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 ;



=Lt APIRZ

APIEZEZHI5EP

EineBEEEOREE ;
EIBRE S E IR PR AT a8 AT ] getXTFNanoTimestamp() ;

2023/08/29 V4.1.990

HEINOnloadhRABEFALMINEE :

WMRIRANF7 XS ATF7.x , IeVENNEER ;

TEIMRAEIRK-RIOREFFRECE « BCEIN/Y XNIC_ENABLED , trueZ/n= | falseati ;

IR EIRSINRE ;

HEINRTE RSB FixedThenAuto , BFUIRIEEAIRIERNAGE  WERBEMNIEEN BatREaix

RIBIERENL ;

2023/09/14 V4.1.1019

2023/10/17 V4.1.1053

2023/11/27 V4.1.1068
itz

makeXTFApiHZIEINAEF BE X E SRR AT ;

1. FHRAHIAPIELITEEFIFEH , MEHHIER , F DR

TraderAPLIE1TH1F
TraderAPIEOMRE

TraderAPHRM T 238200 , SBIAXTFSpiFIXTFApI,

iR

int  XTFApi::XXX()
Bk :

void XTFSpi:: onXXX ()

ZAE RGBT OILAXXX , onXXXRARE .

TeLets

TraderAPIEERMHAP IBFRIZOMAFRE B KRGS | RESPIENHROMAAZKERES. APZEEMIITEND :

Xele-TradeAP|
X5, EIEIRC
b2
APIM & EED
5 FiHEE 5. EiFiE

Xele-TradetE &

TR Bk R AR AT

i BURS. SBERFOH |

| BRI |

) e J. |

l 5. EERLE |
SPIXf& &0

FBREFImETAPIRNERIZARTLAREERIEEXRIER , BISHRAPIRISPIEERE , ATLARM BRI AN ER.
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EFIRE IR 2Rl < [FRB(EREAP| TIFEAEIaIRT | ERIREREDFESNMAZER

BRiRELRE TEREFPRAEBERICIEREEIRIAPIRIERES ;

APIFIEEINETE | TERRKAIMNEEER AR Z iRIIEAML ;

APHREETRIALRE | TERMERZTAINRE | BN SAFRPLEHEIR—FCPUYIERZ. IWERERBERMRBN A 2IET  BURRET ;
APIISSHMBEREE | TEZMBOH. BESAHIWSIBIE ;

TR EAESTs S0 IR E.

HiEiReg :

1. FAXTFApIFIXTFSpifR I ORREEREM, S MEERIT AR MXTFAPISLAIRIXERERAITH , BARESLIERITAXRRIEK,

2. FAFERRISPIEIRREFRERRMERREEE | A1RSPIENEREORET APINEAEIRAIZEHRAMELTE | BERINZL B IEEIRIREE
OELR.

3. STFRIESNXTFAPISEH | BN LBI9 BUEFIRSZAISPIRISALE,. BINE—HERN , APISLAIHER BT 4T

APIfcE
APIECEREIE S RIS RINRE | B ERBNSHTLEMN. SHRENT

## EULAPITWJHT, A I S T B A
e )'K 5 LHﬁJL%/\API) WIJ /—/I\APIJ\WMiméQ/T\HH/]ELﬁIH'

## RS
ACCOUNT_ID=account_1

## TS EY
ACCOUNT_PWD=password

## FHE A E R EINAPP_ID
APP_ID=app-client-id

## B NE &R
AUTH_CODE=user-auth-code

## ERAEH R IERR O (TCP)
QUERY_SERVER_IP=127.0.0.1
QUERY_SERVER_PORT=33333

## 225 R AEg T (ubP)
TRADE_SERVER_IP=127.0.0.1
TRADE_SERVER_PORT=62000

## BIIREE TR, BAOAAGIZ, %22 lbusy TooptisigfT
## [FREE A FR LR FE I GRA%, T LI PR (B iR b

## EVCNEAAPTSEBIZE . — MR B (1 CPUR%
#TCP_WORKER_CORE_ID=3

## [AREIE L BELR R 5 5 Fbusy Toop##iiziT, ZRiIANtrue
## RS I EC B I, 280 [ 5 Ak B R e A
#TCP_WORKER_BUSY_LOOP_ENABLED=true

## UDPTRAACHLI (WI[]RE, #fz. =, WEWEHE: [10,50], EKiLA20
## AR B, RFFBRAME.
#WARM_INTERVAL=20

## UDPTIACHEARENL, BAAIL, Z&BRA L Ubusy Tooptisiatr
## RO TR T 5 P SR LR ARG AE [ — AN BECPU E.
#TRADE_WORKER_CORE_ID=4

## NILBFRRFEGZ, BOAAGZ, ZAREAZDbusy Toop#iztiasr
## AN SR FRRFE B A EE TS, Bl

## - AR A

## - DB 4

## - T EEA

## - HABTS%, %

## UL

## - TR


af://n147

## - AR L ANAPTEBIILAN, NI AP SEG I B SO h BB — K BIAT,  LASS—ANAPTSE) G @ 1t e B AR AL
## AU HICECE L RRFERAME.
#TASK_WORKER_CORE_ID=5

IR BPtEA LB setConfig (MR BEBE XGRS SEL , LUEEFREIMTS (R getConfig() HABITIREL. LINREALARIFIRRTAISEUES |

OB

Xele-Trade-FuturestEERFEERAMINNG , EEER—EREIAE DPHRIUAE Fimsk4ERHER | APHESEESER RIX OB SCRYEREE |, 2
INOBkEIRRN6RD. #Bideorbih , RIEHMESOBE , APISEMTFSEARNIER , AFEF T REE. APFIEERAZBIOBENMER , THERF
T,

EENH

APIEFXele-Trade-FuturestEEESAE , MRHBIMEESFUT , SEIAREE. BXEENERZ100ms , BENEZEREIERE/9200ms, 400ms,
...... , BESKNARE32s., SAEEXREII9600%, MEAPIEHEES , 2=iK9600RIKATEMINESIERE , MSLEEE , FHBIIXTFSpitonError(EE0
B,

TRz
EFIHIIEER B RANZEISIES J2 N MNER « KA ERFITIASEREMER.
aILRER
TEXIIALINER | Xele-Trade-FuturesiX B RARIEFL MR TR ¢
start(): AAIZEO , APISEHRRBEERIEIEE,
RAEENERERER | BOANCIEAPIRISRAIECE 4N,
AL setConfig() #ORE,
TBIKES : APIDEAIE ( BAMUIGIF Mexamplesh“Example01.cpp”)
class Example_0l_Trader : public ExampleTrader {
public:

Example_01_Trader() = default;
wo. // HAENREZ 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);
}
}
. // H&RIDZ example/Example0l. cpp
}
Vit

* @brief —MHEMIMBEAIIREE R, APIERIEG G, R—F2LITCH, FMA30E, e,

* @param config
* @param instrumentId
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%/
void runkExample(const std::string &configPath, const std::string &instrumentId, double price, int volume) {
printf("start example 01.\n");

Example_0l_Trader trader;
trader.setConfigPath(configPath);
trader.setInstrumentID(instrumentId);
trader.setPrice(price);
trader.setvolume(volume);

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

trader.wait(l, "wait for trader started");
wo. [/ HEREZ H.example/Example0l. cpp

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

// TODO: fEHTiENSHL, RIUHECIAESE

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

doubTle price = 301.50;

int volume = 1;

runexample(configPath, instrumentId, price, volume);

return 0;

IhaER AR ER

HINREREMER , PR LMEERARSEOTRIERE , 4 : insertOrder, cancelOrder, findOrdersZs , EIRTFEFEEE4ASPIEIEREL
LASRERNARHE R,
BUES : TheeARA R EEREL ( BAMRSIFNexampled“Example01.cpp” )

[/ ESURELF R G @RS, AR O,

trader.start();

... // H&EMRIEZ Hexample/Example0l. cpp

trader.insertorder();

... // HAERISS Hexample/Example0l. cpp
trader.stop(Q);

IR B APIROEREMZASEHIRENE | IF0ERTFFEEIR.

FHEEFE

TEIRAPIEGIEERIINEREONAMAREMG FE
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Client

SPI API XTF
@u@m;@u makeXTFApi(configPath)
iAstart()S&IAPISEA]
FENITCPREHERS
BREENZER onStart()
AFlogin(BERIEE
............... R e
BAIERLER onLogin()
w... DUBSRERETEE .
BENAFALA3E 5 onReadyForTrading()
o TGRSR
BENFFA7KBIEF onLoadFinished()
RIFHRER insertOrder()
............. BEEEEE e
REBISREBEIESNE

o T AERELER |

BAAFRREEIEENE

onOrder(XTF_OS_Received)
... BRERCEZEMES |

BAHFAFRACHEZZES

onOrder(XTF_0S_Accepted)
I BEEE o]

AP IREIRZS onOrder(XTF_OS_Queuing)
I ARG ]
BN IREIAZS onOrder(XTF_OS_PartTraded)
B EARKAE onTrade()
1BIE4REA cancelOrder(OrderSysID)
_____________ BZUEER e
IR o OO
. TR (BR)
onCancelOrder(XTF_OS_Canceled)
EHIEES logout()
RIXEHiEK



BRNEHEEER onLogout()

FLERAERTAPIXISR stop()

W TCPRESERS
TBIRAPISCHIRR , BAEEUE
BHHELEZESR onStop()
|
Client SPI API XTF

TraderAPIEAIE(EiHAB

Xele-Trade-FuturestE & RS IEERIRSSTN3Z RARSS :

iRIRSS : TERRMBEXRE. 54, BEEEALURIZKINNERIEE ;
RBESS : TEZWNERA. BEBLINEREEIZEREIEE ;

SWFEFIHEH , BRPEEEIAPIPlogin(ZEOERIES | BERMIEA T LAJEAInsertOrder()g& cancelOrder(iE O/ TiRIEERIRE,

TraderAPIfIXele-Trade-FuturesiBEERFAHMEEXREEEMIE  BEREH. RIFRIERE. EEBRIE. TraderAPFIES RGN EIAMEERERENT
BF~
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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



L2t 5 Arss IBRED / MEEEO

SR EEEREO FRENAPIERZAS XTFApi:getVersion
Hith@maszn EErEn XTFSpi::onEvent
Hitm@aszO EREEEC XTFSpi::onError

iEEhiEO SRR R XTFApi::buildWarmOrder

2EEEEO
makeXTFApifFi%
¥=OThEE

BUFEAPISCHIRTSR,
BRFSEIEEAPISLHE

1. BEXHAL , EEEANREHER. NRENNBERITIFEM , APACIZEAPISTHISR | IREIZSIEET ;
2. BHIRERTN | AREEANRENHER. ARRERTREXHIRESEUEANTISST (nullptr ) BITT, SUEEMAIHE , FEEIZAPI->setConfig()#E

IS ELATRIESE]

"ACCOUNT_ID" : BE&MFID

"ACCOUNT_PWD" : Z&MFZG

"APP_ID" : RIFHFERID

"AUTH_CODE" : IAIEEAES

"TRADE_SERVER_IP" : 325 RS 1bit

"TRADE_SERVER_PORT" : XSRS

"QUERY_SERVER_IP" : EiflfRSS it

"QUERY_SERVER_PORT" : ARSI

FHRBIESE xTFApi : :setConfig Q) BEOIERMEA,

EOms

XTFApi* makeXTFApi(const char *configPath);

EOSH
e configPath : configPath S4JBECE SRR ;

IREE
o WMERENHEREBMN , BRACIZEAPISLFIRLID , IR[EIAPISLHHES! ;
o WMERENHRRIEEH , BSUEFTHEM , BPACIZEAPISLHISNY | IREIZSIEET ;
o MEAMENIER , BIASANnulIptr , BRABIEEAPISLHIRLT , IRBIAPISEAES. LAY , FEBE I setConfigEIRBLHINEES L , BNTEE
B

XFESUIBHEIRYIHEE
BUFEAPISCHIRT , ANREBEREREIZIZED | APIERASEMAEIHE S IRREL ( Signal Handler ) BT IR, WREEAMakeXTFAPI()ZHET , APP
ELEMTEESIEREL , FFAAPISBECEHEESAMERE , SEBUSSTAEREAREX S ST,
AILUZRRLA TR /5 A R I R R
1. ANERAPIFIRRA(ETF4.1.1068heA , BTLASCARmakeXTFAPINIED , Z BB IMAFRECHESHIERE. MR , eTLABRLLRRE ;
2. \NRAPIPIIRAZEFSmT4.1.1068hA |, b7 LERGEZSS IR LB R E SRS INBCE TN REGISTER_SIGNAL_ENABLED=false , 3k

XFImakeXTFApI(EONERE IS ERAMESEEENAM, RAAPISEFIMREMESAERE , WEREEERISE Nfalse , Ahe4k
B


af://n349
af://n350

getXTFVersion/ixk

#EOhee
BHAPIRAES,

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

EOms

const char* getXTFversion();

iZElE
APIRRAFFFER,

getXTFErrorMessage’5ik

®OhEE
HRIERERSEERE SRR TR, SHF PR AMMESHEREA TR,

EOms

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

EOSH

* errorCode : fFEIARYEIRS ;
* language: iIBSE ; 0-43, 1-HX,

iREE
BRI HR AT,

getXTFNanoTimestampJ’5ik

®OEE
IZIRDIREN S R (R,

#ZORE

unsigned Tlong long getXTFNanoTimestamp();


af://n386
af://n400
af://n417

EEE
AT AR R[N ETES

setXTFLogEnabledfix

JOIaE
EEEAREIE

FERERIAE , APISTERFRFERINTART , 45 «tfapi-log B, FHETIE. SREHLREHSRAERFTOETIL,
SEETEE  APFBRBTHAICRAS.

BAEXHRILUCRAPHEE TP NN EELEMEESER | TRESENTLUSIERRERRNAENEN. ERATHAREAPIIEITHT
BESE % , BRIAPIECGABR T BETI8E.

EORE

void setXTFLogEnabled(bool enabled);

EOSH
e enabled : BHEsEZRHEE , true-EH , false-Z2H,

BEE
7

SPIREIREO

S HREIRIEO
onStartlgix

EOEE
APIISREanERIEO
EORR

void onstart(int errorcCode, bool isFirstTime);

EOSH

e errorCode : [BEIE5R. 0-FaalmEh , ATLAEAR login() OBERIEE | EMMERTEMARMRIRAEIRS |
e isFirstTime: 2&HLRITH. TLUBIAREAL , AIMTEVDIRITHRS , BHTEURAIIIR L EIER(E.

iRElE
7


af://n430
af://n449
af://n450
af://n451

onStophix

®OMEE
AP SE 1 H@snEO
EORB

void onStop(int reason);

EOSH
e reason : ZXREIEHREA ;

ERRXTFAPI_ClosedByUser T B stopdE O EBh kM
ERRXTFAPI_ClosedByTimeout LB B
ERRXTFAPI_ClosedBySendError DORRHARE, RNBERT R, FERM
ERRXTFAPI_ClosedByRecvError DRI B v 6 P TCPIE R
ERRXTFAPI_ClosedByLoginError B R xR e e a /N Y e e il
ERRXTFAPI_ClosedByLogoutError @ il 3% w2 il 7% 5 L8025 7

ERRXTFAPI_ClosedByzipStreamError: il Fvi K 1% BE 5% 5 L8h 5%

iREE

onServerRebootf5i%
EOIEE
EEER SN ARETEREREO.,

o EEERZNRIIRLREER , APIFHEREMEE ;

o EINEER , APIRET LRERNATELNE , HERMESINEETE ;

o HTAPIAMEIERETRMN , ELAEINEMERIHEH SRR . BREERE onServerRebootE 5 | BHE E—IRASFTEEUESH |
X LEHDRIBEHRIAERY ; ZHonServerRebootZBHANEZ 5 , HiRIEEHHES K.

EORE

void onServerReboot();

SEEEEO


af://n467
af://n482
af://n502

onLoginkix
#EOhaEe
BREFEANEO
EORR

void onLogin(int errorCode, int exchangeCount);

EOSH

o errorCode : ZRER, 0-FraRM) | AERNEREMRENIEIRD ;
* exchangeCount : XZFHE , ERMINEREIRZZARITREE | AT Ay mi EE. BZWEI onReadyForTrading() B
onlLoadFinished() BHEHIE , A REEARZAMNIRZFEER.

IREE

I

onLogout &i%
O
BHEFEREEO,
#ZORE

void onLogout(int errorcCode);

EOSH
 errorCode : BHER, 0-FRAERNT | BEHERTEHAVIREIREIR ;
IR[EE
7
onChangePassword}5i%
#EOhaEE
(B EREAE.
gORE

void onChangePassword(int errorcCode);

EOSH

e errorCode : {E8EER. 0-FRENMT) ; EHERTEHESRBIRERIERT ;
ZElE
I

onReadyForTrading 7%

#EOhee
BIsSEUETINRGEEE | AT TIREBERE,
IESEECEINHGTE , BFPULMRERETIGONS , FATRE B2 , #rrik 2EARBERKEFZE  A2EhEA.

TR BN ERERDBRKEEHRINESTN , SNTETEREMNEM , MRFEREZSMCLHTIRE , FESHWKETZE , BRIER
&,

EOms


af://n503
af://n517
af://n528
af://n539

void onReadyForTrading(const XTFAccount *account);

EOSH

 account : HEFERMKFER , SUXTFACcOoUNtEHINE ; FEAPISCHIAMERAR , WXISISH—BB , AILMRFER | ZdSIgHS
getAccount(EOEIAI—EL ;

IREE

I

onLoadFinished)5i%

EOEE

RZERAERXEIEEMESE , BRILMRERXEIRTERSIEM , FHRILHTIRE.,
1. TSRS T BT

2. ANRZHCIERAIAPIIR | FZKEHREM LTI |
3. MNRAPINRERE | EEMITTREE | MUKEIRMETFFLLEHEX |

#ZORE

void onLoadFinished(const XTFAccount *account);

gOSH

e account : BEIEFRMNKAEE , 2XTFAccountZEHaix ;
IREE
I

RXHEAO
onOrderfi%

®OEE
TREAEIR R T ARSI O,

#ZORE

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

EOSH

e errorCode : IREIEIFFEIRID
o order : REEIRIIS , BRXTFOrderfEHIE ;

BEE
7

onCancelOrderfix

®OEE
e ERRINSEERIERNE .
FaERAIEE LM, I0GTRERZATHEHRr- %S4, BERmMThATiZIT 8orderStatusAXTF_OS_Canceled.
iR
1. ZBHERVKEEIIMEBSF4 | AisHistoryAtrue;
2. KBRS G TORE |

3. INSREFCIEAIAPINISR | FUKEERMLFFIaHEX ;
4. MNRAPIIRERE  ERWTHRESE | FKEIEMBETTASAEHEE ;


af://n552
af://n571
af://n572
af://n587

EOms

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

EOSH

e errorCode : fiERIRIEREIRD ;
o order : REAEIRIIS , BRXTFOrderfEHIE ;

ZEE
7

onTradeFix

EOEE
B ERER .

1 ZSE TRV EEIRHER S 4 HRTisHistory /gtrue;

2. TKEHESIFHT RERETHRE ;

3. MNREFMOENIAPINIS | FKEUBRM LT FIRIEX ;

4. WNRAPINSRERFE , IEEMTTEEE | FKESUEMRIFF SRS ;

PRAR[EHR (XTFTrade ) MSEIEE , FAPISLAINAGEHNE—EEHN (NMFRESRESRE | WXREH ) .
BAXTFTradeXISRALIESS , EFRABER , (BRMRZEIRIEIIXTFOrderISA M MAT S ABMARR LI,
NRFEN AR EIREITRENER |, EEXTFTradeIFEIE IR EENANGTZE BT —S43E,
MRAPTRUREIAE. CRERREERAMIIAM , BABAILIEEERXTFTradetgst.

EOms

void onTrade(const XTFTrade *trade);

EOSH
e trade : pRAZERRYISR , SIUXTFTradefSHa0k ;
ZEE
I
onExecOrderf5i%
EOEE

1T E R BB AR R T SRS BB A .
FTRERS iR ER AR |, IRBLATILIMAE

e XTF_OS_Queuing
e XTF_OS_PartTraded
e XTF_OS_AllTraded

EOms

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

EOSH


af://n612
af://n639

e errorCode : IREIEIEFEIRID
o order : REEIRIIS , BRXTFOrderfEHIE ;

iZElE
7

onCancelExecOrderfix
#OEE
T ES R BB EHRARS B A .
EERNRIhEE KM A2 | BERAIIRZIT BorderStatusAXTF_OS_Canceled
iR
1. ZSEMHERVKERRIRHER ST | AtisHistory/gtrue;

3. INSREFCIEAIAPINISR | FUKEERMLFFIaHEX ;
4. MNRAPIIRERE  ERTHREE | FKEIEMBTTASAEHEE ;

EORE

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

EOSH

e errorCode : HERIRIERNRD ;
o order : REEEIRXIS , BUXTFOrderfEHIE ;

BEE
7

onPositionCombEventF it

®OEE
FeRAEIREHERNIEO.
WRERAEHNASTIE , SFORESHIRIASH , SFFEASEREY | B EROENAR.

#ZORE

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

EOSH

e errorCode : $&iRfS , {EAIRE ;
e combEvent : BEEHFXS , £IIXTFPositionCombEventZ5Ha{x ;

iZEE
7


af://n663
af://n691

onDemandQuotek it

O

W RO,

EMERRIIEE LM ER ST EiZEE , BIERA demandQuote() 534G |, MR BHZEOENRF.

EOms

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

EOS4

o errorCode : AR EEEIRAD ;
¢ inputQuoteDemand : INRAXS , BFRERNXEANBEKRIVMASE, ZNSREERNZONIYMER |, MREEOZIMER |, JLASIENS
BIAS |, SEIAMIHE—EA IR, FE NS WXTFInputQuoteDemandZEtA/A,

ZEE
7

HET(EREO
onAccount}sixk

#®OhEE
KR A RERURIEEZEO.
EOms

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

EOSH

e event : MKPT{LEHSEEY |, XTF_EVT _AccountCashinOut : kP& EEEHEAESTTIKEW
e action : lKPZMUEIENYE , XTF_CASH_In : A&, XTF_Cash_Out : £&
e account : lKPXIE , SIMXTFACcountéEHAE ;

iZElE
7

onExchangeXik

#&OhaEe
RBFRIERSREZ I EREZZEO,

EORE

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

EOSH


af://n709
af://n727
af://n728
af://n746

o event : MEPZLEE(HERY (HEIIBEEEBITT ) , XTF_EVT_ExchangeChannelConnected : 3XGFiRGIBIECIERISE] ,
XTF_EVT_ExchangeChannelDisconnected : & A imiE CHFHEEN

e channellD : &S

o exchange : XZFAISR , IEEEXTFEXchangeEHAEES .

IREE

7
oninstrument’ix
EOhEE
BHRETRIEEZZEC.
EORR

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

EOSH

o event : MKFESVEEHREY (FEIESSEEIETS ) |, XTF_EVT_InstrumentStatusChanged : SRS RAETAIER]
e instrument : XIS , SUXTFEInstrumentZEHIUE ;

ZElE
7

MEITIREO

onBookUpdateFix
EOEE

FERETHREEZZEO.
FARBEIEFsubscribeIEEIIELITTIE . ©Msubscribe(#EO.

#ZORE

void onBookUpdate(const XTFMarketData *marketData);

EOSH

e marketData : {TBEEXNSR , £WXTFMarketDataZ5HaK ;

iREE

Hitni@aiEn

onEvent) 5%

#®Ohee
ShEREO.

EOms


af://n763
af://n778
af://n779
af://n794
af://n795

void onEvent(const XTFEvent &event);

EOSH
o event : BRIAVEENS | SIXTFEventZSHE ;

ZEE

onErrorfgix

#&OEe

EiRiEAEO.

#ZORE

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

EOSH

e errorCode : §&IRf% , ERRXTFAPI_RetryMaxCount : TCPEIEAM B EIAFTAIREL,
o data : fITSAUSEIREUE | TSEUENAnuliptr ;
o size : MFERVEIREAREA/N | TTEUENIZ0 ;

ZEE
7

APIEEEIEO
SIEEEEO
startfFix

#EOhee

[EENAPI,

BEAZED , APISBEARBIEEKIIEEE.

RHEENEEER | ANBIZEAPINSHNEE X 4HIEE. BRILUEI setConfig() FEOAE.
WEREZOARALTD | EE XTFListener::onStart() & IBAEEIHER.
WMRAPHRLLEEENEG , AILMEAFIIXS , LAAMEFRL 55218,

fuan

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);

EOms


af://n809
af://n828
af://n829
af://n830

int start(XTFSpi *spi);

EOSH
* spi: EEFSEHAENS ;

iEEE
BEOERAMRINRE. , BNLREEIRG,

stopZik
b

(ELIEAPIHEO,

BREZED , APIRITFSRZEERNER.

WNEREECIERRTD , EE XTFSpionStop() #BANFERIZESR.,

{ZIE/ERUAPIHEN , TLAERHEEN. LAY , TLUEANFIListenerfds: , SMIEARIANEEE

EORE

int stop(Q);

EOSH
7

iZElE
ZOERAMINREO , FNREREIR.

loginFik

BOmEE

BRRBEA.

ORI , SEVE onlogin( EIBAIERER,
BREOESHRRRRNES

1. FefHIssnsEn |, BOAMFEREEXAFIIRE | siE @D setConfig() EOMEE ;
2. U BEMFTIERBAYEN | AppIDFIAuthCodeZUANMERBEXHIUIRE. & @i setConfig() IEOIRENEE ;
3. mESISHNNED | BoBmBESEEE Y setConfig() EOIKEHNEE. ;

EOms

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

EOSH

e accountD: BEMKFIRID
* password: FHEMFETD
e applID: RFEFERFID

e authCode: INIEEINAD


af://n845
af://n857

ZEE
EOREANINREO , ZNRERERIG.

logout’sik
¥=OThEE

BHzZEE.
ZIEOERMIE | BEEE onLogout() IEOIBAIERER.

EORR

int Togout();

EOSH
7

ZEE
ZOERMINREO , FNREREIR.

changePassword)5i%

EOee

EBr ISR =N
EOVERRINGE | FBEE onChangePassword() @S XIZRIEER,

EOms

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

EOS4

e oldPassword : |HZf5
e newPassword : %5

IREE
EOVEAMINRE , BNLREEER,
BREMINFARREBEMALT) | BIRERRIISERIZERTE onChangePassword(errorCode) 2 O4@EAFEF ;

R5EO

insertOrderf5ix

EOEE

RIERE,

£ XTFSpi::onOrder()&XTFSpi::onCancelOrder() OB BN R EBRVERIRERE.
BERRN

1. APIRITFEFIR(ERE—BFRE/OSESRER , (BE T 2EAREMISEIFRR Abihisn s FRESE. il @ (FERE.

ER ) +ER[IEELE

fu)

i

dio


af://n886
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2. ZEOMARLEALREN |, TRESLAEARE—MAPILAIRANRBAZED | MRFREALELZSEL | (£
setConfig("ORDER_MT_ENABLED", "true"#{TECERIT ;

EORR

int insertorder(const XTFInputOrder &inputorder);
int insertorders(const XTFInputOrder inputorders[], size_t orderCount);

EOSH
e inputOrder : FHENAURESE , 2WUXTEInputOrderfEiafR ;
 inputOrders : fHIVERRARGRASEHEE ;
e orderCount : #tEHNIE , FREAT161, MRBIL16 , NHERBBRAKY ;

REE
EOEMMINREC , BNRESHRTD , WANRIHARTMREERIFIER.

cancelOrder}5i%

EOIEE

RIEHIE.,

FEXTFSpi::onCancelOrder ()i M F@ AR AL RAHR RS,
BERR:

1. 1ZEORAREEAL SN | TS EERARE—MAPISLANSRIRRED ;| IRFTECREELTEERN | £/
setConfig("ORDER_MT_ENABLED", "true"# {78 ERIE] ;

2. ANER(FEMAXTFOrderiREEXISEIERER , SMERAPIREIRIXTFOrderXdSi85 , FIFPARBEMINEBIZIE— MXTFOrder SRR ;

3. FEMNERRZTERSHE

EOms

int cancelorder(const XTFOrder *order);

int cancelorders(const XTFOrder *orders, size_t orderCount); // fftEfsassr, f ¥ 16

int cancelorder(XTFOrderIDType orderIDType, long orderID); // Wil et i Saep, o5 ) HA% A b oo S i R o

int cancelorder(XTFOrderIDType orderIDType, long orderID, const XTFExchange *exchange); // 4455 F1ZZ b i
int cancelorders(XTFOrderIDType orderIDType, long orderiDs[], size_t orderCount); // {tEREALE, % KEE 164

EOSH

e order : FHEEARENS , SHXTFOrderfEiar ;

e orders : HtEREHERIRANSEAE ;

e orderCount : itEBHEBHE , FEEATF 161, WMREBIL16 , NHLEREIEAKRY ;

e orderiDType : iRERIRSXE , BRISUFEETKS. ARPHEESINZZFRSHEEE ;

o orderlD : IEETKSHAMRRRS , MREAMWIRPRS , ERAIIRPRRSEEE T ;
e exchange : REFXISIEET ;

ZElE
EOEAMINREC , BNREIERTD , WANRIHARRTMRBERIFIER.

XFAithep SiEaRYiReR
AT R IR SHETTLUERGER , BUTHEK
 EEKSSHEAMEBASHEATIAL , TTLUET XTFAccount:isSupportCancelOrderByLocal D) EE LIS 2A TS SHE ;


af://n942

2. AHBERETE[0, XFEEZ W , XBYESIAZS5000000 , B LIRIESEHTEE | FHFaILUEIEXTFACccount::getMaxAllowedLocalOrderI D%
OEEZE ;
3. AHEp ESFRERIE | EER, RN, TROGHE | #ARsEME ;

insertExecOrderf5i%

EOEE

RIEATAERS PR,

£ XTFSpi::onExecOrder()aXTFSpi::onCancelExecOrder() M -R@ERA 1 TINERXS MR EBAIERIPIRE.
BERER:

1 ATERH PN AR AR S SEBIT RN R ARS | ARk, FEHTR RS
2. IZEFEARANREERLEN |, FREESEAZRAR—MAPISLAMSIRBED | MRFTEERLEReEN | £A
setConfig("ORDER_MT_ENABLED", "true"#{7Ec &R0 0] ;

EORR

int insertExecOrder(const XTFExecOrder &execOrder);

EOSH
e execOrder : fFFARIERTRGENTIRESEL , SUWXTFExecOrderfEar ;

ZEE
EOEAMINREC , BNREIERTD , WARIIHRRTREBERIFIE

TNk PR e ERi AR

BIXTFOrderFlag. XTFOrderType, XTFDirection=MFRRDZIERTN. BFHAT. BRH. BRAG . TEHRFRBSEH T AEIRBIINAT
FRIE :

fRepea XTFOrderFlag XTFDirection XTFOrderType

BEXT ( BTN EXHHIR ) XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT _SelfClose
BERITN ( BITREAIS HEAR ) XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT_NotSelfClose
BIFTY XTF_ODF_OptionsExecute XTF_D_Sell —

TERHARS XTF_ODF_OptionsSelfClose XTF_D_Buy XTF_ODT_SelfCloseOptions
TBRELIXT T XTF_ODF_OptionsSelfClose XTF_D_Buy XTF_ODT_SelfCloseFutures
TEREBIAST XTF_ODF_OptionsSelfClose XTF_D_Sell XTF_ODT_SelfCloseOptions
BERBARIS T XTF_ODF_OptionsSelfClose XTF_D_Sell XTF_ODT SelfCloseFutures

FRIR EIARISIEIE TN RS |, 181 insertExecorder(const XTFExecorder &execorder) #EOBIAISCHREIEK ; XIRAYEERISKIER

cancelexecorder(const XTForder *order) 3Z[,


af://n986

cancelExecOrderFix

#EOhee

RIEATI B e,

fEXTFSpi::onCancelExecOrder (&M EBAIEERRERIIR AR,
BERR

1 ZEOBARKIERAZ SN , FeES & RAE— M MPILARISARERED ; IREEEAEELTSEL |, FA
setConfig("ORDER_MT_ENABLED", "true")##{TECERIT ;

2. YNSMEFAXTFOrderiREART SR BT 2t |, S3EEFAAPIREIFIXTFOrderIdSeigst , FAFPARBEMIMNEBHIE— N XTFOrdersiefiies ;

3. FEWERRZARSHE ;

EOms

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

EOSH

o order : FHEUERRENS: , SHXTFOrderfEa0k ;

 orderIDType : {REBRSHKE , BRSIFEETKS. AURBHESTIZZARSHER ;

e orderD : iERTVKSHAMIRERS , MREAMIRRARS  EXRA MRPRSESHE—E
e exchange : XZXE ;

REE
EOVARRINREI0 , BNHRESERT , WANRIHARRRBERIFIER.

XFFithea SHEEaRgiREE
S5E@iEEEER , &€ cancelOrderfgZA b BB SE1ER1HRE,

demandQuotef ikt

EOEE

RIZBINIER,
FEXTFSpi::onDemandQuote()f& M FEAIAINAIEER.
BERR

IZZOMARSIEAREN |, TEESLAZERAR—MAPILAIRISRANRRED | IRFTECRLERSELN | £/
setConfig("ORDER_MT_ENABLED", "true")#{TECERDAT,

EOms

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

EOSH

 instrument : fHAMAIGLINSR., REA—MEINEHINSR , FaEATWSR ;

e locallD : EMEKREAIRES | THNLIER , HEFPEEN. miESE, BAR0;

e inputQuoteDemand : IEMERIIR. ZWSIRETEHNEFEAMASE , W1 - TLUEEENMNARERERS. BREEMEIES. HHER
2 DIXTFInputQuoteDemand4Etar,



af://n1058
af://n1091

IREE
ZEOVEAARINRE , FULREEIRD,
VBRI ERRIIMBEREIERD , HARRAMIERERMARIIAY | IBNEERE XTFSpizonDemandQuote() FOAFIR[E,

IMETTIBRO

subscribeFix

EOEE

TS,

ITETERINGE | BREINN SR TEEYER | REIE onBookUpdate() M.
iR

1. APIBEERHETHBIEANIR , (BREMH TINBTEEFIEOupdateBook() , BT IEOEHFAPINIEENSRTITIEEE ;
2. MREBITRELTIE , HupdateBook()\SHHITHEZAT , A=EJHonBookUpdate(#O ;
3 WRITHET ALTE . HupdateBook(SEIELTIEZ(AT , ElEonBookUpdate()#M ;

EOms

int subscribe(const XTFInstrument *instrument);

EOSH

e instrument : fFRJFNELINIS , 2 XTFInstrumentZSHAHE ;

iREE
EOERMINERY , WRARIIRTMTIET R,

unsubscribefix
EOThEE

BGEITIE(TS , Ssubscribe(iZOIESER.
EOREY

int subscribe(const XTFInstrument *instrument);

EOSH

e instrument : FEGEITRAIESLIXS , S0XTFInstrumentZEH41A ;

iREE
EOERRMINERY , WRARIIFRTMTIETREEGHEAML.

updateBookZix

#®Ohee

BEIRENTE.

R TF— I TERE.

EHTIRE | APIZBEELATEE


af://n1114
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1. RSN EISeRT
2. AR subscribe(#E T HATIEEERE | Si@1d XTFSpizonBookUpdate() @RS ;

EORR

int updateBook(const XTFInstrument *instrument, ///< &#414%

double TlastPrice, ///< B
double bidPrice, ///< FEN . NERRLFEAM.
int  bidvolume, ///< FENE AFRERTLFEAMN.
double askPrice, ///< L. AERRLEZHM.
int  askvolume ///< LR, ARRKRLEZHM.
DL
EOSH

e instrument : H4%I5 , SMXTEInstrument5HaLx ;
e |astPrice : &5}

e bidPrice : IAfft. AEREJEEIANN

e bidVolume : EAE, AERERLIEANN

e askPrice : 2. AFRFRLEZEHN

e askVolume : SEHE, AERERLEHM

ZEE
EOVERBINERY |, ERMRIIZRTM TR,

SinEEEO

getAccount5ik

#&OhEe
REHAIEEIKFER.

#ORE

const XTFAccount* getAccount();

EOSH
I

iREE
REE S ISISH.

getExchangeCountZix
&OhEE

R BATHIERER.

EORE

int getExchangeCount();

EOSH


af://n1181
af://n1182
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EEE
IREZZATHIEE | AERREIRD.

getExchangeZik

®OEE
REUEEMNENRZER.

#ZORE

const XTFExchange* getExchange(int pos);

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

ZEE
REFEEMERIRZRZHTISR , £WXTFExchange4StafE,

getinstrumentCount’ix

#EOhee
RELGLIHERR.
EORR

int getInstrumentCount();

IREE
o ATFETFO0: FREHNEHE ;
o INFO : RAEEIRARENHEIRG ;

getinstrumentfix

®OEE
RESONEERSIER.

EOms

const XTFInstrument* getInstrument(int pos);


af://n1206
af://n1221
af://n1237

EOSH#
* pos : GANMETNME , BUESEE : [0, getinstrumentCount() - 17 ;

iREE
o BHNGSIES , £IUXTFInstrumentZStaps ;
o WIRSBHRE A HEETAREBR  REITHEE ;

getinstrumentByID}5i%
#EOhee

REGORSFHEEAISER.
EOms

const XTFInstrument* getInstrumentByID(const char *instrumentID);

EOSH

e instrumentD : GLIREFRTE , Bl : sc2305. cu2301 %

iZElE

o BANISIEH , 2IXTFInstrumentZSHayK ;
o WMREBNAEFRE  EBEAERR  REITIE ;

getCombinstrumentCount?i%

#EOhee
REEEGLIHERE.

EORE

int getCombInstrumentCount();

EEE
o KTFETFO: RNEGBLIHE ;
o NFO : REEIRERIEIR ;


af://n1256
af://n1275

getCombinstrument}ix

#EOhee
RENEERESENES.

EORE

const XTFCombInstrument* getCombInstrument(int pos);

EOSH

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

REE
o HAEBLISIEET , BIXTFCombinstrumentZSHair ;
o WRBYEE  FETIREER , REIZEH ;

getComblinstrumentByID75i%

EOEE
RIEESSORSFHRENESENER.

EORs

const XTFCombInstrument* getCombInstrumentByID(const char *combInstrumentID);

EOSY

e comblinstrumentID : BEGLREFRFE , B4l : sc2305,-sc2305 . -cu2301,cu2302 & ;

iREE
o HEBHNIGIEE , SUXTFComblinstrument4Stafs ;
o MRAANEE , ETAKEER | REZEE

getProductCountkix

#®OhEE
IRENRMEREER.

EOms

int getProductCount();


af://n1291
af://n1310
af://n1329

iREE

o AFETO0: FREMEE ;
o IINFO : RREIRAENHEIRG ;

getProduct)sik

#®Ohee
REVETRIRIHMER.

EOms

const XTFProduct* getProduct(int pos);

EOSH

e pos : {VETME , BUESEHE : [0, getProductCount() - 11 ;

ZEE

o MGG , SWXTFProductZE/IE ;
o WRBHEE  HEFTAKREER , REISEH

getProductByIDJ5i%

&OhEE
RERM RS FIREaRMER.

=

#ZORE

const XTFProduct* getProductByID(const char *productID);

EOSH

e productlD : BXRESFHE , HI0 : sc. cwF;

iREE
o MFPNISRIEET , 2 WXTEProductsEafE ;
o NMERMAEE , SRETAKEEIR  REIZSIEEH

findOrdersFhix

®OEE
HRIEE R R ERRAER.

EOms

int findorders(const XTFOrderFilter &filter, unsigned int count,

const XTFOrder

*orders[]);


af://n1345
af://n1364
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EOSH

o filter : IREAEEFRSRM ;
e count : JMBENREEKESE , RAEAZHENIRS ;
e orders : SMEMENAIENE , BT EHEIER ;

iREE
REISFREIRRIARALE.

MR EHAISLRREREA TR R E count , NIENEIEAYcountMEE , FiREcount ;
AIREARISIIRR BN TIEEREE count , NIFRTFEZNHEDTENNEE | IREISSFRAIHE ;

findTradesh it

EOee
R BT EREEARRER.

EOms

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

EOSH

o filter : FRACAEEESER SRS ;
e count : JMBENREEKESE , RAEAIZEERIRIIIEM ;
e trades : HMEBENAIEUE , BT EHEIRAER ;

IREE

RECFREDZEIIRAHE.

WNREARISCIRAL A EIA FHEERYZ E count , NEXETEIRIcountME3Z , FFiR[Elcount ;
WEREHRILIRA RV NTFIEENIEIE count , NIFRFEENHE D FENNEE | IRELRIEE ;

SHERESIEEN

enableAutoCombinePositionJ5i%

®OhEE

BiEGMEEATEE.

BUEEAPISLHIfS. JSaAPIRT , A enableAutoCombinePosition(true) IR BEACMNBENEGIIEE. BRESZRE  APBEREREEMNESINR
ZtEE. EESRERFNMEHTE | RIRASMNHTEIES.

NEBHSIEZENREEMASIR , BHZBREFSEN. BANTEHECMNEEMESIEE.

CRBEESHA :

1. T REEAEAEEIEE , ENRZENAEREA , EEHSEHEEASHNNCASEES ;

2. HARZHFHF AL, MRAFERNERT CNEMAS | BBARRKESHNHEELCN (25 ) IRRHFEA , EESEHEAENNNEG
vie =S

3L.MRBRARESAER , BRIF—XSEERCMNENES | BFAL—XRERIT , BHANBMNABEN , RARSESETIEIAFCN , BEaFS
BzhEA.

EORE

void enableAutoCombinePosition(bool enabled);


af://n1401
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EOSH
e enabled : EREHEBEMBEINEE | true-BH false- 4B ;

R[EE

7

setConfighix

#EOhEE

REMESHY , NAEBHREZAIRESH , BIZERENSHIALEN.
BCESHETRIIR

"ACCOUNT_ID": %4k ID

"ACCOUNT_PWD": ¥4Ik /%5 i

"APP_ID": N FHFEFID

"AUTH_CODE": AIE#ZALS

"TRADE_SERVER_IP": %7 5 JIR% Hiht

"TRADE_SERVER_PORT": 72 5 JIR %% i I

"QUERY_SERVER_IP": #rifffif45ithht

"QUERY_SERVER_PORT": 2% f il 45 i I

"HEARTBEAT_INTERVAL": LBklEjfgmt (], #fr. =Zf

"HEARTBEAT_TIMEOUT": -MBkHEFHS[a], PAfy. Zfb

"TCP_RECONNECT_ENABLED": TCPWiJT 5 & 1 i %

"TCP_RETRY_INTERVAL": TCPHEEH/NAIFGHS A, Hfi. Zfb

"TCP_RETRY_INTERVAL_MAX": TCPHLi&E# KIAIFEMFA], Bafy. ZFb

"TCP_RETRY_COUNT": TCPH % X ¥

"TCP_WORKER_CORE_ID": %#igiit £k FE40 1%

"TCP_WORKER_BUSY_LOOP_ENABLED": it & £ F8 2 75 5 HiBusyLoop# :0iz 17

"TRADE_WORKER_CORE_ID": i fiibFlLE L0 4%

"TASK_WORKER_CORE_ID": i JH{T 454 FE4h %

"POSITION_CALC_ENABLED": & {5it& i

"MONEY_CALC_ENABLED": EitH T4, WRBHAREITH, S0 ITHE

"HISTORY_ONLY_CALC_ENABLED": @A EmKMBEEMELr, mBEH, MaPsiKetE, BAHITEESEMe

"WARM_INTERVAL": THFANS[AIAIGG, HU{E7EFE: [10,50], #ify. =

"ORDER_MT_ENABLED": 275 )i H £ &R IREThAE, BRIAA S H 2 LR e Th Rk

"TRADE_LOG_ENABLED": 2% HWMH EfE. trueRnmH, falseRa-AREH, BIAAAREH.
B Extf-api-logH & H 3 FAExtf-trade-xxx. TogH &, 8% T EFA7A8 5 0408, w7 H TR,
Ja FZINRe e AT A . AP, ANEUUS .

"RELEASE_FINISHED_ORDER_ENABLED": J&75 )5 H 545 SN AZ B R A BRI RE . true®in i, false®mAEH, BUHAE.
Ja UL IhAE R AR R E . WRIR AR R, BRI R Sy, IBAT LR e, Hbdgst ™, @A ZEE .
Je g o B RS B, FE SRR RS » H AL i P A7 SR IR 24 E B mIU
A A ThEE, RN AT e SRR, F P 75 EEAR R 5 B R SRR BUR S, SRAIWXTFOrderst R84 £ B A 2L
HARASR ORI EERFIT #5 BRAC A A RS, PIAF IR SR AR . Ao, XA 2 2.
AR R AIRE R T, FEEFR.

"RUN_MODE": iZf7##iZ%, 0-FmIEw M, 1-Huamfmist.
B BB 3R] LA AT B3R R AL FE R, B4 AP T2 L1 IR B A BB A O B, T TE2A6 o
X T AR O R AT A FERERS R R, T CUS B AR 0. AR (1 T e AR A LA

PRSI EIRAE S AAE, B R T B R XTFOrderst §G, AT ALEE, XTFOrdertd 5 0] if 45 o5 2 A%,

o ATREAFAERLIF M, FEMF AATAE, SLFS SRR RN ERIHR R FREL T R R R A R EL T 5
v RARAPTHUERE: R, HESERHRS (REVKSTEAMPS) +2 5 FRME . AR SR, 2P B &M RA fame;
« APTAMUASEAFAT AR () [ R AN A B, R TE i SR (AR B AN il A8 BRI TR, T B E CURAE TR (0 5 Bl s S
6. AR VIR SEAE, BT EEMNAPTE WIS, A, BE. WK, S EHRESE S B IA A
"XNIC_ENABLED": /&7 8 FAIAEiR WK Tk .
WS FHLERE I, FBAAPLE I £ H BRI Y /& A W] A IR IR P, SR A 0t R A1 AaE 3R ) - PR o B e 0 A T R
WIRAAH LB, FBAAPL)E B AN 2 A T H PR AER M, BRI E RGO 8 AT 4.
AR, @il Fonload-7. 1. xi A exanic2.7 . xFRA I IKS) .
BINNEH .
"ORDER_GROUP_ID": FLE /4R /rdidis, M) He L. BEfEkE: [0, 128], ERiAAHO.

v A W N R

« AR SR BRI, AR AR, B L PR B R X TFTrade X U5, A1 AbBE, XTFTrades) 5l 45 05 K2

FRFPEAILIREE CRSE , LMEEFERIMI R getConfig)) OMTIRE. SIBREAMERAFBEEXHIZSE , (IEIGRFhE.
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EOms

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

EOSH

e name : SEER
e value : 2B

iZElE
ORTEHECERT , IFOERTEKM.

getConfighix
EOhEE
EERESH.

#ZORE

const char* getConfig(const char *name);

EOs4

e name : LR , & setconfig() ;

ZElE
REECESHEFITSR.
IRERFFFRAIGRFFRENSR , NBFERREFITHRE  BMESEIE.

setReportFilterf5i%

#EOheE
RERIRIENN (BRHE) .
ERIS TSNS BRI - 1) 1RRFSEENTIR | 2 ) IRE LIRS ;

EAPSRENTIEERINX S - BARFIHANR 2R, REITIREE | REP | SURESNRSHITIEMELRL , RN LEHERSLISHINGL , B0
MARENTIE , TLARDXFAESA.

BLHSITEIN , BRY @R (G5F Ralt |, SNRAXERESHE. fia0 : au*,au23,
TG LIS IBMNZRIATLIT
a*2310 // BRFFLETIE, A

*u2310 // WEECATLERTIED, ASCHF
a*23*2 // ZAERCKY, HEBRAFARFEHEER, AR

BRNGLTEAMNRAT  ERSWEHFNII R

au23** // F{, B EKR au23*

ZIREFM

o [EHRITEFMNLARTElogin(EOMERZ BT TIRS |
o MNRAPIBZESR , BBAVEMAsetReportFilteriZBEIRITIE | FEEW ; EIFEREEN ;


af://n1462
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#ZORE

int setReportFilter(const XTFReportFilter &filter);

EOSH

o filter : [ERRITEIN , SWXTFReportFilterfSiafn ;

ZElE
OFRNRERL | AFORTARIB RIS RIAIFEIRAT.

getReportFilterf5ix

EOhEe
ERAEAIERISERN (BE8) .
RERIRIEANG , TABTHEOFTHEAESAIRRIS RN, RESEIRERRIRN , TeeaBial ERRE.

LIREM

o WERIEERIERER  AREHH
o DNHRHRS , SEBRRETEMRN ;

EORE

int getReportFilter(XTFReportFilter &filter)

EOSH

e filter : [EHRILIEHMN , SWXTFReportFilterEHafE ;

ZEE
ORTEIAMY , IFORTARERRMT RAEIRTD.

getVersion/5ixk
¥=OThEE
SRENAPIIRA=FRTER,

EOms

const char *getversion();

EOSH
7

BEE
WA= REER
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HhEnEO

syncFundskix

#OhiEe
FEOGEARSHAFESERRS.
LR

o FEROFEEFRER , LXRSERERE  AREHTTRER
o ERROSBEFRARELE  BRINZREEGEERIRME ;

SRR -

o IRBEINEMTEEAN  BREEOTLUESESNAITENEEER |
o MEBINBRIEITIS , BIER updateBook() IS | EAMITERSE |
o BANIMNMTEEAREESRSED  RMAORAEER  URHIBSHER |

EORs

int syncFunds(int msTimeout = 45);

EOSH
e msTimeout : EBATATIE] , BB : R0 ; BRANASZREERT , <=0 R-AFIFHEAT ;

ZEE

o 0:EFEASEERY , TLUBEIXTFACCOUNt BB E S HTESEUE ;
e ETIMEDOUT : FR&EKEBAT ;
o <0: FBTFAEREER  JUBRRRAISEEEMMEIRES |

buildWarmOrderkix

#OhiEe

ENEGASE, IR MRS | EABFRENETKZH,

FALIERNTMREAIREENER | IRFEETSLER | EASHSHAIA. SA7LIE getinstrumentByID)EOEIXS.

£95R5RA

o RIXEEEITRRSIIRFIAEIT S0 , FBIAIXEEA : 20ms~50ms ;
o FRBEAEIRBEENFERRE—NEERE ;

#ZORE

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

EOSH

e buf : FAFRHEITFRBEE DX ;
o size : FIFIREAITIHMRRE DX AN , FNF64FT5, WMRAF64FT5 , BBAELENAFTHEY ;
e instrument : 529185 , BAAE ;

ZEE
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0-Z7AkL , AFOFRTTRIRL

Siiises

RIEEIRTD.

XTFUserDataZEi3(d
BRI EE NSRS

class XTFAccount {

pubTic:
void *userpPtr;
doubTle userbDoublel;
double userDouble2;
int useriIntl;
int userint2;
XTFUserData() {
userpPtr = nullptr;
userboublel = 0.0;
userbouble2 = 0.0;
userIntl = 0;
userInt2 = 0;
}
I
XTFAccountZE3(%s

B« BF/IKFREEBMRE

class XTFAccount {

pubTic:
XTFAccountID
doubTe
doubTe
double
double
doubTe
doubTe
doubTe
doubTe
doubTe
doubTe
doubTe
double
double

doubTe

doubTe
doubTe
double
XTFLocalorderiID
XTFLocalActionI

mutable XTFUser

int
const XTFOrder*
int

accountiD;
preBalance;
staticBalance;
deliverymargin;
deposit;
withdraw;
margin;
frozenMargin;
premium;
frozenPremium;
commission;
frozenCommission;
orderCommission;
balance;

available;

availableRratio;
positionProfit;
closeProfit;
TlastLocalorderiD;

D TastLocalActionID;

Data userbData;

getorderCount() const;
getorder(int pos) const;

getPrePositionCount() const;

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

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

/17/<
/1/<

///<
///<
///<

AL TIE]

H#I %4

H SRS

AN ORAE &

SHNE

A H &

I ORAE €, SIS S PRAIE & H 1T SCRFIE S S0 i S A0 o1 55
R 5 DRAIE 2
e
UREERUR
T4k
HREE T8t
Hi i 2%
A it :
e

- ORI HITHNO S, SSRGS T B S

- FeRTEMNAIESR, MASSHEE ST H.

AT B e A ALER - P ORIE 2 - R 45 RAIE 8 - SR DRUE & - VR G5 AR 2 - TR 45 T8

BB+ BT T+ BT - T4 - R B+ AR 42

o 5 FARAIE 0 5 AL S 1 B

% 4 Al PR E

HEeRT, TEGANReRTZM

BT, TEEANTFERTZM

PG — AR A M e 5

FA P B i — UL 1 A M G 5

W RAE FHAPTHE AT, APT P2 L (OXFO000001) FF 4635 45 [ 3 25 i A

FH AT B A W o et (ST 5 A2 75 O ) E S AS MR 2 5
PRBE 2 F P A5 P R Bt s 2

BWPFTAIRALCRE, 1T A TR sk
AL BRI A WAR AN R, NOTFIATHE
HHTAIEFCEE, HTEHERTAFERCIIR
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///< HABRGIEWIEFONR, NOJTFaHTTHE
HHTA e, HTeHEARGHEeEEE, A—-alime hmEL2m s

A BRI ENFEXNR, AT, CFO&ATeEE Ik & i
EHIPTA AR, T A A A AR

AL BRI AWM B R, MOFF AT

BWPTA A SIREE, AT REAERTA B SR

A ERSIARHAEN R, MO UHTHE

i ITH A E R EREE

const XTFPrePosition* getPrePosition(int pos) const;
int getPositionCount() const; ///<
CESEEVIES

const XTFPosition* getPosition(int pos) const; ///<

int getTradeCount() const; ///<
const XTFTrade* getTrade(int pos) const; ///<

int getCashInoutCount() const; ///<
const XTFCashInout* getCashInout(int pos) const;///<

int getCombPositionCount() const; ///<
const XTFCombPosition* getCombPosition(int pos) const; ///< ufiE &5t &%
bool 1isSupportCancelorderByLocalID() const; ///< /R

e

XTFLocalorderID getMaxAllowedLocalorderID() const; ///< ZHu S st fo i i d KAS H i

i

XTFExchangeZEta{$

A RBEEIIRE

class XTFExchange {

pubTic:
XTFExchangeID exchangelD;
uint8_t clientIndex;
uint32_t clientToken;
XTFDate tradingbay;
bool haschannelIP;

mutable XTFUserData userData;

int
uint8_t

getChannelCount() const;
getChannel(int pos) const;

const char* getChannelIP(int pos) const;

const char*
int

SCRPA AR B g S

[//< WRASHE, A VAR PG SHOR I, Rk [BIAS SZRF D) RE 6 125
///< TERSCREARM I SHE, WA RS ERREOR, Ak L IRERTE

///<
//7/<
/1<
/1/<
//7<
/17<

///<
VIZAS
///<
//7/<
/1<
/17/<
/1<
/1<

///<

» O IFF A B S 4

LY, R
PP B 7 A P 1% B
PRI B TR A % 2 B, A28 5 BT st B B AN ] o
THH, BT e, tin: 20220915

R SRF AL S TPHIE A ), truef R R IPHbE A
LR ER 25 F P A5 PR A 03 e 52

CFFEX, SHFE, INE, DCE, GFEX, CZCE%
BEANZE 5 T3S LI E A o

T AL 5 B

A BRGNS .

A B Z T posEHUEIEE: [0, getChannelcCount() - 1]
L SR A AP T H B 427 FH #5340 0 5 57 4 5 {ELEP 7T 5

SRR GR B, T B A S R R B+ 1OV N S .
5 B 2R 5 A A 4 5 TPk .

i¥haschannelIPyfalse, &[Elnullptr;

75 DU [] 3o o7 () TPt bk 7 4 R 8 4T

getChannelIPByID(uint8_t id) const; ///< f&Efigm s EiIPhilt, iR[F{E[RlgetChannelIP()
getProductGroupCount() const;

AR

const XTFProductGroup* getProductGroup(int pos) const; ///< {78 25| f4L i a4

XTFProductGroupZ&tass

BB RAPEEEXISE

class XTFProductGroup {

pubTic:
XTFProductGroupID  productGroupID;
mutable XTFUserData userData;
int getProductCount() const;
const XTFProduct*  getProduct(int pos) const;
const XTFExchange* getExchange() const;

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

it Pl 2L AR

TR B 25 HL P A8 RO B o &
) i A 2L ) A R
AL B R 5] A S R 5
W SRR IS 53 BTt R
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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;


af://n1650

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

EFIRALEL,

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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TREA 45 P A B e R
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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

588
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CREBPIERIERE

588
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e
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B
i
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{REASEBY ( XTFOrderType )

KA uint8_t

thraeses

XTF_ODT_Limit
XTF_ODT_FAK
XTF_ODT_FOK
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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);
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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) {
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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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