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1. 5|1

NINEFERERABRRRNYINEFRZEMITR. ERTIRAMREN I, B
BIFTEMAREBREGAITRMRRINAIER, XEEETRNEE,. DIHMER. BEfEEEE
BISRECRRZ T TIREE, FEERANAS. RSFRE. WMNAKRA, 1TREUETENE
MM, ARECENEFIING, FATRMRZAEMITRRS, NTECRINEH
1TEEFRERSAT. ERFEA T EESIERNIRSS.

RZFTIBEEARIEANIRS , EENSLERNEMTIESPRIIRA. EXFE
I TIREIRIRNIRSS  REEZ IR Bin2BEI SMIRS SNBSS RSP TREIEEAN
=K, REMERAE. {JR. TE. SMEUTHERALE.

TEMNALT
2.1. CiEShR4 CNIndexApi

CIEShRARY CNIndexApi SZHRIAJERER RHIRIT :

BERR Tz
Windows 7 Windows7 skLA £, (X523 64 (IRERS
Linux CentOS 6.7, CentOS 7.2. RedHat 6.7, RedHat 7.2

CiEShRAHI CNIndexApi AT JLANSIA4ERE -

X3 L
cnindex_api.h CNIndexApi L3244
cnindex_api.lib CNIndexApi FEE3214
cnindex_api.dll CNIndexApi shSsEEE 4, Windows E&
libcnindex_api.so CNiIndexApi shZS§EZERENE, Linux E&

libboost_atomic.s0.1.62.0
libboost_chrono.s0.1.62.0
libboost date time.so.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
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libboost program_options.so.
1.62.0

libboost _regex.so0.1.62.0
libboost system.so.1.62.0
libboost_thread.so.1.62.0
libmsg_parser.so

2.2. JavaiEEhR4 CNIndexApi

Java IESHRAAY CNIndexApi SR ERFFIRINT :

BMERR Tz
Windows Windows7 sgLA b, {5245 64 MRER S
Linux CentOS 6.7, CentOS 7.2. RedHat 6.7, RedHat 7.2

Java IESHRAHRY CNIndexApi BBEAT LN 4ERL -

X3 L
cnindex_api jar CNIndexApi jar &
cnindex_api.dll CNiIndexApi shZS5EZERENHE, Windows &
libcnindex_api.so CNindexApi shZSHEZEES Y, Linux &

libboost atomic.so.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.so.1.62.0
libboost log.s0.1.62.0
libboost program_options.so.
1.62.0

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

3. {EFtliE

3.1. IhgE

CNIndexApi E—RIRHARF AR C/lava B RAERED , AP AT LUBRZ AP
i, THRIEHEERMEIESEITBIEK, CNIndexApi BILISRBEHNEER, &

FES5TMHI7TR




I gﬁﬂlliﬁﬁ?ﬂ%%’\?ﬂﬁﬂa
KRB FINRE, N AREF REEREIF XN AIEE R A LR ENE 4 — HH T 155K
&, APIRTRIEE, HNAEFER, B TCP ERS LETRIBE. BRIEInEEE
BaEfE, B EEEOEANSERNRER.

3.2. MAHR

TCP

MDC/DMDC

& 1 CNINDEX API [’ FIEf 15
BRI TBEERMIEANRS S, MDC/DMDC sl BT BIRS T mEEaT
B8R, XN TR ESIENIIED, CNINDEX API @3 Biz%iERZ MDC/DMDC
SREA TR,

3.3. &iEReH

TCP

SETEA3 P,
3.4. NARRHRLNHE

FAPEMN R4 EAT CNIndexApi, 7 CNIndexApi FAREESEHERERAF
RS EERB, AatERmBERERANZSIET. BRREABEENZ SN, RizAA
FECHTIREZR, CNIndexApi THRERFPRAASHL SN,

4. HiES*E
4.1. FEEX

4.1.1. KEE=S

B EXE %8B
API_MAXLEN_ERRORSTR 256 AR T ERRRAKE
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API_MAXLEN_LOGSTR

| 512

| B ENRAKE

4.1.2. REHREE

REE

ax

D)

ToxsgEEt

TREH

SN AR E X ENHEEUER S

4.2. FHRLSISRER

4.2.1. CNindexConninfo

EHEN :

struct CNIndexConnlInfo

{

h

char ip[32];
unsigned short port;
char sender_comp_id[20];
char target_comp id[20];
char password[16];
unsigned short heartbeat_interval;

bool multi_callback;

FERISAR

1588

RS 3tbtk

port

ARS3im O

sender_comp _id

SenderComplID

target_comp _id[

TargetComplD

password Password
heartbeat_interval; LBkERE

multi_callback

FicR

ZFICREFENE true: BXEIFRTRESBESRICR,

false: &R[EIE—

4.2.2. CNindexMessage

IZEENIFAsRE X BN EEU TR SR
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EHEN :

struct CNIndexMessage

{
intb4 t orig _time;
char index_type[2];
char security id[8];
char symbol[40];
double pre close px;
double open px;
double high px;
double low px;
double trade px;
double close px;
double total volume trade;
double total value trade;
char currency|3];
char trading_phase codel8];
double close px2;
double close px3;
Y
FERIAA:

FE i588
orig_time TR AR
index_type TEERE
security id SE e
symbol TEELEIFR
pre_close px FEH WA
open_px FFHRIEE
high_px {0
low_px; (KIS
trade px SCRYHEE
close_px veti=tad
total volume trade; Az E
total value trade AR
currency M
trading_phase_code 1BEECRIN R R RS
close_px2 WEieEs 2 (ILAKX)
close px3 KREE 3 (2KK)
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4.2.3. CNiIndexCallParam
ZEEAREN CNIndexApi IEIEREIRES

EHEN :

struct CNIndexCallParam
{
void* user_ptr = nullptr;
void(*OnLog)(void* user_ptr, const LOGLevel& level, const char
log_msg[API_MAXLEN_LOGSTR]) = nullptr;
void(*OnCNIndexMessage)(void* user ptr, const CNIndexMessage*
marketdata_snapshot _ptr, const unsigned int& count) = nullptr;

I

FERIAR:

R 1588 HiEZMH
user_ptr FRARREEEHNENEERST | £
Onlog CnindexApi HEEIERE TMRIEER—EAE
OnCNindexMessage [ESpNEi=Evee = EIEIESE MAEER—EA2

4.3. CHEENO

4.3.1. HEBE

SZSIMD APl 2—\&EiRZ FREED, SR TUT 4 NREC

FS HERTR EEINRE KRRl
1 | CNIndexCreate LR =P S =
2 | CNIndexStart [E5h AP B9iE4T =z
3 | CNIndexStop =1k API B9iE1T a
4 | CNIndexDestroy BRHEXRER B

4.3.2. CNIndexCreate

CNIndexApi RI#IIRHEREL, FERRRERERIVRSTEBRINREE, SEIREE
KRR,

EREUREY

CNINDEX_API void* CNIndexCreate(const CNIndexConnInfo& conn_info, const
CNIndexCallParam& call _param, int8& err_code, char err msg[API MAXLEN ERRORSTR]);

FBOMHA TR
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SEREA
s 15888

conn_info[in] BEEEER
call_param[in] API BY[E]1EREL
err_code[out] TR RS
err_msg[out] TRRMATRIEIREA

IR[EHEIGA :

R[EE L]

NULL e Rm
3E NULL AR, RE—MEREDIR

4.3.3. CNIndexStart

=17 AP, ZB3IEE, EREIERE.

RRZREY :

CNINDEX_API int

CNIndexStart(void* handle);

SEGRER
B i5tAH
handlelin] IRREIRNSR
IRENERA:
iREE itz
0 BIRE]
E|0) BEfTEM

4.3.4. CNindexStop

Z1E APl R9IZ1T, BFS DFERANER, FIEEERE.

RREREY :

CNINDEX_API int

CNIndexStop(void* handle);

SR

SE kil

handlelin] YRR EIRI SR
IRENERR:

% 10|

\|

£ 17
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R[EE 15288
0 BXIIR[E]
3F0 BITRM

4.3.5. CNindexDestroy
HEL api G

CNINDEX_API void CNIndexDestroy(void* handle);

SR
s 1588
handlefin] IR EIRI AR
IR [E)EiEA
iEEE 188
% %

4.3.6. ARIGRF

IR AR CNIndexCreate, CNIndexStart, &&{=1t CNIndexApi, LIRS
JEA CNIndexStop, CNIndexDestroy,

5. BEET

CNIndexApi (IEEEH 2 EEREIANIREILS AP, BRAREESE 423 E
. ENNBEEEREFNEMER, MNEEIFIMTEE. ERMINHEMEEE.

6. C++fmizmfl

#include <string>
#include <iostream>
#include <cnindexapi/cnindex_api.h>

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

{

std:cout << "LEVEL: " << level << "||" << log << std::end|;
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void OnCNIndexMessage(void* user_ptr, const CNIndexMessage&® message)

{

std::cout << "OnCNIndexMessagebegin” << std:endl;

std::cout << "orig_time: " << message.orig_time << std::end|;
std::cout << "index_type[2]:" << message.index_type << std::end|;
std::cout << "security id[8]:" << message.security id << std:end|;
std::cout << "symbol[40]:" << message.symbol << std::end|;
std::cout << "pre close px:" << message.pre_close px << std:endl;
std::cout << "open_px:" << message.open _px << std:endl;
std::cout << "high_px:" << message.high_px << std:endl;

std::cout << "low _px:" << message.low px << std:endl;

std::cout << "trade px:" << message.trade px << std:endl;

std::cout << "close px:" << message.close px << std::endl;

std::cout << "total volume_trade:" << message.total volume trade << std:endl;
std::cout << "total value trade:" << message.total value trade << std:endl;
std::cout << "currency[3]:" << message.currency << std:endl;

std::cout << "trading_phase _code[8]:" << message.trading_phase code << std:endl;
std::cout << "close px2:" << message.close px2 << std::endl;

std::cout << "close px3:" << message.close px3 << std:endl;

std::cout << "OnCNIndexMessageend" << std::end|;

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

{

CNIndexConninfo conn_info;

memset(&conn_info, 0, sizeof(conn_info));

strncpy_s(conn_info.ip, "192.168.102.48", sizeof(conn_info.ip));
strncpy_s(conn_info.sender comp id, "VSS", sizeof(conn_info.sender comp id));
strncpy_s(conn_info.target comp _id, "VDE", sizeof(conn_info.target comp_id));
conn_info.heartbeat_interval = 10;

conn_info.port = 9133;

CNIndexCallParam callback;

callback.user_ptr = nullptr;

callback.OnLog = OnLog;

callback.OnCNIndexMessage = OnCNIndexMessage;

int32 t err_code;

char err msg[API MAXLEN ERRORSTR];

void* handle;

if (handle = CNIndexCreate(conn_info, callback, err_code, err msg)) != nullptr)
{

std::cout << "CNIndexCreate success" << std::endl;

F12WHI17TRH
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}

else

{

std::cout << "CNIndexCreate failed, err code: " << err code << ", err msg: " << err_msg
<< std:endl;
return -1;

if (CNIndexStart(handle) == 0)

{
std::cout << "CNIndexStart success" << std::endl;
}
else
{
std::cout << "CNIndexStart failed" << std:endl;
return -1;
}
getchar();
if (CNIndexStop(handle) == 0)
{
std::cout << "CNIndexStop success” << std::endl;
}
else
{
std::cout << "CNIndexStop failed" << std::end;
return -1;
}

CNIndexDestroy(handle);
getchar();
return O;

}

7. Java 0

Java #OEXT CIESHEN, AR LR, FRARA, BIMREMSE, Tk
H73i%, BRI RESAE A RRIEEREL.

7.1. Java EORIERGI

F1B3RH17TRT
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import com.archforce.amd.cnindexapi.*;

import java.io.BufferedWriter;
import java.io.FileOutputStream;
import java.io.OutputStreamWriter;
import java.util.ArrayList;

import java.util.Arrays;

public class Test {
static String dataPath = "./data.csv";

static {
try {
String libPath = System.getProperty("user.dir") + "/lib/cnindex_api.dil";
System.out.printIn(libPath);
System.load(libPath);
ArrayList<ArrayList<String>> csvData = new ArrayList<ArrayList<String>>();
csvData.add(new ArrayList<String> (Arrays.asList(" & 7aEJE]", "ICREE", "I8EUtRE", "
TEEETR", "IEHWER", "R, "SR
"E(RIEEL, "SCRITEER", "WIERIEEL", "AAC R, AT R ER, TR, "EECERI IR
R, "WeEteg 2 (IWAKX) ", "WEiEE 3 (2BK) "))
ArrayToCSV(csvData, dataPath, 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())));

out.write(",");

}

out.newLine();

F1M4RHEITRT
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out.flush();

out.close();
}catch(Exception e){

e.printStackTrace();

public static String DelQuota(String str){
String result = str;
String[] strQuota = {"~", "I", "@", "#", "$", "%", "A", "&", ", ()",
VARSI
for (inti = 0; i < strQuota.length; ++i){
result = result.replace(strQuotali], "");

}

return result;

static class CNIndexSpilmpl extends CNIndexSpilnterface {
public CNIndexSpilmpl() {
super();

@Override

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

@Override
public void OnCNIndexMessage(CNIndexMessage cnindexMessage, long |) {
super.OnCNIndexMessage(cnindexMessage, |);
System.out.printf("Receive CNIndexMessage message, count: %d", I);
ArrayList<ArrayList<String>> csvData = new ArrayList<ArrayList<String>>();
for(longi = 0;i < I; ++i){
csvData.add(new
ArrayList<String>(Arrays.asList(cnIndexMessage.getOrig_time()+"",cnindexMessage.getindex_ty
pe(), cnindexMessage.getSecurity id(), cnindexMessage.getSymbol(),

cnindexMessage.getPre close px()+"",

cnindexMessage.getOpen _px()+"", cnindexMessage.getHigh_px()+"",

cnindexMessage.getLow_px()+

, cnindexMessage.getTrade px()+"",

cnindexMessage.getClose px()+"", cnindexMessage.getTotal volume trade()+"",

cnindexMessage.getTotal_value_trade()+"",

FIS5TWHI7TRH
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, cnindexMessage.getTrading _phase code()+"",

cnindexMessage.getCurrency()+
cnindexMessage.getClose px2()+

}
ArrayToCSV(csvData, dataPath, true);

, cnindexMessage.getClose_px3()+"")));

public static void main(String[] args) {

CNIndexSpilnterface spi = new CNIndexSpilmpl();

CNIndexApilnterface api = CNIndexApilnterface.CreateCNIndexApi(spi);

if(null '= api){
CNIndexConninfo conninfo = new CNIndexConnlnfo();
connlinfo.setlp("192.168.102.48");
connlinfo.setPort(9133);
connlinfo.setSender comp_id("VSS");
connlinfo.setTarget_ comp_id("VDE");
connlinfo.setHeartbeat_interval(10);
connlinfo.setPassword("");

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

}

else{
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();
}
}

FlomHE 17T,
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if(api.Stop() == 0){
System.out.println("Stop success");

}

elsef

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

8. S EIn
8.1. CiEE CNIndexApi &i2tEXE5E

CNIndexApi RUR#ZEZ2MRTSN 4.3.1 &5, EEREA CNIndexApi [KEZ
BREHIT, A THRIE CNIndexApi FIMEMERE, AEINIERNEREIFHITRAERBIREL,
LA BEZE R TFLAZ.

8.2. JavaifE CNIndexApi ZiZZ2(ARE

Java IESIRAIZREZ2MS CIESIREA—E, AERLEIS%E E—I\1.,

F1I7THI7TRH
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