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Chapter 5

LEAR PR

51 DemoTestMdSpiZs %

Demo H i& XATIH VT 54 [ M K 28
#include <demo_test_quote_spi.h>
%X DemoTestMdSpi 4k 5 2 K

| Quotespi |

T

| DemoTestMdSpi \

Public A% 71 ERI%EX

« virtual void OnError (XTPRI xerror_info, bool is_last)
IR

« virtual void OnSubMarketData (XTPST xticker, XTPRI xerror_info, bool is_last)
AT R E

« virtual void OnUnSubMarketData (XTPST xticker, XTPRI xerror_info, bool is_last)
BUEIT AT R

« virtual void OnMarketData (XTPMD xmarket_data)
TN

51.1 JFAHHGA
Demo H & XATE VT [ #2 i i 26
1E&
FRZRUESE BN B PR A F]
HHA
+ A 2015
R SORS E DA N SO AR Al

» demo_test_quote_spi.h
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52 QuoteApiZk &%

FEITTE AR

#include <xtp_quote_api.h>

Public ¥ 71 %X

« virtual void Release ()=0

« virtual const char x GetTradingDay ()=0

« virtual void RegisterSpi (QuoteSpi *spi)=0

« virtual int SubscribeMarketData (char xticker[ ], int count, XTP_EXCHANGE_TYPE exchage_id)=0

« virtual int UnSubscribeMarketData (char xticker[ ], int count, XTP_EXCHANGE_TYPE exchage_id)=0

« virtual int Login (const char xip, int port, const char xuser, const char xpassword, XTP_PROTOCOL_TYPE
sock_type)=0

« virtual int Logout ()=0

« virtual int QueryAllTickers (XTP_EXCHANGE_TYPE exchage_id)=0

5475 Public B 5 BRI %S

« static QuoteApi * CreateQuoteApi (const char xsave_file_path="")

521 FEARGA
BT OR

(=2
FFRILTFBAD H R A7

HHA
+HA 2015

52.2 A5 eREEA
5.2.2.1 static QuoteApix CreateQuoteApi ( const char x save_file_path="" ) [static]

B ##QuoteApi
2

| save_file_path | (BREFE) FICATHEEXAMER, BRI HSRE>x

IR [H]
B H ) UserApi

5.2.2.2 virtual const charx GetTradingDay ( ) [pure virtual]

R HIRE 5 H
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5.2 QuoteApik &% 11

IR [E]
IREEIZE 5 H

FHE
A

K%

KNI G, BEREIERRNA S H

5.2.2.3 virtual int Login ( const char x ip, int port, const char x user, const char x password, XTP_PROTOCOL_TYPE
sock type ) [pure virtuall]

FPERWR
e

BREBHD, Oi%ﬂ?iéﬁfiﬁilj] CPRITIEEIRS S HE, 2R RCEEERE, AATFEER
K, WMRFFEHEE, 1Hlogout, “3"F R NEHEIR

23
io | RS HBIE
port | AR5 %4 H 5
user | ZFEH 4
password | ERE
sock type | “1"fXETCP, “2{C£UDP, HEJEHf HZFFTCP
&

BERECHFPHZEN, ANFERPFEFERNT), S REuRE R TE SR

5.2.2.4 virtualintLogout( ) [pure virtual]
BHEK
R[]
BHETAT, oRRE M), R0 R H

SERBON RIS HEN, AREFRPEFEY, = WEuRE RV TSR E

5.2.2.5 virtual int QueryAllTickers ( XTP_EXCHANGE_TYPE exchage id ) [pure virtual]
IRHUHE B 5 HA S 5 52
R[]

BRI, CFRRERRY), F0RREWAD)
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] exchage_id | X5 P {5

BB ECE R 3

5.2.2.6 virtual void RegisterSpi ( QuoteSpi x spi ) [pure virtuall]

MR O

ZH

] spi | IRZE B [T H RASCH

5.2.2.7 virtual void Release( ) [pure virtuall]
Bz O A 5
&I

ANFF AR FA A3 150 G sF R FH 12 R 5OMH e 1 % 5%

5.2.2.8 virtual int SubscribeMarketData ( char x ticker] ], int count, XTP_EXCHANGE_TYPE exchage id ) [pure
virtual]

TR

[l
IHZEOWARTHRL, oFrEORARD), 0 R om0 S

s

W

%

ticker | & ZVIDEUH

count | EATHABITFTTRERI & EL

exchage_id | 5 XS

&
A A—IRIETT B[R] —iE 2752 5 BT 2 1> 5 2

5.2.2.9 virtual int UnSubscribeMarketData ( char = ticker[ ], int count, XTP_EXCHANGE_TYPE exchage id ) [pure
virtual]

RITATIE -

IR [E]
BOHIT I AR BT, o FonE A, 3F0foniE A e
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5.3 QuoteSpiZX &%

W

%

ticker | & ZIDEZH

count | EATHABITFTTREI &I EL

exchage_id | 2 & BT fRIE

it
A A— IR BGH T B [/l —IE 2752 5 BT 2 1> 5 2
RIS LR ST A

» xtp_quote_api.h

53 QuoteSpiZt &%

CRREICEES
#include <xtp_gquote_api.h>

25 QuoteSpi JEE X R H:

| Quotespi |

T

| DemoTestMdSpi \

Public ¥ 71 RRI%X

« virtual void OnDisconnected (int reason)

« virtual void OnError (XTPRI xerror_info)

« virtual void OnSubMarketData (XTPST xticker, XTPRI xerror_info, bool is_last)

« virtual void OnUnSubMarketData (XTPST xticker, XTPRI xerror_info, bool is_last)
« virtual void OnMarketData (XTPMD xmarket_data)

« virtual void OnQueryAllTickers ()

531 FEARER

(RN ES
==

HZRIUEH I B BRA A
H#H

+H 2015

532 A1 PR A
5.3.2.1 virtual void OnDisconnected ( intreason ) [inline], [virtuall]

HE PSR 5 R BB EEEWTTES, R TIRBOEH -
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T
REREL, BRI

W

55

reason | BHTRJR A

5.3.2.2 virtual void OnError ( XTPRI x error_info) [inline], [virtual]

BRI &
ZH

] error_info | EER1E S

5.3.2.3 virtual void OnMarketData ( XTPMD x market data) [inline], [virtuall]

|

NN

THIE AN
”

W

market_data | 17TEEIR

# DemoTestMdSpi E ;.
5.3.2.4 virtual void OnQueryAllTickers( ) [inline], [virtual]
BRI 5 & LOINE
=
PREBeREL, BLRRECE RS

5.3.2.5 virtual void OnSubMarketData ( XTPST x ticker, XTPRI x error_info, bool is_last) [inline], [virtual]

WHATENE
ZH

ticker | VEAHIF) ST TR

error_info | 1T &R ERE AT AERE R

is_last | ERILUT BRI R G — 1 NE

FHE
BEARAT B A& EIE0F R — AT B RL

#{ DemoTestMdSpi F #;.

5.3.2.6 virtual void OnUnSubMarketData ( XTPST x ticker, XTPRI x error_info, boolis_last) [inline], [virtual]

BT BAT G R
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23
ticker | VEAHIF & ZIBEE T TR I
error_info | BE1R1E B
is_last | J& & KEET ARG — TR E
BiE

TAHUE T 806 A N — 2 BUH 1T B R

# DemoTestMdSpi FE#.
ISR F AR SO A A

» xtp_quote_api.h

5.4 XTPMarketDataStruct%5 1414 2%

(o

#include <xquote_api_struct.h>

S

i 525
+ XTP_EXCHANGE_TYPE exchange_id
55 B ES
+ char ticker [XTP_TICKER_LEN]
BARE NMEZHHER)
 double last_price
BT
 double pre_close_price

iZhess

» double open_price
LI
» double high_price

=
==

K

et
 double low_price
AR
» double close_price
R
» double pre_open_interest
MRt g (BRPRES)
 double open_interest
froE (HARES)
+ double pre_settlement_price
FREGEM (BEARES)
» double settlement_price
KGR (BEIRES)
» double upper_limit_price
BRiER T (HRTRES)
* double lower_limit_price
BER (HATRES)
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Sk

double pre_delta
WERESCEE (HEIRIES)

double curr_delta
SHESEE (HETRES)

int64_t data_time
fif [ 2%

int32_t qty
HE

double turnover

double avg_price
SRSk

double bid [10]
aRELPN/

double ask [10]
aRELESiy

int32_t bid_qty [10]
ARELDS

int32_t ask_qty [10]
ARELES

int32_t trades_count

char ticker_status [8]
YA SRS U A

int32_t total_bid_qty
THENLR

int32_t total_ask_qty

double ma_bid_price
A2 K AN

double ma_ask_price
IACF 2= SN

double ma_bond_bid_price
GFR P2 L A%

double ma_bond_ask_price
B IBCP R RM%

double yield_to_maturity
il il g

double iopv
ETFE{ERGE

int32_t etf_buy_count
ETFRIHZEE

int32_t etf_sell _count
ETAR[EI 2241

double etf_buy_qty
ETFRIEEE

double etf_buy_money
ETFRINE 48R

double etf_sell_qty
ETAREIEE

double etf_sell_money
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5.4 XTPMarketDataStructZ5 41k 2%

ETHE [A] 445

 double total_warrant_exec_qty
BOEHAT B S8 =

+ double warrant_lower_price
BOEEkFNHE (o)

» double warrant_upper_price
BUEBREENHE (D)

* int382_t cancel_buy_count

KA ZEEL

 int32_t cancel_sell_count
SRR

» double cancel_buy_qty
ENRESEE

 double cancel_sell_qty
SRR E

 double cancel_buy_money
DAYN G

 double cancel_sell_money
St H R R

* int32_t total_buy_count
EANBER

 int32_t total sell count
SR B

* int32_t duration_after_buy
SENZHERUSE S RS Ry [A]
 int32_t duration_after_sell
S ZFE AT B R SEREI []
* int32_t num_bid_orders
EITEFENIEL
* int32_t num_ask_orders
SETT M AER
* int382_t exec_time
AT IE] (UA3113)
» charis_market_closed [4]
TR (UA103/UA104)
+ double total_position
SR E (UA103)
» double pe_ratio1
m&E1 (UA103)
 double pe_ratio2

m&EE2 (UA103)

541 1EAEAR
T
REEFAR B SORY R AR SO AR R

» xquote_api_struct.h
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55 XTPOrderCancelZ5 414 %

s

#include <xoms_api_struct.h>

S
b*/ZUix

* uint64_t order_cancel_xtp_id
XTPRGLIT HID.
* uint32_t order_cancel_client_id

REBBRAIES
+ char ticker [XTP_API_TICKER_LEN]

i

HHIHY

« XTP_MARKET_TYPE market
oY

* int64_t action_time
PRAERT [R]

* uint32_t order_client_id
RE5|H

+ uint64_t order_xtp_id
BIEN SIT BT S

55.1 JEAHEA

T
REEF PR ST AR SO R

* xoms_api_struct.h

5.6 XTPOrderCancellnfoZ& a4 2%

SRR BT R

#include <xoms_api_struct.h>

+ uint64_t order_cancel_xtp_id

HEEXTPID
* uint64_t order_xtp_id

JEUR1T B XTPID

56.1 JFEAHRGA

1 CPSIVUTINRLENSS
VKA AR A SR FH LR ST A ARG

* xoms_api_struct.h
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19

57 XTPOrdetinfoZ& f4 {4 S

TREEL R B 25 ) 1

#include <xoms_api_struct.h>

+ uint64_t order_xtp_id
XTPRGIITHID.

* uint32_t order_client_id
RETIH, HFRAEX

* uint32_t order_cancel_client_id
REBERIESIH, AP BEEX

 uint64_t order_cancel_xtp_id
HERTEXTPRH id

« char ticker [XTP_API_TICKER_LEN]
EHREG

* XTP_MARKET_TYPE market
oY

+ double price
g

* int64_t quantity
B

* XTP_PRICE_TYPE price_type
RPN IE SR

« XTP_SIDE_TYPE side
LTI

* int64_t qty_traded

* int64_t qty_left
Pl REE

* int64_tinsert_time
AL ]

* int64_t update_time
xS B A]

« int64_t cancel_time
TRUCBHST (8]

» double trade_amount

* char order_local_id [XTP_LOCAL_ORDER_LEN]
KRB S OMSHE RS

« XTP_ORDER_STATUS TYPE order_status
IR

« XTP_ORDER_SUBMIT_STATUS _TYPE order_submit_status
] BIRTIRE

* TXTPOrderTypeType order_type
iz B RT
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A

571 JEAELA

TR B B £ ) 1
VKA AR (AR SR FE LR ST A ARG

* xoms_api_struct.h

5.8 XTPOrderinsertinfoZ5 {4k 2%

BT BIER

#include <xoms_api_struct.h>

DA

e

* uint64_t order_xtp_id

XTPARLIITHID.
» uint32_t order_client_id

T, 3 E S
+ char ticker [XTP_API_TICKER_LEN]

EYRS & uiE KA 24
* XTP_MARKET_TYPE market
ST
+ double price
ik
+ double stop_price
1B (PREF B
* int64_t quantity
HE
+ XTP_PRICE_TYPE price_type

R
+ XTP_SIDE_TYPE side

ST ]
58.1 FEARGA

HT BIER
RGP SOR B AR SCPRAE AR

» xoms_api_struct.h

59 XTPQueryAssetRspZhia i 7%

Mk = 5% < 2 Ve 2 45 4

#include <xoms_api_struct.h>
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21

NS,
ﬁkmx

il

« double total_asset
BB
 double buying_power
AT B &
» double security_asset
UEFR BT
+ double fund_buy_amount
FIFLARBSER ST E (REFE)
 double fund_buy_fee
RITXAMZZH A (RETB)
« double fund_sell_amount
RirSHHASCERE R e (REFE)
» double fund_sell_fee

RIS 5 A (REFEB)

59.1 FEARGA

Tk = 5% <2 2 AR L 45 A4 £
VREEAE A B SRS LR ST A AR

» xoms_api_struct.h

510 XTPQueryOrderReqZt 4k 5%

REBTTE I 3R BT 1) SR - S {2 1)

#include <xoms_api_struct.h>

=

R A =

e

* char ticker [XTP_API_TICKER_LEN]

WEZRACRS, ATLCR =S, WnRoh =, MIBIA BRI (8] B BT A AaE Bk
* int64_t begin_time

1N YYYYMMDDHHMMSSsss, 1 W BXIA 2 Hil 52 55 H 055,
* int64_tend_time

¥ YYYYMMDDHHMMSSsss, 5 0N RN 24 Bk [A]

5101 JFE4HHEA

RETE I 3R B 1)1 SR - S i 23 1)
EEFS RO STRS R AR ST A Al

» xoms_api_struct.h
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511 XTPQueryReportByExecldReqZ 4 14 5%

AT BRI 1 B s #E 3E SRR BT R 5 &l ((REF
123

#include <xoms_api_struct.h>

¥ 2R B
+ uint64_t order_xtp_id
XTPIT B RSID.
e uint64_t exec_id

RS

511.1 AR

BAE BR8] i SR A A S SRR IEPIT R 5 i ((REF
Bt)

REEFS RO STRS AR ST A Al

» xoms_api_struct.h

512 XTPQueryStkPositionRspZ5 414K 2%

HRBRERFEEL

#include <xoms_api_struct.h>

DA

« char ticker [XTP_API_TICKER_LEN]
UEFCRY

+ char ticker_name [XTP_API_TICKER_NAME_LEN]
UEZRA R

* int64_t total_qty
ELIESREn

* int64_t sellable_qty
A Bt %

» double avg_price
ERHENE N

« double unrealized_pnl
FHET

5121 AR

BRBRERFCEL
VREEAE A B SR LR ST A AR

* xoms_api_struct.h
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513 XTPQueryTraderReqZ5 1414k 2%

B AR B K- S

#include <xoms_api_struct.h>

S
ﬁimx

« char ticker [XTP_API_TICKER_LEN]

WEZHRED, ATLURZ, WMRAZE, MIBGAE R E B A ETE A ER
* int64_t begin_time

FFUARFIA], A E9 YYYYMMDDHHMMSSsss, 2 ONIERIA 2 R385 H 04,
* int64_t end_time

CERITIE], #4EH YYYYMMDDHHMMSSsss, 9 0TIBRIA 24 B 8]

fi

513.1 FEAFA

R AAE BRI SR - B A
PRGSO AR SO R

* xoms_api_struct.h

514 XTPRsplnfoStructZhiia) & 7%

LINAERS)

#include <xtp_api_struct_common.h>

ARG

* int32_terror_id
Hi Y

* char error_msg [XTP_ERR_MSG_LEN]
Hie(E R

5141 EAHA

LEINAEYSN
PRGSO DA SCRAE R

+ xtp_api_struct_common.h

5.15 XTPSpecificTickerStruct45 4414 2%

TEEN G

#include <xquote_api_struct.h>
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R R AR =
« XTP_EXCHANGE_TYPE exchange_id

5 Bt
« char ticker [XTP_TICKER_LEN]
BARHE (FMEEZHMEE) 1111600000

EEEGEU
TEEREYY
VREE R A B SR LR ST A ARG

5.15.1

» xquote_api_struct.h

516 XTPTradeReportZ5fh {8 %

IR AT LEF

#include <xoms_api_struct.h>

5127

* uint64_t order_xtp_id
XTPRZIIT HID.

* uint32_t order_client_id
RG] H

« char ticker [XTP_API_TICKER_LEN]
e

« XTP_MARKET_TYPE market
Dk

 uint64 _tlocal_order_id
ITRS

* uint64 texec id
RS

* double price
firtk

* int64_t quantity
&

* int64_ttrade time
FASH 8]

» double trade_amount
AT 50

+ uint64_t report_index
RS -FERi xS

* char order_exch_id [XTP_ORDER_EXCH_LEN]
MBS oS

» TXTPTradeTypeType trade_type
FAE KA AT IR AP AT R T

+ XTP_SIDE_TYPE side
SESTT 1]

* char branch_pbu [XTP_BRANCH_PBU_LEN]
525 B A8 oy ARG
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25

5.16.1 FEAHFEIA

IR RS LE R
PRGSO OIS i AR SCPFAE ARG

* xoms_api_struct.h
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Chapter 6
A R

6.1 demo_test_quote_api.cpp X 15

E S G MR AR AIA F A

#include <string>

#include <map>

#include <iostream>

#include "xtp_quote_api.h"

#include "xtp_quote_api_compatible.h"
#include "demo_test_quote_spi.h"
#include "quote_spi_compatible.h"

X

i

« #define IS_COMPATIBLE_API_0
IR A EOFELTS . CTPRIEEOR, T2 IS COMPATIBLE APl &1

* int main ()
int main() {
it

« XTP::API::QuoteApi * pUserApi

» XTP::API::QuoteCompatibleApi * pUserCompatibleApi
« char FRONT_ADDR [] = "tcp://192.168.31.148:6666"

» TXTPBrokerIDType BROKER_ID = "2030"

« TXTPInvestorIDType INVESTOR_ID = "00092"

» TXTPPasswordType PASSWORD = "888888"

 char x ppTicker [] = { "000001" }

« int ticker_count = 1

« intiRequestIiD = 0



28 Bl

6.1.1 FEAHILA
ENXFEHEMENAERFIAD A

(=)
FHRIULZF BN H BR A F]

6.1.2 ERELHA
6.1.2.1 intmain( )

int main() {

it Demo A\ O R %K
if | IS_COMPATIBLE_API_

// Wffkuserapi

pUserApi = XTP::API::QuoteApi::CreateQuotelApi (""); // Bl#Userapi
DemoTestMdSpi* pUserSpi = new DemoTestMdSpi (); / /Gl FE5LH]
pUserApi->RegisterSpi (pUserSpi); /) EMEE

int loginResult = pUserApi->Login("192.168.31.148", 6666, INVESTOR_ID, PASSWORD, XTP_PROTOCOL_TCP);//%
FATIE T 4 iR S5 2

if (loginResult == 0)

pUserApi->SubscribeMarketData (ppTicker, ticker_count, XTP_EXCHANGE_Sz);//iJAMKETE

else

QuoteCompatibleSpi* pUserCompatibleSpi = new CMdCompatibleSpi(); //fERFFAEEO
pUserCompatibleApi = XTP::API::QuoteCompatibleApi::CreateQuotelApi ("");
pUserCompatibleApi->RegisterSpi (pUserCompatibleSpi) ;

pUserCompatibleApi->RegisterFront (FRONT_ADDR) ;

CXTPReqgUserLoginField login;

strcpy_s (login.UserID, INVESTOR_ID);

strcpy_s (login.Password, PASSWORD) ;

int loginResult2 = pUserCompatibleApi->ReqUserLogin (&login, iRequestID);//BFEfTHEITIAARS 25

if (loginResult2 == 0)

pUserCompatibleApi->SubscribeMarketData (ppTicker, ticker_count, XTP_EXCHANGE_SZ);//1 17 i 2
frif

endif // IS_COMPATIBLE_API

return O;

}
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29

6.2 demo_test_quote_spi.h {5 %

Demo H A& X P AT 17 1T [ R 1 28

#include "xtp_qgquote_api.h"

LERL I

+ class DemoTestMdSpi
Demo B 7€ XATHEVT 542 i R 28

6.2.1 TFEAHHLA
Demo H & X & P uidTIE VT Rl e S e 1 28

(=2
HFRIUEZFBAN H R A F]

6.3 xoms_api_structh 3 5%

TE SO BUE R G/ MR AR B O B S5
#include "xtp_api_data_type.h"

LERL 1

« struct XTPOrderlnsertinfo
T Bk

« struct XTPOrderCancel
s

« struct XTPOrderCancellnfo
i CEN I CLINRIENS

« struct XTPOrderlInfo
BRI N 5 ) A

« struct XTPTradeReport
R B R AT A 1

« struct XTPQueryOrderReq

RELESI i $ B A 1) 1 K -S4 2 1)

+ struct XTPQueryReportByExecldReq

BT BBV /iy 238 558 RS 15 SRR BT RS &l (R

B)
« struct XTPQueryTraderReq
RS B HRIE SR A T £ 1
« struct XTPQueryAssetRsp
T P % 4 5 Ve 7 454
« struct XTPQueryStkPositionRsp
BHRER OB

=
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- #define XTP_API_TICKER_LEN 13
- #define XTP_API_TICKER_NAME_LEN 48
- #define XTP_LOCAL_ORDER_LEN 11

- #define XTP_ORDER_EXCH_LEN 17

- #define XTP_ORDER_RES_LEN 4

- #define XTP_SUBPBUID_LEN 7

- #define XTP_BRANCH_PBU_LEN 7

- #define XTP_SYS_INSTRUMENT _LEN 24

RALE X

« typedef XTPOrderInfo XTPQueryOrderRsp

I B VRN R £ 1
* typedef XTPTradeReport XTPQueryTradeRsp

A T 5 2 M 7 5 g
6.3.1 EARGA
ENT AT RANERAE B 3 O AR 451

H 3
2015/10/23 16:45

(=]

howellxu Contact: user@company .com

TODO: long description

LR

6.4 xquote_api_structh S 5%

TE SATIH R R BIRLEH
#include <stdint.h>
#include "xtp_api_data_type.h"

A ARUN

« struct XTPSpecificTickerStruct
TREREY)
« struct XTPMarketDataStruct

(]
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RIUTE S

* typedef struct XTPSpecificTickerStruct XTPST
TRERIEY)

* typedef struct XTPMarketDataStruct XTPMD
118

6.4.1 TFEAHFEGA
TE AT B R B AREEA

(=2
FHFRIULZFBAD H R A F]

6.5 xtp_api_data_type.h L {F5%

T SRAE R E AR

TE XL

- #define XTP_TICKER_LEN 16
FROES R B F A7 R K

« #define XTP_EXP_Normal '0’
EH

+ #define XTP_EXP_GenOrderByTrade '1'
AR AT A AR 5

« #define XTP_ECS_NoConnection '1'
AR R

* #define XTP_ECS_QrylInstrumentSent '2'
B2 % HANEIEK

* #define XTP_ECS_GotInformation '9'
REST/NICEYS

« #tdefine XTP_PC_Futures '1'
Wy

+ #define XTP_PC_Options '2'
R

 #define XTP_PC_Combination '3’
HE

* #define XTP_PC_Spot '4'
R

« #define XTP_PC_EFP '5'
HRER I

* #define XTP_PC_StockA '6'
UEFR AR

« #define XTP_PC_StockB '7'
UEZR B

« #define XTP_PC_ETF '8’
ETF.

* #define XTP_PC_ETFPurRed '9’

i
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ETFHATEE

#define XTP_PT_Net '1'
HRE

#define XTP_PT_Gross '2'
Gart

#define XTP_PDT_UseHistory '1'
T E RN

#define XTP_PDT_NoUseHistory '2'
AER P S

#define XTP_IP_NotStart '0'
E NI

#define XTP_|P_Started '1'
sl

#define XTP_IP_Pause '2'
15

#define XTP_IP_Expired '3'
Ep G

#define XTP_PTT_CanSelTodayPos '1'
4 HEE R e S i

#define XTP_PTT_CannotSellTodayPos '2'
A BTG RE  NBESE H

#define XTP_ICT_EID '0’
BN R

#define XTP_ICT_IDCard '1'
B3k

#define XTP_ICT_OfficerIDCard '2'
FEHIE

#define XTP_ICT_PolicelDCard '3'
EHIE

#define XTP_ICT_SoldierIDCard '4'
+ =ik

#define XTP_ICT_HouseholdRegister '5'
o=t

#define XTP_ICT_Passport '6'
PR

#define XTP_ICT_TaiwanCompatriotIDCard '7'
& ik

#define XTP_ICT_HomeComingCard '8'
[EEAE

#define XTP_ICT_LicenseNo '9'
B RS

#define XTP_ICT_TaxNo 'A'
5505

#define XTP_ICT_OtherCard 'x'
HAb ki

#define XTP_CLT_Normal '1'

#define XTP_CLT_Credit '2'
EHZS

#define XTP_CLT Derive '3’
A Ak
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 #define XTP_CLT_Other '4'
HAth A

« #define XTP_FC_ForceUserLogout '2'
SR P8

« #define XTP_FC_UserPasswordUpdate '3'
LEEEAFO4

« #define XTP_FC_BrokerPasswordUpdate '4'
BHELSLAF D4

« #define XTP_FC_InvestorPasswordUpdate '5'
TR HEEOL

« #define XTP_FC_Orderinsert '6'
LGN

« #define XTP_FC_OrderAction '7'
iz FRAE

+ #define XTP_FC_SyncSystemData '8’
[F]25 AR

« #define XTP_FC_SyncBrokerData '9'
[F] 25 240 A B3R

+ #define XTP_FC_SuperQuery 'B'
LR AT IR

- #tdefine XTP_FC_ParkedOrderInsert 'C'
R EFHA

- #tdefine XTP_FC_ParkedOrderAction 'D'
i R

« #define XTP_FC_SyncOTP 'E'
[FP BN 4 h

« #tdefine XTP_FC_UnkownOrderAction 'F'
RENEAHAE

+ #define XTP_FC_DepositoryTransfer 'G'
s

» #define XTP_FC_ExcessStockTransfer 'H'
RIFRNER

 #define XTP_UT _Investor '0'

%l}

* #define XTP_UT_Operator '1'
BAER

+ #define XTP_UT_SuperUser '2'
EH R

+ #define XTP_BFC_ForceUserLogout '1'
SR 8

+ #define XTP_BFC_UserPasswordUpdate '2'
THHAFO%

+ #define XTP_BFC_SyncBrokerData '3'
[F P20 A R EE

 #define XTP_BFC_Orderinsert '5'
ECEEEIN

 #define XTP_BFC_OrderAction '6'

i FIRAE
* #define XTP_BFC_AIlIQuery '7'
EEEH
« #define XTP_BFC_UnkownOrderAction '8'
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RENEAHRAE
#define XTP_BFC_DepositoryTransfer '9'
I
#define XTP_BFC_ExcessStockTransfer 'A'
RIFRNEE
#define XTP_BFC_FundInterTransfer 'B'
BENEE
#define XTP_BFC_log 'a’'
ROiOEE: BAAH/BREESE
#define XTP_BFC_BaseQry 'b'
EAREW. EREMELR, e, XOHMFEE
#define XTP_BFC_TradeQry 'c'
THEWR: MBEBRL, T
#tdefine XTP_BFC_Trade 'd'
THURE: RE, R
#define XTP_BFC_Virement 'e'
ek
#define XTP_BFC_Session 'g'
EHiRAHE. TRSE, BASE
#define XTP_BFC_SyncOTP 'E'

[FP BN 2

#define XTP_AcT_Normal '1'
EmEk

#define XTP_AcT_Credit '2'
fERMKF

#define XTP_AcT_Derive '3’
el

#define XTP_AcT_Other '4'
HoAth K7

#define XTP_DR_AIl '1'
e

#define XTP_DR_Group '2'
EEERE )

#define XTP_DR_Single '3'
B H®

#define XTP_URT_Logon "1’
Bx

#define XTP_URT_Transfer '2'
PRHAFNK

#define XTP_URT_EMail '3'
MR 25 45 SR

#define XTP_URT_Fax '4'
ERLEH R

#define XTP_URT_ConditionOrder '5'
S5

#define XTP_HF_Speculation '1'
AL

#define XTP_HF_Hedge '3'
EfR

#define XTP_D_Buy '0'
%
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* #define XTP_D_Sell '1'
i

« #define XTP_TRDT_Common '0'
HER

« #define XTP_TRDT_OptionsExecution '1'
HREAST

* #define XTP_TRDT_OTC '2'
OTCHAE

« #define XTP_TRDT_EFPDerived '3'
HHIRENAT A AT

+ #define XTP_TRDT_CombinationDerived '4'
HEMTERAL

« #define XTP_TRDT_EFTPurchase '5'
ETFHI

* #define XTP_TRDT_EFTRedem '6'
ETFEL[E]

« #define XTP_CDS_Forbidden '0'
AN SOV L]

* #define XTP_CDS_Allow '1'
FEOR SO VF H AL E]

+ #define XTP_CDS_OnlyPurchase '2'
SV ARSI

+ #define XTP_CDS_OnlyRedeem '3'
ANSVFEE ~ SR VFEE

« #define XTP_ETFCRS_Forbidden '0'
I

* #define XTP_ETFCRS_Allow "1’
AR

 #define XTP_ETFCRS_Force '2'
WA

« #define XTP_ETFCRS_CrossMarketComp '3’
BT A A S RN IR AR

 #define XTP_ETFCRS_CrossMarketFroce '4'

BT AR

- #tdefine XTP_CPTSTOCK_TOTALSTOCK '1'
S AR

« #tdefine XTP_CPTSTOCK_CIRCULATION '2'
BTN

 #define XTP_MPT _PreSettlementPrice '1'
HELE BN

 #define XTP_MPT _SettlementPrice '2'
A

* #define XTP_MPT_AveragePrice '3'
Ry

+ #define XTP_MPT_OpenPrice '4'
Fahr

 #define XTP_AG_All "1’
FREETHEITR

* #define XTP_AG_OnlyLost '2'
FEA, T
* #define XTP_AG_OnlyGain '3'
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R, BT

#define XTP_AG_None '4'
TR T H N

#define XTP_ICP_Include '0'
BEFEREA

#define XTP_ICP_NotInclude '2'
RS RA

#define XTP_AWT _Enable '0'
ANEZATHE AT R I

#define XTP_AWT_Disable '2'
2 AT A R )

#define XTP_AWT_NoHoldEnable '3'
TeAmANEZ AT 5 L 51 R A

#define XTP_HPA Base '1'
BN

#define XTP_HPA_NoneTrade '4'
EX 5

#define XTP_HPA_Stock '5'
R

#define XTP_TPID_EncryptionStandard 'E'
ROt L

#define XTP_TPID_SingleUserSessionMaxNum 'S'
Ut PSR

#define XTP_TPID_LoginFailMaxNum 'L
KB SR MEL

#define XTP_TPID_IsAuthForce 'A’
B IRHIAIE

#define XTP_TPID_GenUserEvent 'G'
EERH B

#define XTP_TPID_StartOrderLocallD 'O’
EIRIR A RS

#define XTP_TPID_RepayStockAlgo 'R’
Rl % Rl R 3K IRl 7 SR

#define XTP_TPID_DeriveWithdrawRatio 'D'
FTAE Al P B < PR R

#define XTP_IR_All '1'

i)

#define XTP_IR_Group '2'
R BEEA

#define XTP_IR_Single '3’
BB

#define XTP_DS_Asynchronous '1'
RIFEH

#define XTP_DS_Synchronizing '2'
[l

#define XTP_DS_Synchronized '3’
wACibiZ

#define XTP_TCS_NotConnected '1'
AR SR

#define XTP_TCS_Connected '2'
[RESSL
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« #define XTP_TCS_QrylnstrumentSent '3’
B2 % HANEIEEK

« #define XTP_TCS_SubPrivateFlow '4'
ITHRE

« #define XTP_OAS_Submitted 'a’
DR

« #define XTP_OAS_Accepted 'b'
[RRES

« #define XTP_OAS_Rejected 'c'
TR

« #define XTP_OST_AllTraded '0'
BHAAT

* #define XTP_OST_PartTradedQueueing '1'
Hhr ATIRFERAS |

* #define XTP_OST_PartTradedNotQueueing '2'

B4 LA ANTERAT

« #define XTP_OST_NoTradeQueueing '3’
RS IBTEAT

+ #define XTP_OST_NoTradeNotQueueing '4'
BRI LERAT o

« #define XTP_OST_ Canceled '5'
e

« #tdefine XTP_OST_Unknown 'a’'
RAN

« #tdefine XTP_OST_ NotTouched 'b'
AR ik A

« f#tdefine XTP_OST Touched 'c'
TR

 #define XTP_OSS InsertSubmitted '0’
B

 #define XTP_OSS_ CancelSubmitted '1’
EEAREZE G

* #define XTP_OSS_ModifySubmitted '2'
B EEIRT

+ #define XTP_OSS_Accepted '3'
EAET

+ #define XTP_OSS_InsertRejected '4'
SR CE B

+ #define XTP_OSS_CancelRejected '5'
i N2 E e A

+ #define XTP_OSS_ModifyRejected '6'
PR B TR

* #define XTP_PSD_Today "1'
S HFE

* #define XTP_PSD_History '2'
il ke

« #define XTP_ER_Broker '1'
el

* #define XTP_ER_Host '2'
BE

 #define XTP_ER_Maker '3’
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T
#define XTP_PD_Net '1"
%
#define XTP_PD_Long '2'
%%
#define XTP_PD_Short '3’
#define XTP_PD_Covered '4'
=372
#define XTP_OPT_AnyPrice '1'
RS A3 8 S 4R B T e
#tdefine XTP_OPT _LimitPrice '2'
FRAN
#define XTP_OPT_BestPrice '3’
SO RS BRIV R A8 78 S A v ¢ 22
#define XTP_OPT_BestLimitPrice '4'
SOt RS RIS A58 78 s PRAN T 1 51
#define XTP_OPT _AllPrice '5'
AR REAT SR T I 5
#define XTP_OPT_ForwardBestPrice '6'
AT7 F NG T i
#define XTP_OPT_ReverseBestPrice '7'
X T NS T AN R
#define XTP_OPT_Any2LimitPrice '8'
RTEST e o ) < e B 1 713 417 2R
#define XTP_OPT_AlILimitPrice '9'

ZHR AT BUREH PR O 5

#define XTP_OF_Open 'O’
e

#define XTP_OF_Close '1'
7. /E\

#define XTP_OF_ForceClose '2'
W

#define XTP_OF_CloseToday '3’

#define XTP_OF_CloseYesterday '4'
FHE

#define XTP_OF_ForceOff '5'
TR

#define XTP_OF_LocalForceClose '6'
I H R

#define XTP_FCC_NotForceClose '0'
e

#define XTP_FCC_LackDeposit '1'
BEAE

#define XTP_FCC_ClientOverPositionLimit '2'
BPBE

#define XTP_FCC_MemberOverPositionLimit '3'
Edny iRy

#define XTP_FCC_NotMultiple '4'
EEREE| XSGR
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« #define XTP_FCC_Violation '5'
B
« #define XTP_FCC_Other '6'
HE
 #define XTP_FCC_PersonDeliv '7"'
ERAYN iR
« #define XTP_ORDT_Normal '0'
IEH
« #define XTP_ORDT_DeriveFromQuote '1'
RANATA
« #define XTP_ORDT_DeriveFromCombination '2'
HENTE
« #define XTP_ORDT_Combination '3'
Hetkp
« #define XTP_ORDT_ConditionalOrder '4'
e
* #define XTP_ORDT_Swap '5'
Hifem
* #define XTP_TC_IOC '1'
SLRRZERR, e
* #define XTP_TC_GFS '2'
RITER
* #define XTP_TC_GFD '3'
HHEM
* #define XTP_TC_GTD '4'
7€ HIARTA L
* #define XTP_TC_GTC '5'
GRS
* #define XTP_TC_GFA'6'
EETMER
* #define XTP_VC_AV '1'
%R
* #define XTP_VC_MV '2'
R
* #define XTP_VC_CV '3
L E
* #define XTP_CC_Immediately 1’
SLAP
* #define XTP_CC_Touch '2'
135
 #define XTP_CC_TouchProfit '3’
15
 #define XTP_CC_ParkedOrder '4'
TR
+ #define XTP_CC_LastPriceGreaterThanStopPrice '5'
BN KT S0
+ #define XTP_CC_LastPriceGreaterEqualStopPrice '6'
B R TET S0
+ #define XTP_CC_LastPriceLesserThanStopPrice '7'
BN TS
« #define XTP_CC_LastPriceLesserEqualStopPrice '8'

EFT 20165 = A 11H BT 12:39:18, Jy XTPQuoteAPI{# il Doxygen



40

Bl

BN NTET M

#define XTP_CC_AskPriceGreaterThanStopPrice '9'
TN RTHMAN

#define XTP_CC_AskPriceGreaterEqualStopPrice 'A’
TN RTETHMEM

#define XTP_CC_AskPriceLesserThanStopPrice 'B'
SE— N/ NT SN

#define XTP_CC_AskPriceLesserEqualStopPrice 'C'
SE— M/ NTET MM

#define XTP_CC_BidPriceGreaterThanStopPrice 'D'
E— N RTFHAEM

#define XTP_CC_BidPriceGreaterEqualStopPrice 'E’
EK—INRTEHFETHMEMN

#define XTP_CC_BidPriceLesserThanStopPrice 'F'
LA INT AN

#define XTP_CC_BidPriceLesserEqualStopPrice 'H'
E—M/NTET RN

#define XTP_AF_Delete '0'
il

#define XTP_AF_Modify '3'
1B

#define XTP_TR_Allow '0'
FILAZE

#define XTP_TR_Forbidden '2'
ENY

#define XTP_OSRC_Participant '0'
EJEE

#define XTP_OSRC_Administrator '1"
K HEHG

#define XTP_PSRC_LastPrice '0'
BIRLTAN

#define XTP_PSRC_Buy "1’
SEZAEM

#define XTP_PSRC_Sell '2'
TN

#define XTP_UET_Login "1’
xR

#define XTP_UET_Logout '2'
B i

#define XTP_UET_Trading '3'
Lo

#define XTP_UET_TradingError '4'
5 RIW

#define XTP_UET_UpdatePassword '5'
BB

#define XTP_UET_Authenticate '6'
2 PmRIAIE

#define XTP_UET_Other '9'
Hith

#define XTP_OTP_NONE '0'
TS
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1

* #define XTP_OTP_TOTP '1'
ISF ] 4>

* #define XTP_TSRC_NORMAL '0'
EER RS UICIE

« #define XTP_TSRC_QUERY '1'
KEEN

« #define XTP_INR_AIl'1'
GiEs]

« #define XTP_INR_Product '2'
P

* #define XTP_INR_Model '3'
JECEEA BRAEE R

« #define XTP_INR_Stock '4'
livES

« #define XTP_INR_Market '5'
i

« #tdefine XTP_STT_Stock '0'
A AT 5 IEZ7

* #define XTP_STT_BuyNetService '1'
BNt

« #define XTP_STT_CancelRepurchase '2'
[ M

« #define XTP_STT_CancelRegister '3'
TR BTN

+ #define XTP_STT_Register '4'
HREHID

« #tdefine XTP_STT_ Purchaselssue '5'
EANEITHE

» #define XTP_STT_Allotment '6'
Sz B

* #define XTP_STT_SellTender '7'
SEH B

« #define XTP_STT_BuyTender '8’
BB

« #define XTP_STT_NetVote '9'
M 4 2

» #define XTP_STT_SellConvertibleBonds 'a’
S H AT R fr [ B

+ #define XTP_STT_OptionExecute 'b'
BOEFTAUHG

 #define XTP_STT_PurchaseOF 'c'
TR H

 #define XTP_STT_RedeemOF 'd'
TR e E

» #define XTP_STT_SubscribeOF 'e'
T RSN

 #tdefine XTP_STT_OFCustodianTranfer 'f'
TR EESERFEEE

* #define XTP_STT_OFDividendConfig 'g'
T BNk E

 #define XTP_STT_OFTransfer 'h'
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#define XTP_STT_BondsIn "'
B YNES

#define XTP_STT_BondsOut '}’
foi g7 i 2

#define XTP_STT_PurchaseETF 'k’
EFTHI

#define XTP_STT_RedeemETF 'l
EFTIE[E]

#define XTP_STT_ConvertibleRegister 'm'
EIES A=t

#define XTP_HTAA Base '1'
5N

#define XTP_FIOT_FundIO '1"
H A

#define XTP_FIOT_Transfer '2'
R

#define XTP_FT_Deposite '1'
WK

#define XTP_FT_ltemFund '2'
Sy T B 4

#define XTP_FT_Company '3'
AEREE

#define XTP_FD_In'1"
N

#define XTP_FD_Out '2'
e

#define XTP_BF_ICBC '1'
TRARAT

#define XTP_BF_ABC '2'
FAVERAT

#define XTP_BF_BC '3’
HHERT

#define XTP_BF_CBC '4'
BRERAT

#define XTP_BF_BOC '5'
ABRIT

#define XTP_BF_Other 'Z'
HAnRAT

#define XTP_FS_Record '1'
oxEA

#define XTP_FS_Check '2'
oEZ

#define XTP_FS_Charge '3’
L

#define XTP_LF_Yes '0'
EEESH

#define XTP_LF_No '1'
TEERE A

#define XTP_CUSTT_Person '0'
EPAYN

ERT 20165 = A 11H ER T 12:39:18, Jy XTPQuoteAPI{# ] Doxygen



6.5 xtp_api_data_type.h 3 #-%5%

« #define XTP_CUSTT Institution '1'

LA
« #define XTP_YNI_Yes '0'

&

+ #define XTP_YNI_No "1

&

« #define XTP_FPF_BEN 'O’
3240 5 SC A B8

* #define XTP_FPF_OUR '1'
F& 375 SC A B8

* #define XTP_FPF_SHA '2'
HAETT S RRRTE . a7 S5 A

« #define XTP_BAT_BankBook '1’
AT

+ #define XTP_BAT_SavingCard '2'
fE&E +

« #define XTP_BAT CreditCard '3'
(iR

« #tdefine XTP_BPWDF_NoCheck '0'
Tt

« #define XTP_BPWDF_BlankCheck '1'
B SR

+ #define XTP_BPWDF_EncryptCheck '2'
FERY

« #tdefine XTP_TRFS_Normal '0'
EH

« #define XTP_TRFS_Repealed '1'
IR IE

« #define XTP_AVAF_Invalid '0'
REFIA

* #define XTP_AVAF_Valid '1'
HRL

* #define XTP_AVAF_Repeal 2'
HIE

+ #define XTP_RSA_Original '0'
NN RS

 #define XTP_RSA_ Ratio '1'
bz BT A

* #define XTP_RSA_Min '2'
Minf1,2].

« #define XTP_TS_Common '1'
w55

* #define XTP_TS_Options '2'
A BHARL

 #define XTP_SST_Aboss '1'
T ARG

 #define XTP_SST_HS '2'
ARG

* #define XTP_SMS_Allow '0'
FRAVFR G I

* #define XTP_SMS_OnlySplit '1'
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R - ARTFEHF
#define XTP_SMS_OnlyMerge '2'

RS - RAFAIE
#define XTP_SMS_Forbidden '3’

ARV FEFH

#define XTP_FITT_Transferln '0’
BA

#define XTP_FITT_TransferOut '1'
Lz

#define XTP_IT_Normal '0'
il

#define XTP_IT_CallOptions '1'
ERIAY

#define XTP_IT_PutOptions '2'
BB

#define XTP_IT_Normal _STEP '3’
38 (STEP)

#define XTP_IL_Level_1'0'
—%

#define XTP_IL_Level_2'1"
%

#define XTP_IL Level 3'2'
=

#define XTP_CD_CloseBuy "
SKF

#define XTP_CD_CloseSell '@’
ST e

#define XTP_CD_CloseCover '#'
HHAD

#define XTP_DT_ExecCallOptions '0'
BIRHAREAT

#define XTP_DT_ExecPutOptions '1'
B BIREAT

#define XTP_DT_UnavailStock '2'
TEIRIUEF7

RAE X

typedef int TXTPErrorIDType

TXTPErroriDTypesE— 1™z U KR

typedef char TXTPErrorMsgType[81]

TXTPErrorMsgTypes&— 1515 B2R T

typedef XTP_EXCHANGE_TYPE TXTPExchangelDType

TXTPExchangelDTypest—"178 5 i iS5
typedef char TXTPExchangeNameType[31]

TXTPExchangeNameType;&— 178 B i & W I 4
typedef char TXTPExchangeProperty Type

TXTPExchangeProperty Typese— 17 5 FT @ 2R 1Y

typedef char TXTPExchangeConnectStatusType

TXTPExchangeConnectStatus Typest: — "% 5 T R A KA
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* typedef char TXTPDateType[9]
TXTPDateTypesz—"1~ H #i

« typedef char TXTPTimeType[9]
TXTPTimeTypese— M [B] 2K 7Y

« typedef char TXTPInstrumentIDType[31]
TXTPInstrumentIDTypese:— &L AG KA

« typedef char TXTPProductNameType[21]
TXTPProductNameTypese— 1T~ fh & M KA

* typedef char TXTPProductClassType
TXTPProductClass Typese—"1" = fh R B 2K 7Y

« typedef int TXTPVolumeMultipleType
TXTPVolumeMultiple Types& — &5 2 Te B KR!

« typedef double TXTPPriceType
TXTPPriceTypese— Mg KA

« typedef int TXTPVolumeType
TXTPVolume Typese— & KA

* typedef char TXTPPositionTypeType
TXTPPositionTypeTypest— T HF (5 R AU HY

« typedef char TXTPPositionDateTypeType
TXTPPositionDate TypeTypesz — 17 H HR T KT

« typedef char TXTPExchangelnstIDType[31]
TXTPExchangelnstiDTypese:— & AHESE S AT B 2R EY

« typedef int TXTPYearType
TXTPYearTypest — F {1y K7

« typedef int TXTPMonthType
TXTPMonthTypes&:— 1> A {3 2K E!

+ typedef char TXTPInstLifePhaseType
TXTPInstLifePhaseTypesz—1~& A i PR A KA

+ typedef int TXTPBoolType
TXTPBoolTypes&— T /R B K7

« typedef char TXTPRightModellDType[31]
TXTPRightModellDTypes& — 1~ It AN FRASE A HAS 2 2

« typedef char TXTPRightModelNameType[161]
TXTPRightModelName Types& — 1 SEAN SR A bt 44 #1735 7Y

+ typedef char TXTPPosTradeTypeType
TXTPPosTrade Type Typeft — M (538 5 K FIKE)

+ typedef char TXTPTraderIDType[21]
TXTPTraderIDTypest—138 5 F 38 5 G AR5 K7

+ typedef char TXTPParticipantIDType[11]
TXTPParticipantDTypes& —1~4x BT A

* typedef char TXTPPasswordType[41]
TXTPPasswordTypese:— T KA

« typedef char TXTPBrokerIDType[11]
TXTPBrokerlDTypese— 4240 A AIALIE K1

« typedef char TXTPOrderLocallDType[13]
TXTPOrderLocallDTypese:— ™A Hi AR B 4 5 KT

« typedef char TXTPBrokerAbbrType[9]
TXTPBrokerAbbrTypes— 14240 A Bl R R 25 2

« typedef char TXTPBrokerNameType[81]
TXTPBrokerNameTypest— 4240 A ] 2 W1

« typedef char TXTPInvestorIDType[15]
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TXTPInvestorIDTypes& — ™% B & (LG KA
typedef char TXTPPartyNameType[81]
TXTPPartyNameTypes&—1~ S5 N ET
typedef char TXTPIdCardTypeType
TXTPIdCardType Typest:— MIE 2K R KA
typedef char TXTPIdentifiedCardNoType[51]
TXTPIdentifiedCardNoTypes— M EA 5 G A
typedef char TXTPClientIDType[21]
TXTPClientIDTypese— 178 S Ymt 37
typedef char TXTPAccountIlDType[15]
TXTPAccountIDTypest:— & BT &k 5 2K !
typedef char TXTPClientTypeType
TXTPClientTypeTypest— "3 FYmiL I TIZEE]
typedef char TXTPInvestorGroupNameType[41]
TXTPInvestorGroupNameTypese:— ™1 & s A TR KR!
typedef char TXTPUserIDType[16]
TXTPUserIDTypes&—"1~F F {527
typedef char TXTPUserNameType[81]
TXTPUserNameTypes&—"1~Fi F* & Wi 2K
typedef char TXTPFunctionCodeType
TXTPFunctionCodeTypese:— T INHEM L KR!
typedef char TXTPUserTypeType
TXTPUserTypeTypes—"1H A T2 HY
typedef char TXTPBrokerFunctionCodeType
TXTPBrokerFunctionCode Typest — M™& 40 A T e ISR
typedef char TXTPCurrencyCodeType[4]
TXTPCurrencyCodeTypese=— 1> ARl
typedef double TXTPMoneyType
TXTPMoney Typese:— ¥t 42K 7Y
typedef double TXTPRatioType
TXTPRatioTypese—~ L 287
typedef char TXTPAccountTypeType
TXTPAccountTypeTypert:— MK F1 KT KR
typedef char TXTPDepartmentRangeType
TXTPDepartmentRange Typese— 1% 5135 75 Bl 3 1Y
typedef char TXTPUserRightTypeType
TXTPUserRightTypeTypest:— 1% F PR FI K7
typedef char TXTPProductinfoType[11]
TXTPProductinfoTypese—"1-7% i g B3R
typedef char TXTPAuthCodeType[17]
TXTPAuthCodeTypest — 1% F i\ IS 2K 7
typedef double TXTPLargeVolumeType
TXTPLargeVolume Typese:— 1~ KENA & e HY
typedef int TXTPMillisecType
TXTPMillisecTypes—Hf1A] (ZFP) KA
typedef char TXTPHedgeFlagType
TXTPHedgeFlagTypest— M ELRFRE R E
typedef char TXTPDirectionType
TXTPDirectionTypest— 13K £ 77 [a] 5
typedef char TXTPTradelDType[21]
TXTPTradelDTypert— A ga 5 K E!
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« typedef char TXTPTradeTypeType
TXTPTradeType Typest— 1~ A8 R KA

* typedef char TXTPCreationredemptionStatusType
TXTPCreationredemptionStatus Types&— 1~ %54 2 K H L [E R A K5

« typedef char TXTPETFCurrenceReplaceStatusType
TXTPETFCurrenceReplaceStatus Typese:— 1> ETFIR & B bR 2

* typedef double TXTPInterestType
TXTPInterestTypese—1~F| 52T

« typedef double TXTPRepurchaseMaxTimesType
TXTPRepurchaseMaxTimes Typese — 1~ IE BN HUR 55K R

« typedef char TXTPCapitalStockTypeType
TXTPCapitalStockType Typese:— L A 2K R KR

« typedef char TXTPMarginPriceTypeType
TXTPMarginPrice Type Typest:— TMRIE & M bg T KA

« typedef char TXTPAIgorithmType
TXTPAlgorithmTypest— N85 HIE LR

+ typedef char TXTPIncludeCloseProfitType
TXTPincludeCloseProfitTypese— B B 6 & F O A H K E

« typedef char TXTPAIIWithoutTradeType
TXTPAIIWithoutTrade Types& — 1> & 1552 AT & b il PR i 5 24

« typedef char TXTPHandlePositionAlgolDType
TXTPHandlePositionAlgolDType;&— N F5 A R B kYR 5 257

+ typedef char TXTPTradeParamI|DType
TXTPTradeParamIDTypest— 13 5 RS HUR TG KT

+ typedef char TXTPSettlementParamValueType[256]
TXTPSettlementParamValue Types&— S HCIB{E KT

« typedef char TXTPMemoType[161]
TXTPMemoTypes&— 8 1E KT

« typedef int TXTPPriorityType
TXTPPriority Typesg:— M e H 2K E)

« typedef char TXTPOrderRefType[13]
TXTPOrderRefTypest— R 85| FZRHY

+ typedef char TXTPMarket|DType[31]
TXTPMarketlDTypese— TG 27

+ typedef char TXTPMacAddressType[21]
TXTPMacAddress Types&— 1> Maciti i1t 25 7Y

+ typedef char TXTPInstrumentNameType[21]
TXTPInstrumentNameTypese:— & &R KT

+ typedef char TXTPOrderSysIDType[21]
TXTPOrderSysIDTypes— 11k H. 45 5 5

+ typedef char TXTPIPAddressType[16]
TXTPIPAddress Types&— 1~ IPH1IE 2T

+ typedef int TXTPIPPortType
TXTPIPPortTypese— 1~ 1Py H K 2!

+ typedef char TXTPProtocollnfoType[11]
TXTPProtocolinfoTypese— M5 B KA

+ typedef char TXTPDepositSeqNoType[15]
TXTPDepositSeqNoTypese— T H A &K 5 K1

« typedef char TXTPSystemNameType[41]
TXTPSystemNameTypese — > R &K HE!

« typedef char TXTPInvestorRangeType
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TXTPinvestorRangeTypes&—" % 57 4 Yo [l 2 7Y
typedef char TXTPDataSyncStatusType
TXTPDataSyncStatus Typese— M HE R IR
typedef char TXTPTraderConnectStatusType
TXTPTraderConnectStatus Typest— 138 5 38 5 B RRIR AR T
typedef char TXTPOrderActionStatusType
TXTPOrderActionStatus Typese — R BRI ER SRR
typedef char TXTPOrderStatusType
TXTPOrderStatus Typese: — ™R FAR S E R
typedef char TXTPOrderSubmitStatusType
TXTPOrderSubmitStatus Typese:— MR B IR AR AR HY
typedef char TXTPPositionDateType
TXTPPositionDate Typef&— "1 {3 H #1257
typedef char TXTPTradingRoleType
TXTPTradingRoleTypes&— 1" 5 fa LR T
typedef char TXTPPosiDirectionType
TXTPPosiDirectionTypes&— 5 52 25 J5 [7) 57
typedef char TXTPOrderPriceTypeType
TXTPOrderPrice Type Typest— MR HANIE S5 1H 2!
typedef char TXTPOffsetFlagType
TXTPOffsetFlag Typert— T FhrG 2R E!
typedef char TXTPForceCloseReasonType
TXTPForceCloseReasonTypes&— i TR K 2K B
typedef char TXTPOrderTypeType
TXTPOrderType Typese— TR B KRR H 7Y
typedef char TXTPTimeConditionType
TXTPTimeConditionTypes&:— "G ¥ AR R 257
typedef char TXTPVolumeConditionType
TXTPVolumeConditionTypes&:— T3¢ BRI 2K
typedef char TXTPContingentConditionType
TXTPContingentConditionTypes&—"1 il & &35
typedef char TXTPActionFlagType
TXTPActionFlagTypese:— MR{EAR G T
typedef char TXTPTradingRightType
TXTPTradingRightTypese:— 38 S FRZETY
typedef char TXTPOrderSourceType
TXTPOrderSourceTypest:— MR B RIR K
typedef char TXTPPriceSourceType
TXTPPriceSourceTypesz—"1 A M IR K1Y
typedef int TXTPOrderActionRefType
TXTPOrderActionRefTypere — Mk S /ET I FH R A
typedef int TXTPFrontIDType
TXTPFrontiDTypesz— 1B B4 5 J !
typedef int TXTPSessionIDType
TXTPSessionIDTypert— 16 9m 5 1K1
typedef int TXTPInstalllDType
TXTPinstalliDTypese— & He w5 KA
typedef int TXTPSequenceNoType
TXTPSequenceNoTypest—"F 5 K7
typedef int TXTPRequestIDType
TXTPRequestIDTypest:— M& K 4w 5 A
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« typedef char TXTPCombOffsetFlagType[5]
TXTPCombOffsetFlagTypest— 1" & FArd 222

* typedef char TXTPCombHedgeFlagType[5]
TXTPCombHedgeFlagTypese— ™A &R ERIT GRS

« typedef short TXTPSequenceSeriesType
TXTPSequenceSeries Typese— "7 5| 2515 FK T

* typedef short TXTPCommPhaseNoType
TXTPCommPhaseNoTypert:— 1~ il HAT Bt w5 25 A

« typedef char TXTPUserEventTypeType
TXTPUserEventTypeTypest— 1" F R R T L T

« typedef char TXTPUserEventinfoType[1025]
TXTPUserEventinfoTypes&— " H FH 15 B2KE!

« typedef char TXTPOTPTypeType
TXTPOTPTypeTypere — MBS A R KA

* typedef char TXTPTradeSourceType
TXTPTradeSourceTypese — ™A KR!

« typedef char TXTPBranchIDType[9]
TXTPBranchIDTypes&— &\ 4R 5 255

* typedef char TXTPStockPrice Type[16]
TXTPStockPrice Types&— MIEFAE S & A

* typedef char TXTPSerialNumberType[17]
TXTPSerialNumberTypest— 1755 22

« typedef char TXTPInstrumentRangeType
TXTPinstrumentRange Types&— I AU R 43 Fe 7!

« typedef char TXTPBusinessUnitType[21]
TXTPBusinessUnitTypese:— T\ 55 BT R

« typedef char TXTPOTPVendorsIDType[2]
TXTPOTPVendorsIDTypes&— BN 754 R L 25 7Y

« typedef int TXTPLastDriftType
TXTPLastDriftTypest— I IR OTPIEF(E R

« typedef int TXTPLastSuccessType
TXTPLastSuccess Typest—> IR OTPR H{E R

+ typedef char TXTPAuthKeyType[41]
TXTPAuthKey Typess— 1~ R 2 gH R T

+ typedef int TXTPUserSessionHashType
TXTPUserSessionHashTypese:— 1 7 & 1% Hash{B 2 !

+ typedef char TXTPStockTradeTypeType
TXTPStockTrade Type Typese:— MIEF+ 3 ) K ALK

« typedef char TXTPHandleTradingAccountAlgolDType
TXTPHandleTradingAccountAlgolDTypes& — > i G A PR B TA R 5 2T

* typedef int TXTPStockWthType
TXTPStockWithTypes&— 1> I 28 i /K 5 2K 8

* typedef char TXTPStockSeqType[17]
TXTPStockSeqTypest— 1 248 /K 5 2K 8

* typedef int TXTPWTFSType
TXTPWTFSTypest— 1AL 2T

* typedef int TXTPWTLBType
TXTPWTLBTypest— 1 ZEHEH KA

* typedef int TXTPWTRQType
TXTPWTRQTyperE— 12+ H 1257

« typedef int TXTPINTEGERType
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TXTPINTEGERTypefE— N — & T 2K 7Y
typedef int TXTPINT3Type

TXTPINT3Typese— > = BRI K T
typedef int TXTPINT6Type

TXTPINT6Types:— 1 7~ BUE R 257
typedef int TXTPINT12Type

TXTPINT12Typese— T AT KT
typedef char TXTPCHAR1Type[2]

TXTPCHAR1 Types&—1>— 5T CHARE !
typedef char TXTPCHAR2Type[3]

TXTPCHAR2TypeZ—"1 — 51 CHAR. %!
typedef char TXTPCHARS3Type[4]

TXTPCHAR3Typest— 1> =% 11 CHARK Y
typedef char TXTPCHAR4Type[5]

TXTPCHAR4TypesE—1"IU~F15 CHARK Y
typedef char TXTPCHARS5Type[6]

TXTPCHARS5TypesE— 1 1.5 11 CHARK R
typedef char TXTPCHARG6Type[7]

TXTPCHARG6Typest—17NF 11 CHARS Y
typedef char TXTPCHAR8Type[9]

TXTPCHARSTypest:— 1>/ \'F 11 CHARKZY
typedef char TXTPCHAR10Type[11]

TXTPCHAR10Typese— 11517 CHARF
typedef char TXTPCHAR11Type[12]

TXTPCHART11Typesz— T —5T CHAREH!
typedef char TXTPCHAR12Type[13]

TXTPCHAR12Type— 1+ Z 575 CHARK S
typedef char TXTPCHAR13Type[14]

TXTPCHAR13TypeE— "1 =54 CHARE B!
typedef char TXTPCHAR14Type[15]

TXTPCHAR14Typesg— 11 IUF 77 CHARKA!
typedef char TXTPCHAR16Type[17]

TXTPCHAR16Typest:— "7 F T CHARKE!
typedef char TXTPCHAR19Type[20]

TXTPCHAR19Typeft— > ILF 1 CHARK !
typedef char TXTPCHAR20Type[21]

TXTPCHAR20Types&—"1 771 CHARZ:ZY
typedef char TXTPCHAR21Type[22]

TXTPCHAR21Typeste— "~ —+—F45 CHARE T
typedef char TXTPCHAR23Type[24]

TXTPCHAR23Typese—"1> .+ =% CHARKH!
typedef char TXTPCHAR30Type[31]

TXTPCHAR30Typest—" =11 CHARE Y
typedef char TXTPCHAR32Type[33]

TXTPCHAR32Typelt— =+ ~F 15 CHARKHY
typedef char TXTPCHARS50Type[51]

TXTPCHAR50Typest— 111 CHARE Y
typedef char TXTPCHARG64Type[65]

TXTPCHARG64Typest— 75T I CHARK Y
typedef char TXTPCHAR65Type[66]

TXTPCHARG65Typeft:— 171 7 11 CHARK AL
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* typedef char TXTPVCHAR4Typel[5]
TXTPVCHAR4Types&— MU VCHAREK !

« typedef char TXTPVCHARG6Type[7]
TXTPVCHARG6Typese— 1755 VCHAREK T

« typedef char TXTPVCHARSType[9]
TXTPVCHARSTypesE—1 )\ VCHARK R

« typedef char TXTPVCHAR10Type[11]
TXTPVCHAR10Typest— >t VCHARE !

« typedef char TXTPVCHAR12Type[13]
TXTPVCHAR12Typese — 1 5T VCHARJ: B

« typedef char TXTPVCHAR16Type[17]
TXTPVCHAR16Typese — 11T 73F T VCHARZ: B

« typedef char TXTPVCHAR20Type[21]
TXTPVCHAR20Typese — > 151 VCHARK B

* typedef char TXTPVCHAR30Type[31]
TXTPVCHAR30Typese — > =151 VCHARK HY

* typedef char TXTPVCHAR50Type[51]
TXTPVCHARS50Typest— 1> T+ VCHARRK L

* typedef char TXTPVCHARG60Type[61]
TXTPVCHAR60Typest:— 75T F 17 VCHARSKEY

* typedef char TXTPVCHARG5Type[66]
TXTPVCHAR65Typest:—1~75 T HF 17 VCHARE T

* typedef char TXTPVCHAR80Type[81]
TXTPVCHAR8BOTypest:— 1~ /)\TF T VCHARZKE!

* typedef char TXTPVCHAR84Type[85]
TXTPVCHAR84Typest—1~/\ T 17 VCHARZE: T

+ typedef char TXTPVCHAR255Type[256]
TXTPVCHAR255Typeft— > — HAF 1 VCHARKE!

« typedef char TXTPVCHAR1024Type[1025]
TXTPVCHAR1024Types& ——% —I0FT7 VCHARZ A

« typedef double TXTPREAL8P3Type
TXTPREAL8P3Typest—1-/\ 5 = LRI Y

+ typedef double TXTPREAL9P3Type
TXTPREALIP3Typest:— /L = SR A

+ typedef double TXTPREAL9P6Type
TXTPREALIP6Typest:— ML /N E R 2

+ typedef double TXTPREAL10P4Type
TXTPREAL10P4TypefE— "1 & U SLRI 257

* typedef double TXTPREAL16P2Type
TXTPREAL16P2Typeft— 175 8 —SLRIZER]

+ typedef double TXTPREAL16P8Type
TXTPREAL16P8Typest— 1175 m. /) \ SL T 7

+ typedef double TXTPREAL22P2Type
TXTPREAL22P2Typese— 1+ i SRR KA

« typedef int TXTPCommandNoType
TXTPCommandNoTypes&— 1> DB % 75 27

+ typedef char TXTPCommandTypeType[65]
TXTPCommandTypeTypese—1~ DB 4 KT LT

* typedef char TXTPSettlementGroupIDType[9]
TXTPSettlementGrouplDTypese — 45 HH R KT

« typedef char TXTPFieldNameType[2049]

=
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TXTPFieldName Typese:— 5Bt & K7
typedef char TXTPFieldContentType[2049]
TXTPFieldContentTypes& — B N2 K7
typedef char TXTPBankIDType[4]
TXTPBankIDTypese— ™8R TG T
typedef char TXTPBankNameType[101]
TXTPBankNameTypest— MRIT A FRRE
typedef char TXTPBankBrchIDType[5]
TXTPBankBrchIDTypese — MRAT 4> /O RIG RRY
typedef int TXTPLiberSerialType
TXTPLiberSerialTypesz— 1> Liber 25t /K 5 K7
typedef char TXTPRolelDType[11]
TXTPRolelDTypes&—~ fi 4% 5 KA
typedef char TXTPRoleNameType[41]
TXTPRoleNameTypes&—1~ B AR KT
typedef char TXTPDescriptionType[401]
TXTPDescriptionTypese— -1k 7!
typedef char TXTPFunctionIDType[25]
TXTPFunctionIDTypef&E— "N IhEE(CiG 2T
typedef char TXTPBIlINoType[15]
TXTPBIllNo Typest:— 5 K
typedef char TXTPFundIOTypeType
TXTPFundiOTypeTypest— I~ i A4 R
typedef char TXTPFundTypeType
TXTPFundTypeType—1 B & T F)
typedef char TXTPFundDirectionType
TXTPFundDirectionTypese— 1~ tH A\4: 75 [a] K E!
typedef char TXTPBankFlagType
TXTPBankFlagTypese— ™MRITH — IR R A KT
typedef char TXTPOperationMemoType[1025]
TXTPOperationMemoTypere:— TV ER B I Y
typedef char TXTPFundStatusType
TXTPFundStatus Typese— 1> B & RS HKE!
typedef char TXTPFundProjectIDType[5]
TXTPFundProjectiDTypes&— 1~ 85 4: 30 H 47 5 2K 5!
typedef char TXTPOperator|DType[65]
TXTPOperatorIDTypes& — T 1E SIS KT
typedef char TXTPCounterIDType[33]
TXTPCounter/DTypes&— 142 S R T
typedef char TXTPFunctionNameType[65]
TXTPFunctionName Type&— NI RE 2 R 3!
typedef char TXTPTradeCodeType[7]
TXTPTradeCodeTypert:— 172 5 X IG KA
typedef char TXTPBrokerBranchIDType[31]
TXTPBrokerBranchIDTypest— 14242 /A T 47 SCAUE ARG R T
typedef char TXTPTradeDateType[9]
TXTPTradeDateTypese—""3C 5 H ¥R
typedef char TXTPTradeTimeType[9]
TXTPTradeTimeTypese— 38 S 8] 2K FY
typedef char TXTPBankSerialType[13]
TXTPBankSerialTypesg — MMRATIK S KA
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« typedef int TXTPSerialType
TXTPSerialTypese— /K5 R4

* typedef char TXTPLastFragmentType
TXTPLastFragmentTypese — 1~ 8xJa 7 A R R

* typedef char TXTPIndividualNameType[51]
TXTPIndividualNameTypes—"1> N1tk 4 2K 7!

« typedef char TXTPCustTypeType
TXTPCustTypeTypest:— N5 P 2R EI K HY

« typedef char TXTPBankAccountType[41]
TXTPBankAccountTypes&— T 8RATIK 7 5

« typedef char TXTPYesNolndicatorType
TXTPYesNolIndicatorTypest:— 1 & B B HRR AL

« typedef double TXTPTradeAmountType
TXTPTradeAmountTypest— M3 Gy &8 (Ju) KA

* typedef double TXTPCustFeeType
TXTPCustFeeTypesz— "N E A (Or) £

« typedef double TXTPBrokerFeeType
TXTPBrokerFeeTypese— "M WAL AT TR (v) FH

+ typedef char TXTPFeePayFlagType
TXTPFeePayFlagTypes&— 1> F 3 sk 35 8

* typedef char TXTPAddInfoType[129]
TXTPAddInfoTypese:— Mt {5 8 25

« typedef char TXTPDigestType[36]
TXTPDigestTypest — i EHRAL

« typedef char TXTPBankAccTypeType
TXTPBankAccTypeTypes— M RITIK 5 R A KT

« typedef char TXTPDevicelDType[3]
TXTPDevicelDTypest:— 1 IiE br i 27

 typedef char TXTPPwdFlagType
TXTPPwdFlagTypest:— B A AR 2 7

« typedef char TXTPBankCodingForBrokerType[33]
TXTPBankCodingForBrokerTypest— T R1T A 4240 A Bl I gmig 25 7Y

+ typedef char TXTPOperNoType[17]
TXTPOperNoTypese—"1~32 Y LnE it

« typedef int TXTPTIDType
TXTPTIDTypei:— N385 IDRTY

* typedef char TXTPTransferStatusType
TXTPTransferStatus Types& — MM A SR AT

* typedef int TXTPPlateSerialType
TXTPPlateSerialTypes&—1-F & /K5 FH

+ typedef char TXTPAvailabilityFlagType
TXTPAvailabilityFlag Typese:— 18 ST 257

+ typedef char TXTPOperatorCodeType[17]
TXTPOperatorCodeTypere:— T #{E 5 2K Y

« typedef char TXTPRepayStockAlgoType
TXTPRepayStockAlgoTypest — 1~ KL #5 Bk KT

* typedef char TXTPTradeSpanType
TXTPTradeSpanTypese —™7C Fyt [A] B R AU KA

« typedef char TXTPSettleSystemTypeType
TXTPSettleSystemTypeTypere:— T FTB 45 H R G R AR R)

« typedef char TXTPLogLevelType[33]
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M

TXTPLogLevelTypese—1~ H B M I KT

typedef char TXTPProcessNameType[257]
TXTPProcessNameTypest— it B A HR KB

typedef char TXTPTemplatelDType[9]
TXTPTemplatelDTypesE— MEM (LG F

typedef int TXTPTradelndexType
TXTPTradelndexTypest:— A 75 KA

typedef char TXTPSplitMergeStatusType
TXTPSplitMergeStatus Typest— 1 E: & 4 RIF & H RS RE

typedef char TXTPFundinterTransferTypeType
TXTPFundinterTransferType Types&— 1~ 85 4 N EE R R 28 7Y

typedef char TXTPInstrumentTypeType
TXTPInstrumentTypeTypese — ™A LR KA

typedef char TXTPInvestorLevelType
TXTPinvestorlLevelTypese:— 1% 55 & KRN AL B E R

typedef char TXTPCloseDirectionType
TXTPCloseDirectionTypese— 1~ 7 [a] J B

typedef char TXTPDelivTypeType

TXTPDelivTypeTypefE— "N 3Z E| T FY

enum XTPiPROTOCOL TYPE { XTP_PROTOCOL_TCP =1, XTP_PROTOCOL_UDP }

BRI UOT
enum XTP_EXCHANGE_TYPE { XTP_EXCHANGE_SH = 1, XTP_EXCHANGE_SZ, XTP_EXCHANGE_|«+
NVALID }

=] /\EJP}I"%%J
enum XTP_MARKET TYPE {
XTP_MKT SZ A =0, XTP_MKT SH_A, XTP_MKT SZ B, XTP_MKT _SH_B,
XTP_MKT_MAX }

(iR
enum XTP_PRICE_TYPE {
XTP_PRICE_LIMIT = 1, XTP_PRICE_BEST _OR_CANCEL, XTP_PRICE_BEST5_OR_LIMIT, XTP_PRIC—
E_BEST5 OR CANCEL,
XTP_PRICE_ALL_OR_CANCEL, XTP_PRICE_FORWARD_BEST, XTP_PRICE_REVERSE_BEST LIMIT,
XTP_PRICE_TYPE_MAX }

Mg R
enum XTP_SIDE_TYPE {
XTP_SIDE_BUY = 1, XTP_SIDE_SELL, XTP_SIDE_BUY_OPEN, XTP_SIDE_SELL_OPEN,
XTP_SIDE_BUY_CLOSE, XTP_SIDE_SELL_CLOSE }

PRI AR
enum XTP_ORDER_ACTION_STATUS TYPE { XTP_ORDER_ACTION_STATUS_SUBMITTED = 1, XT«
P_ORDER_ACTION_STATUS ACCEPTED, XTP_ORDER_ACTION_STATUS REJECTED }

TR EBRIEIRS R
enum XTP_ORDER_STATUS_TYPE {
XTP_ORDER_STATUS_INIT = 0, XTP_ORDER_STATUS_ALLTRADED = 1, XTP_ORDER_STATUS_P<-
ARTTRADEDQUEUEING, XTP_ORDER_STATUS_PARTTRADEDNOTQUEUEING,
XTP_ORDER_STATUS NOTRADEQUEUEING, XTP_ORDER_STATUS CANCELED, XTP_ORDER S«
TATUS REJECTED, XTP_ORDER_STATUS_UNKNOWN }

XTP_ORDER_STATUS TYPER—/MREUIRA LR
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« enum XTP_ORDER_SUBMIT_STATUS_TYPE {
XTP_ORDER_SUBMIT_STATUS_INSERT_SUBMITTED =1, XTP_ORDER_SUBMIT_STATUS_INSERT+
_ACCEPTED, XTP_ORDER_SUBMIT_STATUS_INSERT_REJECTED, XTP_ORDER_SUBMIT_STATU+
S_CANCEL_SUBMITTED,

XTP_ORDER_SUBMIT_STATUS_CANCEL_REJECTED, XTP_ORDER_SUBMIT_STATUS CANCEL A«
CCEPTED }

XTP_ORDER_SUBMIT_STATUS TYPER— R EIEATINA KT
« enum XTP_TE_RESUME_TYPE { XTP_TERT_RESTART =0, XTP_TERT_RESUME, XTP_TERT_QUICK }
B IAEREE AR

6.5.1 JFAHRGA
FE N FRA R R E A LT

(=2
FFRIULZFBAN H R A 7]

6.5.2 MrEE3EAY A
6.5.2.1 enum XTP_EXCHANGE_TYPE
TG RTY

e
XTP_EXCHANGE_SH i
XTP_EXCHANGE_SZ #iIE
XTP_EXCHANGE_INVALID NIFAERIZE 5 FT 7

6.5.2.2 enum XTP_MARKET_TYPE
MR

e
XTP_MKT_SZ A ZYIARL
XTP_MKT_SH_A [iEAR
XTP_MKT_SZ_B #3)IBf%
XTP_MKT_SH_B I i#Bf%
XTP_MKT_MAX TR %

6.5.23 enum XTP_ORDER_ACTION_STATUS_TYPE
R MRS RE

WA
XTP_ORDER_ACTION_STATUS SUBMITTED C%4E%8

XTP_ORDER_ACTION_STATUS ACCEPTED T 4%~
XTP_ORDER_ACTION_STATUS REJECTED C.ZZ#kfE
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6.5.2.4 enum XTP_ORDER_STATUS_TYPE
XTP_ORDER_STATUS_TYPE&— MR HUIR AT

H2E
XTP_ORDER_STATUS_INIT #1151t
XTP_ORDER_STATUS_ALLTRADED 357
XTP_ORDER_STATUS_PARTTRADEDQUEUEING 47 3¢
XTP_ORDER_STATUS_PARTTRADEDNOTQUEUEING {4
XTP_ORDER_STATUS_NOTRADEQUEUEING Ri%¢
XTP_ORDER_STATUS_CANCELED T
XTP_ORDER_STATUS_REJECTED T fE
XTP_ORDER_STATUS_UNKNOWN K40

6.5.2.5 enum XTP_ORDER_SUBMIT_STATUS_TYPE
XTP_ORDER_SUBMIT_STATUS_TYPE&— MR HIEAT IR HKA!

MZE(E
XTP_ORDER_SUBMIT_STATUS_INSERT_SUBMITTED i] ¥ 4357
XTP_ORDER_SUBMIT_STATUS_INSERT_ACCEPTED ] ¥ C 4 W%
XTP_ORDER_SUBMIT_STATUS_INSERT_REJECTED 1] ¥ C /3B
XTP_ORDER_SUBMIT_STATUS_CANCEL_SUBMITTED ¥ C42H#%C
XTP_ORDER_SUBMIT_STATUS CANCEL_REJECTED ¥ C.4ZHiHH
XTP_ORDER_SUBMIT_STATUS CANCEL_ACCEPTED ¥ CSWHE%

6.52.6 enum XTP_PRICE_TYPE
FE— MR KT

MEE
XTP_PRICE_LIMIT [ &
XTP_PRICE_BEST_OR_CANCEL H[isf AT I 40008, , T
XTP_PRICE_BEST5_OR_LIMIT i TR4RIRS B ELBRAN, Tifh
XTP_PRICE_BEST5_OR_CANCEL #{l.5FSRIIS B s ol s e, i e
XTP_PRICE_ALL_OR_CANCEL 4= R A8 By, i ffr 8
XTP_PRICE_FORWARD_BEST 7ZJ7&ff, T
XTP_PRICE_REVERSE_BEST_LIMIT 75 &R &EEBRAY, T
XTP_PRICE_TYPE_MAX & EIN%

6.52.7 enum XTP_PROTOCOL_TYPE
M E RO

2
XTP_PROTOCOL_TCP *HTCP /= (%5
XTP_PROTOCOL_UDP %FHUDPJ5 =t {£%i
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6.5.2.8 enum XTP_SIDE_TYPE
R ERFRE

&
XTP_SIDE_BUY %
XTP_SIDE_SELL 3£
XTP_SIDE_BUY_OPEN K7t
XTP_SIDE_SELL_OPEN s&if
XTP_SIDE_BUY_CLOSE 3%
XTP_SIDE_SELL_CLOSE =i

6.52.9 enum XTP_TE_RESUME_TYPE
T REREEZ A

s E
XTP_TERT_RESTART MWAA 5 HITHAE L

XTP_TERT_RESUME MM FIXWCE| 5%
XTP_TERT_QUICK P f&i#EEFEEERPINE

6.6 xtp_api_structh X 5%

& Sk S5 E TR L5
#include "xtp_api_struct_common.h"

#include "xquote_api_struct.h"
#include "xoms_api_struct.h"

6.6.1 FLHHGA
TE SO SRS

(=]
FHRIULZF A H BR A F

6.7 xtp_api_struct_common.h 3 {457%
T8 SNV 55 A R 5

#include <stdint.h>
finclude "xtp_api_data_type.h"

LEF IR

« struct XTPRspInfoStruct
ISAEYSY
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Bl

& X
- #define XTP_ERR_MSG_LEN 76
R B K

i

RAE X

« typedef struct XTPRsplInfoStruct XTPRI
LISAEYSY

6.7.1 TFEAHHELA
FE OS5 A FEGR LS

e
FHHRIEF B H IR A F]

6.8 xtp_quote apih L {f5%

T XATIEIT B & P o 1

#include "xtp_api_struct.h"

oy AN
+ class QuoteSpi
NEIEEES
+ class QuoteApi
BT AR
6.8.1 E4HIA
AT % P
1E%&
RRIEZR B AR AT
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