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1.Work Flow
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(1)  REST Logon

(2) WebSocket Connect
(3) WebSocket Logon
(4) REST Requests

All messages are encrypted via SSL (HTTPS or WSS).

e REST request endpoint: https://webltm.yuantafutures.com.tw/WEBTRADER/rest

e WebSocket connect/logon endpoint: wss://webltm.yuantafutures.com.tw
/WEBTRADER/ws

Client may need to send a Login message via RESTful API to login first, if everything works
then the server will respond a token, then client may immediately use this token to send
another Login message through WebSocket.

After successful login for both RESTful and WebSocket, client can send a request through
RESTful APl and expect an immediate ACK response from RESTful API to tell the request is
succeeded or failed. Then the subsequent responses or updates will be sent to client through the
WebSocket connection.

You should always respond a WebSocket Ack message immediately whenever you receive a
message from the WebSocket connection.

When you get a WebSocket standard ping message (OpCode = 9), you should send back a
pong with the exact same Payload Data as the ping as soon as possible, the server side
expects one pong message corresponding to every single ping.
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The token will be kept alive after the WebSocket is disconnected for a few minutes, you could use
the token to re-login the WebSocket in a short time, or you can start over again from
RESTful Logon message.
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Category Message Type
SignedReq
Session REST{ul Login
WebSocket Login
Query Account Info
Account —
Query Position Info
Subscribe Quote
Quote -
Query History Chart
Query Open Orders Info
Create New Order Request
Trade Create Order Cancel Request
Create Order Cancel and Replace Request
Query Tickets Request
Others Query Symbol List
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3.Message Definition

All JSON keys and values are case sensitive unless there is an explicitly declared exemption.

Sever may send an ACK response message for all RESTful messages except the Login
message. It means the server has received the message from client and the client can expect
a result from the WebSocket connection.

Server to client RESTful Ack message upon a RESTful request:

JSON Key Required Value Type|Comment Value Example
MT Y string Must be “Ack” Ack
. The original message from the
ReferenceMsg Y object lient
clien

Whenever you receive a message from WebSocket, you should immediately respond an Ack
message to the server, it is defined like below.

Client to server WebSocket Ack message:

JSON Key Required Value Type|Comment Value Example
MT Y string Must be “Ack” Ack

Sometimes the server may send a “MsgAry” message to client which means it contains
multiple messages in the array, you should traverse through the whole array to process each
single message, each message in the array may be a different type of message.

JSON Key Required Value Type|Comment ‘Value Example
MT Y string Must be “MsgAry” MsgAry

object [{"MT": "Q", ...},
MsgAry Y One or more sub-messages .

array {"MT": "MD", ...}]
Example:

{||MT||: “MSgAry"’ IIMSgAry“: [{llMT“: llQIl, .“}, {IIMTII: IIMDII, '“}] }
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an
7\

TCNHAS

Yuanta Futures

This request is used only when advanced feature CA Login is enabled on the server.

When the server is configured to require client side signature, some REST

be failed/rejected with error {code : 120, desc : Signature is

this message to provide the signer ID and

requests may

required}, then you should use

the signature for the original raw request.

If the server doesn’t require client side signature, this request may be rejected with error

{code : 125, desc : Signature is not supported}.

JSON Key Required | Value Type |Comment |Va|ue Example
MT Y string Must be “SignedReq” SignedReq
\"MT\":\"Login\
"\"Userlnfo\":{\"
login\":\"
Original raw request in JSON [YUANTA_JAY\"\
rawReq v string text value format. " .
Password shall be hash with [password\":\"Pc
SHA256. iEhr7UVxGDbR
Please use API key password |YCQUBCHDbSIX
or the login user password. MXEKDffhD/0D
NKPTVg=\"}}
signerld Y string The ID of the signer USER1
password Y string Please use APl key password |plainpwd
or the login user password.
The base64 encoded signature,
the hash algorithm to generate
the signature must be SHA256.
To sign the raw login message:
signature Y string 1. Loadthe private key from
the account’s .pfx file.
2. Sign the login message
with SHA256 RSA.
3. Encode the signature with
BASE64

Sample:
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{
"MT": "SignedReq",

"rawReq":
"{\"MT\":\"Login\",\"UserInfo\":{\"login\":\"YUANTA_JAY\" \"password\":\"PciEhr7UVxGDbRYc
QUBCHbSIXMXEKDffhD/ODNKPTVg=\"}}",

"signerld": "YUANTA_JAY",
"password": "plainpwd",

"signature":
"FEoCabhtWIOAld+v/5s/I8PqydPgEYBaWr4D1QuRTeMt+MjpJOFVtMs7IxU+SEAG6ILczxYhvB
GGt3RtIfBdPbCrNfEE2Lk6IrE/u/7t0cnuxIQWrU4kNL9xxN89Dkd1dWKAWgOvKia2jRwpuy7/y
IwbgTuch3v768VSVyK16 MMrBI7Ny72BQSZA+cNdpXWqQJTgKoyp+b2Dea5drCwU7QCl4Ve
bQOuA"

}

Note: The token included in the response message is encrypted. To decrypt and get the
original session token:

1. Decode the token with BASE64
2. Load private key from the PKCS12 pfx file
3. Decrypt the decoded token with private key with "RSA/ECB/PKCS1Padding"
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3.1.2 WebSocket Login

Client may establish a WebSocket connection right after the RESTful login has succeeded
and send in a WebSocket login message as soon as possible. Server sends all updates to
client through the WebSocket connection.

JSON Key Required Value Type |[Comment Value Example
MT Y string Must be “Login” Login
Userlnfo Y

A2762E66B3424

. . The API Key you got from
= |login Y string ] 2A3B7C995E4E1
Yuanta Backoffice

C766ES8
. The password for the API
= |password |Y string PWD1
Key
The token from the|525197belb9c44
Tok Y string RESTful login response |c98a2aef5d39f66
message ce9

Sample:
{"MT":"Login","UserInfo":{"login":"A2762E66B34242A3B7C995E4E1C766E8","password":"
PWD1"},"Tok":"525197be1b9c44c98a2aef5d39f66ce9"}
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3.1.3 GetAccessServerinfo

Client may get a list of all access servers, then select the fastest one to connect for better
performance and experience.

You may switch to the same select server IP address for both RESTful and Websocket services.

JSON Key Required Value Type [Comment Value Example

Must be|GetAccessServer
“GetAccessServerinfo” |Info
The token from the|525197belb9c44
Tok Y string RESTful login response |c98a2aef5d39f66
message ce9

MT Y string

Sample:
{"MT":"GetAccessServerinfo","Tok":"a89ce83c86b74e65a682f3bcf5d708d0"}
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3.1.4 Echo

Client may send a message with customized payload to the server, and server echos all the
payloads back as soon as possible, for example, the customized payload is something like
"cur_time":"20240729-17:38:55.110" then client side can calculate the round trip time
precisely.

JSON Key Required Value Type [Comment Value Example
MT Y string Must be “Echo” Echo

The token from the|525197belb9c44
Tok Y string RESTful login response |c98a2aef5d39f66

message ce9

Customized payload that|"SendTime":"202
WhateverKey [N anything will be echo back from |40729-

the server. 17:38:55.110"
Sample:

{"MT":"Echo","Tok":"a89ce83c86b74e65a682f3bcf5d708d0","SendTime":"20240729-
17:38:55.110"}
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3.1.5 TransferCert

This request is used only when advanced feature CA Login is enabled on the server.

Client can transfer the certificate from one device to another device by calling TransferCert
and ImportCert. By default the server only holds the certificate for 10 minutes.

JSON Key Required | Value Type |Comment Value Example
MT Y string Must be “TransferCert”. TransferCert
525197belb9c44

. The token from the RESTful
Tok Y string . €98a2aef5d39f66
login response message. e

login Y string Transferring whose certificate. |USER1

. The password to retrieve the
transfer_pwd |Y string . PWD1
certificate later.

) The base64 encoded
cert_b64 Y string » XXYYZZ
certificate.

Sample:
{"MT":"TransferCert","Tok":"A2762E66B34242A3B7C995E4E1C766E8","login":"USER1","trans
fer_pwd":"PWD1","cert_b64":"XXYYZZ"}
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3.1.6 ImportCert

This request is used only when advanced feature CA Login is enabled on the server.

Client can transfer the certificate from one device to another device by calling TransferCert
and ImportCert. By default the server only holds the certificate for 10 minutes.

JSON Key Required Value Type [Comment Value Example
MT Y string Must be “ImportCert”.  |ImportCert
. . Transferring whose
login Y string . USER1
certificate.

. The password to retrieve
transfer_pwd |Y string . PWD1
the certificate later.

Sample: {"MT":"ImportCert","login":"USER1","transfer_pwd":"PWD1"}
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Clients can query basic account information via sending a GetAcctinfo request.

JSON Key Required |Value Type |Comment Value Example
MT Y string Must be “GetAcctinfo” GetAcctinfo
. The token from the RESTful 525197belb9c44c9

Tok Y string )

login response message 8a2aef5d39f66ce9
Userinfo

) . Which account you want to

=> login Y string USER1

query
Sample:

{“MT”:"GetAcctinfo”,”Tok”:”525197be1b9c44c98a2aef5d39f66ce9”,"Userinfo":{"login":"US

ER1"}}

If everything is correct then the server will respond with a message including the following

information.
JSON Key Required |Value Type |Comment Value Example
MT Y string Must be “GetAcctinfo” GetAcctinfo
login Y string Who sent the query request |USER1
. The token from the RESTful [525197belb9c44c9
Tok Y string .
login response message 8a2aef5d39f66ce9
If this object is missing,
. then it means the account
LinkedAccts . .
doesn’t link with other
N account.
. . The Logon account category
=> LoginCate int . 0
setting
=> Login string The linked account name USER2
AcctSetting
View only or not, view only
=>» [viewOnly Y bool account cannot place any |false

order
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= LigdMrgnRt |Y double Liquidation margin ratio 0.01
= | method Y string Standard RESTful method |PUT
=>»|enable Y int Account enabled or not 1
= mntnMrgnrt Y double Maintenance margin Ratio |0.02
=>|lastOrdld Y int The last order’s ID 1234
> minQtyOnOr v - The re.quired minimum 1
dEntry quantity for a new order
= ImrgnRt Y double Initial margin ratio 0.04
=>»|Credit Y bool Is it a credit account or not |[false
=> [Login Y string The account name USER123
AcctVal
3 ldaycumaty |y it Cumulated quantity of 10000
today
= depoDraw Y double Deposit/withdraw value 0
=>»|numTickets |Y int Number of tickets 1
=> bodBal Y double BOD Balance 1.23E10
=>|clsPL Y double Closed P&L -197.5145
= method Y string Standard RESTful method |PUT
= mntnMrgn Y double Maintenance margin 3624553.565
=»|Commission |Y double Commission 0
=>» Ligdmrgn Y double Liquidation Margin 1812276.55285
=>|Bal Y double Account’s current balance |1.0045E10
=>login Y string This account info belongs to USER1
The Logon account name
=>|rqdMrgn Y double Required Margin 751255.15551
CfgCommon
> erExecMod string POSITION or TICKET mode |POSITION
=>|srvTz Y int Server’s time zone -240
= |srvCurTime Y string Server’s current time 20181019-04:40:57
Userinfo
=>»|Login Y string The acc-:ount which USER1
subscribe
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) i The account’s previously
Profile Y string

saved profile

Sample:
{"LinkedAccts":[{"loginCate":0,"login":"USER1"},{"loginCate":0,"login":"USER2"}],"Tok":"4ecf
3ccc793e4d60a7e97b05e47f9990","AcctSetting":{"viewonly":false,"ligdMrgnRt":0,"method":
"PUT","enable":1,"mntnMrgnRt":1,"lastOrdld":26,"minQtyOnOrdEntry":1,"mrgnRt":1,"credit":t
rue,"login":"USER1"},"AcctVal":{"dayCumQty":40000,"depoDraw":0,"numTickets":4,"bodBal"
:1.0E9,"cIsPL":0,"method":"PUT","mntnMrgn":41150.296963549,"commission":0,"ligdMrgn":
0,"bal":1.0E9,"login":"USER1","rqdMrgn":41150.296963549},"MT":"GetAcctInfo","CfgCommo
n":{"srvExecMode":"POSITION","srvTz":-420,"srvCurTime":"20181026-
02:59:21"},"UserInfo":{"login":"USER1"},"Login":"USER1", "Profile":null }
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Client can query basic symbol information by sending a SymListReq request.

JSON Key Required |Value Type |Comment Value Example
MT Y string Must be “SymListReq”
. The token from the RESTful (525197belb9c44c9
TOK Y string .
login response message 8a2aef5d39f66ce9
Sample:

{"MT":"SymListReq","Tok":"525197bel1b9c44c98a2aef5d39f66ce9"}

If everything is correct then the server will respond with a message including the following

information.
JSON Key Required |Value Type |Comment Value Example
MT Y string Must be “SymListReq” SymlListReq
Login Y string Who sent the query request |USER1
) The token from the RESTful |525197belb9c44c9
TOK Y string .
login response message 8a2aef5d39f66ce9
CfgSymAry Y The symbol array setting
Only the forward have this
= [fwd N y
setting
= dec N int The forward decimal setting |8
The fx symbol decimal
=>|qtyDec Y int ) Y 3
setting
=>» |bodBid Y double The BOD bid price 0.9288
. The symbol allow decimal
=>|dec Y int )
point
The server processing
method:
=>» Method Y string PUT = Update PUT
NEW = New
DEL = Delete
. The pip value point value
= Pip Y double )
0.0001 mean 1 pip
. Symbol,FX symbol must be
= Sym Y string . AUD/CAD
in “CUR1/CUR2” format
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= bodask Y double BOD Ask 0.92889

=>»|contractSz |N int the contract size value, 1

The symbol asset type:
3=FX

= type Y int 3
vp 7 =CFD

5 = Metal

Sample:

{"Tok":"663ff6bd8250474cb4785e5b24b15d33","CfgSymAry":[{"fwd":{"dec":8},"qtyDec":3,"b
0dBid":0.928819999999999,"dec":5,"method":"PUT","pip":4,"sym":"AUD/CAD","bodAsk":0.9
28899999999999,"type":3},......,{"qtyDec":0,"bodBid":2894.36,"dec":2,"baseCCY":"USD","me
thod":"PUT","pip":1,"sym":"US500","bodAsk":2894.71,"contractSz":"1","type":7}],"MT":"SymlLi
stReq","Login":"USER1"}
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Client can query basic position information by sending a NetPosReq request.

JSON Key Required |Value Type |Comment Value Example
MT Y string Must be “NetPosReq” NetPosReq
. The token from the RESTful (525197belb9c44c9

TOK Y string .

login response message 8a2aef5d39f66ce9
Userlnfo

) ) Which account you want to

=> [login Y string USER2

query
Sample:

{"MT":"NetPosReq","Tok":"4bc668b3959b4125a38db3b8bab7bc57","Userinfo":{"login":"USE

R2"}}

If everything is correct then the server will respond with a message including the following

information.
JSON Key Required |Value Type |Comment Value Example
MT Y string Must be “NetPosReq” NetPosReq
Login Y string Who sent the query request |USER1
oK v string Th(-?_' token from the RESTful |525197belb9c44c9
login response message 8a2aef5d39f66ce9
PositionAry
=> sellDate string settle Date
= (clsPL Y double Close P&L 0
The server  processing
method:
=>» [Method Y string PUT = Update PUT
NEW = New
DEL = Delete
=>» [OpenAvgPx Y double All position avg price 0.94523
3 lsym v string FX symbol must be in AUD/CAD
“CUR1/CUR2” format
= gty Y double The symbol position value |2.1500-E7
=» Commission |Y double The symbol commission 0
=>secType Y string time in force, “
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1=GTC,
3=10C,
4=FOK
=>» |openRefPx double base ccy 1.296
Position type
1 =buy open
= Type int 2 =sell open 2
3 = buy close
4 = sell close
=> acct string The position account USER2
Userlnfo
) ) The account which
=>|Login string . USER2
subscribe
Sample

{"Tok":"525197belb9c44c98a2aef5d39f66ce9","MT":"NetPosReq","PositionAry":[{"settDate"
" "clsPL":0,"method":"PUT","openAvgPx":1.13527,"sym":"EUR/USD","qty":10000,"commissi
on":0,"secType":"","openRefPx":1,"type":2,"acct":"USER2"}],"UserInfo":{"login":"USER2"},"Log

in":"USER1"}
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3.3 Quote

3.3.1 Subscribe Quote Update

Client can query basic Quote information by sending a QReq request.

JSON Key Required |Value Type |Comment Value Example
MT Y string Must be "QReq" QReq
) The token from the RESTful |525197belb9c44c9
Tok Y string ]
login response message 8a2aef5d39f66ce9
QReq Y
Must be entered symbols,
= sym Y string support subscription of muti|AUD/CAD
symbols
= name N string The forward symbols EUR/USD
=>|secType [N string Must be “FORWARD” FORWARD
) The forward symbol
=>|tenor N string . ) ; 1w
subscribes this tenor price.

This option means to
subscribe or unsubscribe
=>|sub_type Y int symbol. 1
1 = subscribe

2 = unsubscribe

This option is the subscribe
quote type:

=>» [quote_type Y int 1=L1 2
2=12
3=L1+L2

Sample:

{"MT":"QReq","QReq":{"sym":["AUD/CAD" ,{"name":"EUR/USD","secType":"FORWARD","tenor"
M1W"}L,"USD/IPY"],"sub_type":1,"quote_type":1},"Tok":"525197belb9c44c98a2aef5d39f66ce
9”}

If everything is correct then the server will respond with a message including the following
information, and there are 2 types of quote update. One is quote update. The other is the
Market Depth quote update.

20
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JSON Key Required |Value Type |Comment Value Example
MT Y string Must be “Q” Q

Q Y L1 Quote update info

=>a Y double Ask price 0.929

= b Y double Bid price 0.92913

= s Y string symbol AUD/CAD
2>t Y string the quote update time 13138312295;52
= vDt N string the forward vale date 20181030

= tnr N string the forward tenor value 1w

= afp N double ask forward point 0.000382

= bfp N double bid forward point 0.000338
=>|sTp N string Must be "FORWARD" FORWARD
Sample:

{"Q":{"a":1.13279,"b":1.13275,"s":"EUR/USD","t":"20181116-
10:32:50.372"’"afp||zllll'llbfpll:IIII}’IIMTII:"QII}

{"Q":{"a":1.133451,"b":1.13337,"s":"EUR/USD","t":"20181116-

10:31:13.418","vDt":"20181127","tnr":"1W","afp":"0.000611","bfp":"0.00058","sTp":"FORWAR

D"}L,"MT":"Q"}

Market Depth quote update:

JSON Key Required |Value Type [Comment Value Example

MT Y string Must be “MD” MD

MD N

=>|a Y Ask price array
= p Y double Ask price 1.133411
s Y double the price qty value 1000
=>|fp N double ask forward point 0.000611
= m Y string The price MMID value BOA

= b Y Bid price array
=>p Y double Bid price 1.13333
>|s Y double the price qty value 50000

2
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=>|fp N double Bid forward point 0.00058
=2>|m Y string The price MMID value BOA

=>|s Y string symbol EUR/USD

=t Y string the quote update time

= |vDt N string the forward vale date

= tnr N string the forward tenor value

=>|sTP N string Must be "FORWARD"

Sample:

{"MT":"MD","MD":{"a":[{"p":1.13308,"aon":false,"s":50000,"m":"BOA"},{"p":1.13308,"aon":fals
e,"s":10000,"m":"BOA"}],"b":[{"p":1.13304,"aon":true,"s":1000000,"m":"BOAA-
AON"}{"p":1.13304,"aon"false,"s":50000,"m":"BOA"},{"p":1.13304, "aon":false,"s":10000,"m"
:"BOA"}],"s":"EUR/USD","t":"20181116-10:29:04.951"}}

{"MT":"MD","MD":{"a":[{"p":1.133411,"aon":false,"s":10000,"fp":"0.000611","m":"BOA"},{"p":1.
133411,"aon":false,"s":50000,"fp":"0.000611","m":"BOA"}],"b":[{"p":1.13333,"aon":false,"s":10
000,"fp":"0.00058","m":"BOA"},{"p":1.13333,"aon":false,"s":50000,"fp":"0.00058","m":"BOA"}],
"s":"EUR/USD","t":"20181116-10:31:00.472","vDt":"20181127","tnr":"1W","sTp":"FORWARD"}}

22
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3.3.2 Subscribe Chart History

Client can query basic Chart information by sending a ChartHisReq request.

JSON Key Required |Value Type [Comment Value Example
MT Y string Must be “ChartHisReq” ChartHisReq
. The token from the RESTful |525197belb9c44c9
TOK Y string .
login response message 8a2aef5d39f66ce9

ChartHisReq Y

) Symbol,FX symbol must be in
=> Sym Y string EUR/USD
“CUR1/CUR2” format
The chart data type:
= (Type Y int 0=daily, 1
1l=minute
>|Days v it how man.y days data before 5
the "endTime"
your own unique ID to identify
> reqid v it th‘is reque?t, number only., it1
will be in the returning
message.
To (ending at) what
= lendTime Y string time(GMTO, YYYYMMDD-
HH:MM:SS). 20181019-15:51:45
To group N records to one
record, e.g. consolidate N
= groupSize |N int minute bars to 1 bar.5
Currently it only works when
Type = 1 (minute)
Sample

{"MT":"ChartHisReq","ChartHisReq":{"sym":"EUR/USD","type":1,"days":2,"reqld":1,"endTime"
:"20181019-15:51:45", “groupSize”:5 },"Tok":"73bbc3f43c¢63450cb3b0837188af4c”}

If everything is correct then the server will respond with a message including the following
information:

23
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JSON Key Required |Value Type [Comment ‘Value Example

oK v string The‘ token from the RESTful |5a34f70edafb46cd9
login response message 9d3f326c57eb9%aa

ChartDataAry |Y

=>|c Y double Close price 1.13429

>t Y string Time 2018-10-26 11:36:00

> d\% Y int volume 0

= h Y double High price 1.13455

=> | Y double Low price 1.13429

=0 Y double open 1.134505

ChartHisReq Y

Symbol,FX symbol must be in

= symbol Y string “CUR1/CUR2” format EUR/USD
> ldays v string how manY days data before 5
the "endTime"
To (ending at) what time
= |lendTime Y string (GMTO, YYYYMMDD-{20181026-19:38:52
HH:MM:SS)
The chart data type:
=> |type Y int 0=daily, 1
1=minute
= reqld Y int the request ID that subscribes |1
Sample:

{"Tok":"5a34f70edafb46cd99d3f326c57eb9aa","ChartDataAry":[{"c":1.13429,"t":"2018-10-

26 11:36:00","v":0,"h":1.13455,"":1.13429,"0":1.134505},......... {"c":1.135925,"t":"2018-10-25
17:54:00","v":0,"h":1.13606,"1":1.13588,"0":1.13605}],"ChartHisReq":{"sym":"EUR/USD","days
"."2" "endTime":"20181026-19:38:52","type":"1","reqld":"1"}}
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Client can query open order (pending order) information by sending an OpenOrdReq request.

JSON Key Required |Value Type |[Comment Value Example
MT Y string must be “OpenOrdReq” OpenOrdReq
. The token from the RESTful 525197belb9c44c9

TOK Y string .

login response message 8a2aef5d39f66ce9
Userinfo Y

) ) Which account you want to

=> [Login Y string USER1

query.
Sample

{"MT":"OpenOrdReq","Tok":"74beal308a254fc2821a8a1384cea892","UserInfo":{"login":"US

ER1"}}

If everything is correct then the server will respond with a message including the following

information,
JSON Key Required |Value Type |Comment Value Example
MT Y string must be " OpenOrdReq " OpenOrdReq
Login Y string Who sent the query request |USER1
. The token from the RESTful 525197belb9c44c9

Tok Y string ]

login response message 8a2aef5d39f66ce9
OpenOrdAry Y

Yuanta Ticket

Type O=to open,
=> tktType Y string vp P 0

1=to close,

-1=not available
= [ftxClOrdld Y string Yuanta close order ID USER1:USER2:20
=> [txTime string Transact Time 20181025-02:22:56

Execlnst,

. “G” = All or none — AON,
=> |execlnst Y string " u
u” or empty = means
allowing partial fill.

25




an
7\

TCNHAS

Yuanta Futures

sym

string

FX symbol must be in
“CUR1/CUR2” format

AUD/CAD

PX

string

The trade prices.

if the type =1, the px should
be “0”

If the type =U, the px is mean
the Upper Limit price

0.2

ordUser

string

The order User

USER1

ordQty

string

The amount requested to
trade.

10000000

secType

string

security type option:
FOR =Forex.
FORWARD =Forward

FOR

tktld

string

The ticket ID

tif

string

Time in Force
1=GTC,
3=10C,
4=FOK

clOrdld

string

Close Order ID

20

OrgClOrdid

string

Yuanta Org close Order ID

USER1:USER2:20

=>|sl

string

Stop Loss

0

tag

string

The order Comment tag. If
trade by webtrader, the
default value is “XCLOUD6"”

XCLOUDG6

execType

string

ExecNew ='0',
ExecPartialfill = '1',
ExecFill = '2',
ExecDoneforDay = '3,
ExecCanceled ='4',
ExecReplace ='5/,
ExecPendingCancel = '6',
ExecStopped ='7',
ExecRejected = '8,
ExecSuspended ='9',
ExecPendingNew ="A',

26




an
7\

TCNHAS

Yuanta Futures

ExecCalculated ='B',
ExecExpired ='C',
ExecRestated = 'D',
ExecPendingReplace ="E',
ExecTrade ='F',
ExecTradeCorrect ='G',
ExecTradeCancel = 'H',
ExecOrderStatus ="I',
ExecAllocation =)',
ExecDistribution = 'K

Order status

. O=open,
=>|ordstatus string . 0
1=partially closed,
2=closed
. . 1=BUY
= side string 1
2=SELL
. The amount remaining —
= lvQty string . 0
always 0 for a fill.
=>»|method string Must be “PUT” PUT
. execution destination
=> |execDst string ) INTX
The default value is “INTX”
= execld string Same as the order ID USER1:USER2:20
=> [avgPx string Rate on the trade. 0.2
=>|tp string Take profit 0
The amount that’s been
=> (filledQty string done, equal to the quantity |0
on afill.
=>»|acct string The order trade account USER2
order type,
1=Market,
=> [ordtype string 2=Limit, 2
3=Stop,
U=Threshold
=> [refTktld string Yuanta Reference Ticket No. (20
price 2, when the type=U,
=> [stoppx string the px2 mean the Lower|0

Limit price
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ftxClOrdIdFil . YUANTA CL ORDER ID
> Y string USER1:USER2:20
INo FILL
NO:
The amount that’s been
= cumQty Y string done, equal to the quantity |100000
on a fill.
Userlnfo Y
. . The Open order info belongs
=>»Login Y string ] USER2
to this account

Sample:

{"Tok":"9d99ea011ab4423bb6772938842af7fb","OpenOrdAry":[{"ftxClOrdld":"USER1:USER
2:20","tickType":"0","txTime":"20181025-
02:22:56","execlnst":"u","ftxOrgClOrdld":"USER1:USER2:20", "ftxRefTickNo":"20","sym":"AUD/
CAD","px":"0.200000000000000","secType":"FOR","type":"2","ftxTickNo":"20","tif":"1","clOrdId
":"20","sI":"0.0","tag":"YUANTA","execType":"0","orgUser":"AUTOTESTO01","side":"1","IvQty":"100
00.00000000","method":"PUT","px2":"0.0","execDst":"INTX","execld":"USER1:USER2:20","avg
Px":"0.200000000000000","qty":"10000.00000000","tp":"0.0","filledQty":".00000000","user":"
USER1","acct":"AUTOTESTO02","ftxClOrdIdFillNo":"AUTOTESTO1:AUTOTEST02:20:0:(null)","ord
status":"0"}],"MT":"OpenOrdReq","UserInfo":{"login":"USER2"},"Login":"USER1"}
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Client can query Ticket Request information by sending a GetTickets request.

After successfully logging in via WebSocket, you only need to query ticket request once. If a new
order is generated, the system will automatically push it, eliminating the need for manual
guerying again. Unless you need to query records from before login.

JSON Key Required |Value Type |Comment Value Example
MT Y string Must be “GetTickets” GetTickets
oK v string The token from the RESTful (525197belb9c44c9
login response message 8a2aef5d39f66ce9
inclo v string Include open tickets. winclOo™t
inc inc ‘true
P It should be true or false P
. string Include close tickets. .
inclCls Y "inclCls":false
It should be true or false
int 2024/10/27 00:22:0
clsFrom Y It should be the begin date /10/
int 2024/10/29 00:22:0
clsTo Y It should be the end date /10/
Sample:

{"UserInfo":{"login":"USER1"},"MT":"GetTickets","Tok":"955bc94295ea43a481ca5713590b6a
3f","GetTickets":{"inclOp":true,"inclCls":false,"clsFrom":"2024/10/27
00:22:00","clsTo":"2024/10/29 23:20:00"}}

If everything is correct then the server will respond with a message including the following
information

JSON Key Required |Value Type |Comment Value Example
MT Y string Must be “GetTickets” GetTickets
Login Y string Who sent the query request |USER1
. The token from the RESTful [98005fc46cc149a38
TOK Y string ]
login response message 06d3950d849de8f
GetTickets
=>inclOp bool Include open tickets or not [true
=>»|inclCls Y bool Include close tickets or not [false
Closed tickets from what
. . . 2024/10/27 00:22:0
=>|clsFrom Y string time, Format is “YYY/MM/DD 0
hh:mm:ss”
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Closed tickets to what time,
. . 2024/10/29 00:22:0
=>|clsTo Y string Format is  “YYY/MM/DD 0
hh:mm:ss”
NetTicketAry |Y
. . 1 or B =BUY
=>»Side Y string S
2 or S=SELL
= |method Y string Must be “PUT"” PUT
= |cmsn Y double commission for ticket open |0
optional, conversion rate for
=>|clsCnvRt Y double P 0
clsPx
= opQty Y double remaining open quantity 3000
FX symbol must be in
=2 |sym Y string » Y ” EUR/USD
CUR1/CUR2” format
=> clsPx Y double optional, closing price 0
= lopCnvRt Y double conversion rate for opPx 1
optional, how much has
=> clsQty Y double
been closed
=> [opPx Y double open price 1.1370
. The Ticket info belongs this
=>|acct Y string USER1
account
Order status
O=open,
= status Y int P ) 0
1=partially closed,
2=closed
TicketSummary .
string
=>» [openPL Y int -1280
. The accumulated swap up
= [swap Y int . 3.2
till now
=>|SL Y int
=>» [commission |Y int -1092.18
=>|closedPL Y int 1280
=> TP Y int
Sample:
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{"Tok":"98005fc46cc149a3806d3950d849de8f","GetTickets":{"clsTo":"2023/06/27","inclCls":
true,"inclOp":false,"clsFrom":"2023/03/25"},"MT":"GetTickets","TicketAry":[{"side":"B","clsPL"
:386.2799999999999, "method":"DEL","opQty":0,"swap":0,"clsTm":"2023/04/13-
11:47:45","sym":"AUD/CAD","cIsCmsn":-
670.899999999999,"tktld":"1417","opTm":"2023/04/12-14:36:28","subld":"-
2","opCmsn":0,"clsCnvRt":1.34359,"clsPx":0.90142,"opCnvRt":1.34597,"clsQty":100000,"op
Px":0.896229999999999,"user":"TWS_XCLOUDG6","acct":"USER1","TicketSummary":{"openP
L":0,"swap":0,"SL":0,"commission":-
1336.76,"closedPL":386.2799999999999,"TP":0},"status":2},{"side":"B","cIsPL":769.57,"meth
od":"DEL","opQty":0,"swap":0,"clsTm":"2023/04/13-11:47:48","sym":"AUD/CAD","clsCmsn":-
1341.8,"tktld":"1416","opTm":"2023/04/12-14:35:34","subld":"-
2","opCmsn":0,"clsCnvRt":1.343599999999999,"clsPx":0.90142,"opCnvRt":1.34593,"clsQty"
:200000,"opPx":0.896249999999999, "user":"TWS_XCLOUD6","acct":"USER1","TicketSumma
ry":{"openPL":0,"swap":0,"SL":0,"commission":-
2673.59,"closedPL":769.57,"TP":0},"status":2}],"UserInfo":{"login":"USER1"},"Login":"USER1",
"ReceivedTime":102483646863369}
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JSON Key

Required

Value Type

Comment

Value Example

MT

Y

string

Must be “OrdReq”

OrdReq

TOK

Y

string

The token from the RESTful
login response message

525197belb9c44c9
8a2aef5d39f66ce9

OrdReq

=>|acct

string

The Trade account name

USER1

= sym

string

Symbol. FX/Meatal symbols
must be in “CUR1/CUR2”
format

EUR/USD

= secType

string

security type option:

FOR - this order is for forex
trade

FORWARD - this order is for
forward trade.

FORWARD

=>side

string

1=BUY
2=SELL

=> gty

string

Order quantity

10000

string

The trade price.

if the type =1, the px should
be “0”

If type = U, px shall be set as
expected stop loss value.

=> type

string

order type,
1=Market,
2=Limit,
3=Stop
U=Threshold

string

Time in Force
1=GTC,
3=I0¢C,
4=FOK

sl

string

Stop loss price

VW

tp

string

Take profit price
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. execution destination
=>» |execDst string . INTX
The default value is “INTX”
= minQty stirng The account min quantity |0
Stop price, when type=3,
=> |stopPx string then the order uses this|0
price to trade
=> (qtyRsrv string order quantity reserved 0
=>» |maxShow string Max show 50000
=>» execBrk string Execution broker
“G” =Allor none — AON,
=> |execlnst string “u” or empty = means |“Uu”
allowing partial fill.
price 2, when type = U, px2
=> [px2 string shall be set as expected take |“0”
profit value.
= txTime string The order transaction time 20180931~
21:24:31.488
= handlinst string HandlInst 1
= prNAgc string Order principal Agency true
Slippage, only Limit order
=> slpg string support it. 0
(Not work)
The Ticket Type:
. O=open
=> tktType string 0
1=close
-1=not available
=> [tktNo string The ticket#ID 0
3 lrefTktNo string Wher'1 ticket tyPe is close,
then it's the ref ticket ID.
If the secType=FORWARD,
=> settDate string need to send the settlement [20180919
date to server.
=>» [comment string Human readable comment [Thisisa comment.
Sample:
{
"MT": "OrdReq",
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"OrdReq": {
"acct": " USER_1001",
"sym": "EUR/USD",
"secType": "FOR",
"side": "1",
"gty": "1",
"px":"0.888",
"type": "2",
"tif": "1",
"sI": "0",
"tp": "0",
"execDst": "INTX",
"minQty": "0",
"stopPx": "0",
"qtyRsrv": "0",
"maxShow": "50000",
"execBrk": "",
"execlnst": "",
"px2": "0",
"txTime": "20210715-3:24:59.811",
"handlInst": "1",
"prnAgc": "true",
"slpg": "0",
"tktType": "0",
"tktNo": "0",
"refTktNo": "0",
"comment": "Your comment for this order"
2
"Tok": "0f9211a3466f4fd187b0dd2f87ce5b84"

}

If everything is correct then the server will respond 3 message which is defined as the
following. These 3 messages are the Enter execution Report, Order ACK message and Order
Trade Result message.
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[REST.POST:

W £ Reference\lcz { Tok Of9 11a-466t4fd18 ’b0dd2£87 ce)bq-l "MT":"OrdReq","OrdReq": { tktT\pe "0"."txTime":

" "sym":"EUR/USD -4 "px":"0.888", : 5 "maxShow": \0000 R Y et Iy
"279" "execBrk":"", : prm\gc o rue”,"pxl":"()'[" J"execDst":"INTX" "qty":"
e FORTE‘( TINA"," "MT":"Ack"}

ExecRp","OrdInfo":{ "fitxC 1()1\1 d":"","txTime":" 0715-03:40:32","execIn ""EUR/USD"."p
PORTE 1! 3 "FOR","fixTick qNo":""."origOrdUser":"" "tk refPx":"","tif":"1" "cl
" "or1gClOrdId" 0 ‘,‘tag \( ORD.USER FORTEX TINA" :‘:llCC}" " e A", ordSmtu
1", "vQty":" m:{hod X cumQty TSeqNo”:"" "instTy, ' "lastQty":""."avgP
filledQty":"","acct F()RTE\ TIN X‘. ordType":"2' ‘1'&1'1‘}6.1(‘.‘ "stopPx":" ClOm J* 1INo":""}."Login":"FC )RTE\ TINA"}

Note: If server side is configured to require client side signature, using this message to place
order may be failed on error {code: 120, desc: Signature is required}, please use message
SignedReq and fill the ‘rawReq’ with this message.

Enter Execution Report:

JSON Key Required Value Type |[Comment Value Example
MT Y string Must be “ExecRp” ExecRp

string Execution Report, the tag is
ExecRp Y null

always is null

The original message from

OrdInfo .
the client
= [ftxClOrdId |Y string Yuanta close order ID “
string Yuanta Ticket
Type O=to open,
=> tktType Y vp P -1
1=to close,
-1=not available
=> [txTime Y string TransactTime 20181022-03:18:41
string “G” = All or none — AON,
= |execlnst |Y “u” or empty |u
= means
allowing partial fill.
string FX symbol must be in
= sym Y EUR/USD
“CUR1/CUR2” format
double The trade prices.
if the type =1, the px should
=> [px Y be “0” 0
If the type =U, the px means
the Upper Limit price
string logon to Trade Server
=>» |orduser Y TWS_USER2
Account
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string The amount requested to
=> lordQty Y 10000
trade.
string security type option:
=>secType Y FOR =Forex. 10000
FORWARD =Forward
ftxTickExec string YuantaTicketExecutionSegN |,
> SeqNo 0
=>» orgOrdUser|Y string Yuanta order orig User “
=>|tktld N string Yuanta Ticket No “
=> [refPx N double Yuanta reference Price “w
string Time in Force
=> |tif Y 1=GTC, 1
3=10C,
4=FOK
=>clOrdid Y string Closer Order ID 883
= OrgClOrdId|N string Yuanta Org close Order ID |’
string If the secType=FORWARD,
=>settDate [N need to send the settlement |""
date to server.
= execBrk N string Execution broker
=> sl Y string Stop Loss
string The order Comment tag. If
=> tag N trade by webtrader, the(XCLOUDG6
default value is “XCLOUD6”
string ExecNew ="'0',
ExecPartialfill = '1',
ExecfFill = '2',
ExecDoneforDay = '3,
ExecCanceled ='4',
ExecReplace = '5/,
= lexecType [N ExecPendingCancel = '6', “

ExecStopped ='7,
ExecRejected = '8,
ExecSuspended ='9',
ExecPendingNew ='A’,
ExecCalculated = 'B’,
ExecExpired = 'C,
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ExecRestated = 'D',
ExecPendingReplace ="E',
ExecTrade ='F',
ExecTradeCorrect ='G',
ExecTradeCancel = 'H',
ExecOrderStatus ="I',
ExecAllocation =)',
ExecDistribution = 'K/,

string Order status
O=open,
=>|ordStatus  |Y ] 0
1=partially closed,
2=closed
. string 1=BUY
=>|side Y 1
2=SELL
strin The amount remaining —
=>|IvQty N & . & T
always 0 for afill.
string The server processing
method:
= method Y PUT = Update PUT
NEW = New
DEL = Delete
=> lastPx N string The price for this execution. [’
string The amount that’s been
=> [cumQty N done, equal to the quantity|0
on a fill.
string price 2, when the type=U,
=> (Px2 Y the px2 means the Lower |0
Limit price
string execution destination
=>|execDst  |Y . INTX
The default value is “INTX”
=> |execld string Same as OrderlD. “
=> fillSegNo  |Y string OrderFillSegno “
=>»linstType |Y string OrderlinstType “
string Amount traded for this|,,
=> lastQty N .
execution
= avgpx N string Rate on the trade. “
=>|tp Y string Take profit 0
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string The amount that’s been
= filledQty |Y done, equal to the quantity|“”
on a fill.
=> [acct Y string Trade Account USER1
string order type,
1=Market,
=> ordType Y 2=Limit, 1
3=Stop,
U=Threshold
=> [refTktld N string Yuanta Reference Ticket No. [’
= stoppx Y string Stop price 0
Login Y string The trade account name USER1
Sample:
{
"ExecRp": null,
"MT": "ExecRp",
"OrdInfo™:
{ "ftxClOrdId":
"tickType": "-1",

"txTime": "20181022-03:18:41",
"execlnst": "u",
"ftxOrgClOrdid": "",
"ftxRefTickNo": "",
"sym": "EUR/USD",
"px": "0.008",
"secType": "FOR",
"ftxTickExecSegNo": "",
"type": "2",
"ftxTickNo": "",
"refPx":"",

"tif": "1",

"clOrdld": "883",
"settDate": "",
"execBrk": "",

"s|":"0",

"tag": "XCLOUDS",

"execType": "",
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"orgUser": "",
"side": "1",
"lvQty": ",
"method": "NEW",
"lastPx": "",
"cumQty": "0",
"px2":"0",
"execDst": "INTX",
"execld": "",
"fillSeqNo": "",
"instType": "",
"lastQty": "",
"avgPx": ",

"gty": "10000.0",
"tp": "0",
"filledQty": "",
"user": "TWS_USER2",
"acct": "USER1",

"stopPx": "",
"ftxClOrdIdFilINo": "",

"Status": lloll

b

"Login": "USER1"

}

Order ACK Execution Report
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JSON Key Required (Value Type |Comment Value Example
MT Y string Must be “ExecRp”” ExecRp
string Execution Report, the tag is
ExecRp Y . Null
always is null
strin The original message from
OrdInfo & ) & &
the client
Login N string The Trade account USER1
Sample:

{"ExecRp":null,"MT":"ExecRp",”OrdInfo":{"ftxClOrdld":"","tickType":"-1","txTime":"20181217-
06:16:37","execlnst":"u","ftxOrgClOrdId":"","ftxRefTickNo":"","sym":"EUR/USD","px":"0","secTy
pe":"FOR","ftxTickExecSeqNo":"","type":"1","ftxTickNo":"","refPx":"","tif":"1","clOrdld":"921","se
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ttDate":"","execBrk":"","s|":"0","tag":"XCLOUDG", "execType":"","orgUser":"","side":"2","IvQty":"",
"method":"NEW","lastPx":"","cumQty":"0","px2":"0","execDst":"INTX","execld":"","fillSeqNo":"",
"instType":"","lastQty":"","avgPx":"","qty":"10000.0","tp":"0", "filledQty":"","user":"TWS_USER2",
"acct":"CROTT_TEST","stopPx":"","ftxClOrdIdFillNo":"","status":"0"}, "Login":"USER1"}

Order Trade Result Execution Report:

Reject Execution Report

JSON Key Required (Value Type |Comment Value Example
MT Y string Must be “ExecRp” ExecRp
ExecRp Y string
= txTime Y string Transact Time 20181028-18:41:17
string FX symbol must be in
=>|sym Y “CUR1/CUR2” format, for|EUR/ISD
example: USD/JPY.
double The trade prices.
if the type =1, the px should
=>|px Y be “0” 0
If the type =U, the px means
the Upper Limit price
=>» |orduser Y string The order user TWS_DEMO
strin The amount requested to
=> lordQty N & g
trade.
string security type option, Default
is FOR
9 SeCType Y “wn
FOR =Forex.
FORWARD =Forward
=> OrdId Y string Order ID 869
=>» orgOrdUser|Y string Yuanta order orig User “
string Ticket ID, same as the order
=> (tktld Y . 869
id
=>|ClOrdld Y string Close order ID 869
=>» orgClordid |Y string Same as order ID “
string the settlement date to
=>|settDate |N "
server.
Commissio double o
> 4 Commission 0
n
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>

execType

string

ExecNew ="'0',
ExecPartialfill = '1',
ExecFill = '2',
ExecDoneforDay = '3,
ExecCanceled ='4',
ExecReplace ='5',
ExecPendingCancel = '6',
ExecStopped ='7',
ExecRejected = '8,
ExecSuspended ='9',
ExecPendingNew = 'A’,
ExecCalculated = 'B’,
ExecExpired = 'C',
ExecRestated = 'D',
ExecPendingReplace ='E',
ExecTrade = 'F',
ExecTradeCorrect ='G',
ExecTradeCancel = 'H',
ExecOrderStatus ="I',
ExecAllocation ='J',
ExecDistribution = 'K',

2>

ordStatus

string

Order Status

side

string

Trade side
1=BUY
2=SELL

IvQty

double

The amount remaining —
always 0 for a fill.

10000

method

string

The server processing
method:

PUT = Update

NEW = New

DEL = Delete

NEW

lastPx

double

The price for this execution.

cumQty

double

The amount that’s been
done, equal to the quantity
on a fill.

Errinfo
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= |code Y string Code to identify reason: 108
= desc Y string The err detail message Incorrect To Open
Or To Close
= execld Y string Trade server execute ID 1540777277
3 |lastaty v double Amouth traded for this 0
execution
= avgPx Y double Rate on the trade. 0
=>»|convRate Y double Conversion Rate 0
=>» acct Y string Trade Account USER1
string order type,
1 = Market,
=>|ordType |Y 2 = Limit, 2
3 =Stop
U =Threshold
=> | refTktID Y string Reference ticket ID, “ow
double Stop price, when eh type=3,
=> |stopPx Y then the order uses this |0
price to trade
OrdInfo Y
=> (clOrdID Y string Same as Order ID 869
string The server processing
method:
=>»|method Y PUT = Update DEL
NEW = New
DEL = Delete
=>»acct Y string The Trade account USER1
Login Y string The Trade account USER1
Sample:

{"ExecRp":{"txTime":"20181028-
18:41:17","sym":"EUR/USD","px":0,"ordUser":"TWS_DEMO?2","ordQty":0,"ordId":"869","tktId":"
" "clOrdId":"869","ordStat":8,"settDate":"","commission":0,"secType":0,"execType":"8","IvQty":
10000,"orgUser":"","side":2,"method":"NEW","lastPx":0,"cumQty":0,"orgClOrdId":"","Errinfo":{
"code":108,"desc":"Incorrect To Open Or To
Close"},"execld":"1540777277","lastQty":0,"avgPx":0,"convRate":0,"acct":"USER1","ordType":
"2" "refTktld":"","stopPx":0},"MT":"ExecRp","OrdInfo":{"clOrdld":"869","method":"DEL","acct":"
USER1"},"Login":"USER1"}
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If the order is filled. the server will response the account update info to client.

JSON Key Required [Value Type |Comment Value Example
MT Y string Must be “ExecRp”” ExecRp
AcctVal
> dayCumQt v double Total transaction qty on that 10000
y day
=>» depoDraw Y double Deposit/ withdraw value 0
=>» [unmTickets|Y double The number of the tickets |1
=>» bodBal Y double BOD Balance 1.23E10
=>(clsPL Y double Close P&L -197.5145
=>»|method Y String Always be “PUT” PUT
= mntnMrgn |Y double Maint. Margin 3624553.565
> Commissio double Commission 0
n
= |Ligdmrgn Y double Liqudation Margin 1812276.55285
=> Bal Y double Balance 1.0045E10
=> [Login Y string The Trade account name USER1
=>rqdMrgn Y double Required Margin 751255.15551
ExecRp Y
=> [txTime Y string TransactTime 20181024-23:15:23
string FX symbol must be in
= [sym Y “CUR1/CUR2” format, for|EUR/USD
example: USD/JPY.
double The trade prices.
string type =1, the px should
=> [px Y be “0” double 0
If the type =U, the px means
the Upper Limit price.
=>» ordUser Y string Logon Trade server account [TWS_USER2
3 lordagy v double The amount requested to 0
trade.
string security type option,Default
=>|secType Y is FOR 0
FOR =Forex.
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FORWARD =Forward

ordld

string

Order ID

842

origOrdUse
r

=<

string

The order user

tktld

string

Ticket ID

842

clordid

string

Same as Order ID

842

orgClOrdld

string

YUANTAORIGCLORDERID:

on

settDate

< <[ <[=<

string

Settlement Date

20181024

AR AR AR L 7

commissio
n

double

Commission
this execution.

h d f
charge oro

>

execType

string

ExecNew ="0',
ExecPartialfill = '1',
ExeckFill = '2',
ExecDoneforDay = '3,
ExecCanceled ='4',
ExecReplace ='5',
ExecPendingCancel = '6/,
ExecStopped = '7,
ExecRejected = '8,
ExecSuspended ='9',
ExecPendingNew ="A',
ExecCalculated = 'B',
ExecExpired = 'C',
ExecRestated = 'D',
ExecPendingReplace ='E',
ExecTrade ='F',
ExecTradeCorrect = 'G',
ExecTradeCancel = 'H',
ExecOrderStatus ='I',

4

ordStatus

string

O=open,
1=partially closed,
2=closed

side

string

1 =Buy
2 =Sell

IvQty

string

The amount remaining —
always 0 for a fill.

method

string

refer to name space Method

NEW
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=> lastpx Y double The price for this execution. |1.14134
double The amount that’s been
= [cumQty Y done, equal to the quantity|10000
on afill.
=> |execld Y string The trade order id TWS_USER2:USERL:
842_15404481231
3 llastaty v double Amouth traded for this 10000
execution.
=> [avgpx Y double Rate on the trade.
=>»|convrate |Y double Conversion Rate 1
=> [acct Y string the trade account name USER1
string order type,
1=Market,
=>|ordType |Y 2=Limit, 1
3=Stop
U=Threshold
=> refTktld Y string Reference ticket ID 842
double Stop price, when eh type=3,
= stopPx Y then the order use this price |0
to trade
Orderinfo
=> (clOrdid Y string Closed Order ID
= method Y string refer to name space Method|DEL
=> [acct Y string The Trade Account USER1
PositionAry Y
= settDate |N string Settlement Date “
=>(clsPL Y string Closed P&L 0
Slcisrefex N string the close conversion rate to
usD
=>» | method string refer to namespace Method |PUT
=>» lopenAvgPx Y double the open average price 1.14134
string FX symbol must be in
= sym Y “CUR1/CUR2” format, for|EUR/USD
example: USD/JPY.
3ty v string The s.ymbols total position 10000
guantity
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> Commissio double Commission 0
n
string security type option,Default
=>|secType Y 's FOR 0
FOR =Forex.
FORWARD =Forward
3 lopenRefPx v string the open conversion rate to 1
usD
string order type,
1=Market,
=> |type Y 2=Limit,
3=Stop,
U=Threshold
=> clsAvgPx [N double the close average price
=>» acct Y string The Trade Account USER1
TicketAry Y
Slside v string B=buy, S
S=sell
= method Y string refer to name space Method|PUT
= opQty Y double remaining open quantity 10000
=>|(clsTm N string closing time
string FX symbol must be in
= sym Y “CUR1/CUR2” format, for[EUR/USD
example: USD/JPY.
=>»|(clsCmsn [N double commission for ticket close
3lcmsn v double olptional, commission for
ticket close
=> (tktld Y string Ticket id
= OpTm Y string open time
string "id"+"subld" could be a
=> subld Y unique key to identify a
ticket.
= opCmsn Y double commission for ticket open
SlclscnvRe |y double optional, conversion rate for 0
clsPx
= clsPx Y double optional, closing price 0
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= opCnvRt Y double conversion rate for opPx 1
double optional, how much has
= clsQty Y
been closed
=> [opPx Y double open price 1.14134
=>» acct Y string Trade Account USER1
string Order status
O=open,
= status Y P . 0
1=partially closed,
2=closed
Login Y string The Trade Account USER1

Sample:

{"AcctVal":{"dayCumQty":10000,"depoDraw":0,"numTickets":1,"bodBal":999999.89,"cIsPL":-
238.94902,"method":"PUT","mntnMrgn":586.428578587,"commission":0,"ligdMrgn":586.428
578587,"bal":999760.94098,"login":"USER1","rqdMrgn":586.428578587},"ExecRp":{"txTime":
"20181218-
01:31:30","sym":"EUR/USD","px":0,"ordUser":"TWS_USER2","ordQty":0,"secType":0,"ordId":"1
144" ,"origOrdUser":"","tktld":"1144","clOrdId":"1144","origCIOrdId":"","settDate":"20181218","
commission™:0,"execType":"F","ordStatus":2,"side":2,"lvQty":0,"method":"NEW","lastPx":1.13
436,"cumQty":10000,"execld":"TWS_USER2:USER1:1144_15451146901","lastQty":10000,"a
vgPx":1.13436,"convRate":1,"acct":"USER1","ordType":"1","refTktld":"1144","stopPx":0},"MT":"
ExecRp","OrdInfo":{"clOrdId":"1144","method":"DEL","acct":"USER1"},"PositionAry":[{"clsPL":
0,"method":"PUT","openAvgPx":1.158254902,"sym":"EUR/USD","qty":41000,"commission":0,
"openRefPx":1,"type":1,"acct":"USER1"},{"cIsPL":-
238.94902,"clsRefPx":1,"method":"PUT","openAvgPx":1.158254902,"sym":"EUR/USD","qty":1
0000,"commission":0,"openRefPx":1,"type":3,"clsAvgPx":1.13436,"acct":"USER1"}],"TicketAr
y":[{"side":"B","method":"PUT","opQty":41000,"clsTm":"0000/00/00-
00:00:00","sym":"EUR/USD","clsCmsn":0,"tktId":"EUR/USD","opTm":"0000/00,/00-
00:00:00","subld":"0","opCmsn":0,"clsCnvRt":0,"clsPx":0,"opCnvRt":1,"clsQty":10000,"opPx":
1.158254902,"user":"USER1","acct":"USER1","status":0}],"Login":"USER1"}
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3.4.4 Create Order Cancel Request

Client can create an order cancel request by sending a OrdCxIReq request.

JSON Key Required (Value Type |Comment Value Example
MT Y string Must be “OrdCxIReq” OrdCxIReq
oK v string The token from the RESTful |525197belb9c44c9
login response message 8a2aef5d39f66ce9
OrdCxIReq
=>» acct Y string The Trade account name USER1
string The cloud server connects
=>|orgUser Y . TWS_USER2
to Yuanta orig user
=>»orgClOrdIid Y string Same as order ID 895
string Order type,
1=Market,
=> type Y 2=Limit, 2
3=Stop,
U=Threshold
strin 1=BUY,
=>side Y & 1
2=SELL
=> gty Y string quantity 10000
strin FX symbol must be in
= sym Y & " y . EUR/USD
CUR1/CUR2” format
string security type option:
=>secType Y FOR =Forex. FOR
FORWARD =Forward
string execution destination
=>» execDst Y . INTX
The default value is “INTX”
. string . 20181023-
= [txTime Y The trade time
14:34:52.320
string This is to cancel an
=»|comment |N Human readable comment
order
Sample:
{
"MT": "OrdCxIReq",
"OrdCxIReqg": {
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"user": "USER_1001",
"acct": " USER_1001",
"orgUser": " USER_1001",
"orgClOrdId": "2451",

“type“: "2"'
Ilsidell: Illll'
“qty“: “10000"’

"sym": "EUR/USD",

"secType": "FOR",

"execDst": "INTX",

"txTime": "20210715-15:07:26.250",
"orgOrdTag": "XC.ORD.USER_1001",
"comment": "Your comment for this order"

b
"Tok": "a99c03ealcc84f488e90e90c5¢59fc12"

"orgOrdTag" ==open order tag

If everything is correct then the server will respond some messages which are defined as the
following. These messages are Enter Execution Report, the Cancel Order Rejected report and
Cancel Result Execution Report.

Enter Execution Report

The Enter message is used for the client and server ACK message.
Please refer the Create new order request. (4.3.2)

Cancel Order Rejected Report.

If the cancel order is rejected. The server will respond rejected message which is defined as
following.

JSON Key Required |Value Type |Comment Value Example
MT Y string Must be “OrdCxIRej” OrdCxIRej
OrdCxIRej Y Cancel Order info
=>» cxIRejRespTo|Y string Cancel Reject 1
3lciordid v string The cI?se order ID,same as 871
order id
=>» |ordStat Y string Order status 0
= txTime Y string TransactTime 20181028-18:42:55
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= orgClOrdld Y string The Org Cancel Order ID 123

= Ordld Y string The new order ID 871

=>» acct Y string The Order Trade account USER1

=>» cxIRejRsn Y string Cancel Reject Reason 52

Login Y string The Trade account USER2

Errinfo Y

= code Y string Code to identify reason 52

= desc Y string The err detail message Order Not Found
Sample:

{"OrdCxIRej":{"cxIRejRespTo":"1","clOrdId":"871","ordStat":0,"txTime":"20181028-
18:42:55","orgClOrdId":"123","ordId":"871","acct":"USER1","cxIRejRsn":"52"},"MT":"OrdCxIRej
","Login":"USER2","Errinfo":{"code":52,"desc":"Order Not Found"}}

Cancel Order Execution Report.

If everything is correct, the cancel order cancels successfully, and the server will respond

with the message as below.

JSON Key Required |Value Type |Comment Value Example
MT Y string Must be “ExecRp” ExecRp
string Execution Report, include
ExecRp Y .
the orders info
=> [txTime Y string TransactTime 20181028-18:41:17
string FX symbol must be in
= sym U “CUR1/CUR2” format, for|EUR/USD
example: USD/JPY.
double The trade prices.
if the type =1, the px should
=> [px Y be “0” 0
If the type =U, the px means
the Upper Limit price
=>» |orduser Y string The order user TWS_USER2
double The amount requested to
=> lordQty N
trade.
=>|Ordid Y string Order ID 869
string Ticket ID, same as the order
=> tktld Y i 869
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Clordid

string

Close order ID

869

ordStat

string

Order Status

4

2>

settDate

N

string

If the secType=FORWARD,
need to send the settlement
date to server.

Commission

double

Commission

secType

string

security type option, Default
is FOR

FOR =Forex.

FORWARD =Forward

“un

execType

string

ExecNew ="'0',
ExecPartialfill = '1',
ExecFill = '2',
ExecDoneforDay ='3',
ExecCanceled ='4',
ExecReplace = '5/,
ExecPendingCancel = '6',
ExecStopped ='7,
ExecRejected = '8,
ExecSuspended ='9',
ExecPendingNew = 'A’,
ExecCalculated = 'B',
ExecExpired ='C’,
ExecRestated = 'D',
ExecPendingReplace ='E',
ExecTrade = 'F',
ExecTradeCorrect ='G',
ExecTradeCancel = 'H',
ExecOrderStatus ="I',
ExecAllocation =)',
ExecDistribution = 'K',

leavQty

double

The amount remaining —
always 0 for a fill.

10000

orgUser

string

Yuanta order orig User

“un

side

int

Trade side
1=BUY

2=SELL
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=

string The server processing
method:
=>» | method PUT = Update NEW
NEW = New
DEL = Delete
=>» [astPx double The price for this execution. [0
double The amount that’s been
= |cumQty done, equal to the quantity |0
on afill.
=>» |orgClordId string Same as order ID “
= execld string Trade server execute ID 1540777277
double Amount traded for this
= lastQty . 0
execution
=> avgPx double Rate on the trade. 0
=»|convRate double Conversion Rate 0
=> lacct string Trade Account USER1
string order type,
1 = Market,
= ordType 2 = Limit, 2
3 =Stop
U =Threshold
=> | refTktID string Reference ticket ID, “o
string Stop price, when eh type=3,
=> |stopPx then the order use this price [0
to trade
OrdInfo
=> (clOrdID string Same as Order ID 869
string The server processing
method:
= | method PUT = Update DEL
NEW = New
DEL = Delete
=>»acct string The Trade account USER1
Login string The Trade account USER1
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3.4.5 Create Order Cancel and Replace Request

Client can create an order cancel and replace request by sending a OrdCxIRepReq request.

JSON Key Required |Value Type |Comment Value Example
MT Y string Must be “OrdCxIRepReq” OrdCxIRepReq
oK v string The token from the RESTful (525197belb9c44c9
login response message 8a2aef5d39f66ce9
OrdCxIRepReq
string The cloud server connects
=>» |orgUser Y . TWS_USER2
to Yuanta orig user
=> |user Y string The Order User TWS_USER2
=> |acct Y string The trade account USER1
= orgClOrdld Y string Same as order ID 895
string Order type,
1=Market,
=> |type Y 2=Limit, 1
3=Stop,
U=Threshold
> side v string 1=BUY 1
2=SELL
=>|qty Y double quantity 10000
=>|sym Y string The FX symbol 0
string security type option:
= secType Y FOR =Forex. FOR
FORWARD =Forward
double The amount that’s been
= [cumQty Y done, equal to the quantity |“”
on afill.
double The trade prices.
if the type =1, the px should
= | px Y be “0” 1.234
If the type =U, the px means
the Upper Limit price
double Stop price, when eh type=3,
= stoppx Y then the order uses this |0
price to trade
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double price 2, when the type=U,
=> [px2 Y the px2 mean the Lower|0
Limit price
string Time in Force
1=GTC,
=> tif Y 1
3=10C,
4=FOK
string Execlnst,
“G” = All or none — AON,
=> |execlnst Y " ”
u” or empty = means
allowing partial fill.
=>» |handInst Y string HandlInst 1
string execution destination.
=>» execDst Y . INTX
The default value is “INTX”
. string . 20181025-
= txTime Y The trade time
2:25:35.722
string The Ticket Type:
O=open
=> |tktType N P
1=close
-1=not available
=> tktNo N string the ticket#ID “
strin when ticket type is close,
=> [refTktNo N & ) yp' ) “o
then it's the ref ticket id.
=>|sl N double Stop Loss 0
= tp N double Take Profit 0
string This is to replace an
=» comment N Human readable comment
order
Sample:
{

"MT": "OrdCxIRepReq",
"OrdCxIRepReq": {
"orgUser": "TWS_DEMO2",

"user": "TWS_DEMO2",

"acct": "USER_1001",
"orgClOrdid": "2637",
"type“: ||2"’
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"side": "1",

"qty": "2",

"sym": "EUR/USD",
"secType": "FOR",

"cumQty": "FOR",

"px": "0.02",
"stopPx": "0",
"px2": "0",

"tif": 1",
"execlnst": "G",
"handInst": "1",

"execDst": "INTX",

"txTime": "20210719-4:43:43.479",

“tktType“: IIII'
“tktNO": Illl,
"refTktNo": "",

“SI“: II||’

utp L
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"comment": "Your comment for this order"

"Tok": "d1e09bb703074fe29c5db75426dace81"

}
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If everything is correct then the server will respond some messages which are defined as the

following. These messages are Enter Execution Report and Replace Result Execution Report.

Enter Execution Report

The Enter message is used for the client and server ACK message.

Please refer the Create new order request. (0)

Replace Result Execution Report.

JSON Key Required |Value Type |Comment Value Example
MT Y string Must be “ExecRp” ExecRp
string Please refer the cancel
ExecRp Y .
Result exectuiton report.
string Please refer the enter
Ordinfo Y .
execution report.
Login Y string The Trade account USER1
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4.Sample Request

4.1 Order Request

4.1.1 Create a Market Order Ticket without SL/TP

Request:
{

"MT": "OrdReq",

"Tok": "bce756d014e249e1b88a59ad7e52a198",

"OrdReq": {
"user": "SYSTEM_6012",
"acct": "CLAIRE_USER",
"orgUser": "",
"orgClOrdId": "",
“clOrdid": ",
"sym": "EUR/USD",
"secType": "FOR",
"side": "1",
"cumQty": "0",
"orgOrdTag":"",
"gty": "100000",
"px":"0",
“type": "1",
"tif": 1",
"sI": "0",
"tp": "0",
"execDst": "INTX",
"minQty": "0",
"stopPx": "0",
"gtyRsrv": "0",
"maxShow": "0",
"execBrk": "",
"execlnst": "u",

"plel: ||0||’
"txTime": "20241118-15:48:32.608",
"handInst": "1",
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"handlInst": "1",
"prnAgc": "false",
"slpg": "0",
"tktType": "0",
"tktNo": "",
"refTktNo": ""

CLAIRE_USER 22130 Filled C lot 100,000 EUR/USD at 1.05459 on INTX

CLAIRE_USER 22130 Enter Buy 1 lot 100,000 EUR/USD at Market on INTX
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4.1.2 Create a Market Order Ticket with SL/TP

To create a market order ticket with SL/TP is to make a market order request with
threshold(SL/TP) set.

Request:

{

"MT": "OrdReq",

"Tok": "bce756d014e249e1b88a59ad7e52a198",

"OrdReq": {
"user": "SYSTEM_6012",
"acct": "CLAIRE_USER",
"orgUser": "",
"orgClOrdId": "",
"clOrdld": ",
"sym": "GBP/USD",
"secType": "FOR",
"side": "1",
"cumQty": "0",
"orgOrdTag":"",
"gty": "100000",
"px":"0",
"type": "1",
"tif": "1",
"s|":"1.2",
"tp": "1.3",
"execDst": "INTX",
"minQty": "0",
"stopPx": "0",
"gtyRsrv": "0",
"maxShow": "0",
"execBrk": "",
"execlnst": "u",

llplel: ||O||’
"txTime": "20241118-16:30:01.681",
"handInst": "1",

"handlinst": "1",
"prnAgc": "false",
"Slpg“: II_1II’
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"tktType": "0",
"tktNo": "",
"refTktNo": ""
}
}

CLAIRE_USER 2022885 Enter Buy 1 lot 100,000 GBP/USD -> SL: 1.20000 TP: 1.30000 on INTX GTC

CLAIRE_USER 14567 Filled Bought 1 lot 100,000 GBP/USD at 1.26295 on INTX

CLAIRE_USER 14567 Enter Buy 1 lot 100,000 GBP/USD at Market SL: 1.20000 TP: 1.30000 on INTX GTC
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4.1.3 Create SL/TP for a Ticket

If the ticket (ticket number 22130) originally has no SL/TP, to set SL/TP for the ticket is to
create an order request in the reversed BUY/SELL side for ticket 22130. SL/TP are set in
parameters px/px2.

Original Ticket:

CLAIRE_USER Filled Bought 1 lot 100,000 EUR/USD at 1.05459 on INTX

CLAIRE_USER Enter Buy 1 lot 100,000 EUR/USD at Market on INTX GTC

Request:

{

"MT": "OrdReq",

"Tok": "bce756d014e249e1b88a59ad7e52a198",

"OrdReq": {
"user": "SYSTEM_6012",
"acct": "CLAIRE_USER",
"orgUser": "",
"orgClOrdid": "",
"clOrdld": ",
"sym": "EUR/USD",
"secType": "FOR",
"side": "2",
"cumQty": "0",
"orgOrdTag":"",
"gty": "100000",
"px":"1.05",
"type": "U",
"tif": 1",
"sI": "0",
"tp": "0",
"execDst": "INTX",
"minQty": "0",
"stopPx": "0",
"gtyRsrv": "0",
"maxShow": "0",
"execBrk": "",

60



a A

Yuanta Futures

"execlnst": "u",

"px2": "1.06",

"txTime": "20241118-15:53:19.731",
"handlnst": "1",

"handlinst": "1",

"prnAgc": "true",

"slpg": "0",

"tktType": "1",

"tktNo": "22130",

"refTktNo": "22130"

}
}

Ticket after modification:

CLAIRE_USER Enter Buy 1 lot 100,000 EUR/USD -> SL: 1.05000 TP: 1.06000 on INTX GTC
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4.1.4 Modify SL/TP for a Ticket

Modify SL/TP for a ticket is to cancel the original SL/TP order and replace it with a new SL/TP
order. This isimplemented by Create Order Cancel and Replace Request(OrdCxIRepReq).

Original ticket:

CLAIRE_USER 14564 Enter Buy 1 lot 100,000 EUR/USD -> SL: 1.05000 TP: 1.06000 on INTX GTC

Request:

{
"MT": "OrdCxIRepReq",
"Tok": "bce756d014e249e1b88a59ad7e52a198",
"OrdCxIRepReq": {
"user": "SYSTEM_6012",
"acct": "CLAIRE_USER",
"orgUser": "SYSTEM_6012",
"orgClOrdid": "14564",
"clOrdId": "",
"sym": "EUR/USD",
"secType": "FOR",
"side": "2",
"cumQty": "0",
"orgOrdTag": "XC.ORD.USER.SYSTEM_6012",
"gty": "100000",
"px":"1.04",
"type": "U",
"tif": "1",
"sI": "0",
"tp": "0",
"execDst": "INTX",
"minQty": "0",
"stopPx": "0",
"gtyRsrv": "0",
"maxShow": "0",
"execBrk": "",
"execlnst": "u",
"px2": "1.07",
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"txTime": "20241118-07:57:49.561",
"handlInst": "1",
"handlInst": "1",
"prnAgc": "false",
"slpg": "0",
"tktType": "1",
"tktNo": "22130",
"refTktNo": "22130"
}
}

Ticket after modification:

CLAIRE_USER 22130 14564 Modify Confirmed  Buy 1 lot 100,000 EUR/USD -> SL: 1.04000 TP: 1.07000 on INTX GTC

CLAIRE_USER 22130 14565 Modify Buy 1 lot 100,000 EUR/USD SL: 1.05000 TP: 1.06000 -> SL: 1.04000 TP: 1.07000 on INTX GTC

Note: For the order ID parameter 'orgClOrdld', you can acquire it as below:

1. Send 3.4.2 Query Tickets Request to get the account’s open ticket and find the tktld you
want to modify.

2. Send 3.4.1 Subscribe Open Orders Info request to get the account’s open orders and
query by tktld to find the clOrdld parameter. The clOrdld value is the 'orgClOrdld' you need.

Please don’t use the 'orgClOrdld' from BOAPI LoginTicket request, as that 'orgClOrdId' is the
initial order ID of the open ticket. If the ticket is modified later, there will be a new 'orgClOrdId’
assigned.
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4.1.5 Close a Ticket with SL/TP

To close a ticket with SL/TP is to cancel the original SL/TP order and replace it with a market order
request to close the ticket. This is implemented by Create Order Cancel and Replace
Request(OrdCxIRepReq).

Original ticket:

CLAIRE_USER Modify Confirmed  Buy 1 lot 100,000 EUR/USD -> SL: 1.04000 TP: 1.07000 on INTX GTC

CLAIRE_USER Modify Buy 1 lot 100,000 EUR/USD SL: 1.05000 TP: 1.06000 -> SL: 1.04000 TP: 1.07000 on INTX GTC

Request:

{
"MT": "OrdCxIRepReq",
"Tok": "bce756d014e249e1b88a59ad7e52a198",
"OrdCxIRepReq": {
"user": "SYSTEM_6012",
"acct": "CLAIRE_USER",
"orgUser": "SYSTEM_6012",
"orgClOrdId": "14565",
"clOrdId": "",
"sym": "EUR/USD",
"secType": "FOR",
"side": "2",
"cumQty": "0",
"orgOrdTag": "XC.ORD.USER.SYSTEM_6012",
"gty": "100000",
"px":"0",
"type": "1",
"tif": "3",
"sI": "0",
"tp": "0",
"execDst": "INTX",
"minQty": "0",
"stopPx": "0",
"gtyRsrv": "0",
"maxShow": "0",
"execBrk": "",
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oy TAHS

"' Yuanta Futures

"execlnst": "V",

"px2":"0",

"txTime": "20241118-08:24:10.115",
"handlnst": "1",

"handlinst": "1",

"prnAgc": "false",

"slpg": "0",

"tktType": "1",

"tktNo": "22130",

"refTktNo": "22130"

}
}

Close message:

Sold 1 lot 100,000 EUR/USD at 1.05493 on INTX

CLAIRE_USER 22130 Filled

CLAIRE_USER 22130 Enter Sell 1 lot 100,000 EUR/USD at Market on INTX IOC
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