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=, UTRELLIMNEOFIRCRSIHE O —HBAH):

// /B TraderApi
///@param pszFlowPath fFW7AT M5 B SR H 3%, BRI 4ETH %
///@return g% H JUserApi
static CThostFtdeTraderApi *CreateFtdcTraderApi (const char
*pszFlowPath = 77);

// /e 1 5 A
///@remark AP AN D06 G, 18 FZ R B0l Br 2 O %

virtual void Release() = 0;:

/1R
///@remark IHAGEFTERSE, DTG, B0 A TG T AE, SRR EAPT
AARIRIU LS Init (1)

virtual void Init() = 0;

// /T DR S B AT
///@return ZEFEIR HIALAY

virtual int Join() = 0;

// /T ELAL I 25 b

///@param pszFrontAddress: FiENLIMZEHLE.

///@remark RNZgHbbEFIRE RN “protocol://ipaddress:port” ,
. 7 tep://127.0.0.1:170017 &

///@remark “tcp” AERAEHPIL, “127.0.0. 17 AR5
fke 7 170017 ARFENMRSS A 1 5 .

virtual void RegisterFront (char *pszFrontAddress) = 0;

// /MR O
///@param pSpi YRAE H [HlEFE 128 5 L4
virtual void RegisterSpi(CThostFtdcTraderSpi *pSpi) = 0;

/1 /AT TR it o
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///@param nResumeType FAF i EAL 70

/// THOST TERT RESTART: MAAZ 5y H T 46 HA%
/// THOST TERT RESUME: M _b ¥R 2 fr) S24%
/// THOST TERT QUICK: RA&E GG RAE RPN L

///@remark ZITVEEAEIni t VAT« AT A S W BRI 2L
P

virtual void SubscribePrivateTopic (THOST TE RESUME TYPE
nResumeType) = 0;

/) /AT TR AR

///@param nResumeType A3y AL 730

/// THOST TERT RESTART: \AAZ 5 H JFUG E A%
/// THOST TERT RESUME: M _F YRS 21 (1) 4E4%

/// THOST _TERT _QUICK: RALE G 55 AP N Z

///@remark ZITVEELEInit VAT AT AW 2] AL £
P

virtual void SubscribePublicTopic (THOST TE RESUME TYPE
nResumeType) = 0;

[/ /R EFIE R
virtual int ReqUserLogin(CThostFtdcReqUserLoginField
*pReqUserLoginField, int nRequestID)

// /RPN S s R
virtual int ReqUserLoginEncrypt (CThostFtdcReqUserLoginField
*pReqUserLoginField, int nRequestID) = 0;

/1/% iR
virtual int ReqUserLogout (CThostFtdcUserLogoutField *pUserLogout,
int nRequestID)

[/ /REFNIE R
virtual int ReqOrderInsert (CThostFtdclnputOrderfield *pInputOrder,
int nRequestID)

// /S N1 SR CTPHR AR I 1 i [

virtual void OnRspOrderInsert (CThostFtdeInputOrderField
#pInputOrder, CThostFtdcRspInfoField *pRspInfo, int nRequestID, bool
bIsLast)

// /AR F N [ 4, AN FE
et void OnbrrRinOedes] (CThostEideInmutOrdoriold
*plnputOrder;, CThosthtdeRspnfolield*pRsplntfe)
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// /AR BRI
virtual void OnRtnOrder (CThostFtdcOrderField *pOrder)

/// FRAZ A
virtual void OnRtnTrade (CThostFtdeTradeField *pTrade)
/] /AR R
virtual int ReqOrderAction (CThostFtde InputOrderActionField

*pInputOrderAction, int nRequestID)

// /R ERARAE G SR CTPHRBa I Mg

virtual void OnRspOrderAction (CThostFtde InputOrderActionField
¥pInputOrderAction, CThostFtdcRspInfoField #pRsplnfo, int nRequestID,
bool blslLast)

// /TR EBAEAEAE Gy BT e i (1) [B] 4
virtual void OnErrRtnOrderAction (CThostFtdeOrderActionField
*pOrderAction, CThostFtdcRspInfoField #*pRspInfo)

///MERRERAEIE R

virtual int
RegBatchOrderAction (CThostFtde InputBatchOrderActionField
#pInputBatchOrderAction, int nRequestID) = 0;

// /AR B AR A SR CTPHR A ) i 37

virtual void
OnRspBatchOrderAction (CThostFtdelnputBatchOrderActionField
¥pInputBatchOrderAction, CThostFtdcRspInfoField *pRsplnfo, int
nRequestID, bool blsLast) {};

[/ /A EAR AR A2 5 BT R (el 4

virtual void
OnErrRtnBatchOrderAction (CThostFtdeBatchOrderActionField
*pBatchOrderAction, CThostFtdcRspInfoField #*pRsplnfo) {};

/) /AT E ERNIE R
virtual int ReqExecOrderInsert (CThostFtdcInputExecOrderField
*pInputExecOrder, int nRequestID) = 0;

/[ /AT B R FNE SKRCTPHR £ iy i

virtual void OnRspExecOrderInsert (CThostFtdcInputExecOrderField
¥pInputExecOrder, CThostFtdcRspInfoField *pRspInfo, int nRequestID,
bool blslLast) {};
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[/ /AT E S RN IR PR, ASEE
rtual void

// /AT B A I8 A
virtual void OnRtnExecOrder (CThostFtdcExecOrderField s*pExecOrder)

{};

[/ /AT B A AR IE R

virtual int
RegExecOrderAction (CThostFtde InputExecOrderActionField
#pInputExecOrderAction, int nRequestID) = 0;

// /AT B AR 1E SR CTPHR 85 I 1 )3

virtual void
OnRspExecOrderAction (CThostFtdeInputExecOrderActionfield
¥pInputExecOrderAction, CThostFtdcRspInfoField #*pRspInfo, int
nRequestID, bool blslLast) {};

[/ /AT B R 2 G TR [l 4

virtual void
OnErrRtnExecOrderAction (CThostFtdcExecOrderActionField
*pExecOrderAction, CThostFtdcRspInfoField *pRspInfo) {};

// /R KNG R
virtual int ReqForQuotelnsert (CThostFtdcInputForQuoteField
*pInputForQuote, int nRequestID) = 0;

// /Y 3N SR CTPHR B B 1 [

virtual void OnRspForQuotelnsert (CThostFtdecInputForQuotefield
¥pInputForQuote, CThostFtdcRspInfoField *pRspInfo, int nRequestID,
bool blsLast) {};

// /WY T NFE Gy BT Bl ik
virtual void OnErrRtnForQuotelnsert (CThostFtdclnputForQuotelield
*pInputForQuote, CThostFtdcRspInfoField *pRsplnfo) {};

/[ /A FNTE K

virtual int RegQuotelnsert (CThostFtdcInputQuotelField
*pInputQuote, int nRequestID) = 0;

/] /FBAN SENTE SRCTPHR R I ] [
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virtual void OnRspQuotelnsert (CThostFtdelInputQuotelField
¥pInputQuote, CThostFtdcRspInfoField #pRspInfo, int nRequestID, bool
bIsLast) {};

/AR FNEE R R, A AL

// /A IE
virtual void OnRtnQuote (CThostFtdcQuoteField *pQuote) {};
/] /A AR R
virtual int RegQuoteAction (CThostFtde nputQuoteActionField

#pInputQuoteAction, int nRequestID) = 0;

/[ /AR ARG SR CTPHR B B Mg

virtual void OnRspQuoteAction(CThostFtdcInputQuoteActionField
¥pInputQuoteAction, CThostFtdcRspInfoField *pRspInfo, int nRequestID,
bool blsLast) {};

[/ AR A28 5 TR B (el 4

virtual void OnErrRtnQuoteAction(CThostFtdcQuoteActionField
*pQuoteAction, CThostFtdcRspInfoField #*pRspInfo) {}:

// /AL E X RN 2R

virtual int
ReqOptionSelfCloselnsert (CThostFtdelnputOptionSelfCloselField
#pInputOptionSelfClose, int nRequestID) ;

// AR X R R

virtual int
ReqOptionSelfCloseAction (CThostFtdelnputOptionSelfCloseActionField
#pInputOptionSelfCloseAction, int nRequestID);

KT TSSO R 8 2056 rp LA AR R 11, X302 JE 200 AN T 25 4
To KB TR B X 225 EYIRT IR E X, KR PR B LR 2% L
SR SHRGE T I B ot BARE DT RE S CTP LI

// /A E 0 SR N SR e B

virtual void
OnRspOptionSelfCloselnsert (CThostFtdelnputOptionSelfCloselield
#pInputOptionSelfClose, CThostFtdcRspInfoField *pRspInfo, int
nRequestID, bool blsLast);
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// /B E o A 1 SR B

virtual void
OnRspOptionSelfCloseAction (CThostFtdenputOptionSelfCloseActionField
*¥pInputOptionSelfCloseAction, CThostFtdcRspInfoField *pRsplInfo, int
nRequestID, bool blIsLast);

// /A1 56 e
virtual void OnRtnOptionSelfClose (CThostFtdcOptionSelfCloselField
*pOptionSelfClose) ;

// /AR R R [l 4

virtual void
OnErrRtnOptionSelfCloseAction (CThostFtdcOptionSelfCloseActionField
#pOptionSelfCloseAction, CThostFtdcRspInfoField *pRsplnfo) ;

=. UTREEIANEREND

///VERE R
virtual int ReqQryOrder (CThostFtdcQryOrderField *pQryOrder, int
nRequestID) = 0;

// /G RE WA
virtual int ReqQryTrade (CThostFtdcQryTradeField *pQryTrade, int
nRequestID) = 0;

///ERBERRFEFC
virtual int
RegQryInvestorPosition(CThostFtdeQrylnvestorPositionField
*pQryInvestorPosition, int nRequestID) = 0;

// /G R E WA T E R4
virtual 1int ReqQrylnvestorPositionDetail (CThostFtdcQrylnvestorPos
itionDetailField *pQrylnvestorPositionDetail, int nRequestID) =
0;
SNBSS ES PN
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// /G RE WL AR A
virtual 1int RegQrylInvestorPositionCombineDetail (CThostFtdcQrylnvest
orPositionCombineDetailField #*pQrylnvestorPositionCombineDetail, in

t nRequestID) = 0;
ERIBRRSES PN

// /G R T LK
virtual int ReqQryTradingAccount (CThostFtdcQryTradingAccountField
*pQryTradingAccount, int nRequestID) = 0;

///E KRB WAL Z) s
virtual int ReqQryTradingCode (CThostFtdcQryTradingCodeField
*pQryTradingCode, int nRequestID) = 0;

// /1 RE WG L RIEE R

virtual int
RegQryInstrumentMarginRate (CThostFtdeQrylnstrumentMarginRateField
*pQryIlnstrumentMarginRate, int nRequestID) = 0;

[/ /TEREWELTLL R/

virtual int
ReqQryInstrumentCommissionRate (CThostFtdeQrylnstrumentCommissionRatel
ield *pQryInstrumentCommissionRate, int nRequestID) = 0;

///VEREWATE

virtual int
RegQryDepthMarketData (CThostFtdcQryDepthMarketDataField
*pQryDepthMarketData, int nRequestID) = 0;

///VEREWEL
virtual int RegQryInstrument (CThostFtdcQryInstrumentField
*pQryIlnstrument, int nRequestID) = 0;

[/ /VERE MR E
virtual int RegQryInvestor (CThostFtdcQrylnvestorfield
*pQrylnvestor, int nRequestID) = 0;

///VEREWAZ 5 f
virtual int RegQryExchange (CThostFtdcQryExchangelField
*pQryExchange, int nRequestID) = 0;

//[ERBWHE LR

virtual int
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RegQryInstrumentStatus (CThostFtdeQrylnstrumentStatuskiield
*pQryInstrumentStatus, int nRequestID) = 0;

// /& RE WAL 75 A

virtual int
ReqQryOptionInstrTradeCost (CThostFtdecQryOptionInstrTradeCostField
*pQryOptionInstrTradeCost, int nRequestID) = 0;

// /&R EWIARE L T4 5%

virtual int
ReqQryOptionInstrCommRate (CThostFtdeQryOptionlnstrCommRateField
*#pQryOptionInstrCommRate, int nRequestID) = 0;

/) EREWRATE S
virtual int ReqQryExecOrder (CThostFtdcQryExecOrderField
*pQryExecOrder, int nRequestID) = 0;

///VERE W
virtual int RegQryForQuote (CThostFtdecQryForQuotelField
*pQryForQuote, int nRequestID) = 0;

///VERE WA
virtual int ReqQryQuote (CThostFtdcQryQuotelField #*pQryQuote, int
nRequestID) = 0;

M. WSEERBU:

(a). % 4% (TradingAccount) X 115 DL T 7Bk -

FrozenMargin:{R &5 RUE & - BT : IR DIF G5, HARUBKEN T8 B —=LL
WESS H AN T

FrozenCash:1% 45 BUF 4

CurrMargin:fRiE& B 0%: WEGURESSHMMTHE, S UIF M iHE; “Fa E D IR IE S
NEF AT B, SRR 7 i A SO A R E 4

HIBL: —HEDARESS SN T

Commission: F4L 2%, 0 4%, V4, “FHEITE

CloseProfit: -5 4177, HTAEHFFCHAITE, FLCFOR T =(BA-F 33

=)

H

Cashln:BUF| 4=

Available: \] F %4, B8 HABEA DL B 5 Bt A0 A2 4y,

(b). 0 2 (InvestorPosition), #1414 B4 75 EIX 7K 3R (A P48 F Rk i R G B 40 3R
) PUTERL T B

LongFrozen: KR4S, 14 S I 2 ST % 7 B
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ShortFrozen: SEi%k 4, V2 S it 2 1% 7B
Position: B3

TodayPosition: %4

PositionCost: @A

CloseProfit: ‘P&~
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