EEER: AERBBRT IR 386MRARNRIT S, BAREEEEERAPESIRIHAISCEAIF,

A3 \J
1 RIEAN]
AERBEI—MERREER, RS ENENTHERZAEEHNVESR, FEREEEIZAAPIRIERER.

1.1 IMRES

BSthhttps:/www.hanlinit.com/download FEXIRIARARIAPI, TEHANBICIMEMIKEEWS, FEIEMEEITT N (BIXFE
EMERNBETFEHRSHIA ﬁ?é{.:u, AETEMEE) . ‘FEJZT—GEJZF$¢J_~ydCIIent_1_386 XX XX.tgz3 44, &E~fERydClient/win64F]

ydAPI BRI T EMER. AEEERIERWindows GUIZFiRydClientEESEEES, BidydClientBe S B ERLERENEFREZE
7%

B \ydClient/win64B R, 5YDConfiginEB AL TRZA:

1 #EHHRHH AR R

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

3 HHARHABHAHRHAR ARG AR AR RF AR AR AR

4

5 # IP address of yd trading server

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

8 TradingServerIp=118.190.175.212

9 TradingServerPort=41600
10
11 HA#BHH AR RS
12 ######### Trading configurations #########
13 ###H##HARH AR BH AR A AR 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 indicates
no need to set CPU affinity

22 TCPTradingCPUID=-1

23

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

25 XTCPTradingCPUID=-1

26

27 T T R TR TR T R TR TN TR TR T TR TR N TR TR TR TR TR R TR TR TR TR TR TN TR TR TR TR TR T
HHH R T

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

29 Ll b bbb bl bbbl ool ol bbbl bl ol b
R H i

30
31 # Whether need to connect to TCP market data server
32 ConnectTCPMarketData=yes

33

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

35 TCPMarketDataTimeout=10

36

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

39

40 # whether need to receive UDP multicast market data

41 ReceiveUDPMarketData=no

42

43 TR TR R T R TR T R TR TR R TR R TR TR R TR TN N TR TR N TR TR TR TR W TR TR TR TR T}
HHHHHHHFHH AR T

44 ####### Misc configurations Hi##SSHH

45 L L L AL L L L L L L L L L L L L L 1 L A L L 0 L L L L L 4
HHHHHFH AT AT AT AR AR A A
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46
47 AppID=yd_dev_1.0
48 AuthCode=echf8f06469eba63956b79705d95a603

AR EERIEA—EZIARMAY_ ERRRT. BERFTEEARMRING. 1ZRE7*24/0ET, SBRE—ISERZBNEFTE, HER
AEEIER, FEE2https://www.hanlinit.com/docs/dev-environments/,

BE=ME, WHE{TYDClient.exe, FEEA001, 002-099. 100FEYEF—MKF (FEREAFR) 6k, SMEAIIETLIEEN
PEIRE.

SRk ARG, TESFEEERIRERT.

1.2 SRESFE

EmETHTIER, R ERITFRIAHITER. Bi5ydAPI/linux64, ydAPI/lincludelARydAPI/example FRIFRA S{HER = M B Linux
IRSSEEMITIESUGZ T E, FHERTIIGSmE:

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

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

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

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

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

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

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

9 g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example8.cpp -o Example8.o
10 g++ -fpic -g -std=c++11 -c -03 -pthread -wall -c Example9.cpp -o Example9.o
11 g++ -g -std=c++11 -o ydeExample -I. ./ydExample.o ./Examplel.o ./Example2.o ./Example3.o ./Example4.o

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

FERIE, % EdRERNEIYD Config iniIABEHFE N Econfig txt3Z ik, AEFMAILUEITE—MEFIER T, Husernamefl
password{EFEfhydClientfI AP B NZ R0 E iR

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

SHALUMERN, BFRRRBEFFGRIT, HhNEEERIESEEEREPXTdmidecodefIRE:

sudo: a password is required
Togin successfully
Position=0

sell open 1 at 71580

A W N R

RERBRE, BEydClienthIKFIRAREFMEIRE. 2. FENRSHIENER.

Eit, FNBEENEFELRFFETHT, IRES RS EMEGEFFHNSEXYER, BETEMREEREEEAPIKY
EREHR, XFydExample& MAlFHIBBRHLUI T :

JIE R P A F T TG X 80— it Ao ) S -
BRAT G P AR SE R L S R R 100 44 B F 4 KA LT
U SRAT A Th A S B SR R 1008 2 X 0 92 i 1
BRI R B A fo Vi 3

PR BEBIFR 7 45 AN [RDRS A0 B 1 6 8 78 5

Examplel: A MA R G, AEHMAFFEE, AN ARTFEZ kR

Example2 : T4 L m R BRI B Rp6r, SEAT S DIRE A (1 o 4 2

Example3: 76 EAMAIF Al L, RN 73T B 5K IR ORE BRSO,  DUESSILSE RS R 5. dbAh, B E R TR
FinotifyCaughtUp3kEuE FEFmKKIER

10  Exampled:fiifflyDExtendedApi RSLHUA I ZhEE, PR LA KR

11 Example9: /BTl FlorderGcroup) /7 A RSz Al 5E (T UDPR L, I (0 F A H S Hi

12


https://www.hanlinit.com/docs/dev-environments/
af://n126396

13 BURFRBIRE T H T R Ab T 6t

14 Example5: BIUAEIIRHAT . IIBUKFE AT RN 45 4

15  Example6:BIL— Mg BRI &Gl FHYDExtendedApi

16 Example7: /EHLAn{a{fi FH YDExtendedAp i2EAT i B (i XU W 2 AR &
17 Example8:/EHLan{i{fi /lYDExtendedApiifT B @ MERUEH©

BIFIHGEF, RIBNZCEZRETREDARKIEFIESLR, HTR, BMUREERFERIDEERI AT, AR
(AR T ZIARIE AN FRIBEMERTE, RRME T RS BIAAPIREFAIRISHIERESLE.

WEFIEIREPIB RN AR, WP EEEIAMSE (support@hanlinit.com) EkESELESDEAIFAMBERR, ZAZIFHERE
REEEZFREEEIER,
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2 BEAHE
2.1 APIj%8S

ZIERME TydApi. ydExtendedApi. #RifHY. ydCTPLARpythonEOHAFAREENIRZEO, LIBRE KIRBEINFETK.

HIMVEEHRERSIORES, ZERETHAH 7 IRBMBRE LITHNARIRBER,. MAEZER. ERERS TN, REE
VAB{THE UD PIR SR IFER B E InTARAT MTEHRIRS, (£ EEE GydApiaiEydExtendedApi, EEIRERRIMIRAEEGRIR
BE, FERSEFANN

ydCTPRIBCTPRIAPI, RIUT CTPRURER. ERFUERDINEE, HERAETCTPHAREFRALENRAIIEZZIAEE, BT HARIE
AERZAREE T, WHBERZRANMEREIREE. BTZAFMCTPRAREHEHTRE, ydCTPEE=CTPRIFTEREO,
REMEFIREREOTATE—H, FRNEEFIMNREPIERERYICTPRE. FEBSEERIY.

ZiXpythonhRAAPIESE = FintRRIHER S,
2.1.1 ydApi

ydApiZEIEREAPI, LUREBRMUNRIHER., ASEERABINRBXIEELINENE RGBS RERSBNIRRE, BERIER FAPI
NERF BRI T EEUELIMIIRER, RRFHEEE, EASERBAETERSNGE, RERTAAR. ERyJApHRRZE
FEETREBVFCLUNEEREA. RXFORREERSMFCURRMMENNERTTE. BEasEXTIMREREETERES
HIRENRYIREE.

EFETEE AR, ydApieSASEIREIEEABIELNNERTEURKE. £, ELinux64fIRFEH500/5RBFTMIHIIE
HTFYydApIfH400MATFE, SERRAEFRRTEENZ. BR. AE8%, TERREENER TLRES.
ydApifIE LA TR :

o LiER%: AEEREAZAILMERAREEIAPI /A

o TEAN: AIEEEEEREFEILUERETAPIFIE

o IBEHRTE: BlydApifhiBidgetal & find 5B RNRSEURNISHTER NEG R NEASKEE, KISEF A L ERSEEUEEHER
ERE; (BEdnotifyEIEEMIREAVRREER. ARREIREREFEARR, OrderSysIDERIZRENRAMEFHEEARN. F55I
BilignotifyCombPositioniR[EIIEESEIEIE 2T,

ZIEBRIRMHLINUX64(Z. Win32(UAIWIN6AM=MERARIAPI, Linux6ARMRARIAPIEILiInUXFEM T AEMM, EMEEAKNT
WindowsBJRMRA, BEAEFEEFHEBIMRAE. HTHBREFERWIndowsFERNREE, MTWin32(i2FREEER2GRIAR
RFE, NEIEEHAFRESHAPIRENERALE, BMRREERANMRA.

2.1.2 ydExtendedApi

ydExtendedApi@£REEIAPI, LATHRESSEFERSEMRITES. MR T ydApifTEINRERIHFERIER £ (ydExtendedApiRydApikY
FR) | APINEBRF TATERA. ARFALE, BETXENSAESIRZEEERSMFE, FRHUTSFFEEISERIESY
MEE7GE, KNEMNTMTHEFEN—ETEOA, SXZEANHBNZERA. BEIREREINEAPIRIRESE.

BT ydExtended ApifE AR T BEURESH, SFRNTIEMELLydApiERA, &M, ELinux64fIRFEH500)5RE TR RIS R
T, REEE0 A ERydExtendedApi£l 5 1400MINTE; Eahea] Al ERTydExtendedApi#l51800MITE, SEFRAEF=HETIFER
. {EE. A%, THERRENER FTaLEEZ.

ydExtended ApifSEIASZEEAT, ALENEEEN, (BRBTHEEIEHSINIMSERERE, RIEEFTILURTFMAPIRE
HEET, FERSNTIRETERERIETHERNEIE. FRTURTydAPIFHESHSERFEZ S, FL2BidydExtendedApifigetalE
find73iZ3RENAY,  LARYDExtendedListenerEEiREIRY RISEIERIETHEERRISERT.

2.2 IREEH
SASHSTCP, UDPRIXTCPRMERAE, SRS RS R S TS, RAETLUIREESBREREE,
2.2.1 TCPigEp

TCPIRPBAEFEERLRS, APIREESHIFEN (ARAPHRBEROIIRAE —NFORARXE A LAIFERT) Q991260 ER, 18
BFEMES-10MUEA, ERRIHRELERAEE. REBENNSEBIERMERINEER, ERATCPRIAI, AJLERE
P IEERE SR A BEKEE,


af://n126408
af://n126409
af://n126414
af://n126426
af://n126430
af://n126432

HETCPIREPERNLAER, KAFKXIFRZEE (AHENER) FRKIESRENEIRER, FEITIeRBAMKREST, TCPIRERM
TR ESWEE.

EFFATCPIRE, BEAPIEEXHHiRETradingProtocol=TCP, FHFBESNELE I,
2.2.2 UDP}EE

UDPIREREEAZRIFFERTR, APHREBESHFERILN200 R, BEFEL2-3MMES (AERZAFEEHMKE) . ZEESH
SEZFEEREUDPIRESN TGN, EWIREEEEFMNEPHERUDPIRE, UDPIRERATHRIE LTRE, BHRIABIRTCP
BERE,

T EDIREEROUDPHRESERNIARE, 8%, ZAEEMENNEZHEERRE. WEMZ=RN, BFRIEER, AFFRER
&, BURDSKEUDPERRERRIER, HR, ZARETHEGERIE, RESWEIEEEIRIMAFEGEEREITRE, XEIMEER
KTIRBEMENE, FIEESNRENIETXTESEIRAIIEERA.

ZFERAUDPIRE, BHEAPIECEX4HiRETradingProtocol=UDP, FEESNELEN . FHEAIREFBUDPIRSS, BABXIERRE
EO#FRESalse, UDPIREEIIRNARLRE, FEEOEBRMBEZEONSGETERERR, RS RERSESEEREZ LR
REAERE,

2.2.3 XTCPiREa

XTCPHR EREIAZRIEERTERAE, APIRER B SHFERILY 250000, 1EEEFEMILUDPIREIENN100nsLARAYEERS, Hiz{THE5UDP
R, RETRELITRE, EHR(ABYRTCPEERE].

HEELUDPIRER, XTCPSE2iHiR T ZRAEMEIEMNEFEN AR/, EETAEEUDPIHNAREEER. BETTCPEEMMARMEFHY
FHEMEELUDPIIK, BIEINGIREEIEEMEMAXTCPER, EXCEMERXTCPEIE, KX RIS e SIENRAES.

E(FRAXTCPIRE, BEAPIEES 4R ETradingProtocol=XTCP, FIFESWELE (4. BIERIREFEXTCPIRS, IBABSRERSE
FATCPIRE., HTFXTCPERZBEVAZRXRAMN, BEERSELHEMAREIT TXTCPIRS. BASHIBERT, XTCPETARRREE
ONZRETERELR, RS RASENEEREZ EUBRARMRE, TCPERIRUARTCPOBMRSIBIIXTCPREBERER T,
ALUBIEXTCPTradingCPUIDSEEE.

2.3 APIZiE

ZIEAPIESEITERE, SEBETCPEIRIZE. TCPITHERKFNERE=4/E, RBZEIEMinsertOrderfIARREER TN, HigBET
[HISAZAMRIR A IX,

2.3.1 TCPEHRIZIEEE

TCPEIRIEWARENTE T /EREWEIRFFEIEYDListener A R EHEE&IELMEE, YDListenerg&YDExtendedListenerfEIEEAR
(notifyMarketDatafil) #BENAGIERIEC, EKAHE (607)) (FBREREREHFEHSS [FOBERT S LI TCPIEZRT
%, RALENSEEES MNEERIAIGIERN BT 8EE. ATLAEAPIEE S 4HiRETCPTradingCPUIDIEREEE4BECPUZL.

TCPEIRIEWEIEE ICEIAselectFIRIMLE IS ITET, BRAICEDEI, NWKENEIREER R, (BEEEECPURYERRSIAE!
100%; #HXRHselecti®ml,, NSRBI ENEEFselectBYfFHEET—/Kselect, XYCPUJLFRBTTHE, BRWENEIRAVERRITE
18, BILATEAPIEE SZHig B TradingServerTimieouti@ BABRTATE, ENESELSAE,

PFIFES EFrEIEEEEGRKATEYE, EAEHE—MNEBEL20KK, AR T—NER, XHEHATLARRREIKF R hEH
[EWEE BRI Bt EBIERRW EIR 0.

2.3.2 TCP{T BB &R

TCP T EEREEIEN T E TER WA BBl B A TIEHEAYDListener AR MEE &3Z Mk, YDListenerdifinotifyMarketData
HEARMALIZEAIREN, STCPEIREFEHERENERE, notifyMarketDatafMEHEERE, BUSSEALIENTCPIEZR L. LA
FEAPIEE 4 RIRETCPMarketDataCPUIDISEEEEEECPURZL).

TCP{T BT B L EIAfselect RIMB SIS, EXMAICEIER, NWIKBYTBREERR, (BEERECPURIFERERSIXE
100%; EHXRFselectiEz,, NSIRIEBIRERBS FselectiBRI ML T—Rselect, IICPUJLFERETTHE, (BRKBUTBIEERITER
BISFE, TTLEAPIFRE AR B TCPMarketDataTimeoutiZ BHBATAYE, EfNESE(TIERE.
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2.3.3 EERNESEIE

TR RER—HITAPINE N EIHMES LR, 1ZE&i2EMR 1 =V ENIREE, SR EHEMAEISIEENEHMESEEHT, B
MNEMMEESEENEHREEENT. BrRieissEi2(NATE SRS+ B oiElBIEE SERIRIFEHI .,
TERTEEEAEAAI KA, RILAEAPIBLE IR ETimerCPUIDEBEIZEAZRINEECPU,

2.4 HRPEREXEIR

NEERREERPEREFEEDAEORT, BEFZ XIS RERTE, ZIXEYDExchange, YDProduct, YDInstrument,
YDMarketData, YDCombPositionDef, YDAccount, YDAccountExchangelnfo, YDAccountProductinfo,

YDAccountinstrumentinforriZft T pUser, UserFloat, Userint1#IUserInt2 [QN=FER,
APIZKEARERIR BFEXLFRPIEIE, SEUTRRIR:

o @FstartDestory(#HERAPIRY, FA2EMIERIFHEEPUserfI=|E

o HRAETHEUNIRE, BT DAENAHIRIBEN, EFEERFBENFRPHNEEEASHWNIE
EERFBRARUFERFE, TSRSz aniss i EpUserdt. KRLE, APHRETY —AKE24FHRIESREEN

=8, EXAEERATLFREE, BT LETRAPIFE X AIFRIAREFERIFEEIE. REETLMESE A hRIFRETR. S840
MUFEEREE, EFHREKERBI24F,

2.5 kRASERM

ZIERANRIRA SR, & 9a.b.cd, BNRBREARMELURMASHI—, FXEBNT:

o a: MRAS, MEABMASINRAUERELNNASEIBIAMBIIAPIRASEI GRS, LIS/ ERIENRNE, RE
LAPIFIE A ARMAS—EEAPIa.b.ciR A SR TIEAHa.b.chRASH, APIARGEZIRANIES EIEETIE. ABRRASK
REMRAZEhRA, EERNAELIRDER.

o b: DNREMRAS, EINARRASHRADERIEIHINE, HAILEARNENAR. FRIRFSERAMNRAZSRA, EiHR
MULRERL AR CER.

o o WITRAS, EINFRIRASHMAREESIESBugiH T RS, BUREREBINRE. FRRASEARIRSESIRE,
EERIMIAREREIR AR,

o di BERHNTIRAS, EINARIRASHMRARN LREEESEEXTBughI T RS, BVRREBIEXNRGBRIESRE, BEAT
RIXSRIERIARI S TFER, BATRENMENMERTAN T PIEINFAIINEE, EREARILRAREE. FRIRFSIARREZES
=,

BREEBIREBERNDARNRAZEREN, AMFEFMBRYEARE. ERERBIANTRREIWE, TR RIES,
BORBETRSERIERAETZIEXNATIBIRAMES, BRIREE R
o ERAURAMERRE, ZARBIEAIEEHEREREN, BREWVSHIRASEISHERERIEEMN S EREHIECHEIR
BITHRA, RS TREHAEE, RARKBHIASHSHIZTHEEERMK, ME—BERNETHRIES THIEESINT
WaITRE, WETHESH TR
s WABTEYGE, ZASASTIHABIENNRAE, WAERCHTUSHRESTHRIIEFTRE. ATHREZEERENRSA
HRSIFHIFEPRSZ AR, A1 -2ASREISANATRAER. USXES BRNHiBRERUNESECHERN TN
RTFRIFHREREG, £THIATTRFRFE2-31BrE.

2.5.1 APIIREFESTE

REHAPFIIEEHERRASIER, BAPIHa.b.cERASNFMinApiVersionflMaxApiVersionZ[8), APIRZAREIEFEIEZIIERIE
&, BNLUEIYD_ERROR_TooHighApiVersion=62a#YD_ERROR_TooLowApiVersion=58fIZSfHRiEIE A,

o EREEAMITINZE, EEEKIAIIMaxApiVersionETIEEBSHRA. EIFKER ~, aLiBEEEESSEMaxApiVersion
EMEAIFHISRBAPERA, MaxApiVersion REEiREa.b.cERIRAS., RHia.b.cEMRASENTRELAPINAFE2%NT (18X
IRAEEIA) EEEIRARIES.

o BREHAMIFINIRE, EEBIARIMInApiVersion/31.0.0,
BELATIRA,. MaxApiVersionFIMinApiVersionfUEEUS B WA 240,

APIHSRRA R LUBE LA TR ARIRITTERE, aILifElogHEHFEEBAPIRAS, FiEEREHE:
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N O v AW N

class YDApi
{

virtual const char *getversion(void)=0;

/// Same as getVersion inside YDApi, put here to
YD_API_EXPORT const char *getYDVersion(void);

get version without make api



3 &an[EHA
3.1 gz

ZOIFAPILA, BSCFEMEREMYJApiERydExtendedApi, XFFIAPIRIREERALISFEAPIAR, FHRERIBERANIEXA
=.

BIEAPIRIHEARIT AR EAStIETHENR AR, fliifork(). system(). exec(). vfork(). clone(). posi_spawn()Z, LAGF4
ToiETRERRYIA)RR,

3.1.1 gli2ydApi

HEEERydApi, BRABIEISEARUIT:

1 // flgEYDApi

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

4|4

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

6 exit(l);

713

8

9 // QAP KT A%

10 YDExampleListener *pListener=new YDExampleListener(...);
11 /// JazhApi

12 if (!pApi->start(pListener))

13 | {

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

15 exit(1l);

16 | }

makeYDAPIFREEN—NMEEN M, ZECEXHRIECETT A HIS WELE A,

LEfIFHAIYDExampleListener2IRAFEBITRSHIYDListenerfIFE, FrERIRKEEEHETIZENERARLENZIRIEER, B
TFYDListenerfYsLHIZHARIIEF IR, RIBTEFAIZ4EFEEMER, ERENIHREITHE. YDListenershRIEIEREISSHE
KB WREETHOBINA.

ERydApi.startBIE][Fa1API, S#pListenerRaILAAZT, ZREERESMENREFHAEE, AHILEFEZRE, RBEFEER
ElpanEliliEES AR

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

3.1.2 gliydExtendedApi

EkiR(EAydExtendedApi, BBALIESFEAEHIT:

1 // flEyDpApi

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

4| {

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

6 exit(1l);

713

8 // flEApi i AE

9 YDExampleListener *pListener=new YDExampleListener(...);
10 /// Ja#hApi

11  1if (!pApi->start(pListener))

12 | {

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

14 exit(l);

i
(9]
(5]
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AJLAEE, BRTEFAmakeYDExtendedApiBIEAPISLHISN, EHRED SydApiretERE.

75 {EydExtended ApilFEFIAEY BIEEMNZNEN, EEhAPIRTEILAFE R startExtended@ERTEILYDListenerfl]
YDExtendedListenerfi[EEiER],

1 // YDExample7Listener[dis:H TYDListenerflYDExtendedListenerzl]
2 class YDExample7Listener: public YDListener, public YDExtendedListener {}
3

4 // BIEYDApi

5 YDExtendedApi *pApi=makeYDExtendedApi(configFilename);

6 if (pApi==NULL)

7 {

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

9 exit(l);

10 3}

11 // GlApi i a8

12 YDExample7Listener *pListener=new YDExample7Listener(...);

13 /// JE3hApi, XHffFH T YDExtendedListener

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

15 | {

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

17 exit(l);

18 | }

startExtendedfUREEZUIT, S&plListenerfIpExtendedListenertARRILIAZE, bR TIEI0T YDExtendedListener[@iEEFIZ 4,
KRESstartiFEHAIXE]:

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

YDExtendedListenerflUENANTR, SYDListenenREIHILHINELY, YDEXxtendedListenenREINY BEMKE S TESEE, IS
ERRERSRB. SN EEERNEARZEBES MydDataStruct.h,

1 class YDExtendedListener

2 | {

3 public:

4 virtual ~YDExtendedListener(void)

5 {

6 }

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

8 virtual void notifyExtendedorder(const YDExtendedOrder *poOrder)

9 {

10 }

11 virtual void notifyExtendedTrade(const YDExtendedTrade *pTrade)

12 {

13 }

14 virtual void notifyExtendedQuote(const YDExtendedQuote *pQuote)

15 {

16 }

17 virtual void notifyExtendedPosition(const YDExtendedPosition *pPosition)

18 {

19 }
20 virtual void notifyExtendedAccount(const YDExtendedAccount *pAccount)
21 {
22 }
23 // notifyExchangeCombPositionDetail and notifyExtendedSpotPosition will only be used when trading

SSE/SZSE
24 virtual void notifyExchangeCombPositionDetail(const YDExtendedCombPositionDetail
*pCombPositionDetail)

25 {

26 }

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

29 }



30 3

3.1.3 BB

AR makeYDAPIT AR R BB EE FinEAIREN M. EEXMTHHNSHTFEDRE=X:

o MBECE, BifydServerflIPHBIFNIRD, HPiniEREESLCHIRHAITCPIRO, EfitinC&EUDPRERO. TCPTER

ASEEREEHN TR, E2ABHAUDPREZAUDPTradingS#uz=HIrI.
s RBEE, SIERAEMAUDPIRE, LARBKIEIREAZNTIES.
o ITEECE, BIERAEIydServerfTCPEEUDPITIE,

VAT 79ydApifRtrI BT A F NGRS PRI E X R ESCHARR, X ERRESTIRTRE

* {EFUDPIRE
o CEIREINTCPEIR, INRERAVREVER, FHERWEAESBEME3ISCPU

o FIFFTHRSEERecalcModeIJgg, ConnectTCPMarketData=nofYiR BB Oyes, BIEKITIB

HERHHHHAH BB HHHAH BB H AR BB AR RS
######### Network configurations #########

Ll b bl o oo ool ool o oo b ol ol e oo b
HHHH AR A A A H i

v A W N R

order notification.

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

6 # 0 for no recovery, 1 for recovery always use primary site, 2 for recovery use primary and secondary

sites
7 RecoverySiteCount=0

# IP address of primary trading server
10 TradingServeriP=127.0.0.1
11

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

13 TradingServerPort=51000

14

15 # IP address of secondary trading server.

16 # valid only when RecoverySiteCount equals to 2.
17  TradingServeripP2=

18

19 # TCP port of secondary trading server, other ports will be delivered after logged in.

20 # valid only when RecoverySiteCount equals to 2.
21 TradingServerpPort2=
22

23 BEh AL A L L L L L L L A L A
HHHHHFHHFHH AR

24 ######### Trading configurations #########

25 L L LA L L L L L L 0 L 0 L L L L 0 L L L L g 4 4 L 0 L L g
HHHH AT AT AR A A A A A A i

26
27 # Choose trading protocol, optional values are TCP, UDP, XTCP
28 TradingProtocol=UDP

29

30 # Affinity cPU ID for thread to receive order/trade notifications, -1 indicate no
affinity

31 TCPTradingCPUID=-1

32

need to set CPU

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

34 XTCPTradingCPUID=-1
35

36 # Timeout of select() when receiving order/trade notifications, in millisec. -1 indicates running

without select()

37 TradingServerTimeout=-1
38

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

40  # auto(default): subscribe market data and automatically recalculate in proper time.
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41  # subscribeonly: subscribe market data and recalcMarginAndPositionProfit should be called
explicitly

42 # off: never do recalculation

43  RecalcMode=auto

44

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

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

47 RecalcMarginPositionProfitGap=1000

48

49 # Delay 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 HHBHHHH R

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

55 ## it

56

57 # whether need to connect to TCP market data server

58 ConnectTCPMarketData=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
69 HHHHHHH AR
70 | #######A## Other configqurations ###########
71 BHHHBHARHARRH AR AR AR AR ARG AR AR AR A
72
73  AppID=yd_dev_1.0

74 AuthCode=ecbf8f06469eba63956b79705d95a603

3.1.3.1 M4EECE
MEERSCSZAEANIPHINFIRD, £FMERE, BRTERCHRAS TDaSFRES

RecoverySiteCount: SaIAT AN, HA0R, FEBAPIETRRE, HA1K, SCRREESAEE, JEERERRE, APISE
aﬁ&?ﬁ*ﬁ’-‘#ﬁ_ﬁ‘“’ﬂ"éﬁ]?ﬁ%ﬁ, NAFRESHAP EZEY,; HR2et, BRETEVEEHIAEE, ATEEREELERR
5588 (ETradingServerlP2fTradingServerPort244E%E) /BalfE, APISEIMERIERHFIRERIRITRES. FREUEFE, SRkik
TN ERR RS,

TradingServerIP: SIAIEEHYIPHELE

TradingServerPort: ZIXESHIRH. ZAEEEESAR="wH, DBIRTCPRSE. TCP{TBEFIUDPARRS, XTCPRRZFUDPITE
IHOBKIAFE, TradingServerPort EEIENRIETCPRRZHIHO, ,Jﬂ_’, HOSEERMINGE HH*EL‘EED—FE:UEF'%‘, BAEBUDPR
SimAEATradingServerPort, BUSSHTEAERZIAES, MNRREEEBIUDPIHEXTCPIRE, H@dTradingProtocol=UDPa;
HTradingProtocol=XTCPE&&U=HI,

UDPTradingServerPort: UDPRXZHin. HEEHM TR, BEFNERES. JAFENINIGRIAMNESTIH T NATE, XI9MIUDP
RBHmATEESRERE, W TANHOBELAERZKUDPIRREE, SEREACHIRHUIIINEOREIZS5.

XTCPTradingServerPort: XTCPRIRZZinC. HEGEM TR, BEFEERES. JAFENIMNNIGRIRMESTIE 7 NATRS, J5MY
XTCPRZZUm AT RES RN, R RGOS TEERRIXTCPIREAE, FERELCHRHNINAOREIZSH.

TCPMarketDataServerPort: TCPITERIRA. HIEEEN TR, BEAEES., HEZMNIMNHERRIESTIM T NATES, XIFMY
TEROTEESRENT, W TENEOSETTEERZETE, SERELCHEHNIEOREIZSE.

TradingServerlP2: FIAEFIRSESEEAYIPHENE, RecoverySiteCountA2BF4ERL,

TradingServerPort2: ZiAEARSENIRO. RE5ERTradingServerPort, RecoverySiteCount/g2B34E34,
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UDPTradingServerPort2: ZiAEMARSEEAUDPRZixO, FEAJGERUDPTradingServerPort, RecoverySiteCountI2BF4%4,

XTCPTradingServerPort2: ZiAEARSEI/IIXTCPHIZRZimO, ERRJERXTCPTradingServerPort, RecoverySiteCount /92834
Ly

TCPMarketDataServerPort2: FIAEFIRSEEAITCPITIBIRO, FERJARTCPMarketDataServerPort, RecoverySiteCount/92fd
.

3.1.3.2 X REE

TradingProtocol: IREEST,, FNERESATCP. UDP, XTCP, HIFUDPFIXTCPEUAREEBEMALELTCPIFRS, BINIEEF "IN E(F
FHUDPERXTCPIREE, NIRIEFERM, &8FI1RETradingProtocol, NI&FER/REEEUDPTrading,

UDPTradingType: UDPAZZHIAIXEESLINST, AIsE{EMautomatic, sf, exafdsocket, FIETEIZSEEIEIAMautomatic, socket
FnfERtRERIsockettilAk, sfRnfEFsolaflarefef_vi, exaZnf#exanic, automaticR~EEEFESENRIEXHFING, 7
LARsf, exa. socketf—Fh, HFEIMERAES, FREHEMNBREFIZAAPINAXEIMAFRENER, 2SHAPIBaIER
HsocketRiX, MTMAKRPHEAPILEMERE. Eit, BNFERUDPRZRMGHRE EFIEEXN M RESELIA, —BBRIHMREBEE
MRS BIAAPINBIL AR, FEARESSMEAI, BRREEEAMIEER T HEAIERERNE®R,

TCPTradingCPUID: iR ETCPAREIREFIZNENREZNFNME. - 1URAFEREFNE, BUACPU/CorefYiRS.,
XTCPTradingCPUID: IZEXTCPAIEIRBLERNIFIIM. 1ARIATEREFME, BNICPU/CoreliRS.

TradingServerTimeout: REIZSHGERYDListenerfITCPAZZ LIRS ITMBBIE, MRRENEEHE, FTNZEE
{EFAPOSIXAselectiFI X EITREEMELIERNL, KT EEMRAMEENE, RLAZR. REN-1, BIEEELIERESRE
BER, HCPUFRERRIAEI00%, IIREFinARIEESSRNEEBRGESECPU/Core, RELZFZSCPU/CoreIE M, K™
BYINEFIHEFIEI TR, TRSBEIEN,

RecalcMode: FEEMFCRSHIEZRER. EIMENauto,

e auto: TEHAPIGRERERFRIEESTHFCRS, APIEIMTHIHERZENTTE. LB RecalcMarginPositionProfitGap#ll
RecalcFreeGapiXf &&= H I EIRFIIE R TEAVERATE. SEHERTCPITE

e subscribeOnly: REEIENTREZEENTE, BEREERREEBTEBrecalcMarginAndPositionProfitE& /5%, SIEHIEIK
TCPiTIB

o off: FEERIESIIFCES. BERBEFIXERXMER

RecalcMarginPositionProfitGap: FUREHZERIEE, RAAZER, BAIA1000=R), H/IMEA1000, WISR/INF1000, REBDh
£FE/91000, ASEHREYRecalcModegautoftA B,

RecalcFreeGap: IEE{TIBRIERER. AT RAJsEERSRERENR, ERIUEEAETRESRIIMEER, REETLURERR
RZAMARSHEBTEER N AIRBERATHIONEES. SR, BIAMEN100Z2H, YT 0fM1002iE, BRAT
100RHESHIFEE9100, /INFORIESHIAENO, ASEHABEZRecalcModeNautoRlF A B,

3.1.3.3 {FiEECE

IR, TIERTCPTIBIERUDPAERETIE, ZXRTENAESETE, BriNIBTZXRS HINEF AT ERESNES. !
EEFRZTHRETRE, BRRECHREERTE.

ConnectTCPMarketData: E&EiEZydServerfTCPITIBIRSS . yesTmizZl, noR-AEUL,

TCPMarketDataTimeout: RZEIZSHUERYDListenerfTCPITIBIZI AR AIFERISITMNEZERS. MRIRENIEEE, TNz
FREFPOSIXHselectNFIERITEEEMESEIERIL, ISR EEMRAREENE, BAZM. 8ER-1, BREEELIAREER
ERER, HCPUFAERSIAEI00%, MNREFimAiRIEESTSENEERERSESECPU/Core, RELESCPU/CorelIZFFIM, &
FEEMNEFIHEFNE TS, MRSBEEN,

TCPMarketDataCPUID: ZETCPITIERIEIZRFNM. - 1RNEATEREFMNME, BNACPU/CorefRmS.

ReceiveUDPMarketData: E&#ydServer iXHIUDPEREITIE. BRIFMEZIAEARIUDPEBITIEIIREIRXIAN, BIR%RS
Z&# Ao,

3.1.3.4 HfthE &

TimerCPUID: HTFiRBAPIRERTSEAFRAICPUID,

AppID#lAuthCode: ZERETAEREXHEHIZEAppIDFNAUthCode, HIEEEARM oginftappIDFlauthCode/>RIBEANULL, AP
MR E N HHEENE.
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LogDir: iEEydApiF~AEHERIBER, BilANlog. BRARBEHMTE, FTEFIEE, NRKBNNHBREFE, UASFEHEX
1.

3.1.3.5 BENXEE

ZIESHHEMEEHPHERERS, REEZNTLIENZAAPINESES, REENTUSBEXNEENEZAEEN G+, AR
BT ZIEAPEEL,

LREEREEENEETN, BLUNAR SHE IS FLaGeE, FlIIMyApp.Username, MIRERBMNRBNARHNESH, %5
AR AILUERN, ERAPEEHNNSREZSHERERNESER, N TERIRE, FENERARENARS RIS,

ZEEENRESIFIREENSY, JLUIRES M ERSHEIMX MR, REFFII TR

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

vi A W N R

SIRAPHRE T LU THMNAPBRENBEEN S2HMV5E. F— 1N EILRBERENEEN S, HZSHEFRSEHNT, FKEIRiZ5IERN
F—NMREE. FNEEYLIRBYIRSHIFFESHE, RENEREERTEEEIRAS FoEARdestroy)#EE, HATENE
ENSHITBEREIEE BN TEAIYDQueryResultEES, FEREFERAdestroy(HEERHAPISEAIZE.

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

2 virtual const char *getConfig(const char *name)=0;

3 /// get all configs using this name, user should call destroy method of return object to free memory
after using

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

3.2 351

FEEE T APISLIFE Astarta & startExtend[EaAPIE, APISIRRBLAT BalitEseak/Eanlat TIE,
notifyLogin notifyFinishinit I
3.2.1 &%

SLABEENE, MetEiEiETradingServerlPFTradingServerPortig BRI S IIFNITCPIR O, EHRIEERINE, S8
notifyEvent(YD_AE_TCPTradeConnected)Eli&iH S B CiERE R,

ReadyForLogin

I notifyCaughtUp

EHAPIEE TXWEEE BEEL, IBASKiATradingServerlPFITradingServerPortdgERIEEEHHEFITCPIR AN TradingServerlP2
FTradingServerPort2igEMSEAMUFITCPIRO, BRLEEMING, Si@idnotifyEvent(YD_AE_TCPTradeConnected)ElifE;H SN
SRR,

3.2.2 EE

EERINE, SUANEIEEREnotifyReadyForLoginBRIRIRIZFAPIE/ERY, ATLUSRER, ZEEREHISEhadLoginFailed
RigREARIRnotifyReadyForLoginEARREEEN DRERKN, ERER DRERAW, BRRELERTEERNEEBRRE
R, ANERBERM.

1  wvirtual void notifyReadyForLogin(bool hasLoginFailed)

RIBTERFEEnotifyReadyForLoginElEiEG, BHEMZMZENER oginREER. loginRERIERINT, ERMUMANBFE

usernamef1ZfBpassword, ZFEREE(SEEapp!DFlauthCode 2RI :

o FapplDFlauthCodeiZRBEANULL, APIAEERE S +HigENApPpIDFIAUthCode, MREEXHTISEREXHNMSHNESH

|
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» HapplDlauthCodeiRBENERIIE, NAPIRSEREOTEENSHMASEREEXHHEENE

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

TERCEE RIS CHEREA:

1 virtual void notifyReadyForLogin(bool hasLoginFailed)

2 | {

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

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

6 exit(1l);

7 }

8|}

BhhERESEInotifyLoginEIEIRE:
1 wvirtual void notifyLogin(int errorNo,int maxorderRef,bool 1isMonitor)

AnotifyLoginferrorNo/90, MIZRREFRRRIN. isMonitorAtruelIFRRFAZRISFRAFAESEER, TBREAEKAEMULAA
false, maxOrderRefFRR~EEIEITZIES0SIREELHOrderGroup DEWRIRIGR AOrderRef, WNEFKENFAEIREEBRIFAOrderRefiEs
EiREE, BRTLUUT=MERI, TSRE. RNEAIIEE, REMRR. RNEAERRAENOrderRef K FZHEHRIRY
MaxOrderRef, #BIGIEEXEIMKFEIMaxOrderRef iZiREAJOrderRef:

o IRE, IRINBERIE RIS AT SEAYEREASTT AMaxOrderRef

o R, RNBERESEKENNESIERERMSHEERBNRBIKFREEASIT AMaxOrderRef, BERRAERER, S0
TIRABEBRBERINEHRE. RINEA

o EASFHRINESHMES (REMHEIIEIRN) ERARNMEBEMSHRIEREASIT AMaxOrderRef

EFERLIORT, APIFEEENEE S T AMTCPITEIROFIUDPRZiRA, ALt, ZEXABTEAREXHFIEETERO. UDPRZiKOS
XTCPZRZZimH., (BREFWIHSET, WNEBEKMIGEIESH, BESUMSENEREMIEOSMEE T RINEOEARERY, WNRAMHLL
B, SFIATCPITIBEAR LHEUDPRBLERIXEMES. EXMERT, AIUFTRETCP/TIEROSHEUDPRZiHALESZEHT
&AimE, BJfERITCPMarketDataServerPortE &= iR, UDPTradingServerPortBz&UDPAZZis, XTCPTradingServerPort@Es=
XTCPRZimM; BB TXEEBAIAER, AILAFERTCPMarketDataServerPort2 B 2= AR5 85094 T1RIR A,
UDPTradingServerPort2 B2 FAIRSSEEAIUDPA Fim, XTCPTradingServerPort2B 52 AR 2EAUXTCPAZ ik,

AnotifyLoginferrorNodE0, MIZFRRERREAM. errorNoSHHEAKLMAIAER, LtHTmaxOrderReffllisMonitorgB2 AN, BA
BFH. APISEFM a4 EEEENotifyReadyForLoginEFAF KX ETBEXK, IthnotifyReadyForLoginsfiJhasLoginFailed &4
wEHtrue, EFEAMRETEERTUR:

5

iR EREN i588

3

12 YD_ERROR_InvalidClientAPP AppIDEFZAppAuthCodefEig

18 YD_ERROR_AlreadyLogined HEIAPIEERERE, FoLAESEM
19 YD_ERROR_PasswordError Bt EIR

20 YD_ERROR_TooManyRequests ERERHEEIIRE
21 YD_ERROR_InvalidUsername EFEREPAEE
27 YD_ERROR_InvalidAddress i PR E TSI, (U EEREHERR

35  YD_ERROR_ClientReportError FEAREESRER. FEEENZELGE.



=]
i% HEREX 588
3

SIXESHHERIRE T R ARSI, SXERERE, BEEEEN
WHELEER, YWRESHSNEKFERENRG, B A aeRaErt, — MK
FPRieEZONERE, BRITE— ISP, wmsz, REAKFRERIER
EBEHE, BIYDAccount.LoginCount/90, iZMKF A BEMRAN/IIEE.

50 YD_ERROR_TooManyLogines

58 YD_ERROR_TooLowApiVersion APIEARETFEESERNR(TIRA, FESWAPIRAZEZS M

62 YD_ERROR_TooHighApiVersion APIEAETFEEXIENERERA, FBEESWAPIRAZESM

3.2.2.1%5H

X7 BAMEEER—EEREZIAPI, MnotifyLoginEEFIA A EBIEILIEHgetTradingDay3kENaz 5 H.

1 wvirtual int getTradingDay(void)

ZIAEEN 7B RRERGNETEAHN (BEMRENIRBARBBEE, &®&24:00:00518 T—IFHRENBH, ®&E
24:00:00/F, EHRIERAARZH, WALRBERA, ESpEAAATRE, WAT—AFHRANBE), £ MNEHEERNRS
RiEsESEmN, E2EUXHEPRETEESYDMarketData. TradingDay2FR—HHI, SHA—HHRERISERER T I EM B
17, RXBFMTAAMREIRB IR 2 B aE ERARMKARHRA SIS 2 H.

3.2.2.2 FERNE

REGEER, FEARETESNRINHY, —RERNTEREEEFIRRERNIAppIDFIAuthCode, —RFE LIREMAERAEIRSS
HFHER. TEEDBINMBXF M.

3.2.2.2.1 AppIDFflAuthCode

AppIDFJAuthCode A iR L BIRIBARAZEBAPHEENESHEFRARNAFEEN, ERHhAREENEEBELEHRELCHITEAN

MREK, MBS EECESBRETZEFAApp DFIAUthCode IIANEREEH, MEFHAKFE LUERIZEFIRRFEANES., B
R, BFIRRFAIAppIDFIAUthCode SIREE M B B IZIEHIREHEXR.

SikIRHERydClientZ FinEEEIVER PR ERAppIDFIAUthCode, %2 PistIAppI DFIAuthCodeti BRI AR IITEAE S RIS
HFRFGFEF, A EHEIEEEETLAERydClientEfERES.
DIEAFABRFIAppI DRI BRI, (BNREXIAppIDEER, BEZREEEKRGBENEFIRZAS. WEXTAppI DHIEKRINT:
o AppIDEE=EBDEM, PR BER. REBIRAS, SEHORAKESBIA10. 10, 8NFFF
e App|DRIBFELA TSI : | ABMR KB IRAS, Flalyd_client_1.0
o WFNMAFENLIHKE, | EAERMEREAclient, AT ERAZEARANABOIREEEEEMESR, Bt BREFRMEE
client
HFAuthCodeEBTFEFBRREFZNEE, ELRAZXESHAUthCode EBHISAEIEE, IHRZEFIRRAEEERSRFEPER
BHEEREREE,
ZIATEICEAppIDFIAuthCodeEEXNHIAHE, REMRBIVEFHERSESREEIBERTIEE—H, HASIBAuthCodel/EAMEEE
3.2.2.2.2 (EERE

hERERENEEEEMED, —HoRLANEFHIRSRLRE, —HBOILUIEEGRRE. BIAAPIZEMNEFRSR ERE
WEBERNEFIRRSHRERS, TRRENZIREFRFRENEREMKS, TEMNFIHNEFimiRS s ERERER:

1 windows : 4525 ([ i A1) @f5 B R AN A @FL M T P1@RA I TP2@M R MACHE HiE 1@ R MACHIE2 @1 % 44 @11 R SR A @A £ 751 5 @QCPUJT
55 @BIOSIF IS @A G X 5 E

2 Linux: &R ([E e 82) @fF BoRER [|@FA M IP1EF. M IP2@M -RMACHHE 1@ R MACHIHE 2@k & 44 @ /E R IRAR QAT £ 7 51 5-@CPU)T 41
S @BIOS/FHI S

LI 2R ERFREDSERIEES, MNRIREBEEEAPIREN HIRFMEESHER (APRRAVAET1.122) , AILIERERFS
AIERTEZlogBR, MetETAEMEEIogER THATHEIMN TR ERERSR.:
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1 1@2022-08-12
09:13:13@192.168.6.1@192.168.80.1@005056C€00001@005056C00008@I@6.2@0100_0000_0000_0@BFEBFBFF000806C1@33
481/01Qv@cC, FA668A82,NTFS,475

2 2@2022-08-10 20:50:02@192.168.15.21@@5254003A3DF5@@test@3.10.@@078BFBFF00050654@Not Specified

FELINUXRFHIREIIET, FIAAPISERdmMidecodefZFREBIOSFAIS, BEEMUFHRREZBARPERBIZEFIIHIIT
RAY, ETEFRRFNEFVREGIZEFIN TR SRR EERERSE. DEASETIEImMIdecode 2EHIET T
suid, EEIEFUEERT, B2EHEIET, UEAsudo dmidecodefARHIT. EETLUBITchmod +x
/usr/sbin/dmidecodedp S iR FE A 0suid,

LIEESH EFIHRERES N ClientReportCheck #IR B HiEHlenforceld, BIEAMEREEEAMKERTEMT, AN LEE—
ZLinuxtERIFRRUIER R SRRER, 2 IEEFIRER:, FF74YD_ERROR_ClientReportErrorfE &R, TESIH T ZIXAPIKE
SERANRERFGS, BRMREEREHREN, BEFEIHIITUATUNNRES EZHRAGSHNTERESER. BERSEmIE
FinRFHEERIERFRFHITHS, BREEATAIRAESEIA@ (KEBDINAZISUENRR)

o WindowsHIREEF5S: Get-WmiObject -Query “SELECT SerialNumber FROM Win32_PhysicalMedia”
e WindowsgJCPUFFIS: Get-WmiObject -Query “SELECT Processor|D FROM Win32_Processor”
e WindowsHIBIOSEEFIS: Get-WmiObject -Query “SELECT SerialNumber FROM Win32_BIOS”

o LinuxgUrERFHIS: B5ci@id/bin/Isblk -dn -o TYPE,NAMEEITYPEdiskHIIREZBZNAME, SAFIEM/sbin/udevadm info -
query=all -name=/dev/{NAMEBREIZIREHIFHS

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

3.2.3 URENERSEIE

AROEEEIEETERNRE, ZEMEHNERESEEMEIITH, XEMEREFRRSRETEERNEE, X—RUXY
ydApifflydExtendedApitgE5s, XBIETYdApIREIREFHSEIE, MydExtendedApifi T BIFHAGRHSEIEZS, HE5HEGHR—HE
BTHES. B0, IREMRRSHESEIRE, FEit, fEydExtendedApi EEIFES. 6. REMMREHEEAHITHN.

HSHIRRET I RZANFSRESENLIE, 164, BYHRESER. HYFLEER. KPRES, 5 MEVEESSEES
RIAIEEMIRTERL, BISNELIEIRXINMIYDInstrument, TKPEWEIIRIYDAccount, FATFRLLEDIRRINGIEAASSURINEIASEUE, T
BLEIRYDMarketDataHIRELEE T PreSettlementPrice 25 5E00E, (BN LastPrice2aiiSEUE, MEKWEERSEIEME, 21X
BEE RS T ABHSHEMAMBEEDRPEISSURES S NERME, AL, EREERSEIEM RS Y R FERS ST SEIRMAE
[FEREISEIE, BURTRESRERNEIR. SN EUREEATIESTIISEHLSE FXXOBIIEH. MKSEINREE, NI FixLes
SEIRIEBEN SRR E F EREB RS,

bEBYIEEEAIEEN, BT KEAMERASHFOEMENTERE, SEURIEHSEIRERIFRAKIEIN. AT INREREE,
f£1.386hRAH, 241.386hRAAIAPHEANT1.386IRARIESSE, HESKEZTEHEIBIIEYE, NMAKEMERSE. FELt,
E5H ENNREFSEIERRIERRE, BIBAPIFHRE1.3865RAN.

BIERIILAE, IEEMFRHEXERSEE, APHRKGTARERBE{THEEEMXTCPERE (WIREHANE) | TCERBERM, #HE
iAnotifyFinishinit L ABKISRISIEFFITERSEIETINECTR, XA FIREAE — MHBRRNREIZMIRE. MREHREEF S, S1ER
BRVRE. FE. RIEX BXREFEE.

1  wvirtual void notifyFinishInit(void)

bR T B EIERERIERSEURIEXTTAY,, ZIAAPIMRM T AL ENRAREINFFSHIERE AT, WRAHEEFSREIRK
MEMEIEEREE., BRARTLAEAAREH M Sl SRR 5 5.

1  virtual bool hasFinishedInit(void)=0

TRE—NEZENESEE, U TRATFEREIRREEnotifyFinishedInitEEHR LR Z ERLAT LAER .
3.2.3.1 X5k

SEBRISSThEerr. EHART. BSTRFT. KRR, JOHBRT. XBRIFR. LASRT (HARY) | FACER (HAR) HSANRERR, BXIEE—ERIA
R LENEEMERZIMER, EUNE LHFIERMET—E2XEE8 L, Bit, ZXREHTIEHIIEKRRZZEINMRAS X,
WRF7R:
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1 virtual int getExchangeCount(void)=0
2 virtual const YDExchange *getExchange(int pos)=0
3 virtual const YDExchange *getExchangeByID(const char *exchangeID)=0

IR AR ARG TER 2T, BR755 TEREEATR:

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

RE—NEEALEEER IR, BRENRZERN TR

1 pApi->getExchangeByID("'CFFEX") ///H 4

2 pApi->geteExchangeByID("SHFE") // E T
3 pApi->getExchangeByID("INE™) / /BRI
4 pApi->getExchangeByID("DCE") //KF R
5  pApi->geteExchangeByID("GFEX") / /T BT
6 pApi->getExchangeByID(""CzZCE") // FRvE A
7 pApi->getExchangeByID("SSE™") // E38Fr
8 pApi->getExchangeByID("SzSE") / /RZE T

YDExchangeEt9iARITEFEISNEFESEUE, KEDATRFEAIFRINE, Eit, MFFATHREAE—FRISFIERGE,
BEAEPERZTFR, LERSIZIEEERXITEN A,

3.23.2 =5

ZIARM T BHIER mAMEE.

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

AR A ARG M, BRZIAEE FERET SRS, WSEHRERBMIFErTm, BIA5EN N EBHAR:

1 for(int i = 0; i < pApi->getProductCount(); i++) {
2 YDProduct *product = pApi->getProduct(i);
31

RE—NAEULMBEER— "R, BB ERRIN TR, NSEERAFFE-RRIAR, WIEER ARG EHEREEDN
&HZEYDProduct.ProductID:

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

YDProductEEHIRhETEFRISARSEIR, AEOFRSYDInstrumentRESR), HPthEETRANZBETELRENE, it
Multiple, Tick, UnderlyingMultiply., MaxMarketOrderVolume, MinMarketOrderVolume, MaxLimitOrderVolume,

MinLimitOrderVolume, HRERSEGAN HENFERISEWMEBENTLMEARBMERER, ERERIFEaNEERESREHARMTE,
FHMEEER, EIYDProduct ERISHABMMIREAXREN. WFETHFRSNESELAETTHEIAR.

m_pMarginProduct B ERINEIESIEFRALRIEE, FEEENEILSME.,
3.23.3 88

BIARE T BB ERSLINMESE.

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


af://n126709
af://n126718

BIRNTEAILIBGEGY), BRZAEE LRETSIREM, NWSERMERZIMEEY, BASEN TERBHR:

1 for(int i = 0; i < pApi->getInstrumentCount(); i++) {

2 YDInstrument *instrument = pApi->getInstrument(i);

3|1

RE—7IEILISEER— 8, ERGONERTRMN TR, WFEMEREMEELOMNFRAN, WiSER LASEEHEED

&EZEYDInstrument.InstrumentlD:

1  pApi->getInstrumentByID("cu2208")

YDInstrument2 R AR OEUELENE, BR T AutoSubscribedflUserSubscribed SbEBENEEHSETR, TEBNAEXETDFRS

FEB
InstrumentID

InstrumentHint

ProductClass

DeliveryYear
DeliveryMonth

ExpireDate

ExpireTradingDayCount

Multiple

Tick
MaxMarketOrderVolume
MinMarketOrderVolume
MaxLimitOrderVolume

MinLimitOrderVolume

OptionsType

StrikePrice

m_pUnderlyingInstrument

UnderlyingMultiply

m_pMarketData

izl
BRI, fNcu2208, SP c2211&c2301
BLHTRER., ERT LA/ FRAZATETFEAM, 72~3: 510050C2009M02350

BYIFRErmmRE

YD_PC_Futures=1: HBt%

YD_PC_Options=2: H

YD_PC_Combination=3: 484, #1SP c2211&c2301, BRSPS rEFENSH
YD_PC_Index=4: #5&1, WMFR3004581

YD_PC_Cash=5: ¥, #MiFR300ETF

ZENEY, HIaN2022H9FE5L
TEIBG, BRI BG, 128F128%
BLI9EHAH, $14020220808H9%EEL

SRIRZ HIEEGNZIHANRZZ AR (RSERMERE) . BTRSRREEI BT
RZAB, FEWHTRHEEBFNEGY, RESFRZZMMENAT 7IRFNRZBBLIE
ZFREHEIER, SNHERENRZARRZXETHEN, TESREERZBHIEL
KRS REBER

MRRRERZH, XMERO

BEIRE, 1ENTRERRIMER
BRNEENL

N RBIRAIREAE
HiNRBIRIMREE, REEVRZEEH
PRIMREBRAIREE
IRIMREBRISR/IMRERE. RPEVEEFEH

HAR A
YD_OT_NotOption=0: JEHAY
YD_OT_CallOption=1: ZEKHAN
YD_OT_PutOption=2: EEHAY

TR, REASLERBNEER
HINEARERALA0EE, TULUREEMSLIAEXER, RESAGLIRIBNEBN

Bhtslsy, HISUENTHEMSINER, RESGHORIINIER
X FEAAREIN S LIRE /1

ERTEEIREET, TLALALGERETE, XMTEERSREETIRFEERIH



FBR 1588

HERFAHESEY. m_pLeginstrument[0fEMEEH/LIFLHESEY, m_pLeginstrument[1]

m_pLeglinstrument[2] )
bree A B ERAL

RERATHEEY. LegDirction[0IRANEAGRNPEIESLINIESESH, LegDirction[115&R

LegDirction[2] EASATEIRS QLRI

RERTHEAAL. m_pCombPositionDefOFEMISLAA AL S IRIFINEHIEATE L
{3, m_pCombPositionDef[1 HEERAR LRI SIRIFITEAIBAT A, RIFFER
LR TR

m_pCombPositionDef[2]
[YD_MaxHedgeFlag]

RIREHERIELTEMUltiply N5, FRESFHEGINNSBMNIRER. SEFZREIESINTIIERMF, IR
UnderlyingMultiply792, BBAZEMREIGLIREMUltiply 95 X 2 = 10, REFHIR 1 0RMAIRESR.

3.234 (ERHEESIHEEN
TEESBTSIERIR, ARSAT. [HAFT. BRSAT. L30AT. SRRtV AA S OE N LUBE L FRIRIAPIZH,

BT ENBRIENERESIECEN, BdgetCombPositionDefCounBREVFIEEREAIHFCENII NN, AEER
getCombPositionDef0Zn-1Z—IBHFIEIHESREEIFCENL.

1 // @drswsaEaA s X
2 virtual int getCombPositionDefCount(void)=0;
3 virtual const YDCombPositionDef *getCombPositionDef(int pos)=0;

BMEENESERASHCENSTIESRARTSEIR MERESIFCEN. ERASFFEEN B RcombPositionIDS325 /M
HENFHAZE—H, B8E T XWERASHFCENEMMASKRRINSIENL.

1 // B EGH ARG E AR S W EAMME R H &R G E L
2 virtual const YDCombPositionDef *getCombPositionDefByID(const char *combPositionID,int
combHedgeF1ag)=0;

1B BARAPIFEENRYYD CombPositionDeft{E B 4N R :

= 588

BFRBEGIHFOENETR, EFNT:

YDInstrumentID pg2302,-eg2303

CombPositionID

int CombPositionRef

int ExchangeRef

int Priority

short CombHedgeFlag

short CombPositionType

double Parameter

€2207-C-2240,-c2207-C-2240
20008571,-20008572

BRAGHCELAEFS
RABFRBFS

BRAGHOEXMAR, BFBIMLERUS.
AR, RNXZIIIERASH O ERNSRERE, FIRNASERT

BRAEGHCENXIRFRG, ALARIATSRE:
YD_CHF_SpecSpec: #1841
YD_CHF_SpecHedge: 13#-EF
YD_CHF_HedgeHedge: ER-E{F
YD_CHF_HedgeSpec: E{F-1&#]

ERESFEENEE., BT REAIMEREEFCE MBI TR,
24, TR XAR.

BRVXAT AR BARTRIHAR T 8. SENEINERER. SEAMIEIGRAES, RrRASR

SN, 0.2RNESBHIRIESERAIRMRIESSFIAT20%
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= L

t YDExch
const YDExchange F/BYDExchangehig5t

*m_pExchange

const YDInstrument

ERAGRHOENMIRGL.

*m_plnstrument[2] PISRERAIRFA—IESCombPosition DRVAFFER], ZIARERISAMBERNIMERTHRF

int PositionDirection[2] SFRFm_plnstrumentPHIFRRBAIIS G5
int HedgeFlag[2] XIRzFm_plnstrument=hAIFRBRAIIZ SRIRE

int PositionDate[2] SERIFm_plInstrumentEIRBERYIFCHER, BRIZEHABEE

B RBIERESIFCREUN T RATR.

R5FR ERESIHFEHRE 1588

NG YD_CPT_DCE_FuturesOffset=0 HREERT A

KEIFT YD_CPT_DCE_OptionsOffset=1 YR

PG YD_CPT_DCE_FuturesCalendarSpread=2 HALEREHA

Nl YD_CPT_DCE_FuturesProductSpread=3 BRERIE ARAT
KT YD_CPT_DCE_BuyOptionsVerticalSpread=4 I EEER]
KT YD_CPT_DCE_SellOptionsVerticalSpread=5 SEHHINEEER
YN YD_CPT_DCE_OptionsStraddle=7 SEHHEREER
KESAT YD_CPT_DCE_OptionsStrangle=8 SLHEINGEE T
PN YD_CPT_DCE_BuyOptionsCovered=9 ST NHRIVEASSAS
PG YD_CPT_DCE_SellOptionsCovered=10 SEHEREAGSAS
I ERFR YD_CPT_GFEX_FuturesOffset=0 HAES X4

T AR YD_CPT_GFEX_OptionsOffset=1 HAROHH

T EARR YD_CPT_GFEX_FuturesCalendarSpread=2 HAERIEHA

T EBFT YD_CPT_GFEX_FuturesProductSpread=3 HAtRIE

T BAFR YD_CPT_GFEX_BuyOptionsVerticalSpread=4 TINEINEBRER)
T HBRR YD_CPT_GFEX_SellOptionsVerticalSpread=5 SEHENERER
T ERRR YD_CPT_GFEX_OptionsStraddle=7 SEHERI ST

T HBRR YD_CPT_GFEX_OptionsStrangle=8 SLHEINGEET
T HAFR YD_CPT_GFEX_BuyOptionsCovered=9 SE\HBRERESES
T HAFR YD_CPT_GFEX_SellOptionsCovered=10 SEHERERGSAS
BT YD_CPT_CZCE_Spread=50 =5

ERESAT YD_CPT_CZCE_StraddleStrangle=51 SEHEXHEER
*BRES R YD_CPT_CZCE_SellOptionConvered=52 SEHHBERERAS
AR, SRR YD_CPT_StockOption_CNSJC=100 NN E
AR, SRASER YD_CPT_StockOption_CXSJC=101 INBREINZE



RZZFR fERASHERE B8

P SRR YD_CPT_StockOption_PNSJC=102 INESETINE

AR, SRASRR YD_CPT_StockOption_PXSJC=103 INERETEINE

L3ZFR. REFR YD_CPT_StockOption_KS=104 ezl

L3RR HRACRR YD_CPT_StockOption_KKS=105 mIEn sk
3.2.3.5 B3 B

ERNBATE, SEEEEYIMM_pMarketDataigstiaafTiBEEIKYDMarketData,

YDMarketDataF AZDERANSHIE, RESL—RZABRNFREFSHIE, SHEHESBOUW TR

FER L
TradingDay HRIRZH
PreSettlementPrice KSR
PreClosePrice HEW=AN
PreOpenlnterest FESCE
UpperLimitPrice BRISARAN
LowerLimitPrice BRZARN
3.2.3.6 ik

MTEEREE, BEARGRRMT —MERBIKFISN, 2oz ReEmRREER, EERBPAILMERIRSE.

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

// RAydextendedApi AT i
virtual const YDExtendedAccount *getExtendedAccount(const YDAccount *pAccount=NULL)

vl A W N R

YDAccountF]YDExtendedAccountsP 54 S SR TR~

FER i%8g

AccountID REWF

PreBalance HERER

WarningLevel1 MBEEHRERA, EFRLIRMER, B2
WarningLevel2 XIS EREZERG2. BFTIMER, B2
AccountFlag MKFThREFFX

AccountFlag@—MuE, B8—"THEUE 1R TERZIEE, B0RTKIIZIEE, RIRAEFET: BaER. FEEFEIGE
RES=ATINEE, ABAMBAIACcountFlaghI+EtHI4Lr9112, XIMAI—HHI%2790b1110000,

ALABE LA TR ERSFTFFYD_AF_NotifyOrderAcceptIige:

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

3|1

TP EE A LAEHIRIIhRE B R T :


af://n126963
af://n126988

FXE

YD_AF_SelectConnection

YD_AF_AutoMakeCombPosition

YD_AF_BareProtocol

YD_AF_DisableSelfTradeCheck
YD_AF_NotifyOrderAccept

YD_AF_NoCloseFrozenOnlInsertOrder

YD_AF_OrderRefCheck

3.2.3.7 B E

B CEETERFCIMERFEMm, (TERFCRINER.
BHEAREMRRED, IMEETRMFCHELNFT, RUSARIRMH T EDRE BT

// s

// Btk

N o v AW N R

588

REYLIEREMMIRER LR HBAER, FIRSRELILE.

AEWER. EEHRECHEydAutoCPEEIES, FBEEIENTE,

REAVHERRIMURE, FES AN,
REXAENEE, FIFSNEHE,
EORERGAEEEEE, FESIEERIR.
FORREVAFETFE, FEENEAREC.

EEEOrderRefYRIEISEIENE, HFBESNIE

virtual int getPrePositionCount(void)=0
virtual const YDPrePosition *getPrePosition(int pos)=0

virtual int getSpotPrePositionCount(void)=0

HINEORE, BIEFFCNiFAR300ETFEIES

virtual const YDSpotPrePosition *getSpotPrePosition(int pos)=0

EREFCIEN TR, TENDEUMTERFEHE, MERTERERN:

1 for(int i = 0; i < pApi->getPrePositionCount(); i++) {

2 YDPrePosition *prePosition

3|1

= pApi->getPrePosition(i);

TR BYFCHINE BT BaEEUE.

T4k B CROSEHAN RR :

FER

m_pAccount
m_plInstrument
PositionDirection
HedgeFlag
PrePosition
PreSettlementPrice

AverageOpenPrice

MR BV CRIEHEIN AR :

FE
m_pAccount
m_plnstrument

Position

1588
FFemEKF
Feay
BiSEE

588
R
HEEY
FB7mE
RIRITTE
BiFCE
HEZT

BYIF SN

=
=]=}

MEFE, BTEE
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FBR 188

ExchangeFrozenVolume RBATREEE
ExecAllocatedVolume TS EE, EERERKEE, GERERRSE
ExecAllocatedAmount HTINGRESE, [ERFRRE, FTENTEHIR, AoIsENEE

2R (PEIEFSICERERSAENTXT DB ZREINA REEMN) $E555F _FME:

RAEIREIGESR, RRRIGISES FIREBHEA/NDE RN, MNBERUTREFTRITHTITRUEIR, BITHIERERAEE
B25A, FENGEYTRI GRS NANES WA P e TR RITR G LY. #ITIRBEES S AHIEIRS LRI RAYHE
BRIESFFREM.

ZR (PEIEFRICERERSENTXT LB Z RSN REEAN) $F585KF—FNE:

R EEHFVERSEATERM AL, FRARANKRZIBLRBELOIFHS AR M110%#TREEHE. FART5E
HERIBRIL

REREER, B+ BZEHTEFMTINSESHIATN, ERTIRE:
FATBUM LA = min(FTBULICEH + #2778 406, FARFIES)
EARAKPEIEXIT:

o TN ESIEKIEEARFERNEEERITENRATNEH, EERRKR, RERFRRE

o SEHBUSENTITSBOMIORENES, REREEERESAS, 0AFBAS, RAAEEME,. 75D EI0RN%E
EERth, ERMIE = maz((RA1% — Rilics) — (M5% — %4%%),0), T
VBRI S = — SRR x DIEE R x (1+ 10%) x (1 + 10%), Eehfi—MO%RKEER, BN 0%IHEL
BN SRERR N SLBY, EI AR LIRS

o SHEFRESAIMNANEE ARTRBEEERAENAS, MERERERERIL, OIS, FUMAEE
3.2.3.8 AIERAESISE

EEHRESEES, RISRAARTCRICME, e FTHMMENSEIRERNE, BRRrotfyFinshintZAlfEH, B2
THRESITEAP!, T FERRRAENotyFinishinitZ /. notifyCaughtUpZ BIEMEIEFIAN, BRI SEAHSHIET
R, (ERSHSSHE—H, BGEARCREBRERINEL R, BREEnotyFinshInEBHSRBLEIERE, 7
SEAIESRRSHESISE. HTHSHERIETEE, DIEars CnN B st aRIRIIE—E.

APIZBIREEIEO, EitREEMnotifyCombPositionEliEREFIERE BYIEREBESIFE.

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

YDCombPositionEA EEIIFEREBRFHFSEIE, FRNFEEGIZEFTEMSH—EMR:

o FE Ll
pAccount FeRTEKF
pCombPositionDef BRASHECEN
pCombPosition Position BEE
CombPositionDetaillD ERAGHORMD, LR, FRAEENY
3.2.3.9 ZASH

RESHEETBRUSIETFERZINSH, BRRBATRIESIE.
BIERE T IBHINERRINET %,


af://n127110
af://n127136

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

BN TTEDLIBG B RSSE, BARISEN a7

1 for(int i = 0; i < pApi->getSystemParamCount(); i++) {

2 YDSystemParam *param = pApi->getSystemParam(i);

3(1
BENGEAILIEEERERSH, ERBARARGNTATR:

1 getSystemParamByName(''MarginBasePrice", "Futures')
YDSystemParamEBEEaSEdE, HEMuT:

FE 1588

Name SR

Target SHERNERYISR

Value SHE
LEiANamefTargetE =R, HaeAEEASIN NRA=:

Name Target Value

MarginLowerBoundaryCoef

MarginBasePrice

OrderMarginBasePrice

MarginBasePriceAsUnderlying

MarginCalcMethod1

Futuresgfz Options

Futuresgf#& Options

Options

IRIEERIES BEAPRIRIERE, ZRE, BREME0S

THEEERaE B LRI SR E R ERNNE, ATLAGEIRM
BT
: BHEEEEM
: FEin
B
: Fﬁiﬁzlzi’JEE&*m
BN FIREEEN Z AR AE
EEUE’J%FHMLJEHH“jﬂ HAtL 94

UJN—‘O

N

TTEHASTEE SEH AN A CHR AR SRS AR FRVESRN
1%, ETLUSERYEINT:
0: FFEEM
5: R IFHMME, FAEKER)
7: {EFMarginBasePriceRYN &
Eﬁﬁ']'%‘ﬁﬁﬂk]%ﬁﬁﬁ?ﬂ& HAR90
TR, IINHUTREREFAENRITESKNEEETIEERNY

HE RIS IHEREMFRAONE, aTLUSRED
0: KEZEEM

L BRHN

D BRETINFOREESEMN Z BV (E

BRIRYEFEMNIZ0

7.'

-PN



Name Target Value

THESEHF CHINAT R FRERFS FERNERLNS, aTLUEER
FET:

0: REEEMN

5: BN IFHNE, FERBMER)

6: ARMIFE

ERIfYE FHINIE6

R, IAFCESENRENNFIESKEE2RBMN GFFHin
B, [SRHKER)

SellOrderPremiumBasePrice Options

XFREMAS e SNEZ eIERESIEFC, BaMET
BiRUESE., oTLASERYEIT:

PortfolioMarginConcession DCELongOptionPortfolio 0: FMEE
1: B, HFZEFefseass, EiikinER TaI6e
SN ES e SRS MER R SEX.

KRR A BRI NI G CER. FTLUSEE

UseCollateral Account S ,

0: XA

1. B

BB RAXIFHYHE RIS
MarketMaker System yes: 2k

no: AR3ziF

EEREENHES, WEHEET a8t iil, TIUBTE
Test System

P:
ServerVersion System EERAS, MRASHITEIE RN

EERIEAAER:

0: 2EEEN
ConnectionMode System 1 EENEEAMIFER

2: 2IFEHEEN

3: 2EEEAIEEEREFER, ReeAT LERfPSRT
MinApiVersion System TEERNR(RAPINRAS, MRASHEIEARZAHIN]
MaxApiVersion System EESHHNERSAPIRAS, IRASHEIHEREAN]
MinSelectConnectionGap System HREMNGERNS/EERE, R AER
MaxSelectConnectionGap System HREIUEERNISRAEATE, BAAEN
MissingOrderGap System WA HIE BRI R AIER AR, BALAZERD,
UDPTradingPort System UDPiREIRM, HESIRBFBUDPIRS, M0,
XTCPTradingPort System XTCPiRERIHO, EIERIRBIBXTCPIRS, A0,

EEFE T HENRZMERES
TradingSegmentDetail System yes: g

no: X

3.2.3.10 FEEH=IGEE

BRPREERHR, NERELMIRENTREANER, RAFEEREIRE—RCRIY, BEARAIHXFREEN
FRRFEREENMERTZ RGN L. XEREETEHZERAT TR, MEERIEIBLFNEN. IHERNE—EY
RUSERREER, BEEEKEERER.

TERIFNERREENGE, MHSE, TMOFEERE.
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1 // FERFREEM

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

3.2.3.11 (FEEHIREEZE

EREFREXEE T ERZMAIRBKENNE, BTHBORBMIVEDRARETRIDNEEEHRRE, BEit, LIT5EREENY

AT ERET RIS HIER:

// EREHRR R EM

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

Hrh, YDMessageCommissionRatefI==ER(EEINT:

FBR
ProductRef
MessageCount
OTR

CommissionRate

i8R

FEERef, AILAZ#EYDProductZ$3KEY,

RZAATHIOTRIEEERXENE, MBXAPRHNERSEH, MERINK RN TRKFRISATR.
LIRS AR cupE R B Rk E

40001% < f5E&E

OTR <2
0Tt/
0.257c/%
1.25J0/%

25JT/%

U TNAZENMANRE, BRIZIFEAER cUuRIMAYProductRef98:

ProductRef OTR
8 0
8 0
8 0
8 0
8 2
8 2
8 2
8 2

MessageCount
0

4000

8000

40000

0

4000

8000

40000

OTR > 2
0T/
0.570/%
2.570/%

507T/%E

CommissionRate
0

0.25

1.25

25

0

0.5

2.5

50

BRI REEUR S LASEE/H9000, WMAIOTRAS, BPAKIBL BRI ARITENERERREN:

o S—RR: H40003K, EAfRERFOTT

o FETER: 40003k, ERIRZER/94000%0.5=20007T

o ZE=ER: 40003k, EHIRZEE/1000%2.5=2

5007t
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o (SEERIREHILIT45007T
3.2.3.12 (ERIRIEESE

EHRRILIERMOREERREN, MINRRELIIRENTREARNESRRILIEER, RFRE REIRE—FCRIY, BERER
SREXFREENARIMERZBNAERT R mNEN L. XEREEFEHZAREETMA, MEBRIEZRELHRHNEX.
TR —SORLIMERRIESR, BSEIRKCERER.

TERFRERRISFREENSGE, NMESE, THIFMER.

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

3.2.3.13 KRERER

WREREERMHTRZZRR. i, GORRIEESR. BR SIRMEAKESY, BEIMUREERBIXLESHRIERN, Xt
FXEERAE T :

o BXRIHSER, RISERITEUE, £+, FEl7EnotifyFinishinith3XENEBVRIES, BRMRISEKEANERER.
HNISEER, APIRMTEERNSNERRIESR, BXRTE, FHEBENRILEEMNELHERRE

o NURERNSHIE, 2R, RISSHESTERHEIRE, EREEELIGHEH. APIRERREHERSNEENIRINTS
i%, AILMERRAZ Z IR PRI A TEI

o ERNESHEHSESH, ZANRESHILIREAFRIEAORNER, fINREE REEIRSEHRTREZ - RFE
BEIHBHRIEH, B, FESINTRIIGHEIRBNESE. FITRSIXESEH

KPR EEREE AT AERZEY T REERE :

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

2 virtual const YDAccountExchangeInfo *getAccountExchangeInfo(const YDExchange *pExchange,const YDAccount
*pAccount=NULL)

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

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

YDAccountExchangeInfofdFBFEAN TR, EFERAWFIZZFT:

FEB i%B8

m_pAccount MKPZEaUNEET

m_pExchange R AR

TradingRight RENR, SEHE

IsDedicatedConnectionID CRFEAEENE, FEENEEREN
TradingCode[YD_MaxHedgeFlag] RBIRIGEE, TTLERS AR TS TR 29w

YDAccountProductinfolFEFERUN FF~, EFEAKPI=5:

FER 588

m_pAccount MK FEStaIEST
m_pExchange R RAENAREE
TradingRight RENIR, ShSEE

B, ER. EFERKESHHE RrET % RmIESORXEERMENE

TradingConstraints[YD_MaxHedgeFla . s
5 rvo- geFleel  zhmis, wsENRESY
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YDAccountinstrumentinfofdEBFERUI FF~, EHFEREAKFINSL:

FEB 1588

m_pAccount M EEFDNEET

m_pExchange R FEEIEE

TradingRight RENR, SEE

TradingConstraints[YD_MaxHedgeFlag] Z%migﬂ EFERNESHEE, RrARGIZEANISER EREE, #15
m_pMarginRate[YD_MaxHedgeFlag] (RIFEREER, FIESNEILESR

m_pCommissionRate[YD_MaxHedgeFlag] FipEhEEA, FiEsNFEE
RFQCount MBI, (HE LR RFIRERATAYEISLAM B
ExemptMessageCommissionYDOrderFlag ~ iREAIYDOrderFlaghkFAGEI At ES B B HRE:

MaxMessage BAGEEELR, B FREZEIIFZE4 HRR

3.2.3.14 HERIEFESE]

EESIPISERG, BAARTILSHIRERSREVAIRERTE, RHRTER, ATENRERSFNASIRISSH, SikX
FEAEAAD, IRARENNELASR, BEVNS Y HRAAPISERNETRT. ESXTASPISEANRE, BaEd
A SERY

ZIRRE T NYBHERIESRERTTA:

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

Hrh, YDMarginModelParamfa%5tay :

FE 588
MarginModellD {RIESHRELD
ParamName SHE
ParamValue SHE

VAFBEFrSPBMEEAMI, IRERIRIESSEU TRATR, EPABREATSPBMAMRIEEEEIDE :

MarginModellD ParamName ParamValue
1 MA.intraRateY 0.7

1 MA.fut.cvf 10

1 MA.fut.MA211.price 2603

1 MA.fut.MA211.marginRate 0.2

1 MA.fut.MA211.timeRange SPOT

1 MA.fut.MA211.lockRateX 0.2

1 MA.fut.MA211.addOnRate 0

EAEIREERTLATBEAT FRRIES G HRHER:

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


af://n127428

2 <spbmFile>

3 <version>1.00</version>

4 <exchange>zCE</exchange>

5 <exchangeName> £ /1 7 432 % i</ exchangeName>
6 <createdDate>20221101</createdDate>

7 <createdTime>150229</createdTime>

8 <productFamily>

9 <productFamilyCode>MA</productFamilyCode>
10 <intraRatey>70.00</intrarRatey>

11 <futpPf>

12 <pfCode>MA</pfCode>

13 <pfName>H §E i T </pfName>

14 <cvf>10</cvf>

15 <fut>

16 <month>202211</month>

17 <futCode>MA211</futCode>

18 <price>2603.00</price>

19 <marginRate>20.00</marginRate>
20 <timeRange>SPOT</timeRange>
21 <lockRatex>20.00</TockRatex>
22 <addonRate>0.00</addonRate>
23 </fut>
24 </futPf>
25 </productFamily>
26 </spbmFile>

3.2.3.15 WKPESFRIEESE]
TEASRISERG, BTN EEERE MUISER IS,

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

HErh, YDAccountMarginModelInfoZEtaARRI==ERaN T :

FER L

AccountRef MKFFES. BTMYDAccount+3REY
MarginModelID RIESHEEID

CloseVerify FoRESNEARES
MarginRatio RIEEER

ERNFEEE. ATESR, FRERTHNASRESEEmTE
NERTARGIERWEE, SEGRIESEE—

ProductRange

&EfEHpCloseVerifyagMarginRatioR £, RBHLITEIEREBERIZEE. BER, ProductRangefZHAAIEXN,

1 wvirtual void notifyAccountMarginModelInfo(const YDAccountMarginModelInfo *pAccountMarginModelInfo)

BEXTHEGRIESEENRE, BEEECHRIEEER,
3.2.3.16 Ki=S%)
BERRALIERRASTIRI D NAENESEH, DRIRERNESHLNERRESH.

o ERNESHEZARISHSHNENN, TERENNACE. RRE. HFOEMBREHRIET, ERNESHIASMHEE
m, FENERNSHEEERANESHTRE

o BRNESHEN T EMNERMRESRINERNMS INNNESEIRESE, BRESHRATEANKRENE, ERESD
NN EREE S, SERKEEREREFHIREEFR, BRNESEFRERAREERENNESHMIEH, FTEREE
RIES N RERNTFRRR G ETIEH


af://n127482
af://n127508

EFE NS HEERINFERU NERR, 5YDAccountProductinfoflYDAccountinstrumentinfodfg
TradingConstraints[YD_MaxHedgeFlagltB455a, MEBRETENARRRING FRINESE, NFETHRFMERRERNTESES
IBHEEARIEARXAZEHIN

FEB i%B8
OpenLimit FEEMRE
DirectionOpenLimit[2] SLEEFCER
PositionLimit FOERE
DirectionPositionLimit[2] ZERHCERE
TradeVolumeLimit FY3Z R
CancelLimit R EZBRE

BRANEN A SE AT LABIS LA TR 75 R5KEY -

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

piclpae D e I 2 W G =S E e L L o

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

3|1

BEXIES20YDGeneralRiskParamE&5EUE, HEMMIN TR, £ 9(GeneralRiskParamType, AccountRef, ExtendedRef):

FER i%88

GeneralRiskParamType XAEFIRZEEY

AccountRef KRS, - 1FRrNERPEY, Bt ERTNARPEY
ExtendedRef TEFS, RENNENAIURRRZMH. R, 88NFS
IntValue1 BRSH

IntValue2 BRSH2

FloatValue FREH

FFTERIXEAMNERER T LEATERYIntValuel, IntValue2fFloatvalue, ABONIEMNRERT LXARNFHIIHOSH, B5%F
BRRIREERN, EXERNRE5HISEENRR B ER.

3.2.4 YSENENZSEE

DIAEEEHEXTHERSEIELNR, BERCEMT T EZRBNES, WRLHTRRBEESNASEREERRESNSEIE. BEL
HMESHEEFinELHERAEREFIRIISEIE, ARSI ZNEMTERERN, AT BRIREE BTN TFEhE
SRV AT LIFHAIERR S, ZIAEIN T X—M R B EEEEnotify CaughtUpBAHR R E .

1  virtual void notifyCaughtuUp(void)

EARERSMAIHREE S SRZIRBERAIIVKS, APTERIISI=AaSEEIk SSERNNRRKS, HERIR
XSBE TERMNUEKNKS, BBAMRERKINER RS, %55 ERREE L TERIANK, SEREIEFEERE
FRERTRUK. MRRETHEEE, SBRKEZER, FREEINZZEE.

KMERNKENAIaISER S [EE R Z M BRIEEAIEIE R — RS, EIEMAB7 2K ENSERNEERE, BEEXR ST
[EIVEESE LN


af://n127566
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3.3 5%
3.3.1 Z5EE

BAPHRNEISHEESITCPR BT EBAtfE, APIRENEnotifyEvent(YD_AE_TCPTradeDisconnected)@AI3Z BLAZHTH 7 516G
BOER:, WS, APISIFEREREEEINER:, BRIEMERE LEAPISEENotifyEvent(YD_AE_TCPTradeConnected)i@H1, [ELEH9ITHE
5EmmdEEel, BEBLATXE:
o EEIREPASEFEMFSEIE, EAFTASEotifyFinishinitBlE, &AM IAEatTZd 2P A ERNRBEFIKIESE
K
o loginBI RARIHEMRBINMIBAER, AR oginBIHINTIET, APISRIEEZEEHIMESMIZSEEEEBIRERIEAPI, BIK
BT
o MEEGHIEENEARE TN, ERETTH, WEEHALILZEE (ConditionB) . IEEEIRIESEIRIERVIEIEIIS
REBERGAITEHRN, HETERNBYSIREEN LEHERIER. FNXZBEER LEHERIER. EEEREN
RSB REUERASHAE THEHERES, BRENNSEIESHIEESRETHIER
o WNREEHIRIESERMN, WEBREMEIESLHID, EXSEIRIESLAIDEAER, ELESSLAIDATLARTFHIEME
BEARETER. REEEEREBURAPIZEERAT SRS, FELT=FalgE
s HERIREREER, HBWAMEZERAMENRSHN, EFNBIEESHEENTREESE (ConditionA)
v BEEKRETER, FEAPIZBETEAUHEINE, NEHEIFERITREEE (ConditionA) , IttESEnotifyLoginZ i
KB InotifyEvent(YD_AE_ServerSwitch)[Elifll, Fr&dE T —REFTiE
s ZAPIRBEEBAAIEE, NESEEFNEIENZEE (ConditionB)
o WMANERINPER, BEBRTAPISERetOVZFARRSHENIERY, XSEGRRISEF—KEH. IRFERAXTE
5, BJLAENotifyEvent(YD_AE_ServerRestarted) - ERIFHEEAPI, LABLSAPIRARRHIES

ConditionA notifyLogin I I notifyCaughtUp

notifyEvent notifyEvent i
i e ReadyForLogin login notifyTrade
TCPTradeDisconnected TCPTradeConnected
ConditionB: et ®
ServerRestarted

ZEFmA, SHEEER—RZARERR, ZXAPUHREERMT =FAREELES:

o ERHE: XMSENTE BREABEREER REEFEMNLRIESIAFREIIRINE. RRERKEFSWE
TR, A" LRTRERERATREIE,

o EEAPILA: XMLIVENT#EASSEREEFRY, ERLOISAPISEFHEEMERK. ERBEFRFEFTESRSTH
UK, AREREESFAPIEN FRIUMK, MERIKEFSEHREEEIETAILINORHREANSE BUSSEERA
in, EFEEREEFER MRS, B, EELfidETth BRI RRmERI AR R AR IR FRANTREFEL
B, #EESEEAETAR.

o ENEVIEE: AAESURRITHAGN, NREEFIFNVFLRRA, KEBNIRERIET
notifyEvent(YD_AE_ServerSwitch) SRIRISIERFF AL TS B, EEEIEHERBEF—REBEE IR RER RSN
BRAERBARIBESN, ERASNTRBEFRARY. M TEAERESE 50,

3.3.1.1 59H

AT HRBHOENENTBEIRRENTE, ZAELTSUREEE, EUUBRERAEE LRSS ESMY, SREBEE.
EEEFERSHEN, RESNXZEREHERRE.

Er] AR = AIRSRAMNAEER, SERAEITYdServerfIERIRS S I—BIETydArbBY RS 28, AHEARAFXYT
MEREAIT BRI, EREARSHIEGHEESSTARNES:

o REMRF: TRRSHIRAEERSSE, KRARELHRERRSHMOLRESE, AERESRE, SRRSHFEILERKE
B ERNESHIEERS. EARRAT, SRS BRSSO EMRELBIIES00ns, MTHHRE. BEFRIRRK
ERSRENRZ A BRI RPRNES.

o FRIUEREAIRIF: ERIRSZIERAEIW, SRRSHERXATERSSE. TR EMBMWRNEE, BETSRENE, Eite
REBD BRI ZEERBSNL L, STLBRIGEREAMRE, —ElBURENSIE, mTEERNEERSFNRE, SRRSHED
AILAERATEE EAIhEaFHERR 7. XM ERM 7 EREaT A, HRETIRTG—EMREERMR T R BRI,


af://n127571
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o EEtEE: TRIRSH[/IRAEM, RAEE LRIETRZME. BRETERRS/NERIRS R LIRNENER,
iR, EtHREFERNFE—ENTRMEILEE, EEEBMASELHER TSR, RKETRIHEFR
K. XMEEHSEGABOREE.

SO AERN=EIRSSEINEPERN, ATEROBL. TZFVKMBEEEIES, hENREMIE S8 EIRSE=ET,
FTRIRSEZENGERISEER, KBRENEMERA600MBITE, BEINTIMEHASHBTHMATHRER, BENENSEEH
B EATSEER, aJLUMFERMEMIEAMNERM. A7 BEAEMMESIETRINTIIR, EEREENRZME S MEIE
. BhFEMNEETLIER, FIEREEEHTEN L, RENASEHTRE; SMHMNEIER, TR RETIREIRZZM. SRR
EOFEBS EMNEEEARSSE, THEISHAMESHNRKEREARSSE, MREPALIEERS, WA EFSTIEHEEE,
B, RARNMHESEEBARERLAEBES.
=0l SRR G ThERN T :
o ydArb: EPEBE(EAN LENEHTEER. BTONEEREEFNTREY, SERTRRENERN, FBNERETREE
BXATA. ANERSEEEATRENESEIE RSMRKTIESARIERK) BHEMEREIRETR, IMRIISETARRES
IR
e ydGuard: EEAETEARSE EAydServerFBIEFIHIE. 1@MlydServerfRESHAydArbiEiR, ERTERIRSES LydGuarda

ydArbfE@EE LR, MEEIRSES LydGuard MydArbizfiEFEdE. FHIRSESydGuardIEUEEEEydServerfI3Z 2=
E5EH, RETREAERIREZE MXIIRAEBERERELEIEARSEER.

{h=Al
2l ydArb 03 iy
—] T T —
HER/Eft : i HER/Efb
i i
| |
: ! Y
| |
THEES : K EHEs
l‘_:‘ﬁt _J_:‘EIE
ydGuard  [C=s- = BgERE  BEFE . —.—f—-=3  ydGuard
| :
Y e X
ydServer ydServer
-
FEEREE— ®BEEFE [ Failover*!

SEERISA RS, TERBUTHIENAPIRIEES 4.

RecoverySiteCount=2
TradingServerIP=<ip of master host>
TradingServerPort=<port of master host>
TradingServerIP2=<ip of slave host>

vi A W N R

TradingServerpPort2=<port of slave host>

EEIEfTH, FRRSEEMNydServer 2t TR, BARSEEMydServern#fZabFEILIRZ, ydArbFlydGuardiapiaIsERHss
BRSAKERENSCA N ERRSSMEXRIEHRSES, AR EENIAPIEESIF AIRS S FERydServer3z 5.



SRETERE, AR LAydServeraiie, FINKELSHNETEIE, RURKERIERARS L ESRITEIPRS. ZiEAPI
RNEMESS, BB ERRSHENIPHITERENE L, & LERNESFRIUSELZEEETRE. BTESREENER
t, UNERETEERR, TEREEETLE:

o AHUEBRIRAIER: EEGREHENRERAIRBNAREIEF AL REERERERBAZAIXMIERA, REEFE—ES
FEIREFRERS, EERTRAEBREZRZM, BEUEESIRZMNBEERE, XERBHAAFE, Bt RrTEEH
B, FEit, REEFEEEEE, WRBREFREDRIINE, MixERRRIRGENTARE, SR, A8
RBSENAANERZENERER. FENERERRN, EEEESHERR.

o TEAERINRRRENRBEAR : HESRESIENNERARBEMES R HZ EEIEARSSENTVKRES RIS BIRS 2 Z RIRIX
MEERAN, EMBNNERENER, REEFERBRERIMNNRZZMRBEER (BNMAFESESHFGENER) . &%
FiRSGHR=mENE, DERSREFASEXLREARS, BRATERRSGSNAMERKEZERY, SRRGSRENRENX—R
FEIRESEOrderSysID, OrderLocallDEAK RealConnectionIDAY, BASEHEOrderReffl, IPAIREETEEIXEERE, &
TSRS RAVREAERERRY, ZHiBFOrderRefA-1IXFMERAT, BIZIBEEAV/NBIRRBIE—HIERIR], MIMERBHRIT
Ee IRV RS ir R BRI R AR AR A BB AT R RN ER VAN B S TR T,

BHEERIARNEEEIBRAIEARE, FRTENEEETBEN TR Pt E BRI, AELRIRESER
B, BEaEURENBLTRIBEFRSIESER— X2 ANEEHNIGIETRE, BItEFREERIEERRESS AfE.
BEaE BN NECEX HRIBECERAIIT

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

3.3.2 f3REE

LAPHRNEI SHEAMTCPiTEIEE NI EBIT/E, APISEEnotifyEvent(YD_AE_TCPMarketDataDisconnected) BRI T BT 7
5iEamiEs, WE, APISBEREREEHERE, BRENERE LEAPIREENotifyEvent(YD_AE_TCPMarketDataConnected)i&
. HELERZEEIRE, (THEEEENERRE. EENNE, TREERBXTRTE, APHSBENEMIRKEACITRGE, Fi
SZUENTCPITE.

notifyEvent notifyEvent
onnec
TCPMarketDataDisconnected TCPMarketDataConnected

3.3.3 XTCPE&E

MAPHRNZI SHESHIXTCPA ZiEErhla & B9/, APISEIEnotifyEvent(YD_AE_XTCPTradeDisconnected i@XIXTCPL&ARITFF 75
EENEE. G, APISIFEEREEIEAIIER, BEENEE LEAPIZEENotifyEvent(YD_AE_XTCPTradeConnected)i@A.

B EEHEREERE, NAPISRRFRZIETCPIRE.,
notifyEvent notifyEvent
. Connect
XTCPTradeDisconnected XTCPTradeconnected
3.4 {H5

RIBTER A LAENHERAPISEAILAE R RFttRa & B R AP I EaNBRHHE, T ZAAPINGEHRASESR, TABIHRRTARISiEE
Fig, BEIZIAEydApitRHt T startDestroy B FSLAIBIE T, EXIEAE=HEEMFRAPISLH),

1 virtual void startbestroy(void)

startDestroyf &R RIS S HENRE, ZREREEHAR RSB EE5TH.

o F—MERMNFETEREAXAMBETAPIRNEENLE, TH/EEEIIYDListener.notifyBeforeApiDestroyiBrISE—MERE LS
R, ELITES, BiEnotifyBeforeApiDestroyRIEIEREF, FrEAPIRIRZSINEEERETCIA(ER, YDListenerhAYaZ S EIERREL
HARSHENE, BRydApi EArERIEIIREINYdExtendedApi R ETRAEER(BIART LA,


af://n127632
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1  wvirtual void notifyBeforeApiDestroy(void)

o EMRMNTETFRMUBRATELIE, SH/EE@IdYDListener.notifyAfterApiDestroyiBfliESIRC £EfEH, EIidied, &
notifyAfterApiDestroyfIEIEREF, FrEAPIRIZIEELAR MAPIFSRIEAIIEEHITIAFER.

1 wvirtual void notifyAfterApiDestroy(void)

iSRRG, REITEEESIFALAULAIYDListener 738K, ARAASHEHIZLO. ERBEFP, EHLIEHCIZEHHIAPI
Tl



4BE
4.1 sk
4.1.1 FEREN

FEREU RO B4INES, TEMRIFNGAR, BERZMNESZZFPIERT B EHMER, LTSS 3INE.

ATETECHREEAZEARS, BROTENKERR, ZXEREANEERERANBVNGRIEREFAZIANB1IE
17 BEMERS. BEC. MR, &R BoONEANE. BRiZEREEERZ BRI LA CTPEsyncmergesE
CTPRMEIREZAFERIZE, MIEBSXZREHNR BEERNS MUERIRGH, AT RERIAHRSEIERNTEX
R, ZASINT-EREITTE. IRECHERNEFEESERMbRIEN, ZEEAMEINFIBESEERRER, LIRERE
FERHVERLCHD CEERBIFR.

FESERAT LATEYDACcount.PreBalancemh$kEN,

4.1.1.1 HIRZBERERT

HAEE2 A EVEIRREM CTPAIsyncmergesli & CTPRADEUEZ A PIREUER ST EIREN, EHBEAVNT. HiMiam. RfEm. &8
MENMIEHSMEEZNRAEPEREN, EENREERLRETIRERN.

WEARE = WER G + BB + BT N B8 — BTt il — [ 52 F00R 5

BRIz L ERMZRECHSKREZETINY OB TESNAFES LNEENE, RECHERBEENTIERIESTIEIR
fEF, XMMEERER, BRARER N BN TEXIGE, TRESHENESHROMmRBEERTE, BMERTLIEIHEA
SHGTCRAERS, ERATRFNERFERSMRAORZNE. AUSEERITZIMERTXMMER, SREBEESERDIAE
BENRZN, ENKCHAERPREEOENG, FEEEEE LERIENGEEER, AEBYREERRESHRENIREE
ERERGIENE AL, SE2ARSBIRER, ERER—RIBEMEREHNESFERREMSVNTEFT100%IBIRT, REE
ERFIUBTENESFERRELSSHISI R SRR, XTRSERRENSIES ISR,

BEEREZ AN ERNEZANEMAEEE R BB E EEZAES P ERRSERREIRE, WTERATR, RREREE
HBE1005E, AEZXEETHE0HNEE, EEMAFEEGTHOE 7205, BAEERTEENRANERT, BeERRED
BEAPAREIER A,

RS tEaxa EaXE NS BEERRE & R
SHFE 2k 80 40% 32

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

CZCE Hfth 20 20

4.1.1.2 iEHZRERIERTR

IESR ST T LA SHIE R B EEESEUR R B FAR ARG, AREIRSERIIHTISRS, XEZAESF
L. FRITATHESAIH7 LIRBBENIRNLGAEE, ZAESHFHERE MREEAERENTRRSFOE (FIRFDLL
B, EEEEN, TEEAPILIET) 9, EXLMZsERENEEROEmmcERSE (RESFARTHEEE) . PE LB &R
Y= EHERPES T EERN, BMTEIERAER, BEAZALTEHREERBIBRSRSEZAEahETNTRARESE
S LREIRDILOINTEENERER, EZE—ERIESFARHIERGEEINALSTEFEEEIENE, BTRIEEMRTE
TERR BB AL E, TRBAIRAE BRI LI TAS.
ETREZ R BT iEEROdmmc ERY M (REEFARHEEE) . PELE. FERI=HRIRNIEIRFEER, ELFER
S EHERTZARANTAESIE RS £,
AT 4 g0 = WERLS o prme — VT AE S frome — VT RIES:  prame + man(FAFRUN TS & g 1555 0)
AERETT RSN BRSH TR M LUSRIZIA R A P AIREN .
PHTHERG 5 = VTR 550 ¢ TPV 0 + U ATBRERE  fyme — min(FBUNRYE S g 15, 0)

&

PRITHERLAS 530 = VRTTRAN i g X FTFRYE 2 530 + IRTTRIE 2 pramne — min (BATRUMIRYE £ 1 5, )


af://n127651
af://n127652
af://n127653
af://n127658
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BRBTSANTEAEE, SRR IR T U S R HOTERTES.
HERLRS o pme = VHITHERLR 50 + TRTTHEALR 5550

SR BN, BEIEBIIREARERN, BRIREMAFESRARERUBFSN, BLAEEIIHETEERN, FE
FAX, BEER TEEDKA0.

WEARE = WERLAE — Zﬂéitﬂ()ﬁgj¢

4.1.2 SR

EZERRITF, FSNEER T IREEEENS ARANG, ZIRFEMEEHAZAEE LARFSNaEEERN, EPAENHE
NEMBRERZEEEN, BREMZRBEEEEFEES LHAE, BAXKREEFEEAZAMEE LBSNEASHELE, B2
MESEFREER. XEMASINESERRESHMET 7ES.

RECEHBTRREESIIF O RERRIBRESOIRS, BFANSMHEMTEIHIRERSHHAS S, BHSAEBNIY
FNZIRAEEINEEPRIZLANG, MEDXMER FMMNZERRSERRE, BEESERRERIFN100%, BUEREEHE
&l.

{$FydExtendedApifi& & & aTLAVERAYDExtendedAccount.staticCashBalance(JFRENER SN ES.,
FEASREE = FEREL + N4 — &

FICHEIMERERT, SREBETIMRABENMAESPHNSANG. WRERRBERRIRIRERES, PARILERRES
(EFPRERSE A B A ERIF LARIREE B ERRSRIRIIEE.

{EFydExtendedApifgi% & & BT LATEYDExtendedAccount.Balance3REXNSARER,

SaH = (RS — et 4) X W 4o fa IR
4.1.2.1 BE(EARE

PIEXIFBEYRERSFRRESRSERANBYING, RESEEANESFERRENSREZ100%, MALMRIEARASET. &
SFFAREZEETTLAMYDAccount.MaxMoneyUsageH5KEY,

FRCERBERNREEAERESEIMEGHNRSERRENSFM T, RESYULHBNEASNEERSEIRAII0E, T
B — MR,

plgn, FHieRERNEPEH. ABA. LM=ERXERTRS, HESMNmN10057T, BEERREDHI/50%, 30%F120%,
FKRER, FlFPRETHRESNEN, EHIBER TEHSMERSERARESSHIARSTENNSWERI=E. AL, A
VAT R RER AR AZBR .

HhEFfR KASFR LHARR
B e ERRE 50% 30% 20%
SRER 50 30 20
AE10075ERISRER 100 60 40
R RSRRkES, REENESERRE 10% 20% 70%
BRESRE 20 40 140
HE505/FRISRER 15 30 105

BERSERYdSyncA] LARIBHEECTPRIERFRNHA S TVKARELEEZIAER,; BEFRkERydFundManagersEl Y ZEZ1A
HEENEESERIE, SCHUUSKREETIERKFUMERZIEERZSEIRFRETRRKESS. EFTEBERRLCHTE, B
2 EATBERIRIHR R R ECH B MR EIFD .

4.1.3 Btk

ATRETERSNGNHENT, ZREEESNGENHENEATTSRBZEXRATEBO AN, SN ER SESHER S
BX, MERECHRRZIAEEEREVMEENTRE—REENNSNEREEN, BRE LANRETHN—ERENEESIFE
EEMR, XELIFEERMAESTEANEIEMESHAREE, LIAEIEREEERFMIMEERSINGERERN. =%, 0
REXBMRAE—ERS, BALCRERNREMENS, HaSiNac B2ERN. BERSISNEI EAT TATR:


af://n127705
af://n127713
af://n127754

AN = FORT + PR T + #HNE — T8

ESIEELSHIRE T, RERENRSNENHENEIHEANN TR, £ ERRER, SEEEHNESNENHENE DR
HEAEEAINE:

St = FANaE x BT HRE 4+ sh i

SEMN G = SREMNE + S BT E
WEMEAREE = BT + FEMIBUT(E

BRI EE RBEfEydExtended ApichskEX :

M
¢

o M : JAAYDExtendedAccount.dynamicCashBalance()3k15
&R ENEs: JAYDExtendedAccount.cashBalance()3k18

£z JFIYDExtendedAccount.preCashBalance()3£15

o &TEINES: JEFYDExtendedAccount.marketValue()3EE

o [EMENZ: EAAYDExtendedAccount.preMarketValue()3ki8

4.2 RS
%S = SR8+ PR + min(MRFFER7,0) + $EUFIG — T4
— WL PRIE S — SEHUIBUIRIES: — WIBUTBUIRIES: — 3T AUAR S &3

fEFydExtendedApiie BE T LAJARYDExtendedAccount.usable(REXFT FBR €. ZBINENTE: FEEANATHE, HOSREN
bR, Ait, FAETEUTRRSIHIRTRHESR.

YDExtendedAccount.Available SATRB &R, NTIIRLAILAE HAvailableFFiSEEIERFCSIR, EltbAvailable2AEE
ERETFrIRREFRERN.

Available = 5 &% + VP& T + 1FRF 4 — FLL%k
— AR RE 4 — 2RI S — WIRUATRURALE 4 — 1947 BUAR 45 440

HTAPISIEGRIFTAIRIHLANR RIFEERAINMEH T2 ER, TRESEEAP LETRRSEBIERFEERRSFEMALNIE
RE, —RXKAFLREARSFBERSPER T, NMREFEH\ERSFEMFEESTEENAFHNERER, JLEXRZL
AMEE BEFRBGERNIIRSER, BEEETAvailable FAZAAESE, FEMRPositionProfithiISIREED 417,

AR EMAvailable FERIFIER G EEMRMERNNITENGER, BARFHSINESNESRIHLSE.

43 HAE

LRBEFHAERER, FLUBIIYDAccount.DeposiBRIFRITAEEEN, BT YDAccount.WithdrawiRiBRit NS E8,
YDAccount.DepositfIYDAccount. WithdrawfE—1N32 53 H A2 EEIEIERY, YDAccount.Deposit-YDAccount.WithdrawBPa]J3K82 H H
ANEFE,

LHENFEHES ST LUBITYDACccount.FrozenWithdraw3kg, FEHEESMEEELLHITRAEESBRIEMAMRN, fLmiEkR
REERTYDACcount. FrozenWithdrawSBRIE.>, BRERLHENHETBSBERINEE S EESEFERNAESH.

HREBNESHE HEFEN, 2@EInotifyAccountBHEHREE, BT YDAccountEMFRAETUbBENZEIREE, FIHRE
EFREEEFTEN DA FRIPARGRETHAR.

1 virtual void notifyAccount(const YDAccount *pAccount)

4.4 }NFIE

SERFEAT LA YDExtendedAccount.CashinisEEY, ERASETS (AR SRR S BRFIE, HISETT3RIGAF SRTEIN= B A
&, RBFENFENRNFESEHITEEZFRZY, FRORENFSHIFIE.

HtUREMMEERLE, BIRERBENFISHITETTEYDExtendedAccount.Cashinehiir;, BEERBRZFLMZEESERMAE, &
HIRBEHER, RARBEMERNRENFEBSRELNREC, B, NSRBI ETMERNIERE.
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4.4.1 IREPFIE

HIET S IR S AT B AT

FIBCKTT R & = — i x S203R%0 x s

Hep, SREBAHINEAR, MBS, SiRENIRMNEB/FAK/FOKRT, MEHIREBMNTE.
IR IR S AT E AT

HIBGETTRERA & = i x 20508 x IAtE

Hrh, 82 ZIYDSystemParamef (Name, Target) J3 (SellOrderPremiumBasePrice, Options) RISEERE], LATPERESE
ERRARGIEST:

e YD_CBT_PreSettlementPrice: REEEM

* YD_CBT OrderPrice: ZiREBITHINEARS, MIEAEMEMRT, SIREBIIRINE/FAK/FOKRT, MMEREBMNTE

* YD_CBT_None: FEIIFIE, FRTH1EH0, BIEINESERBHNASKENFE. XRARENS, RREERERSR
{EFRY7S=.

4.4.2 pRRNFIE

HISETS P R Z RO R AT :

HIBUKTT SR & = — Bt x B 203040 x b
HALEE TS BTN S BT BRI

FIRLETT SRR & = St x E293R%0 x s

4.5 I B{E

WEHIRLT (B = IR O x MRS x A LRE — WIBCERO R x WEE5EN x S21R%
SWIBHE = PIBCEFFE R x B x S LAE — WIBEEFR 08 x &t x 43

FERAN TR BRI S BEAN i {E 2 BRI LUEIZ YDExtendedAccount.PrePositionMarketValueF1YDExtendedAccount.PositionMarketValuek
B,

SHINBEEERFEAEEMRIBEMITENER, BARIF SNBSS N ES RIS,
4.6 F5iEs

4.6.1 EHFLLEE

IREBFLLIRTEIRAMINGUEN, BIERTFERZREREBAMINEIEN, MRRTFEBRERAAIRHRIEN., L33/, RRATAIREEIN SR B LR
B2 BT CIRPA LTSGR FERE, HINBERKIERNTE, IEHNBERRBEN, FORBRREFERE.

AT = MAEH x IAFETLN

AT = MR x RO TEN

TFERAETEN = oM x JFERERTENE x B x GATKE + IFOREERTT4%)

PHERATEN = FHAR x (PAOREETFENE < B x GUTM + T4 CHEHFF4:%)

PHECHATEH = PHEAR X (THECHARTLERE x B x SARM + THECHEEFFER)
Fet = > HBFLER+ ) HWEBETFHR

SRS P i
+ ) FeEETFER+ ) TFHOHRTESR+ ) THEORSTER
PRATTE A A4 A2 EERRIEE %

RTS8 = 1TBUR x (TR T L% + TR AT LR35 x TR x IRL& 23l d)

ARFERgEEEAT BT ydApidRYgetinstrumentCommissionRate, EREE BN TR, BN HEEEESLIFIRRING T LAE—HE
—MREEE,
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1 virtual const YDCommissionRate *getInstrumentCommissionRate(const YDInstrument *pInstrument,int
hedgeFlag, const YDAccount *pAccount=NULL)=0;

REIRIRIESZRATII N R FRIU TR

£ FE2 588

YDCommissionRate OpenRatioByMoney FFORASFERERE
OpenRatioByVolume F e EFFEes
CloseRatioByMoney FREC R TFEERR
CloseRatioByVolume THECRREFFEE
CloseTodayRatioByMoney FES O FEEER
CloseTodayRatioByVolume FES O BFF 4R
OrderCommByVolume R GEFLER
OrderActionCommByVolume e EEF LRt
ExecRatioByMoney TN S EF R
ExecRatioByVolume ITINEFFa

AARZFEFEENTESEBXE, ZIA7EYDExtendedPosition.YDPositionForCommission 4R TiZiFEAFFEEEITE
HEG#E, IREBULUBETITEYDEXxtendedPosition.Position-YDExtendedPosition.YDPositionForCommission$k 5T 42kt

AHERRED PRI SRS FSEEFRE, REETTLUBEIZYDEXchange.CloseTodayFirsBASIZ S AN R BFTREMEFS.
TEEERPENRZAETBTFFREN, RIS SHIFCReBArInF:

BITATFEHTENSCIHA. AT EFeRSHIIFCHELNBTIHREESRESHFCIRMEZRIRMERT, EIER
ELIMER RISFIERISCER

o XIT LHEBFRFNREIRRT, RIEFSEEFIRESRE
o XTHERT. K. TTHRFIABERT, UEFSE
o XNTFEAFFNRSAR, MFREE

RS AIANENF 2, SFERBSHRETK.

4.6.2 (SR EHERE
ERILEBT. BORFTATERCR, AT, MRS RIARREERIRERS, BATBEROTRIIERES RAMKRIEEE

BiR#EE, BRNEINERSERREAERES.

BFARLER TURREEERREE, GIUbR LR, SERZINIRZAMITENMBERNINERE, MiaNEEEEERIRES,
S RETLIEEYDAccountinstrumentinfo.ExemptMessageCommissionYDOrderFlag 5iREEAIYDOrderFlagHniZziR R ETIT AR
&2, &YDOrderFlag>YDAccountinstrumentinfo.ExemptMessageCommissionYDOrderFlagl ARt N, BUFEITA.

AESRERTFEN LAF—ERIBHET, ARIEERRZE FOTRIGEN, ZAERINTOTRATHEAR:

OTR — mam\({f%%,‘l‘)/ 4
max (A R %, 1)

EARTh, BRAREHRBIIEN N ERERPIMPOREMMR, WZERBITH1EEMRAHRE, 1ERBED SRR IESS
it.
ERETESIT:

o [RMNE: HEEPAMERIT1ERBEL, SRR, WIH ERPELFN1ERBEL

o FAK/FOKTEER: ERERRARIT 1 ERBEL, ERMEAREIBAEM ERER, Wit ERBELFN ERMBEL.
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o TINER: BEEAIMNHEIRPEL, EARMKEARSIMRMAERER, Wit ERPELHF EREBELH.

o AiftER, LHAFT. BERATASHASGAMBIEINERERE, LHRTHASaN RIIEMMAZZmMaNearit,

o BE (BEF) ER: AAERNSBAERESITASIREN L.

° RGFHRITECITER, JFHEATRTITE: MItAGRE.

o BFIFCER: HWRNINEERE.

o [RINER. FAKER, FOKER, TiftERRUEEIRIRER, HWRIANGERE

o RMNEAAVEIREER, HNTNEEE

o EGTMREIES. EIRUTIEINGHTI. HIS0TH,. BABIPHIRE. HEp. EiRiRE. HRER, INtNEER

o HEEMHEM ERKEEERRE
REE, RIXEHRRIZERANSIADTREEMERRE, FAKREIRREERBEROLFERNEZIHMEER. fHIIESKRIRNERE
TTAAEEE, EZREHIESE, WHNEMEEE, HXRPELHEE, WAMIREEE. HY, BNREEETIEE
YDAccountinstrumentinfo.RFQCountiREX, HIFEMEBERTEBIRRE REER, £ CEAFFIREIRAT FHASUEMN SRR, IR ErF=

ERERERRELIAEY, ZINBRSWERNT, MARENER, BZEREERICREERInputFlow.xtd, XFIEMIEM TR
eSS ERIE TS

SRERREXRASBRRTNITELZE, IS5 EE8RRE=PITESA), FABydExtendedApifREERLAIBIL
YDExtendedAccount.MessageCommissionsKENZIK RS E B2 iR,

BT REEEFNALES, TRSEMKARSHIMERERRENER. N THEEEERRENREEEMINENREK, Bk
RACHRESNERENENERRERENE.

4.7 ZERIFRHLE

ZARIE. FERSIFEHEAARMEGEAR, MEEREZFIREASEAERNDATESK, Eit, FEEEPIR
RIEFRISAFERS, IEEIRARSSHEairrFT—E.

BM 1. 98 EBHEAPHRM T S EPEMBIF RIS SIIFCR S, YT ERARAPEHREESLT 7T ARRERNSE. BURE
APIECE N hfYRecalcMode 22 RTLUMEREAPIBI=FRIFLH, DBIEXE. RITFETIBMBE=fMENX, TEBOBINMEX=FM
.

4.7.1 XPAEIL
RARFEE XA EMRIFG, FEHIREE BT RERFHIBSAMSG .
XTFERYdApiRREE, BTYdApIFRBITERESNFE, AL, AR LFTERREEBTHT, APIREFAS5ENT

=,

SIFERydExtendedApifViREE, SIREEZERFHT, TLABIDEArecalctMarginAndPositionProfitRlFr Rt SRS, HE
recalcPositionMarketValueRIFHFEHE, XA MNREIITHBASE . ATFXIELFSEMTETE, BESURIERKTCPITE
(ConnectTCPMarketData=yes) , BNEHRLIZERBYITHEITERE.

4.7.2 i T IRE

T TIBEN AT AR IR RE BT SR S AERZENEARERFCELNTE, MREMTNT—NINEN, H<BMT
FEEMEL, LMEEmTERURIES. BEENTHIMTEFASERBInotifyMarketData RIXEIRERE, MRFDEL
notifyMarketDatallgEXAY, iBfEAsubscribeBIRITY, AR EMYdApiFlydExtendedApifREEIIEHED,

N FERydApIlHERE, 1THEEIARSRIFAPIFYDMarketDatafTiE, REE AL BEEENIR SLIMIMNIERBITRIF.

ST EEFydExtendedApifigEE, (TERRFEydExtendedApiz, HILEEFTERFRT, TLUBITER
recalcMarginAndPositionProfitRIET{REE TGRS, JEMrecalcPositionMarketValueRIFHiFEmHE, XA MRETITHMASE,

4.7.3 Enit&Est
BERE S TR TBERAFREI0EE, HELEM L, SN AEREENAPHRME TEH—ESE,

XHTFERYdAPIRIIREE, T R BNIRAE BT ATREANREART(E), APISIEIdnotifyRecalcTimel@RIREE RS NEIAIZ = RIFAS
8, REEALMEX M REHERE CHRETTE.


af://n127918
af://n127921
af://n127925
af://n127929

LERIFTEERKE L RWEIRITCPITIBRE, FHESAPIBIE X4+ HIRecalcMarginPositionProfitGapfiRecalcFreeGapfIiR E{EIT
Bk, HARecalcMarginPositionProfitGapEigIEEmARIF ISR/, S/NEILABIZRE 10002, {KF 1000 ER
SIEEEA10002F), RecalcFreeGapRIERERIFATESITHREIARIGENLLIESR, HIFEXEAN0E1002F, MEEHIZEENIE
BB SR MR ZERINEGAE.

BiNHESER, HiEE bRZeRIERtEAZIRecalcMarginPositionProfitGapZf&, LAAPILRIKZIITCPITIER0ERD, L2507
KERA—MENER, EZONERR, EMZENERFISRecalcFreeGap=f SRR EERIIFF AR BRI A RIFAE, B8
RecalcFreeGap/9100%®), WE{TIBRIRT REHE0ER), EiZ250=R A ARAIRRAE100=F /S RIARAIRTEIER /9551 00=FPESE150
=, KEASOEMHINBER, MmkeRIFEERa55100=),

ERITIESEERL, BHLehFIEieiFasmd, EZRRET —MAFIE, RIIEE BXRFHR @R
RecalcMarginPositionProfitGapfY3fSaiERIRBRIFHYE, ydApill&EIEnotifyRecalcTimelBXIZ F&HIRIFT.

ST FERydExtendedApilUiREE, APISELRERIFRTEIEENEBErecalcMarginAndPositionProfitfirecalcPositionMarketValuefgl
., TERBERSFANRD, W, notifyRecalcTimeStEAATMA AR M RIFREASENENRES, REAETUBITREREE
BEEZAT MR T Rz SMNOE M TE,

ZACERARERIIRAE BT RERYREANE, (BREUREENRBITHBE T BXMRITHE, Hit, WRELIERENE
AIRIFTATIE SHREARTENNSRAY, AT SERSHEEERITRTERI, BITSHRBIFRTE.
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5.1 541

ENRZIEEFCNAXERRN, BIRBTIEXD TS CHMECHEEI I FSTITFEES, BIRBIHATIEX DS EHIE
B, LSBT INFSHEFIEES, REENISE (FIRIFSEeFEERE) BXY, FEit, ZIARIERZ SOl 7N
HIFEEE. ATETFIREERD URIXBAERNIFOENE, REETIUEEYDEXchange. UseTodayPositionfIfE: Xiz{E/9Truehy
NFRZZZRXD TS OIHES, BRERECAREIFORIMNSCINES,; HiZENFalselNFRRZZBAAX DS CTINES,

PRRGRA—RKFORERTUMNAEFE,

YDExtended ApilFGERA RN SR AEESAIIER S NEAR—E, EIFERELLYDExtendedApifJiFEYDExtendedPosition /3,
NBE ARG OENTRTITEFEE. FORSHMASSHIMNFIEXEZE. YDExtendedPositionf SiFELEIHRIIFERN
THR, ERAGH. HEEH. BFeHRTHERRE.

FE L
getlnstrument() ‘a4
FEHH

YD_PSD_History: HEG
YD_PSD_Today: &6
ERDIFIAXDSCFINES, —EERYD_PSD_History

PositionDate

HEeAM
PositionDirection YD_PD_Long: 56
YD_PD_Short: z=3LiE6

‘RS, BERZMSRERNRZZFTNEN AR,

AL SR T

YD_HF_Speculation=1: #&#

YD_HF_Arbitrage=2: Efl, REVY&XF. AMETRERER, DERAREIFENRZTFG
BT S8R, YDExchange.UseArbitragePositionAtrueldRmiZ3z Z A i ER3z S
e, BUARIF

YD_HF_Hedge=3: Eff

REEEHANAZ Z RN T

YD_HF Normal=1: E&

YD_HF_Covered=3: &5

HedgeFlag

SRIERTHESRFCE
Position EXDS OIS, WSBIFRFENERFEHH. ERARS LS CHEeiFeE
AFXDS OIS, WRFREVERFCHRH. ERFIRS LHNEEEE

LRIERTHRTESIHENEFOHER, RRERFCRIRRRIRMRITAEMINEER
FORBEMIERL EFHRE—ERXFE, B 5 FREN

PositionDetailList

IRERTHRTFRETENEICE, (MEARSSCHFCHE, WRATFEEEN

YDPositionForCommission N . " .
SEFEEIPosition-YDPositionForCommission

BRESHCRELS SHESHIFORER, KRASHERINFRIHF, RIMFERHRSSHAINRCHR, KRR
K. AT ERASRHCIHANSNEURAME, SAHIEE LRMSFCEETERARERESHCMREEFEHIAD, RS
EERERAGHCESERXERNRY., BRIREFXKSS CHIECHNRZASHHASTIRAE,
° URFGFXHDSCHIECHT,
o FEit4aXtPositionDate3YD_PSD_TodayHis G5 T ERE:
o HEIIRIRNIFCRIPosition AB SIS CHE
B CREIAMIE BRI AT RS ITESCHERAIAR

o FEOIRAREFERREYDInputOrder.OffsetFlag/AYD_OF_CloseTodayal#&YD_OF_CloseYesterdaysy BlIZRR<FESEEFHE
(WNERIZEHYD_OF_CloseM &4 BanikieIYD_OF_CloseYesterday) , SXSZHMAVFECTORMIATERE:
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v RS BREECHIPosition AEFH S CHIIECHIEE
» BREFSEENINFENRSITENRFCH R
* HRFAARDSCIRECHT,
o FGRFEXIPositionDategYD_PSD_Yesterdayfis S 5em A T RIE:
v BN RFGRIPosition AR CHE
v ST ERARINE LA G A T ESITERNS OHEERIIAE
v ERBAHFHERAGIHCWS, BHRACHRMIE LIASCRIERESIFOHRAINE

o EORHEEHEEEIETEYDInputOrder.OffsetFlagyYD_OF_CloseF ¥ (MRIZEHYD_OF_CloseTodaya&
YD_OF_CloseYesterdaylll&# B atE#agYD_OF_Close) , £XdPositionDategYD_PSD_YesterdayfiFE5emA TRIE:

XSRS CRIPosition L AEBFIEISFOHE
s SRR NI EFRSITENFCME
= EYDExchange.CloseTodayFirstafalse, RMLSEHREYDPositionForCommission; #ZFYDExchange.CloseTodayFirstg

true, AEH"FEE>-ATFEBTENSIFCEN, AFEMYDPositionForCommissionsiBATFEZHITENS
BFOELAESNIES

» ERBIHERASTICEMRAGISS, NIRRT PRI AR CTHNNERESETCE, EL%
TREEN, NRHERAF S FNINF L ERAEHFCTHNNEIESRATCE, FRESNRIANERASH
CHNERIERESHCUNRRESEE

o AR, NMFAGHMMNTEHNBRFCHEHANHEESAGHENT, FRNEIRNFENERAGRHCNRE, ¥
BER, MFASHRNMICHERESHFONRENLEESHASHENT, FIEAIRMNFCHRRFCHNEEN
B, BRI S PRITURIRR A SR

5.1.1 F RISEFE

BRT LR SRIEEMBXRAIFRIN, YDExtendedPositionSIWMRAL T LAT RISEFER.

FB 588
getYDPosition() M. LU FRN BRGNS R
ZEFCE. RIERRRRTIAZEITESINGCE. A TFeEN

PositionByOrd . "y 38
osttionByLrder min(Position, PositionByOrder) — CloseF'rozen

BEFCE. FEWUNARTHRACEINEREZN, EtamE (2. HE. BR) BEAeE
BHREEHRIRMEZE

PossibleOpenVolume

FEAREE. FONNAIRTHRTCEIIARMRZEZH, Fitkai/a (2. B, BR) ZEEN
FEHREEZE0

OpenFrozen

FOHER, HFEREHNRFICREFOEERRTN. BFHTN. FEXNAIARTTHFEEIAIRM
CloseFrozen RE, TRFEE. B TNRERUNFRRHREMNERASICZMN, txma (2. B
B ER BAS) ZEIENTeREEEN0

ExecFrozen ITAREE. FONMAMTREBBNERTEZM
AbandonExecFrozen BEF TGRSR, YNNG T ERIEHNEEEZH
TotalCombPositions S5HRGHIRCE

CombPositionCount Z S5 RESRCIRMICREL

BHEHA. FEWRMNHFCRIZFANACHAZM. TElA = et x e, Fer, BE

TotalOpenPrice D

getOpenPrice() Fotst, o = BIFedk/HoR
PositionProfit S ORS, FEESSISEORS,
Closeprofit BEUHANNTORS. ABFRULERESS, BRALHERNHAL, HEEATRS, Hitf

MRS IHEEIRZERIIHYEeRST. FEREEIaR=.
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FBR 1588

OtherCloseProfit EZXBEHEANFEERS. FEESEEoR=.

Marein LUSEMEITEESINRIES, YEAHASHRIESISERER., BENEESE
& YDSystemParam,

MarginPerLot VIMEEENITENESFRIES

5.2 HiFise

AEABEENBydExtended ApiEIRIISEAHFCHITIE, FIEEIREEETydExtendedApiIAIEIEHITHY, FREMERIRENT
HEiREE, BTIERESREEENBIRE, RSB —ERK. IMEERIEEYIEnotfyCaughtUpLUEER, BUSENR
BRRBEATEMSESCHEAER. ETRNRMFCESE0ECMOERASED.

5.2.1 GRS SHIUSE

R NS SENGFE T LA AgetExtendedPositionf5i%, IR[EIRYYDExtendedPositionZEiIiESE FE4EHA,

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

B LATTERSEORBIN T :

24 1588

EEAESCIFCHER

YD_PSD_History: HEG

YD_PSD_Today: &6

ERXBIARSSEFMES, BFERAYD_PSD_History

positionDate

EERRFCIFETE
positionDirection ~ YD_PD_Long: Zk#F6
YD_PD_Short: ZS3kH6

ETARSCNREFENS, BERZMSRERNRZFINE X AR,

HAER SR

YD_HF_Speculation=1: 1&#]

YD_HF_Arbitrage=2: Efl, RBVYE&MXIF. AMETREER, DEAREFENRZNFCRM TS
hedgeFlag ¥R, YDExchange.UseArbitragePositionStruelIRRZRZZBITSISENRZZTHFE, BUARZEF

YD_HF_Hedge=3: E{%

RN A ST

YD_HF_Normal=1: &

YD_HF_Covered=3: #&5

pInstrument EERNSLREET

pAccount IEENULL, FRoERZRTAPIEFEKF
ERA IS ORETCIESHC.

create ERtrue, BEAZNFCHSIREI—FZFVIALISECEANNGE, Elfalse, BRAZIFFCHSIRE
NULL

ZARET EARFARNSETSSCNSE EEGHERNESSH:


af://n128064
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1 /// positions must have spaces of count, return real number of positions(may be greater than count).
only partial will be set if no enough space

2 virtual unsigned 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
virtual YDQueryResult<YDExtendedPosition> *findExtendedPositions(const YDExtendedPositionFilter
*pFilter)=0;

AT S EEN A TR MR RREEN TR

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

4 if YDExtendedPositionFilter.PositionDirection>=0 and
YDExtendedPosition.PositionDirection!=YDExtendedPositionFilter.PositionDirection:
5 return false;

7 if YDExtendedPositionFilter.HedgeFlag>=0 and
YDExtendedPosition.HedgeFlag!=YDExtendedPositionFilter.HedgeFlag:

8 return false;

9

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

17 return false;

18

19  return true;

S#YDExtendedPositionFilterEF N FEHES AR T

FBR i%Bg

EHEAFCIFCHE, REA0RTZESHALERL
PositionDate YD_PSD_History: HFEG
YD_PSD_Today: &6

EHEEAFCIFEHM, RENORTFZSHALER
PositionDirection YD_PD_Long: ZkiF6
YD_PD_Short: Z=3LiFG

EEASCINRINS, PERZMEREMNRZZAIIEN TR, RENORNZSEIEN

HIERRR BTN T

YD_HF_Speculation=1: 1&#

YD_HF_Arbitrage=2: Efll, REFEF. NMETHREER, ZEAREISENRZTFCRMHETS
HedgeFlag #YZFR, YDExchange.UseArbitragePositionAtruelfRRZAZZIFENRZZTHFE, BNARSTE

YD_HF_Hedge=3: E{f

IREHAN A Z RN T

YD_HF_Normal=1: &

YD_HF_Covered=3: £&%5d

pInstrument BEIEE, REANULLNABRS

pProduct Femigtt, IREINULLRABRE)



FBR 1588

pExchange RZFTEET, REANULLUIABRS]
pAccount RERERREZIZEANULL

B AR E A B EEIKERYDEXtendedPositionfEE 4R, MEMSEMNKERBUTHN, REENTSEEERKE
G, TICMOERKERERY, A5 EANNRRIELHRSREAFEETARENFCHEE, REEYLURABAX M=, TTLAARE
findExtendedPositions(pFilter, 0, NULL)SERERE#H B &M HHE I REL,

o FTFRNFLRERCASMEMS EHARKERHBN, FTUESHAMOEHEEE, MAREXEREsE

o ATEMNRRBNEFCREN, TRFERARA (FRRBSEFCH, SRS EISMEFCHRARRRER) F88
TR E R ERMRISE

BFTAI LR IR AE D ERER NI RERMIFEN=E, (ERFERABEEATMEEERYDQueryResult.destroy()t#H
BoEcZSIE, FaERdeletefflbs, BHLRE—FP7E:

o FITEMIFLRERA—RHERRFERIFE

* FEENRREFTERAETHNEMBARTTES RN, MESXERBEIIHMI=E, MENSRSEINEFIFERR
4.

5.2.2 HigESE

IR TSR LAV MgetExtendedSpotPositionsgix. BRIXATEIRREINATEMSHUETFISE, EiRERAIERER,
FEEELSIEES.

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

B LATTERSEORBIN T :

s¥ L
pinstrument  EEERISLIATEFT
pAccount EENULL, FERZERIAPIEREIKF

LA CHESEETREC.
Ehtrue, BEAZFORSRE—FFIRUIFCENONFE, Efalse, BHAZIFCHAREINULL

Create

IR[EIAYYDExtendedSpotPosition AN NAf7R :

FEB 1588

Position BIFCE

ExchangeFrozenVolume RFERACHMERCE

CoveredVolume BRACHAE

ExecVolume ERBRREIUTINESE

ExecAllocatedVolume E+1BITSEE, EFHEPFARTN

ExecAllocatedAmount EHBEITROESM, e BRPARTN, HESXESELIEC.

SIRREATHETTEFCNSE, AAETLEMIRESE DS NERERGITENTE, (BREERAETERTREENA
FAYDQueryResult.destroy()fHER D ECAIZSIE],

1 /// User should call destroy method of return object to free memory after using following method
2 virtual YDQueryResult<YDExtendedSpotPosition> *findExtendedSpotPositions(const
YDExtendedSpotPositionFilter *pFilter)
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AR CREEERRMRYMISEEN T

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

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

5 return false;

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

8 return false;

10  return true;

2#YDExtendedSpotPositionFilter& NFERIES IR T :

FER 588

pInstrument BLEET, TFIEYD_YOF_CombPositionAIREARL, MNIREANULLNIABRS,
pProduct FrEAiEET, YFTFIEYD_YOF_CombPositionfHREARL, AMREANULLRIAFRSE,
pExchange RBATEET. AIREFINULLRIAPR S,

pAccount BRREBIRZIEEANULL

5.2.2.1 ALMEIFE

BRIZATENEES, TAERIRZMERNNEFCER, NMETZETHIEFCREREFC. BT HRMEFEAHNE
BANERR , BeTRENE. FRAC. BHRENTNIINERCE, XMRIEML TER:

o HEHELGRAIMENAEN, REMSREHIEERR
» BERACHELFIARECUAEN, RBFREFCHEIR

o BEEISUTIRISCIR ARE AR, REMASHNERECHASESTINES, XSERFFRUNNEC RS, B
KPR EERRNZATRIES SR, WIEEREESRZIRE

AT BEEHINBEIASIREVERRIIESFE, SRRETINEESERS, wWEKRSENNIEES (BRIRFCTP) ERMEReFt
ELRZARTEIES., HERCHERATNEESEES, APSBELI TEERENNESIFCRSLETEHERS. ZBNHEER
SRIER, H3WMIRBWEIERN, NFRTEZSEITY, BRNRRECHAFERRE.

1  wvirtual void notifySpotAlive(const YDExchange *pExchange)

ERSEERST, BNEES LSO RETW, ydApiflydExtended ApiSiBiZ A FEIEKENER, newPositionIEHSHITNE S
BE:

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

HIRARE{FRTYDExtendedListener, BBATE(EAnotifySpotPositionEIERVEHEERSEIRIEEnotifyExtendedSpotPosition:

1 wvirtual void notifyExtendedSpotPosition(const YDExtendedSpotPosition *pSpotPosition)

5.2.3 HifERESIFEC
SIAAPISBIRHEIIEREASIHCNA L, EEREEREBOVESESECEITER,
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5.2.4 BiERESIFCIRHA

ZENER LR AT E R A ST CRMIRMH T LAT /3%, EcombPositionDetail DEM—HEAESIBMAAIER

1
2

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

IR[EIEYYDExtendedCombPositionDetail Z5ta A ER A0 RR7<

FEB i%Bg

m_pAccount ERASHFCPRARTHIREERE
m_pCombPositionDef EFBESECENISE

Position ERESIFCPEE

CombPositionDetaillD ERASIFCIPMID, REIE LIRS ATIIERL

ZIARMT EARMARNS EEAERESH ORI, EEEHERNEAISH

/// 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;

HIr RS A AT CIMESFAEIE&ENINIEEEN TR, AMETIRIEEYDExtendedCombPositionDetail B 5 ADetail,
YDCombPositionDetailFilterf& 5 fIFilter:

© 00N O U1 A W N B

N NN NNNNNNRRRPERRERRRPRRR
0 N O LT AW INERE O WOWOoOLONO VIR WNN REB O

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.pCombPositionDef:
return false

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

return false

if Filter.PositionDirection!=0 and Filter.PositionDirection!=Def.PositionDirection[legiD]:
return false

return true
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S#YDExtendedPositionFilterZE N FEHES BN T :

R L
pCombPositionDef BRESHCENIEE, REANULLUARE
pinstrument BLUEET, IREAINULLABRS)

EEANERASIFCIHMENEEIME, RENOFRNZSEAEN
PositionDirection YD_PD_Long: 56
YD_PD_Short: Z=3LiFG

IncludeSplit EEEEEERANERESIHFCIRM

B ERERAE SO EEERKERYDExtendedCombPositionDetailfg##44H, MERMOTIIREFERETIHI, RSBEAAD
EHARKENERASHCHA. TIeMNERKERRREY, A7 E0REEHZREHETAFANERASITCHRANGSE, KR
ERLRABR MR, AJLAERAfindCombPositionDetails(pFilter, 0, NULL)SRIRIEIREGHA B SR HUE S A ST SRS,
o AIEIFLRERSGASHCBEFSMEMDERARKEEBN, JUESNBEMOHIEHEA, MABEXEEIE
o AISENRFRBNRESRBSHOBEREN, TFERMAER (FXRBERASH AL, STRDRISTNREE
FESFHCRENMEAEERER) 4 EBRERERMIIERESFCRME

B AR LB NS RS D e BT BB BRI ERESITCIRAN=TE, BREERAE T ER=HEENER
YDQueryResult.destroy(}{#H§8t 5> EchYZSIE), HBEGEES—MT5i%:

o FITENIFLEREARMEEFERMERASFCRH
* AGFNRRRRERRETIEMAAGEZDENTE, MESXBERHELEHINTE, MENSESERNEFIFERRF

5.3 HiRISERS

W2 TR T = ((BHN — M) x SRR + (B — FEEHEN) x ERFER) x AT
Wit kiR T = (P — &) x SFaE + (FEHEN — mHN) x R E) x A2

HeoRsHRENEEES N A S BIFMLE

54 RS

LRTHCET = (FEM-TIFEM) x 8245 x F&TH
ZICFIERRT = (FOM-IELE) x AR x FaTH

TIPS ERT = FEM—FEM) x A245EH x FETH
TIPERRT = (FAHE-TOM) x ALFRE x FETH
F O CIRMEZIESS WA,
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6 (RIESI=EY

2023FiE, BFRZMECEHERGHELFNEASHRIESEE, ATXH, ZEBEENRESERERNERRISER, 2985
FTERIGHINER, |SXBAERK—RINEABRHMEFRIISMASRISHE, BNTRE—MNEE, JFEo RERE
SIRISER, MEMERERESRIESER, FEit, ZAET TRIESHEENTS, FERISKRENAIKREE. FRX—E
%, BIRAERRISEENFRI—ESS. A5FHRISNE.

BRIZIA SIS AT RIESIEER:

e YD_MM_Normal=0: {E&H{FIESIEE

e YD_MM_SPBM=1: ¥BrSFSPBMABSIRIEEIEE

* YD_MM_RULE=2: KEFFRULEASIRIESIEEY
NTFERYdAPIRIIRESE, ZRFSEREANEN"RRSNBETHRZEE, FEREERITNASEIISSHPREIT. NTER
ydExtendedApif9i&&#, AILMERLATAERERENEAH~mE TR RIESERE:

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

6.1 (ERIRIEEIRE

BB RZ Z RIS REFERNERTRSEREFESRRFS—B. FTEHIRBNOE, ZANEREFEERR—HX
LHEBRT. BERFTAIPEIERSHEe—EAHITERLRIES, ERENEUTARIIEREFESRAAWSMAN LA

o KEFENEGRILEE, BASEREFEERFENITESESA—HF

o FEFTYIHIER, DXCHOMER—ERBAOLTERETRIES, TRTFESRABRITETRHOXLNEmAITEES
Speraly s

Eit, BT EAmNSFIINZI, ERBIAATNBRZIEMNEREFESRR WRIESENMZE TS — 3N, EERZNR, <
EARZAERIAF. TEEHMH. BEEERTAR, MSEBAEEHEREFEERABEMIES.

ZBEAFRDRBFESRISTFOHRIIE, MER—IMRISLE, TEALRESH BEERAFRIISIFERIESR—INSE
HEXDH., AGERJEER AXXD TIRBRESTIFSRIIE, BREEERBEFARSHY.

6.1.1 fRIEEE

BHEEOHNIRLES, BAERIZEENNANRFERS ERRIESR, EREEEEFERgetinstrumentMarginRatesKENXSRHY
FREER, MAEEREMYDAccountinstrumentinfodrisEEyY,

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

IREIRYYDMarginRatef5HAER T AERunionFR, HENENTENARMRESER, A5EEE, TEBOIFIH=FARER
ISR TIRIEEERSH,

T FRIERTHERZAERRIEE.

FER %88

m_pAccount RIFSFMEIEREREE
m_pProduct RIS ZRFTE - mAsSE
m_pInstrument RIEERNMAIS RIS

YD_HF_Speculation=1: #&#/l

YD_HF_Arbitrage=2: Efl, RBVT&MXE. NMETRERER, ZRAREFENRZNF
HedgeFlag CIRMETSEFETR, YDExchange.UseArbitragePositionatrueltRNZRZ BFTLFERZR S

s, BUARS

YD_HF_Hedge=3: E{f
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FB 1588

LongMarginRatioByMoney ETFeHNELRIEESE
LongMarginRatioByVolume  EFFHMSRERE
ShortMarginRatioByMoney EFeHN=LREE%E

ShortMarginRatioByVolume — EFFHHITLFEER

T FRERTHERZZ AR RIS P RISRRIE S,

FE i8R

m_pAccount RSB EERIEE
m_pProduct RIESZATEr = mAEE
m_pInstrument RIESERXI M AIE LIS

YD_HF_Speculation=1: #&#l

YD_HF_Arbitrage=2: E#ll, RBHEFsH. HETRERER, ZENEEIFENRZNEFE
HedgeFlag BMETSHFE R, YDExchange.UseArbitragePosition AtruelRmiZ 3 B SIE =M 2 S

B, BUARZE

YD_HF_Hedge=3: E{f

CallMarginRatioByMoney  EF&EIEKHIINZE LFESE
CallMarginRatioByVolume  EFFHVEKEINE LIRS
PutMarginRatioByMoney ETSMEBRIINT L RIESE
PutMarginRatioByVolume  EFFHHVEREINT LRIESE

T FRIERT LR TR EEIURIE S

FEB i%B8

m_pAccount RIS RMEIREESH

m_pProduct RIS ZRTEr-mAsEst

m_plInstrument RIES RIS LIS
YD_HF_Normal=1: Ei&

HedgeFlag YD_HF_Covered=3: &5

BaseMarginRate EiSARIESE

LinearFactor SMRY

LowerBoundaryCoef RERIEREL

6.1.1.1 2R

BEBLT, RISXREETRENEEEAET, EEELER TERCHURSERETHRLEEFRERIIS. SERCHEMEPR
FER, REERWEILATER:

1 wvirtual void notifyUpdateMarginRate(const YDUpdateMarginRate *pUpdateMarginRate)

SRESRKRERZRT, ERydExtendedApifIIRAEFAXR ORRRMLELIRE T HEURFTEEHPLIFCHIRIEE,
ydExtendedApi R ZEEIRIFHRIESFLTEFMEXRTIF, BRERyJAPIHRAENFTEREEMRIESERETHNELIIMANFCR
2. TRAEHRIEEZERYDUpdateMarginRaterhRTEMIMRESRNSLITIRFR, MEEREXFRATIIH, FEFSEL
N EMRESERRINARIES ZI5A,
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FEB 588

AccountRef KFFS

ProductRef FERES

InstrumentRef BUFS

HedgeFlagSet RIRTEES, BRRRINEZEIFN, 1<<HedgeFlaghiRAIISIRE
OptionTypeSet HANREVE S, ERRBVEANZEIRINN, 1<<OptionsTypeXdMANUSHWIRE
ExpireDate BAREE, ETERTRNES

UnderlyingInstrumentRef Hit&Fs

Multiple BT, REPNAIRERZEID I INMmARERIESE

BHTSREIFERRESXREEN, AMXEERESFMIIRSC (GH5RIRINRS) BRFIRES:

bool applyToInstrument(const CYyDUpdateMarginRate *pUpdateMarginRate,const YDInstrument *pInstrument,

int hedgeFlag) const
{
if ((puUpdatemarginRate->ProductRef>=0) && (pInstrument->ProductRef!=pUpdateMarginRate-
>ProductRef))
{
return false;
}
if ((pupdateMarginRate->InstrumentRef>=0) && (pInstrument->InstrumentRef!=pUpdateMarginRate-
>InstrumentRef))
{
return false;
3
if ((puUpdateMarginRate->UnderlyingInstrumentRef>=0) && (pInstrument-
>UnderlyingInstrumentRef!=pUpdateMarginRate->UnderlyingInstrumentRef))

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

if ((puUpdateMarginRate->OptionTypeSet>0) && (((l<<pInstrument->OptionsType)&pUpdateMarginRate-

>0ptionTypeSet)==0))
{

return false;

}

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

{

return false;

return true;

EiydApiIRIAFIBRFERIF S MFEIIRIES, MURINT:



1 wvirtual void notifyUpdateMarginRate(const YDUpdateMarginRate *pUpdateMarginRate)
2 | {
3 for(auto pPosition : AllPositions)
4 {
5 if (applyToInstrument(pUpdateMarginRate, pPosition->pInstrument, pPosition->hedgeFlag))
6 {
7 // R B O ARAIE L 7
8 userDefinedUpdateMargin(pPosition, pUpdateMarginRate);
g }

10 }

11 3}

6.1.2 HiIRIRIES

H S REESTTEATA:
WL KFFOIRIES = (M x SATE x T SHMZ KMUERR + T FHNZ LIMESE) x &
HE = RIESTTE AR
W KT OIS = (% x AL x T EHLIE SR + T TR L RESE) x Hw

SFIRE, ITEERIRREIESERNSENREE, MEXE]YDSystemParame (Name, Target) /9 (OrderMarginBasePrice,
Futures) RS8BT, LATFIEARSHERNRAILES:
e YD_CBT_PreSettlementPrice: HEZEEM,

* YD_CBT OrderPrice: ZiREBITHINEARS, MIENIKERT, SIRBIIRINE/FAK/FOKRS, MEHREBEMNE. XEEARLERTS
X, BEREREFECHRALRERNGRN

e YD_CBT_SamePrice: SHASFCIRIEEERBIERNN®, BIfERAYDSystemParamef (Name, Target) 4 (MarginBasePrice,
Futures) HISEME, BIETHIIFORIELRFEMIVEYD_CBT_OpenPricelld, HISHREBIFIESFERIVNREESEMN

MNTHFE, HEHERHCRIISHERNAENFCE, MBREERIFEERN. LN CRISRRE B HRNEERRIRIRE
B, FRECEEPSIFCRIE.

NFESE, HERESCRISHNFERNSENGEE, MEZEIYDSystemParam (Name, Target) /9 (MarginBasePrice,
Futures) BISEERESI, ITIIEARSHERNRANLGES:
e YD_CBT_PreSettlementPrice: REEEL

* YD_CBT OpenPrice: FEffi, ZRACMEMIEFCHAYNARIIE. XEMARENSN, BREEREFEERFIRME
RS0

e YD CBT_LastPrice: &Fit
e YD_CBT_MarketAveragePrice: FiiBFIIR3cN
e YD_CBT_MaxLastPreSettlementPrice: EFNFIREEEMNAE. HMZENLHLMIAMKRENOR, FEREEEMN.

6.1.3 HIURIESE

6.1.3.1 @mEIBURIEE
BT LHART. BEERT. ATSFR. JHBFR. SPERTRSMIR SRR,

BB REIRARIS AR
TSR BT 4 = IO X VA 2078 + maa (B HITRUL R T S BOUTAUE (12,
B IR (RAIE 42 /2)] x ¥t

FBOLRT 4 = LALLM x SR A Z0TH x T S A TR Sk T 47
T R TR S L T 42
FUIRUEE = maz((FFBUM—IERA L) x WA L2073, 0)
EUBRBIS AR
TV BE AT 4 = UL X VLA 2968 + maa (B BRITRUL R IE S BOIAUE (12,
F R RE (RIE 42 /2)] x ¥k
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B BB ORIE S = R A% x FEA & LR x BT SHMHE BRI Sk REE %
+ET FHE BB A L RE e
“4

BYIBUEN = maz((FEREALME—ATRUN) x HIBLE 2054, 0)

SRR, (TEENGRBRISERNSENIREE, BRNEZEIYDSystemParamer (Name, Target) 9
(OrderMarginBasePrice, Options) HIS#{EES], LA TFIEAESEERNEFIIIES

e YD_CBT_PreSettlementPrice: FEEE. XERIAEENHN, LEEREFEESRFURERNS
e YD_CBT_OrderPrice: ZHREAMMNERS, MIEAKERNT, HIREMRINE/FAK/FOKRS, MIEHIREMNIE.

e YD_CBT_SamePrice: SHEAFCIRIEEZERRBIERNN®, BIfEREYDSystemParamef (Name, Target) 3 (MarginBasePrice,
Options) RIS#E. EUATHINSCHRIESEMERNZYD_CBT_OpenPricely, HAURBRIFSFERINEEIEESMN

MNFIECTSE, ITEPUSCRIISHERNSENFCE, BUNMEZEIYDSystemParams (Name, Target) 79
(MarginBasePrice, Options) HISEEES], LATNIEARNESEUERN RS ER = :

e YD _CBT PreSettlementPrice: KEZEEMT

e YD_CBT_OpenPrice: FE#, REFCGMZEMTERCIRANMAIRLES
e YD_CBT LastPrice: &t

e YD_CBT_MarketAveragePrice: mimFIIR3sN

e YD_CBT_MaxLastPreSettlementPrice: SRFINFIREEEMIIKE. ZZENHEHETIIHREN0RT, FREEEEMN. XEIAE
BENAR, tEFRFFEEESRALRFERNA.

WFRE. EEMSE, EMAAMEZHIYDSystemParamd (Name, Target) 9 (MarginBasePriceAsUnderlying,Options) A&
HEEF, T EARSHENRFENMES:

e YD_CBT_PreSettlementPrice: KEEEE. XEMARENSR, BEERFFEESRFALRIFERIS
e YD_CBT_LastPrice: &N
e YD_CBT_MaxLastPreSettlementPrice: BRFFNFIRFEEMIIAE. JZANHHETIAMIZENORT, FHRIEEEMN.

6.1.3.2 BRSHBIRIRIEE
BT PR BHRIRHEAY.
BEEE KRS AT B AT S

PRI TRARAIE B = (JIBUNHE x JIARLE L8
+max (B EKHIBEER TRIES — BEKIIBUE, BRI RE x B HIPIBEERORIES)) x B

B IRIIBERORIE S = MG L% x BERl G L3RS < 3T E&BUIRE BB L REE R
BIHIBUEE = maz (1T — FEREA LK) x HIBLE 294, 0)
BRABEAIN B BRI SR E AT

AR HIBUR BRI S = (WIBUNHE < JIRLE LI
+mazx (G BIIBEERAE ST — B PIIBUEE, RAIVREERE x B HRIBEERIIES2)) x B

B UL S ] = SER S x SRR A LTEL x 36T S HIE B LT 5
FPMTRUER T 42 = 1T x SEREA TN x T S HI0E B S LRI 42
FHIBUEL = maz((GERL G LM — TRN) x BIBLE L0764, 0)

RIEREREEVEFYDSystemParamee (Name, Target) A (MarginLowerBoundaryCoef,MarginCalcMethod1) HIZ2%E, BaiR
EEIN AR IRIE R EN1%/90.5,

XTFRE, HHEPIURBRIESHERINMENRRBE, BUNMEZEIYDSystemParamed (Name, Target) 73
(OrderMarginBasePrice, Options) RIS#{EESI, LA TFIEARSEHERRFIGIES:

e YD_CBT_PreSettlementPrice: KEEEEL. XERAERENSR, BREERFFEESRFZLRIFERNA

* YD_CBT_OrderPrice: ZREAMNERS, MIEABKERIN, XBREAIRINE/FAK/FOKRS, MIEHIREBMNIE,

e YD_CBT_SamePrice: SEIUSFCIRIIESRXAHEBENMNIE, BMEARAYDSystemParamd (Name, Target) 3 (MarginBasePrice,
Options) MI2EE. HUREINFCHRIESZHFERIRYD_CBT_OpenPricely, EAURERMIESFERINEEESEM
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SWTFECTISE, TEPNFEHRIESIERINMENFCE, BRUNEZEIYDSystemParamef (Name, Target) A
(MarginBasePrice, Options) HIS#EEH], LATFISERESEERNRFRILES:

e YD_CBT_PreSettlementPrice: KEZ5E)

e YD_CBT OpenPrice: FEM, REHACHEMITERFCIBMAIMAIRIES
e YD_CBT_LastPrice: &#ift

e YD_CBT_MarketAveragePrice: migFIIp3sN

* YD_CBT_MaxLastPreSettlementPrice: &FiNFIMFEEMEIAE. SXELNSALHIZMZENOR, ERFEEN. XEMAL
BENHN, REREFESRALRERNS

SITFIRE. SIS E, BTRAELRPRKEIETE, FUTICITEE, ISHEMSANE RS BEEEN,
6.1.3.3 BREHIRURIEE

AT, REHNARIESRED LIS AL LSRR, ZAEaBEdEfiE AN PRISHRESTI 7 XA MREESE
B, BN, BEMREON.2, BESEARSRREER (BRIEMEORIESZEN12%, RERERE7%) , BIRAEMHER, 5
EMSORIESEN15%, RIEREREI8%, MEMRE1E, BIRAIEEMEN.,

EHNEKRIEERITTEAR

BEEEHIRCE RIS = P R 5 x (BN + maz (BERIEAREE R x L& LM I
— G AE R, SRR R A x AL A ZINMH%)) x BIRA 23R x s
FlEMEE = maz(1TBUY — ZEREE 210 #4, 0)
RESNERFRESTEANS:
BB T ST RIE S = 225 < (B + min(max (BERIA AEES X SERE 29004
— & W AR, B ARORERE R AL X ATRUN), AT AU —IIRLEGHT ) x WIRLG L1t x Fa

EWEME = maz(FREE LM H — 178U, 0)
SRR, TEHNRRRESHERNSEREE, BIRNEZEIYDSystemParamAdR (Name, Target) /9
(OrderMarginBasePrice, Options) RISE{EEHI, LATFIHEARSEERRANGIES:

e YD_CBT_PreSettlementPrice: FEEEEM. XEMAERENAR, LEEREFESRFAZBIFERNA

e YD_CBT_OrderPrice: ZHiREATHNER, MIEAKERN, HIREARINE/FAK/FOKET, NMIE/IREMNTE.

e YD_CBT_SamePrice: SHINFCRIESEXXAERN, BMERYDSystemParames (Name, Target) A (MarginBasePrice,

Options) KISEUE. ELATEINISCIRIESEMERAYRYD_CBT_OpenPricely, HAURB{RIESERNNEISIEESMN

MNFHEEHSE, IHEINFCRIESHERINEEHCE, BIfUNMMEZEIYDSystemParam/ (Name, Target) /3
(MarginBasePrice, Options) RIS¥EES], LATFIERRSEENRFIGES:

e YD_CBT_PreSettlementPrice: REZEEN

e YD_CBT_OpenPrice: FE&1f, ZEBFSME MTERFCIBANMIRIES

e YD _CBT _LastPrice: &N

e YD_CBT_MarketAveragePrice: F3zFIIRANT

e YD_CBT_MaxLastPreSettlementPrice: BFrNFIREEEMIIRE. HZENHHETIAMIEN0RT, FRIEEEN. XEBIALR
BNAR, BEEREFESRFLIFERNA

WFRE. ESMSE, EMEANIEZEIYDSystemParamd (Name, Target) 79 (MarginBasePriceAsUnderlying,Options) AJ&
HEES, UTNEARSHEN RSN ES:

e YD_CBT_PreSettlementPrice: KEEEEM. XE2HABRENS, BREERTFEEESRAIFERANSX
e YD _CBT _LastPrice: &N
e YD_CBT_MaxLastPreSettlementPrice: SRHFNFIEEEMBPIKE. ZZENEHEHIAMRE 0T, [FREEEM.
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6.1.4 HASTIRRIES

6.1.4.1 FmHEIRITIRIESR
AN ESKEISURIES R B AT
H IR AT AURIES: = ((FERIEZNELHAN x JERlE QTRE x JERlE LR T S8 2 S RE R %
+HEAH A LR T T HL R RIEES) x IRl A
+maz(1TBUNY — HEREELINELSE S, 0) x WA 203Re%l) < Ho
AN B BEISURIE SR B AT
AR BATALRIE S = ((FERE LIRS AN x JERlA LQTREL x FEAlE 2 1 T 287 Sk RIE &%
IR L T TR SR ARES ) < HIBUE Rl RE
+mazx (FEMlE LN TN — TR, 0) x IR 203RE) < K

BRI A LI UnderlyingMultiply,

6.1.4.2 IREERINITRURIES
SRENERKITIURIESAITE AR :

[ SRR BAT AR UE 4 = 17U X IR
SHINERI TIN A EURIES .

6.1.5 (RIEEINTE

RAEBREESNEEF RS NBANMRESTNASRIISN, BARZIGNREM, ERECAAINEREEEATRE, &
RAEXEGFTHMABAN, FAEA—K. BRiPER. LHRT. 88RAT. XBREPTSFRIARIESWSS, KA. XBRPT. L33RT
MR SFAG RIS IS,

6.1.5.1 BRKIBIRIEE

PEALERAANEHAHBES, EXSEIPIIBETE—SLNELZL0EH. EROMIBRNBISNAT, NPES
A% &4 SRR RES

RS RS A RERAGRES, EASENDSSETE—T RIS ESL e, EROIAIRENBISMES,
BRI S BARI— %= SR RIS,

PEMIFEFRBRAABFEEE, BASEADIISETR—REANSZIA=LARY. ERESUMIRBIORESINGE, BURIE
SRAN—A9% ™ mE ESCRERIRIES. = RERIEXAEYDProduct. m_pMarginProductd, RIS 7= mARNEIRTm
(ERFRAAZEEN, TRSEEDRCEIRIRUMERRAR) | BRK~HIEmM_pMarginProductfSEIZAK T~ miYETH
—r i, BRITEERNTRE, ERRIEESIF. IC. IH. IMETR—RAE, FENERIETR. TS, TETE—F"m4E.

HH EERIEFREES SHEEOBESITENSZA, YDInstrument.SingleSideMarginATruelt R RZaNEES SEEIKINEFE
LT, aAEsS5, BEBR L. seRfIThSRIEESE&L£9RISingleSideMarginATrue, {BRTFIGERZBIMHIEGLIAR
S5RRRNLMRESITE, EROLMRESITETEEIRXEESN, XSS IRLREIRNEGLIAISIngleSideMargin&IFIZERN
False, tEPDIRERBFERFFEIEERFNBIEUE.

6.1.5.2 (EREASRIES
DIENERBAAARNAGREGE T FAENAESHRIESHERG A, TEHEBE—NA.
6.1.5.2.1 HiRAS
A TFREESFRBERAMIBEL:

e YD_CPT_DCE_FuturesOffset: ARIATHALEXIH

e YD_CPT_DCE_FuturesCalendarSpread: KrIFrHAERIEHE

e YD_CPT_DCE_FuturesProductSpread: ARIFFHALS IS RFH

e YD _CPT_GFEX_FuturesOffset: | HEPFEAESXSEM

e YD_CPT_GFEX_FuturesCalendarSpread: | HRFFERLSESHA
e YD_CPT_GFEX_FuturesProductSpread: | HBFFHREREERF
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e YD_CPT_CZCE Spread: ¥FFSFTEF)
HSRASRIESEECRBRNNER/ NG, REEEREFNIFECHRIESEATORES, FNEERBIRESZMHRETL
RiFe, BISRIESRIES. INOREERNS:

o LVRTREBAIRZ ZFHBERRIES, B/N—ibtth, EERNGE, RBFMPEFRISSHSEIISHTEARER, EHERMN

IEEREESEN, RISXRERRIARIESER, RSAMFIEESZERALEYDInstrument.m_pExchangeMarginRates k!

o EHAABAKBIIIYD_CPT_CZCE Spread, NIEHHEIRAMR, BNILks:

o URFBEAIRZEIR, RIzAR—bHiEF, EiEENgkEE

o WRMEBRISLINES, BRANSARBHRIES. SLNBHREFFHRILR
6.1.5.2.2 HRIEER
T ESREERANMIBREE:

e YD_CPT_DCE_OptionsStraddle: XRRTSZHERNEET

e YD_CPT_DCE_OptionsStrangle: KrEFrsZHHINEEEL

e YD_CPT_GFEX_OptionsStraddle: [ HAFfsEH AT,

e YD_CPT_GFEX_OptionsStrangle: | HBFFSEHEBRGEEET

e YD_CPT_CZCE_StraddleStrangle: ¥PRFrsZHEaRZiED
EREESRIESFESTRIBRNIER )L, ARBERER/NMNITETARES, HNRERBNRIESZMFRETORLES,
BERIBARIE. PORISHEARN: XHMWBURIES X FoE, XSFEURIESHENETISTEATER, it
BEIMNMSERELSEN, RIEXREARZREESR, REMREEESZ=ALIFEYDInstrument.m_pExchangeMarginRatedkZl, /)\A
BRI -

o LURFREBRVEASURIES, B/NN—BtsE+, EHERENILREE

o IHEMIBAIHARILES, EER/NNIBARIES IRELNTORIES
UTESXRRERAMEEE:

e YD_CPT_StockOption_KS: _E33FfT. iF3CATATEER =3k

e YD_CPT_StockOption_KKS: _t33Ff. SEAFTERETEssL
EREISESRIESFESTRIBRNIER )L, ARBERER/NMNITETAORES, HNREREBNRIESZMFRETORLES,
BSRASRIES. THRESITEAR: (WBURIES — WIBHEL M X WG LTRE x BMERE) x FraE, INDAIER
H7:

o HIRFBBAUEIURIES, BN—OHE+, BEiEENIAkER

o IHEMBBITBARILES, EFER/NNIBARIES IRENTORIES
6.1.5.2.3 ENE=
ITMASXBERNMIEEE:

e YD_CPT_DCE_SellOptionsCovered: KFSFTSEHEERESES

e YD_CPT_GFEX_SellOptionsCovered: [ HAFFSEHHERERLEAS

e YD_CPT_CZCE_SellOptionConvered: ¥BRGFrszHERNERLEES
BEEFEALBTEDAORES, FNREFIRIRESZMPRETORIES, DEREGRIES. BORESTERA:
Lo PTHIBRIES: X FFOE, APRERUNEERYDSystemParame (Name, Target) 3 (MarginBasePrice, Options) F95%{

BEfEERIMNE, RBAMEINRIES SEmE IFEHTEARER, EITERNMEERESEN, RIESEERARZARESER, X
SGEHRESERALIEYDInstrument.m_pExchangeMarginRaterh# 2,

6.1.5.2.4 TRAS
TN ESREERANMIBREE:
e YD_CPT_DCE_OptionsOffset: ARIFTEAINTEL
e YD_CPT_DCE_BuyOptionsVerticalSpread: AFSFTSENEINEEER
e YD_CPT_DCE_BuyOptionsCovered: AFSFTSCAEAINERESES
e YD_CPT_GFEX_OptionsOffset: |~ HBRTHEA X4
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e YD_CPT_GFEX_BuyOptionsVerticalSpread: "HEBFTSE NHAIEEER
e YD_CPT_GFEX_BuyOptionsCovered: [ HAFFSE\EBRERLSHS

LIREF DAMESRERN EREIMRIEEN, EEREFESRER LETARSTREUIMIRESHSZEIETE, FXANELE
FOEMXGAITER, TRRMSIEREANING, FRINEER T ZEFCMEERESHEN, EHESIAPF LR rTaEsSEmT
RRETHRY, ZAGEENNIERCHE, E2CHNEEERN, TLKARNASRIESNEINRE, XA MATLIHT
AGERFBMNERIS, XEFHBRTFCASHFE, HECHAIZIARNMER, FJLUTHZINEE. EVRERETR, 1Z6eE
AN, IEETLUBTEERYDSystemParame (Name, Target) 79 (PortfolioMarginConcession, DCELongOptionPortfolio)
S8BT FZIRERETE.

EFETINE, WEEERGHRTEBAORIES, FNEREREBNRESZMPREATORIES, IMEFESRIES, PLRIESHT
BRI (1 — HAERIESSTH) x HRRIES < FoR, 2PREESHRIESTNAYDCombPositionDef.Parameter, #ESI
EFBEHFCTEN.

6.1.5.2.5 ENEEHEF

UTFESXBIERAMBEE:
e YD_CPT_DCE_SellOptionsVerticalSpread: AFSFTEHEINEEER
e YD_CPT_GFEX_SellOptionsVerticalSpread: | HBFfsEHEREEER)

LRBEF IAASHTRNEFENRIEEN, AEREFEESER LETRRSARUIIBREERNSFIETFE, ZIKANEL
FEHMXEAIRER, HMEREANXG, FIER 7T FEAMERSHBTHE, EEZEAPFLRNIREESHTRES
THEH. BREEFNEEELCHE: ERCHRYMEERIN, ALIKARASHRIESNEINEE, WREXARMATLHTHSER
FTBABREE, XHRBRTCTEENFE, EECHATZANNES, FTLETHZIEE. ERTET, 1ZEERRIAKH
By, IREETLAETIEERYDSystemParame (Name, Target) /9 (PortfolioMarginConcession, DCELongOptionPortfolio) BIZ%UE
TIRZIEER AT,

EFRTNE, VEEERARITEDORES, FNEERBIRIESZIITRETAFRIES, BIEIESHRES. TAFMIESHIT
=UN=wiR

max (G BSABRIE S — |ZZBATAUN — ABRATAUN | x ZERRE2ITREL 0) < FRai
6.1.5.2.6 H-HETHINE
TESXEERTERNEEE:

e YD_CPT_StockOption_CNS|C: _EAZAF. iRAZFHAMA TN E

e YD_CPT_StockOption_PXSJC: L3zFr. FAAMAIGEEMNE

EEFAARIETORES, ANRERBNRESZANPRETORIES, BEIEGHRIES. TORESHTEALA:
AMBETFRES X FF o, ARSFRESIAARIMIRIES, BRESAESERERPURLES,

UTEAREER TENEEE:

e YD_CPT_StockOption_CXSJC: _EA3Ff. iRAZAMAMIREHINE

e YD_CPT_StockOption_PNSJC: _EXZFR. RRFMASGEHINE
ERERAETETORES, FNRERBNRESZTRETAFRES, DEIESHEIS. BTORISMTEARA:
(GRERETARE S — |ZERATRUY — GRATEUN | X FBREZIRE x ARELMERY) x LG EHCE
AREFRISANARIIRRES, BATESAXESERERITE,

6.1.6 fRIEEINE

RESURBERIESABIHBIRESR, AT HEERydExtended ApifIIREE LIEERINEMERIES, BARMHT—EI5E
HER.

6.1.6.1 {RBR(RIERINE

S RETTLARERTIEY 3R EFRBEIGAILEE, HEIRIEIHERNLRIES, MXEZREESHRIES. A5 ENER
HEEYN.
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1 virtual double getMarginPerLot(const YDInstrument *pInstrument,int hedgeFlag,int anyDirection,double
openPrice,const YDAccount *pAccount=NULL)

ERTGERRISEINTR:

8% yizl):|
pInstrument BLIEE

KRS,

hedgeFlag YD_HF_Speculation=1: &,
YD_HF_Arbitrage=2: E#l, REFSIF.
YD_HF_Hedge=3: E{F

anyDirection ~ 3ESE75[E, BILAMSFIYD_D_BuyskYD_PD_Long®7=<E, YD_D_Sell&ZYD_PD_ShortZR<sE

HR4BYDSystemParamr (Name, Target) /3 (MarginBasePrice, Options) AUSEU{EREERIVNE:
YD_CBT_PreSettlementPrice: JRZ&EERIELELN, openPriceZoil
YD_CBT_OpenPrice: {#FopenPriceigElIE

openPrice YD_CBT_LastPrice: R&ERSRHMN, openPriceFoil
YD_CBT_MarketAveragePrice: 1RZ(FRMIZTIIMISN, openPriceFoil
YD_CBT_MaxLastPreSettlementPrice: BEERSRHNTIMEEEMNIIAE, ZZENIHEHIAMRE/I0RT,
EFARFLEELN. openPriceZoY

pAccount REANULL
AR E T ARSI FHS AR E TR BEAVEINRIES, HEERINIEEHAPIREN S EBTEEN.

1 virtual double getOoptionsShortMarginPerLot(const YDInstrument *pInstrument,int hedgeFlag,bool

includePremium,const YDAccount *pAccount=NULL)

EREEFRSEINTE:
| 7Lz}
pinstrument BLOtEE
‘RS, BERSSRERNRZZFTEN AR,
LSRR BRI
YD_HF_Speculation=1: #&#,
YD_HF Arbitrage=2: EFl, REDSMAYHE.
hedgeFlag
YD_HF_Hedge=3: E{F
REHAIN R BTN T
YD_HF_Normal=1: Zi&
YD_HF_Covered=3: &5
includePremium EAHREEEFIE
pAccount WEANULL

6.1.6.2 IFEHFIEEIXE

UTRITEALAEEARNNMEFE G NSNS F RIS, IRFEFRNFC-ENRISFTEEITRUFEE, NTHERETRE
RNORIEE., SRBFRIESHEARRE, iAJopenPrice FRZEIYDSystemParamBysZig, it ERITRAINTSERERNESHT
openPricefSEAMNME.

1  virtual double getMarginPerLot(const YDExtendedPosition *pPosition,double openPrice)
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6.1.6.3 HERIESIXE
UTFAETLIRE M AEENES, REFERNNEEIEEEN, TS SAAEIRRESEHEE,

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

AT AET LSRRGS CIRAESCMAMALS . TARESMESEES, A6RIEES = ZRAES + ARRRIES — TAMRIES:,
HohAARBREES S BIRlegMargins[01fllegMargins[1], TAURESEARTTEZARENE,

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

6.2 HSRIEFEIRE

HTERZMEATRESEZIRNEZE, AXABTE, FEESIRZAMERE.
ZEAGRIESEESCTPREF—H, TSN BESRIESEETIERNESES.

6.2.1 tASFRIESIRELERAES
6.2.1.1 IFRERIESRE

SEFRRESEN, ZCHERZMESRIESHEN ERIRBERISRY (BEXT1) BEMREERTFERES, LMEES
WinRiER FRXE. ERMESRETRRERISELATINIRERnL, EREASRIISERYD, REAFRISFIMRETHS
RIESIRE E, IRBERIESREMCTPEYIEIEFEEMRME, AEYDAccountMarginModelinfo.MarginRatiofkEX, #AJsChY £,
FEENIKPASFRITE S,

Eit, AESRIIESEEF, RESEEASRISRENRIEES AT
BRE DL S = RO RES x BRERIES R E

6.2.1.2 FEHIE

HLOESRESEEF, FONARREIERIES, EHNTRRESNEUBEFCIBIRLES, MEEREEx, NLZARM
TR ORI,
T ORER AT IEHZAESREITFCIRENESNENARE, ZSHNCTPEYIEE ZIETR, &
YDAccountMarginModellnfo.CloseVerify$kEX, #2ARaJsCRT Hi7, FESRKAEHSFRIESSE, BRsgEiEaT:
e YD_CV_NotVerify: A&
e YD_CV_ Verify: o8&, MQEZEIIT:
o YIREMNITARSIEM, TICHTBAREREENT0, WSS, BNBEHH
o YNIRASRIESEEEILRIIBEISHERTGE, WiET, BNGEH
o WIFRMBRIREESETAREATETO0, NEY, Bl EE

6.2.1.3 iEMHEE

HOESRIESEEF, TREZASRISEENRFEEIREENERTEE, a0, ERSPBMIFREEMA, PF. SR, EZ
AU BRI EE(UFEAMATIPFRAN =R, EFSEENCTP B¥IEURE TS, AJ7EYDAccountMarginModelinfo.ProductRanges&
B, 8pAnIsiay Hp, #ESIKCESRIES S,

ETASRISERNTS, ER2LEFREMRNTR, PAGRERRTSEI RN,
6.2.2 ABrIEFSPBM

TESPBMAREEEIAIER |, HRIECTPEEIEAHNSIZEREMIEITINT.
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6.2.2.1 GREMIRES

RARSPBMITERRE!, IREBRTARER MRS, JBRISERE, SR~ RRIRFTASLERIMEZERITIOLGIntraRateY<18F, HIUL
HREMINRIES. REMIMRESAITERT:

HRAMIRE S = (RANRIRES: — min(L3OIES, LN OMIES)) x (1 — IntraRateY)
AT SBESTELORIES HSPEMIRERET, HERMTIRIS. RRISTHNEARHOINS.

5 A EREN, HEFFRIENSMAT ORI AlintraRateZ<0.5AMBETF=4 KT, BEFETERSZ, BERISPBM
EFSHRRBXMER, EEARLI,

6.2.2.2 EEKIEE
ERORIS, AMASPTISERT TS LEORERR,
6.2.2.3 {TRURIES

AT ERIBHIRGT B TS, TREXINANFEAETEIPRINMETR, RSN EFETZINEFC. XNTTNHE, FEE
FHATRURIES.,

FPRURIESE = ATBUTH0 < (FRA B 6 T IRIE S + F2IRHESS ST S IR (R )
AR T RIE S = BRERIES R X (HLRE < MESHAMN x WA RIESAAE + S 2008 < MES N x SLRARESIRE)

6.2.3 KXigFRule
TERUIREIEEIAORAL |, HRIECTPEE SR SIBIBH RIS TN T,
6.2.3.1 ITRURES

AT ERIBHIRGT B TS, R FeRELNEMIEASRIIS. 8FTRRIEEA0.
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7135
7.1 3Z§5R94V S5
7.1.1 e

REBEIESEREANES, REFULIBBIRPIES EMEMEINNRZ. JUBRTRBIESIN TR,

1  wvirtual bool insertOorder(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;

7.1.1.1 Hi@Eikeg

B AR EIEAREIESinsertOrder, MNRiZFERElfalse, MRBBEIMEERIMES KL T T,

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

EARTTERISENRBT :

ol FEB 588
YDInputOrder YDOrderFlag ESYD_YOF_Normal

EFRBRS, BEERRTESTREFRERS, REETAASREMEIRIIN

OrderRef

YD_D_Buy: 3£

Direction
YD_D Sell: 3£

N FEBESL:
YD_OF_Open: F&
YD_OF Close: 6, ERATIFLHIRFIREIRAT. &E LHARTAIBEIRATERSHAIE
YD_OF_CloseYesterday
YD_OF_CloseYesterday: EREG, 1&AT LEAFRFIEEIRFT. BEIE EERRRFNRERFR{(ER
SHEIYEYD_OF Close
OffsetFlag YD_OF _CloseToday: &6, &RF LHBFRFIRERAT. &I ERBRTIREIRFT{ERS
#HAWEYD_OF _Close
WFESEL:
YD_OF_Open: BERSHAGHE
YD_OF Close: RRISFAEGHE
YD_OF_Open1Close2: FARBEARR
YD_OF_Close10pen2: EAREFFAHR

YD_HF_Speculation: &#l,
HedgeFlag YD_HF_Arbitrage: EFl, [3EHERr
YD_HF_Hedge: E{®

YD_ODT_Limit: FRINER
YD_ODT_Market: i E
YD_ODT_FAK: FAKER
YD_ODT_FOK: FOKE

OrderType
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FER

Price

OrderVolume

OrderTriggerType

TriggerPrice

YDInstrument

YDAccount

He, BERFHENXRIESKELOrderType @27 fis
B, UTAZITRBAPRIIRRSR:

1588

BEME, MEFREBITIKEMEIRIRE], AN

FEeH=E, SEILLTRS:
FRegE TS LIMaxMarketOrderVolume, MaxLimitOrderVolume
FEYRFSLHIMinMarketOrderVolume, MinLimitOrderVolume

TEEBIRFCERT, TR ERAIRREERASCIUGHIRCE

A eE

YD_OTT_NoTrigger: Fcfihksk{t

YD_OTT TakeProfit: 1-Zfih%

YD_OTT_Stoploss: LHRfit%
SRRzl - e )y 1=

AN

IEEXZ AL

BENULL, FERZSRIAPIERKF

SREFMAS, HNEBNRBMEERINIBIATESEENBEHITIR

Bzl 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
S F=ZEg=E]] :
SHFE_FTDC_TC_GFD SHFE_FTDC_TC_IOC Rl SHFE_FTDC_TC_IOC
imi o SHFE_FTDC_TC_IOC -
SHFE SHFE_FTDC_OPT_LimitPrice SHFE_FTDC_OPT_LimitPrice ) SHFE_FTDC_OPT_LimitPrice
SHFE_FTDC_VC_AV SHFE_FTDC_VC_AV SHFE_FTDC_OPT_AnyPrice SHFE_FTDC_VC_CV
- - - - SHFE_FTDC_VC_AV - -
bCE OT_LO OT_LO OT_MO OT_LO
OA_NONE OA_FAK OA_FAK OA_FOK
o FID_OrderType=0 //pR4/ FID_OrderType=0 /BRI FID_OrderType=1 //T5/ FID_OrderType=0 /By
FID_MatchCondition=3 //Z4HE FID_MatchCondition=2 //BPRIER ARAE FID_MatchCondition=2 //BIRIERS BR3Z FID_MatchCondition=1 //BPRS RIS
GrEX oT_LO OT_LO OT_MO oT_LO
OA_NONE OA_FAK OA_FAK OA_FOK
OrderType=Limit . OrderType=Market OrderType=Limit
Scz=ME=EJ =] 5
S TimelnForce=GFD T3k, HERUERHYD_ODT_FOK TimelnForce=I0C TimelnForce=FOK
OrderType=Limit OrderType=Market OrderType=Limit
SZSE TimelnForce=GFD 4, BEANERAYD_ODT_FOK TimelnForce=I0C TimelnForce=GFD

711

MinQty=0

2 {itEREp

MinQty=0

MinQty=OrderVolume

HERBTLURERABT 16 MRE, JLIRREFZRENRENTER. SSXEREERPEL, HERBBREEHFAS
7, FENHTHEERERMERE. TEBMN SIS EHITOHT

o BFIRAERN, HERBIARETINRDAPIERXE, EEFEEHERBSPERIFIUSAEHTAE, MEBRBATLIE
BF—IKEIAIE—K, WTRBENANBRES, MEERPE—IABERAL, KEREER

o tEEEKE, HERBHEIMFRIIMERN, X525 MEBREMMEEEEARER

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

WERPEIAIEMINIRErue, EPOHEEBAERMIREIfalse, SEIBTTENT:
24 588

REAIKEL, BREAREEBIT 165K

REPHA, SELIEHEHE—XN

unsigned count

YDInputOrder inputOrders][]
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o 1588

YDInstrument *instruments[] RIEYHEFEE
YDAccount EENULL, FRRFEFRZERIAPIEREMKS

ZIAEEREHERRE, YEKRPALESH SEERASEKIRAANES R EEE: EKIRPHRINTES, BEM
RN B F AR ANEEEFNERWMEARER, ENAHEREERTI A2 NEERAOLE, Fit, #HERPNER. BR
BSEERBIER, ITISBSRERENE.

7.1.1.3 FiuXiEiRS

frydExtendedApith, IEINT —FRIEZFIRNEFHRENIES, XEISSHEENMANREIES LM T At CHXERE, MR
BEgNE, NWeEZiRRfalse, HIRFEEREEYDInputOrderdfJErrorNofkEX. HLLRIGIREIES, HIESREZHIEENIEI=E
B, AXERBEESATAERIAERBEETUXMBEIEERSRCHNENE, MHATSEAHERNRZERE, ERIMNAT,
thEINEFiRRBIAEFFHE. BLt, BSRIESAMERERERENREES.

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

SERASHB XAz EARY, YDInputOrderdfJOrderRef@HAPIEIT I FHIAYRES, BMERFLE0rderRefli{E, thEWAPIBSIR. 1Z
OrderRef4REB#HIFI B TydExtended ApiFRIZ(HANERE SR, AIAMKIZIRBRALIFSIERES. BB ESEZ1EE, B
AEREIREE, aTLAEEARIYDInputOrder.OrderRefrhikEIARIREAEEFAAYOrderRef, WNERGERWHI, BEEERILAE
YDInputOrder.ErrorNos R EIHR ER X3RO IR A,

B ARG ERREAMR—EREBIEENNEEE, ATRERRTIATRE:
o ITHEKMIRK, HEMEFRFIFECRESIRESHINA—, SEEFRESTEEBEEERENER
* KRBEFEASNMRBER—NKFARS, AR AR RIER BN SEESIEERNAER
o EDNITEEREEGIRIEE
ERFHEXZAIEIREAESCH, RELMBINEEEABEHRE, XSHERBEESRIVTIEITHERER.
RE WA LERIATES RIEEMAMRE:

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

7.1.1.4 {REREHER

FrEEmEEERNR Z A ERER S B notifyOrderiRE], IZIEHR/E, &YDOrder.ErrorNo/90, MAZRRIEFBAVRREIRANIE, &
YDOrder.ErrorNoB3E0, MiRFREIRAVIREEEIRAME,

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

EHRBBIEENENEHARSAREE, ERERZZHERE, RIANMER TERASIREEREERN., EREEETLISELH
FIFHEEERIIEELBHERER, FTLUBITEEYDAccountdAccountFlag &g E 7 YD_AF_NotifyOrderAcceptSREIMESEIRES
FHERIN. EREIRAILUEAESINERT A EIRBRAIFIEE, B OUDPIRBEEXIEE T FERANGFIERAIIUDPELR. EREIR
EidnotifyOrderik[a], EOrderStatusAYD_OS_Accepted, PRT OrderSysIDFinsertTimeRkM#{ESr, Eftt==ERIICIEREE, =JLUE
FIRBUERA. BRANMTIARAT. I HIRTEISE eSS, EftbfERinsertOrder Ry RIS SIREBAIESINEIE S EIR.

BUKEIZZAER, BEEESRELNEREE BT notifyOrderKiXREAMEIR, EHRAVRS. BENIRFSZBMEMRTIERX, FI
YIFRLEZ ZRTFAKER, FOKEAARZIREYD_OS_Queuing RSB ARABE—MESIREAENR, BAINIPESAMEIRNBMNREERENRSE
SRR EEBA A ANEA R B — 1 2 AN EIRMASETITRIER. RZMMRBEASRERBRIRITH, BEMNETNEZ
17h. BRIERZEERRZITERSHREIRNEKZZERIRBINSIIRIER, B, REEEFARBEFIIEAERNTRZM
MNER T, MEEHEITCLUENTHHRBERIUFEREIERLE. RPIPRSHEIN TR,
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ﬁ)‘ YD OS AllTraded

/—){ YD_OS Queuing l<r
.—){ YD _OS Accepted ’

‘ YD_OS _Canceled
/r

>|| YD_OS Rejected

notifyOrderfGiREIIISEULBAIIT, MYDInputOrderdisEIR)FERARBENA:

28

YDOrder

FE
YDOrderFlag

TradeVolume

OrderLocallD

OrderSysID

LongOrderSysID

InsertTime

InsertTimeStamp

CancelTimeStamp

OrderTriggerStatus

AR
EZEAYD_YOF_Normal
RENEITHRZE

BEARIRS, AHRSNITHRRIFERSR—RS, SHEUEX.
ERENEMIESIRN, MEFEHEEMRE, WKL

MTFHEERZT, ARZFMEENRSRES

MTIERZ, NESERNEURZITRBRS, ERNELHNRZMIRBRSIE
2N

ERZATRBGRSHEIIOrderSysIDRIRAIKE, MESEEED

MTHIEER B, ARZFMEERNRSRES

MTEERZ, NESERNEULZITRBRS, ERNELHNRZIRBRSIE
SN

FEBRRZIRERS, REBEEE

MNZRZBEFE (1752) FEREMNBERIRE. BESELIT6F:

W21 5% 3600%(21-17)=14400

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

[B—H#£9/5%E: 3600%(24+9-17)=57600

IR AR ARSI EIRAE AR 2 Iy dUtil. hehASstring2 Timel DAItimel D2String

MNZRZZBEFE (17=28) FREMBERNZENE. BSELUT6F:

®EE21 FId5002=F) : 3600%(21-17)*1000+500=14400500

H#29/5002F): 3600*(24+9-17)*1000+500=57600500
E—H#2951500=F): 3600%(24+9-17)*1000+500=5760500

SIARY BB BRI ERT IR RS HAFE B & Iy dUtil.hRRSstring 2TimeStamp#l
timeStamp2String

NzRZ B R (17x28) FIRBRNENSERE. BFSELUTEF:
®E21:395002#): 3600%(21-17)*1000+500=14400500

H#9m500=#): 3600%(24+9-17)*1000+500=57600500
E—H#95500ZF): 3600%(24+9-17)*1000+500=5760500

ZIARS BRI ERT RIRVEERIZ A2 Wy dUtil. hrREstring2TimeStamp#(Q
timeStamp2String

REBAAIRTS
YD_OTS_NotTriggered: >kfifik
YD_OTS_Triggered: Tfit&



28 FE i8R

ARSI, ERRISHNL TE:
YD_OS_Accepted: 1E6#%, RetilfEE&ERT
YD_OS_Queuing: BAFleh

OrderStat
raerstatus YD_OS_AllTraded: BRI
YD_OS_Canceled: #88, B&3BRERE
YD_OS_Rejected: 3ZZARTiEER
ErrorNo FRINET R0, RN ZAEIRS
YDInstrument REESZIEET
YDAccount HBIAPIEFHEUK,

BT L. RRAERENRZFHRRAES. BaRE. TNREHAZEY, ZEALEEFERZMREX LR EEEKE
OrderSysIDFERH, MESIERERERESZTHFHERFIEAOrderSysID, EEEARZAELRE, FLUFAUTHIGE,

SHEFydApiFlydExtendedApifdi&EE, TLUEIDYDListenerfinotifylDFromExchangeBIAFEEIRIRERBRE, REURERS
FrifmS REERA SWEILZEENE, EESERZFRZHNASEILEIE,

1 wvirtual void notifyIDFromExchange(const YDIDFromExchange *pIDFromExchange,const YDExchange *pExchange)

REIRISEGRARANT |

24 FB L]

IDZEEY, ATEERYEIIT:
YD_IDT_NormalOrderSysID: Ei@EiREBRS
YD_IDT_QuoteDerivedOrderSysID: RINGTEIRBRS
YD_IDT_OptionExecuteOrderSysID: HRfTIIRE RS
YD_IDT_OptionAbandonExecuteOrderSysID: HItUFITRIRERS
YD_IDT_RequestForQuoteOrderSysID: 1ENIRERS
YD_IDT_CombPositionOrderSysID: A&IRERS
YDIDFromExchange IDType YD_IDT_OptionExecuteTogether: &HITRIREIRS
YD_IDT_Mark: E&IRERE
YD_IDT_OptionSelfClose: HASS HimS
YD_IDT_FreezeUnderlying: IZESiESHEIRS
YD_IDT_Cover: &5iRERS
YD_IDT_TradelD: F{324mE
YD_IDT_CombPositionDetaillD: H&IBMHHRE
YD_IDT_QuoteSysID: RINTwS

IDInSystem KIS FREEIEENIDE, TTRESIREMRT

LongIDInSystem KIS ZRERERNEEEIDE

IDFromExchange RBFARENIDE, BRAKE24FT
YDExchange RBFEEt

XIfEydExtendedApifRRE, EAJLAERgetIDFromExchange B ERARERS, BRRNHERAANSHIIS YIS ER, R
EIRIRAEIDERAIKE /2455,

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

7.1.1.5 ¥ EiREEEHR
B EEFR T YDExtendedListener, BRARILAEE notifyExtendedOrderfELA FER FEUEIEIR :

e notifyOrder[Eli@RY, TICRIEMIERTRBIRIRE, TiCIEEERTRXZRER
o LYDExtendedOrder EHIE B (HAZLAT
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o Mf#EHcheckAndinsertOrderiREB &iEING

1 virtual void notifyExtendedorder(const YDExtendedorder *porder)

BFYDExtendedOrder24kF&KEYDOrder, FE{XFZYDExtendedOrderfiEEFES:

FEB

m_plnstrument

m_pCombPositionDef

m_pAccount

m_plnstrument2

7.1.1.6 pE3ZEHR

%88

RGOS

REASEEI/IYD_YOF_CombPositionBEEEMRAENER, MMERASIFCENIE

IREFTRANR S B IS

HRERZEAY/IYD_YOF OptionExecuteTogether&FHTIEIEM, AEFITNNEZNSLNEE

FUBARRTER S @ T notifyTradelREIFLAZEHR, AAZEHRHHIOrderRef. OrderLocallDF10rderSys| DRI FAFFELEI R E,

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

*pAccount)

{3

PRZEHRAGREIEIN TR, SKEBRNFRABES:

B4

YDTrade

FE

TradelD

OrderLocallD

LongTradelD

OrderSysID

LongOrderSysID

OrderRef
OrderGrouplID
Price

Volume

Commission

TradeTime

%88
RBFMREAIANERS
ERXGFRRARSEI Trade DNREAKE, WSEEERD

BERRS, ARSMNIFRRIRFERR—RS, SHEULX.
ERENEMIESIRN, MNEEHEEMRE, WKL

SRR ZIMRERIMNERS

MTHIERZ M, NRZFMEENRFRES

NTIERZ, NESHRREIURZATIRBRS, ERNEIHNRZTRBRSIES
U195

R PR RR ST OrderSysI DRIRAKE, NSEEERD

MTHIER B, NRZFMEENRFRES

MNTMERZ, AESEREOEURZMRBERS, BRNELNRZARBERSIES
WFX

" SEEBRZITRBRS, (RESEE

RRERBIRS
REBFRRAARS
PR
PR FERER

MNZRZBEFE (175%8) B ENREL. BESELTIF:

REI21 5988 3600%(21-17)=14400

H#295%8: 3600%(24+9-17)=57600

E—R#9%: 3600%(24+9-17)=57600

Timel DA ERT EIRIEEIRFE 2 Iy d Util.hepAYstring2 Timel DFtimel D2String
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TradeTimeStamp

YDInstrument

YDAccount

7.1.1.7 ¥ R A3ZEHE

L

MNZZZBEFE (17528) BIRAENEE. BESEIUTIF:

®EE21 FUd500=#): 3600%(21-17)*1000+500=14400500

HE9a5002F: 3600*(24+9-17)*1000+500=57600500
BE—H#Z95500=F): 3600*(24+9-17)*1000+500=5760500

AR BB AT B I ERT (B AYEEHRFE S Iy d Util. hAREdstring2 TimeStamp#ll
timeStamp2String

AT ELIEE
LETAPIEPHEIK

EIRE BT YDExtendedListener, BBATE(EEInotifyTradeEEHIATHEERS BRI EIENotifyExtendedTrade:

1 virtual void notifyExtendedTrade(const YDExtendedTrade *pTrade)

HJFYDExtendedTrade24¥/&EYDTrade, TmE{NFZYDExtendedTradelIEBE=FES:

FEB
m_plInstrument

m_pAccount

7.1.2 ffea

1588
D=ty
R RAR BB 1eE

ILERET LR TS REEIEF AT (OrderStatusAYD_OS_Queuing) AYIRER,

1  virtual bool cancelorder(ybCancelorder *pCancelOrder,const YDExchange *pExchange,const YDAccount

*pAccount=NULL)

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

7.1.2.1 EiEiFea

AILAER TS ARERERSR, MRZEERE false, NiHBAZHAEERIMEALE T HHfT.

1 virtual bool cancelorder(yDCancelOrder *pCancelorder,const YDExchange *pExchange,const YDAccount

*pAccount=NULL)

ERTTENSHRBINT

B4 FEB
YDCancelOrder YDOrderFlag
OrderSysID

LongOrderSysID

OrderGrouplID

OrderRef
YDExchange

YDAccount

L

ESHHERATRBEARERRE

RZATRERS

LREENRZRERS

IEEIREMIRNETERIBIEE, S0rderReffi&{EAAEISEIOrderRefiiEa
REEIRERS, S50rderGroupl DE&{EFASLHIOrderRefigiER
BT Z P

EENULL, FRERZXRIAPIZIKS
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EEE=fEES, SiELongOrderSysID, OrderSysIDF10OrderRef, OrderReflflE AR AIFHRAEWZIEIREIEEE, BaisdE+
SR, EHARR. BETRFT. KPSPR. L32AR. iR3CFr. SZXERKEIRERIESRE, BB TS EREEREIM RS

o B5cHBOrderGrouplD, #OrderGrouplDA0, M4rEEFIRTLongOrderSysIDAYE, BNEEZIFLEOrderGrouplDIFORSEEE :
o #lLongOrderSysIDIF0, MIEFEERIESHIESHILongOrderSys| DI
o FlLongOrderSysIDA0, MIfEAEEIESHIESAIOrderSysIDIFE
e #HOrderGrouplD3E0, NUEEIFEEIEIESHOrderGrouplDF1OrderRefME—HRERIRE
7.1.2.2 {itEdEEg
#EREBETL—REHABRE16MRE, BFESHEEREEL,

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

EARTTERISENRBAT :

s i58A
unsigned count HEASKEY, RZ RGBT 165K
YDCancelOrder cancelOrders][] R EREHA, SRBAEHEEA—IN
YDExchange *exchangesl] SR MEERER TR S ATiEE 8
YDAccount EENULL, FERHRETAPIEREIK,
7.1.2.3 AR
UIRBIERLT), BRABEUREAEInotifyOrdenREESIIRES, BMNESITREREIR.

USRS, TICRIERERBRARRZAEERR, MBI TEERE, BiEEYDFailedCancelOrderdiiErrorNosREUEIER
KWHNRR, BEERZIRPEEATHRZHE CRERIER. EtE, BETEFRERRAMEOIRSRESERENBPESEHS LM
ESHE LR, ERNENISESE SRR MEIRBFCRARE. RBREARKIRTEELMER, MAEREESELE
ETEENE, BEIENEREEWEIREIREIRSERMETR, NERREREBERES.

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

ERTTENSEURBIN T :

24 FEB 1588
YDCancelOrder AccountRef WRFS
ExchangeRef RBETFS
YDOrderFlag HIRRIEANT AR R AVHR BRSREY
OrderSysID RBRERS
LongOrderSysID SREENRZZRRRS
OrderGrouplD HREZAEAEID
OrderRef SRERBRS
ErrorNo A=A
IsQuote EERIRNERR
YDExchange SEIRIBERRT AL B

YDAccount IR ER
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—MRERT, BEAMERERENEESHEFERREAEXIR, BP:

e {FFOrderSysIDakELongOrderSysIDIEEERIEIRFIES OrderSysIDFILongOrderSysID, OrderGrouplDF10rderRefFE X
o {FERAOrderGrouplD50rderRefffiEaRIEIIRFIES OrderGrouplDF10rderRef, OrderSysIDFILongOrderSysIDFEEN.
BLTFIERT, #0rderGrouplD50rderRefEEAIBIEALMEIR S _ LR E R AR :

o R BAMREAERAMERIGEASGBIRERER
o IREHEIREIRE, BEERIBRIRIESEAITESEIRT, BERAMERSIESOrderSysIDFILongOrderSysiD

Ft, HURHEERAMERET, FHREIREEES. BO0rderGrouplD/I0, MiETOrderSysIDakLongOrderSysIDEIXTRIAIHR
B, #OrderGrouplD3E0, MIiE@id0OrderGrouplDF1OrderRef#ZIRT RAGHRES,

BEREES(FEAOrderRef@IIRBAERS|, HUEBES T OrderSysIDFILongOrderSysIDRYEIREEREIRAT, RILASERELAT /5 iA3RET
RZAJOrderReff10OrderGrouplD:

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

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

7.1.3 &%

7.1.3.1 MEHIESFH

ERFTREEINE RGNS RS A, FEESHENECM. FRATTERIISHERZREREIT TS, EALERR
FreERILS, TERTRE.

BRI TS558, FHinsertOrderiE< AR SR RSB HHRIE,

o FE izl:}
YDInputOrder YDOrderFlag ESYD_YOF_FreezeUnderlying, RBBiZIREREMERBIEW S
OrderRef BEFRERS, FEFSEZIERESXT OrderRefiTitiA
Direction YD_D_Freeze: $iE
YD_D_Unfreeze: f#i
OrderVolume IBEEHIEEINESE
HedgeFlag IEEYD_HF_Covered
YDInstrument B IE SRR B S 2UTEET
YDAccount EENULL, FERZHREIAPIEREIKF

7.13.2 ERAFE
BIRIE TS8R, [FAinsertOrderiESHRZILIEE AT CFIFCIEIE.

S ¥ 71
YDInputOrder YDOrderFlag IESYD_YOF_Normal
OrderRef EFRBRS, #Ei55%E 5 REFRXTOrderRefiiaR
YD D Buy:
Direction -D_Buy: 3%
YD_D _Sell: 3£
YD_OF O :
OffsetFlag -OF_Open: H€

YD_OF Close: Y6

HedgeFlag IHESYD_HF_Covered


af://n129275
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LGRS ESRES A T™ME:
YD_ODT_Limit: BRI

OrderType YD_ODT_Market: &
YD_ODT_FOK: FOKE:
Price ESNME
OrderVolume FFEeHE
YDInstrument EERT A OHNING LSS
YDAccount EENULL, FERZSREIAPIZEMKF
7.1.3.3 BiBS&ERER

SRR TFISH0REA, (EMAinsertOrderf§ AR BRI S BILE B E B S BIRIF. WIS, AR SEEEE
5SS, (BRRBRZAFE e EEIss.

% FER i588

YDInputOrder YDOrderFlag IESYD_YOF_Cover
OrderRef BEFIRBERS, FEBFSEZIERESXTFOrderRefiTiiiA
Direction YD_D_Normal2Covered: E@EtE8E50

YD_D_Covered2Normal: F5tEEiE, (UERTFALAT

HedgeFlag IHSYD_HF_Covered
OrderVolume =2

YDInstrument IEES RTINS 20155

YDAccount EENULL, FERZREIAPIEFEKF

7.1.4 i8{#

XIF_EHRRr. BEVRRT. SRR, KA. XBESFT. JEART, AISERTIISEREE, ERAinsertOrderHIXIBMIER. WM RETXIRILUA
MIEL, BNRERER.
LHARR. BERFTEIEMAMANGEEEITE, IR REEEERINEHEHRIENSIRITFEE, ZNEM T EaERERIEMEER

=EEXE

88 FER 348

YDInputOrder YDOrderFlag ESYD_YOF_RequestForQuote
Direction ESYD_D_Buy
OffsetFlag ESYD_OF_Open
HedgeFlag ESYD_HF_Speculation
OrderType ESYD_ODT_Limit

YDInstrument IEERREIMNMRISLIEE

YDAccount EENULL, FEFRZAIAPIEFEMKF,

BEMEYDAccount®fJAccountFlagiZ & T HE&EHRYD_AF_NotifyOrderAccept, NS EASKIXIEREIR,

NPV ENRE, @M EHRNOtIfyRequestForQuote REMMARSR (IEBIRASUEFEEMarketMakerind) FiExl, ZBERS
ToEERN ENR.
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1 wvirtual void notifyRequestForQuote(const YDRequestForQuote *pRequestForQuote,const YDInstrument
*pInstrument)

LA AanotifyRequestForQuoted R [EHS B ATIE,

24 FE %88

MNZRZZBFE (17=28) ZHENETERNTEL. BSELITIF:
R 3600%(21-17)=14400

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

E—B#9m%: 3600%(24+9-17)=57600

PIREEE R AR R R ARHEFE RS Wy d Util.hFREdstring2Time | D]
timelD2String

YDRequestForQuote RequestTime

RequestForQuotelD NS, EIRERETRK, NawEkT
LongRequestForQuotelD  £fEERNANRS

YDInstrument AN &L
fEydExtendedApith, FiXEMT EREANSHGE, FRBENT:

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

R ERRENEYDExtendedRequestForQuote2YDRequestForQuotefd 7S, FE I ETLAEHEEEAMN AT {@RequestTime#]]
RequestForQuotel DIFMRS. HERINERAFEIN, A LRTEBIREINULL,

7.1.5 i&if

PIASTIS LHAFR. BEIRFR. PEFT. KEFT. TTHRRR. XBEFT. L3RR, RRFAAIMmEIRNWLS, IRINTES RESEF T T M rthae
MNZXEETER (EEELSHFFEBEMarketMakerizd) , AJLABIEZSystemParamFfIMarketMakerirEEE LFIEESRES
XIFRININEE, #FESNARSEL

7.1.5.1 EiERN
R LR TIImERERKIRMNE, WRIZRHRE alse, NAARIESHINSRLE T I,

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

ERTTENSEUREBINT :

S8 FER oL}
YDInputQuote OrderRef EFIRBERS, FEESE S EIREHXTOrderReffiE

BidOffsetFlag IHFirE

THRITS

PR RBATROLIRRSHFRRRITSER, BENHTHRE, BRIRARZHTEE
AT HRRIFEN NAEF S

Rt ZBhT: LRTTIRIRTSATLIAR

BidHedgeFlag

AskOffsetFlag ~ ZFFir&
AskHedgeFlag  SEIRIRtRE
BidPrice STNIE, EMBRETFEN

AskPrice SEMNE
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S#E, RIEYDExchange.QuoteVolumeRestriction B A EIHISESEEERRE] :
0 (KFSFRFOS28AT) : BidVolumefAskVolumeZEMD—ANKTFO0, B—PAFETFO

piavolume 4 (chfr. baeHr. FSH) ¢ BidvolumeRIAskVolumesFATO, BRALIFS
2 (LHARF. BEVEFR. XBRSER) : BidVolumeRNAskVolumefiiB&EATFO
AskVolume SEHE
OrderRef EFIRBERS
RINIFE, 1ZFREMNE, JURMKES MRE
YDQuoteFla YD_YQF_ResponseOfRFQ: BESIENSRINMN, STIFHIE LHRT. B8R, K&
& R FHFR. SR, EftSERTENe
YD_YQF_ReplacelastQuote: REMEERIENIRMN, RISHEFIERL
YDInstrument IEEFIRNMIIEZIEET
YDAccount EENULL, FRFEREHSEIAPIEREIKF

ERBIRMBEKXRE, ATHEA—MEXRZANRNISE, ZREESMZBRNERIIMINRE, XEHREAYDOrderFlag/
YD_YOF_QuoteDerived, MIRENBRMNE FE@%ME&% MRBRDRNVREFE—ETERR. (TENRRERFEETIEA
B, HASKRERRZA, BNENRR. BRASEERMETERRELE, MENRES2IEIREN. TEREYDOrderfY=FER
SiRINYDQuote=FRAIKXFEIN TA7R:

SEEEfTAIREAIDIrection BIXIRYD_D_BuyF1YD_D_Sell

SESEfTAEIR IO fsetFlagsy BIRIMIBidOffsetFlagflAskOffsetFlag
SLSEfTEIREIHedgeFlag BRI R BidHedgeFlagflAskHedgeFlag
SLSEfTEREAIPrice 3 BIXT R Bid PricefIAskPrice
SLSEATHEIREERYOrderVolume s BIXd Mz BidVolumeFdAskVolume
SESETHERERIOrderRefER RN BAAYOrderRef
SESEATAIRBAMIYDOrderFlag#BgYD_YOF_QuoteDerived

IfTEREMOrderLocal DIZIREEIRBINFRS, EATEREROrderLocallD—ERLiT4REOrderLocalID+1
SESEATAEIREAMIOrderSysIDY BIXFRZBidOrderSysIDFIAskOrderSysID

7.1.5.2 #t=RiN
HBIRNTIA—RIER BT 1 2B, EiS S EREaE L,

1

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

ERTSENSEUREBIN T :

8% 1588

unsigned count RINEASKE, REARGRIT 125K
YDInputQuote inputQuotes[] REPEH, 5815 EE—FIN
const YDInstrument *instruments(] MR F B MNRINAIZZZ A2

YDAccount EENULL, FoERHBIAPIEEMKF
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7.1.5.3 RN EHER

FrE e EERNR Z RN EIRSE I notifyQuoteikE], WEIEIRE, &YDQuote.ErrorNoA0, MHIZRRIEFAMRINEIRLIE; &
YDQuote.ErrorNo33E0, NIIZERERAMRIN EIHRALIE,

EIRNEMY, WRZWEInotifyQuote; HRINAMLI, MEILATEIFRLAEEN, Hep:

e notifyQuote: BMRNBRAB—IER, FRRZBAMEEWEITIRNBER, AMRESnotifyOrderZ [ARIRFF
e notifyOrder: ERMITERBINSREZURSWEZELE, EIRSHEEERSA

e notifyTrade: FEIEERBAVRIT, BRRNEMRERSEARENR, ATLABEE OrderLocalIDXREXEIfTAIRE, ATLABES
OrderSysIDXELBIRIT &

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

5igEERZL, notifyQuotefinotifyOrderfIFSRZBAAEMITABX, Fitl, EREINILIRNG, FERTEREIRINY
notifyQuote/SIR[EIFKiTAIREAINotifyOrder, M _EERRTSDIREIFGKATAREAInotifyOrder FIREIRNAInotifyQuote, RBFMZHE
BASFERNEIRATA, BERGERNNEZTA, BEit, REEEFARKEFNBAE KR TRZANERTA, MEEMEIL
I LAKEMET R e R IR ER R EARAL TR,

Hrh, notifyOrderfnotifyTradeEEiEiREE, notifyQuotesAYJYDQuote2YDInputQuotefJFE, PR T HE#AYRealConnectionIDF]
ErrorNo, YDQuotedri4=EalT:

o FER L]
YDQuote QuoteSysiD *_—L’|ErrorNoﬁgYD_ERi{OR_lnvalidGroupOrderReﬂj?‘, %ﬁ%ﬁﬁﬁéeuﬂzﬂ?g%‘j{
OrderRef; BUFRTRINWS, ATHEIRN. EXZFMREEER, WEHERT
BidOrderSysID SLHRANAIOrderSysID, SEERIIRMNET N0, ERXRZAMREIEER, NRWERT
AskOrderSysID SEIRMNAYOrderSysID, EEBRARMNATF0, ERFBFMREEER, MARERT

2YDQuoteFlag/AYD_YQF_ResponseOfRFQRT, iERTIREIMMNANEINS, &

R F 1D .
equestForQuote M0, BXBFHEEEREK, NS

LongQuoteSysID SRENRNMRES, FTEIRMN
LongBidOrderSysID SREERISERINAIOrderSysID, SEEOIRINET A0
LongAskOrderSysID 2IRENSERMNAIOrderSysID, SLEIIRINTET/I0

SRS YDQuoteFlagsYD_YQF_ResponseOfRFQRY, iBR T SisEHIRE

LongRequestForQuotelD A .
gRequestrord WAL S, B0

YDInstrument RINELIEE
YDAccount LFIAPIEHRIKFHEE
7.1.5.4 ¥ BIRINENR

EIREFER T YDExtendedListener, FRATILAUEII notifyExtendedQuotefELA NS R FLUCEIENR :

¢ notifyQuoteEJERS, FTICRIEFIRMEREIRIRIN, TICIESIEREERZFER
o YDExtendedQuote EHIEIEEHTZLAT
o fFEMHcheckAndIinsertQuoteiREE B &iERKINE

1  virtual void notifyExtendedQuote(const YDExtendedQuote *pQuote)

BHFYDExtendedQuote244#&EYDQuote, THEIXFIEYDExtendedQuotelIEB=FER:
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FBR 1588

EREI AT IR R E B E AT
BidOrderFinished HATEIRRERE. £k, IEEINFIANETHK
EIRNTEN0, NEEHEIASE5TH

SERRNI AT IR B ERER
AskOrderFinished HATEIRRERE. £k, IEEINBIANRETTHK
EIRNEE N0, WEEHIANETTH

m_plnstrument BN ELIEE

m_pAccount BN BRI A EIEE

7.1.6 RN

REEALUER TS ERIER TS AIRA .

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

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

SRERT. KEAT. THIRT. E32FR. RSATSTFHRRI TR BRI TURRIRNOARMAI—IA, EHART. BEIRRT. XBRSFTASZRS. BiENTAE
RBIOSREERE, FEEHENENRE. SHERNEI, BEiTERBNRSBRERIENotifyOrder, THZBERANE
notifyQuote,

7.1.6.1 EiEEHRN
AILAMER TS EREIRERT, iRizREGRE alse, NiRBAZIESRIMERET .

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

EARTFERISERBBAT

S8 FEB 588
YDCancelQuote QuoteSysID RBFHRN RS

LongQuoteSysID SREENRZZAMRINGRS

OrderGroupID IEEIRMATENNSLIEE, S0rderRefEi&FERARISCIIOrderRefiEiiRN
OrderRef 50rderGrouplDEE& SEFARTSCEI OrderRe RN

YDExchange FHRERN RO B FTEET

YDAccount IHENULL, RERSRIAPIERN,

A =MEIRINT,, BiELongOrderSysID, OrderSysIDF10rderRef, OrderRefifiBaAR AR EWEIEIRAIEE, Baisds
&Fr. EEAFT. BEIRFT. KRFT. E3XFr. iRACFT. ZIAEENEIRRIESE, BRI MBEREER ARSI :

o BESHIHTOrderGrouplD, #OrderGrouplDJ90, MIZLEHIKTLongQuoteSysIDRIE, BNEEZIF4:0rderGroupl DIEORYIBEE
o #HlongQuoteSysIDIF0, MUERREIRINTESHIESAILongQuoteSysIDIEIRANT
o #HlongQuoteSysIDIDAI0, NIEREURNIESHFIESAIOUOteSYysIDIEHRIN

e FOrderGrouplDIE0, NEIEIEEERINIES HOrderGrouplDF10rderReflE—HAEAYIRIN
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7.1.6.2 it =2FURMN
HEBIBNTLA—RMERAEIT 16 MR, EUSME S SRS,

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

ERTSERNSEUREBIN T :

ol 588

unsigned count BURINSKE, mESAEEEIT 65K

YDCancelQuote cancelQuotes][] BIRINMEREEE, SREMAEHEEAE—IN

YDExchange *exchanges] SR FE MR E R ATENR S AT EEHEE

YDAccount BENULL, FERZREIAPIEREKF
7.1.6.3 BURMNEIR

SNERABIRAN AT, M@ notifyOrderBAIREIZMTERBIPRTS, HER, BEHRNMIIREEnotifyQuoteENf,

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

WNSRHEHRINEM, M@iEnotifyFailedCancelOrderEEiREREIRSE., IWATRAGEYDQuoteFRYErrorNoiEERRE. &=, Fk
TARERRMNAMERESIRESRENRRMESESE LTIESAT EWN™IBNE, BERRIMREENERIRMAWEIIRATFiCH
BE. ZXSREARKRFEIRNMAMEIR, MMERRMESKEREILBIEIG, BESERBREBIEINBHRMIKSEAIE
&, WERRERIRNES.

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

ERSERNSEUREBIN T :

£ FER 588
YDCancelQuote AccountRef WRFS
ExchangeRef REFFS
QuoteSysID RBIMRINRS
LongQuoteSysID LREENRZHRN RS
OrderGrouplID HREGZIEAID
OrderRef KERERBRS
ErrorNo RS
IsQuote EEEIRERMN ER
YDExchange HRBERRTER 2T
YDAccount HIR AR

—RERT, BRI AMERE R EE SR ERRIIEEIR, B

o {FFIQuoteSysIDEEE LongQuoteSysIDEFRINAIEIRFIES QuoteSysIDFILongQuoteSysID, OrderGrouplDF10rderRefFTE X
e {#FFI0rderGrouplD5O0rderRefEiRINAIEIRFIES OrderGrouplDF10rderRef, QuoteSysIDFLongQuoteSysIDTEEN

{BELLMERT, {#R0rderGrouplD50rderRefEiRMNAIBHRIN KM EIRS IR ERAR :
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o HRZFMRERIRERN KIMERISASEIRETE LR
o IREMEIREIRE], ERURMNIHBEIRIESHEITESEIRN, BN AW ERSIES QuoteSysIDFILongQuoteSysID

FEltt, ZEEIEERN M EREY, FHREIREIEENAN. FHOrderGrouplD/90, Mi@iEQuoteSysIDakLongQuoteSysIDIXEIRTRIAY
RE; #FOrderGrouplD/9IE0, MIiEIFOrderGrouplDFIOrderRef#kEIRIRAGHRER,

BRERBEREAOrderRefEIIRAZRS|, HUWEPRS T QuoteSysIDFILongQuoteSysI DAEIRIFURINEIRAT, ATLAERLITITiARE
SIMzAYOrderReff10OrderGrouplD:

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

7.1.7 {RIRTREA

LHERRR. BERRR. KFSFR. ABESAT. hERT. E3RFT. IRSIATSTRHRMNTREANSS (LURFED) | IR LABS HERN TRE ZRIBvERE
LWRRINT, FTLUREERIRE.

ECTPrR, _EHARTFIREIRFTF ETRERRAARRE. flin, EMHEE10FESUFT, EeHF8FAHRIMERIBR T, %iMhH
AR LB N8 FAURMN BSEIMIRE AR BAIR. (ERATERMRZAMCTPHASHFEFCTEAERNL I, Sk
FRAIBEIRATEYF BTSRRI TR —IRBAD, RS AEMERZMIASIFERNTFCTREAIEE. BHis, SER
RINFITRBRNBIFEFHRZANTIFCER, MALSERITH, i, REHEE10FESNRFC, AEEF4AFIRNESR
BB T, ZMmhE A LAER N FAFAHRMN B SCIRE AR EBAIRER.

REERINRNSRNE, TLMERAEERNATTZERRHIRG, EERRER T RBREM—XIRN T EER, FLE
SERNAERNTEXAS.

PEMAFESRRERN, BALBIES MR, B, hEATRREARE, e —RIuEER =M. FEEEMZS
PSRBT RRIRNTISEREAINE, B, ZARRPRSHFAITRERFREBRE, RNAT, WRYDQuote.YDQuoteFlagiRE Y
YD_YQF_ReplaceLastQuotetrifi, MFRTRMERE—R, MRFRE, WRTANE, BSFESRRERN, ZARHRNBRESER
B, MAEEIIRERTT U,

7.1.8 HESHEHES

KFSf. THBRr. E32RR. IRREMSBERLRIEESIS, RtBdERESRHONERES. MEAEREGNREALRIES, B
NiBSERAGFCMBRILIE.

XSF RS EART, SRENSHITEIMERASHT, AUFRRXERFeLTESKS. NRETEFFCHFEEREASHEE
XEFEEGH, ILMERAGESTUEAS. FOrf, KB BrESEHFE, THEREA.

TR, EENERSEMAGRIIE, EAFERIERS, BEARMESIRERIINFeRATESRS, P
Rl (AELKIL) BABRIES. FOrd, MEAGENRE, THRFLHE.

T LIRSS, SENA2EMES, REEETETASIESHITAS. FOit, LRSS OMciFE, AT
B, LTEGHFETERTE.

DIRE T IMARNGEREAEIES, DilE:
o [R4$ES: ydApifllydExtendedApitI B EILAIEAinsertCombPositionOrder KiERABSFIREISS, ydExtendedApifgFAF
ALLAEcheckAndinsertCombPositionOrder & B4 B SFIREIES
o BiE<: ydExtendedApiHIAEFEILLEautoCreateCombPosition KEEEHmNESIES
o BiTH: =TEmEATIEydAutoCPENAZASRIES, ZTEAUMXE FHEERRLHERN.

7.1.8.1 BEES

ydApiflydExtendedApifg FBFETLABAinsertCombPositionOrder KX FAEHSTIEEISS, ydExtendedApifIFBFEILAER
checkAndinsertCombPositionOrder RiX[RAEEFRAISS. SHMEESHAEN, REESRETRANEHRE, BREEILUAE
RARRLAREREREEASHINES, MEREESEEE—IFRASHIES. AN, BaiESHNBmIESRETRERESHR
1.

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

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


af://n129781
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checkAndInsertCombPositionOrder5insertCombPositionOrderf9££ 28R, XBIFEFcheckAndinsertCombPositionOrdertg
SginsertCombPositionOrdert&N T APRXI NS EHIE T RERE, WRERERELEM, McheckAndinsertCombPositionOrders
BiFREfalse, BIRREEEZRYDInputOrderhfErrorNoi B, MAREEHFIERNERREEIR, XEEAHRESRE:

o STEPE. BIRES. EANBIONES K
- REERBNBONTES, ROERBOEAELHORTRA

APIAE A EE R LU AFBRAS EAMHEERRAE, EESEESMEIES HIEMFUMIFHE. FREESIESTHIFR eearRE
5<, EHEERER EEAREESHydExtendedApiFIFEREE#HAcheckAndinsertCombPositionOrdersE &R HESHES.

insertCombPositionOrderfcheckAndinsertCombPositionOrderfiiER /A0 A,

S8 FE i58g
YDInputOrder YDOrderFlag IEEYD_YOF_CombPosition
OrderRef EFRBRS, FiEesESEREPXTFOrderReffiYiBE
. YD_D _Make: HBE&
Direction
YD_D_Split: fi#4R
OrderType bi=[0]
HedgeFlag ESYD_HF_Speculation

AEEELRERANSEE.
OrderVolume HENBERBENREFRBSIHTOEHATHENE.
AN EEERASIFOERTRANE.

CombPositionDetaillD HEPMID, REHE LR RFRENSEES, HittiERIE0

YDCombPositionDef HAENESRESISCENIE, BEEERESEHOE KL
YDAccount EENULL, FERHRIAPIZEFEKS

PERINEERNG, SECLATEEROEHIREE.

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

7.1.8.1.1 I EBASERR

B8 EFH T YDExtendedListener, BRABLAEIEnotifyExchangeCombPositionDetailZELA i F U EIH S BEMAENR :
o RWAYASBMEIEN, BFSIOVERESES
o HASHERBUSSHRINSEAS PR TR

1 virtual void notifyExchangeCombPositionDetail(const YDExtendedCombPositionDetail *pCombPositionDetail)

YDExtendedCombPositionDetail 9&5¥aNE S I HUEFE SE G,
7.1.8.2 B&iiES

XJFydExtendedApilIFEFTS, ASEIBER TaILAJARautoCreateCombPositionskBal5eEs. BRl, BaE<SRSFARA,
HARR, M LXFARSSATYESF CRT RS CHRAE, MREVRERREES, Bit, WF EXMAIRZANASTIRE, EEEFERR

&5,
1 wvirtual const YDCombPositionDef *autoCreateCombPosition(const int *combTypes)

&k autoCreateCombPosition, &ESZBcombTypesiEEHNEEERINF, F—MESZEETIRER

YDCombPositionDef.Priority (#M/NERELHREE) BENMERIIF, ZF—IRERLUESEE, —EREELESHEE, M
RIEBEIESIMES. BER, BRAMautoCreateCombPositionfZRSES—E, TELHF, TUA— M EMILERE—F
MNERFEERARE, NRKIFEESIFCHAERIIN, REREREAENERAGHCEN, NRSEHRIZEHEHNT


af://n129854
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€, REUREINULL,
autoCreateCombPositionB9VERT £ R,

24 1588
const int* FESHAGHRBEE, UER, AaRBHAINFZENREES.
combTypes LANULLES, BUANRIBRABEATEERASIHCRERIINY, BIMYD_CPT_DCE_FuturesOffsetZ|

YD_CPT_DCE_SellOptionsCovered

EERIEEENE, SEEATEEEOEHREE.

1 virtual void notifyCombPositionOrder(const YDOrder *poOrder,const YDCombPositionDef

*

pCombPositionDef,const YDAccount *pAccount) {}

7.1.83 Bf§IIR

BHIZARM TIRTRIEMAS T BydAutoCPEHRRE R, X TRESHwSITEY, BiEaikiR—EraaRERTLIESHF
BHAKXEGIES. £TydAutoCPEESIREISAIGER LNAME, FHEFREEEBAPRAXASGIES. HTS5EMESKIUER

HIRE.,

ydAutoCPERSZIFKEFIB AR,

ydAUtoCPRIBREE STy dACP inifI I -

N O v w N

O

10
11
12
13
14
15
16
17
18
19

20
21
22
23
24
25
26
27
28
29
30

AppID=yd_dev_1.0
Authcode=echf8f06469eba63956b79705d95a603

AccountID=001
Password=001

# time ranges for auto combine position , can be multiple, no such setting indicates selecting at any
time. Default is no setting
TimeRange=21:00:05-23:29:55
TimeRange=09:00:05-10:14:55
TimeRange=10:30:05-11:29:55
TimeRange=13:30:05-15:29:55

# refresh period, in seconds, default is 10, must be greater than 1
Refreshperiod=10

# directory to hold Tog files, default is "ACPLog"
LogD1i r=ACPLog

# Comb positions types to be processed. If not given, default is all types. Optional values are as
follow:

YD_CPT_DCE_FuturesOoffset=0
YD_CPT_DCE_OptionsOffset=1
YD_CPT_DCE_FuturesCalendarSpread=2
YD_CPT_DCE_FuturesProductSpread=3
YD_CPT_DCE_BuyOptionsVerticalSpread=4
YD_CPT_DCE_Sell0ptionsVerticalSpread=5
YD_CPT_DCE_OptionsStraddle=7
YD_CPT_DCE_OptionsStrangle=8
YD_CPT_DCE_BuyOptionsCovered=9
YD_CPT_DCE_Sell0optionsCovered=10
CombPositionType=0,1,2,3,4,5,7,8,9,10

o H H W H H H * W

BTN EMBRSES, OSHENRRNT

* TimeRangelSE 7 RAIETHIANE. EAydAutoCPBEIESIHIRINREINZIERESIFOCENSSREAS, MREIFZZHE
RIXEESRSSHAENPENERESHFOENSMHEL, Fit, EREBRFANVREFZZNIERZMEER. B, &7
ydAutoCPHRERF L MIEFXIAS,

e CombPositionType5autoCreateCombPositionfJ&#combTypesti& X EXLEREN, BSEEMIESHIEERS.
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ydAutoCPEIEENAR A, EAconfig txt A IAAPIRIEEE S, MydAutoCPEIEEESZ{4ydACP.ini2ERAINERY, Rz SUEBAATLL
Wi

1 ./ydAutoCP config.txt

—BRINERRETERASHCERELLNER, MRBEFEEZELENEN, YMERYdAutoCP, ERASREE LT
DiBdEEESINE, BXEREEEGN:

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

7.1.9 HARLY S

X F ERRRFNREIRRT, RILMEERHTOXTNEE, 1B5E LT AAERinsertOrderiE MRS AT AEFAIRESEISOG fiER, LHARTF]
BEFAT AR RIS EIRE T ARRIXTHEGAME: WTFEEIRRE, ERNCAENARIXN, & LAREX & iRy
o TR, EENGMAEGARIRN, AT LREAANSRERERIERA . WFE—REE. a8, B—
OrderType, RIRBRIFRIENICR.

ESRIBARFLIS, CHRTFIRERATTRGR SRR SAREXTH, X—TARBEMERRZAAERITIIESZHR, BRNR
BiesosL.

o FE i5E8
YDInputOrder YDOrderFlag IESYD_YOF_OptionSelfClose
OrderRef BERRBERS, FIHESEEREREPXTOrderReff9i5tHA

YD_ODT_CloseSelfOptionPosition: ER3FEIMR, HEEiREEEA
OrderType YD_ODT_ReserveOptionPosition: iERAXNHHAN, SHrHmEER
YD_ODT_SellCloseSelfFuturesPosition: i&KEFEHIBLIEX MEIER B AL

RIRIRS
HedgeFlag YD_HF_Speculation=1: #&#l
YD_HF_Hedge=3: Ef{%

>0: RERHEEEKIEE
0: MEXN (A—IREE. B—&a%. F—O0rderType) HIEXK

OrderVolume

YDInstrument BRI AHIN G LT EE
YDAccount EENULL, FRERAHRIAPIEREIKA

XSFREFFOSHBRT, AEILMEERAFOMITIIE. EHRIBIARRIIF, KBS AT TAERSHIEIRE CEBXTHY, X—
THRBEMERRZIAERTIRIESZ TR, BRnREIEST.

BSELUTITEERinsertOrderf§ S AR Z AT REFIREIISGT iR,

S8 FE 71
YDInputOrder YDOrderFlag IESYD_YOF_Mark
ALRIEE0
OrderRef a =

E3RFAIOrderRefiaZ a-1, FEKFHIOrderRef T ERI L

YD_D_Buy: A&iExd gk

Direction N
YD_D_Sell: #Exd gk
YD_ODT_PositionOffsetMark: FGXd)H

OrderType . 8 =
YD_ODT _CloseFuturesPositionMark: BAXH, BEHBXN
ARIRE

HedgeFlag YD_HF_Speculation=1: %4/l

YD_HF_Hedge=3: E{%
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28 FBR 588

FFOXITEY, eI ELIEE
BEI3S iR, IEENI MR BT ER G5

YDInstrument

YDAccount EENULL, FRFEFRZHRIAPIEREMKS

HTFAREFRFIT BB E SHEHRYE, ZRTERBRRFRZHNERER, SAEKEIRZZANERE, SF4—MFHaE
&, B, RESERERE I MESE, AFEEEFIHFRBRESHESFSZINENER, MmaEZIYDOrderFlagh
YD_YOF_MarkfREEIRE, HRIBENELIFERZFr. OrderTypeflOrderStatusskX o B RERNISTIRINESE. BERETF L
REHHRE, BMEYDAccountshfAJAccountFlagiZ & THEAEIRYD_AF_NotifyOrderAccept, ARFATHII HARTHIIS HIESE R A KIXIE
BER.

EER, KB BRI P RIREAEKFRERN, AMAERRSEAPER, HNZKFrE e EHRS . H
TEWAPIERR, EREEOMIMESH, BESSE— BT AHMEE MNEY, BT ZAMEEENZALIKEIELEELIIT R
ESHIRZMT. EEIRT, RESAERERAFSEAREY, Eit, ZESBYNRZZRNENSLMRERER, REERFTEIRN
ZELIRIRZ RN,

TR, KB BRI MES TEISFEEIRE, ZUARBERE—FBEREEINBRAH. XAGENRERXERATR
BREFIRES, LREAMRES, FMULELIHTRBIESRENG. NREFEEERMESMSWRTURX, ERAESI
FIER, SIERZIAEEFTETEXRBKAREER, LA, BRIV —EAERAIRIEEK, BR2XBEE—NIE, NRERE
NARARBREN, BIAMTARERERMINREE, MAERENES, BT AEAS 8T, FeesaRuikENERBRAL

TRFLHEA T8 notifyOrder BRI ERATIR AR

| ¥ i8R
YDOrder YDOrderFlag YD_YOF_Mark
o YD_D_Buy: &iEXSHiER
Direction R
YD_D_Sell: HisEdhigk
YD_ODT_PositionOffsetMark: 5G3d)H
OrderType . N
YD_ODT _CloseFuturesPositionMark: JBZIxHH
RS
HedgeFlag YD_HF_Speculation=1: &1l
YD_HF_Hedge=3: Ef%
OrderRef -1
OrderLocallD -1
OrderSysID 0
InsertTime -1
I YD_OS_AllTraded
OrderStatus A - .ra €
5K : YD_OS_Rejected
ErrorNo FRINAT 0, FERATARZATEIRS
Foxipnt, IRERESHIEENELIEET
YDInstrument N N o A
BLIXSHRY, IREIRSRAZZFIE NG
YDAccount HBIAPIEFHEUK,

SR TSR AT B A il 55



7.1.10 HARTIN

XS EHART. BEIRFT. KRSAT. ABESRT. [ HERRRAYSSIUHAIRLAR L3ZRT. IRAZATAIEAIN, RAILAERAinsertOrderaRz ZATARITINERIS,
{EFcancelOrderffitH{TIN RIS, LHARR. BEVRART. KRSRT. *BEAT. / HARTRISENHINA0TIUE ST LIEAERRZ A, IFRAHHY
ITRESUMSTE S A AL,

NETREER, BEAARGIFIUTIIRM T S8ET, ERYDExchange.OptionExecutionSupportSRETRXIHU T RTEE
AOZH:

e 0: X%, BRIFEMETXMG.

o 1 HHEREARE, MEFNERENHECREINNS. BRiREX2MBTRIDX,

o 2: HEGANE, FMBREMESMEONENRE. BRI L. S8R, KRR, XBEFT. TR, EXXFT. RRAETIX

Tk,

TEMEESU TS SRS SA.

BH FE 1588

YDInputOrder YDOrderFlag ESYD_YOF_OptionExecute
OrderRef ERIRERE, HEES S LIBEEPETOrderReMIHIE
Direction EEYD_D_Sell

BB R EAYOffsetFlag,
OffsetFlag SFF_EHBRTFOBGIRFr, ATLAESYD_OF_CloseTodaysk#&YD_OF_CloseYesterday
X FEA3IZRT, IEEYD_OF_Close

OrderType IEEYD_ODT_Limit

’iFnE, PR BIERERNRZZAHIE N AR,
HAERRZ BTN T
YD_HF_Speculation=1: %4/l
HedgeFlag YD_HF_Hedge=3: E{%
IR A ZRTAnT :
YD_HF_Normal=1: Zi&
YD_HF_Covered=3: &5

OrderVolume IEETINEE
YDInstrument IBEFTINAEIN &S L9TEE
YDAccount ESNULL, FRRFERZHEREIAPIZEREMA

FEMRSHFHINES, EREXZATSEEMTNAELERN, MRS5S, BTREXZHFFE.
HF ERFRFLERAN, 55 E LT AFERinsertOptionExecTogetherOrderal& checkAndinsertOptionExecTogetherOrderi§ & AI3Z
ZETREEFTI, FHEMcancelOrderfiiEFHITIAR. BFTINEY, FEEERMANEGN, MIILTHEATRM:

o HINALIRANIESN 48R, ELaliFR300ETFHAN G 4)S HIESOETFEIN AL REESFFERIR

o INEEIRUTRIN LS T IAEEIN B2 = A 2RI G LY

o GHBLIIEE. THIDISFSSEETHINNGHUHITRE, SIENESHSIFRESY (FONIBIFMIIEEY) EHE
YRR, MXEARRESHSINESYIRRERITEHHIR

o ANEFNATEEIREY TR ENSBI IR EEFEHEN SR C/FLT. FLTUHBREASRISRREELT g, &5
RERHEET LR RNTINEE, ZERREIPT.

88 FEB izL):}

YDInputOrder YDOrderFlag IHESYD_YOF_OptionExecuteTogether

OrderRef ERIRBERS, FHEESEZEREPRXTOrderRefiYisiEA
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OrderVolume EESHTINEIEE.
YDInstrument pinstrument IS TR G LSS
plnstrument2 EEFEFHTINIHIN G £0EET
YDAccount EENULL, FREFXHAIAPIEREKS
7.1.11 BFFHABUTHY

XJF EHAR. BEIRAT. *BEIAT, AILASELITRBAfEAInsertOrderm R BT ARKFTTERIE, EfcancelOrderffEEME TS,
BEFTRHESVAEER NG ERZ B EMUINATINERR, ELARZH, BXERBEMFITN, BN ZE
HAT.

NETFTRERERF, BILARESHHERYD_YOF_OptionAbandonExecute IFFEARUTIUR A T S8R, £
YDExchange.OptionAbandonExecutionSupportsk R~ B TR A BT ERI SIS :

o 0: 73z¥F. BaiFsfr. E3XFT. F3CFh. KgFr. T HIFTB XD, . EXRAT. IRRASISHGEEINTREES,
KigFr. T HERTASZ38ERYD_YOF_OptionAbandonExecutefiFHAIITIN, {EERLUFERYD_YOF MarkiGFEINUTI, BifS
EBESE T,

o 1! ZFHEREENE, MBEANEMEFAECRENAE. BRiREXBETXTH%.
* 2! XFEBENE, FMENIEHEMCIaENFS. BRI LT, BERRT. *PEMBT XN,

TEMERF ISR SSIES A,

B8 FE i38

YDInputOrder YDOrderFlag IESYD_YOF_OptionAbandonExecute
OrderRef BERRBRS, FIEES%E SEREPXT OrderReffYiiiA
Direction EEYD_D_Sell

EETRY R B AYOffsetFlag,
OffsetFlag S F_EHAFRFOIREIRRT, BILAUBEYD_OF_CloseToday or YD_OF_CloseYesterday
X FEAhZZRT, IBEYD_OF_Close

OrderType IEEYD_ODT_Limit

RiFnS, BERZMSRERNRZIINE XA,
HAERRZ ZFTAN T
YD_HF_Speculation=1: 1&#]
HedgeFlag YD_HF_Hedge=3: Ef%
IR AZ Z RTINS -
YD_HF_Normal=1: &
YD_HF _Covered=3: &5

OrderVolume IBETINEE
YDInstrument IEERHTINAVERIN G 2015
YDAccount ESNULL, FRRFERZHERIAPIEREMA

XSTFARFAOS EFT, BEEEMTIRENRENSRESGY, —BERIIEG T, BAXEGLNREREHFASENTN. BEELUTRE
{EMinsertOrderA3 Z AT ARRHFH T FRIEEHE BUEM MANER, HFTRISSUEE NG 2 A e E I A0 TR B &
. EEAxRZH, EREHBENFTN, WENSHEHIT.

28 FB i8R

YDInputOrder YDOrderFlag ESYD_YOF_Mark
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EFIRBRS

BT RE AL BRI TN E MTROSERBSHEXTFR, SEBATENRBE T

OrderRef

AOR ZRTERYI M AR B ERE, FEERIEEIRIIOrderRefia#&i9-1, FERPH

OrderRefZgEIT M

o YD_D_Buy: iEXZEIEAH BT
Direction . s
YD_D_Sell: #iEXIRIATIERK
OrderType IESYD_ODT_OptionAbandonExecuteMark

RIS
HedgeFlag YD_HF_Speculation=1: &#l
YD_HF_Hedge=3: &%

YDInstrument IEERFNE B TN &8st

YDAccount EENULL, FHEAMBIAPIZFEIK,

T ERAHIRSRA, FRENNABGFHTIRENES . RENRERZ A aE RN T A S HIRERHTIRIES,

HEFTHL
MFHER, AAAIFHFATIRIES, RAMESSTIN, BTRERZA/ITFE.

7.1.12 %S

ZANBERERERFIEREIER T RAURSUHR R E TR 2SS, ETHERERZIAF AR EERISLIRISFRER,
EARSFFA TS,

RZFFR Axzisdkss

LEHRFRr. BETRRT FEENRZBTASIES

NREX LIRS ELRHRE, BEILCHRERDL, REZHSNALFESELEN, BESBNHRECHISTEE.

7.2 325 PRl
7.2.1 ZHINR

TERA

ZAEE

HTFNEEEMRREBELIMITE, SCHEEREE. X2, FRNSUERRERZNUENFER, REBHEENRERS G

RZIIRONETR. Eit, ZBERMHT I RBRRERRURETRRNXERERK:
o EHERIZEAKANIR: REFKABN. AEEEREREZKR, RAELERE.
o RAFREAKANIR: REFKABH. EERIIREEEAIRE.

o ERRENIRIUR: REFIFRZANEN. RAEEEREREZRR, KREAELERE. BRIAERREMAMNGER

B, DREREREMNREESRRZ BER.
o KRBEFRENIGIUR: REFIFRZAARBEN. EERMRAEEAIRE.
TIeGLIRTRZZ BRI, FERRBEALHITA.

ERZEARTFERZNRRERDFNIRE, ERFEERGFSH LASIRRICE DA M RFEENER. REBREXZURITTEN

TR

1 virtual bool setTradingRight(const YDAccount *pAccount,const YDInstrument *pInstrument,const YDProduct

*pProduct, const YDExchange *pExchange, int tradingRight,int requestID=0,int
tradingRightSource=YD_TRS_AdminPermanent)

ERTSEPES AR T :
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28
pAccount
plnstrument
pProduct

pExchange

tradingRight

1588

ERIKFAiEET. BRIRAENKFE LB getMyAccount3REY.

BB, FTRREZESYISR. WHEIREpProductflpExchangeANULL
migtt, RRREZTRIWUR. LETiEIREpInstrumentfpExchangeZANULL

RIZEMEs, TRBIZXZFARR. EEREpProductfpinstrumentANULL

EZREBANUR. mNETN:

YD_TR_Allow=0: RIFFFERS. RATMIIRE.
YD_TR_CloseOnly=1: {XAiFFEE

YD_TR_Forbidden=2: RAHHARSE., RATEINRE.

requestiD BFROARENIRESK, BEIREORIF, FJLfEnotifyResponsed I EiEkArequestiD,
RPRIZERIR
YD_TRS_AdminPermanent=0: &18RiZEHIK AR

tradingRightSource YD_TRS_UserPermanent=1: ﬁﬁ%xxgﬁ’ﬂmiﬂﬁﬁ

YD_TRS_AdminTemp=2: EIERIREAIIGATIR
YD_TRS_UserTemp=3: &&EIZEMNIRITHIR

RAREERRGH LRRENREUA T ZIRBEEXSNMBERZM. ZaMBEr RIUNZEH ERFEIIRE, AABRANT:

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(

Dk

accountInfo->TradingRightFromSource[YD_TRS_AdminPermanent],

accountInfo->TradingRightFromSource[YD_TRS_UserPermanent],
accountInfo->TradingRightFromSource[YD_TRS_AdminTemp],

accountInfo->TradingRightFromSource[YD_TRS_UserTemp]

accounteExchangeInfo->TradingRight = max(

DE

accountExchangeInfo->TradingRightFromSource[YD_TRS_AdminPermanent],

accountExchangeInfo->TradingRightFromSource[YD_TRS_UserPermanent],
accountexchangeInfo->TradingRightFromSource[YD_TRS_AdminTemp],

accountExchangeInfo->TradingRightFromSource[YD_TRS_UserTemp]

accountProductInfo->TradingRight = max(

DE

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,



40 accountInstrumentInfo->TradingRight
41 );
42 |}

BHhETSIRRENE, BEEERTEERTMNIEHESENEMEA, JABSLA FEIEREGKEMIRETEEM, WEIFITE=
MEFEFI—NET, EBROZEER_EmAYRLEBRELgetinstrumentTradingRightIREUE S OIS LRI IR «

virtual void notifyAccount(const YDAccount *pAccount)
virtual void notifyAccountExchangeInfo(const YDAccountExchangeInfo *pAccountExchangeInfo)
virtual void notifyAccountProductInfo(const YDAccountProductInfo *pAccountProductInfo)

AW N R

virtual void notifyAccountInstrumentInfo(const YDAccountInstrumentInfo *pAccountInstrumentInfo)

MRZIANEREXZNENEALEFFFEES, SWEERERNotifyOrderai& $EIRIRMNEIRNotifyQuote, EFAYErrorNofg
YD_ERROR_NoTradingRight=10,

HEANNEBRAEERRBEZAS S LINR, TMESSHIHEASSLONIEAL CRENIREEHESER. BgsE
ABLEETIEABINA. BAY, RIBRASERN AL DIRENIIRTR, FRNEAALZBIT:

o A BAUNRIFRS, BARESALTFERBBRAN

o ABKIRRVRS, BALARETFE, BARARANRERR RIS I AR SES i

* A BALHRESFE, BARARANRERAFRIIRBHAN

o ABLIHRIFRS, BALNELRS, BARBAANNTELBIHEIL

7.2.2 iR SRS

BANBRT, ZXESHANEEIRBEMIRPIMHBHE. ERTHAMEEHNNFEERFERE LR, —BENFHEERATIE
BELR, BMZAEEHSATATRRE. MEpRERAERERZSHIRHREREMMNIEENEMER, foHLL
RS MEERRAENFRE,

REENHRERTIEERSWAEERN, URREEEZ 7SNER, EERIRZHER LSRN, REREERZAFAEE
RZMEROEERPASIEINRAEREE, RN, BA. (TERE. EOREMERRBEBASITARER. BEEREEIFEH
BIERPJALINEERREE, BURNM TSI ABRE.

HRIRAF, ZXEENEFEIRERR. B ERA16775%E, IRINBILER838FE, IS EETH, EEWSEEEAR
=SE], FIAMEIRAILY A,
IREAEHPRHITTEYDAccount.MaxOrderCountEZl, RBIEUREPREIRIEYDAccount.MaxCancelCountd &z, RZEN-1, WFE
TABRE, ERASARBRE,

4T BydExtended ApifdigEE, TJLATEYDExtendedAccount.UsedOrderCountZiaZ MBIk HISIREE, MNRIREEFHZES
MFEES7 75 NERE, YDExtendedAccount.UserdOrderCountB &7 FREIEEANREL. RESNCHSBEHRERESIRCR, TiXE
HAPIEE,; Eft, EEEEEHREERSWES, AREENEEEEESRAESHES.

EREIREZKFRR R E FIRENT—KIRESIEInotifyOrderiREIRYYD_ERROR_TooManyOrders=36%8i%; RUH, TS
RERZW R E RN T —KIRE S EInotifyFailedCancelOrderiREIFYYD_ERROR_TooManyCancels=89%&iR, AfRIFIEATE
TEAFEEIFEEREFH, NRZNEENRERPEEEFEESER, A28 HERERRE, BREESUIEE
YD_ERROR_TooManyOrders=36§1YD_ERROR_TooManyCancels=8 iR HENENZ iSRG E L& HEIRIEERIBIE, WERREBHER
ZIOFIIEL.

MREENFEIRERRER, IRESNEERBEESKEInotifyOrderiR[EAY YD_ERROR_MemoryExceed=7{81%.

7.2.3 SEEIBRE]

BANERT, ZXESTLREZSKANEIHEE N, REBUVLUMERRE—MKFARENERZIAES. B2, T2HEERIE
BRTCPTMTEARBRIC T FR TMTvK, RNZAMEEHNESRETREEN. AT HBERNIZMmEaRIEE, SLHTLIAE
RRERES AR,

BEEUSEI AT LATEYDACcount. MaxLoginCountdh&EEl, WNSRIZ(E/-1, MWFRSARE, BUAANARIRE, ZArEEEILIE
YDAccount.LoginCount#&sZl,

EIREELEZKF BRI EIRG, SEElaEnotifyLogindriREIYD_ERROR_TooManyRequests=205&i=,
MR THRESSIEZNER, B2RZIEEEEAS.
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7.2.4 BRRZNE

TER IR R E B Z ARG S, ZIAERIRMH T BRRIGEINE. ZIARNBERIGEINREM TR, RILABEED
MEREIRRE KA BRI E.

ZINREENAZFT R, MRIEHEERBEFFELMTeE, JNSERLCHBHXMZKFNEARIGEIIRE. REFTLICE
YDAccount.AccountFlagth 2& I8 E T YD_AF_DisableSelfTradeCheckizid, WNERHISENIZRTNZM RIS AR E 2 XY,

RBMERBRNRBSEATHERRSHRNIRBNEEES HRERRR. FElt, T8, FAKER, FOKBATHANBIABEMI
B2, MINRRNBMNEERNMSHIZMEAES, BASWAENBNE. Fitl, EREHLURBZRSMNE1057T, FIHEE
RAN1TTHIER, BMARSHARFHAENBEKE, MNRIRAITILER, WASHHIENBEKZ.

LHBFR. BEVRFR. KT, XOEA. THFVESASNNBAEN, B, DARBREEASN N RRE T SR B AN

Rz,
RAEFSASERINEEI 71138 ITHMRE A IR, SRS TR TSRS T ERsEe, e
KBRS FIFAKFOKE SN ERTRENISER, EEBUSHIDAMEMN. SRR TEME et
R—TRIPTIE, ERENRACEEXBRNEY, FAMERAREESNOE, BREMNEIEEE T FAK/FOKAIE
PEEATA, (BAMEERFAK/FOKES BB A AR ST EES JHIENERS. 7 (TESMBHERRREXREmNL) &
SRS SR RAEIER R ISIRES, TSRS . RN, AR SRR
5. EDEIAERIRHEEIRINIES. BINESTAMERSHT AT N SRR

ERRLSBIATFRAE —ENENReN, BREFHENRERETRAERBREN, NER—NEAENLRRES

REEHLIHERENZN, BRWERITIHEEERNOER, TUEERRHRRAENN. HTRPRASORESSE, AT

ERETEETATEN AL BRBEACHENS, PAEATATHEMSENERAIRE, AR AT RS R

SRS,

FHEURHIESN B RRAHIIRE, E<i@idnotifyOrderixEAYYD_ERROR_PossibleSelfTrade=255&1%,

7.2.5 RPSHFGBIRNE

S ERIAPIRRAF, REFRNE LITIESHTRIOrderRef RIREBIEERAY, RAETLUMREFTEMRIRE OrderRef, FAEEHESE
FHEERETERANKRE, E5UDPEOKEIXEESIRE, SERKERSZE TN,

FBRRELEARE, EIRREERIFORBEHITIRE, FAEMEEMEESRE. FHEFENIREA,

EERARIAPIR, AR EAER, SEAENMEERERANESKPERAITH TIRESAEIIRE. EEBIEII %I
BERUIR R EAIOrderRef 2B REIBIZRY, FHWET OrderRefIFERIFBIEANRE, NIEFIREIErrorNo/y
YD_ERROR_InvalidOrderRef=78H94E1R B4R,

RS BB EASEERTFAPISSHIREERN, BEIE—PAPISLAA HAHREEREAEIEE, (BEERMKFEIFERNZ AP
Bz BRYIREAMOrderRefiRBEAREI, FELL, ZEEART, (EAOrderReffF/LAIFASession DEMEESAR LAY, BRIMY
BREBEZEA—MRENFHTIOER, F2MAPRUDPIREIE R, BEERETER (MBREN) MEFWEAFETEF
immA MR BEEN, IRBESHLIELFRA.

BERETLIMEEYDAccount. AccountFlagERiRE T YD_AF_OrderRefCheckini& 7 HIZINBEMIER BB, HRE NiZintNIERR
RESRIFEBIEC SIS,

NEBERAVENESHEE, BT EEERIFRBAEHTRENIRE XTI LIMRRSIOEINEE, BIREREREERRS 0
REBEEHTIRBEERNAS ERBEESREHMIMAOrderRefURIZBLE, tHRILAIBLLHXANKS EAHRBEETTX.

7.2.6 IE&iRE

ARSI R ERERAS  KELLENTRMEIRES ERREENERERS, 2CHINRAEREEGRE, BHREES
WEEEREECHEE. R—1RERFSIERERNSHEER—RE. REEOEAKEINIATESMITARE, SERE
B8N, BES5HRES. TINELNIES, KitiECEAESREHISBITARE. UTHMISRZESRZINN:
» EERALUGRERGNERERS, SERiRHIZIRE, SEREEBIRAKENEERBWNRAE FOSERBRFEST
8], ATRABEHNE, SERNXBIESTINESRE
o EFFEHHEELEREMRAES, Eit, MHEERN. BIRNESHTNESRE

KHRETLUNYDAccount. MaxRequestSpeed FEREESIEEIE, BRERKIREN-1, WRRTHEERE, JREENESHIESR
=0, EFRFAIErrorNoIYD_ERROR_AccountRequestTooFast=24,
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7.3 EFRHER
YOAPIFETEEF K, B TFHIEAINBERAEEy dExtended ApichiEF,
ETOEOREEAR, OSSO, DRTEASRERRENES, MREhReA i,

7.3.1 &gk

/// getorder by orderSysiD can only be used for orders have been accepted by exchange

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

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

LENGETUARENCENBIRZAMEHRIRPEERNTTERSR, FrEBTinsertOrder RIHRETTIERNAIREAESAT LAERARH
HERE, WABRTETEBIRE, PJLIBTIREYDOrderFlagE R BARHRE,

/// getorder by orderRef can only be used for orders using checkAndInsertorder
virtual const YDExtendedorder *getorder(int orderRef,unsigned orderGroupID=0,const YDAccount
*pAccount=NULL)=0;

/// getQuoteDerivedorder can only be used for orders derived oder by using checkAndInsertQuote
virtual const YDExtendedorder *getQuoteDerivedorder(int orderRef,int direction,unsigned
orderGroupID=0,const YDAccount *pAccount=NULL)=0;

Y F{#FEAydExtendedApificheckAndinsertOrderig NIRRT LA _ AR AN 5iE3REY, RZEcheckAndinsertOrder]
checkAndInsertQuotel@f5ERk, HMESBILXMANGIEEIAZ, MABREIRZAHRERIR. HEgetOrdera] I EIBEIR TIRINITER
BZHMIRE, MgetQuoteDerivedOrdera] ABTEHRINGTEIRER, 1HEbgetOrdertEIl T RS MdirectionfISEI AT X o SUAIRIN =

AOESENTHEIR R,
1 /// orders must have spaces of count, return real number of orders(may be greater than count). Only

S vl AW

partial will be set if no enough space. Only orders accepted by exchange can be found in this function
virtual unsigned findorders(const YDOrderFilter *pFilter,unsigned count,const YDExtendedorder
*orders[])=0;

/// User should call destroy method of return object to free memory after using following method
virtual YDQueryResult<YDExtendedorder> *findOrders(const YDOrderFilter *pFilter)=0;
virtual YDQueryResult<YDExtendedorder> *findPendingOrders(const YDOrderFilter *pFilter)=0;

DIARME T LIAMEH =M AR BTN SRINEIRZ S EHRARENTTIE, BPfindOrdersEXRFIBERERMRIRE,
findPendingOrdersEFTBFERMANEREIE. SHZAERRMIERLEZREREN, AMERBEESNEERFRMAINEES

WITNFs:
1 1if yporder.orderSysiD < 0
2 return false
3
4 1if yvporder.yborderFlag not in YDOrderFilter.YDOrderFlags
5 return false
6
7 if yporderFilter.StartTime >= 0 and YDOrder.InsertTime > YDOrderFilter.StartTime
8 return false
9
10 if yvporderFilter.EndTime >= 0 and YDOrder.InsertTime < YDOrderFilter.EndTime
11 return false
12
13  1if yvDOrderFilter.pExchange != NULL and YDOrderFilter.pExchange != YDOrder.pExchange
14 return false
15
16 1if yvDorder.yDorderFlag == YD_YOF_CombPosition
17 if yvDOrderFilter.pCombPositionDef != NULL and YDOrderFilter.pCombPositionDef !=

YDOrder . pCombPositionbDef
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18 return false

19 else

20 if yvDOrderFilter.pInstrument != NULL and YDOrderFilter.pInstrument != YDOrder.pInstrument
21 return false

22 if yDOorderFilter.pProduct != NULL and YDOrderFilter.pProduct != YDOrder.pProduct

23 return false

24 return true

BNFRIESRFINT:

24 FEB 588

LATimel DS FRAAIRIARTE, -1XERTRE. BESELUTHF:
REE21 /8L 3600%(21-17)=14400
YDOrderFilter StartTime HE95%: 3600*(24+9-17)=57600
[E—HB#295%: 3600%(24+9-17)=57600
Timel DRI ERT BRVEEHEFE S My dUtil.hehfdstring2 Timel DFtimel D2String

LATimel DFERZRAVLEERATE), -1CELRE. B2ELUTHIF:
RE21 % 3600%(21-17)=14400
EndTime H#295%: 3600%(24+9-17)=57600
[A—BA#&95%: 3600%(24+9-17)=57600
Timel DFNFRERT EIRIEEHRTE RS My dUtil.hehfdstring2Timel DAtimel D2String

REETANYDOrderFlaghtFsir, TLUEESZA.
YDOrderFlags flan, EEEEBEREAESKRER, BARLMERUTERARIEE:
1<<YD_YOF_Normal | 1<<YD_YOF_CombPosition

EFREEEHCEN. SFYD_YOF_CombPositionfiRE Qe EAS#F IpExchange,

pCombPositionDef R ANULLRRAR,

pinstrument BZ9EE, X TIEYD_YOF_CombPositionfIfiREALERL, (KB INULLNIAPRS],
pProduct FrEAiEET, YHTFIEYD_YOF_CombPositionfHREEARL, AMREAINULLRIAFRE!,
pExchange RZFEET. WNMREINULLNAIR S,

pAccount REREBRZIZEANULL

B A EE AR RS MEE K EAYDExtendedOrderfSS A, MREHHEIKERELUBHN, ROBEATSEEEAKEN
B8, FEHSEKESARES, A5 i0ERESSEEHESORHIRENNE, BAETLRIEXMES, TLEHE
findOrders(pFilter, 0, NULL)SHEHEG B AR BAAE,

o KIERIFAEIER R RS TERS RSB KERSE, TIUESHIEMAERIISHEE, HARSRETHIE

o AFENRASMIEIRARSN, THEEMOER (S—RRBGIERY, BRI SHIERANSAEERER) F8E

SRR E R RS R S

A A E S BRSNS R R IR RNESE, (BRI AEEFERSREEERAYDQueryResult.destroy()#
SNERYESIE, LGRS

o KFENITANEER—RELEEFTE AR

* AEFHIRRRRERRETIRNHEATEZDENTE, MESXBERHESEHINTE, MENSESHERIEFIFERR
¥,



7.3.2 EifJpk3S

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

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

4 /// User should call destroy method of return object to free memory after using following method
virtual YDQueryResult<YDExtendedTrade> *findTrades(const YDTradeFilter *pFilter)=0;

WETENRAESEERERIL, BERATTUSEEERENBINS. AMENRRXEENSEaSRMIAIBEEN TR

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

if YDTradeFilter.EndTime >= 0 and YDTrade.InsertTime < YDTradeFilter.EndTime

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

1

2

3

4

5 return false
6

7

8 return false
9

10 1if yvDTradeFilter.pProduct != NULL and YDTradeFilter.pProduct != YDTrade.pProduct
11 return false

13  if YDTradeFilter.pExchange != NULL and YDTradeFilter.pExchange != YDTrade.pExchange
14 return false

16  return true
EBNFERIESIRBIIT:

B4 FE 1588

PATimel DS ZRTAVREIARTIE), -1CRFIRE. 158ELITHIF:
RE221 5988 3600%(21-17)=14400
YDTradeFilter StartTime H#95%&: 3600*%(24+9-17)=57600
[A—H&E9mE: 3600%(24+9-17)=57600
Timel DR/ RAEEIEIZRF 2 WydUtil.hshistring2Timel DAtimel D2String

PATimel DS ZRTVLERATE), -1RERTIRE]. BESELITEIF:
&ER21EE: 3600%(21-17)=14400
EndTime H#&9m%E: 3600%(24+9-17)=57600
[E—H#E95%E: 3600%(24+9-17)=57600
Timel DAIARERT B AVEEHRIE S Wy dUtil.hehfgstring2Timel DFItimel D2String

pinstrument BLIEE. WREANULLIABRS,

pProduct Frmistt. WREANULLIABRS],
pExchange RZATEEr. WNKEAINULLAPRS,
pAccount REEBREIZEANULL

7.3.3 RN

1 /// getQuote by quoteSysID can only be used for quotes have been accepted by exchange
2 virtual const YDExtendedQuote *getQuote(int quoteSysID,const YDExchange *pExchange)
3 virtual const YDExtendedQuote *getQuote(long long longQuoteSysID,const YDExchange *pExchange)

FERSET L ARERCENEIZZFRERIRN, FrEiBidinsertQuote RFBRMN AR NRIRMNEB T LAE AR EEIAE,
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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;

S FERydExtendedApifdcheckAndinsertQuoteR NASIRIN AT LASEFR LIRS EIREY, REcheckAndinsertQuoteiEFEFerk, HiRgEd
XFANGEERR, MABREIRZZREER.

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;

[ IV, R~ UV ]

/// User should call destroy method of return object to free memory after using following method
virtual YDQueryResult<YDExtendedQuote> *findQuotes(const YDQuoteFilter *pFilter)=0;
virtual YDQueryResult<YDExtendedQuote> *findPendingQuotes(const YDQuoteFilter *pFilter)=0;

HEFARNITEESZIERERU, BARETUSEEEREMERAR. AMERN EESHSERRERRREEN TR

1 1if yYDQuote.OrderSysiD < 0
2 return false
3

4 if yvDQuoteFilter
5 return false
6

7 1if YDQuoteFilter
8 return false
9

10 1if YDQuoteFilter
11 return false
12

13 if yvDbQuoteFilter
14 return false
15

16 if yvbQuoteFilter
17 return false
18

19 return true

BINFRIESHBINT:

B4

YDTradeFilter

StartTime

EndTime

plnstrument

pProduct

.StartTime >= 0 and (any DerivedOorder of YDQuote).InsertTime > YDQuoteFilter.StartTime

.EndTime >= 0 and (any Derivedorder of YDQuote).InsertTime < YDQuoteFilter.EndTime

.pInstrument != NULL and YDQuoteFilter.pInstrument != YDQuote.pInstrument

.pProduct != NULL and YDQuoteFilter.pProduct != YDQuote.pProduct

.pExchange != NULL and YDQuoteFilter.pExchange != YDQuote.pExchange

%88

PATimel D2 U7 A EEARTIE), -VCRAIRE]. RN BVESATEIR BRI AIAT FHaRSERAT
BEM.

BSELITIF:

2215988 3600%(21-17)=14400

H#29:%8: 3600%(24+9-17)=57600

[A—H#9m%: 3600%(24+9-17)=57600

Timel DANFWERT EHYEEIRFE 2 IWyd Util. hepSstring2 Timel DFtimel D2String

LATimel DR.FRAEERATE, -1XFRTCIRE. RNIVESATER IR N RA R AT
a&Mt.

BEELITIF:

W21 5% 3600%(21-17)=14400

H#29:%8: 3600%(24+9-17)=57600

B—H#9m%: 3600%(24+9-17)=57600

Timel DANFWERT EHYEEIRFE 2 IWyd Util. hepASstring2 Timel DFtimel D2String

BLEE. WNIREINULLIIABRE,

FEmmiEEt. AMREINULLUIABRE,



o FER 1588
pExchange RZFTHEET. WIREANULLIARS,

pAccount A TRIREIRE ANULL

JL
7.4 ZZ5MER
S RS R

o LEXRBMEBERIRERRENRZSMERES. AT RDERNEMNMIAPIEY Y, (CEXRZMBRBESNENZFIHR DI ERIRESE
WHIETZI, BR—NAEZNESHRE, REE— sk, MEENZINEHERSHEXE .

o MR ZMENBERRARRZNRZRZMNEES. HTRERFNRZZMEBESEET SN, SHER—NESEAEN
BERAEREERE:, NRLIFERAERIRNSHIAE, A, HEEERPALZMERES, —BAThEERITFF, WiZiEs L
e RE RSN EIRBEA M ENES. BTLUEIDSystemParam i TradingSegmentDetall EBES EBEMEIZINAE, FI550
ZHSE,

7.4.1 CERXZMER

ICRRZZMBREI LA T EERERE. segmentTimeRmNiZA2 5 AFFAZILATEAGTE, HEEHINIBESNREEIRFInsertTimeRy
GERSTLEN

1 wvirtual void notifyTradingSegment(const YDExchange *pExchange, int segmentTime)

TEIHT BRI T REZANRZREENRBRSE, EXZAIERNARBITERN, BIAEFPRKEIRISTRRIT R,

R B w2
09:25:00
09:29:00
09:30:00
11:30:00
R 13:00:00
14:57:00
15:00:00
15:15:00
09:00:00 20:55:00
10:15:00 20:59:00
10:30:00 21:00:00
anl)
RERFT 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
L 10:15:00 21:00:00
- 10:30:00 23:00:00
11:30:00 01:00:00
13:30:00 02:30:00

15:00:00
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RZZFR B w/E

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

7.4.2 BBI3Z AP ER

Bz Z M BT LA T EAREURE., ZZMERIERERES N ZZAARIERE, AAERSEM. RGO = 1 44E IREIRMA
ZMER, SRPERZMERBERATRE A= MRS, PBERZZMEREEnotifyFinishinitZ [FRIREERE, BIREETNR
R—EfEnotifyCaughtUp ZRIBEKCTATERZT. M REELIRIRE, AIRESBERDBARZMREEnotifyCaughtUpZ[EA8EHE!,
REBEFERBNEIBARZMERZR, NEANZENRRERRZMRANIFRS, BRINEISZELIRXIIRERZZMERERN. ZiAE
BEBRIESONRZNSHERIERKE, TICESRERERTHERT.
iEpgnotifyCaughtUpZ BITEEECTHREEEE M, —RIRIEGTEMES, KEMAFREHEETIBREARZMER, —&
HATZARKRENS, MREREKSEEHRNBARRZMNER, WEBNSIBRARIBBAZZMER, WRHRARIBARZ SRR
IKSMERATAPIEERZINEARRRS, BAKBARZMRIVNCRERIEREnotifyCaughtUpZfERIX.

1 wvirtual void notifyTradingSegmentDetail(const YDTradingSegmentDetail *pTradingSegmentDetail)

IREIRYYDTradingSegmentDetail i1 BRI T,

FER i%Bg

ExchangeRef RBATFS. RERXZFBHZZMBRINEEN, BNA-1.

ProductRef FmFS. REFRIBEZZMREEENY, Bl-1.

InstrumentRef BAFS. RESAPEZZMBRENERENY, BA-1.

m_pExchange RZFTiEET. IREIRZATBARZMERISEENX, BANULL,

m_pProduct FeERiEE. REFRBERZSMBRINEEN, BNAINULL,

m_pInstrument BB, REISLBMRZZMEBRNERNY, BUANULL,

SegmentTime N2 5 BFF AR RIAIR 2. EmiB7o s iR SR HInsertTimeAIMEXKIEAA.
REMEBIRT:

YD_TS_NoTrading: IE3Z5
YD_TS_Continuous: JE4E325
YD_TS_Auction: &M

TradingStatus

7.5 RER4H

NTEFNIFEREN XD RPIRESREBIEOERTER, FIATE 1.280 MRAHIEINTHREAIIRE. EETLIEYDInputOrder
#OYDInputQuotedhig&OrderGroupl DF1GroupOrderRefControl{sE FBIR ERZATHERE,
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2 1588

IEEREFIRNFIERIBIEAE, TTLIBTXOREMENSRE. ERREbBIESE
OrderGrouplD I RETLMFER0-635REAE,
FHRFEDS, 0SIRBEAFIGBEOrderRefBiFBIEM, 1-63SRBEBRIRBIREOrderRefBiFM

IEEREEERIEAXIIREOrderRefUEREREIE M BT /5= :
GroupOrderRefControl YD_GORF_Increase: OrderRef8aifi#i, RijSAEEOrderReffyEMRM AT ST
YD_GORF_IncreaseOne: OrderReff=tREAEZERE, BiISMELOrderReffyEFERTT1

EIRBAIRAN LI8EOrderGroupl DFIGroupOrderRefControlfg, HEEGIEIREFIEBIREANSREN, SRELAM, NEZEET
notifyOrderiR[E]ErrorNo=YD_ERROR_InvalidGroupOrderReffJf&E, FHEZEEAIMaxOrderReffiREHREEFIZERIOrderGrouplD
HEiERAOrderRef, FTICIREERINSZM, YDInputOrderf1YDInputQuote Ei&EHRIOrderGrouplDFIGroupOrderRefControl&BiEiE
1IIYDOrderflYDQuoter[a],

BidEEKiRE 18 OrderGroupl DFIGroupOrderRefControl, 455 T1REE RARIERER. XEFRE—OrderGroupl DAY,
R A LT E—IKIREYD_GORF_IncreaseSLIRAIBIEIEE, 55 _5KIREYD_GORF_IncreaseOneXLH & RiIFIBIEIEE,

BRGNS M EIEF S AR EIEEEnotifyLoginZ /g, BEREE LA T EEREREEMNOrderGroupl DERIERA
OrderRef, BEFUICRIZEIETRIREIE, FERLIRAPERMFSIBEIIEAIOrderRefHH{TIRE,

1  wvirtual void notifyGroupMaxorderRef(const int groupMaxorderRef[])

SFF{FEAydExtendedApifREE, ALUERA TG ZEERBIRESHERINAI T NOrderRef:

1 wvirtual int getNextorderRef(unsigned orderGroupID=0,bool update=true)=0;

orderGroup| DIEEIREEERE. HorderGrouplDIRENO, RILUZE T MOrderReffJfiN, MIESELZEE:; FHorderGrouplDIRE S
12263, BBATAOrderRefitiENZHIRAOrderRefil1,

updatefE7RIREX FOrderReff5, ERFEEFMXIRPANEARBRS. RIRFXBAgetNextOrderRefiREIRITMOrderRef/in,
HARERFupdateAtrue, BBATXRIEAgetNextOrderRefiR[EIFYTNOrderRefAn+1; EHAKERHupdateAfalse, BEATXIER
getNextOrderRefiR[ERYRNOrderRef{3%A 79N,

7.6 &

DIREEANIFRA— N ESKSEREES MNAPISLAIERES, MEANER FNOEEEIRT. femrLIEERIREHE MRS
ROBSPREE NI EIR, RS TTLAEYDACccountfiMaxLoginCountEiHR MR RIRE TiEE F4, Li8BMRHtMaxLoginCount
73-1, [@RF, YDAccountfLoginCountigR T HEnZREWFERNEE. NTR—MESKSHIARRZER, MaxLoginCountfll
LoginCount/=/28EAY.

ERREFEX DA REZIRE, BIUCERIREAINE, REWER T IURRIRIRESession DHLEH,

f£1.386hRA T, BiARM T RERISessionI DL, ZHEIRN THEFARIESRZIREERK, RiHNREEEIREENRS
FXK, BAUAEMURREER S e ERAZRSessionIDHLE, (ERAERSHICRETEHARE. ZAHTENEEEIAEA,
BEEIEHREEOAKH], EFEREEETERA, WRKERZCHEESRERIZIIEE.

SessionIDHIEGTRERDEL, HAPWISEESMEEIERIIFDESessionID, FABIREENATEERE LIR/940964, SessionID
mS/90%I4095, R oECSessionID, ARRIBIERSARINFOT. EEHE, XIRAYSession DIEFEEIKIARER,
WE— M2 ZBERARERE, REREENSessionIDERISEES, F—IKREHalseESEEIFE—SessionID, {EEE—MEHRS
MERESession DKSARAE. FEEZEINIZ R E 1AL EnotifyLogindkEXgetSessionID, FKEXSession| DEYEREINI TF7~:

1  wvirtual int getSessionID(void)
IRERFRINEYSessionIDAIZEYDOrder.SessionIDFIYDQuote.Session DHESEE, TEESERSE S0 EESE&IRE, B8

&R EIRYIREEIRAYSession DE#HE -1,

EITERARIAPI, FiXERydExtended ApifYiREE IR T —EFIFHOrderRefiHEAZRIESession DEIHLE], {BEERTFIRHIEL
2, DATBHEEILER. HEEHEAE, LahRAPBANRE NORIRREFRBIZIG, BRESFEHIRAEN TARE
T
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HIE, —BEREERZIE, BEMEERTREERZIVE, SNSSEBEROrderRefRi3iTE, MTER T AMMXIER
BZEEIREE, B5LEMSessionIDAE, BRIFFEIEEAHAIOrderRefER&iHsE,

R SIS R AT RE:

1  wvirtual bool setSessionOrderRefRule(unsigned sessionBitCount,unsigned sessionID)=0;
2 virtual void getSessionorderRefRule(unsigned *pSessionBitCount,unsigned *pSessionID)=0;

BIE(EREFIRINGY, @I setSessionOrderRefRuleiRBEAZTS LN EBEAZSHIN, setSessionOrderRefRulefY&ZSE170H
W

e sessionBitCountiZ& T {FAOrderRefdr T Session| DAIFRELRERIZL, REREIRE T RAERSFR RS, (RBA
160U, X MRBAEW TR BREETERER

o sessionIDNRC T ANERRIERES, BMNOFHEAEMAPIELFIRNERERS, SHRERDENE T sessionBitCountigERY
MGEE
Ok, BISEIEEZEsessionBitCounty8, SessionlD/3, BBAOrderRefthEs8ATIEES, RITHI2404 (32-
8=24fi]) BTHIEARRRS, AL, EXMIZERELT, TJLB256 (2\8) NERS, 8MNEREILIBE16,777,216
(2724) sKiRER, EIRY, AAPIEEAIRNERS 3. 1ZEEE— M OrderRef9259
(0b100000000+0b11=0b100000011=259) ,
ERETHGE, BILUERgetSessionOrderRefRule3XENUR BERNEZSHIBMNI, LIK{FEAgetNextOrderReFREN F— MR
BiRS,

7.7 R 1Y

EEF 1.280 REALIRAAPI, BFEERIATRIMITERBAEREER, SUISSHIANEER. S 1.188 REIMHRAAPI, 55
EXINARAFIRIDILATE.

7.7.1 E{TRX

M L.52 fRATHEA, SIAFN T IREFIRIERIRSE, FHE 1. 280 RSN TIRM . BURM AR SMERIEN. REETLUASIAES
REEHENUDPIRIGHTRS. HTEMURRERIERAFECR=EUEENAENAE, HitsEEER TR, FISIXAPIRE
XK, TCEEIRIMNURBERBEITZIXAPIRE, HEARNFELERIREXN, Eit, SAPIIMEEERUVETEFinAIX
IRAOMERE.

FIXAPIZTHATEIROIEA, TEZIXLIE=D (TEX10/2580X2522/ K £) MERIMAEEIXZEEFPGARIKE, MNREFEXE LI
BIMUREE, APABTESLISR T S 2IXAPIRIIRERMREIH TV RS, SRR — M EREAE T IRENS .

APIRH T ATEIE R $getYDNanoTimestamp, ZREEESERER, TLARASKRMKAPIRIRERIEE., BiKAiEEinsertOrderfIgiig
FFgetYDNanoTimestampFFEERER, SRINENFRAEEMRRNE— N FT HIENLA LHOBTEE,

BRI REITUDPEEXTCPIRIE, UDPEEXTCPIHSEILAESystemParamep$kEY, FBESNELSE. RsOSTLUER,
DEFEERROS, MEAXTCPEMURER, BERMAEARIE MR MR,

7.7.1.1 (ERHESH

KAEEEBIRCHIINERZEREIMY, FREESELCHFEETE, REEULIEEYDACcount.AccountFlagEB/iRE T
YD_AF_BareProtocol LABAR S BETHE 7 HIY.

UDPIRSZELFEE @I getClientPacketHeaderREY, IRIELHEE TS, BHFER, EAERURSELHERIRS, REEE

notifyFinishinit R EEERPBRHAREUR L, —ERINRE TGk, AXEESEIHERATN, MREERETER, VFEEHRK

B, PSEEERRNRRINEEE B LR, HTHSIESUIUTHES SessionIDHE], ERPREMLGEE, MLZaIRIRIMGRX
LB, BEVEERRIIERINotifyLogin TR EEFEABURSZLER,

1 /// definition of protocolversion

2| /// 0: newest protocol version

31/// 1: protocol for api version up to 1.188

4 /// 2: protocol for api version from 1.280, current newest version
5

virtual int getClientPacketHeader(YDPacketType type,unsigned char *pHeader,int Ten,int
protocolversion=0)=0;
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YDPacketTypeRJLAZYD_CLIENT_PACKET_INSERT_ORDER, YD_CLIENT_PACKET_CANCEL_ORDER,
YD_CLIENT_PACKET_INSERT_QUOTE, YD_CLIENT_PACKET_CANCEL_QUOTE, SBIFEBTFHEURE. B, RN, BURMNESREL,
1.2800RATFIA, FIAFIE T ASIFARIRBIERSEEY, S BIRYD_CLIENT_PACKET_INSERT_NORMAL_ORDER,
YD_CLIENT_PACKET_CANCEL_NORMAL_ORDER, YD_CLIENT_PACKET_INSERT_SPECIAL_ORDERF
YD_CLIENT_PACKET_CANCEL_SPECIAL_ORDER, BIRNREEFATEEREER, RAEMISSIRE, ERNRERTTN. BT
. BREIERRZ W SRMRRMEE, BASERBERESIRE.

headerflllen 2 FFFRSCEIZAVFHERIAISIEFHARKE, BTa9apidEpfIkEREdE, lenfATIIRZRBIAISLERAIE, BRi=l
SIRCELKEERZ 6.

protocolVersionAI{EEIMMIRIIARA . BRIARRA N LEIEFRAIRSMRAS, BD1.280iR AN, YT HE(HEA1.280iR X FFHTNEEAIERMN
WP, TEAHREI.2800RAPIE, HIKIEFIREIERE, SUISHIES SHERIRNER. ST AER1.280iR FHINEEANEEE,
AEgi& & protocolVersion /g 11EEER1.188IRIARA, IZARAIRSIKERSE, RIEEWERNIEEER/IMEE. LTRSS
H9791.280mRILEEH, G011 88iRAIRSEEIIESE1. 188 RAAIAPISIAY,

REERRELFRRRIAHESCESE, IIRIRE, FRABIRIGLEAN, EEERATCIZENEFERISKERE, BRENERET
notifyFinishinita & iR B FHEG MR EINEEYD_AF_BareProtocol,

7.7.1.2 {RERIRL
AT /R EARIROIR S, FRTJ@RinsertOrder,

iR KEEF

i 1) FERRE it

0 16 B w32k,

16 4 B (little-endian) EHFS, MYDInstrumentfdinstrumentRefdskEY,
20 1 BY EEF5M0: K, 1: 58)

21 1 BY FHREO: FE, 1: F8, 3: 5, 4: Fip)
22 1 B RIS &', 20 BF, 31 BR)

23 1 g @?ﬁfiﬁrg :) YD_CS_Any, 1: YD_CS_Fixed, 2:
24 8 Lifg:)‘ﬂﬂ*%fﬁi?ﬁ%ﬂ (little- Mg

32 4 £ (little-endian) REpEE

36 4 =B (little-endian) RS

40 1 B REASREYO: PRINER, 1: FAK, 2718, 3:FOK)
41 1 B 150

42 1 B FEALERRS

43 5 B bi=[)

48 1 TAFSEH #zEa4aID

HREZHOrderRefizH A, FESIERA

0: OrderRefBRIFEBIE, RISFEOrderRefEfRNAATE
49 1 B F1

1: OrderReff=t&EAiEHIE, HI/SHEOrderRefHERRM AN

1

fib R ERERY
0: FoRbASM
1: IERfbE
2: IHRfA

50 1 B
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ttotit KEEF

i )

51 13

64 8
7.7.1.3 Rz

B

i 3 5

bi=[)

IEEE 75438 Z Rt (little-

endian)

A BB RRA NS

VAT /9RO 5, FRT 8 AcancelOrder, BRSHSAEBENIRZIRERS. X2MRBRS. FFEHSOrderRel=f
HEs, BRESEEEHE,

ititiR®  KEGED) - FEREE

0 16
16 4
20 1
21 1
22 1
23 1
24 1
25 7
32 8
7.7.1.4 RN

B2

B (little-endian)
B

B

B2

B

TS EH

B

BB (little-endian)

AN AIRBERANR S, ERTFERinsertQuote,

bichil 4 KE

[151:4 (1)
0 16
20 4
24 1
25 1
26 1
27 1
28 8
36 8
44 4
48 4
52 4
56 1

B (little-endian)
B
B
B
B

IEEE 7543 UEEF mEE
(little-endian)

|EEE 754XUBEIF T
(little-endian)

BB (little-endian)
B (little-endian)
22 (little-endian)

B

e

2k,

BN Z TR AGmSEE OrderRef,

REFTES. MYDExchangefExchangeRefsR3kEY,

FERI%ERTTi% (0: YD_CS_Any, 1: YD_CS_Fixed, 2: YD_CS_Prefered)
BLLEEFRS

180

REALHID

1#H0

ERENRZFIRERS

i

Rk,

S92, MYDInstrumentfiinstrumentRefrh$REN,

IHFRS
T RIS
SEFFFIRS
SERIRITS
IS
NS
X8

By

#REES|A, BPOrderRef

JERDEETA (0: YD_CS_Any, 1: YD_CS_Fixed, 2: YD_CS_Prefered)
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Htbtik KE .

er i*

R @ =

57 1 B ENDEERS

58 1 B 150
TiNtrE

59 1 B YD_YQF_ResponseOfRFQ: B@BESIANMSFRNMN, SHSHIE EHIFT. B8R
Ffr. KiSFr. T HBAR. *PrFr, EMRRZFRTENS

60 1 TREEH REALZAID

iREEZHOrderRefizHlA =, FBESNIRELE
61 1 B 0: OrderRefEaiEiElE, BifEFIEEOrderRefIEIRMMAT ST
1: OrderReff™t&ERiEEBIE, BIFEMEOrderRefdIEIFEHA/T/T

62 6 #85 (little-endian) 180

7.7.1.5 {IRIAIRY

LU ORI BTS2 51, ERETFEAcancelQuote, BRIISHASBENRZZIMRERS. RZMRERS. FIEHMSOrderRef=
RN AR, BINBESEZEEIRN.

iR — KEGEH) FRER £ 2 22
0 16 B 3%
16 4 EH (little-endian) BRI IR Z RN B S 5 OrderRef,
20 1 B RETFES. MYDExchangefJExchangeRefr3kEY,
21 1 B FERIEIEE (0: YD_CS_Any, 1: YD_CS_Fixed, 2: YD_CS_Prefered)
22 1 B FEAIEEFS
23 1 THRFSEE HREAZHID
24 8 5 (little-endian) ERENRZIHRN RS
7.7.2 TTRX

ZENMTIRSOEITCPRIX, EREEMHRFRUDPRISEEINANEREZH], BEAFASEBIEINUDP TR, TEFT MIIRAREE
FERTEREITCPIRI R, FIEMMERRERENER. MIEFARE.

7.7.2.1 232k

ZIAR MTIR ERERRLENENE, WEITNTIRNG, BeRETRSCA R ARIEEEUAX S ERIFR AR TR R, &%
KRS RN

lbhtimiE RKEEFD) FHRKR £ 3 2

0 2 284 (little-endian) RYKE (B34HREL)
2 2 ERFFFRR

4 4 23 (little-endian) 3% i)

8 4 ERFFFRR

12 4 EH (little-endian) REREWFFES

BRI BRI SRR R -
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Rk L]

0 OBk

34 REAEHR

35 B [EHR

37 1y

40 RANEIHR

43 RERARIRRAN I EHR
7.7.2.2 {REBEIRIRY

AT ARWSERTIRBERAGR, FIERKEHRBERSH0RUREARIR, IFORIRAEIRNZEE,

Hotitle  RKEGF

% ) FERRE iR

0 16 w3k

16 4 B0 (little-endian) SAFE, WRYDInstrumentfiinstrumentRef,

20 1 B EET5A(0: £, 10 5E)

21 1 B FEREO: FE, 1: F&, 3: ¥5, 4: FHp)

22 1 B BIRIRE(: 88, 2: EF, 3: ER)

23 1 BB JERD%RET% (0: YD_CS_Any, 1: YD_CS_Fixed, 2: YD_CS_Prefered)

IEEE 754NUEE i F ra a8y
24 g £ 75ATUBRF AR e
(little-endian)

32 4 2% (little-endian) RegE

36 4 29 (little-endian) BEERBRS

40 1 B HREASREY0: [RINER, 1: FAK, 2:mfiER, 3:FOK)
41 1 B REBIRES

42 1 B EENEAIEERS

43 1 2 SERMEFRRIRE L RER S
44 4 #2220 (little-endian) Hiehg

48 4 250 (little-endian) RS

52 4 BH (little-endian) RBERRRS

56 4 = (little-endian) RIS

60 4 B (little-endian) R E

64 4 250 (little-endian) R BTz ERRTE)

68 4 B (little-endian) BETHRPRS

72 1 TRFSEE #zEaZeID

IREAHOrderRefiEdlA =, FIESWIEEA
73 1 B 0: OrderReffRiEiEIE, RISMEAOrderRefERRLMATET
1: OrderReff™t&HEIBIE, BISMEOrderReffIEIRRL /I
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R KEE  cpsw 21
B )
fi A BASREY
0: FohtA s
Eoe
74 ! 24 1: IEEehE
2: IHRA
75 13 FERFFFER
FEEEmSSE . .
- g IEE.E 754?2{%E,#,\\\x R AR
(little-endian)
HREBAAIRTS
9% 4 =0 (little-endian) 0: Ktk
1: Bk
MNZRZZBFE (17=28) ZRRENENZRE. BSEUTIF:
WRE21219500%=FP: 3600*(21-17)*1000+500=14400500
o . . H#£9:5002F): 3600%(24+9-17)*1000+500=57600500
100 4 B (lttle-endian) [E—RB#9r500ZF: 3600*(24+9-17)*1000+500=5760500
SRR BB BN R (B AV R IRFR -2 My dUtil. hehRY
string2TimeStamp#dtimeStamp2String
104 8 #=0 (little-endian) SIRENRZIRERS
7.7.2.3 B3 EHRIRX
kit KEEF
FERRE i
wE W TS
0 16 EaYES
16 4 B2 (little-endian) SBHFE, XRYDInstrumentfiinstrumentRef,
20 1 B LEEFM0: K, 1: )
21 1 =5 FFR&EO: FE, 1: F6, 31 F5, 4: FHp
22 1 B BREE(: 81, 2: EF, 3: ER)
23 1 ELFFFER
24 4 =0 (little-endian) R B RE
28 4 B (little-endian) RAFTRBARS
deE RS i sie )
2 g IEE.E 754i2f§r£,;,\‘\x’_5‘= S
(little-endian)
40 4 =% (little-endian) B E
44 4 =5 (little-endian) R FTRAZATIE]
N 1:,_:—\‘5*?'2
48 o IEE.E 7545&1%&:#““7< s
(little-endian)
56 4 2% (little-endian) EEARARS
60 4 = (little-endian) BRERBERS
64 1 TS5 HRELHID
65 1 B LRRERNEIEERS
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ikl

KE&F

wE P R
66 2
68 4 =4 (little-endian)
72 8 =B (little-endian)
80 8 = (little-endian)
7.7.2.4 8 EHRIRX
it (R EE(—?— s pg Ry
& P)
0 16
B ([itt]e-
1 ‘ EH (little
endian)
20 4 Eéﬂz (little-
endian)
. h %éﬂz (little-
endian)
28 4
32 8 E;fg (little
endian)
7.7.2.5 RN EHRIEX
L :f FERE
e & S ES
)
0 16
20 4 = (little-endian)
24 1 B
25 1 BB
26 1 B
27 1 B
YNy
78 8 |EEE 754XUEEF =

2B (little-endian)

TR

TR

NzxZBFE (17:%) BIRRAENEDEH. BSEFUTEF:
RE21 9 5002F) 1 3600%(21-17)*1000+500=14400500
H#E9m500%F): 3600%(24+9-17)*1000+500=57600500
FA—H#29m5002F): 3600%*(24+9-17)*1000+500=5760500
IR BB AT IR R AR VAEIRAE R 2 My d Uil hehRg
string2TimeStamp#timeStamp2String

ERENRAFRBRS
SRR ITAERS

b 23

Rk

SHFE, WRIYDInstrumentfinstrumentRef,

NZRZZBEFE (17=28) ERENEERFE. BESELITIF:
21 /EE: 3600%(21-17)=14400

H#295%: 3600%(24+9-17)=57600

[A—H#95%8: 3600%(24+9-17)=57600

IR AR BIRY AR IRFR S Iy dUtil. hshdstring2Timel DA
timelD2String

181D

FERFFFER

EEENRS

b 2

sk

BHFS, WRYDInstrumentfyinstrumentRef,
SIHFEIRE

LGRS

EFFEIRE

SEARIRITS

SLAE

b
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Mot KE

(=
{mi% -
™)
36 8
44 4
48 4
52 4
56 1
57 1
58 1
59 1
60 1
61 1
62 2
64 4
68 4
72 4
76 4
80 4
84 4
88 4
92 8
100 8
108 8
116 8

FEE

[

IEEE 7540 UEEZ =
#A (little-endian)

B (little-endian)
2% (little-endian)
24 (little-endian)
B
B2y
B

B

TAFSEEH

BY

2 (little-endian)

B (little-endian)

=25 (little-endian)

=2 (little-endian)

Y (little-endian)

220 (little-endian)

B (little-endian)
B (little-endian)

24 (little-endian)

24 (little-endian)

7.7.2.6 HSAE RN K MEHE RS

HTARWSERTHEBEREIRNAMERE, BEIERBEBLMERE, BRIATRBERSI0RIFEBLRMER, IFORIREEAL

T EHRA 2.

il (mis
0

16

B0 (little-endian)

i
S
&

>'/_:I
]

S8

REZFFS, BlOrderRef

FERDSEIR% (0: YD_CS_Any, 1: YD_CS_Fixed, 2: YD_CS_Prefered)
IEENEEERS

SRREFRNEALERERS

RINTRS
YD_YQF_ResponseOfRFQ: BIFESIAMN SRR, STIFHIE LHIRT. BERAT.
KFSfr. T HBFr. *BiRT, EtRXZAAEnS

IREALHID

HREHOrderRefiZdlIA=, 1FIBESWIEEA
0: OrderRefERifEiBIE, RISFMEOrderRefEFBAAKTET1
1: OrderReff™t&BIEIBIE, BISMEOrderReffyEFRL /1

FFRFFFER
HBIRS

RBFFES. XRYDExchangefExchangeRef,

2ErrorNoAYD_ERROR_InvalidGroupOrderRefff, FRIGpHEEEKREIRNISEK
OrderRef; BUFRTRNES, BATRIRN. BEXZMREERBR, WSHERT

STRANMAYOrderSysID, EEDIRNATFH0, ERXBIMREEERK, NSHEHRT
SEfRNAIOrderSysID, SEERINHANET N0, BHRZFMREIEEI, WSHEMRT

:4YDQuoteFlagAYD_YQF ResponseOfRFQRY, iBRTIREAMMANGENES, BN
70, EXRZAMRENEREK, NSHE

FFRFFFER

ERENRNRS, BTRIRMN
SREETIRINAIOrderSysID, SEERINAT A0
SREENERINAIOrderSysID, SEERMNAT A0

ZYDQuoteFlag/aYD_YQF_ResponseOfRFQRT, IR T £FaEAMRRIRANEMN
=, /A0

bt 33
E-3%ES
RBIRBRSTIRN RS
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bkl 472 KEGEFD) FERE b

20 1 &3 (little-endian) RFFFS. $IMYDExchangefJExchangeRef,
21 1 FTAFSEEH REAAEID

22 1 FEATFFER

23 1 B REFFEYDOrderFlag, BHRINKMEHRIR T
24 4 250 (little-endian) IR

RMNtrEIsQuote,
= 4 2% (little-endian) 1: ARSTRERN M EIRIRS
0: ARSI L MEIR IR

32 4 524 (little-endian) B REAMHEOrderRef

% 4 EAFFR

40 8 %45 (lttle-endian) SRS IR R SRR RS
7.7.2.7 LBKEX

KBk ES KE(FT) FERXE i1

’ 0 sk
7.8 ERERBAL

AIERIER B Z R P HEAEEFRIE SRR RERARSSE, BESEET, SRS HE LRRNFELEENERN
5, UNRGHT S EBRANTFEY, FRERRZRMEBRBNMRESEER, Elit, ERXZEETD, REEMZHEZTEIE
B RERIIF IR R RAIRIE R,

FUREEEESTHIRTEZNENKS, ZESESHAIRIR FEOESE
LCRHEPEDAEEN, BERESSXZFRIELIERNEML, Eit, &
I, HEERIESIERAAR E2ER.

ZirtEaT, REBULMEE LITESERINEN, THENEREREEEANIEERIRAAITTE.

7.8.1 KENEAIER
DREETHERHSZRTENLS, SIPNBIERESSINTN, B, UTASORHNEI LIS,

RAFREERIEETLAFEYDExchange.ConnectionCount$i% 3|, S—AMERARER0, Be—NERRIREEConnectionCount-1,
PRBEND A AEEAANE BRI :

o NHFERL: AILABFIBIREEFERINERL, EYDExchange.lsPublicConnectionID[6415IH T B AERL, ATLUBEFEHRESE
HKZEMNETEAHER, &lsPublicConnectionID[il2trueNHESEINEMEALER, BUELEREAL
o LEFAM: REHEENIREEFER, BNEREMULUMIERAZS MERS, BMIREBILIREESNEERFEA. &
YDAccountExchangelnfo.lsDedicatedConnectionID[6415IHH T B MEABNEBREAMSE, &isDedicatedConnectionID[il2
trueMiRBESEINEMN RIS RENEREM, BUFHAR.
b, BREASNUEREMEARLEMIIERFMNEN, AU%EMEETHEMGREENERERL
BARESERBIENRMMESEEITE K. 1.386rAF, REETLUBIIYDExchange.ConnectionInfosXBUEREE. (ATEIZE
IEEETERIGIE], #EA/NAYDEXchange.ConnectionCount) , FERY, SHIAAPIWEZnotifyExchangeConnectioninfofE

notifyFinished nitZ EEAIZERER, BXEHINEHMEERIE, ETERRMEANELSRRSHERZN, TBd bARR
pESIR

BNEEEARNRIE, IUAREAERAINEETE,
BIER T BAMESRENIUBER SRS,

1 wvirtual void notifyExchangeConnectionInfo(const YDExchangeConnectionInfo *pExchangeConnectionInfo)

Hrh, YDExchangeConnectioninfofJ==EREEIIT:
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ExchangeRef RBFFS. AJEYDExchange3kEX,
ConnectionID EERS

ConnectionStatus YD_ECS_DISCONNECTED=0: J&{ifiFri&EsRE
YD_ECS_CONNECTED=1: JE{ICiER

Info AEIPHIUHER. BUARKT, WEAHIBKEELLCH

EiREgERNEEENEEORESZEORREHE LR, FAF R Bcount/window, EfypFcountFER

HE LR, pBwindowFRRMEBERBEEOXN. DFNFEFOERFLLIR, NMEESBHESTNTE
InsertFlowControl F13£73:1000,

#4N050/10007=7~1E 1 000=RP AT B SHRTEIE O A ST FHR EREBIE S0,

BEHEFA50/1000, EftB3z5F/9100/1000

AR ERIRN IR ER BT OASZEORERESE LR, FEAF = Acount/window, EFHFcount®

E LR, S8windowFzRMEBEMBEEOX/N. 2FNFETORRELR, MEELBHESE/NT
CancelFlowControl  FF13/xR1000, AFERAEZT, FRrSHEMRREE LRER.

HiI%N50/10007=7~E 1000ZF AYEANATEIE O P AR e HERBIZ 50,

BEFPEFT/950/1000, EthB3ZZAr/9100/1000

7.8.2 {RRER (IR

g RE I LUZEYDInputOrderf1YDInputQuotesfyConnectionSelectionTypefConnection DUAARRBRI A ISR B EAL, SFpsEEY
REMMLES NIEFRBEN TR, BEER, WL, KAIRENATENEMASS SEAMIERE.
e ConnectionSelectionTypesYD_CS_AnylS, £SCIEBHIER0ER, BRI :

o SN E—IRERYD_CS_AnyIREBERIEMHN T—NEVFHRZE—BHAEREA (ERBIRE—RAEENEITR, B2IBE
EHAGEIARAIALL) |, EREIFENEULEHRA, WEREPZEAL, B, AMmzEMRBENIKEESR/NT 2RI
B, ARENNONICFRZEN, BEERER, EPICRIIIKENSIIBAL, REEREBHEANETEAZIFHRA
FHRIE.

o BWIEHAXDIREE, FIBIRASNIREESF—S5RIAN, Altt, FRESFERNENIREREF A8
RealConnection| DFFRESELENIFERS.,

e ConnectionSelectionType/9YD_CS_FixedHy, SLHUEERMIREAIER, BN :
o EREPIZEMFIEREABNABAFIHBASRFRIX
e ConnectionSelectionType/JYD_CS_PreferedRy, SECIMLIESEIIESERMIRE, BICERAEMFEIINER, BAEFIN):
o &M ConnectionI DIEEFNFHAZE—BHEEHFEA (BHEIRE—NEUESNLTR, BRIBEEHATEIIRFES
1) |, ERFENEORKEHBA, NEESFZERAG, B, AMMZECIRRNIHKERES/NTFZANEREMN, S5/
HNNRERZER, BRREHER, EHCRMNIHKENS/MIERL. SETERERNIEFERAGFHAEFRE.,
EREERT, UaeaSESEREAMETNER, ZEURRERRBX S 7ESHEHER o e S fERER

o NEF—NEMBRIRE, FEEMEMEGTIEERFEMN. MEasEZIAERAT LRKSHERT, Wik
“YD_ERROR_CanNotSendToExchangeForFlowControl=798 B o FAfERI, BEBEAMRE HHEIR
o WMRMBERAEMCTIEFERBREAL. BigkasiEZ ARG LRIKSHIER T, MHR"YD_ERROR_CanNotSendToExchange=9i& BRI FBfE
fIH9EEIR
HEEEFEMRATFHEN AR R ZIERBATIRIAE, HIFRARZATAER, NRIER. RN, BE. 1TINERZAAPIEAEERR
B ERREE TR EEIRAY, WHR"YD_ERROR_ExchangeConnectionSendError=8032 ZFTAPIRIXFEIR", ML FIAEIRERE
HHIYDAccountFlagfJFF T HEEEIRYD_AF_NotifyOrderAcceptfUThEeRT, UEIRInotifyOrderERSBENIBEILA TR E R HRI—FH,
FrLAS EERRISIERF A RO K T EHRAS NI, MEMNIZKEEHRIVIAE:
o IfB|— OrderStatus=YD_OS_RejectedfJErrorNo=YD_ERROR_ExchangeConnectionSendErrorfiy[al#g

o IEIFNENR, EE—1EOrderStatus=YD_0S_Accepted#1ErrorNo=0fd[EIR, FE_NEO0rderStatus=Rejected?l]
ErrorNo=YD_ERROR_ExchangeConnectionSendErrorfy[al#z

BRI LOEIE B R AIYDOrdergl & YDQuotedfgRealConnection I DEELE.,
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7.8.3 fEERE i
S ARERLIREYDCancelOrderflYDCancelQuotedifConnectionSelectionTypef1Connection DUARRIRIS TIEREERENL, SikeE
AE, BENSZEEEEAEEE IR MR SRR A B IR B TR R EADEE,

o HIERFMEEALERFM, WMEBIERRRIEEREUNNEE

o IEARMEEINERMEERMFEUIFEEN, WikFeERREFVNEEERM, SHREIENEKEHMA, WERHiz
L, BN, SR IRER/NIERL, ENHREERNIEFRREREL. SETCRBBNETREAATIPHBASHRE.

o HEBRMEENSIFEERUN, BROMNFEIRBEARL, IMEEEEEPRIRRREAFHSRBBNFEATIHPASFR
=
SiEeR(iRE—F, EEFEUHERLTESERNRRESEER, FHESENEEERE,
APIFR R RIERSRBERER PG AIEN, AHERENFEERBIZ(ERN, RRRECHEREERInputFlow.txtthEEEA.

7.8.4 B

BRIE MR ZFERMIREIEABEENFELREER, BEISEURERTIRDREEN, B8 LA REEER—FA LR
BRICRITER:

o SURERE: RESVEUSEMXEVIRBMEAEH LR, SEEREFRYG, SXBMAPINERKTARETRR, BHIRZZBHAPI
SEHEER, BMNSEFRESFITIRE. BRFMERZEEILEUREEN, BB h TRERE BRREERES
xR

o TmEBENE: RETESRXERZMEZELBREIEKRIREHE, SBIRARY, APISERER. BRIRGHIRBAE
RSN, BB AmRERE

LA SHEEREEE
&R, E3FT. RFT 50
LHAFR. BETRFR. KESPR. TOHAFER. XBESFR 100

AT EBIRBRABVEERITMSEIRBHEEFNER, ANHERIERERRSERIRN, ZAEEH TS0 RERER
#, ERBEFENAPIZAH=ESSHAPIRENRER, BEANREERIESEEEEIRE. BRATEARZMIBANEERRE
ROEHSASRE, ATHEEN, ZRIELINIERRRERIRS, MEEERARZAAPIRIREITA.

7.8.5 [E{ufitik

ATHRRIENE, KEEFERS M AIENMNE, BNHMESESERREERERBRNEARERETIN. BREALEMTEN
KREEEA LR/ NERREBREAIARYD_CS_Fixed®, BNEEHRF3ZZFTREASHHS OrderSys|I DE/NIZ AN IMIH&RMAIFERL,
BYES CASBRHRUDNT, BHIREEATRRERA, FEERTLAERYD_CS_FixedflYD_CS_PreferedfSEiZEAIRE. BER,
THMEAETTINE, SNARESHERESR, HELAES LHMRZENERRS, EESBRBIANERNRERZITA.

MRECHEFNERENHAREEEFREREMIEER, SEIRSESPERAEF—MKFE TS S 2K R IUES
R TIRERY, FJLASEREER LRE D selectConnectionsTERRAESEREMMIEER, HEEE—ES LNEMKFER. RE
YDAccount.AccountFlagi&& 7 YD_AF_SelectConnectiontrsHi & AN EIRR A 6CEAEIZEO,

1 virtual bool selectConnections(const YDExchange *pExchange,unsigned long long connectionList)=0;

connectionListA] LABME—NTRRENMIFST, BMIEF—VEMRS, REMURTRRAEN, SRSERIRRIMERALR
S. N, EREHRINENEM (FIE) AIRFF/92-3-0-1-4, FBAconnectionListly—i##I{uZR7</9: 0100 0001 0000 0011 0010,

kSR ERINBREIMaxSelectConnectionGap (BRIAAS ) |, BETE LIRERISHASRSY, FEittifEMaxSelectConnectionGap
APRAFEIRIZSSHTI EIREESR, LABSLEEAMISENBITHRRR, B, BEREMREAREE TR, s/VERAILMET
MinSelectConnectionGap (BAIA60F) . MaxSelectConnectionGapFIMinSelectConnectionGapRISAEN A B2 WA ZZ 4],

EAMKFEEEA EIRERA, WRERYD_CS_ AnyiRigER, FE LIREREIIERT, BLOSERANA: ZIR CRERIEENINFZ

—BHAERM, EHREENELKEAN, WERETZEA, BN, FnzEARRBINIKERS/NTZRIERM, 2%
MINERIZFEN, BERBHER, EHCRIAIIKENSR/NIEL. SEICRBEBNEHRELATIPHBASHRIE.
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7.9 E2EE

LMFETFRIHREREN, RBEFRLEFCHEFCEERNER, AEBRRETFOCRFRENESTFCINEE. ZINRErT LSRR
ENEFZCHEAENLESIERRXEORER, NMESFeRBEHEREMESZRINFER. REEN
YDAccount.AccountFlagi4RfEIR B T YD_AF_NoCloseFrozenOnlinsertOrder L AfS 4 REfF .

RAREEERZIEE, EEEREIZRAENFCIECRIASRERE, RETNEIRZFRBNIFIRARIREFREFE, X,
BRRFZETLURNAES N TFEIES, —BEREIREMINNEIRMSIAAESTE, BILEETOESRE. FERAMERZRER
G, AAMEMERT, IRKEENRRSEIHCRE, RPELEEISMEER, RERE. B0HRR, RREREE
BREGFE2F, EWREIEIRCEN, MERILRES M FHR2FRFERE, ERTEARSEHTEI2FFEeRE.

ESF ORISR BT RARER, FEEFERAIRE, IDEAEATHEEREERISER, ZENEIRMASIEN
ETIARBEHASRE. BN, ERIFEEEVNRSTS, FERFENESBIITERRNETE, BRUBAEELIFEERFUAR
FPER, BRPRUT: RIREREELET. L. £F, NRKREEMIMETLE, REZEFNSSERCHIERER.

7.10 EBAFRENBL 1B

HBRRNBRISESARZ AR BB —ERNEERENEIRZAEIRIRE, ERRERZMER, FARBIIRSASRERNZE,
ZIRBSIFEEESPHRASRIISTHEFOMAEEN. BIRNPEREAEE SR MTEIHERASE R Z RIS, B8
BREMERIR, ZARM T IRERARABIIEE, EREERNE™SRIBLATRET, TASERRABIEM EBHTY
B, LIBEIRE,

ZIAMEESFFEURNETYD_OS_AcceptedAIiRER (UM ERFIARFT. I HAFTYDOrderFlag/aYD_YOF_MarkgE<LRIM) , BiZREE
Z#BidMissingOrderGap (EIAMER60FY, ZLHAILUEN, FESNAELSE) SBEKENESER, BAFSEL
notifyMissingOrderE XU RE B — MBI RAISR

1 virtual void notifyMissingorder(const YDMissingOrder *pMissingOrder)

BATREIELEXIYDMissingOrder5YDOrder@tHER, {BEERERTYDMissingOrder.InsertTimelESHIEIEAKEIRIATE, XRS5
YDOrder.InsertTime2XZX ZFiEEEX3IM, BFaXs.

SRETWRENERGE, BREEFEESHAZRBIVINGE:
o MRFFLEEZRBNER, BLAREAZIRACEWR BRI BERZATEHIIEREEERR
* MRFFERBEZKRBNEE, WRBEAZERIEKEZIRZM, BEARBIMERERERR, EREIEFTRBMEERE
SERET 1 SRR BEEAER, FLAENBEE—RATE
MRELHANZIRBEBEIRNER, PBABKRECHFEETHLE, 2CHISARBIZET BARNEIS HIEHME A ek
RERHZEIRNR, BIRANERERECHNEERKFRE, REEESFTHEE. ERCHNT T BEIARNBHBRERESG,

ZEBA R AR AR R RSB notifyOrderik[E], IREIAYYDOrder.ErrorNo/gYD_ERROR_InternalRejected, YDOrder.OrderStatus/g
YD_OS_Rejected,

SNSRAERIE] TR AR R T R BATEIREAENR, ZIAEESIGHIMINTREALIE, MIMBREARIOrderReffl0rderLocallDER
791, XEPAETHRIRBXREKAN S, SAUIRAEZATLIREIZRERN. NREEMENET lRER, BASEHIFEHE
RRERIENRENR, RRFERBEOFOIIRSAIERE.

7.11 t£8EEMK

HEEEMN B2 ERATEE, BINERENTEFR, BRBEERMNMEESRBEIRZZMN, 88 7TTEEK. RIETE. ERmAR.
TR, EENBEHAXEIRZRZMELSE., LA N TBEAERZINRERR L, — MBIV EESSINEE S BES R
LENEN, REENFBEMEIREEENRE, FReRIameT i,

Hrh, ERiRARIIESNEHAXEIZZITEZIARHARZZRSIFTELER, XN EBRIEENE D BIFRNAPISELEEFIEE S
EEaE,

7.11.1 APISEHEE

APIZFIEMRERIEFFIAIEAinsertOrder(8iE REMIR AT IR ZIRBHISE— N F T HIME LA EAIR(E)E.

BT ABSEERAPTEEAERZIRE, BENIXAP ZFEMREIME—INERGIREE R LATHRENTXOS R EIERIREEN,
RIFEHEN RIS SRAERTHEL. EREFNCR PR IPARI AR AR, (ERtcpdumpal®E RIU T BLAEIEM-RIEIRY
REBEST ERTEBAFALERATIEIRE, P NTERAEREIDAPIRIZRENMRE. EHEN-RHESHFNBEEREAR AR, BEANENTESR
GRNERSREE, EfEMtcpdumpTR, AISEERITGRS:


af://n131536
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1  tcpdump -i <if_name> -n --time-stamp-type=adapter_unsynced --time-stamp-precision=nano -w <pcap_file>

ZIEAPIRBREIREMFROISHERQLRER THA L, AL, TUEEERSEAECRERN BBt BEENEZ 7 EEFE
tae. B EEIRBANAAPIZFZMRENENN T ZNEZIXAPINEFEMRE, FEEABTIEENR, EREECHNENRTTEME
SNEFENEREA—H, WSS ERESHENERIXAP, HIR, EFEREZEEUEEMAPISERINMURER, BSY
SRR E TS EREE 2 7 AR T

ZILRM T REESREEIRIARRE, MR/, ARIRBXRIREFTEISHRN, EHAPIEZFEERERT, BISERPRER
[EERZREGRSHEE, BRSNS TAPIZEENMTIE.

1 // Returns nanoseconds elapsed since current process starts up
2 YD_API_EXPORT unsigned long long getYDNanoTimestamp();

BIEAPIERTREFEAGEAI, EIEfERSolarflare X25228¢3E Exanic X10/X25M-FHECEENLEREGHHIBIR T, APIZREMREAZ!
250nsLAT, EREELIFVSHIZFEMRERAZIX MERD, BEANENR. BihXREHER2RAERFENAEIZAETHIMERE
ttE. ABFEIRRIMRENE, BERydcts TR (FTFFCTS.MeasureAPI=yesIjgE) HUERAPIZFIEMRE, BydctsAILUXZIMRETIE,
BRERKEFEEFANHTE, BydcsBRATEEIAREINE, BEERLCHSBIABSIKER.

BEARMRSE CERIRIMUAIREESMETERENN, 2N T RIUGEENRZ IR RE T R IREERTTE. B5A
APIRUZFEMRECRIAEI T EEBFPGARIKAE, Elt, MRKRFEZXNE CLIERNIRR, BABESLINTTRERIIMIREBE S ZIAAPIRY
FFIEMREHTINR, RERRI—TMENEERBNT5.

7.11.2 EEEFEERE
EEFEMRUEIREE N FOHNIISHESHNEE, 1ZBIRIZEMAENEEESIMEE, 255 BINFESEERYEIR.

W EEERS RS EROFENOIHTUE. DIERESHARERZAE, E5TIRNEENE, KORGZTEAZE, BR
FArista 7130FEiRE SIRHNIHOREREIET RNHERSIMEERMIIRESVERE, RitthERESHAECRAXNERS
FiE. PEARECHRHT TN IERRUENSITES LEBERA. RNMIMPN LTFERRE, NFTHREIIRAFELIETM
ZICRZREN,

BARZHIBRT, FEMBEAMZEIREENIZRINER, ZANEMRAEE T 25N, BREEFMEFILIARIZIATR
HAROMERERETR. SIRBEMERZFEMETAMSEWE T, JTSECHRREEFERRMattnE. INELREREEEIRS
K SRR IRIA R R,

ERUSHRIRZTABR T, BENFELESE. BREAES LAHRBAXEEXRNE KEHE IS BEILINERELTR,
BOBITFLANSY, EARXERZITHSENFEEET, BRNRKRZEZRAFERR.
7.11.2.1 8

BRERETZMRBLMETFEENNERIIAES, BISENE—NEAY. BTRBAETCPER, REFEAMNAY, —HHEE
RERK, —AEABNRE, XS TNFEEE LSAIRN, RTESKBFFELEMIER, ETREKIRBNZFETE AT L
—IKIREBIEII— MR EIERIEER, R TR,
REEBERRERI T BRI —MeEE SMERIEIN.
o IREBEEER—NEAAFABALRE (AnyfPreferredWASHEA) . 15EIBZHIEM 7 EAMIZHIRMET, FRNKREEST
LR E ARG R ER IR,
o BREETTRERRER, SEURMETCAOSARIEIEM, ERELEFESHEERRILERANN. fIBEEFRELUREMERAIERE
s Big B T B FROZ AR E).
o TIBRERSEBERZTRER T ASIEIMR, KB RBBHAR—IERIEKER,
» BRBEFEA TR ZSEEANEIEXRREAE. FllN, LIKSISIERAEREBIIES AHIEIRENFIAGIR,
o E—HEAFRNFELLRDESEGERAIORIEN, EEMEENE—FUNBERERRS, WREINEIEENERLAL
UEERRT, REREMAYTIEREFERIHEN.

BEAR ERIERIIRZZITHSIEN, ZERTH—SERFEN, REEFRNERERXEKER, YTECH, IRRIERES
REVAVERAITRAS A LAREIIME, BIREE RGPS SaE R TR BN R B IR R, SEHEPRE
FEIREEDTEARIES £,


af://n131565
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7.11.2.2 {8iERE

e LRRBREAXERS SERAGRSHFNETRS, MIRERMNRZIRBINFESBEEN. BASHHRESFBEIX
B, EAFEES LRXZIMEREENRBEHSEEFEHR, REES LEREEHMMMEIIEE (FIaN2MES18/2 AR
R) REPRY, AATREHIIXNARE. SIRRESECHABTBIIXMERN, BIRRERAAXTAELNEX NIE, TG
T AATR R A A IE T TR AIE RS

FRAERANET R E A R TS Z AR IS RAIETGIIR.

o TUASFNIEFRSEERIITIREER, FGERRET. AN, EXRRREAN, BiRBRAISERLTRERN.

o TABRUTIHGIR( R TIARIEERIEAL, SEMEARITRRER.

o IRAEEIARRZFTATRERRIHTIRZETIEN R, PRI EARIRE.

o TARBHIEXNRMNE—NMEMHEEREBRNABNEGY, WIHITHREREEN, TLUXRIFREER.
FREEFER IR ERRIEFR B SRIMTAGER, MHRIARE ARSI AR AT LR SRERNTIFGIR, ERNERHRERIGEFRIE
R, RMSEREIEREIAEERIEIRBRIES, BREINMEEHNELESES, B, TAREEITTE, SUAEEEERR
BF, BTTRBEARES, MUMEIX—mENE2.

FERBFENTRIREARTN, FREBOEMEFETRTASNRISHTER, RIMAEHERRBE—ERI TR,

HRIE EATRGUERA AR, BT EMEFIESRSEFNEAAER, HEHTEERAEIRAIAISTAS, MREAEREIRS
T, XFEHETIARRAEFRME. TR AXRAIMIERRIREE, FBAUNGRBRE—F{TRTRE, (BRI

\\\\\
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) A =
8 1718
SIXEEN R ZATRI SR — T HEE RAIREE, ZARMTEETERTEHORS. RIENRFENTE, DURERETIBETE

RNREEATEER. ATRE—RTBETXZMARTE, MEREIREN S, FENEE NP ERZRERRTIBIENE
VALEH

YtFRecalctModeig & Hautos & subscribeOnlyfyizizE, REUFEENTERERNA EE2ETELIEEFRITIEIEE
m_pMarketDataEiZFEIAN N ALITIE, FBEENESREEETHE.

NFHEERIFRFOELTE, H&ERecalcModefoff, HEFEETBEEMITKENBRAIEESE, ATLIBIBTEMMIENA L
WM. EHMTEHTIER, SEMFAPISEIRBIITAREE (RecalcModeiZEHHautogkZ subscribeOnlyBfAPISEBZLI TS, FrlA
RecalcModei& & Jyautosk& subscribeOnlyRT B LAREFDAPITIESEMNIEE) . EARIAEESEFMUDPITIE, HEitk
ReceiveUDPMarketData A& {RiFAno, BNEKAZNERITTIE.

1 ConnectTCPMarketData=yes
2 ReceiveUDPMarketData=no

FConnectTCPMarketDataiZ & Ayesht, BEIAPIESBIE—MRIRAVTIBEIE, N7 BATIBAEYMEIRKE R AP EMERENIE
17, AILABEAPIS IS TIEAIEEPEEIFE N CPU L.

1 # Affinity CPU ID for thread to receive TCP market data, -1 indicate no need to set CPU affinity
2 TCPMarketDataCPUID=-1
MNRFBETBERUEREEANZIRIERER, JLARETERREENTIEAR:
o HREN-NEFRLTICERIRE, THEEMMtERE, BREEESWEITRECPUZD
o WIRAHEITRLESAEEZCPU, BT TEEMMREHNSAIESRIRES, TLligEselectERERVERATE, XMEZ(ELL
ITEIERIE, BRCPULEBAKMEE. HFEEEEECUIZFIRTIREBIANE, LU ERIMRETE.

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

KT LR SHRFEERAT LS WATERLE.

LITAPIREE TITIFIRIT E—a 2971509088, NLERESNTIRTHIGLTIE, BMIULIEE LIRSS rITIBE tm_pMarketData
BiEEA.

1 wvirtual bool subscribe(const YDInstrument *pInstrument)=0;
2 virtual bool unsubscribe(const YDInstrument *pInstrument)=0;

BHNTEENRE, SBELATEEREBREIEEE.
1 wvirtual void notifyMarketData(const YDMarketData *pMarketData) {}

notifyMarketDatafiR[EII S EREBIN T :

8H FER 588

YDMarketData  InstrumentRef BHFS
TradingDay RZHH
PreSettlementPrice FESEEMN
PreClosePrice RN
PreOpenlnterest BINKERCE

UpperLimitPrice BRISARAN
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FER
LowerLimitPrice
LastPrice
BidPrice
AskPrice
BidVolume
AskVolume
Turnover
Openinterest

Volume

TimeStamp

AveragePrice

DynamicBasePrice

LastTradeTimeStamp

m_plInstrument

1588
BREART

HBMZE

NzZBFE (17=%) BTEDRNER. BEEUTHF: "E21x
500=#): 3600(27-17)1000+500=14400500 HE9s500%F,: 3600(24+9-
17)1000+500=57600500 [E—H#9r5002F): 3600(24+9-
17)1000+500=5760500 ZiARIEIELRT (B IR ERT B AVEEHRFE R & My d Util.hehRg
string2TimeStamp#timeStamp2String

FEMn

ISEENS. FEESENEE

NZRZZBEFE (17R%8) BE—RERERZNEE, (BT LIRS,
BEELTHF: ®wEE21 5350028 3600(27-77)1000+500=14400500 H#EE9
5002 F): 3600(24+9-17)1000+500=57600500 [E—H#29:500%F):
3600(24+9-17)1000+500=5760500 ZiART BB AT BRIt AER BRVEIRIZRFS I
ydUtil.hsfstring2 TimeStamp#timeStamp2String

ERELREEH



9 Mz

BIERINFEN D B RINEFNE B XIERER.

ERINESEEASHMIRE, (FERBERIARZAT, SRNEEEREEERINGE, —BERITERIIEREIRZERELTT, M0
B, HRERT. SRIRHE. SRINEEESERARZAREIESEINT, ENETESMAPIREEERER. FH
ydExtendedApifigi& B E AT LAERCcheckAndinsert RFIFTAEAPIAMMT RIS S, FEENEEMESRE, HXRMNRERE
False, $Z&ETILAEYDInputOrderggZYDInputQuotelJ&EErrorNo, EETENE, BMEAPIAMHIT T NENE, EETEGNIERE
MR BASERITRIEEE,

EENERECHNERZIEEERINING, ERXEXERNIGNSCHMUIEEIING, RAYNEERERDFRRAEN
B, BMERGMEI—REASERNEN, NERESNEMN. B2, BlS EFERERRFET (Fia, REELRERRR
B, ZEENEERIERNESEBIRERS) BENI, TUNRE—ERNNERENER N RRM TEIREARZ, Fian,
FESCENENREERZ100F, BATLIRENR, BHT10FNBEHTE. FERE—RIGESNEEEBREENRS
BUREE RIERERE.

9.1 SEHIME
9.1.1 BRIFEERIE

FEENESAFRENGHUERMEE, SME LAILUSHINACE. SCTeENEACEHTES. TELUFeENFIHTR
B8, SLFCEMEFCENZRNIE ARSI,

FERERXENNZNEFZ Rl E S NACENEHTIENE, —BMRTRENZEHE, Z-mAE a4k
REFEEL.

BHUENIXEMNZHENSONACENSEHITNE, —BMATEARNERE, REOTEMELKETCIES.

FNEFFEFCERIAREBEIVG A FHaNE, SUFHNFCRE—BRIRZAMSEINZRE. B, ZALhR HEHr2aTee
FEE, SACRBREEUEZEAMRMENTEACE, LTERRKEHARZTEACE, RPKNSAZIESENTEFCES
AR CE. B, MRUBEAERFCERELSHEEH CRERNRNIZMHIELE,

ERENEMNESHET LIS #YDAccountProductinfo. TradingConstraints[HedgeFlag]AJOpenLimitLA DirectionOpenLimit[2], &
AR NRUESEAT LIS EYDAccountinstrumentinfo. TradingConstraints[HedgeFlaglfOpenLimitA K DirectionOpenLimit[2],
BARFRENIESE NS,

9.1.2 FRIpkZ =M=
AR ERED A RENS N ER MR,

FRERNRERNEYE T Z mifE S INEEAFARZREMSHTLENE, —EMRTRENERE, & RAREGELEE
TR TIES.

BHENNEMNZ T BN SRR FARRENSEHTNE, —BMATEOENERE, ZaUREREREETTIES.

FREFAERRZEZIAREUEZTHENE, SUHIRE—BERARZAMSBENEZEE. Eit, ZIASThR EEHREAREmR
B, SRBIRUELUGZAMSIGINFIRENZE, LTRSS E, REINSIARIESENATEERIZ B FHIRAMESR
BE, Ft, MRIFEAEERHSSERLRBEAANEMHRES.

FRENSMNRIESHE LISEYDAccountProductinfo.TradingConstraints[HedgeFlag]#dTradeVolumeLimit, SARAMEMNRIESEL
aJLAZEYDAccountinstrumentinfo.TradingConstraints[HedgeFlaglfyTradeVolumeLimit, BAFERS ViESEXITS 2L,

9.1.3 FEIFCENIE

FEENESAFRENSHUERMEE, 8MEE LAILUSIRGFCE. SUFCENSFCEHTES. TELSFEENFIH TR
8, SHFCEMZFOENEIMIEERUR.

FRENREANENE T Z miE e NEEFCEMSHTLENE, —BMA T REXERE, - mREGLETE
BEEREFFOIEL.

BHENNEMNZ BN GRS CRINGEHTNE, —BMATENENEERE, RN EREREFCES.
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FNEHIFEFCERIARELNEA FHiaNE, SUFIHeRE—BRIRZMHSEINERE. Bit, ZAsEhr HEsaofaTse
FER, SHCKRBEREEVEZEAMAMENTERCE, STHERRSHANETESCE, RPKNSAZIESENTEFECET
HARPATIREE, B, MRUIBEAERFCERELSHEEH CREENRNIZMHIEE,

EREIEMNRIESEETLASEYDAccountProductinfo. TradingConstraints[HedgeFlaglfgPositionLimitL AR
DirectionPositionLimit[2], §AEKZMNRIESEETLASEYDAccountinstrumentinfo.TradingConstraints[HedgeFlag]f{
PositionLimitLAK DirectionPositionLimit[2], BiRFERS NiESEXIZSE,

9.1.4 {EASSEIE

BEREHNED AT mENEGYERMEE.

FRERRERNEN B Tz A SRR IR ERINSHTLENE, —BfMATRENEZRE, %~ RRREE
LT ERE IR RS,

BHERIXERNZH BN SRR IRBIREBEEHINSEEHTNE, —BfMRTEOENZRE, ZaNTERERIE TS

A
o

ANIEFIFERMN IR EBRIREREHENARELEZ FHaXE, SUFHFHRE—BRIXZAMSESXEERE. B, AR Eid
RRATREREREL, SRMRBIRHEEUVEZEMSIEINTREREAEL, GTERRSHEE TR KA EL, 525
R NS ELINR—E. Eit, NRIFEXERMERDSSEURERMNIRBER N RRIETHRIELE,

FERENERMNRNIESHET LIS EYDAccountProductinfo. TradingConstraints[HedgeFlag]iCancelLimit, AR MRIEBSEEILIS
ZYDAccountinstrumentinfo.TradingConstraints[HedgeFlag]fCancelLimit, B{RFERS NiESEXIZSE,

9.1.5 BBERPEMIE

BRI T BN EONERKIREE

BRRATRE,
RBENENSHEBRANESHT, DSHFERSBM. FRARGH=MEE LHTIRE:

, (ERNTRUKRFENFLRBERRA, FEHESMIES, ALBESHFREIESER

B FER 1588
R ) .
% GeneralRiskParamType EEAYD_GRPT_ExchangeMaxOrderVolume
RTFBIREEEN, BNFRRAFAccountRef(E, IWFIREEWFEIRRFE
AccountRef i
ZKFARS
ExtendedRef FRFYDExchange.ExchangeRef, M—HRER ST
IntValue1 REE R
Rk GeneralRiskParamType EEYD_GRPT_ProductMaxOrderVolume
IFRTRUEIREEER, BNERRAFAccountRef(, MFIFEERFPEZLRHME
AccountRef et
ZRFARS
ExtendedRef SIRIFYDProduct.ProductRef, M—FHEEFT
IntValue1 EE PR
B GeneralRiskParamType EEAYD_GRPT_InstrumentMaxOrderVolume

ARTNFTEIREREN, BUFRRBFAAccountRef, WFRABEKFPERRKIRHE

AccountRef e,

ZPAS
ExtendedRef SIRIFYDInstrument.InstrumentRef, EE—HESL
IntValue1 REEE IR

BATFEMERFAccountRefEJ AN AKFSEISERFAM, BEIRRES—HMNER, IS RNSENE (SINEREERN
FRNSHRE) HAIR:

* BARBIREKF


af://n131728
af://n131734

o FmREIREKH

* RBARBISEWRF

» BYFRBENREIREE
° FRITRBENFREREE
° REFMFENEIREE

9.1.6 BB M
SEBNESTSEEN T EBINE, NELRMNESRINZEBIRE, WRESWIELIES, Hb, PESFNMERFRS
FRHOARERI

o MWTFERFIRST, SSSENRIEGHERE—RESTNMERTERIRAINTE, FEESTNMMBERTERZNEH, LR
FEMBEARESENE, BPESRNMMERFEMRNER, HNZESRNNRIINRE —ERZNMEFIRESEMN
1%

o MWTFHIRRZMT, BITHETHIRZERAON, sSSEMBEHN, SUEKEEEMN
BIAEATIRTFERRM 7SS E 1 YDMarketData.DynamicBasePrice,
FRERNFT R RESE, BHEUA MRS XI=RIN :

o iR > AESEM x (1 + hESHN A EIR)

o P < FESEM x (1 — IESE M HH] T IR)

o MM > FESEM X (1 4+ WESE M wEstickB EIR)

o RPN < FESHEM x (1 — IESHE M tickE FIR)

o HBH > B X (1 + B RS LG EIR)
o SREM < BB x (1 — BRI RIR)
o B > B X (1 + B R B tick L EIR)
o HERH < EM X (1 — N R tick S FIR)

BATFERIRE, ZEFEEISZREENERTRIERNERNEHER—FANERL. FARERNR R EEEEREERE
[, BPExtendedRefiREANTHTIMIEFMERN, REFBREFRNMGZ T mE, BERRIHEEWRF, FEILTXXHrIAccountReff]]
ExtendedReft9#ilR %, HEE, BARERINKEIExtendedRefATIIRE TN BIF-mAIZHESE, BIEOY. MBREENERSH

AR

=41
SSEMmELLH] LR

SSEMRELLHI TR

SSE M REtickE LR

SSE N REckE IR

BRG] LR

BT RESELEI TR

B REtickE LR

FE
GeneralRiskParamType
FloatValue
GeneralRiskParamType
FloatValue
GeneralRiskParamType
IntValue1
GeneralRiskParamType
IntValue
GeneralRiskParamType
FloatValue
GeneralRiskParamType
FloatValue

GeneralRiskParamType

7L

[EE/YD_GRPT_DynamicPriceLimitUpperRatio
EEBlsE
EEYD_GRPT_DynamicPriceLimitLowerRatio
LBl E
[EE/9YD_GRPT_DynamicPriceLimitUpperTickCount
tick®g
EEAYD_GRPT_DynamicPriceLimitLowerTickCount
tickEg
[EE/9YD_GRPT_DynamicLastPriceLimitUpperRatio
EEBlsE
[EE/9YD_GRPT_DynamicLastPriceLimitLowerRatio
EEplisE

EEYD_GRPT_DynamicLastPriceLimitUpperTickCount
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IntValue1 tick#{
BTN mEStickE IR GeneralRiskParamType EEYD_GRPT_DynamicLastPriceLimitLowerTickCount
IntValue1 tick#{

HTExtendedRefAILIAE R~ mAMEE - minrh, E—HMMER, MBIINEENSIR (SRERBERMTRIOSHKE) o

B2
o IEETR
o DERFER
9.1.7 BIUENGIE

FRERUEATAEGIEENGE (NS LT EONRAANE) | SIS ERAREENERE b (RKFEfasE ZRKAER
R L) BINEIF R CRAMEIERIR, BEMNESLNFCRANESFCIRENEH, RO AERMIZNTET
VARIAZE.

RXERRNSZHF LA F AR :

o [CRINTEXE, AMSHERZMINRENDETIAES, RBZLOINREER, ERXZAMIHREHSZERE

o BRZMINGENE, BRCEOBRNZBIIINGE, RAESERXZMININGEERGA 22X B iR B Z 2R
ICRINERESHIN TR

=27 FER %08
ESC] ) R . "
% GeneralRiskParamType EEAYD_GRPT_OptionLongPositionCost
RN ARTRUERAEEER, BURFAFACcountRef(d, WFSEEWPBZ LRI
ZF RS
FloatValue FFOMARERE

WNEydExtendedApi, MIETLLEGYDEXtendedAccount.OptionLongPositionCostLimitEZEiZiFEE B BT OMARE, Bkl
BT YDExtendedAccount.OptionLongPositionCostBEiZi% B E =B EENNEFORASLEVE.

HBFAccountRefAI LIS MARIKFEEEEWF I, E—HRNER, IIRNEINSIR (SMARBESRNERNOSHEE) o
BIZ:

o IEEWF

o XFTEREE
BRGFTENRE RIS EIN TR

B FE 588
;;; GeneralRiskParamType EEYD_GRPT_ExchangeOptionLongPositionCost
AERTNFIEIREELER, BURRBPIACccountRef(l, WS EEMWPERBRFEIZ
AccountRef
KRARS
ExtendedRef ALURBATRNIERBITER, BILUSERRZZAHIEXCchangeRefRRXATIRERZ
SRTERL, ExchangeRefa]LATEYDExchange %kEN
FloatValue FERAREURE

BT AccountRefRILAANEARIKFEE EEMF T, ExtendedRefA]LIALMRZAMHEISERXZATAM, BI—HINMER, BI1L
FENEER (BMARBRRMERNSHEKE) SR
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BREWRF, fEEXZM
BEWR, £ERXZH
LW, IEERZBAT
EIIKF, 2EBZXZFT

9.1.8 SHIEREEMIE

AERRESAEHEEE LR, TESEEEENEAEFINELNAR, BABRERAGEEHTERNG, BRBGEIR
AEERELIR, %RBBWIESER., FEREMNTELSZSESEEEHEREE.

THRHETOTRNERE LIRFFINENERRE, mAIER0TRERE, KRB TESHMIZHRRR/NOTR, MRFE
OTRIGEELLIRE, BBAKETRKREEBTHAZNAENE. MERERREEBIENET, FEHILIRFIEEAE.

RELARASTZAN LWEUSEEHIRE, BYDAccountinstrumentinfo.MaxMessage XFORY, ASIEHZREEEZEN L&
KEBE. SEMEINEZEU, AXEHIEERBEVEEEIIAREUNE T FHRRE, SRR —BREIRZZAHmSEE Xz E
B. BEit, ZXRLIREEFHNETREEE, SRBRBUNEZIAMAABINATREEE, BRHENAIKETERERE, BB
MOlEHERE. At MNRHFIBAEERERSHEEIRBR AARRIEMIFIEL.

EEMERIKEAR, ZKEREERENCTPEYIEIRSEETR, REECTPHIRERZERAEEENE, BAZETEENZEZ
XA, SCTPE, ZXETIFEPENRAEEE, NHEETREREHKAEERIRE.

ERTECHAETRAGEEENEZSY, APISEN TAREEREENIRES:

1 virtual void notifyUpdateMessageCommissionConfig(const YDUpdateMessageCommissionConfig
*pUpdateMessageCommissionConfig)

HErh, YDUpdateMessageCommissionConfighd==EREEMT:

FE2 L

AccountRef WFRS. ATMYDAccountiREY,
ExchangeRef RS, BJMYDExchange3KEY,
ProductRef FER4mS. BIMYDProductiREX,
InstrumentRef EH5RS, TMYDInstrumentRefFKEY,
MaxMessage EHENRAEEEHE

9.2 BN
9.2.1 ERACERIE

SN INEIACERATETRATIACE, & CEATETRAZACEN, Mz ZINRIINREELIRERT
UEN
BERBRNERFSHFAT /X!

o« BRNACERS: REIESHACE

° FRTIBRSGHOACERS: MTHEETR T8 MEY, REIBINSHUFCE

* RBITFRGHUACERS: MTHEERXZM THEIEY, REIBNEGOFCE

o HINESICOACERS: RENEEIHNEI TEELONMEHCE

o FRLRITCERS: REEE~m TAEELNNEHCE

° XSG TFEMLBFCERE: WHEERXZM THEIN~m,
KRNI SEEN T :

RN R TAEELRINSTeE
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BEAOFCERE GeneralRiskParamType ElE51019
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FFRTREAFCERE

BT TRGHTCERS

HINRFICE A CERS

FrmL R CERE

RIS S ERE

ANV AEREZ @iREEERR, BRNESMERIRENERN, MXLRE=HNERERS.
BRIARKERNBIMBRIER AR ZHT, ERRETFBSAPERENERNESHE, BIRERMNERNEEMA.

TR
AccountID

ExtendedID

IntValue1

IntValue2
GeneralRiskParamType
AccountID

ExtendedID

IntValue1l

IntValue2
GeneralRiskParamType
AccountlD

ExtendedID

IntValue1l

IntValue2
GeneralRiskParamType

AccountID

ExtendedID

IntValue1

IntValue2
GeneralRiskParamType
AccountID

ExtendedID

IntValue1

IntValue2
GeneralRiskParamType
AccountID

ExtendedID

IntValue1l

IntValue2

1588
BEWS
=1
RALTEE
RAZACE
EE791020
BEWS
[
RALACE
RAZACE
EE71021
BEWS
RS
RRLCE
RAZACE
5791007

"HEWS

ATLARLA I ARRE:
HARG AR BB S0 I E A R
HAR = M AR B S 29

BAIHCE
BRAZACE
[EE/91022
REWS
[T
BRALHCE
BAZHCE
EE/91023
BEWS
X
BAIHECE

BRAZACE



9.2.2 RIGRARZEMIE
HIZHIRRTIN SR BRT ST RANZER, MNEKAZENRTINESLNRERTFIR,
BIAEENIERGESHFA T/ SN

o BRI EIRG: REIFESLINZE

o FRTMRSHOMZERS: MTHEETR TNENEY, REBNSLIMRZE

* RS TBRGHRZER: MTEERZM FIEINEH, REBNGLIE

o HINEICOMEZERS: PREEEIINERSI T ELIRIMNEMRRZE

o FRLRAEZERS: PREIEEmMR FTIEGLRINNEMRRE

* BT FFEmLSNARERS: MTIEERZA SN~ m, RESEN =R TREGLOMINENARE
RIS ELNT :
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BEYNRERT GeneralRiskParamType EEF1014
AccountID BEWS
ExtendedID By
IntValue1 BRARNRE

PR T REAMZERE GeneralRiskParamType EEA1015
AccountID BEWKS
ExtendedID [
IntValue1 BRARNKE

R TREGANRERE GeneralRiskParamType EEA1016
AccountID BEWKS
ExtendedID R
IntValue1 B E

IR LR AR 2R GeneralRiskParamType EE31006
AccountID BEKS

AT LARLA A& :
ExtendedID HARG= SRS HA BB HAEIEA B
= RS B E29REE

IntValue1 BRARKAEE

PR A E PR GeneralRiskParamType ElE51017
AccountID RS
ExtendedID T
IntValue1 BRARRAE

RBF T fm LB 2R GeneralRiskParamType EEF1018
AccountID KREWS
ExtendedID RZFT

IntValue1 BRANZE
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FNERNNAELEZ EREBEERR, ERNESPMERRENEMN, WXLRE=RNERSERS.
BRIARIENBIMNIRER G SNT, EREETERTAPEREIEANIZSHE, BRHBRMNIERNEEIMA.

9.2.3 ERIFEEMIE

LZINRSINE LM OATETELREG, RESLAHOATETEURON, MZ ZEIN RGN E SR ELTAUR,
WRZEBITE, ERFOITFRET, AUFLENREANESIUR, BENESERF TIHERENNTESUR, AR5
RS ERIEEBN R TR,
SAEERERASIEL TR

. BANRORRS: RHEANRCE

. FRTEAFCRIEN: WHEETR TS EY, RIS ALRCR

. XBFTRALHCRIN: WHEESER TS84, REBIALRFCR

o ERFICARCRIN: RAHSEINRS TS LMIARCR

. FROAFCRIS: RHEETR TRESONNREeR

. XBFTERCHSCRI: MTEERRM TSR, RS R TEaLNmseR
AREAMASEET

=3 FE i%Eg

BN CERT GeneralRiskParamType [EE/31009
AccountID BEWS
ExtendedID =13
IntValue1 ZAIRE
IntValue2 FAIRE

R RS CERS GeneralRiskParamType ElE/91010
AccountID BEWKS
ExtendedID e
IntValue1 ZARE
IntValue2 =LRE

R TRELRCERG GeneralRiskParamType EE/1011
AccountID BEWS
ExtendedID R
IntValue1 ZAIRE
IntValue2 ARG

IR CRS G 2R GeneralRiskParamType [ElE/91005
AccountID BEWKS

LRI RRE:
ExtendedID HR= RS EA B ) HAIEIRE B 9
HAR= SRS B & 2055

IntValue1 ZIRE
IntValue2 =ALIRE

FELESECERE GeneralRiskParamType EEH1012


af://n132264

=41 FE 1588

AccountID BEWS
ExtendedID [
IntValue1 ZAIRE
IntValue2 =LRE
R LIS &R GeneralRiskParamType EEF1013

AccountID REHKE
ExtendedID R
IntValue1 ZARE
IntValue2 =LRE

TN AEREZ EREEERR, ERNESPMERRENEM, MWXLR =N ERER.
BRIARERNBINIERFREHNT, EtREE T EBTAPERENEANIZSAE, BRERMNERNEEA.

9.2.4 ZZFRHEPBENIE

RAFMIERENEARERN, EREERBRARE, ATEHRXMERNAE, SCHERFEREHIREENRZAERELY,
MERERMET —RBEEAA, B, ZAEREEXEREFIRZMEREL, TARERENRER, ZERRSZEZFHY
RARRENZEIRS. BESRENZZMREERA EINEREHCE, SEaEaERIrSIEINEREL.
ARERNETERZ ZATER RGN, WRRETydServerfVES, MEFImIBHERSYAEIIKE, BFARI—RydServeriz
TR R RSB AIT AL

ERFNESEHUN TR

=241 FER 15288

ESSL GeneralRiskParamType EE91004
AccountID BEMWF
FloatValue HERESE

BRIARIEMNBINBER SR SRHNT, EREETEZBITAPEREIEANIZESHE, BRERMNERNEEMA.

9.2.5 F3ZIFEELME

LREFRRFTE SO BIAEI—EMER, Wiz miRREAFCENLEREGEE —EHE, BUSRNAER, SMENIEMR
Wi, ZEEBECHIOWSAREHESLUSEEXE, FAABRIMERNEER. AXERNRY ERAHERZATHIEINERL. &
NEIRBEHEE £, NESHtba T REIAPI.
R ENE T RIFTA G LS FAIRAI RIS 2RI EL.
HeEANFE - RIME ARSI #HFOa BSRFCRmERCR, B
maz (F7 i KA S LK PV S, 7T E S LA RSER R R, BNRLSSENITEATA:
|2 RO - R OR] + 2GR + 2R SR, HPSIN=FeRhilMENNFAERCRIIGHE, FEETEE
EEAFERE, ASFRASENCWFS, BREUTHRMERT, FINFEE:
o« HREREXZH, ZEYRIKEENO
o IEERAIEIHAR2AE, BRASEENGFHNE. INEREHNE. INEEHINE. INEREHNEN, FMIANASEOR
FEE, EAERZMNSRERN R Z e B AX LA
BREMSFEAF, BRIAGNERRIC11FE, XEE5F, BEABINHRIG2F, UE63F, BRT—NIANGFmmERS,
S—HEAAINAIE, FTERABHNINSE, WiHERFCESRNT:

SERHFFEA=|(11-1)-5|+1=5, EHRMESHNH—RESFENCHM
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SERTEFEB=(2-3-1) | +1=1, HPRMNESHINR—RESFENG
SERISFFE=5+1=6
#IFG=max(5, 6)=6

=S HN TR

B& FER izl
;m GeneralRiskParamType EE/IYD_GRPT TradePositionRatio
RRTEIREEEN, BNRTFAFBAccountRef(H, ITTIREEBMAERKIRHMEZ
AccountRef
WRAS
ExtendedRef ALUREATER A RER, BrLIRER—T"mHIProductRefRR IR EF~mE
%, ProductRefr]LATEYDProducts3kEY
IntValue1 BRENRERE, JEMAREIAREENTHITRIFCITE
FloatValue B CEE

HTAccountRefAI LA EAIKFEE FEEMF TR, ExtendedRefAJLUAEMRZMNEISEXZAAM, BUL—HIMER, BIUL
FENSEUR (BMARBRRMEINSHERE) SR

o IBEMF, IEERZ

o IBEMKF, £EPRZFT

o IR, FBERZT

o 2EIKF, 2EPRZA
BRIAXEMNHEydClientfasiiT, REETLUBLydClientEEXIESEH SRR, BaILUBITAPBREUNIESEL,

9.2.6 fHERIREALL NS

HEFRRAESANIREES CIIAZ—EMER (RIZAX) | WiZFRRNEERELR-X)/ (RREH-XNtLEREEBT—EtE, &

NS ER, SERERNGE, ZREELeElSAREHEELSRREXE, HASERIENRIEERE. B, BERES

HEFZ=RHFE S LRRERER M, RBEEHNBETZ=RHEEA LRRBER . ANESIRERES £, Xizs#
STREIAPI,

RIESEUTRATR:

B FEB yizl):}

;m GeneralRiskParamType EEAYD_GRPT_OrderCancelRatio
AccountRef RTFBIREEEN, BUERTEFPIAccountRef(l, IWHREBWFPERTIRFRIZ

WRAS
ExtendedRef ALURENTER YA RER, B LUgER—T=HAYProductRefR IR E~mE
enaedre 3%, ProductRefr]LAFEYDProductd3kEY

IntValue1 IREBEHFE, LSIRBAESARRER I HITREIRELLATE
FloatValue iRty EE

FiFAccountRefEIUN S AIKF L EIEEIKFPER, ExtendedRefmI NSRRI & ISR SHAR, Hit—HIVNER, il
SERNERIE (BttseERRRI RIS HEIE:

o HEEIKE, HEERER

o HEEIKP, RERBH

o REF, IRERIAA
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o EEIKF, £EPRZAT
BRIARIEMNBydClienttassiiiT, REETLUBELydClientEERIESHENEMNIRT, EETLUBTAPEREVNIESEL,

9.2.7 BRIEREMIE

ERI_CHART. KrFT. XBRIATERNGS 7 AR =M ERE R EIEFHR R EREEREE, LU TIREBNI R ZES.

AR EWELTHAEN, EERAETEENIEEHFRAESESNTERNEEEFERE. TREIEFEaHEARERTIL
BEEEFEE, MERSHHLSITERNSFEhSEENREREFEERTERMESI, Fit, ZAMEHTEEENSEEN

2, RAESBECHiRIER M EEEFLENNG. FEEMOTR (REMRL) MIHELNESEEEEHERE,

ZIARM T AT REEEEFSN, SRREREEHMERESOTRIRES.

BERERHN, REEREEYRENRENSEEFARNRERERIETZEY LENRZIRAREFesELRELRZ. DX
RET SREEEFRENENNINERNESEEEENE, EFEAREEENENILUSERERSAEEENE. BEEEEH
HXESEINT, XESHEIMNERERFTIRE, BRIFAS TAEZIAP!:

B FE 588

FEm GeneralRiskParamType EE91001
AccountID RS
ExtendedID SFRFYDProduct.ProductlD, Me—HEEF=M
IntValue1 SRERE, MEREEZENREFEIIR
IntValue2 EEERHRE, MREREZENELRZZNR

BRIARIEMNBRIMNIER AR RNT, EREETERTAPEREIEANIZESHE, BRHBRMNERNEEMA.

EEES50TREREHR, REZLOTRIEEEHBTIRENHER, FoRRAENRERERZEEZEN LENZZNRAREE
FeRELRIRZ. ENESHINT:

=27 FER i8R

Pk GeneralRiskParamType EE/1002
AccountID RS
ExtendedID SR FYDProduct.ProductlD, ME—HaE~R
IntValue1 EEEHE, MREREZSARETCIR
IntValue2 EREFE, MEREREZENEIZZNR
FloatValue OTRIE

BRIAKERNBINBRIER AR ZHT, ERRETFBISAPERENERNZESEHE, BRERMNERNEEMA.

9.2.8 ImEEIHAIRZRLLFE
JHEEEE IR RNAORERILTONRIR, BAGEEREI T EEREA,

XN HRIEYDInstrument.ExpireTradingDayCount# i @ BEIA TIRENEE, EENANSBENIRER MIAE LN ELIHNR
BEFBRAIUR.

RNEHNBISELNT :
=27 FE %88
FEmR GeneralRiskParamType EE31003

AccountID BEWS


af://n132521
af://n132583

B& FB 1588

ExtendedID S FYDProduct.ProductlD, ME—ESR
Intvalue1 IEEFHIHORERE

BRIARIENBRIMNIRERFRRNT, EEETERTAPEREEANIZSHE, BRHBRMNERNEEMA.
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10.1 {EPEEHT

BHREETLIBEAPHERRZENL, EXEERXABY. BEAFENT:
1 virtual bool changePassword(const char *username,const char *oldPassword,const char *newPassword)

FREIENERSBEIIATERIRE], errorNoSORREN I, EMMERRESGER, BEBLEENIBEEER
YD_ERROR_OldPasswordMismatchSEiH,

1 wvirtual void notifyChangePassword(int errorNo)

10.2 EBE

ZIEAPIRBUAETHITIEFIRE THIogERBEARTE, RAFTLUERZIEIEAECHATER, EEAF2logBRNAS~4AE
X,

1 wvirtual void writeLog(const char *format,...)

ZATREXRFDH, BEAPEEHMAEHRETELITBEHA.

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
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