i

Xele-Trade-Futures?}¢3

Xele-Trade-Futures 2/ AMFEAIETFPCGA. MIPRIRERZES , MOITEMENFPGARIRERMARS , BRI RIDNEE | RERRIEERN
B/NEE ; 2R HEEShATRIM, ESXRRENER I ELESITENBSMER B RS,

ZHERIRIRRZ B R FiXele-Trade-FuturesfHE R EERFM , TIREAPITIEEREMFERAIRE , BEREFAZFintER (Client Program)iiBAS
B

TraderAPI{E1}

TraderAPIFiF5Xele-Trade-Futuresi{TiB(5. BIZAPI , IBEETILAAS NS ( SHFE , CFFEX, INE, CZCE, DCE , GFEX ) RIXRZIES | IK5
HERAEISFA ZIREEIR.

TraderAPlI 2—NMNETF C++A98E |, BT (FERAMY BXERMENZEOSRSCINE I RIZZZI8E. RMERAFIS4ELL xele-futures-trader-api-0s-ii
4% . tar.gz &% , U0 : xele-futures-trader-api-linux-4.1.630-f098%ea.tar.gz, EEHIEIIT :

XiHE 1588
include/XTFApi.h AP, BN T BRISZRASED
include/XTFDataStruct.h BN T REIEO RS EEE R
include/XTFDataType.h ENTERZNFREERES
lib/libxele_futures_trader_api.so Linux 64\ ARAHIAPIBNZSEE
config/xtf_trader_api.config o B8R
example/ExampleXX.cpp a2 R e
example/Makefile IR FRGRIES
TraderAPIZ{TES

BRI EZEE T Linux 642 FREAINRA | BIEEISE. oS 4F1.hL3 M

BiEiIRR: YR EFEFEFAPI HIZFE R , IXHIFrn—EEAPIEEZE , (BAPISIEIEIZFEIES , HICRFHBIFIESEMAEN , LT
BN REFHEE R, mai&tt xeleapi-year-month-day-hour-minute-second.coredump ( #i¢xeleapi-2022-09-11-
16_46_02.coredump ) , 2t Hcodrdump X144 NREIERA78G

TraderAPERM AR
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B
2022/07/18

2022/09/06

2022/09/13

2022/09/15

2022/09/19

2022/09/20

2022/09/21

2022/09/26

2022/09/29

2022/10/13

2022/11/22

2022/12/20

2023/01/18

2023/03/22

2023/06/01

2023/07/31

APIiRZ
V4.1.200

V4.1.394

V4.1.413

V4.1.425

V4.1.437

V4.1.441

V4.1.445

V4.1.454

V4.1.465

V4.1.486

V4.1.586

V4.1.629

V4.1.664

V4.1.749

V4.1.861

V4.1.931

APIEETEIREP
APIIEO., FEASHIR
EINEIDIREFEIIARRED | BRSPS SRS

TEHR B onOrder ;
BB onCancelOrder ;
&M onBookUpdateiE RIS LR ;

XTFOrderfZRinsertTime=Eg ;
XTFOrderFilterfFIXTFTradeFiltert&INAt{E=ER S AR ;

XTFAccounti@fiflastLocalOrderID=FES ;
XTFExchangel&intradingDay=E&

EBIME&EREREOonServerReboot ;

XTFInputOrdert&fiiminVolume=Eg , XTFOrderi&filorderMinVolume=Eg , FAFSLIlER/NIE B IIHIFAKHR
g,

EANEHREUELMEL&FEBUsy Loop/SFFF<EC &N ;

AR SiEiE| PN EIETNAE ;

XTFExchangeZEtafitgiNhasChannel PFERFFHRCEE SciF PHENEESA) ;
XTFAccountZErafiiENlastLocalAction| DFER , FrAPENHNRE XA HERS ;

EISRBERED , SHHERHERERFERA ;
makeXTFApI(EO AR E X HEREEAZ | [BEIAPIZED , BITAPIsetConfigEARIRESE ;
HHBEEHNCMITE ;

AR ERIEN S IREHRALE ;
AL UDPFIHURER ;
RAEBD IR FER ;

FIBhRA TR ;

KPRy R /9207715 ;
IEINAEZiRKAIHEICRIEE ;
(ESCRRREF LR BRI ;

REEEREEO ;

g eIETRR SRR ;

R ERINREL, ;
XTFAccountEEMBINARENRIES. MEEREFES ;

RAERFMSY |, HBHEIRIBIEN ;

RIETCPEHRINENIZ LRSI | LSRR EREERRE ;

EESHESITESEAT—ERIIE ;

IRIEREOIBINS LR TR | EECEXHENNECE LI ORDER_MT_ENABLED=true AJLASFISLIEIREATD
BE. BANRLLIERESR  FERSEEER |

IR FRHAENEE ;

TN EO

HRERSIGI0 XTF_0s_Received REFRNBIIEENIZ ;
EEHH AL SEEA AN ;

EmamnEEn ;

EnEREEO ;
IEINRIREBFERFIED ;

AR SRREO ;

IR SIENNAF BE X FEuserRef ;

HEIET SR Z AT TR
IR EHEERE | R TAPIABRFEHEINAZ (TR ) 58 HRFETERE ;
AR ORIMERE | SZRFSolarflarefExablaze-RAIAMELLEE ;



BHA APIRRZ APIEEEERP

EineREEEORE ;

HENIERE S FERE AR R AT IAIEEAYIE O getxTFNanoTimestamp() ;
1EINOnload iR ABEMEMINEE : ARMA/NF7 X2 ATF7.x , IR ENIVEERE ;
ENRIERM IR <AL  FLBINI XNIC_ENABLED , trueFafl , falseFmatm ;

2023/08/29 V4.1.990

2023/09/14 V4.1.1019 EIMRESERSINEE ;

TR
1. HRFHIAPIELITEFIFREET , MBHFHIER , ELLHH

TraderAPLE1TH1H
TraderAPIEOMB

TraderAPHEM T 238E 00 , S BIAXTFSpiFIXTFApI,
HR

int  XTFApi:XXX()

[EIR :

void XTFSpi:: onXXX ()

ZARTAIERIEOILAXXX , onXXXKaEE.

TieLet=

TraderAPIEZRHAP IESEOMABFREEKRGS | IRESPIEEREOHBFEKERIER. APIZEEEINTERN: :

Xele-TradetE &

Xele-TradeAP| | ﬂkggﬂ DBKB SR B R AL |
| BURE — l
N @ "

APIX & BN SPIRt & RO

FBREFIRETAPIRIERIZORTLAMEEREEXRIER , BISHURAPIRISPIEEREL , ATLARIEMERI A0 ER.
BEFIRERFAIR ZEn Z [ERBERHAP TIELAERN | EREFEDFE3NMEZEN
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BRREZRE TERESFRASBERICIERREIRIAPIRIEIRES ;

APIERIEIETE | TERRUFINEE SRR Z BRI ESHAL ;

APHRETRIAGERE | TERWMERXZTAINGE | BN S AP RALIZHEIR—BCPUYIERZ. IWERERBERMREBNARIET  BURSET |
APIISSHMBERE | TERMBOM. BESFAHWSETPIE ;

PR SAZIISTHFSBIIRE.

TR

1. EAXTFApIFIXTFSpifR I EORBEREREM, S MEERIT AR MXTFAPISLAIRIEFRER TN , BARESLIERITRERRIEK,

2. FAFERAISPIERREFEZRRMERREEE | AIRSPIENEREORET APINEAEIRAIZEHRAMELTE | BaRINZ LB IEEIRI RS
:EE

3. TSRS MNXTFAPISE , BNSLEIS BUSEFIRSZAISPIRT SR, BINFE—HZRN , APISLAIFEREIT4N,

APIfig&

APIHEEREEEHZRHTSHINRE  BZFERENSHASEN. SHREUT

## QIZAPTSLBIIT, i AL (¥ B SO
## 2SS IEELZ NAPTSLS], REAAPTSLI A F AN R B S
g

## R&kS
ACCOUNT_ID=account_1

## TS
ACCOUNT_PWD=password

## &7 T EIAPP_ID
APP_ID=app-client-id

## B IR R
AUTH_CODE=user-auth-code

## AW LA T (TCP)
QUERY_SERVER_IP=127.0.0.1
QUERY_SERVER_PORT=33333

## 2T 5 FH R ke A T (ubP)
TRADE_SERVER_IP=127.0.0.1
TRADE_SERVER_PORT=62000

## IR LR, BRIAARYIZ, 1242 busy ToopftiizsT
## AR EIE A B R FE RO, T DU R A e R b 2

## BVCNEANAPTSLAISE E — R I CPURZ -
#TCP_WORKER_CORE_ID=3

## AREAE A B R R 5 S Fbusy Toop#istiziT, ZRilNtrue
## ARSI E I, 2380 R AL B A A .
#TCP_WORKER_BUSY_LOOP_ENABLED=true

## UDPTIHACTRMS (][] E, Sofr: =Fb, WUEEE: [10,50], #KikA20
## ANEUUR IR E T, REFBAME.
#WARM_INTERVAL=20

## UDPTIHCBIA RN, BRAAGMZ, 24 AR busy ToopHiizfr
## LK TR S T SRS SRS AE R — M BECPU
#TRADE_WORKER_CORE_ID=4

## NSRRI, BRIAAYZ, ZEEAZbusy TooptigfT

## A SLEFRRFR R B T AR E TS, Bl:

i 3T (€ TE GELI

## - DB,

## - I EEAE,

## - HAEs%, %

## Ui

# - HCERRAY

## - AT R Z ANAPTLBIILRN, R EERFAPTSLFIA B SO 5 B — R RITA],  LES— AP S 6 ) e B A 3
## AEVUE LR E T, AR .
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#TASK_WORKER_CORE_ID=5

IR - BPtEA L@ setConfig(RMRBEBEX MG SE , LMEEFREIMTS (A getConfig() EOABITIREL. LINRERILARIFIRRTAISEUES |

OB

Xele-Trade-FuturestEE RAEERMINE , EEER—ENRAROBHRIEAZ FIRRYERER | APHESMIEEER AR OBMRSCRER TR | 3
INOBkEIRRA6RD. #Bide0orbeh , RIGEHMESOBE , APISEMTFSIERRNER , ASEF T REE. APFIESRFAZBIOBBENMER , THAF
T,

EEHH

APIZEFEXele-Trade-FuturestERER4[E , INRBIMBETE , SEAREE. BEXEENERE100ms , FEENEEREIERE/200ms, 400ms,
...... . BEERKNEIRE32s. BRAEEXRE9600R, INRAPIEFEE , ZiX9600RKARTEMITEIERE , WS LEEE , FHEIIXTFSpitonError(#EO
BXIRF.

TiEift2
EFIRTIEERZ BRI EITED 21 ER | W1 ERAThREE M ER.
IRIERHER
TEWISAIINER | Xele-Trade-FuturesiX B RFHIFEFFATTAIN FEE
start(): ERAIZIEOD , APISENRRSIEAKIEEE.
RAEENEEER | AN EIEZAPIIRAVECE I,
WETLUEIT setConfig() #EOMRE.
TBUEES : APIIRIRAE ( BARIDEexampled“Example01.cpp”) :
class Example_01_Trader : public ExampleTrader {
public:

Example_01_Trader() = default;
... // HAERIBS Hexample/Example0l. cpp

void start() {

if (mApi) {
printf("error: trader has been started.\n");
return;

}

morderLocalid = 0;

mApi = makeXTFApi(mConfigPath.c_str());

if (mApi == nullptr) {
printf("error: create xtf api failed, please check config: %s.\n", mConfigPath.c_str());
exit(0);

}

printf("api starting..., config: %s.\n", mConfigPath.c_str());
int ret = mApi->start(this);
if (ret !'=0) {

printf("start failed, error code: %d\n", ret);

exit(0);

. // HARi5% lexample/Example0l. cpp
}

/e
* @brief —/MHIBEIIMMEBIIREEIR, APTERIESER, -T2 LITCH, SR3PE, .

* @param config
* @param instrumentId
*/

void runExample(const std::string &configPath, const std::string &instrumentIid, double price, int volume) {


af://n144
af://n146
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printf("start example 01.\n");

Example_01_Trader trader;
trader.setConfigPath(configPath);
trader.setInstrumentID(instrumentid);
trader.setPrice(price);
trader.setvolume(volume);

trader.start();
while (!trader.isStarted())

trader.wait(l, "wait for trader started");
wo. /7 HAEREUZ Hexample/Example0l. cpp

int main(int argc, const char *argv[]) {
printf("api version: %s.\n", getxTFversion());

// TODO: fREHTIENSHL, HRIUHEICIALE

std::string configPath = "../config/xtf_trader_api.config";
std::string instrumentId = "au2212";

double price = 301.50;

int volume = 1;

runexample(configPath, instrumentId, price, volume);

return 0;

ThaER PR ER

HFEINRSEAMER . ERmEFT LIRS EARSZEAFRMISERGE , 4 : insertOrder, cancelOrder, findOrders& , [ERTFFPHE4KASPIEIEREL
LBREUmA SR,
UK - TheEARREEREL ( BAIEIFEexamples“Example01.cpp” )

// FF g A G R G, AR ER O

trader.start();

... // H&MRI53 Hexample/ExampleOl. cpp

trader.insertorder();

... // H&EMRIEZ Hexample/Example0l. cpp
trader.stop(Q);

IR BAPIROREREMNZASEHIRENE , IF0EFFFEEIR.

FHEEFE

TERAPIEGIEEREINEREONAMARIEMFE

Client SPI API XTF
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ﬁUi@APléEWU makeXTFApi(configPath)

VA Fstart()[S5APISLHI

BRSNLER onStart()

TERAlogin(VERIES

IBRNEREER onLogin()

BEHRBFALA3Z5 onReadyForTrading()

IBXIFFR/K 218 onLoadFinished()

RIEIRER insertOrder()

[

BAAFRECEIEENE
onOrder(XTF_OS_Received)

BRRFIRRCRRZFES
onOrder(XTF_OS_Accepted)

BERBPREVAZ onOrder(XTF_0OS_Queuing)

BERFEPREIAZ onOrder(XTF_OS_PartTraded)

IBXIFIFIREERLAZ onTrade()

A

$E¥REA cancelOrder(OrderSysID)

onCancelOrder(XTF_OS_Canceled)

EHEE logout()

BAIE HEESR onLogout()

FESTTCPRZAEER

BIEFSEERIX S

KSR RIXTTEE

RIERERIER

REISKREEIESXE
IR RIEER B

RIEBIERIER

RIEEHIFR




{21 IRIRAPIRTSR stop()

W FFTCP R pERR

SIEAPISLAIRIR | BIMATFEGRE

0

B LELESR onStop()

Client SPI API XTF

TraderAPIEAIE(Ei5iRE

Xele-Trade-FuturestE & RFEIREIRIES I RIRSS :

HIEIRSS | TERRMMEXRE. 84, BEFERLUISIZRIRNERITEE ;
RFESS - TERMIERA, BB ZEIREIRE

SFEFmEY , BPEEETAPINlogin((EOERIES , BRMINEATLAVEAinsertOrder()a& cancelOrder(iZ O TRIBERIR/E,

TraderAPIf[Xele-Trade-FuturestEE RARIEERETEREE | EREH. REPAERIE. EBR(E. TraderAPFIIESRFENN DRMERRZERENT
Ef7s :
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ERIRER Xele-Trade-API ERESHE S

T LA _ ;
B . STCPiEEE |
®
g ;
B g !
B | sREREe |
2 ! g
i ; P BFHONGER ;
= B | |

IRRIEER (Api)
Ea | P
= EREEENS |
g | )

IRREREIR(SP) |
. ETHEK (Api) X
= BGERES (TCP) i
o ERREE (TCP)

) EfER (Spi)

g7

MIaRESERTE | FiALABE ogin(ROARERIEKRT , fronLogin(EFROMIFERBN , AEERMINEZREHI TSR, Xele-Trade-
FuturesfEERFFFAFPERER (RMARSERSK) |, B—TAPSXRACIESMAPISEH , MIatiERI AR ITER. SRERBIUATE
=

o BNERRERIIA  BEFEERME , AL TR EIRHRE

o EFIERN MR AKEEREBERNERRIEE |

° REHERIN MR EREAIZAFNMEE RRAESE |

* BN ERFNESSIERSRZEER L MTERNRITT | APBSSEMEE ;

o MRAFRHFEEFTREE UFBRUMEERR  AEBHITERIEE

FHULES : BFER ( BARAREiFERexampled“Example01.cpp”)

void onStart(int errorCode, bool isFirstTime) override {
if (errorCode == 0) {
if (isFirstTime) {
// TODO: init something if needed.
}
/* RAESREO %/
int ret = mApi->login(musername.c_str(), mPassword.c_str(), mAppID.c_str(), mAuthCode.c_str());
if (ret !'=0) {
printérror("api login failed, error code: %d", ret);
}
} else {
printError("api start failed, error code: %d.", errorcCode);
}
}
void onLogin(int errorcCode, int exchangeCount) override {
if (errorcode != 0) {
printerror("login failed, error code: %d.", errorcCode);
return;
}

printInfo("login success.");
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Hr e
Xele-Trade-API HARRES Exchange

REIER © insertOrder

B2 153K : ReqOrderinsert
iRE WL : OnRspOrderinsert

mE—

REINR : onOrder <K —————————————————— — e i
2 E3F . OnErrRtnOrderinsert BRBI R HMME

2648 © onOrder

: REMR © onOrder :<_____;;_@ﬁl_ilgﬁ_'(_)r;a;(;r;er______: ;ﬁiﬁjﬁ?*ﬁ%ﬁi%

: : : ' : ' IR, AEERS

: H ¥ E3R : onOrder i AX3Z[EIR © OnRtnTrade !

! A3 @R : onTrade : :

i REIEK  insertOrder i i

i : B E2i53K | ReqOrderlnsert ! -

: REME : onOrder k———_ﬁ%@@ Z_Qnﬁsgo_rd_erl_ns_eg____: |0&;%E$ﬁﬁ7$ﬁé‘ju§%
: : . ! B8 0138 © OnRtnOrder RIS, AERRZS. I
E *E%@?E * onOrder i [ =T ——— i SR E ST

: ASZEIIR : onTrade : e ———— E

' ## E4R : onCancelOrder [ :

i {RE153K : insertOrder i i .

I : £ 45K  RegOrderlnsert R N
' | T — | IOCIREEE TEATRS
: $E2 R - onOrder e — — —BEHR - OnRspOrderinsert _ _ _ & pregRis, REEAR/E 2B
: : 5 Eg L

! #EBIIR : onCancelOrder : B L EEn R eIy : "

i REIER © insertOrder i i ——

! REMIRZ : onOrder ! ! WP RBITIE S N=E

i $REIEXK : insertOrder i i

! ; REIEK : ReqOrderlnsert : =7

' < iRE MR : OnRspOrderlnsert | EEEE TS N,

N EERR , IREBIRIEEES LA MR,
HREPATHRICIER

o AEWMHIAHR  EEERESKEREME , APBFonOrderflonCancelOrderE MBI, ;

o HIRBMINHARZE  REKENEEREZN  EERAEHSRIEREERR , APIEZonOrderiZEANAF ;| MNRRERES
XTF_0S_Canceled Mi@idonCancelOrderfZ @50 ;

o HIRERINHARZE  IREEENEAINR , IEEESKIEMZENR , APIETonTradeE@BAEF ;

TBULHE « IREARGIRASANT ( BAEBIER exampledt“Example02.cpp”)

int insertorder() { //
int ret = openLong(l);
if (ret !'= 0) {
printError("open long order failed, error code: %d", ret);
}
return ret;

}

int openLong(int volume) {
if (mApi == nullptr) return -1;
XTFInputOorder order;
memset(&order, 0, sizeof(order));
order.instrument = mInstrument;
order.direction = XTF_D_Buy;
order.offsetFlag = XTF_OF_Open;
order.orderType = XTF_ODT_FOK;
order.price = 1000.0;
order.volume = volume;
order.channelselectionType = XTF_CS_Auto;
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order.orderLocalID = ++mOrderLocalld;
return mApi->insertorder(order);

void onorder(int errorCode, const XTFOrder *order) override {
// TREIIC ARYE AR A R A TR AE G, ERAS S AT .
if (errorcode !'= 0) {
switch (order->actionType) {
case XTF_OA_Insert:
printf("insert order failed, error: %d\n", errorcCode);
break;
case XTF_OA_Return:
printf("return order failed, error: %d\n", errorcode);
break;
default:
printf("order action(%d) failed, error: %d.\n",
order->actionType, errorcCode);
break;
3

return;

/7 WCEIHR [ o AR R SRS I W Ab BB AR
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->localorderID] = order; // A7l x4
break;
case XTF_OS_All1Traded:
printf("order all traded.\n");
break;
case XTF_0S_Queuing:
printf("order queuing.\n");
break;
case XTF_OS_Rejected:
printf("order rejected.\n");
break;
default:
break;

void onCancelorder(int errorCode, const XTFOrder *cancelorder) override {
// TR, IRER R RIS WA G, R G TR R,
if (errorCode != 0) {
printf("error: cancel order failed, sys-id: %d.\n", cancelorder->sysorderiD);
return;

}

printf("order canceled, sys-id: %d.\n", cancelorder->sysorderiD);

void onTrade(const XTFTrade *trade) override {
// WEIRE 5 [l
printf("recv trade, sys-order-id: %d, trade-id: %1d.\n", trade->order->sysorderID, trade->tradelID);

L]
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Xele-Trade-API HRES Exchange

1
1
1
B EiER  cancelOrder E
1
1
1
1

i > B IEK - ReqOrderAction -
: N OnRspOrderAction WEBEY TEAT
: €= — s = ZSH@RE B
' L E4§ . OnRtnOrd I EER
3 #BEEIR : onCancelOrder i< L2 BT O ! e
: #2iEE  cancelOrder : |
i >l | =S
' #HENR © onCancelOrder ' , BERBEIESNE
! #EiE5K ¢ cancelOrder \! i
! ,: B IEK  ReqOrderAction o ==
o B OnRspOderacion 7 FEEL LRSS
' ! 2 OnErrRtnOrderAct L ETRUE
:/ 4548 E145, + onCancelOrder i< i=[E13R : OnErrRtnOrderAction :

W EEFR , BETRETES bA=MinE,

e RYIR TSR -

o AEWHIAHR  EEERESKERERME , APIEBonCancelOrderiEZMIBAAR. MRBEMNEEID MR  NSBidonOrderflonTrade$®
Q@ AR ;

o HBEERKEIEERFALBERXRZNIEN , IBEERFEHSKEERENR , APIIBITonCancelOrderiEZ @RI, ;
o LBEHRIHARZZGE | BEAKENTRESM | EEESFHSAZER. HIRBWEGES | APLIEiTonCancelOrderiZ @A ;

TBULHE : BRGNS T ( BAEB1ER exampledt“Example02.cpp”)

int cancelorder(int sysOorderID) { // #iii
int ret = mApi->cancelorder(XTF_OIDT_System, sysOrderiID);
if (ret !'= 0) {
printError("cancel order failed, sysOrderID: %d, error code: %d", sysOorderID, ret);
}
return ret;

}

void onCancelorder(int errorCode, const XTFOrder *cancelorder) override {
// BRI MRPER RASRID H WRAE B IR, RS FTIE R
if (errorcode != 0) {
printf("error: cancel order failed, sys-id: %d.\n", cancelorder->sysorderiD);
return;
}

printf("order canceled, sys-id: %d.\n", cancelOrder->sysOrderiD);

TraderAPHEO =508
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TraderAPI3EO
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S EiEIEEO

GapiEEEO

SEEEEN

SEEEEN

SEEEEN

REEEEN

RHEN

RHEN

RHEN

IR IO

RO

HiETHEAEO
HiETHEAEO
HETHEAEO

HMEATIERRO

HMEfTIBEO

HMEfTIBEO

EREEEN

BEREEREN
HREEEN
EEERENO
HEiREEEN

EREEENO

SHRCEEERNO

SHEEERED

yrs3

APIRIE EEiERZEO

APIFS{EILBAIHEO

BREFRBNIEO

BHERERNEO

e R RIERE O

B{IsSAUETINRGTEE |, AT TR
KSRGS TR TRSMCMIRE

IREBER R T RS A E AN O

R R T RS EAE

PRAZEIRERIE

REE, BRI SR SHEEAIE

B, MEERO

KA AR EZURIEIEZED

RE R ERS R ET A EEZEN
BYUREZREIEZEO
ITEREZREEIZIEO

TETiEEO
BUHITITE

EHRLTE

EXREeMER  BEEO

BRRINEBMEFXTFAccount PR SEE

SRENHRIIKFER
RERZZFER
RENGLIER
ERIRBEER
BEHARER
RERESH

ERESH

EREO / MEHEO

XTFApi::
XTFSpi::

XTFApi::
XTFSpi::

XTFApi::
XTFSpi::

XTFApi::
XTFSpi::

XTFApi::
XTFSpi::

XTFSpi::
XTFSpi::
XTFApi::
XTFApi::
XTFSpi:
XTFApi::
XTFApi::
XTFSpi::
XTFSpi::
XTFApi::
XTFApi::
XTFSpi::
XTFSpi::

XTFApi::
XTFSpi::

XTFSpi::
XTFSpi::
XTFSpi::
XTFSpi::

XTFApi::
XTFApi::

XTFApi::

XTFApi::

XTFApi:
XTFApi:
XTFApi:
XTFApi::
XTFApi:
XTFApi::

XTFApi:

start
onStart

stop
onStop

login
onlLogin

logout
onLogout

changePassword
onChangePassword

onReadyForTrading
onlLoadFinished

insertOrder
insertOrders

:onOrder

cancelOrder
cancelOrders
onCancelOrder

onTrade

insertExecOrder
cancelExecOrder
onExecOrder
OnCancelExecOrder

demandQuote
onDemandQuote

onAccount
onExchange
onlnstrument
onBookUpdate

subscribe
unsubscribe

updateBook

syncFunds

:getAccount
:getExchangeCount

:getinstrumentCount

findOrders

findTrades

setConfig

:getConfig



SHREEEERN
HfthigEn
Hfthi@AEn

HENEO

2REEEO
makeXTFApifFi%
O

BUERAPISCHIRT SR,
BRFSEIEEAPISLHE

1. REXMSR , FEENEEXHRE.

yrs3
SRENAPIRRAS
HhErEO
wHREAEO

MIETTIAIRER

ERIEQ / WEEO
XTFApi::getVersion
XTFSpi::onEvent
XTFSpi::onError

XTFApi::buildWarmOrder

NERAENBIRSIZHTFFRM | BRABIEAPISTHIR | IREIZFEE

2. ZHREHT  FARBENREXHIER. BRRENTENHRESHIENTIES (nullptr ) BIFE]. SIERINE  FEEIAPI->setConfig()#

HIRELITIESE]

"ACCOUNT_ID" : BZ&WAID
"ACCOUNT_PWD" : BZE&MFZ5RT

"APP_ID" : N FBFEREID

"AUTH_CODE" : I\IFS1AS

"TRADE_SERVER_IP" : XSRSt
"TRADE_SERVER_PORT" : XSRS i% 0
"QUERY_SERVER_IP" : EiflfRSS it
"QUERY_SERVER_PORT" : ZfJfRSZ ik

FENAIBES®E XTFApi i isetconfig ) BEOFRFREA.

EOms

XTFApi* makeXTFApi(const char *configPath);

EOSH

e configPath : configPath S4JBECE SRR ;

iZElE

o WIRENREEENMAY , BPACIZRAPISLHIRLT , IR[EIAPISLAIEE ;
o IRENNRERAETHY , EXXTHRN , BBABBEAPISLAIKN |, IREIZES

o WMRAENEE , BUAAnullptr , BRAGIZEAPISTHIRLTH , IREIAPISLHFEST. AT , BB setConfigtMIRELAIREESE , BNFTIEE

B

getXTFVersion/ixk

EOEE
BEIAPIRAS,

MRAFFERM © Lnx64 Xele-Trade TraderAPI v4.1.852-811d2dd

EOms


af://n341
af://n342
af://n369

const char* getXTFversion();

iZElE
APIRRAFFFER,

getXTFErrorMessage’5ik

®OhEE
HRERERSEERE AT R, SHF PR SHEREA TR,

EOms

const char* getXTFErrorMessage(int errorCode, int language);

EOSH

 errorCode : fFEIARVEIRS ;
* language: iIE52£8Y ; 0-4F3C , 1-5X,

iREE
R E AT,

getXTFNanoTimestampJ5ik

®OEE
IZINRDIREN S R (R,

EOms

unsigned Tong long getXTFNanoTimestamp();

ZEE
ARRLTTHERRYRT IE)RK.
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af://n400

setXTFLogEnabled%ix
3

REERAAEIRE.
ERBEINEE , APIRTENAREFSRIRTERT £/ xtfapi-log BR , FHERTXM. SREERINEREMFHIIBEE .
FRATINEE , APIFBEIEBEXMFHERAR.

BEXHALUCRAPEE TE T HNEEIENSESER | ARESENTLUEERREFRROHENEN. ERASHARSGBAPIRIEITHT
BEHSR TR , BRIAPIBUAB R T B5I08E.

#ORE

void setXTFLogEnabled(bool enabled);

EOSH
e enabled : BHEsERHEE , true-BH , false-ZH,

iREE

SPIREIREO

EHISEREO
onStartf3ix

EOEE
APIRS &R EETE O
BEORR

void onStart(int errorCode, bool isFirstTime);

EOSH

e errorCode : [FiER, 0-FREII , ATLUERA login() HOERIES ; Bt EFRTSHNEMIMAFEIRS ;
e isFirstTime: RE#NXITF. ATLUBIARERL , FIBTEYLRITIRT , S TEURAIIIAILEIRIE.

iIREE

7

onStopXik
EOEE
APIXISR = L EEATEN
EORE

void onStop(int reason);


af://n413
af://n432
af://n433
af://n434
af://n450

EOSH
e reason : FRELHERRE ;

ERRXTFAPI_ClosedByUser : BE M stopE D 554
ERRXTFAPI_ClosedByTimeout SN 2N g semI N
ERRXTFAPI_ClosedBySendError TORIEHERR, BB EEE R, E3RE
ERRXTFAPI_ClosedByRecvError TR IR X v O A TCPiE 42
ERRXTFAPI_ClosedByLoginError T ORGI B B  RE Bh S R JE Bk
ERRXTFAPI_ClosedByLogoutError @ il 3% W & Uil 7% 5 L85 7

ERRXTFAPI_ClosedByzipStreamError: il 3 K 1% Bs % 5 E5) 56

iREE

onServerRebootf %
‘O
EEER SN RETERIEREC.,

o EEERZNRIRERLEER , APIFHEREMEE ;

o EINEER , APIRET LRERNATELNE  AEMMESINEEIE ;

o HTAPIAMEIRRETRMN , ELAAEIEMERIHEH SRR . BREERElonServerRebootE /5 | BHE E—IRASFTEEUESH |
X LEHURIBEHRIAERY ; HonServerRebootZBHAMNEZ 5 , HiRIEEHES K.

#ZORE

void onServerReboot();

SinEIEEO
onlLoginkix
#OhiEe
BRERBENED
gORE

void onLogin(int errorCode, int exchangeCount);

EOSH
e errorCode : BRER, 0-FRERMI ; EBERTIEREAMIRERIEIRD ;


af://n465
af://n485
af://n486

e exchangeCount : RZFHE , ERNINEIREIZZAMIIAIEEE ; WS Aiedin gk ER. FEWE onReadyForTrading() 8%
onLoadFinished() EHEBRIE , ABEEARBNRBEMIER.

REE

I

onLogout &Ai%
EOEE
BHEFREREEC,
EORE

void onLogout(int errorcCode);

#OSH
* errorCode : BHER, 0-FRERNT | BEHEFRIEHAVUIREIREIRS ;
iIREE
7
onChangePassword/i%
EOhaEE
IEBUEREEERIEEN,
EORE

void onChangePassword(int errorcCode);

EOSH

e errorCode : (B4R, 0-FRENMT) ; EHEFRTERHMESLBIRERERD ;
BEE
7

onReadyForTrading /5i%

#EOmhiEe

BVIESEIRT ISR | AT TIREBIEIF.

P SHIREANERTE  BRYULIREREZEERSANSR , FHHTRE ; B2 | ek SEHABERKEFZE , F2EEA.

TR EMERERBERKEEH RIS , SNTETERSMNEM , MRFEREZSMOHTIRE , FESHWKETZE , BRIER
.

#ZORE

void onReadyForTrading(const XTFAccount *account);

EOSH

e account : HEIBFRMIKFMSE. , SIXTFAccountZEHAME ; FEAPISEHILESERIRN |, SIS —EEW , ILUREER ; Z0si8H5
getAccount(EOEAAI—EL ;

ZElE
7


af://n500
af://n511
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onLoadFinishedFix

#EOhee
X7 AAERKEIRENESE , BRIULWRER KSR ERSMEM , FELHTRE.

1. XSRS R ERIETIRE
2. INSRBFCIEAIAPINIS | FUKEIRMLFFIaHEX ;
3. MRAPIIREFE | IEEMTTREE | MKEIEMBTF SRS ;

EOms

void onLoadFinished(const XTFAccount *account);

EOSH
* account : HEIERAIKFER , SXTFAccountSEHaME ;
iZEE
7
smEn
onOrder}5i%

#®OhEE
IREBEHR AT B S B EANE .

EOms

void onorder(int errorCode, const XTFOrder *order);

EOSH

e errorCode : IREIEIEFEIRID
o order : REEEIRIIS , BUXTFOrderfEHIE ;

ZEE
7

onCancelOrderfix

EOmEE
B ERR S B A
FIRERAINEE R, IOCTEERZ BATRERE ST =%t | M IDRTZIT B orderStatus IXTF_OS_Canceled,
1iBE
1. ZBHEKERNIERST4 | AdisHistoryAtrue;
2. TIKEHEST T T RRELETHRE
3. ANEREFOIEIAPINIR | FKEURM LA ;
4. WNERAPINSRERFE , IERMTAREE | MKSUE MRS ;

EOms

void onCancelorder(int errorCode, const XTFOrder *order);

EOSH

e errorCode : EIRERIRD ;
e order : REBERRIIS , SIXTFOrderfEiafn ;


af://n535
af://n554
af://n555
af://n570

iREE

onTradeF it

#EOhee
B BB RO

1. ZSEHETVKERNIHER S T4 tRtisHistory /gtrue;

2. TIKEHEST ST RRELETHRE

3. ANEREFOIEEIAPINISR |, FKEURMSLTFIEHEE ;

4. WNERAPINSRERFE , IERMTAREE | MKESUEMRTFFEREHEE ;

FARZEHR ( XTFTrade ) MSROIESS , FEAPISLAIRIERBBRE—BEENN (MREEREER  MHRKA) .
ERXTFTradeXIRELIREfS , EFRABFER , (BRMRZEIRIEAIXTFOrderISAIMEIIMATCABMAE R L.
INRREN AR TR | BIEXTFTradelIFEIENEIBFEENATZE B T —SE,
NRAPAROIRERT. CRAEENRAAHEM , BRALAILAEREMXTFTradefstt.

#ZORE

void onTrade(const XTFTrade *trade);

EZEOSH
o trade : BRAZEIRXIR , SUXTFTrades5HA{kK ;
IREE
7
onExecOrder5i%
&OEE

BRI B AR R T SRR A A E A .
FTAERS PIRER AR | IRBLATILMAE

e XTF_OS_Queuing
e XTF_OS_PartTraded
e XTF_OS_AllTraded

EORE

void onExecorder(int errorCode, const XTFOrder *order);

EOS4

e errorCode : #REIBIEFHIRIS
e order : RFEBEIRITS: , SMXTFOrderfEafx ;

iZEE
7


af://n595
af://n622

onCancelExecOrderfix

#EOhee
FTALERS PR AR S B AR (.
EEE IS ERNET % B | BERATHRTIZIT BorderStatusAXTF_OS_Canceled
EAA
1 ZSEHERVKERRIRHRB R4 | LtitisHistoryatrue;
2. FKEHRES R R ERIETORE |

3. MNREHFCIERIAPINIG |, FUKEIRMLFFIRHEE ;
4. MNRAPIIRERE  ERUTHREE , KSR EAEHEE ;

EOms

void onCanceleExecorder(int errorCode, const XTFOrder *order);

EOS4

e errorCode : ERIRIERIRD ;
e order : REBERRIIS , SIXTFOrderfSiafn ;

iZElE
7

onPositionCombEvent}5i%

&OhaEe
FFeAahkStERZA.
IREABMNASINGE SRR EASEFIASH  SrEASEREM  EIIEOENAF.

EORE

void onPositionCombEvent(int errorCode, const XTFPositionCombEvent &combEvent);

wOSH

e errorCode : §5iRt5 , {EAIRE ;
e combEvent : BEEMHXIS , BNXTFPositionCombEventZSHair ;

iRElE
7

onDemandQuotefix
$EOThEE
AN NEREA.

TNERAINEE R WERSF=4EZE4 |, BIAR demandQuote() 75iEfE |, INEERHIEEDBERHIAR.


af://n646
af://n674
af://n692

EOms

void onbemandQuote(int errorCode, const XTFInputQuoteDemand &inputQuoteDemand);

EOSH

e errorCode : ENMRIEFEIRAD ;
e inputQuoteDemand : INRANSE , BFREIRNKONBERIVBASE. ZNSRREEEANZONIMER |, NREEOZIMER |, JLARIENISR
BIAS |, SEIAEIE—EA IR, FAEN S WXTFInputQuoteDemandZ5ta,

ZElE
7

HiETENEO

onAccountl it

®OEE
KPS RERHREEZEO.

EOms

void onAccount(int event, int action, const XTFAccount *account);

EOSH

e event : MKPEZ{LEHEZEEY |, XTF_EVT_AccountCashinOut : IKF&EEREHAS TR
e action : MKPEMEEIENVE , XTF_CASH_In : A&, XTF_Cash_Out : H&
e account : lKPXTER , SMXTFACcountfEHAE ;

ZEE
7

onExchangeXik

#EOhee
REARERSRET U ENEZZEN,

EORE

void onExchange(int event, int channelID, const XTFExchange *exchange);

EOSH

o event : MKPZSV ISR (JFEIIMEESEBIETTY ) |, XTF_EVT_ExchangeChannelConnected : XS FTAt S iBIECIEEEA]
XTF_EVT_ExchangeChannelbisconnected : ZZZFr3z5iEE S HiFHE

e channellD : B&E

o exchange : XZXR , BEEXTFExchange SRS

iREE


af://n710
af://n711
af://n729

I

oninstrument}yi%

®OEE
BYREZRIEEIZIEO.
EOms

void onInstrument(int event, const XTFInstrument *instrument);

EOSH

o event : KPPV EESERY (JEIIMESERYET ) , XTF_EVT_InstrumentStatuschanged : SRS AL (VIEE]
e instrument : HLIXHE , SUXTFInstrumentZ5HA0E ;

iRElE
7

IMEIFIEIEO
onBookUpdate¥5i%
¥=OThEE

FERETMAENEZEO.
FARIBHEPsubscribe(1IBENELITE . ©Msubscribe()iEM.

EOms

void onBookUpdate(const XTFMarketData *marketData);

EOSH

e marketData : {TBEEXNS , &MXTFMarketDataZ5Ha{x ;

ZEE

HitnEmAiEO

onEventsix
EOThEE

ShEREO.
EORs

void onEvent(const XTFEvent &event);

EOSH
o event : BEIAVSEEXTS , SIXTFEventéEHaR ;


af://n746
af://n761
af://n762
af://n777
af://n778

iREE

onErrorf5ix
EOEE

EESEEIER

EORE

void onError(int errorCode, void *data, size_t size);

EOSH

e errorCode : &i2f5 , ERRXTFAPI_RetryMaxCount : TCPEIEAEM B EIAHEAIREL,
o data : [ITFRYSEIREUE | TREUEN Anullptr ;
o size : MIFEHEIREHRA/N . TTEUENIZ0 ;

iZElE
7

APIRERENO
SiREREO
startFix

®OEE

JBEIAPI,

BREZED , APIBERRZIESAIICE:SE.

RAEENEEER . ANBIEAPINSHNEE X H+IEE. BAILUET setConfig() BOAEE.
WERIZCIEARIALEY | 18[ENE XTFListener::onStart() EEX1EIRIER.
WMMRAPUZLLEBENEG , ILMEAFIINS | AR SB1E,

g
XTFSpiA *a = new XTFSpiA(Q)
api->start(a);

... // do something.
api->stop(Q);

XTFSpiB *b = new XTFSpiB()
api->start(b); // ok.

... // do something.
api->stop(Q);

EORE
int start(XTFSpi *spi);

EOSH
o spi: EEEMHGIENS ;


af://n792
af://n811
af://n812
af://n813

ZEE
EOREAMRINREO , ZNRERERIG.

stopZ3ik
O

{=1EAPIEO,

WEAZED , AR SESEEIERE.

WNERIZECIEARIALEY | 1SEE XTFSpi::onStop() EOEAIELEAYZER.,

SEIEERIAPIHED |, JLAEHEEN. tAT , JLMENFIListeneridsR , AMIERREIAYEEE

EOms

int stop(Q);

EOSH
7

BEE
EZOERAMINREO , BNLREEIR.

loginAix

EOINEE

BRIHER.

EOVERRING | KEEE onLogin() HOBAERER.
BREOG=MTEFNES

1. FHAISHA0ED |, BOAMEREEXAFINRE | SiE B setConfig() EOMER |
2. {XHEMWFFIESANED |, AppIDFIAuthCodeBUAEREENHAIIRE. HE BT setConfig)) EORBRIER ;
3. FEEESHRERN |, BoBESEEX 4L setConfig() EAIRERIES.

#ZORE

int ToginQ);
int lTogin(const char *accountID, const char *password);
int login(const char *accountID, const char *password, const char *appID, const char *authCode);

EOSH

e accountID: FEMF 4RI
 password: FEMFZEF3
 applD: FZFEFERID

e authCode: IAIEEANEG

ZElE
EOREAMINREO , BNRERERIG.
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logout¥sik
#EOhaEe

BEHRFEE.
ZEOBEB/INE |, BEE onLogout() EOBMERER.

EORE

int Togout();

EOSH
7

iEEE
EZOERAMINREO , FNRERER.

changePassword}i%x

#=Oee

1ERFEERT.
OIS | ENE onChangePassword() EIEAUESEZTEER.

#EOms

int changePassword(const char *oldPassword, const char *newPassword);

EOs4

e oldPassword : |HZ%R5
e newPassword : %5

IREE
EOVERRINREO , BULREEIRID.,
BREMINFAREBEMALT) | BIRERRIISERIZRAE onChangePassword(errorCode) #EOFEAFEF ;

RXHEA
insertOrderfix

EOhEE

RIEHRE,

£ XTFSpi::onOrder()aZXTFSpi::onCancelOrder() #E O @A FAFENREASRAR IR,
BERER:

1. APIITFEFIR(ERE—BFE/OSESRER , (BEFhHE 2 EAFEMISIIRR Abiihis s FRESE. il (FEXE. 8IS
ER) +ER[AIEEYE

2. ZEORKAREIEAL 2N , FRESAEEAR—MAPILFNSIREED ; MRTEFEALEL S , £
setConfig("ORDER_MT_ENABLED", "true"#{TE.EERIH] ;

EOEs


af://n869
af://n881
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int insertorder(const XTFInputOrder &inputorder);
int insertorders(const XTFInputOrder inputorders[], size_t orderCount);

EOSH

e inputOrder : fHEANRIRESE , 2IUXTFInputOrderfSiafn ;
* inputOrders : fHItERBARTRASEEA ;
e orderCount : #tEHENEE , FREAT 161, MRBIL16 , NHLERPIEANLY ;

iZElE
EOEAMINRMEC , BNRERHRES , WARIIHARRTRBERIFIER.

cancelOrderfi%

EOIhEE

RILHIE,
FEXTFSpi::onCancelOrder ()& M FiE AN EIREBAVEE RAHR AT,
BERR

1L IZEORNARKEAL 2N | FESEIEARE— MPELfNSRAvRRED ; IRTECRSERSEN | £H
setConfig("ORDER_MT_ENABLED", "true"#{TEC.ERIH] ;

2. MNER(FEAXTFOrderiR XIS BRI , SWMERAPIREIRIXTFOrderXIgIgEt , FAFARBEMINEBISIE— MXTFOrderSRigIER ;

3. FEWERRZATASHE ;

EORE

int cancelorder(const XTFOrder *order);

int cancelorders(const XTFOrder *orders, size_t orderCount); // #ltitfisdzr, & 8 16

int cancelorder(XTFOrderIDType orderIDType, long orderID); // WIS R At Soie, 5 E ] FA& Al i S (Rl e

int cancelorder(XTFOrderIDType orderIDType, long orderID, const XTFExchange *exchange); // & "5 FI42 5 i i
int cancelorders(XTFOrderIDType orderIDType, long orderIDs[], size_t orderCount); // ft&Efsaper, i KA N164

EOs4

o order : FHEEAMRENISR , SUXTFOrderEak ;

e orders : fHILERUEIVIRENISGEEA ;

e orderCount : #tEfEREE , FEEATF164. WMREL16 , NHERHERLNY ;

e orderiDType : IRERSHE , BRISIFEATKS. ARPHESTIZZFTRSHE ;

e orderlD : iIEEFKEHAMIRRRS , MREAMIRPRS | ERAMIRRRSEEHE—E ;
e exchange : RZFIXISIEET ;

REE
EOVARRINIREI0 , BNHRESERT , WANRIHARRRBERIFIER.

KTFFitepSeaisn
AT HRERFIRSHBARTLUERER U THEX

1. BEIKSSHFAMEBSHEINEE , BJLUEIT XTFAccount:isSupportCancelOrderByLocal DO EE HRIKS EESIF AR SHE ;

2. AR ETE0, XFEEZ A , XAEEIARZS5000000 , tEEFLURBESREHTERE . AP LUEIEXTFAccount::getMaxAllowedLocalOrderID()#
AEEZ(E ;

3. AR ERIERIERIE | @R, RNE., TSR |, #AREEHs ;


af://n925

insertExecOrderfix

#EOhee
RIEATRES R A,

£ XTFSpi::onExecOrder()&gXTFSpi::onCancelExecOrder() O S@E1 1T ERS dR BB ALERAPIRTS,

BERR

1. fTNEXSP AR BRS SEETRNRRERS | TR , FEH TR RS |
2. ZEORARLERLZEN |, THESAIZARE—MAPISLANTSRANREED | MREEEAAELSER | (£
setConfig("ORDER_MT_ENABLED", "true"#{TECERIT ;

EORE

int insertExecOrder(const XTFExecOrder &execOrder);

EOSH

e execOrder : fFFARIERNTRGENTIRESEL , SUWXTFExecOrderfEafr ;

ZEE

EOEAMINREC , BNREIERTD , WANRIHARRNMRBERIFIER.

TNk PR e ERiSt R

WEXTFOrderFlag, XTFOrderType. XTFDirection=/NFERX%>

FRIE :

fRepzeny

BRIT ( BT EIREAR )
BT ( BITRERSHEAR )

KIFFTR

TEREIS T
BKRELIXS T
TEREAARS i
EKREARXH

FRIR EIARISIOIE TGS R ST |, 81T insertExecorder(const XTFExecorder &execorder) #2OBIAISCHUREIEK ; MR AUEERISKIER

XTFOrderFlag
XTF_ODF_OptionsExecute
XTF_ODF_OptionsExecute

XTF_ODF_OptionsExecute

XTF_ODF_OptionsSelfClose
XTF_ODF_OptionsSelfClose
XTF_ODF_OptionsSelfClose

XTF_ODF_OptionsSelfClose

canceleExecorder(const XTForder *order) 3Z[,

cancelExecOrderFix

#=Oee
RIETRY B3I,

FEXTFSpi::onCancelExecOrder()iZ O Fri@E R A RIIREIRE.

BERN

XTFDirection
XTF_D_Buy
XTF_D_Buy

XTF_D_Sell

XTF_D_Buy
XTF_D_Buy
XTF_D_Sell

XTF_D_Sell

BB BEHTIN. BRI, BRI, FEAIRESH T AEREBEXSRH

XTFOrderType
XTF_ODT _SelfClose

XTF_ODT_NotSelfClose

XTF_ODT_SelfCloseOptions
XTF_ODT _SelfCloseFutures
XTF_ODT_SelfCloseOptions

XTF_ODT _SelfCloseFutures

1 1ZZORNREEFREN | FREESEADERR—MAPILAIRARSEED | IRFTECRLERLELN | £
setConfig("ORDER_MT_ENABLED", "true")##{TECERNA ;


af://n969
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2. SNRFEFAXTFOrdertREAXISEERR |, SSUFERAPIRERIXTFOrdersdgigst , AP AREMNINEBIGIE—XTFOrdersRIgIER ;
3. FEWERRZATASHE ;

EORR

int cancelExecOrder(const XTFOrder *order);
int cancelExecOrder(XTFOrderIDType orderIDType, long orderiD);
int cancelExecOrder (XTFOrderIDType orderIDType, long orderID, const XTFExchange *exchange);

EOSH

o order : FHEHAMREANISR , SUXTFOrderEafL ;

e orderlDType : IREFIRSXE , BESHHFEETKS., ARPHEESNZZFRESHE ;

e orderlD : iIEEFKSHAMIRRRS , MREAMIRPRS | ERAIMIRRRSEEE—E ;
e exchange : XZAIE ;

REE
EOVARRINREI0 , BNHRESERT , WARIH AR RMRBERIFIER.

XFFithea S EaRgiReRE
SEEEEAER , &% cancelOrderfZA B S4E1EA17EH,

demandQuotef ikt

EOhEE

RISEMER,
FEXTFSpi::onDemandQuote(JiE O FUBAIANTAIZESR,
BRI

IZZOMARLIEARZEN |, TREESLAZERAR—MAPILAIRISRANRSRED | IRFTRCALERSEL | £/
setConfig("ORDER_MT_ENABLED", "true")#{TECERDAT,

EOms

int demandQuote(const XTFInstrument *instrument, int TocallD = 0);
int demandQuote(const XTFInputQuoteDemand &inputQuoteDemand) ;

EOSH

* instrument : fHAMAISLINISR., DREA— BRSNS , FaEATWS ;

e locallD : EIMEKRAMRES | THNLIR , HEFPEEN. miESE, BIAR0;

e inputQuoteDemand : IEMERIIR. ZNSIRETHNEFEAMASE , W - TLUEEENMNAERERS. BREEMEIES. HFHER
2 DIXTFInputQuoteDemand4EraR,

iZElE
EZOEAMINREO , BNRERERI.
ERBINNETRRRBMBERKERY  FARFRTANBRIERMIIA | WINEERAE XTFSpionDemandQuote() M HIKE,


af://n1074

IMETIEEO

subscribefix

#OhiEe

T8,

TBETIERINGE | BB ELRTIESYERS . 2EE onBookUpdate() £,
WiBA :

1. APIBBEATHITRIEAIRE | BREHTINMTREINZNupdateBook() , BT IEOEHAPINEMFIERISNTTIBEE |

2. R HITAEL1TIE . HupdateBook()SHHITHEEAT , ~&EEonBookUpdate()#%O ;
3. MNRITE T &29171% . HupdateBook()SHELTIEELET , £EIJHonBookUpdate()#EO ;

EOms

int subscribe(const XTFInstrument *instrument);

EOSH

e instrument : FRTRNGANSR | SUXTEInstrument4EHAHK ;

ZEE
EOVARBINERY | ERRIIZRTMTEITEML.

unsubscribe)5ix

EOEE
EGEIT TS , Ssubscribe()iEOINEEER.

EOms

int subscribe(const XTFInstrument *instrument);

EOSH

e instrument : FEGEITIRANSLIXS , S0XTFInstrumentZ5H41A ;

iZElE
EOERAMINERY , WRRIIFRTMTIETRHBGEAMLI.

updateBookZix

#&OhgEe

BEIREATE.
BRI TIE SR,
BHTIERE , APIEBEm L TBEE
1. REEYeMNiTEFeRT
2. AR AP AAsubscribe(3EMITIRITIEEERE | £i@1d XTFSpizonBookUpdate() @A ;

EOms


af://n1097
af://n1098
af://n1121
af://n1135

int updateBook(const XTFInstrument *instrument, ///< &% %

double TlastPrice, ///<
double bidPrice, ///< FNre NERELFENM -
int  bidvolume, ///< FNE. NERRLFEAN.
double askPrice, ///< L. NERELIZHM.
int  askvolume ///< S, NERELLHEM.
)3
EOS4

e instrument : §2I%I5 , SUXTFInstrument4SHAHK ;
e lastPrice : 25N

e bidPrice : EAfft. ATRELIAM

e bidVolume : TNE., AERFLIAN

e askPrice : S2iifft, AENFLEZHN

e askVolume : EHE, AFNFRFEZLMN

BEE
EOVARBINERY | ERRRIIZRTM TR,

EREREO
getAccount5ik

#EOhee
REERIREKFER.

EORE

const XTFAccount* getAccount();

EOSH
7

ZEE
REIEEIKFIISigH.

getExchangeCountJ¥six
O

R T ERER.

EOms

int getExchangeCount();

EEE
IRERZZATHIEE | REERREIRED.


af://n1164
af://n1165
af://n1177

getExchangeZik

®OEE
REUEEMNENRZHER.

EOms

const XTFExchange* getExchange(int pos);

EOS#
* pos : RZTIFAIUE TR . NOFFIAITE , &RA(EN getExchangeCount() - 1 ;

iREE
REFEEMERIRZRZTISR , £WXTFExchange StafEk,

getinstrumentCount’ix

#EOhee
RENEHIHERER.
EORR

int getInstrumentCount();

IREE
o KTFETFO0: FRENEHE ;
o INFO : RAEEIRAENHEIRG ;

getinstrumentfsix

®OEE
RESONEERSIER.

EOms

const XTFInstrument* getInstrument(int pos);

EOSH
e pos : BANMNETHHME , BUESEH : [0, getinstrumentCount() - 1] ;


af://n1189
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iREE
o BHNISIES , £ IUXTFInstrumentZStaps ;
o WIRBHRE A HEETEAREBR  REITHEE ;

getinstrumentByID}5i%
#EOhee

REGORSFHREEAGER.
EOms

const XTFInstrument* getInstrumentByID(const char *instrumentID);

EOSH

e instrumentD : GLIREFRTE , HI40 : sc2305. cu2301 %

iZEE

o BYIFISIBET . SIXTFInstrumentZSHafr ;
o WRBNAEFRE  EBEAERR  REITE ;

getCombinstrumentCount?i%

#EOhee
REBEGLIHERE.

EORE

int getCombInstrumentCount();

IREE
o KFETFO0: FRAGELHE ;
o /INFO : RREEREREIRG ;

getComblinstrument’5ik

®OhEE
REUEERESENES.

EOms

const XTFCombInstrument* getCombInstrument(int pos);


af://n1239
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EOSH

e pos: (ETHHME , BUESEE : [0, getComblinstrumentCount() - 1] ;

IREE
o BEEHNISIgET , £MXTFComblnstrumentfSHaR ;
o WRSHEE  HETAKREER , REISEH ;

getCombinstrumentByIDFi%

#EOhee
REAGEORSFHRERAGEER.

EORE

const XTFCombInstrument* getCombInstrumentByID(const char *combInstrumentID);

EOSH

e combinstrumentID : BEELNRSFRTE , U0 : sc2305,-sc2305. -cu2301,cu2302 % ;

REE
o HAEBLISIEE , BIXTFCombinstrumentZSHair ;
o MRGHAAFE , BETARERR , RETERH ;

getProductCountkik

&OEe
IREVmMEIERER.

#ZORE

int getProductCount();

EOSH

iREE
o ATFETO0: FREMEE ;
o IINFO : RREIRAENHEIRG ;

getProduct)sik
#®Ohee

REVETRRINMER.

EOms
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const XTFProduct* getProduct(int pos);

EOSH

e pos: UETHME , BUESEE : [0, getProductCount() - 17 ;

IREE
o MFRXISRIEET , SIXTEProduct{EAE ;
s WRSHEE  HETAKEER , REIZEH ;

getProductByIDJ5i%

#EOhee
R RS FHREIRMER.

EORE

const XTFProduct* getProductByID(const char *productID);

EOSH

e productlD : BXRSFRE , HI0 : sc. cusE;

ZEE

o RFXIEIEE , SWXTFProductZE/IE ;
o WRBEMAGFE  SETIAERR  REISEE ;

findOrdersfix

#&Ohge
RE eI R EIREER.

#ZORE

int findorders(const XTFOrderFilter &filter, unsigned int count, const XTFOrder *orders[]);

EOSH

o filter : IREAEHEM ;
e count : IMBIENREEKESE , RAEAZHENIRS ;
e orders : SNSMENIEE , BT FEEE

ZEE

IREISREIRRIATRALE.
MNREARLIMR RS A TIERAIEE count , NBVEIEHIcount’MEE , FHR([Ecount ;
NRERAILIMRBEVNTIEERE B count , NFRTEFHELD TENNEHE | REISLFRIIHE
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findTradesfix

#EOhee
B e R EIRRER.

EORE

int findTrades(const XTFTradeFilter &filter, unsigned int count, const XTFTrade *trades[]);

EOSH

o filter : PRACBEEHERFR S ;
e count : JMEBENREEKESE , RAEIZEERIRIIIEE ;
e trades : SMEBENRIEUE . BT FHEEIRALER ;

REE

REISLFRERZINRAHE.

WNRERRILPRAAT SR TIEERE E count , NIENEIEAIcount MBS , FHiR[Ecount ;
WREARISLIRAAZEUNT e ERIE E count , NIRFERINHE D TENNEE | IREISSFRAUEE ;

SHREEEEN

enableAutoCombinePositionJ5i%

#EOhee

BECABEmEEIIEE.

BUEEAPISLHIfS. JEEAPIRT , A enableAutoCombinePosition(true) IR EBEAOMNBAESIIEE. BRESZRE  APERSREBMNESIHR
FER. EESREBERFNERIEC | KRESHNEHTENES.

NEESEZ AR ERMERINEE  BHZEREFSEN. TKWANFEHCMNENESIEE.

B EEEHRER :

1. TEREEAENASIIRE LN RZANHLEN , EEHSHREESANNCEERAS

2. BRRZHIHFF M , WRBAEINERTENBEHMNES  BBARFKRASHALE A (B ) IBRFHEAM  BESKHEESHNNE
2ERES ;

3. MNRERBZRER , BRIERNKEBRACNENES , A L—RERM , EAGNCNUABEN , FRSELETIIHACM , E6F=
StEEER

#ZORE

void enableAutoCombinePosition(bool enabled);

EOSH
e enabled : EEEHEBmESFINGE , true-BF false-AEH ;

iREE
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setConfighix

#EOhee
RERESH , NEENRIEZANRESH , BaIZFRENSHIAEN.
EESHETRIIE

"ACCOUNT_ID": ¥%4:IK/"ID
"ACCOUNT_PWD": &Ik )" %15
"APP_ID": N JHFEFID
"AUTH_CODE": P IEHZALIY
"TRADE_SERVER_IP": %25 R 45l
"TRADE_SERVER_PORT": %% 5 [l 4% 11
"QUERY_SERVER_IP": ZififIR %% ikt
"QUERY_SERVER_PORT": ¥ [l 453 I
"HEARTBEAT_INTERVAL": (CBk[aIBEI[A], HAr. ZFD
"HEARTBEAT_TIMEOUT": .CMEGHBI I IH], #f7. =
"TCP_RECONNECT_ENABLED": TCPHiJT & /& 15 ik
"TCP_RETRY_INTERVAL": TCPHEf/NaIFGHSa], Pafi. Zfb
"TCP_RETRY_INTERVAL_MAX": TCPIEJ% & KIAIFGN [A], eAfy. =Zfb
"TCP_RETRY_COUNT": TCPH 4 /X ¥
"TCP_WORKER_CORE_ID": %#igiit & £k T2 40 1%
"TCP_WORKER_BUSY_LOOP_ENABLED": it & 4 f 2 75 ) i BusyLoop# :0iz 17
"TRADE_WORKER_CORE_ID": i HiibHiLk 40 1%
"TASK_WORKER_CORE_ID": il FHAT 454 FE4h#%
"POSITION_CALC_ENABLED": Z75ilH &1L
"MONEY_CALC_ENABLED": E#ilH %4, WREHAREITHE, SRABHCMITH
"HISTORY_ONLY_CALC_ENABLED": 2T H I SLiK RS aA, wHEMH, BaPmKeE, BAFITHEEEMaA
"WARM_INTERVAL": Tt Ej[alfg, EUEYERE: [10,50], Hfi. =
"ORDER_MT_ENABLED": &75)i £ LR EThRE, BRINAE T 2 LT iR SR Th R
"TRADE_LOG_ENABLED": &% 4 HAMH EINRE. trueRmniaH, falseRnaAEH, BIMAAEM.
B G EXtf-api-logH & H S FAEmxtf-trade-xxx. TogHECHE, 185 T L FA738 5 W40, o TER.
Ja R Z IR S5 AT A . AP, ANEUUS .
"RELEASE_FINISHED_ORDER_ENABLED": J&7i /i e 454l i A2 R H BRI T k. trueRnmdH, false®RapaAmH, BRUCAAREH.
JE UL Ih e R EAE R . R IR R AR K, BRSSO SRy, BRATLLE kg, HAhdgs s, @A ER A .
Ja FE X T BT AR B JERRIRCE (TERise) , KA mm N7 R IRS B E 3hEIL.
WS FHIEThRE, AT RE S BRI, P 7 AR AR A 4R B AR ROR SR, RAIBIXTFOrderst 4542 5 54,
SRR ORI BRI #5 RS A A R, PP PR SRR AR . ARSI, X TR AT A 2
HARRAS R LT AR, FEER.
"RUN_MODE": E{THAZH, 0-FREFHA, -,
W AR AT LA AT B3R R A EE R, ELBE 4> AP T L IR B A BB AR (R B g, T TC2A o
o T AR R SGTE N AT AL ERAERS (WML 5, T CUE . AR M Sh R LS
USSR RN N AR, B R T B R XTFOrdertt 5, BRI ALEE, XTFOrde st 4 [0 if 45 o5 e A4,
o R EAR S IR RS, REO T ANLE, B RS FIR T B R XTFTradext % 5, A1 S AREE, XTFTradesxt % (a8 45 o5 2524
. ATREAELEELY W, TEA S AATAIE. BTSSRI IR R EREL Y . R R AN A B R EL T 5
« EARPAPTRUEE N, REg#idgms (RARKTHAMPS) +Z G FRMA . AR SR, T2 BARRA GERER;
« APTA M A EAFAT AR ) [ 4R AN A B, R e SR (AR B AN A8 BRI T, 75 B B CARAE T A O R S B s S
6. FRASEUEAM AV SEAE, AP AT UL EEMNAPTE WIS, Ha. Be. WK B EHRS S B EIA A
"XNIC_ENABLED": &7 )8 FICAER MK Ik .
LS FULEC B I, A4 APLIE S 2 [ SR 24§ 75 A AT AR IR, 0 A T PR A 3R X R il 4 A7 e
TR LR B I, A AAPLE S AN 2 A IR 75 A R R R MR, BRIAE R G U T AT HRAm e
TR e, 2l fonload-7. 1. xliAexanic2.7 . xiRA I BK ] .
BHINNEH-.
"ORDER_GROUP_ID": FLEH S /rdigis, A He . BEEHE: [0, 128], ERilAHO.

v B W N R

FRFBAILIREE CHSE  LMEEFERIMIS R getConfig) FOMTIREY. BN AMERAFBEEXHISEH , (IHIGRFHE.

EORR

int setConfig(const char *name, const char *value);

EOSH

e name : SHEFR
e value : 8B


af://n1426

ZEE
ORTEHECERL , IFOERTEM.

getConfighix
#EOmhaEe
EERESH,

EOms

const char* getConfig(const char *name);

EOSH

e name : LR , & setconfig( ;

BEE
RERESHEFE.
RENFFFERAIGRFRFENSR | AERERRTFITHRE | BMEEAE.

setReportFilterfix

#EOThaEE

RERERISENN (BE28) .

EfRIS RN BRFRSRA  1) IREFMPEENTIR | 2 ) REYRSEMIVE ;

EFPEENSIEERIXX S  BRERAOEAANSEEY, IREITIERE | BEF | HRENRSHTEMER | FTRtRILEHAESLISHINGEY , 1IN
EFEENSIE , ATLAKDXPAREL,

BLRSITIEN , BRI mi e (CHF Fast |, SIRANERESHE. FII0 : aur,au23*,

FTRIELNLFERMNFRIATAT

a*2310 // JEBELFFEHE], S
*u2310 // JBECFFAERTIH, ASCFF
a*23%*2 // BT, HERAFAREHEMRR, AR

BRHELSTIEMNRLR | BRSBESHFNHIAER

au23**  // FM%, HEPELEMR au23*

IRFM

* [ERSEAN LRI ogin(FEOHIARZ R TIRE ;
o WEAPIBAEZR , BBAMEMAsetReportFilterRBEIRITIE | FEER ; EREREEY

EOms

int setReportFilter(const XTFReportFilter &filter);

EOSH


af://n1445
af://n1459

o filter : [EHRIIFEHIN , SHXTFReportFilterfEAHL ;

EEE
ORTNRERLY , JFORTAIRIRERIMAT RIATTEIRAD.

getReportFilterii%

#ZOhiEE

ERESRIEIRITIEN (BE8) .

RERIRIEANE , TlEEEOEIEAERAIERISEMAN. RESERERAIRN , Bk EAARRE.

IREFM

o DIERIEERHENER  FTREMH
o DNFRRHA , SEFERTEMN ;

#ZORE

int getReportFilter(XTFReportFilter &filter)

EOSH

o filter : EHRILEFIN , SIOXTFReportFilterfSHafk ;

ZEE
OFRTEIARL , IFORTARERRMAI NATEIRES.

getVersionfgix
O
SRENAPIRAFFFER,
EORE

const char *getversion();

EOSH
7

iZEE
WA RFE

HhEnEO
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syncFundskix

EOEE
MNMEOFERARSHARESEIERS.
VAFEZIER :

o FEOABHKAER , LREEERERRE , FREHTTRER
o FEREOSBEERELE  BEINEREEGEERIRME ;

SEREEEIN -

o IRBINEMTEEAN  BRIEOTLUBSESNFEIHENZEER |
o WMRBINBIERITIE | EIER updateBook() 95T , TEAMITERS ;
o ENIMMTIRIIERRERLED  AMARAERR  URHRASHER |

EOms

int syncFunds(int msTimeout = 45);

EOSH
e msTimeout : iBASETIE] , BB : 2P ; BRANASZRERT , <=0 RAFCIFHERT ;

iREE

o 0: FRASHESHY , AILUARXTFACCOUNt S BEERITIIESHUE ;
e ETIMEDOUT : g8t ;
o <0 : FFAEBEEER , LB RRASTIHEEEMNERESR ;

buildWarmOrder)5i

#EOhee
ENGLSE, SIE— RS , EABFRHIENXZH,
BRALIZITRERIREERNER | RFEEFTSVER  FNEGHISHEIT., S4B getinstrumentByI DO EIAZAS.

9TRIER

o REEHEITRRBESMIREIAEIS0 , BIAIXAERA : 20ms~50ms ;
o TRMMRBAIESHRPENERR—MAERE ;

EOms

int buildwarmorder(void *buf, size_t size, const XTFInstrument *instrument = nullptr);

EOSH

e buf : FIFREATIIRRE TX ;
o size : FAFRMHATMRRE IR AN , FNF64FT, MRATF64FT | BFAELEIAFET B ;
e instrument : §2E5 , BAARS ;

EEE
0-Z7AkL , JFOFRTRIRIATEIRED.
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ez LIl
XTFUserDataZEta(d
WA B EENMEIENSE

class XTFAccount {

public:

void
double
doubTe
int
int

XTFUserbData() {
nullptr;

userprPtr

“userpPtr;

userboublel;
userbouble2;
useriIntl;
useriInt2;

userboublel = 0.0;
userbDouble2 = 0.0;
userIntl = 0;
userIint2 = 0;

XTFAccountZ53(
WA BR/IKFESEENSGE

class XTFAccount {

pubTic:

B2 5

XTFAccountID
double
double
doubTe
doubTe
doubTe
doubTe
doubTe
doubTe
doubTe
double
double
doubTe
doubTe

doubTe

double
doubTe
doubTe

XTFLocalorderID TastLocalorderiD;
XTFLocalActionID TastLocalActionID;

accountiD;
preBalance;
staticBalance;
deliveryMargin;
deposit;
withdraw;
margin;
frozenMargin;
premium;
frozenPremium;
commission;

frozenCommission;
orderCommission;

baTlance;

available;

availableRratio;
positionProfit;
closeProfit;

mutable XTFUserData userData;

int

int

getorderCount() const;
const XTFOrder* getOrder(int pos) const;
getPrePositionCount() const;

/1/<
///<
///<
/1/<
/17/<
/17/<
/1/<
/1/<
/1/<
/1/<
/1/<
///<
/17/<
/17/<
/17/<
/17/<
/1/<
/1/<

/1/<
///<
///<
/1/<
/1/<
/1/<
/1/<

/1/<
/1/<

///<
/1/<
/1/<

const XTFPrePosition* getPrePosition(int pos) const;

T 7 2ty

HA 7t 4

HASIRS

28 B RAIE &

S HNE

A HH4E

5 RARE G, AL Sk ARAIE 4 T SRR IR S5 S0 B AR B i 5
VR RAIE 4

R 4

s R 42

FoL %

VRS E

HiR B

AR HER R+ O TR+ TR T - T8 % - B+ AR &
Hor

- BT MBS AR, SIS S 4

- FeBTEANCNIER, SSRGS .

Al PG BhASLAR - o5 P RIE 8 — 5 45 A IE 4 - 38 B AIE 4 - VR 40 BURI 4 -5 45 P-4

Horbre o FORUE S 60 5 AL S 1 3

PE <] R

FeRET, EaANFeaT2ZM

TeRET, AEAN TR T2

PP B — IR A =

PP B Ja — R A 2 5

R APTE AT, APT P #8< A (0xFO000001) JT 471225 1 2E sl As it

PP AT e ) i e (S KA 78 R 75 O I RE SRR AR ML B 4 5
TRER 2 1 T B B ot B

BRHTA ISR, H TR ST R AR
AL BRI ERIREXT R, NOIFRTHE
BWTANERCRE, HTENENTAERGsIER
///< HEABRIIENERFENR, AOTFRTH
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int getPositionCount() const; ///< BERTAGMEE, HTREDEAMAFECEE, F—E&4102kMa2mrAa
[EESEEVAE

const XTFPosition* getPosition(int pos) const; ///< #LERSIEMFGS, NOFIHIIE. CFE&L LI DA
int getTradeCount() const; ///< BWFTEBASEE, AT E RIS RS s £

const XTFTrade* getTrade(int pos) const; ///< FAI BRI BB R, MOFFLATHE

int getCashInoutCount() const; ///< BERATA BN SIS EE, AR ERITE HASSIR

const XTFCashInout* getCashInout(int pos) const;///< #fiEZ5| &l AEN %, MOTTIATHE

int getCombPositionCount() const;  ///< TiifiifT & f G EcE

const XTFCombPosition* getCombPosition(int pos) const; ///< &l BZ5| Eilj4l &G0 %

bool isSupportCancelorderByLocalID() const; ///< T SLRFA RIS
///< WRARSHE, A DA R B0 S 4R mT, R B SRR T e R A
///< WRSCREARM SR, WA S FRER, Bk RRER
getMaxAllowedLocalorderID() A ifizke
XTFLocalorderID getMaxAllowedLocalorderID() const; ///< Ao S iy o vp i KACHL S, 048R A SCRF A Hb o5 i o
i

XTFExchangeZEta(d

A RBAEERIRE

class XTFExchange {

pubTic:
XTFExchangeID exchangelD; ///< XS, F45g. tbi: CFFEX, SHFE, INE, DCE, GFEX, CZCE%
uint8_t clientIndex; ///< B UERETFEMGEHZEB, A S R AEA R .
uint32_t clientToken; ///< BHUEREFEMEHZE B, A S B AEA .
XTFDate tradingDay; ///< Z5H, BETAE, . 20220915
bool hasChannel1p; ///< R\ LFERAI G5 TP T, trueRin ZRFIPHLLEE )
mutable XTFUserData userData; ///< UREREE T A8 (0 08 o 5
int getChannelCount() const; ///< BRI RO G S HE
uint8_t getChannel(int pos) const; ///< FAL B R G EHEAL S

///< HiEZEG posEHIETEHE: [0, getChannelCount() - 1]

///< G FAEFH APTH SR B B A FH 25 18 A A 4w S (B B T

///< MR E O SGR R, ) FE TR A A5 R SR B+ 1O A RE AL 4 T .
const char¥* getChannelIP(int pos) const; ///< {EALEREIERFEAL S TP

///< n%haschannelirAfalse, &E[lnullptr;

///< TR E G L TPk 7 4 4 4T

const char® getChannelIPByID(uint8_t id) const; ///< & {ign's eifiTpiiil, & [F{H[getChannelIP()
int getProductGroupCount() const;  ///< Eifyfifhdl%s
const XTFProductGroup* getProductGroup(int pos) const; ///< #ifi & &5 ardk i fpaint 4
i
XTFProductGroup4Eia{f

BB SERhE(EENE

class XTFProductGroup {

pubTic:
XTFProductGroupID  productGroupID; ///< fFpHARE
mutable XTFUserData userData; ///< URERYE A% (0 B o 5
int getProductCount() const; ///< B RFAEAE SR
const XTFProduct®  getProduct(int pos) const; ///< AL E R G A R
const XTFExchange* getExchange() const; ///< EEA R TR 2 5 BT G
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XTFProductZia{d

WiBA

I EISVOESS

class XTFProduct {

public:
XTFProductID productIp; ///< FFRED
XTFProductclass productcClass; ///< EhFpEE
int multiple; ///< EHIEEIRRE
double priceTick; ///< BN
int maxMarketordervolume; ///< TR R B ORIk s
int minMarketordervolume; ///< TR f /N B
int maxLimitordervolume; // /< TR e AR B
int minLimitordervolume; ///< PRANHR L fe /R R 1
mutable XTFUserData userData; ///< URERYE A8 FH (0 i o 5
int getInstrumentCount() const; ///< EHRMEENELHE
const XTFInstrument* getInstrument(int pos) const; ///< 4B Z5EilELN 5
const XTFProductGroup* getProductGroup() const; ///< TR I SR B

i

XTFInstrumentZ5a(F
WBE ¢ HANIHRSE

class XTFInstrument {

pubTic:
XTFInstrumentID instrumentID; ///< ELRIY
uint32_t instrumentIndex; ///< BEHFS
int deliveryyear; ///< ZZEEL
int deliveryMonth; ///< ZEIAG
int maxMarketOordervolume; ///< TR I BRI R
int minMarketordervolume; ///< TR /N R
int maxLimitordervolume; ///< BRANHR A B R o
int minLimitordervolume; ///< BRANHR I fe /MR
double priceTick; ///< BN EFNAL
int multiple; ///< ELBETE
XTFOptionsType optionsType; ///< FRCEER
XTFDate expireDate; ///< EHEMHE, Frrdkt: 20220915
bool singleSideMargin; ///< R FEARIE 4
XTFInstrumentStatus status; ///< HHrRE
mutable XTFUserData userbata; // /< PRERZE H A 2 x4
const XTFExchange* getExchange() const; ///< EHEZTEXTFEXChangeg4T
const XTFProduct* getProduct() const; ///< BEWELFTEPXTFProduct it

const XTFMarginRatio*

getMarginRatio(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< fRiE&%

const XTFCommissionRatio* getCommissionRatio(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< F4:¥%

const XTFPrePosition*
&, ZHHNAEZAN

const XTFPosition*

const XTFPosition*

const XTFMarketData*

const XTFInstrument®

int

int

const XTFOrderCommissionRatio* getOrderCommissionRatio(int amountLevelPos, int otrLevelPos) const; ///< frififge(sE

ERYNL, OTRAEYALKT L [ H i 3% 2%
doubTe
13

getPrePosition(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< Pisifi6, kKA HWI%H

///< BREL LN Z LEFC, A& EFaEdE
getshortPosition() const; ///< BERELLATELEFE, B8 LRCLEdE
getMarketData() const; ///< BERELATIEXTFMarketDatadi s
getunderlyingInstrument() const;///< WIHEIIRIAL), Femn N SEat & 20454
getorderCommissionRatioAmountLevelCount() const; ///< #riffa IR 2
getordercommissionRatioOTRLevelCount() const; ///< #ifJOTRIIRI %L

getLongPosition() const;

getordercommission() const; ///< BRZELAMN R HR %

5|
5,
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XTFPrePositionZ51a3(4
REE . EFIESOXSREE

class XTFPrePosition {

public:
int preLongPosition; ///< WEZkFGE
int preshortPosition; ///< WEZkFGE
doubTe preSettlementPrice; ///< WESESE M
mutable XTFUserData userbata; [/ /< DRER%E R A I s o
const XTFInstrument* getInstrument() const; ///< THIHEFFCITE G LXTFInstrumentif454El
kg
XTFTradeDetailZ513(4

iBA : R ABERISRE

class XTFTradeDetail {

pubTic:
XTF_CONST XTFTrade *trade; ///< A5
int volume; ///< MAZE
i

XTFPositionDetail &34

A« BT ORI

class XTFPositionDetail {

pubTic:
XTF_CONST XTFTrade *openTrade; ///< FFERAEREH, BETnullptrif, ARG, FEGRSHIER CUHMEERT K
i
XTFTradeID openTradeID; ///< TR gD
double openPrice; /1< FFEBEEMH, 5RAERRA FMAEAIF . a5 J7 R R R HEG H AR
int openvolume; ///< FOHMTAHE
int remainingvolume; ///< Fra AR AR A S H
int getCloseTradeCount() const; ///< “FEREE R E
const XTFTradeDetail& getCloseTradeDetail(int pos) const; ///< Gz bl 4l
bool isHistory() const { return openTrade == nullptr; } ///< Hl¥EE N LG
int getCombPositionDetailCount() const; ///< R RARBIZH &G A 1
const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< Fr{ziA4H
int getCombinedvolume() const; ///< FEHMh A S SRR
ks
XTFPosition&Sa(F

A BFEORIRE

class XTFPosition {

pubTic:

XTFPositionDirection direction; ///< Frtehm. £k, 253k

int position; ///< Frtrias: LS - OTFHERFE + 56 - B7F456, 88T TonsR

int todayPosition; ///< SFtaE: 546 - P50, AT FekERE (SaHm

int combinedPosition; ///< BHENFCHE

int openFrozen; ///< eGSR

int closeFrozen; ///< FOoES &

double margin; ///< SRARES, RRFECH S RFIES. A% 8 KL s A A RO I RAE 400 %2
i

double paidmargin; ///< FTAMRIES, FREFRZATI GRS . EiHE R m KA sUs A AR, SefHE

UE AT e /N T b ARAE
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double frozenMargin;
doubTe frozenCommission;
double totalOopenPrice;
double positionProfit;
doubTle closeProfit;
mutable XTFUserData userData;

double getopenPrice() const;

int getAvailablePosition() const;
int getYesterdayPosition() const;
int getPositionDetailCount() const;

///<
/1/<
/1/<
/1/<
/1/<
///<

///<
///<
///<
/1/<

TREE RIE &

UREE T3

BITEEB: EeMHIESEEN, SeMH st
FOfT AGAFRCMNFFCHT CELIMITERBIEE
TS AGARESHE TRt ENEE T S
TREE 2 1 56 B B o B

ERRes iy

FWAAEM FEEE - FeEER)

KRR LR (LFEEE - D TFHEFeRE)
A i L I A0 KR

const XTFPositionDetail& getPositionDetail(int pos) const; ///< A WIAN, ALFE I Az AP 4o pl 2z 41

const XTFInstrument* getInstrument() const;

XTFInputOrder&siais
HEEA : REBIBRXIRER

class XTFInputorder {

pubTic:
XTFLocalorderiID localorderiD;

[T S AR B G 5 (o — Pk

kg s A RAES.
XTFDirection direction;
XTFOoffsetFlag offsetFlag;
XTFOrderType orderType;
double price;
uint32_t volume;
uint32_t minvolume;
XTFChannelSelectionType channelSelectionType;
uint8_t channelID;
XTFOrderFlag orderFlag;
XTFUserRef userref;
XTF_CONST XTFInstrument *instrument;

ks

XTFExecOrderZ5ta{

LB © TR PIRERIER IR

class XTFExecOorder {

pubTic:
XTFLocalorderID localorderiD;
i Gi— b
XTFOrderFlag orderFlag;
XTFOrderType orderType;

/1/<

///<
/1/<
/17/<
/17/<
/17/<
/17/<
/1/<
/1/<

///<
///<

/1/<

/1/<
/1/<
/1/<
/1/<
/1/<
///<
/1/<
/1/<
/17/<
/1/<
/1/<
/1/<

/1/<

/1/<
/17/<

/1/<
///<
///<
/1/<

JifJBXTFInstrument(f454t

MR LS D

A AR B2 S 5 b P ORAEME— 1k, T AR R 5
ERARESHE G RE KL NRFPRIDI SR

1. ARAHE & i E 2 )y0x88888888;

2. HEHETEBIE ] LAk E E y0xd8888888;

3. AP EE E 0xe8888888:

NPRAEAR BAERE, APTAMEAS AR .4 5 TR AR

WIERAPT R AL T MR HIE, 7517 KBV 2 J5, TSR TR SR AR B b 5

U SRR B (RAE A M AR B2 5 (e — 1, A EAE AP AT B HLIh it
APIRVFR P Al — 44/ 04 25k, ARZ 7 i 7 B8 R SRl il i OR A
tban: (A E. ##15EBD +HmEY.

SESETT ]

DA RN TG

R [RA (GFD) /T #r/ FAK/FOK

RS

Rt

B/ANRAE R . MR BN FAKRT,

R minvolume > 1, IAAPTERIAAL &/ A HE BT IR ¥
R minvolume < 1, JRAAPIERIAfd FIAT 7 A H & AT 4 2
JE A G5 e R 1Y

[EAvA T RES

bR ORMER, BRIAERR iR

FPEE R, RS E, HaAEARE, (REEMRESHP

REELIN R

ARG S, FEEA SRR, T ARG
AREFIXTFInputorder A i g5 KL o, R S5XTFInputorderifiA i i

EbrE, X0 —ATEOEZ B X

A

- 178L: XTF_ODT_SelfClose | XTF_ODT_NotSelfClose

- Xiph: XTF_ODT_SelfCloseOptions | XTF_ODT_SelfCloseFutures
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XTFoffsetFlag offsetFlag; ///< - FGkr&: XTF_OF_Close | XTF_OF_CloseToday |
XTF_OF_CloseYesterday
XTFDirection direction; ///< ATBURIXE 7 1A :
///< - XTF_D_Buy: i#5RITAL. i RXf i,
///< - XTF_D_Sell: FFATAL. ERAX #h;

XTFHedgeFlag hedgeFlag; ///< BHEHRFRE
double minProfit; // /< ATRUR N
uintlé_t volume; ///< ITREE
XTFChannelsSelectionType channelSelectionType; ///< FEAL YR 5 kiR
uint8_t channeliD; ///< FEALYRS
XTFUserRef userref; ///< RFEEXEEE, REFEGE, HEEAERE, (REEERRESHM
XTF_CONST XTFInstrument *instrument; ///< WHEELH %
i
XTFOrderZ5ta{f

B IREBEHRAISRE

class XTForder {

pubTic:
XTFSysOrderiD sysOrderiD; ///< HERKS
XTFLocalorderID localorderIp; ///< RSB RARIRES, WSARAIEME—E, 7504 4 [ R4 R

///< HEALIL72W R AR B 5 AAAE RS, REO, FHARE R ET 8 S S
///< TREARIFFR A 55
///< 1. AEARAE SR 2 /0x88888888;
///< 2. FEEIEHE B LA E 0xd8888888;
///< 3. HEEPakgEE y0xe8888888:
XTFExchangeOrderID exchangeorderiD; ///< 5k B gms
///< WHIRZ N XTF_OS_Received KZHPRGH, HTBIER
///< WHIRZ N XTF_OS_Accepted K2 JEIREGH, MrBAR

XTFOrderGroupID orderGrouplID; ///< WELSHRS JEshAPTZ AT P HE X, BUETERE[0~128])

XTFDirection direction; ///< FEIJ)ilm

XTFOffsetFlag offsetFlag; ///< TPtk

doubTe orderPrice; ///< TEIE

uint32_t ordervolume; ///< WEHE

uint32_t orderminvolume; ///< F/NRASEE

uint32_t totalTradedvolume; ///< RO RASHE

XTFOrderType orderType; ///< BRAY/FAK/ T 25

XTFOrderFlag orderFlag; ///< WHbRE

XTFChannelsSelectionType channelSelectionType; [/ /< FEALEEESE

uint8_t channelip; ///< FEALERR S, OXFFHE RN ILHUE

uint8_t realcChannelID; ///< FEBREALER S, HAERIRE, OXFFERNIHE

XTFOrderstatus orderstatus; ///< WHEARZ

XTFDate insertDate; ///< WEBHENEHB, FRFKR: 20220915

XTFTime insertTime; ///< WIEPAENR], FREFERR: 10:20:30

XTFTime updateTime; ///< TR, FRFERER: 10:20:30

XTFTime cancelTime; ///< HRGFRE, FrFEkE: 10:20:30

bool isHistory; ///< [EIRGE R I S E S A R R G, &P AP S H B AT K E A,

///< TR IRSGFRKZ AT R BBk, ZFBOAtrue. B TFRKZE, ZFBRHN
false.
[/ /< WK EEAL 1 [E R AN 55 B R AR FE, PR R AL B .

bool isSuspended; ///< WHREERE CERMERD

XTF_CONST XTFInstrument *instrument; ///< FiJEXTFInstrumentifatt. WRMBHENNELRFIE, WA ELX RIGE ]
BN

XTFOrderActionType actionType; ///< XTGP EEAE R Rl R, BeR. R, BUES , R B, AN
WHATREREZ TR

XTFUserRef userref; ///< R EEEIE, RIEEEGE, e AELTE, (R EERESH

mutable XTFUserData userbData; [/ /< URER%E A% 1 B 0

int getTradeCount() const; ///< TTifif e v Az Wi am s &

const XTFTrade* getTrade(int pos) const;///< %078 % 5] AR Xt N [ s B4

XTFHedgeFlag getHedgeFlag() const;

double getOptionsexecMinProfit() const;

XTFOptionsExecResult getoptionsExecResult() const;
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XTFTradeZE5f3($

B pRAZEHRAISRE

class XTFTrade {

pubTic:
XTFTradeID
doubTe
uint32_t
doubTe
doubTe
XTFTime
XTFDirection
XTFOffsetFlag
bool

false.

XTFOrderGroupID
XTF_CONST XTFOrder
XTF_CONST XTFTrade
XTFUserref

mutable XTFUserData

bool

tradelD;
tradePrice;
tradevolume;
margin;
commission;
tradeTime;
direction;
offsetFlag;
isHistory;

orderGrouplID;

*order;
*matchTrade;

userref;
userbData;

isselfTraded() const { return matchTrade != nullptr; } ///< H#ji

XTFMarginRatio%E13{F

WEA : (RIEEERIIGREE

class XTFMarginRatio {
pubTic:

double

double

doubTe

doubTe

mutable XTFUserData

const XTFInstrument®

TongMarginRatioByMoney;
TongMarginRatioByVvolume;
shortMarginRatioByMoney;

/17/<
/17/<
/1/<
/1/<
/1/<
/1/<
///<
///<
/17/<
/17/<

/1/<

/1/<
/1/<
/1/<
///<
/1/<

shortMarginRatioByvolume;

userbData;
getInstrument() const;

XTFCommissionRatioZE1a{H

iBA « FERERERIGRE

class XTFCommissionRatio {

pubTic:
doubTe
doubTe
doubTe
doubTe
doubTe
doubTe
mutable XTFUserData

const XTFInstrument®

openRatioByMoney;
openRatioByvolume;
closeRatioByMoney;
closeRatioByvolume;
closeTodayRatioByMoney;
closeTodayRatioByVvolume;
userData;
getInstrument() const;

22 5 it I AE G i

PR

R UK A4 B A

T B ORI

AR B O J8AE F R T4 5%
RS, FRFH R 10:20:30
LSR5 ), VS % XTFDataType. h
ks, VeSS %5 XTFDataType . h

[l B P T O S B TR R S, R ImAPT 2 H AT K E A,

FEIB T M 55 S8 K Z AR B IRl , 7 B true.

A K E A R A
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e E oy 2 5
fTJ&XTFOrder 454t

TR EAR, WA

BFRKZIE, wTBN

CIFNED ST 2

WEEISA

FPE B L, 5 Rk B Ruserre FAHF
DR B 25 P (8 R i xd

///<
///< 1
///<
///<
/17<
/17/<

///<
///<
/1<
///<
/1<
/17/<
/17/<
/17/<
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XTFOrderCommissionRatioZ#3{F

WiBA  ERERERIISRE

class XTFOrderCommissionRatio {

public:
uint32_t
uint32_t
double
doubTe
doubTe

amountBegin;
amountEnd;
otrBegin;
otrend;
rate;

///< 15 BREEHEEHE
///< 15 BEJEESE R
///< OTRIGE &L
///< OTRLH 45

///< BHR%EER

///< AT B R M E EE: A EPOTRIGHE, wI Ll sulE iRt &, 1H5 77~

/1/<
///< [ 0,100) |
///< [100,200) |
///< [200,MAX) |

OTR=[0,5)

ratel=0.1, fixvaluel=0.0
rate2=0.2, fixvalue2=fixvaluel + 0.1%(100-0)
rate3=0.3, fixvalue3=fixvalue2 + 0.2%(200-100) | |

double fixvalue;

i

XTFMarketData%5ta(f
HER ;TSRS

class XTFMarketData {

pubTic:
int tradingDay;
double preSettlementPrice;
doubTe preClosePrice;
doubTe preOpenInterest;
doubTe upperLimitPrice;
doubTe TowerLimitPrice;
doubTe lastPrice;
doubTe bidPrice;
int bidvolume;
double askPrice;
int askvolume;
int volume;
int snapTime;
doubTe turnover;
doubTe openInterest;
doubTe averagePrice;

mutable XTFUserData userbData;

const XTFInstrument* getInstrument() const;

XTFCashInOutZEiais

WA ¢ HAERE

class XTFCashInout {
pubTic:
XTFCashDirection
doubTe
XTFTime
mutable XTFUserData

direction;
amount;
time;
userbData;

///<
///<
///<
///<
///<
/1/<
/1/<
/1/<
///<
/1/<
///<
///<
/1/<
///<
/1/<
/1/<
/1/<

/1/<

/17/<
/17/<
/1/<
/1/<

| OTR=[5,10) | OTR=[10, MAX)
| |
| |
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XTFEventZia(h
iR : BRNSAEE

class XTFEvent {

public:
char tradingbay[9]; ///< mmHE4HE G S )
char eventTime[9]; ///< BENFELER
XTFEventType eventType; ///< BEIFRA
XTFEventID eventiD; ///< BHEMID
int eventLen; ///< B
char eventDatal[256]; // /< A B
char reserve[2]; ///< T FB

k3

/// B RS S R0 25 A
class XTFPrivateEventInvestorPrc {

public:
XTFPrcID prcib; ///< REE B A IDA Y
char investorID[13]; ///< BEE /K
int prcvalue; // /< $&EERIEME
char reserve[11]; ///< T FB

i

[/ BEGEE AL AL A8 k0 g R Ak
class XTFPrivateEventInstrumentPrc {

pubTic:
XTFPrcID prcib; ///< REE B AR IDS Y
char investorID[13]; ///< BHE /K
char instrumentID[31]; ///< BELBI
int prcvalue; ///< ELIRIEE
char reserve[12]; ///< T FB

k3

XTFOrderFilter&ia(#

A ERBERAITIERISRE

class XTForderFilter {

pubTic:
XTFTime startTime; ///< TR, FRE#ER: 10:20:30, FEFRERRTHE
XTFTime endTime; ///< GERmHE, P& 10:20:30, FFEHEERTE
XTFDirection direction; ///< feERBELTTH, LBEERITE
XTFoffsetFlag offsetFlag; ///< FRERBIPRE, ERERRNIE
XTForderFlag orderFlag; ///< faeihptrd, TREERRITE
XTFOrderType orderType; ///< REMBIRLSHM, LMELRIE
XTFOrderstatus orderstatus[4]; ///< fREMERE, SFHNTLBUEN RRTE, ZFFR MRS
XTF_CONST XTFInstrument *instrument; ///< HRREASMNTEE, THRETRRITAE
XTF_CONST XTFProduct *product; ///< RIS TR, SiRERRTE
XTF_CONST XTFExchange  *exchange; ///< TR G aEr, s RRITE

XTFOrderFilter() {
startTime[0] = "\0';
endTime[0] = '\0"';
direction = XTF_D_Invalid;
offsetFlag = XTF_OF_Invalid;
orderFlag = XTF_ODF_Invalid;
orderType = XTF_ODT_Invalid;
orderstatus[0] = XTF_OS_Invalid;
orderstatus[1] XTF_0S_Invalid;
orderstatus[2] = XTF_OS_Invalid;
orderstatus[3] = XTF_0S_Invalid;
instrument = nullptr;
product = nullptr;
exchange = nullptr;
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XTFTradeFilterZia{d
AR © BRSSO TR

class XTFTradeFilter {

pubTic:
XTFTime startTime; ///< FFaTE, FRE#ER: 10:20:30, ZEEFERRIE
XTFTime endTime; ///< G5HntE, FAEA&R: 10:20:30, BEFEFEERTE
XTFDirection direction; ///< fREMBILETH, TMERSIE
XTFoffsetFlag offsetFlag; ///< HREWRBIF VA&, TRUERRITH
XTF_CONST XTFInstrument *instrument; ///< feiELLEHNTRE, SRR
XTF_CONST XTFProduct *product; ///< eI PR TRE, TRERRITA
XTF_CONST XTFExchange  *exchange; ///< &I G Pk Er, e Rmpra

XTFTradeFilter() {
startTime[0] = "\0';
endTime[0] = '\0';
direction = XTF_D_Invalid;
offsetFlag = XTF_OF_Invalid;
instrument = nullptr;
product = nullptr;
exchange = nullptr;

XTFComblinstrumentZSaid

BB - HERLIR

class XTFCombInstrument {

pubTic:
XTFCombInstrumentID combInstrumentliD; ///< HEEARS
uint32_t combInstrumentIndex; ///< HEEARFS
XTFCombType combType; ///< HEHER
XTFCombDirection combDirection; ///< BEELTTH
mutable XTFUserData userData; ///< PRE S P AEH BB T 5
const XTFInstrument® getLeftInstrument() const; ///< FERRE L% RARE!
const XTFInstrument® getRightInstrument() const; ///< FiRRELIXS RARES

const XTFCombPosition* getCombPosition(XTFCombHedgeFlag combHedgeFlag = XTF_COMB_HF_SpecSpec) const; ///< &ifidlf
Froxt %

Tong getCombPriority (XTFCombHedgeFlag combHedgeFlag = XTF_COMB_HF_SpecSpec) const; ///< frifjdls
const XTFExchange* geteExchange() const; ///< LB ST

E

XTFCombPositionDetail 534

BA  BEIFOIEMmE
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class XTFCombPositionDetail {

pubTic:
int volume; ///< AERFeHE
double margin; ///< 15 PRI S B4 e BB ARAIE &+ 4 BRARIE 4D
double paidMmargin; ///< SEAMRAIES A (S SEATRIES:, 7o BB ORIE 4 B 45 IR ORIE 4D
XTFTradeID TeftTradelD; ///< ToRRE LI BAS G
XTFTradeID rightTradelD; // /< FRRRRG 200 A Y5
mutable XTFUserData userbData; ///< PREBES P FH AR ST
I

XTFCombPositionZi3{#

BER - BEFEE

class XTFCombPosition {

pubTic:
int position; ///< HECIEEE
double margin; ///< 5 FRIE S A, T A B AR 2 BRARAIE 4+ A5 BB ARAIE 4 2
double paidmargin; [/ /< SEAHRAIE G S, T A A I SE AT RAIE 4 2
XTFCombHedgeFlag combHedgeFlag; ///< HEBRNERFRE
mutable XTFUserData userData; ///< URERZE A8 1 B o
const XTFCombInstrument* getCombInstrument() const; ///< KEMAEGEL
int getCombPositionDetailCount() const; ///< 4l&WgN%cE

const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< 4l&HA40

XTFPositionCombEventZi3{d

iBA BRI

class XTFPositionCombEvent {

pubTic:
XTFSysOrderID sysorderiD; ///< HERKS
XTFLocalorderID Tocalorderip; ///< RS AR5
XTFExchangeOrderID exchangeOrderiD; ///< GRS
XTFCombHedgeFlag combHedgeFlag; ///< AEFARIRE
XTFCombAction combAction; ///< HEAT R CHE /fFB1)
uint32_t combvolume; ///< HE
XTFTime combTime; ///< HEm A
const XTFCombInstrument*combInstrument; ///< HEEL
I3
XTFIinputQuoteDemandZ53{f
WA ¢ EIIERXT SR
class XTFInputQuoteDemand {
pubTic:
XTFLocalorderID localorderip; ///< ARG S, TRRER, F P AT LRI
XTFChannelSelectionType channelSelectionType; ///< EhLgm S kIR
uint8_t channelip; ///< FEhigms
XTFUserRef userref; ///< BPEEXSE, REP G, HEAELE, {8 EERESH
XTF_CONST XTFInstrument *instrument; ///< BLXR
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XTFReportFiltergsta{ss
WiRA « ERITIERENSREE (ARR )

class XTFReportFilter {

public:
XTFProductFilter productFilter; ///< FUTURES || (&) OPTIONS
char instrumentFilter[320]; ///< IERENT RS B DCREEEE ZARENEIZ 55
#. flin: au*,au23*
bool orderGroupIdEnabled; ///< BRI H S I R R true s (ORI o 4L R,
false®R /IR 4 ¥ Ik ;
I
FERE
FERARBER
ERtEuEssnT -
HBiEREE EERR EEREYR R
XTFExchangelD char[12] R BRI DEIREEEY
XTFProductID char[16] ARAPEHESEEY
XTFProductGrouplD char[16] ARTPZEEESEE
XTFInstrumentID char[32] B DEUEZEE
XTFAccountID char[20] S IDEYEEE
XTFDate char[9] BEAEERE
XTFTime char[9] R TEJEERESEEY
XTFExchangeOrderID int64_t REFTR RS EESE
XTFSysOrderID int32_t EERKSEHRIEE
XTFLocalOrderlD int32_t AR P RSHIRRE (BFPEX )
XTFLocalActionID int32_t KRR SHIERE (FAFREN )
XTFTradelD int64_t FRA RS HERE
e S
IREAGRSHR (XTFOrderIDType )
A uint8_t
BLREARE 1588 HEEFRIETFH)
XTF_OIDT_Local PSRRI S 0
XTF_OIDT_System EREIFNRERRS 1
XTF_OIDT_Exchange TiAE—NRZFRS 2
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mmh2EBY ( XTFProductClass)
KA uint8_t
thraess
XTF_PC_Futures
XTF_PC_Options
XTF_PC_Combination

XTF_PC_SpotOptions

HRELBY ( XTFOptionsType )
AU : uint8_t
i
XTF_OT_NotOption
XTF_OT_CallOption

XTF_OT_PutOption

SESERE ( XTFDirection )
KA : uint8_t

Haeen

XTF_D_Buy

XTF_D_Sell

BEBETAM ( XTFPositionDirection )
KA : uint8_t

e

XTF_PD_Long

XTF_PD_Short

IR E(FIRE ( XTFHedgeFlag)

KA : uint8_t , HEHXSIFHEMN

W_:I

bt

i5t8

e S
HAGIHAREEEL
KR

PUERHAEEEY

i8R
E[3:113Y
&k
E=FoS

e
1
2
3
6
(s
0
1
2
e
1
2
s
1
2
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HEeses
XTF_HF_Invalid
XTF_HF_Speculation
XTF_HF_Arbitrage
XTF_HF_Hedge

XTF_HF_MaxCount

BAESME ( XTFCashDirection )
KA : uint8_t

HaeRE

XTF_CASH_IN

XTF_CASH_OUT

FEIFRE ( XTFOffsetFlag)
RE PRI

XTF_OF_Open
XTF_OF_Close
XTF_OF_ForceClose
XTF_OF_CloseToday
XTF_OF_CloseYesterday

XTF_OF_Invalid

IREEIFE ( XTFOrderFlag)
KA : uint8_t
Hrgeses
XTF_ODF_Normal
XTF_ODF_CombinePosition
XTF_ODF_OptionsExecute
XTF_ODF_OptionsSelfClose
XTF_ODF_Warm

XTF_ODF _Invalid
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{REASEBY ( XTFOrderType )

KA uint8_t

thraeses

XTF_ODT_Limit
XTF_ODT_FAK
XTF_ODT_FOK
XTF_ODT_Market

XTF_ODT _SelfClose
XTF_ODT_NotSelfClose
XTF_ODT_SelfCloseOptions

XTF_ODT_SelfCloseFutures

L]

GFDIRE (BRI )

FAKIRER (BRI )

FOK#RER ( BRI )

MRS (EARSHF)

HRROH (RATIERL)

HIRARS I ((TIERY )

HRROIH (X ERL)

FBEIxgH ( BAEREE X hSe S BABRIERER B , (X E3Y )

IREAYRZS ( XTFOrderStatus )

KA uint8_t

thraesesl

XTF_OS_Created

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Queuing
XTF_OS_Canceled
XTF_OS_PartTraded
XTF_OS_AllTraded
XTF_OS_Rejected

XTF_OS_Invalid

L

REBTEE , FIIREBRIIIRES.

IREARIZRINNG | APIMRDBIERENISFIRENIAIG | LAHREBREETRAS.
RZFRSEFRERTHN. JWEHESREAONEMERE , SUHEAEEIRTE |,
R LSRRLLCRSE AR AR B IR N E R,

REBKIXENES , EECERKIHRE | FHBIHEENXE , T—HZBRERZ.
EIRSHIRE | IERTVKSERERNT  BXZESTEN. FTLMRELRKSHITREERE.

RREEEIEAREIIEIRZAT , EBREIRZFIRERNER (RENEER) .

RS AIEIPRTS |, ERBNETHREEIRELFRIZET ST | BRENGEIRTE.
JEERIRSEIE - XTF_OS_Queuing | XTF_OS_Canceled | XTF_OS_PartTraded | XTF_OS_AllTraded |
XTF_OS_Rejected
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FE([%$FE ( XTFChannelSelectionType )

KA uint8_t
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32
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XTF_CS_Auto TNEER
XTF_CS_Fixed BER

XTF_CS_Unknown

(FIESITENIZAR (XTFMarginPriceType )

KA uint8_t

XTF_MPT_MaxLastSettlementOrLastPrice
XTF_MPT_LastSettlementPrice
XTF_MPT_OrderPrice
XTF_MPT_OpenPrice

XTF_MPT_LastPrice
XTF_MPT_AverageOpenPrice
XTF_MPT_AveragePrice

XTF_MPT_LimitPrice

SIS ( XTFInstrumentStatus )

KA FRERES

XTF_IS_BeforeTrading
XTF_IS_NoTrading
XTF_IS_Continuous
XTF_IS_AuctionOrdering
XTF_IS_AuctionBalance
XTF_IS_AuctionMatch
XTF_IS_Closed

XTF_IS_TransactionProcessing

HREFIZ(ESEBY ( XTFOrderActionType )

KA uint8_t

BRI
e 2

PRSEIRERER , TR P BIEERERE
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RHTNFIREEEMN Z BIVERAE (HINELEARSF)
MEEENMTERIES (HIRELEA )
REMITERIES (EINELER)
FEMNTERIES (#I5EA )

ATl (CEARER)

FEMN (ERER)

AR (EAER )

BREKEN (ERMER )

1588
FHERD
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0
1
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0
1
2
3
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5
6
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1
2
3
4
5
6
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XTF_OA_Invalid FoRIHOHRER R E
XTF_OA_Insert EAIRER
XTF_OA_Cancel fsEIRE
XTF_OA_Suspend HEECIRE (ERGEF )
XTF_OA_Resume RERE (EARER)
XTF_OA_Update BEFTRE (ERER)
XTF_OA Return REAEHR

E{HHEH%E ( XTFEventlID )

28 - int
e 5388
XTF_EVT_AccountCashInOut KPR AN EETER
XTF_EVT_ExchangeChannelConnected RZF ZBECEEE
XTF_EVT_ExchangeChannelDisconnected R BFARSEE R HER
XTF_EVT_InstrumentStatusChanged SRS RETER

HEHF (XTFCombType )

A uint8_t

3 S L]
XTF_COMB_SPL UL
XTF_COMB_OPL HARS
XTF_COMB_SP FEHAER
XTF_COMB_SPC EmFhER
XTF_COMB_BLS INFEEMNE
XTF_COMB_BES SEHEENE
XTF_COMB_CAS HIBBiNE
XTF_COMB_STD AR
XTF_COMB_STG HAIEEE T,
XTF_COMB_BFO SENHABTHAI

XTF_COMB_SFO SEHHHRERHAIN

WEHE
255
1
2
3
4
5
9
s
0
1
2
3
4
5
6
7
8
9
10

eS|

0x1001
0x1011
0x1012

0x1021
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HEH B ( XTFCombDirection)

AU : uint8_t
Hrgeses 1588
XTF_COMB_D_LongShort 2=
XTF_COMB_D_ShortlLong =%

HESIZINEFRITE ( XTFCombHedgeFlag)
2R © Uint8_t , HEILRHRHLAR

thraesm i5Eg
XTF_COMB_HF_SpecSpec AN,
XTF_COMB_HF_SpecHedge BAN-RE
XTF_COMB_HF_HedgeHedge RERE
XTF_COMB_HF_HedgeSpec RME4R
XTF_COMB_HF_MaxCount {REEAENEF

HENIEHE ( XTFCombAction)

KA uint8_t
s )
XTF_COMB_AT_Combine HE
XTF_COMB_AT_Uncombine IRES

HIBUTHU X PITEE R ( XTFOptionsExecResult)

KA : uint8_t

s

e

HEE


af://n2259
af://n2275
af://n2303
af://n2319

trges 588 (s

XTF_OER_Error T ‘e'
XTF_OER_NoExec BENT n'
XTF_OER_Canceled BEEH 'c
XTF_OER_Success HITEIh '0'
XTF_OER_NoPosition HISGF e S ‘1'
XTF_OER_NoDeposit BERE 12
XTF_OER_NoParticipant SRAFHE 3
XTF_OER_NoClient BEPRIFE Y
XTF_OER_Nolnstrument BYEAREFE '6'
XTF_OER_NoRight IRBHITINGR 7'
XTF_OER_InvalidVolume REENHE '8
XTF_OER_NoEnoughHistoryTrade B BRI SEREE 9’

BHR ST EI%IR ( XTFProductFilter )

KA : uint16_t

traea L] h%E
XTF_PCF_Futures e GRNCIELEGeSigl 0x0001
XTF_PCF_Options E BRI eSSl N 0x0002
XTF_PCF_All T CIRFTS AR EURVEE OXFFFF
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// EWTEE A LA AL E 1) R R TR
void queryInstrumentOrderCommissionRatio(const XTFInstrument &instrument) {
auto getAmountString = []J(uint32_t amount) -> std::string {
if (amount < UINT32_MAX) return std::to_string(amount);
return "MAX";
I
auto getOTRString = [](double otr) -> std::string {
if (otr < UINT32_MAX) return std::to_string(otr);
return "MAX";
T
auto amountLevels = instrument.getOrderCommissionRatioAmountLevelCount(); // #rififs B i ds
auto otrLevels = instrument.getOrderCommissionRatioOTRLevelCount(); // #rifjOTREY (7 £ E:
for (auto j = 0; j < otrLevels; ++j) {
for (auto i = 0; i < amountLevels; ++i) {
auto rate = instrument.getOorderCommissionRatio(i, j);
if (!rate) continue;
printf("instrument-id=%s,
"amount=[%s, %s), ort=[%s, %s), rate=%.4f, fixvalue=%.4f\n",
instrument.instrumentiD,
getAmountString(rate->amountBegin).c_str(),
getAmountString(rate->amountend).c_str(),
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getOTRString(rate->otrBegin).c_str(),
getOTRString(rate->otrend).c_strQ),
rate->rate, rate->fixvalue);

TraderAPIF A&l
THRHEA W TEBRLEIEREXample02.cppRED , HHESEFER , BERERN AT exampleBR.

Vasi
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#include <map>
#include "ExampleTrader.h"

class Example_02_Trader : public ExampleTrader {
pubTic:
Example_02_Trader() = default;

~Example_02_Trader() override {
// release api.
if (mApi) {
mApi->stop();
delete mApi;
mApi = nullptr;

}
it
void start() {
if (mApi) {
printf("error: trader has been started.\n");
return;
}

morderLocalid = 0;

mApi = makeXTFApi(mConfigPath.c_str());

if (mApi == nullptr) {
printf("error: create xtf api failed, please check config: %s.\n", mConfigPath.c_str());
exit(0);

printf("api version: %s.\n", getXTFversion());
int ret = mApi->start(this);
if (ret !'=0) {


af://n2399

printf("start failed, error code: %d\n", ret);

exit(0);
}
}
void stop() {
if (ImAapi) {
printf("error: trader is not started.\n");
return;
}

int ret = mApi->stop(Q);
if (ret == 0) {
delete mApi;
mApi = nullptr;
} else {
printf("api stop failed, error code: %d\n", ret);

void onStart(int errorcCode, bool isFirstTime) override {
ExampleTrader::onStart(errorcCode, isFirstTime);

if (errorcode == 0) {
if (isFirstTime) {
// TODO: 1init something if needed.

//mApi->Togin(musername.c_str(), mPassword.c_str(), mAppID.c_str(), mAuthCode.c_str());
int errorcCode = mApi->login();
if (errorcode != 0) {
printf("api Togging in failed, error code: %d\n", errorcCode);
}
} else {
printf("error: api start failed, error code: %d.\n", errorCode);

void onStop(int errorcCode) override {
ExampleTrader: :onStop(errorcCode) ;

if (errorcode == 0) {
printf("api stop ok.\n");
} else {
printf("error: api stop failed, error code: %d.\n", errorcCode);

void onLogin(int errorCode, int exchangeCount) override {
ExampleTrader::onLogin(errorcCode, exchangeCount);

if (errorcode !'= 0) {

printf("error: Togin failed, error code: %d.\n", errorcode);
return;

printf("login success.\n");

void onLogout(int errorCode) override {
ExampleTrader: :onLogout(errorcode);

if (errorcCode !'= 0) {

printf("error: Togout failed, error code: %d.\n", errorcCode);
return;

printf("logout success.\n");



void onChangePassword(int errorCode) override {
if (errorcode != 0) {
printf("error: change password failed, error code: %d.\n", errorcCode);
return;

printf("change password success.\n");

void onReadyForTrading(const XTFAccount *account) override {
ExampleTrader: :onReadyForTrading(account);

if (!'mApi) return;
morderLocalId = account->TastLocalorderID;

// FEBEVIGH TR R, Ll R iREr, BN T HSRIFIRE R, .

// XBEA DTSR 5 o

mInstrument = mApi->getInstrumentByID(mInstrumentID.c_str());

if (!'mInstrument) {
printf("error: instrument not found: %s.\n", mInstrumentID.c_str());
return;

int ret = mApi->subscribe(mInstrument);
if (ret !'= 0) {
printf("subscribe instrument %s failed, error code: %d\n", mInstrumentID.c_str(), ret);

void onLoadFinished(const XTFAccount *account) override {
ExampleTrader: :onLoadFinished(account);

// TOKEFEE Y 5 =
printf("info: data load finished.\n");

void onorder(int errorCode, const XTFOrder *order) override {
// BRI AR R AR AD A WA SR, RIS TR
if (errorcCode != 0) {
switch (order->actionType) {
case XTF_OA_Insert:
printf("insert order failed, error: %d\n", errorcCode);
break;
case XTF_OA_Return:
printf("return order failed, error: %d\n", errorcCode);
break;
default:
printf("order action(%d) failed, error: %d.\n",
order->actionType, errorcCode);
break;
}

return;

// WCEFR RN o AR A SR PR S B R L R R
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->TocalorderiD] = order; // {#A4A4R X%
break;
case XTF_OS_All1Traded:
printf("order all traded.\n");
break;
case XTF_0S_Queuing:
printf("order queuing.\n");
break;
case XTF_OS_Rejected:
printf("order rejected.\n");
break;
default:



break;

void onCancelorder(int errorCode, const XTFOrder *cancelorder) override {
// IR ARAE IR R WA SRR, SRS AT R
if (errorcCode !'= 0) {
printf("error: cancel order failed, sys-id: %d.\n", cancelorder->sysorderiD);
return;
}

printf("order canceled, sys-id: %d.\n", cancelorder->sysoOrderiID);

void onTrade(const XTFTrade *trade) override {
/7 WEIRE 5 El 4k
printf("recv trade, sys-order-id: %d, trade-id: %1d.\n", trade->order->sysorderID, trade->tradelID);

void onAccount(int event, int action, const XTFAccount *account) override {
// W PE B R AR [ Z R D, W BNEARL
if (event == XTF_EVT_AccountCashInout) {
if (action == XTF_CASH_In) printf("cash in.\n");
if (action == XTF_CASH_oOut) printf("cash out.\n");

void onExchange(int event, int channelID, const XTFExchange *exchange) override {
// ZE e BRI ZR O, e 325 B E AR L
printf("exchange is changed.\n");

void onInstrument(int event, const XTFInstrument *instrument) override {
[/ ELEMER AR [FE S O, e RS
if (event == XTF_EVT_InstrumentStatusChanged) {
printf("instrument status changed: %s %d.\n",
instrument->instrumentID, instrument->status);

void onBookUpdate(const XTFMarketData *marketData) override {
// ATTE RN D, ARIEAT I il A ) g
doTrade(*marketbData) ;

void onEvent(const XTFEvent &event) override {
printf("recv event: %d.\n", event.eventID);

void onError(int errorCode, void *data, size_t size) override {
printf("something is wrong, error code: %d.\n", errorcCode);

void updateBook(const char *instrumentID,
double TastPrice,
doubTle bidPrice,
int bidvolume,
doubTle askPrice,
int askvolume) {

if (ImAapi) {
printf("error: api is not started.\n");
return;

}

const XTFInstrument *instrument = mApi->getInstrumentByID(instrumentID);
if (linstrument) {
printf("error: instrument is not found: %s.\n", instrumentID);
return;

int ret = mApi->updateBook(instrument, lastPrice, bidPrice, bidvolume, askPrice, askvolume);



if (ret !'= 0) {
printf("error: update market data failed, error code: %d\n", ret);

private:
void doTrade(const XTFMarketData &marketData) {
if (marketData.getInstrument() != mInstrument) {
return;

double askPrice = marketData.askPrice;
int askvolume = marketData.askvolume;
double bidPrice = marketData.bidPrice;
int bidvolume = marketData.bidvolume;
if (askvolume - bidvolume <= 10) { // buy
if (mInstrument->getShortPosition()->position >= 1) {
closeshort(askpPrice, 1);
printf("close short position: 1.\n");
return;

if (mInstrument->getLongPosition()->position <= 0) {
openLong(askPrice, 1);
printf("open long position: 1.\n");
return;

if (askvolume - bidvolume >= 10) { // sell
if (mInstrument->getLongPosition()->position >= 1) {
closeLong(bidPrice, 1);
printf("close long position: 1.\n");
return;

if (mInstrument->getShortPosition()->position <= 0) {
opensShort(bidpPrice, 1);
printf("open short position: 1.\n");
return;

int openLong(double price, uint32_t volume) {
if (!'mApi) return -1;
XTFInputOrder order{};
memset(&order, 0, sizeof(order));
order.instrument = mInstrument;
order.direction = XTF_D_Buy;
order.offsetFlag = XTF_OF_Open;
order.orderType = XTF_ODT_FOK;
order.price = price;
order.volume = volume;
order.channelselectionType = XTF_CS_Auto;
order.TlocalorderID = ++mOrderLocalld;
return mApi->insertorder(order);

int closeLong(double price, uint32_t volume) {
if (!'mApi) return -1;
XTFInputOrder order{};
memset(&order, 0, sizeof(order));
order.instrument = mInstrument;
order.direction = XTF_D_Buy;
order.offsetFlag = XTF_OF_Close;
order.orderType = XTF_ODT_FOK;
order.price = price;
order.volume = volume;
order.channelselectionType = XTF_CS_Auto;



order.TlocalorderiD = ++mOrderLocalld;
return mApi->insertorder(order);

int opensShort(double price, uint32_t volume) {
if (!mApi) return -1;
XTFInputorder order{};
memset(&order, 0, sizeof(order));
order.instrument = mInstrument;
order.direction = XTF_D_Sell;
order.offsetFlag = XTF_OF_Open;
order.orderType = XTF_ODT_FOK;
order.price = price;
order.volume = volume;
order.channelselectionType = XTF_CS_Auto;
order.localorderID = ++mOrderLocalId;
return mApi->insertorder(order);

int closeShort(double price, uint32_t volume) {
if (!'mApi) return -1;
XTFInputOrder order{};
memset(&order, 0, sizeof(order));
order.instrument = mInstrument;
order.direction = XTF_D_Sell;
order.offsetFlag = XTF_OF_Close;
order.orderType = XTF_ODT_FOK;
order.price = price;
order.volume = volume;
order.channelselectionType = XTF_CS_Auto;
order.localorderiID = ++mOrderLocalId;
return mApi->insertorder(order);

int cancelorder(int orderLocalid) {

auto iter = morders.find(orderLocalid);

if (iter == morders.end()) {
printf("order not found: %d\n", orderLocalid);
return -1;

}

const XTFOrder *order = iter->second;

return mApi->cancelorder(order);

private:
const XTFInstrument *mInstrument;
std: :map<int, const XTFOrder *> mOrders;
int morderLocalId;

i

void runkExample(const std::string &configPath, const std::string &instrumentId)
printf("start example 02.\n");

Example_02_Trader trader;
trader.setConfigPath(configPath);
trader.setInstrumentID(instrumentId);

trader.start();

bool isStop = false;
int tickCount = 0;
while (!isStop) {
if (trader.isLoadFinished()) {
// TODO: & N RS, FMASNTATIE, BEINRATH, KB R TR .
double bidPrice = 300.50;
double askPrice = 301.50;
double TasPrice = 301.00;
int bidvolume = 24;
int askvolume = 38;
trader.updateBook(instrumentId.c_str(),



TlasPrice,
bidPrice,
bidvolume,
askPrice,
askvoTlume);

printf("sleep 500ms.\n");

usleep(500000); // sleep 500ms

if (tickCount++ > 1000) {
isStop = true;

trader.stop(Q);

int main(int argc, const char *argv[]) {
// TODO: fREHTIENSHL, $RIUHEICIAELE
std::string configPath = "../config/xtf_trader_api.config";
std::string instrumentId = "au2212";
runExample(configPath, instrumentid);
return 0;
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