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1 CTP

1.1 N4

2542 5 & (Comprehensive Transaction Platform, CTP) &% [T AR AR I R —EHIRAE b 581
R, WG WA E = KRG A

=

SR RAEE ST A E (R RIS AR I, PR, AN
EEL GREE. WEWE. DASH. FEENLRREES, KRG I T R
WL LA SRR R 7R R 08 I S 5 D50 55 SR, 3 4 T 3 R 0 4022
SERYALSS ) FEREEIENAIR, SRS ORAE SIS SRR SR IR P

>
i

LA T B AEEAR T EEMT AR OURAL 5 RS ACT I BT B AR S I RS L ER, R
FH BT 0 76 4K B 38 1) o0 A XA 3 280

GAZH T ERIETENGENZSRGE, SKRFTCVNTELSLS S, s N A BEEH RF R S8, AT LMgs) «—
SsgE” o IZAFIERER LAY T G B AL 5y b LAY R 55 R I AN IS s 4k N 71K AR o

SCHFFENSHUA (Y “ — S UIHe” 236285 ot B2 H AT L R CTP R G SEHL 1 Ik . ML RES 22 5 R 4t
RS G P G NS DL SLRIUI R 53 — AN A S ol 13 USRI IR IR SRS S

LAEZ G B RIPIHRAITIRAL 7 2G4 1, RTZ % O] DR 5 B FAT IS B AT 2 % 162 . 144%
FERAIFBEE D (APD TR, OB el i s B AT bbr i

ARG FEmini it (CTP mini) , & —#ZEEHER, HFRERMICTPRSL. X TCIPKY, EIERMZE
INRAL LS, AR IR A . T CTPIIAPT & (%% 7 i B ] BASE £ e 25CTP mini R4

CTPEIFFhRE LHI A AR SR BB SHIES RA. EfFRFLIRTF EHAE:
ARLZE , MATHEREFSENREENCTP RS , HBEEECTP—EEIS
EE , BEFFRSZHFHRINZZFRYTIRER. ZRHEH , KISEFIFIRIMINTHITRILSS ;
CTPEIFFhR BRIE&iEE ¥ CME Group ( ZINEI#Mm3ZHFR ) RIGAE . HEREiS 7ER1E

54,
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1.2 FTD &R

R AT 5 B A ¥ B (Futures Trading Data Exchange Protocol, FTD) , EH TR 5 R4 5 H M imsd
5y %% J it Z AV EAT 52 55 BT it (A A 4 AR . A XS FTD Bt o 0 308 TROASE CMIBCHE i E A7 A B A 2
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BB R 3 138 T A =
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1.2.2 FIER

FTD W30 b 75 22 X 73 (R A BB 2 o S TR SO B AL . B AR (2 — A S [ BORU AT ), 821
BAT H R AR s RO 81 o SRS — AR AT Bl TR BB SN 200 B —
MBI, B —ANERE T AT RER 2 EdE i

— A ST AT DOy R AOE TS G — RO, R TRHE T, AR R ] DU — AN R
AL ZFE IR, B TEETE T @SN BRI St | RN @SN R
AATIE . FTD RFLE &R SCEMR AN IE TR T TAE,  (ER AN E B i 70 -

AN TR PR E VAR AT A AN R B Bt i o B R o AEXE AR T, — MR — MER IR, AR EEN
R fRbE S ME B e BIERA Pk, B2, HIEERWITE, EINERRIT G — SR, X EdEinm
JFOR B A BRI R R IRE RS T — MER G, RUCEZIE K A0 32 1 T 1%,
PR UGERR TR 1208 SR AW 25 A 2 48T B Bt i #2208
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[ 25 A A SR % R o
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| SEEZ FIB

1.3.2 RATAT R
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1.4 CTP —RRAZG LM

/

PERS s
i Rz
v

et
BIEES HIEBS S0 DBMT TMDB ZE&0 “SMkk BSEE | fUSE anem

b b4 b obat b

FIB Information Bus

RBHIE 7Bk
v 1:
\_ EBRLKH XS AP 1718 API Y,

[ mmmew |

KL TG0 6 N A D AUT G DN 5% P, SRR, 25, SRINEIKSE

5 R&N: LI TERAL 5T 6 UserAPHE L, NHITRA RIS 5 AR Ak o, HRIIEIK, 525 Hds &l 5E
ThfE. UserAPI 3 12T A1 B8 A mZ A 1, AT — VR il (B T I LE S 5 APL R RTG 2, HEE
Hgs 2 e AR R G0 (R Tl L, B AN T B 28w AR B2 O T

FTD BB W57 52 5 Hdle 22 4 sl

ZHWE: ZHaERS—IridEd Tep il 58 5 4&umiEs, 5n—JridEd FIB B4 Ml )E 6.
ST E EENTTE W S TRIGEINTAR, U RENES, RS RGMRRE, Rzt
L ETERIEEA =4 BERCE L, PR A St i i o

TR TN E Oy IE B AR A BT B T A AT R, 51— TCP E AT AT S B
KEEAT ) 1 BB 44T 1 B 1R 58 5y 3 o

FIBiEEEL: WA EELL, BEHRGHNENRZMME, N EZER AR 7RO R R, RN
BB AR, DL A VT TRE AR
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BERG: 558 75 RG IS oy Bt F LOS R Hs %, RIS 3R 1 22 5 R PR ) 2 ok RE S5
b

FERST: 48 FHEBUIR S5 R DI

HEBARR ST HEBAR S5 ST S i SR P8, AR G 81, AN it (tKernel) AbBEEHE (1 RV o
G OO TR TR H R, R, B NG AT SE i B8 e AN b ik 5 TTAE,
MRS ASE  FI A MR SR AT G, BRENSE 5 PR AR 11, RORA G 58 5 45 R 1 FIB B2k b
RHER: WE T 5T 5% 52 R 1 A B BN LR 55 IR S B, 3 T30 5058 3 S 45 S 45
REH WA B, 8 FIB B ONAE 5 ) i B A A 5 s B A R 5

DBMT: 5V 5583 e AT SE A2 B, R 7R 2 B R I b 55 B i i 52 5 i B 3058 5 % kAT Ab #L
TMDB: [ FIB 2k 1T B5E 5 A% Do IR BREE S, R A SR K0l 5% B St el 55 38 ) B 5 ol e rh (R 2 A 1

R BHIIE: SE 5 WAL E BRI ORHARE : 1, AR B e R B0 25 B 2 Lo i 5 IR AL Bt s 2, 1)
RA RN HHERTEL, M5 RZGIHE — RIS (trading session) .

WAEE: M TEB S NTIE IR, 55 %080 1 BB R A4 1 552 5 B il B 2 18] = 2% il
b, il TR 5% A B R

WA LI TG AT IE AN B AP R, SIS 5 TR B R AL S A A, OB, R Rl
PARRBUAT 25

RIBRGE: 55 125 R HBNURATHIZE 5 5 B LA K SE 53 RATHISE G G5 s o8 58 oy Bl AT S M 42
[ i S 4t RS il S AT 55T D i

WEEE. T E RN,

BHERHTERD (RO « Sl 7 SAUTHEINEIKIE D, N5 RS SRAT RS AU S HEIE .
B OO AT M CRIES i T A i B A m A .

BEp g O EE. M TE RO D,

SRR : RN R G R A B A0 e R

BEFG: SR A R S AL SR,
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APl /44
A RATH AP B OB 5310 (Trader APD , Wiz (Risk AP , PARSEHEFED (CSV) . fHX=
AN OERT PASEE S E AR EEAE R 5T 6 KRG, T AE 5, 3% PL LA H 45 B AR R A7 .

R oA X B TR G AT RN T AL 5164, WArmArss, T8, e, Js, mREEK, HFEE
W LB R =AML O PN R Z MR, BRI S2 AL B A m AT R antRIy], X 58 5 A
R SRIAN A BUA BB & AR .

Rz H DT RT3 SR Bl vt s RRG, PRES S A, 0B KSR T o5, Jf 7 0
SRR T B CLBEAR ARG BE - AT g 391 6% 24 ] F IR A28 N D S A5 T e T g DX 4 7 A XA B 55
A G 2w RN AR RewWin 341 & 5t 68 A K23 DT R M e B XU 82 11 i g B R 4
e T AR R, T AREE 3L ) 32 A B P R G A R R TR R BE A =], A AN N3
TF

SR LR B AR RS U5 1) IR G 52 57 6 W) BEECHE P 1) P i L 1) — R B M P i, Sl I AT AL 1462

A BT DORECE Hs B o A RS R, e R E SR, ORE R, REmAGR, FeFEREE. 4%
BOMEEZ BRI AF], A NBE I
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1.5 BEOXHF

T AT Lhad s He BT AE i ) B 24 w) ) 3R m) R G 4 s E R B R A B M B R @R A BN .

RS FT BE AT 22 52
B A
http://www.sfit.com.cn/
AN ELYIIEE
4 W
ThostFtdcTraderApi.h C++3 30
BESL SRR S, Wk,
ThostFtdcMdApi.h C++3k 30
A5 SREAT I AR 4R 2
ThostFtdcUserApiStruct.h B8 T Hr A B EEE 251 .
ThostFtdcUserApiDataType.h B T A H B HdE 2.
thosttraderapi.dll 5T 5 EB 4y B B A B 4 PE AN A B P
thosttraderapi.lib
thostmduserapi.dll 715350 73 0 sh A B 4 PE AN A B4 IR
thostmduserapi.lib
error.dtd A5 BT AT RE AR IR (E B
error.xml

FEHE SRR AR 13
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1.6 & FHHN
1.6.1 Ay HN

HE i

R Req-— ReqUserLogin

M OnRsp-—- OnRspUserLogin
i ReqQry-—— ReqQrylnstrument

A IE RIS | OnRspQry-—— OnRspQryInstrument
1K} OnRtn--—— OnRtnOrder

B R AR OnErrRtn-— OnErrRtnOrderinsert

1.6.2 F;EOR

Spi (4l CThostFtdcTraderSpi) , L&A P BN SLFT Rl s 2, H TSR G 32 5 F & RIBEAE 5 i Kis
GEs o P ERRNER . JTPRETRE R ZE O, JRSEILH AR L R B2
Api (1 CThostFtdcTraderApi) , A& F3NREE KA B4 R, JFRE HERH I,

1

LS B BARA R A 14
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1.6.3 S

nRequestID 7 /™ ¥ KA TE SRI BN IR RIGE — IMFRGP T o 28 5 3% S AL BB B] i R (8] 51235 KA [
IERG T o HR P imdEAT SRR, ARAT AT RE & A — i B pR R R 20k, IXRP G OL T, RERE IR
3R W) S IR AEC R PR AL 7 L 1 SR i 5

IsLast 4 I bR 2R EEAE T (10 Bt B K, 28l B 2 e 20 B /N I B8 B I P B R IE 3R
TR 5] — AN S Bk 2 0 R 20K, TS 40 IsLast At/ FH 43 2 1 IAC 81 7y ey 7 50408 60 2 AN 2 i A 2040
B REJE

24451
TR, WRERNSERNZKICFE, WEH2RkbARE, R T &G —K IsLast A true 4, H44
N false.

C

: C

: e

1

. T e

- IF1507 Long 5
. IF1507 Long 5 P IF1507 Short 5

IsLast = false

IF1508 Short 5

IsLast = true

Rspinfo ZS#H T #iR1E RPAT ISR 2 B HBVE R 125 M i JEYE Errorld TR /2 o, T35 %1%
R Gz N IEIE . BN, ZSEEEIR T AR G0 BRI RE R
error.xml AL BT A T BRI A RS S

1.6.4 B ORRIEHIL P B

PAN 2D BRHA 12 QU AT AG AT T 32 DRSS B4 R, 8 DL PRI IR 58 5 45 i AR 2R A
IR A5 B3 1 A5 P T e AN R SR

1. QIR E SPIL SR SE], BLEZ AP
SPI & CThostFtdcTraderSpi 5% CThostFtdcMdSpi
AP fi& CThostFtdcMdApi 5% CThostFtdcTraderApi
2. [ API SIS SPI SEA .
3. [i) AP SEBE N AT E sk . A2 53 1 F5 SR M AC S i B bk, AT R O SR AT A E b
4. TRAAR (NRZ 58D, THEOATE . BTRIAAEE, wEhEy EREoRE. Bl

E AR BHARAT IR A ] 15
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A0 22 A VR T T 32 8 b Ak R KR B B R AT B (Resume B0) T R 33 AT LLAR 4 30 H BT SR L
(Restart) , BN ERTEIREL (Quick) -

5. WHAAR NRZ SO, THEOARAFE) . HTERAESEEE, wikamk. BRiASREMN R
W I B Ak Ak SRS AE 5 T R AT R (Resume 150D JF R 38 16 1T LAYR @ A FB BT 3R (Restart) , M\
Bt EIREL (Quick)

6. Wk, Unit)

7. SRR . (Join)

AN BIARES AT VEGH ) R )L DEMO &4
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DEMO k&

N S EAN A AT A S O R R R R B RS, ol EEaEEHEE T K
DEMO 1 4s 5 AR | B, (Uit S %,

Xy SCRIASZ XS G R 4 WO R, AN B AT AL S T A 19 3

2 471 DEMO H- &

TGO R g, w5 BT, AR P R PO SR AR O — e, XA 5 5 1 KA B

2.1 #EETIE

HATZ2E 63 4 F 6 RATIE R 48 0 F PC LI windows Fi, linux i, PA & Android FFl iOS hi .
AR SCRY I ARHS B R PL PC B windows FCABI, FEFIES N c/c++, HFRTE N visual studio 2010

T = AN EH HERE T C/C++IT K IDE:
B Visual Studio
B Code Blocks
B QT Creator

[AEDOXH
TR & ER AT HIL BT 1 APL S R BT R E QIR TR AT JRSITA RSSO, 3h
SEREF AN TR,

P sPI OISk
TF R & 5 B PR AT I 2 11128 CThostFtdcMdSpi, 3T S2 B 75 B S A R 2R 4

B ED (Init) J5, 55 &R EREESHIE E 2

OnFrontConnected B

OnFrontbisconmected CL 48 7 1 0] 2% 32 42 TR ) 248 DR K] 3 88002 e o BT B85 S R WU 5 65
F W A X AN

OnRspUserLogin SR S

OnRspUserLogout 6

OnRspSubMarketData VT BAAT 1M B, FR7R VT B4R 2 15 i)

OnRspUnSubMarketData IR VT AT 155 Wi B2

OnRspError HAET R, W05 & ToiE IR A S SO0 A e 1

Fi S B EARA IR A 17
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Return CRAE¥, HHWAR, HAAMKE)

OnRtnDepthMarketData eI A7 1
AT A 1 AR D B e 1]
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2.2 47153 O AT 64k

1 CThostFtdcMdApi *api =

2 CThostFtdcMdApi: :CreateFtdcMdApi(mdflowpath, true);
3 MarketDataCollector mdCollector(api);

4 api->RegisterSpi(&mdCollector);

5 api->RegisterFront(mdfront);

6 api->Init();

7 api->Join();

1T 1&2

{4 FH pR 21 CreateFtdcMdApi 1] CThostFtdeMdApi 195541 o L HH 55 — AN S HUR ARV SR AE BN B 5. IS
P RAT G VB 5y 452 CUAE A HO AR BRI SO, G284 N .cone TS HRAE S35 287 B S 30 1 BT A7 ) 08 Ve
PR, B NS EER RS UDP M4, true RonfE ] UDP X, false Rnfi ] TCP #ix.

73
S8 JE B SPI 5], MarketDataCollector /2% H CLAIEM LA, 4k7K T CThostFtdcMdSpi-

1T 4
0] API SEBIVEM SPI S .

75
] AP S A A B bk . BT B Rk A% 30N tep:/127.0.0.1:117001. tep FRURTFIAF AT (ARNBE R
R 5 127.0.00 BILE RS AT HEATE AL, 17001 RZATHE AT E M 15 .

1T 6&7
WIEAAT IS B I TAR R R . MIdeth 2 5, LR AR E), JHE R b dh i W it bk i IR 55 o i SR g ar ik
¥,

LA 5T B B AT AL ) TARLRRE « ORI R B AERAT AT ALRE P I T s 1 55 401 TR SR ) )

E AR BHARAT IR A ] 19
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2.3 B3

wIBt 2 5, ﬁ‘f%zifﬁéﬁﬁﬁﬁﬁﬂﬁﬁiﬂﬁﬁﬁﬁﬂﬂﬁ?ﬁ’lﬁﬁﬁfﬂiﬁﬁﬂ&’%jﬁ%%ﬁii%%%%iﬁmi_% ER
i 57 J5 R % OnFrontConnected B & # H H . W R IEBAGEE L, B FEIT TR ZERWIF, &%
OnFrontDisconnected <=4 i H -

EEAR L Z J5 , RIW] A8 5 % ReqUserLogin 15 5K 63k 2214t 1% 0 AR 454472 CThostFtdcReqUserLoginField -

CThostFtdcReqUserLoginField req;

memset(&req, 0, sizeof(req));

strcpy(req.BrokerID, “2030”);

strcpy(req.UserID, “023526”);

strcpy(req.PassWord, ¥****xxx») .

int ret = pUserApi->ReqUserLogin(&req, ++requestId);

OV h WNBR

BrokerID J& 5% A 5] 2
UserlD /& % & £ 1% 1t
Password ;& 1Z X % H %1 .

ER=TUAERN BER=AMREIR, R—AT, HRFBRTREFLETHM.

2,
AMESE,

N> An

SRR ECK 2R B — B (RS B ret) , bREXIEREZEHPRIIRE N, MAREZIERZE S
W S5 i AL BE
1% (B A AR
B o KIEHT)
W RIS S R R R K
B RAEIE RSB ERR .
B3 SRR SRECR R
LZEL GG ORI E R EAE KR BHE AR 0 LR 4R —#%

1 void onRspUserLogin(CThostFtdcRspUserLoginField *pRspUserLogin,
2 CThostFtdcRspInfoField *pRspInfo, int nRequestID, bool bIsLast)

EE%%&iﬁ%EﬁyﬁﬁWﬁﬁﬁF FoRiER, MHMMR AR SRS, &R, WRHEERENR ARG,
1L K% OnRspUserLogin A% IRk 55 dii 0 12 6 3 15 SKERAE A H A mi s

R % 0T L 56 — N2 44 pRspinfo 1) ErrorID FIWi & R & &Il W ErrorlD 5 o, W SF I,
3 ) 55 2R

EREABERIGI (L AR, BEEA . F00) AL HaR R CASEER” MRIRE R

Fi S B EARA IR A 20
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FRMIGE, H—12% pRspUserLogin "7 1 k55 45 iR ] () — L IL Al 245 . 40 SessionID, FrontID,
MaxOrderRef DL J %558 5 Bt IR 55 2% L B (]

2. 4 1] PATIE

1 int ret = pUserApi->SubscribeMarketData(arrayOfConracts, sizeOfArray);

R E, A UL AT IR T I .
% )i Y B8 2 SubscribeMarketData #EATAT T . 2B — N SHGE MR E A ZT NS LR, 5B
TASHRGZHAN KL,

VI BAT 16 I 75 78 € 22T AT 16 & Q00 2oz & L ARS BT g 22 5 i, 1 FH &5/ 409«
struct CThostFtdcSpecificInstrumentField

{
/1 1E %A
TThostFtdcInstrumentIDType InstrumentID;
/1138 5 Fr A 6%
TThostFtdcExchangeIDType ExchangelD;
¥

AT T AR E T I 52, sE TR B, s B T

REY

unsigned int countofinst=1;
CThostFtdcSpecificInstrumentField instFld;

memset (&instFld, @, sizeof(instFld));
strcpy_s(instFld.ExchangeID, "CME");
strcpy_s(instFld.InstrumentID, "ZW1605");
m_Api->SubscribeMarketData(&instFld, countofinst);

&

unsigned int countofinst=2;
CThostFtdcSpecificInstrumentField *instFld = new
CThostFtdcSpecificInstrumentField[countofinst];
strcpy_s(instFld[@].ExchangeID, "CME");
strcpy_s(instFld[@].InstrumentID, "ZW1605");

strcpy_s(instFld[1].ExchangeID, "CME");
strcpy_s(instFld[1].InstrumentID, "6A1606");

pUserApi->SubscribeMarketData(instFld, countofinst);

Fi S B EARA IR A 21
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1 void OnRspSubscribeMarketData(
2 CThostFtdcSpecificInstrumentField * pSpecificInstrument,
3 CThostFtdcRspInfoField *pRspInfo, int nRequestID, bool bIsLast)

4 void OnRtnDepthMarketData(
5 CThostFtdcDepthMarketDataField * pDepthMarketData)

P R IETT PIAT S 5 R 2 5, % OnRspSubMarketData 18 % OnRtnDepthMarketData ¥ 2> 4 1 /] .

OnRspSubMarketData

AR T AT IS BB SRR A GIER, IZRRBOR RS54 g AT R (S B (pRspinfo) .

NSRS 7 RE T BT K2 BER, R B gaR A, R R fE B & “CTP: No Error” .
OnRtnDepthMarketData

ITTAT BRIE KA AER, IS5 AR B A T . VIR ATHHEE SRl e G 40 N i HATICE.
RIKESDHIK, AITURENEN 4 K. 8 K.

B% %t ReqUserLogout 1% % UnSubscribeMarketData 737l /& H K18 H 8 kAR ITAT I EdE, VAR Bk (101G
KRG AT BT 16 BRAF — 2.

HE: HAEl, @i ReqUserLogout B REGHITE, SAKRNARERENF. EFrmwEHTEXERGSHER
BV —/NFTHIER:, T SessionlD 2 EE, [F I MaxOrderRef —H LS EFHM o 1.
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3 X% DEMO FF X

A oy B VN TATIG R DR, ThaesE 2, R, W H DGt 7 B8 T30 5/ EPAT IR E I3 D -
WA, FR, ARMIEEIK, [5RAEW.

3.1 X 58Nk

VW oo NGOV WN PR

ST O — 8, PR #E T B K3 112K CThostFtdcTraderSpi,  JHR 48 75 22 S BUAH M. 1) KB 2R 4L

CThostFtdcTraderApi *api =
CThostFtdcTraderApi: :CreateFtdcTraderApi(tdflowpath);
TradeChannel tdChnl(api);
api->RegisterSpi(&tdChnl);
api->RegisterFront(tdfront);
api->SubscribePrivateTopic(THOST TERT_QUICK);
api->SubscribePublicTopic(THOST TERT_QUICK);
api->Init();
api->Join();

PG R0 RS EAR B ST RO (3.2 1) TG —5

ARz 4k

1.

B API S I AN BE 45 52 Bt (A% 4 3. BISE — 47 F K e £k CreateFtdcTraderApi 77 R 252 — >S4 ()]
RCAFHFD

AT D A FAAAAT Lo

N ZHITRFTAERE 5 5w R AT AR . et 5203 B OIREs.

AL 585 T IA R 2 % 7 i AE B o IR B g, s a4

TR

3.

B Restart: fRWUITAE A5 T4 H G RIE LK Z 57T fe = KIERIFTH1Z25TH 8.

W Resume: R b B RWIT SR 522 5y BT W RGE K L 2 JE AT RE = RO I BT 122K 2.
W Quick: FCE IS SR A A Pl e BRI T 1% IEH B

VAT RT E bk 52 5 BT LA ML .

E AR BHARAT IR A ] 23
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3.2 Bk RSt

SHNE

TEE MG /T, MRS5Sk 2 7 vt AT B A A iiE, &7 vil i IR 2 5 4 BETE SR & 5% .

S IEThRE R A AR G AR k45 N 45557 & LR T DL TECE 0. T A & ] LEFE ]
S IANIEDIRE, W% P i ] A it AT S k. 5 M 6 A 7] 7 AR S 5T & B4 P e 7 AR
(AuthCode)

15 R AT S RS B 1 BR 82 1108 RegAuthenticate (SR S AIE) Fil OnRspAuthenticate (JIl 45 b iR 7]
(RS AR L) o

%
A G TIE R G R ST HZED (3.3 7)) —2.

RN JG, 6N bR % OnRspUserLogin (1124 pRspUserLogin H & T AT B %5 (FrontlD) , <14
5 (SessionID) , A#H S5 (MaxOrderRef) .

B OATESS: F) SRR AT BN S .

B SRS ) ImERE R B IE RS TR S .

B SRR T: IR —MME- A EE %S (OrderRef) . %% Ik ks
AR, IS5 om H SRR 27 m A, AT AN MaxOrderRef [i) b 3 — 4, By 1E 5 HoAth i ik B
.

ER: HEl, it ReqUserLogout B RGNTE, LKA NERKNIT, BEFEL—MRER, BEH
%35 SessionlD £EE, KM MaxOrderRef —ftSEHM o +HE.

3.3 BEH

P aidE API BB B BSOS S B RS AN B &K 7 2% 0

B EREY

i H #2 1 ReqUserPasswordUpdate (2 0 & % 15, WHEMMNEH TH A EXN S HRK; &0
OnRspUserPasswordUpdate {4y H 1515 2408 55 % 5 (14 ey 5243 1 FH

GERAR A -
struct CThostFtdcUserPasswordUpdateField
{
/1 1& 480 " ARG
TThostFtdcBrokerIDType BrokerlID;
/11 P A
TThostFtdcUserIDType UserlID;
/11 EREH 4
TThostFtdcPasswordTypeOldPassword;
/1 1FHI B4
LIS BEARE A 2 4
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TThostFtdcPasswordType NewPassword;
}s

B E K%Y

{8 H#% 11 ReqTradingAccountPasswordUpdate & 2l 5% 4Kk %65, b 35 RS A0E FH - P b AT AR 0 4 T i) £ 17
®86; #2100 OnRspTradingAccountPasswordUpdate 1 FHAE S 508 4K 7 2R (6 1) S92 48 17 ) o

B RS b A (1) 6 SR B A AN L A I R

ARG

struct CThostFtdcTradingAccountPasswordUpdateField

{
/11 &4 w A
TThostFtdcBrokerIDType BrokerlID;
/115K
TThostFtdcAccountIDType AccountID;
/17 ERIT 4
TThostFtdcPasswordTypeOldPassword;
/114
TThostFtdcPasswordType NewPassword;
/ /1 A

TThostFtdcCurrencyIDType CurrencyID;
}s

3.4 HEERIN

N TAERBE R AERA 1 T B s SR, el B, 75, REe A, i ki 1 E SrX
BeROL, ZRE 35T 6 ZORB R B AR — A5 5 H BT 5 i # L AU i — 52 5 H S5 S 45 R TN, 2
REEFNAEIRIL S o

SHBIARKIRE

ReqQrySettlementinfo OnRspQrySettlementinfo 1B SR BT ) 45 5 S N s A )
4SRN ] B4R w32 5 H
(¥R )9 20160303) K45 H
H R A R E I H 45
(&9 201603) , A5 HIH
RN BRI — IRES

RegSettlementinfoConfirm OnRspSettlementinfoConfirm T SR I 2 B 5 B i &

Fi S B EARA IR A 25
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ReqQrySettlementinfoConfirm | OnRspQrySettlementinfoConfirm i R NN S B

3.5 O

3.5.1 B4

HHEL: BlEGREFRELNELE R ELMEER .
WERE%: ReqQryinstrument
SRS AN TR SUE
struct CThostFtdcQrylnstrumentField
{
II& 234
TThostFtdcInstrumentIDType  InstrumentlID;
H15E 53 Fir AR A
TThostFtdcExchangelDType ExchangelD;
& AHESE 5 T AAS
TThostFtdcExchangelnstIDType ExchangelnstiD;
[H] ft T A A
TThostFtdcProductiDType ProductlID;
H15E 53 P51 AR
TThostFtdcSubExchangelDType SubExchangelD;
Iy
WA, ARG R AR E AT, BIAS BRI b AR T BS54 308 e ) 3 R
REPIAEELMER. Mk, ATCUEMSRE R, REG/NERS RO, 06 E A I 2R 5 2%
st N A A2, WARTEE S LN R 238 — M2 a LA R & A 6E 2

M N PR %8:  OnRspQrylnstrument

&L B CThostFtdcinstrumentField

Wi N3 6T B — AN A LI A B, R E RS RS 2 A 50E, WhZm N R B giAH 2k, RN —AE
2L IE R .

FAk, APL AT )22 5 BT {5 E. (ReqQryExchange | OnRspQryExchange) . #5715 /&.( ReqQryProduct
/ OnRspQryProduct). 7] # % % {5 E.(ReqQryInvestor / OnRspQrylnvestor )& £ 7] F T & A (5 B . HH
%5 EREREGAMHEEL, AIZEEH.

3.5.2 &K

CTP E PR R &K P i SN ZE T B, DU T RGN RE .

1. EBR RS H ATt T R RE— MR E Y UnvestorID) X N —ANE 4K (AccountID) , BIATE
1E—Xf 2 8 2 X — I

iR EEHEARERAH 26
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2. FANEEMS (AccountID) FHEFEZAMFAN (CurrencylD) , AN TR N —4riZ MA FHHEEER.
3. BANEEKS FERIAHEESE — A3 (BaseCurrency) , iZFEMmAAIRERFEICARER AR T OR¥E RS
), MEMFENEEEME (BGEE, TTHEES) ST HALTE fMG IR RGN ITIC It e i
(N

4. A5 W RFEA RS 3 0 b (o] FH B8 A0 RE 25 FIBHZ AE AL 5 2 5 vl o Qo BE A A0 3 N R i A 4
R G, MiZEsEE NRMIK S FTHREAE, HEELK S THERE, LaBZEMK, RS RTEN,
K R G VR Z AR E T A

AMTEEK: ERIZREHFANEZEL AR THRRSKEE.
IR K H: ReqQryTradingAccount
G R
struct CThostFtdcQryTradingAccountField
{
A4 w4
TThostFtdcBrokerIDType  BrokerlD;
138 &K 5
TThostFtdcAccountIDType AccountlD;
EE AN E
TThostFtdcCurrencylDType CurrencylD;
b
WIS, GERARE B AR, W5 &Kk 0] 2 58 K N8 KT AR B K 5 8 . AR,
AT LR R E A A R B A — A ST R e fE R .
FRK A REENIZHEPECHESKAER, BIE LD A m AR 50K~ W R EIH, HEgEE SN
=Y=|

AN K %L: OnRspQryTradingAccount

AR 3% :  CThostFtdcTradingAccountField

Wi 2T B — AN A N T A B SAHE R, WAaE, AT, TE%, MvE. AENsSREE 2 M
o FLIF, e 7 bR R g 22 0, BT S 2 — A A R B 805 12

] B 3 s 18 R ] B 4] s SCHL AR AS, an3EJc o usD, Hooh JPY, AR AN CNY; AR5 i it
FRARRS O] 2 JE B B ] (4 5 SR =X

FE X L A —A, (HRTEAR RS I ARG [E 2 FH 000 Fam. 1% 4 MU B 2 5L = A A T
A HFR TSI AE BN, MAE—MsLhrimM. 207, IARGHN G ANRBAETH TR,
[FRFR e F o 3ETe, AR M SETCITERERN 1: 6. MIZET R N:

Wi (000) = EE (CNY) [6+ 2 (USD) .

A ify 3 M M A (ReqQryBaseCurrencyAccount / OnRspQryBaseCurrencyAccount) 2 1 T & A RGN & X
F 5 Tt 2 A TR A ARED 3 [ A A QRS o oy i R e i) — A (ans& e usD)

7% (ReqQryExchangeRate | OnRspQryExchangeRate ) #2 1 Fl T~ 25 ) £ 4t P 476k 1 75 4N T Fb 2 8] ROV 3R

JS2 P 2 S T I AR RE ARSI AR A S R TR AV, AT DU E AT O 0, SRS 5K
AR BT A A T AR TN

E AR BHARAT IR A ] 27
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3.5.3 &

ARG PRUE G TR 34 5 0 il B 45 1 pR B B A5 21
REERAPIF, ZHIERRESRE UL TE ZRRESF; —BUREERE LR E &, X
Taa N EEE R KB — R P Bl X BT KU, R E DR B R R PRIE & 5 LA S P89 R HI AT,

B E RIE 4% (ReqQrylnstrumentMarginRate / OnRspQryInstrumentMarginRate )

I AW HRAERS, A8 E A 2D SR R E AR A AR ORE SR GRS, M@ B E R (AR
) RIBAFTRCAN o KIPTA &AM IRIES .

TRUE S ZR AL IR L IMB ] 73 A AE R ORUE S R AWILATRIE & 2, IR BFETT M N2 TP R, R0 AN
2 A SUDUR 2 RO BB U

R E E F4:2 % (RegQrylnstrumentCommissionRate / OnRspQrylnstrumentCommissionRate )

R EWERAER, wEE e e A AR KR EHE R AR A AT LN REE, WalEd s a0k
R A G LM FERE,

BMEHRT, HHERSIATMN, —MEIALEFREFHRE, XMBLTZ™0 TIE S8R REERE
RZBRRYE, H—MRANBIEARRRE, SMIFH T E2 R 52 %5 R BN
FLEWARILFFQIT M 73 A2 WM, W5 2053 et O BINSCRURT 4 455G B0 Wi

3.6 FFEitH

RO O
ReqQrylInvestorPosition OnRspQryInvestorPosition TS QLA
ReqQrylInvestorPositionDetail | OnRspQrylnvestorPositionDetail I I 41

ReqQrylInvestorPositionCombi | OnRspQryInvestorPositionCombineDet | A if 4 & 476 B4

neDetail ail

[FFeH4]
CTP RGUIRE R A 52 5 P S IL ARG B AR 3%, — 2B R IE o0t N — 26 5 @ I 4iie %

[FRICE]
CTP RGUKFF O UIAIC KL AL, FFaJ7E, TR (X BT, XrrEa. 560 #TEE.
FrEL e s

YdPosition FoRWEHIEIR R 8 E (# SaTHEEEE, #8, HEAEE T FemAEML)
Position FRYTR G E

TodayPosition oINS AR EN
METHIMEGEE = X Position - TodayPosition

Fi S B EARA IR A 28
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(EER=gEu i)
PG RO e s AT ES RN TR

E AR BHARAT IR A ]

29



CTP [ Frpl % ;s T A R

3.7 HERE A

ReqOrderinsert
ICRE S

OnRspOrderinsert
L33 oV 6 2 Gy 1% LIk B AL B A R AT B PR B

OnRtnOrder

55 ZGER B RBUIRAS, B URERE R AR . — AR S B 525 R
B0 AT G TR SE S, 32 5 T I B 32 AR B, AR BT

AR WMBELGIIRRKRAN, B HAELE, P REGRFEDHEDRBHRERSE; i
] OrderStatusMsg FBR B EMERB L.

OnErrRtnOrderinsert
BB DA AE SR B CTP s 8 e 8 FH A Rt AT e

OnRtnTrade

INFRAZAR A A 5 AT TR AL, A S TR UOR FHZAR B EPIRES (238D o IRl b s BOR [F1Z 2 L
Ao

RERRAZZ 5, — Mk (OnRtnOrder) M—AEAZ[E#R (OnRtnTrade) £ A IA R % o, i ER ol 4
PR BRSO O .

LR P R AL IR A AR RS bR &, A CTP HIAE 5 1% O fE U E] OnRtnTrade 2 Ji A4 43 T B %41 5
PR ot SR 7 i e 4 B (Rl o ) WA B e A8 5 75 R SL RIS, A /N 2 R ILAE P B 48 4 3138 CTP
SO ZAR B PRSI AR, e FBOLE 6.
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Shanghai Futures Information Technology Co.,Ltd.

3.8 RHE

i FLA H ¥ R 452 ReqOrderlnsert, Ho b (A% O 5 2544 /2 CThostFtdcinputOrderfField.
[ A PR B ARG ]

CThostFtdcInputOrderField ord;

memset(&ord, 0, sizeof(ord));

strcpy(ord.BrokerID, “2030”);

strcpy(ord.InvestorID, “023526”);
strcpy(ord.InstrumentID, “rbl601”);
strcpy(ord.OrderRef, “”);

ord.Direction = THOST_FTDC_D Buy;
ord.CombOffsetFlag[@] = THOST_FTDC_OF_Open;
ord.CombHedgeFlag[@] = THOST_FTDC_HF_Speculation;
ord.VolumeTotalOriginal = 1;

ord.ContingentCondition = THOST_FTDC_CC_Immediately;
ord.VolumeCondition = THOST_FTDC_VC_AV;
ord.MinVolume = 1;

ord.ForceCloseReason = THOST_FTDC_FCC_NotForceClose;
ord.IsAutoSuspend = 0;

ord.UserForceClose = 0;

AR B2, AT B BOAS A BB A 2 5 R SE T
TR R, TSR R P AS F BON Al R % ( ContingentCondition ) F Rk B4 4% R R
(OrderPriceType) .

ContingentCondition OrderPriceType

JIISLEp IMEEH

#define THOST_FTDC_CC_Immediately '1' #define THOST_FTDC_OPT_AnyPrice 't'
1145 NIFRAY

#define THOST_FTDC_CC_Touch '2' #define THOST_FTDC_OPT_LimitPrice '2'
NI1EB lk=2mils

#define THOST_FTDC_CC_TouchProfit '3’ #define THOST_FTDC_OPT_BestPrice '3’

R R AN AR I ESRL R BR AT B BT O B, R SRR ERUE R SZ B R AT (THOST_FTDC_CC_Immediately)
FRAT BT A A% 5B THOST _FTDC_OPT _LimitPrice, i{/i X THOST FTDC_OPT_AnyPrice. V&, R FEIRE
ik, BN,

MR ERACA IR AR, R 6 EUE 9 1B (THOST_FTDC_CC_Touch)

R ER A TN R IRANEE, 053 S0 BUE SZ BB AT A AR (THOST_FTDC_OPT_BestPrice) -
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MR CTP FEBRAR H AT C SR R 5 3R

e B fi e 2% A g
BRA LR HRAT BRAY A
[ LRI HRAT i A
BRAY 1453 B 1E45 BRAY R
T 1k 45 5 1E45 [
AT FEBR A S EIPAT AR

3.8.1 FOK & FAk

FOK (Fillor Kill) : 2 —FFIRAGIR AR R PP S Pk liUs, K0 raHmiiisn T, WA At
I AT 16 T iz n] NEEp i iss, Mk e 2 5 liss, 75 WS BR 4 AR e o

FAK (Filland Kill) : 5&—FFRAGIR R 2R 5 il 5 r B it T, 824 T
5 FRESLED AL 20 FRI S SR & AL 2 /0T, RIAIN U SLBP 4 4 -

N

LREAE T B D R T B A RSB FAK AT FOK 4547

TThostFtdcOrderPriceTypeType | THOST_FTDC_OPT_LimitPrice | THOST_FTDC_OPT_LimitPrice

TThostFtdcTimeConditionType | THOST FTDC_TC_10C THOST_FTDC_TC_l0C
TThostFtdcVolumeConditionTy | THOST FTDC VC AV/ THOST_FTDC_VC_CV
pe

THOST _FTDC_VC_MV

Z B MinVolume

B X FAK $84, 3K THOST FTDC vC AV RRFEAEE ¥ &, i THOST FTDC VC_ MV RER/IEE. #H AR, HRH
7 AR E RE S TR S /IME . BRI LETRE R M FEUn RN Tz sE, WASZ5HREME, &
7 B

3.8.2 EFFIS

FEL BN G i, BHERAHA 3 HME—FHS, RIEH SRR RAE L.

N>

1E

\}

FrontID + SessionID + OrderRef

B2 G, A0k F N O R RT E NS FrontlD M2 1545 SessionID. X A4 5 75 L K%
FrhE AR

OrderRef J& 1 HLHE A (A% 0 $ 5 45 #) CThostFtdcinputOrderField 1K) — N5 B. JF & & 7] LAik OrderRef 7E
— G KA AN MaxOrderRef #2iZ —i# Y, DAORIEHR BRI ME— 1. JT R AT LGB e, W5 5 #%
Oz BN T — AN — PR R

XA RS AT L 2 7 i AT AR, 2 ] DA I 25 81 B R AT R A
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ExchangelD + TraderID + OrderLocallD

T GiAZ UK R PR AT B R A B 2 I HHAE 5 1% 04 i OrderLocallD FFiR [F145 % P 3 ] » ExchangelD & 21T (E
LS TR, TraderID HIAZ B A% itk i iR 7]

5E U5 AR ZFSRHEE ST GRS OYE

ExchangelD + OrderSysID

o PRI TR G, %R AL AR AL 5 B 1% 5 OrderSysID. M HZR Lo TG KAH
J¥ii. ExchangelD f2 [ & .

e st R] DU I XA 4 S AT RO R AT

KA AT 22 5 P43

3.8.3 A FIHR

1% F B 2R 072 OnRtnOrder. % Co3#iE 45 #4)4 CThostFtdcOrderField .
e [l o B R AN R P iz ik R IR A, WeiRRE, O, Rk, CRRSEE
BRI RS E A, ZRBER SR H — k.

VolumeTotalOriginal & VolumeTraded & VolumeTotal
BB = A B B BAZAR R SR AR IR, B E AR R R
WRAR L T 2B, AR A 2 — X OnRtnOrder 32 [H].

%#iﬁﬁilﬁ LG L“Aﬁlﬂ&iﬁ’JA& VEEAT B 56, W SRAR 56 2L, Ji sk % 48 OnRtnErrorConditionalOrder
IR [FIAS 36 R W )t 1R A IS

OrderStatus

B 0 AWK
1 RS, T HRIEAERE G i A S T

3 REEE, TGS G & BB

5 T

a  ORFI-THRCIRZZHIT, KRNG5 IR hilGE R

3.8.4 A AR

i FH I 8 %02 OnRtnTrade.

BRI K0 [l 4 B R A [l , R S T — RS [l . B Rk R B 54, B HE, MigEE R,
AR A EZERLHRAGEE, FANOEZERLZEHREENFEC, BE&EEHEE. K
ReqQryTradingAccount I T &M HH &R0 . wfRiE4:, F2:9%, FFeifl, Tﬁﬁﬁl £

=

SRV 7 o LA BRI HEFIWTR 2 TR AT, DL A BB A RS s A DR IR CIRESDY “ B 73 A B
SR ) Syt TR RS A R 2 AR B R R R (PR T TP JE B BLRSE
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[l 45 A SEHT R SRS K, R A 7T RE S BCT- B A .

E AR BHARAT IR A ]
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3.9 WEKBE

FlE A H ¥ R 402 ReqOrderAction. % /U HE 4514 /2 CThostFtdcinputOrderActionField.
RO AR SRR MEIR AL, (B R B RN HT
1. FE ActionFlag

B THOST FTDC_AF Delete /R #i#

HU{E THOST FTDC_AF_Modify 7N H

2. P
TR B A B A T B N T DUSE AL AR B TR . BT RE A H I S AR AR SIS R RS — R ER
AT DL R

HAT, CTP [ PRRSS R R I B KA i 1B 2. Frp 5B VolumeChange 7R BB BURI B R,
MARLEKZR . 1M1 B LimitPrice "PAFTIR B EBBURIIIHE . 128, R A B SEE S B EINE,
Hg Bz — Ry,

W5, HAT CTP [E PRAROS 1 CME X el AT IR Rk 132 4, B8R i A & Uz i AR SR R P 1
P, (BN AR SO SR B R AR B 0 A, ELUB i R BRI T35 T S8R, IR AR AR R s Bk
WAL P, B o A i A% U6 4 3 Bk AR R A R i P AR e g, T E B HERL .

o B o 20 [B] 4
OnRspOrderAction: JHFM S . 5T 5) 1% Lo 3R [8 &5 A7 oA S AR JRIE s [
OnRtnOrder: A G LN T JUERAE LW EEME S, KR ta L3R4 58 5 P, (RIS [ 6] N 4 B4 R RDIR

N

OnErrRtnOrderAction: 32 % AT FHRIGAERUASE 2 &, R S AN IZIES AN ETE, 5% 0iEn
IR A Gy s B R « WISRAZ 5 Fr) & Fe & 675, [FRE2 IR E Bk A EPIRZS (OnRtnOrder)

3.10 HOCAH

LA o B IERIIR N SR A Al — B S o XGRS R R A7 2 H % A P I B A
Wi, XA, A RERCCIEE .

P LRI SEIL Resume BEUT, BB 2 P Bt i DI RE,  DASAERE I 23552 51 & A2 % U
Kt A HE

IR S AT, JFRE RS R 2R A

1 BRSO RAT KRR S ERAE, R s AN R G AR B AT B S, R AT RE
BLAgWs O s O o

2. THVERAEREAT 2 0K T A ASBERE 22K WO R S TRAE /] — S H SRR, ARSI — AN IK ) RENRCE)
[E1E - TN e 0] G/ ES 8 VA ETE 8
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A7 1B T AR B IR S A

Quotation API

DialogRsp.con Received dialog response data flow
QueryRsp.con Received query response data flow

TradingDay.con | Trading Day

A2 5y F A R S A

Trade API

DialogRsp.con Received dialog response data flow

QueryRsp.con Received query response data flow

TradingDay.con | Trading Day

Public.con Received public return data flow

Private.con Received private return data flow

3.11 HEEH
3.11.1 B HREFRH]

A2 5y F v A R 3R A RO BR A1) A «

B R R REIEAT — IR AT

B ERNEARERS ARA D
FEg: B NAGETE R, BRI ROy — S e BRI R . nRIER O GE, (HRRWEIWIR, R
ZEWRIEAEE.

AR BRI R0 22 g 1 BRI ERAE (ReqQryXXX) , XFHRER, SR, AN, W SRR A RN

3.12 WrRE %
B Vi 5 AR SS i B T ERT, BRI OnFrontDisconnected # A, HA iS5 nReason ik T Wik i JR A
1) )|

FEHE SRR AR 36
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Decimal System(10D) Hexadecimal(16H) Explanation

4097 0Xx1001 X 28152 2 T

4098 0X1002 W 28 5

8193 0X2001 0 Bk

8194 0X2002 AL OB

8195 0x2003 W EIAS BE R F RV S

5 7 v 55 IR 55 i R A T AR DL
B R BOERWOT
W RS B T R
JIR 55 4 1 S WO A PR AT RE -
W R (] B MR S5 i AR S, B TR
B %) S R AR R

Lo BEHLA

LRE A 5T G R AL BRI\ 7 7 3 55 R 55 i (VD EE SR 75 IR o R i IR 55 im Wi S, iR
55 di o R AL OBk o

OB H AR DA RSN, SRS RILENE 7 R ok, Bl BR 2 OnHeartBeatWarning JF AN 2 414
He

S RS ST R, A a AR E N

FEHE SRR AR 37
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