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FIE BITHREN

3.1 THE&IE

A oy A i N AR D AN AR R, — DR 4R, —A
KA oy A AP TAEERE . N IR 7 558 5 R G e B AP TAEZ AR RSN o

UstpFtdcMduserApi S i fr)42 MR 2 22 4 1), ] DL 24 B F2 P 2[R
I R HE SR

UstpFtdcMduserSpi $#& 4142 1 [RI1H 2 B API LAEZRAEIRS), 0 5 5
ANEIVR PR AU PR ZE, WSS TRHZE T API TAELFE, API 535 REGHE a1k
l%aﬁmmmmmmﬁmﬁ$*MEﬁ@ﬁ¢ T RLRGEIR B, AT AR
Bl NGt X 5@ i Windows 78 S AL R SZEL .

3.2 AHScH

Lo APL fEREfTEREF, S SRS AR .
CreateFtdcMduserApi PR, 7T LULE—NSH, TR AB SRR . 1%
AR IHEBATHT QRIS o AT e 44 Hf A2 .con”,
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BAE Jrk#wD

ITIBE W RS APL R4t 7 =480, 4y CUstpFtdcMduserApi 1
CUstpFtdcMduserSpi

4.1 CUstpFtdcMduserSpi 0

CUstpFtdcMduserSpi 5 3L 7 # fF @ 71 #% 1 . H 7 & 7F Ik &
CUstpFtdcMduserSpi #5211, 9 5 S b 7 12 A b RO 1R () A

4.1.1 OnFrontConnected 5%

% i S AT R AR S5 A SR IE S E R GERBAT, SIVAOA
e
RBUR R

void OnFrontConnected();

RIVEAE e vt f5 A, v DAAE oAb 5e o o8 A 55 o
4.1.2 OnFrontDisconnected J5¥%

MK A5 e QIR ERENOT, INESA M. SRERXMENS,
APl = BB EHER, ) i v ML
R BUR Y.

void OnFrontDisconnected (int nReason);
ZH:
nReason: EHZ KT [ K]
0x1001 [ 4% 132 2Kk
0x1002 445 5 2K
0x2001 W CoBRiB T
0x2002 & I&LrBb 2RI

AT © L e A5 S ER A IR AR 1 FE25 11
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0x2003 i )55 R4 S

4.1.3 OnHeartBeatWarning J5y%

OB & A RO, ZTERR

RRBUR R .

void OnHeartBeatWarning(int nTimeLapse);
SR

nTimeLapse: #7252 IR SR s 1]

4.1.4 OnRspUserLogin A%

MR PR HERE R, SRR, @

BT

void OnRspUserLogin(
CUstpFtdcRspUserLoginField *pRspUserLogin,
CUstpFtdcRspInfoField *pRspinfo,

int nRequestID,

bool blsLast);

SH:
pRspUserLogin: & [m] H 7 & 545 B R bk

F P B R A5 B4

struct CUstpFtdcRspUserLoginField

{
=2 5y H
TUstpFtdcDateType TradingDay;
116 53 i D 8]
TUstpFtdcTimeType  LoginTime;

5 KA AR 55
TUstpFtdcOrderLocalIDType MaxOrderLocalID;
N5 5 T ARAS

TUstpFtdcUserlDType UserlD;

I12= SRS

TUstpFtdcParticipantIDType ParticipantID;

AT © L e A5 S ER A IR AR FH20, Sk



L SR B E B EORA PR A A BR SR

pRsplnfo: i [A] I = Wi A JE A3k o 5093 5 A A B 6 11 B D i o £ o
I, Pl AT RER ] NULL, (55— h2, BURNHE. SRS 0 I, Rt
PERT, AR A

LCINAERSET AR
struct CUstpFtdcRsplInfoField

{
IS RACAY
TUstpFtdcErrorIDType ErrorlD;
L PR RS
TUstpFtdcErrorMsgType  ErrorMsg;

nRequestID: R[FIFH 7 & FKIGK M 1D, 1% ID AP 7RSSR T
blsLast: FE781Z IR B2 75 %X nRequestID 5% 5 — IR [F]

4.1.5 OnRspUserLogout &

% PR R R, O RS YORI, ERR B HR T R .
REREY:

void OnRspUserLogout(
CUstpFtdcRspUserLogoutField *pRspUserLogout,
CUstpFtdcRsplInfoField *pRsplnfo,

int nRequestID,

bool blsLast);

SH:
pRspUserLogout: & [A]F & HA5 B HAE .

F P& A B4
struct CUstpFtdcRspUserLogoutField

{
N5 5 T ARAS
TUstpFtdcUserlDType UserlD;
///K DAl ’ftﬁg
TUstpFtdcParticipantIDType ParticipantID;

pRspinfo: J‘Blﬁliﬂ)ﬁ”ﬁl&f?ﬁﬂ@i@iﬁo
WAL © i SRl 15 B R ARG R A H F3MW
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H
N
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UDIVAEPSE AR
struct CUstpFtdcRsplInfoField
{
I RARAD
TUsthtchrrorIDType ErrorID;
IR B
TUstpFtdcErrorMsgType ErrorMsg;
h

nRequestID: R [AIH & H1EKI 1D, 1% ID HH 8 HEFE E .
bisLast: fE/R1ZIKIR B2 7 A% nRequestID [ /G — KIR A

4.1.6 OnRtnDepthMarketData J5y2%

TR, TR RS B & EaE R S
E3pAOL e

void OnRtnDepthMarketData(CUstpFtdcDepthMarketDataField *pDepthMarketData);
S
pDepthMarketData: & [ 374715 (5 2 i bk o

RIE T AT 5105 45 -
struct CUstpFtdcDepthMarketDataField
{
N=E 5 H
TUstpFtdcDateType TradingDay;
145 F 2 AT
TUstpFtdcSettlementGrouplDType SettlementGrouplD;
455 95
TUstpFtdcSettlementIDType SettlementID;
U= iy
TUstpFtdcPriceType  LastPrice;
HIWESS
TUstpFtdcPriceType  PreSettlementPrice;

HIWEWS A

TUstpFtdcPriceType  PreClosePrice;

IIVERs B

TUstpFtdcLargeVolumeType PreOpeninterest;

E P

TUstpFtdcPriceType  OpenPrice;

I &ty

WAL © LG Rt I 0345 BB AR A BR A 5 4T, 250
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TUstpFtdcPriceType  HighestPrice;
AR

TUstpFtdcPriceType  LowestPrice;
A=

TUstpFtdcVolumeType Volume;
HFRAE <40

TUstpFtdcMoneyType  Turnover;

NFE &

TUstpFtdcLargeVolumeType Openinterest;
SR VE:S

TUstpFtdcPriceType  ClosePrice;
445

TUstpFtdcPriceType  SettlementPrice;
HFSRAT B AT

TUstpFtdcPriceType  UpperLimitPrice;
AR A
TUstpFtdcPriceType
TH1TW R 52 P
TUstpFtdcRatioType  PreDelta;
145 R 52 P

TUstpFtdcRatioType  CurrDelta;

I J A5 S5Ot 1]

TUstpFtdcTimeType  UpdateTime;
=R E2i
TUstpFtdcMillisecType UpdateMillisec;
& 21400
TUstpFtdcInstrumentIDType InstrumentlD;
HITH STy —

TUstpFtdcPriceType  BidPricel;
HIFR S —

TUstpFtdcVolumeType BidVolumel;
HITHSEAY—

TUstpFtdcPriceType  AskPricel;
ISz —

TUstpFtdcVolumeType AskVolumel;
H1¥R SEAfy —

TUstpFtdcPriceType  BidPrice2;
HIH S —

TUstpFtdcVolumeType BidVolume2;
IR SEAf —

TUstpFtdcPriceType  AskPrice2;
HIHA S —

TUstpFtdcVolumeType AskVolume2;
IR SEpfy =

LowerLimitPrice;

AT © L e A5 S ER A IR AR
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TUstpFtdcPriceType  BidPrice3;
IS =

TUstpFtdcVolumeType BidVolume3;
IR S pir =

TUstpFtdcPriceType  AskPrice3;
IS =

TUstpFtdcVolumeType AskVolume3;
H1E SEAR DY

TUstpFtdcPriceType  BidPrice4;
HH &Y

TUstpFtdcVolumeType BidVolume4;
HTE A DY

TUstpFtdcPriceType  AskPrice4;
HH SE &Y

TUstpFtdcVolumeType AskVolume4;
IR SEAf T

TUstpFtdcPriceType  BidPrice5;
HTH SEEE T

TUstpFtdcVolumeType BidVolume5;
IR SEA T

TUstpFtdcPriceType  AskPrice5;
I SE & T

TUstpFtdcVolumeType AskVolumeb;
¥

4.1.7 OnRspError ik

B PR PR 00 EH S
RERE:

void OnRspError(
CUstpFtdcRsplInfoField *pRsplnfo,
int nRequestID,

bool blsLast)

Y
pRsplInfo: & [m] 7 i B AE B A bk

DIVAENSESYAF
struct CUstpFtdcRsplInfoField

{
I RARHD
TUstpFtdcErrorlDType ErrorlD;

AT © L e A5 S ER A IR AR
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ISR E B
TUstpFtdcErrorMsgType  ErrorMsg;

nRequestID: IR [BIFH 7 & HIEKM ID, % ID HHPEEHNTRE.
4.1.8 OnRspSubMarketData J7¥%

B PP R (T D 0 £ 20 R IR L2 3T BRI A5 0 45 R
E3pA L e

void OnRspSubMarketData(CUstpFtdcSpecificlnstrumentField *pSpecificlnstrument,
CUstpFtdcRsplInfoField *pRsplnfo, int nRequestID, bool blsLast)

W

pSpecificinstrument: I [=] ] = B I)T B 6 240

nRequestID: IR [\l F /& HEK ) ID, % ID AP EEHIRTEE. XBEL
o

bisLast: $87~1ZIKIR B2 75 A% %) nRequestID B85 — KR [A]

4.1.9 OnRspUnSubMarketData J5¥%

FEXE 8 SR AT B 5 2038 0] L2837 B ) & L 45
BT

void OnRspUnSubMarketData(CUstpFtdcSpecificlnstrumentField *pSpecificlnstrument,
CUstpFtdcRsplInfoField *pRsplnfo, int nRequestID, bool blsLast)

S

pSpecificinstrument: 3R [F]FH 7 BT 1 (A 49

nRequestID: IR [A[H f1 & ik ID, % ID A ES e E. XBL
Ao

blsLast: 57~ 7GR B2 %X nRequestID 15 f5 — R [E].

AT © L e A5 S ER A IR AR 7 FE25 11
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4.1.100nRspGetMarketTopic 7%

B PP R (T D 0 £ 20 R IR L2 3T BRI A5 0 45 R
E3pA L e

void OnRspGetMarketTopic(CUstpFtdcRspMarketTopicField *pRspMarketTopic,
CUstpFtdcRsplInfoField *pRspinfo, int nRequestID, bool blsLast)

¥

pRspMarketTopic: & [FI4715 1T [ 45 AXh5 «

nRequestID: IR [\l F /& HEK ) ID, % ID AP EEEHIRTEE. XBEL
o

bisLast: $87~1ZIKIR B2 75 A% %) nRequestID B 5 — KR [A]

4.1.11 OnRspGetMarketData 7 3

ST P
B R AL

void OnRspGetMarketData(CUstpFtdcRspDepthMarketDataField *pRspDepthMarketData,
CUstpFtdcRsplInfoField *pRsplnfo, int nRequestID, bool blsLast)

SH:

pRspDepthMarketData: i [7] 1] #1715 FOELIE .

nRequestID: 3% [A]F /7 & KK ID, 1% ID P ES ke 2. KB
B

bisLast: R 1ZIKIR 2T A% KT nRequestID 8 fg— KR A .

4.2 CUstpFtdcMduserApi 80

CUstpFtdcMduserApi 4% H #2455 7 Gl ST Eh RS 4%, #1717

TR &SR

AT © L e A5 S ER A IR AR 58 UL, F£25 11
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4.2.1 CreateFtdcMduserApi 5

FEHE—AN CUstpFtdeMduserApi ) —ANsE241, ApEiET new K24

RRBUR R .

static CUstpFtdcMduserApi *CreateFtdcMduserApi(const char *pszFlowPath = "");

ZH:
pszFlowPath: &7 fiaet, MTHa5E A 30 HoRAFAT 6 Ik 55 KA
HERARE.  BOMEAR 2T H =

AR
IR [n] — /M ) CUstpFtdeMduserApi S5 18 4

4.2.2 Release J{E

P& CUstpFtdcMduserApi 52451 .

BT

void Release();

4.2.3 Init ik

B2 P o T A6 S5 AT R AT RS S @ SL e, JEHR D) 5 v] LA T B il
BT

void Init();

4.2.4 Join H¥E

i S ARy N T S 2R Y 4

BRBUR .

void Join();

AT © L e A5 S ER A IR AR 9 UL, L2511



L (2 BB IR A HR SR
4.2.5 GetTradingDay 5%

PAFURIAE 5 H o A 2 51055 8 e s o 2 BB TE A O 2
E3pA L e

const char *GetTradingDay();
R [BIE

IR Bl —ANE A H RG24 o 1 B 4.
4.2.6 RegisterSpi Jjik

TEM—ANIRAEH CUstpFtdeMduserSpi 2 S92, 1% S245106s 58 il g 4k
H,

BRBUR R .

void RegisterSpi(CUstpFtdcMduserSpi *pSpi) ;
S

pSpi: <L T CUstpFtdcMduserSpi % 111 S2 516 4t
4.2.7 RegisterFront 5%

BEEATHE R AR5 2 st bt
R R A

void RegisterFront(char *pszFrontAddress);

SH:
pszFrontAddress: 1§ 1A Jo & IR 55 #e ik fO 8 51 . AR 45 23 bk A A% X
“protocol://ipaddress:port”, ffl: “tcp://127.0.0.1:17001”.  “tcp” X T AL H i,
“127.0.0.1"RE MRS 2 bk . 1700173 R 55 2% 3 11 5

4.2.8 RegisterNameServer 7k

W HE K% NameServer e i@ ik, HATF3REUTHRS VIR . X9 RS

AT © L e A5 S ER A IR AR %510 7, JL25 71



b R SR RO R A R BRSOk

AT 24~ NameServer, I/ a] LAIRI 7 A 22 4~ NameServer [ R4 443 iR HLAE o
ZINVEEAE Init J7i% 2 BT A

BRI R AL

void RegisterNameServer (char *pszNsAddress);

SH:

pszNsAddress: 5[] 5 ATk 45 i NameServer WX 25 ik FEE . 4%
ok k% 20k “protocol://ipaddress:port”, 4: “tcp://127.0.0.1:17001”.  “tcp”
EAER G “127.0.0. 10 0R M5 asthdik . 7170017 AR MRk 55 4% 1 5

FE: HEORE, HERTHREH!

4.2.9 SubscribeMarketDataTopic J5i%

FP T B E RT3 R AT I IR ST A B sl AT Il R 45 %
AR,
void SubscribeMarketDataTopic (int nTopiclD, TE_RESUME_TYPE nResumeType);
SH:
nTopiclD: AURIREATHI T, Hhefafi, CHRMAHEIM.
nResumeType: THIHITEEAL T
TERT_RESTART: M\AZAZ % H I 4 E A%
TERT_RESUME: M RIS I 1 S5 (AR 1T 1) A 35 29, AN SCHR4L
et 30)
TERT_QUICK: Jaftik AT i R IE, AL 12 G a I T A A

4.2.10ReqUserLogin i

R PR BHER.
AR A

int ReqUserLogin(
CUstpFtdcReqUserLoginField *pRegUserLoginField,

AT © L e A5 S ER A IR AR 110G, FE25 11
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int nRequestID);

Y.

pReqUserLoginField: #&[a H P8 s 1E R &5 i itk

FH 8 31 SR 45140«

struct CUstpFtdcReqUserLoginField

{

=% H

TUstpFtdcDate Type TradingDay;

72 5 F P ARES

TUstpFtdcUserIDType UserlD;

5 GRS

TUstpFtdcParticipantIDType ParticipantiD;

3T

TUstpFtdcPasswordType Password,;

3

nRequestID: F /7 & siERIK 1D, % ID A HEE, BH,
IR [E4E -

0, &I, HEMEAFERE.

4.2.11 ReqUserLogout F¥&

PR EHEK.
RHURA.
int ReqUserLogout(

CUstpFtdcRegUserLogoutField *pRegUserLogout,
int nRequestID);

ZH

pReqUserLogout: i ] H F 25 i SR 45 44 it ik
FH 36 A SR 451

struct CUstpFtdcRegUserLogoutField

{
M5 55 T P AR
TUstpFtdcUserlDType UserlD;
I12= SRS

TUstpFtdcParticipantIDType ParticipantID;
b
FEAUIT A © L SRl 525 B R ARH IR A F #1201, 251
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nRequestlD: f & HiER ID, 1% ID HA P feE, &,
IR [A4E -
0, REMI. HEeERERK.

4.2.12 SubMarketData &

FAPRIT B 4 205
RERAY

int SubMarketData(char *pplInstrumentID[], int nCount)
ZH
ppinstrumentID: &2 ID £ Hhl .
nCount: &£ HAN 4.

IR [BE :
0, fRFEXT. HEEMRERLY

4.2.13UnSubMarketData 5 &

PR ERRIT R4S
RERE:

int UnSubMarketData(char *pplnstrumentID[], int nCount)
ZH:
ppinstrumentID: BT A% ID HreH Huht .
nCount: & 2JH 45,

IR [EE -
0, REWI. HEEMRRIM,

4.2.14 GetMarketTopic J5vE
PEUAT IS F 2 1

AT © L e A5 S ER A IR AR 513
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RRBUR R .

int GetMarketTopic(char *pExchangelD)
Y.

pExchangelD: 29T BATIH HI5C 2 FrAXAY
AR

0, MR&EMI. HeEREREK.

4.2.15 GetMarketData 7 &

G
B R AL

int GetMarketData(char *pExchangelD, char *pInstrumentID)
S

pExchangelD: 52217 RATIHIAE & BT AR

pinstrumentID: 75 E AT 4715 1A 294K
R [EE :

0, &M HEERTREK.

AT © L e A5 S ER A IR AR %14 7, 25
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B5E HF ARG

// mddemo. cpp :
/=BT, Ar2RUstpFtdeMduserApiAlUstpFtdcMduserSpid2: 6 H .

#include <stdio.h>
#include <string.h>
#include <float.h>
#include “UstpFtdcMduserApi.h”

class CSimpleHandler : public CUstpFtdcMduserSpi

{

public:
/) WIERE, HENERRFICUs tpFtdeMduserAp SEGI RS
CSimpleHandler (CUstpFtdcMduserApi *pUserApi) : m pUserApi (pUserApi) {}

“CSimpleHandler () {}

/) R P SAT I KATIRSS A LA, B U e AT Sk
void OnFrontConnected ()
{
CUstpFtdcReqUserLoginField reqUserLogin;
strcpy (reqUserLogin. TradingDay, m pUserApi—>GetTradingDay()) ;
strepy (reqUserLogin. BrokerID, “00017);
strepy (reqgUserLogin. UserID, “0001017);
strepy (reqUserLogin. Password, “1111117);
m pUserApi—>ReqUserLogin (&reqUserLogin, 0);

/) P S AT G KA RS A G W T, 1207 AR A
void OnFrontDisconnected ()
{
/) YRAERAMENG, AP14 [ShEFER:, &7 i Al Ak 2

printf ("OnFrontDisconnected. \n”) ;

[/ B R G SRER Z G, RITIES R, RN I SR T )
void OnRspUserLogin (CUstpFtdcRspUserLoginField *pRspUserLogin,
CUstpFtdcRspInfoField #*pRspInfo, int nRequestID, bool blsLast)
{
printf ("OnRspUserLogin:\n”) ;
printf ("ErrorCode=[%d], ErrorMsg=[%s]\n”, pRspInfo->ErrorlD,

IR HO_L SR 15 B AR F RA A #1501, 325 1
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pRspInfo—>ErrorMsg) ;
printf ("RequestID=[%d], Chain=[%d]\n”, nRequestID, blsLast):

if (pRspInfo—>ErrorID != 0)

{
[/ SR, R g e AT R R AL B
printf ("Failed to login, errorcode=%d errormsg=%s requestid=%d

chain=%d”, pRspInfo—>ErrorID, pRspInfo—>ErrorMsg, nRequestID, blsLast):

return;

}

char * contracts[3]1={"","",""};

contracts[0]="1F1212";

contracts[1]="1F1303";

contracts[2]="1F1210":

m pUserApi—>SubMarketData(contracts, 3);

nn o nr }
> ’

char * uncontracts[2]={
uncontracts[0]="1F1211";
uncontracts[1]="1F1212":
m pUserApi—>UnSubMarketData (uncontracts, 2);

/) IRPBEATIE A, 4TSRSy 2 LAl mn e S i
void OnRtnDepthMarketData (CUstpFtdcDepthMarketDataField #*pMarketData)
{

/) B S i A PR (A B A

printf ("%s, %s, %d, 7, pMarketData—>InstrumentID, pMarketData—>UpdateTime, pMarke
tData—>UpdateMillisec) ;
if (pMarketData—>AskPricel==DBL MAX)
printf ("%s,”. ")
else

printf ("%f, 7, pMarketData—>AskPricel) ;

if (pMarketData—>BidPricel==DBL MAX)
printf ("%s \n”,”") :
else
printf ("%f \n”, pMarketData—>BidPricel);

// B P SR R E
void OnRspError (CUstpFtdcRspInfoField *pRsplnfo, int nRequestID, bool blsLast)

{
printf ("OnRspError:\n”) ;
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printf ("ErrorCode=[%d], ErrorMsg=[%s]\n”, pRspInfo—>ErrorID,
pRspInfo—>ErrorMsg) :

printf ("RequestID=[%d], Chain=[%d]\n”, nRequestID, blsLast):

// % it BEAT R R AL B

// /AT RS LRI RS B
void OnRspSubMarketData (CUstpFtdcSpecificlnstrumentField
*pSpecificInstrument, CUstpFtdcRspInfoField #*pRspInfo, int nRequestID, bool
bIsLast)
{
printf ("Sub RETTAEZ): %s \n”, pSpecificInstrument—>InstrumentID) ;

// /AT & 2R R AE B

void OnRspUnSubMarketData (CUstpFtdcSpecificInstrumentField
*pSpecificInstrument, CUstpFtdcRspInfoField #*pRspInfo, int nRequestID, bool
bIsLast)

{
printf (“UnSub REITTFEZ): %s \n”, pSpecificInstrument—>InstrumentID) ;
}
private:

// FRIACUstpFtdeMduserApi SEF H) a5
CUstpFtdcMduserApi *m pUserApi;

int main()

{
// PP —ACUstpFtdcMduserApi sS4
CUstpFtdcMduserApi #*pUserApi = CUstpFtdcMduserApi: :CreateFtdcMduserApi () ;
/) PR A S A B ) S
CSimpleHandler sh(pUserApi);
/) ENE S A PR A A5
pUserApi—>RegisterSpi (&sh) ;
// VEN R R AT G

/// TERT RESTART: \AZZ 5 H FF-4f EiA%
/// TERT_RESUME : A\ b iR WS 21 (1) 4%
/// TERT _QUICK: JeA%i% M aiiT G IR, AL 8 5 T T BN &

pUserApi—> SubscribeMarketDataTopic (101, TERT RESUME) ;
pUserApi—> SubscribeMarketDataTopic (110, USTP TERT RESTART) ;
/) WEBATIE KA RS S itk

pUserApi—>RegisterFront (“tcp://127.0.0.1:99877) ;
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[/ LR P i AR 54T 15 KA RS 2 AL
pUserApi—>Init () ;

// FEifuseapiSEH

pUserApi—>Release () ;

return 0;
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