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L AR, R
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FHHEIOHR FrontID, SessionlD, OrderRef ; ExchangelD, OrderSysID;BrokerID, BrokerOrderSeq)
‘ il |
AR AR (FrontID, SessionID, OrderRef; ExchangelD, OrderSysID)
it — |
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ﬂiﬁ?lﬁ/&'\% RegOrderinsert,
I REIR T N BOR 2 R B
I/ REEEY: Gk
fldOrder.VolumeCondition = THOST_FTDC_VC_AV;
/) B REE
fldOrder.MinVolume = 1;
/1) BRE @ RF
fldOrder.ForceCloseReason = THOST_FTDC_FCGC_NotForceClose;
/) bRt %
fldOrder.IsAutoSuspend = 0;
/I BFiFGE: &

fldOrder.UserForceClose = 0;

I RAGES R PR 5

/] RRGAESGER: BE

OrderPriceType = THOST_FTDC_OPT_LimitPrice;
/] ke BPEE

LimitPrice = ...... :

/] BEPERER: FOKK

TimeCondition = THOST_FTDC_TGC_GFD;

| wRAEZOHHGE

/I RBGHEELEGER: GEG
fldOrder.OrderPriceType = THOST_FTDGC_OPT_AnyPrice;
/// G 0

fldOrder.LimitPrice = 0;

I/ EEPEREY: 2O ER, T KA

fldOrder. TimeCondition = THOST_FTDC_TC_OC;

I RSl

/g G BFAZE

ContingentCondition = ...... ;

/) kBl BEAE

StopPrice = ...... :

/] RRGHSG LY RG

OrderPriceType = THOST_FTDC_OPT_LimitPrice;
/] Gk BPEE

LimitPrice = ...... :

/] BEPERER: FOKK

TimeCondition = THOST_FTDC_TGC_GFD;

1 XTPre
T X A HEA A
SPHER R, T PAR &R E P& THOST_FTDC_OF_Close



SEAGE, TR R BCE N T4 THOST_FTDC_OF_CloseToday

HAbARE S IR X S HEERIA G
TFPbr &SR G —BE 74 THOST_FTDC_OF_Close

I e g i, &/t LA S 7405
U FrontID . SessionID . OrderRef

P AT IR AZ 5 e 415 v DA B G 7 AR ME—hR 7 & IR AT — 2846

R FBNEIE, SIRIRTENLG S FrontlD, £3i%4i'S SessionlD Flig KR 55| H
MaxOrderRef,

F P AE R BRI B2 R85 | ] OrderRef.  OrderRef 7] LA MaxOrderRef JF44i# 3.,

W P EA BoE OrderRef, {ERFLMN 1, Thost 2224 H P & —M1) OrderRef.
RN R X AT A5 R FEE—

AR X AL 5 e 91 a2 T P e 1 o BT ALE B 45 2R S S T, gt m DU A X 4158
Iy 5 5 AT SRR A

U BrokerID. BrokerOrderSeq
Thost W EI ] kB S, ARG A Al R L A 5 P51

U exchangelD . traderlD . OrderLocallD

A2 5 W ALAE AL 5 AR, P AR AL G o, ot — B RAEAL 5 B (K4 i

U exchangelD. OrderSysiD
o T T BERERE, PR S P, bt S R .

I N i

Thost W EIRILFE4, WEREHEL SRR, HLAaEZIRELS. HP sl
OnRspOrderinsert y 5., H a7 T ARG A R o

W Thost #2532 T ¥ fe 4, H P A2l E] OnRspOrderinser, i 21 ] OnRtnOrder,
PSR BB ZHTIRE

LS PTERR S, iR . H o siE OnRtnOrder. OnRtnTrade.

WERAZ G Bl oA siix, st iics) OnEnRtnOrder.

2 BRI

}ﬁﬁ$?l§é\% RegOrderAction,
1 RS
/1) BRBGHR,
/// OrderRef 0w B M7 6 Si2%, BHEE. bR ADF FELEMH, & Thost 4%,
OrderActionRef
[ BGEEY: KE

ActionFlag = THOST_FTDC_AF _Delete



/BB E

FrontID . SessionlD. OrderRef,
ExchangID. OrderSysID.

/] Bk s

BrokerlD,

UserlD,

InvestorlD,

InstrumentlD,

IR B ANAE B O A RN A AT

LSRR A5 B AE Thost, Thost 7 LLA] Front . SessionlD. OrderRef 3k & fif

WRR A EAEAZ S, Thost 1] LU ExchanglD. OrderSysID e 7, K5 A8 5
JIT i AR 4

b e R a4

R g J8 [ 4 A AL o

Thost W EIMIURTR 4, WA EL SRR, HAaEZ 4. 1P sl
OnRspOrderAction i /&, a8 T8 iedm i FIES 101 5 o

WA Thost #% T 454, H P A< ® OnRspOrderAction, Tfij 2 i £
OnRtnOrder, HKHEHEICRE.

A Gy TR S, AR, AT TRURRE. P S IcE] OnRtnOrder.

WERAZ Sy Bl gl i, H P st OnErmRtnOrderAction

3 ZFEFH

ZACIR A #7722 OnRtnOrder().

ZATIRIR AR T AR AR, TP e
I SURMIRASR S

I RS F55
FrontID . SessionlD. OrderRef,
BrokerID. BrokerOrderSeq,
ExchangelD . TraderlD . LocalOrderlD
ExchangelD . OrderSysID,

I REEERS

/// 5B RRE

H#define THOST FTDC OST_AllTraded "0’

7 PN S-ae N1 STk

#define THOST_FTDC_OST_PartTradedQueueing "1’
a ok S-¥ - STk

#define THOST_FTDGC_OST_PartTradedNotQueueing '2’



[/ AREE I P

#define THOST_FTDC_OST NoTradeQueueing '3’

/) R RET G P

#define THOST_FTDGC_OST _NoTradeNotQueueing "4

[/ #®

#define THOST FTDC OST _Canceled '5’

[/ ke, EFThost@ G ERF LIS, GAPARADL HFF
#define THOST FTDC OST Unknown 'a’

/& % ke &

#define THOST FTDC OST _NotTouched 'b’

1 RERE
Tl %5 VolumeTotal: R/RNIXEZRSCIOEA A EE . Wik 1 2ERITH 10 F, &6
RS G TR 5 T WG, FaEEidE 5 T,

I AN EREKSAEZ RGN

Thost 2 #5 [ — M k-5 818 £ 4 TradeApi W% [N BE AN RGHITE S MKy
& AR S mHR, w7 R 7 K

BNEIE, W N YETA 1R FrontiD. SessionID.

iR, [ BoE OrderRef,

W BIZSHEIHR I, 8] FrontiD. SessionID i & [ CZEAEINR . [RIRHE R SRR
ExchangelD. OrderSysiD.

W B R AT IR I, A LA EA33 /) ExchangelD . OrderSysiD iyt [ i sAg al
e

VER: a5 A 2 o il AR A 2

4 A EIIR

B [RIHR AR B 7 V502 . OnRtnTrade().

JRAZ IR AR T R B AT e, BRSNS, L
I FALA S FH T

BrokerlD . BrokerOrderSeq,

ExchangelD . TraderlD . LocalOrderlD

ExchangelD . OrderSysID.

T4 225451 FrontlD. SessionID. OrderRef, HAE AT [HIFR o 48 IHH ¢ (1) A i
ko ATLLEZAEHR T, M FrontlD. SessionID. OrderRef ElI4 £I4H (¥ ExchangelD +
OrderSysID. RJE7EEAZ A, H] ExchangelD . OrderSysID & HIX2EZ AT A,
A,
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Bk, Zimfirald TraderApi X% (CreateFtdcTraderApi), vEMH @ X F4E
b B X 4 (RegisterSpi) , i [ A M ¥i (SubscribePublicTopic) « # f1 it
(SubscribePrivateTopic), /i &L (RegisterFront) (A LA Z AR E L, TraderApi
H %k 1A AT E NS . 5E Lk TraderApi B8 )5, #1461k TraderApi(init), %
# Thost.

Thost £:% TraderApi %G, e 72 I 1% 2658 411 (OnFrontConnected) .



PP BEL A, KiIE AR (ReqUserLogin).
I NI T EE R

/// G B &kap

TThostFtdcBrokerlDType BrokeriD;

/I BPkeE, #ABBY A KB

TThostFtdcUserlDType UserlD;

/// % %5

TThostFtdcPasswordType Password;

J/I/RP#REGGER, B BRSOG4

TThostFtdcProductinfoType UserProductinfo;

NG, 2R Y (OnRspUserLogin)
| 3654644 DPIVRAELAELELO ML LB F S FrontiD+SessionID+OrderRef
/6 E%B
TThostFtdcFrontlIDType FrontlD;
/1] 5% %
TThostFtdcSessionIDType SessionID;
7 SR XN
TThostFtdcOrderRefType MaxOrderRef;
I 3HL1L 56030, BREEBBAERRTAGEH AR LT L BFF6H0T 6,
/17 & 8965 03 @)
TThostFtdcTimeType SHFETIime;
/// @ 650 @)
TThostFtdcTimeType DCETime;
/17 & #5 63 ©)
TThostFtdcTimeType CZCETime;
/1] % % Fh e @)

TThostFtdcTimeType FFEXTime;

BN G, LI d S WA RS, WERFERER . RSB % .

N T AP H T RS RTIAS S A . R, RERRRFP R — OB Thost [l )b, %40
WO E 4 H 4 B (ReqQrySettlementinfo) F1 i A % % & 45 B 45 R
(ReqgSettiementinfoConfirm), A fEIEH KIXZ KR4S, CHHRE. R, JRgs s i s

IR

FE— R, WERETEE T Ol 74554 R, LUREA Thost, BANFFLZIA LS5

iR, R VERROE T AR T .

LTRSS 2 0, % ST A TR B A v T IR, (4
ﬁi@%é@ : RegQrylnstrument,

ﬁlﬁ] {ﬁ\ﬁ RegQryTradingAccount

ﬁlﬁj i%ﬁ : RegQrylnvestorPosition

TR ReqQryOrder, & #5035,



WAL : Req@ryTrade, %4 5oft g,

6 FHEIAH

// tradeapitest.cpp :
1/ — MR, /4ICThostFtdcTraderApi MICThostFtdcTraderSpi 4 4 ]
11 AKBPREER — MRS AR R

#include <stdio.h>
#include <windows.h>
#include "FtdcTraderApi.h"

/1 AREFNIRAE A 58 AR
// Create a manual reset event with no signal
HANDLE g _hEvent = CreateEvent(NULL, true, false, NULL);

/1 =5

TThostFtdcBrokerIDType g_chBrokerlD;
/1 2 G A
TThostFtdcUserIDType g chUserlID;

class CSimpleHandler : public CThostFtdcTraderSpi

{

public:
/7 WG R, T AN AU 45 M CThostFtdeMduserApi SE 9] 45 £F
CSimpleHandler(CThostFtdcTraderApi *pUserApi) : m_pUserApi(pUserApi) {3}

~CSimpleHandler() {3

/1 A S G FE RGUERIE G ISR, ) i AT S K
virtual void OnFrontConnected()
{
CThostFtdcReqUserLoginField reqUserLogin;
// get BrokerlID
printf("BrokerlID:");
scanf("%s", &g chBrokerlD);
strcpy(reqUserLogin. BrokerlID, g_chBrokerlID);
// get userid
printf("userid:");
scanf("'%s", &g chUserlID);
strcpy(reqUserLogin.UserlD, g_chUserlID);
// get password
printf("password:");



scanf("'%s", &reqUserLogin.Password);
1/ RHVERREK
m_pUserApi->ReqUserLogin(&reqUserLogin, 0);

[/ R S G E RGOEARERRWOITIN, 1207 A
virtual void OnFrontDisconnected(int nReason)

{
1/ RGOS, APV BB ERER:, %/ v n] b 2
printf("OnFrontDisconnected.\n");

}

11 R S ARG, SINESHL, SN P i 6 SR A 1 T
virtual void OnRspUserLogin(CThostFtdcRspUserLoginField *pRspUserlogin,
CThostFtdcRspInfoField *pRspinfo, int nRequestlD, bool blsLast)
{
printf(""OnRspUserLogin:\n");
printf("ErrorCode=[%d], ErrorMsg=[%s]\n", pRspinfo->ErrorliD,
pRsplInfo->Errorhsg);
printf("RequestID=[%d], Chain=[%d]\n", nRequestliD, blsLast);

it (pRspinfo->ErroriD 1= 0) {
/7 SEIRMG % i BEAT R AL PR
printf("Failed to login, errorcode=%d errormsg=%s requestid=%d
chain=%d", pRsplInfo->ErrorlD, pRsplnfo->ErrorMsg, nRequestlD, blsLast);
exit(-1);

17 G, R AR SR NTE K
CThostFtdcInputOrderField ord;
memset(&ord, 0, sizeof(ord));

11448 5wl

strcpy(ord.BrokerID, g_chBrokerID);
/185 FH A

strcpy(ord. InvestoriD, "12345™);
1/ G40

strepy(ord. InstrumentiD, "cn0601™);

/11551

strepy(ord.OrderRef, "000000000001™);
/7 P AES
strcpy(ord.UserlD, g chUserlD);

/1 RN IRAT
ord.OrderPriceType = THOST FTDC OPT LimitPrice;



1/ FEET5 I

ord.Direction = THOST_FTDC_D Buy;

11 HEFThRE
strcpy(ord.CombOffsetFlag, "0™);

11 HEENELRFRE
strcpy(ord.CombHedgeFlag, "1'™);

/7 4k

ord.LimitPrice = 50000;

/7 B

ord.VolumeTotalOriginal = 10;

11 RO

ord.TimeCondition = THOST FTDC_TC GFD;
// GTDH ¥

strcpy(ord.GTDDate, "™);

/1 AR

ord.VolumeCondition = THOST_FTDC_VC_AV;
/] BN RASE

ord.MinVolume = 0;

/1 RS

ord.ContingentCondition = THOST_FTDC_CC_Immediately;
/1 1Y

ord.StopPrice = 0;

/7 g A

ord.ForceCloseReason = THOST FTDC_FCC_NotForceClose;
/1 BB

ord. IsAutoSuspend = 0;

m_pUserApi->ReqOrderinsert(&ord, 1);

1] R FANNE
virtual void OnRspOrderInsert(CThostFtdcInputOrderField *plnputOrder,
CThostFtdcRspInfoField *pRspinfo, int nRequestliD, bool blsLast)

{
/7 BRSNS R
printf("ErrorCode=[%d], ErrorMsg=[%s]\n", pRspinfo->ErrorlD,
pRspInfo->ErrorMsg);

1/ TBRHR LN TE R
SetEvent(g_hEvent);
}:

VL ki EATIE
virtual void OnRtnOrder(CThostFtdcOrderField *pOrder)



printf(""OnRtnOrder:\n");
printf("*'OrderSysID=[%s]\n", pOrder->0rderSysiD);

/7 AR SR H A TE
virtual void OnRspError(CThostFtdcRspiInfoField *pRsplinfo, int nRequestlD,
bool blsLast) {
printf(""OnRspError:\n");
printf("ErrorCode=[%d], ErrorMsg=[%s]\n", pRspinfo->ErrorliD,
pRspInfo->ErrorMsg);
printf("RequestID=[%d], Chain=[%d]\n", nRequestliD, blsLast);
11 B PO A E
L% 7 o R R IR AL B}

private:
// 1&15CThostFtdcMduserApi S2 41 i 5%t
CThostFtdcTraderApi *m_pUserApi;

Y

int main()

{
// 77—/ CThostFtdcTraderApi 54
CThostFtdcTraderApi *pUserApi =

CThostFtdcTraderApi: :CreateFtdcTraderApi();

/1 PR AR AR BRI S
CSimpleHandler sh(pUserApi);
/1 TN E AR B S
pUserApi->RegisterSpi(&sh);

/7 AT THARAR

// TERT_RESTART : \AAZ 5y H JF4f Fi A%
// TERT_RESUME - M\ L /0 31 1) 224
// TERT_QUICK: AL IR X G R I N 25

pUserApi->SubscribePrivateTopic(TERT_RESUME);

/1 AT R IR

// TERT_RESTART : MAAZ B H FF Ui EA%
// TERT_RESUME - M\ _E- Wi 31| (1) 2 4%
// TERT_QUICK : B I8 8 55 5 A LI N 45

pUserApi->SubscribePublicTopic(TERT_RESUME);



1/ WCEEGACE RGNS Rk, o] DA 2 A Hikik %
pUserApi->RegisterFront("'tcp://172.16.0.31:57205");
/7 TR 5 R G IR Ss AR
pUserApi->Init();

/1 B IS AR AR 58 B
WaitForSingleObject(g_hEvent, INFINITE);

/1 FETHAP IS
pUserApi->Release();

return O;



