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EXNTEAEENANESH
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EXNERFEEHREHRE
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RTCQuoteAPI.dll R M EYlib
RTCTradeAPI.dll R 5 8lib

F$EMicrosoft Visual studio 2010FF & ¥ 15
APIEERERSY,
B e EARE. EREC.. FUEE,

3. %GR

3.1. A%

X ZAPIITE
HRBEAPITE

& P FE

IRMAPIEZE A RIREVTIER M.

R ZAPI(RTCTradeAPHFIR#TAPI(RTCQuoteAPl), X ZAPIEZERXT

32 5 P Al AR 2%
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3.2. APIFIRER 244

[ERES |

IEH#

TCore

Bk, BREREA
ﬁlﬁ

API Spi 15#Z

EER S

RTCTradeAPIFIRTCQuoteAPIRERZE ¥R &R B —F A, #BH 1 callbackiiTEELIETCorey
EfEER, MEBFIHREEKS—Mcallback BT BB ITE —MNRAFI, LB RN FEER,

4. APIF T EFF R AN

4.1 FFRRAE

RTCTradeAP [ RTCTradeAPI RTCTradeAP
#FHR1E iffcallbacki$ | HTCorel231 @4

® RTCTradeAPl | [ RTCTradeAPISpi ‘ RTCTradeAPI ‘
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JE—INEBASHENGHIRIIEIGERE, LERRMOBELI,

4. B FRTCTradeAPIFIFIRTCQuoteAPIZ{ACTP, HAZ2E/— T UEEH AR, MmEAEXM
RIThEEAPI—23IR[E]-1000, BIKEBERT. BATHHAMESHTRA,
5.EAEWREEMEN, SHEMMETENLE,

6.3 ZFIRMAPLLAZE K E|OnFrontConnected() callback A i[5 4289 Th&E,

7 {#EFHAPIF], FiAE3ITCore

8. X mIBEBEFHUTFS
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4.2. AP| Spifirm

RTCTradeAPISpifIRTCQuoteAPISpiftEE X T EHEE, FRARFHMALLZE, KEX
VRO R LT
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BFERARMLERRGRTESTLE, AEENLTERERSENEROE—RZID,

4.4 & BRI
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4.6. API55i= %3

RTCErrorCode.h

iR WA

0 EHA
-1000 FXIEHIAPI
-1001 RETHMBERK
-1002 HR 8% 44 5k
-1003 & A TR IR
-1004 BifLK

5.RTCTradeAPI4} & {# FR 1% BA

5.1. RTCTradeAPI4 &

5.1.1. CreateRTCTradeAPI
B EE HHIRTCTradeAPI

BHRE -
static RTCTradeAPI *CreateRTCTradeAPIl(char *strLogPath)

S
strLogPath : FHLOGHERE, APIZEHEMELEEMLBAH, RREMRL~4%
EX:CreateRTCTradeAPI(“C:\\RTCTradeAPI.ixt")

R[EE :
1R [ —PRTCTradeAPISEFI 545

5.1.2. Release
TEERAARNEXNRE, BRI ZEEMERN %

void Release()
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5.1.3. Join
EHFEOKELFRTIT

int Join()

REME :
RIIR0, ENXMK

5.1.4. RegqisterSpi
4k B callback T E 2 A S 41

BMRE -
void RegisterSpi(RTCTradeAPISpi *pSpi)

S8
pSpi : M callbackig#r

5.1.5. RegisterFront
EHETCore

MR -
LONG RegisterFront(char *strHostAddress, char *strSystemName, char *strServiceKey,
int iConnectType)

S

strHostAddress : TCorefizilt
strSystemName : TCore &% & #5
strServiceKey : E4TCoreFTHEEMAPP KEY
iConnectType : EE 1

RENE

CONNECT_RETURN_FAIL 0
CONNECT_RETURN_CONNECTING 1
CONNECT_RETURN_CONNECTED 2

5.1.6. ReqOrderinsert
R FAE R

int R eqOrderinsert(ICEInputOrderField *plnputOrder, int nRequestID)
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S
struct ICEInputOrderField
{

NELRBRKE

ICEBrokerIDType BrokerlD;

g REKE

ICEInvestoriIDType InvestorID;

&L

ICEInstrumentIDType InstrumentID;

IR B H& 544

ICEOrderPriceTypeType OrderPriceType;

[ IIFRRA A

ICEDirectionType Direction;

IHAEFFIRE

ICECombOffsetFlagType CombOffsetFlag;

A EBRNERRE

ICECombHedgeFlagType = CombHedgeFlag;

%

ICEPriceType LimitPrice;

H#E

ICEVolumeType VolumeTotalOriginal;

B REARE

ICETimeConditionType TimeCondition;

[ 1L

ICEPriceType StopPrice;

3% %51 F

ICEOrderRefType OrderRef;

R ERE

ICEVolumeConditionType  VolumeCondition;

HNB&R

ICEBooIType IsFitOrderFreq;(0RRAEA, FNEHA)

REME :
BRIR0, BENEK

5.1.7. ReqOrderAction
R EBIREER

int ReqOrderAction(ICEInputOrderActionField *plnputOrderAction, int nRequestID)

S8
struct ICEInputOrderActionField

{
IIHEAEHR S
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ICEActionFlagType ActionFlag;

Y 4&
ICEPriceType LimitPrice;
N ExL
ICEVolumeType VolumeChange;
HAR%E 5| F
ICEOrderRefType OrderRef;
HITCoreIR £ 45
ICEOrderSysIDType ReportlD;
2
R[EE :
TR0, EEK
&
il 22 B9 iE R B ZE W AReportID

5.1.8. ReqQryOrder
ERERIRE

int ReqQryOrder(ICEQryOrderField *pQryOrder, int nRequestID)

S
struct ICEQryOrderField
{
NELRTRKE
ICEBrokerIDType BrokerlD;
IR ERKD
ICEInvestorIDType InvestorID;
NEHARE
ICEInstrumentIDType InstrumentID;
13 B 55
ICEExchangelDType ExchangelD;
3R B RS
ICEOrderSysIDType OrderSysID;

REME :
BIIA0, EN KK
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5.1 .9. ReqgQryTrade
BEREHKIR

E#RE
int ReqQryTrade(ICEQryTradeField *pQryTrade, int nRequestID)

S
struct ICEQryTradeField
{
&L NTREE
ICEBrokerIDType BrokerlD;
IR ERDD
ICEInvestorIDType InvestorID;
HN&ELHHKB
ICEInstrumentIDType InstrumentID ;
132 Z S
ICEExchangelDType ExchangelD;
2
R[EE :

BIIR0, BMKK

5.1.10. ReqgQrylnvestorPosition
ERERERERFC

EBURE -
int ReqQrylnvestorPosition(ICEQryInvestorPositionField *pQrylnvestorPosition, int
nRequestID)

S
struct ICEQrylnvestorPositionField
{
| 122N THKEB
ICEBrokerIDType BrokerlD;
7 EKE
ICEInvestorIDType InvestorID;
HEHKB
ICEInstrumentIDType InstrumentID;
I3 B AR5
ICEExchangelDType ExchangelD;
2

10
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REME :
BIIR0, FNLK

5.1.11. Re qQryTradingAccount
BEREHREKS

EEURE

int ReqQryTradingAccount(ICEQryTradingAccountField *pQryTradingAccount, int
nRequestID)

S8

struct ICEQryTradingAccountField

{
&L RBRE
ICEBrokerIDType BrokerlD;
N 7ERE
ICEInvestorIDType InvestorlD;
D
ICECurrencylDType CurrencylD;

I3

REE :

BIIN0, BN KM

5.1.12. ReqQrylnvestorPositionDetail
BFREABRFERFCHA

int ReqQrylnvestorPositionDetail(ICEQrylnvestorPositionDetailField
*pQrylnvestorPositionDetail, int nRequestID)

S
struct ICEQrylInvestorPositionDetailField
{
NELRBRE
ICEBrokerIDType BrokerlD;
| IR EER
ICEInvestorIDType InvestorlD;
HELHHKEB
ICEInstrumentIDType InstrumentID;
IR BTG
ICEExchangelDType ExchangelD;
¥

11
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REME :
BIIR0, EN KK

5.1.13. RegQryExecOrder
BEREANITES

E#IRE
int ReqQryExecOrder (ICEQryExecOrderField *pQryExecOrder, int nRequestID)

S8

struct ICEQryExecOrderField

{
&L RBRE
ICEBrokerIDType BrokerlD;
N 7ERE
ICEInvestorIDType InvestorlD;
HNEHHKEB
ICEInstrumentIDType InstrumentID;
3R Z AT RS
ICEExchangelDType ExchangelD;

REME :
BIIR0, FNLK

5.1.14. ReqQryInstrument
BEREHEY

int ReqQrylnstrument(ICEQryInstrumentField *pQrylnstrument, int nRequestID)

S
struct ICEQrylnstrumentField
{
&L
ICEInstrumentIDType InstrumentID;
113 Z P kHE
ICEExchangelDType ExchangelD;
NEHER ZFTHARD
ICEExchangelnstIDType ExchangelnstID;
I3

12
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REME :
BIIR0, EN KK

5.2. RTCTradeAPISpifT &

5.2.1. OnFrontConnected
LEFIHSTCoreBIEERENR, ZAZEHER

R A
void OnFrontConnected()

5.2.2. OnFrontDisconnected
LEFIRSTCore @IS M, ZAZEWHAR,

BEEURE

void OnFrontDisconnected()

5.2.3. OnRspUserLogin
B F KR KL

R HE
void OnRspUserLogin(ICERspUserLoginField *pRspUserLogin, ICERspInfoField
*pRsplinfo, int nRequestID, bool blsLast)

S
struct ICERspUserLoginField
{
11178 < B Th B 8]
ICETimeType LoginTime;
Rt N R
ICEBrokerIDType BrokerlD;
HAFRKEB
ICEUserIDType UserlD;
R 5 %54 R
ICESystemNameType SystemName;

5.2.4. OnRspUserLogout
B HE R R

13



* ICE TECHNOLOGY

http:#www.icetechnology.com

EERE
void OnRspUserLogout(ICEUserLogoutField *pUserLogout, ICERspInfoField *pRsplinfo,
int nRequestID, bool bisLast)

S
struct ICEUserLogoutField
{
&L NTHREE
ICEBrokerIDType BrokerlD;
AP
ICEUserIDType UserlD;
¥

5.2.5. OnRspOrderinsert

18 FA BRI
R

void OnRspOrderinsert(ICEInputOrderField *plnputOrder, ICERspInfoField *pRsplinfo, int
nRequestID, bool blsLast)

SH
struct ICEInputOrderField
{
&L RNERB
ICEBrokerIDType BrokerlD;
& 7E KB
ICEInvestorIDType InvestorlD;
HNE&EHRB
ICEInstrumentIDType InstrumentID;
IR BN HE
ICEOrderPriceTypeType OrderPriceType;
I IREFR
ICEDirectionType Direction;
A EFFEIRE
ICECombOffsetFlagType CombOffsetFlag;
HAEENERRS
ICECombHedgeFlagType = CombHedgeFlag;

I

ICEPriceType LimitPrice;

¥ E

ICEVolumeType VolumeTotalOriginal;
k=g 8-

ICETimeConditionType TimeCondition;

14
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/1L 3545

ICEPriceType StopPrice;
3% 51 FH

ICEOrderRefType OrderRef;

|

#F

TREAMHMEIRD

-10 Unknow Error

-11ERH A3

-128 X B m AR BB AN SR

13T EIKE, AR TR ZATE &

14T BEIR, A X BRI B OrderTypesk TimelnForce
A RIBIESA TR

-20iE & RE

22 & B TickSizeta 1=

23 TEHEBT ZE MWL TR

24T EHEHEIR

25MEFREENTFHETO (MMEREREERE)

5.2.6. OnRspOrderAction
R 2 R R e R

R A
void OnRspOrderAction(ICEInputOrderActionField *plnputOrderAction, ICERspInfoField
*pRsplnfo, int nRequestID, bool blsLast)

S
struct ICEInputOrderActionField
{
IIHEVERRTE
ICEActionFlagType ActionFlag;
%
ICEPriceType LimitPrice;
N EZ
ICEVolumeType VolumeChange;
3R %251 F
ICEOrderRefType  OrderRef;
IITCore¥k B4R %
ICEOrderSysIDType ReportlD;
%
i
il 2 45 R 5

15
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-16EHAE I ARl Sk
TR EIR BN ERAIRERM
18R B EEIR, Trailing A~ IR 2 XM

WM A= IRB
-16EEHE L S ATk
ATRREBR BN ELRAHE LM
18T B ERR, Trailling el E /M
192 # £51R, TimelnForceZ #481%
1R B EIR, A K fEsprea AN E
22 B TickSizetE 1=
23 TREHEBS ZEAMLETER
24 T EHERIR
25MEAREENTFHETO (TMEETEERSE)

5.2.7. OnRspQryOrder

FRE R E R

void OnRspQryOrder(ICEOrderField *pOrder, ICERspInfoField *pRsplnfo, int nRequestID,
bool blsLast)

SH
struct ICEOrderField
{
&L R BB
ICEBrokerIDType BrokerlD;
IR &R
ICEInvestorIDType InvestorID;
&L
ICEInstrumentIDType InstrumentID;
AP
ICEUserIDType UserlD;
IR BB S
ICEOrderPriceTypeType OrderPriceType;
INIREAE
ICEDirectionType Direction;
A EFFErE
ICECombOffsetFlagType CombOffsetFlag;
A EBRNERRE
ICECombHedgeFlagType = CombHedgeFlag;
11 #&
ICEPriceType LimitPrice;
H#E
ICEVolumeType VolumeTotalOriginal;

16
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B FREARE

ICETimeConditionType TimeCondition;
L3R Y

ICEPriceType StopPrice;

13 B 55

ICEExchangelDType ExchangelD;

= %8

ICEDateType TradingDay;

IR B YRS

ICEOrderSysIDType OrderSysID,;

IR BRTS

ICEOrderStatusType OrderStatus;
SRR E

ICEVolumeType VolumeTraded;
HFREE

ICEVolumeType VolumeTotal,
1R % B #A

ICEDateType InsertDate;

& FERT )

ICETimeType InsertTime;

HARFE R

ICEErrorMsgType Sta tusMsg;

3% %251 F

ICEOrderRefType OrderRef;

R ERE

ICEVolumeConditionType  VolumeCondition;
IR BRTKRES
ICEOrderSubmitStatusType OrderSubmitStatus;
NEANER ZFTHIRE
ICEExchangelnstIDType ExchangelnstID;
IITCore¥R £ w5

ICEOrderSysIDType ReportlD;

b

5.2.8. OnRspQryTrade

R E 1 A3 0 B

void OnRspQryTrade(ICETradeField *pTrade, ICERspInfoField *pRsplnfo, int nRequestID,
bool bisLast)

SH#
struct ICETradeField
{

17



* ICE TECHNOLOGY

http:#www.icetechnology.com

&L TR

ICEBrokerIDType BrokerID;
&R ERDD

ICEInvestoriIDType InvestorID;
NEARE

ICEInstrumentIDType InstrumentID;
HAFKB

ICEUserIDType UserlD;
13 Z S
ICEExchangelDType ExchangelD;
e 10!

ICEDirectionType Direction;
IR B YRS

ICEOrderSysIDType OrderSysID,;
HIFFFEFRE

ICEOffsetFlagType OffsetFlag;
kg

ICEPriceType Price;

¥ =

ICEVolumeType Volume;

111 R 32 B

ICEDateType TradeDate;

M1 A% 3 B 8]

ICETimeType TradeTime;
3% 5| F

ICEOrderRefType OrderRef;
NENER ZFTHIRE
ICEExchangelnstIDType ExchangelnstID;
IITCore¥k £ 4R %
ICEOrderSysIDType ReportlD;

5.2.9. OnRspQrylnvestorPosition
BHREWHE T EFC A

void OnRspQrylnvestorPositio n(ICEInvestorPositionField *plnvestorPosition,
ICERsplInfoField *pRsplinfo, int nRequestID, bool bisLast)

SH
struct ICEInvestorPositionField

{
= kas ]
ICEInstrumentIDType InstrumentID;

18
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&L NTREE

ICEBroker|DType BrokerlD;
&R ERDD

ICEInvestorIDType InvestorID;
% ZEARR
ICEPosiDirectionTypePosiDirection;
ntEaHe

ICEVolumeType YdPosition;
ns B8t

ICEVolumeType Position;

1% 3K 7R 45

ICEVolumeType LongFrozen;
2B KRGS

ICEVolumeType ShortFrozen;
HFFRREEE

ICEMoneyType LongFrozenAmount;
HIFF R REEE

ICEMoneyType ShortFrozenAmount;
NFEE

ICEVolumeType OpenVolume;
NELE

ICEVolumeType CloseVolume;
HFF £

ICEMoneyType OpenAmount;
HECEM

ICEMoneyType CloseAmount;
I8 AR

ICEMoneyType PositionCost;
M ER & RMRIESR

ICEMoneyType PreMargin;
&5 RBRIES

ICEMoneyType UseMargin;
HREHRIE S

ICEMoneyType FrozenMargin;
HIRER T2

ICEMoneyType FrozenCash;
N'EEER

ICEMoneyType Cashln;
E=:%

ICEMoneyType Commission;
NELRES

ICEMoneyType CloseProfit;
HEREEM

ICEPriceType PreSettlementPrice;
NARREEMN

19
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ICEPriceType SettlementPrice;

HIFFR RELAR

ICEMoneyT ype OpenCost;
A& R R B2

ICEVolumeType CombPosition;
A& %3R4

ICEVolumeType CombLongFrozen;
IR &2 KRE

ICEVolumeType CombShortFrozen;
NEBMECRS

ICEMoneyType CloseProfitByDate;
NBENRTECRT

ICEMoneyType CloseProfitByTrade;
HRAEE 3

ICERatioType MarginRateByMoney;
IMRAEE R (IRFH)

ICERatioType MarginRateByVolume;
AT RS

ICEVolumeType StrikeFrozen;
HPITHRE ST

ICEMoneyType StrikeFrozenAmount;
IITRFFNAT ISR EE

ICEVolumeType AbandonFrozen;
1R Z s

ICEExchangelDType ExchangelD;

e d=k e

ICEVolumeType TodayPosition;

5.2.10. OnRspQryTradingAccount
B SR E W R & 0K 7 e 2

E#RE
void OnRspQryTradingAccount(ICETradingAccountField *pTradingAccount,
ICERSspInfoField *pRsplnfo, int nRequestID, bool blsLast)

S

struct ICETradingAccountField

{

&L NTREE
ICEBrokerIDType BrokerlD;
R EKS

ICEAccountIDType  AccountlD;
NERFEHEER

20
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ICEMoneyType
I ERAE FRERE
ICEMoneyType
Il £ RFFRER

ICEMoneyType

NERERE RS

ICEMoneyType

IHERSRABFRIESR

ICEMoneyType
HF)BEE
ICEMoneyType
HIFBYA
ICEMoneyType
HAEEE
ICEMoneyType
&£
ICEMoneyType
ARG HRIER
ICEMoneyType
HHREHRE
ICEMoneyType
HITRERIFE TR
ICEMoneyType

I HRTRE S S8

ICEMoneyType
HREZE
ICEMoneyType
E=%
ICEMoneyType
NECRS
ICEMoneyType
nEes=s
ICEMoneyType

IR EREEZE

ICEMoneyType
[ ARE
ICEMoneyType
IIFTEUR &
ICEMoneyType
NEXREEE
ICEMoneyType
IIME SR E
ICEMoneyType
B8
ICEMoneyType

PreMortgage;
PreCredit;
PreDeposit;
PreBalance;
PreMargin;
InterestBase;
Interest;
Deposit;
Withdraw;
FrozenMargin;

FrozenCash;

FrozenCommission;

CurrMargin;
Cashin;
Commission;
CloseProfit;
PositionProfit;
Balance;
Available;
WithdrawQuota;
Reserve;

Credit;

Mortgage;

21
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IR ZFRIE S

ICEMoneyType ExchangeMargin;

[ I3 RERENRIES

ICEMoneyType DeliveryMargin;

IR ZFREMRIUEE

ICEMoneyType ExchangeDeliveryMargin;
IRERHRLEELAZS

ICEMoneyType ReserveBalance;
I

ICECurrencylDType CurrencylD;
MERSEHREAEER

ICEMoneyType PreFundMortgageln ;
£ RS TR &R

ICEMoneyType PreFundMortgageOut;
MR AL

ICEMoneyType FundMortgageln;

11155 T T HE & 80

ICEMoneyType FundMortgageOut;
/1% T BT R &8

ICEMoneyType FundMortgageAvailable;
Rt ik

ICEMoneyType MortgageableFund;
5547 s RRIER

ICEMone yType SpecProductMargin;
5557 SRS RIULE

ICEMoneyType SpecProductFrozenMargin;
54T BMF LT

ICEMoneyType SpecProductCommission;
15547 RRE F T

ICEMoneyType SpecProductFrozenCommission;
547~ REFE RS

ICEMoneyType SpecProductPositionProfit;
54>~ R TELRS

ICEMoneyType SpecProductCloseProfit;
NBEFCBRSEEZTENER - RFCRT
ICEMoneyType SpecProductPositionProfitByAlg;
5547 R B ATRIES

ICEMoneyType SpecProductExchangeMargin;

5.2.11. OnRspQrylnvestorPositionDetail
ERE TR E RO 80 R

ERBURE

22
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void OnRspQrylnvestorPositionDetail(ICEInvestorPositionDetailField
*pInvestorPositionDetail, ICERsplInfoField *pRspinfo, int nRequestID, bool bisLast)

SH
struct ICEInvestorPositionDetailField

{

ICEVolumeType CloseVolume;

HNEHRKB

ICEInstrumentIDType InstrumentID;
&L R BB

ICEBrokerIDType BrokerlD;
I E R

ICEInvestorIDType InvestorID;
ESS

ICEDirectionType Direction;

1136 8 £

ICEDateType OpenDate;

=

ICEVolumeType Volume;

IHFFE M

ICEPriceType OpenPrice;

I3 B A5

ICEExchangelDType ExchangelD;
NZEBIMELRS

ICEMoneyType CloseProfitByDate;
NBENRTELRT

ICEMoneyType CloseProfitByTr ade;
NEBETHERT

ICEMoneyType PositionProfitByDate;
NBEN P HFLRT

ICEMoneyType PositionProfitByTrade;
IMRIEE

ICERatioType MarginRateByMoney;
IMRAEE R (IRF )

ICERatioType MarginRateByVolume;
IIIFESS E

ICEPriceType LastSettlementPrice;
3-8

ICEPriceType SettlementPrice;

NELE

5.2.12. OnRtnOrder
B

23
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BHRE -
void OnRtnOrder(ICEOrderField *pOrder)

S
struct ICEOrderField
{
NELRTRE
ICEBrokerIDType BrokerlD;
N EE KT
ICEInvestorIDType InvestorID;
NEHARE
ICEInstrumentIDType InstrumentID;
HRAFREB
ICEUserIDType UserlD;
IR BB S
ICEOrderPriceTypeType OrderPriceType;
INIREAE
ICEDirectionType Direction;
A& FFFEFRE
ICECombOffsetFlagType CombOffsetFlag;
A EENERRE
ICECombHedgeFlagType = CombHedgeFlag;
%
ICEPriceType LimitPrice;
H#=E
ICEVolumeType VolumeTotalOriginal;
HBEREAZER
ICETimeConditionType TimeCondition;
I3 4
ICEPriceType StopPrice;
13X B AT ARG
ICEExchangelDType ExchangelD;
= %8
ICEDateType TradingDay;
TR A
ICEOrderSysIDType OrderSysID;
I13R B ARZS
ICEOrderStatusType OrderStatus;
N5 REBE
ICEVolumeType VolumeTraded;
NFIRBE
ICEVolumeType VolumeTotal;
ki T a=E:
ICEDateType InsertDate;

24




* ICE TECHNOLOGY

http:#www.icetechnology.com

WEZa: )

ICETimeType InsertTime;

HHRFE R

ICEErrorMsgType StatusMsg;

3% %251 F

ICEOrderRefType OrderRef;

R ERE

ICEVolumeConditionType  VolumeCondition;
IR BRTRES

ICEOrderSubmitStatusType OrderSubmitStatus;
NENAER ZFTHIRE
ICEExchangelnstIDType ExchangelnstID;
IITCoreR ¥ 45

ICEOrderSysIDType ReportlD;

5.2.13. OnRtnTrade
R3S @ AN

void OnRtnTrade(ICETradeField *pTrade)

SH

struct ICETradeField

{

NELRTRE

ICEBrokerIDType BrokerlD;
g REKE

ICEInvestorIDType InvestorID;
HELHREE

ICEInstrumentIDType InstrumentID;
HRAFRKEB

ICEUserIDType UserlD;
13X B AT ARG

ICEExchangelDType ExchangelD ;
INIREAE]

ICEDirectionType Direction;
IR B w5

ICEOrderSysIDType OrderSysID;
HIFFFFRE

ICEOffsetFlagType OffsetFlag;
&

ICEPriceType Price;

H#=E
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ICEVolumeType Volume;
111 3E B EA

ICEDateType TradeDate;
%315

ICETimeType TradeTime;
HAR%E 5| F

ICEOrderRefType OrderRef;
NENER ZFATHIRE
ICEExchangelnstIDType ExchangelnstID;
/l[TCoreIR E 4w 5
ICEOrderSysIDType R eportlD;

5.2.14. OnRspQrylnstrument

HREW LI N
ERBURE

void OnRspQryInstrument(ICEInstrumentField *pInstrument, ICERsplInfoField *pRsplinfo,
int nRequestID, bool bisLast)

S
struct ICEInstrumentField
{
N&ELHKG
ICEInstrumentIDType InstrumentID;
I3 B TS
ICEExchangelDType ExchangelD;
H&EHL#H
ICEInstrumentNameType InstrumentName;
AR S EY
ICEOptionsTypeType OptionsType;
HENEAR
ICEDateType ExpireDate;
NENHETRE
ICEVolumeMultipleType VolumeMultiple;
NEANER ZATHIRKE
ICEExchangelnstIDType ExchangelnstID;
HE&LHPRIREG
ICEInstrumentCodeType InstrumentCode;
HAAAT i
ICEPriceType StrikePrice;
E-% TR
ICEInstrumentIDType UnderlyinglnstriD;
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6.RTCQuoteAPI4} mE{#E A1k BH

6.1. RTCQuoteAPIJT &

6.1.1. CreateRTCQuoteAPI
£1ERTCQuoteAPI

R
RTCQuoteAPI *CreateRTCQuoteAPI()

REME :
IR [E—PRTCQuoteAP| L $54R

6.1.2. Release
TEERARANEXNRE, RZEMM R %

void Release()

6.1.3. Join
EENMERNITELERTBIT

EHRE -
int Join()

RMEME :
RIIR0, ENLMK

6.1.4. RegisterFront
E#TCore

LONG RegisterFront(char *strHostAddress, char *strSystemName, char *strServiceKey,
int iConnectType)

S
strHos tAddress : TCorefiz it
strSystemName : TCore &4t % #5
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strServiceKey : E4£TCoreFTEEMAPP KEY
iConnectType : BEE 1

REME :
IR0, EMLMK

6.1.5. RegisterSpi
4k & H callback 4T E 3 B3

R -
void RegisterSpi (RTCQuoteAPISpi *pSpi)

S8
pSpi : f&Mcallback¥gtr

6.1.6. SubscribeMarketData
1TB1TIE

int SubscribeMarketData(char *pplnstrumentID[], int nCount)

S
ppinstrumentID : ZE1T #EATCore symbol
nCount : iJ A TCore symbolf# &

REME :
IR0, ENLK

6.1.7. UnSubscribeMarketData
BIT1T1E

int UnSubscribeMarketData(char *pplnstrumentID[], int nCount)

S¥
ppinstrumentID : ZER1TATCore symbol
nCount : 1RiJ TCore symbolf%i &

REME :
BIIA0, ENLK
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6.2. RTCQuoteAPISpif &

6.1.1. OnFrontConnected
LEFIESTCoreBISERER, ZAEHAA

void OnFrontConnected()

6.1.2. OnFrontDisconnected
LEFIRSTCore @IS EHEMIFN, ZAZEWHAR,

void OnFrontDisconnected()

6.1.3. OnRtnDepthMarketData
ITEEA

HHRE -
void OnRtnDepthMarketData(ICEDepthMarketDataField *pDepthMarketData)

S
struct ICEDepthMarketDataField
{
= %A
ICEDateType TradingDay;
HELHREE
ICEInstrumentIDType InstrumentID;
I3 B AT ARG
ICEExchangelDType ExchangelD;
g
ICEPriceType LastPrice;
MWW &
ICEPriceType PreClosePrice;
IS
ICELargeVolumeType PreOpenlnterest;
N4 FE
ICEPriceType OpenPrice;
=353
ICEPriceType HighestPrice;
=33y
ICEPriceType LowestPrice;
H#E
ICEVolumeType Volume;
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nEeE

ICELargeVolumeType Openlnterest;
&% &

ICEPriceType ClosePrice;
AR

ICEPriceType UpperLimitPrice;
IERAZHR A

ICEPriceType LowerLimitPrice;
B R A —

ICEPriceType BidPrice1;
HEBRRE—

ICEVolumeType BidVolume1;
RN —

ICEPriceType AskPrice1;
HNERERE—

ICEVolumeType AskVolume1,
HERR M —

ICEPriceType BidPrice2;
NEBREZ

ICEVolumeType BidVolume2;
ISR —

ICEPriceType AskPrice2;
INEAREZ

ICEVolumeType AskVolume2,;
HEBRH=

ICEPriceType BidPrice3;
HEBRRE=

ICEVolumeType BidVolume3;
e

ICEPriceType Ask Price3;
HNEARE=

ICEVolumeType AskVolume3;
/18R

ICEPriceType BidPrice4;
HNEARE

ICEVolumeType BidVolume4;
==

ICEPriceType AskPrice4;
/I/EA R E Y

ICEVolumeType AskVolume4;
S

ICEPriceType BidPrice5;
HNEBRER

ICEVolumeType BidVolumeb;
HNBRENE
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ICEPriceType AskPrice5;

HERER

ICEVolumeType AskVolume5;

k%5 8 #4

ICEDateType ActionDay;

NEREEM

ICEPriceType PreSettlementPrice;

IR &

ICEMoneyType Turnover;
ARG E M

ICEPriceType SettlementPrice;

/1% FE & SR B[R]

ICETimeType UpdateTime;

NENER ZFTHIRE
ICEExchangelnstIDType ExchangelnstID;
I HEAR KA

ICEInstrumentStatusType InstrumentStatus;
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