT AN E MR E R @I notifyOrderiRE], FTICHINEERM, SIRIREITHNLETDS, FTiRMEEIR(ERER
B, [ERFAIYDOrder 5ERIEFAIYDInputOrderiBEFERAVEMRIT—E, R TERZEESYDInputOrdertBRI=ZRIURTE
NFER, EEFEXRFEIRFAIOrderStatusLAK ErrorNo T fRERIEZ B RIH.

B8 FEB %ER
YDOrder YDOrderFlag YD_YOF_Mark
Direction YD_D_Sell: BUEEBFITN
OrderType YD_ODT_OptionAbandonExecuteMark: F{F{T1Y
RRInE
YD_HF_Speculation=1: ¥l
HedgeFlag YD_HF_Hedge=3: &%

RBFAMERRRTS, DARGERAZERAFURMREE—RERZ 2 W3,
B ERERS N AR RS

I YD_OS_AllTraded

OrderStatus . vp_0s Rejected

ErrorNo IR0, EIRIARZFEIRS
YDInstrument HREERGT B e TN S 2018 T
YDAccount ZHRIAPIERIKF

7.6.2.6 XKEF{TIEWEEEFEXH
A Warning

KPR TR S ERE, AIhBEABEIERER.
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fERinsertOrderf§ L AR ZATARITINENEHLEF MRS, BRSHN TR, TEE, KBRIUTRENEAL
FOMMESEARREUIRE, ZEARBEFAE—FESEENNERUAL. RERXERBMIERFARBS, iR
BARMIRES, FLITGELIHTRAIESZKAOE. NRERSEEFEUSMERENRK, IERAERSKEIER,
REMBIIEETETERRAIRBER, LA, BRINSHE—ERERAENRE. BRXEHR— A, WRE
FUARRRRREN, LT AEERERMNREE, MAEAHAES, BT REH, FENaRMEENTRER
VA

o FE %88

YDInputOrder YDOrderFlag IESYD_YOF_Mark

OrderRef SREIRS0
ERPAIOrderRefiaZgn-1, FIFERFPAIOrderRef T EIT R

Direction YD_D_Buy: &i{TIa N @EIEF O RERE
XHHSEE, BMEE eENATE SAINENFCITREIRENSECAEEITREE
LW EHFEXTH

OrderType YD_ODT_DCEExecOffsetForOptionSeries: fSEHINERTIRIFFEHINEL
YD_ODT_DCEExecOffsetForProduct: FSEEI=RAFFEEINEL
YD_ODT_DCEExecOffsetForExchange: 1EE3ZZATHFIEHINESA
’RIRE
YD_HF_Speculation=1: &4l

HedgeFlag YD_HF_Hedge=3: &%
RBIANERIRRITE, DERRAFRESRAFHRINEE—TRER 2R,
IIBIEEXS R AV RS
RIEOrderTypetgERREE LIS :
YD_ODT_DCEExecOffsetForOptionSeries: 15T MEINRFINE—E L8
(AESEAEEYT]

YDInstrument YD_ODT_DCEExecOffsetForProduct: T HIN=RR{E—ELIEEHE
ZHIR= &
YD_ODT_DCEExecOffsetForExchange: TR IM3zZFRE—SLIEEHERIZ
RBAT
YDAccount HENULL, FRERAZHBIAPIERIK,

AT AREFTRE NSO ESHUTH®KYE, ZERTTERBRRRERZFANERIIER, ZAEEEWEIRZARIER
&, SBETERFHRER, &R, Bit, REEERERBTINENEHEFCYIMESE, F1EEEFIRRER
R E S S IURNERR, TIR/EYEIYDOrderFlag/aYD_YOF_MarkBBERENRE, RIESYNSSLIFERSHT.
OrderTypeflOrderStatus> kX 3 B R ERNISHRINEE. BEEFT LARMRIRR, BMEYDAccountdiJAccountFlag
IRE THEAEIRYD_AF_NotifyOrderAccept, KEFHIAHIES RS KIEESEIR.

24 FE 1588
YDOrder YDOrderFlag YD_YOF_Mark
Direction YD_D_Buy: &#{TIEN@EAERFCXT RIS
OrderType ERIE<HIOrderType
HedgeFlag ERIE<$HIHedgeFlag
OrderRef -1

OrderLocallD -1
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88 FEB 588
OrderSysID 0
InsertTime -1

FIf: YD_OS_AllTraded

OrderStatus
5 : YD_OS_Rejected
ErrorNo BINRT A0, $ERIN AR ZFEIRS

IR#EOrderTypelRBIAEELIIEET:

YD_ODT_DCEExecOffsetForOptionSeries: JRIESIEEIINATINSE— P ELIH
YDInstrument 18t

YD_ODT_DCEExecOffsetForProduct: [RIgSIEEEIRG=RIISE— NSRS

YD_ODT_DCEExecOffsetForExchange: BiESISERZINE—NELIRIEET

YDAccount HEIAPIERMKF
fEinsertOrderi8 < AR ZATRHETINE NS CITFERE, BEXRKSEU L.

25 FE 5B
YDInputOrder YDOrderFlag IESYD_YOF_Mark

YREIATE0

OrderRef EHRRRYOrderRefiasR -1, FHERAEAYOrderRefTiEXd R

Direction YD_D_Sell: BEETIEWNEERRFEXIRERIE

SEE, BNEESEENE S ANEIRUF TSR G S CERERER S
EP WSRO

OrderType YD_ODT_DCEExecOffsetForOptionSeries: fSEHINZRTINEIEHINEA
YD_ODT_DCEExecOffsetForProduct: fEERI=RAFIEEIINAEL
YD_ODT_DCEExecOffsetForExchange: 1EEZATHFIEHINESA

"R
YD_HF_Speculation=1: &4/l
HedgeFlag YD_HF_Hedge=3: &%
RBFAAMERRRFRINS, BERRARERERSKFIRFEINSE—RER 2,
IiETEEX RA AR RS

RIEOrderTypelEEARSLI15E
YD_ODT_DCEExecOffsetForOptionSeries: ST MEBNRFIRIE—E A
BERZHINRS

YDInstrument YD_ODT_DCEExecOffsetForProduct: #FEIHITROS EIN=RRE—E L5
RF|ZE= 3
YD_ODT_DCEExecOffsetForExchange: fHEHITRGTZZFARE—SLIEEHE
RZRZFT

YDAccount EENULL, FREFHFIAPIERK,
B TAUE W AR SIS O MR I a M EIRSI@IE notifyOrdeniRE], FTTCHINEELM, MRHIREIGHNLER, Toikik

SHRERIEIRE. [EHRFAYYDOrderSEIEFHIYDInputOrderiBBFERAVERIF—E, B TERZEESYDInputOrdertgE
FRURTENFEE, REEFEXTRIRTHIOrderStatusbAR ErrorNo 7 RIS 2.

119/194



SRR P EFC++ APIJRIZIERS

o FEB 15388
YDOrder YDOrderFlag YD_YOF_Mark
Direction YD_D_Sell: HE TGN EHLEHFEX MRS
OrderType BERE<HIOrderType
HedgeFlag EFEIE<$HIHedgeFlag
OrderRef -1

OrderLocallD -1
OrderSysID 0
InsertTime -1

AIh: YD_OS_AllTraded

OrderStatus
5K YD_OS_Rejected
ErrorNo BRIORT A0, BRI AR ZFERE

IR#EOrderTypeiRBIAREELIIEE:

YD_ODT_DCEExecOffsetForOptionSeries: JFigSIEERINZETINE— N SLHY
YDInstrument Ei=t4)

YD_ODT_DCEExecOffsetForProduct: JRIESIEEEIN = RIE— N ELRIEE

YD_ODT_DCEExecOffsetForExchange: BESIEERZINE—NELINIEET

YDAccount HBIAPIERMKF

7.6.2.7 XKiFTELEW AR e S

A Warning

R ETRIALSIHRIE, AIhREABEIERER.

fERinsertOrderf§ L AR ZAMARBLENEHRERFCXPRE, BRSHNTE . TEE, KBRNELENEEE
FEMMESTREERIRE, BEARZRGAS—FBREENNERULY. RESXESRBIRERAREAS, HiR
BARMIRES, FLLELIHTRBIES KRG, NREREESEFUSMERENRIK, ERAERSKEIER,
SERZIAEE T ETEREAIRAER, LA, BRNTHE—FAERAEERE, ER2XEHR—1 a8, NRE
FEUARRARM, BANTAEERERMKREE, MAEAHAES, BT AEN, FERaREUEENTRER
fiL,

28 FE i58H

YDInputOrder YDOrderFlag IESYD_YOF_Mark

OrderRef SRRSO
[EfRFAIOrderRefiae& -1, FHERFHIOrderRefTTERIL

Direction YD_D_Buy: &#SEAEWNAHIERFOXT RS
XHSEE, RS cENAESANINSCRAERGIE CEEITRE
AW EHFE XTI

OrderType YD_ODT_DCEPerformOffsetForOptionSeries: ISEHINERFINFIEEINREGZ

YD_ODT_DCEPerformOffsetForProduct: 3SR RIETAEINEY
YD_ODT_DCEPerformOffsetForExchange: 383 AFTAIFTERINEL
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8% FEB i5Ag
BARIRE
YD_HF_Speculation=1: #Z#/|
HedgeFlag YD_HF_Hedge=3: &%

RBIANMERRIRNS, BIERAERZEWFRFIREE—RERZ WG,
B EEXS R AHR AR RS

IRIEOrderTypelgEARR S LIIEET :
YD_ODT_DCEPerformOffsetForOptionSeries: fFELIXHHHINZFINE—FH
BHRFRZHINZRT

YDInstrument YD_ODT_DCEPerformOffsetForProduct: SBAIFHTEIN = RRE—SLIBEH
RZEIR= 5
YD_ODT_DCEPerformOffsetForExchange: HBLIHRZZARIE—ELE5HL
RZRZZF

YDAccount EENULL, FREFRHFIAPIERK,

HRFABAEAEN RS MESHIRETR Y, DERTEXRKEERZANEKREER, SXEEEKEIRZFER
B, SETERFHFER, NTERAR. Bit, REEEAECEEAENAHEFCMESE, FEEEFIRIRER
R ESES Y IURNENR, TREKZIYDOrderFlaglYD_YOF_MarkESiREEERRS, RIESUS LTRSS,
OrderTypef1OrderStatuss X 5 B AR SFIRIISE. hEET LARERNRE, BMEYDAccountshfiAccountFlag
IRE TESEHRYD_AF_NotifyOrderAccept, ABFTAIXHESEARRIZFEEEIR.

24 FER L
YDOrder YDOrderFlag YD_YOF_Mark
Direction YD_D_Buy: &iEELENEHAEIFEXRRIE
OrderType ERIE<HIOrderType
HedgeFlag EFIE<$HIHedgeFlag
OrderRef -1

OrderLocallD -1
OrderSysID 0
InsertTime -1

FIf: YD_OS_AllTraded

OrderStatus
5 : YD_OS_Rejected

ErrorNo BXZHRS A0, ERRIARZAERS

RIEOrderTypeiREIARE & L8 :
YD_ODT_DCEPerformOffsetForOptionSeries: JRIgSIEEHINRIINE—NE
L9R9tEEt

YDInstrument YD_ODT_DCEPerformOffsetForProduct: JRigSTEEEIN=RIE— N ELH
185t
YD_ODT_DCEPerformOffsetForExchange: JRIgSISERZATNE—NELIRIIE
£t

YDAccount HBIAPIEZRMKF

{EMinsertOrderfE S AR ZATHEB LGN LFCRITHRE, BRSBUNTERNT.
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88 FE 5Bl
YDInputOrder YDOrderFlag IESYD_YOF_Mark
OrderRef SRERS0
ERHAIOrderRefinZZ/g-1, FEKRFEIOrderRefFEEXTML
Direction YD_D_Sell: HEELENRBERFCIERIS
SR, BMEEEENAB eI S BN ERENHR CESRERS
L EHFEXTH
OrderType YD_ODT_DCEPerformOffsetForOptionSeries: ISEHIMNRFINFTEEINREGA
YD_ODT_DCEPerformOffsetForProduct: fSERI = RAFTEHIN AL
YD_ODT_DCEPerformOffsetForExchange: 3SR RFTHIFTEHINEL
’RIFIRE
YD_HF_Speculation=1: 1&#
HedgeFlag YD_HF_Hedge=3: &%
RBFANMERRFRNS, DERRERARSKFIRFEINEE—AER MG,
IiEHEEXS R AR AR IR
RHEOrderTypetEEARR S 2955 :
YD_ODT_DCEPerformOffsetForOptionSeries: #3555 BLIXT MEIEFI R E—
BHEEHIRIZEINERS
YDInstrument YD_ODT_DCEPerformOffsetForProduct: {HaEBLINH TR RRE—8 418
FRFZE 5
YD_ODT_DCEPerformOffsetForExchange: fEEiEBLAIX DX AMME—ELE
FHRZR BT
YDAccount EHENULL, FRERAZHBIAPIERIKF
B R RN EEA SIS G X A TR MY [ER S@id notifyOrderiR[E], FieRINEE LM, XIRIREBEINHENED, Tkt
SHREREEIRE. ERFAIYDOrderSERIEFHIYDInputOrdertBBFERAIERIF—H, B TERZIESYDInputOrdertEE
FRURTENFR., RETEXEEMRFAIOrderStatusLAK ErrorNo T fREREE S,

o FE 588
YDOrder YDOrderFlag YD_YOF_Mark
Direction YD_D_Sell: HEEAENEHLEHFEX MRS
OrderType E/EHE<SHIOrderType
HedgeFlag EFEfE$HIHedgeFlag
OrderRef -1

OrderLocallD -1
OrderSysID 0
InsertTime -1

AI: YD_OS_AllTraded

OrderStatus
& : YD_OS_Rejected
ErrorNo BYINRT A0, $ERAT AR BFEIRS
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24 FER 108

RHEOrderTypelR BIRARI S 2055t :
YD_ODT_DCEPerformOffsetForOptionSeries: RIESIEEHINZTINE—E
29R9HEEt

YDInstrument YD_ODT_DCEPerformOffsetForProduct: JRigSIESEEIN = RHE— 1 E4W
185t
YD_ODT_DCEPerformOffsetForExchange: [RISSTEERZINIE—NELIRIS
£t

YDAccount HBIAPIZRIKF

7.6.3 [ HAFR{THRUBLI ST

HRIE HART TAUBLOML S HIN, TIEIREE LB P EsE NAHSUF X TR 2 F R 7T EMTe, BIfIESX
RAFSIERLEISEOAM TN, EEREANTRAGEER TS BT, (BLESELS AL T, EE
HISE S A LARB TRUAB SR B AIB N TINEE. [, AR SRS LR TR TN EaitFe. EE
BRxZA, REEYLUHBEBRAGEPNEHERE, —BRiFaIKkAEN. GREENEFCEGERT bikss, 38
LR ZFRIAIEEEY : BIENEHSFe i, RGBTSR, BRR TR AT, &
[ EELO RN AEAE R XS, AU X P TR SO IRRIERISS, EFMIRSMFCRENIE;
TR S E—RRERIERISS, BPAERESMNFCREE.

o WHEHHSUFEXITRHPIBNE—RXZHE THRSAUNEMBUSCHITIFE, BEZANTHE HFeE5ZR;
CERN) B FRIFCEFERFEHREN. MhFerFeMEniBEEN, FeIMF AL, TTAME
BAIRERE, WD FEEE, FeERANERE. RiEEARS BRI A AR EIHAAT15:00-15:30, HIENSRE
ERXZMWB FIEEEGY, ZHBNIAB.

» FHIRBIMTNERIEBEANE, TRNMENT (KT) FRRREHOSREENIENK (BX) BSGTeERET
R, EEINEHREF TN, NTRZAEMNRETRERFC, RESTLGEEHNHRTN, NRFAHEFEN TN,
RBFBELTIEREFECFY (MRS ERRAVTNEBFE) TATERIE, MREHRRZ TTINHE, XK
WFBETIN, RZAMETTMIELITRAANTINGS, ELERZFRZIBHTINEGE, EELGHFEEEHMTN, W
REFBEN T, RBMBARELSHZEL A TINES, IRNZELORMORFEITN, FRENFEHANITN
FEHEGEEHMEABTN CBRIVFLRENE) . MTRBAEMEFHTIREFE, RESULURBRTESBGT
171, ERIBRTEAZIHA BRI ZRGE R 15:00-15:30, FTERIBTIHBENSRAISERZRID THIISESLIMHETEL
B, ZHBENEABEN FIBGHTNIRBENSAEERZ R THEEEY, ZHBNIABEM. wEs, FIH
BITRAFIRGHTRAELEREFE, AR, THRRERZER10FHE, EFRFGIHIIAEST, KRETN
ERNTERFR, AKER, IMINERAEREARENESFLETINIER.

RZEFREhiZE FIHETN FIMFTN TRER
T 0F BIE5F = 1TINSF
17110F BIE5F a 17110F
T0F REHIE = TR
1T0F RIS a 1711 0F
MEFTI BRIE5F = FEES
IEFATI BRIE5F a 1TIN5F
MFTI ERIB = TR
BT RIS a TR
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o ITNENEH LR E XN E SN T LARIENEE—RRZmE M TEHNAHREIF ST EE, EERT T
ENEITRERENIEECE ((TEEESRAFCEN)) BARFRIGCREFERSFCHNEN. MNP FeHF
BMMEAZAEEN, FOIUFATIET, WRSFEE, SeEBENERE. HiFiEN% B0 ZrEREIE
HAYJ15:00-15:30, BRISMSRAIEERZ MWD FIIEEEY), ZHRIBNIABN. RXZHEOH, TENEHERFEXY
ITRSRETIISSPISER, NTRUBIAAPIEN, ZAEEEIRERE TTNENEHERFEPrS, REEFRT
124,

» BARNEHEEF O P RISINES A L RENEE—RZRE NTEAEHNNETHEECHTATE, BUENE
BRSO TS ER TR IEIF eI IZE. BiEHENR S AR ZRENEHIHAY15:00-15:30, EHIEXRA
EERZMWD, HBERIEXABER.

7.6.3.1 [ HAFRWEHEASUS €33

ERinsertOrderfS§ L AR ZATARNEMISGFEXNNERE, BRSHUTRR. FTER, T HFRNEEUSEXihie<
TRERFEAIRE, DUARGRGA—EBREENINEREUAY. FRERXERBINIERARAS, HREFHREA
S, FULESIHTRAIESRKAOVE. NRERSEEREMSMEWENVK, MERUHBSKEIER, SIERZIA
BEFETERKARERE, Fril, BRRTRE—ERERAAIRK, EEXUHER—NTE, NREREMLAZRD
AL, BBAITAREERBERMIREE, AEREAES, BT HFT, FeNaRMEENTREAL

S8 FE i5BE
YDInputOrder YDOrderFlag IESYD_YOF_Mark

REIEE0

OrderRef EHREPAYOrderRefiaR -1, FliERePAIOrderRefToExd i

Direction YD_D_Buy: AEENAESIFEIS RIS
OrderType YD_ODT_PositionOffsetMark: XR[EEIIFEITH

RIS
YD_HF_Speculation=1: %4/l
HedgeFlag YD_HF_Hedge=3: &%
RBFAAERRFRINS, BEREAERARSKFIRFEINESE—AER SIS,
BT EXT R AR RIS

YDInstrument BN EERGEFE S8

YDAccount ESENULL, RRFERAFIAPIERIKF

BT T EEISGF X iE SRR, BRTERKAERZFINEKRIIER, SAESTEREIRZNERE, =
BITERSHER, TR B, REEERE BAPNEEASFEXIMESE, FEEEFinRBRENEESS
52 CERIERR, mRAEREIYDOrderFlag/gYD_YOF_MarkRUREBEHRS, RIESXISGLIFRERZFT. OrderTypefl
OrderStatus>RX o BARERERINSTIMRINSSE. BEREET EARSMNRERE, BMEYDAccountdJAccountFlagikE THEE(E
IRYD_AF_NotifyOrderAccept, | BRI RIS ASRIEFESER.

SH FER i8R
YDOrder YDOrderFlag YD_YOF_Mark
Direction YD_D_Buy: ARSI CISERIS
OrderType YD_ODT_PositionOffsetMark: XNEIEASIFEIT S
RIRIRS
HedgeFlag YD_HF_Speculation=1: 1&#l

YD_HF_Hedge=3: &R

OrderRef -1
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S FER 15288
OrderLocallD -1
OrderSysID 0
InsertTime -1

Orderstat F%Ih: YD_OS_AllTraded
raerstatis 5. YD_OS_Rejected
ErrorNo BYINAT A0, $ERAT AR ZBAEIRS
YDInstrument FNEESIF IS 28T

YDAccount HEIAPIZRMIKF
fEinsertOrderig <M ZATRIENBEIUFEX RIS, BRESHIN TR,

24 FER ]
YDInputOrder YDOrderFlag IESYD_YOF_Mark

IRERIES0
[Elfz-PAIOrderRefias&y9-1, FHERPAIOrderReflTLERINL

OrderRef

Direction YD_D_Sell: HEENEEIUFCRS RIS
OrderType YD_ODT_PositionOffsetMark: XREISIFEISH

RIRIRS
YD_HF_Speculation=1: &4/l
HedgeFlag YD_HF_Hedge=3: E{%
RBIMERRIRITS, BERRERZEMFTIRRMTSE—IREZZ MWD,
IHBHEEXS M AT

YDInstrument BENSNEESIFEX NS LIigE
YDAccount EENULL, FREFERHFIAPIERKS
BUSEN B IR G X R A T E MR EIR S @i T notifyOrdenR[E]l, FTieRINERE LM, SIAHREIGHNLRDS, TiRkEH2(E

BERE. EIRPAIYDOrderSeEEFTAIYDInputOrderfBE=RAVERIF—5, R TERZESYDInputOrderfHE=ERLL
REENFER, REBFEXFEIRFAIOrderStatusA S ErrorNo 7 iR ERIE 2.

% FE i548E
YDOrder YDOrderFlag YD_YOF_Mark
Direction YD_D_Sell: HEENEEIUFEIS RIS
OrderType YD_ODT_PositionOffsetMark: SR EIEASGFET 4
RIRIRS
HedgeFlag YD_HF_Speculation=1: #&#l

YD_HF Hedge=3: E{%
OrderRef -1

OrderLocallD -1
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88 FEB 588
OrderSysID 0
InsertTime -1

BIN: YD_OS_AllTraded

Orderstatus 50 YD_OS_Rejected

ErrorNo FRINRG /0, $&IRAARZFHEIRE
YDInstrument N AR X IR S 29185
YDAccount ZRIAPIERIKF

7.6.3.2 I HAFR{THX

I EBRHTANAOIR 50 S EEIRTANSEIRATTAUER), IEES% LHIFAIALRRTTIY.
7.6.3.3 BYiEI HAFREUHAR Bah1T

ES LU THBAERInsertOrder I3 5 A K ACEUHEIHE H B EH T RIE,

24 FE 1588
YDInputOrder YDOrderFlag IESYD_YOF_Mark

EPIRERS

BT HEE M TR L MO LREESEXFE, SEBALERBHL
TR ZFTEIR AN ERERER, EIESREEHRAIOrderRefias
73-1, FIiERARIOrderRefT5ERT L

OrderRef

Direction YD_D_Buy: HFITN
OrderType YD_ODT_OptionAbandonExecuteMark: HF{T1Y

’RIRE
YD_HF_Speculation=1: &4/l
HedgeFlag YD_HF_Hedge=3: E{%
RBFAAMERRFRINS, BERRRERAESKFIRFINSE—RER 2,
IIEIEEXS R AR RS

YDInstrument IEEFNFE BT AEIN &85

YDAccount EENULL, FREFERHFIAPIERK,
BT HRE TS SRS, SIATERFAERZMINERIIER, SFAEEEREIRZRZNERE, SB1T4K
HIRER, SNTRERFR. B, IREEERET BFHFETESRHE, FEEEFin(RERRgESFSZ ILENEIR,
MIREWEIYDOrderFlag/gYD_YOF_MarkBUREERRfS, tRIESLNSHELRTERSZFT. OrderTypeflOrderStatussk X5 B

EERERNSESFIRIISE. EEREF LARENER, BMEYDAccountdAJAccountFlagiZE THEA(ENIR
YD_AF_NotifyOrderAccept, | BAFrfIRGFITRIESHASREIEREIR.

E TR R MR ER @ E notifyOrderiR[E], FTICHINERERM, XMAREITHNES, TEREHRIERIERSE. B
#RHAIYDOrderSERIEFAIYDInputOrdertlBFERAIERF—, B TERZIEESYDInputOrdertfBBAFERIARTENF
. REFEXFEIRFAIOrderStatusLAK ErrorNo T iR FRE 2 & k.

B8 FE i5EE
YDOrder YDOrderFlag YD_YOF_Mark
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) FER 1568
Direction YD_D_Buy: FFITIR
OrderType YD_ODT_OptionAbandonExecuteMark: FF4THR
RARRES
HedgeFlag YD_HF_Speculation=1: &4/l

YD_HF Hedge=3: E{%

BkIh: YD_OS_AllTraded

Orderstatus S YD_OS_Rejected

ErrorNo FRINETA0, $ERAT AR ZIEIRSHEESHIRS
YDInstrument FF BTN EIN S L0118
YDAccount ZRIAPIERIKA

{EMinsertOrderfS S AR ZATRENF TS, BRSEUI TR,

e FE L
YDInputOrder YDOrderFlag IESYD_YOF_Mark

HARIETEQ

A=

OrderRef EURREIOrderRefia&A-1, FERPAIOrderRefFEIT R

Direction YD_D_Sell: E#EMFIT
OrderType YD_ODT_OptionAbandonExecuteMark: HF{T1Y

RIRIRE
YD_HF_Speculation=1: 1&#1
HedgeFlag YD_HF_Hedge=3: &%
RBANMERRGFITE, DERRFERRESKFIHRINSE—RER 2B,
ISR ER AR RS

YDInstrument B ERYHREE G B T RTHAIN S £0EEt

YDAccount EENULL, FREFHHFIAPIERKS

BT ARG TS SRS, BRATEXRKARERZARIEKRIER, ZXEESHEREIRZZANERE, 2817
ERETRERR, WTRAR. B, REEERET BMRBERGHTIESRE, F1EEEFinfREBRASESFS 2L
HEHR, MR7EWEIYDOrderFlag/aYD_YOF_Mark@UiREBEIRE, HRIESNSELIFTERZAT. OrderTypeflOrderStatus
RXpEFRRERNVSIRINSE. BEEFT LABHNERERE, BMEYDAccountdfJAccountFlagif & TIEGEHR
YD_AF_NotifyOrderAccept, | HAFTRIBGHTRIES AR RIEEEEIR.

BE R T AT E R ER &1@i1d notifyOrdenRE], FTiCHINEERM, RHRBSHNES, ToiEHEaRIERER
B, [ERAAIYDOrder5ERIEFHAIYDInputOrderiBEFERAVERIGF—E, EITERZRESYDInputOrdertBR=ERIUNRTE
NZFE, BREFELFERPAIOrderStatusLAK ErrorNo T fRERE 2B I,

B85 ¥8 5408
YDOrder YDOrderFlag YD_YOF_Mark
Direction YD_D_Sell: HEEMEFIT
OrderType YD_ODT_OptionAbandonExecuteMark: HFEF{T1Y
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288 FE& 588
KiRtrE
YD_HF_Speculation=1: &1
HedgeFlag YD_HF_Hedge=3: Ef%

RBFAMERRRTS, BARGERAZERAFURMTEE—RERZ 23,
BB ER ARG

I YD_OS_AllTraded

Orderstatus 5K YD_OS_Rejected

ErrorNo IR0, RIS ARBIEIRS
YDInstrument SHREHRGT B TN S 2018 T
YDAccount SRIAPIERIKF

7.6.3.4 | HIFRRYEWEHSEHF XS

HFEWAPIER, EARBIXMESH, BESEE— M BT KBNE! BFFEY, ETaAEaBRTZaIHEE
RIEBEL PSR ZA.

BEELITSiEERiInsertOrderfE SRR BATARELIEN A O IR RIS,

BH FER 5868
YDInputOrder  YDOrderFlag ~ #EEYD_YOF Mark

ARIES0
E#fzHAYOrderRefiaZ/9-1, FOiEKFHIOrderRef T AT ML

OrderRef

Direction YD_D_Buy: HEXHHER
OrderType YD_ODT_CloseFuturesPositionMark: SN EHEIFERS T

"IRIRE
YD_HF_Speculation=1: %4/l
HedgeFlag YD_HF_Hedge=3: &%
RBAMNMERRFITS, DERRFERRSKFPIHRINSE—RER 2B,
IiETEEXS RIA AR RS

YDInstrument BN N ZEES 208
YDAccount HENULL, FREFHBIAPIERIK,
ERAENEAEEFCIITEIRY, RSAMRENHFAESEREA, Eit, SESENNRZZANEMNSLbEERE

[, REERFTERDZELINRZMEIA. BLENEHEF eI PER. BEEOEN ARSI HERELIEN
AR X ERAIE RS S B, BEEMNAE.

AR [ AR
7.6.4 FRRIFRITINELY SRS

IRIERSE AT AL SN, TREHREETINBTFETENFE, RS RRZARERSLEREOA T, &
[EEIEARN TGS ER B EIE S Bah T, (BHEESES LG T, EENE T A LARB TSR Z T
RBHTIEE. XZAIAEZEN: BERTINRIBIHEE BTN, AEXNRRFECHTEINTNGE
SRR, BRI SIIRERIERISS, ETRAMESHFCRENE, BREEERFFITELE.

o ITIFNHGHTAURIBHANCL S A LR R B R BB B RHER R Z AT EBIRA TN ERIE, BT RIS, BiENRIEE
RAmD FEESMISERE, ZHBXIAE.
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» FHABIMTNEIEIBEER, REMEHARRRI TGN HIBRESFE, HEN (HIREEN) Bab
1T, RRENEHBEH T, BAGIENT: TRNMENTABRRMEENIERKIN () HFeaaTl 17
BUMERT I BREEMIIEEIIN (=2) FEeaHTN, EtEtdTeamiE. FEIENE, LTEMX
FEENETRESREEN S SENIAR. FEBEFMRIENHIAARKESIIAMT, Eit, TERENELE
HISURA I B iR R E RIS AT TN,

7.6.4.1 ¥ FRATHX
BRI TIN5 EHIRTASERATTAVUER, S5 CHAFAALRRTTIY.

7.6.4.2 A FRAFHTI
ABREF A AR 52 S EHIRTRIREIRRTTAUER], EIEIES% L EAFTAIAS TR (TAL.

7.6.5 REFRTREL ST

PREGREIRIMID S FTEINASHTIIES, ERERZHYEMBTIRELEIN, MRS5S, BT&E
RZHEEITE.

NTFERIIN, TREHREE T LUET FEHE WIS EX RS2 FR T EHNFE, BN IARIEIRRTHE
1T, BIEARSRBBFTEERF TN, TR TNERERFTINHBINTE, XBFERAN B TiNEGE
BFETIN. EREENFEFCRERT DRSS, BARRZARIGIRZE: BRENEISGFex R, ERIERIN
TR ERBRYERESZ BFIHGH TN, AENRRFCHITEN TG ENIGFLE, BRI TRELEN T esdis.
bRl sstaERiERlss, AEPRAHBESMFCRENE, BREEERFRITELE.

o WAHUFEX P RERNRZ IR —RZHE TGN EAFEXPIFE. REHEISRES5AFEHE,
—IREIEIFA. RBFTERARIT S,

o (TRAIBGHTZEREERNENRZH, BNEGURSLH AR Z I EERRZ AR TR, E2HH, BNG
HRILS AER BB R BERIG 157 FTRMRR B AR TN HIE. FHBXNRNIEERR 2w FIEEGLIH
EEHE, ZHBNIAB.

» ZHIRBIMTAEEN TR ERREIRBRRTFEHNEY, RBMIFFEITNEGITSFEEmNTN: L5
RRITRERFEIN, TEEALEFIATREBNEH, LHRERITNREBFSEN, TRFEM/ILER
KF0; HEMEIREHARGETI. Hp, SHEM = 5J55es HIBE L4 50 < brrE 6y 6t & Zmi{E /100,

o 1T (BYY) REFEEN M RERNRENE—RZMIE TN (BL) FHENEFEPFe, WhHER
BEIT (BLY) KENIETHFCENTFCETIIRAE. BHERBISRESSAFLHE, —RBIEFEE
. RBFTENARIS R,

7.6.5.1 REFRTT

SRR BT IRE S S CHBRTRIAEIRRTTAUER, SIS LHAAIARIRRTTAL.
= RN TAL R,

7.6.5.2 REFAMFFITI

SRR TR 520 S EEIFTASERAT I TIVMER), iS55 LHFAs R TIY.
= RN SR T A A

7.6.6 L3ZFrHNR3FR{TIELI S

HRIE LIRS AT TIRB LSS N, 1TIREIRFETLNBEFETEGFE,; ITNETBRIBTRMEFHTIN, BT
ESHABR, ERNBEFITIIISH TN, PESROGIEREN: SRS TR, FELREIFSHITNGR. LA
WSHEHIERILSS, RMEFRMESSTFeRELE, HREEERAS—ITELE,

o TR ERIBRIEIMNEIT A LAE(TIE 15:00-15:30RFBRIRA TIN RIS, FRIBNIRANIEERZ MWD TS ESLINIEEE
B, ZHBENEABEM. REEITNHENARTFCNFCHE (BECHIRARMITHE) . HRPBTN, WAA
BT,
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o BTN ((THUESAHHIR) RIETLERIERGANES 2 BEHIFSAEFDASEISAR G S F HIRIT, SLIE!
HRAWFDAEEIN RS T, IRSIREENESERANE, BRWHRaIERRENG, BRERZIRIEREFHITN
FRi5, RiTHRIRTINEERNEBIFEIMFICELT BMENTEREAKFE—aNRIESRISHERE, R
BHNNFCHHEIFE) . BRARRMEETEEIELT, WZEHRRPEGFEINMECELTHSBER. aFT
W ERISAH AT E9:1559:25. 9:30F11:30. 13:00F15:30, SFHTRNEINSLIVTHEIATRM:

(0]

(0]

(0]

BN S YIRS SR, ELIFR300ETFEIN & 45 HIFS0ETFEN S ARRES HERIR
INEERSUTIRIN e T AGEIN B2 2 H EIERRVEIN & 29

BYRMNVITIEE. MDA SSSHETFINNEAHTEEE, S3lEnERNSIBRESYN (RLRBIE'ME
B4 NENRMNARE, MXEIFRESYSIMESARSHITEFER

INEFRA R A TR B BRI IR A B S B IEN S ANF 1%L, LT AL HEIHBA & RIS RIS SHY S
ATAE, ERRBIRMEBEYT YR AN TEE, ZEBREITH.

7.6.6.1 L3RS iR3SFRTTIY
R SRR AT A RS BB RSERTRGER, E5iES % FHRTIASERT T,
7.6.6.2 FZZFRSiF3EAAEFHITIN

TF ERFRFGRRAR, i55% LA T /AiAERinsertOptionExecTogetherOrderai#
checkAndinsertOptionExecTogetherOrdert§$ R GRS FTINEIS, FHEMcancelOrderffiiE&FHTRIEXK,

sH FEB 15488

YDInputOrder YDOrderFlag IESYD_YOF_OptionExecuteTogether
OrderRef BEFRBRS, FE55EEIEREPRTOrderReffIiiE
OrderVolume IBESFHTINAIEE.

YDInstrument pinstrument IEERFaFHTINAEIN G LItEE
pinstrument2 EEGEFHTINEIN G L0182

YDAccount pAccount EENULL, RRFEFASHIAPIERIKA

BHTINEIRET notifyOptionExecTogetherOrderik[al, HEFTNERIBHT, EHREETAER,; ETNERBELY, [E
RS, ERRPAIYDOrderSEREFAIYDInputOrdertfBEIFERAVERIE—3, FEL THRZIRSYDInputOrdertEE
FRURTENFER, ©EEFEXFEIRFAIOrderStatusLAR ErrorNo T iRERIE R B,

85 FE& 588
YDOrder YDOrderFlag [EEYD_YOF_OptionExecuteTogether

EaFRS, HBXEENERER, HIERK. 1. BB

OrderLocallD SRPRZZ. =R, ZEARZEFHIIMATIAETH. BOERZZERIEA
REAIIRIR,
OrdersvsiD RBFMEREINRFRES, EXZMREHSHELOrderSys DRRAKE,
reersys MISEENEBS

LongOrderSysiD  RBFIREINRAIRRE, FABNRBIREAS, RESEE
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24 FER i%Bg

MizxZZ B (17R%) BiRBIEEDE. BEELUATHF:
21 % 3600%(21-17)=14400

HA9=EE: 3600%(24+9-17)=57600

E—R#95%: 3600%(24+9-17)=57600

IR R R R HRTE 2 Wy dUtil. hehstring2Timel DAL
timelD2String

InsertTime

MNzZRZBFE (175%) FREMENENE. BSELUIT6F:

&1 sF5002F): 3600%(21-17)*1000+500=14400500

H#E29m500%F>: 3600%(24+9-17)*1000+500=57600500
[A—HB#955002F): 3600*(24+9-17)*1000+500=5760500

SRR BB B AR RS B AV AR 2 Iy dUtil. h R ASstring 2 TimeStamp#(l
timeStamp2String

InsertTimeStamp

OrderStatus FEERKINIYD_OS_Queuing, ERIESMINIAIYD_OS_Rejected
ErrorNo FRIHRG 90, &R ARZFERS

YDInstrument  plnstrument FEFITNREIN S £0tEE

YDInstrument  plnstrument2 FEFHTINAEIN G205 2

YDAccount pAccount HEIAPIE R

BATFEINGFTNEERINE, BEEREGTERRS, B, NRERETNEE, AILERcancelOrderfits. BIHEIN
BTN BREREEBRANAEUNEIRZERN, BIMESFHE,

7.7 $516E

BIESHRRZFTAETESS, BIRBENMEHCENERIAMPBUL, BESERZENZIAESHELITEMR, ReE
FHE TR,

EIEEFERinsertOrderkie, SEuRBBII TR,

) FE i5tBE

YDInputOrder YDOrderFlag IESYD_YOF_Designation
HedgeFlag IEEYD_HF_Speculation
TransfereePBUID HEIEEHRPBU

YDInstrument pInstrument ERRZFTIESSEET

YDAccount pAccount HERITENR R ETSEH

7.8 RIAR3ZFFRIILSS

DA BRRERFIERERIER NR AR R BB RASS. BT U ERAAT mAvREERISLIR S HERE
8, BEBEEARSIFATRZISE.

REFR Aszrpibss

LHARR. BEVRRT ZENMRZBTASIES

NREX BRI SELIRERY, BEILCHRRZL, REZHERAIFESELEN, ZESSHHRBENUSTFE.
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7.9 3255 R
7.9.1 Z SR

HFXEEBRMRZEESMNRE, SCRRERAE. XZH. FRilcUEmRERZIRNFER, REEEE
IREMPDELORZIIRAINEFTR. BIt, ZARMHTONZEZRRERRAHEARNRZRETRK:

o EERRENKANIR: REFKABEY. AEEEREREZKR, RAELERE.

o RFABREAVKANR: REBKAB. EERFARAEHTIRE.

o EERRENIGIIR: REFIMXZARNEN. REEEREREZKR, REBLFRE. BRIHEENEMA
MUERE, DHBRERERERNREELERRS BE3.

o KRAFRENIRNUIR: REFINRZEREN. EERRMRZEHTIRE.

T BRI AR, AR LUIRITHY.
BRZEATERZRRERSIIRE, ERFBFEERSHY LASIREICE LA NSRRGSR, REERERZN
PRAYTTIEIN AR

1  wvirtual bool setTradingRight(const YDAccount *pAccount,const YDInstrument *pInstrument,const
YDProduct *pProduct,const YDExchange *pExchange,int tradingRight,int requestID=0,int
tradingRightSource=YD_TRS_AdminPermanent)

RIS AP ES AP T

o i588

pAccount IBRAKFARIEET. HEIREENWFIEE I LABId getMyAccount3REY,

plnstrument BB, TRRBZSNNRPR. LATEIREpProductfipExchangeANULL
pProduct FRIBE, FRREZTRAORR, AHEREpInstrumentflpExchange ANULL
pExchange REFEE, FTRKBEZRXZFHINIR. HAHEREpProductflpinstrument/INULL

FEREANIR, PIEI:

YD_TR_Allow=0: FIFFIBER%. RABMRIRE,
YD_TR_CloseOnly=1: {XFiFFE

YD_TR_Forbidden=2: FRaIHEEIRRE. &AFIEHNIRE.

tradingRight

BFXoAERIRER K, BEIRERIA], FJLATENotifyResponseshiEiiZEIiE KA

requestiD
requestiD,
RERIRERIR

YD_TRS_AdminPermanent=0: BIERIZEAIXKAE
tradingRightSource ~ YD_TRS_UserPermanent=1: I&&ZEIZREAIKARR

YD_TRS_AdminTemp=2: &1ERiZEIGFTSR

YD_TRS_UserTemp=3: 2&&EIRENIGITRUR

RAEERNGY ENRESIRIR TZRBEBEZSYIRRZMH. ZEHFEFRUNIZEL EREIRE, (55
FRYT:

1 dint getInstrumentTradingRight(YDApi *api, YDInstrument *instrument)

2| {

3 accountInfo=api->getMyAccount();

4 accounteExchangeInfo=api->getAccountExchangeInfo(instrument->m_pExchange);
5 accountProductInfo=api->getAccountProductInfo(instrument->m_pProduct);

6 accountInstrumentInfo=api->getAccountInstrumentInfo(instrument);
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accountInfo->TradingRight = max(
accountInfo->TradingRightFromSource[YD_TRS_AdminPermanent],
accountInfo->TradingRightFromSource[YD_TRS_UserPermanent],
accountInfo->TradingRightFromSource[YD_TRS_AdminTemp],
accountInfo->TradingRightFromSource[YD_TRS_UserTemp]
);

accounteExchangeInfo->TradingRight = max(
accountexchangeInfo->TradingRightFromSource[YD_TRS_AdminPermanent],
accountexchangeInfo->TradingRightFromSource[YD_TRS_UserPermanent],
accounteExchangeInfo->TradingRightFromSource[YD_TRS_AdminTemp],
accounteExchangelnfo->TradingRightFromSource[YD_TRS_UserTemp]
);

accountProductInfo->TradingRight = max(
accountProductInfo->TradingRightFromSource[YD_TRS_AdminPermanent],
accountProductinfo->TradingRightFromSource[YD_TRS_UserPermanent],
accountProductInfo->TradingRightFromSource[YD_TRS_AdminTemp],
accountProductInfo->TradingRightFromSource[YD_TRS_UserTemp]

DE

accountInstrumentInfo->TradingRight = max(
accountInstrumentInfo->TradingRightFromSource[YD_TRS_AdminPermanent],
accountInstrumentInfo->TradingRightFromSource[YD_TRS_UserPermanent],
accountInstrumentInfo->TradingRightFromSource[YD_TRS_AdminTemp],
accountInstrumentInfo->TradingRightFromSource[YD_TRS_UserTemp]

Dt
return max(
accountInfo->TradingRight,
accounteExchangeinfo->TradingRight,
accountProductInfo->TradingRight,
accountInstrumentInfo->TradingRight
L

BYERSIOREENE, BEEHTERRIMKENRBERTENEME, TJLABT LA TEEREGAENRATEE M. KR
HITFE=NEEF— MY, EBRnZER_ EmEmAIBREgetinstrumentTradingRightBRENE O S LIRIZZ 2R |

virtual void notifyAccount(const YDAccount *pAccount)

virtual void notifyAccountExchangeInfo(const YDAccountExchangeInfo *pAccountExchangeInfo)
virtual void notifyAccountProductInfo(const YDAccountProductInfo *pAccountProductInfo)
virtual void notifyAccountInstrumentInfo(const YDAccountInstrumentInfo
*pAccountInstrumentInfo)

MRE=RESERZIERISH LFFFE, SlEERERRNotifyOrdersiZfEIRIRMN EIRNOotifyQuote, EHAJErrorNo/g
YD_ERROR_NoTradingRight=10,

BAEEHONRZIIRFFERREEZAGEI LAIR, MRS HHMESSLONREREH LIREMNTIRESHERE
X, RREASEONEAMBEOINA. BEY, RIERZEEM NS ORENSIRTRE, FRNESGELORZUT:
A. BEAARTRS, BIAZESEAMBRZEWTIT

ABZINRTRS, BEHANREFE, BAREBGELRE RS TR AR ERRMMZ 2 M IT

A. BEHNREEFE, BARBEGELYIRBERERFRIBAIZZH I

ABHIARIFRS, BEUNEILRS, BBAZAGELYMERZEREEL
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B BFIESNEISARIREEER SRS L1T8, HIIEIESIA, FIESEH, HIFERES, R5H5H, KSR
__I-U\{yiﬂfltskﬂjﬁ'ﬁﬁ'ﬁ*)\ A2 A RN TEER HE@%HE x%ﬂﬂ&’fﬂ%JiJméﬁiﬁ}ﬂ Eitb, ZXIEINTIZH
ZRIRE, AT RBIESATIRERZLRAERPENAIILSS

YEAFHadjustCashTradingConstraintfg, £i@idnotifyResponseiREIEERHKIN, &EMIINESKE!
notlfyAdJustCashTradmgConStralntIEIlJE_I, EXRMNASWE, ZRERERNMEEEE N, BEREHREGRERXZIR
NEBRARRE, REEIXRZEEN.

1 /) BEZGHK
2 wvirtual bool adjustCashTradingConstraint(const YDAdjustCashTradingConstraint
*pAdjustCashTradingConstraint,int requestID=0)

4 /) ZHARBER R

virtual void notifyAdjustCashTradingConstraint(const YDAdjustCashTradingConstraint
*pAdjustCashTradingConstraint)

YDAdjustCashTradingConstraint@945#aa0 T :

FER 588
AccountRef RERXZARNESKFFS, LURE
ExchangeRef RBFIFS. NMREFRNARHIZENSLIFTRERZAT
ProductRef FmFs. MREXRTAREIBRENSLMES R
InstrumentRef BAFS, FMREXRFAREIKZENGS
IsSetting >ORRRBAR, 0FRTEHLIR
MERBARME, SRS IOT:

CashTradingConstraint 0: ZIFTAN

1: ZEIFSEH

ExchangeRef, ProductRef, InstrumentRefHEIERE T HIZBERBLRIVELIATERE, Fla0:
o {UigE TExchangeRef, RNFIBRTIZXZFINIEALEMIRERZZLIR
e {YiZE 7 ProductRef, FRFIBBTZRINEANLIBWIZERZZLIR
e {YiRE T InstrumentRef, BRABIZELHFIRERZBLR
o fNERExchangeRef, ProductRef, InstrumentRef&l&EWIRE, NRRFAIBSLIEHIRERZLIR

BEMSIZE T InstrumentRef[Fat A & EExchangeRefflProductRef, i&& 7 ProductReff[FRiAELiZEExchangeRef,
ERETENETRENIEE THEAETE, USEFRIHYIEEBE—EE, SUESSEURERM. Fia,
ExchangeRefi@ & L32Ff, {BEInstrumentRefiRE 7RIS LB L MANRE.,
LIEERBTEG, S8 SNMEE AR T IsSettingfIfE, HSEIRAEERSA LRIl 2AR A ISEH
BERTFEIN (BEELFINRZBAREETLIMNYDEXtendedAccountinstrumentinfo.CashTradingConstraint3XEBY) , BP
0b10, THEHIFEARAEIREFENHR:

e IsSetting=1, CashTradingConstraint=0b18%0b11, EIRBATN, MiZIFEREMAZZLIHRII0b11

e IsSetting=0, CashTradingConstraint=0b108;&0b11, ZIEEMIN, NIZIFEENZZLIE 000
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7.9.3 iRIHER AN PR T

BNBERT, ZXEEHNMEIIREEIREMMPEY. ERTRRMECHNFHREEFERFESELR, —BREREFME
ERAFETE LR, BMZXEEHMSATAIARS. HMERFEERHERERZ SHIRBREMNREMmIES
EfER, 2CHALREIESMIEEIRAELFIREBEL.

RPEHIHPELEHEEREFEERN, MRREEEY TS MNER, MEERNRBRELRRCRTEN. REk
EERZ AR Z RIS BB SIEINREERREAEL, RN, BE. TERB. BEREOERRBEHASI
NIREBEL, HEEREEIRIFMERREREIEINREERMEBEL, BIRNASITTABEREL.

LEIRAT, ZAEERFEIEERS. RN ERA16775%, RN LEIRA838F%E, MUSEESN, EFELS
HEEANTE, ALY &,

IREBEHTRFIBIEYDACccount.MaxOrderCounth&EZ|, BEREHIEFIRIEYDAccount.MaxCancelCount?h&EZ, KRB
79-1, WZFRTABRS, ERARRPRE.

Y+ F{EAydExtendedApifig&EE, BILAFEYDExtendedAccount.UsedOrderCountEiaZIXMaIM P HOSUREEEEL, WRISE
EFERZREWF B 72 1NERE, YDExtendedAccount.UserdOrderCountB & T TEIERAIIREAEL. IREEIEDHE
FEHRTIERIWCR, TABIAPIEE,; B, EEEEEHEERSFNET, AKREENSHRENESRAES RS
EIRREREZW AR R EH FIREN T —KiRE S EInotifyOrderiREIRIYD_ERROR_TooManyOrders=36$&1R; &L
1, EREEREZKFIREREL FREN T —KIRESIEInotifyFailedCancelOrderiR[EAY
YD_ERROR_TooManyCancels=89%&iR, ARFEERTAAMGEEIFIEFERRASNH, WRIZIREERERPBEREWIES
5, FEEHIERERRE, SREESVEEYD_ERROR_TooManyOrders=36F1YD_ERROR_TooManyCancels=894&
BRHAEKRIZEREE L SEARREREE, NERAERALLHIZEL.

NREEAFESIRESRER, REBNIERREESUEInotifyOrderiR[E]AY YD_ERROR_MemoryExceed=7{&iR,

7.9.4 BREBRE

MANMBRT, ZEEEFSRHITEWFERERNY, RESUVUMERR—NKFERFNERZEEE. B, I%
AOEESIEMTCP MTEARIRERICT TR MTIVK, XMNZAEEHNERETREEN. AT ERIERMSSMIINESHIYT
g8, REFILATMREERESTHRG.

BRESEEILAEYDACcount.MaxLoginCounth&EE], WIRIZER-1, WRRARE, EKIAATIRE, HEIEREEILE
YDAccount.LoginCounts &%,

ERBRERENZIKFERE EIRG, #EEREEnotifyLogindikEYD_ERROR_TooManyRequests=208&iR.

WMRTREZZERNIBR, BERZIEERXRE.

7.9.5 BRI E
FEEB RIS R E BRI Z RIS, DRESIRME T BRRIEEINEE. ZIANBEMAREINREM T IEReiiit, EAR
AR ERERIRR TR A B I E,

ZINREBUARITRY, WREETERIERFTCEMTINE, AILISECHEMXTZKRNERZCEIEE. RRET
LIt EYDAccount. AccountFlagth 2&B#I&E T YD_AF_DisableSelfTradeCheckiza, {NR#IEENRTZIKFAIEKAE
BEXHN.
YRR, HESNERSHTRERRSHIRNTISTEREZAREFEMSES, XMTHIRIN, BRPSmRZIt, 88
SMBERSHTFARERRSHISERAZ BEEFENEES. flll, ERSHLRIEEZRRMNIE107T, BHREERA11T
HISEER, BAMSWARFHIENEML, MURBAITTILE, WASEHIENBMZ. XA ERAERRRZA
BXNARE, BAFRNT:

o hEFTEIREALSAOIRIN. FAKFIFOKIRER,; chE&RrEftr=RAYRINE

o HAZZFRAIRINER
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LHRFR. BERRT. KRSFF. ABERT. | HIFTESRSRMNEtEREK, B, DARBREESRNNRIRBEASRSZIAE
BHENBERAL.

INRAEF SRR ZANBE 771138 TR BN AEIR, WBFERCH BRSPS ATERETE 7 B else
", ZRERIEER—RZRIE THIFAK/ FOKRSIRMMBARRREMSER, SEBNSKRZ=E. BN EI

BERTPEME LSRRI —IPRIFINEE, BREMNZECHMBRZMBEN, FULMERSEHERRIRE. BA
BB BINRE =L T FAK/FOKRIB AT/, BARURFAK/FOKES[ERIB MRS TS ERR JAIENE M.

£ (TESREIERZMFERZEENE) RIEIFNEXDERERMIFEFFBEREL, ERITEFERR. ME
IR ASURIAERRERRS, EBIRS £EPRALEHRERNTES. BIRSRSSRIRREERNTES. mNTE<SIARIBENRZIT
AR NEBREIRELS LT

ERRURZ A TFIREE —ENERRARGE (PS8 NEARIFSIRERR)  BEFREIERINERETIREER
ZWBE, MRE—MRBABNRZREESRELCHRBEMENZN, EEEXBFMIEEENSEERN, MISREMK
RiEHRAENE. HTRIPIREENAESE, NTIEARSBAIATENRRZRBELLCHEME, BAEERRIF
HEBERNBERAIRE, FIERASIEN AR BEEM B RIS Ea EikReE,

HEHHIE N ERAZRIRE, EaBidnotifyOrderiR[EIRYYD_ERROR_PossibleSelfTrade=25481%,
7.9.5.1 PEFHRINEIRZRE

BT FEISSRRRN, BRFIMEREER, MARFASTEBNR, STMEERN, RN SEHHIRERM
R, BRI ERBNASEIERESSHIRNTEERR, SMEE—FBN, BTLENRXZNEINRE—H,
RLZEANEE, BPEREMERNMMSERBRES SHRNTEBNR.

BAEETENRZAMEINRE— RSB SMRERN, SEERRT:
* RIBEMERETRITAIERN
* RIBE—ERETERAREESIEIRNINFIIRERZZAHINFA—. PINEEASEIRINA. TRE—$B, &
BIRAINC, AMIBHMIRKEMAE, WIRRMRINEE—HEAN, ARIRFTLARLIENIIRE, BREIEREAL, CRIGEARSAMB

MR BRI REEIER L. (BRATRANIPRAESERSREASHREZRARZMIIRFAA/C/B, R ZAMEIB
RIRIER/E—EEC, EILLCRHIRE, MMAFIBIEM 7 B,

EARREERRC LA, BEALRZPITASERE. BERZEFSARERERZE—EY, BA2RASER
MHMERE—R, —RRIEMHEASEISRRRN, FERINMESHE EMEE—SRC, LRSS REHTE
EERRZFR, MERTERMTEEESELSERERN, BERSERAEERNMIUEESR, WIHEASEEEEMRR
i, B, BREFEFBANESHRNTATAFEEEERRTRN, TR CEERZREENTEMRNBEIRE NS
GEINEE, FIFZINEEE, FEMEE—RIRNABSEMRNMGERSHMKRERR, BFENESERRPEEMRE
PR, XSEMSHF BN Z G EBMAANZE—H. RINTEIAERREEEAINIUEERNE A ERE,

¥ EE BT YDACccount. AccountFlagi@&EYD_AF_RelaxSelfTradeCheckForQuotetr A H IR 2B B T 1% IhEE,

7.9.6 LKA

ERNENE, XBAEMTIHEIRM. XZRM. FERBTH (BRRE. REPEH. KFukBRER. BRFER
PEF) EESHENMNEN, M—AXLREFIXRKFNRS. FeSFaHITE. ARIECHNRAEE LB TLEK
FAERNBENSS, M.386IRAEZFEESHFRE—ERETHS I TERAIRENTLERFAH. TERAEFEZCHR
REREERGEERAEERTENRE, SNBAEETDNEEARARISEEKER,

BIESHFET LKA ANBMEES, B TERAERRIFTEREAMRNIE—MIKP FLIEH, EHZEESE
BRAE, EREIKFERMRIKFXE T BNIGEINEE, BPAZBRRKFIHREMHRN TS SIKF ALK
BEENERRZEE.

BT AL AR E RS AESEI S KA AR S ST, Bt EREIRAE ST ARESS s, WA
FKAY, BERAIEKER.

SIEWPERNARKFEERS TREIE R, (RERFEEET, RESTLURLCHESIRKRERR.
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7.9.7 IREESHRFEIGEE
ETERIAPIERAS, IREBEFIRING L1TE8<SHRIOrderRefRISEIBIEERA, RESULUIRIBESEEREIRE0rderRef, 5
KEEEEFTELEEETEAAINSEERR, {EEUDPIEAOKEIAEEERE, SEIRRERZZE T,
FEERAELREE, EIRREFRIFRBEARTIRSR, FEENEINGENEESIRE. FHEESNRES.
T EMARAPIR, AR EARR, ZEAGNMEERRHAVZNEESKFEIAFIF TIRBEEICEINE,. EE%E
B FZIaERIR A ERIOrderRef EERTHEIEAY, FHUEIT OrderRefIFEREIBIZAVIRE, NPEREIErrorNo/g
YD_ERROR_InvalidOrderRef=78HI$REIR.

IR SPIFEIENEITEE(IRTAPISLARTEER, BIRE—MAPISLAA HAREAEREADE, (BRI EZAY
ZMAPISLHZ [BRVIREBAIOrderReiRBEABRE, Hitt, ZEEHRT, EAOrderReff5/LA{E/ISession DAY
RPARERY. RIDIRBRIEA— M RMAVEHITIRER, F2MAPIRIUDPIRERIMR, SEERETER (WH
2E5) MEFREAFETEFhEIRAMIBERR, RESTLIELIA.

BEET LIS EYDAccount. AccountFlag2 iR E 7 YD_AF_OrderRefCheckins T #EIZINEEIE BN, HIRE 71X
RENFR IR RS SIS TR .

PERAVENESNE, BT OAERIF0RBARITRENREE XA DARBSIOEINRE. BREBUE(E
RS AR BEHITIRBERN AT ERPSKHERMIAOrderReffYRIZIELE, BAILIFRLCHXAKS LAYRE
WEFX.

7.9.8 tERRIE

AR S IREEBERES I RELTENTIHNEIEES EREMMIRRENIERRS, SCEINREERERGRE, &2
FHIRBREBVEESREECHEE. A—1RERFSNERERNSITERR—RE. REEOESRZNUTESS
It AR, SEREE. BN, BE5REAS. TIELES, TitiESRaMEaEBIEISRITNRE. HERESE
LHE S MR NESTRE. IR MISAZEGRERNmN:

o EERALIRRERNAERERS, SENRRTHIZMETER NERAEBIRANENEEREHRZEFCEE
HeFEZER, ATRAEEXKG, EERNRSZIESHTINMEGRE
o EBEIMHREGER M AGIES, BL, MHEaERN. BRNESRTAEETRE

A TILAMYDAccount. MaxRequestSpeed PEREVESTIZENE, BHREMKILEN-1, WFRSTEERE. SRESES
ARSI, ERRHAYErrorNoIYD_ERROR_AccountRequestTooFast=24,

7.10 EARHER

ydApiFHAMRIFAUK, B TF7IEIRIEERBEfEydExtendedApidhfE.
EREORERER, FNARZIZEETER, BRUBAEMERAENED, URENRLRRMT.

7.10.1 EiFiRE

1 /// getorder by orderSysID can only be used for orders have been accepted by exchange

2 virtual const YDExtendedorder *getOrder(int orderSysID,const YDExchange *pExchange,int
YDOrderFlag=YD_YOF_Normal)

3 virtual const YDExtendedOrder *getorder(long Tong TongOrderSysiD,const YDExchange
*pExchange,int YDOrderFlag=YD_YOF_Normal)

LEGEAT L ARENESEINEIRZ S FREHRARBEE RN TERE, FrE@EdinsertOrder RIHRETTIEIRNAIREBETAT
DERARSERR, BABR TEISEERE, JLUBTIREYDOrderFlagEiaE it AR,
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1 /// getorder by orderrRef can only be used for orders using checkAndInsertOrder
2 wvirtual const YDExtendedorder *getorder(int orderRef,unsigned orderGroupID=0,const YDAccount
*pAccount=NULL)

4 /// getQuoteDerivedorder 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)

SFF{ERydExtendedApifiicheckAndinsertOrderiR NBHRER AT LAFE R IR N 5iE3REN, RE checkAndInsertOrderfll
checkAndInsertQuotel@fA5EH, FeEBTIXMNGEZERR, MARKEIRZFHRERER. HgetOrdera] LAEIBZIIRT
WRINTTERRZIMIIRE, MigetQuoteDerivedOrdera] LAEIAIRINITEIRE, 1BLbgetOrdertE N7 iR 5 directionfis
HATX DIV P AIEEA TR R,

1 /// 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

2 virtual unsigned findorders(const YDOrderFilter *pFilter,unsigned count,const YDExtendedorder
*orders[])

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

5 virtual YDQueryResult<YDExtendedorder> *findorders(const YDOrderFilter *pFilter)

6 virtual YDQueryResult<YDExtendedorder> *findPendingOrders(const YDOrderFilter *pFilter)

DIARM T LA =M AR BTN ENEIZ S FREHRARERTTE, EffindOrdersEHXFTBMERHIRE,
findPendingOrdersEFTEMERMINERERIE. S5EAERFMRIERITEZZERN, FMERBESHFEEORMGIIN
(Rl =C I

1 1if yporder.ordersysiID < 0

2 return false

3

4 if vporder.yDorderFlag not in YDOrderFilter.YDOrderFlags

5 return false

6

7 if yDorderFilter.StartTime >= 0 and YDOrder.InsertTime > YDOrderFilter.StartTime

8 return false

9
10 if yporderFilter.EndTime >= 0 and YDOrder.InsertTime < YDOrderFilter.EndTime
11 return false
12

13  if yDporderFilter.pExchange != NULL and YDOrderFilter.pExchange != YDOrder.pExchange
14 return false

15

16 if yDporder.yDOrderFlag == YD_YOF_CombPosition

17 if YDOrderFilter.pCombPositionDef != NULL and YDOrderFilter.pCombPositionDef !=

YDOrder . pCombPositionDef

18 return false

19 else

20 if YDOrderFilter.pInstrument != NULL and YDOrderFilter.pInstrument != YDOrder.pInstrument
21 return false

22 if vDOrderFilter.pProduct != NULL and YDOrderFilter.pProduct != YDOrder.pProduct
23 return false

24 return true

BNFRIESHHBNT:
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YDOrderFilter

StartTime

EndTime

YDOrderFlags

pCombPositionDef

pInstrument

SIAR P EFC++ APIJRIZIERS
i5iEH

ATimel DIERFRAGEEIARTE), - 1XERLIRE]. BSELUTIF:
HE21 3L 3600%(21-17)=14400

HE9mE: 3600%(24+9-17)=57600

[A—HB#&295a%: 3600*(24+9-17)=57600

Timel DFITRERTBIRYEEHERE S Wy dUtil. hdhistring2 Timel DA
timelD2String

LATimel DI R R AVEERATE, -1{ARTIRE. BESELUITHIF:
21 B8 3600%(21-17)=14400

HE9mE: 3600%(24+9-17)=57600

A—HB#&95%: 3600*(24+9-17)=57600

Timel DAV ERTBIRYEEHERE A S Wy dUtil. hArfdstring2 Timel DA
timelD2String

REETARYDOrderFlaghtrEiz, ATLURESZAN.
fign, ETAEERENAESIRE, BATUERUATRENRE:
1<<YD_YOF_Normal | 1<<YD_YOF_CombPosition

EFHEEHOEN. XFYD_YOF_CombPositionfUiReE RIe B ASEHN
pExchange, #IZEAINULLNABRH,

BZIEE, 3$FTIEYD_YOF_CombPositionAYiREBARY. WMREAINULLIA
PR,

FEERIEET, Y9TFIEYD_YOF_CombPositionfiREa4EsL, IMZEFINULLAIAR

Product
g N
pExchange RZFEE. WHKEJINULLABRE,
pAccount REEBIREZIZEANULL

E— AR RE B B EEKENYDEXtendedOrderfS5HEE, MRMAOTANKERNELUBTHN, RSBEATRHE
HARKEORE, TEMHEKERDRES, F7E0REEHZ2REHEERFMAORBNCDE, REETLFIBEX M

o AFHENIFUERERRASMEMDEHEKERER, JIESHBEMSEIEEEE, MABSXETEHS
o AFSEHRAENRIRRKREH, TREFERAAR (F—/KBRIRRES, FRSEISNEIRENESERER
JEA) ZREERIN e R E KRR
EMARI LRSS R E DR MNTEHERMGRIRENTH, ERFERREREATREENEAR
YDQueryResult.destroy()f52 o BEcHI=S A, HELLERSE—FMITA:
o KFEMFREB—XFIRETERRE

* ALENRRRFTERBELTIRMASTE0ENTE, MESXERBEIIHMNTE, MBS ESHEIER
FERKRET.

139/194



7.10.2 iR

SRR P EFC++ APIJRIZIERS

/// 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
virtual unsigned findTrades(const YDTradeFilter *pFilter,unsigned count,const YDExtendedTrade

*trades[])

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

method

virtual YDQueryResult<YDExtendedTrade> *findTrades(const YDTradeFilter *pFilter)

METRRITESEIERERM, BARBTATUSETERENBEXIAE. AMREMZEEHTEERRHIINIIEEE

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

WITF7R:
1
2 return false
3
4
5 return false
6
7
8 return false
9
10
11 return false
12
13
14 return false
15
16 return true
BNFRIESHBIANT:
¥ FE

YDTradeFilter StartTime

EndTime

pInstrument
pProduct
pExchange

pAccount

1588

PATimel DY ZFRAVRRIARTE), -1XEFFLIRE. 15SELUTHIF:

HEL21 5% 3600%(21-17)=14400

H#29:5%8: 3600%(24+9-17)=57600

[B—HB#&9m%: 3600%(24+9-17)=57600

Timel DFAR AR EIVEEHEFERE S Iy dUtil. hdrEdstring 2 Timel DFItimel D2String

PATimel DS ZRAOLERATE], - 1RXEFTIRE. iBSELUATHIF:

REE21 8L 3600%(21-17)=14400

B9 3600%(24+9-17)=57600

E—B&9m%E: 3600%(24+9-17)=57600

Timel DAWREERTEIRVAEHRTE F S Wy d Util.hehfstring2 Timel DFitimel D2String

BLIEE. WRESINULLNIABRE.
FEERTEET, WREINULLUABR,
RZFigEr. WREANULLNIAPRS,

5%
KREAEBIRZIZEANULL
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7.10.3 EifFRIN

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 Tong TongQuoteSysID,const YDExchange *pExchange)

LERTTETLARER SENEIRZBERERRRRIN, FTEEdinsertQuote RFIRMNTTIER NRIRINES AT LAE AR EEH

2,

1 /// getqQuote by orderrRef can only be used for quotes using checkAndInsertQuote
2 virtual const YDExtendedQuote *getQuote(int orderRef,unsigned orderGroupID=0,const YDAccount
*pAccount=NULL)

SFERydExtendedApifcheckAndinsertQuoteR NASIRIN AT LAERE_EiA 75 43KEN, R EcheckAndInsertQuoteiEfE5E
B, FeEETXANGIEERR, MABKEIRBFrHREER.

1 /// quotes must have spaces of count, return real number of quotes(may be greater than count).
only partial will be set if no enough space. only quotes accepted by exchange can be found in
this function

2 virtual unsigned findQuotes(const YDQuoteFilter *pFilter,unsigned count,const YDExtendedQuote
*quotes[])

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

5 virtual YDQueryResult<YDExtendedQuote> *findQuotes(const YDQuoteFilter *pFilter)

6 virtual YDQueryResult<YDExtendedQuote> *findPendingQuotes(const YDQuoteFilter *pFilter)

HEEERNPGEEEEREF, BEARNSUSEZERENEIAR. FIERN EEFEETIEENREELE
TR

1 1if vyDQuote.orderSysID < 0

2 return false

3

4 1if yvbQuoteFilter.StartTime >= 0 and (any Derivedorder of YDQuote).InsertTime >
YDQuoteFilter.StartTime

5 return false

6
if YDQuoteFilter.EndTime >= 0 and (any DerivedOorder of YDQuote).InsertTime <
YDQuoteFilter.EndTime

8 return false

9

10 1if vyDQuoteFilter.pInstrument != NULL and YDQuoteFilter.pInstrument != YDQuote.pInstrument
11 return false

12

13  1if vDQuoteFilter.pProduct != NULL and YDQuoteFilter.pProduct != YDQuote.pProduct

14 return false

15

16 if vDQuoteFilter.pExchange != NULL and YDQuoteFilter.pExchange != YDQuote.pExchange

17 return false

18

19 return true

BNFRIESHBNT:
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el FER 1588
IATimel DR FATE4ARTIE), -1TRRERE. RNEYESSTERBRIRNEATIF
ARSIEIRAAT S 51
BESELTHIF:

YDTradeFilter  StartTime wEE21 =% 3600%(21-17)=14400

H#A29%E: 3600%(24+9-17)=57600
FE—H&E9mZEE: 3600%(24+9-17)=57600
Timel DFIFRERTEIREEHRFE R 2 Wy dUtil. h e string2 Timel DAtimel D2String

LATimel DI FRTRAVEEERATE], -1CRTIRE). MRNEYERATERRARNENTEE
RESERATE AT
BESELATIF:
EndTime 221578 3600%(21-17)=14400
H#295%: 3600%(24+9-17)=57600
A—HE#&9=%E: 3600%(24+9-17)=57600
Timel DR AR EIIAERFZRF 2 WydUtil.hARfdstring2Timel DFtimel D2String

pinstrument  &BZYEE, IMREFAINULLIABRE],
pProduct FEEREET. AMREINULLNAIRE],
pExchange RSBFEEt. WRESINULLRIAPRS,

pAccount R ETRIREIZEINULL

7.11 ZHMEL

PRIFRE LS NBRERM R B BB S

o ILRREMBBERIIREZRENZZNERBE. AT R BREFIXAPIRY T, (LR BB S(NBHNEFimX 2T
ERRSZUNNZ, BER—NAESIBHRE, REE— kY, MEERZINSHERSIEEE—.

o PEARZMBRBEEMANRENRZZRZMBES. ATRLERZMIRZMRBESEETESAN, SEER—E
SEAENBERAMBREERE, TRENEREERNSAE. Eit, SEEFERARARZMERBESE. — B4
BEWFTTT, NIzEE LATEIRAEE IR RERZMERES. BILUEId SystemParamdfJTradingSegmentDetail&
EEaRAREMRZIIE, FESILERSL,

7.11.1 L2 5 MER

LR SMNMEET LA T EEREIRE], segmentTimeRRmMNZAZF BFAZILRTEIAFYE, EmBANESNIEREEEF
InsertTimeR9tE XA,

1 virtual void notifyTradingSegment(const YDExchange *pExchange, int segmentTime)

TESHT BRIS M RZFIRZRSEUAHEE, EXZMELNEARBTEN, BIErPEEEIRISERRR A
i,
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Z5FR S wi
09:25:00
09:29:00
09:30:00
11:30:00
R 13:00:00
14:57:00
15:00:00
15:15:00
09:00:00 20:55:00
10:15:00 20:59:00
aps 10:30:00 21:00:00
L 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
LR 10:15:00 21:00:00
10:30:00 23:00:00
11:30:00 01:00:00
13:30:00 02:30:00
15:00:00
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
AT 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
7.11.2 B3 S M ER

PR Z M BB LA T EIEREREl. 22 RIGREMEES M RZAARIER, ARERZM. FmiafIt="4E
REIBRHZZMER, RSN ERES AR EIA=MERHRI—, AR ZMEREEnotifyFinishinitZ R EER
1A, (EIREEFNRIZ—EEnotifyCaughtUp ZRIBEKCTRIERZFT. MREELRRTS, RSB oBARZMRERE
notifyCaughtUpZ[EA 8, RISIEFERBKEIRMEZZMERZRI, NEVAZXELIRIBRERZZMERNIFRS, B2INE]
S5iz&aEXNBARZMRIEN. ZAEESHRMEEINRZINSBERERAEX, TethaRaEatRERT.
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EpknotifyCaughtUpZ BRI ZMCTHNREEEBRY, —SSRasebTRAMRTE, BB HEE TIPS
PER, —RETRERKEENG, MREREKIEERIAEZZMNER, NS |BRANAEZZMER, R
R ARIBBARZ BRIV SMBATAPIERINUNEAIRBRS, PAIZBBARZMNEBRINICRESERE
notifyCaughtUpZ 5 &3%.

1 wvirtual void notifyTradingSegmentDetail(const YDTradingSegmentDetail *pTradingSegmentDetail)

IREIYDTradingSegmentDetail (Y= ERBEEN T,

FER
ExchangeRef
ProductRef
InstrumentRef
m_pExchange
m_pProduct
m_plnstrument

SegmentTime

TradingStatus

7.12 fREAdH

1588

REFS. RERZZAARZZNRIEEX, a-1.

RS, REFRBARZMREEEX, als-1.
BUFS. RESGHOPERZMRINEEYX, alRs-1.

RZATE. RERZFTERZMRIEENX, BUANULL,
Frmigst. IREFRBARZMRIEEX, SUANULL,
BYEE. RESLBARZMRIEEEX, SNANULL,
MiZ32 7 BFHRZILLRIRIRIR 4. HmiSo=ViES RS AR PInsertTimeAIEXIAA.

RZMERIRT:
YD_TS_NoTrading: JE325
YD_TS_Continuous: ELRSH
YD_TS_Auction: E&%

NTEFIIFHEREN XD RBEAIRASRIEBIEIGENTEK, ZIAE 1.280 RAHIEINTRBAERE, REETLUE
YDInputOrderF1YDInputQuotedriZ & OrderGrouplDFIGroupOrderRefControl{EE R ERLHINEE.

(3J Important

1.280hRAN5 | \IRERABTHRERT K FFRAG3MREE, 1.486IRAIGIREAEZEMN6IIBINEI2554, ZfEF1.486hRARIHI
APIZERZ1 . A86hRARINEERT, HARRERERE3 MREAH., EEARA255 MRBANLIUGAPIFITESERTHRE1.486 5%

VAR,

FE

OrderGrouplD

588

IBEEIREMIRNATEIZESR, JUBTXOIREMERE. EEUREMPIESAE
REETLUFER0-255SREAA,

FRFEE, 0SIRBEREEOrderRefEREIBIEM, 1-255SIRBEFIZIREICEOrderRef
BRI

BRI REERIEEXREOrderRefAYRIFBIEMRE AT

GroupOrderRefControl YD_GORF_Increase: OrderRefEaiEistE, RiIfSAEEOrderReffyEfRMAATET1

YD_GORF _IncreaseOne: OrderReff=f&EaiEiEIE, BifEFMEOrderReffYEFEMI1

FEREFIRANT _LF8EOrderGroupl DF1GroupOrderRefControlfg, 1EEEIQERBFEIRBHNEEN. SaEXRY, UE
#E@idnotifyOrderiRElErrorNo=YD_ERROR_InvalidGroupOrderRefiUs&aa, FIEiZiEEMIMaxOrderRefiREHREFIZE
RJOrderGrouplDEaiIERAKOrderRef, FICIREERLINSSLM, YDInputOrderf1YDInputQuote FIRERJIOrderGroupl D
GroupOrderRefControl&Bi5i@EidYDOrderflYDQuotets =],
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B3 ESIKIRE FH8EOrderGroupl DF1GroupOrderRefControl, (4% TREERANERERN, WETFRE—
OrderGroupl DHJIRE, RS E—KIZREYD_GORF_IncreasesCINEAEIRIGIEE, S _KIgE
YD_GORF_IncreaseOneZCil ™ HiEIBIEEE,

EERE RN E A EEHE RN EIERLnotifyLoginZ 5, EEEILIA FEIERLIREEOrderGrouplD34
HIERAOrderRef, IBESWICRIZEATRIREIE, FERLIRAPERTEEEMNEAIOrderRefHTHRE.,

1  wvirtual void notifyGroupMaxorderRef(const int groupMaxorderRef[])

SFERydExtendedApifURERE, AILAER TG AEESABUR RS EIRINBI T NOrderRef:

1 virtual int getNextorderRef(unsigned orderGroupID=0,bool update=true)

orderGroupIDIEREIRBARS. FHorderGroupIDIRE N0, BILURE N MNOrderReffI¥INI, MiESEZIEE,; &
orderGroupIDIREA1E255, ABATNOrderRefibEAZBIERAOrderRefii1,

update}§TIREX FNOrderRefff, RAZFEFMZIRRANZRARERS. BRIRANXJAAHEgetNextOrderRefiREAI TN
OrderRefAn, EAXVERSupdategtrue, BFATXIERgetNextOrderRefiREIFI T MNOrderRefAn+1; EAXIERF
updatefgfalse, BBATXIEFgetNextOrderRefiREIRI T NOrderRef{3%XAnN,

7.13 &

ZIFEERINHE— M REWSEN NS NAPISLFIERES, MBERIAER FoEESIRS. Ko LAEESmEb
FMERENEREE MR, REETLUMEYDAccountfIMaxLoginCountEHRCRHETIRE TiEE H&, LiaRE
FfMaxLoginCount/s-1, [T, YDAccountfyLoginCounticiR ¥ HRNZASMKAIEERGE. WFE—REWSHIREE
##, MaxLoginCountfLoginCount/z2.2ERAY,

ERAEFEXDARIEZAIRE, BUIEREEEIIRE, FRINEA N IUREIRIRESession DHLE.

£1.386hRA T, ZiARA T RERISessionIDHLE, ZHHRATHEFRESFZZMNGREER, RITIREEER
BRENRZ TR, ARAEMEEETERD P ERASessionIDHE], (ER2E{EHEHICRETEERHHE. 1%
EMEAEEEIASA, EEHEEaRIAKHE, EFEMEEETEERR, UFEKRECHEESREMZIIEE.

SessionIDIHIEETAERDEE, HAPWIIRIEESMTLLEESIIM D ECSessionID, TEIREENFIBIERE LIRF40961,
SessionIDERS/0%4095, RFEHEN D ECSession|D, ASIRRRIERSCEINFDE. EEMTFE, XIRAYSessionlD
BHEIAEER, BE— 2 B0NAEE, REREENSessionIDERGEES, F—iRAEtLoRES£E!
[@—SessionID, {EEE—MEIAZ MEZELISession DVARARE. FLSEZIE IR EE thEnotifyLoginFREX
getSessionID, ¥kEXSession|DAYEEEEN FF7R:

1  virtual int getSessionID(void)

IREBFIRAHYSessionIDEJTEYDOrder.Session| DFJYDQuote.Session|DF3kE, EEESEERESIBIEESTEEY]
s, EEPRERREERAISession DEEEN-1.

FEI ERARIAPIF, FZiXS9fERydExtendedApiRIiREE R T —EFIAOrderRefAURAZRIISession DAIHEI, B
HTIREIRE, BERBIEFNCER. ARFREE, SRhRAPHANRSHOIRBAREZIG, SREEHE
FRAFOHR BR AN AR B TR,

HEE, —BREERZIE, BEREERTEREERZIE, BUNESEEENOrderReffRi3iMsR. MTERATA
HXIR B SIERHGRE , 155 WFERSessionIDHLH], BUIFFEEREKRHAIOrderRefEiaSE,

ZERSHUHS R TR

1 virtual bool setSessionorderRefRule(unsigned sessionBitCount,unsigned sessionID)
2 virtual void getSessionorderRefRule(unsigned *pSessionBitCount,unsigned *pSessionID)
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BEEIREBRFIIRINGY, BidsetSessionOrderRefRuleiRBHIESUR EBEIZEIMN, setSessionOrderRefRulefy
EB2HuRBAINT:

e sessionBitCountiZ& T {#AOrderRefdi T Session| DAUREIREBNMEL, REBAEIRE T RAEEMI IR RS
#, REBEEESZ 16, XMREBAEW /T ERIEREPEMER

o sessionIDRUFRS T NEZANERES, BMNOFHEAENAPISLHIRERRS, BRRERSEHAETE
sessionBitCountis BRI MNEGEE
A3, BIREIEEIR S sessionBitCountg8, SessionlD#3, BRAOrderRefha8(AFiEEE, FITAY24
I (32-8=24f1) ATHIEMRPERS, Eit, EXMEEELT, aIliF256 (2\8) NERES, SMNEEALL
B516,777,216 (2/24) KiRE, RFRY, ARAPISLHIRIERES 3, 1ZIEZAIE— 1 OrderRef /9259
(0Ob100000000+0b11=0b100000011=259) .
EiRESER/E, BPeTLAERIgetSessionOrderRefRule3kEUR BHNEREZSHIDIIN, AR EFgetNextOrderRefs®
T MRRRS.

7.14 1R11Y

FIEF 1.280 REALIRAAPI, BFSIERRIATRIMNATBIREAFIZRILER, SUSSHIAESR, S 1.188 REATHRA
AP|, TESEIIRIRAHIRIDSAE.

7.14.1 L3R

M 1.52 WRATFIR, ZIAFN T IREBAMRERIRSE, FHE 1.280 hRAFIEIFMR T RN, BURMNMIARSFPEIRIRS, REEFTLL
AZAEERZEBANUDPIRHTRZ. ATRINURERIERFECREREEENERILE, EEERNRTAR
RISEHL, FZIAAPIRBEXRR. TICRBIRINURPEZBIZEAPHRE, HEAIRNFELEREREXAN, AL, 5
APIRIMEREE R ET E PR AR IRAIMERE.

SIRAPIEITATEIANIER, ESASLINEF (FEX10/25F0X2522M K L) MBHIMHEEEIRZIZIBFPGARIKE, MNREFE
HECTIERINUIRE, BRABESLITRF S ZIAAPIFHREMREHITILRE, R —FMEAEBEF R BT,

APHRM T ATE)RLR S getYDNanoTimestamp, IZREEESRER, TLABRILAPIRIREREE, BIKAGENE
insertOrderfYgI/SAMAgetYDNanoTimestampFHEERIER, SEINEMNTFRAXERRIE—NFT HIE ¢4 LAY
BZE,

BIPIRBIER AEIE UDPEEXTCPIRIE, UDPEEXTCPImSHILAESystemParamREY, FESNALSL, RinOS
ALMER, ZEMERROS. SEMXTCPERINMIRER, BB RIRLEHE TASFRER,

7.14.1.1 (FHHES

KEEEE SR CEIER T eEREY, [FRpNESKRCHBEF R, REETLGEYDAccount.AccountFlagE
BIRE TYD_AF_BareProtocol LA R B BEL TR T &Y.

UDPH L FEE @I AAgetClientPacketHeader3XEY, IRMKFEE T, BRFER, EATESIRSELHEHDIR
A. RegtenotifyFinishinit R AfREEBRPIREIR k. —BRIBRIG TRk, NRIESEIHIEREAERY, MREaRE
TER, UEEFRN, NEESERRNMURBIIRZERIR, BTREESLITHE S SessionlDIIE], HEFRE
Wi, WrERIROBRIMMUIRSCLISRRN, BBV AEERMINERInotifyLogin B HEREUR S LER.

1 /// definition of protocolversion

2 /// 0: newest protocol version

3./// 1: protocol for api version up to 1.188

4| /// 2: protocol for api version up to 1.386

51/// 3: protocol for api version from 1.486, current newest version

6 virtual int getClientPacketHeader(YDPacketType type,unsigned char *pHeader,int len,int

protocolversion=0)

146/ 194


af://n6508
af://n6510
af://n6515

SIAR P EFC++ APIJRIZIERS

YDPacketTypea] LARYD_CLIENT_PACKET_INSERT_ORDER. YD_CLIENT_PACKET_CANCEL_ORDER,
YD_CLIENT_PACKET_INSERT_QUOTE, YD_CLIENT_PACKET_CANCEL_QUOTE, #BIFBFSXEURE. #Ea. BN, HURINK
RSk, 1.280WRATHIE, SAFHL T ASKSTRAUIRBIESEY, HBIRYD_CLIENT_PACKET_INSERT_NORMAL_ORDER,
YD_CLIENT_PACKET_CANCEL_NORMAL_ORDER, YD_CLIENT_PACKET_INSERT_SPECIAL_ORDER#
YD_CLIENT_PACKET_CANCEL_SPECIAL_ORDER, RIMTREERTEERME, RARMISSMRE ERTRERTT
. BFHT. BREFIFRZWSHIRZAEE, RASERBBSRE.

header#lllen2RAFTRSCOIEAIFHERIEAISKIEHHANKE, BTEMapiErlIkEBEE, lenM AT IR SREAISLEBAIR
B, BaiElSiRCHKEERRZ 6.

protocolVersionAlfSEMMIIRIIRA, BRANLRIERIARARIRA. ERIEEMMIRMMNAT, FEEEMRAFHIAPIX
RPAHRAS AR, TRRZR T ELSRRAS, IR RASEMERHR SIS ARRA S, ST ERRASORNRE
ERXRIERLISHEFRA PR ESRITRS.

R iR e it R
1 1.188 1.188 1.280 1.280
2 1.280 1.280 1.280 1.280
3 1.280 1.280 1.486 1.486
0 1.280 1.280 1.486 1.486

BEETOREIEIN, FRARIRMIKESER, HFUTRNRE, REEFEERGRRRE:

o HEESRERSCLPIHRNRKESKRCEIRME—E, SERRICEAIRSCHHRIIAR, SEEESMERIRE
F. N, FrREN . 486hMRARIAPIG, IZMRABIMRINMRSCLANKE /88, BIEFHEIR1. 280MRA X AIXKE 64
AUIRINER, ZIRMBSEEEER. B, BMUREERBSEMMIRXRE, LIRIEMTTRAPIRASIIFRE R

o THANIRERERE, EFRRAS. KENEESREIIRSUIERHIIEFENS. SAERIMRARTFIEINGE, =
ERREUSRE T LIGREREMAIR, BIAEREFRAESREERARITNY

REWEFRRELPRREIIHRSCGLKE, tNRIRE0, FRBURIELENY, BEE R ATLIENEEXIEIEAR, ERTE
MEBFnotifyFinishinitei&Z iR B FHBERINNIRERINEEYD_AF_BareProtocol,

7.14.1.2 iR/
VAR OIREARIRIIR LS, FRTEMinsertOrder,

libtitle ~ KE(F

® ) FERE 2 =

0 16 B Rk,

16 4 #2¥ (little-endian) BHFS. MYDInstrumentiJinstrumentRefdi3REY,
20 1 BY LEFEO0: 3K, 1: )

21 1 BY FHEREO0: FE, 1: FE, 3: F5, 4: FHp
22 1 B BIRRS(: 'L, 20 BRI, 30 ER)

3 1 s Yﬁ;%ﬁffiir(;) YD_CS_Any, 1: YD_CS_Fixed, 2:
” g Lifg:;ﬂﬂ*%@?ﬁ%ﬂ (little- nis

32 4 2% (little-endian) REeE
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htRE  KEGF

% )

36 4

40 1

41 1

42 1

43 5

48 1

49 1

50 1

51 1

52 4

56 8

64 8
7.14.1.3 HEEAIR3L

SIAR P EFC++ APIJRIZIERS

TATSEE

B

B (little-endian)
B

IEEE 7543EEZ a8l (little-
endian)

i 2

1RSI
IREASEEY(0: PRUTER, 1: FAK 2:TH/TER, 3:FOK)

p=[0)

=

[ENDEERS
i=[0]
REAZEID

IREAZBOrderRefisflA T, EESNIRESE

0: OrderRefE2IEIBIE, BIEMEOrderReffYEIFFHAZR
AFEF

1: OrderReff=(ZEiEIBIE, BI/SMEEOrderReffYEIFR
W91

Ly E S
0: FohhRsM4
1. IEZfhA
2: IHRfA

RABFRERENE, BREMERZAERERS .
YD_EOA_DCE_GIS=1: KEFFGISHRI/NHEXIREIRE

SETRAPEE VTR

p=[0)

=

REA ERRAAINTE

AR ARERRARSCEN, ERTFEBcancelOrder, BRISIIFESBENRZZRPRS. XZMRERS. RS
OrderRef=Mig{E S, BNESEZIERHE,

ltbtit (R
%

0

16

20

21

22
23

24

KE(F

)

16

FERRE £

B Rk,

fﬁaﬂ;“'e' R B FTIR SRS EOrderRef,

B RBATFS. MYDExchangeffJExchangeRefH5REY,

s JEADSEIETT% (0 YD_CS_Any, 1: YD_CS_Fixed, 2:
YD_CS_Prefered)

B EEEFS

- 50

FTrRAEEH REALEID
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it m EE(EJ'E Ega
® )
25 7 B
- g %éﬂz (little-
endian)
7.14.1.4 IRINEXL

SIAR P EFC++ APIJRIZIERS

i 3

1H0

EREENRZTRBRS

LUTF R AR 51, ERITFERinsertQuote,

libtik
| 5iE2

16
20
21
22

23

24

32

40
44
48
52
53

54

55

56

57

58

KE
(F
)

16

4

B
2 (little-endian)
B
B
B
B

|EEE 754X REZ
KA (little-endian)

|EEE 7543 Zm
KA (little-endian)

2% (little-endian)
2% (little-endian)
¥ (little-endian)
B
B
B

i

3%

SHFS, MYDInstrumentfdinstrumentRefdR$EEY,

T FhRS
LIRS
SRS
SRR
S
SN
XE

By

#&=5|F, BDOrderRef

JEADEIFETTE (0: YD_CS_Any, 1: YD_CS_Fixed, 2: YD_CS_Prefered)
[EADERERS

150

BINtRE

YD_YQF_ResponseOfRFQ: BalESEMN SRR, XIFE L
Ffr. BEIRR. KAESFr. T HBAR. ¥BEsAr, EORZATTIHNS
YD_YQF_ReplacelastQuote: RETNRERIEATIRIN, RITPESATERL
YD_YQF_ReplceSpecifiedQuote: BBTMEERNT, RXIFEATE

IREALHID

REEZHOrderRefiEHlA, 1FIESWIRESH
0: OrderRefBAiEiEIE, BiISFEOrderRefflEIFRBAIATET1
1: OrderReff=ZEaEiEle  FISFEOrderRefilEfR A1

RBFRINELE, BRNFTER AR,
YD_EOA_DCE_GIS=1: KFHFrGISZRI/N T AXUREIRE
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s %E TR
)
59 5 B
64 4 EE (little-endian)
68 12 B
80 8 B (little-endian)
7.14.1.5 EHRINIEL

SIAR P EFC++ APIJRIZIERS

i 53

bi=[0)

%’%\ﬁin ﬁ E E-—‘—‘ :\: .—\-.E,-L
p=[0)
hEMTHEERINET, FEREHINEAIQuUoteSysID

AT IRNBTAOIRSC S, FRITEAcancelQuote, BRIISFAEBENRZRERS. RKEMRERS. EERS
OrderRef=fEiRINTSIN, BIKESEZIBELRN.

11 ] Elﬁ(a— T
54 )
0 16 BE
B (little-
16 4 endian)
20 1 B
21 1 =y
22 1 B
23 1 TRIEEE
4 g =E (little-
endian)
32 1 BE
33 7 B
7.14.2 TR

TR

Rk

BRI B TR R S 8E OrderRef,

RZBFEFS. MYDExchangeHJExchangeRefshgkEY,

JEADSEETT% (0: YD_CS_Any, 1: YD_CS_Fixed, 2:
YD_CS_Prefered)

FEALEEFS

RERZEID

ERENRBRINmS

BIRNBIA, RXERFAERL, R3S ReemRinEadE]:
YD_CQIT_Buy=1: #&3ih
YD_CQIT Sell=2: #&isEih
YD_CQIT Both=3: XA

p=[0]

ZIENMTIRSOEITCPRIE, TEREEMERUDPHSERANER LA, BAASEBIEIMUDP TR, FEMBT TR
FIRREREBTSIRRTCPIRER, FIEMMETRERENELR. MiEFE.

7.14.2.1 I3k

ZIARMTIRSERERALERENS, WEITTR]E, BREERTRICEL P IRSERBAR 73 IR S ST /S
SRR, IROCLAIAENIIN TR :

ltbtit TS

0

2

KE(FT)

2

2

FERHER e 3 3
2% (little-endian) RKE (BEAIR:EL)
ENFFFER
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SIAR P EFC++ APIJRIZIERS

iR KE(FD) FERHER b 53
4 4 = (little-endian) HRIZEE
8 4 ERNFFFER
12 4 = (little-endian) RAREWFFS
AR L AT BEATHR S S BYAN N ERFA7 -
8T E S5 508
34 HRE[EIHR
35 BAR[ER
37 B
40 RN ENIR
43 BERERERMN M [EHR
7.14.2.2 {REE[OHRIRS

AT AEWSERTRARKRIGRY, FEERXERBEIRENRMREARNL, JFORIREBEIRNZES.

ik
{mt&

0

16
20
21

22

23

24

32
36
40
41
42
43
44
48

52

KE

(F7)
16

4

FERXEE i 53

8%
=B (little-endian) SY8FS, XRIYDInstrumentfinstrumentRef,
B XEFMEO0: K, 1: 3E)
B FHEREO0: FE, 1: FE, 3: F5, 4: Fp
BY KARIRE(: 84, 2: EF, 3: ER)

JERDEIETTE (0: YD_CS_Any, 1: YD_CS_Fixed, 2:

2R YD_CS_Prefered)
Cooniany

2% (little-endian) RPHE

4y (little-endian) KRRERDRS

B HREASEEY(0: BRINMER, 1: FAK, 2:THfftER, 3:FOK)
BH REAtREG

BH EENREIEERS
BH SLORERN LR S
#3 (little-endian) 21D

EH (little-endian) RS

## (little-endian) RZARBRS
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libtik
| 5iE2

56
60
64
68

72

73

74

75

76

80

88

96

100

104

112

116
120

124

SIAR P EFC++ APIJRIZIERS

KE -

| FHERXE

(FP)

4 B (little-endian)
4 BB (little-endian)
4 2 (little-endian)
4 B2 (little-endian)
1 TR SEE

1 B

1 B

1 B

4 BB (little-endian)
8

IEEE 7543 EEZ masE

8
(little-endian)

4 2B (little-endian)
4 =22 (little-endian)
8 = (little-endian)
4 =22 (little-endian)
4 #28E (little-endian)
4

4 =2 (little-endian)

TR

RIS

R SRR AT IE]
EARIRERS
HREALEID

IREEZHOrderRefiREIA T, 1FIESWIRESH

0: OrderRefERiFEEIE, BIEMEOrderRefBIIRMNMATET
1

1: OrderReff=tZeaEiate  FHISFEOrderRefiyBFREA A1

fi A BASREY
0: FftA&M
10 IERAA
2: IERfhA

RPFRERENE, BiRERERSAEERS .
YD_EOA DCE_GIS=1: KFrGISHRIVNIARUREBAIRE

A SRR NS

IREEAAIRTS
0: KAk
1: Btk

NZRZEFE (17%) FREMERIZENE. BESELIT
-+

REE21 =g 5002F) : 3600*(21-17)*1000+500=14400500
H#29r35002F): 3600*(24+9-17)*1000+500=57600500
[E—B#9/55002F): 3600*%(24+9-17)*1000+500=5760500
SRR IR BN RS ARV RFE 2 Wyd Util.hehaY
string2TimeStamp#0timeStamp2String

EEENRZZITRBRS

MNZRZZBFE (175%) FHRNBNSEE. 52ELT
+:

21 FF5002F: 3600%(21-17)*1000+500=14400500
H#&29m5002F): 3600*%(24+9-17)*1000+500=57600500
[B—HB#29m500%F): 3600%(24+9-17)*1000+500=5760500
SRR R BN R B R FE RS Wy d Util.hehaY
string2TimeStamp#0timeStamp2String

S
FEATFFER

HEBIESREERIRERS
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SIAR P EFC++ APIJRIZIERS

7.14.2.3 B3R EIRIRC

Eg f.}“ri") FERE i

0 16 3% S

16 4 =0 (little-endian) SHFE, YIRIYDInstrumentfidinstrumentRef,

20 1 BY EEEF5AE(0: K, 10 58)

21 1 B FHRRO0: FE, 1: F8, 3: F5, 4: P

22 1 B BRIFRE(: 1.1, 2: EF, 3: ER)

23 1 PFERFFER

24 4 BB (little-endian) RS RS

28 4 =B (little-endian) REREBREE

40 4 =B (little-endian) AR E

44 4 =B (little-endian) R ZFTRAZATE]

56 4 ¥ (little-endian) EEAHIRARS

60 4 BB (little-endian) IRRERBPRE

64 1 TrFSBE REALHID

65 1 = SEhMEFRRIEALERE RS

66 2 PFERFFFER
NizzzZBHE (177%2) FpRifENENE, B5ELUTH
;ﬂm AIF5002F): 3600%(21-17)*1000+500=14400500

68 4 2 (little-endian) H#295550025%): 3600%(24+9-17)*1000+500=57600500
E—H#9500=F): 3600%(24+9-17)*1000+500=5760500
ZIAR I BE R EF IR RS B VS HAFE FR & My d Util.heh g
string2TimeStamp#0timeStamp2String

72 8 ¥ (little-endian) ERENRZFIRERS

80 8 2% (little-endian) ERENR BN S

88 4 25 (little-endian) SEREAPBENFE

92 4 PFERFFFER
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SIAR P EFC++ APIJRIZIERS

7.14.2.4 8 EHRIRX
IR REE pkm s
® ™)
0 16 Ei-8%S
16 4 Eﬁ_ (little SHFE, WRYDInstrumentfiinstrumentRef,
endian)
NZRZZBFFE (17=58) EammEais. s2EUTEF:
WRE215%&: 3600%(21-17)=14400
20 4 B (little- HE95%%: 3600%(24+9-17)=57600
endian) E—B#&9m%: 3600%(24+9-17)=57600
IR BRI R R (BIAY SRR F2 My dUtil.h/hfYstring2Timel D
#timelD2String
B (little-
24 4 éﬁ s ENID)
endian)
28 4 ELFFFER
B (little-
2 g 2t SEEOENGS
endian)
7.14.2.5 RINERRIRL
KE
Hbdt
= aEn ] 3
iz -(z- SFERRR e g
=)
0 16 sk
B (little-
20 4 ﬁ (lictle SA4FE, YRYDInstrumentddinstrumentRef,
endian)
24 1 BH EFHFiRE
25 1 B LSRR
26 1 B SR FirG
27 1 B SR IRIRE
|EEE 754iEEF
28 8 KRB (little- Sy =
endian)
|EEE 75455
36 8 RFEE (little- SMNE
endian)
a4 4 =H (little 8
endian)
48 4 EiﬂZ. (little o
endian)
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ik
| iE2

52

56

57

58

59

60

61

62

63

64

68

72

76

80

84

88

92

100

108

FERE

=E (little-

endian)
B
B
B

B

TS

B

25 (little-

endian)

=2 (little-

endian)

=E (little-

endian)

EH (little-

endian)

EE (little-

endian)

B8 (little-

endian)

EH (little-

endian)

2 (little-

endian)

B2 (little-

endian)

B (little-

endian)

SIAR P EFC++ APIJRIZIERS

b 33

REBEZEFFS, BlOrderRef

fERD#ERE % (0 YD_CS_Any, 1: YD_CS_Fixed, 2: YD_CS_Prefered)
BENEMEZRS
SLMERNEEERS

BINRE
YD_YQF_ResponseOfRFQ: BaIESEMNMSFRREMN, FFHE _EHBAR.
BEVRFT. KESFr. TERFR. AOEFT, HUERBFALTENS

REAZEID

HREHOrderRefiZdlE =, FHESWIEEA
0: OrderReftaiEi#AlE, FIFSFEOrderReff RN IATETF1
1: OrderReff*1ZERFEEE, BIFSMEOrderReffy[EIFRLZRII1

REFTRNENE, BIRNFIERRZATEER S,
YD_EOA_DCE_GIS=1: KEFrGISHRI/NHEXIREIRE

FRFFFER

HBIRS

RS, XIRYDExchangefJExchangeRef,

2ErrorNo9YD_ERROR_InvalidGroupOrderReffd, RRZEIHESEIE]
BB KOrderRef; BURTRMNES, BAFEIRN. ERXZFHREIERE
K, NSHERT

SHRATAYOrderSysID, SREAVIIRINAT/H0, ERZFMREERER, NSHE
b

SEHRTAYOrderSysID, SLEAIIRINAT/H0, ERZIMREERER, NSHE
-

2YDQuoteFlag/9YD_YQF_ResponseOfRFQRT, iBF 7 HREANHR AN
g, BNA0, EXZFNREIEE, WSHERT

EES
SREMRNRS, BFRERN
SFSERITIRMAIOrderSysID, SEEDIRINAT A0

SFEERISEIRMAIOrderSysID, SEEDIRINAT A0

1557194



SIAR P EFC++ APIJRIZIERS

KE
it
= = En e R 3
=)
e . 25 (little- 4YDQuoteFlag/gYD_YQF_ResponseOfRFQRT, iBF 7 SXEEAVIRENN
endian) Fams, ane0
124 4 Eﬁ, (little SERIERAPBENTFE
endian)
128 12 ERFFFER
20 (little-
140 8 ﬁiﬁaﬁ; c ché TSR RN AT TR QuoteSysID

7.14.2.6 e kiER N KM EHR IR L

AT ARWSERTHBESRIRNAMEIRIRS, FEtERSEBRLNERE, BRIXEREREH0RIREEBALMER, JF
ORI ER SR I IR L 2 B o

lthit RS KE(FH) FERXE e

0 16 3%

16 4 Y (little-endian) REFTRBRS RN RS

20 1 ¥ (little-endian) REFFFS, JIRYDExchangefJExchangeRef,
21 1 TS EE HREAZHID

BURMAIA IS, RAX ERRFRERL, iR ReEmibERTR]:
YD_CQIT_Buy=1: s

.
22 ! Ll YD_CQIT Sell=2: #{seh

YD_CQIT Both=3: &
23 1 BH IREMREYDOrderFlag, RN EMIEIRIRSITTR
24 4 =H (little-endian) RS

RiNtrEIsQuote,
28 4 % (little-endian) 1: AR RERIN KM EHRIRSC
0: AR EER LM EIHRIRSC

32 4 L (little-endian) B EERBEYHEOrderRef
36 4 EAFFER
40 8 ¥ (little-endian) SRENRZRERSTIRN RS
7.14.3 LRI
IDBHRS AT 4 E Pinf RS mZENTCPERE, EF MRS IRIYSAE DR,
HohiHmtE KEEFED) FERRR pe 5
0 2 20 (little-endian) EEH8
2 2 EAFFFER
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7|

SIAR P EFC++ APIJRIZIERS
HohiHmTE KEGEFD) FERRY R

N 4 B (little-endian) B350

7.15 {8 EFRL

A ERIERZ IR Z RAPHESEEF RS RAMEREIRIRSSE, BESEET, SRS RE LRSRIFEN
ERMENER, NG SENTTEE, TRNERRZZOMERRANMLEESEER, Elt, EXZIET, K
AENZTAEZ T RIEAMERERIFHIRRIEHIRER, ERIRFEA LIRS,

FUREETEETHNATERRENK,, ZASESHIIRIR TSNEEENFUERIRNRE, IEREE R
TR, KCHEPERAEEN, BESEESXZAMREERNENL, FEit, BEEBR FBAEarEMA SRS
RZFVFTERIE, ELt, EERESEFEAFR EEER.

BT EEFRIRBNTE, ZAEE LR MRMORPEEEENTEN, FRIREELIAEE CRIIERT, B2
FALmE. EMRREREEVER, TRBREAEANHE, RIEEFLrRE, EEEIRENEEFEEHEE,
IR EEERIREE A IAEREMLIAESE CREEEAEZRAGRER.

7.15.1 3REVEA(ER

DAEEIFERIZ N RBAENRS, BNREZAIREVESETEMIA, i, IITASERHXIRNRZ M

R B EERIE T LATEYDExchange.ConnectionCount#El, S5—NEMNRS R0, RE—NEMNRESE
ConnectionCount-1, FXEERASHFANEN. DIREFEMND NARLEMINE BREARF:

o RNHFEN: ILIKBEIREEMERBAYEAL fEYDExchange.IsPublicConnectionIDI6AIFIE T FFEARER, ATLABY
FEARSERZEERRAHEN, HisPublicConnectionIDliIZtrueNBASINEEAREN, BUMREETRERE
iz,

o TEEA: REEMIEERNIREEFER, BN ERREMTLUSIEERSMREE, B MABLILEESNERREAL
fEYDAccountExchangelinfo.lsDedicatedConnectionI D[6415|HH T EMEERENEBEER, &
IsDedicatedConnectionID[iIZtrueMRAASINERBIZIRBENERFELN, SNHAZ.

b, RIBNTEBAEATLEAIEBEFMNEN, FUEEMERTRREENTRRELL

SRESBRBENERAMESHRERIRK, £1.386hRAH, REETLUEIYDExchange.ConnectionInfosiREUERZ(ER
(FTEEEISEE T iRiaa), 4R AN AYDExchange.ConnectionCount) , ERY, ZIXAPHEET
notifyExchangeConnectionInfofEnotifyFinishedInitZ [ ESAI&ZIEEEE, EIREHISHAEERRES, S8hEFFEMRA
WEERESHEEEN, Tald LAREEA,

1 wvirtual void notifyExchangeConnectionInfo(const YDExchangeConnectionInfo
*pExchangeConnectionInfo)

Erh, YDExchangeConnectionIinfol)=FEREEMIT:

FE i5tAE
ExchangeRef RS, BJfEYDExchange3kEY,
ConnectionID EERS

ConnectionStatus YD_ECS_DISCONNECTED=0: [E{uKiFFiERE
YD_ECS_CONNECTED=1: fEiICiEsE

Info RIEIPHIUHER. BUARKRT, NFERMBERRZLCH
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SIAR P EFC++ APIJRIZIERS
FER 58g

EREHERNITICENBEONESRORSLHE LR, REFR Acount/window, HAppF

countRREE LR, HBwindowFzRMEEREEOXN. PFNFEFORRLLR, FEE
InsertFlowControl SEEE S ENTFETF 1331000,

f51aN50/10007=7~E 1 000ZF A B SIRY BB [ P A FeIF IR ERBIT 5082,

BEPEFT/350/1000, EtEZZZFT/9100/1000

RS ERIRNICERBEORNSEORMSRLEE HR., FAF A Acount/window, Hbr

FeountRREE LR, SBwindowRFMEBRBEOXN. 2 FNFEFORTLLR, RN
CancelFlowControl  EHBEHESNFEFT1FRR1000, AFERAET, RrSHEMREERE _FIRERE.

f15050/10007=7~E 1 000ZF RY B AR BIE O P A S IHEERERIE 50,

BEFEFT/50/1000, HBRSFT/9100/1000

7.15.2 [EiifiE

BRI R B ERMIREEARBEERNEAEEN, BIRRARERTKSREEN, a8 LEkREEER—
A AR R DITERY:

o BMEOMNE: RESMEMSERXELNY (BEOKETRE) AKENBHNEORNEREHNE, S8R
HFEM, BSRBAAPINEMTARAR, BIRZAAPISERER, ANNSEFRESFIT—IRE. BRIFER
ZAEBILREALREEL, BEAh TRERE BREEERIBESENTE

o ERENE: RETERAKXIRZAMMEREREWEIEIRIRBANE, FBEIREIFRY, SRXBMAPIRIEMATAR
B, BNRZAAPIZERIEE, BRRZAAPISHBAER ERBREETHRE. BRREHORZAETEERE,
SR LR ATARA AT ARIEN, (BRI R Z TSR AR BRI R NS E.

RSER BREORERE mggiRiEEE
&Rt 50

EHARR. BEIRFT. KESFT. THARR. ABESFR 100

E3ZA. R DMLY

AT EBIRBEBNEORENERRREMSERBWEFIER, UNEERIERERRSEIRIIEN, ZAEET
T BHEOREERRRE (M1.386.40.24iRAFHE, S LEIFIhSMIER SRR, BB B
TERIERZAMIRATRBERY), ERERBENEARERNN, NRLGFBRBSHIKR) |, ERBHENAPIZEIZES
SEREIIREE, BRIIRIBERIBESFIEEEIRE. AXFERENBMNEORIEATDE R R IIRR.

7.15.3 IEEFEAIIRE

ERBETLAREYDInputOrderflYDInputQuotemAdConnectionSelectionTypeFConnection| DLARRERI A TIERIREE
i, BFRBNEAELTRNEREZEN TR, BER, ik, KEIRENATENELASS SREAERE.,
¢ ConnectionSelectionTypegYD_CS_AnyAd, £LMEBIIHAER, ERINA:

o SN E—IRERYD_CS_AnyiREBEIEMAIT T — M EAFHEE—EBHAEREN (ERBEIRE—MEMESNETT
in, BHRIBREHREEREAIIL) , SREFENELLEHBN, WEZRRHxFEL, S0, FIEmREARHREA
SIKERS/NTZANAEREM, ER&EINNICRZFEM, BEEHER, EHCRITIKENRIIFERL
RRICIRBIENIEHREAIAT P HBAFHRIE.

o BWIEHARDIREE, MEIREENIRREEFR—S51AN, Altt, FREEFAREXIREATREFHARE
RealConnection| DFSREIELERIFENS.

e ConnectionSelectionTypeJYD_CS_Fixedhy, SSLIUEEREARBIVMER, BEAMNS:
o EHHEFConnection| DISERAFHEHR BN MNTIRA EFRIE
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SIAR P EFC++ APIJRIZIERS

e ConnectionSelectionTypeJYD_CS_Preferediy, SLIMEIESIFEEFIRE, BICHRAEMBEMAER, BN
A
o M ConnectionI DISEFNFIRZF—RBAMBEN (BHEBIRE—EashLtFr, B2BEEHIESE
ERALE) | BEREIENESEHBN, WEREPZEL, &N, FMnZEMIRENHKERS/INTZEIRIAT
BEA, EREWINCRIZEN, BEEDER, EHRCRIAIHKENSIIFEN. SEIEREBENETER
PAZ IR HEA EAHRIE.,

ERVERT, IReeSHRERARIETIER, ZEUARABDIERREX S T ESHREFEN TN ZMERE
s

o NS NEMBEIBNEOREHEMERRE, BXRAERENEMESBLTATRRESH (BFEANERFEAL
FERIMTEE. ERARERIBAGILFR) , MI#R“YD_ERROR_CanNotSendToExchangeForFlowControl=79;8& el &R, BE
FEAIHTRE IR

o WRFIEFEEMNT AT BRRESH (BFMANEREM. EAbigk. EHAFEMNSLR) . ik
“YD_ERROR_CanNotSendToExchange=9;& &5 FfEAIEIR

HELEENBAFIFHARIR A NEIFEFATIRINE . FHBARZTAER, MNEREA. RN, B8, 1TINNERZAPI
EAEREEE FIRaE MR EEEIRRY, NHR“YD_ERROR_ExchangeConnectionSendError=8032 ZFTAPIAIXEEIR".
LHRE EMEIRBIRERERYDAccountFlagF ] T & EIHRYD_AF_NotifyOrderAcceptfYIHaeERs, WEIAInotifyOrderEliks
BETBEILA TRMIER P —F, LU EERIRISRERAROZ K T ERRAINEL, MERZKEEIRAVRE:

o I7F|—/OrderStatus=YD_OS_RejectedFErrorNo=YD_ERROR_ExchangeConnectionSendErrorfJElRE

o B MERR, EHEE—EOrderStatus=YD_0OS_AcceptedFErrorNo=0fJ[El{R, 5 _/NEOrderStatus=Rejectedfl]
ErrorNo=YD_ERROR_ExchangeConnectionSendErrorfd[aliz

BOEPRIEN (REBLFRAXFERIEN) =BgERYDOrdere&YDQuoteFAJRealConnectionIDIKIE.

7.15.4 IRERE{IEER

BEREFLUIZEYDCancelOrderflYDCancelQuotedfConnectionSelectionTypefIConnection| DLATR B A T IE R IBBA R
i, SiREAE, BRSNS EASEEARF MRS AT R ER TR ENEE,

o HIEEEMEIASEREME, WBBIERIRPISEFEMANSE

o HIEEEMEEANERFUEEEMEMIFSIEN, WZFOERIREFEAIEEIEEMN, SRR NEZEHDA, T

EEizmEa, SN, SPAYIRERNIEM, EGHKERRNGETRIRARAL. RaERBENIEFEAS
PHEBASFFHRIE.

o SRR SIFEERMN, BBLMMNRIRERAAL, WREEERETRIRBE R SRBENELIAY
HEAEARIE

SiEEFEUIRE—F, BERUBBRRLSCSERNRESEER, FHFENEEEIRE,

APIFR R B RIERGREVE RIS P HROETRIER, INHEENFERIZERN, BRRECHEEERInputFlow.txtHifE)
=ifl.

7.15.5 FE(LfiiEER E1R

ATEARENRZFRIE, RIBSZNHMES I RIEMNEE, BRIBINZZARIERNRE, BIZYD_CS_Fixeds#
YD_CS_PreferedfSERIRAVFEIRE (RIBENFEMABARSEZREVEE) . BMHERIEMERI S AR EHREE
RIERIRAIEAFE KBTI, B NEREAMIEEANTIRE, FBAIMIZARENT: B NaRRERELLL
YD_CS_Fixed#z8, SNEMERPRZFATRES RS OrderSysIDIWNEIKHFISEMERIALIRUER, ARBISHIRAUR
MESRIERZHHRVEIRER, REFUTDITRNERERESE, HrF ERIENEA, iMEAET T, NS
SHHERER, HAESIEERS, EESRRBMACHRERZITA.

MREZLCEHESNIBENHAEEERERENEER, &R SEEPEREP—NMKFPHITHEH B EEMKF B
REBLIEEE R TIRERY, STLMERIUSERER iR selectConnectionsERRAIIE SERMBERIELER, DELR—HES L
RUEMBIKFEER. RBYDAccount. AccountFlagig & 7 YD_AF_SelectConnectiontr&GliS B E AN EER A Bela iz,
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1 virtual bool selectConnections(const YDExchange *pExchange,unsigned long long connectionList)

connectionListA] LABME— N TTRIKENANIFY, BMIFRT—INEURS, RIEOFRTRRAVEN, SREERRIIAT
BREURS. a0, BRERRINBAIEMN (F1E) RIIF2-3-0-1-4, BBAconnectionListi) —i#HHiuZR"/9: 0100 0001
0000 0011 0010,

RIS RAIBREI/IMaxSelectConnectionGap (BUIAJI53H)) | #BRTfE LIRESSRISEASRRN, ELLNAE
MaxSelectConnectionGapRffRBIRIRISHEN LRGSR, LB LLFEIUSNEITEI, BN, BANEER RS
AESTFIRE, &/NEBARTLUETFMinSelectConnectionGap (BKIA60FP) . MaxSelectConnectionGap#Q
MinSelectConnectionGapiUskEN A IEE WAL S,

LHEE BN RAENRT, ZIES LRAERYD_CS_Any S AR RIS IR B AU R SRS B
B, BOEERNA: mREAAISERNOIFZE—BHRREREA, UAERERANEN, SRERAZEMEHBA, Mk
EMIIRKERENFEA, ERIREY, FIRESHY, WERE. BT OANERBREA. Bk, BIXREAR
5l ERRS.

ERMMAERERAEE L, ATRAMETRBAEFEZRRNENL, SSERROBVESZRERE, SEE

EENEIFEERM, IENERERFEA CAERTERBIER. B, ATHEEREEHMMN, M1.280mMAFFE

ZIAEESHFRREMNIEFEAICENE, %882 B A B SF RS RENETRE.
ERIEEFINZISEEF, RERRREAMEERNESSENE— I RIERIEREN, TRRRIESIRRMTELR
BRESRIER. RELRDFNREER, AEEGEE HRXZIFEMENRBFERERR, REREREMNGIRS
[BZE (FHIMS100ns) , WEEFEEMNTREINFRR, NMSERZAEEELRERIRE, (BFL EXRERS
IMRERARER, FALERINLLEIRRIER. R, MNRERNEHIZEHE=NEIRE, FTRESERiER
[, EAREEEAMIERZHERNREMN, MAMERZIRIEAMIMRERTsEsR ERESAR, R, B ERERR
ERBEA R LAERERRIEEHRE,

REFBURE MG, SRIRBISEMERRIN MUEREIRE. RIRIUGER792-3-0-1-4-5, FAEEMEIRE4,

FEERIANERL, BP2. 3. 0. 1. BAEEMNSREREFVEE M IRHRESA—T, H—XIETREFRE

HE, BRIRBN EREN A SRR
o FIKIRAIEREAITSEREAEERINF/2-3-0-1-4-5

B2SKIR IR R AT S E R RS RINF /93-0-1-2-4-5

B IRIR AR R AT SERE RS RINF/90-1-2-3-4-5

BAKIR IR E AT SERE RS RINF/1-2-3-0-4-5

PSRRI E AT SE R RS RN /92-3-0-1-4-5

LALESEHE

7.16 FEAIRN BB

BIRABRRIEEERRZ A RBI —ENAERBNEIRZAERAIRE, FNKERZHAER, AARBIPRS S
RENE, ZIRBSEEERETHFRASRISHNEFCMAEIRN. BRARNBERELKEESR A TSR &R HAE
RZAIERSES, (EREEMERR, SRR TIBERARANPAIINEE, (BREERINEFRIZRUTRBHT, £
INEERTARABAVERM EBRHTHIE, LARIERIRE.

ZIAEERFRHEENLETYD_0S_AcceptediIfiREE (N ERFIARSFT. I HAFTYDOrderFlag/gYD_YOF_MarkASfg<SERIh) |
HZIRBELEIMissingOrderGap (BUAME/I60F), RLEHTLMER, FBEENALSE) RBWENESHEIR, BBATIS
B notifyMissingOrder S AR EE B — MEEATARAER

1 wvirtual void notifyMissingorder(const YDMissingOrder *pMissingOrder)

HBATARENEALEHYDMissingOrder 5YDOrder24HERY, {BE7EREIRTYDMissingOrder.InsertTimelESHEESKEIRIRT
8, Xm5YDOrder.InsertTime@RZATEEEXEIN, BIFEXD.

REEEWEIENE, BREEREamAZRBIPRE:
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o NRFFEFEZREIER, IIMAREBAZIRRE LB ZIRNERZAAHNERESEESL

o MREFLRBZKRBNER, WiRBEAZERIBEREERZMN, BARZMERERIEER, FEBEIE+H3H
T8RS EIRET 1 S ERBRRAIER, TN EEFGF—RAIHE

MRESHANZIRPZEINRIE, BPABKRLCHEEBEGE, LCElSARBMZEST EIANNZIHEEHIKE
7 R IS R ERRIZERARANR, B RNEREERELCHNEERKFRE, KREEESTTRE. EECHNT T8
ERAIERRER RS, X BRI SRR R =@ E notifyOrderik[@], 1REIRIYDOrder.ErrorNoJy
YD_ERROR_InternalRejected, YDOrder.OrderStatus/gYD_OS_Rejected,

SNERAERIE T BRI ARAN R TR R T R B HVIREBREIR, ZIXEERBHEIMINBIREBLE, MINBHRERAIOrderReffl]
OrderLocal DES-1, IXHFRISLETHRREBAXEAW S, JALRIREE ZATLMBEIZIREN. NFREERMEUE]T IR
[, ZDASEFIFCHIHREEREMRENR, EitREEFBRUFENBESAIERT.

7.17 TEEER0

HERERMAEREIHEDATE, BIMNRKEITEFR, BIREERMEERHEIRZM, G 7TTERR. RRHE. &
PimkE, XL, BEXEAREERZAESER. DRSNS RBERZNRRERE L, — I TRORMEESS
WERMCSRESENEINE N, AEEMLREHEIRSFENRE, FRERIENST .

Hep, 2RinRBEMEENEFKNEEIRZMEZARENRZZRBSIRELE, XM MERIVEFEREDBIFRIAPIZFENE
BEFIE S ZFIEILRE.

7.17.1 APIEEEERE

APIZFEMRERIEFHIATEAinsertOrder (8 2R MR /72 2R EBRISE— M F T HIMES 4T LRI RIZE,

BT ASSEERIAPTEERERIZIRE, BEMNAPIZFEEREAIE—DERGIREE R LITRENTXO S Y EREHEE]
REEHL, FRIFEIEN- RIS SRARSTEL. ERERICR TR HAIRRRYEATHARER, ERtcpdumpEiERIL
TRERZEM-RKZIHRESFT ERIERFHERIIER, W ERARREIIAPIRIZFEMRE. EEN-RRSIFIBEERE
HRtEEL, BEAMNNTESEAMERERERLS, BEMRtcpdumpIRE, ISEFERNTRS:

1  tcpdump -i <if_name> -n --time-stamp-type=adapter_unsynced --time-stamp-precision=nano -w
<pcap_file>

ZIAAPIHI R BREDREIMFROHEIRERAEE TA L, Eit, AUEREREECRASH BRI EEENEZS
EEUSSREMRE. BIURRE RRRIAAP SFEMRRENRT ZNEZXAPINESEMRE, FEEBLAER, EREE
EHRENETTEEZNETTENERES—H, WESRREREZSENEZIEAP., HIR, EEAEZENER
fbAPIERERRIMMIRERT, BF LI ERIRESERER RT3 ERIA T,

ZIARE T REESHEEARTERERE, MEEFFHE, FREXEREEIZHRNE, EUKAPIZFESRRS, Bk
REPREEIRERZREGRISHER, HREREETAPIZERIGIE.

1 // Returns nanoseconds elapsed since current process starts up
2 YD_API_EXPORT unsigned long long getYDNanoTimestamp();

SIEAPIRT AT EANER I, EAE[ERSolarflare X25228& Exanic X10/X25M-EHEE S EIEKANISR T, APIZREN
BEIRZ250nsLAT, ERAEELRIENZFEMREARREIXMERN, BELNEN <. B EEHERRERHE L
FSIAEARMRESTE. WRTTRARIMEeRE, BEFEAydctsTE (FTFCTS.MeasureAPl=yesIhaE) FHMZRAPIZREMHRE,

EydctsETLUAEIMRENE, B ERISEFERFESuHTE, Aydas(PATEENAMINE, BEEACHSZIABISEL

BEAEEMRSG LERTRNNARZESMETERRINMY, ZiEN T RIUREENRZ IR R T BRI
i%. BZIXAPIREFEMREEEIAR T EBFPGARIKE, Eit, MRKRFEZHE CTIRIMURE, ABABHELISTHER
RS ZIEAPIEREEREH TR, REITFERRAI—FMENSEFRERTT .
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7.17.2 tEEFHEERE
EAEMAEIRRE— N I NSTHEAINEE, ZSra =M ENERIEaNtEE, EEEANHIMEaTs:
HITEHTR.
W EEERSEREROBGOATHTUE, DHEEESRMEERSEE, ESTINEENE,; BOBssT
e, {ER%GArista 7130 SR A B ESEIhA T R MR S MR NS SN EEE, EfthEnne

ARESAXRNEEETFE. ZRELCHREMTENNITERRNEN B EBERR. RNIMEN LTFEG
B8, WFTHREORBEFELIETAZCHRN.

BARZHIBNT, FEUREANZRIREEMNZR TR, BAXNE MRAEM T 75N, BREEFIMEHATLL
REIZATUHRARIMEREIER. SREENREFELETUMSENE TEN, TSR CRRREEFERAT MR E.
NERER B A RS ARSI R LT,

ER MR STABRT, EENTENAELTN. BRCHIES FHRE SIS EE AR E KIS Ea A BN
EETERT, BOBITURRY, B REXLR ST RNEEMEEY, BRNERRAZRERR,
7.17.2.1 &g

BRERETZMRBIUMRTFECMNERIIAES, BIEENE—INEAYH. BTRBAETCPER, RBFEAIAK
H, —HERENEL, —SEHAY, XMSHTNFELE LA, BRTFESKRFFETEMIES, ETREK
IREPRIEFEIEEPAERT_ E—SRIREAIEINI— MR EERIIERT, IXFEHUZRL T HEER.
REHEEN BRI BRI —FheE S BRI E0.
o IREREREFERE—EMAFXERAKRE (AnyPreferredUASHBN) . BB B HIEM T BAMIEZAISRMT, FE/
REBSAEMEFEERRENIGREREARER,
o BRAEITTMENRR, SEEMETICASARIEIEN, EREEFIESEEARNLEBA. fIIIEEFEURS
MR BRI BRI T8 H ROZ AR (A,
o TIBIREREERZ IR T ASBIINER, Ao RESHEER—IERIERR.,

o BRAEEATHRITTESTIEGREIEXIREE. fil, LIRSEISIERAERBEMEEIEIEIRETTARL
£

o FA—HNEEARNEVRRESSEEERAEORIEN, EENEENE—TFUNBERERRE, WREDBEREEX
FBERAANGERR, EEBVIMIEEFESDIHEN.

BEAR ERERNRZTASHER, ZARTHLIFRFEN, REEFINERERXETR, MTELH, NRA
MEIREERBAERITAS AT LARAIMIE, BREEFEMERNERTSaE BT TR EN AR MILRIA
ERIH, BEAEPRRTERREE D FHEARRRIES L.

7.17.2.2 121z R

e LARBEENENSSEIESRSHNEFRS, FHRERNIHNRZIRBNFESBEE. BASHEHREET
SBEXNEIE, EAEES ERXZIFERZENRBHSEETER, REHEE LEREEEMLMRTANEE (Fln%
MEER/SHPEBRER) RERS, ZHREHIIXNIR, SiEESECHARSTBERIXMERE, BMREERIAE
TR LB NMEER. T ERR AT AR A AR .
TR RN IET R E BRI TIR IR ARG R ETIHGER.

o FRABAFIIET\PRRAERIIHFUTINEER, FHRGERERNF. 0, EXNRRIREBN, BREATAGIRERITRERT.

o FRAEARITAGISR(N PR TTUARISERIENL, XEMF AR EIR.

o IRAERNARZZATAIFASRATHTIRZAE T IERNR, TR REARIRIE,

o FRABFIEXREMNR—MEMEFERERNARNGY, WIHTTIREEERN, TLAXRIFHAGIR.
TR RBNERESTRER, MXRARE ARSI AREM T LR ERENTIHGIR, EEERFEERE
EFRAR, RMSEWEIERAIFEE KN ENRRRIES, BEINESHNEDESER, B, FWARZEFTE,
BUATREEEERR T, ATHRSEAAEES, MMEIX—RBENES.
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FEIEENTRIREAT N, ARBOEMEPIOTFITASHENEISITEEER, R ENERIRBEEE— TR
PR,

HRIE DATAGIRAAIESM, IR EMEIFERREMEAAER, HEHTIBRRIRERRIAETRER, MRE
RXFIRZZ, XMIEHIARRIEFINME. W TEERNREEAMIERINEE, BAMEREEE— PR TATR
B, (B AIAEHATIA.
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,_, ==
8 1715
= et =
8.1 BIE1TIB
SR EAN S FBIEEN— R TIE AR EE, SRR TETERTEORS. [RISHRENTE, IURERET

BRSNS MEEERTIRER. ATREHTHETRZMERTE, MEREIRH e, FENEEFNEPE
RS RATIRIEAENTR.

X$FRecalcModeig B Hautomi#subscribeOnlyfsig&E, SREUFEESLTHBRERNDEZREL GLUEH I TIEEH
m_pMarketDataBEEEWMNGLIRNTE, FRIFSNESEFHETARE.

NFRERBAFCELTIE, siERecalcModeNoff, HEFEAITEEMINEENREE, TLUBZBTEMTIFN
AT, EMTFETIER, FERRAPISHUREBINTAEE (RecalcModeigEautogk#& subscribeOnlyffAPIREE
LATR2#, FrlARecalcModei® & Hautork&subscribeOnlyR A AARFERODAPHTIESEHINRE) . EAZKEERENFER
UDP{TI%E, FEIttReceiveUDPMarketDatasiAL&{FIFano, BNIEKAZNFEITHE.

1 ConnectTCPMarketData=yes
2 ReceiveUDPMarketData=no

ZConnectTCPMarketDataiREyeshy, EaIAPIEREE—MRMAVTIELE, AT BRTIBLIENEIRIRRRHEM
SAER0IETT, JLIECEAPISEUS TIREAZIRERIFE A CPULE.

1 # Affinity cPu ID for thread to receive TCP market data, -1 indicate no need to set CPU
affinity
2 TcCPMarketDataCPUID=-1
MRFHETIBERIREREBIEIRERER, TLURBTBRKERENTIEA:
o HREN-HNREFLTILEIDRTS, THEENMERE, BREREESHSEITAECPUZD

o MRARETIRLIELATSZCPU, BXYTTHEEBMMEANFIESINREE, JLIREselectREIATBRIATE, X
MRIELLICEIRRIE, (BRCPUSRKBAKIFE. HEFREEECUIEFIRTIREBE, LIRD T UERIMTEE
H.

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

KT ERSHANFERRERTIAS I TELE.

LUFAPHR TITHADRIT R —&L01T18000088, REEanTRTHELTE, SBaliEE bA&LisE+HaiTEREst
m_pMarketDataE #2516,

1 virtual bool subscribe(const YDInstrument *pInstrument)
2 virtual bool unsubscribe(const YDInstrument *pInstrument)

BYTEENE, SBELATEEREBNENRESE.
1 wvirtual void notifyMarketData(const YDMarketData *pMarketData) {}

notifyMarketDataf iR EIFISE5HBEANT :

284 FER ]
YDMarketData InstrumentRef BHFS
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8.2 {AETTIB

FER

TradingDay
PreSettlementPrice
PreClosePrice
PreOpeninterest
UpperLimitPrice
LowerLimitPrice
LastPrice
BidPrice
AskPrice
BidVolume
AskVolume
Turnover
Openlinterest

Volume

TimeStamp

AveragePrice

DynamicBasePrice

LastTradeTimeStamp

m_plnstrument

SIAR P EFC++ APIJRIZIERS

BOMFFCE
RIS
SEX U

>

it

=

)|'-|’J+>|i—i|>am
S| S

’iH' >‘i_:l
il

=
==X

B NP EER
BiOFCE
HEMZE

MNZZZETE (17x28) FTBEIRNEDE. BEELUTITF: &
£21£03500%=F>: 3600(27-17)1000+500=14400500 BAE95500%
Fb: 3600(24+9-17)1000+500=57600500 [E—H#AZ9500%=F) :
3600(24+9-17)1000+500=5760500 Z3iART BB AT B IA ERT [BAVEEHEFE
F2&ydutil.hsfstring2TimeStamp#timeStamp2String

Bl
ISR, FRRSENREEENXE.

MNZRZBEFE (17=%88) Ef—REERZNENE, (NBFLERAT
FIRALFT. 1BSELUTHIF: ®EE21E5002F): 3600(27-
17)1000+500=14400500 H#&9500%F): 3600(24+9-
17)1000+500=57600500 E—H#A9m5002F>: 3600(24+9-
17)1000+500=5760500 Z3iARt EE AT EFIARERTBIRVELIRZRFS
ydUtil.hehAYstring2TimeStamp#dtimeStamp2String

ERELIRYEE

BB RSN ERTARERARTHENRRK, ZARHTEETERS, (s LHFRIERRE—R1TE, *=
SRR Z AT AOERE TR,

NHEEBEATEINEERZITIREIZATERS, ARRNERAANNEONER LSRSMENRE—H, #EESE
(EHFrE —RATIERMTFaEONGE) M (DSR2 s —(UTRmESRA) .

ATENERZR, TRRASRETERENERU TR, BHRAsERFER:
* FRGREIEFRLEERER, BEFARKIEAFRROC, HUERERERS HATImLN
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REFFFERSE KRR ZAHNTE. AREAE N ERENRRZE—NER. ARARPAXDER
MEEE A LI —RZZINER

FERFESHFOME—TIRIRS, LRRHRITRRSHRAEEEERE
RREHFERRNRE, B SFEAHRRERS
FREARGFHEETHEEN, MRREXEERK, SWELEWE
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9 Mz

BIERIRIERN S A= RIS R XIEREE.

HRIXESESAEMIRE, FERGEARSZMH, SRNEEERREERNNGE, —BERAESSERELIRZEE

BT, BN, BEREIRE. CAIREIE. BRINERIESERRZATAEIESEINIT, BNETESMAPIREEEHEME
#R. {EAydExtendedApifgEE T LAERCheckAndInsert RFFAEAPIARHTNIEGE, GEENEEREESRRE, &
KMNEREUREFalse, #&EERLAEYDInputOrdera&ZYDInputQuotelJ&EFErrorNo, HFEIRHNE, BMEAPIAMHITT
Xiztes, EEEAERRENEREPIASERPITRIZIEE.

SEENEZERZCHSERFEEIRNENNG, ERXLERERNMENZCHFHIRERNNG, BANKZRERNLRZE
WNTRRY, BMERGEE—REASERIRN, MERESFNERN, B2, EWS LFEEFRIRRFRET (Fla0, 8
"/ELUNREERRSR, SEENEREIRENESBIRERS) BERND, JLIRE— P ERIIXEEREE SRR
HTEERERS. fial, WS HFCENENSREZERE100F, BPBATTLUZEN, BHT10FMEHTE, BEXIE
—RESEES X RE AR EENR IR E KIEXERE,

9.1 RRIX$E
9.1.1 FHHECENIE

FEEXEDAFREMSNERME, SMEE FILUSIMNACE. IFCEMIACERTIES. THLUFCEN
Pl TREE, IFCEMEFCENERET ARSI,

FrmERXERN RS BT Z i rE SN A CBIISEH TIEENE, —BMATFmERERE, &= mifaas
HILERERIETTCIES.

BHENNERNZHBENELONTCENSGEHTNE, —BMATENENZEE, REOTEERKIETCES.
FREFIFMEACERXRENEA FENE, SUFNFCRE—BRIRZMMSEINEZRE. ELt, ZALRREE

FHHZTEACE, SHCRBREEUGZANSENTEACE, ATERREHANETEACE, RPKSIARIL
SENTEFCETIRRRZACE. FEit, MRIFEREFCERBESHREFCRBRNANIZMHRIEE,

ERENZMNRIESHEILISEYDAccountProductinfo. TradingConstraints[HedgeFlag]igOpenLimitLAK
DirectionOpenLimit[2], SXENEMRIESEELISEYDACcountinstrumentinfo.TradingConstraints[HedgeFlag]fd
OpenLimitAK DirectionOpenLimit[2], BRFEREViESEXIESE],

9.1.2 SERIRKRZ EMIE
AR BRIES AP REAANER MEE.

FE BRI XSRS B T % mA A S 2RISR A BN TILENE, —BMAR T RENEZRE, % mHA
FTE &L E R X HTIES.

BRI R RN EONIRFFRRZRENSEHITNE, —BEMATEAERERE, N EHERE T
e,

FRIEFAMERRZ ERIXBRENEA FENE, BUFHIRE—BIRARZAMSEINERE. ELt, ZASERR EEER

BORERE, HIRBIRHELUGZAMSIEINTERRE, AT HERREIHETEMZE, RPRSIARIESEMNTHEE
PR EPINRARRMZREE. Eit, MRIAMEAEERESSHEREIRBENRNIEMHRIEL,

ERENEMNRIESHETLISEYDAccountProductinfo. TradingConstraints[HedgeFlaglfTradeVolumeLimit, S£EH&
MNRIESE AT LIS YDAccountinstrumentinfo.TradingConstraints[HedgeFlaglfyTradeVolumeLimit, EfFERENiES
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SRR EZCH++ APIRTEISES
9.1.3 EFEIIS e =XI=

BFEENELS NFRENSNERNMEE, 8MEE LTUSINFCE. TFCEMZFCERTIES. TARLIFECERN
FIHTIREE, SHFCENSFCENEINEEREZFR .
@® Note

M1.486.96.64FFR, ZIARIERZZAMNNETT TEINZSIHFERICEHN, ERERNNSERIFCENEE, NFHRR
BEMATRE ERRABLALMRAR.

RS2 THREHE, "PSIRCRERZTAEIFR TSR, RIMFAIFEES5EMEF LIRS

8y, RPOHEINERHEINGURIEFECHNEANE" EBRTIEIFENERTFHERAIINICE, EtZEAERFF
BENENRITORZREXZBAERAR, AILUEZRER.

IR (REEISIFEIRMERSSIES]) | "REFRN LR S EIREUI50005K". IS EIREEHN
R ERXS BT E—RAPAE, INEEISAFI GG FLAES], RIEINFHNAICE S NS CR FESH, B
TR ZFINE MR Z TSR BIEERRC RS, BIFRZZITRA T HEERCEABRLEFCEHTHA
IrEdl, B, SFRRZARESNNFCE ERSHSCE S, 'NESCE'ER'SHFERE S, RTBESH
SRS, PR ZATRERNINF LIS C B IRRAZ Z ATANING.

FREANERN RS BT Z RAFrE S ARNEERFCEMSHTLEXE, —BMATFRENERE, %~ mifE
BUHTERERIETTCES. SEmiCERNNT:

c FEE: WTHREY, BTE—TmiPRSOREREHNG, WTNEs, BETE—TRINSHRERe
SIS
o XFCE: WTHIREY, BTE—TmiRSOZFerNG, WTFNEs, BTE—TRiEKPNITEE
BB CEZH
° EFEE: WTHRGYN, BTR—T"miRSGUZFHerNE; MTENEGYN, BTFE—"mi0BEEEINAILRC
EMEKEINSERFCEZ
BHENNEMNZHENENONLEFERMSEHTNE, —BMATENENEZRE, ZEOLEERETCE

PN
Yo

FREFIMEFCEIIXREUNEAFENE, SUFNFERE—BRIARZMMSEINERE. ELt, ZALRREE
FHNRITRFCE, SHCRBREEUGZANSIENTEFCE, ATERRTHANETEIFCE, RPKSILRIL
SENTRERFCETIRARKRZREE, FEit, MNRIFEREFCERBESHREFCRBRNANIZMHRIEE,

FREHSMNRNESEE LIS EYDAccountProductinfo. TradingConstraints[HedgeFlag]#PositionLimitLAR
DirectionPositionLimit[2], SAENE MNRESHEILIS#EYDAccountinstrumentinfo.TradingConstraints[HedgeFlag]fy
PositionLimitLA DirectionPositionLimit[2], BEAFERSViESEXIZES4,

9.1.4 MESEAEMNIE

MEEENERIZA AR BN E AIAEH TIEH, EHNSARMSIESNAINE, —BEMATXIZRE, 1208
IS TTERERIEINIES .

FRIEFIMEINERXBRENGA FHENE, BUFHRHNINRE—BIRIZZMHMSEBINERE,. ELt, ZIALRREE
FIRIZRATREENE, SENRBIREEXUVEZAMKIBINTEINE, LSTERRNEHANEATEINE, RERKSERNL
SEMNFTBEEANEFIHARKRZENE., FElit, MNRBFEREINERBLESHREINRBRER AARIZMHRIEE.

MESENENIZSEIN TR

=21 FE2 1588
==
;@Fﬁ GeneralRiskParamType EEIYD_GRPT_ExchangeBuyVolume

IRTMIATEIREEEN, BNFRTAFRAccountRef(E, MTFIREEWFE
FHRNHBZIK AT
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=311 FER 588
ExtendedRef R FYDExchange.ExchangeRef, ME—HiEZZAT
IntValue1 RABXIANE
TR GeneralRiskParamType [EE9YD_GRPT_ProductBuyVolume
AccountRef IR BREEEN, BUFRTHAFRYAccountRefld, MNTFIRAEMKFE
FEREABZKFAS
ExtendedRef IR FYDProduct.ProductRef, ME—HEEFam
IntValue1 BEAHIANE
B9  GeneralRiskParamType EEYD_GRPT_InstrumentBuyVolume

-IRTIFEREEEN, BNFRTAFAccountRef(E, MTFREEIKFE

AccountRef YRR T

FERIRMEBZWRES
ExtendedRef STRIFYDInstrument.InstrumentRef, BE—RESHA
IntValuel RAHINE

AT EMNERFAccountRefFILANERIKFEEISEF R, EUWRBAS—HAMER, MIILEENSENE (Bt
RBRTMARNSHEE) DR

BHRBIEEKF
R BiEEK
RABFTRBISERF

» BYFMRBENEREE
* FRATRBENFEREE
* RBMRBEXEREE

0.1.5 RIS EFIEZA BRI

MBEETRIRENENIZA R EE XL E TR A EANER TS, EHRSABRNNEERRIEFNAINE, —Bitk
TREEEE, ZXBSETMRIES T AR ERIEINES.

ANEFAFEENERAREBELVG T FHaNE, BUFRIEANRE—BERIIZZAMSBEINERE. Eit, ZIASThR R
FIRZATREENE, SXNRBPRHEEUEZAMSIEINTEEINE, LTERRNEHANETEINE, RERKSLRL
SEMATREZNEFINHARNZEINE. Bit, NRIAIEARINERHSSHREINRBEAFXIZMHRIEL.

M ETRIRSEN BN SEUN TR

=27 FER 71z
R , s
% GeneralRiskParamType EEYD_GRPT_ExchangeSTBuyVolume

I RTIEIREELEN, BUERTAFHAccountRef(l, ITFIREEMFE

AccountRef e,

FRIRHBIZK ARG
ExtendedRef IR FYDExchange.ExchangeRef, ME—HaEIZZFR
IntValue1 RAHINE

T
20
%

GeneralRiskParamType [EE/YD_GRPT_ProductSTBuyVolume
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=7 FER i L):]
AccountRef RTIFIBEIRAEEN, BNFRTAF#AccountRefH, WFREEMKFE
FRRHBZRARS
ExtendedRef XFRFYDProduct.ProductRef, ME—HaEFM
IntValue1 BAHINE

BY¥%  GeneralRiskParamType  EEYD_GRPT_ExchangeBuyVolume

IFRTNBEIREELER, BNEFRTRAFRAccountRef(l, NFIREEWKFE

AccountRef sy

FRNFEZKAS
ExtendedRef STRIFYDInstrument.InstrumentRef, M—ESY]
IntValue1 BRAHIAE

T MR PACCoUNtRe I R INIK L E ISR, EMFAFES S0 MER, (BINEERNEENE (ks
REEFRASROSHEE) SHR:

. AHREIREMH

. FRREIRENS

. REREEEKS

. AUFRRENERES

. FRRRENERES

. RERREMAERES

9.1.6 MEIFCEMNIZ

NEFCENEAHREENNEFCEHTEY, EHNSRARNREBIESIFCE, —BMATRERE, 2RSS
TR RIEENIER .

FREEFIMEFCERIXREMEA FHENE, BUFHNINRE—BIRIRZMHMSEINERE. ELt, AL EE
FIRZETREFCE, SXNRBREEXUEZEAMFIENTERFCE, LTERRNEHAINETEFCE, RERKSERL
SENFTBERFCETIRNARRZIFCE. Eit, MNRBMEREINERBLEHREINRRER AAERIZMHRIEE.

MEFFCENESEIN TR

=27 FER L
o=
;@FE GeneralRiskParamType EENYD_GRPT_ExchangeHoldingLimit

IRTATEREAEEN, BNFRTAFAccountRef(E, XWTREBEWFE

AccountRef YA

RREMBZKA RS
ExtendedRef X3 FYDExchange.ExchangeRef, ME—HERRZFT
IntValue1 BRAEFCE

TRk GeneralRiskParamType EEYD_GRPT_ProductHoldingLimit

I RTIEIREEER, EUERTBFAIACccountRef(l, TTIREEMKE

AccountRef VI (T

FRRMEBZWF RS
ExtendedRef SR FYDProduct.ProductRef, ME—HEER"R
IntValue1 BRAECE
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E& FE i71:):]
B9 GeneralRiskParamType EEFYD_GRPT_InstrumentHoldingLimit

I RTIREIREEE, EUERTRBFAACccountRef(l, STTIEEEMKFE

AccountRef

RENMEZKAES
ExtendedRef STRIFYDInstrument.InstrumentRef, ME—FREESL
IntValue1 BRAECE

T MR AccountRe LU R AMKFEE IR, EFATEE SRR, (BINEERMEENE (Rks
REERSRNSHEE) HRR:

. BHREIREHR

. FRREREKS

. REFREEEKS

. BHFRENAEREE

. FRRRENEREE

.« REFRENAEREE

9.1.7 ZBFMERIEE R

IREISREBVARZITRERNERISH, BEXRAENENRITRZIMER, NEREWSEIT. XBMEKEEREE
AT, NiEER, REXZMNEBRALEHSEERK, TEIRMIRE (PNESHFE. TF) . RNFOIH
&N, AEESESI=EIEK.

RBFMERIEENIESEHUN TR

=24 FE 1588
:};%Fﬁ GeneralRiskParamType [EIXE/YD_GRPT_ExchangeRequestSpeed
AccountRef ARTFTEREEER, BURFAFRAcountReflE, MTIREAEKFE
RRRABLIKA A
ExtendedRef XtRFYDExchange.ExchangeRef, ME—HBERZAT
IntValue1 EHRPRIE

9.1.8 XZFMERBENIE

IREISEEEBHARZTRERERIISH. RZAMEREEMEBEIECHLE. NIERER, REXZAMIEERAR
H&SER, TMEEEMIRE (BINASHFE. TNF) | RINTIBURNT, AEEEa=aEk.

ARIERIXES S ABANKF AR ZRENBEREH, JRESNHRE, LUEHIRRESKENHE:
o IREARJAISER IR : JARXIRERT, IPRZIMERCEBERRE, NinEiZES.
o HEARIRUSER IR : JARXEERR, PRZIMERCEBERRE, NinEiZE<.

B0, REIREAAIEEFR929000, BIEARTAYSET EFR /930000, BRATERZATEKEEET 290000, BTLAEERE
B, HRZIMEKEE=T29000{E{FF 300000, RESEEREAREIRE, HRXBAMEKSEEIA300000T, IREERERRIEL.,

RBFMERBENIESEHUN TR
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SIAR P EFC++ APIJRIZIERS

E& FER iz1:):]
RBF . s
5 GeneralRiskParamType EEAYD_GRPT_MaxExchangeRequest
A — NRTATEREEEN, BNFRTAFAccountRef(l, WFREEKFE
FRIRHMBZKAS
ExtendedRef Xt FYDExchange.ExchangeRef, ME—HEERZZAT
IntValue1 RS S IR
IntValue2 BERRTHIS L R

9.1.9 BERSEENIE
B EMRIES SRR M.

FRERIXERNEY B TiZ mAE SRS ERBIREEHINSHTIENE, —BMAT=RENERE, 1%~
mAFTE GLET AR RE S ERBES.

BHERRNNEMNZHEN SO ERBIMBELNISEHTNE, —BEMATENRENERIE, RELITERER
I ERBIESL.
RS EIRBBAIE AN T :

o EATEGRIIEAIFAKMIFOKIRE

o EATRERIIRIMIRIT R

o LHART. BEIRFR. KRSFT. ABEEAT. [ HBRTHIBRATER

AREFAME ERPIIBERESEIARENE A FTENE, BUHFIHRE—BRARZAMSEIXERE. BLt, Zik
PR EEHIRIR AT RERERES, SN ERPIREEVGZIAMSIEINATRERAEL, LT ERRSHEE REMENAKEE
FIRERIERSESY, FEMPARNSHBRELINR—%. Bit, NRIAIEARKEERESSHREATERBREAFXIETH
14,

ERENZMNRESHEILISEYDAccountProductinfo. TradingConstraints[HedgeFlaglfiCancelLimit, SRS MNXKIE
SHATLIE#EYDAccountinstrumentinfo.TradingConstraints[HedgeFlaglfdCancelLimit, E{fFERES iESEX TS,

9.1.10 R PENIE

ERRZBIEHTENEGHONRAREE, EENTRERZENRELRIKERHEA, FTEHESMIES, AUBIAFF
PREFERBIIRATRE.,

REENZNSHEERANESHY, DISHHERBH. FRIARGH=4E DHTIRE:

B& FER i5HR
X5 , .
R GeneralRiskParamType EEYD_GRPT_ExchangeMaxOrderVolume
P FRTITERAEEER, BNFRTEBFRAccountRef(E, NWFIREEWFE
RRAHBIZKAAS
ExtendedRef IR FYDExchange.ExchangeRef, ME—HiEIZZAT
IntValue1 REE IR

=]

GeneralRiskParamType EEYD_GRPT_ProductMaxOrderVolume

&SR
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=24 FE 1588

IRTIAREEEN, BNFRRAFRIAccountReffE, WTFRFEWFE

Accountiet SRS
ExtendedRef SR FYDProduct.ProductRef, ME—HE =5
IntValue1 kEE PR
=13 , .
P GeneralRiskParamType EEAYD_GRPT_InstrumentMaxOrderVolume
AccountRef FRRIEREEEN, BNFRTAFRIAccountRefH, MWTIREEMKFE
SRR EZKF RS
ExtendedRef IR FYDInstrument.InstrumentRef, KE—HRESHA
IntValue1 kEE FIR

BT EMNERFAccountRef R LANERIKFEETSEIKF R, EUWRBAS—HAMER, MIILEENSEHE (Bt
RBRTMARNSHEE) DR

9.1

BARBIEEKF

P BISEKA
RZARBIEEK
BYMREMERES
PR B EREE
RZAMRENRBEIREE

11 MBI REERE

SiRBNESHSEENTEBIRE, ESRPNMESRINIEBIRE, HRBASWEEES. Hp, SSEENh
EARRZZ 2 FrBYBERNNIARE:

T ERFARALRT, SiSEENRIEEOERII—RESRNMMERTERRRZNTE, FRESRENMBRARTEMZMN
1889, LIBIEENBSEARESENTE, EPESRNMMBARTERZNERN, LIEANZESGENH REIIRE—EM
RINBEARIESENTE

MFHERZFT, EITBEPRINEIER A0S, SISEENMNENN, BUBREEEN

AT TIE P EERM T E E YDMarketData.DynamicBasePrice, &S HREREBENEREENIZE, NEHEEEMN
YRESANELEEM,

ARNERNRT R RESE, R MRS AR :

A > maz (BN x (1 + ShA SO REs L BIEIR), v 360 + tick x ZIZSIEAEN fiBsticks LIR)
A < maz(BhEIAEN x (1 + SiAEEr O REs LBl FIR), v 36 + tick x ZIZIEAEN fBstick s FIR)
A > maz (BB x (1 + S RE L)L IR), BB 0 + tick x BUR MRS tick L IR)
A < maz (B x (1 + B AR ET LI R IR), S84 + tick x BB REStick ST IR)

BTFFEIRT, ZAFEBELSE£RENERFRIVBRAXENEHRERTR—ZARENN, ANERANRSTFRETEER
HAET EHR, BlExtendedRefiIRBATEMIIETRERN, REFRBRNMUNZ=RER, BARFEEKF, AT
XFfJAccountRefflExtendedReftISiFlEE. BER, BrlseEATIEIExtendedRefATHIRE TR RIS HSE, B
FEOY. MSREENERSHEW TR

B& FE 588

SSEENRELLS LR GeneralRiskParamType EIEYD_GRPT_DynamicPriceLimitUpperRatio
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FIERZRFC++ APIRIZIEE
=] AEHtvalue W
NSEEN REELEI TR GeneralRiskParamType  EEAYD_GRPT_DynamicPriceLimitLowerRatio
FloatValue EeBlisHE
SEENREtickE LR~ GeneralRiskParamType  [EEYD_GRPT_DynamicPriceLimitUpperTickCount
IntValue1 tickZg

FSEDENREStickEU IR GeneralRiskParamType EEFYD_GRPT_DynamicPriceLimitLowerTickCount

IntValue1 tick#y

AN {mE L E) LR GeneralRiskParamType  EZE/IYD_GRPT_DynamicLastPriceLimitUpperRatio
FloatValue teflisE

BN RELLEI TR GeneralRiskParamType EEAYD_GRPT_DynamicLastPriceLimitLowerRatio
FloatValue EEBlsHE

BN REtickE LR GeneralRiskParamType [EE/9YD_GRPT_DynamicLastPriceLimitUpperTickCount
IntValue1 tickEq

BN REtickE IR GeneralRiskParamType EEAYD_GRPT_DynamicLastPriceLimitLowerTickCount
IntValue1 tickEg

T ExtendedRefAJLUAEERF~milfEEr - miy, Et—HEPMER, MBIMLERINEIUR (BMTRBERMITRIISE
BE) D32

. ISR
o ERFEE
9.1.12 HAINENGE

AR AT LAFEHEINSENGUE (NS LFERA) IR, BN ClARIEENEE £ (R 2iRaE
EIKFERRZAT L) BNELIFCRFCRABINMEEIN, BRIINE LS CMA IR M IREMARIS,
BAZHANEAS = BECHTHE X 25 FriRIEE 2 x HIRUG 20303 x eCE,

AR SZHF LA FHUN -

o [CRENTENE, BMSAERXZMINGENSETFLIEE, REZCSINGEER, EXZMIRAEHSZE
PR

o BRXZMINBENE, BRICEBENZZIIEINGE, REIERZBFHIENEERET SN2 BMIiRES
ZEIPRE

ICRSENBE RIS AN R

=7 FER i588
S| . s : "y
5 GeneralRiskParamType [EEAYD_GRPT_OptionLongPositionCost
AccountRef IRTIFERAEEN, BNFRTFAFRIACccountReflE, MWFREBIKFER
KBRS
FloatValue O ABRENSHE
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NSRydExtendedApi, MALAEITYDExtendedAccount.OptionLongPositionCostLimitEZZI¢ A E =B EmANF AR
8, tBALUEdYDExtendedAccount.OptionLongPositionCostEZIiZIR A& £ BEENARIFERACE. EaILiEd
YDExtendedAccountExchangelnfo.OptionLongPositionCostLimitEERZIG R EER ZATEAEINS O RASE, BaTli@Es
YDExtendedAccountExchangelnfo.OptionLongPositionCostEZIZIR R EER BT EENYaFC A CEE.

EFAccountRefAILANSAKFEEEERFFM, E—HBNER, MIIEEIMNEINR (BNERBERMERNES
HEE) DHlR:

o IEREMKH
* MFEIRAE
B BTN E RIS HUN R

BR FB 158
;;Z GeneralRiskParamType [EEAIYD_GRPT_ExchangeOptionLongPositionCost
AccountRef IRTRIREEEN, BNFRTAFRIAccountRef(E, WFRAEKRFER
KR EZK RS
ExtendedRef ALURENTRTIFIERZIE, BALIRERZZAYEXchangeRefZFRR
(XHRERZFTER, ExchangeRefEJLAFEYDExchangeF3REX
FloatValue FrOANBRENSHE

T AccountRefAI ARSI AEEISEMF R, ExtendedRefBJLAAL IR BIEIEISER SR, EIt—HIIMNE
&, HEANLEENSER (SNEHBERNLSRNISHEE) HBIE:

IEEWF, FEERXZA

IEEWKF, 2IBRXZ

EEKF, IBERXZF

LW, LERZAT

9.1.13 SRIEEENIE

AEREERENERE LR, TEECEEENEARFINELNRRE, ZEERIERAEEEHTEINE, &)
BIBIRAERELR, ZRBEHEEESE. ERENTENZSEIHEEEEHEE,

TRRHETOTRIEEE LIRFRINEZENRRRZ, mARIES0TRERE, ’REBTLTESHMHHR SRR/
OTR., SNRENAOTREZELIHRER, BPAKHTEIREE BTRARZNTENE. MESERREAIENET, FALETLPREIE
BKE.
RAES/FZEEZEN LWBUSEEFRMRE, BYDAccountinstrumentinfo.MaxMessage X FORY, A RIEFNZISRE EX
B INSEAEEE. SHMMERIKIERL, ANEHIFERENEEEZIAREBELIE T FENE, SNFHRE—BRE
R SBINEEE, Eit, FALF HEHNEUREEE, SRPRUEGZAHMSIEBINTRERE, SRBENR
BEZORMEEE, A2V IRERE. B, MRUFEAEERESSHEERARAARXIZMIELE,

SEMSERINEARR, ZNEREERNCTPEIEIETIERME, RBEECTPHIRERZERAERENE, BAZETH
BanREZNEMN. S5CTPEI, ZABFRTENEAERE, URETRERRKAEERIRE.

ERTECHAETRANEEENESY, APIREN NARIEREBNIRES:

1 wvirtual void notifyUpdateMessageCommissionConfig(const YDUpdateMessageCommissionConfig
*pUpdateMessageCommissionConfig)

Erh, YDUpdateMessageCommissionConfigh)=FER(EEN T :
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FEB 15388

AccountRef KPS, TTMYDAccount¥REY,
ExchangeRef RZBARS. FIMYDExchange3kEY,
ProductRef FeERRS. BIMYDProductiREY,
InstrumentRef B2YRS, BIMYDInstrumentRef3REY,
MaxMessage EIENEXEEERE

9.1.14 (EREFEENE

NEWRREEHEEEEFEE LR, ZERMTEASZINGE. ANERERTEERE, NEATRIN. Hiths<Eh0ik
B (Pl BEHeSF) MEERKIENES.

ANERINERSR A INKFPREEREFEELE, FIRESMHE, IIEHARRESRIENSE:

o ZEFCIRPEHE: UUEIETEFCRENZINKFEEEFLEHBIARE, WELZIES. BE88LRENRES
—HREFF CRERFCREABIE.

o TBFORPNE: ZUEEBETFORENZINKFEEEFLEEBIARE, WELZIES.

o BIEBRRAEE: JEREERRNZNKFEEREFEEBIANRE, WELZES.
LIESHEAARNKIETHIELER, IREIRIErrorNo3YD_ERROR_MessageCommissionExceed=115,
ATFANEREREECIICESRIREREFEEE, HSBEMFAAEEEFESE, FICiMETsEsAERITIRE LR,
SR EFELENIESHIN T RATR:

BR FE 508
S| . s -
% GeneralRiskParamType [EE/9YD_GRPT_MaxMessageCommission
AccountRef NRTIREIRASEEN, BUETAFRAccountRefE, MTIREEWFAER
KIRMBRIZWAS
FloatValue EEFORESE, REBENOFCRE
IntValue1 EBEFOREEE, REENORTLHRE
IntValue2 BEERRSE, REENORTIIRE
iy
9.2 EFME
9.2.1 EFHEENE

LZINRTINEIACEATSTRAIACE, SEZHACERTEFTRAZACERN, MZKAZBENRIINAES
YHRERTR,

BEERNIERF AT/ X!
o BEAACERS: REIESOHACE
* FRTRESUACERY: WTHEE~m THEN a1, RESIMEHOFCE
° RXBMTBEGHFCERY: WTHEERXZM THIENEY, REISENESOFCE
o HINFSIICEACERY: RESEMNRIITHEEUNNEHEE
o FRILSHACERS: REE M NEEYNNEHCE
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o R TR CERT: NFEERZEFF FIE N M, REBEN "R THREaYNNEHFEtE
AXIENEISELOT

=21 FE 1568
BENFCERS GeneralRiskParamType [EE/1019
AccountID REeKS
ExtendedID =12
IntValue1 BAXHACE
IntValue2 BAEACE
R TREAFCERS GeneralRiskParamType ElEH1020
AccountID REWKS
ExtendedID e R
IntValue1 BRALACE
IntValue2 RAZHCE
R FRENFCERT GeneralRiskParamType EE/1021
AccountID BEWKS
ExtendedID R
IntValue1 BAEHCE
IntValue2 RAZEACE
B E A CE T ZRH! GeneralRiskParamType EE/91007
AccountID REWKS
BT LARLA A& -
ExtendedID HAR = D HAA R HA S HAtEIRR B 9
= A E EME 298
IntValue1 BALACE
IntValue2 EAZHECE
FRILEF =R GeneralRiskParamType EEH1022
AccountID BREWKS
ExtendedID e
IntValue1 BRALACE
IntValue2 RAZHACE
R N il R CERS! GeneralRiskParamType EEH1023
AccountID REWKS
ExtendedID RSFT
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=27] FER i
IntValue1 BRAIFACE
IntValue2 RAZHCE

ANERNRIAEREZ BIREEEXRR, ERNESMERRENERN, WXL RN ERERL.
BRIAXEMNEIMNERSFRERT, BRSETEREBIAPBRIEANEZSHE, BIERNERNE A,

9.2.2 RGRREMIE
SIZHINFRFINE R ERT FTRAMER, MZWFIZEINRIIRAE SLRER AR,
BRERNERF AT/ X!

o BRYARNIZERT: REFESLMZE

° FRTREAAMERY: WTEETmTHENEY, RESNSLIMRZE

° RBZAMTMRGLMERY: WTHESERXZA THIENEN, REISENELIZE

o HANERSCRRARRERS): RHEEEMNERSI TREGLIRIINGE R E

o LR ERS): PREFSE M AT SRR E

o RGN RERT: NTIEERZH SN m, REBN R TAE SRS E
RRIZNBISEGNT :

=31 FE2 588
BENRIZERT GeneralRiskParamType EEH1014
AccountID BEWS
ExtendedID =13
IntValue1 RARRE
R TREEYNIMATEIRE GeneralRiskParamType EE/1015
AccountID BEWKS
ExtendedID [T
IntValue1 RARRE
RS RS EIRT GeneralRiskParamType EE/H1016
AccountID BEWKS
ExtendedID R
IntValue1 RARRE
BRI A = PR GeneralRiskParamType EE/1006
AccountID REKE
BILARLA A& -
ExtendedID HAR = mn D HRAR R HA S 4 BRI EIER B
IR RS Bt S 2903
IntValue1 BRI E
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E& FE i588

FRILE A E R GeneralRiskParamType EEH1017
AccountID REWS
ExtendedID =&
IntValue1 BRARE

BN )3l s s Y 1l GeneralRiskParamType EE/1018
AccountID BEWKE
ExtendedID RFT
IntValue1 RARRE

RN AEREZ EREEERR, ERNESMNERRENEAN, WiXLRE=RNERER.
BRIANIZAIN RS MBRE R R RSIHIT, BIREELTEBIAPERENEANESEE, AERANENNEEMA.

9.2.3 BRIFEENIE

LZENRTINZLEFCATETESARE, FETLFCRTEFT=RREH, WMz ZBNRIINEaLRE
REAPR, MRZEBEIFE, ERFENTIRET, AHMUAEMREARITFRZNR, BRMREERF TKHEIREN
RHRZIR, FARFEASHERGESRFAR,
BRERNERF AT/ X!
o BENFCERT: REIFESUECE
* P NRAGLFEERS: WTEETmTHENEY, REIENSUFEE
* RS NRGLRHFCERT: NTIEERZA TSI EY, REBIMGLIRHEE
o HINZRIICIHFCERS): BENAIINGAT, MEEKPNIITFCENEHRPNISEFCEZMNETZ LR
€, BRI CEMNEKIINNZRFCEZHIABITLIRE
s FmLRFCERS: EEMETRINEAY , MRELFCECHNABEBIZAIRE, BHR=LFEEZMAETZX
IRE; EEENmIEAH, EEKIINNSHSCEMBEHRIINNEZFCEZIIAEIZLIRE, BEHINAISLRS
CEMEKIINNESFCEZIABEI=LIRE
° BN RLFCERY: NTEERZA TSN "0, RSN RNZSTRE, HEHRNE LA T=mIE R
CERH"

@® Note

M1.486.96.57FHA, ZIARERZFTHNNETT THNS=HEICEMN, ERERPRNESFCENE, NFRHR
BEMRATFRE BRRABLALMRAR.

ERRPARRAT (REUFEIRMEERSIES) | "REEBNELRITA S OIREUIS0003K . it ERREERN
PR RSB FE—F=masAE, NSRRI CRIINE T LSS, RIS NRICE S NS CE FIESE, Bk
TIFRZ BTN Z TSR B EERR RS, BIFARZARAT HEENRCETIBaNLEFeEHTR
Iepdl, B, SFARZIRESN A CR ER'ZKRE S, "NBeR'EATLRE S, RTEESH
SRS, PR ZFTRERINIA ST C BRI Z AT AN

ARIZNEISELNT :

B& FER L
BENFCERT GeneralRiskParamType EE/91009
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RBT TR CERS

HINRFIC ST CERS

LS S EIRF
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FER

AccountlID

ExtendedID

IntValue1

IntValue2
GeneralRiskParamType
AccountlID

ExtendedID

IntValue1

IntValue2
GeneralRiskParamType
AccountlID

ExtendedID

IntValue1

IntValue2
GeneralRiskParamType

AccountID

ExtendedID

IntValue1

IntValue2
GeneralRiskParamType
AccountlID

ExtendedID

IntValue1

IntValue2
GeneralRiskParamType
AccountlID

ExtendedID

IntValue1

IntValue2
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=1
ZAIRE
ARG
EE791010
"BEWS
[
ZAIRE
ARG
EE71011
BEWS
R
ZLIRE
ARG

B 791005
"BEWS

BJLARLA TR :
HAR = AR HAAR E A SR B ZIER B
HAR RIS RS 20R0S

ZLIRE
LIRS
EE/~1012
BEWS
e
ZAIRE
FAIRE
EE/1013
BEWS
RS
ZAIRE
F=LIRE

ANERNRAEREZ AIREEEXRR, ERNESPERRENERN, WXL RN ERERL.
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BRIAXIEERNBIMNIRIZERFREIT, RS ERELEBTAPEREEARNIZSEE, B EAFRAXENNE5HA.

9.2.4 T ZFREGEREHNIE

RZFHEREHEEHERN, BRRERERARE, N TERXMEINAE, RCBEEREREHIREENRZM
HREY, MERERMEE—REEETA, B, ZEERFENEFREHRZIMERELN, TAZERELEER,
DELRRZEPIRZTIRIRENREILRS. BHERRENRZMRERNER T IEITERELDE, HIEa=ERER
FAENNEERELL.

AREHINTEITE R S S a2, MRELETydServerfVERS, MEFISEEREURERKE, BBART—X
ydServerizfTht & 4ERISE BB AT EL.

ERRRESEUN R

B FER L

ES SN GeneralRiskParamType EE791004
AccountID REWF
FloatValue FHERSERNSIE

ERIAXIERNBIMENERGRERIT, BEIREETHBIAPERINEARNESHE, BRRERANERNZ SR,

9.2.5 pAZIFELLMIE

HEFRAE SRR EAE—EMER, Wiz RARREAFCENLERREBIT—EtHE, BNSHINER, X4
ENEINE, ZXREELEeFSAREHEEELEREXTE, HASBNIMNXEEE, AXIERNRRS E3ZAFI

IRASFTHOEIIERL. AXIZESIRBEHEA L, NiZSHthaSTARIAP,

B ENE T RIRA &4 E LSEEFF IR RIR R 2RI,

FOENE RSN R AL EEFCESNS U ZAEEEFCESMNAE, /D

maz (3 TG4 25 A SRR REM, HEr 5T A4 2481285 B 4 5 R H e Ra ),

X FHEERFCELMEIALNANBYEE, MYaIRs AEEEFCERINEEERSTIRIEEEMNEE, BIX

A :

1. A—EAMRESCZINIZTHOREEEN ST, BENESNEEERHEENTEARS:
| Z KT — RO R 4+ 2 kG4 8 + 2G4 R, BHPSIisla st ehLaisCEinRT
CHERFAEENESHCEZENE, HRARNTFCERAENESFCEZM

2. WTFEREFEEY, BETRHOEHRESRE, ERB1FPNSAIEEEERFCE

3. T IEEEIHRRIFRNEGE, FAWEHNE. INBREMINE. INEFHINE. INEREHINEXRENASEIRE
&, BRBIEFPTARERESCE

BREREESOMNAARZERAT:

o LXRGHEALFHIEIERFIEIH2K

o ABHIIBYINFICAF, IHFANFRIGCIFE, FANSCSF

e BEABGHVINSG2F, JHFNFGC3IF, FNFC7F

o BNFINWFHNERS, F—REAANFIEC, ETHRABNNSE
N+ ERFCETENT:
EF—RFREEEFG=4+2=6

IR E AEEEEGA=|(4+11-1)-5|+1=10, HHIESHNRE—2ESON

Lk
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PR R RFC++ APILRIZISRT
HRIRZHEREFCEM=10+6=16
FBE=max(6, 16)=16
FR3ZE=11+5+3+7=26

BAsEGEL=26/16=1.625

XS EUN N RF~:
B . .
% FE 588
F
& GeneralRiskParamType  [EEIYD_GRPT_TradePositionRatio
x
AccountRef ERTOEREEEN, BUERTEFPRAccountRef(E, MFIREBWFES
KRR BIZKFAS
ExtendedRef ALURB AR TE T mAER, LU ER—T=mAIProductRefZR{X3T
BEERE, ProductRefE]LATEYDProduct™i3xEY
IntValue1 BREMERE, SENREAERENTHITHRIFCLANTE
FloatValue BASCHRE

fFAccountReAILIN AR EESEMATER, ExtendedReMILIN SR BRI EIRELRHTE, Bl —HI e
R, MEAIRSRMNEENE (BB SRS EEE) SRR

o SRR, SRR

o HEENP, RERBH

o SEIKF, IRERI

o REPKP, RERBH

BRIANIEMN HydClientfazziiT, REETLUBSYdClientEENESHE XSRS, BaILUBISAPEREUXIES

9.2.6 AR EALLIE

HEFRNFTESORPEH AR —EMERN (RiIgAX) |, Wiz RAIEERER-X)/ (RBEL-XRLHEREBRE —
ELHE, BUSWRAER, SMEAKENNE, ZEeEE2CHENLSARRHESUEREEXTE, HASERIMRIKE
i, 2, BBEHAETZ T miIE S LRRMBER M, REEHNET R RINFEEL LARBEL M.
ANELIREFEE L, NESHBESTREIAPL,

Mz EI RS :

B FER 58
Z};m GeneralRiskParamType [EE/YD_GRPT_OrderCancelRatio
PR — IRTIFIEREEEN, BNFRRAFIAccountReflE, MTFREEKFER
KRMBRZW RS
ExtendedRef AILARBATER B REX, BALUSER—F=mAIProductRefFRa XXy
REBFRER, ProductRefAJLATEYDProductsiskEY
IntValue1 IREBELSE, JIRBELAZISHER 4 HTHRIEBIRBLANTTE
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Bf FB =1z
FloatValue BRIk RIE

frFAccountRefILIN SIS B IS EIFTIM, ExtendedRefILIN SR BRI EIEEXBHTIH, E—tI e
R, MEAESRAEINE (BHCREEERCROSHEE) HRIE:

o SEEIKP, IRERS

o SEREIKR, SERIR

o REF, IRERI

o REKP, SERI
ERIAR R EydClient RERHVT, BAETILEITydClenEERESHSRMIIRES, BALIBTAPBINGES
.

9.2.7 BRIEREMIE

BRI_EHARR. KREFT. AERTERHGT 7B BB R EREREEHIRAENIRMEHE, RS TIRBNRS
FBIED. AORBAEVWEZHAEN, EERZEVERNREEFHFRPESEX N TSRNEEEFEE. BAE
REFESHZAEENEXIFHEREHRBNFENEEESINGEIRE, ERHTERENENREYE, BoRIENEEL
ERARIFERSREEENE, RIGZNEINRETLARE. EEEMOTR (REMRRLL) MitESNBESETEnERE
EBiREE,

ZDARETHIHARNEEEEHAN, S3RREEEEHMERESOTRIRIER.

BERERFN, REEREETRENHENSERIRENREREREETZEY LENRZRARETFEHELEL
R7. BARETSREEREEENEYNNENNEZIEEENSE, EEAREERENENAILULEBERZRIER
ENE. BERERFINNESEUT, XESHEIMINEEFTIRE, BRIfS TAZIAPL:

=] FE2 7L):]

TRk GeneralRiskParamType EE/1001
AccountID REWS
ExtendedID IR FYDProduct.ProductID, ME—HEEF MR
IntValue1 EEERE, MREREZESHREFCINR
IntValue2 EREHE, MAEREZENRIERZNR

BRIANIZHN RS MBRIERRASHT, BIRFELTEBIAPERENEANESEE, AERANENNEEMK.

SRESOTREREHIY, RESOTRIEEESBINRENREN, FERARNEEREREEMZEY LHEIRZN
PRARBEFEHELEILRZ. HXIZSHUT:

=27 FER 1588

FrEmeR GeneralRiskParamType E5E/91002
AccountID RS
ExtendedID PR FYDProduct.ProductlD, ME—HEEFMR
IntValue1 EEEHE MREEEZENREFEIIR
IntValue2 EEEHRE, MAEREZSNEIERZINR
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B FER oLz
FloatValue OTR:H

BRIAXEEHN BIMERIER SR ERNT, BEIREETEBIAPERINEANZESHE, BIERANERNZEMA.

9.2.8 IMAEZIBIBZILH 6

NS EEEEAIRERIENSORERIFCHNRZMNIR, S EEERRIEMNSEI T EEINRETT .

ANERNSARIEY DInstrument. ExpireTradingDayCountHIMrR B EIA TIRERIBIE, FEANSENIRER MIEE L
N ELINREEF AR,

RRI=NEISELONT :

B FER 588

FEaRY GeneralRiskParamType [EE/91003
AccountID REKS
ExtendedID XM FYDProduct.ProductlD, ME—HRE M
IntValue1 IEESEIEARRIRENSIE

BRIAXEEHN BIMERIER G RENT, BEIREETEBIAPERINEANZESHE, BIERMNERNZEMA.
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10 Fhik

DA ERRAPEENPHELS, PHER TR IAAPINERA R SZBREEEEEANES—, UTEPHEFEN
DIREARERINTIE:
o CIESHINEIERK,: BT hH$RAEZNEERMKFVTRE Tikrelay IR, —BEBREAPWIRET Tk
Relay IR, BRAEfEERNIRITWEELLE
o MREFIHER: HFESEATHHSEATSERET ORISR ETOEE, AbYPERAETEIRBRELCH
FKENFRRENEFIREE ERA
o IBEWF: FAAPIRYEO 9B pAccountBHATIEEIREE, TEIRAEXRFNTILURBEANULLRRFERHEIHRE
&, BhRRFVIIEAPHESHIEEpAccountSELIRRIZIE SRR RS .
PP RFRSIMERIESEAD I=MEL, DBIE:
o [FAHABERAFERIES, PHRSHEREVE—NIIEEHNERE, IEREASIOFEBZEZRNES
o (FEITAEKEBRIER, PYRSHAENPYEPIHE TP EEESNERHEEERE, hHEFIHIREE
IEFIRERBEERANES
o [FARIRKEWSERIER, PHRSENTMIBRERSEV N IMEAIREEEREEE, REASNIRAEY
REELTREIEERNER

BRIZ A SO EERAPEREN, BTEERERRGEEATCPIRE, FEIRLUDPEEXTCPIREREREILRERRT
B (5-61F)) . FREIPRIFEIIIMREFIRERIERK, RILEIRREINIZA LAREARIBD P RFAIE
X, MEEFEE. EXMEEREERMUAERUDPEEXTCPIREN, BSHKIEXE,

10.1 HRIESFEFIRER

RiE (EFREEFRZKINEREERANE) BX, RinEEFHFENLIIAERREIWIREEXRIRIR, FHETER
RBER. FONERFNEESRRTRS. PURSFNHEENEEEHENNSR LIRZXES, ZAESKE iR
SREN&RE MR, HEPRDREEEMERT.

PR EFE —EFiREEP PURSE —ANERREEP ZAES

NHEFESAFNERUTER, ZEBABMERREMETENRIREE LKRITIE. BRIRREH T LU RS,

ATRIREESFIREBE—IN, FPAIRSESERBEBAREN CIRMNAIERER, MRERSERBERETR
—MRIRNE—IRAE, PBARTE—ERBBAFTE LR, RRRHEAEEREMNEFES LIRERER, ZIAES
SRR —RRIRIREERIEAREIRBIERER.

1 wvirtual bool setRelayContextl(const char *clientInfo,int loginOption)
clientinfo SBBXEIRIER., &IKSIF256F . DIAMEEAIMENNBEX LR EEMTAINIE, AL, PURIRSZISHMR

IHEARNRIRERAFEGRERAER, SENEENFH.

loginOptionJIRBEERAVRIEA (B#HFRoperway) , RN FHRRIEAR. BZREANAEREERD
TFHMREATICEEN, E4zitiE HRAIRBESIESES, FiBiEnotifyOrderiREIErrorNo/y
YD_ERROR_InvalidLoginInfoRJ§&Ea,

10.2 HIFHIGERIR(ER

RERIESREPORENE, BEEREATNIPREFiRG/AERESETFARERMHIE iR RE T BERINZNE iR
SR, WIEEFRESISEEPHIRS R CRGHEES. BIRE0NER.
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S
\~

PREFin —ZIANEZFiR(EEP PURIRSE —ZENEEFiREE» ZAES

10.2.1 PEZRIREERE

ZiATEydClientB&HHRHE T wine4Fllinuxe4m M EFERIEFinRET BydSysinfo, BRIEEF IR aIEEER.

1 /// If encrypedSysinfo is not NULL, it should be a buffer at least 1024 bytes. It can be used
for relay mode application

2 /// Return value indicates problem in sysinfo. NULL means no problem. If there are multiple
problems, only one of them will be returned.

3 YD_SYS_INFO_API_EXPORT const char *genClientSysInfo(char *encryptedSysInfo)

encryptedSysInfo iR REBIRINF A, EONA1024FT, ATEFENPREFRABNZANEEFRES. Hix
HRREINULL, NFRNMSEBAERE, EZAAREERANULL, WERRBPLOEEFRELY, REETEEFTHRENELL
RISRELMIRNER, MFBRAGCENAXER, BRALCHAESEES, XETHE, TREFIRMGLHZIXINES
PiRfE R RIS PARSS 28,

10.2.2 R IRSSIn(S 2 LR

T etk e

gE
WINEEREETE

BRERTENERIRERPUIRSEE, PURSHREEIZENEZFRERE, TUERLITEER
. encryptedClientReport A= FiRfE ANRIZEXER., IREEHINSgenClientSysinfo—E],

1 /// return error message, NULL if error
2 virtual const char *verifyClientInfo(const char *encryptedClientReport)

SPURERSS Im Al (ERLA T SRS ik = PRI ERARERIZIAEE. 12 ZRRRIERTEXEEER RSN, FHAH
RSB RITTEMEAIERIE.

1 virtual bool reportRelayClientInfo(const YDRelayClientInfo *pRelayClientInfo)
YDRelayClientinfof==E&iBR%N FRr7=:

24 FE 1588

BRAERSWSHFS, BEERICEERTEEREIKS, FM

YDRelayClientInfo AccountRef .
y YDAccount®3EEYAccountRef

RequestID BRRS, aTLlSnotifyResponsedifiJRequestIDITRL

EncryptedClientReport  HFHEFIREANEX(ER

ClientlP FRUREE P E R PR AR S5 8SAY  PitbiE

ClientPort Rk FimE R IR S RRR TR

ClientLoginTime rhikE PinE R IR S ERRIERITBFRFE, £14010:20:00
ClientAppID Pk E PIRE R AIRSEEAYAPPID

BESNEPHRRSHENNPAEFIRE X EEEEFERIRUERK, FiEInotifyResponseilREIGELER
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S FER 15288
, YD_ERROR_NotRelaySession: JFdhékizsE, RaJLURI%E
YDRelayClientinfo errorNo ) , AT .
YD_ERROR_InvalidRelayClientinfo: Fh#kze FimiN&Hs B TSR
requestType [EE/9YD_RT_RelayClientinfo
requestiD reportRelayClientinfofr{E NfJRequestID

10.3 SREMREZH PSR

EHERMKF @I N5 R IR S BRI :

1 wvirtual int getAccountCount(void)
2 virtual const YDAccount *getAccount(int pos)
3 virtual const YDAccount *getAccountByID(const char *accountID)

RN TTEALABHTEIK,, BT AN N E R

1 for(int i = 0; i < pApi->getAccountCount(); i++) {
2 YDAccount *account = pApi->getAccount(i);

3%
BE— M T3EIUEHEEWR,, ERARGIITAR:

1  pApi->getAccountByID("001")
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1 Bi
1.1 SHREENE

S REEERRALUMERLI TS ESHAERRZNREE LR, draSHEIENER, accountiDsRSHEEMFRITIZR,
AEgaR. REERRERFaccount DSATFHERFSHAALYE, SRRBPARNTLMEAESHIREEIIR, B
ALUEANZFHRFRTSHERAE IR,

1 wvirtual bool exportbData(const char *dir,const char *accountIDs="")

SHERTEFELUT:
XiHE L
instrument.csv BHER
rate.csv T RIRIESERINFEEEER
cashCommissionRate.csv MERR BN
tradingRight.csv RBR
account.csv KAER, BEEMREER
position.csv fTEmEe
holding.csv N
combPosition.csv BERHC
marginSidelnfo.csv KIDRIEEER
order.csv 2]
trade.csv %%
quote.csv et

1.2 {€40<

BHRFEJLIBIAPHERERZZ O, EXEASKABM. BRAGENT:

1 virtual bool changepassword(const char *username,const char *oldPassword,const char
*newPassword)

ASHERERSBILITEEIRE], errorNoBORNMEXR TN, HitERFMEMESR, BEEFRIHOSHEIR
YD_ERROR_OldPasswordMismatchei&Z A5 O<SeEYD_ERROR_WeakPassword S289.

1  wvirtual void notifyChangePassword(int errorNo)

11.3 58%E

DIEAPISEUAE AT HATIEFIE THIogBREANEE, BERETLMERZIFIEABCHEFHER, EXAZlogBRUA
SFEEREUE.
1  wvirtual void writeLog(const char *format,...)
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ZEEERKIFOH, BEAPHERIIHIRMESFELIT BEREM,

14:59:54 YD API start

14:59:54 version 1.108.36.33

14:59:54 build time Mar 3 2022 17:37:32
14:59:54 build version GcC 10.2.0
14:59:54 TCP trading server 0 connected

114 HBAE

ZDARM T LHAETIRE, EERAFUERTARIZEHASNREBRRIZNRSERRE, HARWSESELAS
#ER, AINREREEHEATHASIIRNEERAFEA.

U A W N R

1 wvirtual bool alterMoney(const YDAccount *pAccount,int alterMoneyType,double altervalue)

ERTTERISERABAT :

8% 1588

YDAccount FHEANSHRSIKFIEE
alterMoneyType HASRE

alterValue SR FHAS KB E

HAERERES INTERR:

HAERE 588

FRRENESERRE. BRZENTREE, USKEREEREGRSH
YD_AM_ModifyUsage Availablegta, BHARNARAILFEEE, AvailablefNitESZESE0HES, 15
TR RIIGE SR RAvailable, TIAZR A Euseable()

YD_AM_Deposit AE., EIEREITASSERIERM HiENalterValueligBERIL T,
YD_AM_FrozenWithdraw FeEHE, AR EHSSEIEM FiENalterValueiSERIEER,

RS e, EARSHESTVEM DRDaltervaluefSERNEER. 1R

YD_AM_CancelFrozenWithdraw
- alterValue80, TR BEEREHE.

YD_AM_TryWithdraw SRETRRESREERHE, EEBNHE, ERENRSE.
YD_AM_Withdraw He., FNERITHESHEM FignalterValuetSERISER.

AZIEEEM. BEERENERITAEESH, aREENTIHEE, WARIFAE

YD_AM_DepositTo
-5

HEIEEEH. BEFRENARITHESNM, FREZENTREE, WARITR

YD_AM_WithdrawTo %

YD_AM_ForceModifyUsage EBHERRRENRSERARE, FAMEREEGAvalable2BRTARE,
SIEEBRZHASHEXTE, HPBEFNEEREANFHASER. RINENECHUERERETN—HMMAEREE

A, AL TERERTHASBEHEUSITSEAESER. N TRPREENZCHED TR ERLRTIAS
RMERT S IRLUERNSE, LITEENMAS N TEMEEH AR5 :

e ydClientFIEEIHANFETHAE: FAHYD_AM_DepositFlYD_AM_WithdrawE N&
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e ydSync: NHAEIR (CTPRisk, 3{4%) EEUHAERK, fEydSynciLE/E@IZYD_AM_DepositTof(]
YD_AM_WithdrawTotE A

o ydFundManagerfIEIRRAVEERELINEE: MHAEIR (CTPRisk, . FITEEE) EREASRK, &
ydSyncHCRFi@IdYD_AM_DepositToF1YD_AM_WithdrawTotE A&
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12TH

12.1 ydemd

ydemd2HUSREFRNTR, TERRELCHRPIRZEFERYD lientViER FEAEIINSWIRRFER. BRI
FHtERER, ERURN. BX0<. SHEEE. ZarEEERNT, JLEGR<STHAydcmdiRiE.

ydcmd ydExport <config file> [<dir> [<username> [<password>]]]

ydcmd ydChangePassword <config file> [<username> [<password> [<new password>]]]
ydcmd ydcCancelorders <config file> [<username> [<password> [once]]]

ydcmd ydcCancelQuotes <config file> [<username> [<password> [once]]]

AW N R

ydemd&TFydApiFFk, EETREMFESEBRIAPIZFR—, ZTENBRYENT:

o F—NSHALEINEER. TEydcmdXABXAINEER S, BB REAERANNINGE, EENSEAZE. flulE
ydemde§iZ fydExportfg, BILAE#EEERSITRAMydExport config.txt <dir> <username> <password>,

o FASHURRERENHIRE, EETESydApINEEXHERTE—N, BEIUERSEREPRIEEXH
* AFEMOSESMHALGN, ERFPEMOSTERHITIEE, BASHEFETRETHA. ALERSITRIEE
BF&, EFEThaiErmAdL.

BARydcmdFEMGEEER, BRSO TIAEE A LIEEENSIERER, RS ERERNIIASESE TES N IHEEH
JEHREA,
12.1.1 SHIREEHNETE

SHBRENREWSEIESIZ N, BHIIRSREEINotifyCaughtUpRtHIEHEIRIE. EIRRAILIER, SEEAKH
R SHIZIEE LArERZENMEISHE. BHXASRIESESNREEUIE.

EITEFNREEESHAR, AMEENSHEISRER.

121.2EROS$IA
ExREENS. EERMLUGER, EEREANENEERBESOS.
FOSHLERSITEE. MREEEGITHEEHNS, BFRETERIERMARAFOS,
12.1.3 2iREETH
BERRELTERRSHNSTERE, BAREaE:

o HRNSHEERR, SEMRR

o HBWSIRNIRERE, EIZRXZTAIFEIRNIRERSR
BER, IFEERE (YDOrderFlagAA0) AEREEEN, BT, MEFEmTNE.

MRSHPIEE T once, FEFFIERIZEINotifyCaughtUpRAUEBIERFIRE— R BB EMERET, FaFHE
R, EASHRKEHRIES, ST LEBHIRAHARSEHE, SEBRHEEX, JaMAEERENERZAM
2, A—RETURLARREEME, WA SRisTaERRaREE.

ffEoncet&zY, EFAIREEENIT:
o 0: REFRRIREA
o 1: Hth&KHHER
o 2: BUHRIRE, Hapik 7 TEREBEES
° 3: BARIRRE, fapiKHHBRISSIARE T RIERW

MRSHPKRiETEoNce, BFHRENEITHREE, T LAFERFUT™ER:
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1 XXX order(s) can be canceled, press return to start

RREFZEER, HESLRTRERERHEEES, KT N THERFIHAKE. JTRIRBHN0T, EF
SFIEE

12.1.4 2RI TH
RiEIRRE 2O FEE—NANREEIRSTHE RIS 2SRRI,

INRSHPIEE T once, EFFERIEEINotifyCaughtUpRS BT ERINFIRZE— R HEURINIESBEMERET, F2FTE
R, EASERRHRIRNGES, w7 LBHIRAHRBIRNEE. EURIRNMEEX, JaMAEaRENE
R, E—RIS TR EMREEIRN, RS Ta AR AR S,

fefEfoncetsEz(Y, EFRNREEENIT:
o 0: REABHIERIN
o 1: Efth&3&EIR
o 2: BOlErIRM, Bapikt T ERUIRNTIES
o 3: BERERMRN, FapiKHEIRINTESIAE T KIEXKW
RS PRIEEONCe, EFHRENEITRIRINEE, T LIFERIFUTER:

1 XXX quote(s) can be canceled, press return to start

REEZEE—R, RSN SRTRERNALREIRNIES, ARE T —THERIFTTRIRNEE. STRIRIN B0
S, FEFEMER.

12.2 B¥EEZE TR

B¥EdERSS TRydinitverify ] AR 2L EERMREE R EZ AN B C S EREaIN B EI—E
.

AT ERSEBEN NATR:

o WISEHE. ATEFMEFARZNGE. REN, BERZAMIHEMEINE AR E S E L BT
B. FIENEINREBRVFE, FASNEIRRFeRe. SREFOHFNRREIERNT:

o FFRRBAIE: RSIFEAMMEIER, HEIRERAEINES SIS
o IFRRZATREHAIN: RTHEL CTPREINARR ZIEOIZRT

o HABSAZZATAYHALSFNEAN: RSEid CTPHRES R Z R At
o HERTE. ERENHPIESEESER, TURRT—IHERS MERNITES. A& TS M EER, &R
IRENERURF /934, CTPHRER. CTPRREEHAN, WIRAEEHIEFENE—IKASORMTHIE FTESSEHRINF
(EFRERIRVEIE R RISIRSRERIETT
s REWSEE. EERERMNTIZAEE LIEREKSHENNT, REEERNHZIRBEENZEWSHATY]
#e
* RGFTEE. BMAMBEZAES LFERNERZMN, JLIBEEEXHverify.Exchangel§RZ ZRTBRENEIAZZ
PrEYFE&
REMFHIEFTIE, ATEALEESREER, REEHEEtAERGERYRFC. ERmBRRASEZNTE
EERTERE, ARRBEHTUTHOENFATIR, EIIEEERBHENERL, MR TIRPEHTER, &
FEirERE ERRRRER, FREHFORH(E.

1 ./ydInitverify
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12.2.1 BYEREZN IR E

ATEZFWIN64FILInux64FMNFERINRA, BRIBMEBIVERER SR EydClientE48PRIydinitVerifyRISINRA B RE
EEME, ARKRRTK TYIEESER:

o BEyd.inihEEENZAMESHER, BEERRBIES NS,
o FEEByd.inifpfitydinitverifyERAZIIER., REESRBESITE
BHPRE £ 1588
— verify.Exchange Zifgﬁff?%ﬁﬁ BJLREZ, MRAT, FRIEBIER
igg’ﬁ % yd.username BRBANEERKSHEASIKS, L
yd.Password BERZIANOS. EAF, SEGSTHEREA
yd.Timeout BEiAZiX BYIEURABATETE, BT, FRE30F
FTP,HEﬁ%ﬁE ctp TradeURL CTPHE%%&TE?@E@%iEO :ﬁjj?i R MZXSCTPEAER AR, A
iR CTPHREREURIREC B ITTL
ctp.BrokerlD CTPHAEREIRIFN SRS, WE
ctp.Username ERCTPHGHIEFNEERAKSHEREKS, YWiE
ctp.Password GRCTPHIGEIRENOS. HAT, SEGITLIERBA
ctp.ApplD BRCTPHALEUEIRAYAPPID, FEAZ, FRRERCTPEARNAIEAPPID
ctp.AuthCode ERCTPEASREUERAYAUthCode, TRENZ
ctp.UserProductinfo ERCTPEASEIBRINBFRFRER. MEAT
ctp.Timeout EiFCTPHIL H¥IEURERYERTATIE), BAIF), FRE30FD
ETPEQE—EEHW ctpStock TradeURL CTPRRZEHRNEHRRATIE, BT, RAZXICTPRRERR B4
HER 12, RS CTPRR AN SRR EC BT
ctpStock.BrokerID CTPRREHNMIEFRNSRS. YE
ctpStock.Username ERCTPREHIEIERNEERKSHEZEWKS. HE
ctpStock.Password BROPREPIEIEFENOS, G, SEMITLETREA
ctpStock ApplD B RCTPREIINEIREIRAIAPPID, EAT, FRERCTPERAIL
AppID
ctpStock.AuthCode BRCTPIREHINEUEIRAIAuthCode, TREAZ
ctpStock.UserProductinfo  ERCTPRREHINEIRIENEFFRES. REAT
ctpStock.Timeout EACTPRRZEHAN BYIEUEAERRTATE], BAAFD, TRE30FD
SAEHETR file.Name X2, MREHEY, IREMFRAERZEER
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SRR S RGFC++ APISRIZIERT
12.2.2 IHEEXIHEL

SNERGEFSIAELSS, NIFHBEFLEIRIBHIEIREIRALUTER, FREXMNEESHE, FREFHALLRT.

FE L
AccountID REWS
InstrumentID EES(R%E]
ExchangelD RS

FORR, kxR
PositionType WMREBAFER, [EEB#EFRRSL, EFEEERTL
MRGBEAFER, ERISFCERTEL, REFERTTL

Position BeE
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