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struct TickData {

int64_t timestampSec;
uintle_t millisec;
double lastPrice;
double openPrice;
double highestPrice;
double lowestPrice;
double PreClosePrice;
double averagePrice;
uint32_t volume;
uint64_t openlnterest;
uint64_t totalVolume;
double totalTurnover;
double bidPricel;
int32_t bidVolumel;
double askPricel;
int32_t askVolumel;
s
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struct KlineData {

uint64_t timestamp;

double openPrice;
double highestPrice;
double lowestPrice;
double closePrice;
uinte4_t volume;

double turnover;

int positionChange;
int tradeCount;

};
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struct FixedQuoteData {



char InstrumentID[81]; 1]/ &L

char ExchangeID[9]; /11 25 B Ahs

char TradingDay[9]; /// % H YYYYMMDD
char ActionDay[9]; /77 Mg HEA

char UpdateTime[9]; /// FEHETIE] HH:MM:SS
int UpdateMillisec; /] BH=R
double LastPrice; /1] BH

double AveragePrice; /// ZHHBN

double PreClosePrice; /// WEWSCE:

double OpenPrice; /1] S

double HighestPrice; /1] ‘=

double LowestPrice; /// BARM

double ClosePrice; /// FlE R BN
int Volume; /1] R

double Turnover; /1] L&

long long OpenlInterest; /// HHifEEE

long long PreOpenInterest; /1] WEFr &

double PreSettlementPrice; /// EIRGEEM
double SettlementPrice; /// HHEEEN
double UpperLimitPrice; /1] KA

double LowerLimitPrice; /1] BAEH

[/ TR

double BidPricel; int BidVolumel;
double AskPricel; int AskVolumel;
double BidPrice2; int BidVolume2;
double AskPrice2; int AskVolume2;
double BidPrice3; int BidVolume3;
double AskPrice3; int AskVolume3;
double BidPrice4; int BidVolume4;
double AskPrice4; int AskVolume4;
double BidPrice5; int BidVolume5;
double AskPrice5; int AskVolume5;

};
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