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 ;
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2023/08/29

2023/09/14

2023/10/17

2023/11/27

2023/12/15

iR

APIiRZ

V4.1.990

V4.1.1019

V4.1.1053

V4.1.1068

V4.1.1072

APIEZEZHI5EP

EineREEEORE ;

T NSRE S A IR BT BB A0#E ] getXTFNanoTimestamp() ;
1EINOnload iR ABEMEMINEE : ARMA/NF7 X2 ATF7.x , IR ENIVEERE ;
EINMREEIR M -RINEEFFRBCE © ECEINJ/I XNIC_ENABLED , true~ahl | falseFnEtf ;

IR EIRSINRE ;

HEINRTE RSB FixedThenAuto , BFAISRIBERIRIERMNAGE  NERBHEEN BaitES)
RIRIERAL ;

makeXTFApiHZIEINAEF BE X E SRR AT ;

EINECEEIICOMBINATION_ENABLEDFICOMBINATION_TYPES , BF&B M EIASHIZER ;

1. FTHRAHIAPIELITEEIFIFREH] , JEAFHIER , FLLTH

TraderAPILE1THE

TraderAPIEOMRGE

TraderAPHRME T 2288801 , HBI/IXTFSpiFIXTFApi.

ER

int  XTFApi:XXX()

EIR; :

void XTFSpi:: onXXX ()

ZIETLAGERIEOLIXXX , onXXXKdp

TieLets

TraderAPIEERMHAP IBFRIZAMAFREBRGS | RESPIENFROMBAZKERES. APZEEMIITEND :
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Xele-TradetE &

Xele-TradeAP! RIS @mmrﬁﬁwﬁﬂ
] |

BEWE 5. FEEERm %

| BURE l |

%5, FEEX B !

o : %5, BEHELE :
APIXI & Z DO SPI & K fx0

FBREFIREZAPIRIERIZORTLARMEERIEERIER , BISHRAPIRISPIEERE , ATLARI MR AAOER.
B Finfe R 2 Alin < [ARBER HAP| TEELZIRAINT | BFIRERE/MFEINEZEM

BFiRELRE TEREFIRAEERIGCIFEREEIRIAPIRERES ;

APIEIERINERTE | TERRWAINIEE SRS Z EIRAEIRRL ;

APHRESTRIAGERE | TERWMERZTAINEE | BRI S AP REBLAZHZIR—BCPUYIER. WERERBERMREBRNARIET  BURSET |

APIISSHMBERE | TERMIB O, BEFAHWSEZIE ;

P EARISTIFIMIRIE.

iz
1. EAXTFApPIFIXTFSpifR AR O R RERR LM, SNELERIT AR MXTFApISLAILEXEREFAITH , LRSS HIERITARIERAIER.
2. FAFERRISPIEEREFERRAMRBREEE | AIRSPIRNEEORET APINEAEIRAIZEHRAMELIE | BaRImZL BRI R RS

RIS,
3. TSRS MXTFAPISES , BNLBIH BUEFIRSZAISPIRI SR, BRINFE—HIZR , APISSHIEERBIT4N,

APIfic &
APINECEREEEHMZRHTEHINIRE | BCRRENSHAZEN. SHREUT

FHHH R R R R R R R R R R R R
## GIEAPTSZFIR, 54 FH kST i e B S A

## 2RSS IECEZ NAPTEA], FEASAPTSEHE A5 B AN M e E S0
AR R R R

#H RGNS

ACCOUNT_ID=account_1

## K5 Y
ACCOUNT_PWD=password

## B AINE T EAPP_ID
APP_ID=app-client-id

## B 7N E R ERAGD
AUTH_CODE=user-auth-code

## AW R T (TCP)
QUERY_SERVER_IP=127.0.0.1
QUERY_SERVER_PORT=33333
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## 22 5 R hE A 11 (ubP)
TRADE_SERVER_IP=127.0.0.1
TRADE_SERVER_PORT=62000

## RO AR I, BOAA I, iZ4F Llbusy Tooptistizfy
## RO A B AR A IR, AT DU R B o b B,

# FUVCNGAAPTIEBIZEE — A B I CPURZ.
#TCP_WORKER_CORE_ID=3

## ARG A B LR R 5 5 Fbusy  Toop#iiliZiT, Rl Ntrue
# AEVUS LI E I, 230 R R AL EE A .
#TCP_WORKER_BUSY_LOOP_ENABLED=true

## UDPTIUHRACBHIS (][] G, fr. Z22fb, HUEWEE: [10,501, #KikA20
## ANEBUR R E T, REFBOAE.
#WARM_INTERVAL=20

## UDPTRIHUCHLLTRGNL, BRIAAH, LA Zbusy Tooptisiasr
## ERUCK TR S F P ek LR AR IR E [ — AN EECPU L.
#TRADE_WORKER_CORE_ID=4

## NIRRT, BROAARYI, ZELFEAZ busy ToopflizsT
## A LA LR 3 B T EE RS, Biln:

## - AR A,

## - DB g

## - AL

## - HAWTS, 5

## UL

## - FEEFRIRAGE;

## - ANLEHERRZANAPTEEIIL M, W B R AP BIRC B S ¥ B — W BI], LSS —NAPT S 61 2 i it B4 3
## ARV E T, R

#TASK_WORKER_CORE_ID=5

R« RPATLLE S setConfig MRS MEE L AIGRTEEY , LUEEREAIT1EM getConfig) BECMHTHEL. LCHAETLARMEIRRTRS KIS |
1R

Xele-Trade-FuturestEERREERMING , EEER—ERBAS OPHRUAEZ FIRRERIER | APBSEESER KX OB SCRUERER | 2
INOBkEIRR 6T, #Bide0rbHh , RILEHEE OB , APISEMTFSHEARNER , AFE T REE. APFIEERAZBIOBENER , TFERF
T,

EENH

APIZRXele-Trade-FuturesiBEE RS G , IRBIMEEFRT , SBmAREE, EXEENBERRRZ100ms , M/EHIEEREEFE/5200ms, 400ms,
...... . BEERXNEE32s. RAEEREN600)R, NRAPITEFRTS , ZiX9600RIKSATTERINGELERE , WIEIEEE , FHEIIXTFSpi:onError(iEC
BXIFF.

TRtz
EFIRIIESR B RARNRZEIFED 2 ER | VIR ERFNTIEE B ER.
IRICBER
FEAIAEINER | Xele-Trade-FuturesR B EAHIEFVIRTHRII T
start(): JBFRIZED , APISEHMARSEAKIRIES.
REZEENEERES | AN EIEAPIISRAVECE S AHIsEE,
HETLAEIT setConfig() #ARE.
TBIKES  APIHDEAAE ( BAMUIGIF Wexamplesh“Example01.cpp”)
class Example_01_Trader : public ExampleTrader {
public:

Example_01_Trader() = default;
wo /7 HAEREUZ Hexample/Example0l. cpp
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void start() {

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

}

morderLocallid = 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...
int ret = mApi->start(this);
if (ret !'= 0) {

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

, config: %s.\n", mConfigPath.c_str());

exit(0);
3
}
. // HARI%2 Hexample/Example0l. cpp

}
Vi

* @brief —AMRIRMIRMEAIIRTR, APIERIEGE, IM—FZLIFCH, S35, 22alHee.
* @param config

* @param instrumentId

*/

void runiExample(const std::string &configPath, const std::string &instrumentId, double price, int volume) {

printf("start example 01.\n");

Example_0l1_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. // HAENREEZ Hexample/Example0l. cpp

}
int main(int argc, const char *argv[]) {
printf("api version: %s.\n", getxTFversion());
// TODO: f#MTiE NS4, TRHGH IR E
std::string configPath = "../config/xtf_trader_api.config";
std::string instrumentId = "au2212";
doubTle price = 301.50;
int volume = 1;
runeExample(configPath, instrumentid, price, volume);
return 0;
3

IhaER AR ER

HEINREEAMER | EFREFALMERIERRRZEOPRNERTTE 4 : insertOrder,

LERENARIERS.
BIRES : TheeERA & EERE ( BAMUESIFENexampled“Example01.cpp” )

cancelOrder, findOrders% , R EEL4ARSPIEIEREL
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// BRI G ERE, WAHIREERERE O
trader.start(Q);

... // H&AERIY2 Hexample/Example0l. cpp
trader.insertorder();

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

TR SPAPEONEREMZSEREEE | JFoEFRTFEEIR.

FHREFE

TEIRAPISEGIEERIIRERE ORISR FE

Client SPI API
ﬁﬂgAPIEW makeXTFApi(configPath)
EFstart()SaNAPISEHI
BHRIEENER onStart()
AFlogin(BERIEE
BRIERLEER onlogin()
BAAFELA3Z S onReadyForTrading()

BEIFFFR/KEIBF onLoadFinished()

RIXHRER insertOrder()

FESTTCPREHERR

KIER IR

REIFSREEIESNE
T—HZIREERZ SR

XTF
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Client

BARFRACSEIESKIE

onOrder(XTF_0S_Received)
.. ERRKCEREREE

BAHFAFRECHRZZES

onOrder(XTF_0S_Accepted)
I b

BB IRERZS onOrder(XTF_OS_Queuing)
I A
BN HREIAZS onOrder(XTF_OS_PartTraded)
BN ZEARAE onTrade()
BIsSREA cancelOrder(OrderSysID)
_____________ atcsscaos s NN
... RS
.. Emm(Es)
onCancelOrder(XTF_OS_Canceled)
EHHIESR logout() |
_____________ BESUER o
BAIEHEEER onLogout()
ELERFERIAPISTSR stop()
W TCPEESERS
EEAPISLAIER | BERTFERE
O
BANZLELEER onStop()
|
SPI API XTF



TraderAPIEAIE(EiHEB

Xele-Trade-FuturestE & RSB IEERIRSSTN3Z RARSS :

HIEMRSS « TEREMBEXKRR. 64, BeFEALURIZKINNERIEE ;
RBES : TERWMERA. BEBLINEREEI B EREFINEE ;

SWFEFIHEH , BRPEEEIAPIPlogin(ZEOERIES , BRMIEATLAJEAInsertOrder()g& cancelOrder(iE O TiRIEERIR(E,

TraderAPIf[Xele-Trade-FuturestEE RARIEERETEREE | EREH. REPERIFE. EFR(E. TraderAPFIIESRFNIN DAMERRZEREMNT
ER7s

3 Xele-Trade-API HREStES
T HEALAPT _ ;
%o 7 HETTCPIESE i
| g
g !
B g 5

= BREREE )

£ : g

i | SRS

N B |

TRIFERIEK (Api)

Y

N e d e

o | EREERES

5 ] EREEESS

B ) |
IR EIR(Spi) 5 é

- EIER (Api) |

"o | EiEKE (TCP) Rk

% I | EAERLEE (TCP)
) EHEHE ( Spi) i

R

I RESERTE | A LABE ogin(ROARERIEKRT , fronLogin(EFROLIFERIBN , AEERMINEZREHI TSR, Xele-Trade-

FuturestEEEAISAFRSRER (HRARSERSX ) , B—NEFPSXITEIESMNAPISLA , YIaU=RERITLHITER. SREREUTE
M

o BANERSEEMNN ; BEEEERMINE AL THREIELUREINEE ;

o HFFIERN MR RAIX LS REERNERRHIER ;

o REHIEARN MR ERRE LS ZAFPIFEERARESE ;

* BN ERFNESSIERSRZEER L M TERINRETT | APISSEMEE ;
o MRARHFEEFTREF URERUMEERR  AEBEHITERIEE |

FHULE : BFER ( BRAREiERRexampled“Example01.cpp”)

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

printInfo("Togin success.");

R
Xele-Trade-API HAfRES Exchange

RFBIEK : insertOrder

$RE 15K  ReqOrderlnsert
RE ML : OnRspOrderlnsert

HhE—

REMAR ‘onOrder S~ =TT T T T mid 32 2
L OnTeer 2= B3R : OnErrRtnOrderlnsert ERBAZRRRE

£1=[04R . onOrder

: FREMFEL © onOrder F___——;a—%ﬁl;;&—g—m—g; ————— - REEETIEANTS

: : : ; = O HIOITEET . FREMIREE. BEERS

: ﬁfzi}é ; onfrd;f ! A3 ER - OnRtnTrade :

! 3 > onTrade f :

i REIEK | insertOrder i i

| : fRE 15K : RegOrderlnsert ! -

| {RBME : onOrder '« — W ORspOrdernsert ___ _} ocipeimit TiEATIES
: ] ) : $REEEIFR © OnRtnOrder : FEE‘?N?’E, ﬂiﬁx%. Bl
: B O : Az B4R © OnRtnTrade R E A C

: A3z EIR : onTrade : B EIE - OnRiOrder E

! ## @48 : onCancelOrder I :

i IRFIEK : insertOrder i i B

: | fRE53K : ReqOrderlnsert ! == _
' | L e > loCHEmYT AR
$REMEE : onOrder e ———BIZE_TRIROEN o AR FRRSEZH
: # Bl : onCancelOrder : LB ol ) ik

: IREIEK  insertOrder ' ! omm

E RE ML © onOrder | i 1R R BIAE A NS

i IREIEK : insertOrder i i

i i $RE &K | ReqOrderlnsert E HEE -

' :< RE ML : OnRspOrderlnsert | EEBETESRE,

SN EERTR , IRPAOEETES LR/ MIE SR,
HREPAYHRICIER

o FEWIIZE , BERAHSKIERENL , APIEZonOrderflonCancelOrdertE BB, ;

o HIRBINHARZE  RELKEINEEREZ(  EERAELRIERELERR , APEZonOrderZEHNAR ; MRRERES
XTF_0S_cCanceled Mi&EidonCancelOrderiZ @& ;

o HIRBERITHARZE  IREEKENEAIKR , IEEEEKIEMAZEIR , APIETonTradelZ @A ;

FHULES : RERFIRIBAT ( BERAESIEexampled“Example02.cpp” )
int insertorder() { // 4%

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

}

return ret;

int openLong(int volume) {
if (mApi == nullptr) 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 = 1000.0;
order.volume = volume;
order.channelselectionType = XTF_CS_Auto;
order.orderLocalID = ++mOrderLocalld;
return mApi->insertorder(order);

void onOrder(int errorCode, const XTFOrder *order) override {
// RN YRR RIS A WA SR, R G TR,
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", errorcCode);
break;
default:
printf("order action(%d) failed, error: %d.\n",
order->actionType, errorcode);
break;
}

return;

// WCEIHR L A o AR R BRI W Ab B 4
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->localorderID] = order; // {#AFdl x4
break;
case XTF_OS_AllTraded:
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 {
// WERRM, RYEHR R RIS K WA SR, IR G PR,
if (errorcCode !'= 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 {
/7 WCEIAE 5 [l
printf("recv trade, sys-order-id: %d, trade-id: %1d.\n", trade->order->sysorderiD, trade->tradelID);
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Xele-Trade-API HiRRtEs Exchange

1
1
1
5K - cancelOrder i
1
i
1

! =1 #EIEK  ReqOrderAction - =
: # B a7 © OnRspOrderAction i @ﬁiﬁﬁ?ﬁéﬁ
: et it = XBAEAL B
' L E$§ . OnRtnOrd I EE%
> #H 3B : onCancelOrder < L B Ol ety ! T
: 853K ¢ cancelOrder : |
i >| | ==
> HBEB IR onCancelOrder ' . BEREIESENE
! #E 53K ¢ cancelOrder \! |
! i BEIEK @ ReqOrderAction ! 2=
o BB Onksporderaction = EFELIELS
! i . OnErrRtnOrderActi v PTREE
' #HEIR : onCancelOrder < kK13 : OnErrRinOrderAction !

W EERR , BERARETEES A= R,

{BEARYIR SRR

o FEWMIZE  IEERRERIERERNIR , APIEZonCancelOrderiZIBAIAF. WREERENEBEED M  NEBiTonOrderflonTraded®
Q@A ;

o HEEBERBIESRFAHERZTNIZN , BERFEHAEERENRR , APLIETonCancelOrderfZBXIAF ;
o HBEBMITHARZZE | BEEKEIEENRESEN | BB REFHSRIEOR. HIRBWEGEE | APLIEiTonCancelOrderiZ @A ;

FEUCES - BERIUSIBAT ( EMLREEIEexamplerh“Example02.cpp” )

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

}

void onCancelorder(int errorCode, const XTFOrder *cancelorder) override {
// TR, IR R IS WORAR G B, IR 5 TR R
if (errorcCode !'= 0) {
printf("error: cancel order failed, sys-id: %d.\n", cancelorder->sysorderiD);
return;
}

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

TraderAPIE&%E 5 E
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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://n353
af://n354

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://n390
af://n404
af://n421

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://n434
af://n453
af://n454
af://n455

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://n471
af://n486
af://n506

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://n507
af://n521
af://n532
af://n543

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://n556
af://n575
af://n576
af://n591

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_PartTraded
e XTF_OS_AllTraded

EOms

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

EOSH
e errorCode : IREFIBIFIEIRTD


af://n616
af://n643

e order : IREEIRXS , 2UXTFOrderfSiair ;

BEE
7

onCancelExecOrderfix

EOEE
FTAERS iPER RS B AR .
FaER A EE RN AT= % E 4, BERATHRIZIT BorderStatusAXTF_OS_Canceled
iR
1 ZBHERVKEEIIHMEB S | HAtisHistoryAtrue;
2. KBRS ARG TORE |

3. INSREFCIEAIAPINISR |, FUKEERMLFFIRHEX ;
4. MRAPIIRERE , IERUTEEE | FUKESIEMETFAEHEX ;

#ZORE

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

EOSH

e errorCode : F{EREREFEIRAD ;
e order : REEIRIIS , SUXTFOrderfEiafs ;

ZEE
7

onPositionCombEventF it

E=Oee
FeRAEIRSHERIEO.
WRERAENARIIE , SFORASSIRIASH , SFFEAGEREY B EROENAR.

EOms

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

EOSH

e errorCode : $4iRf3 , {FARE ;
e combEvent : HEHEEXIS , S XTFPositionCombEventZSHaiR ;

ZElE
I


af://n665
af://n693

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://n711
af://n729
af://n730
af://n748

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://n765
af://n780
af://n781
af://n796
af://n797

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://n811
af://n830
af://n831
af://n832

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://n847
af://n859

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://n888
af://n900
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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://n944

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://n988

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://n1060
af://n1093

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://n1116
af://n1117
af://n1140
af://n1154

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
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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);
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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 ;
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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://n1293
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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[]);
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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);
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EOs4

e enabled : EREHEBEMBEINEE | true-BH false- 4B ;

iZElE

setConfighix

#&OhEe

RERESH , NEENSEZANRESH , BaIZFRENSHAEN.
BCESHETRYIE

"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 % it 45 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": Tt E|[aIFG, BUEYERE: [10,50], Hfi. =f
"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
WS s AL RE, BN BE SRR, P 7 EARAR SR A R B AR EOIRAE L, RAIWIXTFOrdertt 3841 & A 2L,
HARASR ORI EERFIT #5 BRAC A A RS, PIAF IR SR AR . Ao, XA 2 2.
AR R AIRE R T, FEEFR.
"HISTORICAL_FINISHED_ORDER_FILTER_ENABLED": f&75 )3 Fil /i 52 4537 #id yETh e (UM AR & L RF b ohas)
1. M BERAHCE CERES) IERIK, NSRS R 7 i

2.
3.

et e CIREVHETR . PUBRATA AR AR BT B I BIR UK, A HERS 27 % 7 I
s PR AT S, BRI CERRAD) BIHRIAK, AR L % i

ISR R e T RE, B di T LSO A S T4 K B A -

1.
2.
3.

E g, RSR O BRI BB RAS A B AER 73 BAZ B B 10 4R K 5
TR R R AR 5. IRES R BRI IEAERASI by B2 A . AU AC RIS 43 B PRI 1 [l 4 AT 7K B HE AR S (R A BRI 7K 5
oA AN b A A o B IEl AR AT K 5

I REA TSN B S 5 P R K, B S5 I T A AR K, A IR [B145 % i
"RUN_MODE": 471035, 0-FRIEFHA, 1-FpMEHRR.

B AR AT LA AT B R AL FR R, BB AP T L IR A B A BB A (B, T TC2A o

X T AR O R AT A ERER R R, AT LU B AR . AR (1 T e AR AL LA

v AW N R

v APIRSS, RREIRAESER A, R R B XTFOrder U5, AT FALEE, XTFOrderi) G181 45 05 5 3L

« AR SR B RS, AR AR, BN L PR B R X TFTrade X R, @ A1 AL B, XTFTrades) G [l 45 5 /5 K2
 ATREAFAERLF R, T BAT AR AL EAE: RS AR S R AL R L AR IR AT S IR R AL 5

 JRBEAPTHIEE AR, REEH M S (RAERKTERARET) +505 R . ARSI, 75200 BB A R,

+ APTA AN GRAFAT AT ) (B4R AN RS e, BRI TE i SRR B A B B 2R DI RE . TR ZE A B CRAF TR A B AT S S8l 5

6.

HASEAR M BRI e Hdh, B DUESMAPTE MG, e, B, WK, BECRAEE R IEEE;

"XNIC_ENABLED": /&7 a8 FAIR LR MK Ik .
WS A ULEC B I, ABAAPLE S 2 [ SR A AR A AT IR M R, a0 S T A AE 3R X R R AT
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WA LA B 0, ASAAPLIE S AR 2 A IR 75 A T R IR R, BRIAE R G0 SO T AT HR R

ERRZI6e, @i Honload-7. 1. xiliABiexanic2. 7 . XA RS

BHINNEH-.
"ORDER_GROUP_ID": FEH IRk /rH %5, HAHHE L. BUATEHE: [0, 128], EAAO.
"COMBINATION_ENABLED": 278G HA AR, trueXnimi, falseRnmAEH, BIAANAEH.
"COMBINATION_TYPES": &5 HaWA &R MGIR . BINKR A EFTAH KA,

0 & R BUE G 1S S % XTFDataTypes . h 3 I XTFCombType M4 & .

HERBBIRHEAITCE, LES", "HH,

Bltn: EFxFORRE AT BART, BT LLRG IR A0 R A E B S AL A 2 AL

- HBH AT IR COMBINATION_TYPES=0, 1

- HIH G, EEEIER NS S A ER]). COMBINATION_TYPES=0,2,3

R WRERTFES 341455 COMBINATION_ENABLED %X &1l

FBFBAILIREE CRISE  LMEESFZERIMI R getConfig) OMTIREY. SIBEREAMEBAFBEEXHISH , (HHIGRIZHE.

EOms

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

EOS4

e name : SEEBR
e value : 8E

iZElE
ORTEHECERT , IFOERTEKM.

getConfighix
EOheEE
EERESH.

EORE

const char* getConfig(const char *name);

EOS4

e name : SEEFR , & setconfig() ;

ZEE
REECESEUEFITS.
RENFFRAIGRFRBENSR  IEREBRTFFITHRE  BHESAE.

setReportFilterfix

EOThiEe

REERRISENN (BE8) .

[ERISFERNI S B FFPERAE - 1) IRmFPRENTIR ; 2 ) RELRSERMIVED ;

FPRELTEERMNX S « ML R, REIITIERE | BEM | HURGNRSHTEMEN | FTRtRRTERESAOSHNEGA | B0
RARENTIE , TLARSXPAEEA.

BLRSITIEAN , BRT @ (OHF Fast |, SOIREANEBESHE. HI40 : aur,au23*,

TR B LB FEMUZRATANT
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a*2310 // ERFHERE, AIHF
*u2310 // BRI, AHF
a*23*2 // ZAEECH, HIERAFAZEEBN, AH

BRNELIEMNRAL | BRSWAEHENIITER

au23** // £ ESPWHER au23*

LIREM

o [ERRILIEHNLTE ogin(EE AR BIHTIRE ;
o MNRAPIBZESR , BBAVEMsetReportFilteriZBEIRITIE , AL ; EFEREEN ;

EORE

int setReportFilter(const XTFReportFilter &filter);

EOSH

e filter : [EHRILIEHMN , SWXTFReportFilterEHafE ;

ZEE
OFRTRERY , JFORTRARIR BRI R AIEIRED.

getReportFilterf3ik

#EOhEE
ERAEMAIERISIERN (BRE) .
RERRIIENNE , TSI OERRAERNERISIERN. RESERERIINN , JeeeBR ERRRE.

IRFM -

o VERIEERIENER  ARBHH
o DNFRRH , SEIERTERN ;

EOms

int getReportFilter(XTFReportFilter &filter)

EOSH

o filter : [ERITEIIN , S2IXTFReportFilterfSair ;

BEE
ORTEIAMY , IFORTAREIRRMAT RATEIRD.
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getVersion/gix
O

SRENAPINRAFFFER,

EORE

const char *getversion();

EOSH
7

iZEE
WA RFE

HhEnEO

syncFundskix

#OhiEe
FEOGEARSHAREEERRS.,
EFLIER

o FEOAEFHRBR , LXEEZBERERRE , AREHT T —RER
o BERENKEERERELE  BENEREISGERIRE ;

{EFERRIN

o WMRLHEINMTIBEN  BRLEOTURSESAMHTENESER
o INRBIMNEBRIEITIE , EINGER updateBook() A , EAMITERS
o BNIMMTRIIERREREEN  MLIAERA  URtERBESHER |

EORE

int syncFunds(int msTimeout = 45);

EOSH
e msTimeout : fBRYESIA) , BA(7 : 2R ; BUANASEREERT , <=0 RTAFVHER

ZEE

o 0: EFRALEEMY , TLUBEIXTFACCOUNtT R EE BFHIESEUE ;
e ETIMEDOUT : &issKiBAT ;
o <0 : RTFAEPKEER , TR RRATIFEEENERESR |

buildWarmOrder%ix

#EOThaEE

EAGHSE , QIE— I TRE , EABFPRENEPRZH.

FAERNTMREIRBENER | IRFEETSNER | EASHSHAIY, S47LIE getInstrumentByID)EOEIIXE.
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A9TRIER

° REZEESNTPVRESTIRGIEITS0N , B#INRIEERR : 20ms~50ms ;

o TRMRBAIESHRPENERR—MAERE ;

EOms

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

EOSH

o buf : BFREMNTERBEETK ;
o size : FAFRMEAITIHIRBE MR AN , FINF64FT5, WMRAF64FTS , BBAELEI4ET B ;
e instrument : 4§85t , BUALZ ;

iREE

0-Z7AkL , JFOFRTTRIRNIATEIRES.

ZEfaiises

XTFUserDataZEta(d
WER | R EENMEIENSE

class XTFAccount {

pubTic:
void *userprtr;
doubTe userbDoublel;
double userbDouble?;
int userIntl;
int userint2;
XTFUserData() {
userPtr = nullptr;
userbDoublel = 0.0;
userbouble2 = 0.0;
userIntl = 0;
userInt2 = 0;
}
it
XTFAccountZEa(f

A EF/IKFRESEREIIRE

class XTFAccount {

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

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

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

K = 4 i
H #1358 &
&
AN RIE
SHAE
A HE
i ORAIE &, SRS S RAIE G H T SCRFIE 5 A B B A0 1 5
REERIE S
DIk
VREEBUR
T80
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doubTe frozenCommission; ///<
double orderCommission; ///<
double balance; ///<

///<

///<

///<
double available; ///<

2

///<
double availableRatio; ///<
double positionProfit; ///<
double closeProfit; ///<
XTFLocalOrderID TastLocalorderiD; ///<
XTFLocalActionID lastLocalActionID; ///<

///<

BT .

///<
mutable XTFUserData userData; ///<
int getordercCount() const; ///<
const XTFOrder* getorder(int pos) const; ///<
int getPrePositionCount() const; ///<
const XTFPrePosition* getPrePosition(int pos) const;
int getPositionCount() const; ///<

EESREVIER
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; ///<

VREE T3

F A 9

HEMEE: BEVE+FFC TP OR T - T80 - Bk B &
HLPZ

- FFERT RTINS, SIS S A B

- FHORTEMNONIESR, RSG5 .

PG BASBUES - o I ORAE 2 - R & PRAUE G - S0 B GRAIE S - VR 85 BRI < - R 4 - 5%

o o5 A ORIE S 60 & AL S 1 3%

v RE

FORET. MTHEANFERE T M

FEET, ALK FeR 7 2ZM

PP B — A B B A S g

PP R Ja — ORACR K A g 5

R APTE AT, APT A #< A (0xFO000001) JT 41225 H 1 2E sl A it

JH AT LA o ] 7 55 v 02 SR R 2 73 0 S SCR AR LRI 40 5
TREE 25 FLP B R B 0 5

EWHTA ISR, TR AT R AR

AL BRI AR R, AOTTIATHSE

HHPTANER68E, ATRIERTAIES eI

///< BALBRGIERIERFECXN R, NOJFFMHTHE

WA M, HTEBEANE RO, F G402 LM 2miAn

HABERSI AR, NOTFHITEH. DPeaL il i
BT B HCR, T P AR TR R SR

AL BRI AR R, NOIFRTHE

HHPTABASICFEE, TR a HAEI%&

AL BRI AW ASN S, IWOFF 4G5

WA HERCREE

const XTFCombPosition* getCombPosition(int pos) const; ///< il BZ5| &4l &R0 %

bool isSupportCancelorderByLocalID() const;

getMaxAllowedLocalorderIiD() #ifizkfd
XTFLocalorderID getMaxAllowedLocalorderID() const; ///< ZHbei5 Bt S Ve i R AR b o5, O R AN SR A o5 Ji

i

XTFExchangeZ&a(
izl R P IS PO eSS

class XTFExchange {

pubTic:
XTFExchangeID exchangelID;
uint8_t clientIndex;
uint32_t clientToken;
XTFDate tradingDay;
bool hasChannelIpP;

mutable XTFUserData userData;

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

TR ST AR AT B
WERANSCRE, 82 LAAS AR B 25 5 RN, KR [ AN SRR I T RE A R
WERSCRE AL BB S BB, XA E S EIRESR, Hfk ERRERE

///< S5 gatS, FR . bl CFFEX, SHFE, INE, DCE, GFEX, CZCEZ%%
///< B UGERE T EME I Z TR, A S BEA R .

///< BRI T EME A Z B, A S B EA R .

///< Z5H, BEEmE, in: 20220915

///< RG-S TPt 25, trueR s XHFIPHhhL A if)

///< PRERY A I B e %

int getChannelcount() const; ///< EWTE AL S Hs
uint8_t getChannel(int pos) const; ///< FAi BRI EREL S
///< fiEERG posZHEUEYEE: [0, getChannelCount() - 1]
///< WRAE T APT R R B 4 FH 2160 ) iR A 4 5 (E R AT
///< WSROIk, )T AR A A R SR E+ LOTE AR AL ST .
const char® getChannelIP(int pos) const; ///< ¥EA B R 5| AL S TPl .
///< tnhasChanneliPAfalse, iZ[Elnullptr;
///< 75 TR [ % B7 0 TP A bk 4 55 Fig T
const char* getChannelIPByID(uint8_t id) const; ///< #%EAidm s Al TPibtl, iz[l{E [ getChannelIP ()
int getProductGroupCount() const;  ///< frifldhFhdl %

const XTFProductGroup* getProductGroup(int pos) const; ///< 1l E 25| A4k A0 5
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XTFProductGroupZ5ta(s

$iBE AR5

class XTFProductGroup {

pubTic:
XTFProductGroupID productGrouplID; ///< fhFhHARRY
mutable XTFUserData userData; ///< PREE L AR R BT %
int getProductCount() const; // /< B R A A e
const XTFProduct* getProduct(int pos) const; ///< Al BRG] A AT R
const XTFExchange* getExchange() const; ///< BEASFELFTE R 2E 5 T 5

I

XTFProductZEta{s

B SRR

class XTFProduct {

pubTic:
XTFProductID productIp; ///< s
XTFProductClass productClass; ///< fhFhE
int multiple; ///< GLBEIREL
double priceTick; ///< E/NEEM AL
int maxMarketordervolume; ///< TR ERCOR IR R
int minMarketordervolume; ///< TR /MRS E
int maxLimitordervolume; ///< FRANHR B R B
int minLimitordervolume; ///< BRI I/ N Rk
mutable XTFUserData userData; // /< PRE 5 S R %
int getInstrumentCount() const; ///< A AL BUE
const XTFInstrument* getInstrument(int pos) const; ///< #%1E X5 ElE20 %
const XTFProductGroup* getProductGroup() const; [/ /< B0 ) A A X S

13

XTFInstrumentZSi3{(s

WA . BRI

class XTFInstrument {

public:
XTFInstrumentID instrumentID; ///< E4RG
uint32_t instrumentIndex; ///< EAFS
int deliveryyear; ///< TEIFEL
int deliveryMonth; ///< ZEIA G
int maxMarketordervolume; // /< TR B R B
int minMarketordervolume; // /< TR f N PR
int maxLimitordervolume; ///< FRANHRER 1 B KR
int minLimitordervolume; // /< BRANF BRI B N PR
doubTe priceTick; ///< w/INBEN AL
int multiple; ///< ELIBEFRE
XTFOptionsType optionsType; ///< BB R
XTFDate expireDate; ///< ELFMH, Fridkat: 20220915
bool singlesideMargin; ///< R ERIES
XTFInstrumentStatus status; ///< 4RI
mutable XTFUserData userData; ///< URERLE A8 B B o 3
const XTFExchange* geteExchange() const; ///< BEHRELFTEMXTFEXChangetg4Et
const XTFProduct* getProduct() const; ///< BRELFTENXTFProductifst

const XTFMarginRatio*  getMarginRatio(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< ffib&%*

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

const XTFPrePosition*  getPrePosition(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< ¥4, kE W%
¥, X5 HNAEN
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const XTFPosition* getLongPosition() const; ///< BERELLTZLEFE, B8 LR

const XTFPosition* getshortPosition() const; ///< BEWELLATELEFE, B8 LR
const XTFMarketData* getMarketbata() const; ///< EHAELINATIEXTFMarketbatafqsr
const XTFInstrument® getunderlyingInstrument() const;///< WISENIEAE L), Fontd b Sl & 2354
int getordercommissionRatioAmountLevelCount() const; ///< #rififs tlEIRIA %L
int getorderCommissionRatioOTRLevelCount() const; ///< #ifOTRIEY(EL

const XTFOrderCommissionRatio* getOrderCommissionRatio(int amountLevelPos, int otrLevelPos) const; ///< frififiefs/E
FRYAL . OTRAY LN ML 4R 2 3

double getorderCommission() const; ///< BWZELM R R
};

XTFPrePositionZ5§3(#
WA BEFIEFOII5RE

class XTFPrePosition {

pubTic:
int preLongPosition; ///< WELkFGm
int preShortPosition; ///< WEZSLFF G
double preSettlementPrice; // /< WegE &y
mutable XTFUserData userbata; ///< TRER% A F I 0
const XTFInstrument* getinstrument() const; ///< THIEFFCITE G LXTFInstrument 484t
};
XTFTradeDetailZ5t8(4
WiEA : R ZRRMRI SRR
class XTFTradeDetail {
pubTic:
XTF_CONST XTFTrade *trade; ///< BRAKER
int volume; ///< A HE
5
XTFPositionDetailZ5f3{F
BB 1 B NIFC RS
class XTFPositionDetail {
pubTic:
XTF_CONST XTFTrade *openTrade; ///< TFEBAEH, 4% Fnullptrif, REES, EERSHBER IR Kk
i
XTFTradeID openTradelID; ///< A gmtG
double openPrice; ///< TP, SRS ERF A . SR I SR RN HESS AN
int openvolume; ///< FEERATT LR
int remainingvolume; ///< FE AR AR AR
int getCloseTradeCount() const; ///< P REE HHR AR
const XTFTradeDetail& getCloseTradeDetail(int pos) const; ///< “FAupz 4k #I40
bool isHistory() const { return openTrade == nullptr; } ///< HIKZET NG LA
int getCombPositionbetailCount() const; ///< FREI4ERER R ALA A A0 513R
const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< &4l
int getCombinedvolume() const; ///< R G b R A
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XTFPositionZ53(4
BB . BEFPEOXSE

class XTFPosition {
public:

e
i
s

XTFPositionDirection direction; ///<
int position; ///<
int todayPosition; ///<
int combinedPosition; ///<
int openFrozen; ///<
int closeFrozen; ///<
double margin; ///<
doubTe paidmargin; ///<
E 4 AT RS /N T b ORI 4
double frozenMargin; ///<
double frozenCommission; ///<
double totalOpenPrice; ///<
doubTe positionProfit; ///<
double closeProfit; ///<
mutable XTFUserData userData; ///<
double getOpenPrice() const; ///<
int getAvailablePosition() const; ///<
int getYesterdayPosition() const; ///<
int getPositionDetailCount() const; ///<

Femm. £k 2%
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B
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const XTFPositionDetail& getPositionDetail(int pos) const; ///< iy W4, AL (0 pl 2 AP £ sl Az W 41
const XTFInstrument* getInstrument() const;

XTFInputOrderZ5ta(s
WEA : IREIERITGREE

class XTFInputorder {
public:

XTFLocalorderID

[ S 4 B 4 5 B 1

M B0 45 B R R A T A

XTFDirection
XTFOffsetFlag
XTFOrderType
doubTe
uint32_t
uint32_t

XTFChannelSelectionType
uint8_t

XTFOrderFlag
XTFUserref

XTF_CONST XTFInstrument

Tocalorderip;

direction;
offsetFlag;
orderType;
price;
volume;
minvolume;

channelselectionType;
channelID;

orderFlag;

userref;

*instrument;
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XTFExecOrderZEfa(d
WA ¢ (TR MR RIS RIS

class XTFExecOrder {
pubTic:
XTFLocalorderID

YT G —Ab L
XTFOrderFlag
XTFOrderType

XTFOffsetFlag
XTF_OF_CloseYesterday
XTFDirection

XTFHedgeFlag

doubTe

uintle_t

XTFChannelSelectionType

uint8_t

XTFUserRef

XTF_CONST XTFInstrument
I

XTFOrderZ5taid
WiBA : IREREHRXI SRS

class XTForder {

public:
XTFSysOrderiD
XTFLocalorderiID

XTFExchangeOrderID

XTFOrderGroupID
XTFDirection
XTFOffsetFlag
doubTe

uint32_t
uint32_t
uint32_t
XTFOrderType
XTFOrderFlag
XTFChannelsSelectionType
uint8_t

uint8_t
XTFOrderStatus
XTFDate

XTFTime

XTFTime

XTFTime

boo'l

false.

TocalorderiD;

orderFlag;
orderType;

offsetFlag;

direction;

hedgeFlag;

minProfit;

volume;
channelselectionType;
channeliD;

userref;

*instrument;

sysOrderiD;
Tocalorderip;

exchangeOorderiD;

orderGroupID;
direction;
offsetFlag;
orderPrice;
ordervolume;
orderMinvolume;
totalTradedvolume;
orderType;
orderFlag;
channelselectionType;
channeliD;
realChanneliD;
orderstatus;
insertDate;
insertTime;
updateTime;
cancelTime;
isHistory;

/17/<
/17/<

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

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

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

///<

KM G S, FTEMAH S EME M, AT AMAAERS.
AREFIXTFInputorderAtif 45 Kk R, B 5XTFInputorderfiA i s

bR, TR RATEUEZ B X
R
- f7#l: XTF_ODT_SelfClose | XTF_ODT_NotSelfClose

- Xtpf: XTF_ODT_SelfCloseOptions | XTF_ODT_SelfCloseFutures
TP ohr&: XTF_OF_Close | XTF_OF_CloseToday |

AT BURIRE b 5 1) <

- XTF_D_Buy: 5RATHL 1RXS s

- XTF_D_Sell: JEFFATAL. i RAX

NGRS IN AV

1T BN R

TR

ER R T RE ke it

AL m 5

P EEXEEE, KIEBHERE, EEAELRE, (REEEIRESHM

R E LI R

ERS N V62
M PR E A RS, D URAEME— 1, B2 R A R

HEARANLL72 9 R P (RS 5 A7, IR [EI0,  HAh 5 HLIR BT # L5 gn 5
TR B IR R A 1 5

1. dEAHME G IE 2 N0x88888888;

2. HEGIHEREBNE P LR FE 2 h0xd8888888;

3. MHE-PFaHRFEE H0xe8888888;

5 iR w5

EFRZS Y XTF_OS_Received M2 ADIRZSH, MBI
AR N XTF_OS_Accepted M JaRAH, b BoA 3L
WHYAGS UHBIAPTZ AT 1 X, BUETEE [0~128])
S T5 1A

HEahrd

M A

REH R

/NS HUEE

o Bt DR B

R/ FAK/ T 27

AR E

JE AL R P

JEALER S, OXFRR RS LU
SERREALER G S, HIEGIRE], OXFFRRNTLE

RERES

AN, FR K 20220915
AR, R 10:20:30

R A, FRF R 10:20:30

TR ], PR 10:20:30

B 4R B W P B E S A TR R IS, % P uhAPT & H 3T K A4,
FEIE P IR S5 Bk Z AT R (AR B AR, T BONtrue. B FHKZ G, SFEEA

BT AT 7K EE A 9 B0 AS T B R AR R, TN A B T B


af://n1648
af://n1652

bool issuspended; ///< HERBHE CERMAD

XTF_CONST XTFInstrument *instrument; ///< FiEXTFInstrumentif &t WIRMRBIL NS LR, TWAEL RIFE AT
XTFOrderActionType actionType; ///< IR PRI (oan: R, B, . BoRS) , RETE, SNT
WA T E R B ZFR.
XTFUserRef userref; ///< HPEEXEYE, RKEFREE, HEAELARE, (REIFEEIREZHF
mutable XTFUserData userData; [/ /< URERSE A% B 0 b 3
int getTradeCount() const; ///< ZFif 5t B i plas B 44
const XTFTrade* getTrade(int pos) const;///< %078 % 5] A R XN s B4
XTFHedgeFlag getHedgeFlag() const;
doubTe getoptionsExecMinProfit() const;
XTFOptionsExecResult getoptionsExecResult() const;
i
XTFTradeZ5t3(

iBA  pRAZEHRAISRE

class XTFTrade {

pubTic:

XTFTradeID tradelD; ///< 35 [t A iy

double tradePrice; ///< WA HE

uint32_t tradevolume; ///< ARRBEHRE RS HE

double margin; ///< ZFBERFT

double commission; ///< AR FHE AR T2

XTFTime tradeTime; ///< WPRAEHTE, FREFR: 10:20:30

XTFDirection direction; ///< FEFJiH, S EXTFDataType. h

XTFoffsetFlag offsetFlag; ///< et VS %XTFDataType. h

bool isHistory; ///< [EHREE R I S E G s E R RS, &P AP H s AT K E A,

///< TEBFIRS BR/KZ BB A B, ZFBCNtrue. BFRKZ G, ETBN
false.
[/ /< WK AL 1 B RS 5 R R AR T, IR R AL B B

XTFOrderGroupID orderGroupib; ///< ESHw T

XTF_CONST XTFOrder *order; ///< FiJEXTForderfi454t

XTF_CONST XTFTrade *matchTrade; ///< FFERAZE, WA NS R H H AL

XTFUserRef userref; ///< FFEE SR, 5Ok X SuserrRe FAHIF

mutable XTFUserData userbData; ///< URERLE P A% B B 0

bool isSelfTraded() const { return matchTrade != nullptr; } ///< Hl¥i@&&HHEZ
i

XTFMarginRatioZ513(4
WEER © (RIEEERIIHRE

class XTFMarginRatio {

pubTic:
double TongMarginRatioByMoney; WS 2 S RIIE 45
double TongMarginRatioByVolume; ///< TRIBEETE N Z LRIE SR
double shortMarginRatioByMoney; ///< EREFIE 2 L EER
double shortMarginRatioByvolume;  ///< f&IEECE 51028 AR 45
mutable XTFUserData userbata; ///< PRER % A AR T R
const XTFInstrument* getInstrument() const; ///< FTEXTFInstrumentfist
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XTFCommissionRatioZ513{4

WiBA « FERERERIGRAE

class XTFCommissionRatio {

public:
double openRatioByMoney; ///< HEFAHTTaT8E R
double openRatioByvolume; ///< HBEEAFETTO TR
double closeRratioByMoney; ///< WS EITNET 44
double closeRratioByvolume; /1< BRI HET 42 9%
double closeTodayRatioByMoney; ///< EEHIHEIEASFERER
double closeTodayRatioByVvolume; ///< EREITEPES TR
mutable XTFUserData userbData; ///< URERYE F A8 0 i o
const XTFInstrument® getInstrument() const; ///< FiJEXTFInstrumentff$54t

b

XTFOrderCommissionRatioZ513(4
EER © EHREERIISRE

class XTFOrderCommissionRatio {

pubTic:
uint32_t amountBegin; ///< 15 B EEEGE
uint32_t amountEnd; ///< 15 B R R
double otrBegin; ///< OTR3E[HEIHE
double otrend; ///< OTRIGH4: (A
double rate; ///< HRFR

///< AFHETSE R E EE: S5 ROTRIGHE, 7T L@ [ e i et-5, w5700 R

///< | oTR=[0,5) | OTR=[5,10) | OTR=[10, MAX)
///< [ 0,100) | ratel=0.1, fixvaluel=0.0 | |

///< [100,200) | rate2=0.2, fixvalue2=fixvaluel + 0.1*(100-0) | |

///< [200,MAX) | rate3=0.3, fixvalue3=fixvalue2 + 0.2*(200-100) | |

double fixvalue;

XTFMarketDataZ51a{d

B FTIBERRIRE

class XTFMarketData {

pubTic:
int tradingDay; ///< ZH5HH
double preSettlementPrice; ///< HiEEEAM
double preClosePrice; ///< RIS
double preoOpenInterest; ///< HifEeE CERMHD
double upperLimitPrice; ///< ki
double TowerLimitPrice; ///< WA
double lastPrice; ///< BN GENINEAT G A FO
double bidPrice; ///< FEN e AERKLEFEAM ENIMBAITHER RO
int bidvolume; ///< FTNE. AERELEFEANM FEENIMNTITHEIEA RO
double askPrice; ///< T, ARKRRLEZHM ENIMTITHER RO
int askvolume; ///< FThE. ARKRRLZHN ENIMTITHEA RO
int volume; ///< WscE CERMERD
int snapTime; ///< WHEE CERGD
double turnover; ///< A& CERMEAD
double openInterest; ///< Frtom CEARMERD
double averagePrice; ///< ATIES CERMAHD
mutable XTFUserData userData; [/ /< URERZE PP A8 1 B o 5
const XTFInstrument* getInstrument() const; ///< FiEXTFInstrument/f&Er
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XTFCashInOutZEfa(s
A - BAEXISRSE

class XTFCashInout {

pubTic:
XTFCashDirection direction; ///< HNETTIA
double amount; ///< HANEE&F
XTFTime time; /1< AR
mutable XTFUserData userData; ///< URER%E P A8 500 o 3
it
XTFEventZi3(F

B BRI

class XTFEvent {

pubTic:
char tradingbay[9]; ///< BMELEMGESH)
char eventTime[9]; ///< BEEEAE E
XTFEventType eventType; ///< BEIEART
XTFEventID eventiD; ///< @HMFEID
int eventLen; ///< BEFAEEE K
char eventData[256]; // /< BEELER
char reserve[2]; ///< TERTE

13

/// B AT S A
class XTFPrivateEventInvestorPrc {

pubTic:
XTFPrcID prcib; ///< RFER AARIDIEA
char investorIib[13]; ///< BB
int prcvalue; ///< B RIEE
char reserve[11]; ///< TERTE

i

[/ BEFEF AL AL E @ S A
class XTFPrivateEventInstrumentPrc {

pubTic:
XTFPrcID prcib; ///< AFERI AR TIDSA
char investorin[13]; ///< HHEEHELZRR
char instrumentID[31]; ///< ELLHK
int prcvalue; ///< BLRIEE
char reserve[12]; ///< TERTE

13

XTFOrderFilter&ta(4

A EEHRBEEANTIERRXISRE

class XTForderFilter {

pubTic:
XTFTime startTime; ///< FFtaTE, FRrE#ER: 10:20:30, ZTEFERRIE
XTFTime endTime; ///< G5HntE, FRFEAR: 10:20:30, EEFEERTE
XTFDirection direction; ///< fREMBLETH, LRERSIE
XTFoffsetFlag offsetFlag; ///< TEWBIPIRE, BRERRITE
XTForderFlag orderFlag; ///< TRERBFRE, TRERRIE
XTFOrderType orderType; ///< RERPIRLRA, EREERRITE
XTFOrderstatus orderstatus[4]; ///< fREMBIRE, AENTSUER RARTE, SCHFR B AR
XTF_CONST XTFInstrument *instrument; ///< HelGsEmisst, s R RIE

XTF_CONST XTFProduct *product; ///< ARG RITEE, IR T
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XTF_CONST XTFExchange  *exchange; ///< WA G REHKRE, SRR

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_OS_Invalid;
orderstatus[2] = XTF_0OS_Invalid;
orderstatus[3] = XTF_0S_Invalid;
instrument = nullptr;
product = nullptr;
exchange = nullptr;

XTFTradeFilterZSia(d
AR © BRSSO RS

class XTFTradeFilter {

pubTic:
XTFTime startTime; ///< FEaEEE, FREEAK&R: 10:20:30, FFEFEERTE
XTFTime endTime; ///< GERErE, FREAR: 10:20:30, FEFEERIE
XTFDirection direction; ///< feE MR LTI, TSERRETA
XTFoffsetFlag offsetFlag; ///< MBI A&, TSERRITA
XTF_CONST XTFInstrument *instrument; ///< fRiEALHNTRE, SR ERITA
XTF_CONST XTFProduct *product; ///< FaEEFERFRES, SR FORATH
XTF_CONST XTFExchange  *exchange; ///< 1R G s TaEr, FIREFRRITE
XTFTradeFilter() {
startTime[0] = "\0';
endTime[0] = "\0";
direction = XTF_D_Invalid;
offsetFlag = XTF_OF_Invalid;
instrument = nullptr;
product = nullptr;
exchange = nullptr;
}
i
XTFComblInstrumentZ5iai4
WBE  HEELIZE
class XTFCombInstrument {
pubTic:
XTFCombInstrumentID combInstrumentlID; ///< HEEL RS
uint32_t combInstrumentIndex; ///< HEEARFS
XTFCombType combType; ///< HEHEA
XTFCombD1irection combDirection; ///< BEELTTRH
mutable XTFUserData userbata; // /< PRERZE FH A I 2 Xt 4
const XTFInstrument® getLeftInstrument() const; ///< KRG RIe%E
const XTFInstrument® getRightInstrument() const; ///< FRREZx S A%

const XTFCombPosition* getCombPosition(XTFCombHedgeFlag combHedgeFlag = XTF_COMB_HF_SpecSpec) const; ///< &4y
R x4

Tong getCombPriority (XTFCombHedgeFlag combHedgeFlag = XTF_COMB_HF_SpecSpec) const; ///< il
e
const XTFExchange* getExchange() const; ///< LB S P

i
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XTFCombPositionDetailZ5{3{#

A BEFOEMEE

class XTFCombPositionDetail {

pubTic:
int volume;
doubTle margin;
doubTe paidmargin;
XTFTradeID leftTradelD;
XTFTradeID rightTradeID;
mutable XTFUserData userData;

XTFCombPositionZE3(4

WEA  BEFHER

class XTFCombPosition {

pubTic:
int position;
double margin;
double paidMargin;
XTFCombHedgeF1ag combHedgeFTag;
mutable XTFUserData userData;

const XTFCombInstrument* getCombInstrument() const;
int
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/1/<
///<
/17/<
/1/<
/17/<

///<
///<
/1/<
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/1/<
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getCombPositionDetailCount() const; ///< Z1{rHA4I%E

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

XTFPositionCombEventZi3{F

B EEEAISE

class XTFPositionCombEvent {

pubTic:
XTFSysOrderID sysOrderiID;
XTFLocalorderID localorderiD;
XTFExchangeOrderID exchangeorderiID;
XTFCombHedgeF1ag combHedgeFlag;
XTFCombAction combAction;
uint32_t combvolume;
XTFTime combTime;

const XTFCombInstrument*combInstrument;

XTFInputQuoteDemandZfa{#s

WiBA

JOUNER SUESES
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class XTFInputQuoteDemand {

pubTic:
XTFLocalorderID localorderip; ///< RG-S, TTRFBRER, H BT E LRI
XTFChannelSelectionType channelSelectionType; ///< EALgm S ik
uint8_t channeliD; ///< JENi%S
XTFUserRef userref; ///< AP B, BEIEGRE, HEARELE, (REFEERESHP
XTF_CONST XTFInstrument *instrument; ///< ELXNE

i

XTFReportFilterg5ta{ss
WERE : ERITIEEENSRE (BER )

class XTFReportFilter {

pubTic:
XTFProductFilter productFilter; ///< FUTURES || (&&) OPTIONS
char instrumentFilter[320]; ///< SIERERFERFH . BRGNS FREEBN, 2AREXEHES
Fl, fltn: au*,au23*
bool orderGroupIdenabled; ///< RABIERA S DG 5 TR trued R (IR B4 41 [EHR,
falseR/m iR 44 4R s
1
r=En 1
FERE
2 En
FEREBRDR
ERMEUERENT ¢
HEREE EESeE EiESEBYRER
XTFExchangelD char[12] SR I DAY
XTFProductID char[16] ERFhEESERY
XTFProductGrouplD char[16] AR EZER
XTFInstrumentID char[32] S54IDEEESHT
XTFAccountID char[20] K-S 1DEFESEE
XTFDate char[9] HERH RS
XTFTime char[9] A EEEESEEY
XTFExchangeOrderID int64_t R RFRB RS HUELE
XTFSysOrderID int32_t Bk SHEERE
XTFLocalOrderID int32_t AHHRERRESEIERE (FAFPENX)
XTFLocalAction|D int32_t KRR SEIERE (FAFPEX )

XTFTradelD int64_t BRI ESEESRE
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e
RSB (XTFOrderIDType )

KA - uint8_t

XTF_OIDT_Local
XTF_OIDT_System

XTF_OIDT_Exchange

ERFhEBY ( XTFProductClass )
KA : uint8_t
Eeses
XTF_PC_Futures
XTF_PC_Options
XTF_PC_Combination

XTF_PC_SpotOptions

HRIUBY ( XTFOptionsType )
KA - uint8_t
e
XTF_OT_NotOption
XTF_OT_CallOption

XTF_OT_PutOption

ESEHM ( XTEDirection )
KA - uint8_t

e

XTF_D_Buy

XTF_D_Sell

568 =HME ( XTFPositionDirection )

KA : uint8_t
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XTF_PD_Long

XTF_PD_Short

IR E(RITE (XTFHedgeFlag)
KA uint8_t , HRHXSHHR
e s
XTF_HF_Invalid
XTF_HF_Speculation
XTF_HF_Arbitrage
XTF_HF_Hedge

XTF_HF_MaxCount

HBAEHME ( XTFCashDirection )

KA - uint8_t

XTF_CASH_IN

XTF_CASH_OUT

FEIFRE ( XTFOffsetFlag )
KEY | RIS
Hrgeses
XTF_OF_Open
XTF_OF_Close
XTF_OF_ForceClose
XTF_OF_CloseToday
XTF_OF_CloseYesterday

XTF_OF_Invalid

REAIRE ( XTFOrderFlag)

28 uint8_t
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thgsss 588 s

XTF_ODF_Normal EiEiRE 0
XTF_ODF_CombinePosition BEFE 1
XTF_ODF_OptionsExecute TRURER 2
XTF_ODF_OptionsSelfClose X R ER g
XTF_ODF_Warm FRFRER 254
XTF_ODF_Invalid FoRE 255

{REASEY ( XTFOrderType )

2R uint8_t

s i588 HEsE
XTF_ODT_Limit GFDIRE ( BRI ) 0
XTF_ODT_FAK FAKIRE ( BRIY) 1
XTF_ODT_FOK FOKIRE (BRIN ) 2
XTF_ODT_Market HINIRE (BT ) 3
XTF_ODT SelfClose HARGS I ({RATIE ) 21
XTF_ODT_NotSelfClose HIRAT g ((ATIRERL ) 22
XTF_ODT_SelfCloseOptions HARG I (SO ER ) 31
XTF_ODT _SelfCloseFutures B ( HASGREE MRS BRI Bl , (X ERY ) 32

IREAYRS ( XTFOrderStatus )

KA : uint8_t
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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]

RETEIE | JIiREBATIEIRT.

IRERIERINE | APISIMRIEEEIREISRFARE NGRS | WAREBRIEGITKS.
RAFRSEFRERTHN. SWEHEEREONEMRERE  SHRAEERE
R LRSS E AR AR B IR N EF .

REREEMES , EECRKIURE | FEIEENE , T—IHZISRERZA.
IRSAIRER |, EERVKSEENN , EXZRAST. TLURELRKSHITREBERE.

REPESEIEARUFHEERZM , BENERZMHNRERNGER (RENEER ) .

RS AIRIPRE |, ERENETHREEIRELFRIZET , SBUTIRE | EEENGEURE.
JEEUREEIE : XTF_OS_Queuing | XTF_OS_Canceled | XTF_OS_PartTraded | XTF_OS_AllTraded |
XTF_OS_Rejected

KRR , ERRZAMRABRE

RS | TTRERB PR | (ErTRERFAKEEHN RPN AR S B ohipi

BB AT

SEERAL

IREIIEE AR BFTEL | IEEREE nputOrderfYErrorNoF

FXIE

FE([%IF ( XTFChannelSelectionType )

AU uint8_t

XTF_CS_Auto
XTF_CS_Fixed
XTF_CS_FixedThenAuto

XTF_CS_Unknown
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IEERBIREANE , MREERNRERVAGE , WEREMIEE ;

ARIREAEIR |, FoEIAR RIEEIREER

RERITENEHB (XTFMarginPriceType )

A : uint8_t

i L]
XTF_MPT_MaxPreSettlementOrLastPrice EHNTIMEEEN ZERRKE (IR LE RS )
XTF_MPT _PreSettlementPrice FEEEMITERIES ( HIESLENA )

XTF_MPT_OrderPrice

XTF_MPT_OpenPrice

REMNITERIES (BINEER)
FENTERIES (HI5ENA )

XTF_MPT_LastPrice BN (EKRER )
XTF_MPT_AverageOpenPrice FEHm (EREFER)

XTF_MPT_AveragePrice

XTF_MPT_LimitPrice

AR (EARER )
BREXEANT (EERMER )
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S8 ( XTFInstrumentStatus )

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

Hrgeses
XTF_OA_Invalid
XTF_OA _Insert
XTF_OA_Cancel
XTF_OA_Suspend
XTF_OA_Resume
XTF_OA_Update

XTF_OA_Return

EHBH%S ( XTFEventID )

A int

s

XTF_EVT_AccountCashInOut
XTF_EVT_ExchangeChannelConnected
XTF_EVT_ExchangeChannelDisconnected

XTF_EVT_InstrumentStatusChanged
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(A& 2B ( XTFCombType )

EHU : uint8_t

e L] HEE
XTF_COMB_SPL HABENT 43 0
XTF_COMB_OPL HA 1
XTF_COMB_SP FEHAER 2
XTF_COMB_SPC P mFEF 3
XTF_COMB_BLS SENEENE 4
XTF_COMB_BES EHFEEMNE 5
XTF_COMB_CAS HHBINE 6
XTF_COMB_STD RS, 7
XTF_COMB_STG A EEE 8
XTF_COMB_BFO SENHABTHAY 9
XTF_COMB_SFO SEHHHABTHAY 10

HEFHFISBY ( XTFCombDirection )

KA uint8_t
S yizl):| EEE
XTF_COMB_D_LongShort Z-7 0
XTF_COMB_D_ShortlLong =% 1

HAEIRNEFRITE (XTFCombHedgeFlag)
FHY : uint8_t , HEHGHFHEN-AR

e 5] %88 e
XTF_COMB_HF_SpecSpec - 1
XTF_COMB_HF_SpecHedge BAN-RE 2
XTF_COMB_HF_HedgeHedge RERE 3
XTF_COMB_HF_HedgeSpec RE4R 4
XTF_COMB_HF_MaxCount REBPIEBERT 5

HEENESBY ( XTFCombAction )

KA uint8_t
s L) 38
XTF_COMB_AT_Combine BHE 1

XTF_COMB_AT_Uncombine FES 2
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HIBUTHU X ITE5 R ( XTFOptionsExecResult )

KA : uint8_t

e 588 e
XTF_OER_Error TR ‘e’
XTF_OER_NoExec BT n
XTF_OER_Canceled SEEGH 'c
XTF_OER_Success HITEIh 0"
XTF_OER_NoPosition B AT '
XTF_OER_NoDeposit BERE 2!
XTF_OER_NoParticipant SRARFE '3
XTF_OER_NoClient 22 PURTEE 4
XTF_OER_Nolnstrument BUREE '6'
XTF_OER_NoRight IREHATIR 7'
XTF_OER_InvalidVolume AEEEE '8!
XTF_OER_NoEnoughHistoryTrade 2B BRI SEREE 9’

B3R AT Ei%IR ( XTFProductFilter )

KA : uint16_t

REER i85 wEE
XTF_PCF_Futures RN ERERER SR EINERE 0x0001
XTF_PCF_Options TR ERER S ERIEUE 0x0002
XTF_PCF_All T CIRFTE AR BRI OXFFFF

wRRExRG
SISYMRIRER

// TR E A LA AL & 1) R R R
void queryInstrumentOrderCommissionRatio(const XTFInstrument &instrument) {
auto getAmountString = []J(uint32_t amount) -> std::string {
if (amount < UINT32_MAX) return std::to_string(amount);
return "MAX";
it
auto getOTRString = []J(double otr) -> std::string {
if (otr < UINT32_MAX) return std::to_string(otr);
return "MAX";
iT;
auto amountLevels = instrument.getOrderCommissionRatioAmountLevelCount(); // #rififs B &4
auto otrLevels = instrument.getOorderCommissionRatioOTRLevelCount(); // ZrifJOTREY( ¥
for (auto j = 0; j < otrLevels; ++j) {
for (auto i = 0; i < amountLevels; ++i) {
auto rate = instrument.getorderCommissionRatio(i, j);
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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(),
getOTRString(rate->otrBegin).c_str(),
getOTRString(rate->otrend).c_strQ),
rate->rate, rate->fixvalue);

TraderAPIFF A&l
THRHA W TERLEERIEXample02.cppfEE , HIESEFER , ERFNARENexampleBR,
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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;
3

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

, mConfigPath.c_str());
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exit(0);

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

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

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

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

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

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

if (errorcode != 0) {

printf("error: login failed, error code: %d.\n", errorcCode);
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 errorcCode) override {
if (errorcCode !'= 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->lastLocalorderID;

// BABEIGA TSR E R, AE iR, BN T HPRERE N R, M.

// EEATLIFIREE S -

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);

// TR IE ) B
printf("info: data Toad finished.\n");

void onorder(int errorcode, const XTFOrder *order) override {
// IR ARAE AR AR R D R BT AR G R, B RAE S TR R,
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", errorcCode);
break;
default:
printf("order action(%d) failed, error: %d.\n",
order->actionType, errorcCode);
break;
}

return;

/7 WCEHR BRI o AR R BEOIR S 1 T R i B I A
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->TocalorderID] = order; // f#{7il 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 {
// AR AR R AR AL A WA SR, RS TR
if (errorcCode != 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 {
// WBIZE 5 [l
printf("recv trade, sys-order-id: %d, trade-id: %ld.\n", trade->order->sysorderID, trade->tradeID);

void onAccount(int event, int action, const XTFAccount *account) override {
// TP ERAEE EEZ O, W BAAETL
if (event == XTF_EVT_AccountCashInout) {
if (action == XTF_CASH_In) printf('cash in.\n");
if (action == XTF_CASH_out) printf("cash out.\n");

void onExchange(int event, int channelID, const XTFExchange *exchange) override {
// ZEGFE BR AR FEZEE O, W 5SS AT B AR L
printf("exchange is changed.\n");

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

void onBookUpdate(const XTFMarketData *marketData) override {
// ATTEEIREE O, ARYEAT G k28 5 Heng
doTrade(*marketData);

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,
double bidPrice,
int bidvolume,
double askPrice,
int askvolume) {

if ('mAapi) {
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(askPrice, 1);
printf("close short position: 1.\n");
return;

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

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

if (mInstrument->getShortPosition()->position <= 0) {
openshort(bidPrice, 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.localorderID = ++mOrderLocalId;
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.localorderID = ++mOrderLocalId;
return mApi->insertorder(order);

int openShort(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.TlocalorderID = ++mOrderLocalld;
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 *> moOrders;
int morderLocalld;
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void runeExample(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: B NS, BNSMNTATE, EEIMNTATE, WRE) R TR



double bidPrice = 300.50;

double askPrice = 301.50;

doubTle TasPrice = 301.00;

int bidvolume = 24;

int askvolume = 38;

trader.updateBook(instrumentId.c_str(),
lasPrice,
bidPrice,
bidvoTlume,
askPrice,
askvoTlume);

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

us1eep(500000); // sleep 500ms

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

trader.stop(Q);

int main(int argc, const char *argv[]) {
// TODO: f#HTE NS4, HREUH SR E
std::string configPath = "../config/xtf_trader_api.config";
std::string instrumentId = "au2212";
runexample(configPath, instrumentld);
return 0;
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