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1. 5|1

NINEFERERABRRRNYINEFRZ EMITR. ERTIRAMREN T, B
BIFTE MAREBRIEGAITRMIRRINAIER, XEEBETRNEE. DIHMER. BEEEEE
BISRECRRZ T TIREE, FEERANAS. RSFRE. WM, 1TREUETENE
MM, ARECENEFIING, FATRMRZAEMITRRSE, NFrECRINEH
1TEEFRERST. ERFEAT T RIS,

RZFTIREEARIEANIRSS, EENSLCRNEMTIESPIREERA. ERAHE
MY TREIERNIRSS  RARIRBERRBE SRS S NESRXE PR TRETEREA
=K, RUEMEAA. R, TE. SREWUTHERENLR.

2. WRENERT
2.1. CiEShR4 LDDSApi

CIEShRASRY LDDSApi SIFRMERFFIRNT

BERS il
Windows 7 Windows7 5gLAE, {5245 64 MIRIER S
Linux CentOS 6.7, CentOS 7.2. RedHat 6.7, RedHat 7.2

CIESIRARY LDDSApi BBLATI AN 44E R :

X3 {588
Idds_api.h LDDSApi L3214
Idds_api.lib LDDSApi EEX 14
ldds_api.dIl LDDSApi shZSsE~EXS, Windows &
libldds_api.so LDDSApi ZIAHEHERESE, Linux &

libboost_atomic.s0.1.62.0
libboost chrono.so.1.62.0
libboost date time.so0.1.62.0
libboost_filesystem.s0.1.62.0
libboost locale.so0.1.62.0
libboost log_setup.s0.1.62.0
libboost_log.s0.1.62.0




l. RINEFERBIRAE
Shenzhen Securities
- Information Co., Ltd.

libboost_program_options.so.
1.62.0

libboost regex.s0.1.62.0
libboost system.so.1.62.0
libboost_thread.so.1.62.0
libmsg_parser.so

2.2. JavaiEEiR4s LDDSApi

Java iIEEMRASHY LDDSApi SFAHRIFR ST IRNT

BERS il
Windows Windows7 skLA L, {525 64 (HRMERSR
Linux CentOS 6.7, CentOS 7.2. RedHat 6.7, RedHat 7.2

Java iIEShRAAHY LDDSApi AT LANSTAHER :

XitE 188
ldds_api.jar LDDSApi jar &
Idds_api.dll LDDSApi ZIZSHEERESI4, Windows E&
libldds_api.so LDDSApi shSHHE~E S, Linux F&

libboost atomic.so.1.62.0
libboost_chrono.s0.1.62.0
libboost_date time.so0.1.62.0
libboost_filesystem.s0.1.62.0
libboost locale.so.1.62.0
libboost_log_setup.s0.1.62.0
libboost log.s0.1.62.0
libboost_program_options.so.
1.62.0

libboost regex.so.1.62.0
libboost_system.so.1.62.0
libboost_thread.so.1.62.0
libmsg_parser.so

3. {ERER

3.1. IhgE

LDDSApi 2—HRIR AP AR C/lava iBSMAREREO, BFALUERZ AP
FFA&, L E3ZFr LDDS 1518R%EH, LDDSApi el SeriBSHIBmhiER, BEEUEae S

FES5MHIT T




RIREF S RBAERAT
ol
e, PR R R B S SR UL LSS TRA0R, API LT
BRR, NARFAR, B TCP RS LR NS, SENESEaLEE,

SRR OEANSE BRI .

3.2. MAHER

UGN

MDC/DMDC

Idv Saa1

LDDS API NI

ERRFTBEERMIEANRS S, MDC/DMDC fasiil i TBIRS T miXav1T
1BEUE, XITERAL E5AT LDDS frtEiiiiEn, LDDS APl BT Bi%i%EZ MDC/DMDC
SRETIREE.

3.3. ZiER2M
SETE43 .

3.4. MARRHRLHE

FRPENAZRMAEAT LDDSApi, f£ LDDSApi PASEEHENELRAF RSN
RUHRE, FefEMRARRENZ2IET. BRERFEEBN%EN, NizEAFEC
FHTIREF4ER, LDDSApi TixRIEAFRAABHIZ 2N,

4. RIESE
4.1. EEEX

4.1.1. KEE=

=i EX(E %88

API_MAXLEN_ERRORSTR 256 ERIF A ERRNRAKE

FOMHAITT
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API_MAXLEN_LOGSTR | 512

| B RNRAKE

4.1.2. HREREE

RENE

D)

ToxsgEEt

TREH

4.2. RGNS
4.2.1. Connlinfo
ZEEMIFESRE N, LDDS & TCP £

EEN

struct Connlinfo

{
char ip[32];
uint16_t port;
char sender_comp _id[32];
char target comp _id[32];
char password[64];

Y

FERIAR

FEB

1588

ip RS 3tbtk

port ARSSimO

sender_comp _id SenderCompID

target comp id[ TargetComplD

password Password

4.2.2. LDDSConninfo

IZEENIFRE X LDDSApi EREHEN |

struct LDDSConnlnfo

{
Connlnfo realtime_conn_info;
Connlnfo retran_conn_info;
uint16_t heartbeat interval;
uint32_t retran_times;
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uint32_t retran_interval;

bool multi_callback;
Y
FERIER:

FER L

realtime_conn_info SCRHERER
retran_conn_info BEEEER
heartbeat _interval OBEEIRR
retran_times BERE
retran_interval E=LilEl ]

multi_callback

FicR

ZLZIDREENRE true: BXEIATESEZSRKIEE,

false: &x[ElE—

IZEENIFARE N LDDS &4t Levell BLERIRERITIBEUR

4.2.3. LDDSCashAuctionMarketDataSnapshotLevell

EEN

struct LDDSCashAuctionMarketDataSnapshotLevel1

{

char md_stream_id[8];
char security id[8];
char symbol[32];
uint64_t num_trades;
uint64 _t trade volume;
double trade value traded;
double prev close px;
double prev_set px;
uint64 t total long position;
double  match_px;
double index;

double open price;
double close price;
double settle price;
double high px;

double low px;

double iopy;

double nav;

double  dynamic_price;
double  bid_price[5];
uint64 t bid volumel5];
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double

offer_price[5];

uint64 _t offer_volume[5];

char trading_phase _code[10];
Y
PEHIR:

FE i%88

md_stream id ITHEICRIRE
security id et
symbol = FREIAR
num_trades FRAZEEL
trade_volume BRE, Bf: Kk
trade value traded BRAZEEN, B JT
prev_close px REWLERAN
prev_set_px RELEEM
total_long_position FECEAHE
match_px B
index =13
open_price SHEM
close price SR
settle_price SERM
high_px LHEEHREMN
low_px L BRI
iopv EH& I0PV
nav BAEE
dynamic_price NESEMNE
bid_price BASCAY
bid_volume LS
offer_price FRSEfY
offer volume FsEE
trading_phase_code HaFE RS

FEREAS NIEE N EPMSN ( LIBIUES322AT LDDS &4t Level-1FAST 1715

EORAE) .

4.2.4. LDDSCashAuctionMarketStatusLevell

EHRRE XTI ESHE SR

EEN

struct LDDSCashAuctionMarketStatusLevel1

FomH
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char

int16_t

char

int32_t
%

security_type[3];
trade_ses mode;
trading_session _id[10];
tot_no _related_sym;

FERIAR

FEB

1588

security_type

IEZFRE

trade_ses mode;

RBBIAEL

trading_session id

EMHITERS

tot_no related sym

RAmEE (BEEH)

FREKS MBI ELFRASN (LSS5 LDDS RSt Level-1FAST 1715
EZORAB) .

4.2.5. LDDSCashAuctionMarketDataSnapshotLevel2

IZEENIFASRE N LDDS &4t Level2 TR IRERITIBEUR

EHEN :

struct LDDSCashAuctionMarketDataSnapshotLevel2

{

int32 t
int32 t
int32_t
char

int32 t
int32_t
int32 t
int32 t
int32_t
int32_t
char

char

int32_t
int64 t
int64 t
int64 t
int32 t

category id;
msg_seq_id;

date_timestamp;
security id[8];

pre close px;

open_px;

high_px;

low px;

last_px;

close_px;
instrument_status[32];
trading_phase_code[10];
num_trades;

total volume_trade;
total value_trade;
total_bid _qty;
weighted avg bid px;

F10WMHE3ITT
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int32_t
int64 t
int32 t
int32 t
int32_t
int32 t
int64 t
int64 t
int32 t
int64 t
int64 t
int32 t
int64 t
int64 t
int64 t
int32 t
int64 t
int64 t
int32 t
int64 t
int64 t
int32 t
int32_t
int32_t
int32 t
int32 t
int32_t
int32 t
int64 t
int32_t
int64 t
int64 t
int64 t
Y

alt weighted_avg_bid_px;
total_offer_qgyt;

weighted avg offer px;
alt weighted avg offer px;
iopv;

etf buy number;

etf buy amount;

etf buy money;

etf sell number;

etf sell amount;

etf sell money;
yield to _maturity;

total warrant exec_qty;
war_lower_px;
war_upper_px;
withdraw_buy number;
withdraw_buy amount;
withdraw_buy money;
withdraw_sell number;
withdraw_sell_amount;
withdraw_sell money;
total bid_number;
total_offer number;
bid_trade_max_duration;
offer_trade_max_duration;
num_bid orders;
num_offer_orders;
bid_px[10];
bid_volume[10];
offer_px[10];
offer_volume[10];
bid_one_volume[50];
offer_one_volume[50];

FERIAR

FE

1588

category id

— o
R ES

msg_seq_id

Jdin |32

HEF

date_timestamp

AT ERAE ()

security id

UESF D

pre_close px HEWLERAN

ZFE1N A

£ 37
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il

open_px FFEMN

high_px =1

low px BAEM

last_px W

close px SHEKERNTE
instrument_status LRI RIS
trading_phase_code E IR
num_trades PR3
total_volume_trade AR E

total value trade HAREREE (7T)
total_bid gty FEEINRE

weighted_avg_bid_px

IMHIESEMTE (TT)

alt weighted avg_bid _px

RN ELMNTS (T)

total_offer gyt

TiEEHEE

weighted_avg_offer px

IS ZRSEMTE (OT)

alt_ weighted_avg_offer_px

eI RSEMT (5T)

iopv

ETF ‘&EGE

etf buy number

ETF FASEEL

etf buy amount

ETF ERMgEE

etf buy money

ETF B

etf sell_ number

ETF RE%E£q

etf sell_ amount

ETF MlEEiE

etf sell money

ETF B

yield_to_maturity (EEe LGS
total warrant_exec_qty SUEHRTRIREE

war_lower_px

(R ARt R A IR N (MM RIMEF )% B xR R
X EIEERL

war_upper_px

BUERKIENTE (5T)

withdraw_buy number SENFEREH
withdraw_buy amount BN /=t
withdraw_buy money BYN k0
withdraw_sell number SEHBIRER
withdraw_sell amount SEHEERE
withdraw_sell money SEHEESE
total _bid number SENREH

total_offer number SEHEEH

bid_trade_max_duration

INEFERRBRAFFAIE

offer_trade_max_duration

SEHEIER R AT

num_bid orders ST NS
num_offer orders SERERMNMAE
bid_px BASCiY

F1R2WHE3ITT
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bid_volume LS
offer_px FRSEfY
offer volume FsEE

bid_one_volume

ST—Hi 50 £EFEHE

offer_one volume

S=—Al 50 EXRTEHE

FEREMAE MFMETUE LFRES N LIS 5 LDDS RSt Level-2 1TEZNOR

B .

4.2.6. LDDSCashAuctionVirtualAuctionPriceSnapshot

IZEEMFIREN Level2 ERHSEE TN RIBEUE

EEN :

struct LDDSCashAuctionVirtualAuctionPriceSnapshot

{
int32_t category id;
int32 t msg seq_id;
int32_t date_time_stamp;
char security id[8];
int32 t price;
inté4 t virtual auction_qty;
inté4 t leave qty;
char side;
Y
FERIAR:
FE i5EB
category id FeERsR5
msg_seq_id HEFS
date_time_stamp 1TIERTE (7))
security id[8] USRS
price REMSEMNE
virtual_auction gty EHCEE
leave gty REHARICECE
side O:FKRICECE, LEFIBHIKRICECEERS 0; 1:XHBEKRITER, =
FARACE =028 5B RLEE, L5RILEE=0

FEREMARE MFMETUE LFRES N LIS 5 LDDS REtE Level-2 1TEZOR

B .

F13IWHE3ITT
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4.2.7. LDDSIndexMarketDataSnapshot
IZEMFASREN Level2 1EEUTIBIRAREIRE

EEN :

struct LDDSIndexMarketDataSnapshot

{
int32 t category id;
int32_ t msg_seq_id;
int32 t date time stamp;
char security id[8];
inté4 t pre _close index;
int64 t open_index;
int64 t turnover;
int64_t high_index;
int64 t low_index;
int64 t last index;
int32_t trade time;
inté4 t total volume_traded;
int64 t close index;

Y

FERIAA:

FER 1588
category id FEERsRE
msg_seq_id HEFS
date time_stamp 1TIERTE (FD)
security id[8] UESES
pre close index BIWERTEEL
open_index SHEEH
turnover S5ITEEMESINRE SR (7T)
high_index Ri=iEE
low_index =A%t
last_index BHTEEL
trade_time BXAZATIE]

total volume_traded

SE5HBENESRNRZHE (F)

close_index

S BEEESR (KT 0 ABME)

FEREMRS MAMETUE X FRMAS W, LBIEF32 5T LDDS &4t Level-2 {715Z AR

AR .

F14IMHE3ITT
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4.2.8. LDDSMarketOverviewSnapshot
IZEEIFASRE X Level2 Tz IS IRAREIRE

EEN :

struct LDDSMarketOverviewSnapshot

{

int32 t category id;

int32_ t msg_seq_id;

int32 t date time stamp;

char security id[8];

int32_t orig_time;

int32 t orig date;
Y
FERIAR:

FER 1588

category id FeERsRA
msg_seq_id HEFS
date time_stamp 1TIERTE (FD)
security id[8] UESES
orig_time HizAtE (Bo<2—)
orig_date mizHEA

FEREMRS MAMEIUE X FRMAS W, LBIEF32 5T LDDS &4t Level-2 17i5Z AR
B .

4.2.9. LDDSCashAuctionMarketDataTickExecution
ZEMIFREEN Level2 IRE AR

EHIEN :

struct LDDSCashAuctionMarketDataTickExecution
{

int32 t category id;

int32 t msg seq_id;

int32_t trade index;

int32 t trade channel;

char security id[8];

int32_t trade time;

int32 t trade price;

FI5IWHE3ITT
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inté4 t trade qty;

inté4 t trade _money;

int64 t trade buy no;

int64 t trade sell no;

char trade_bs flag;
Y

FERIAA:
FE 588
category id FEERsRE
msg_seq_id HEFS
trade_index FRAEFFSM 1 TR, #% TradeChannel i&E4E
trade_channel BRASEIE
security_id[8] IESHS
trade_time BRAZEE (B Z—FD)
trade price BN (5T)
trade_qty AR
trade_money 3ZEE(7T)
trade_buy no Siys A==
trade_sell no EHTRE
trade bs_flag MRS

FEREMRS MAMEIUE X FRMAS W, LBIEF32 5/ LDDS &4t Level-2 {7i5Z AR
) .

4.2.10.LDDSCallParam
2k EN LDDSApi HEERERES

EHEN :

struct LDDSCallParam
{
void* user_ptr = nullptr;
void(*OnLog)(void* user_ptr, const LOGLevel& level, const char
log_ msg[API_ MAXLEN _LOGSTR]) = nullptr;
void(*OnCashAuctionMarketDataSnapshotLevel1)(void* user_ptr, const
LDDSCashAuctionMarketDataSnapshotLevel1* marketdata_snapshot _ptr, const uint32_t& count)
= nullptr;
void(*OnCashAuctionMarketStatusLevel1)(void* user_ptr, const
LDDSCashAuctionMarketStatusLevel1* market status ptr, const uint32_t& count) = nullptr;
void(*OnCashAuctionMarketDataSnapshotLevel2)(void* user_ptr, const

F16 M H£3I7T W
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LDDSCashAuctionMarketDataSnapshotLevel2* marketdata_snapshot _ptr, const uint32_t& count)
= nullptr;

void(*OnCashAuctionVirtualAuctionPriceSnapshot)(void* user ptr, const
LDDSCashAuctionVirtualAuctionPriceSnapshot* virtual auction_price_snapshot_ptr, const
uint32_t& count) = nullptr;

void(*OnIndexMarketDataSnapshot)(void* user ptr, const LDDSIndexMarketDataSnapshot*
index_marketdata _snapshot ptr, const uint32_t& count) = nullptr;

void(*OnMarketOverviewSnapshot)(void* user_ptr, const LDDSMarketOverviewSnapshot*
market_overview snapshot_ptr, const uint32_t& count) = nullptr;

void(*OnCashAuctionMarketDataTickExecution)(void* user ptr, const
LDDSCashAuctionMarketDataTickExecution* maket data_tick_execution_ptr, const uint32_t&
count) = nullptr;

h

FERIREE

FE 50 HizRel
user ptr FRARBIEFEEHSENEERETT |
Onlog LDDSApi BEE[EREL NMRIEER—ZE
OnCashAuctionMarketDat | Levell IS FBEEREREIEREL NMRIEERE—ZA2

aSnapshotLevell

OnCashAuctionMarketSta | Levell AHAIASEREIRRIARE | MREER—ZE
tusLevell

OnCashAuctionMarketDat | Level2 FiZ{TIERBEUERIERE | MPIER—Z%E
aSnapshotlLevel2

OnCashAuctionVirtualAuc | Level2 EHIESE=MIRBEEERIE | MREEE—LEE
tionPriceSnapshot BREY

OnindexMarketDataSnaps | Level2 831 TI5RIBEUEEIARE] | NMEEER—&RE
hot

OnMarketOverviewSnaps | Level2 Mtz SR EBEE MRIEER—ZFE
hot
OnCashAuctionMarketDat | Level2 ZERAEIE NMRIEERE—ZA2

aTickExecution

FEREMAE MFIETNE LFRAES N LIS 5T LDDS RSt Level-2 1TEZO1RA
) .

4.3. CHEEO

4.3.1. BEEER

LDDS APl 22— EIRAZ AIRIEZEN, BRATUT 4 MRE

F1I7TWHITH
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S HERTR EETheE gEReM
1 LDDSCreate B SR =
2 | LDDSStart B35 APl B9iE1T =
3 | LDDSStop =1k APl {9iE1T B
4 | LDDSDestroy BRIEXER A

4.3.2. LDDSCreate

EREUREY

LDDSApi BI¥IIALEREY, 1ZERET APl I 1TH0%AE, DECRBEXAEIR,

call_param, int32_t& err_code, char err msg[API_

LDDS_API void* LDDSCreate(const LDDSConninfo& conn_info, const LDDSCallParam&

MAXLEN_ERRORSTRY]);

SEREA
B 5208

conn_infolin] BEEIEEER
call_param [in] API B9ENEREL
err_code[out] UEIEESIVGR e
err_msg[out] VA PR AT B sER R RIA

IR[EHEA :

iREIE L

NULL IR
JE NULL IRtk RE—MNEEDR

4.3.3. LDDSStart

=17 AP, ZB3IEE, ERETERE.

| LDDS APl int LDDSStart(void* handle);

SERE

B i5tAH
handlelin] TIRR BN
IRENERR:
iREE L)z
0 BImiRE]
E|) BITRM
E18m X3’ ™
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4.3.4. LDDSStop

=1L API B9iz1T, B S CFERANER, SRR,

BREREY :
| LDDS_APlint  LDDSStop(void* handle);
SR -
B iEA
handle[in] VIR EIRIAHR
IREIETREA:
REE BiRE
0 RINIR[E]
3EO IEITRM
4.3.5. LDDSDestroy
$4E% api GIA
| LDDS_API void  LDDSDestroy(void* handle);
SRR
s 1588
handle[in] VIR BRI
IRENETREA:
iZEHE 7L
% %

4.3.6. ARIGRFE

#ZlifFOx AR LDDSCreate, LDDSStart, ZE{=1E LDDSApi, IR 7EA

LDDSStop, LDDSDestroy,

5. BEET

LDDSApi i H&EHRARER RIS REILSAFRY, BiEREESE 4.2.10 F1.

F19WMHA3IT ™
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ERNEEEREFNENERS, MNEZUMTHEE. SRMNIHEMEES.

6. C++fmizmfl

#include <string>
#include <iostream>
#include <lddsapi/ldds_api.h>

void OnlLog(void* user_ptr, const LOGLevel& level, const char* log)

{

std:cout << "LEVEL: " << level << "||" << log << std::end|;

void OnCashAuctionMarketDataSnapshotLevel1(void* user ptr, const
LDDSCashAuctionMarketDataSnapshotLevel1* marketdata snapshot_ptr, const uint32_t& count)

{

std::cout << "OnCashAuctionMarketDataSnapshotLevell, count: " << count << std::endl;
std::cout << "md_stream _id" << marketdata snapshot ptr[count - 1].md_stream id <<
std:end;
std::cout << "security id" << marketdata_snapshot ptr[count - 1].security id << std:end|;
std::cout << "symbol" << marketdata snapshot_ptr[count - 1].symbol << std::end|;
std::cout << "num_trades" << marketdata_snapshot ptr[count - 1].num_trades << std:endl;
std::cout << "trade volume" << marketdata_snapshot_ptr[count - 1].trade_volume <<
std::endl;
std::cout << "trade value traded" << marketdata_snapshot_ptr[count -
1].trade_value _traded << std::endl;
std::cout << "prev_close px" << marketdata snapshot _ptr[count - 1].prev_close px <<
std:end;
std::cout << "prev_set px" << marketdata _snapshot ptr[count - 1].prev_set px << std::end|;
std::cout << "total long position" << marketdata_snapshot_ptr[count -
1].total_long_position << std:endl;
std::cout << "match_px" << marketdata_snapshot_ptr[count - 1].match_px << std:end];
std::cout << "index" << marketdata _snapshot ptr[count - 1].index << std:end];
std::cout << "open_price" << marketdata_snapshot ptr[count - 1].open_price << std:endl;
std::cout << "close price" << marketdata_snapshot _ptr[count - 1].close price << std::end|;
std::cout << "settle price” << marketdata snapshot_ptr[count - 1].settle price << std:end|;
std::cout << "high_px" << marketdata_snapshot_ptr[count - 1].high_px << std:endl;
std::cout << "low_px" << marketdata_snapshot_ptr[count - 1].low_px << std:endl;
std::cout << "iopv" << marketdata_snapshot ptr[count - 1].iopv << std:end];
std::cout << "nav" << marketdata_snapshot_ptr[count - 1].nav << std:end|;
std::cout << "dynamic_price" << marketdata_snapshot_ptr[count - 1].dynamic_price <<
std::endl;
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std::cout << "bid_price[4]" << marketdata_snapshot_ptr[count - 1].bid_price[4] << std::end|;

std::cout << "bid_volume[4]" << marketdata_snapshot_ptr[count - 1].bid_volume[4] <<
std::endl;

std::cout << "offer price[4]" << marketdata snapshot ptr[count - 1].offer price[4] <<
std:end;

std::cout << "offer volume[4]" << marketdata snapshot_ptr[count - 1].offer volume[4] <<
std::endl;

std::cout << "trading_phase _code" << marketdata_snapshot ptr[count -
1].trading_phase code << std::end|;
}
void OnCashAuctionMarketStatusLevel1(void* user_ptr, const
LDDSCashAuctionMarketStatusLevel1* market status ptr, const uint32_t& count)
{

std::cout << "OnCashAuctionMarketStatusLevell, count: " << count << std::end|;
std::cout< <"security type"<<market_status_ptr[count-1].security type<<std::end|;

std::cout< <"trade_ses mode" < <market_status ptr[count-1].trade_ses mode< <std:end|;

std::cout< <"trading_session _id" < <market status_ptr[count-1].trading_session_id< <std:end];

std::cout< <"tot_no_related_sym"<<market_status_ptr[count-1].tot_no_related sym< <std::end|;
}
void OnCashAuctionMarketDataSnapshotLevel2(void* user ptr, const
LDDSCashAuctionMarketDataSnapshotLevel2* marketdata_snapshot_ptr, const uint32_t& count)
{
std::cout< <"OnCashAuctionMarketDataSnapshotLevel2,count:" < <count< <std:end|;
std::cout< <"category id" < <marketdata snapshot_ptr[count-1].category id<<std:endl;
std::cout< <"msg_seq_id" < <marketdata_snapshot_ptr[count-1].msg_seq_id < <std::end|;
std::cout< <"date_timestamp"” < <marketdata_snapshot ptr[count-1].date_timestamp
<<std:endl;
std::cout< <"security id[8]" < <marketdata_snapshot_ptr[count-1].security id < <std::end|;
std::cout< <"pre close px"<<marketdata snapshot ptr[count-1].pre_close px< <std:endl;
std::cout< <"open_px" < <marketdata_snapshot_ptr[count-1].open_px< <std::endl;
std::cout< <"high_px" < <marketdata_snapshot_ptr[count-1].high_px< <std:endl;
std::cout< <"low_px"<<marketdata snapshot_ptr[count-1].low_px< <std::end];
std::cout< <"last_px"<<marketdata snapshot ptr[count-1].last_px< <std:end];
std::cout< <"close_px"<<marketdata snapshot_ptr[count-1].close_px< <std::endl;
std::cout< <"instrument_status[32]"
<<marketdata_snapshot_ptr[count-1].instrument_status[32] < <std::end];
std::cout< <"trading_phase_code[10]"
< <marketdata_snapshot_ptr[count-1].trading_phase code[10]< <std:end|;
std::cout< <"num_trades" < <marketdata_snapshot ptr[count-1].num_trades< <std::endl;
std::cout< <"total volume_ trade"
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<<marketdata_snapshot_ptr[count-1].total volume_trade< <std::end|;
std::cout< <"total_value trade"
<<marketdata_snapshot_ptr[count-1].total value trade<<std:end|;
std::cout< <"total bid qty"<<marketdata snapshot_ptr[count-1].total _bid qty< <std:end];
std::cout< <"weighted_avg_bid_px"

< <marketdata_snapshot_ptr[count-1].weighted avg bid px<<std::endl;
std::cout< <"alt weighted avg bid px"

<<marketdata_snapshot_ptr[count-1].alt weighted avg bid px<<std:endl;
std::cout< < "total offer qyt"

<<marketdata_snapshot_ptr[count-1].total offer qyt< <std::endl;
std::cout< <"weighted_avg_offer_px"

<<marketdata_snapshot_ptr[count-1].weighted avg offer px<<std:endl;
std::cout< <"alt weighted avg offer px"

<<marketdata_snapshot_ptr[count-1].alt weighted avg offer px<<std:end];
std::cout< <"iopv" < <marketdata_snapshot ptr[count-1].iopv< <std::endl;
std::cout< <"etf buy number"

<<marketdata_snapshot_ptr[count-1].etf buy number< <std:endl;
std::cout< <"etf buy amount"

<<marketdata_snapshot_ptr[count-1].etf buy amount< <std::end|;
std::cout< <"etf buy money"

<<marketdata_snapshot_ptr[count-1].etf buy money< <std:endl;
std::cout< <"etf sell number"

<<marketdata_snapshot_ptr[count-1].etf sell number< <std::endl;
std::cout< <"etf sell amount”

<<marketdata_snapshot_ptr[count-1].etf sell amount< <std:endl;
std::cout< <"etf sell money"

<<marketdata_snapshot_ptr[count-1].etf sell money< <std::end|;
std::cout< <"yield to_maturity"

<<marketdata_snapshot_ptr[count-1].yield to_maturity < <std::end|;
std::cout< <"total warrant_exec_qty"

<<marketdata_snapshot_ptr[count-1].total warrant exec_qty<<std:endl;
std::cout< <"war_lower_px"<<marketdata_snapshot_ptr[count-1].war_lower px<<std:endl;
std::cout< <"war_upper_px"<<marketdata_snapshot_ptr[count-1].war_upper_px< <std:endl;
std::cout< <"withdraw_buy number"

< <marketdata_snapshot_ptr[count-1].withdraw_buy number< <std::end|;
std::cout< <"withdraw_buy amount”

<<marketdata_snapshot_ptr[count-1].withdraw_buy amount< <std::endl;
std::cout< < "withdraw_buy _money"

<<marketdata_snapshot_ptr[count-1].withdraw_buy money< <std::endl;
std::cout< <"withdraw_sell number"

<<marketdata_snapshot_ptr[count-1].withdraw_sell number<<std::endl;
std::cout< <"withdraw_sell amount”
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<<marketdata_snapshot_ptr[count-1].withdraw_sell amount< <std::endl;
std::cout< < "withdraw_sell money"
<<marketdata_snapshot_ptr[count-1].withdraw_sell money< <std::end|;
std::cout< <"total bid number"
<<marketdata_snapshot_ptr[count-1].total_bid number<<std::end|;
std::cout< < "total_offer number"
<<marketdata_snapshot_ptr[count-1].total offer number<<std::end|;
std::cout< <"bid trade_max_duration"
< <marketdata_snapshot_ptr[count-1].bid trade max_duration<<std:endl;
std::cout< <"offer trade_max_duration"
<<marketdata_snapshot_ptr[count-1].offer trade_max_duration< <std::endl;
std::cout< <"num_bid_orders"
<<marketdata_snapshot_ptr[count-1].num_bid orders< <std::endl;
std::cout< <"num_offer_orders"
<<marketdata_snapshot_ptr[count-1].num_offer orders< <std::endl;
std::cout< <"bid_px[0]"<<marketdata_snapshot_ptr[count-1].bid_px[0] < <std::end|;
std::cout< <"bid_volume[0]" < <marketdata_snapshot_ptr[count-1].bid volume[0]< <std::end|;
std::cout< <"offer_px[0]" < <marketdata_snapshot_ptr[count-1].offer_px[0]< <std:endl;
std::cout< <"offer volume[0]"
<<marketdata_snapshot_ptr[count-1].offer volume[0] < <std::endl;
std::cout< <"bid_one volume[0]"
<<marketdata_snapshot_ptr[count-1].bid one volume[0]< <std::endl;
std::cout< <"offer one volume[0]"
<<marketdata_snapshot_ptr[count-1].offer one volume[0] < <std::end];
}
void OnCashAuctionVirtualAuctionPriceSnapshot(void* user ptr, const
LDDSCashAuctionVirtualAuctionPriceSnapshot* virtual_auction_price_snapshot_ptr, const
uint32_t& count)
{
std::cout< <"OnCashAuctionVirtualAuctionPriceSnapshot,count:" < <count< <std::endl;
std::cout< <"category id"
<<virtual_auction_price_snapshot_ptr[count-1].category id< <std:endl;
std:cout< <"msg _seq_id"
< <virtual_auction_price_snapshot ptr[count-1].msg _seq_id < <std::end|;
std::cout< <"date_time_stamp”
<<virtual_auction_price_snapshot_ptr[count-1].date time _stamp< <std::end|;
std::cout< <"security id[8]"
< <virtual_auction_price_snapshot_ptr[count-1].security id[8] < <std::endl;
std::cout< <"price" < <virtual_auction_price_snapshot_ptr[count-1].price< <std::end]l;
std::cout< <"virtual_auction gty"
<<virtual auction_price_snapshot_ptr[count-1].virtual auction qty< <std::endl;
std::cout< <"leave qty" < <virtual_auction price_snapshot ptr[count-1].leave_qty<<std::end|;

F23WH3ITH




RINEFERBIRAE
Shenzhen Securities

Information Co., Ltd.

std::cout< <"side" < <virtual_auction_price_snapshot_ptr[count-1].side< <std::end];
}
void OnIindexMarketDataSnapshot(void* user ptr, const LDDSIndexMarketDataSnapshot*
index_marketdata snapshot ptr, const uint32 t& count)
{
std::cout< <"OnlndexMarketDataSnapshot,count:" < <count< <std::end|;
std::cout< <"category id"
<<index_marketdata_snapshot_ptr[count-1].category id< <std:endl;
std::cout< <"msg seq_id"
<<index_marketdata_snapshot ptr[count-1].msg seq_id<<std:end|;
std::cout< <"date_time_stamp"”
<<index_marketdata_snapshot ptr[count-1].date time stamp< <std:end|;
std::cout< <"security id[8]"
<<index_marketdata_snapshot_ptr[count-1].security id< <std::end];
std:cout< <"pre _close index"
<<index_marketdata_snapshot ptr[count-1].pre _close index<<std:end|;
std::cout< <"open_index"
<<index_marketdata_snapshot _ptr[count-1].open_index< <std:endl;
std::cout< <"turnover” < <index_marketdata_snapshot_ptr[count-1].turnover< <std::endl;
std::cout< <"high_index" < <index_marketdata_snapshot_ptr[count-1].high_index< <std::endl;
std::cout< <"low _index"< <index marketdata_snapshot_ptr[count-1].low_index< <std::endl;
std::cout< <"last_index"< <index_marketdata snapshot_ptr[count-1].last_index< <std::endl;
std::cout< <"trade_time" < <index_marketdata_snapshot ptr[count-1].trade_time<<std::end|;
std::cout< <"total volume_ traded"
<<index_marketdata_snapshot ptr[count-1].total volume traded;
std::cout< <"close_index"
<<index_marketdata_snapshot _ptr[count-1].close index< <std::end];
}
void OnMarketOverviewSnapshot(void* user_ptr, const LDDSMarketOverviewSnapshot*
market_overview_snapshot_ptr, const uint32_t& count)
{
std::cout < <"OnMarketOverviewSnapshot,count:" < <count< <std::endl;
std::cout< <"category id" < <market_overview snapshot_ptr[count-1].category id< <std:endl;
std::cout< <"msg_seq_id"<<market overview snapshot ptr[count-1].msg seq_id < <std:end|;
std::cout< <"date_time_stamp”
<<market_overview_snapshot_ptr[count-1].date_time_stamp< <std::end|;
std::cout< <"security id[8]"
<<market_overview_snapshot_ptr[count-1].security_id<<std::end|;
std::cout< <"orig_time"<<market overview_snapshot ptr[count-1].orig_time < <std::end];
std::cout< <"orig_date"<<market overview_snapshot ptr[count-1].orig_date< <std::endl;
}

void OnCashAuctionMarketDataTickExecution(void* user_ptr, const
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LDDSCashAuctionMarketDataTickExecution* maket data_tick_execution_ptr, const uint32_t&

count)

{

std::

std::cout< <"OnCashAuctionMarketDataTickExecution,count:" < <count< <std::endl;
std::cout< <"category id"<<maket data_tick execution_ptr[count-1].category id<<std::endl;
std::cout< <"msg _seq_id"<<maket data tick execution_ptr[count-1].msg _seq_id< <std:end|;
std::cout< <"trade_index" < <maket data_tick execution ptr[count-1].trade index< <std::endl;
std::cout< <"trade_channel"

<<maket data_tick execution ptr[count-1].trade channel< <std:endl;

cout< <"security id[8]"<<maket data_tick execution ptr[count-1].security id< <std::end|;
std::cout< <"trade_time"<<maket data tick execution ptr[count-1].trade time< <std::end|;
std::cout< <"trade price"<<maket data tick execution_ptr[count-1].trade price< <std::endl;
std::cout< <"trade_qty" <<maket_data_tick_execution_ptr[count-1].trade_gty< <std::end];
std::cout< <"trade_money"

<<maket data_tick execution ptr[count-1].trade_money< <std::endl;
std::cout< <"trade_buy no"

<<maket data_tick execution ptr[count-1].trade_buy no<<std::endl;
std::cout< <"trade_sell no"

<<maket data_tick execution ptr[count-1].trade sell no<<std::end|;
std::cout< <"trade bs flag"

<<maket data tick execution ptr[count-1].trade bs flag< <std::endl;

int main(int argc, char* argv[])

{

LDDSConnlnfo conn_info;

memset(&conn_info, 0, sizeof(conn_info));
strncpy_s(conn_info.realtime_conn_info.ip, "192.168.102.48", 32);
strncpy_s(conn_info.realtime_conn_info.sender comp id, "VSS", 32);
strncpy_s(conn_info.realtime_conn_info.target comp _id, "VDE", 32);
conn_info.realtime_conn_info.port = 9132;
strncpy_s(conn_info.retran_conn_info.ip, "192.168.102.48", 32);
strncpy_s(conn_info.retran_conn_info.sender comp id, "VSS", 32);
strncpy_s(conn_info.retran_conn_info.target comp _id, "VDE", 32);
conn_info.retran_conn_info.port = 9232;
conn_info.heartbeat_interval = 10;

conn_info.retran_interval = 10;

conn_info.retran_times = 5;

conn_info.multi_callback = true;

LDDSCallParam callback;

callback.user_ptr = nullptr;
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callback.OnLog = OnLog;
callback.OnCashAuctionMarketDataSnapshotLevell =
OnCashAuctionMarketDataSnapshotLevel1;
callback.OnCashAuctionMarketStatusLevell = OnCashAuctionMarketStatusLevell;
callback.OnCashAuctionMarketDataSnapshotLevel2 =
OnCashAuctionMarketDataSnapshotLevel2;
callback.OnCashAuctionVirtualAuctionPriceSnapshot =
OnCashAuctionVirtualAuctionPriceSnapshot;
callback.OnIndexMarketDataSnapshot = OnlndexMarketDataSnapshot;
callback.OnMarketOverviewSnapshot = OnMarketOverviewSnapshot;
callback.OnCashAuctionMarketDataTickExecution =
OnCashAuctionMarketDataTickExecution;
int32 t err_code;
char err_msg[API_MAXLEN_ERRORSTR];
void* handle;
if (handle = LDDSCreate(conn_info, callback, err code, err msg)) != nullptr)
{
std::cout << "LDDSCreate success" << std::endl;
}
else
{
std::cout << "LDDSCreate failed, err code: " << err code << ", err msg: " << err msg <<
std::end|;
return -1;

if (LDDSStart(handle) == 0)

{
std::cout << "LDDSStart success" << std:endl;
}
else
{
std::cout << "LDDSStart failed" << std:endl;
return -1;
}
getchar();
if (LDDSStop(handle) == 0)
{
std::cout << "LDDSStop success" << std::end|;
}
else
{
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std::cout << "LDDSStop failed" << std::endl;
return -1;

LDDSDestroy(handle);
getchar();
return 0;

}

7. Java 0

Java #EOMEXT CIESEN, AR LEN. FRARA, BIdREMSE, Tk
H75i%, BRI AR EAE A ARRIEIE R L.

7.1. Java EORETG

import com.archforce.amd.lddsapi.*;

import java.io.BufferedWriter;

import java.io.FileOutputStream;

import java.io.OutputStreamWriter;

import java.io.UnsupportedEncodingException;
import java.net.URLEncoder;

import java.util. ArrayList;

import java.util.Arrays;

public class Test {

static String dataPathCashAuctionMarketDataSnapshotLevell = "./snapshot_levell.csv";
static String dataPathCashAuctionMarketStatusLevel1= "./status _level1.csv";

static String dataPathCashAuctionMarketDataSnapshotLevel2 = "snapshot level2.csv";
static String dataPathCashAuctionVirtualAuctionPriceSnapshot = "virtual_snapshot.csv";
static String dataPathindexMarketDataSnapshot = "snapshot _index.csv";

static String dataPathMarketOverviewSnapshot = "snapshot_overview.csv";

static String dataPathTickExecution = "tick_execution.csv";

static {
try {
String libPath = System.getProperty("user.dir") + "/lib/ldds_api.dll";
System.load(libPath);
ArrayList<ArrayList<String>> csvDataCashAuctionMarketDataSnapshotLevell =
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new ArrayList<ArrayList<String>>();

csvDataCashAuctionMarketDataSnapshotlLevell.add(new
ArrayList<String> (Arrays.asList("{TEICRIRG ", "TRAE", "FRER", "HREL" "HRXE" "R
SEREN", "IFERN", "R CELOME", "R, "B, SHEN", "SWEN", "SEEN", "
SRS/, " HEREARZMN", "BE IOPV", "Sfi$#E", "sISSEME", "BLM", "BXLE", "BE
", "BREE", "HAlFTRIAE"));

ArrayToCSV(csvDataCashAuctionMarketDataSnapshotLevel1,
dataPathCashAuctionMarketDataSnapshotLevell, false);

ArrayList<ArrayList<String>> csvDataCashAuctionMarketStatusLevel1 = new
ArrayList<ArrayList<String> > ();

csvDataCashAuctionMarketStatusLevel1.add(new ArrayList<String> (Arrays.asList("
IESRE, "RPRRFEN", "EHHTERS", "RATREA"))

ArrayToCSV(csvDataCashAuctionMarketStatusLevel1,
dataPathCashAuctionMarketStatusLevell, false);

ArrayList<ArrayList<String>> csvDataCashAuctionMarketDataSnapshotLevel2 =
new ArrayList<ArrayList<String>>();

csvDataCashAuctionMarketDataSnapshotlLevel2.add(new
ArrayList<String> (Arrays.asList("F=fE5]", "THEFS", "R HATE", "SR, "HEKEN", "FF
2N &SN, "&EN", BN, SERENE", "SRRMRZRE", "SR IR, A ER", "

REE" "HREEH" " BEEANCE", "IMCHIEINE", "FEEIMTPHEEINE", "SERHEE" "
IMCEYZSENE", "REICEIESINE", "ETF #EGE", "ETF RIEEL", "ETF BREE", "ETF
FRAMEE", "ETF BEEIEE", "ETF EEERGE", "ETF WS, "SRRGS, "TOEITHEEE",
R R IITIMN ", "SOERKISMNTS", "SEANBIBREL","SIANBBRHE", "SIAHESH", "=
HREREE", "SEHNRHE", "SHHESR, "SIANSEH, "ZHEEY, "IAFEHAIRAFFETE
", "RHEIERA R AFFAA)", LIS, "R RN AL, "R, "ERSLR", "HER", "H
8", "SE—a1 50 EREHE", "7 50 EFTHE")
ArrayToCSV(csvDataCashAuctionMarketDataSnapshotLevel2,

dataPathCashAuctionMarketDataSnapshotLevel2, false);

ArrayList<ArrayList<String>> csvDataCashAuctionVirtualAuctionPriceSnapshot =

hE

new ArrayList<ArrayList<String>>();
csvDataCashAuctionVirtualAuctionPriceSnapshot.add(new
ArrayList<String> (Arrays.asList("/=@R3!", "HEFS", "{TERE", "IESE", "EIUSENIE", "B
WLECE","RIKIECE ", "ILERE"));
ArrayToCSV(csvDataCashAuctionVirtualAuctionPriceSnapshot,
dataPathCashAuctionVirtualAuctionPriceSnapshot, false);
ArrayList<ArrayList<String>> csvDatalndexMarketDataSnapshot = new
ArrayList<ArrayList<String>>();
csvDatalndexMarketDataSnapshot.add(new ArrayList<String> (Arrays.asList("F= a3
3", HERS", "TRRIE", SRS, "RIERIEE, "SHEREY, 'S5 EENIEIIRI SR
E?aé&“ "ERARIEEY", "ERATIEEL, "AATATE)", S HEIEE));
ArrayToCSV/(csvDatalndexMarketDataSnapshot,
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dataPathindexMarketDataSnapshot, false);

ArrayList<ArrayList<String>> csvDataMarketOverviewSnapshot = new
ArrayList<ArrayList<String> > ();

csvDataMarketOverviewSnapshot.add(new ArrayList<String> (Arrays.asList("HEFS
", "FEEACER", TIRRIIE", ISR, "ThiAtA)", " BER"));

ArrayToCSV(csvDataMarketOverviewSnapshot, dataPathMarketOverviewSnapshot,
false);

ArrayList<ArrayList<String>> csvDataTickExecution = new
ArrayList<ArrayList<String>>();

csvDataTickExecution.add(new ArrayList<String>(Arrays.asList("F=R3E5", "HEFS
", "PRRS", "AATEIE ", ISR, "R ARATIE)", PN, AR E ", TR e, "SI RS ", "=
FTRS", "WIMERE"));

ArrayToCSV/(csvDataTickExecution, dataPathTickExecution, false);

} catch (Exception e) {
System.err.printIn("Native code library failed to load. " + e);
System.exit(1);

public static void ArrayToCSV(ArrayList<ArrayList<String>> data, String path, Boolean
append){
try{
BufferedWriter out = new BufferedWriter(new OutputStreamWriter(new
FileOutputStream(path, append), "UTF-8"));
for (inti = 0; i < data.size(); ++i){
ArrayList<String> row = data.get(i);
for(intj = 0; j < row.size(); ++j){
out.write(DelQuota(row.get(j)));
out.write(",");
}
out.newlLine();
}
out.flush();
out.close();
}catch(Exception e){
e.printStackTrace();

public static String DelQuota(String str){
String result = str;
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String[] strQuota = {"~", "I", "@", "#", "$", "%", "A", "B, KT (T, M), M, v v vy e
for (inti = 0; i < strQuota.length; ++i){
result = result.replace(strQuotali], "");

}

return result;

static class LDDSSpilmpl extends LDDSSpilnterface {
public LDDSSpilmpl() {
super();

@Override

public void OnLog(LOGLevel logLevel, String s) {
super.OnLog(loglevel, s);
System.out.printIn(s);

static String SerializeDoubleArray(SWIGTYPE_p_double doubleArray, long I)

{
String result = "";
for(longi = 0;i < I; ++i)
{
result += LDDSApiTools.GetDoubleBylndex(doubleArray, i) + " ;
}
return result;
}

static String SerializelntArray(SWIGTYPE_p_int intArray, long I)

{
String result = "";
for(longi=0;i < [; ++i)
{
result += LDDSApiTools.GetInt32ByIndex(intArray, i) + " ";
}
return result;
}

static String Serializelnt64Array(SWIGTYPE p long long int64Array, long )
{

String result = "*;
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for(longi=0;i < [; ++i)
{
result += LDDSApiTools.GetInt64ByIndex(int64Array, i) + " *;

1

}

return result;

static String SerializeUint64Array(SWIGTYPE_p_unsigned_long_long uint64Array, long )

{
String result = "";
for(longi=0;i < [; ++i)
{
result += LDDSApiTools.GetUint64Bylndex(uint64Array, i) + " ";
}
return result;
}
@Override
public void

OnCashAuctionMarketDataSnapshotLevel1(LDDSCashAuctionMarketDataSnapshotLevel 1
IddsCashAuctionMarketDataSnapshotLevel1, long |) {

System.out.printf("Receive CashAuctionMarketDataSnapshotLevel1l message, count:
%d\n", 1);

ArrayList<ArrayList<String>> csvData = new ArrayList<ArrayList<String>>();

for(longi = 0;i < I; ++i){

LDDSCashAuctionMarketDataSnapshotLevel1 item =

LDDSApiTools.GetLDDSCashAuctionMarketDataSnapshotLevel1Bylndex(lddsCashAuctionMarket
DataSnapshotLevel1, i);

csvData.add(new ArrayList<String> (Arrays.asList(item.getMd_stream _id(),
item.getSecurity_id(),

item.getSymbol(), item.getNum_trades()+"",

item.getTrade volume()+"",
item.getTrade value traded()+"", item.getPrev_close px()+"",

item.getPrev_set px()+"",

item.getTotal long position()+"", item.getMatch _px()+"",

item.getindex()+"",

item.getOpen_price()+"", item.getClose price()+"",

item.getSettle price()+"",

item.getHigh_px()+"", item.getLow_px()+"", item.getlopv()+"",

item.getNav()+"", item.getDynamic_price()+"",
SerializeDoubleArray(item.getBid_price(), 5),

SerializeUint64Array(item.getBid_volume(), 5),
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SerializeDoubleArray(item.getOffer_price(), 5), SerializeUint64Array(item.getOffer_volume(), 5),
item.getTrading_phase_code())));

}

ArrayToCSV(csvData, dataPathCashAuctionMarketDataSnapshotLevel1, true);
}
@Override

public void OnCashAuctionMarketStatusLevel1(LDDSCashAuctionMarketStatusLevell

IddsCashAuctionMarketStatusLevell, long |) {

System.out.printf("Receive CashAuctionMarketStatusLevel1 message, count: %d\n",
1);

ArrayList<ArrayList<String>> csvData = new ArrayList<ArrayList<String> >();

for(longi = 0;i < I; ++i){

LDDSCashAuctionMarketStatusLevell item =

LDDSApiTools.GetLDDSCashAuctionMarketStatusLevel1Bylndex(lddsCashAuctionMarketStatusL
evell, i);

csvData.add(new ArrayList<String> (Arrays.asList(item.getSecurity type(),

item.getTrade_ses mode()+"",
item.getTrading session _id(), item.getTot no_related sym()+"")));

}
ArrayToCSV(csvData, dataPathCashAuctionMarketStatusLevell, true);

@Override
public void
OnCashAuctionMarketDataSnapshotLevel2(LDDSCashAuctionMarketDataSnapshotLevel2
lddsCashAuctionMarketDataSnapshotLevel2, long I) {
System.out.printf("Receive CashAuctionMarketDataSnapshotLevel2 message, count:
%d\n", 1);
ArrayList<ArrayList<String>> csvData = new ArrayList<ArrayList<String>>();
for(longi = 0;i < I; ++i){
LDDSCashAuctionMarketDataSnapshotLevel2 item =
LDDSApiTools.GetLDDSCashAuctionMarketDataSnapshotLevel2Bylndex(lddsCashAuctionMarket
DataSnapshotLevel?2, i);

csvData.add(new ArrayList<String>(Arrays.asList(item.getCategory id() + "",
item.getMsg_seq_id()+

, item.getDate_timestamp()+"",

item.getSecurity id(), item.getPre close px()+"", item.getOpen_px()+"",

item.getHigh px()+"",

, item.getClose_px()+"",

item.getLow_px()+"", item.getLast_px()+

item.getinstrument_status(), item.getTrading phase _code(),

item.getNum_trades()+"", item.getTotal volume trade()+"",

item.getTotal value trade()+"", item.getTotal_bid qty()+"",
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item.getWeighted_avg_bid_px()+"",

item.getAlt_weighted avg bid px()+"", item.getTotal offer qyt()+"",

item.getWeighted avg_offer px()+"",

item.getAlt weighted avg offer px()+"" item.getlopv()+"",

item.getEtf buy number()+"", item.getEtf buy amount()+"",

item.getEtf buy money()+"", item.getEtf sell number()+"",

item.getEtf sell amount()+"", item.getEtf sell money()+"",

item.getYield to_maturity()+"", item.getTotal warrant exec_qty()+"",

item.getWar lower px()+"", item.getWar_upper_px()+"",

item.getWithdraw_buy number()+"",

item.getWithdraw_buy amount()+"", item.getWithdraw_buy money()+"",

item.getWithdraw_sell number()+"",

item.getWithdraw_sell amount()+"", item.getWithdraw_sell money()+"",

item.getTotal bid number()+"", item.getTotal offer number()+"",

item.getBid_trade_max_duration()+"",

item.getOffer trade_max_duration()+"", item.getNum_bid_orders()+"",

item.getNum_offer_orders()+"",
SerializelntArray(item.getBid_px(),10),
Serializelnt64Array(item.getBid_volume(),10), SerializelntArray(item.getOffer_px(),10),
Serializelnt64Array(item.getOffer volume(),10),
Serializelnt64Array(item.getBid_one volume(),10),
Serializelnt64Array(item.getOffer one volume(),10))));
}
ArrayToCSV(csvData, dataPathCashAuctionMarketDataSnapshotLevel2, true);

@Override
public void
OnCashAuctionVirtualAuctionPriceSnapshot(LDDSCashAuctionVirtualAuctionPriceSnapshot
lddsCashAuctionVirtualAuctionPriceSnapshot, long ) {
System.out.printf("Receive CashAuctionVirtualAuctionPriceSnapshot message,
count: %d\n", I);
ArrayList<ArrayList<String>> csvData = new ArrayList<ArrayList<String>>();
for(longi = 0;i < I; ++i){
LDDSCashAuctionVirtualAuctionPriceSnapshot item =
LDDSApiTools.GetLDDSCashAuctionVirtualAuctionPriceSnapshotBylndex(lddsCashAuctionVirtua
[AuctionPriceSnapshot, i);

csvData.add(new ArrayList<String> (Arrays.asList(item.getCategory id()+"",

item.getMsg_seq_id()+"", item.getDate _time_stamp()+"",

item.getSecurity id(), item.getPrice()+"",

item.getVirtual auction_qty()+"",
item.getLeave qty()+"", item.getSide()+"")));
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}

ArrayToCSV(csvData, dataPathCashAuctionVirtualAuctionPriceSnapshot, true);
}
@Override

public void OnindexMarketDataSnapshot(LDDSIndexMarketDataSnapshot
IddsindexMarketDataSnapshot, long ) {
System.out.printf("Receive IndexMarketDataSnapshot message, count: %d\n", I);
ArrayList<ArrayList<String>> csvData = new ArrayList<ArrayList<String> >();
for(longi = 0;i < I; ++i){
LDDSIndexMarketDataSnapshot item =
LDDSApiTools.GetLDDSIndexMarketDataSnapshotBylndex(lddsindexMarketDataSnapshot, i);

csvData.add(new ArrayList<String> (Arrays.asList(item.getCategory id()+"",
item.getMsg_seq_id()+

, item.getDate time_stamp()+"",
item.getSecurity _id(), item.getPre _close index()+"",

, item.getHigh _index()+"",

item.getOpen_index()+"", item.getTurnover()+

item.getLow_index()+"", item.getLast_index()+"",

item.getTrade_time()+

}
ArrayToCSV(csvData, dataPathindexMarketDataSnapshot, true);

, item.getTotal volume_ traded()+"", item.getClose_index()+"")));

@Override
public void OnMarketOverviewSnapshot(LDDSMarketOverviewSnapshot
IddsMarketOverviewSnapshot, long 1) {
System.out.printf("Receive MarketOverviewSnapshot message, count: %d\n", I);
ArrayList<ArrayList<String>> csvData = new ArrayList<ArrayList<String>>();
for(longi = 0;i < I; ++i){
LDDSMarketOverviewSnapshot item =
LDDSApiTools.GetLDDSMarketOverviewSnapshotBylndex(lddsMarketOverviewSnapshot, i);

csvData.add(new ArrayList<String> (Arrays.asList(item.getCategory id()+"",
item.getMsg_seq_id()+

, item.getDate time_stamp()+"",
item.getSecurity id(), item.getOrig_time()+"", item.getOrig_date()+"")));

}
ArrayToCSV(csvData, dataPathMarketOverviewSnapshot, true);

@Override
public void
OnCashAuctionMarketDataTickExecution(LDDSCashAuctionMarketDataTickExecution
IddsCashAuctionMarketDataTickExecution, long ) {
System.out.printf("Receive CashAuctionMarketDataTickExecution message, count:
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%d\n", 1);
ArrayList<ArrayList<String>> csvData = new ArrayList<ArrayList<String>>();
for(longi = 0;i < I; ++i){
LDDSCashAuctionMarketDataTickExecution item =
LDDSApiTools.GetLDDSCashAuctionMarketDataTickExecutionBylndex(lddsCashAuctionMarketD
ataTickExecution, i);

csvData.add(new ArrayList<String> (Arrays.asList(item.getCategory id()+"",

item.getMsg_seq_id()+"", item.getTrade_index()+"",

item.getTrade channel()+"", item.getSecurity id(),

item.getTrade _time()+"",

item.getTrade _price()+"", item.getTrade_qty()+"",

item.getTrade_money()+"",

item.getTrade buy no()+"", item.getTrade sell no()+"",
item.getTrade _bs flag()+"")));
}

ArrayToCSV(csvData, dataPathTickExecution, true);

public static void main(String[] args) {

LDDSSpilnterface spi = new LDDSSpilmpl();

LDDSApilnterface api = LDDSApilnterface.CreateLDDSApi(spi);

if(null '= api){
LDDSConnlInfo conninfo = new LDDSConnlinfo();
connlinfo.setHeartbeat _interval(10);
connlinfo.setRetran_times(3);
connlinfo.setRetran_interval(1000);

Connlinfo realtimeConn = new Connlinfo();
realtimeConn.setlp("192.168.102.48");
realtimeConn.setPort(9132);
realtimeConn.setSender comp_id("VSS");
realtimeConn.setTarget comp id("VDE");
connlinfo.setRealtime_conn_info(realtimeConn);

Connlinfo retranConn = new ConnlInfo();
retranConn.setlp("192.168.102.48");
retranConn.setPort(9232);
retranConn.setSender comp_id("VSS");
retranConn.setTarget comp id("VDE");
connlinfo.setRetran_conn_info(retranConn);
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connlinfo.setMulti_callback(true);
if(api.Init(conninfo) == 0){
System.out.printIn("Init success");

}

elsef
System.out.printIn("Init failed");
return;

}

if(api.Start() == 0){
System.out.printIn("Start success");

}
else{
System.out.println("Start failed");
return;
}
while(true){
try {
Thread.sleep(100000000);
break;
} catch (InterruptedException e) {
e.printStackTrace();
}
}

if(api.Stop() == 0){
System.out.println("Stop success");

}

else{
System.out.println("Stop failed");
return;

}
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8.1. CiEE LDDSApi &iEtEXIE™A

LDDSApi RIR#EL LM SN 4.3.1 &5, EIEAREH LDDSApi [KE&ERE
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