EEES . AEREMNRTIRA1.280MRARIIRIT S, ZAREEREEMRAPESRITAISTIY
A,
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1. RIEAI]

FEFBI—ERREER, BRIEFENENAERZAEENOELER, BHREEELZIX
APIFEAEE,

1.1. MRS

BeMhttps://www.hanlinit.com/download/ydclient 1 _280 42 16/ F&(API, TEBENBICEMEMIZ
RBREWS, FEBIHEMETTE (BrEREIMEENRBTFEARSZXEXER, FRATHMA
&) . TESeREREEydClient_1_280_42_16.tgz3 14, J&~{ERydClient/win64flydAPIBRFRITE

RGBT ZiLRIWindows GUIE FimydClientBEiERIES, BidydClientBd S EEEERERIER
S TR, B A\ydClient/win64BR, BYDConfig.infEBRLUTRES

H#HHH BB RRRRHAAAA AR AR A A
#i#t####### Network configurations #########
Ht### R AR R AR

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

S vl AW N

Togged in

oo N

TradingServerIP=118.190.175.212

TradingServerPort=41600

10

11 HHHHHRRRHHHHH R AR

12 ######### Trading configurations #########

13 #ARHBHBHBHHH AR AR AR HRHRH R AR AR AR 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 cpPu ID for thread to send TCP trading and receive order/trade
notifications, -1 indicate no need to set CPU affinity

22 TCPTradingCPUID=-1

23

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

25 XTCPTradingCPUID=-1

26

27  HEHHHHRRHHHHHR AR AR
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28 ####### MarketData configurations ########

29 HARHBHABHBHHHHHHBARHRHRHRHAH AR AR AR AR AR A H

30

31 # whether need to connect to TCP market data server

32 ConnectTCPMarketData=yes

33

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

35 TCPMarketDataTimeout=10

36

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

38 TCPMarketDataCPUID=-1

39

40 # whether need to receive UDP multicast market data

41 ReceiveUDPMarketData=no

42

43 REBBHHHHHHRARAHH R R B ER RS RS

44 ####### Misc configurations H###HHHH

AS  HERBHHHHHHRRRA R R

46

47 AppID=yd_dev_1.0

48 AuthCode=ecbf8f06469eba63956b79705d95a603

AR EERIER—ESIARM R, 8ERATEEMNENIAE, 1ZIME7*24/N\HE1T, SBHEHE—
FER 2 BREF1TIE, H@Tﬁﬁ%ﬁliﬁﬁzf?ﬁ #1EiES Whttps://www.hanlinit.com/docs/dev-envir
onments/,

BemfE, WaE{TYDClient.exe, FFEA001, 002-099. 100FHHE—IKF (ZBREIAFYE) &
b, EFEAIHETLANSEE N REFHARE,

sehk DRSS R, TESTREERIBER.

1.2. SREIE

BERETITIER, SRUERTFRDIAFFIER. 1518ydAPI/linuxe4, ydAPI/lincludelAR
ydAPI/example FRIRTE S 4ERE IR Linux RS e8I TIESUE N HE, FHER T SmiE:
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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
ExampTle3.o
5 g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Exampled.cpp -o
Example4.o
6 g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example5.cpp -0
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 -0
Example7.o
9 g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example8.cpp -o
ExampTle8.o
10 g++ -g -std=c++11 -o ydeExample ./ydExample.o ./yd.so ./Examplel.o
./Example2.0 ./Example3.o ./Example4.o ./Example5.o ./Example6.o0
./Example7.o ./Example8.0 -m64 -wall -Ipthread -Trt -1d1

FERINGE, B LAENZYDConfig.iniflI B REEE N B config txtSEh, AEMAILUSITE— M
IR T, EAusernamefpasswordfEZEfkydClientBIFEPRFIERSE R

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

LHIMATMERES, BRTFRBEFEHT, EPNSEERIESEERXESXTdmidecodeRIN

=S

sudo: a password is required
Togin successfully
Position=0

sell open 1 at 71580

A W N R

RERZE, BfEydClienttIKFBAREHMERER, 2. FEHRESHNRNIER.
Elt, F—BEAFFIREFEEMmEAZITHL, REETURETNEMEIREFHREX LR,
B THBIREEREZEAPIRIEMEANR, KT ydExampleZ MilFAIGBARIDANT :

1 A R A F T TR A X B — it Aol ) SR «

2 BRRAT P A S SR R R 1002 X 4 SEA LT
3 BUSRAT I B S22 L SE R K100 s P 2t 152
4 KRR RO RA V3

5

6

PURREGIRE P4 AN RS RS RO R i BT 3
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10
11
12
13
14
15
16
17

Examplel: REHMAH 6, NEHRAEFC, ANRARTFESL ks

Example2: F Tk R B SRR, AT SE RSO X 3 O 2

Example3: 7E LA FREAE B, O8N T 2T B &k H AR ARG IR ARG,  DUE ST I i 1)
RO, ah, S FER T A noti fyCaughtUpsBGE FHHRKEIE B

Example4: ffHYDExtendedApi KSLIAHFEKITIRE, F25 AT AR K &L

Example9: @I unfifEHorderGroup i)/ sk LI AT FEAUDPHR 5L, 4 Al s Hh S

DA FEBIFE T F T R B A Th e«

Example5: BILKIEHIRHAT . FIBUSFFHAT AN HE L

Example6: I — Mg him i R Wil FHYDExtendedApi
Example7 : I fi FYDExtendedAp 47 a7 2 (1K) UK 2 I e
Example8: EHanfa{# FlYDExtendedApi#H4T HshE T HE&H

BEFIFGIER, RABNZCEZRETREZARBIEFNESLR, BTR, EMURTERAM
AU TIRE, SUSAXOFMRIREE T ZIANERFENERGE, TRETREZIAAPIRER
AR ISFNERfESLEe.

FEFERTRETBENAERE, WMHRREEIHMY (support@hanlinit.com) EEZLCHSHIESSF
BIABUSEAR, ZAXFFRIMREREEZEREEIUETRRE,
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2. BAFRELES

2.1. APIi%&EY

SIXEMTydApi. ydExtendedApi, #iMY. ydCTPLAK B &fHIpythoniZ O R FARREZEEIRIZS
SO, LB KIREENEEFK.

RN EEHERSIIRESIN, DERETHAH 7 REFEER LTHYURREARR. MEXER.
EREIRSE NI, RIETLUABTHEZUDPIR SRR EE WO N TREIRIRS, ERrIHERE
AydApiiZydExtendedApi. EEINRERRIMMUBNESIHRRE, FBBESEEMINL.

ydCTPR{BCTPRYAPI, HEHLT CTPRYIRER. EEFOERDINGE, (EBFRSETCTPHARNERFEIE
HEENEZRZAES, ETHRENERZARIREE L. WLBARZRFHIMEIRESE. BT
ZIEFCTPRIRREEH RS, ydCTPREABESZCTPRFIEREO, LR EMEFREEOITATE—
M, FENEEFMNEPIEERYdCTPRS. HFIRIESEHEANE.

ZIXBEIE & fpythonhRARRIZIEREAP!, WIEFTEBKRREZEZR.

2.1.1. ydApi

ydApiZEIEREAPI, LINRKEISMIIRITES. RRIERAZMNRAEIESIRZENZIRREEIEE
FEUERIRRE, BEER FTAPIREASEFR TS UELIMIIRE, MRS ISEE, AR
REREFTERSNFE, BERESER/. ERydApilREREBTRIBEVIRCLINRGEAIR

B, pRFERREEZSTFCUNRMBNIERGE. EasEXIMEERETERECRIRE
FRHRRE.

EFRTER B, ydApie b ASEREEEXSRISNREFERTEIAKE. &N, FELinuxed
ARG 500 FIRBTCHARNIE R FydApid H400MATE, SERREFFHRTFFERR. BE. HE5F,
HHEERBEENER FabRES,

ydApiffIB L TS :

. BRERS: AVEEEAIEILERTAREAAPTE

. TEA: BTSRRI AREEAPT

o jE5HERE: BlydApirhiBidgetmiE ind AR SIS ERN £ S B SBER AT,
SRR AT LR AU S AR (BEinotify BB IREMIRARR. A EIREigst
EREH, OrderSysIDIRNS REHRAHESHERREN. KHIEEIEnotifyCombPositioniZEIAY
B HIERES RN,

ZIXBERIHRMHLINUX644Z, WIn32(FIWIN6ARI =FRIRAAIAPI, Linux64RZiRAHIAPIETIFLinuxEEHY
TREMAM, BEMBEAKRMTWindowsHIFMRA, REBAFEFEEFPEBIRE. 3T HREER
WindowsFERIREE, HTWIin32(fEFReeEAR2GRIBFRE, LB RFREISEHAPIRIE
AIERARE, BIRREERANRA.
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2.1.2. ydExtendedApi

ydExtendedApi2£BERIAPI, LITIRESSEFERAENIRITES. EHE T ydApIFTAIIREIRFERIE
fil £ (ydExtendedApiRydApiHIF3K) , APINERERTE T FREIRE. ARTFHSEIE, BT XEREE
EERAEEERSMFC, FHEH T SMFEIUFESIREMMERTTE, MNEEN T TIERE
FHEI—ETR SR, SRZEAN SRINTERK. EEIREREINEEAPIRIREE.

I FydExtendedApiTEA AL 71 REUREH, ARSIty dAPIBEA, R, FELinUX6ARIER
BRS00HIREBETHAIER T, FEESAIAEREEATydExtendedApiZI i 1400MKTE; EEE RS
MAdydExtendedApi£l 5 1800MAITE, SERRAF=HEITFFIEMNZ. B8, A%, EHRIRBENER
TALRES.

ydExtendedApifSEIATT i EZEEAMMIT, ASEMEEER, BRATHREEIIESINMmSERAR
=, RESFEFALUREMNAPIREIRNEST, FEESHITEEFEEFERIEHIEMAIEUE. RTHET
ydApiHES ATt Z 4, NEBidydExtendedApifgetai & find /5 &5KEAY, AR
YDExtendedListener[BIEIREIAH BEISEUEIIEEHEERRIRE.

2.2. IREFN

FIAFFTCP, UDPFIXTCP=FMREST, XERBLHEFEMREMNIRETEERMXA, REET
LARIEE BB RiEE R AT,

2.2.1. TCPiRER

TCPIREREAZFIEFERILLIRS, APHREBE BRI (BRRBESRES— T HIE AT LAY
fY) 2991240 EER, BEaZFEES- 10U, (ERREREVEEAEES. REBEUNSERED
BEEXMIEREFEERS, BICRATCPRIAT, ATLIEREAMNXIGESHRESHRIAREKRA,

ETCPIREERINIZAERN, BTRAFARZIFRZHAES (WERERD) RIEERKENEIRER, BT
ICRABEIMIRESTN, TCPIREARERLE—ELIE.

E(FRATCPIRE, BEAPIECESU4iRETradingProtocol=TCP, FIEBFESWELE (4,

2.2.2. UDPiREa

UDPHREAEHAZFEIERHIE, APHRERE BRIFERTL/200900 7, BEFBL2-3MEA (IAER
ZFFEEMEXA) |, BEAEANSEFEEREUDPIRELI MUEHN, BEieREREEINEPE
FAUDPHzER, UDPHRER{XAITHRIZ LATHREE, BER(GAEIRTCPEEIREL.

MNTERDIRAEROUDPAIRESERITR, B, ZEEEHENNERMERERRE. WEM=H
B9, BRAFMER, SASREME, BURDSSEEUDPELRNIER, X, ZRRETIESEIRIIEE,
LREREIEERREINFREEEANEI THRE, XHRERRTRIEMENE, FIEEENIRER
PR T HEERIIRAYTIRE IR,

E(FFAUDPIRER, BEAPIBCEX4FigETradingProtocol=UDP, ¥EBESNELE Y, EHERIRE
FBUDPRRSS, IPASXRIARIREREOERSREIfalse,
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2.2.3. XTCPiRE

XTCPIREREIAEFFIERTRAR, APIREREBHIFERILI 250 A, 1EEZFEELLUDPHREAIEINT00NS
LARRYEERS, EzfTRIVSUDPHER, RAETRELITRE, BER(AETRTCPEERME.

tEELUDPIRER, XTCPZeiHkR 7 ZRAVEEBIBINZFER EER/N, BEETAMSEUDPIMUANREEE
F. {BERTTCPEZEIMNL4EFRIFFEELLUDPIIK, BILGENIRREEEEAXTCPIER, EATEEIE
FAXTCPEAE, KX RESHAMIESIERRAET.

E(HEAXTCPIRE, BEAPIRE4+iRE TradingProtocol=XTCP, FBESNELEH. HIERRE
FFIEXTCPIRSS, BRAKKMERFERTCPIRE, HTFXTCPIRSBEARKAN, BEFERRISELCHMAR
BFIFF TXTCPRRSS.

2.3. APIZFE

FIXAPIEENSERE, SEIEETCPERRIEIL. TCPITERKFIERRE=14%%, REESBIER
insertOrderfEZEIRA RN, FHRBE IRILAEL IR B RIE.

2.3.1. TCPEHRIEINETE

TCPEIRIENAENFE T /EREEIRFHEREYDListener AR MES &IE B, YDListenera®
YDExtendedListenerfEIAEA (notifyMarketDatafRyh) ZBEMARLIE LI, EKAHE (60F2) =
BEREREPREHSS ROHERTT SEALENTCPIERTZ, FIENISEEEE NN EEREL
HIRLIERT BV BT 8BRS, FILAFEAPIBCE X4 HiRETCPTradingCPUIDIEER E248ECPUL.

TCPEIRIZINZAER LI M selectFIMZEITRTN. EXRMICESEIN, NIEEHRERERR, B
RHEFTECPURIERZERIAEN100%; EXRMselectiEr, NAHRIERENAE FselectBit G444 ~—
Rselect, JCPUJLFRBETFH, ERNEERNEERICERNE, TJLUMEAPIEEXHFIRE
TradingServerTimieoutiZ EEATAYE], BINESELZALE.

PARIHES ETEERRIGIVKRIR T, BaER—MERER20ZK, MAtIRET—NER,
XA AR S FK P 2 P E M R e B VKB S Bt E A SRR IR £,

2.3.2. TCP{TIBIEINETE

TCPITIBREIN RN EE TR BN ZATRIEHEERYTIEHEEYDListener LA It & &IE O,
YDListenerfifinotifyMarketDatalBIERNARLEIELICHY, STCPEHREIZERNIRE,
notifyMarketDatafJMEHEERIR, BUSSHALENTCPER L. TLEAPIERENHHIRE
TCPMarketDataCPUIDIEEEELFECPURZLY.,

TCPiTIERINZIER L E I select IR MR IR TR, ERAICEIERIN, WKEYTBRRERR, B
BHMECPURIFERZERSIAZI100%; &XMselectiEr,, NSRBI ERBE FselectiBiy s ~—
Rselect, WCPUJLFRBEFHE, ERWEYTENERERICERE/LGHE, aJLAEAPIREXHHiIRE
TCPMarketDataTimeoutig EiB8AIATE, BREES=EI1TIBEELE,
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2.3.3. ERIRRIE

ENREIERR—HITAPIRS N EIMESRIZE, 2428 R1 2V ENIRE, SRENRMLERSE
[EENEHMESREIT, B NEESEBIMFITRERSHIT. BRiEiHREieNATEEm:
H#H EMEEIERIR R E SERIRIHTEI L.

TERSRREAEARI KA, BILAEAPIECE X 4R ETimer CPUIDSFEIZEAZEIFERECPU,

2.4. hRAFRmy

ZIARFARTURAS RGN, &va.b.c.d, BMEMRAIRSERURRASHII—, ZiLE
EIT:

o a: MRAS, MERRIRFSHIRABESELMNASHZRAMBHIAPIRAZHBARE, 1
LB EL/CRINENAT, RESAPHIESHNARBRRAS—EEAPIRIa.b.ARASETESH
a.b.chRASHS, APIABEEIZIRARMES EIEETF. ARIRASKRANRAZSRA, EEE
PRERELIRDER

o b: NEERAS, HBINFBRIRASHRADERIBINGFINEE, BAILEEERRIEHAE. TRIRE
SRARIMAZRSRA, EHRRNILEEIRCER.

o ¢ HNTHRAS, EIARIRSSHRARBEERIESEBughIHN T NS, BUMERAMAMA. &
BRIRASRARNRSZShRA, SHERNSERER.

o d: ERHNTIRAS, IBINAERMASHRARN EAEESEEZSBUghIHTRE, BLREE
IEURMAYEFRRA, (B2 T NAFREZRMUMANISFEK, DA AMENMEZSHNT PIEImET
AIThEE, (BERSRIERFFRENE. FRRASRARNRSZSRA.

ZRREEIRZBERNZARINRAZEREN, FAMEAEFMBIMTIARAE. (BRERZERIFHRRIEH
AT, S TIARIIRES, BoRIETESERZIBROEHIZEURTINESRAES, BSN
REE R

o HEFAMRARENNE, ZASBBENIBEHBERENE, BEWSHIEALEISHERE
EHEMN SR ERENRIRCEINETHITRA, HETHEHARERE, mALKPIRSHSIIIE T
EEHESHK, ME—BENETHRIES 7HRIERES INTHAVIIEE, HEiThiESH—F5E
K

o HHEITEYRE, ZEASEEMHAMIEIRAE, AL D HRELTHREIRFHTHR
K, ATRLEZEERERIRS ASRXIFHRSEFRISFEAR, EFead1-2BREER0ETT
REH. UZBIXESBRINTHREEUREBDELHERN T RARTFIFHRER, £HinsemFt
KFE2-31TBTiE,

2.4.1. APIRAFER

REBAPIFIESHaERIRASHERE, BAPIHa.b.cERRASNFMinApiVersionflMaxApiVersionZ
B, APIZARRIEEIEZIIERIES, BUSUEIYD_ERROR TooHighApiVersion=62a#&
YD_ERROR_TooLowApiVersion=58HEfHREE S E.

o ERITEIRMITINGE, HEAEIABIMaxApiVersionETFHEEBESHIRA. FEEFHER T, TILUB
HECEEES#HMaxApiVersionfEBIEESIFAIERBAPINRAS, MaxApiVersion RggikEa.b.cERhR
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xS, RRa.b.cRIRASENTEELAPIRVEFESHNT (IBXRASHEIN) EfcRRATIE

PAN
Ho

o HREHAMIFIIZE, BEEEIANMInApiVersion/31.0.0,
TEEHBIRA. MaxApiVersionFIMinApiVersionfUSREN G NS W EHL S 2L,
APIRUNRAR LB LA FRMARAYGEIREY, tBrlLAElogHEFBEEAPIRAS, FiE2NEHE:

class YDApi
{

virtual const char *getversion(void)=0;

}

o 1 A W N R

/// Same as getVersion inside YDApi, put here to get version without make
api
7 YD_API_EXPORT const char *getYDVersion(void);
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3- Eﬁila‘: J
3.1. gl

BOIEAPISLHI, BCHREMEEAydApiitRydExtendedApi, XIEFIAPIRIREERAILASHEAPIIT
A, FRERBEIANEIRE.

3.1.1. 8liZydApi

FIRERERYdApi, BBABETEATUNT:

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

O 00 N O U1 A W N B

// BUEAp T #%
YDExampleListener *pListener=new YDExampleListener(...);
/// JEBIApi
if (!pApi->start(pListener))
{
printf("can not start API\n");
exit(l);
}

il i e el =
S vl A W N R O

makeYDAPIFREEA—MEREN Y, ZEEXHHIECE S ANFAISRELE 4,

L EHIFPAIYDExampleListener2iR A& BT ERIYDListenerfU73E, FrERIREEEEEITIZSE
EIEREIEFNZEIZRESTER, HTFYDListenerfIsCHIZHARISIERFCIER, RITERNIZAEFEASE
H, ESERIHREITEER. YDListenerdhfIEIARENS D HEANZNNEEET O BINE.

JAFydApi.startRIA][FaAPI, S#{pListenerRALAAZ, ZREVHRESZANREFHAEE, APt
EFEREH, KRR EARKRNEIEINEE,

1 wvirtual bool start(yDListener *pListener)=0;

3.1.2. gli2ydExtendedApi
HikFERydExtendedApi, BRABIERERZAEINT:
1 // flEYDApi
2  YDExtendedApi *pApi=makeYDExtendedApi(configFilename);

3 if (pApi==NULL)
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printf("can not create API\n");
exit(l);
}
// BIEApi HIIE I8
YDExampleListener *pListener=new YDExampleListener(...);
10 /// JashApi
11 if (!pApi->start(pListener))
12 {
13 printf("can not start API\n");
14 exit(l);
15 1}

© 00 N O v B

ALAER, BRTHEBAmMakeYDExtendedApiBlIEEAPISLHIS), ERED SydApizeetERE.

FH{EydExtendedApiRIBFIXEYT BIEERZENER, EEsIAPIRTRILASEAstartExtendedERTzIL
YDListenerflYDExtendedListenerfS[alEiEA0.

// BIEYDApi
YDExtendedApi *pApi=makeYDExtendedApi (configFilename);
if (pApi==NULL)
{
printf("can not create API\n");
exit(l);
}
// BUEApT T &R
YDExampleZ7Listener *pListener=new YDExample7Listener(...);
/// JBshApi, XHEFH T YDExtendedListener
if (!pApi->starteExtended(pListener,pListener))
{

O 00 N O Ui A W N B

e U S
w N R O

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

= =
(U, BN
—

startExtendedfREZRBUT, S#plListenerflpExtendedListenertydRAILAAZ, BRTIEINT
YDExtendedListenerEiEEBEIZ M, AR SstartEEIHTXE:

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

YDExtendedListenerf9ENX T, 5YDListenenREIEE ALY, YDExtendedListeneriREIFYY B

ZREETESER, JUNERZERENNE. SN RECKNEFRREFESN
ydDataStruct.h,

1 class YDExtendedListener

2 {
3 public:
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virtual ~YDExtendedListener(void)

{

}

// all address of parameters in following methods are fixed

virtual void notifyExtendedorder(const YDExtendedOrder *porder)

{

10 }

11 virtual void notifyExtendedTrade(const YDExtendedTrade *pTrade)

12 {

13 }

14 virtual void notifyExtendedQuote(const YDExtendedQuote *pQuote)

15 {

16 }

17 virtual void notifyExtendedPosition(const YDExtendedPosition *pPosition)
18 {

19 }

20 virtual void notifyExtendedAccount(const YDExtendedAccount *pAccount)
21 {

22 }

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

©O© 00 N O v B

24 virtual void notifyExchangeCombPositionDetail(const
YDExtendedCombPositionDetail *pCombPositionDetail)

25 {

26 }

27 virtual void notifyExtendedSpotPosition(const YDExtendedSpotPosition
*pSpotPosition)

28 {

29 }

30 };

3.1.3. EeBE 4
EAEmakeYDApi H AN EEI S EE FinEANEE X, BEENETHSHEECT=225:

o MEEE, BifydServerf9IPHEIANIRE, HimliSnBERCrRHrITCPIRE, Eithim
BEUDPIREARO. TCPITBROSEEREEN TR, BEEEAUDPIREZMUDPTrading24dz
HRT.

o RXFZEE, BERGERUDPIRE, LIRZEKEREAZRITIES.

o ITRECE, BARGEITydServerfYTCPEEUDPITIS.

LA Ay dApiR IR T IMERIE FinEC B M RIESLHIENR, 1IZERRZSTIIIHERE

o {FRUDPIRE
o [UEAHZWTCPEIR, IIREHRAGREURE, HiBEIEGESHEE3ISCPU
o FIFTH&&EEERecalcModeIfgg, ConnectTCPMarketData=nofiRE S Em Iyes, BMEIIT

15
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Ui A W N R

10
11
12

13
14
15
16
17
18
19

20
21
22
23
24
25
26
27
28
29
30

31
32
33

34
35
36

37
38
39

HEHRBH AR HHRHRBHHRH AR AR R ARG ARG AR R ARG H RS H R H

#it####### Network configurations

#HE##RSH#H#

HARRRHBBHHHHHAHHARRRR R HHAAHARRRR RS SRS

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

of a 1little performance of order

# 0 for no recovery, 1 for recovery always use primary site, 2 for

notification.

recovery use primary and secondary sites

RecoverySiteCount=0

# IP address of primary trading server

TradingServeripP=127.0.0.1

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

Togged in
TradingServerPort=51000

# IP address of secondary trading server.

# valid only when RecoverySiteCount equals to 2.

TradingServeriIpP2=

# TCP port of secondary trading server, other ports will be delivered

after Tlogged 1in.

# valid only when RecoverySiteCount equals to 2.

TradingServerPort2=

HEHRBHABHRRHRBHHRH AR AR R ARG AR S A RS ARG H AR AR H

######### Trading configurations

#HE##R SR ##

HARRRHBRHHHHAAHHARRRR R HHAAHARR AR SRR R S

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

TradingProtocol=UDP

# Affinity CcPU 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, 1in
millisec. -1 indicates running without select()

TradingServerTimeout=-1

# wWork mode for recalculation of margin and position profit. valid when

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

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

42 | # off: never do recalculation

43 RecalcMode=auto

44

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

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

47 RecalcMarginPositionProfitGap=1000

48

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

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

51 RecalcFreeGap=100

52

53 ##HABH#HBHHRHHBHHR AR AR H AR AR AR AR AR

54  ####### MarketData configqurations ########

55  #HEHABHBHAHHHHBHBHBHBHRHHH AR AR AR AR HHH A AR AR A H

56

57 # whether need to connect to TCP market data server

58 ConnectTCPMarketbData=no

59

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

61 TCPMarketDataTimeout=10

62

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

64 TCPMarketDataCPUID=-1

65

66 # Whether need to receive UDP multicast market data

67 ReceiveUDPMarketData=no

68

09  #HHAHHABHBHHHHHHB AR AR HRHRHHH AR AR AR AR AR AR

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

71 HH#H#HHBHBHBHBHBH R AR AR AR AR R R A AR AR AR

72

73  AppID=yd_dev_1.0

74 AuthCode=ecbhbf8f06469eba63956b79705d95a603

3.1.3.1. M4EEC R

MEEEESZIAEERIIPHIAR, £FMERSZN, BRMEECHRARR HTREAEERS
5.
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RecoverySiteCount: SoATRAMNL. ZA0RT, FERAPIESIRAEHE; HH1H, BRRESER
R, SiEE8EBRE, APISEMERIESHRUREIKEEIRINS, NIASSHAPIERZER, X
20, BREENEEETRST, BFEERBIEELFAES (TETradingServer| P2
TradingServerPort2/i5xE) faohfa, APISEMMEREEHREIIRITRE. FHRSRAEE, SR
KRNI EHRMERE,

TradingServerIP: SiXtEERIPHbHE

TradingServerPort: ZAESRIRO. ZXESBESHM=1"m0, DaIRTCPRRSE. TCPITEH
UDP3Z5, XTCPRZFIUDPITIBROEIARTA, TradingServerPortEEEEANRIETCPAZZRO, &
s OSEERNRIEHES B TAEIE G, BAEEUDPRZiHOEATradingServerPort, &
NEEHTREEZIAES, MRRAEEEIUDPIRE, H@IUDPTrading=yesS&u=4l, .

UDPTradingServerPort: UDPRZZRIIm. MEEEM TR, BEARERES., SFEENINIIHERIAMN
BT T NATEY, XIMIUDPRZinARERRENER, Y FARRIRCISTTAIEREITUDPHREREY
&7 FTEREKCHRENIRROREZSE

XTCPTradingServerPort: XTCPHRZRZimH., BEEEITEA, BEAEES., SFEMNIIMNNIGIEIRN
RIFEETIM T NATRS, SIFMIXTCPRZZimRIRESREREE, Y N ARSI AIERRKIXTCPIR
BHiE, FERELCHRHENIRNEOREZSE.

TCPMarketDataServerPort: TCPITIiEANIRO, HEBBEIITA, BEAEES, HJEEMNIMNIGAE]
REESTIMM T NATES, XIIMOITBIROTRESAENRE, Wi TANROBLEEFRZERITE, T8
IRIBA IR MHAI NG DB E XS4,

TradingServerIP2: ZAZFBIESRIIPHEIE, RecoverySiteCount/92BT4ERL,

TradingServerPort2: ZAEAESHIRO, RE&ET /AR TradingServerPort, RecoverySiteCountJy
2B

UDPTradingServerPort2: FiAZAEESHIUDPRSZIRO, EHARUDPTradingServerPort,
RecoverySiteCount 28434,

XTCPTradingServerPort2: SiABRAEAHXTCPIIRZiRO, FMAERXTCPTradingServerPort,
RecoverySiteCount/g2BF434,

TCPMarketDataServerPort2: ZAZHAESITCPITIBIRO, FERGEAE
TCPMarketDataServerPort, RecoverySiteCounta2Bd454,

3.1.3.2. X5 HE

TradingProtocol: iREAT,, BIEREATATCP. UDP, XTCP, HIFUDPFIXTCPEYASEEMAEE
EUTCPEFRZE, BNIEEFIMEEFUDPEXTCPIRER, AIRIERSMY, &igBiR&ET radingProtocol,
N&FERREEEUDPTrading,

TCPTradingCPUID: iRETCPAXIRBFHZRIEHREFZAIFMM. 1KERAZTEREFSNMN,; BNA
CPU/Coref94RE.
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XTCPTradingCPUID: IREXTCPARIERALAZAIFIME. - 1ARAFTRREFRNE, BNHCPU/Core
RS,

TradingServerTimeout: &EiZS4UERYDListenerfYTCPR ZIFWLAZ NI fE R IEITMLEIEE. W
RIGENIFEHE, TRZEAZFEAPOSIXHselectilEl X BT EREMEEIRENL, WIRRTEERART
EENE, RAAZER. RER-1, BEERERBUFEESVEZREE, HCPUERZERAAEI100%, 0
R i kiRE L S R B B RS TESEICPU/Core, IRBLFESCPU/CorelIZE/IME, B=EN
EFiRfEFRNETIERE, IERSEEEM.

RecalcMode: REEFIFCRSHNERER. EIAEHauto,

e auto: EEHAPIRFEERIESTHICRES, APIRBEMNIFITERERNTE. TLiEd
RecalcMarginPositionProfitGap#fRecalcFreeGapiXF/ NS Uz R E pef1 e B T IBAVZERT A
B, SIEHHEEILTCPITIE

e subscribeOnly: REBEIEMMIAFERITE, EEFEHREZEBTEA
recalcMarginAndPositionProfitE& /5%, SEEHEKRTCPITIE

o off: AERRISHFHCES., BERAENIZERXMER

RecalcMarginPositionProfitGap: FAEEZ BRVEMNR, BLAZR, BIAS10002F), RIMES
1000, #NE/NF1000, REEHNSTEA1000, ASERGLRecalcModeautoRd A B34,

RecalcFreeGap: EEE{TERIERERR. AT RUgERSRERE PR, EROgERAEITEEIRE
FRMREE, REEFVLUMREARRZZAMARSHEETEER NI A IRER AT EESR. B
RIAZEFRD, BUAEA1002R), WIRN-TFOFI100Z8, BRIAKF10089ESHEZER100, INFORES
WIFEE N0, ASERBEZHRecalctModesautoRd A B,

3.1.3.3. {756 &

BIR, TIERTCPITIBARRUDPEREITR, ZANTHEIYUARSRTE, BN BT2iLIRS mi]
EFimATITRHRLEENES. IEETRBTHEETE, BRALLCHEWERETE.
ConnectTCPMarketData: E&iEZydServerfITCPITIBIRSS. yesT iz, noRT-AEW,
TCPMarketDataTimeout: ZEiZS#FE7RYDListenerfITCPITBREUIELFZU IR IR TR R IE(S.
WMNRIGENIFEEE, FTTZEIEERPOSIXselectH#IESITEEEMEBEUERLL, KIFEtEERA
FHgErIE, BIAZER. RER-1, BUREGERBUIBRZESVEEER, HCPUERAZRSIAZ]100%,

NREFIHRIRIEE S SSNEE BN SESEICPU/Core, REBLAESCPU/CorelU3E NN, B=Es
& FinfE PRI TIERE, TR EEIGIN.

TCPMarketDataCPUID: RETCPITIBIEIEIZNFENY., - 1REASTEREFEME, BNA
CPU/CorefiimeE,

ReceiveUDPMarketData: 27&EydServerKiXxfJUDPEEITIE. BRIFFEZIAESRIUDPAERET
BINEE IR KXARY, BB RIFZEE Ino.
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3.1.3.4. HithfieH
TimerCPUID: HFiREAPIFERTSLFEAICPUID,

AppIDFlAuthCode: & ERE TR E 48 EAppIDFNAuthCode, FEEFEAMM oginAtapp!DF
authCodeZBIBEANULL, APIFSERBE X4 EEME.

LogDir: fExEydApi~ERTHIER, BilAlog. BRASENTE, FEFITEE, WRKBIIMNAT
BREFE, NWASFEESM.

3.1.3.5. BEXEE

ZITHHENLENGTRIRERTS, KRIZMNAILISNZAAPINEERES, REENITLIGEENH
ERENEDAEREX T, AEEIIZIXAPHEEL,

LRFEFREBENEEIR, BLNEAR S8R IS FLAGE, HlaiMyApp.Username, WNRE
ERNSBMEARNSE, ZS8E8NARLGER, BRAPIEENSIREZSEREWERNES
S8, ATEGIRE, FENERRENAEDIRNSE.

ZEBENEREIFIIRIENSEH, JLURES M RBSEELMX TR, REFGIII T

1 MyApp.TradeExchange=SHFE
2 MyApp.TradeExchange=INE

3 MyApp.TradeExchange=CFFEX
4 MyApp.TradeExchange=DCE

5 MyApp.TradeExchange=CZCE

ZIEAPIRE T AT MAPBRENEEN 2. F—MIEILERNBENEEN S, Siz8HEIIRS
e, SRERIRZIIRIE—MREE. BN HETLBREGIRSHNMESHE, REERER
RraRERAEFaERAdestory()iHR, SATRENEENSHITEILIREIZSHIE, IFIR
PAEYDQueryResultse 5 R, Arc/EREFFERAdestory(#HERHAPIDERIZS AL,

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

2 virtual const char *getConfig(const char *name)=0;
/// get all configs using this name, user should call destroy method of
return object to free memory after using

4 virtual YDQueryResult<char> *getConfigs(const char *name)=0;

3.2. |35l

ERIEE T APISLIFEBstartaiE startExtend/S5APIG, APISIRERLA T BaRIESEaIIB T
E.
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notifyEvent
TCPTradeConnected

notifyLogin notifyFinishinit

I notifyOrder

I notifyCaughtUp
notifyTrade

ReadyForLogin

3.2.1. &%

IHEoE, MietssuEZETradingServerlPFITradingServerPortigEAUESBUEFITCPIR O, EHEIE
ERINE, S@idnotifyEvent(YD_AE_TCPTradeConnected)EliEiE BB EiEZERKII.

GAPIEE TXEEEI BRI, AlasiifiTradingServerlPFITradingServerPortigelIFAE & HBIEFD
TCPiRMOLAK TradingServerlP2Ff1TradingServerPort2+§ BRI E A MNEFITCPIR O, BERNERERIH
&, &iEiInotifyEvent(YD_AE_TCPTradeConnected)E]iEE EiBEA1Ei&EREkLTH.

3.2.2. Bk

EZINE, S MBI EEREINotifyReadyForLoginiBXIRISIZFFAPIE/ERYF, JUEAER. %
ElEARERISEhadLoginFailed 215 & EARnotifyReadyForLoginEEARIRER B N LIREREM,
EERRR DXEREN, ARKEVERTEERNEERRER, RASRVELNY.

1 wvirtual void notifyReadyForLogin(bool hasLoginFailed)

REEFRFEREInotifyReadyForLoginElIEEXIfE, BEMZIZENIEAlogin&EER. loginEREHIER
T, BERMVIEmARAFBusernamef1ZfSpassword, BN E{ERapp!DFlauthCodeZ ]Ik
By:

e FHapplDFlauthCodeiREANULL, API{EREENHHiEERIAppIDFIAUthCode, WIRACE
BB EXA NS M LE

o FHapplDflauthCodei ENRMANE, NAPIRSEREOSTIEENSHMASEREENF+18
ERYE

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

TERIE RIS FRRICRBES
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virtual void notifyReadyForLogin(bool hasLoginFailed)
{
if (Im_pApi->Togin(m_username,m_password,NULL,NULL))
{
printf("can not login\n");
exit(l);
}
3

O N O vl A W N R

Bt RAEIInotifyLogin EEIR(E] :
1 virtual void notifyLogin(int errorNo,int maxorderRef,bool 1isMonitor)

#notifyLoginiJerrorNo90, NIFRFREFERLI. isMonitorAtruelIZFR S ALERIEGAFP AEEEE
R, TiBEEEKFPERNSAfalse, maxOrderRefRMEESERIZIFES0S#REBOrderGrouplD
EUWFIRIE K OrderRef, WNFEIRENFIEIRAERIGRAOrderRefiESEREHE, IRTLAT=FBERIM,
TR, RINEBAINSE, REFRE. RINMBAERBAEINOrderRef K FZASRIRY
MaxOrderRef, &BIEHEMHEIMKFAIMaxOrderRef AiZiREEAIOrderRef:

o B, RINEBREIIIE EBIE ST SERIEEREARTT AMaxOrderRef

o IRE. RMNMEBEEESEKEINMNEIIESE RSB ERIHREKFIEEARITA
MaxOrderRef, BERMAERNGR, ZSNTIRESERNERMUGAIRE, RINER

o EAKIFHRNESHIES (RBMMHEIIEEAMEN) ERARNMEBEMSHAERASTTA
MaxOrderRef

TFERINET, APIFEEREIES T RIITCPITIBIROFIUDPRR Bin, Fit, BEAFFEAREHFis
EfTIEIRO. UDPRBimOSXTCPRFimM. BERERLIHET, WNEEKMIZEESH, BESIIIR
SENEEMiEOSMMEE TANROEAEN, NRAMILIE, SFKINATCPITHEIEAR LEEUDPR
SPTEREFEIESG, MXMERT, ATUFLRETCPITIEmOEE UDPAZinALIBE B T AR
O, ®JfEEATCPMarketDataServerPortEz={TIEim, UDPTradingServerPortBz&UDP3ZRimM,
XTCPTradingServerPort B=EXTCPAR Fim; HECE FXIEEEIHBE, TLUER
TCPMarketDataServerPort2 B FE&RITIEIR, UDPTradingServerPort2 B FEIEERIUDP
X Zim, XTCPTradingServerPort2Z8 258 FIESRIXTCPARZ Him M.

EnotifyLoginfderrorNo3E0, MIFRREFREM., errorNo=EFREMRELWAIERERE, IttBtmaxOrderRef

FlisMonitorZBRTTR X, BAER. APISER M HEHREEIENotifyReadyForLoginEFRF A
EBRSK, ATnotifyReadyForLogindifdhasLoginFailed &g B Atrue, BEFHEMAIEETTAZELL
U

r-4

=]

= HEIRENX 7L

()

12 YD_ERROR_InvalidClientAPP AppIDEAppAuthCodetgiz

18  YD_ERROR_AlreadyLogined HAIAPIE TR ERE, ARILAESE
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H

iR HEIREX 588

()

19 YD_ERROR_PasswordError EEERLiEIR

20  YD_ERROR_TooManyRequests  EFREREEBIIRE

21 YD_ERROR_InvalidUsername BIERPAFE

57 YD_ERROR InvalidAddress i;ﬁ#ﬁlPﬂﬂﬂtﬁ&ﬁi?ﬁlﬁﬂ’ﬂiﬂaﬂtﬁﬁ, (I EIRRER

|l ats

35 YD_ERROR_ClientReportError FENEEERELNM. FHFEFENESE

ZIREEHHERIRS T BT LISERIESRIMKPEL, =
REERLRE, EEEENIKPETESM, YRE
EHNEWF EHERE, HAMKAAse4raeshh, —
MKPTIEBEZONERE, BRITE—NEMEIKFE,
mEmsz, REIKPAENEEEELS, B
YDAccount.LoginCount A0, ZMKF AR AR,

APIRAETHEEERIIREIRA, FESHNAPIRAE

50 YD_ERROR_TooManyLogines

58 YD_ERROR_TooLowApiVersion

;‘_‘;:\\ I?
BT EEFNREIRA, FESNAP
62 YD_ERROR TooHighApiVersion PjIH}iZEm?*EmﬁhE’JaimHﬁZS FIES WAPIHRASE

3.2.2.1. &£ 5H

X7 BSEEEMERR—EEEZIAPI, MnotifyLoginElEF AR EEBIRI LAERgetTradingDay3REX3Z
ZH.

1 wvirtual int getTradingbay(void)

ZIXEENRZ HERERFNETTESEHN (HEMKENXHRIEAHNBEE, %&#24:00:00818TF
—IFSBRENBERE, &#24:00:00/F, EXRIBREARZH, WAZRIEAH, EZrIBABATR
B, WAT—IEHRENER), £FMNRITREINZZHEERERN, BEEUSNHREPRETEE
5YDMarketData.TradingDay@A—3, SHA—ENREI SRR TEERNBYIENE. K2
MHIMEI R BIRA2 2 B E ERERMRARHRA AHIENZZZ H.,

3.2.2.2. FENNE

REREER, FEARETESARNED, —EERNBEEEZFIRARSHIAppIDFIAuthCode,
" RFRE LIREMARSFAERSSHAER. TERFDBINBXFE S,
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3.2.2.2.1. AppIDFlAuthCode

AppIDF]AuthCode AR ERRIERFFEAAPIERNESHNEZFIRRANAFEER, ERRARESE

NEGBEEHELLCHIEANIERK, MlETE2ERSBATRIZAFHIAppIDFIAuthCodeIN
FeaTt, MEHAKFETLUERZEFRRFENES. B, ZEFRRRFIIAppIDFIAuthCodes5
LR B WFRIAR BB HERR.

DIRRMAYydClientE PinE HEWEZ FPinERHYAppIDFJAUuthCode, ZZEFimAYAPpIDFO
AuthCodetB#BNINRIIEIESHNIFRABREF, EHIIEEETLAERYdClientZfhEIE

PAN
Ro

GIEFHABREIAppIDAYER RIS, BREXTAppI DEEXK, EUZBREERGRENEFRRS.
EXJAppI DIIERINT :

o AppIDEH=EBHER, PR BER. KEBMMAS, SHORAKESBIA10, 10, 87 F
e

o App|DRLEELILTER : | AR _KEAFRARAS, Hla0yd_client_1.0

o WFMAFFELIREE, | HaHRNEREclient, HTFHERZARANABIITAELEEHAR
%, E mRWRNEREAclent

HTAuthCode 2B TEFIRARRINEE, BIRAZIAEERIAUthCodeFFEMRIZETEE, LIHIRIZ
EFiRRFEMBEeRATEEERAEND.

SHATEREADDIDATAUthCode SENIEHE, REMRHRTHERSIEARABRTNES—E, 7
FEMEAuthCode/EANMNEHMEESRAME,

3.2.2.2.2. (EERE

RERERENEEBERIY, —HORUANEFiikSR EXRE, —SHoTLMEESRRKE. 2
FAPIZBHMNEF RS ERELREERNEFRRGSHFER, FREENRIRERFRFERENEEE
AR5, TEXZIEMERimIRS s ERERIER

1 windows : 2327 ([ 2 A1) @fF B REER [AI@FA M I P1EAL M I P2@M-KMACHELE1@F-KMACHELE2 @15 %
£ Q¥ RS QAE #1751 '5-QCPUSF 51 '5@BIOS A S QA G 7 [X 15 2

2 Linux:Z&uEdsR ([E g N2) @fF B RN [E@FL M I P1OAA M IP2@M -KEMACHNE 1@ -KEMACHNE 2@ % 44@
EAE RGURAQHT L7 515 @CPUJT 41 5-@BIOS 741 5

AT AR ERFEREZIRERAIES, MRIRREBETEAPIREN LIRZMEERYER (APIRA
WIRET1.122) , AJLMERERSRIER FelElogHR, HetEThEMEE ogBR THIAEHEZIN
TRTRRIZEEICRERER

1 1@2022-08-12
09:13:13@192.168.6.1@192.168.80.1@005056C00001@005056C00008@MI@6.2@0100_000
0_0000_0@BFEBFBFF000806C1@33481/01Qv@C, FA668A82,NTFS,475

2 20@2022-08-10
20:50:020@192.168.15.21@@5254003A3DF5@@test@3.10.@@078BFBFF00050654@Not
Specified
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ELinUXRFHIREITIES, FIXAPISFERAIMidecodef2FREBIOSFIS, BEEMUEIFIE

BEEBAFRIREIZEFAHTIIRN, IETEFIRRANBR ARG ZZFAIHRI TR 5
RMEEXRETLE. DERBELNEIMIdecodeREHIRTF 7suid, EWMFUEREHIT, AW
¥, WfEAsudo dmidecodefoEHAT, REERLABEE chmod +x /usr/sbin/dmidecodedn

LHZAERFHMsuid,

HEESHERIRRERES I ClientReportCheck iR B A58 lenforcelf, BEESINEREEELR
PIREATEER, Fla0 EEE —ELinuxiEFIPaRERFFISHRRER, SRIEEFIHER, FHrrE
YD_ERROR_ClientReportErrorfYEff#EIR. THEIIH T ZIXAPIREERRANRER ARG, E&IN
REEBBHEN, BFIITUNNIRES FMAGSIITERESIEE, BEASEIEFHRR
FHEERMERFAFIITH S, BHREAIINRAESEHIER (RSB BAZEIENRE) -

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

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

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

o LinuxBURERFFIE: B5iEid/bin/Isblk -dn -o TYPE,NAMEEITYPEAdiskHNIRERZNAME, AT
EAH/sbin/udevadm info -query=all -name=/dev/{NAMEXBIZIEZHFHS

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

3.2.3. WENEHSEIR

AREEEIIEET LR E, ZEMEIIEREEEARITE, XEREREFIRIRSRE
TEEENEME, X—RURTydApiflydExtendedApitdEsR, XETETFydApiBEREEHSEIE, M
ydExtendedApifR T BIEHAERHSEIEZIN, BEEERH—HEETRE. FO. RPEMBEFNTEH
& B, fEydExtendedApi LEIRIRE. FE. REFMMRZFHEERHAITA.

FSHIERIEE— I RZEATSRESZHIEGE, 5. BRIESER, HYFLELSER. KARE
%, 58— MBEVEIESSEENNAVEIATTR, GINELIEEEXIRIYDInstrument, MKAEUEXTR

YDAccount, HFRLERRRINTFERRSEIETINSEGE, FlUiTEEEIRYDMarketData-hRIRELS
HiftPreSettlementPrice @R R, E&EFTLastPrice@aiSEUE, MEWBERSEIENER, ZIAE
BRETARBHFSEEMAMRESEEERPNSEUET S RIERME, Fit, TWREBESEUENERS SR ER
BERRPRIERSEIEMAERFERANSERE, BUTRSAERMIER. S EIREIAPIIESH
NSEPDEE PP BHEH. WFRFIREE, NI X e SEIRBE NMER NG FEE 2R

SHY.

BRIHLAE, EEMTHaHEXEFSEUE, APHRIGTRRRIEITIRIERFXTCPIER (NREAN
iB) , TiCERBEENRY, #EEMENotifyFinishinit BRI RIIEFETEsSEIRT N, X4
SRE— I HERRAELERNRR. RRERMITES, SEKNENRE. F6. MIEER. B

EHER.
1 virtual void notifyFinishiInit(void)

T B EIEREFNEFHSEAREXSTMIS, DRAPIRRRE T RS ENRECREIFHSEERSIEXR
Y, WMNRARBEFSEERIIN BRIZIREER, BPARLAERAREF T =HRHASITIE.
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1 wvirtual bool hasFinishedInit(void)=0

TRE—NBZERIESEIE, LLTRSFEREREENotifyFinishedInitBIEH AR Z fFRI AT LALE
W,

3.2.3.1. X5k

ZAERSTFTER. LHRRT. 8EIRRT. KEFT. [ HART. ABERT. LE3XRT (HARR) . IR32AT (HAIY)
HNRZZA, EFHE—EZDAES LRNEEERZAMER, BIRIR CHFIsE R cEE—
EZIAEE L, R, ZXEHTIEHNERRZANRESE, TR

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

IR ARG FFER 2T, BT iEN FEEA:

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

RE—1TEEALMEEER— RS, BEXRE T RBFHERI T

pApi->getExchangeByID("CFFEX") //W4:fr
pApi->getExchangeByID("SHFE")  // LT
pApi->getExchangeByID("INE") // BEVR T
pApi->getExchangeByID("DCE") YO N
pApi->getExchangeByID("GFEX")  //J HWifr
pApi->getExchangeByID("CzCE")  //F(rifr
pApi->getExchangeByID("SSE") // EAFT
pApi->getExchangeByID("SzSE")  //ixAfr

O N O Uil A W N R

YDExchangeZSIAFRIAFEISAREEIE, KBoRTHRREESIFRIIRE, Bit, WFEFE T #F
BRE—FBRISNAERSGZE, BERNGETERZFR, LERBSIZIIEAXAITENA.

3.2.3.2. =/
DR T BhFIE T mRIRAE A,
1 wvirtual int getProductCount(void)=0;

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

BRI AR LURB TS m, S SREa LRE TSN ZM, WeBRERZAHIAE
fm, BT3RS E B
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1 for(int i = 0; i < pApi->getProductCount(); i++) {
2 YDProduct *product = pApi->getProduct(i);
3 1}

RE— 1" EETLIEEER— IR, BT RRRRAN TR, NEEZAFREmIFRA
=, WBEFERLAGEEREZENEERYDProduct.ProductID:

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

YDProductEHRF B FEII A5 SEUR, KEPoFERSYDInstrument2EER, EFHEETREAR
NiZETEAMEM, HlanMultiple, Tick, UnderlyingMultiply., MaxMarketOrderVolume,
MinMarketOrderVolume, MaxLimitOrderVolume, MinLimitOrderVolume, HESEXS4 BN

FERISBMERTTLWEAERONMESER, BEREMEaYHEZEREERME, HFA2HITER
&5, ELYDProduct EIGAIRMRISBEANEN. WF THFRESIBFSESAETRRAS.

m_pMarginProduct B Fi+EXINFRIESF B mALFRIES, FHEES I FEIESLE.
3.2.3.3. 84
DR T IBAFIER SN AES .

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

BIRNDEILUBHIEEY, SWRZIXMEE LRETZ1MREM, WSRERLMERZAMRES
2y, BIR75Ra NEARBAR:

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

3 %

RE— 1A EULIEEER— 1N EY, EXSYRBRARAN TR, NEEZARESANERL
=, MSER ASRBREZEIEEYDInstrument.InstrumentID:

1  pApi->getInstrumentByID("cu2208")

YDInstrument2RFRIOEUREN, BT AutoSubscribedflUserSubscribeddMELthEB 2 &5 LR,
TERBNBEEXERRDFREN

FEB BB
InstrumentID E529885, W0cu2208, SP c2211&c2301
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InstrumentHint

ProductClass

DeliveryYear
DeliveryMonth

ExpireDate

ExpireTradingDayCount

Multiple

Tick
MaxMarketOrderVolume
MinMarketOrderVolume
MaxLimitOrderVolume

MinLimitOrderVolume

OptionsType

StrikePrice

m_pUnderlyingInstrument

1588

GEHENER., BT LA IRACFRETRRIN, 7~f:
510050C2009M02350

BAMEFmEE

YD_PC_Futures=1: HBt]

YD_PC_Options=2: HAtX

YD_PC_Combination=3: A&, ASP c2211&c2301, BRIZIFK
S RTANABEFTRYEFRI G LY

YD_PC_Index=4: 182, aMFR3005581

YD_PC_Cash=5: ZI£%, #MiFR300ETF

RENFy, HlaN202209F8%;
R/, FAMAREFR1IBY, 1268F12B%
BLZEIHAR, FN20220808/9%8%K

SRR 7 HIEEGHZIHIENRZZBXRE (FERRMNEE) . B
TIZRIRRERT BN T RZEH, B TR RERFNE
1, RESFRRXZAENAS T EFNRZ2 ARG Z 8 EIE
H, BNHERFENRZAHEZEETHERRN, TESRIEED
RZHBEHRORRREEER

WREREXZH, XMER0

BT, ENTRERRIEE
RN

i REBNERAREE

HiINRBENRIMERE, BR\EVNEREE
PRIMREARIRKIREE

RMERR/NREE, BRBPEVZRREE

HR SR
YD_OT_NotOption=0: FEHAR
YD_OT_CallOption=1: ZE3KH
YD_OT_PutOption=2: EHEEIN

TS, REAGLEEINETER

HINNSLIRERSLOR0EST, TLALUREEMSLIREXRER,
REAGHORINETERL
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FER %88
HitoRsy, NN TEEMSOMNEER, REAGAZENE

UnderlyingMultiply M

X FEAAEHN S 298822 /91

ERTEEEARRTIEE, TLALUGRETIE, XNMTREERkE
ETIBRERIHE

RERTHEEEY. m_pleginstrument0fSMASGELIF RS
2y, m_plLeglnstrument[1fERHEGEAFEIREL

NEATEAEYN, LegDirction[0FRNAAELFEIRALIIELE
7518, LegDirction[1IZF=RNAAGAHEIRALNTESTH

RIEAFAESEY. m_pCombPositionDef[0fERISLAS SIS
RIFTSHIEESENEE, m_pCombPositionDef[1}§AILHES
AN RIFIFENEESTENEE, BITrEEE/R 1B EE TR

m_pMarketData

m_pLegInstrument[2]

LegDirction[2]

m_pCombPositionDef[2]
[YD_MaxHedgeFlag]

FRIRFEHISRAISLITREMUItiply 85, Fr—FHRSLAONMSBUNERER ™. &—FZHSREIRoY
NFHAERHOREEE, NZERAYUNderlyingMultiply 52, BRAIZERNAISZIsREIMultiply A5 x 2 = 10
, T —FEIRI R 1 0B IR BT,

3.2.3.4. HSIBFEEN
KFSET. JHBER. #BRSAr. LXFF. SRR CEN ATLUET A FARNAPIEA,

E—MEENBRENESIFCEN, BidgetCombPositionDefCount3XKENFTEHESIFCE N HINEL
n, SAE{ERgetCombPositionDef\0ZIn-1Z—BHIEMNESIFCEN.

1 // EdpsEhraaaRreE X
2 virtual int getCombPositionDefCount(void)=0;
3 wvirtual const YDCombPositionDef *getCombPositionDef(int pos)=0;

BEMEENBIESHCENERNEASKRMTSEIEMGHFCEN., HEFCEN B
combPosition D5 ZAIIENFHATE N, BEESE M HEHEGHCEN BRNESIRRTSIE
X,
1 // BEAEGEEE XAHRMBARREERENM G E X
2 virtual const YDCombPositionDef *getCombPositionDefByID(const char
*combPositionID,int combHedgeFlag)=0;

BT _EARAPIZRENAJYDCombPositionDeff{= BE40 TR~ :

L 1588
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F=HE %88

PEFCENEIR, 0!
YDInstrumentID pg2302,-eg2303
CombPositionID €2207-C-2240,-c2207-C-2240

20008571,-20008572

int
n N AERBOENNRFS
CombPositionRef
int ExchangeRef RBTNE RS
int Priority HEFOCEXMER, /ML SE.
AgeR-1, TRZXZIMNASIFCAERNICRETR, HIaNBEFT
PEFCENIRFRIrE, TLARLATSEE:
YD_CHF_SpecSpec: &#H1-1%#1
short
CombHedgeFa YD_CHF_SpecHedge: &ZHl-Eff
geriag YD_CHF_HedgeHedge: E{R-EF
YD_CHF_HedgeSpec: E{R-1&#],
hort o e s —
ot FARORENKRR, BARSREAREOE RN T E,
CombPositionType

S, FRARZFAINENAE.

BeHNBFAREERFI ERRrAVEIR T8, IANEINEEEFI. STAEINER
RES, TRASFEILESITN, 02X rEEEHNHRESRERERIMRULESR
#r920%

double Parameter

t YDExch
cons xchange BifBYDExchangetigst
*m_pExchange

const BEFCENFEEA,
YDInstrument LA R FA—EESCombPosition| DR FEHERE, ZiASIRRRIE4ME

*m_plnstrument2] ~ BIHSEBTHIF

int XIRFm_pinstrumentIRREERYF B 5 H

PositionDirection[2]
int HedgeFlag[2] XFRFm_plInstrumentsRRIFBRAYIZ (RIRE

int PositionDate[2] XM Fm_plnstrumentshRIREEIIFCHE, BRI AlES

BN R BN ESIFOREIN T ERR.

Z5FR HSHEXRE L
pNGE ) YD_CPT_DCE_FuturesOffset=0 HABSRT4
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RZER
PN
PG
PG
PG
PG
PN
PG
PG
PG
T HARR
I HBFR
T HARR
T HARR
I HARR
T HARR
I HBFR
I HARR
T HARR
T HBFR
*BAESRT
*BRESET
*BRESRT

3R
L3RR
3R
L3RR
3R

P

3

\]

/s

*
b
7|

P

3

BN
7

X

P

3

BN

e

7|

3

t

S

A\
7

]

P

3

M
7|

X

HEFCHKE
YD_CPT_DCE_OptionsOffset=1
YD_CPT_DCE_FuturesCalendarSpread=2
YD_CPT_DCE_FuturesProductSpread=3
YD_CPT_DCE_BuyOptionsVerticalSpread=4
YD_CPT_DCE_SellOptionsVerticalSpread=5
YD_CPT_DCE_OptionsStraddle=7
YD_CPT_DCE_OptionsStrangle=8
YD_CPT_DCE_BuyOptionsCovered=9
YD_CPT_DCE_SellOptionsCovered=10
YD_CPT_GFEX_FuturesOffset=0
YD_CPT_GFEX_OptionsOffset=1
YD_CPT_GFEX_FuturesCalendarSpread=2
YD_CPT_GFEX_FuturesProductSpread=3
YD_CPT_GFEX_BuyOptionsVerticalSpread=4
YD_CPT_GFEX_SellOptionsVerticalSpread=5
YD_CPT_GFEX_OptionsStraddle=7
YD_CPT_GFEX_OptionsStrangle=8
YD_CPT_GFEX_BuyOptionsCovered=9
YD_CPT_GFEX_SellOptionsCovered=10
YD_CPT_CZCE_Spread=50
YD_CPT_CZCE_StraddleStrangle=51
YD_CPT_CZCE_SellOptionConvered=52
YD_CPT_StockOption_CNSJC=100
YD_CPT_StockOption_CXSJC=101
YD_CPT_StockOption_PNSJC=102
YD_CPT_StockOption_PXSJC=103

YD_CPT_StockOption_KS=104
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1588

GO
HABSESHA

HRERIS A
INEINEEEF
SEHEINEEER
SEHHAINESTU
SEHHRINEEES !
SN S
SEHEIERERAES
RPN
EELREN
HABSESHA
HALR IS i
INEINEEEF
SEHEINEEER
SEHEIEET,
SEHHAINEEES
ENISHAAS
SEHEIERERAES
=7
SEHETIEEEET
SEHEIERERAES
INBH4THINE
INBREMT =
INESTHINE
INERETNZE
Bk



Z5FR HESHEXE L
L3P, IRSEFR YD_CPT_StockOption_KKS=105 RisTiEssL
AEFOENHEIFERKX, FERKBFFERCERETI17TAEZE, XEEESH TRAGHEC

ENXAFERNITR. ATHRRXNMATR, F£1.108RARIEESHFUEELURHESHFCEN, BRAFK
HRIREEERIMInApiVersion=T1.108808], IXEEKIZIES EAMEIREENAPIRAESZT1.108.

3.2.3.5. H¥171&
TRENBYITE, FEEESYIAIM_pMarketDatafgsHihRl{TiEEEaKYDMarketData,

YDMarketData KEDEPRISEHIE, RES X ZAEXNFERESRSEIE, HS8UESLUT
R~

FEB L]
TradingDay IR )=
PreSettlementPrice FEEEMN
PreClosePrice HEWLE AN
PreOpenlnterest ESGE
UpperLimitPrice BKIEIRIN
LowerLimitPrice BRI
3.2.3.6. PR

NTSBEAE, PEFARRMT MRS, Bk SRR SR, EERMFTR
NSRRI,

// ydApiflydeExtendedApi )i A
virtual const YDAccount *getMyAccount(void)

// RAydeExtendedApi Al
virtual const YDExtendedAccount *getExtendedAccount(const YDAccount
*pAccount=NULL)

v B W N R

YDAccountfJYDExtendedAccount PSS EBE N R~

FEB =1z}
AccountID BREMKF
PreBalance FERER
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FER %88

WarningLevel MBEEIRERA1, EFXEMRMER, B2
WarningLevel2 RISEIRERF2, BREARMER, 15208
AccountFlag MPIHEEFF X

AccountFlagB—MIE, B— A THEE 1 FREMIZIEE, BoRREIRIM. BRISAETIE
T 1EAEER. FPOERSTIRERAS =N, BAMIACoUNtFlagh-HAHIEN112, M=
H%52590b1110000,

FLUBE A TRIBIEEEEFTFFYD_AF_NotifyOrderAcceptTigg:
1 1if (myAccount->AccountFlag & YD_AF_NotifyOrderAccept) {
2 // server notification enabled

3(}%

M R A LA HIRIThRE BN T :

HX(E i5%0g
. A LIBEMNEER CEREESHEAER, #F
YD_AF_SelectConnection o
BN EALLE,
i B 7 4R gnEE BERAES S
YD_AF_AutoMakeCombPosition KE‘M‘_EFE" REHELCHAydAUCCPRENES, 15
SNBEmTE,
YD_AF_BareProtocol ERAUEFIRGRE, EES AN,
YD_AF_DisableSelfTradeCheck ERXABAKEE, 1FESNE/NAEE,
YD_AF_NotifyOrderAccept EOREEARXESER, FIESIIEEEHE.,

YD_AF_NoCloseFrozenOnlinsertOrder  FGREEMENGERT, IFHEENERTE.

EAEMEOrderRefUEATEIBIENY, FIBESNIRESH

YD_AF_OrderRefCheck )
BIESE,

3.2.3.7. B¥5E

BYFCRETERFCMILERFCHM, TEmiFCRI/HAt. HINRAEE, IERFEFR300ETF
FMERMAYFE, BTHEVSCHNETAEZNEER, LEETRVFCIHTESLIGFE, RItZER
R T IBH A B eSEE.
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// AT
virtual int getPrePositionCount(void)=0
virtual const YDPrePosition *getPrePosition(int pos)=0

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

N OO v AW N R

WHFERF S E Nz, TENGEUMTERFEM, IER7SEZHEE:

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

3 1

TEm BRI BT RESEHIE.
TR BT CRISHIN N ATR:

FE i8R
m_pAccount S
m_plnstrument EEN=4)|
PositionDirection FBeamE
HedgeFlag RIRIFE
PrePosition BYSFCE
PreSettlementPrice FELEEMN
AverageOpenPrice H#YFCHMN

ME B SR TR

FE 15t8H
m_pAccount KrOREWA
m_plnstrument A EN=TAY)
Position HYEHGE

ExchangeFrozenVolume  RZFTHREHE
ExecAllocatedVolume FTNOEE, EERRFREEE, ERERRS
ExecAllocatedAmount HTINGREER, RERREGSE, SENTRASOR, AAIsENIEE
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IR (PE S SRS AT T LEEET S IR ERRGE S SN ) $555858 "
e :

RATIHRIEGESER, RREIOIDE M REEA/NDE RN, NERUTINSHATITHITITIR
Bk, BITUERERAKFETSSAN, FENEITRIT GRS ATBESK A HHE TR
REFFRELIR. HITRAERES ABSRS O RAEHSRIEER TR,

B (PEIESEICEERREEATXRT LB SR EINS RSN ) 5558555 —K
e :

RS EEHFERS S AT EATGLITRIRY, FARMRIZ(TEHL RS LIRS BIRINEY
1M0%HITMELEH. SATBENERIRI.

RIEHEER, B+ HZRHEHMTNOESFRIAINA, EATRE:
FATRUM IR A = man (FATACEICERAT 4 1§ 22775 206, YR ORI S)
ERANPFIENIT

o HTRNSIMEKIE DR ERNAEAR TENRNRSH, EEERsE, RERESE
o BESBOSEATISSBAMICRENES, MEREIEREENS, ONEENE, 0
BEHIEE. EERREMRIEEERT,
EHHE = maz((BAT% — M) — (BEB — H4%5%0),0), T
BEREN G = —EHBOE x MHEEABEN x (1+10%) x (1 + 10%), Erhg—M0%
BUSEER, B 00EBAEN NOERERINSL0E4, RIHEHEE FIRTRE
o BRSPS NENALEE DETEBREERAENES, RERFTEENSRIS, 0OhE
(B4, AATAEHIEE

3.2.3.8. HYIHSGIFE

HYAESIFCEHFSEE, BiC LEBNZAFSEIRERME, EaEnotifyFinishinitzifEH, 8
BERNTHEBEIRAAPI, Lir EEEEREEnotifyFinishinitZfg. notifyCaughtUpZ BIfEIRZIZE Fis
B, BEAERNERSEMERSEERR, ERSHMESSEIE—, BYEASIHCRSEERERN
HE—R, tEHEBnotifyFinishinitEERSIHEXEIE G, AF2EANMASFRESHESIEX. 5~
TEESHIERMAETIER, BYEASH NN BEEMERSEIRME—.

APIigBIRtEERO, EittHRBEMnotifyCombPositionEIEREIFIEFTE BIIESTE.

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

YDCombPositionZEIA BRI FEERRFF SR, (ERNFREGZEEFEMSE—EER:

S FE 1588
pAccount FERENH
pCombPositionDef HEFCENX
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| FER i5EB
pCombPosition Position HEE

CombPositionDetaillD  (B&EGHAMEID, RIS EIZFR. SRIZFFERN

3.2.3.9. RS
RESHEMTEVSIEPLFERENSEY, BRiRBTRESITE.,
KR TR AR A £,

1 virtual int getSystemParamCount(void)=0
2 virtual const YDSystemParam *getSystemParam(int pos)=0

3 virtual const YDSystemParam *getSystemParamByName(const char *name,const
char *target)=0

IR E ARG B RS S, BA5E0 N Ef B

1 for(int i = 0; i < pApi->getSystemParamCount(); i++) {
2 YDSystemParam *param = pApi->getSystemParam(i);
3}

FENEEALIEEERRRSE, ERRARRGIWTATR:
1 getSystemParamByName('"MarginBasePrice", "Futures')

YDSystemParam#B2 5 SEME, HEEWINT:

FER 1588

Name SHER
Target SHAVERYSR
Value 288

FiRNameRITargetEBEF R, FTAAEEEAN THRAR:

Name Target Value

RISEIRRIEE BIEFRYRIER

MarginLowerBoundaryCoef MarginCalcMethod1 RN e
¢ g & #, Y, HE(ES
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Name

MarginBasePrice

OrderMarginBasePrice

MarginBasePriceAsUnderlying

Target

Futuresgf & Options

Futuresal#& Options

Options

35/161

Value

TR SR E HIN SRV RIES
A ERRRVERLNTS, BTLAUSER
BUTF:

0: KEEEEM

. FEM

BN

: AAEIRAN

. B FOREEEEMN Z BIRYERK
(=1

ERIRYE RRNZEEAER 1, B
594

TR S E SEHEANAIF G
B ARG RIES I FERERMN
1%, BTLUGERRYEN T :

0: KEEEM

5: MREAMT (XWFHINER, EREK
=)

7: {EFMarginBasePricefYN1&
ERIRYE ARNREAER 5, B
70

TR, BSTERISIREIRG
HRIEEKTEE TIEEENE

ITESEHEIRURIE SR ERE
RHF=EREOINTS, BTLAEERYEL
T

0: HELEEM

2: &

4: BTN FOREEEM Z BRYERA
(=]

EENESEYEE WS

A W N -



Name

SellOrderPremiumBasePrice

PortfolioMarginConcession

UseCollateral

MarketMaker

Test

ServerVersion

ConnectionMode

Target

Options

DCELongOptionPortfolio

Account

System

System

System

System

36/161

Value

TTESEHFF O EINAT R MRS
FEFERREMMNTE, TTLUERE
AYBEMNT:

0: FEEEEM

5: BN (FHMNE, FERR
=iR)

6: FRMEFRE
ERIIEFRHIIZ6

TR, IAFFCHINATREAIN
KRB (XIFHn
B, (FAEKER)

TR e SiNE
BHESFE, ERNEITER
FE, ATLUERAENT:

0: M=

1: . HTFZAFEHRARE
BEE, FERiRER TS
SEEHIRAS F ERT S IRIE
EMENEEFEZ.

BRI SRR A ST IE
W EFER. TLALENE
nr:

0: XA

1: BH

BB RESF MRS
yes: ¥

no: ¥

EeRa2NiiEs, WiEs
rEatseit, FAILBTE
Fz

HBERES, RASHEFELLE
P

EERIEAIME:

0: 2EHEN

1: BEEEEMIFEE

2: 2IFEEFEN

3: B HIFEEEAER,
REERT LHAFFAOR SR



Name Target Value

EEHFHRIFAPRAS, RA

MinApiVersion System
P g U AIT
MaxApiversion System EEFNREAPIRES, A
SHSEF I hRZAHLN
A \\%éd: HE o .
MinSelectConnectionGap System %¢Eﬁﬁ_ﬂjﬂt SRR NTEE
bR, BRI N=ER
S BRI A A
MaxSelectConnectionGap System ‘J:ﬁr%ﬁ_ﬂjﬂt’n%mﬁkﬁ)&ﬁj
B, BAIAZR
. WRGHIE SEITARAERTYERT
MissingOrderGa System A e
8 P y e, BASIAEERD.
. UDPIRERIR, EEEIREHE
UDPTradingPort System
8 y UDPERSS, R0,
XTCPiREIH, BB
XTCPTradingPort System ¢ jﬁ%ﬁm‘ HRAREITE
XTCPARSS, MAO,
BEHE T AR ZMRES
TradingSegmentDetail System yes: FFf3

no: X7

3.2.3.10. (RIEEENERGE(E

REERMBRRIREEREENRISRNLIFREE, MINERESIMIRENTRERIRIES
X, REBRAF-REARE—FKCRIY, BRRFASEXEZEEBNBEMBREENFBRETIZ™
REANLE, BERREESEHATE. XEREEFTERZEARAETREENA, MEERE
HXELFNENX. UFRBREERMEBRRTENER, B2 KEERER.

THRIRERESFMNBRREENE, (MSE, NMOFHERE.
// PRIEEZREE

virtual int getMarginRateCount(void)=0
virtual const YDMarginRate *getMarginRate(int pos)=0

// FERFREME
virtual int getCommissionRateCount(void)=0

N o v AW N R

virtual const YDCommissionRate *getCommissionRate(int pos)=0
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3.2.3.11. KRER(ER

IKRERERRHTRBMER. Rk, GORORESR, &R NRIMEXNESEH, 2T
BRERBIXLSHAIEIR, WTXLEEERGENT:

o BRERNER, MISENSEE, E+9E, BLtEnotifyFinishinitP3XEREBHIMIES,
BEMRISRESNRERS. NAEFER, APIRETEERRNSAERRIESR. &RNGE,
FEBESNRILESMELERRAET

o NIRENTEIE, E2FARE, MILSHESIEELFERE, BRAEELIGHER. APIRE
ERHEENSHIRENIRAYTE, JLURRAZ ZVEFRIITEB TSI

o EHRXIESHEFRTSH, ZEANNESHILIREE ISR T ER, UREEmER
AR EER TR Z - RPETE S LRERERIEH, Eit, FESIN=milEAEmRNES
. FRREINESL

KPS ERESRTAERBE T REERE:

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

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

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

YDAccountExchangeInfoRYFEEFERAN T A~, HIERAMKFFIRZAT:

FE 588

m_pAccount MK ZEF A ET

m_pExchange R BTSN EET

TradingRight RANR, aSEHE
IsDedicatedConnection|D CREAEEMNE, FRESNIEEEN

YDAccountProductinfolYFEFEI N, HFERAKFFI~6m:

=rEQ 15888

m_pAccount MKt E T
m_pExchange A AR
TradingRight RZNR, aSEE
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FER L

B, BER. ENRGENESHEE, FRETI%™
TradingConstraints[YD_MaxHedgeFlag]  mAIFFESLRNNEEFEINETFUNE, F#EER
RSB

YDAccountInstrumentinfoRIEEFEIN R, EFHEAKFFISEY:

=rER 15888

m_pAccount MK EstaUE T
m_pExchange BB
TradingRight RENR, shiSEHE

®il. ER. EARENESHHE, ZrRRE
ZELIXIEER LRIBHE, FRERXESE

m_pMarginRate[YD_MaxHedgeFlag] RIEFSFHA, FHEelEIILES

TradingConstraints[YD_MaxHedgeFlag]

m_pCommissionRate[YD_MaxHedgeFlag]  F4#kZ#A, FiEs T

3.2.3.12. K=&
DERFALURIRRALIRKI D ARENESE, DRIRERNESHANBRANEZSE.

o EHRNESHEZEBISIFHINERN, TEEENNHCE. AXE. FeEMRREHNE
#l, (ERENESEHASYUEIEN, FHXNERNSHEEMEERANESHTIRE

o BRANESHEN T ENERHRESFRIINERNMNS INNNESEIRES X, HIREEHIRA
TERRES L, ERESIXENNEBEESEY, SERKCERERTNERZERR, BA
NiES2EF AR A RERERENNESHMIFH, FERAIEREG MNNERNHFRRIREER
BT

G2 ZERU TR, 5YDAccountProductinfoflYDAccountinstrumentinfodgd
TradingConstraints[YD_MaxHedgeFlagEia, MALEKE=BITNEIRIRITG FRZESY, MBT
FRFERAI XIS E S HiES WX PR E R XIS,

=PED %R
OpenLimit FEERE
DirectionOpenLimit[2] LEHCERS
PositionLimit FHOERE
DirectionPositionLimit[2] RO ERE
TradeVolumeLimit P 3 EBRE]
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FER i5BH
CancelLimit R EEPR S
BAXIERN RIS SR LAES LA B F5 55X

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

i [ = B AR N S E0R RIS AN TR

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

3}

BRNXIESEYDGeneralRiskParamEs#SEUE, HEMMA TR, FHA
(GeneralRiskParamType, AccountRef, ExtendedRef):

FEB 588

GeneralRiskParamType XIA=RIN 22

AccountRef KRS, 1FRNFIBRPEX, EERTNARFPEN
ExtendedRef TEFS, REMNENAILFRTRZZM. R, 89NFS
IntValue1 BRSH

IntValue2 RIS

FloatValue FRSE

HIAEFrBRIXIENENMER 7 LEFrERYIntValuel, IntValue2fFloatValue, XEB XUIERINI R ER
T EANFRES S, BESEERXIERN, EXERNTREY HSEENERRSEER.

3.2.4. |IBNENSEURE

SIMEATERE SR RSAIELS, EARDEMT T EHRRNSSE, MENFHAREELHATE
X EIRERAIE, (BE MBS B S RS SRR PSSR, BAZFHA
ZSIUERIETALEARN, T B AE TR T FE B AR S AT AT 55,
AN T X — M B HEITEE RN otify CaughtUpiBaG 4,

1 wvirtual void notifyCaughtUp(void)
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EXFREREHRIMRIEESESRZIRBERAIKS, APHERKNISIRERIEISEIERRSS
BERIIRKIVKS, EIRVKSEL TERISEAIKS, BRARRBRKIEREZ M. %
T EIENRIBE L TERITRIAVK, SERERIREFEERETERTVK. MREETHEESE, =
BRIREZHR, FREENZZEE.

RME BRI HSEES IER X 2 M B RVEIE R — Y, BRI B SRR E]
EREL, BEEE XN S PRI TEIEREATA.

3.3. i

3.3.1. XFEE

SAPIRNEISEETCPR ZiEEF I EERE, APIEEE
notifyEvent(YD_AE_TCPTradeDisconnected) BRI ZE&AEMH ¥ SIESHNERE, WE, APISEEA
WEESRERE, BRIEiMEZ FEAPILMEIENotifyEvent(YD_AE_TCPTradeConnected)i@H1, JS4EHY
SRS EIER, BEEBIUTXE:

o HIEIBEHRASENEEFRSEIE, BAFASEotifyFinishinitBlfE, EERSREMITRERH
W IR R A AR TR F K

o loginBdASIFRBINMIAFESR, RARloginEfGHNIES, APISRIEESEZHIMES %k
ISEEHP AR IEAPI, BENSEINT:

o MBERGHIEENEGRETEMN, BRETEN, NEEHANEILZE (ConditionB) . &
EEEIEERIERVEENZAEEERSATTRLHKRAY, HETERIBVEIEREHNL
EHEBIES. FHIRZZBEER LEFEBES. EakBENRZMNERMNEFRASEHLK
ETHEHERES, HEENNSEESLHIERIAEZHNERE

o WIRIEREIEIELISERN, WEBREACEEGIAIID. BREMRIESLAIDEAER,
HEESBIDT LA BTFHMEERE AL TER. RIEEERRERIUNAPIZEGAT =0
FATheE, FELLT=HMmT8g

» HEESREREER, RBIAEZEE MK RMSEN, REGIEEREHITEEL
IZ (ConditionA)
» HEERETER, FEAPIGATESURAMEE, NWSBREIERERTRESE
(ConditionA) , IlEAF7ENOCtifyLoginZ B EnotifyEvent(YD_AE_ServerSwitch)[Eli,
FRRET—IREE R
» BAPIRBEREYUAEE, NWsEEHAZELPIE (ConditionB)

o HAZRILZIER, BERER FAPIRERexit0VZARAERSEEMNHEZRY, XRETRIER
—tCIBH., WSRAEERIXIER, BILAENotifyEvent(YD_AE_ServerRestarted)d=EnfEES
API, LIBESAPIERIRHIES
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notifyOrder
ConditionA I I notifyCaughtUp

notifyEvent
TCPTradeDisconnected

notifyEvent

nnnnn
TCPTradeConnected

ZEFMA, SHEEER—RZENERN, ZEAPIAKRAERM T =M ArREENLES:

o EEHE: XMAEREATH. BREAZRERR, REEFEFNLBEETRKHIRSEIER
RS, RRERIEEFSWETRY, A ErJ e RIReTREM.

o EEAPILA]: XMSIVENTEEASSEERISEFERLY, E2LHIFAPIEEFHEERIEMRK.
ERBEFRTFEFTESANNK, JREEREESHAPIENR FNRAUMK, MERISEFRZRRE
BRUREFATLUNRBHELAINEE, SNESERERAR, FELEERIEEFER /AR,
Bo=Hl, FRY, BEELAIERE BRI RSB RAR AR IR AR BERCREEL R, 1F
IEESE S HETHNE,

o EIEER: AAEEUAEXTHAR, XHREEFRISIN VTR, REBMIHEE{IY
@i notifyEvent(YD_AE_ServerSwitch)ERIRISIER AL 7 Sl AE. EREEEREEF—K
HEB RIS IREIT AR INBR AR B, EEASNTFRBEFRARYF. A&
X FEAKERESE S0 H.

3.3.1.1. 598

AT HEMHRMERTBAMRNRIENTEE, ZEHHTEURERIE, SULBREAEE LR
AWSSiEERME, SRERGEN. BERERERFHEN, REENRZSERENENIRE.

SR RERHH=aIRSERIAEER, BEMaIaiTydServerfIEEIRSR/FI—EZITYdArbaYd
#HIRE =R, AHERERAFX TR RS, TEEaRSHRIEHEEEEMARINES:

o ERIF: ERIRGSFIRATERSRE, KRARE LRRERRS RO AESRE, BERER
b=, SRIRSRAILIERAEE LATIEFHEERS. ESRRAT, STHERNAEER
SRRHIZREMERELLEBIIIZS00ns, XWTHMHRE. BERPSFRRKIRGE R Z T AR
RBPEAES.

o FREUEREMGRIF: TRIRFZSRABI, SRRSHRXAEERSR. EE2BriEmiRRE
&, BEASRENRE, FUEAEROIERZEEEMILE, TLEKERSRIMEE, —B@Eil
RESIE, BTEIVERINEERSSRARE, SRRSHBAILERKER LB EE
RZ. XMITEFM AT RN, JREIRIHGT—ERIERERIRR 7 2 ZHIFERE,

o EHRE: ERIRSRIRAEM, RXERE LRIETRZM0E. (BERETERRSHNERR
Seefy CZRAYEER), EUREHEER, ElSREFETRNFE— el SN LEE,
(B2 BRI EMRSR TIRRRIERE, KERFERIHIERAKR, XEEGESAHORE
=R
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SR REHN=6IRSRINE(TEMN, ATEROB. XBKNEERHEIES, (RER_FRIE
hEABEE B EEIRS =R, TRRSB[ZEEBEREEK. EREMNEAEXLIC00MBITE,
BEITIEMERBEREPRMITTRERK, ENENTERRE LIATEER, JLUERMEMNESN
ol 7977 BRI SR RAITTRUR, EIGIRBRERNIRZWEE N PHMAIED. Sih
FHWIERE TR, FIEREREREN Lt RENASEEHARE; SMSMNEER, IR REN
BRERZZM, SMHFARTEEI rRMEEEAES, SRBEIEANSZNRKRERES, R
LERHMBATTRER, WTAREETIMMESENGE, FAXMIHRREE MR LEEES.

A ISR BT T
o ydArb: EBETEMEY CEMRIEHRIER. BT OBMSRUTRERT, HEREaRE

&R, ENBNERTREIEEEATR. FANERRKBEATRENETEE KBk
HBERAK) FEERRIERATR, MREERAT RRRES.

o ydGuard: EPEBETRAIRSSE FMydServerEIFFIHE, & NydServerfgRAFHMAydArbiE
1R, FEBTEMIES bydGuardilydArbfeiiirrsiR, MEMIEA tydGuardydArbialE+E
12, EREAYdGuardiIEIREHR ydServerfIRZ ZMSEFEH, WETAERRER K%
IR EERRBRLEEAESHER,

AL
R &M ydArb ZEE M
T T T -
MER)/=ft ; : R/t
I I
| |
Y ; ! Y
| |
=EiEs - K =3:iEs
DBk e
ydGuard <‘-'- ‘‘‘‘‘ HERE %E‘I—i'-“‘-‘-}) ydGuard
i A I R i
ydServer ydServer
L
EREREE— JEESE [ Failover**

SEERZIST RSN, FTERERRITEAHERAPIRIECEX Y.
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RecoverySiteCount=2

TradingServerIP=<ip of master host>
TradingServerPort=<port of master host>
TradingServeriP2=<ip of slave host>
TradingServerPort2=<port of slave host>

uu D W N R

IEEETR, FHRSEENydServerHf2AFRaIIRZS, &RIRSEEydServeri#Af 2 FE1ILIRE,
ydArb#ydGuardiap RS RHFEIE R K B EH SIS N EBIESEXEIEHIES, IR EE
AIAPIEZEFEAIRSSEE EEAYydServeraZ 3.

HRETRTINNT, BHEIRSE ENydServeratfhiite, HINEELSIZSTEIE, RoJseikSRIFTFE
BREBIEIORES. FIRAPHENZEIRES, SR10FRIRSSENIPHIITBRIENE L, ELENEEE
TEASECZEEETAR. BTERVREGHEZY, UTHREL LR, SEIREER
TRbER:

o AUMEERTRAIER: HEESRENENINERIRENRIERERF AL ZERIEESRERZIZANX
MTEERA, REEFE—BEEHERENRANS, ERBTIRBIRKBIREEIRZZA, EtEE
EBNRZIAERE, XERPEHATFE, RIAOEERE. Eit, RIgEFREE ZEnil
#, WRBRNEFREVIGHIHE, NiZEMHFRREIRENARE, BER, AitEriRE
SEMFMERENRE. FENEREAER, FEHESNBERRN.

o TFEENINXAMREANAR : BESRENENINERREMNMESREZERIERESHIR
IKELRIEREESZRINX M TERA, EMaZNNERESIES, RISEFEILEKEITRAYZ
ZAMREAER (BNHMAFERERHRGIENER) . EEAEeTHEE, ZESRIErSE
KIREARS, ERETEREENAEIKAREBREY, SRESENRENIX—RAERES
OrderSysID, OrderLocallDLAKRealConnectionIDRY, {BEASEE0rderReffy, AFAIKRERETEW
HXEERE, BRESRIBmCRAMREMEXRER, Zi8F|OrderRefg-1IXFERAT, BREEE
BRIFNRIRERIZE— 1 IRRDE], ARSI B # ILEC R RIS im R R N Nz FR AN B RS AR RN R AL
EZIEHTAE,

BEEEIRENEESIRRAIMSHIRA, SRTENEEEA BRI TSNPt ECE N8R
ROl PESLFRREAEER. BPEasUBRERIEN T REEFSEEeER— I RZERER
RIRUSLIRITE, FEIHEEFREERIREERAREEEIRE. BEaER BIXINECEN HHIECER
BN

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

3.3.2. 7lEEE

HBAPIRNZE SEESRITCPITEEEFMEE @B E, APIXENE
notifyEvent(YD_AE_TCPMarketDataDisconnected)iBX1{TBEIZMTT 7 SIESRNEE, W5, APISH
SR EIESRER:, BHRIEERE FEAPISEENotifyEvent(YD_AE_TCPMarketDataConnected)i®
. HELRBZEENERE, TREEEENEREZ. BEENNE, ARERXIRTE, APIESBmE
AT RETERIEIT RS2, FASENTCPITIR.
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notifyEvent notifyEvent
TCPMarketDataDisconnected TCPMarketDataConnected

3.3.3. XTCPEE

BAPHRNZE SIESRIXTCPR ZiEZE T & BIYfE, APISEAE
notifyEvent(YD_AE_XTCPTradeDisconnected )@ IXTCPEIZRT 7 SESRNERE., W[5, APISFEA
BEEERIERE, BEIEMEE FEAPILEENotifyEvent(YD_AE_XTCPTradeConnected )@,

G EERHEI R EIRE, NAPISIERERAEETCPIRE,

notifyEvent - notifyEvent
. Connect
XTCPTradeDisconnected XTCPTradeconnected

3.4. tHEg

SRESTE R LA SN IHERAPISEAILAE S R IFttRE & B R AP ERNRHHE, BT HIEAPIRIEHRNE
Zx, FREIMRRSLAIRSVEETE, EIZIATEydApiFiRAL T startDestroy A TSLAIiBIETAE, 15
IKIZAEZNE FZMIPRAPISEA,

1 virtual void startbDestroy(void)

startDestroyig KSR RIS LHEERRE, ZREREEHAR T SEEE T,

o F—MEBNEETERE=HXAMEBETAPINEENLZEE, ThEHEY
YDListener.notifyBeforeApiDestroyiBR5E—MERE4ER. SRS, B8F
notifyBeforeApiDestroyfIEIERELH, FrBAPIFRHIZZINEEEBETTAFERA, YDListenerhlIZR 5
EEREBASHKERE, ER2ydApi LATERIEIRREIARydExtendedApi R ETRAEHRIPARTLASE
Fa.

1 wvirtual void notifyBeforeApiDestroy(void)

o BMEBRMETETERHEREEUE, TH/EiE@IdYDListener.notifyAfterApiDestroyiB4IiEED
SEREER, TESTE, BiEnotifyAfterApiDestroyfIEIERET, FRrEAPIRITHRELAR MAPIFEE
BRI Y TEER.

1 wvirtual void notifyAfterApiDestroy(void)

BEEARG, BETEEETIIFLAAIYDListenerF2E5Lfl, AREASTICHBIZLG), TR
B, SR LSRRI TRYAPISES.
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4. BZE
4.1. ek
4.1.1. FERE

FEREI AR A B1NG, EEMIFNG@AER, MR RZAFEREHI S A AE

@, LUTBo5IT4E.

ATETECHREERZARS, ROTCENEESR, ZAEREANGEERFINBIN
HETHRRFNZENBPEEE, SEERE. BYEFE. ISR, &R BoXEMNE.
BRIZIARIEAER 22 S R B HIEE T LA CTPRIsyncmergesi#& CTP R O EEAEE, ik
FRBITHREAN BIEIERNS N EIRRREH, AT REFKARRSEIRERIITIEXRER,
ZIASINT—ERERITE. MRZXCHERNEREESEREMEN, ZIEBARIEINFTIEE
EEHER, LIBERBEAZRENELCHED B 5XZRIFK.

FERETATLAFEYDACcount.PreBalanceh¥£EY,

4.1.1.1. HiEI3Z S FRERE

HABSAZ Z ISR R M CTPAIsyncmergeal#E CTPRAGEIERZ O FZEERITERKEN, HitEA
T, Hprelam, RS, ShRAIRHEMEERNFEIETEREZNN, BElREEDA
RREHIgERT,

WERA = FERLES + U8 + BT BN el — B2 B e — [ € ST 55

Bz LERINERZLCHSIREEEITINY, AT TESMAEES LNEENE, RECHE
HEEENTAZIRSTIRIRER, XMEERBR, BRIREFENRZHHTIEFRIG,
BEESHEANRSROTMIREEERNMTE, AERTUNBTEAESNAIKAERS, ERATEREN
EXREZEMIRA DR Z R, REZAERITZIMER T XMER, SRIEESEZABERN
RN, ENRCHAERDRZIBOENG, HESEES OSBRIMNGEER, RXEBTREE
ARESECREFIRIEERERaNNaAtt, FE2XRSRERR, THEE—RIBEME
BENRSERREINSINTEFT100%IEHE T, RAZEETILUBITENE S RRELISTINT
FREEAITIR. XTREFERRENESXBEENS R,

EENARZE NSRRI EZANEMRFEEE R ZIHRAE HED A Ea P ERR S ERRED

B8, WITHERMR, RRERFEHF1005N G, ERREEHTOES0SNm, EEMRBEESFOE
7205, BBAERERTEEINHIER T, REERRENREAREERTIF,

2 5FR tEERE tEEXRBEN S HEERRE & it aR
SHFE SiE 80 40% 32

DCE SiE 80 50% 40
CFFEX ik 80 10% 8

46/ 161


af://n1060
af://n1061
af://n1062
af://n1067

RSER tEaxs EaXRB SN BE(EARE e AN ER

CZCE Hifh 20 20

4.1.1.2. iEHZ ZETEREN

SR Z FIRFR E A LA SEA R A P — R EIEREBUR R B E ARG, AREd RSB
Bl TSRS, XERZAHEFAINE. RISATHRESRNS LIRFIBNINBNLRRE, ZiAtEx
R MRAEERERENTRR SO (THRIFDLLE, EREEX, TiAEAPILERY) iF
7, BLINZINRERFENSEROCImmc ERYM (REEFARHEIE) . PE L. FERI=D
HRRPETERREN, BEMITEIERAER, ERABELARERBIARSRoEZ21AE
STETHUTRARESEREE LERIFD AT BERERER, ERE—ERIESFRMHAIIEN
SEMGRSTERESIENGE, BTRBARKHETEAREETREEE, FRBIRE
AL EZBI LA TARRA.

TR BT iR Ocfmme B (REESFARHEEE) . PELE. FERI=HEER
WRREFEER, EUFEEHEHERTZERGIRRS(F Ao &,

T4 350 = B  prame — W TRE S e — PRI RAE S e + Min (SRR £ 13y, 0)
min (TR 4 s 0)

A ARIE R R SR TR Ml SIS A RGOS,

POIHERLS g = PIHRA LB 50 X TR G + VI ESS  fme — man (AT BLA LT

VRTITHERLRS 5 = VRTTHRAN Ll 550 X TTFIHE & 5+ VRTTRAE S prme — man (AT BLAM LY

BEBSTSAAREHEES], SIARG VGRS T itarh S RS,

HERLR e = P TTERLRS 550 + VRTTHEALGS 530

SHIRRZARI, BENEREARERR, ERMREMRBESREZRBAIBFOMN, B4
EEMMRTEERRN, BUERAX, BEBR FEENRA0.

WERET = WERLER — B2 YRk 5

4.1.2. SRE

EZARRITH, FSNaEd T IREEEENS AR NG, %IRBEMEHIZIAEE LAYEHSIN
mEEEEN, HPASMESNEMbEERIEREN, MRAEEXRZEETRES LHAS,
BLAZRAEMEHAZAES LBSMNAESSE HE, BEMSERFEAHEE. XEMRNSINEE
{EFRBREAIEL ST 7R,

MRZCHBTRRETESIMF D SE RRIRZELAFSD, BANSHHENRAHYBRERS
REASEM, HFENEBNERZRBEENNAESPRISANG, MEEXMER FAMIZER
REFEARE, DRSERRERRF100%, BNRIEMEEIEL.

{EAydExtendedApifdi%EE T LAARAYDExtendedAccount.staticCashBalance(FRENER SN ES,

A

gt i 0)
&

ey 0)

2,

~
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AN = FERE+ A& — H&

FTCTEAMERERNF, SREERTARRZBENNAESPHSEANG. NRRRBAFRRIRITE
ERES, BAMAILIERREERRERTMENEASREIARREEBERIRSTEIRIIEE.

{EEydExtendedApifYREE AT LAFEYDExtendedAccount.BalanceSKENS5RE,
SR = (AN — R E) x REMHRE
4.1.2.1. ZE(EAIRE

ZIEFHRTIRERSFEARESRZSERZANBING, RESGEESHNESFEAREINSAET
100%, FALURBEEARSEY. ZEFEARENIREETLUMNYDAccount.MaxMoneyUsage+3REY,

HERCERBERSREAGBRESEZAECNRSHEARENFHET, REETLUSIMENENE
MBEERSREIRAIINEE, TNERBET—MIFRiReA.

plan, FERBERMETERM. K@, LE=E5ARRTRS, Hdtla/n10057T, REfE
FARRES5I7950%, 30%F020%. 7K@, FlFHBE 7RISR, THIEL FEHERE
RFEARESSHITRRSABIHSWARIEER. B, BOALTEREERAIZIRS,

FREFR Kk LHARR

VIR EFRE 50% 30% 20%
SREL 50 30 20
AZ 100555 RER 100 60 40
HFrE RSN EE, RERNESFEARE 10% 20% 70%
JEAHRESREN 20 40 140
HE505FRISRER 15 30 105

BRERPEFtydSync A LABIBFEECTPKIER FHIE A STV A RRLZFEZIAEE, BEBILKRR
ydFundManagersEll T ZEZIAMEERIRSFIRIIRE, KLERAIIMGIREEFFOFKRIKFLUEREE
ERRSARERBITEREE. IBFTERRALCHTE, BR LATRNRIRFGEECHRE
MEEFD.

4.1.3. Hftiillas

ATERETERENENHENTD, ZEERENEMNHENGT AP ERZERAIEBD RN
m. SN ERSEEERZEX, REESTHERRZMREEEEVAEENTR—IREE
RESINEEERR, (BRE LANRETI—EEENESIFEERENN, XELIFEEENAVES
TR EIE AR ERIpREEE, IR R EIEREEERREMAESRIS N2 ERRY, 22, MRZ%
RZAMARAB—ERE, PBATICZERNEMAMEL, HabSNae &R, RERSRISISINGER
HEATUN T AR:

BB = WECTF RS + MR ORS + $RHE — T4
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SNSRI T, RERENRESNEIHENTITEATN ™R, BT ERRRE, B8
tEENRENahENGEFEEERE AR

AR = AN X BEMHRE + 388
G = WERE x B IR

SHENG = 5B + S HIRTE

WETTEAL & = WERE SR + FEHIRCHT(H

iRz RBefEydExtendedApiH3REX :

o I ER: FAIYDExtendedAccount.dynamicCashBalance()3k18
o 5BRENEE: ARAYDExtendedAccount.cashBalance()3k18

o MEESINES: JAFYDExtendedAccount.preCashBalance()3k18

o &SHEMNE: JEAYDExtendedAccount.marketValue()5k8

o HEM{ENE: AAYDExtendedAccount.preMarketValue()3K15

4.2. oS E
%S = SR8+ WP RT + min(TRFEER,0) + HHRIE — F4:3%
— TR RIE S — SRR S — HIBUTAURIE S — 134T AUG 45 &40

{EAydExtendedApifgiEEE T LAJEREYDExtendedAccount.usable SKENAT iR €., RBISENE: =
CERAANTHE, HFeSRENR. Alt, ZIXETETRERSINR TIHFCSIR,

YDExtendedAccount.Available SaTHRELLRIEER, WTIIANATLAE HAvailableF R BEIER
SR, EitbAvailable2AgEERF o] HER SRR,
Available = 5% + W F RS + #8R & — F28:9%

— TR RIE S — S IARUERIE S — BIBUTRUERIE & — AT BUA S5 4501
HFAPISIESRIFTEIRHILAR BIFEHERINMEH AT EERE, TEaSHEAPI LEREEEHEAE
EFIEERESAEMELNERAE. —BXEABREEEERSHAXRRSHBERT, NREFE
WARREAEMMESIEENEFHNERER, TUBRLLHMNMES BETRBUERRIEEE
R, wEEEEAAvailableHAZRTARE, FEHRPositionProfitlSIREPD 417,

IR EMAvailable FERIFHER A BEETRIBRITNITENGER, BARFSINEE RN E SR
ﬁuo

4.3. HAE

LISEEFHASRER, ATLUEIDYDAccount.DepositERBRITANESSE, Bid
YDAccount.Withdraw3k8Rit A& &%%, YDAccount.DepositflYDAccount.WithdrawfE—"N325 H
R EIEIHBIEAY, YDAccount.Deposit-YDAccount.WithdrawBIEI541524 H HH N £ 1%5].

WENRGEHES AR LUETYDACcount. FrozenWithdraw3kig, GEHESSMAME LB ITRS
SIREMARTERIN, KLBERALERTYDACccount.FrozenWithdrawStERIF, BB ELHIERNLE
At SBRINEHE S HE S EHERNFRE S,
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WMEEHAESHEHESGER, £@idnotifyAccountBRZIGEZE, BHFYDAccountEftt=FERE4ATK
tESBAENREE, EREESTERERFIEN A= FERUBARERETHAR.

1 wvirtual void notifyAccount(const YDAccount *pAccount)

4.4. XFIE

L ANFIETTLAMYDExtendedAccount.CashiniEEEY, HERSEA{THRFIERED U BINFIE, HIEE
FIREIFISHEINFIE, REFENFISIIRZINFIESSFHITEEZFERCH, FXDGEENFE
A E,

HASUREBEMEEAHE, BIRIBIRBENA 9T E S NEYDExtendedAccount.CashinshigiR;, BEEIR
BRI EESENEE, SHERPEWER, EAREMENFENFISBESBERSINRE., [
BY, XFEStESEE KRR miE RIS,

4.4.1. REBEVFIE

HIR LS IR AU R ATU9:

BT I BB & = — ks x S ZsRM x R

Hep, SiREAHNERT, MEASKERINT, SIREIBRITER/FAK/FOKES, MTEAIREBNTE.
HI SRS IR S RIH B ATUS:

SIBGETT AR & = Hrfs x 52058 x AL E

Hrh, 18 F|YDSystemParame? (Name, Target) /9 (SellOrderPremiumBasePrice, Options) HY
SHEES, U TYEARESHENRARIOLGES:

e YD _CBT _PreSettlementPrice: KEZSE

 YD_CBT_ OrderPrice: ZJfRERITHINERRT, MMENEMERINT, SiREBIIIRINER/FAK/FOKRS, M8
TREBNTE

o YD_CBT_None: FNEIMRFIE, EEFMIEH0, BIEINEZSERBRASKENFIE. XEHA
BERST, EREERRFIRERNSGI.

4.4.2. pEENFIE

HASE 75 plae A SRR ATU9:

WABCETT AR & = —aCh x G208 x IR
HAR 275 plae RS AU E AT9:

SRR DT B & = At x B 2RE x PR

4.5. BIfH(E

WEIARU T = WIBCEFr & X PSSR x G255 — WBCER G x FEEEN X GL4RE
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SWIBHE = WIBCLRGE X 5o x G458 — BCELRG&E X B x S45%

FEER FEFNS HAN B2 BB LUEIZ YDExtendedAccount.PrePositionMarketValue#
YDExtendedAccount.PositionMarketValue¥£EY,

SHINHERERFEZ EETRESENMTENER, BARFETSNBEENE SRS,

4.6. F4e%5

IREBFELBEIRAMINEUE, BERFEBREREBAINGNE, PRRFELERTERSIAIRHRIZEY, ZiAtE
BRI HERERFERE,

LTS3 = HRER < TG TH %

MR TLE% = HUREH X WAGETLER

T REFLD = AR x FORETLERE < AN x SLRH + IO FTFFLER)

THOHATEN = PHER x (PHRRETHEIE x BEh x AT + T4 CREHFT4E%)

THEORA TR = PHEGR x (PHEOREFERE X B x GATY + THECHRZGFEFLER)
TR = Y MEFER 4 ) TR

CIEEES D CIEEE €2
+ Y FERRTER 4 ) THORRTER+ ) CTHEORITER
P T & A IR R % I WL

A FEERAT L@ S ydApidfigetinstrumentCommissionRate, FREEEZUN TR, EHEER
ERLIMURIRE I LAE—RE— MRIEEER.

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

IR EIRIERIE S ZRANS N R R TR :

s FE iR

YDCommissionRate OpenRatioByMoney F MR FEEER
OpenRatioByVolume FERRBFFEEE
CloseRatioByMoney FEREG AT FEEEHR
CloseRatioByVolume FHECHRRBFFLE
CloseTodayRatioByMoney SO FERERER
CloseTodayRatioByVolume S CRATFEFLEE
OrderCommByVolume IREREEF LR
OrderActionCommByVolume BB EF Lk
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FEARZZECFEENTER ZEXEI, FZIATEYDExtendedPosition.YDPositionForCommission
HEPTZECRTFEETRIECHE, REFYLUEIIITAYDEXtendedPosition.Position-
YDExtendedPosition.YDPositionForCommissionsk 8T F 42T ENTES BHE.

N EREEDIIN SIS RRTFHE, IREAETLUEITYDExchange.CloseTodayFirstik{§iz&
LI Z AR BMEFS.

THEZRBSNMRZAETEFCFEEN, ERINS SR EBAmINT:

ISIEATFELEENFCHA. BT HETeRSHISEHAEUNRATIHEASRISHIEE
ARRER R BRIRAEIFRY, EIBIRIESCIRERZ RIGFIERRFEER

o XIT EHARRFOREIRRT, RIEFSEEFIFESRE
o XWTFhERT. KPR, | HIRTFOIABERT, L FSE
o XJTF LAARFNRESHT, SCFIEE

ERFTEEFF AR AN F 22, SFEBSHIRETK.

4.7. ZERIFRHE

ZARILEE. FERSHFCHEAFEMEEERMR, MEEREEFinERSESHERNET
815k, Alt, FEEEPIRFREISIFCRS, IEETRZESEaIMRE—E

BM 1. 98 ZIXAPIRM 7 SR BHRIFFRIISRISCRTHIING, XNTERAARAPIRIREE
BT T AERRERNSE, BEIREAPIFENFFRIRecalcMode SEIEILMEEAPIRI=FRIFE, o
BIEXA. RITEHTRINEN=fMEl, TEEDBINBX=FH.

4.7.1. KA

KiARFEEXAEMRFE, FEEREEBTRERFAIRIFIG .

XTFERYdAPIRIREZE, BTYJAPIFIRBITERESMFE, RBit, FranREF LIFmMxemiREEE
1787, APIZEEARSE5ENTRE.

XJFEFydExtendedApifREE, JIRABBFTZERIFET, FTLUBITIEA
recalcMarginAndPositionProfitIFH{RIEEFIFEERS, J@MArecalcPositionMarketValueflFiiFEmH
B, XRPMREITRASE., BTFXAENASEMTEHTE, BEURIERKRTCPITE
(ConnectTCPMarketData=yes) , BUIEIRLIZRBBEMITIBITERIFET.

4.7.2. iJATIBE
T RTREIA LR IR R E BT BARF S AMERZTNENINEFCELRITIE, MRENT
T —MEINGS, SieBNTREEMEZ), LMEERTENRIES. BREIMIFITEHFZ

Hiz@idnotifyMarketData X518 RS, WREEEInotifyMarketDatalilBXAY, 1&{EAsubscribe
BAYRITRE), AMERRIERydApiflydExtended ApifgiR B & B EEED.,

XTHERYdAPIRIREE, 1TRRIARSRIFTAPIFRYDMarketDatafTi5, REAEJLAEZEBRIN ST
AU SR B1TRIF.
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XJFEAydExtendedApifgiREE , 1TIERRFfEydExtendedApizd, SIKHEEFRERIFS, SILUE
dAArecalcMarginAndPositionProfit/lFT fRIEEFHFCES, J@recalcPositionMarketValuelgl#T
FEhE, XA MRECITTBMASEL,

4.7.3. BiER
BiE 88 T iTETEEREFTEINRE, HENEME, S AREZEERIAPHRME T EH—FEA0 4,

XTHERYdAPIRIRRE, N7 BERBNIRE B BT I RERIRERRTE], APISET notifyRecalcTimel@ANR
RERGNZINZERIFRIE, REETLMEX MR EAEE CHRIFTGE.

L RIFREEKE_ E—XKEINTCPITIERTE, FESAPIBE N4
RecalcMarginPositionProfitGapFlRecalcFreeGapHig B {EITE R, He
RecalcMarginPositionProfitGap 2 e R Rl aR/NaR, S/NETLARE 7910002F), KT
1000EF IR BISAWIEEE 10002, RecalcFreeGapRisZ e RIFAt ST IEEAREHNZLIE
B, HIREXEAHNOE1002F, FrEBHIZeERIREBEHSHEENER ZEROINGEE.

BiRTERER, YIS RLeRlHFitiaisZ/RecalcMarginPositionProfitGapZfg, LAAPILXRIE
BITCPTIER0ZERY, LI2S0ZMHKEA—MENER, EZICNER, ARzieNERFI/ERecalcFreeGap
R ERIRIIERAFF AR ERD AR 2 RIFAIE., fRiZRecalcFreeGapH100Z#), WEUTIBAIRT R
R0ER, AJ{TRYAIEER 1002 E 1502 HS0=AIRTEIER, MEERIFHYEEN9100Z7),

ERATIESEERNK, SHTeRIFEngEafiFetad, EUWSKEE T —MrIPATE, BIIEE
RRIERTE#BIE RecalcMarginPositionProfitGapAI3 St ER B RIFANE, ydApiNl&iEd
notifyRecalcTimei@&12 & mlET,

S F{FEAydExtendedApifigRE, APISELZERIFET BB aNEArecalcMarginAndPositionProfitf]
recalcPositionMarketValuefl#r, ToERBZERSHAAS, LY, notifyRecalcTime=TEVERA ML
AR MRFRESGENENSESE, RRETUBRTREREEEMZET =ia T RIghz sMIE M T{E.,

ZIACER AR R B BT R sEAVRERRTE), (BEREIRERAERIRBITHEEH T ZIARNRITHR
Hi, B, WREAIEREINMENRIRIFIIESIREANEIRSRE, ALEERESHEEERITR T
BRI, BITSERIFERTE.

53/161


af://n1295

5. 15€
5.1. B4

BINRZAEERFCHNALXERRN, BRRBATEXS TS OECHEE JESHFEIEES, B
R BIAAATHEX DS CHES, RBEINESTHEFEES, REEMBIWS L (AIIIFESE
Furgh) By, Alt, ZXEERZMINTFCEEII TENISCEN. AT ETREEX D SR
REATERSOEN, BERELABEEYDExchange.UseTodayPositionfJ(E: MiZEATrueltUIFRT=
ZRBFIXD TS EHES, BERRABSERKZIFCRIINSCIIES,; HiZEHFalselNIFNZE
SIIAXDSEHES, DARFERA—RFCRERINAIRFC.

YDExtendedApiflFBHLAS N SZXEENIIALRSNEA—H, EITEFELLYDExtendedApify
B YDExtendedPosition9ffl, NMAE LARMIFCEMNFTRATIHEFLEE. FORSHASSHIN
WFIHEXIBEE. YDExtendedPositionfISIFCEMEXRNFERN TR, ERAEHN. FCHH. F6
75 R HERIRS.

FE i1
getinstrument() =g
FEHH

YD_PSD_History: FEE
YD_PSD_Today: &6
ERXZIAX DS CTIES, —#(FERYD_PSD_History

Ayl
PositionDirection YD_PD_Long: Z4F6
YD_PD_Short: Z34EFS

1RiRrES, BRRZTSRERNEZIRIENAE.
HAGSRZ BRI T
YD_HF_Speculation=1: &%l
YD_HF_Arbitrage=2: EF|, RBEREM>FF. AETHRSER,
BRI EIFENRZINFCRE TSRS,
HedgeFlag YDExchange.UseArbitragePosition AtrueAt R RZRZ BT E
NRZZTFE, BUART
YD_HF_Hedge=3: &%
RN A Z AT T
YD_HF_Normal=1: &
YD_HF_Covered=3: &5

PositionDate
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FER %88

SHIEE THIRECE
EXDSEHFE, WoARFAEAERFEHE. RRERS L

Position NS ECHECHIFEE
EAXDSCHES, NRRENOEFREZCHRE. FRFRIrELEH
BECE
HEFEETHATESITENGCKHER, RREARFCRIIIZIR
PositionDetailList A Feia AR AsER

FERREMERL EFFRZE—EIFE, RIS FEN

HRIEETHRATFEEZTENESCE, (NMEARSSCHES
YDPositionForCommission  B4E®, WETEFFEEITENSIFGE/APosition-
YDPositionForCommission

HAERFCRECESSACHIFONER, RRASHTRINFRREF, BRFECRHRSSASHIIFE
R, RRABERIRFRORER. BTHESRCRANEHRURNNE, BEHREELIASCE
MPEERFNAESFCMBRERHCHIAL, IRFETNESHCESERXERIRY. BRRERX
PSRRI FHASTIEE.

o ERZXDSCHINECHT,
o FBRt&XIPositionDateyYD_PSD_TodayRotF B 5emLA TR E:

» IR AFCRIPosition A FTISIF G E
o ORI LA ORI TR S IR CHERAIAE
o FEEIEREEZEEIEEYDInputOrder.OffsetFlag/sYD_OF_CloseTodayak&
YD_OF_CloseYesterdayy BlIFRAFESEHE FHE (WMIRIRENYD_OF_CloseNSAEBantLiR A
YD_OF_CloseYesterday) , SXIZ&/MMAYEFGTTRLATRIE:

s IS EEHENECHPosition  FFHESCHINESHIZE
» RRSGFEFENIRFER RS ITEIF R
o URFFAAX DS CHIESHT,
o FBRt&XtPositionDateJYD_PSD_YesterdayfIiZ & 5ek LA TRk

» EIIRIRHFEHIPosition ABFIEISCAE
v EETFCAHINE AR CRIRT RS I ERIRCHERIAR
" ERZDIIIFHEGEHCWS, BHACHRMIZ LA CHASITCHERAINE

o FEHHRRBEZEIEEYDInputOrder.OffsetFlag/sYD_OF_Close®R~¥FE (WNRIZEN
YD_OF_CloseTodayak&YD_OF_CloseYesterdayll|&# BaF&#/9YD_OF_Close) , &7
PositionDateJYD_PSD_YesterdayHiF B FemlA T R/E:

s XS RAFCHIPosition A E

v RS TERINEES RS ITERTCHER

= ZEYDExchange.CloseTodayFirstAfalse, N{LZc0YDPositionForCommission; &
YDExchange.CloseTodayFirstgtrue, REHEECE>FATFERFTENSIHCEN, 7
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&M YDPositionForCommissionslifATFEEH I ENSHCE L ABENERD
» ERGIHFAGRHCEMBESWSS, WIICRIRTH e IR LA R RS G - AIIR
BHIBEFCE, ahixeB=l, NIRRT AFNINFLEESFCHNINE
IBEERRTCE, FEESSRINAESHFCHNAENASHCUNRESE
o HERS, NFHENEMNMFCHRIMFERSEIFRIHAEBSHSHENI, FANEH
FONESRCRRE, RESH, NFESHNRMICHNESHOIRENHEEERES
HENW, ERHBEAZIRNMFCHRMFCHNSENSE, AR RFRIMTCPRITURIRMR ST
Rl

5.2. i

KT RBTEENRydExtended ApiFhEIISERIFFERIGIER, FTEEIIERRETydExtendedApilyZithE]
REIITRY, ALREESREFITEIRRE, BATRENENREEEINTHEE, Y s TRk,
FrEEETS RS EnotifyCaughtUpLUETER, SUISRAIREBRZEIEREMSEFCEIENE
H. EEIRRVFFERSE OUECMBVAGED.

5.2.1. EiFHIESHIRESE

BRIV ANEAR SEINGS G RT LA AgetExtendedPosition/5i%, IREIRYYDExtendedPositionZEHaiEE:
ERIOEEN,

1 wvirtual const YDExtendedPosition *getExtendedPosition(int positionDate,int
positionDirection,int hedgeFlag,

2 const YDInstrument *pInstrument,const YDAccount *pAccount=NULL,boo]
create=false)=0;

AR AT ESE0RBRIN T

el L)

EEANSCRISCHE

YD_PSD_History: REG

YD_PSD_Today: &6

HXBMAX DS CHRES, 1BFERYD_PSD_History

EEAGCRIECHIM
positionDirection  YD_PD_Long: Z3F6
YD_PD_Short: ZS5L#%6G

positionDate
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hedgeFlag

plnstrument

pAccount

Create

BIRRET

i%Ag

ETINFCRIRGRING, BIERZMERERSEIZFTRIENX AR,

HAGSRZ BRI T

YD_HF_Speculation=1: &%,

YD_HF_Arbitrage=2: EF|, REHFEM3KF. NETREER, ZENER
FENRZIFCIRM TS8R <, YDExchange.UseArbitragePosition
Atruelt R RNZRZITSHFEFNRZTNFE, BUARE
YD_HF_Hedge=3: E{®

AR EEHAN A Z RN T :

YD_HF_Normal=1: &

YD_HF_Covered=3: #&5¢

EEIRRSLIRIEET
IHENULL, FREFAZAIAPIERIKA

LHEAASFCHEGREETHC,
EAtrue, EHAEIEFCHSIRE—FZFVIBHIECERNNEE, B
false, HEAZFFCITSIREINULL

LA AR EERFeSE HEAHEENEESE

1 /// positions must have spaces of count, return real number of

positions(may be greater than count). oOnly partial will be set if no enough

space

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

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

5 wvirtual YDQueryResult<YDExtendedPosition> *findExtendedPositions(const
YDExtendedPositionFilter *pFilter)=0;

AR RS ERFRMRINRIBEEIN T R:

1 1if YDExtendedPositionFilter.PositionDate>=0 and
YDExtendedPosition.PositionDate!=YDExtendedPositionFilter.PositionDate:
2 return false;

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

ection:

return false;

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

10 1if 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 1if YDExtendedPositionFilter.pExchange!=NULL and
YDExtendedPosition.Exchange!=YDExtendedPositionFilter.pExchange:

17 return false;

18

19 return true;

S#YDExtendedPositionFilter& NFEHES BRI T :

FER L]
ZEEFCSCHE, RENOFRRZSHAERL
PositionDate YD_PSD_History: FEG

YD_PSD_Today: &6

EEHENSCRIFEHM, IRENOFRTZESEHFER
PositionDirection =~ YD_PD_Long: &6
YD_PD_Short: ZS5Li%6G

EEMAR RIS, BRRBMSRENRZZANENAE. REN

ORNZSEALE

HAGERZ BRI T

YD_HF_Speculation=1: &#]

YD_HF_Arbitrage=2: &8, REREMGTF. AETRERER, ZXNES
HedgeFlag MEHEMNRZZIIF IR TSEULET, YDExchange.UseArbitragePosition

AtrueltFRNZRZITHFEFNRZTNFE, BUWARRF

YD_HF_Hedge=3: Ef®

RN Z AT T

YD_HF_Normal=1: i@

YD_HF_Covered=3: 5

pInstrument BEEET, REANULLNAIRS]
pProduct Frmistt, IREANULLARE
pExchange RZFTEET, REAINULLUAPRE
pAccount R EBIREZIZEINULL
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B ERERRE RO EEERKERYDExtendedPositionfE3HEH, WMRMDERIKEREUT
My, RSBASEEERENFE. TeMNERERGREY, A5 E0RRERZREHESH
FHRUFCRIRE, REBEILURIAXMTR, AILUERfindExtendedPositions(pFilter, 0, NULL)SR{R
EEREH B R RIFF CRUSEL.

o REENFARERCASMBEMDEHRARKERBN, JUESHBAMOERIETTEE, AR
BREIREDE

o AITFRIRRABURFCREH, JREFERRBR (BRESEFEH, B IRDECAITMRER
B CHEERRRER) AR RERMrIFe

BRI AR B B R A D E AN ELMISFENTE, (BREBRAEEERTHRETER
EAYDQueryResult.destory() i8S BCAIZSIE], Arl{FEFEdeletefffifk, fBECEESE—FSE:

o ATTERNFREA—RHERERERIEFE
o FEENRREFERRAE TaEMEBRTEDENZE, MESRXERHSSEHIITE, M=K
IR EC SR EFIFE KT,

5.2.2. HiMEISE

RN RFE O LA getExtendedSpotPositionFi%. BENXFETFEITREENNEISZIETF
HiEG, EAERTEEALER, B8EELEISES,

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

AR LR ESE0RBRIN T

S 1588
pinstrument  EHERINSLIAEE
pAccount IEENULL, FaERZERIAPIEREIKF,

LTINS CHERIETHE.
create aAtrue, HHAEHFCHREI—FZFVIBHEIFCENONEE,; & ofalse,
LHAENFCHITSIREINULL

IR[EIAJYDExtendedSpotPositionZEFafRaN Rz~ :

FE 1A
Position RiFGE

ExchangeFrozenVolume FHFERACHIESFCE
CoveredVolume BRACOHAE

ExecVolume EHEMEIRUTINEIELEE
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FEB i50g
ExecAllocatedVolume E+1 BTN EE, E+1BEPARASTY

ExecAllocatedAmount

E+1 BTN EEEH, E11BEFASEMN. HEANBSEHYE
ﬁo

SIARETHEERIFCNGE, AEETUSIREE SRS AFERESMGIFeHN=E, BER
FERAREEFERAEENERYDQueryResult.destory() #HE D ECAIZSIEL,

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

using following method

2 virtual YDQueryResult<YDExtendedSpotPosition>

*findExtendedSpotPositions(const YDExtendedSpotPositionFilter *pFilter)

AR RS EIRNFMRINRIBEEIN T R:

10

if YDExtendedSpotPositionFilter.pInstrument!=NULL and
YDExtendedSpotPosition.Instrument!=YDExtendedSpotPositionFilter.pInstrumen
t:

return false;

if YDExtendedSpotPositionFilter.pProduct!=NULL and
YDExtendedSpotPosition.Product!=YDExtendedSpotPositionFilter.pProduct:
return false;

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

return false;

return true;

2#YDExtendedSpotPositionFilterE N FERIES 1IN T :

FER

1588

pinstrument &£+, XJFIEYD_YOF_CombPositionfJiREAERL. NiZESINULLRIABRS,

pProduct Femmigst, XJFIEYD_YOF_CombPositionAJiREAARL, WIRE/INULLNABRE,

pExchange RZATEEr. WREANULLRIARE.

pAccount RAREBIRZIZREANULL
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5.2.2.1. AEMEFE

BRIZXIRBIEES, TAERIRZERNERFCRR, NMEFZETHINERFCREERY]

FE. ATIHRNEFCAMERENER , BEefSNENE. FRFe. EHRUTNRIIERE

B2, XML TaRE:

o HEHELRAIMENARH, REFFSRESIEEIR

o BRACHELRIRNECMNAREN, REMREFEHEIR

o BHREISUTITSLIRIBRECNAER, RBAASHENEESUASEZTNES X288
SRBIRANMERCIES. BLfF EERNZITIESEERN, NMEESREERZIREK

AT BEEHIRBELARSREVERRIIEHFC, ZIARE TNEEaERS, WEERSERNREES
(BRIRSGFCTP) BRI EHRLEIZARBHNGESG. ELCHERTINEEaERSE, APIS
BE LT ERRSBENREFFERSATAERTS., ZBNIHERFEAIER, FE300RIREIEIE
M, NRRESE YT, BRIRRZCHAERR-E.

1 wvirtual void notifySpotAlive(const YDExchange *pExchange)

FERESEEREST, BMEES LIFERETM, ydApiflydExtendedApisiE@id LA T EIEKEE
%, newPosition AEFHIERIIIERIFCE:

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

B ERE{FER T YDExtendedListener, FPATE(EH{AInotifySpotPositionEIEARIATEERS EIRYEIE
notifyExtendedSpotPosition:

1 wvirtual void notifyExtendedSpotPosition(const YDExtendedSpotPosition
*pSpotPosition)

5.2.3. Hif)tHSISC M

DX AER ERRFIRRFTESIF IR T UAT AL, E*combPositionDetail DEM—ESR
SRR

1 /// getCombPositionDetail can only be used in SSE/SZSE

2 virtual const YDExtendedCombPositionDetail *getCombPositionDetail(int
combPositionDetailID)=0;

IREAJYDExtendedCombPositionDetail Z5¥{AR) = ER U0 F R~

FER i5t88
m_pAccount HEFCPAR TR EEMNER
m_pCombPositionDef HEFCENXISH
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FER %88

Position BEFCEA=E
CombPositionDetaillD BEFCIAMID, REHE LAATIRAATATBERY

DIARM T EAFMARNETAESHCIRENSE, EEAHERNERSEH:

/// 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

virtual unsigned findCombPositionDetails(const YDCombPositionDetailFilter
*pFilter,unsigned count,const YDExtendedCombPositionDetail
*combPositionDetails[])=0;

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

virtual YDQueryResult<YDExtendedCombPositionDetail>
*findCombPositionDetails(const YDCombPositionDetailFilter *pFilter)=0;

HIRr A SHFCIRARS S EIFMEMAMCEZEN TR, NMETFIEIEE
YDExtendedCombPositionDetail{&5E JgDetail, YDCombPositionDetailFilterigE fgFilter:

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

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

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

if Filter.pInstrument!=NULL:
hasMatchLeg=false
for (int Tegib=0;legID<2;legID++):
if matchLeg(Detail->m_pCombPositionDef,legID,Filter):
hasMatchLeg=true
break
if hasMatchLeg==false:
return false

return true
bool matchLeg(YDCombPositionDef Def,int TegID,YDCombPositionDetailFilter

Filter):
if Def.m_pInstrument[legID]!=Filter.pInstrument:
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23 return false

24

25 if Filter.PositionDirection!=0 and
Filter.PositionDirection!=Def.PositionDirection[legID]:

26 return false

27

28 return true

28 YDExtendedPositionFilter&E NF2ERIES1REB0 T :

FEB i71:):]

pCombPositionDef AEFFCEMNIEFT, REANULLNAIRS

pInstrument BLEET, IREANULLUABRS]
FERNASHCPRMTEHM, RENORTZSHAEN

PositionDirection YD_PD_Long: Z4iF6

YD_PD_Short: z=3LiE6

IncludeSplit RAEAEKMRANESISCIEM

B EEERREESLOEETEKERNYDExtendedCombPositionDetailfgEt£04H, AR FERY
KEARSPN, RSEATOEHEKENASIFCHA. TIeMoEKERSEY, A5 A00RE
EFBREFEEIZAFNASTCIHANTE, IREETUMBXMIR, LR
findCombPositionDetails(pFilter, 0, NULL)SRHRIEFKENHH E S4B S5 CRMANE S,

o AITERNFAREASHFCRAASMEMS BB KERSR, FILIESH B ERITETTE
‘H, MARSXEEEHSE

o FHENRRBNRASFCIPARESH, JRFEMRER (FKRBSAGHCIRMEE, 5
TIRD BRI BMFTE RS CIRENAEREXER) AR ERER MRS AN

B AE B RE DA RN E R ESHNESFCIANTE, BEEEREEEFERT
e EsnJERYDQueryResult.destory(fEE D BCAIZTSE. HEEGIREE—FhAA:

o AITENFERBRA—XHIRERBRIE S CRA
o FEFENRREFTERRAE TaIEMEBRTEDENZE, MESRXERHSOEHRITAE, M=
D EC SR EFIFER LT

5.3. {RIEE

ZIARHAE R Z RIS WEMAERNZR TS EREFBESRARST—H. FTEEIRBNE,
DAMEREFRERE XS LHIFT. s8R EMIERSHe—ESHITERLRIES, BR
BRIt TR RAEREFESRFEWSAN_EA—E:

o XBFTHINAESRILE, ZESEREFEERFNHELDZA—H
o XEATHER, ZMMCIFOMER—EEBRANTEMETRIEE, ERTFEEERFZENRITE
TREXNANEMIE I EERRNKILNER.
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Ft, BRT LIARmNSEFIINZI, FERBIATMRZIAMNEREFES RS FRIESENNIZET
£—HN, TERZHIR, SEARZMERINE. TREHRET. BaEERTAR, MSHZE
BENERTREESRFARHMIER.

ZEAARRDIREFERESITHFCRIEE, MER—SMRESLE, TEXLRIESHEEERS
RESMFSRIESHE IS ERLN, NEERFEER, XXX TRBEFRIESMFSRIE
&, (BREHEEREEAX DRI,

5.3.1. (RIEE=E

FTERCHRILESE, BEERIIZEIENMNANIRAES LRRIEER, BicREEREFER
getinstrumentMarginRateX kBRI ANRIEEER, MAEREMYDAccountinstrumentinfodisEEY,

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

IR[EIRYYDMarginRate5tMER T AR unionFER, EERNEATENARRIRESEE, H75EE
&, TEBDIFIH=MAERESRE FTHRIEERSEL

M FERIER TR Z VSRS,

FER L

m_pAccount RIEEXRAERZEAIE
m_pProduct RIEERFTEr - mAsEtt
m_pInstrument RIEERY NSRS

YD_HF_Speculation=1: &%

YD_HF_Arbitrage=2: Efl, REHEXF. HETREER,
DIENRAITEFNRZIHTCRME T SHUERT,
YDExchange.UseArbitragePosition AtrueBt R RZRZ A IFE
MRBIFC, BUAFRSHF

YD_HF_Hedge=3: E{f

HedgeFlag

LongMarginRatioByMoney HEF £ E L RIS
LongMarginRatioByVolume — EFFEHHSL(FEESE
ShortMarginRatioByMoney HEF €8RS

ShortMarginRatioByVolume — EFFHHTI(FEEE

UM FEIER TSR Z A MmN RIS AN 2 iR S EIURIE S,

FER i%8E
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FER
m_pAccount
m_pProduct

m_plnstrument

HedgeFlag

CallMarginRatioByMoney
CallMarginRatioByVolume
PutMarginRatioByMoney

PutMarginRatioByVolume

1588

RIS XRRAEAIE
RIEEZRFEr-mAETT
RIEERMINAISLIRTTEE

YD_HF_Speculation=1: Z#/l

YD_HF_Arbitrage=2: EF|, RETEMA3FF. METREER, 2
KA ETHREANRRZIFCRM 7S8R R,
YDExchange.UseArbitragePositiongtrueBd Rz B I EF|

RMHFE, BNARSIF
YD_HF_Hedge=3: Ef{#

BT S BRI LRI =
BT FHEREN LR TS =
BT ST BN RIS =
BT BN

LN FRIER T LIRS AR R RIS,

FER
m_pAccount
m_pProduct

m_plnstrument
HedgeFlag

BaseMarginRate
LinearFactor

LowerBoundaryCoef

5.3.1.1. 2hiFR

BEERT, RIEXREEFRZNEEEAR Y, EBEREERN NELCH

1588
REEXRFEIRZERIET
PRIEE B mAvaEt
RIEE RN NAISLIRTFEET

YD_HF _Normal=1: Z&
YD_HF _Covered=3: £&5

HRHSORESR
MR
BERERY

BRife, S2CHEMEPRIESEN, REESWEILATE:

[ PAN
Be=

1 wvirtual void notifyUpdateMarginRate(const YDUpdateMarginRate

*pUpdateMarginRate)
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HRIEESFRENTRT, FRYydExtendedApilIEEERAR O REERMESHRE THZURFTESR
FPLAFCRURIES, ydExtendedApi S ZEERIFRIEESELTERIEXTIE, BE2FEAYdApIRIRE
ENREERETEFRIIERAETUNELUNMAFCRIES. TRAFFIRIEEER
YDUpdateMarginRateZFRREFIMRIESFNELTIRFER, RIESFEXFERATIIH, FTEES
E B MRIESEEN NAYRIESEAA,

FEB 1))
AccountRef INEIEZ=s
ProductRef ZhFE
InstrumentRef BHFS
KRIFIREES, AREFRESEIEN, 1<<HedgeFlagXIMAYIE
HedgeFlagSet L
wWiRE
SR Alg ; S RTBG
OptionTypeSet ,HHTR\ BES, ARFEAEANZEIFNG, 1<<OptionsTypeXdizAd(i
SWIgE
ExpireDate BAEEAR, FERTFERRENZES

UnderlyinginstrumentRef ~ EMEXNFS

Multiple ST, BENAR A SRS TR IS R

THEE THRZFERFRIESERTER, HNZTEEESTMEIFEEC (8Y5KRGFRRE) NRGIT
fi5:

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 }

7 if ((pUpdateMarginRate->InstrumentRef>=0) && (pInstrument-
>InstrumentRef!=pUpdateMarginRate->InstrumentRef))

8 {

9 return false;

10 }

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

12 {
13 return false;
14 }

15 if ((pUpdateMarginRate->ExpireDate>0) && (pInstrument-
>ExpireDate!=pUpdateMarginRate->ExpireDate))
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return false;

}

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

{

return false;
3
if ((pUpdateMarginRate->OptionTypeSet>0) && (((l<<pInstrument-
>0ptionsType)&pUpdateMarginRate->0ptionTypeSet)==0))
{

return false;

}

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

{

return false;

}

return true;

EiydApiIRIAFEHFERF S MFERIRLESE, (MUBIT:

virtual void notifyUpdateMarginRate(const YDUpdateMarginRate
*pUpdateMarginRate)
{

for(Cauto pPosition : AlTPositions)
{
if (applyToInstrument(pUpdateMarginRate, pPosition->pInstrument,
pPosition->hedgeFlag))
{
// R E B CPRIESRIHT 2%
userbDefinedUpdateMargin(pPosition, pUpdateMarginRate);

5.3.2. HIR{RIEE

S MRS HEARA:

B2 S BIES = (I x BLTE x BT SFNEXBEEE + BT FHNEMBEEE) x HR
BB TSHEARA:

ISR Sk OIS = (H X AT x 2T SWU 7 kT G + 2 FH 7 LA 4 %) x et
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SR, ITHEHIGRBRIESIHERNSENIREE, MEZEIYDSystemParam™ (Name,
Target) A (OrderMarginBasePrice, Futures) B9S#UEIESI, LATIIEARRSEHENRFZHLIES
I

e YD_CBT _PreSettlementPrice: FEZEE

e YD_CBT_OrderPrice: ZRERATHMNERT, M&AKERN, SIREARINMTE/FAK/FOKES, 1&A
IREMNMIE. XEMAEENAN, BEERFEFEESRALRIFERANSGR

e YD_CBT_SamePrice: SHISFGRIEEERXMBERINTE, BMFERYDSystemParam™d (Name,
Target) /9 (MarginBasePrice, Futures) HUS£{E. BLTHIGFCHRIEESXRFERNE
YD_CBT_OpenPricelif, HAESHRPIRIESERIMNTEEIEERN

STFHEE, (TEERIFCRIISHFERNNENTECE, MERAFERESEN. LEEE ISR
ZHITHHRNEEGERIRINETE, HIHECENTSIECHIE.

NFSE, ITEHERGFCRIESHFERIMENTCE, MEZEIYDSystemParam® (Name,
Target) /9 (MarginBasePrice, Futures) B9SE(EIRH, LATFIEAESEEBERRFIIES

e YD_CBT_PreSettlementPrice: FEZEEM

e YD_CBT_OpenPrice: &, ZEACMHEMTEFCIPANNIRIES. XERAELENSG
n, BRERETEESRAIRIFEANLR

e YD_CBT_LastPrice: E#rii

e YD_CBT_MarketAveragePrice: w3z

e YD _CBT_MaxLastPreSettlementPrice: SFMNFIEEEMNMRIARE

5.3.3. HIfURIEE

5.3.3.1. HmEIBURIES

JEFRT_LHBRT. ASUEFT. AFRT. IHRFR. XORFTCSAURSRERY.

B RIRIS AT

T TRUE- AT 4 = (WAL x WTRLE20T8 + ma (B kTR R 4~ B TR /2,
F TR R R 4 /2)] X K

BRI 4 = SERA AR x SERA AT x 3T S HUE BTRUES ST 4k

T A TR K R 4

BRI = maz((ITRUA—SEREE 20H%) x BIRLE 4058, 0)

EUE RIS AT

I TR BRRE 4 = (WU X SIS 20968 + maa (5 BX USSR 46 Fk R (8 /2,
FEBHIRIERI RIS /2)] x Hok

FBHIRERL RIE 4 = SEREA LM x SERAATRA x 3T GBI B HTRUES S (T 4

T TR B K AR 42

&

B HIIBUEE = max((FERIG LT x WG L9REL, 0)
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SR, ITEIINGRRRIESIERNSENIREE, INUNMEZEIYDSystemParam (Name,

Target) /3 (OrderMarginBasePrice, Options) HIS#(EREHI, LA TIIEARSEERNRARRILIES

I

e YD_CBT_PreSettlementPrice: FEEEMT. XEMAERENHFX, BEEREEESRAZFFER
7=

e YD_CBT_OrderPrice: HREAMMER, MEAKERN, ZIRERINTE/FAK/FOKRY, N1EA
HREBMHE.

e YD_CBT_SamePrice: SEIFCIRIEESFRXBERMNTE, BMERAYDSystemParam (Name,
Target) /9 (MarginBasePrice, Options) RI2EE., HIHIEISGFEIRESRFERINE
YD_CBT_OpenPricelt, EIRUREB{RIESFERANMEEIESEEM

MFHECTISE, ItEHNFCRIEESHERIMENFCE, PUNTEZEIYDSystemParamA
(Name, Target) /3 (MarginBasePrice, Options) HISHUEIESI, LATFIERRSEBERNRFRNEE
A

e YD_CBT_PreSettlementPrice: RELEEM

e YD_CBT_OpenPrice: FE&fi, IZEACMEMTEFCIHAXINAYRIES

e YD_CBT_LastPrice: &Frii

e YD_CBT_MarketAveragePrice: mia¥Igp3cin

e YD_CBT_MaxLastPreSettlementPrice: SRHFNMFIMEEEMIAE. XEAERERNS, BEE
MEFESRAIRERNAR

TR, FEETISE, EMSLINIEZEIYDSystemParamf (Name, Target) A
(MarginBasePriceAsUnderlying,Options) RIS#(BEREH, A TNIEARSEHBERERLGIES:

e YD_CBT_PreSettlementPrice: FEEET. XEMAERENASN, LEFRFEESRRIFFEA
g9

e YD_CBT_LastPrice: &FHrin

e YD _CBT _MaxLastPreSettlementPrice: EETNFIRELSEMNBOAE

5.3.3.2. BISEIRURIES
ERT PSR SERR,
RS HIN E R TS E AR

JRARHIRUE Bk ORAIE G = (BRI x IS Lol sl
+maz (B HKIBEM OIS — B EITIBURAE, BRI RE < BIIBEEMRIES)) x HoE

BRI (RAIE & = RS Z0As x Fal G 2TE x 3 TS B EBIIP LRERZ
FBIKIBUEE = max((THUY — FERES L0 ) x WIRLG299R%L, 0)
RISEIN BRI EATU:

AR IR B ORAIE S = (BB x IS Lol s
+max (B PIIBIERIESRT — B BIIBUEE, SRR R x BRIIPEERMRIES2)) x &

BEIIBEERRAIE®] = SRS AR x FAil & 203M X 3 TG AHIA BRIIBU S S RAIE G2
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B IR (RAIES2 = 17BN x Sl & A3fesl x 3T G A A BB Sk ARIE 6 %
EEIBUEE = maz((FALS 0% — 7T8U) x IR 23k, 0)

RRREZREEVE FYDSystemParameh (Name, Target)
(MarginLowerBoundaryCoef,MarginCalcMethod1) RIZ2#UE, BRIRIEEINNRERIERENIZ
0.5,

SR, ITEIINGRRFRIESIHERNSENIREE, INUNEZEIYDSystemParam (Name,
Target) /3 (OrderMarginBasePrice, Options) HIS#(EREHI, LA THIEARSEERNRARILIES
I
e YD_CBT_PreSettlementPrice: KEEE. XERIABRENH, BEERTFESRAXLFIER
A9
e YD_CBT_OrderPrice: ZJiREAATMMNERRTS, MR, SIREABRINE/FAK/FOKES, M1&H
RS,
e YD_CBT_SamePrice: SEINFFERIESEXAHERBAIMNTS, BMEREYDSystemParame (Name,
Target) /9 (MarginBasePrice, Options) RIS2EE., HIHEIRGFCIRESRFERINE
YD_CBT_OpenPricelt, EARUREB{RIESFRANMEEIESEEM

STFHECTIS €, ITEHNUFSRIESIFERNMENFCE, PRUNMEZEIYDSystemParamA
(Name, Target) 79 (MarginBasePrice, Options) HISEEEH], LA TIIEARSEERT KSR
7=

e YD_CBT_PreSettlementPrice: FELEEMN

e YD_CBT_OpenPrice: FE, ZEFACMEMTEFCIHANINAYRIES

e YD_CBT_LastPrice: &Frii

e YD_CBT_MarketAveragePrice: miz¥Igp3cin

e YD_CBT_MaxLastPreSettlementPrice: EF{MFIMEEREMNIIAE. XEMARENAN, BEE
mEFEEEREALRERINA

MNTHRE. FENSE, HTZAEERPIRBIRIEITRH, MULICITRE, KRISHNAIERSGE
M8 ZRIEEEMN.

5.3.3.3. IREHIRRIES

AL, IREMNARIESERE LD A& ERM, ZrmaBEsEHiEANPS
HREISI T XWMRESER, fla, SEMREN1.2, ESENRZIREER (BRIEMEZ
RIEEZERN12%, SRREREI7%)  BIRALHRN, SEMSYRIESEN15%, RERERE
798%, MEMERERT, BPRABIELMER.

REENEKIRESATTEATU:

P HIRUR K IRIE S = R RE < (BT + maz (RRIG A RIEESR X A& L0k
— Bk, RARORIRE R x RS LA1%)) x HIRUE Liofesl x $&

FIKREE = maz (AU — ZERS 29101, 0)
REIINEEMRIESAITTEATA:
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BYIIR T M TFRIES = 2R x (BT + min(maez (ZEMIEGLRIESF x FEAELAH %
— T ERHE B, S (PRI R E X ATRUNY), AT AU —IBLECET ) ) x IR & L3 x HioE

BYHEEE = max(FRIE L0 — 178U, 0)

SRR, ItHEENRBEAIESIFERNSENREE, BRUNMEZEIYDSystemParamd (Name,
Target) /3 (OrderMarginBasePrice, Options) HISEUEIRH, LATIIERESEUER RFERINIETS
=

e YD_CBT_PreSettlementPrice: KEEEMN., XEHARENHX, BRFARTFEEEERZLFIER
5=

e YD_CBT_OrderPrice: MIREAMMNERS, MSAKERN, SIRESIRNE/FAK/FOKRTS, M1EA
REBNTE.

e YD_CBT_SamePrice: SHIUFCIRIESZRAERMNTE, BIfERYDSystemParams (Name,
Target) 3 (MarginBasePrice, Options) FIS#E, HIITEINIFCRESXRERNR
YD_CBT_OpenPriceRy, HASURBR{RIEEFERIMMESEEEEM

SFHEETSE, 1TEENUSFC RIS ERNSEFCE, BIUNTESZE]YDSystemParame
(Name, Target) 3 (MarginBasePrice, Options) FISEERH], LA TIIEARESHER RFRILIER
A

e YD_CBT_PreSettlementPrice: REZSEN

YD_CBT_OpenPrice: F G, ZHEACMENTERCIBAXNAIRIEE

YD_CBT_LastPrice: &N

YD_CBT_MarketAveragePrice: TigIB3EN

YD_CBT_MaxLastPreSettlementPrice: &#FrNFOREEEMBIRE. XEMAERENA, BEF
mEFEEEERLRERINA

TR, FEEHISE, EMSLINTEZEIYDSystemParamf (Name, Target) /9
(MarginBasePriceAsUnderlying,Options) B9SEUEESI, I TIIZEARSEERNRARIOLEST:

e YD_CBT_PreSettlementPrice: FEEEEM, XEREARENAR, LEREFRFFEERFXBIFER

A9
e YD_CBT_LastPrice: &Hih
e YD _CBT_MaxLastPreSettlementPrice: EErNFIRELSEMNRIAE

5.3.4. HIBUTHURIES

5.3.4.1. EmAIBITHURIES

MR B KA R ES AT B ATUS:
T it AR TRATBURIE S = ((ZERFEARELE AT X BEA G 2TREL x FElE AN B T &80 2 L IRIES %
+EAL A LT TR 2 R RIEES) X IBCEAR AL
+max (TR — BRIELNELEFAT, 0) x WIBEZ15Re4l) < Hs
A AN BRI RIESAITT B AT
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i AR BATRRIE S = ((FERE G QINELS S x JEAL G 2093 x JEAl & LI 3 T A0 2 Sk ORIUE 4 %
A A LI T TR 2SR RIE S 2) x WIBCERlR A
+max(FERELNES G — 178U, 0) x WIRCE L1ofe%h) x HiiE

ERSREIEINEZIB9UNderlyingMultiply,
5.3.4.2. BREEHIRTRURIES
REIINEKRITRURIEEHITEATN:

RSB TRATAURIUE S = 17BN X B R EL
IR EHAIN BB TR AREYRIE S,

5.3.5. (RIFELE

RBAABRII SN EEFRO ARENDRESAESRIEESAMN, BRELHMEREM, BRERE
BATIEREEEATR, BRAFXFIEGTHMMALELIN, FRA—K. BrihErr. LR
BEIRFR. FBRATSIFRLMRIESISS, K. *BREAT. L3RR AaRIESISS.

5.3.5.1. ERKBFRIEE

MBEFMFFRESNRRXBFRESR, BRSEADIIBETE—GLRIZ M LRRI. BEREMM
RERRIESNSE, BURESBRAN—IBMZEL ESCREERIRIES.

LFHARIRERAT S A mEBRAXBFRESE, BASEADEETRE— RIS =LmRI. &
REMFHRBIMRIEESINGSE, BUIRESBARN—L9Z M L LRERIES,

FEMSEERERKBRIES, BARSEADIEETE—T-RENZ L=, ERCMA
FIRBAMFBIESINGGE, BURESBRAN—INZ=mE ESLREERIES. FRENENE
YDProduct.m_pMarginProduct®, ZFEIER 7 mANEK R (BKTEHAAEEEN, TJtEs
BEEVIRHEIENZUMBAAR) , BEFRIIFEmM_pMarginProductiEMizEK=mHNETFE—
RE. BRITSREMANTRAE, FrBRIBISHRIF. IC. IH, IMBFE—"R4E, FrarEREAR
TF. TS. TEFE—=mR4AE.

N ERBIEFRAIFESSRANARIESITENSZ, YDInstrument.SingleSideMargin/gTrueft
FNZENFESERANLMRIESITTE, BUFE5, BEER T L. seRfPESmRiARS
£9f9SingleSideMargin ATrue, {EHEFIGEAEREIESAFNS5RENLFIESITE, BAEKLER
ESITEPREIIRXESEH, LA IREREIRIELIAISIngleSideMargine#igE HFalse, LHLER
DIRERBTEREFESRANBIIEIE.

5.3.5.2. HE{RIEE
A NER SRR ES XS E T AENESRISNESE, TEEE—NE.
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5.3.5.2.1. HIR4HS
U TAGRBEERAIEREE:

e YD_CPT_DCE_FuturesOffset: AXRIFFHAGR M

e YD_CPT_DCE_FuturesCalendarSpread: ARIFTHALSESHA
e YD_CPT_DCE_FuturesProductSpread: XmSprHALTEmFH
e YD_CPT_GFEX_FuturesOffset: | HAFTHAEEXI 4

e YD_CPT_GFEX_FuturesCalendarSpread: | HAFTHALSHEHA
e YD_CPT_GFEX_FuturesProductSpread: | HBRTHRLSEERFH
e YD_CPT_CZCE_Spread: XBESFFER|

HIAS RIS FECZRMNIEEING, ARBERET/NIFEIRIES(FATAORES, FMNR
BRERRIRIEEZHFRETARIES, BERIHAGRIES. INAANERERN7:

o WRMRERAVAZZATHAGRIES, BRI —0fs, SHEENGEE, RIS RIES SHEAGRIE
SHRTBEATER, EHHERNMBEREEEN, RISHEARZAREIEER, XBARIESE
ATLAEYDInstrument.m_pExchangeMarginRate#k Z

o EEAAIANYD_CPT_CZCE_Spread, NIEEHERAGHR, BNk

o VIRHWBBHIZZEIR, BIRRARI—aHiES, EERNI4kEL

o WRMERISZIMAE, BRANSHRBHRIES. SLMIBLLREF RIS

5.3.5.2.2. HAtiE=
U THEERBNERANMIEEX:

e YD_CPT_DCE_OptionsStraddle: ARSATSEHERNEET
YD_CPT_DCE_OptionsStrangle: XEFrEEHEINEEER,
YD_CPT_GFEX_OptionsStraddle: [ HARFSEZHHANEE,
YD_CPT_GFEX_OptionsStrangle: [ HBFFSzHEAEEER
YD_CPT_CZCE_StraddleStrangle: ¥RrEATsEHE B EEL

AN ESRIESEESTRRANERINE, AEBEREFNOTTETLAFRIES, FNREMERH
REezFEETAOFRLES, EIESHRIES. TAORESANTEATNA:

Lo PIBURIES X FrOE, RSFEIRIES SEHEETESTEATER, EHERNIEEEHEE
ZEN, RISFREARZARIESE, RIFARIEESZERTLIE
YDInstrument.m_pExchangeMarginRated3kZl, /JNBAGEFEAN ST

o LWRMRERAIEBINRIES, B/IMU—IBEH, EEENIGREL

o ITEMBRNTAMIES, EFERI\NBARIESHRENTLIRIES
U THEGREERAAEEE:

e YD_CPT_StockOption_KS: _E3ZZFr. iR3SATATIETNES Sk

e YD_CPT_StockOption_KKS: LE3zRf. iFaACFrEER Tk

EREASRIESFE/RIBANER/NG, AEBEREHNIHETORES, FNREMERN
RIEEZPREDARIES, PEREERIES. TORESITERTA:
(IBLIRAIE S — WIBUTEZE AT < IR G 2078 x Bt 240 < FrO8E, JVBASEEMA:
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o UBPRBRYEANIRIES, BUNI—iOfiET, EHRRENIZER
o HEMBHNTHRILES, EFERIMITHORESNIRENTRILES

5.3.5.2.3. ENEE
UTAGXREERAMEEE:

e YD_CPT_DCE_SellOptionsCovered: KEFrsEHEINERLRES
e YD_CPT_GFEX_SellOptionsCovered: | HAFfSEHEAHASRHS
e YD_CPT_CZCE_SellOptionConvered: XPrprsEHEANHALSHES

BERFERLETETARIES, FNEREMENFRIEESZITRETORIES, BEIESHRIES. T
LHRESRITEAR D Lo I RIESE X FioE., APRIEIRNTEFERYDSystemParamA
(Name, Target) 79 (MarginBasePrice, Options) BISEUEIERERINIE; RBATHIRRIEE SEmER
NRIEEAITTERTHER, EHERMEERIEEEN, RISHEARZRLEIEER, XBAMRIES
o] 7EYDInstrument.m_pExchangeMarginRatesh#kZl,

5.3.5.2.4. THEAS
U TEEXRENERAEEL:

e YD_CPT_DCE_OptionsOffset: ARIATHAN NI
YD_CPT_DCE_BuyOptionsVerticalSpread: KEFFSEANBINEEER)
YD_CPT_DCE_BuyOptionsCovered: XEFTrSCAHAINERRAS
YD_CPT_GFEX_OptionsOffset: | HBFTHEBAITEH
YD_CPT_GFEX_BuyOptionsVerticalSpread: | HEFFSLABNEEEF
YD_CPT_GFEX_BuyOptionsCovered: J“HEFTSENHAERESAES

SRBREF LAESHIRINERENMEREEHN, EEREFEESRE LETHAREAEANNBRIE
ERSZEIEFC, ZRANBRIEFCEEMNGAIREN, FIERMASIEAEARING, BEIftHER T2
FFECAeERESHEN, RNEZEPFIBNIRESSHAIRARET G, DRGEENDIRE
ZCR, FRCHVIIMESRIN, TLIKARNAEERIESNEBINEE, ReXARNATIUHITHEE
EABNERILEE, XFERHRTEFCTARSNFE, ERCHARZANGIEST, TLAFTHZIEE.
FEtRTET, IZINEERBIAKIAN, REEFTLUBEEFYDSystemParamed (Name, Target) 7

(PortfolioMarginConcession, DCELongOptionPortfolio) BISEUE T fRZINEEE RS,

SHE TS, WERERAGETETAORIES, HNEERERRIEEZFFTRETOFRIES, RIS
FASHRIEE. BTAORESHTEALA: (1 — A&RIESTT) x JIRRIES x FeiE, AF
BESFIEEITINIYDCombPositionDef.Parameter, iFIEERNESIECE V.,

5.3.5.2.5. SENEEEF
U TAGREERAMERE:

e YD_CPT_DCE_SellOptionsVerticalSpread: KEpTSEHEINEEER)
e YD_CPT_GFEX_SellOptionsVerticalSpread: | HIFFSZHEINEEER
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SIRAEF LAESHERN SRENMBRIEEN, EEREFESRR LETARESRAELUNNKERIE
ENRBIET G, ZRANNRELETFCEMXCHIREN, HMEREARNXG, FERBER 7 FCRE
BERSNBTNE, BEZAPELRITEaSHIRRSR N, ZIXBIEFENEZTH.
ERCENINEERIN, TUXARASRIESNERE, eeXARNHARTTLIHTASERABMNR
BRILEE, XENHRRELCISSHFE, ELTHANZIARNELR, TLETHZINEE, AVRR
&b, 1IZEEREOAXIAN. IREBTLUBIEERYDSystemParamd (Name, Target) A

(PortfolioMarginConcession, DCELongOptionPortfolio) BISEUE T fRZINEEE R TS,

EFETHE, WERERGHBRHTEDORES, ANRERBIRESZMNTRELLORIES, BIE
FBRESRIEE, PORESATTERZUN:

maz(FRESBURIE S — |ZRATRUY — HRRAFAUN| x ZERE& 20T, 0) X FF& kit
5.3.5.2.6. &RETHINE
LIRS AR E R FE A

e YD_CPT_StockOption_CNSJC: E3ZAf. iRRRAMAGATHINZE
e YD_CPT_StockOption_PXSJC: _E3ZFf, iRAZAMAHRERINE

BEEFEAARTEDARIES, FNRERBNRIESZPRETORLES, BEIESRES. B
HRESHHTEARA: AMRETRIES X FFOE, GREFFRIESINAGRIRRES, Bt
BhRRSERENVRIS.

N EERBER TTERAEEE:

e YD_CPT_StockOption_CXSJC: EZZAF. iFIFTAMIEEHE
e YD_CPT_StockOption_PNS|C: _E33FF. SFAFMAEEFHNE

BEEEAABTIETAORLES, ANREFRBINRILEESZMPRETORES, BIEIESGRES. T
HRESRIHEAR:

(ERREETORIE S — |ZEZRRATALIT — ARRATEUN| x ARRE LIRS x AIRAIERE) x AaFaE
AREFRESAARLRIRIEE, BNTESAFSEREANRILE,

5.3.6. fRIEEIE

RSN BSRIESABITEILREZ, AT HEFERydExtendedApifHREE LISERINETE
REE, ZIXRM T L5755 MER.

5.3.6.1. IREB(RIEEIXE

REBFLBEIENY MGG FRANERLEE, {EIERBIHTENIREE, MXEXR
BEBIRILEE. FEENERAEGEH.

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

ER7FEFRSEUTE:
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S i5tBH
pinstrument  &ZEET

RIRIRE,

YD_HF_Speculation=1: &#]
YD_HF_Arbitrage=2: £fl|, REHEFTFH.
YD_HF_Hedge=3: E{%

hedgeFlag

o SLEEAE, ALAERYD_D_BuyaiYD_PD_Long#=3E, YD_D_SellaYD_PD_Short
anyDirection

FNEE
RHEYDSystemParame (Name, Target) /9 (MarginBasePrice, Options) A&
HUBEREFRERINTS:

YD_CBT_PreSettlementPrice: IRZ2ERERELEET, openPrice Bl
YD_CBT_OpenPrice: {#fHopenPricefgEfE

openPrice N N

P YD_CBT_LastPrice: $RZR{FEREFT, openPrice oy
YD_CBT_MarketAveragePrice: $a2{HEREMAFIIRAMT, openPrice o)l
YD_CBT_MaxLastPreSettlementPrice: IAL{FERARITNFIMEESEMNAE,
openPriceZzx4

pAccount IREHNULL

REBFLBEREE NG RRNEFRBEINRIES, HEERINNEEMRAPIRENMEREBITIE
AT,

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

ERTSEFRSEIN TR

S8 i71:):]
plnstrument BLUEE

’RIRINE, HRRZMSREINARZANE X AE.
HAES R RN T

YD_HF_Speculation=1: &1

YD_HF_Arbitrage=2: £fl|, REHEFT~FF.
YD_HF_Hedge=3: E{f

BRI ZRTAN T

YD_HF Normal=1: i@

YD_HF_Covered=3: 5

hedgeFlag

includePremium EEEEgENF e
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pAccount ®EANULL

5.3.6.2. I5EHRIEEIXE

UTRAZET LR EEARINMSRE T CHNEF RIS, IREEFIFCENRIISZTERTHR
LB E, MTFHPRSEHERIEANRITEE. SIRBFETESRERRE, WafopenPriceHAZE|
YDSystemParamf9sZiin, 7RI ERTRINMISEEFERIZESEFopenPricelSEAIMNTE.

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

5.3.6.3. HARIEEIXE

UFGEALUAERAFENES, MEERNNERIEEEN, ATESSESELRERIRIE
SHXH,

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

AT AR LSREUF G E ST RIS, DARESMASRIES,
HERIES = ARRIES + ARBIRIES — TTARIES, EPEGRERESS BElegMargins[01F0
legMargins[1], PBLIRIEEEARGEIRENE,

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

5.4. BRI RS

WL K ORT = ((BEH — FOM) x SRHORE + (BFH — IEER) x HEHORE) x SLTK
WIS Sk 0T = (Pl — BBi) x SHaR + (ESHH — BHM) x AR x ALR%

B ORSHREBEES AL R,

5.5. G ERS
IR % ST A 0T = (7 ) x BHTH x T-OFH
BLITIEGET = (FOR-IEEE) x A4TM x FoTFH
WP A 0T = FER—TaH) x SLRH x FHTFH
ISP O = (RS T G x ALTRM < oM
TR CRMBIEES S 051,
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6. 325

6.1. 3Z¥FA9NLSS
6.1.1. e

REPIECREFRINES, REBYLUIARKRSPRIES KBNS, TLATREESUT
7.

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

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

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

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

6.1.1.1. ZiEiRE

BAENAREENRREIESInsertOrder, WNRiZFEpREIfalse, NiRBBEIESAIMLE &L T HHf.

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

EART5ERISERARAN T -

el FER %8B
YDInputOrder  YDOrderFlag IEEYD_YOF_Normal
OrderRet EFREHS, EATMRTAEEIRERS, KA
AR LALALC IR EAFNEHR IS R AR,
Direction YD_D Buy: X

YD_D_Sell: sE
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YDInstrument

YDAccount

OffsetFlag

HedgeFlag

OrderType

Price

OrderVolume

OrderTriggerType

TriggerPrice

i5B8

NTFEIESEY:

YD_OF_Open: &

YD_OF Close: ¥, &MBTFIE LHARTFOBEIRAT. HEL
HARTFORE R SRS AR EYD_OF _CloseYesterday
YD_OF_CloseYesterday: ¥HEG, BT LHEFRFORETR
Fir. EEIF LHARRFNBERFTSEFIS A EYD_OF _Close
YD_OF_CloseToday: ¥4, &M ERBRRFIBEIRAT.
EEE LHARFIRE RS EYD_OF _Close
MRS EE

YD_OF_Open: BERFAEARER

YD_OF_Close: BER¥EAALE

YD_OF_Open1Close2: FFABBFARE
YD_OF_Close10pen2: EABEFFARE

YD_HF_Speculation: Z#
YD_HF_Arbitrage: EFl, Rz¥FhE&Ar
YD_HF_Hedge: E{f

YD_ODT_Limit: FRif 2
YD_ODT_Market: /i
YD_ODT_FAK: FAKEA
YD_ODT_FOK: FOKE

HSINE, METEEEI KBRS, ZIAEHEUNTE
W

FFe#E, ZEILATRE:

TELBIS B ZIRIMaxMarketOrderVolume,
MaxLimitOrderVolume
REETFELRIMinMarketOrderVolume,
MinLimitOrderVolume

TREBIHRCERS, TR ERAMARMEEARESE
LIEhIHGE

%ﬁgiﬂé#ﬂ

YD_OTT_NoTrigger: Fofitkski4
YD_OTT_TakeProfit: LFZefihk
YD_OTT Stoploss: 1HRfitik
SRR Z TN Gy

IS
IBERZELEE
IHENULL, FREEAZHRIAPIEEMKS
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He,

=

EZAESRERHEGHITIR

=%

B, IUTARNRZBFHRRIRIER:

DIERGPENAIES LB OrderTypeRRZIESCREZMES, HHIIE N RZEEREN

B YD_ODT_Limit YD_ODT_FAK YD_ODT_Market YD_ODT_FOK
FFEX_FTDC_TC_GFD FFEX_FTDC_TC_IOC FFEX_FTDC_TC_IOC FFEX_FTDC_TC_IOC
CFFEX  FFEX_FTDC_OPT_LimitPrice FFEX_FTDC_OPT_LimitPrice FFEX_FTDC_OPT_AnyPrice FFEX_FTDC_OPT_LimitPrice
FFEX_FTDC_VC_AV FFEX_FTDC_VC_AV FFEX_FTDC_VC_AV FFEX_FTDC_VC_CV
Sz M=z yoB
SHFE_FTDC_TC_GFD SHFE_FTDC_TC_IOC R, BRI SHFE_FTDC_TC_IOC
. . SHFE_FTDC_TC_IOC -
SHFE SHFE_FTDC_OPT_LimitPrice SHFE_FTDC_OPT_LimitPrice SHFE_FTDC_OPT_LimitPrice
SHFE_FTDC_OPT_AnyPrice
SHFE_FTDC_VC_AV SHFE_FTDC_VC_AV SHFE_FTDC_VC_CV
SHFE_FTDC_VC_AV
DCE OT_LO OT_LO OT_MO OT_LO
OA_NONE OA_FAK OA_FAK OA_FOK
FID_OrderType=0 //FR{fY FID_OrderType=0 //BRift FID_OrderType=1 //m51ft FID_OrderType=0 //Rif
CZCE FID_MatchCondition=3 //24 FID_MatchCondition=2 //BDAYER FID_MatchCondition=2 //BDRYER FID_MatchCondition=1 //EDRt&
BB DA DA BBAkAZ
GFEX OT_LO OT_LO OT_MO OT_LO
OA_NONE OA_FAK OA_FAK OA_FOK
. OrderType=Limit x4, BFERNERS OrderType=Market OrderType=Limit
TimelnForce=GFD YD_ODT_FOK TimelnForce=10C TimelnForce=FOK
OrderType=Limit e N OrderType=Market OrderType=Limit
Sz=3 m ;
SZSE TimelnForce=GFD A, HEEUERA TimelnForce=10C TimelnForce=GFD

6.1.

MinQty=0

1.2. {itEiRE

YD_ODT_FOK

MinQty=0

MinQty=OrderVolume

HEREAURIERET 6 MR, FILAREFSRRNRENER, SERARSEREA
b, RIREROBINEREF RS, TR TR BIRES, TSR
GrUIE

o EFUmAIXES, HERBAOINRETLURDAPIERIRE, EEFEEMEIRALIESTFINSS S

HAITARIE,

—IABEEAL, KEREEK

o EEZEKEY, HERPOEIVFRIGIMIEYN, X551 EBRALENE

1 virtual bool insertMultiorders(unsigned count,YDInputOrder

EERAATLUERF—IKZAIAE—K, WTFERNAAXRES, MEERSRAE

REREAERRY

inputorders[],const YDInstrument *instruments[],const YDAccount

*pAccount=NULL)

WERPEEIREMINRErue, BHEEERRERBIREIfalse, SHIESHENT:

1588
IREASKEL, BRESABEEIT 165K
REPEH, SELIEHEE—N

RBELIET A

e
unsigned count
YDInputOrder inputOrders]]

YDInstrument *instruments[]
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28 %88

YDAccount EENULL, FREAZEIAPIEREMS

ZAESKEIMERSBRE, MEKRBAMIESSEERBRKIRBIES R EEN: B
FKIRBHEMIFS, CEMIICENSETFASRNEEBRFXERMMEREIR, RISHHERIEAY
BRI ASFINEERERLE. Eit, HERPNER. FRBSEERENER, IFTIS2EEXR
[ElHR B,

6.1.1.3. Fithxli=iRE

fEydExtendedApihR, IEINT —RIEZFiRXIZHRBINES, XERBSEEINAYRETRSS LB
TR CHNERE, MRAEINE, NeERKERE/ lse, HRREEEYDInputOrderdify
ErrorNo3REX. fELU/RIIREBIES, SECRBZWIEENITI=ERY, KitXIERBESAILAERAIAN
EREEETLUAMEESESRISRCHNRE, MHATSHEeERNZERE, BN, e
1EINE iR EBRIRSEF . B, SRESSAREEEERENARERIES.

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

{FAAHXIZIRERT, YDInputOrderdifOrderRef2HAPIEITI I FHAYRES, BIMERF450rderRefMi
B, SWAPIBEIR. 1Z0rderRefiRiBHHIFIA T ydExtended ApiFRIHANERE SHRISHHI, BIAHE
MIREBRATFFZEES., BNASESEZiEE. MRARRERESS, FJLEEANN
YDInputOrder.OrderRefd#k EARIR ER(EFARTIOrderRef, SNRGELRMAY, EHEATLIE
YDInputOrder.ErrorNos#k ZE#R B8 X3k M AY R EL.

B AN EREAER—ERBIIEEHINEIEE, FEERRTIATERRA:

o [TIERMEAK, EEMEFIRRFFCRSIRIESHINA—N, SHEFIHRESRERERE
B EIER

o RFBFEASIRIER—MKFRRS, AR AR RIERBIIZINMSEESIEERY
RIIER

o o NizEERERRIREE

ERANEINERRIESH, REEMBEXREZfERkiE, XSHERBAERIRAILIEITH
EARE.

SRBEALERL MES RREMmAREA:

1 wvirtual bool checkorder(YDInputOrder *pInputOrder,const YDInstrument
*pInstrument,const YDAccount *pAccount=NULL)
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6.1.1.4. {RER[OE

FrE ERfE & $ERA0As S T EHRER GBI notifyOrderiR[E], WEIEHR/E, &YDOrder.ErrorNo’g0, M
RERIFRAVIREEIIRALEE; /YDOrder.ErrorNo /930, MIZRREEIRAVIREAEIHRALIE,

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

aHiRREIEEXENEHARZTRER, EREIRZFERE, FABER NEAREREE KX
R, EREERETLIEELHI TS RIRINBELAKEHESER, AJLUBIIEEYDAccounts
AccountFlag@&iZE 7 YD_AF_NotifyOrderAccept=R¥IHitE S EHREB T EMI). FEEEIRAILMES
BRI REIRRRAIBNERE, BOUDPIRBEELAIREEIFERAAFIERLKIMUDPESR., &M
Ri@II notifyOrderik[a], EOrderStatus/AYD_OS_Accepted, F&7T OrderSysIDFlInsertTimeR:ME{&E
Hh, EftrBIYCIEmE, TLAEFEREMER. BRSMFIAREAT. T HIRTRYHISO <SS, EfthE
FlinsertOrder R7IREIESIRBMIEPSWEIE S EHR,

BRHWRIRZZMER, ZAEESELRNEREZEBInotifyOrderkixiikpER. EHRAVRE. EM
IS5 Z AR TARXR, PINELZZMFAKER, FOKBRARIRMEYD_OS_QueuingRSTIMARAE—
MESIRBENR, BHINPEATRIRMT RINRAERRENEET 2R RRANEIRREE — 1 288
PR RZRIEHRMIASBFIFRER. BB EASRERARRIITA, BENRMERSZRIZTA.
BEXICRBEEERZFESHRERISKIT 2RI EIREIRIER, BETI, REEEFTAR
BN EA AR TR ZIEIRI T, MEEMEIFTICLAKENTM R R ERINERREIERLE, R
ERPIRSAHLEIZN A7,

‘)‘ YD OS AllTraded

/—)[YD_OS_Queuing <
.—){ YD _OS Accepted ’ '{ YD OS Canceled

I 4

>|| YD_OS Rejected

notifyOrderAUiREIRIZEL5AEAN T, MYDInputOrdershrEIRYFERAEESIA:

24 FER 508
YDOrder YDOrderFlag EEIYD_YOF _Normal

TradeVolume REARITRE
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OrderLocallD

OrderSysID

LongOrderSysID

InsertTime

InsertTimeStamp

OrderTriggerStatus

i%Ag

EEARS, TSN FRRIFERRE—RS,
SBENEX.

ERBENEMAEERAN, NEFHERMRE, WKL
73-1

MTHIGRZZ AT, NRBIMREIRIRFRES

T IMERRZ, NETEIRREI R Z TR ERRS,
ERINE LR ZFTRBEmSIHES N T X
ERFFRARSHBIIOrderSysIDINRAKE, N&E
BVER

MTHIERZ R, ARBIMREINRFRES
MNTIERZF, NESERNEIRZZFRRRS,
ERNELHNRZFiRBRSESI X
AR BARRRS, RESHBE

MNZRZZBEFE (17R%8) ZRANERIMNE., 5%
AT

21 A 3600%(21-17)=14400

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

[E—B#295E: 3600%(24+9-17)=5760

IR BN AR BRI RS Iy d Util.heh Y
string2TimelDFAtimelD2String

NzRZZBFE (17-8) RBENENZEDE. B3
ELATIF

&E21 RIS5002F): 3600%(21-
17)*1000+500=14400500

H#&9m500=%): 3600%(24+9-
17)*1000+500=57600500

[E—H#&9r3500%F): 3600%(24+9-
17)*1000+500=5760500

ZIAR [EIRR IRA R R AR IRAE R 2 Iy d Util.heh
string2TimeStamp#timeStamp2String

RTINS
YD_OTS_NotTriggered: Ktk
YD_OTS_Triggered: Bfitk
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ATEEHPIASUI T, ERIRSHLIL TE:
YD_OS_Accepted: 18&#ES, ReStllfEEEEHRF
YD_OS_Queuing: BAFI

OrderStatus
YD_OS_AllTraded: £ZBREAZ
YD_OS_Canceled: &, SEEBRERE
YD_OS_Rejected: 3Z3FfétEa
ErrorNo BRINET A0, BRI N ZEIRS
YDInstrument REEZIEET
YDAccount LEIAPIZFEM

BT L3R, iRXHERNRZZFRBERS. HARS. TNRESHAREE, DAL EEEICRZ
IREFIX LIRS EEEIOrderSysIDFERF, MESIERZARER ST WIEIREIEN
OrderSysID, EEEHRZZRREERS, SJLUERLITRMGE,

SHERYdApiFlydExtendedApifdigEE, ATLAEZYDListenerfnotifylDFromExchangeEliEREUSE!
[FERBRS, REIRERZARS KRERIEA SWEILZERENE, FARERZMRRZRASIEIILE
R

1 wvirtual void notifyIDFromexchange(const YDIDFromExchange
*pIDFromeExchange,const YDExchange *pExchange)

REIRISEG5RARIN T :

24 FER L

IDZEEY, AJRERYENIT:

YD_IDT_NormalOrderSysID: Ei@iRBRS
YD_IDT_QuoteDerivedOrderSysID: 3RNFTEIREBRE
YD_IDT_OptionExecuteOrderSysID: HIRTRUREBEIRS
YD_IDT_OptionAbandonExecuteOrderSysID: HIfNIFIT
MRRRS

YD_IDT_RequestForQuoteOrderSysID: @NIRBERS
YD_IDT_CombPositionOrderSysID: ‘E&REHE
YD_IDT_OptionExecuteTogether: & THURBERE
YD_IDT_MARK: HB&IRBRS

YD_IDT_Cover: #Z5-iiRERS

YD_IDT_TradelD: F{3ZmE
YD_IDT_CombPositionDetaillD: ¢B&IRHRS
YD_IDT_QuoteSysID: RIS

IDINSystem ZIBRESTIERIIDE, TTRESAERT
LongIDInSystem &3 BXESEIENIEIEEIDE

YDIDFromExchange  IDType
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IDFromExchange  RZFIFREMIDE, EAKE24FT

4

YDExchange RBFTEE

XIfEFydExtendedApifJigEE, RrILAEgetiDFromExchangeBIZFEIARERS, TENEERA
RSB XAILEN LR, IREIRNREIDRAIKEH24FT.,

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

6.1.1.5. § Bz ROl

LR REFER T YDExtendedListener, ABARILAEE notifyExtendedOrderfELA &R FEUEIE :

o notifyOrderEiFRf, FTICREMRBEARIERIRE, TICESIERERRRZAIER
o YDExtendedOrder ERBEMBEFHTZLAT
o YfEMcheckAndinsertOrderiRE B &% INE

1 wvirtual void notifyExtendedorder(const YDExtendedorder *pOrder)

HTFYDExtendedOrderZ24¥/&%BEYDOrder, TE{X%ZYDExtendedOrderfSEE=ES:

=FEQ 1568
m_pInstrument R GLIIEE
- IREASEAIFGYD_YOF_CombPositionBEEEAREN, NESHCE
m_pCombPositionDef .
Nigst
m_pAccount REFTERI R E TS

{REAZKTYHYD_YOF_OptionExecuteTogether&FH (T ATER, HEFH
ITINRIE NSRS

m_plnstrument2

6.1.1.6. pk3Z[Oli

BEERREHSBEEnotifyTradeiREIFAZEIR, AR EHRAAIOrderRef, OrderLocallDFl]
OrderSysIDIYA] BT KEXEI B AR,

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

PR EHRAREIEIN TR, SkEERNFRABES:

B8 FER il
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28

YDTrade

TradelD

OrderLocallD

LongTradelD

OrderSysID

LongOrderSysID

OrderRef
OrderGrouplD
Price

Volume

Commission

TradeTime

i5E8

R ZFMREIRIAA RS
EXFIRARSHBI Trade DI AKE, NSEEEED

EAAIRS, MERSMN FERIIFLBs—HS, 5
FERITEX.

ERENEBESIRA, MERREEMRE, s
591

ERERIRZPMEREIRIAAIRS

XMTHIERR S, NRXZAMRERNRFRES
TR, NERTEREIRRZATRRRS, &
SRENE LR BT R SIS T

ERX B AR EARSHBIIOrderSysI DR AKE, NAEE

=)

MNTHIERZA, ARXBIMRENRFRES
MNTMERZA, NETHRREIRZZATRBRRS, &
SRENESLRIRZ ZRTIREBERSIHE N T

AR ZARBERS, RESHEE

SEERERS
IR SR S
RS
R
RS

NizzzZ BFE (17R%) B ERiE. 5550
TIF:

221 A% 3600%(21-17)=14400

HE9Im#EE: 3600*(24+9-17)=57600

[A—H&Z9=%: 3600%(24+9-17)=5760

Timel DRI IBRYEEHRIZRAZ Wy dUtil.hFhRY
string2TimelDFtimelD2String
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NizzZzZ B (17=%8) 2IRZEENERE. 55%F
LATBIF
®E21 RIS 5002F): 3600%(21-
17)*1000+500=14400500

TradeTimeStamp  H#E9IRS500ZF): 3600%(24+9-17)*1000+500=57600500
[A—H#&9s5002F): 3600%(24+9-
17)*1000+500=5760500
AR BB (BN R (AR A2 2 Iy d Util.heR
string2TimeStamp#timeStamp2String

YDInstrument B BI85t
YDAccount HBIAPIZEFEMK
6.1.1.7. ¥ EBRE3ZEHR

LI EEFER T YDExtendedListener, HBATE(E(EnotifyTradeEEARIRTEES AT EIE
notifyExtendedTrade:

1 wvirtual void notifyExtendedTrade(const YDExtendedTrade *pTrade)

HHFYDExtendedTrade24¥&BYDTrade, TE{X%IZYDExtendedTradef9EE=ER:

FER 1588
m_plnstrument XA ELIFEET
m_pAccount FRaZFRiEhR B E et

6.1.2. 5
’EETLAER TYREIEEILFBATIFIRZS (OrderStatus/9YD_OS_Queuing) AIHRER,

1 wvirtual 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)

6.1.2.1. EiElgEg
BILAER TS A RIRIRERE, WNRIZEEREfalse, MSABEIESAIMEALE T I,
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1 virtual bool cancelorder(ybCancelOorder *pCanceloOrder,const YDExchange
*pExchange, const YDAccount *pAccount=NULL)

EARTSERIZSEBRN T :

28 FB %88
YDCancelOrder  YDOrderFlag ESHEAREAVIRE R
OrderSysID RBFTREIRS

LongOrderSysiID  £RBENXZMRBRS

IEEREFHRINFT/ERNZIE4E, SO0rderReffLSfEFIRISE
OrderGrouplD

I OrderRefigiEa
S AERERE, 50rderGroupl DECS ARSI
OrderRef
OrderRefigEa
YDExchange ERRRER ZFT
YDAccount HENULL, FREEAZHBIAPIEFEMS

A =fiEEAT, BiELlongOrderSysID, OrderSysIDF]OrderRef, OrderRefiElEaAR IFIRE
EZWRIEREIEE, BrRIsdFPERT. EHIAT. BEIRFT. A@EAT. LA3RT. IRZRFr. A ANEE
T

e #OrderGrouplD/50, MY

o #HLongOrderSysIDIE0, MfEFLongOrderSysIDEER
o #FHLongOrderSysIDA0, N{EEAIOrderSysIDifE
e #HOrderGrouplD3E0, NMIfERAEOrderReffiisR

6.1.2.2. #it=iEEa
HERETU—RMERET 1 6 MR, EiFHSitEIRER,
1 wvirtual bool cancelMultiorders(unsigned count,YDCancelOrder

cancelorders[],const YDExchange *exchanges[],const YDAccount
*pAccount=NULL)

ERTSERSERBRIN T :

24 588
unsigned count IERSKER, A REHBIT 165K
YDCancelOrder cancelOrders[] BERERHE, SRZFREEHEE—XIN
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YDExchange *exchanges][] M FEMIRERAMENR ZATEs A
YDAccount IHEENULL, R ERZSRTAPIEFEIKA
6.1.2.3. iR EHR
ANERBERT, BRAEEIRESEIInotifyOrdenREIESIIAZ, EMNESIREEIR,

ARBERLY, TiCERIEREEHRIARRZATMERHE, MBI TEERE., BaE
YDFailedCancelOrderfHJErrorNoSREUEIERAIMINIRE, B HE R1%IRE AT TE SRl
R, BitE, ZEATEFRERRKMEIRSIREELENHRESEHE LHESHE LA™HRIIR,
IRZNENISRESHRAMEIRATFCRAE. ZXEZRBARKIHTRERRMEER, mAERMEES
EHEESERNG, EEEENBRISENEINAIRERSTANEIR, NWERLEHRIES.

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

{3

ER75ERIS AR T -

S e 1508
YDCancelOrder AccountRef KRFS
ExchangeRef REFS
YDOrderFlag RN N R BR AR ER 2R B
OrderSysID RZMRERS
LongOrderSysID SRENRZIRERS
OrderGrouplD IREZHEZHID
OrderRef KRRERARS
ErrorNo IR RS
IsQuote EAEREIRNEHR
YDExchange SRR TR 2 A
YDAccount FERAERNKF

—RRER T, BEBEKMEIREERERSHEBERRSEEA, B

o {§EFOrderSysIDa#E LongOrderSys|DEERAI[EHRHIEE OrderSysIDFLongOrderSysID,
OrderGroup|DFJOrderRefTcEN.
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o {FEROrderGrouplD5OrderReflgiEAIEIHRFIEES OrderGrouplDF10rderRef, OrderSysIDF]
LongOrderSysIDTEENX

BLITERT, #HEO0rderGrouplD50rderRefiiEAIEELM AR S LR RAR

o HARZFMRERHEBEIMERIS AR IREERR
o IREAENREIRE, BRIPINBEIRIEEEMUMEFER, BEBRKWEIRSIESOrderSysIDF
LongOrderSysID

Eit, SWERERRMERES, FHMEREIERA75. FOrderGrouplD/30, M@ OrderSysID
gLongOrderSysIDIREIRTRMAYHRER; FHOrderGrouplDA3E0, MiEiIOrderGrouplDF1OrderReff
XI RIAYHRER.,

BERRESFERAOrderReffEIREZRS|, HUENES T OrderSysIDFLongOrderSys|DRYSEIREIER[E]
AT, ATLAERRLA T 23RBS B AJOrderReff10rderGrouplD:

1 wvirtual const YDExtendedorder *getOrder(int orderSysID,const YDExchange
*pExchange,int YDOrderFlag=YD_YOF_Normal)

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

6.1.3. i

6.1.3.1. MERHES R

ERFRENE RS REETA, TEESWNERE M. RXITERISHERZ RS
REBFUT TS, EATLIERFRSE RIS, THESHLFRE.

EIRIE TS0, FRinsertOrderiES R ZRT R RIIERIMRIHIRIE,

8% FE A8
YDInputOrder ~ YDOrderFlag 1IESYD_YOF_FreezeUnderlying, 1BBiZiREEMEHE S
OrderRef EFIRBRS, FiEESEZRREF KT OrderRefAiEH

YD_D_Freeze: HiE

Direction
YD_D_Unfreeze: fi##i

OrderVolume IESHiEMIEHIEE

HedgeFlag 1IEEYD_HF_Covered
YDInstrument NS IUNEl SR = A
YDAccount IHENULL, FRERAZRIAPIERMKA
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6.1.3.2. FRFEE

BRI TS8R, FERiInsertOrdertgE SRR ZIREETHCIIFECEIE.

e FE
YDInputOrder  YDOrderFlag

OrderRef

Direction

OffsetFlag

HedgeFlag

OrderType

Price
OrderVolume
YDInstrument

YDAccount

6.1.3.3. ZiESF LR

i5¢BH
IESYD_YOF Normal
ZFIRBRS, FEESESEREFHXTFOrderReffyiiE

YD_D_Buy: 3£
YD_D Sell: 5Z

YD_OF Open: F6
YD_OF Close: 6

IEBYD_HF_Covered

LIRS EERES A ME:
YD_ODT_Limit: PR ER
YD_ODT_Market: mf/j&a
YD_ODT_FOK: FOKE:

BENTE

FredE

IEER I eI G LIS
IHENULL, FREFAZRIAPIEIKA

ISR TFI2E0588, ERinsertOrderf§LMRFBIAEE BIE RSB TS EIEF. BER,
ERFARS AT B LSS, BRRABIRRAGFE SIS,

el FER
YDInputOrder  YDOrderFlag

OrderRef

Direction

HedgeFlag
OrderVolume

YDInstrument

71z
IESYD_YOF Cover
ZRIRBERS, FEESE ZIEREFSXFOrderReffYiEH

YD_D_Normal2Covered: Ei@iEE50
YD_D_Covered2Normal: &iEEZiE, (ERTFZFT

IHEYD_HF_Covered
LR
1B TR IRRYEIN S 215
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28 FER i%A8

YDAccount EENULL, FRERAXEIAPIZEFEMS

6.1.4. i

SIF LEBFR. BEIRFR. HAT. KESRr. *BESFR. T HBFR, 9SBRT71280REE, (#insertOrder&kiX
EINIERK, 1ENMRERIATLUSNAIEE, BURERER.
LHAFR. BERFTBIENMMANGERITE, AR AEEEEEINEEEHIEEEAIFLEEE, 2
KIRHTEERENE, HEEEMAERENIRENRE RESZIHSRER D% m, 81
A,

S FER 1588
YDInputOrder YDOrderFlag IHEEYD_YOF_RequestForQuote
Direction IHEEYD_D_Buy
OffsetFlag IEEYD_OF_Open
HedgeFlag IEEYD_HF_Speculation
OrderType IEEYD_ODT_Limit
YDInstrument EERINMINELUiEs
YDAccount EENULL, FfEFZSRIAPIEEMKA

B{EYDAccountdfAccountFlagiZ & THESERRYD_AF_NotifyOrderAccept, iENIESHARESKIEE
BEHR.

RO ANERRE, BN ERnotifyRequestForQuote REEMIHER A (FEESERG+HEE
MarketMakertrds) HiBH], HBERFTEERNER.

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

AT AnotifyRequestForQuote iR EISE AR,

el FER i%A8
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el FE 1588

Mlxﬁoz B (17=28) EhafEdaaos
. B2ELUTHIF:

452%21 RZE: 3600%(21-17)=14400
HE9mm%E: 3600%(24+9-17)=57600
E—H#9r%: 3600%(24+9-17)=5760
DIAEH A BN ERT AV IRIE RS I
ydUtil.nspAYstring2Timel DFQ
timelD2String

YDRequestForQuote  RequestTime

RequestForQuotelD BNwS. GREKETK, NSHERT
LongRequestForQuotelD  £EEANINRS

YDInstrument BN ELI8ET

fEydExtendedApith, ZIXRM T EMERANSHITTIE, ERTIENT:

1 wvirtual const YDExtendedRequestForQuote *getRequestForQuote(const
YDInstrument *pInstrument)

iR ERYREWEYDEXtendedRequestForQuote 2 YDRequestForQuotefd+35, EIrTLAEZEEGA
T EJiERequestTimeFIRequestForQuotel DIEMN RS . EEENERAFEET, B4 LRGEFIRE]
NULL,

6.1.5. Rin

PIASIF EHAFR. BEIRFR. Fr. KESAT. T HAFR. *BRSAT. L3ZFR. IRARRFRAUMMmRiRINSS, 1R
N8 REEEF I 7 IMME eI ZIAEEER (IEEERESG+HE2BMarketMakertz®) , ATLAE
I EESystemParamsfiMarketMakertrEEBESRIES BESIFHRINTIEE, FESNERSEL

6.1.5.1. EEkif
AR LAER TS ERERKIRINE, MNRixFEREfalse, NiRBAZFEERIREEAET i,

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

ERTSERISEBRIN T -

| FE i5<BH
YDInputQuote  OrderRef EZFIRBRS, FEESEZIREIREHXTFOrderReffyisiEH

BidOffsetFlag SLHFERRE
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YDInstrument

YDAccount

BidHedgeFlag

AskOffsetFlag
AskHedgeFlag
BidPrice

AskPrice

BidVolume

AskVolume

OrderRef

YDQuoteFlag

1588

SLIR RIS
PEFT RBATEOSSRARSHFRNRARSHER, 2R
1TRE, BRRARZFIERZIANLRHRR RS MATE

=

=

HEEER: LRSI
R
SRR

IiNtE, SEMBRERT =M

=, RIEYDExchange.QuoteVolumeRestrictionBA[E
HOSESEEE RS

0 (CKEPR#0S HAFF) : BidVolumeFJAskVolumeZ/b— kK
F0, Z—1MKFFTO

1 (Pfr. L£32FT. iRZAN)
MKTF0, BERFILUAE

2 (LHAFR. BEIRFR. ABRESFR)
MEEBEAXTO0

e
EFIREAES

RS
YD_YQF_ResponseOfRFQ: BafiESIEN SFRRMANT, ¥
ROB_LHARR. BEIRRR. KFSFR. T HBRRF. XBRSAR, B3z ZRR
s

IBERMIIGLIEE

IHENULL, FREFAZBRIAPIERMKA

: BidVolumeFJAskVolumes

. BidVolume#AskVolume#

FERERIMEKRE, NTRAE—AERZAMIRINLS, BREERZIRNEMIINANRE, XL
EARJYDOrderFlag/gYD_YOF_QuoteDerived, MREXVOIRMNMSF-EMENTERE, WNRZLDRNN
R4 —SiT4HRE, TERRBRFETBENSE, AASKXEERIZA, RINBEIKES. RER
SEERMEMTERA FE, MRNEES2REIREN. 1TERBEYDOrderfIFERSHRINYDQuUoteF

ERAOR AN TR

o SLEATHEIREAIDIrections3BIXFRIYD_D_BuyFIYD_D_Sell

o SESRfTHENREERYOSfsetFlag7 BRI RIBidOffsetFlagflAskOffsetFlag
o XSEfTHREAIHedgeFlags BRI BidHedgeFlagilAskHedgeFlag
o SLEEfTHERERIPricesy BIXIMIBidPricef]AskPrice
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o ISEATHEIREAMIOrderVolume BIRd R BidVolumeXAskVolume

o LEEATEIREAIOrderRefEBHIRINERRIOrderRef

o LSEfTHEIREEAIYDOrderFlaggB/aYD_YOF_QuoteDerived

o IfTAREMIOrderLocal DIFFREBIREINFRS, LHTEMREOrderLocal D—ERLTERE
OrderLocallD+1

o SISEfiTAIRERAIOrderSysIDS BRI MZBidOrderSysIDFIAskOrderSysID

6.1.5.2. L=
HERN AL —RIEHRBT 1 2 MR, ERSMESHLEREAKL.

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

ERTFERNSEGRAFIT

£ i85

unsigned count RINEASKEL, RSARGHRIT125K

YDInputQuote inputQuotes] IREAEIE, SRLEEEE—XIRL

const YDInstrument *instruments|] XM TFE MR Z e A

YDAccount IHENULL, R ERSRIAPIEREIKF
6.1.5.3. z{iiElHR

FrE B E SRR Z RN EIRSEE notifyQuoteik[E], UZEIEIR/E, #&YDQuote.ErrorNoj0,
MIZRBIFFBAIRINEIRAMIE; £YDQuote.ErrorNof3E0, NIZAREIRAVIRINEHRAMIE,

SR HARTESRY, LA TRFMERAIEMAZ ZFTRIERBRT XA

o MR EEFRZENRMNEZEOInsertQuoteiRANBILIRN, ZXEERBIRZMIE EiREREO
AR ST, BBAm=REIBEInotifyQuoteflnotifyOrderElEE IR, LATRIEEYDQuoteh
HIErrorNote EfEIRIRE

o MK EEFRZENRMNEZEOiInsertQuoteRAIERINWIBIRMN, FIXEESBEIRZFEISER
BEOIRARZAT, WRFE—OMTN, —IBKMEIER, BBARISIEInotifyQuotelREIRINGE
=R, HAIRASEYDQuoteHRIErrorNotiEFEIRIRE, RRTSEIInotifyOrderREIRI—EINAINT
AR PERRAI—MERAVITERRENR, HAHEEREAMINAIITERRIEAEBIRALIE, LI%RiZ
REREAZIERETE

HRINATD, NWEETLATEERAUEIEN, H:

e notifyQuote: BMRMNEBRE—NEHR, BFRRZBFAEEKE TIRINBK, AMRIESNotifyOrder
ZBR
o notifyOrder: BIXITHERBERSEETHUHASKWENZENE, BERSHEEBERE
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e notifyTrade: EEEIRBAIRIN,
BXZIGTAEIRER, BILA@IZ OrderSysIDXRERBHRIN R

BERNBARTERSBRRER, HJLAE

19 OrderLocallD3%

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

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

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

Hrh, notifyOrderfnotifyTradeEE @RS, notifyQuotedAJYDQuoteRYDInputQuotedI+3E, &
T E#HIAIRealConnectionIDFErrorNo, YDQuotefftE&{EEu0T:

28

YDQuote

YDInstrument

YDAccount

QuoteSysID

BidOrderSysID

AskOrderSysID

RequestForQuotelD

LongQuoteSysID
LongBidOrderSysID

LongAskOrderSysID

LongRequestForQuotelD

71
ZErrorNoJYD_ERROR_InvalidGroupOrderRef
BY, TrHEHEREIEIRIE A OrderRef; BNIZFE
TENRS, BTREIRN. &RFIMREERERK,
NS EL T

SLRMNMAYOrderSysID, SEERIDIRINAT N0, BERS
FrREMEBE, NSHEERT
SEIRINMAYOrderSysID, SEERIOIRINAT N0, BERS

FMREIEEER, MSHERT

2YDQuoteFlag/aYD_YQF_ResponseOfRFQHT,
IERTIRBEWMENENS, BUA0., ERZATR
EIEEEK, NISHERT

SRERNRS, BTHRERN
IEENTIRMAYOrderSysID, SEEIIRMNATHO0
SREERNSERINAIOrderSysID, SEEIBIRITAT A0

EREEZYDQuoteFlaghy
YD_YQF_ResponseOfRFQRY, iERT £fERIR
BlgNAaNmS, BNA0

RINGLIFEE
ZRUAPIEREIKF S
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6.1.5.4. § BR[Ok

B BEFERA T YDExtendedListener, BRATILUBIT notifyExtendedQuotefELA &R FEUEIEHR :

 notifyQuote[EliERf, FTICRIEHHRIMAREIRRN, TICHESERARRZFTIER
o HYDExtendedQuote EHIBMEHTZILAT
o Y{FFcheckAndinsertQuotetREHKIXRKING

1 wvirtual void notifyExtendedQuote(const YDExtendedQuote *pQuote)

BHFYDExtendedQuote24¥/&EYDQuote, THIN%IZYDExtendedQuotelIE/EZ=ER

FER 15688
SRR A TR R B B LT
BidOrderFinished LMITERPERER. 25, BRI HEIASNETTHK

ERINLENO, NERBIANIZTTH

SERRXINAYITERBRR B EE TS

AskOrderFinished LATEIRBEERE. 2. BRIRIANR5TH
EHIRINZEEN0, NEEHIANZETNK

m_pInstrument WM ELtEE

m_pAccount RINATBRIR R ETEET

6.1.6. {EiiRin
SR BT LU TFI7T A IR AR

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

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

hEFr. KEFr. T ERRr. L3R, iR Rt R B A RS UaIRINAY—i, EHBFR. 88
TRET. RBEAASES. BETERBRNAXEEERSE, BSEHEAENAS. SHIERNZEZEL, #]
EILTERRN RESBREAERENotifyOrder, MREMRMNEIFEnotifyQuote,

6.1.6.1. EEIEIRMN
HJLMER TG EREBRERN, WRFERE alse, NiRBBZIESHIMEALLE T HHf.

1 wvirtual bool cancelqQuote(YDCancelQuote *pCancelQuote,const YDExchange
*pExchange, const YDAccount *pAccount=NULL)
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ERTSERISEBRIN T -

s FE
YDCancelQuote  QuoteSysID

LongQuoteSysID

OrderGrouplD

OrderRef
YDExchange

YDAccount

L
RBRIN RS
ERENRZARNRwS

IBEIRINFTERZ1EE, S0rderReffiA&EAR LI
OrderRefigiRAN

5O0OrderGroup| DEC&EERIRTSCIROrderReflgiRN
FHREHRMNM IR Z st
IHENULL, FRERZSRIAPIERIKF

EEIF=FEURIN A, B#ELongOrderSysID, OrderSysIDF]OrderRef, OrderReff§iEaAT /iF4%
REWRIERETEER, BeissH2rr. £HIFR. 88RFr. KR, L3R, iR3CFr. RiERAAYEEE

nr:

e #OrderGrouplD/30, MY

o #FLongQuoteSysIDIE0, MfEFELongQuoteSys|DIERIN
o #FLongQuoteSysIDH0, MIfEAOuoteSysIDEHRIN
e #OrderGrouplD3E0, MIEERAOrderReffgiiRiN

6.1.6.2. LSRN

HERIRNTLUARIERARED 16MRIT, BEfFESHERESE.

1 wvirtual bool cancelMultiQuotes(unsigned count,YDCancelQuote
cancelqQuotes[],const YDExchange *exchanges[],const YDAccount

*pAccount=NULL)
LRGSR T

el

unsigned count
YDCancelQuote cancelQuotes[]
YDExchange *exchanges[]

YDAccount

1588

RURMNIKEL, HBAREEIT165K
RURNMEREE, SRZFIEFHHEE—XIR
SR F B MEIRINME B FTERNR B ATE T 20¢E
IEENULL, FREAZXAIAPIEEMKA
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6.1.6.3. BURINENHR

WNRBHRN TN, WiEZnotifyOrderElEIREIZMIERRBEIVAS, BEE, BERMNETASE
notifyQuote[a]if,

1 wvirtual void notifyorder(const YDOrder *pOrder,const YDInstrument
*pInstrument,const YDAccount *pAccount) {}

ANERBERINEM, NiEITnotifyFailedCancelOrderEEiRERER SR, IHATRGEYDQuoted Ay
ErrorNotiEHIRIRE. iBiFe, BIETEFIERIRN KM ERSIEELENBIRNMESELSE LM
ESHB LATENR, BRENISEEMSIRNAMEIRAFCRAE. SRR RRIHRFEIER
NKMEIR, MRERRNESKUBEZERNG, SEIENBERSBYEIRIRIRNMASZRE
R, WEIHLEEIRINES.

1 wvirtual void notifyFailedCancelQuote(const YDFailedCancelQuote
*pFailedCancelqQuote,const YDExchange *pExchange,const YDAccount *pAccount)

ER7FENSENREBAT

S e 1508
YDCancelQuote AccountRef KRFRS
ExchangeRef RBFS
QuoteSysID R RN RS
LongQuoteSysID SIRENRZIRINwS
OrderGrouplD REBHE4HID
OrderRef KRERBRS
ErrorNo NIRRT
IsQuote EREIREIRMN B
YDExchange SRR RTERR 2 AT
YDAccount RN

—RRIBRT, BRI KN EREEIRE S SHEERN ERRI7T B, BD:

o {EFEFQuoteSysIDaE LongQuoteSys| DR AYEIHRFIES QuoteSysIDFILongQuoteSysID,
OrderGrouplDF1OrderRef AN

o fEFAOrderGrouplD5OrderReffiiNMEIEIRFIES OrderGroupIDF10rderRef, QuoteSysIDF]]
LongQuoteSysIDTEEN

BLATERT, #R0rderGrouplD5O0rderRefBRINAIRURIN LM EHR S LR B RAE :
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o B ZFMRERIBERINMEMEIRIE A REIRTEL K
o REAMENREIRE, BERURNENBRIRESREAMEZSERA, BRINEMERSESQuoteSysIDF
LongQuoteSysID

A, HUERBHRINMEMERES, FHEIREEEGT. HOrderGrouplDA0, NiET
QuoteSysIDaLongQuoteSysIDEIRT M AJIREE; EOrderGrouplDAIE0, NE@iEOrderGrouplDF]
OrderReffZEIXI M AJHRER,

BEIREEREAOrderRefEIIREZERS|, HWENES T QuoteSysIDFILongQuoteSysIDAJFEIREUR T
EHRAET, BTLAERLA T ERBIIRAIOrderReffi10rderGrouplD:

1 wvirtual const YDExtendedQuote *getQuote(int quoteSysID,const YDExchange
*pExchange)=0;

2 virtual const YDExtendedQuote *getQuote(long long longQuoteSysID,const
YDExchange *pExchange)=0;

6.1.7. IRATRER

LHARR. BEIRAT. KRSFT. ABEFT. L3R, ERACATSIFHRINTERNVSS (LURFHED | BIRTLAEITHRY
RINTRE ZRIRIERGLIRRIT, ATLURDRIERIREL.

SEREFERIERSIRNET, TLMEREBRINMAITEEZRSSGIRN, EEEREETXERS
M—RIRNTERER, BRIEESEFRNFIERNERAE.

6.1.8. tHESMHHES

KA. THERR. L3RR, iREmRBEAAORILESISS, RetBdEEHFemEREE. SEmiaRE
BURERRNLREE, BITUBTHEFEMERILES.

T REFTAS HAFr, ERNSHTEMNEGHE, RUFARXERetTESRS. NRESTE
FHACHARGHCENEEEREN, JLUERESISSTFIUAS. FEerd, Kl BrEEaE
oRE, FTHREIHEE.

MNTRERT, SRNEREEMNEGRIES, AtRETEREERS, FLFERSEMBEMIA
FESUTAEEANRTS, SRR (AELXE) BaiBFiEE. FEif, BEmASEF
H, TEFSHA.

T LIRS, ERNASEHNEAS, RefERPBEBIAGESHTAS. Feit, LR
R CLREEE, RETFe, LTHSHFELERFE.
DIRRM T AR EREEGIES, D!

o [RE1ES: ydApiflydExtendedApilIFFBILATEAinsertCombPositionOrder KiX[RAEHESFIFRE
18<, ydExtendedApifFIFEILAERIcheckAndinsertCombPositionOrder RiXREHESTIRHES
PAN
~

o BES: ydExtendedApifIFFaILAEHautoCreateCombPosition KRR EENEEIES

o« BxiTHE: ETEmHEETRydAutoCPENAIXESRIES, ZTREAILUMNXE THHEMLLHER
Y,
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6.1.8.1. F4ES

ydApiflydExtendedApiftIFE AT LA insertCombPositionOrder KIZREBESFIRERS,
ydExtendedApifgFEF S LA checkAndinsertCombPositionOrder KIXRAEB S REIES., SHI
BETEE, REESREUTEANEHE, KAETUARZMERRNEREEFTEASHIES,
MBEREIESBEE—FRASHIES. FEif, BaE<SHExLESRETREESHRN.,

1 wvirtual bool insertCombPositionOorder(YDInputOrder *pInputOrder,const
YDCombPositionDef *pCombPositionDef,const YDAccount *pAccount=NULL)

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

checkAndInsertCombPositionOrder5insertCombPositionOrderf & 28RN, XBITEF
checkAndInsertCombPositionOrdertg%dinsertCombPositionOrderiE&0 T APIimITEINSEHI S A
BE, RS EFERESLM, NcheckAndinsertCombPositionOrder&E#R[A|false, {£iRREEE
YDInputOrderdfJErrorNo3REY, MAZREEFFEERNEFREEGR, XESEMHNEEE:

o XEHMA. RIFNS. HENENBESEMLE
 EOHAEBNFCHITAS, EOHEBHNAGHCHTHA

APIARM &S BRI LU/ D RFERAS EMEERIAIATE, EESESNEEIES HIENEvMIFHE.
FHEASIESHIERMRENEENES, RAHEFFraREFERRERESHydExtendedApiFIF#BEE(EH
checkAndInsertCombPositionOrdersk & 2B SIES,

insertCombPositionOrderfdcheckAndinsertCombPositionOrderBYEA R4 FR~.

'l FER %88
YDInputOrder YDOrderFlag 1IEEYD_YOF_CombPosition
BERIRBERS, FRISSEEERERXT
OrderRef -
OrderReffyi5iAA
o YD _D_Make: H&
Direction

YD_D_Split: f#48

OrderType 150
HedgeFlag IEEYD_HF_Speculation

HEFENBHATHE.
HENRERRIRESHCEHATEHSH
.

BANFEEASHCEARTHENE.

ASHAMID, REAE LR AR
FEES, HfERIEO

OrderVolume

CombPositionDetaillD
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28 FE 1588

T oo B FHSHESRCENIEH, BFEEFHLHET

TE W FREY,
YDAccount EENULL, FRRERAZXFIAPIZEFEMF

BEANRERNE, SEIANEEZOBNREE.

1 wvirtual void notifyCombPositionorder(const YDOrder *pOrder,const
YDCombPositionDef *pCombPositionDef,const YDAccount *pAccount) {}

6.1.8.1.1. I BAS LR

LI EEFER T YDExtendedListener, HBARILUEIE notifyExchangeCombPositionDetailfELA &R
TWEIHSBHEHR :

o FWRAYESIRMEUER, BENEVHEES
o JAGEHEMBUISSHINSEAGRMA AL

1 wvirtual void notifyExchangeCombPositionDetail(const
YDExtendedCombPositionDetail *pCombPositionDetail)

YDExtendedCombPositionDetail 4&5HaNEE I B Y12H S E G,

6.1.8.2. BIiigS

3 FydExtendedApifIFBEFTS, KZEUER FalLlEautoCreateCombPositionkBa15EHES.
Hrl, BagSRSIFAERFI 8Fr, M LR IRAFAVEE G ARE e, MREVRERR
418<, AL, XNFERAIRRFVASTIREE, BEEERRERES.

1 virtual const YDCombPositionDef *autoCreateCombPosition(const 1int
*combTypes)

kA autoCreateCombPosition, 2B cikBBcombTypestSENEBESEREIRF, F— N EEEE
#%ZHRYDCombPositionDef.Priority (#/NN&RLTEREES) EENMERINF, F—iaEDLIASHIF
©, —BEREFELUASHFE, MAXESIESEER. BEE, 8XEH
autoCreateCombPosition\RZRSEE—E, AE~XLEF, LA RIRRILERE—ERIER
FEEARARE, MNERKIAIFEASHNIFCHAEMINN, REREIREZESHASIFCEN, NIRRT
BEREIFEESEFC, REUREINULL,

autoCreateCombPositionB ARG £ R,

e %88
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28 1588

RESSHENIRNAE, 1SR, ASMRREAINFZE N EREAS.
ZANULLES, BUASRBABAErEEERCRENIT, BIN
YD_CPT_DCE_FuturesOffsetZIYD_CPT_DCE_SellOptionsCovered

const int*
combTypes

PENMERERNE, SEIANEEZOBENRESE.

1 wvirtual void notifyCombPositionOorder(const YDOrder *pOrder,const
YDCombPositionDef *pCombPositionDef,const YDAccount *pAccount) {}

6.1.8.3. HElTH

BHAZIKRME T RZAIBHNAS TRydAutoCPIHRRER, 2T REBEGLTEH, BalaaRiR
—ERREERERTIUAGHRSHAKIZESGIES. £TydAutoCPEIESIRFIZHAER_ LRI
#, EHFRIEEBAPRAXAEGIES. HTSEmESHEIUMBRNERR, ydAutoCPERSFFAR
FrEYBENAES.

ydAutoCPRYECE S {44y dACP.inigYAIan T :

1 AppID=yd_dev_1.0

2  AuthCode=ecbhf8f06469eba63956b79705d95a603

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 log files, default is "ACPLog"

17 LogDir=ACPLoOg

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
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26 # YD_CPT_DCE_OptionsStraddle=7

27 # YD_CPT_DCE_OptionsStrangle=8

28 # YD_CPT_DCE_BuyOptionsCovered=9

29 # YD_CPT_DCE_SelloptionsCovered=10

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

BTN EMZINNSEO, OSEENLAINT:

e TimeRangelSE 7 RFAIE(THIRSE, EHydAutoCPiBRIBEEIRINSZINZABSIFOENSSE
LAE, MREIRZNERXEAER2SSHELHENESHOEN SEREL, AL, FEkE
REVIBEARZANAERR ZATEER, B, E1TydAutoCPRUIR{ERFARIERXIRT.,

e CombPositionType5autoCreateCombPositionfJ&#combTypestI& X E2HERAN, BS%E
BErtECHRIERAS,

ydAutoCPRIEENA TN A, EAconfig txt AZ1XAPIRIECE S, MydAutoCPRIBLE S {4ydACP.iniZEk
INNERY, RZSAEB AT LA :

1 ./ydAutoCP config.txt

—BERARFRETHEFCENHELIER, WREEEBZENENEN, YRER
ydAutoCP, HEFEEMKEILAUBIEERTHRE, BXEREREGH:

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

6.1.9. HARIT /M

XJT_EERRRFNREIRFT, HLUSERHTEIITRIEE, BE2F LT EiAERinsertOrderig SRR ZAT AR
MIBEEANOS ER, EEIFARERTAARERIREEIRE T AEIXREOAME: MTEBKREE, H
HINBAEOARAIIHRY, IREET LB RSE BRI, MNTMmHeE, HEReEHARR
R, A LARIBSA PEERFRBEA R, MTE—RAE. F—5%. F—OrderType, R
RERIBIBFHINCE.

FEABIFARASCIIR, TR TSI SRR BT, KT REN RS
BTS2 P, BRISEIERR.
B8 P 568

YDInputOrder  YDOrderFlag IESYD_YOF_OptionSelfClose

OrderRef BEFRBPRS, FEESESIEIREFRRXTFOrderRefidiiiig
YD_ODT_CloseSelfOptionPosition: EXXHEANR, #EE
REEEH
YD_ODT_ReserveOptionPosition: ERAXHHIN, it
OrderType
[ElEdzE!
YD_ODT SellCloseSelfEuturesPosition: iEXK{FSEEANBLAS
XRERER B AL
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YDInstrument

YDAccount

XSITARMFAL 23R, AETLAY

HedgeFlag

OrderVolume

S/

BT

i%Ag

KiRtrE

YD_HF_Speculation=1: &1

YD_HF_Hedge=3: E{F

>0: KEEFHEEREKEE

0: WMFENMN (F—REE. F—8&%. F—OrderType) A9
=

IEEXRAVEAIN G 29185

IEENULL, FREERZSRIAPIZREIKA

FFEXITRIEE. EIRIBERGLIF, KT BipTH8X

BRBEREUEEN TN, X—{TARBENERRBMAIZINTRIESZHR, BrngEEST5.
IB2E LT GiAERinsertOrdertg < M3 7 A AGECAREEI S B K.

e

YDInputOrder

YDInstrument

YDAccount

FER

YDOrderFlag

OrderRef

Direction

OrderType

HedgeFlag

71
IEEYD_YOF Mark

“URIEE()

A=+

[ERPEIOrderReftnZ9-1, FiFEKHAYOrderRef T AXTI N

YD_D_Buy: &iExdfigk

YD_D_Sell: {EExTiERK

YD_ODT_PositionOffsetMark: FG3dH

YD_ODT CloseFuturesPositionMark: BZ%hH, EEHB™M

RIS

YD_HF_Speculation=1: &4/l
YD_HF_Hedge=3: &}

FeXhat, IEEREXPELIsE
[BLI3THAT, IBENNARZIERELIEET

IBENULL, FRERSRIAPIEFEIKF

FFKESRRFNS BART I SHMEFIAYE, BIRTERKRER ZFTINERAIER, ZIATEWEIZZZATHY
ERfE, SFFE—MFHRIEIR. B, REBEEREREAAT BRXIMESE, FEESFiniR
BiREPeEESF S ARIER, MEEWEIYDOrderFlag/sYD_YOF_MarkpUiRER[EIRIE, HRIESLJEL
BYRERZFT. OrderTypeflOrderStatus kX3 BRARERINSTIRINEE. EE2ETF LiREFRY
JRE, BMEYDAccount?AJAccountFlagiRE 7 HEREHRYD_AF_NotifyOrderAccept, KESFFFIS ERFR
RS B AR RIEEEERR,

105/161



HEE, KA BIFTEL P RIREEKFEERY, RIRERKIELIXIPIER, $HIAZKFY
FTEEINERLEERSRR. HTEMHAPIER, EREELIXMESH, BERIEE— BT KB
AITHFFNGY), TR EEETXGHEIREREELINIMESHIRZM. kT, KZAER
FERARESEARGY, B, ZEASHNRZAENGAMERER, REERFERNZEY
I ZRTRDA],

IR, KB BBFTEIRS RS S TRERREIIRE, DERBRGE—FBEEENINERLIAH.
XAMENRARXERBERBRFRES, RRBATHIRES, FRLULETIUHTRBIESZN
M. REREEEREMENSEUEIURK, IEREMESKEIRR, SERBAEETETIERER
AURERER, FrLA, BRIFSEHE—EAEREAARIERE, EEXEHEER—NTR, NREFELAZE
NRBEAL, AT AREERERMINREE, MAEAKEAIES, BLWXST B HET, e
BEEENERFEAL

TRFMEA T @EE notifyOrderlg I EHRAIMREB R :

s FE oLz
YDOrder YDOrderFlag YD_YOF _Mark
L YD_D_Buy: &iExd gk
Direction LA s
YD_D_Sell: #ExSHiEK
YD_ODT PositionOffsetMark: 56344
OrderType .
YD_ODT _CloseFuturesPositionMark: JE£J%3%
’RIRE
HedgeFlag YD_HF_Speculation=1: &4/l
YD_HF_Hedge=3: &}
OrderRef -1

YDInstrument

YDAccount

OrderLocallD

-1

OrderSysID 0
InsertTime -1
(I7: YD_OS_AllTraded
OrderStatus A - .ra ©
2. YD_OS_Rejected
ErrorNo FRIORT A0, SR ARSZATEIRS

SR AR A R B EA T il 55

FEXhE, REESHIEENGLIEH
BLI3S RS, IRBINNAZZENEL

BIAPIZS PR
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6.1.10. HASUITIN

SIF LERRR. BEIRFr. KRSAT. ABiSFr. | HBRTRYSSZUERIUAR: E32Fr. iRASATAYEAMN, ATLA(ERE
insertOrder[A3ZZFA&AERITINRIE, {FcancelOrderid T RIS, LHART. BEERT. ARSFT. #BFS
Fr. T EAFmOSE BN AN TRUE S AT LIRS HA L, PR HANTRIESUASITINHABAR
H.

NETRERER, ZANEESHFIINTIIRE T S8ExR, £A
YDExchange.OptionExecutionSupportRFR~3TEINI TN A BIRERS 1
o 0: AxzfF. BRIREMBETXNDE.
o 1! SHHEABENE, FMBANERENMGRCRENFE. BRiRERZETXIN L.
e 2: XIFEBANE, FMBNEMEMtCaEMAE. BRI LT, BERFT. XBEAT. @A, T
HART. EXRAT. RRZFIETIXM D2,

TENEERUTIRII SRS 5.

o FER 7L

YDInputOrder  YDOrderFlag IEEYD_YOF_OptionExecute
OrderRef BEFIRBERS, FRIESEEEERXT OrderReffYiniA
Direction IHEEYD_D_Sell

ESTISN B{AYOffsetFlag,

X+ _EHARTROBEIRAT, ATLAMEEYD_OF_CloseTodaya#&
YD_OF_CloseYesterday

X FEAMARZFr, EEEYD_OF_Close

OffsetFlag

OrderType IEEYD_ODT_Limit

RIRIRE, HIRRZMSREINEZZINE N AE.,
HAGSRZ BRI T
YD_HF_Speculation=1: &1
HedgeFlag YD_HF_Hedge=3: E{f
BRI ZFTAN T :
YD_HF _Normal=1: &
YD_HF_Covered=3: &5

OrderVolume IEE{TNEE

YDInstrument IEEFTINAVEAN G 2018 ET
YDAccount IHENULL, FERAZHEIAPIEFEMKS

PERAFHTINGES, ERERZETEMEETNATELERN, MRAES5TN, BTRE
X7 HEFE.
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F ERATARZRAT, BSE LT AiAERinsertOptionExecTogetherOrdergi#
checkAndInsertOptionExecTogetherOrderiES$ AR ZATARRSHITIN, FERcancelOrderffiiE&FH
1TRGER, BFTINEY, FEEERTEINEGY, MBIemuBELL TG

o HINELIRANESNZ4ERE, taliFR300ETFEIN G XS EIESOETFEI G R EES FFEIR

o INEHIITIRUN G IE TIAEM B 22 = B ZIHBRIEIN &40

o BHBRMMIEE, THINASFLSHETRRNNEUHTEE, S3ENESNSIFRESS (&
ZABIE'MRIEA)) HIENBRLUAR, MXKIMFESASINESLIARERITEF Bk

o INWFHTAEHNA TR ENMSEI RZIEFANEN GO eELT. #LTUSAREES
REBMEPRERYSESLT 0. ERXPIRMEBIT IR R TIEE, ZEBHREHITH,

'l FER

YDInputOrder  YDOrderFlag
OrderRef
OrderVolume

YDInstrument plnstrument
pInstrument2

YDAccount

6.1.11. BIFFHANITIN

L

IHSYD_YOF_OptionExecuteTogether

EFRBRS, FEESEEEREFRRKTOrderReffYinAA
IEEGFHITRIHE.

IEERFEFHTIAIEIN G295t

EEGEFH TR GLIIE

IBENULL, FERSRIAPIEFIKF

X LHARR. BEIRFT. ABEFT, RILASELITRAA(ERinsertOrdermaR2 Z R BIFTINRIE, £
cancelOrderBliHIFTINERIE, BMEFHTIIESUIESETUINGR/G32 % B & RN AY T A &
., LA ZH, HRARBHFTN, WLERNSHKZ BT,

NETREER, DIANREXFHERYD_YOF_OptionAbandonExecute FHIRITIURM TS #VER
7=, fEFYDExchange.OptionAbandonExecutionSupportSEE At HIR TN A BIFE RIS 15 :

o 0! A3F5. BRIPEFT. L3FT. R32AT. K@Fr. T HFBETXNDE. e, L3R R’
FRASTFIFEIRITINES, KT, T HIFfASHERYD_YOF_OptionAbandonExecuteiF+HA
AT, ERATLAERYD_YOF_MarkiFHIUTI, BIRFiEEESE T,

o 1: SHFHEREENXE, FMEANEMENMGLCRENEFE. BRREXZMBETXTDX.

o 2! XFFEBANE, FMBNEMEEHtRCRENRE. Bri LT, sER. BERETXN D

XK.

TENERFRRI TS HIESSA.

e FER
YDInputOrder  YDOrderFlag

OrderRef

5B
IEEYD_YOF_OptionAbandonExecute

BEFRBRS, FEESEEIEREFRRKTOrderReffYiniA
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S84 FE L]
Direction IEEYD_D_Sell

ESTISM B AYOffsetFlag,
XJF_EHARRFNBEIRFT, RILUMESYD_OF_CloseToday or

OffsetFlag

YD_OF_CloseYesterday

X FEMIZZAT, EEEYD_OF Close
OrderType IEEYD_ODT_Limit

"R E, BRRZATSKREINRZZRTHIE X AE.,
HAGERZ BRI T
YD_HF_Speculation=1: Z#]
HedgeFlag YD_HF_Hedge=3: E{%
PR A BRI T
YD_HF _Normal=1: &
YD_HF_Covered=3: 5%

OrderVolume IEE{TNEE

YDInstrument IEEFHTINEVERR & 28T
YDAccount EENULL, FRERHBIAPIZEFRKF

XIFAREFRFNS HAFT, BILASE LI TRBBERinsertOrderm R ZATRIIEHFTINERIS, A
cancelOrderfftHIFHTINEIE., BEHTRUESRAVETNERE. B TIESUMESEIINGS
X7 HEERMINAYTIRERE. T EARZH, SEHERFTN, VNS BTHIT,

S8 FE o]
YDInputOrder YDOrderFlag ~ #EEEYD_YOF_Mark
z= =
OrderRef EPIRERS

[EHRFAYOrderRefia22/9-1, FEKFAYOrderRefFoiEXTRL

YD_D_Buy: EXZEHIHBEzTIN
YD_D_Sell: #EEXIRATIERK

Direction

OrderType IEEYD_ODT_OptionAbandonExecuteMark

RIS
HedgeFlag YD_HF_Speculation=1: #&#l
YD_HF_Hedge=3: E{®
YDInstrument IS BTN & L85t
YDAccount IEENULL, FRERAZHEIAPIZEREIKF
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XTF EZFALRSAT, FHRBXNNAIMFTINAYES, MNREHINERE32 % B aE zUHAAY TR
SERBRBITES, NEOABF T,

TSR, FRFHFTIIES, MRS5S, BTREXSENTFE.
6.1.12. £3Z§5455

ZER BIRRERFIERERER TR HRRE TR RS, ETIHEMERZAT miR RS
RUSERRIVSSTERERR, BIAEEREASTIFATIS,

RAFR A3ZiFdkss
LHARR. BEIRAT EEINZATASIES

RGNS LIRS ELRFRE, BBELCHRAZL, REGHERALFESELEN, BESEH
BT SSFE.

6.2. 323 RH
6.2.1. R

HTXEEENRBIEEIUNTE, KCHEERESE. KZHN. FailalEmRERRZNRAIFE
X, REECBEENMREDD EORZIRAONEF K. Eitt, ZXRET N RSRIRERIRLAH
RAENNERETEK:

o EERREAKANIR: REFKABN. REEEREREZER, RIBLERE.

o RAFBREAVKANIR: IREBKAB. BEERMRBIEHEIRE.

o EERRENIRIIIR: REFISIRZHABN. AEEEREREXKER, RAELFRE.
BRIHASEENEMARNERE, DURREEXERNREESIRZBER.

o RABRENIGIIIR: RERIAXZHAT. SEERMIRZEEHITIRE.

T ELIRIRZ AR, eI AT LIRATRY,

BRADIETTERZRRERDHIRE, (BRFEEERGY LAREICE LRI RIRRE
R, RABREXZIRAITTEN THR:

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)

ERFEPZSHANRBENT

24 iBg
pAccount IERKFRYIEST. HEIRABENKFIEF T LUEI getMyAccount3REY,
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el 1588

nstrument ALOEE, FRQBRALIR, HATEREpProductipExchange

NULL

oProduct FrRigst, TRRBIZTTEARIR, B EpInstrumentflpExchange
SINULL

oExchange RSB, TRREBIZAZZAAAISIR, IWEiEREpProductfl

pInstrument/ANULL

BEREINIR, BIEIe:

YD_TR_Allow=0: 7IFATERS. RABMRIRE.
YD_TR_CloseOnly=1: {XAIFFEE

YD_TR_Forbidden=2: RATHHIRE. mATISHIRE.

FAFRAoAERNRERK, BEIREORIT], AJLATENotifyResponse I
EiEKkMIrequestiD,

RBPRIZERIR

YD_TRS_AdminPermanent=0: EIERIZBAIXKAIE
tradingRightSource  YD_TRS_UserPermanent=1: $&EiZBHKANIR

YD_TRS_AdminTemp=2: &1 RIZEMVIGETIR

YD_TRS_UserTemp=3: &&HIRBAIIGAIHIR

tradingRight

requestiD

ERPIUSAEERRSA LIONRIATIRAE . ROUFBREN. RaURBrRIRZa L
BFEINRE, BB THREER:

int getInstrumentTradingRight(YDApi *api, YDInstrument *instrument)

{
accountInfo=api->getMyAccount();
accountexchangeInfo=api->getAccountExchangeInfo(instrument-

>m_pExchange) ;
accountProductInfo=api->getAccountProductInfo(instrument->m_pProduct);
accountInstrumentInfo=api->getAccountInstrumentInfo(instrument);

accountInfo->TradingRight = max(
accountInfo->TradingRightFromSource[YD_TRS_AdminPermanent],
accountInfo->TradingRightFromSource[YD_TRS_UserPermanent],
accountInfo->TradingRightFromSource[YD_TRS_AdminTemp],
accountInfo->TradingRightFromSource[YD_TRS_UserTemp]

);

accountExchangeInfo->TradingRight = max(
accountExchangeInfo-
>TradingRightFromSource[YD_TRS_AdminPermanent],
accountExchangeInfo->TradingRightFromSource[YD_TRS_UserPermanent],
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accountExchangeInfo->TradingRightFromSource[YD_TRS_AdminTemp],
accountExchangeInfo->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]

);

accountInstrumentInfo->TradingRight = max(
accountInstrumentInfo-
>TradingRightFromSource[YD_TRS_AdminPermanent],
accountInstrumentInfo-
>TradingRightFromSource[YD_TRS_UserPermanent],
accountInstrumentinfo->TradingRightFromSource[YD_TRS_AdminTemp],
accountInstrumentInfo->TradingRightFromSource[YD_TRS_UserTemp]

);

return max(
accountInfo->TradingRight,
accountExchangeInfo->TradingRight,
accountProductInfo->TradingRight,
accountInstrumentInfo->TradingRight

BhE "EWBEEEET"‘, EBERHTEERIMREFEETRENXTMA, FTLUBIEL TEIEREERE
SR EIEA. WENHIT TFE="NEAF— N0, EBNnzERE_ EmEA R CIERE
getinstrumentTradingRightFREVA X OIS LI ZRUR :

virtual void notifyAccount(const YDAccount *pAccount)

virtual void notifyAccountExchangeInfo(const YDAccountExchangeInfo
*pAccountExchangeInfo)

virtual void notifyAccountProductInfo(const YDAccountProductInfo
*pAccountProductInfo)

virtual void notifyAccountInstrumentInfo(const YDAccountInstrumentInfo
*pAccountInstrumentInfo)

MRZAERBRZNRIGL LFFFE, SIERERERNotifyOrdersiZ &M EIHR

notifyQuote, EHAYErrorNomYD_ERROR_NoTradingRight=10,

SEHNRZRAIRERREEZASEY LAIIR, MRS AASSINMIEGL) LIRER
PIRBEHERER, RIREESELIRNAEAMEDBINA. BEY, RIBRZEERMELLIREAIN
PRAE, AERVESELIRZMT:
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A BELINRIRS, BARAASLFMERBEHAL
ABEIRRITRS, BAHREETS, BAREAANRERE TR AR
SeiF

A BRLIAREFE, BARAASHRERNFRIZBRIY

ABEINRIFRS, BELHELSS, BARAAANNERSHREL

6.2.2. IR EFRF

BANBRT, ZREEHNEFIREENRENE, BEFEIZAECNRFEEEFTLR, MR
HEFETENRAR LR, BPMZEEEMSLTATRARS. ATERELRZEFERZSHHIR
ZEFEMIMEESNEMSF, KCHTLUARMRIZRERBERS, RRERFIEERESIK
FEER, MRKFIERY TESNER, IEERNRZHERLSHEN. RAEEBREAKXERS
IR ZRTRRSIEINR R EIREE, RN, B, (TERB. BEeRERERRBEHAZITA
REEE,

HRIRAT, ZAEERFEIEERS. MR LERA16775%E, RINEILMRAH838HE, ks
REZW, ERWVSFEERNTE, ZAMBRELY &.

REPERFIEUETLAEYDACcount. MaxOrderCounth &R, WNRZEA-1, NFRRARRE, BIASLR
PR,

FF{EAydExtendedApifJigEE, TTLATEYDExtendedAccount.UsedOrderCountEiAZEIZRiMkHY
RIREH. NRIREEFERZREWFE 7S MER, YDExtendedAccount.UserdOrderCount& &
T RTEIEEAIRELL

EIREFRINZKFPIIREE L IREN T KRB EInotifyOrderiR[EIRY
YD_ERROR_TooManyOrders=36{&i=, NRIPIESRTEIAEEIEIEFERBESH, WNRIZIREENY
TIRPBEEFEEER, FTBHMERERRE. BIREESZVINE
YD_ERROR_TooManyOrders=36fHiRH AW EIZIEREE LS EHEIRRZE, NBRNEREELD
EIZE.

MREERFHEERFAER, RESNERIREESUEINotifyOrderiREIHY
YD_ERROR_MemoryExceed=755iR,

6.2.3. EkEEIPRE

HNBRT, BEEETRREZEWFNELEREN L, REEFTLUERE—MKP LRGSR
KR, B, SZRNEERIERTCP MIERERZITT FAMTAK, XNZAEENEEITEE
=M. AT ERPEEIIZMEMESHIYEE, SLErUIAEMRREERESHEPRE.

B E A LAFEYDACcount. MaxLoginCountdh &S, dNSRIZEN-1, WFRFARE, EBIAATIR
&), METEFHREETLATEYDACcount. LoginCounth&Zl,

FEIRBFFRTNZIKPINERE LR, RS fEsEnotifyLogindiR[E]
YD_ERROR_TooManyRequests=204&i%,

MRTHEZZERNER, BERZIEHEERAE.
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6.2.4. BRI E

TEEREIRRE BRI Z RG2S, ZIAESIRMH T BRI EINRE. ZIARIE MR IGEIIREM
TR, EABEEOM RS XAE R E,

ZDEEENARF IR, IR EEERISERFELMTIEE, JIABECHAEEIXAZIBE ML
MBEINEE, KRBT LUEEYDACcount. AccountFlagh 2E IR E 7 YD_AF_DisableSelfTradeCheckfr
&, NRFIRENFRFMZEKFPIBERREE XY,

RBATMERBRN B SEATERRNSHIRNIRBNMEEE T MBI, Eit, mNE. FAK
B FOKEASHNZEEMZEEZRE, MNRRNMBIIEERNMSHILZNEFAEE, BASH
INENBEKE. fll, EREARREZRMNIE107T, SHREERATHIZR, BARSWRSH
ENERIR, TINRRNITTHILER, NASHAIENBER,

NRETEMRZATIBER 71138 iITRMABMR RIER, B LCHERRTEMHETE
T ERAZEIIRE", ZINRERTRER 3 ZMm3 TRIFAK/FOKESIRIMBREDRENEES, &
EENSHRRZ=E. BB EYRERTEMRLCRRMI—FRIFIgE, BRABXZET
BFTERXZMIBER, FAULERREEERIMRE. BABENIBIIRE =2 T FAK/FOKRIE R
RZ4TH, BAURFAK/FOKESERNBE MR SHKTERTRERD JAEABEKE. £ (FESRHEAR
RERERZEEDE) RIEPNEXREEWERCIEEFTIEfEEL, ERTEFEMR. M
IR AEURBIERIRETRY, ERIR £ ERRECEdREIRNTES. RIRIAAZRIREIHIRNTEES. ™
NMELTRRIB RS T AT NBRAORESE T,

ERFLRZIMETIRAE—ENBNEHRH, BREEEBEMREERETREEXZREHT, A
RE—MRBABNRZRBES KL CARBIERBERRAT, BEEXZAMTEEERSEER, it
RERREHIRRARMR., HTRIPREENRESR, N TIERRMBAEIATENRRZRmBE
LCHBMNRR, BAEERIHEHTBERBEMAIRE, FEHRERS e/ s B aaZRIERS AR
SEEEE,

(HIHIEN B RACHIRE, E<m@idnotifyOrdenREIRYD_ERROR_PossibleSelfTrade=254&18,

6.2.5. IR SHIREIRNE

T ERIAPINRAH, REBFIRING LITIESHRIOrderRefRISEIBIEERN, RERETTLIRIERZEN
BiREOrderRef, FAEEEETTEERKEIHANERE, EEUDPEOKEIXEEERE, SH
RREBRZZE T,

JERAREIRRRR, BIRREFRIFORPEHTRE, FARNENRENEEERA. FIHES
Dz e,

I EMARAPIFR, REER AR, ZEAENMEERRATZOEESWFRAITH TIRES
REINRE, BB EFIFRZINAEHIISEENOrderRef 2R EEIREIERY, EUEIT OrderRefiEEa
VRIS, NZIREIErrorNoAYD_ERROR_InvalidOrderRef=7889551R MR,
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REPSHFBIEEEISEENRTAPISTAIRSEER, BIE—APISLAAR HATREAZEREAFIESE,
BEERKF RIS MNAPISLHIZ BRI ERIOrderReiRBIHEIRE, Eit, SEEHET, &
FAOrderReffgUiz{F/aSession DAMSGEAIAARERHY. HRIMIREZ(FA— N BIRAYRHTIGE
By, A2MAPIRUDPHRERIRMZR, BEERETER (MBEEH) MEFREAFETZ in
SAUAMEERR, RESHLEIRA.

SRERTLEEYDAccount.AccountFlag2 &g E TYD_AF_OrderRefCheckin ¥ #RIZINEEHE A
B, BRE T IZInENFRRRAESREBIEEEINEFS.

BRIV ENESIHE, B TeEERIFRAERTRBIREE R LARASIOE
B, ERABUREFERRSHOFRRAHTRERN AR ERASHETIMIAOrderRefY4HD
218, AR CEXANRS LARBIEETX.

6.3. HiFAZRER
ydApiHAREFERK, EItT5EIEIhEEREEEYdExtendedApidp{EH,

ENEORERER, FARZNLETER, bRARAENEARENED, LRENRRR
T,

6.3.1. EiffiREp

1 /// getorder by orderSysibD 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 long longOrderSysiD,const
YDExchange *pExchange,int YDOrderFlag=YD_YOF_Normal)

LERSEI U RRENSEINEIR B EIRARBEE RN ITERR, FrA@idinsertOrderRFIfRER
TERARIREBE A LUMERARSERZR], BOABR TEEERE, FJLUBTIREYDOrderFlagEifd
Hth2BR0HRER.

1 /// getorder by orderRef can only be used for orders using
checkAndInsertorder

2 virtual const YDExtendedOrder *getOrder(int orderRef,unsigned
orderGroupID=0,const YDAccount *pAccount=NULL)=0;

4 /// getQuoteDerivedOrder can only be used for orders derived oder by using
checkAndInsertQuote

5 wvirtual const YDExtendedorder *getQuoteDerivedorder(int orderRef,int
direction,unsigned orderGroupID=0,const YDAccount *pAccount=NULL)=0;
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X3 FfsEFydExtendedApifiicheckAndinsertOrderfiR NBSHREART LAERE_EIAR N5 iE3REN, RE
checkAndInsertOrderficheckAndInsertQuotel@eA, FEEEITIXM NG EAETE, MAEREIRE
ZATREBAEIR. HgetOrderm] LIEREIR T HRINMTERBEZIMIIRE, MgetQuoteDerivedOrders]
AEERINGTAIREE, 1BbgetOrdertE&hN TiRE S B directionfISE BT R O NUIRMN PRISESEATER
H,

1 /// orders must have spaces of count, return real number of orders(may be
greater than count). oOnly 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[])=0;

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

5 wvirtual YDQueryResult<YDExtendedorder> *findorders(const YDOrderFilter
*pFilter)=0;

ZIARMT AR EENSEINEIRZ B AEHRANRERISE, MINEERGRIERGIER
BRI, AR RBRERSFESERFERINIDEEIN TR

1 1if yDpOrder.ordersysiD < 0

2 return false

3

4 if yvDOrder.yDOrderFlag not in YDOrderFilter.YDOrderFlags

5 return false

6

7 if yvDporderFilter.StartTime >= 0 and YDOrder.InsertTime >
YDOrderFilter.StartTime

8 return false

9

10 if yDOrderFilter.EndTime >= 0 and YDOrder.InsertTime <
YDOrderFilter.EndTime

11 return false

12

13 1if yDOrderFilter.pExchange != NULL and YDOrderFilter.pExchange !=
YDOrder.pExchange

14 return false

15

16 1if YDOrder.YDOrderFlag == YD_YOF_CombPosition

17 if YDOrderFilter.pCombPositionDef != NULL and
YDOrderFilter.pCombPositionDef != YDOrder.pCombPositionDef

18 return false

19 else

20 if vyDOrderFilter.pInstrument != NULL and YDOrderFilter.pInstrument !=

YDOrder.pInstrument
21 return false
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22 if yYDOrderFilter.pProduct != NULL and YDOrderFilter.pProduct !=
YDOrder.pProduct

23 return false

24 return true

BNFRIESRBINT:

e FE %88

LATimel DFZ R RV aRTE], -1AURTIRS, 5%
AT
RE21:3%2: 3600*%(21-17)=14400

YDOrderFilter  StartTime H#E95%E: 3600%(24+9-17)=57600
[A—R#£9%8: 3600%(24+9-17)=5760
Timel DN /ERSIRIRVAEHRIZFE Wy dUtil.h AT
string2TimelDFtimelD2String

LATimel DR.RRRVGERATE], -1XERLRS. B5%F
LATIF
®E221 % 3600%(21-17)=14400

EndTime HE29m%: 3600%(24+9-17)=57600
A—B#&95%: 3600%(24+9-17)=5760
Timel| DFIFRERTBIIVARERAE RS My d Util. h RS
string2TimelDFAtimelD2String

REEBEIBDAYYDOrderFlaghItn&fir, ATLUEEZA.
fign, EEEEEREMNESIRE, BBATLUERLATE
EHIRE:

1<<YD_YOF_Normal | 1<<YD_YOF_CombPosition

YDOrderFlags

HEFECEN., WJFYD_YOF CombPositionfJiREARE

CombPositionDef
P B ASHHIpExchange, ATZEANULLIZRBRE,

B2IiEEt, 33FIEYD_YOF_CombPositionAIfREREERL,

Instrument
P AT EHINULLTIRRS),

FrERiBEr, X FIEYD_YOF_CombPositionBYfRERARY,

Product

P AN E SINULLABRE,

pExchange RRAEE. WIREANULLNIABR S,
pAccount KRB IBRZIZEANULL

E— AR AE R BEERKENYDExtendedOrderigEH 5, MRMHDEAIKEREIATH
A9, REEATDEHAKENRR. TEMOEKERDRES, ADZRREIEHZREFHEEIDR
HRIIREBRIEEL, REEFTLFIRXMIR, STLUEARfindOrders(pFilter, 0, NULL)SRIRIEIRE #E S
RO ERRYSEL.
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o FITERFLRERBASMBEMDEHARKERBR, JUESHBAMOERIETTEE, AR
BREIEDEC

o AITERIRFAZBINRRBREZHS, FTREFERRER (B—RRESHREE, B RDECRIERER
BiRBNHARERER) R RE R HrIRE

BMEAT LSS EE D ERERNE RERMIIRENTE, (BERFEREEEFERTMAEER

TAMAYDQueryResult.destory() o ECHIZSE], 1BELEESE—MIEiA:

o AFERNFGRIER—XFIREIFFEIIRE

o A ZENRRRREREETMIRMAA S EDEN=E, MESXARESSSECHI=E, ML
M B SRR EFIEER KL,

6.3.2. EifJpk3Z

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

2 virtual unsigned findTrades(const YDTradeFilter *pFilter,unsigned
count,const YDExtendedTrade *trades[])=0;

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

5 wvirtual YDQueryResult<YDExtendedTrade> *findTrades(const YDTradeFilter
*pFilter)=0;

WEERRRZNGESEERERM, BAARSAILUSEEARENERIAS. AIEARESGHEE
AR NRRSEEE M TR

1 1if YDTradeFilter.StartTime >= 0 and YDTrade.InsertTime >
YDTradeFilter.StartTime
2 return false

4 if YDTradeFilter.EndTime >= 0 and YDTrade.InsertTime <
YDTradeFilter.EndTime
return false

if YDTradeFilter.pInstrument != NULL and YDTradeFilter.pInstrument !=
YDTrade.pInstrument
return false

10 1if yDTradeFilter.pProduct != NULL and YDTradeFilter.pProduct !=
YDTrade.pProduct

11 return false

12

13 1if YDTradeFilter.pExchange != NULL and YDTradeFilter.pExchange !=
YDTrade.pExchange

14 return false

15
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16 return true
BN FERIESIHBINT:

28 FER %88

LATime | DRZZRAANEEIART A, -1ARFIRS. BESELUTHA
+:
RE21:3%2: 3600*%(21-17)=14400

YDTradeFilter  StartTime H#E9r%&: 3600%(24+9-17)=57600
E—H#9=%: 3600*(24+9-17)=5760
Timel DFIARERTBIRYEEHRFR =S My dUtil. hFidstring2Timel D
FtimelD2String

LATimel DFZEVRTHVSERATE, -1AFRTRE. BSELUTHI
%
RE21 3% 3600*(21-17)=14400

EndTime H#E9m%E: 3600%(24+9-17)=57600
[A—B#9=EE: 3600%(24+9-17)=5760
Timel DFIFRERTEIVARERAE RS My d Util. hApAJstring2Timel D
FtimelD2String

pinstrument &£, AMNKEAINULLUAFRS.
pProduct FEaedEtt. WREINULLABRS),
pExchange RZAMEE. AKEANULLNAPRS].

pAccount KRB IBRIZEINULL

6.3.3. EifFiR N

1 /// getQuote by quoteSysID can only be used for quotes have been accepted
by exchange

2 virtual const YDExtendedQuote *getQuote(int quoteSysID,const YDExchange
*pExchange)

3 wvirtual const YDExtendedQuote *getQuote(long Tong longQuoteSysID,const
YDExchange *pExchange)

FERSEILURRENCEINEIR BRI, FraEdinsertQuote RFRINTTIERARIMRIN
R LAERARISEIRZ,

1 /// getQuote by orderRef can only be used for quotes using
checkAndInsertQuote

2 virtual const YDExtendedQuote *getQuote(int orderRef,unsigned
orderGroupID=0,const YDAccount *pAccount=NULL)=0;
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X F{ERydExtendedApidcheckAndinsertQuoteiR NESRIN BT LAER _EIA 5 IEIREN, RE
checkAndInsertQuotel@FE5cHk, FEEEBITIXMANGEEAZ], MARKEIRZRZFREREIR.

1 /// quotes must have spaces of count, return real number of quotes(may be
greater than count). oOnly 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[])=0;

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

5 wvirtual YDQueryResult<YDExtendedQuote> *findQuotes(const YDQuoteFilter
*pFilter)=0;

WESIRNNAESEERESRIU, BEARSILUSESAREIIEXAS. AERNESHEE
A RNRBEAE A TR

if yDQuote.OrderSysiID < 0
return false

if yDQuoteFilter.StartTime >= 0 and (any Derivedorder of
YDQuote) .InsertTime > YDQuoteFilter.StartTime
return false

S v

if YDQuoteFilter.EndTime >= 0 and (any Derivedorder of YDQuote).InsertTime
< YDQuoteFilter.EndTime
return false

10 1if vYDQuoteFilter.pInstrument != NULL and YDQuoteFilter.pInstrument !=
YDQuote.pInstrument

11 return false

12

13 1if vYDQuoteFilter.pProduct != NULL and YDQuoteFilter.pProduct !=
YDQuote.pProduct

14 return false

15

16 1if YDQuoteFilter.pExchange != NULL and YDQuoteFilter.pExchange !=
YDQuote.pExchange

17 return false

18

19 return true

BNFRIESRBINT:

28 FER %88
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28 FER %88

PATimel DI EARAGEEIARTE), -1AFRFIRS. IRINBUERSAT
AR BERE B AT AR BT S R4

BEELITIF:

W21 9% 3600%(21-17)=14400

HA&9/mE: 3600%(24+9-17)=57600

BA—R#&295%: 3600%(24+9-17)=5760

Timel DFIARERTBIRYEEHRFR S My dUtil. hFRidstring2Timel D
FOtimelD2String

YDTradeFilter StartTime

PATimel DRZZURRRVSGERATE], -1RERLIRS. RINEIERST
AR BRI NF AR AR S R4

BEELITIF:

®E21 /%8 3600%(21-17)=14400

HE9mEE: 3600*%(24+9-17)=57600

E—H#295%: 3600%(24+9-17)=5760

Timel DFDiNERTBRYEEHRTR S Wy d Util.hArRSstring2Timel D
FOtimelD2String

EndTime

pinstrument  S£UfgEt. WREANULLNIAIRE],
pProduct FEERfgEt. TMREANULLNAIRE),
pExchange RZFTEEr. AMKESINULLIABRS,

pAccount R B IRIRZIREANULL

6.4. 3257 MEL

ZIXSHFRIE LS FIRRRFRAZ Z b ERiE e -

o CERXZMERBERIBEKENRZMERIES. AT R BRENSAPIRDE, (CRRZMERES
(VBRI P B R IRSEMRIREZ), BER—BEZEZSIMSERE, REF—12KkH, BIE
RN ZRNEHRSHEEE

o PARZMERBESRMANKENRZXZMNBES. HTREERZNIRZMRESEETEY
B9, SEER—RSEAENBEESAMERZERE, NRUHERARKRNSHAE, FHit,
ISERERAPARZNRES. —BARNERIIT, WizEa LArERAEEHSKEIBMARZM R
BE. AILUESystemParam AJTradingSegmentDetail EETEE2EE MG, FESLE

6.4.1. iC23Z5MEL

ICRRZZMENEIE LA TEIEEEORE], segmentTimeRmMiZZZ BFHAZILATERIFIEL, ERIEAT
BEREEEFInsertTime B,
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1 wvirtual void notifyTradingSegment(const YDExchange *pExchange, int
segmentTime)

TEHFIHT BRIS T RZANRZREENHERSE, EXBMERNEARBITEN, BAEF R
IKZIRISERRRT IR A,

R 5FR B& "z
09:25:00
09:29:00
09:30:00
11:30:00

TR
13:00:00
14:57:00
15:00:00
15:15:00
09:00:00 20:55:00
10:15:00 20:59:00
10:30:00 21:00:00

PN

ReiRFT 11:30:00 23:00:00
13:30:00 01:00:00
15:00:00 02:30:00
08:55:00
08:59:00 20:55:00
09:00:00 20:59:00
10:15:00 21:00:00

il

AR 10:30:00 23:00:00

11:30:00 01:00:00
13:30:00 02:30:00
15:00:00

122 /161



RSER B &

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
AR 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

6.4.2. IBAZZZMER

IRz Z MBI LA T EEREGRE]. ZZMERANIRESER SN RZZMARIEE, S8R ZAT.
B EHH =R DREIRERZMER, SXRERZZMN ERES R LR = EEF—1,

1

1 wvirtual void notifyTradingSegmentDetail(const YDTradingSegmentDetail
*pTradingSegmentDetail)

REIRIYDTradingSegmentDetail = E5HBEAN T,

FER BB
ExchangeRef REBFS. IREIRZZMBERZZMERFEENY, BA-1,
ProductRef FRFS. REFRIEZZMERINEERN, &dlA-1,

}Q_L
InstrumentRef BHFS, REISABMRZZMEINEERN, dals-1,

4

m_pExchange RZFEst. IREIRZRZATAMRZZMERIIEENX, BNANULL,

b

m_pProduct FEERigEt. REIFFRBERZMERIIERNX, BNANULL,
m_pInstrument ~ &2EEt. IREIGHNRMERZMERIEENX, BNANULL,

Nizz2 57 BFHRZIILREIRRYEY. EmiD5zUES R R EHE InsertTimeRy
=PI R

SegmentTime
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FER i5BE
RZMERIRTS:
YD_TS_NoTrading: E3X3

YD_TS_Continuous: EERS
YD_TS_Auction: &&=/

6.5. HREALH

NTEHFHSHHEEE WX OIRBER A SRIEBIEOENTRK, ZIATE 1.280 IrAIEIN T HREAHN
gg, |FEBTLIFEYDInputOrderflYDInputQuotedi&&OrderGrouplDF1GroupOrderRefControl{g
FRiREALHINAE,

TradingStatus

FE 588
IEERBEIHEN FTBRNZEA, AILABTROIRBEAEIIREE. &L
REfBESH

OrderGrouplD R E o) LAEF0-635HREH,

NRHD, 0SIRBEAMEOrderRefEATEIRIEM:, 1-63S4REABIGIL
BB EOrderRefEIEME

IEEIRBEERIEEXIIREOrderReffYRIEBIEMHIEEH T :

YD_GORF _Increase: OrderRefEijEiElE, FHiSREROrderReffYiElfE
GroupOrderRefControl R AFETF1

YD_GORF_IncreaseOne: OrderReffZt&ERiIEIEIE, BiFREOrderRef

BOMEIRRA1

RN _L18EOrderGroupl DFIGroupOrderRefControlfg, tEEHECEIREMMERBHNER
%, SRELEW, NEEEInotifyOrderik[ElErrorNo=YD_ERROR_InvalidGroupOrderReffUfgE, F
EiziEERIMaxOrderRefrhiREHREHIZERIOrderGroupl DEEIER AOrderRef, FTiSHREMINSK
¥, YDInputOrderf1YDInputQuote FiZEHIOrderGrouplDFIGroupOrderRefControl&BiEiE@id
YDOrderfYDQuote[a],

BIESEKIRE F38EOrderGrouplDFIGroupOrderRefControl, 5F TIREEHRAAERER, W&
FE—OrderGroup DAUIRER, IEABRILAXTE—IKIZREYD_GORF_IncreaseSLIEREIBIENE, F K
IZEYD_GORF_IncreaseOnesCI =& BRI B IGIE .

HEERE MR E M B ES LR IIRIEERZnotifyLoginZ f5, HEEHEE LA TEIEREIREIE
OrderGrouplD&gIE& AKOrderRef, {BEZMCFRIZEEFHNIRENE, HEGEREHFERAFSEEINE
AYOrderRefi#H1THRER,

1 wvirtual void notifyGroupMaxOrderRef(const int groupMaxOrderRef[])

X F{FERydExtendedApilUiRERE, HJLMFER TG ZEEABIRBESERNAI T OrderRef:
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1 virtual int getNextorderRef(unsigned orderGroupIbD=0,bool update=true)=0;

orderGroup| DIEEIREFEIRS. FHorderGrouplDIRENO, BILUKETNOrderReffUfiNl, MiES*E
Zi%¥z,; HorderGrouplDIREN1E63, HFATOrderRefhiENZREIERAOrderRefiN1,

updatef§ KB FMOrderReffa, BAEREEMAIRBPANEAIRARS. RIRANRBEA
getNextOrderRefiIR[EIFY T OrderRefAn, BRI updateStrue, BBATXIER
getNextOrderRefiR[BIFY T NOrderRefAn+1; EAXRIFEAFupdateafalse, BFATXRIER
getNextOrderRefiIR[EIAY T NOrderRef{3%A AN,

6.6. ZiEE

BIREERIATISR— N E S SR ESZ MPILAEREIES, MEBANSR FOESEIRE, 242
A LA AT H B MR ENEMERE MR, REETLAEYDAccountfyMaxLoginCountEif
ZKUCHEARETERE L, HRBIRHIMaxLoginCount/g-1, ERY, YDAccountiJLoginCountic
RTHAZRSKPIERNERE. NTFE—REWSHAREER, MaxLoginCountflLoginCount/zt
EEE/.

ERFAEFTEXDAEERARE, B ERREETEE.
BT EMARIAPI, ZiANERydExtendedApiFIRFE R T —EFIAOrderRefiYRA4wA3

SessionIDEIHLEI, (BHETIRHIRS, BARBHEFICHER. HREERENE, SRREFBRAR
RS NORIREBBRBZIE, ERABBEAIFORAAN TRRETTRL,

BHIR, —BEREEREZNG, BEREEEPEEFERZIGE, BNSSEEERIOrderReffRi
2R, WFHERT A XIEIRENSIERIR RS, 5SS WUMERSessionIDHEI, SUFMEEEZEAH
AYOrderRefEB&itze,

ZERSHHE R AT REL:

1 wvirtual bool setSessionOrderRefRule(unsigned sessionBitCount,unsigned
sessionID)=0;

2 virtual void getSessionOrderRefRule(unsigned *pSessionBitCount,unsigned
*pSessionID)=0;

EE(EUIREAFRINGT, BT setSessionOrderRefRuleiRBARELI RS BEFEEHN,
setSessionOrderRefRulef9ZS#uRBEIIT :

e sessionBitCounti& & 7 #FIOrderRefdi AT Session| DR ERIRE L, REBAEIRETRA
EESI IR AIREE, RBMHBERS 1600, XMREEWEREEZRSEMER

e session| DRFRIC T AEZINERES, BMNOFRABMAPIELHINERERS, ERRERDE
AiBidsessionBitCountigEAI NGB E
BRI, BIREhEER BsessionBitCount8, SessionIDA3, HBAOrderRefdhg 8T
TS, FTRI240U (32-8=241\) BTFHIERIRERS, Eit, EXMgERNT, I8
256 (2/8) NMEES, BMNEEAILIA16,777,216 (2/24) SKiRE, BT, ASAPISEAIRTZESS
E73, ZiEERFE— N OrderRef5259 (0b100000000+0b11=0b100000011=259) ,
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EiRB=E, BNalLAEBgetSessionOrderRefRuleXEURBRNEIZEMRIGIMN, LK ERA
getNextOrderReffkEN F—MRRRS,

6.7. #RiMY

EfEA 1.280 RLAEMRAAPI, B HEIRIRLA TRV BIREBFIZENER, BNSSBIANER, &
{£F3 1. 188 RLATHRAAPI, BEERIMAMRAHIERIIMUALE.

6.7.1. L1FRX

M 1. 52 iRAFHR, ZAFFR T IREBFBERRSE, FE 1. 280 IRAFIEIIFR TR, BURNLAR &7

RIS, IRRERURZIAESRIXEENUDPIRIHITRZ. BTFRINMNGRRARIEAFBCHhEE

RERNAFNAE, EEEEEBURTRFRILE, MBIXAPIREXRER. TieRBEIRMIRBEEE
W ZIAAPIRIUDP TSR, RS RAVEFELEREREXAIN, Hit, SAPRIMREERMNETER
i ARIKURAITERE.

ZIEAPIETKISERYAN, EZBELIES (TEX10/25F0X2522M < L) MEHIERECSIAZIZIEFPGA
AU, ANREF=E CEIERIMRE, IBABESLITRFH SZIAAPIRIIREBMREHITIVRE, 1%
FRIR—FMERBEF BRI,

AP T BTiEBL R £ getYDNanoTimestamp, iZREEESERER, TLBSEIKAPIRIREIEE,
B{xAEEInsertOrderfIgifE1EgetYDNanoTimestampHigERIER,, SRINENFFIBREEIR
BNE— N FTHIMENT EHREE,

BRI EEIS UDPEEXTCPIRIE, UDPEREXTCPiROSHLATESystemParama3kEY, i¥fE&N
RZp2H, RisOSLUER, ZEFMEEREOS,

6.7.1.1. (FHHER

KRAEBEEEINECHIMUER B FEREINY, ERESELCHKETTE, IREETLEE
YDAccount.AccountFlag2&i& & T YD_AF_BareProtocol LAFIAR B ERFHE 7B,

UDPIRI L EE BT A getClientPacketHeader kBN, IRICGLFEE TS, FHRFER, RtA AT
EXIRSELHE NS, REgfEnotifyFinishinit R G2 BHIREBURIEL, —BRINEAE TRk,
RRIEGEHHERATH, RESRETER, NWEEFIREL.

1 wvirtual int getClientPacketHeader(YDPacketType type,unsigned char
*pHeader,int len)=0;

YDPacketTypeRJLARYD_CLIENT_PACKET_INSERT_ORDER, YD_CLIENT_PACKET_CANCEL_ORDER,
YD_CLIENT_PACKET_INSERT_QUOTE, YD_CLIENT_PACKET_CANCEL_QUOTE, #BIRTREURE.
BIER, iR, BERINAIRSEL. headerfllen2RAFFSCEIZAIFMEXKIEEILIEHLUIRKE, BTEN
apIEERKAISKEBETE, len AT RINSEEURISLERAIIKE, HRISSIRICELKERR 16,

IREMEFRRLFMRERRICEGHSE, NRIRE0, FRABURICELEN, BEERATUSEIEFEX
HIKEAE, ERRERBETFnotifyFinishinita & i RBFHERINMGREEINEEYD_AF_BareProtocol,
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6.7.1.2. IREIRY
LA AIREEOR SN, ERTFEAinsertOrder,

ik KE

xE iR
e EH 2
0 16 B TSk
DY = ¢
16 4 #% (little-endian) E—’Jr%_*se MYDInstrumentfyinstrumentRefdh
SRHL,
20 ! B SLEAE0: L, 1: 5E)
NZERE(O A - SZAS . IZAN . 7
21 1 ok HFEirE0: F6, 1: F6, 3: ¥8, 4. ¥
HE)
22 |1 24 WRRIRR( 180, 2 BRI, 3. BH)
23 1 wxy FERLEIETTi% (00 YD_CS_Any, 1:

YD_CS_Fixed, 2: YD_CS_Prefered)

IEEE 754 UEE 1 F rasshY
24 8 ' RR%E};I? = 'ﬁl\*%
(little-endian)

32 4 =0 (little-endian) REHE
36 4 =5 (little-endian) #REA5|F
SR R : RN
o 1 o fif)::(o- BRIMER, 1: FAK, 2.THINER,
41 1 B 150
42 1 B EERERS
43 5 B 150
48 1 TS EE RERLAID

#HREHOrderRefizHlAT, FIESNIRELE

0: OrderReftpiEiEIE, HIfFFEOrderRefdda]
49 1 B PRAIATET1

1: OrderReff=fZE21EIHEIE, BIfGMEROrderRef

RIBIRR R

fibk BASREY
0: FohbASFMF
10 IEZRBfA
2: IHRfA

50 1 B
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Mk KE L

Ens s
wE D) = -
51 13 B pi=[0)
|IEEE 75435 F LR . .
64 8 RUBEIF IR R RS

(little-endian)

6.7.1.3. {&ERIR ST

AT ARt aOIR 4, ZRTF A cancelOrder, BRISUSASERENZZAMRERS. THFR
BiRS. THEmSOrderRef=MiES, BESEZIRHE,

itbdik KEEF

i o
Rk,
ARIERRYAZ Z ATk ER YRS B & OrderRef,

RS, MYDExchangefJExchangeRefF3KEN,

JERO%EEEFE (0: YD_CS_Any, 1: YD_CS_Fixed, 2:
YD_CS_Prefered)

FADERRFS
15O

fRERZAID

=)

ERENRBITRERS

= gegg

wE B FRE

0 16 2B
—

16 4 FEL (little
endian)

20 1 BH

21 1 B

22 1 BH

23 1 B

24 1 TR SEE

25 7 BHy
.

39 g = (little
endian)

6.7.1.4. {IRINIRSL
AT HREBERTAUIRSEM, ERTFERinsertQuote,

K

B cpum

B &

£ W

o
i
&

Rk,
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REAE&F

20

24

25

26

27

28

36

44

48

52

56

57

58

59

60

= (little-
endian)

B
%5

e
><r

i
ﬁ#

|EEE 754XUEEF
AR (little-

endian)

|EEE 754EE
AR (little-

endian)

L (little-
endian)

FZEL (little-
endian)

= (little-
endian)

i

S4F=, MYDInstrumentfiinstrumentRefdh3kEN,

SEFFIRS
SRR
SEFFFIRS

SEIRIRITS

Hﬂ
=
ox

et
=
&

>|"£.I
B

¥4
i

#RES|FE, BPOrderRef

fE(L%ERZE (0: YD_CS_Any, 1: YD_CS_Fixed, 2:
YD_CS_Prefered)

EALEZRS
1#0

=

RIS

YD_YQF_ResponseOfRFQ: BEIESIEMNSFRREBUNT, SIFH
B LEAFR. BERAT. KESFT. T HART. ABEFT, HMRZAE

wmns

HzEAZHID
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K
ik E e e She T
£
61 1 B
& | 6 = (little-
endian)
6.7.1.5. IEIRINIRSC

AT ORERINTATEOR S MY, FRITF B cancelQuote, BRIIFHAESRBENRZMRRRS.

i

HREAHOrderRefizdl5, FIESWIREE

0: OrderRefERiEEIE, RHIEMEOrderRefERUAKRTE
1

1: OrderReflfEERiEHIE, RIfRFEOrderRefHIIEIRRATRA1

pi=[0)

=

R

REBERS. ZFEWSOrderRel=FMIIRMTS TN, BINESESIBHEURM,

Htaht

KEGF

IRz )
0 16
16 4
20 1
21 1
22 1
23 1
24 8
6.7.2. TR

ZIXNTTIRSOBITCPAIX,

X,

A,

FZEL (little-

endian)

B

B

B

TATSEE

B (little-

endian)

=3

REEXUBRUDPRISEIXIARRAEZ R, ZEAASEEIEINUDP TR
EERT MR AE ST EBTSRENTCPIRNE, HERGETREAENER. FHEEA

i o £
Rk,
AR B BRI JR S EE OrderRef,

RS, MYDExchangelJExchangeRefeh3kEN,

JERLO%EEEFE (0: YD_CS_Any, 1: YD_CS_Fixed, 2:
YD_CS_Prefered)

BENIERFS

HRERZHID

ERENRBITRINRS
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6.7.2.1. IR3Zk

ZIARNTIRERFERAILEEN, WEITTIRE, BB R TRk PrRSEEELIX 5
(MR S SR IR SRR, ISR RN

k2 KE(FD) FERXE e

0 2 25 (little-endian) RXKE (BEa4HREL)
2 2 ERFFFRR

4 4 B (little-endian) 3%t

8 4 IERFFR

12 4 # (little-endian) REBEWFFS

RS A BT RER IR SR BN R PR -

RSB 1588
0 1O
34 RERER
35 PRAZ[ElR
37 1))
40 AN EIHR
43 IR RUIRAN SR T B4R
6.7.2.2. {REAEHRIRSZ
HTFARWSERATIRAERATE, EERSHRERSH0MIREENR, IFORTHR S EIHR L 21,
w KE
B i—i‘- FENR 22
% )
0 16 3% S
16 4 BH (little-endian) BYUFE, XRYDInstrumentfdinstrumentRef,
20 1 B ESEFEO0: K, 1: 5R)
21 1 B FHREO: FE, 1: F6, 3: 5, 4: Fi)
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REAE&F

22

23

24

32

36

40

41

42

43

44

48

52

56

60

64

68

72

73

74

KE
(F

e o

)

FERRE

|EEE 754G E i F sk
B (little-endian)

= (little-endian)
=H (little-endian)
B
#
”
B

= (little-endian)

i

i

¥ (little-endian)
2 (little-endian)
=2 (little-endian)
= (little-endian)
£ (little-endian)
2 (little-endian)

TR SEE

i o 2

RIFEE(T: 8B, 2: BRI, 3: ER)
JE(D%RET7% (0: YD_CS_Any, 1: YD_CS_Fixed, 2:
YD_CS_Prefered)

TREAIIE

REAEE
RAEBRBRS
IREASREN(0: BRINER, 1: FAK, 2:/iNTER, 3:FOK)
REATRE
EENBAIEERS
SLhRMERREALERRS
HixA3

RZFS

R AR RS
IR

A2 TR ERRTE]
HETHIRERS
REALEID

B OrderRefizHl AN, FIESNIREE

0: OrderRefEaiEiBiE, RIfSFIEOrderRefdYBFEL IR
ATEHFT1

1: OrderReff=t&ERIEIBIE, BIFEFEROrderRefflEIfE
W91

fib A EpeRY

0: FhtARFMF

1: IERMA

2: IHRAA
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b .
" KE
(= FERRE
s
%
75 13
- o |EEE 754FUBE I F R
A4 (little-endian)
96 4 = (little-endian)
100 4 = (little-endian)
104 8 2 (little-endian)
6.7.2.3. R3S
b .
" KE
(F FERER
Y
%
0 16
16 4 B2 (little-endian)
20 1 B
21 1 B
22 1 £ 183
23 1
24 4 B2 (little-endian)

i o 2

FRFFFRR
R BB RRAANTE

IREBAHAIRTS
0: Rfibk
1: Btk

NizxzZ B e (17=%) BRBRERNEZNES. 52
EZLATIF:

&E21 FIE500=F,: 3600%(21-
17)*1000+500=14400500

H#&9r5002F): 3600%(24+9-
17)*1000+500=57600500

[E—HB#&95500ZF): 3600%(24+9-
17)*1000+500=5760500

Z AR BRSBTS IREEIRFE R 2 Iy d Util. heh
string2TimeStamp#timeStamp2String

ERENRZRBARS

i o

8% S

BYFS. XIRYDInstrumentflinstrumentRef,
X7 E(0: K, 1: &)

F¥FR&0: FE, 10 ¥, 3: F5, 4: FHp
RIREE(: 1=, 20 EF, 3: ER)
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itk .
ik L
. (F FERHE pe 2
)
%
28 4 2 (little-endian) o TR RS
|EEE 7543 fEEIF M .
32 8 ZANEZ
A4 (little-endian) RAZITH
40 4 2% (little-endian) A EE
44 4 =25 (little-endian) R BRIk AZAT ]
|EEE 7548 EIF M3 .
48 8 R F L
A (little-endian) PSR TR
56 4 #2 (little-endian) EEAMIRRRS
60 4 =2 (little-endian) IREREIRBRE
64 1 TrRrSEE RERLHID
65 1 B SChMEREDERRS
66 2 FERFFE
MIZRZHEFE (175%8) FIREENERE. 55
ELATIF:
RE21-35002F,: 3600%(21-
17)*1000+500=14400500
29 500F): 3600%(24+9-
68 4 =0 (little-endian) H& = (24+
17)*1000+500=57600500
[A—H#&955002F): 3600%(24+9-
17)*1000+500=5760500
SRR BB R BF 0N ERT BIAVER AR R & My d Util.h ARy
string2TimeStamp#timeStamp2String
72 8 =20 (little-endian) ERENRZZIRBERS
80 8 2 (little-endian) EREENRBRRS
6.7.2.4. @ EIRIR
1hi o KE
FERHE pE 2
RE &m0 =
0 16 3k
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ik  KE
FERKES
wE  @Fm
BE (litt]e-
6 4 FE (little
endian)
- 4 FEL (little-
endian)
” 4 B (little
endian)
28 4
B (litt]e-
- 2 = (little
endian)
6.7.2.5. {zffi Bl X
ith K
OB spum
® (F
% )
0 16
B (litt]e-
50 4 BB (little
endian)
24 1 B
25 1 B
26 1 B
27 1 B
|EEE 754305
- g EFmEE
(little-
endian)

TR

EHFEE, YWRYDInstrumentdinstrumentRef,

MNZRZZBFE (17=2) ZRGNE IR, BEELT
B+

W21 9% 3600%(21-17)=14400

HA&9/mE: 3600%(24+9-17)=57600

BA—R#E295%: 3600%(24+9-17)=5760

IR R (AR OAR R B RVEE TR 2 Wy d Util.h/h g
string2TimelDFtimelD2String

18M/Y1D
FERFFRR

ERENRS

i o

Rk

S4FES., JYDInstrumentfyinstrumentRef,

SR
SEiGHRITS
ST

SRR
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REAE&F

36

44

48

52

56

57

58

59

60

61

62

64

68

72

|IEEE 75435

Rt St
(little-

endian)

I (little-
endian)

L (little-
endian)

FE (little-
endian)

B

TAFSEE

B

FZE (little-
endian)

I (little-
endian)

EE (little-
endian)

i o &

&
=
oxr

>|'l-il
A

e
e

REZFFS, BIOrderRef

JEADEFESE (0: YD_CS_Any, 1: YD_CS_Fixed, 2:
YD_CS_Prefered)

B IEERS

SCRRMERNEAIERRS

wiINtRE
YD_YQF_ResponseOfRFQ: BHaEBIENEFRI-RAN, SIFNE
LHAFR. BERFR. KESFR. [ HBFR. *BRSpr, EHMRZZAEMN

=
#REAZHID

REZHOrderReffERIA T, FiESNIRREE
0: OrderRefBRiFiEIE, BIfSMEROrderReffyEIFRMLNAKTET1
1: OrderReff=i&EaEIBIE, RIFFEROrderReffYEIRRUAIAITT

ERFFFRR

HixS

REFS. XM YDExchangefJExchangeRef,
ErrorNogYD_ERROR_InvalidGroupOrderRefft, 4Bt

SEHEIRIRAOrderRef; BNFRTRINRS, BTHEMN. &
RZFMREIERER, NSHEHRT
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REAE&F

76

80

84

88

92

100

108

116

L (little-

endian)

L (little-

endian)

L (little-

endian)

L (little-

endian)

B (little-

endian)

L (little-

endian)

£E (little-

endian)

i o &

LHfTEYOrderSysID, SEERIDHRANET 0. BRZFMEEIERE
K, NSHEMRT

SEARINMAIOrderSysID, SLEAIIIRINAT N0, ERXZAMEREIER
K, MSHEMRT

4YDQuoteFlagAYD_YQF_ResponseOfRFQRT, iR T iREANNA,
AREMNS, &R0, ERXRZAMRENEER, NSHERT

ERFFFRR

ERERINRS, BTHRERMN

SRERNIIRINAYOrderSysID, SEEDHRATET /90

SREERISERMNAIOrderSysID, LEBIRMET A0

24YDQuoteFlag/gYD_YQF_ResponseOfRFQRT, iR T &AEEM
RERMNANEN S, BNI90

6.7.2.6. skl M EIRIRI

AT AREWSERTREBERIRM EMEIRRS, FIERXIRBEMERE, BRXEHRBEIRES
ORJIERKMIEI, JFORIIBIERSRIK Bl RN 2

bl
(£

0

16

20

21

22

K

j )

E(F
)

16

gt T

-8 % S

L (little-

endian)

B (little-

endian)

TATSEE

RBATRBRS RN RS

RS, XIRYDExchangefd
ExchangeRef,

HREZAID

FERFFFRR

137/161


af://n4587

huhilg KE(F

FHxE %
L R
23 1 e iﬁ%’fmu\YDOrderFlag, BRI ERIR T T
2

24 4 Eﬂ (little -

endian)

R
25 (little- RiNtrEIsQuote,

28 4 1 ARSIRERINM KM EIRAR S

endian) 0: ARSI I EIRIRT
32 4 gﬁ (little- ERERBERSOrderRef
endian)
36 4 ERFFR
40 g 2 (litdle S SRR S RS
endian)
6.7.2.7. iLBERYZ
MRS REET) FERsR e
0 16 RSk
6.8. IETERELL

AIERIERZIRZ RS aEEFARIEaREMEAERIRSE, BESEST, EE2E
TRIE LAHNEMERNENER, KBTI SERAFESE, FERERRRZ R MEEREBRIE
BB ER, B, EXZIEF, RIBNXHLS T EIERN MR EERRIBIERE,

FUREEEEETHATEZRENKS,, ZESESHIEIR NEDEEESNRAEZRA R

8, ERBRERANEETE., KCHERERDAEEN, BESEESRZARIEEERREAL,
Eit, BHEER FRAEENEUIESRZFIREIE, Eit, EERESEREREAARLEE
E8Y.

SRiEAD, RAETLIEE HTIESERREN, TESN BNEIBED RIS RIRAL
%,
6.8.1. IKEVE(LIER

ZDREEHFHERRZ I RBENRS, BMRZAHIEMLESETEIRA, Fit, UTREHE
HYBENRBAES.

R BT ENEI LATEYDEXchange.ConnectionCount®$kE], SE—NEMUMIRSRE0, RE—1E
ZAY%wSEConnectionCount-1, ZXFEMD N AT EMINEBFEAIFF:
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o NHEAL: AJLMFIEIREEFERRIFEALL fEYDExchange.lsPublicConnectionID[6415IH TS
AHERN, TLVBEERSERZEER R ATEN, HlsPublicConnectionIDlilZtruellij
BESENEMRAHFEN, BNHEEREN.

o TREN: REEWIEERRREFER, BN EREMAILUSISESEZS MRS, 8MREEBAILL
WEZNEBFERL, EYDAccountExchangelnfo.lsDedicatedConnectionID[6415H T B MERE
NERBRENIEE, HlsDedicatedConnectionID[il2truellinBBSEiNE R RENERFEAL,
BUFHAZ.

ZE, RAENAEEMEAHEMAIEREMNEN, FUERUEETREMREENTRREAL

S RESBRBERARMESMEENREK, EAPIEHRBRABREERS SRS PIIEAYTSE, 40
TR E AN KRR, BRRLCHBIRIIXER.

6.8.2. ISRERuiREA

S RERILUZEYDInputOrderflYDInputQuotedfigConnectionSelectionTypefFlConnectionI DLAA[E
AERREFEN. STHEBNEMINEAAERZIEN TR, BER, k. KEREfAe
BHENARSSEAIEE,

¢ ConnectionSelectionType/JYD_CS_AnyHY, SLIEFEHIHAISER, BERMNA:

o SN E—IR{EAYD_CS_AnyiRBRIEMI N —MNEFRZ—RBHMEREMN (BHBEIRE—
MEMESNLFE, BERIBEIRDBRIERFEMN L) | BREFENEDIBHSBA, NEX®
iRz, &N, FENZEMIREMNIIKERS/NTFZEINEREN, S/ MINERIZ
&, BEEMREHER, EPIERIMNIHKENS/NNERL. SEIBREBNIEFEABAZIFHE
PAEFFRIX,

o WIHHAXSIRERE, MBREEIREREZ—S5SRIAN, Eit, ERREFRERE
BIREFA~BEMRealConnection| DFRZXISIELLRIFE RIS .

e ConnectionSelectionTypeAYD_CS_Fixedlt, XS EFEAHRBEIINER, BN :

o BERIEMZEMFFEIREENTIHBASESHRIE
e ConnectionSelectionTypegYD_CS_Preferedfy, SLIAEIEIRISERIRE, BICFEREME
AR, BN :

o =MConnectionIDISERNFFIZE—ELERN (BhEE&EE— M EUESMTTSE, B
FEBHRERRELAL) | ERERNELLEHBN, NWEREMzEL, a0, #inz
FEARRBMNIIKERSNT ZRINEREM, SR/ WNERZEN, BEIBHER, it
FIERAISAIIKERNS/IIELL, SEERBBNEFEABATIFHRASFFRIEE.

ARUERT, UaSERARMKETIER, ZAUARRBERNBX S T ESHER RS
BEFERIZFMEIRIER -

o REBEFELERINE, AEEMEAECTIFERREA. ke ERIARBANG_ LRSS
BT, N#R"YD_ERROR_CanNotSendToExchangeForFlowControl=79;& G R FHE, BBFEMHE
i RUsER

o WRATBEFEAEETIFERFEAL MEaERNANY EFRNSAIBR ™, TR
“YD_ERROR_CanNotSendToExchange=9;8%5 6] B HIEIR
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HELAERENFIFHBARREBNZIFENFINBAE . FHBRRRZATAIER, WRRER, RN, A
B. TERZBAAPIE A& RET LR EF AR EEIRAY, iR
“YD_ERROR_ExchangeConnectionSendError=803 ZATAPIAIXEEIR", HALE HAFEIRBITEEN
YDAccountFlagfJFF T tHE&REIHRYD_AF_NotifyOrderAcceptfIThgeRt, WEIAInotifyOrderBiR&HENIE
BILATAMIERP—F, FTLUSEERIRISEEF ANIZKB T EIRAINY, MRAZKEEHRATA

==

A

o UIFEI—OrderStatus=YD_OS_RejectedfIErrorNo=YD_ERROR_ExchangeConnectionSendError

AOERR
o R NMNEHR, HF5E—1EOrderStatus=YD_OS_AcceptedfIErrorNo=0fi[EI{R, FE_NME
OrderStatus=Rejectedf]ErrorNo=YD_ERROR_ExchangeConnectionSendErrorfJ[E#z

WIEPREM T LIRS ERHAIYDOrderalZ YDQuoted iRealConnectionI DFA1E,

6.8.3. IEREMR i

KERERILUKEYDCancelOrderflYDCancelQuotesrAgConnectionSelectionTypef1ConnectionIDLA
FRNAUSEHEELN, SREAE, HENeZREEREEENREM ARk EERE
BH TR B ISR,
o SIEEFAEE LT, WIEEERREISERRIEE
o MIEBEMENEEMNEEHEMEMIFEEN, WiFNERIRRFEMTIEEERMN, SRR
MNEAOZEHIBN, WEREZERM, BN, EFTHKERNNNFER, EMNFHKERRNEFRR
RN, REIEHREBNEFEMATIFHEPAEFRHRIX.
o HIESHEMEZLEALIFEEFEMN, BBEVINFEIREFEMAY, WEEEEREFRREREFF
R RN FEABAFIHEA S FHRIE

SiEERukBRE—F, BERUBRSLEERNRESEER, FHREESNIEEEIZE.
APIFiR B RIBRSREVERIERPHRIRTFRIEN, NAFEIRNREREZERN, BRAZLCHEEEH
inputFlow.txtep 55 EIA),

6.8.4. E{\ikiE

BRI R 2 ERFIREIEAABEERIREAREREN, BIERALREEIXDREER, e
LRERBEEER—FEA EARBEICEITEARY:

o BUBRERE: RS NEMEEMNIEVIRMBEH LR, SEIRAISRME, SREBRAPIRIE
MTHREAE, BRIRZMAPIZERER, BHNUSEFRESEIT—AE. BRIFMERZHE
BIUEALRERDT, BB M T RERE, BEREEERFELTE

o ERETR: RETEEKEFIRZMEREIBNEIERRBELEE, SBIREIFYE, APIRE
iR, BRIRBORBAELEURERN, BB hREEE

RZER B REREEE
REfT. EXXFT. RAER 50
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RZER B REREEE
LHARR. BEIRAT. KRSFT. THBRR. XBRESRR 100

AT BRRBENBVREREMSBURBMNETIER, MUNHERTEREIRSERIERN, ik
EELI TS RERIEIRE, TREFNAPIZAI=HSSHAPITENIREER, BEAIRAER
BEEEEERE, BRATEARZMIBAMERRREIERLINRE, ATHREN, 2
KA LIIER R REAIRE, MREERARZZAPIRIREITA.

6.8.5. fE{ifiik

NTHRFERFE, IREEFERENEIBENMRE, BRNHME A AR ERREERERRNERS
KBTI, BEAEAGENABEE B LR/ NERRAATBFEALAYD_CS_Fixed®, FANE(UME]
R ZBATREARS OrderSys DE/MIRBAR X RANEN, BIES ERSEHFITOT, 5B
RENTNRERER, FEAILAERYD_CS_FixedfYD_CS_Preferedf§EZENARE. BHER, THEA
EFTINE, BUTRESSMESER, MALAMES LEMIREENEERS, EESERZINAEN
FHRXBTH.

NRACEHESMIEENHBEEEFRUFEREMIEER, SEhbEaPERES— MK TIE
FHREEMK O RRIRINIEERBITIREN, TLUMERIERER EiRiEOselectConnectionsERAMME
BEBEMNRER, PEELER—ES EAEMIKPER. RBYDAccount. AccountFlagiRE T
YD_AF_SelectConnectionfrSAUE A& AN EE R A e A IZEO.

1 wvirtual bool selectConnections(const YDExchange *pExchange,unsigned Tong
Tong connectionList)=0;

connectionListA] LAEME— N THRKENMIFS, BRI —NEARS, SRR &IREE
i, WIEEXRMIFIEREARS. Hial, EREARIENFEN (FIE) BOIRF/2-3-0-1-4, A
connectionListBy —i#&I{7ZR</9: 0100 0001 0000 0011 0010,

kR HRASVE AR AT LU#Bid MaxSelectConnectionGap (BRIAASS ) , BN EIREERER;
ERY, FERBRREAETTME, sNEEATLMETFMinSelectConnectionGap (ZATA60FY) .
MaxSelectConnectionGap#IMinSelectConnectionGapRUREN A B S W E RS2,

HbM B EER HIRERN, WRERYD_CS_AnyiRiEER, EHREREMBERT, FBALEEMN
7 BR EIRERIEENINFZE—BHEREMA, EHREENEUKEHBA, VWERSH%EL, &
W, FEnzEARRBENIKERSINT ZRINEREMN, ER&/NNERZEN, BEIBHE
EPICRANTIKERRIRIEL. REERBEENEFREAUNTIPHRASEHRIE.

6.9. ZTFE

HhpTIRIRIERE, SIBRIARLEEFCHEFCEENER, AZXRETECRFENER
EOINEE. 1ZIBE LAMFEBIRRE R B L LCHEAEN U ESISIRIREFCIRE, MNMEFEEFECRE
BEHHERIEMERZ AT C. REERIYDAccount. AccountFlag@h/REIRE 7
YD_AF_NoCloseFrozenOnlInsertOrderLA/G A BE# .
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REBECAZIER, BEEREIZRBENFCESCEASAETFE, REEKEIR AR
ROIRBEIREFERFE, XiF, ERREEULERNLESINFEES, —BREIREMIINERMS
MVEFERE, BIERETFeESKE. FRRAERARFENEER, AAMEMIERE, WRKR
RENRPEBIIFCE, REZLIBICMIGERN, RESMRIE. F0kR, RRERZEERES
HF5e2F, ElEIRRZR, BRILIRES M FRFAFERE, BRETAREEHTEI2FHFE
RE,

RS FCIREIRERERZBTHRARER, HFEREAAIEE, KB AERTHEERFER
SER, ZEMNERASENEELTIAFREEEE. BN, F2FEEBUNRRT, FeRFAE
DRESBEITTEFERNVAE, BERUBAEESIFERRVUNRETER, HRDSRUNT: RRFERS
FieeT. LIF. &F, MRKREEMINETRE, REZEFNSSEFFCEIERLER.

6.10. {BRIKRANERLLIE

BIRAERRIEE A nRZ 2 A RBET —ENBE B KRR ZRAEIRAVRE, RRBRZEER,
FTLARBRAPREA SR ERR, ZIRBSFEEEETFRFERISNERFCMITI AR, BrIRA
BEREREESRZFMTSRHRIRBEE R ZATISH, (BRAKEMERRE. ZBiARM THITER
RANFERIINEE, (BREERINESRRIATRIEHT, ERAREIRABRIERM ERHITHE, L
TGRS,

ZIREESRFEIENSTFYD_OS_AcceptedAIRER (1AM BFI KSR, | HBFRYDOrderFlagh
YD_YOF_Markfgg<o) | EiZIREEE#B T MissingOrderGap (BRIAMBE60FS, LLRAILUE
W, FBEENELRZE) SBKEIESER, BBARSEInotifyMissingOrder S IKEE BT —MEE
AIoRANER

1 wvirtual void notifyMissingorder(const YDMissingOrder *pMissingorder)

HERRAIERLEFIYDMissingOrder5YDOrder@tHERY, {BREIRERTYDMissingOrder.InsertTimelE5
HEESIZEINRTE, Xm5YDOrder.InsertTime 22 ZAMTEEEXBIM, HIEXS.

SRBENEENGE, BREEREESANZIRERPRE:

o MREFEBZREHES, BARBAXIRECEFRXZIMIZINERZBMEHINEIREEERX
o MREELIRBXIREIEE, NWiRBABAZEIRIKEREERZZM, BARZAE A KIER
iR, FBREEFPRZAMEBERETEIRET 1 DA RBERAER, RN ESR—RAE

WMREEFNZIRBEEN AR, IBABKRELCHFEESINIE, femEIS ARBMNZET R
MU S HIBEF WS A Be S R R E B ZER R AR, BiRREREERSCEIERERIKFREE,
REEBBATHEE. ELCEIT 7B RNBEHBEEREE, 2B RERBEERAEE
notifyOrderig[E], iREAJYDOrder.ErrorNogYD_ERROR_InternalRejected, YDOrder.OrderStatus g
YD_OS_Rejected,

SNERTERIE] T BRYARANER AU R T RSB FTRIR AR, ZAEESRBHIMIMNBREBALIE, MINBR
EafJOrderRefflOrderLocal DER/-1, XA THIRIRBRERRITS, SALRIREEZ A LR
IZIREARY, REEEHEITEI T AR, BESBEFIFEHRIREE XM RER, BLREERA
BUFEMASRIERMY.

142 /161


af://n4749
af://n4762

6.11. TEEERIK

HERERMAIBIREREAZFE, RINRIENTE R, FRBPIBERNEERHEIRZZM, B8 7T175
B, RISHE. SRinAHR. gL, BENEFKEZIRZAEFSER. LIRS N PREBER
DXL, —MPROREESSIREREMGLSRESHENENEH, REEMLRBHEIRS
FIEMRE, FRERILERTT .

Hrp, 2RinAKBRMEENEFKEEIRZRZARMIIRZZRFSIORELER, XW N LRAVZFER

(B2 BIFRAAPIZFEMREFE A S IEERE.

6.11.1. APIEEELRE

APIZEEMRERIEFRTEAinsertOrder(akE R EMIR 51X EHRBAIE— N FT5 HIE 4T EAIRTIE)
=,

BT AZBOIESHAPTEERBZIRE, EENKAPIZEMAIE— LRSS RE R LITES
MTXASYtEEERIE—MES L, EREFHCR TR B2, AEEREMN- S SRS
HHEEARS TEAND YO LIRS MREAEEIT LATEE, M ERE R EAPIHIZEEEERIRT
(B8,

REE LA LUZEE LA AR ZIXAPINE SRS, (BRETZIAAPIINARREUREIFIFHZEHE
ZFEARERTHA L, AR EEERERISICRESN BRI A RES B, 1]
BETL R R U AR & S i 7 A A IE A R R I,

ZIARM T REESEEARTAREREL, MR, FRIHRERBIREES SN, AP
FEMRER, BUERPRARIGERZREGKEER, HREEE2TAPIZFERIMNIDE.

1 // Returns nanoseconds elapsed since current process starts up
2 YD_API_EXPORT unsigned Tong long getYDNanoTimestamp();

ZIXAPIEIKASRIFNER L, EERESolarflare X25228 & Exanic X10/X25M-RFFBC S ELIMERIKF
BN T, APIZEEMEEERTLUAZI250nsLAT, EREE LRSS ELEESBEAEIX/MERN, BE
FRENF. B ERRTEZRERHENARZAEHMEENE, BT ARREETELS
HSZIABUSEKR,

BRARMES CERIRMNAIRSERME T ERRNY, BAATRIUREE N2 IR DR
TR A, (EZIXAPINEEMREELIAE T EIBFPGARKE, Eitt, MRKEE=NE
CEIRIINIRER, IBABELI TR IMMIREG S ZIEAPIRIZEEMRSHITILR, REBITRRIRAT—
MEREEF BRI,

6.11.2. tEEEHEHEE

BEFELEERRE I FHNIBFESNREZE, HEFIENAERNEERaRIME, &
= ARRIFIRTE S 1 RERTTER.
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WREEERSRSERORGIALIUHTUE. SHSEESRAMEERZEE, BEETIRER
WE; wmORGZTEE, BREArst 7130F5inE SRR OREREER BRHEEIRI&R/IVME
R IIRSIERE, it rlnRESHAECRKNERSFE. ZERKCHEETEINIA
FRRNEDES LEERA, RINFIBMEBR_LTFERE, WFE THRENREFEETRELH
N

BAZEER T, FEMEANZRRZBENIZKINTR, DA MRANER T 2T ATN,
REEFINEHR LU R ZIA TR RE SR, SIRBENRRFEMETHMSEWE TFY, 5
RCBRAEEFEEOMTAMNE. WEEREREE RSN TARRMHAE L.

ERUSFHRNRZITABRT, EEelNFERESTH. BriCEe LAREAIXEREANRSEEXNIE
HERESBEEINEFEER, BTN, EREXERZITHS RHNFESEERMN, BRI
RBDAERAFERR,

6.11.2.1. 1&g

BERETZMRBLMETFELERNEREIAES, BISENE—NEAL. BTREZETCPE
&, REFEAAL, —HEEREE, —HEABAAL, XS T NFERE LS, RT
FIKBRFFEEIERS, F T REKRRNFEEESAEN KRB — MR EEATRERT ,
XEERTZRL T R,

REHERRRERIA TR —MaE SMEIRAIE .

o REERNERE—NENAFHBAKY (AnyFOPreferredUIARSHA) . 455152 HIEM T BRI
ERRET, ARREE S IMESFEEE ARG RERIRER,

o BREFITIMENRER, SEEMLTICRISWRRIEIGIN, ERMEEFIIESEEARITLERHEA,
BlnEEFEREERREFEANEE BiREE T TET A AIZEIARE,

o ITRIIREPRESERZ HITRER T AR, KENRAFEPER—IERIRAE.

o ERZFBFATHRNIAG ZSEESIEIERRIREE. Fla0, LIRSISTRAERMBRIES
LAHREB SRR

o E—HAMRRNEVARBESSEGERFEORIGN, EENEENE—EANBERERES,
RENNBERERENBRAIAMIZEN, FEEMAMLISHFER/DIFEN.

HBEAR ERIEBRIRZZIT A5 ERN, ZBARRTH—LEEFSEN, IREEFRIDNERERXKEE.
MNTRLCH, NRAIERAERBABERATEAS VAT LARENE, BREERMNERRRT S
BB TRIE ARG RIAEN, BERPRITENREE DT EARES L.

6.11.2.2. {SiFEiRE

BE LAYRBPEEXENSSHEERSH[IVEFTES, MIRERIIRIZRRNFESEZSEM.
BAZEHEHRIEEFASBEIX NI, RATEEES ERZHMEREIENIREEHSEEFER, RBE
BLFEIREEESLURENRE (FIIEMES1B/oFHRER) RER, AT HIlX M@, Zig
RESZCHFNALEEIXMTERE, ENIRRERAIAASTRELNEX NI, TERFRIERA
B ARIXT TR AIERT L.

TR ERFNIET R E AR A TIRIZREIR IS RAETRGIR.
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o FRARBAFIETERSSEMBRIIHUTINGEER, TERERNT. flan, EXNREREAR, BiREATEA
BRI T IR,

o FRAERRITIRGIR(IR T IARISERIEAL, MNEMEAITRCERER.

o IRBERARR ZRTAITHAERRIPUTIRSIE TIEZNER, TR eI R E.

o FRASBMENBMNE—NEMEEEEERNARNEGS, HIHUTIREEEEN, TLUXRFEA
TR

TSR ETURPRIBPRB B IMTRAGER, IR ZRIAME B S ARIEH A LASRISERERITIHGIR
EERIEMRANRERGEFAIR, RMEEKEIERAASE RIENRERILES, EREINEEH
ENEEER, R, THARERTTE SWIREELERENSETY, BTREHAESE, FRLUSE
X—RENEZ.

AERBENTFIREATN, AREBOEMMEFRNTEVTASIREERITEER, RMAIERIE
TR E—ERITAGIER.

HRIE_DATIAGRAYARE S, RITA R EMEIFIE N RRBFEAAERE, TR TERIRAIREIRRD
RIETRER, HREAXZIRZMN, XMEHIAREAEFINE. T EE KRB IR
RE, RUNGRBE—METAITEAER, (EXERAEHEITTA.
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4"-, EIE
7. 1718
DIXEENR ZIRIERIN— I TIEHEAGIREAE, ZARMTETERTIHFCRS. RIESHRIFE

&, UREARTRHMIIER MERERITHER, REXZMERITHERIE, TSI
Ne, FENERERZDREAITEHITRS.

XtFRecalcModeig & Hautog & subscribeOnlyfyiga®E, KEUFEESHNTREHRNG Z2EEEH
EErPRYTIBIE T m_pMarketDataEIEFEIANI N SLIRNTIE, FIEEES N ESREMEETRE.

SHFBEXRIAEFCE21TE, 2i@&RecalcModeoff, BEBEEITIEEFAITREIE AR EE, o
OB B TEMT A, EaMTEHTER, FEMRRAPISEIRIBIITAREE (RecalcMode
& HautogkEsubscribeOnlyFfAPISBELATSEL, FillRecalcModei & Hautosi&
subscribeOnlyBI Rl LARFXODAPIITIBSEANRE) . RAZKIESIREHRUDPITIE, Eit
ReceiveUDPMarketDataiA/as{RiFAno, BUEKAZNEEITE.

1 ConnectTCPMarketData=yes
72 ReceiveUDPMarketbData=no

HConnectTCPMarketDataigE Ayesht, BAPIESEIE—NEREMAVITELE, N T EBRRITIREES
MR RSP EMAIERETT, TLEEAPISEUSTIBAIZERIE/NCPU L.

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

NRAETIERURERIGEANEIRISIER, FLUREITHEREEARERNTFL:

o JREN-IHNRFLTICEDRE, THRENMERE, BREAES SRS TRECPUZD

o MEAREITHELIZLHAISCPU, BXTTRENMREH MFIESRIREE, FLIREelectH
FAVEBATATE), XFMESAELCITETRIE, BRCPULEBAKIEE. HEHREEEGUIZFIHT
IREBRIRTIE], LURD A ERIERETH.

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

AT ERSERSFE IR SN TIEEE.

LUFAPHRHETITRMIBIT R —SLTIRAII08E, NEEIMTHTHNENTE, HULUET LRaL0istt
FRYTTEIEETm_pMarketData B &I,

1 virtual bool subscribe(const YDInstrument *pInstrument)=0;
2 virtual bool unsubscribe(const YDInstrument *pInstrument)=0;

BUTIEENE, SBULANRERAENREREE.
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virtual void notifyMarketData(const YDMarketData *pMarketData) {}
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8. Mz

NN 2 W P s E STk N E Sy IS

BRINESESASHRRE, FEARRIARZN, SRNEEERREEXRNNE, —BERATHE
SRR ZEFRELT], WBMAR. FREHIRH. CAMREZE. ERNKERESERRZATRIEE
SEHT, BRNBTEBSEAPIRESERENR. FAYydExtendedApilgiEEERLAERcheckAndinsert

RZIGEEAPIRHI TR E, HEINEEEESRR, EXRMNREIREFalse, REETLUIE

YDInputOrdergg&YDInputQuotelIEEErrorNo, EETEMNRE, BMEAPIAMEHMIT Y NiZEE, 188
A IEIR BRI IR PR BRI TR E.

FRENERECHNERBZEESRINNE, ERXEXEMUSIEINECHMREERXE, FN
XINZBIERNAFRZR TR, RIERMER —RIASERIRN, EEEFKEMN, —REY
LESNRENEERAENRZIREE KIENERE., SRNERN B ERRPIYEENXEERR

17.

8.1. BRI
8.1.1. FEEME

FEENEDNFRENGHNERMRE, SME LALSINACE. IFeCENSFeEH TR
#l. TEUFCENFIHTIRE, IFCEMEFCEXEIIETERRMR.
FrmERNERNES BT mi i S RN ACEINSHTEENE, —BMA T mENEEH
8, ZRAEEEEERERETCES.
BHUENNERUNZ BN EUNFCENESERHITNE, —BMATENENERIE, 26891 E
PEERETFCIES.

ANEFIHEFCERAREUEZT FRXE, SNFHHFekRkE—BERIIRZMSEIXNZHE.
Fit, ZALfFEEFRETEFCE, SHeRBREEXVGZEMSENTEFCE, LTHEEK
SHANEZIREACE, REKNSAILSEMNTEFCETIIRRNITCE. Elt, WMRIREKX
EFeERSSEEEACIRBENRNIZMHRIELS.

ERENENRIESEE LIS #EYDAccountProductinfo. TradingConstraints[HedgeFlag]fOpenLimit
AR DirectionOpenLimit[2], §AEMNZ MNRIESEAILISE
YDAccountInstrumentinfo.TradingConstraints[HedgeFlag]fi§OpenLimitLA Kz
DirectionOpenLimit[2], BFERENIBESENIESE,

8.1.2. pX3ZE M
R RRES AP RS AER M.

FEmERIXEARN N BT % mAYT A S ORIEEFF PR ENSHTLENE, —BMATRE
NIZEHE, % mAE ST AR ARX HTIES.
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BHUEANNERNZ RN ELORISLRTT AR ENGSEHTNE, —BftRTEOENERE, %
BUTERELRXHTIES.

KNEFIFERRERAREIRZT FFENE, SUFHRITRE—BEREIRZZAMMSEINERE.
Itt, ZAERR EEHRE AT E, ARBIREEIVGZENSIGINATEENIEE, STHRREARH
TAIRERRRE, IRERARLRSRMNATRERRRETIRRARZIREE. FELt, WRIAREAEERD
S S RSIRBR AN MHRIELE,

FRENSMNRIZESEEILIS%EYDAccountProductinfo. TradingConstraints[HedgeFlag]#d
TradeVolumeLimit, BXYEMNSZSNMNIZSHEILISE
YDAccountInstrumentinfo.TradingConstraints[HedgeFlag]fyTradeVolumeLimit, BA=FERESXiES
EXIESH,

8.1.3. g & X I=
BEBREHNES IFRENSHERNMEE,

FEmERIXIE 2N B T mEV A SRR R BRI LI T LR XE, —BfR T
BENEEE, 1% mATE SRR EA S ERE TR,

BLERIXERNZ I IENSLORRMN R RIRERELHNIITEHTXE, —BfA T S2RXIZEH
B, ZEATEREREETES.

ANFEF AR IR BRI EHEARELNE A FHaXE, SNFIRE—BIREIZZAMSEIX
e, B, ZASERR EERaREEEs, SRNRBIREEUEZEMSIEINTREREBE

£, QTHERNSIEE TN SR AT REREREL, ARV HEBELEIR—%E. FEiLt,

INRIEFIBRERNERBESERERN IR AR AR XIEEMHRIELE.

RENEINKIESEE LIS YDAccountProductinfo. TradingConstraints[HedgeFlag]f
CancelLimit, BAENZNNESEAILISE
YDAccountInstrumentinfo.TradingConstraints[HedgeFlaglgdCancelLimit, EAFERS X IESEXE

8.1.4. IFEENXIE

BFECEXNES N=RENSNERNMEE, ENEE LTSN FCE. IFCENSSFeE/TIE
. TELFFCEHEHTRHE, TIFECENEFeENENGIEREZRSSEAY,
FREHXERNES B % R A NI CEMRHITLEXE, —Bftk T rrRENXIE
HRE, ZRAEaNE i M REFEIES.
EHEHNNXERN 25BN SANISFCENSEHTXE, —BfMATEaAENERE, 12880
T EF G RETFCIES.

ANEHIEESFCERIAREBELUUEAFIBNEZE, SUFFNACIRE—BIRAIR Z M SEE XIZRIE.,
Etb, FASEIR EEFHNEeFtE, HACRPIRBEUGZAMSIEINTTEFCE, TR

SHANEAIRERFCE, REKNSAILSENTEFCETIIRRNIRERE. Eit, MRIREKX
EFCERUSSHRETCRBENTNIZTHRIELE.
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P RENE MNNIESHE LIS #EYDAccountProductinfo. TradingConstraints[HedgeFlaglf
PositionLimitbA K DirectionPositionLimit[2], SABRNENRIESHTIISE
YDAccountinstrumentinfo.TradingConstraints[HedgeFlagl#JPositionLimitLAR.
DirectionPositionLimit[2], BARFERSNiE&ZXiz&2],

8.1.5. HERPEMI

BRRZAES TEMEAUNGEAREE, EENTRERZENELERIBEZRA, FERESINE
=6, AESESIFREEERBNRATRE,

REENEZEISHEBRNESHT, DsHERX S,

=245

X2

TR

a0

S

=5

&

=

FE

GeneralRiskParamType

AccountRef

ExtendedRef

IntValue1

GeneralRiskParamType

AccountRef

ExtendedRef

IntValue1

GeneralRiskParamType

AccountRef

ExtendedRef

IntValue1

FRURGH=AMEE EHTIRE:

1712

EE/IYD_GRPT_ExchangeMaxOrderVolume
FRTNFIBIREEER, BNFRREFEAccountRef(E, X
FIRAEBRPERRGEARIZKA RS

YR FYDExchange.ExchangeRef, M—RERZAT

REPEE LR

EZEAYD_GRPT_ProductMaxOrderVolume
RTFIEIREEERN, BUFRTAFRAccountRef(E, XTI
FIREREBEWPEFZTRKRMEZNRAARS
Y¥M/FYDProduct.ProductRef, ME—EEr~&R

REPE IR

EEYD_GRPT _InstrumentMaxOrderVolume
RTNFIBEIREREERN, BUFRTAFAAccountRef(E, XT
FIREEKRFPERKRARIZWA S
XIRFYDInstrument.InstrumentRef, ME—RESL

REPE LR

BATFEMERPAccountRefJLINSAIKFEETSEMKF PN, ELRRAS—HL/MER, ik
FNBEUR (BLARBERILSTRNSHEE) PHIE:

o BAREIEEKH
o K EIEEKH
o RZATRBIEEKH
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o BHFRBEXMFEIREE
o FRATRBEXMEEIREE
o RGMKRBEXFERAE

8.1.6. IMSIREEMIE

LIRBNSSNESENCEBERE, BEIRBNMBERFNZEEIHNE, ZIRESWESE
%, Hep, giSSENERRRZZIBENNAR:
o XT LR, siSSEMRIEGNUERA—RESRENNERFERNRRNTE, FEEGR
MIMERTERZINTER, LABIEENSFARESENE, BRESRNMERTTEMRNE
BRNMBRAN&E—EMRNEEARIASENTE

B, LAEANZ

Ea=MM

o YWTHALRZZFT, FATRFRINAIEARI0RT, hSSEMBERN, SNEREEEMN

SIAETIEPEERHE TS SE YDMarketData.DynamicBasePrice,

KNERNFEREKESE, A T™HT—

FIGSARAR NN :

o EM > HMEZHEN x (14 shESH N s L] LIR)

o M < BESFHM x (1 — shESH A LLE] FIR)

o M > ZESFHM x (1 + shESHEM A tickE LIR)
o M < IEZHEM X (1 — hESH N EtickH T IR)
o AN > BB x (1 + BoB i B L 1 FR )

o WM < EH x (1 — BB e bu ] T ER )

o RN > BHTH x (1 + BHi e tick¥ IR )

o M < EBH x (1 — BBl tick B TR )

HTFRIES, ZEFERESFKEENEEmIBANERNEHART—ZARERN, BTN
RN R EEmEE (BDExtendedRefREERTA—1"m) , BEARIHEEKS,, EIHTX
FRRYAccountReffIExtendedRefIIIEE, MTSREERIERSEUN NERTR:

=27

NESEN R
B EI_ERR

NESEN R
BB TR

NSEEMNR
BtickE LR

FER

GeneralRiskParamType

FloatValue

GeneralRiskParamType

FloatValue

GeneralRiskParamType

IntValue1

15288
[EE/9YD_GRPT_DynamicPriceLimitUpperRatio
EEplE
EEAYD_GRPT_DynamicPriceLimitLowerRatio

EeflEE

BEES
YD_GRPT_DynamicPriceLimitUpperTickCount

tickZ{
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B&

NSEBEMNR
BtickE R

EHNRELL
5 EBR

EHMRELL
BITBR

RHTMREtick
R

RHTMREtick
#TBR

PR

GeneralRiskParamType

IntValue1

GeneralRiskParamType

FloatValue

GeneralRiskParamType

FloatValue

GeneralRiskParamType

IntValue1

GeneralRiskParamType

IntValue1

8.1.7. HASENZIE

KXW AT LAEGEISSENGUE (BN S LIS ERBARIINR) | BINE RF O BB EN4ERE
£ (ERFERHEREWFERERZL) NSRS CRAMEINEEIR, REPNSLEE
PR NEFFERRMRISH, BEIFOIBMARIRANERNTERIANIZE.

AXERN AR £ S EEWFERRZM Lo IRERE, EEXAMEENINSLEE
ARSI EMESN, BRESEENEESESEIER,

ERRAINZSEUN R

i5E8

ElESN
YD_GRPT_DynamicPriceLimitLowerTickCount

tickZ{

EES
YD_GRPT_DynamicLastPriceLimitUpperRatio

teplisE

EES
YD_GRPT_DynamicLastPriceLimitLowerRatio

teplisE

EES
YD_GRPT_DynamicLastPriceLimitUpperTickCount

tickZg

EIEH
YD_GRPT_DynamicLastPriceLimitLowerTickCount

tickZg

EE/YD_GRPT_OptionLongPositionCost

RTNFIEIRAEER, BNFRTAFAIAccountRef(#, X7
FIEABKRKPERKRFMEIZNA RS

E; L] A
B

. FER 58
£
B GeneralRiskParamType
%

AccountRef

FloatValue

FrORAIRESE
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WNERydExtendedApi, NATLAEIDYDExtendedAccount.OptionLongPositionCostLimitEZIZISRE S
EEERFCHASE, tBaJLU@idYDExtendedAccount.OptionLongPositionCostERIZIEEE LB
EHNSFCHRALCEE.

FTFAccountRefAJLANEAKFEETSERF R, BH—HMMER, IS RENSENE (Bt
FEBERENTRNOSEEE) DR

o FEEMKH
o MFTHIREE

R BATRAIRFE SN N RN

BH FE il
X5

o GeneralRiskParamType  [EENYD_GRPT_ExchangeOptionLongPositionCost

RN FEIREEEN, BUNFRFAFAAccountRef(E, X4

AccountRef . , U

FIRBEEWFER KRR LS
ExtendedRef XIMFYDExchange.ExchangeRef, ME—ERZFT
FloatValue O IRASIE

FTFAccountRefJLANEAKFEETSEKF R, BH—HMMER, IS RENSENE (B
FEBERENTRNOSEEE) DR

o FEEMKF

o MFTHIREE

8.2. BIEME
8.2.1. $HEASERAMEE

RZAEREHEERER, BREERERARE, NTERXMBANAE, SCHERRERE
EEIRRENRZIMEREL, MEMERMBI—RBEEAA, Eit, ZAERASENEREHIR
ZATEREL, MABRENEHER, BEARRASBZEFNRBIIRIRENRILRS. HEERE
MR ZFrRERER A IEIEREETE, HEa=ERERASEIEREL.

RN B ZATEEREZ SR, NRKRETydServerlVER, MEFImRBERESIRE
LIRS, FBARI—IRydServeriz{Tht KRB RBEAWITEL

ERRAINZSEUN FERATR:

E& FEB L
£BF%  GeneralRiskParamType EE/91004

AccountID TRINBIRAEEN, BNFTAFBAccountIDE
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B FER i5 B
FloatValue BEREHSE

HFAccount DAILAASAKFEEIEERFFR, EI—HRNER, I RNESENE (Bt
REBEZRMACRISHEE) DIIR:

o IEEMF

o WFIBIRRE

BaIAXIERNBIMEKIER AR E=IT, RAREE TEETAPERENEAXIZSEE, BRERAX
EHNEEMA.

8.2.2. pE3HFBLLMIE

LR RAME AN EAR—ENER, Wiz miIRRE/FeERItE BT —ENE &
WSHERAER, SEXERNE, ZELRLEHPLSAREHESLSREXE, HA2BN
MERIXETETE. X RS L3 FriRsE ArEIEIMR A 2L,

PR ENF T AR A G LY ESLERTFFRIRAZRIRAZ BRYSEL.

HOEANEFRINE SR #F O B #FCHERK, B

max (F T S LK BV EM, F7 R Ira G AR SERHF R a8 ), BNELEE
BITEATNA: [ZhFORE — 2RI + 2 REEE + 2G4 R, HPhSAM=FeE
JHIMENAAERFCELUERIE, FEETECRRERNTERE. A5FRASHNCALE, BR
FELATHERMBR T, FINREE:

s JIRERERZH, HELIRIFEEN0
o IEERAZIHERR2RE, BRAGREWAWFHNE. INBREHNE. INEFHINE. INERE
HINER, MTANASEOINFEE, BMRERZANIREERNZZMEEMFAXLAS

BRIEAWEEFCHSF, BRIAGAERNFIG11FE, NEB5F, BEABNFIE2FE, NEB3F,
LA T—N IANBERNERS, F—RAANNFIE, FTRABHNSEZE, WitEFCEATE
nr:

SERIEFGA=(11-1)-5]+1=5, EFRMESANE—RESHRENEN
SERTIERFEB=(2-(3-1)|+1=1, HFRNMESHRIE—REERENCHN
SCRYIEFE=5+1=6
EFFB=max(5, 6)=6

NI=S N TR

=

. FER i5BH
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E = B Ry
. FER i5BH
f—‘_z
) GeneralRiskParamType EEAYD_GRPT TradePositionRatio
X
AR RTITEIREREER, BNFRRBFAAccountRef(E, Xt
FREEKRPER KM ZNKE RS
ExtendedRef SR FYDProduct.ProductRef, ME—EF&E
e BRENIERE, BRBREAEFEN A HITHRIIEFCERY
it
FloatValue BARF G E

FTFAccountRefAJLANEAKFEHEISEWRF R, BH—HRMER, IS RENSENE (B
RBZRLARNSEHEE) D52

o FEEMKF

o WBKRAE

BaiAXIENIBydClientfaZ=H{T, IREETLUESYdClientEEEXIESESXEEMNIAZS, HBaTLL
BITAPBREUXIZS L,

8.2.3. s iR L M=

SR mAEGLIRIREBEIR AR —EMER (RIRAX) |, WixF=mAIEEREE-X)/ (REEL-
XRLHEARRERE —ELLE, BUSHRAEN, SMAXERNE, ZERZLERANNSARELH
EELGEEEXTE, AASBRIMRNEREE. BEF, BREiET % mIFE G2 LRREREL
ZH, IREBEHNET % mAIFTE G2 LAIRBELZ,

NIESEUI IR

E — 148 K3

x FER i5BH

?"_z

& GeneralRiskParamType EEAYD_GRPT_OrderCancelRatio
x

IRTIFBIRAEE, BUFRTAFRIAccountRef(E, X3
THREBWFERRRAZZRAAS

ExtendedRef IR FYDProduct.ProductRef, ME—HEEFT

AccountRef
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1= =En q
5 FE 588
Intvalued IRPEEHNHRE, JRIRBESNAZERER A HITHRERIRELLAY
g}
FloatValue EERR BRI E

T AccountRefAJLANE R EETEERA M, EL—HAMNER, HEIMLLSRENEENR (BN
FESRATROSHEE) PHIR:

o EEMKH

o MFBERAE

BRIANIEMNIRYdClientfazsiiT, REFTUBLYdClientEENESHSXBSHNIRTE, EaLL
EIIAPBRENNIZE S AL,

8.2.4. (SREMIE

BRI LERRT. KA. *BRIATERSGT 7RI A= h T R E R EERIR BB R E, L
MO TR R B FRIES. ARBEXETHAEN, EERZETREENREEHFREE
SEXfITERHREREFEE. FEATFEEHKREETRIEREFESE MEREMZIRT
BRI SEERREREFLERNITERMES, Eit, ZXRETEEENFEENE, =Y
BRI LCRHMIRRE MR EFEENNXG, RRNENE, SREWSTrIEEEMOTR (kA
pZEL) ROTHES TN,

BMAESREIRARERENT:

o [RINER: EBPHRMNITIEMRBAEL, SRR, Wi ERPELMFN ER/EBELL

o FAK/FOK/TIfftER: EEBPIRUT1EMRBAEL,; ERMRZECKREEBRM=ERE, Uit1ERE
EXFN ERIRELL

o WINER, LHAFR. BERFMIBINEEEE, EMRBMAIT. IREEFTLE
Accountinstrumentinfo.RFQCount&EE S AN RIREE,

o ARHEY: HESHINZBRSAEEEDINTAZRERENL

o RXZAMEFER, IFRLCHEFE: ITANEEE

o BHIFCE: FINEGSEE

o HIRIRERFRMNMEBAEE: NTAGEE

o AGMRA. HIRUTRRORGHTI. BT, BLAEXPRTRE. B, ERRE. EREE:
NINERE

ATREOTRIEHIER FEEEY, PR TFOTRIMEAR, B4 FSMeEA—2, [N
(RETIERIRSA FOTRIGAIEM . OTR = maz ({5 B4, 1) /maz (6l MRE%, 1) — 1, &
HERREAR M, NXERATN SERRIRE, 1SREES SRR AESST.

DA TR ARINERERFLIN, OiRRERERHIIERESOTRERES.
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BERERHN, REEREEBTRENHENSRBAANRERERAETZEL LERNRZZUR
NREFCHERILRSZ., ENESEHUT, XESHEININEERPIRE, BRIAS TREIAPI

=27 FE %88

R GeneralRiskParamType  [EE7I1001

AccountID TRTNFIERAEEN, BNFRTFAFRIAccountD{E=
ExtendedID XFRFYDProduct.ProductID, ME—HEEF"m
IntValue1 SREHE, MARREZEANREFEIR
IntValue2 EREHRE, MAEREZESNELIRZNR

ETFAccount DAJLIAEAKFEETSEWF ™, EH—HMNER, IS RENSENE (B
RBZRMARNSEHEE) DHIR:

o FEEMKF
o MFBIRAE

BRIAXEANBINENERFRERT, FREETEBIAPERNEFRXZSH(E, BWITERAN
ERNE SR,

SEESO0TREFEEFIY, REJ0TRMERESEIRENRER, TRBAENRERERRE
FZEN TENRZIIRAREFCEERIRS. EXNESEIT:
B FER L

P  GeneralRiskParamType  [EE91002

AccountID FRTNAEIRAEEN, BUFRTABFRIACcountIDiE
ExtendedID xSRI FYDProduct.ProductiD, ME—HE~R

IntValue1 SEERHE, MREREZEAREFCIR
IntValue2 ERERE, MAFREZENREIRZZNR
FloatValue OTRR(E

EFAccount DAJLIAEAKFSETSEWF ™, E—HmNER, IS RENSENE (B
REBZRMARNSEHEE) DHIR:

o IEREMH
o MFBIRAE

BRIAXEANBEIMRERSERENT, BRtRBETZEIAPBRINEFRNESEE, BAERAN
ERNE SR
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8.2.5. ImAEIHIRZILH €

HNEEECEAIMLEHENSNOREZREFEHNRZIIR, ZFXEEESERIERNSSI T ERISE
Bix.

ARSI SARIEYDInstrument. ExpireTradingDayCountHIMiEBRNA TIZENEE, SRLNESE
Mg ERMERE LN SN REEFERZUR.

ANERNSEENT

=1 FE 1588

%  GeneralRiskParamType ElE/91003
AccountID FRTIEIRZEEN, BNFRTFAFRIAccountDiE
ExtendedID SIRZFYDProduct.ProductiD, M—EF=5R
IntValue1 IEEFIHIERIREEE

T Account DAJLAINSAIKFEETSEMF PR, EL—HENER, IS ENESEUE (Bt
FERENTCROSLERE) DR

o FEEKH

o MFIBEIRAE

BRIAXIZNBIMERRERSERSEAT, BtREETZEIAPBRENERNESEE, BIERRAN
ERNE SR,

8.2.6. HANRFI B

DIRRHES RIEMN hH ARSI RS IX— X ERIRE, AT HEEENEEENENEE,
DIRRM T —ZHNETEINETNEMXIEHN, SERRNERHNSERINGEARAR, ETHNEFIBXE
MNERSEENXE, UHMERITAFIEIMETRENNEZESRE, A, BRaNEdWsS ESOREE
HEE, FTURE— N EENEEELERARIREG FEERERS. fign, WS EHFeERERIEH
BEEKZE100F, BBARILIKEN0, BHT10Fa5EH=E.

THIREHINIT, (SRR RS HER S =R B S EA R A4 HI B B 15
8.2.6.1. HINZEZFIIFEEXI=

SZHINRTINEZLRIFCRTFTEAIRE, HEZLBFCRTEFTUREH, IHRMFIZEIN
FIFFEELIRER TR, MRZFEEIFE, FRFENTIRET, MMUFLEMRERITR
ZNR, ERNREERFTRHERENIRZNR, ARFEASHREEBIRFAER.

AXIRURISEAN T :

=27 FER %88
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BE% FER %88

R  GeneralRiskParamType ElE791005

AccountID FRTIEIRZEEN, BNFRTAFRIAccountiDiE
ExtendedID HRILE PR

IntValue1 ZARE

IntValue2 ARG

ETFAccount DAJLIAEAKFSETSEWF ™, E—HMNER, IS RENSENE (B
RBZRMARNSEHEE) D5IR:

o FEEMKF
o MFBIRAE

BRIAXERNBINNERFRERT, FREETEBIAPERNEFRXEZSH(E, BITERAN
ERNE SR

8.2.6.2. HI RSk E NI

SIZHINRFINE R EATEFTRAMRZER, WHAFIZEINRFIRIFESLIRE R AR,
AXZNIRISEINT -

=24 FER %88

R GeneralRiskParamType ElEJ91006

AccountID TERINFIBIRAEERN, BNFRAFAAccount!DIE
ExtendedID BRIE A
IntValue1 BRARE

EFAccount DAILIAEARKFEETREWA ™R, EH—HMMNER, IS ENSENE (B
FERENCROSLERE) DR

o FEEMKF
o MFIBEIRAE

BRIAXIZINBIMERRERSERSEAT, RREETEZEIAPBRENERNESEE, BITERAN
ERNE SR,
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8.2.6.3. HIINFEFIACEMNIE

SIZNRIINEIACEATETRALACE, BEZACEXRTSFTHERAZFCER, MxIKF
IZHANESIRIATE LI B RFAUR.

ANERNSEENT :

BE& FER %88

P GeneralRiskParamType  [EE/1007

AccountID FRTIEIRAZEEN, BNFRTRAFRIAccountiDiE
ExtendedID HRIZE TR
IntValue1 KAIHCE
IntValue2 R AZHGCE

T Account DAJLIASAIKFERE TR EMF PR, E—HENER, IS ENESIUE (Bt
FEBRENTRNOSEELE) DR

o IEEMWF
o MFBIRAE

BRIAXIEZANBEIMRERSERENT, RItRBELTZEIAPBRINEFRNESEE, BAERAN
ERNE SR
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9. Hfth
9.1. {E3ED

BPRBEVLUBTAPUENRZZERS, EXEEIRABE. WAREGEWT:

1 wvirtual bool changePassword(const char *username,const char
*oldPassword,const char *newPassword)

ERERMENERSEILATEEIRE], errorNoNORREN TN, HitERR~MENER, BEBRERE
BIEZREEEIRYD_ERROR_OldPasswordMismatchSE8Y,

1 wvirtual void notifyChangePassword(int errorNo)

9.2. BH=E

ZIAAPIZEOANEATHITIEFIEZ THIogERBEARE, RBEEFTLUERZIESEABCHIATER,
EBAZogBRNASTEHE .

1 wvirtual void writeLog(const char *format,...)

ZAEREXIFOH, BEAPEEHRIHRSELATBSFH.

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

vr A W N R
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