APHRGENIJ-4.1hR A

kRAsi%EE

2022/09/05 ¥t

2022/09/09 J@%*onOrderiE ; #Fri&onCancelOrderiEd ;

2022/09/19 ENNBCE XA ER D LARE THRTCIRRR ; 1EINERD & W IRRRAR ;

RS
AT R EERAP R AR :

1. EeEAPISE ;
2. [BEIRIFS ;
3. BIEEAPITSR ;
4. [EEIAPIRIS: ;
5. \ifIE4 ;
6. RIXIRE ;
7. QIR EAENR ;
8. QAIRRLAZENR ;
o. IR ;
10. {Z1EAPIRIS: ;
1. 1IBHRA ;

FEERBIAED

int main(int argc, const char *argv[]) {
std::cout << "xtf api version: " << getXTFVersion() << std::endl;

// FENBE SR, BEAPTH R
XTFApi *api = makeXTFApi("./xtf_trader_api.config");
if (api == nullptr) {
std::cout << "xtf api make failed." << std::endl;
return -1;

// BVEESPI[EH A HEXT R
XTFTrader spi(api);

// BHAPIX R, HENEIES B HAspi->onstart QM

int ret = api->start(&spi);

if (ret !'=0) {
printf("api start failed, error code: %d\n", ret);
exit(0);

}

sleep(1);

// BFREG, FREREspi->onLogin QM HIRE

ret = api->login(Q);

if (ret != 0) {
printf("api Togin failed, error code: %d\n", ret);
exit(0);

}

sleep(1);

// BIEAR 5

XTFInputOorder inputorder;

inputorder.localorderID = 1; // @fdHAHME 1505
inputorder.direction = XTF_D_Buy;
inputorder.offsetFlag = XTF_OF_Open;
inputorder.orderType = XTF_ODT_FAK;
inputorder.price = 326.20;

inputorder.volume = 1;
inputorder.channelSelectionType = XTF_CS_Auto;
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inputorder.channelID = 0;
inputorder.orderFlag XTF_ODF_Normal;
// BRI S LR %
inputorder.instrument = api->getInstrumentByID("au2212");
if (inputorder.instrument == nullptr) {
printf("instrument not found\n");
exit(0);

[/ RIEHR

ret = api->insertorder(inputorder);

if (ret !'= 0) {
printf("api insert order failed, error code: %d\n", ret);
exit(0);

}

sleep(1);

/] BUkES
ret = api->logout();
if (ret != 0) {
printf("api Togout failed, error code: %d\n", ret);
exit(0);
}
sleep(1);

// AFIEAPTX R, APIXAFILE, apiBlki, AREF XM,

ret = api->stopQ);

if (ret !'= 0) {
printf("api stop failed, error code: %d\n", ret);
exit(0);

api = nullptr;
sleep(1);

std::cout << "xtf api exit." << std::endl;

return 0;

ECEAPI

APHRMHECE IS BELAIFNIREIEZ TS, BREXHATINT

# BUEAPTSLHINS, V544 HISMAL T B ST
# ZAKSIEAE S DAPTSES], FEADAPTILGIE % H A R HHE B3

# REKS

ACCOUNT_ID=41008313_1

# K5
ACCOUNT_PWD=111111

# &7 U EAAPP_ID
APP_ID=1234

# 7 KU Y
AUTH_CODE=1234

# A AL AT 1 (TCP)
QUERY_SERVER_IP=192.168.4.63
QUERY_SERVER_PORT=33333

# 2258 b HE AT T (uDP)
TRADE_SERVER_IP=192.168.4.63
TRADE_SERVER_PORT=62000
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# [PEREIR A ALRES A, AR, Z&fELibusy TooptiiziT
# R AL FRRAR G0, T DO PR iR AN AL B, 2 OB APT S5 46 72 — MR 25 I CPUR%
#TCP_WORKER_CORE_ID=3

# UDPTIFRALBEIS [a] (6] B8, ffr: Z2A), HUEVEME: [10,50]
WARM_INTERVAL=20

# UDPTIHACBATESNZ, BRAAZ, ZAFEAZbusy Tooptiiziy
# VK TR AR 5 H P SR R ARG /R F — M4 B cPU b
#TRADE_WORKER_CORE_ID=4

# NIEIAREG, BOATNH, 1240842 busy Toop#iigfy
# NICCIARE EEH T A EE AL, .
# - 1S EHEAL

- kI R

# - N E AL,

# - HAAESS, 55

# UL

# - NEETRAY %

# - NICACEATER L NAPTSLGIIA R, N F B FRAPTILGIAC B AR i B — kB AT,  LASE—APT S G it (e B A 280
#TASK_WORKER_CORE_ID=5

H*

UTSHRVIAEE , FEMRFRIECRANSHTRISEE

e ACCOUNT_ID

e ACCOUNT_PWD

e APP_ID

e AUTH_CODE

e QUERY_SERVER_IP

e QUERY_SERVER_PORT
e TRADE_SERVER_IP

e TRADE_SERVER_PORT

FHHFE

BERARNAPEED , SMATRRERNSEHEIE. TER— P APIEBERR O S EIERFE

Client SPI API XTF

ﬁﬂgAPléﬁﬁu makeXTFApi(configPath)

i Fstart ()/25NAPISLHI

3BT TCPREHERR
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BHISEEESR onStart ()
ARlogin((ERER
............... R e
BRIERLEER onlogin()
w... DUBSHEAEEE
BRABFALA3E 5 onReadyForTrading()
e TIHEREER
BENFFA/KBIEF onLoadFinished()
RIEHRER insertOrder()
_____________ BERERR e
RPIFSREBEIESNE

o ARRELER |

BRIFFRAEEIEENE

onOrder(XTF_OS_Received)
.. EmRCHRARER

BRIFRFRAEHRRZATES

onOrder(XTF_OS_Accepted)
I BREE o]

BN IRERZS onOrder(XTF_OS_Queuing)
I AE ]
BN HREIAZS onOrder(XTF_OS_PartTraded)
B #REAAKES onTrade()
BIE5REA cancelOrder(OrderSysID)
_____________ BEBEER e
I v O
. LR (BR)
onCancelOrder(XTF_0S_Canceled)
EHHIESR logout()
_____________ PSR .
BAIE HEEER onLogout()
ELERAERIAPIRISR stop()
HFFTCPRESERE

BIEAPISTAIRIR | BIAFEER



BXMZ1EEER onStop()

Client SPI API XTF

BUEAPI

EOENX : XTFApi* makeXTFApi(const char *configPath) ;
FEEOITHEE - SIE—APISERI, APISCRIRISEECE - configPathiEERIECESXU4HHATE.
BFR T TURIZAPISTA

1. BEXHAT , EEEANREFER. MNRENNBERITIFEM , A0ACIZEAPISLHISR | IREIZSIEE ;
2. BHEERR  AREECANEEXHER. EARRSNEEXHERSEUENTIES (nullptr ) BIF],

SIERINE | BE@EITAPI->setConfig)iEIREIA T HIESE] :

"ACCOUNT_ID" : Z&MFID

"ACCOUNT_PWD" : Z&MFZG

"APP_ID" : RIFHFERID

"AUTH_CODE" : IAIEEAS

"TRADE_SERVER_IP" : 25 IR&51tbit

"TRADE_SERVER_PORT" : X 2RSS

"QUERY_SERVER_IP" : EifIfRSS 1ttt

"QUERY_SERVER_PORT" : EiAiRSS O

PR EIBESEAPI->setConfig)#E iR AA,

[2EAPI

APPSR ZEI , EEZEIAPI,
BEOENX :

int start(XTFSpi *spi);

FEOITHRE : BahAPI, fEAXTFSpiEENISR.

APIBEfE  SREHBIISERR  FENREENGTREESIIARER. T ESMEE  WAXTFSpi->onStart()iE0 , BAIRFE
BSE.
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{E1LAPI
{EFBAPIZSER |, EEE(ELEAPI , BRBXEIR,
EOENX :

int stopQ);

EOINEE : (FLEAPI,
APIELE , £EFIMTFFSHEAITCPIERE , HEMFTEHEFIEE,
APIZELLSS , APIELHISSSRABBERY , AaI{FEH.

gRea
=
APIEENE , AFHISEERIES. FERAERED  IEERKEER.
EOENX :
int ToginQ;
int Togin(const char *accountID, const char *password);
int Togin(const char *accountID, const char *password, const char *appID, const char *authCode);
BOINEE | ERIEA.
EREORAZZESHN , ERNAFTIERSESE, BANEEXMHFEN. ABEFER | BMTMAESED | aLAREERAFMNEEESE,
FEERENE : §MAPIELf , REEIN—MNEPER. IRAPIEYRE  FRBMNIBFERESR , BaIREFER. fia0
api->Togin(“abc”, “111111”); // OK

api->Togout(); // oK
api->login(“cde”, “222222"); // Error, fANAPISZH|, HEEX N —ANH &3¢,

gHtEs
=
EOENX :

int Togout():
EONRE - BHIER.

BHERRE  BRAERBMENSRFE. LONENMERGE  FeHT T —5E(F,
BRBEEMRE | APISHEEZERITCPIERRARE , APIREMRE T BRIFEEERE , FHREREM. BAstop(iEN , A EIERIFRNEIR.

REpTiiE
BRIEGE  EEREAFEXIMEEHE. HEUEESIFZE | APIERonReadyForTrading (MBI , TLAFFIAIRE.
IR ERARETLRE  EHANTUKEIEFRERKGEE. IRFETECMNES  TRES KRGS | FaetE.

HiRKEERKGEEESS | APIERonLoadFinished (EIBAIAF , RFFVKEURCIET , ILUTE GRS,
2 MRAPARDFVK , MElonReadyForTrading)ZAZJ5 , BIRTHE THREBRLE,

&2z, RiZZ4E onLoadFinished() A2 5 , BHH{TREIR(E,
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RN RER

BEOENX :
int insertorder(const XTFInputOrder &inputorder);

EOWREA : iEaRE—MRE.
REHE : NSRIREARIEMT , MIREIO ; SN, REHEO(E.
RIFRE | FEWERETR. RENKEENIT :

class XTFInputOrder {
pubTic:
XTFLocalorderID TocalorderiD; ///< Auifsgms (HPD
///< ARG S T P R, T AR S
///< ERARSHE G R T RRIDI % :
///< 1. AEARAE B4R 2 y0x88888888:;
///< 2. GRS 1P LR 2 0xd8888888;
///< 3. HEETFaRREz H0xe8888888:;
///< NBEHRFAERE, APTAA AR .40 5 2 MR .
///< WRAPTRAE TWILLEE, ERR/KIE G, HESLRFEESAMK R RS S
3 S R LG PR — 1k
///< WRARRUEA R B4 5 O ME— M, A ZLHAPTR T S L Ih g
///< APTRVFZE i FH [F—F 4 /114 2 85k, (B iy 5 A8 P AL i At R A

iR g S A RAEHE .
///< Wl (FEZE. SESED +HAEsE.
XTFDirection direction; ///< FEFIilH
XTFOffsetFlag offsetFlag; ///< HPahrd
XTFOrderType orderType; ///< RFEER: R (GFD) /1t /FAK/FOK
doubTe price; ///< WEAKE
uint32_t volume; ///< WHREE
uint32_t minvolume; ///< B/NERASEE . MR AN FAKE,

///< W% minvolume > 1, HBAAPTERIMEFH /Nl ss Bm idb AT o5
///< HE minvolume < 0, HBAAPTERIAL AT R R A B EAT I 8
XTFChannelselectionType channelselectionType; [/ /< FEALg 5 Al

uint8_t channelID; ///< FEALdRS

XTFOrderFlag orderFlag; ///< WEbRE CORMEM, BRI i)

XTFUserRef userref; ///< RFEEXEEE, REFHEGE, HEEAELE, (REEERRESHM
XTF_CONST XTFInstrument *instrument; ///< WHRELHTE

13

SHEFRIFMRE , TUSELMETR | RHESAA. X2, FERP—TELMNKInstrument,

BENRE—NAIRAVEE | REF TIRBEFENSEEE. BWERBEZA  ERAPIEEROMSMESR , FHRFER  BRERIRBEFEMY
B,

gL ]
APISZH— R 61 RER,
BOEN

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

EOIREE : MEEaREERSE  &X161.
BEOENX :

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

O | SREAMTHEREREEMRT |, WELZZEORIEE.
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R | SEREEERE—T,

HERiTE

APHRMHT ZMEERED , ATLURIRIREXISRXTFOrder BRI |, (R LURRRIREAGRSHITIER. PMUIzURORER | ERRAt T it EBREEDO.

RIS

EOENX :

int cancelorder(const XTFOrder *order);
int cancelorders(const XTFOrder *orders[], size_t orderCount);

O © RIS ERR BRI SR THIE.
RRIRENSRETHIE | BERURRRESHBEF—L., B TRENAHERITHE. 7Y , FERFECRFHEERRIINSRIEH.

RSP mSHEe

EOENX :

int cancelorder(XTFOrderIDType orderIDType, long orderID);
int cancelorders(XTFOrderIDType orderIDType, long orderIDs[], size_t orderCount);

O © RRREARSHITRER.
EORETRSHRARSREHTHE | RAMSHEEEE

1. AHURERRS ;
2. IEBIRBRRS ;
3. RZRERES ;

e

BERRINEANE | SRR EREOLE,
EOENX :

void oncCancelorder(int errorCode, const XTFOrder *cancelorder);

EOREA © SRERMRTHERET |, IElZEORIEE.
FERE  SEIRERIERE—TI.

HREAOIRETRE

EOEEIRFEDT
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insertOrder
EEEK

LiE=yi stz onOrder=Received

N

RAFTIEYE R ABFTIEI

i !

onOrder=Rejected onOrder=Accepted
GFDZRA}3Z

onTrade /

FOK/FAKZ i /\ GFDEBSAEAS

onOrder=PartTraded

R onTrade
_— \
FofiEE GFDEEBRLIT

N

onCancelOrder=Canceled

IREBEHRAIRSAIRRASERA :

e onorder=Received E£692hRAR ZBIAS$E Received IR,
Rejected KT , RBFTHEIG , BEA Accepted K7,

PRANERZEEIATIRHER
o GFDFR{ME2 : orderFlag == XTF_ODF_Normal && OrderType == XTF_ODT_Limit

e FAKFRMMEE : orderFlag == XTF_ODF_Normal && OrderType == XTF_ODT_FAK
o FOKPR{TER : orderFlag == XTF_ODF_Normal && OrderType == XTF_ODT_FOK

— FAKERS AR
onCancelOrder=Canceled e
GFDIZBPER5 AY3S onOrder=Queuing

GFDIZBLERRAE  FOK/FAKEERRAS

GFDZFEBALAZ

onOrder=AllTraded
onTrade

insertOrder &ZEEiRBIENRG | MFRBEIREERRZESR , SEEEN



GFDFR{fTERAYIREROIRiAEE (IER )

UL
B1REE
SB2R[ENE
FBIREE
2EBAEE
BARELE
R
B :

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

errorCode

o WNRMZBMENRAEERF , MASIEX] XTF_0S_queuing RZ ;
o FREE{HET onorder ElEEEIEIE, ;

GFDFR{fTERRYIR R OIRiATE ( HEPAISEBSIFR3E )

AAIRE
SE1REE
F2R[EE
SE3REN
BRI AL
SEAREE
AR
LEBAAT
ELYNEIE]

BERIEHR

18R

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

XTF_OA_Return

errorCode

o WRNZBEMRAEELF , WASER XTF_0S_Accepted IKZ ;
* FrEZE{HEIY onorder EIEEOIBAIFRF, ;

o XMTIREBEE (volumeFRR ) BAAIZSR , BRORRHIEIEIEEZIX |

GFDFR{TERAYIREROIHRiAE ( SZBDERST AR )

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_AllTraded

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_PartTraded

XTF_OS_AllTraded

KRB REBAIE SN E
KEIBNIREBAIR BT
KRIZ2 Z ATEIHEBAEIR

KRz Z R AEIR

RN REBAE SN E
eI E S N T V=S
IKTEIIZ2 23 P AT HEB B

B3z Z FrATERAR =R

KR SRR AR ER
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actionCode errorCode

AR
S 1UREE XTF_OA_Insert 0
SH2R[EE XTF_OA _Insert0

SZRIERG ARAR
E-EWNEE] XTF_OA_Return 0
JERER

LEBAAZ
SHAREE XTF_OA_Return 0
FEEENR

1iRE -

ANSRRAHIENRAEES | WARLIEH] XTF_0s_Accepted 7 ;

FrE={i8id onorder EIEECIBAIFRR ;
SIFREEE (volume=ER ) RARIAS |, SO ARIEIETREESIX ;

GFDFRft AR R EIHRiTE (ESIER )

actionCode errorCode

BAIRER

FE1RERE XTF_OA_Insert EEEIRE

iR :
o EEAE{HEY onorder [BIEEOERNAR, ;

GFDR{fT ERRIIRAOIHRFTE ( 3TZFRIEER )

actionCode errorCode
BmARSR
FE1RENE XTF_OA_Insert 0
E2)R[ENE XTF_OA_Insert R PTEIRG
15888

o FTEE{HEIT onorder EIEEMIBHB, ;

i GFDERIN ERRYIRER EIRREE (IER )

SNERGFDPRM EAIR BRI SZBDER DAL , MIASIER] XTF_0S_Queuing A7 :

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_PartTraded

XTF_OS_AllTraded

orderStatus

XTF_OS_Rejected

orderStatus

XTF_OS_Received

XTF_OS_Rejected

KRN RBIGE R

WEIENIRERRISZ Z R N

W32 A AT ERAY B

B3z Z A A EIR

KRB IREBAIIE SRR

KRN REBAGE R
KRB IRERRIRZ Z AR
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AR
E1REE
SE2REA
E3R[ETE
BHIRE
SFARELE
iR

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

errorCode

o WRNBMEHRAEEELF , WASER XTF_0S_Accepted IKZ ;

o BIEEIRIEL oncancelorder EIEEOERARF ;

o HthZEHET onorder EEIZEIEREF, ;

EGFDIR{T ERAGIR R [OIRiFEE ( HEPAISERSIFR3E )

AR
FE1REE
SE2RENA
FEIREAE
BB
FEAREE
BERIEIR
R
ESR[EE
EA

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

XTF_OA_Return

errorCode

o WRNBNEMRAEELF , WASER XTF_0S_Accepted IKZ ;

o BEAEHRIE oncancelorder EIEECIBAAF ;

o HhZE{HET onorder ElEIECIEREF, ;

it GFDIRATERAGIREAOIIRIAEE ( SZBPERSI RS )

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_Canceled

orderStatus

XTF_OS_Received
XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_PartTraded

XTF_OS_Canceled

KERIBENREBATE G R
KRB IR BRI Z R N
K32 Z FrAIAEBA IR

KRR Z PRI ER

EBENIREBAEENE
KWEIBENIRERRIZZ 2 FT RS
IKTEIIZ2 23 P HEB B

W3z Z FrATERAk =R

IKE3Z Z RO B
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AR

B GEHES

15iAR

BUREE

B2R[EE

FIREAE
JEREIR

BAREE

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

errorCode

o WNRNZBMEMRALEELF , WASER XTF_0s_Accepted IAZ ;

o EREIREY oncancelorder EIEEOERARF ;

o H{thZ{HET onorder EIEIZECIEAIAF, ;

FURGFDERINMEARNR A OHRRTRE (HRXY )

BAIRER

E=X2E

i GEHES

i8R

F1URENAE

B2R[ENE

FE3REE

BERIEIR

BARENE

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Cancel

errorCode

BRI EIRD

o WRNZBMEMRAELLF , WASER XTF_0S_Accepted IKZ ;

o ERLMEHET oncancelorder [EIEEOIEXIRERF ;

o Hth=E (BT onorder ElFEOIEXIRF ;

FAKBR{ft ERROFR ROl

itz ( 2EBREEE )

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_PartTraded

XTF_OS_Canceled

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_AllTraded

KRN REBAE SR Z
WEIENIREBAISZ Z TN

IKR3Z 3 AT ERAR B

B3z Z RO EIR

KEIEANIREBATEERIE
BRI NIREBAIR BTN E

KRz Z RS A EIR

WE3Z 2 RO ER R EIR
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actionCode errorCode
BARER
FE1REE XTF_OA_Insert 0
F2)RENE XTF_OA_Insert 0
ESIIER
SE3RENA XTF_OA_Return 0
IR
iR

o WMRMZBHERRALELS , MASER] XTF_0S_Accepted K7 ;
° FTBEEH{EL onorder EIEZEOIEMARF ;

FAKFR{fTERATHRERCIIRTTE ( BRS3 PR3SHRIRIBMER )

actionCode errorCode
AAIRE
FE1REE XTF_OA_Insert 0
2R [ENRE XTF_OA_Insert 0
BRI
3R ENE XTF_OA_Return 0
BEA[ER
BnfEe
4R ENE XTF_OA_Return 0
iR

o WMRMZBHERRALELS , WASER] XTF_0s_Accepted K7 ;
o RHERREIRSE/4HET oncancelorder [EIEEOEXIRERF ;
o EH{thEE{HET onorder EEEEOEEER ;

FAKFR{TERATHREAOIRHTE ( AR )

actionCode errorCode
EUNGE]
BUREE XTF_OA_Insert 0
E PN XTF_OA _Insert 0
E@jEE
FE3IRENE XTF_OA_Return 0
WiBA :

o WRNZBMEMRAELLF  WASE XTF_0S_Accepted AZ ;
o HEAREIREM4HEIT oncancelorder [EEEOBAIER ;

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_AllTraded

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_PartTraded

XTF_OS_Canceled

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Canceled

KRN RBAIE SR
WEIFBENIRERRIRZ Z R N

W3z A FrRE A ElR

KEIBENIREBRIE SR
KWEIENIRERRIS 2 PR &S

B3z Z FrAgBRAY =R

B3z Z Aot EIR

KRN RERRIE S N E
KEIBRNREBAIR ZPTNE

KRR Z ATV ER
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o HthZE{HET onorder ElEIZECIEREF, ;

FAKFR{MERRTHREAOIRTTE (1HESESR )

actionCode errorCode

AR

SE1RENRE XTF_OA_Insert EEEIRE

WiBA
o IEEREEHEIT onorder EEIECIERIFEF ;

FAKFR{fYERAHREROIIRIAEE ( 3SSRFRIEER )

actionCode errorCode
AR
SBURENAE XTF_OA_Insert 0
FE2REE XTF_OA_Insert R AR
WiBA

o FFBZHEN onorder EIEIECIEAIAF, ;

FOKPR{fTERRIIR R OIRiTERR ( £EBRY3Z )

actionCode errorCode
AR
E1REE XTF_OA_Insert 0
F2)RENE XTF_OA_Insert 0
2EBAEE
SE3R[ENE XTF_OA_Return 0
IR
iR

o WRNBMEHRAEELF , WASER XTF_0S_Accepted KZ ;
o FTEE{4EIT onorder BIEZO@AIAF, ;

FOKPBR{IERRIHREAMIRTTE ( AR )

orderStatus

XTF_OS_Rejected

orderStatus

XTF_OS_Received

XTF_OS_Rejected

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_AllTraded

KRN RERRIE SR

KRN RBAE SR Z
KRB RBAIR ZTIER

KRN REBAIE SR Z
RN IR BRI Z R N

KRz Z R A EIR
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actionCode
HARE
E1REE XTF_OA_Insert 0
FE2)RENE XTF_OA_Insert 0
B
SE3RENA XTF_OA_Return 0
WiEA

o WMRMEBHERALELS , MASER XTF_0S_Accepted K7 ;
o EEEIRIEL oncancelorder BIEECERARF ;
o EhEE(EIT onorder EEIECIBAAS ;

FOKERINERRIIRBMIRTTE (1ESHER )

errorCode

orderStatus
XTF_OS_Received WERBANIRRAIES R Z
XTF_OS_Accepted WEHENIREAIZ ZFTRE

XTF_OS_Canceled WEIZZ Z R RO ER R

actionCode errorCode orderStatus
BARER
FEUREE XTF_OA_Insert EEHEIRE XTF_OS_Rejected WEHENIRBIESIER
1iRA -
o FRBZEMEH onorder EIEZECIBXIAF ;
Pt 1]
FOKBRINTERRIR R EHRiTRTE ( 3Z5ZFRIEER )
actionCode errorCode orderStatus
BARER
1R ENE XTF_OA _Insert 0 XTF_OS_Received EBENIREAIE SN
E YN XTF_OA_Insert RBFEEIRG XTF_OS_Rejected WEHENIREBNRZ ZFTER
WiBA
° FRBZEM4EE onorder EIERECIBEXIAF ;
hH= 2
fFEUFNX
FTRUR BRI TR ERER AR XTFEXecorder |, EURAMIENANT ¢
class XTFExecOrder {
pubTic:
XTFLocalorderID Tocalorderip; ///< AHRBYgsS, FEHHPRIEME M, AT AMAAERS] .
///< RRERXTFInputorder At H.dm s Kk, N5XTFInputorderAs i
YT G— b
XTFOrderFlag orderFlag; ///< WEbRE, BT X3 RATROE & | X
XTFOrderType orderType; ///< WHIEH.
///< - 4TH: XTF_ODT_SelfClose | XTF_ODT_NotSelfClose
///< - Xph: XTF_ODT_SelfCloseOptions | XTF_ODT_SelfCloseFutures
XTFOffsetFlag offsetFlag; ///< HVFEhrd: XTF_OF_Close | XTF_OF_CloseToday |
XTF_OF_CloseYesterday
XTFDirection direction; // /< ATRURINE T ] -

/1/<

- XTF_D_Buy: i5RITH. 1ERXFs
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///< - XTF_D_Sell: HFFATAL. #HRAX b

XTFHedgeFlag hedgeFlag; ///< BN EGRRE

double minProfit; ///< ATRUR/NFIE

uintl6_t volume; ///< TR

XTFChannelSelectionType channelSelectionType; ///< JEALGR S 12T

uint8_t channeliD; ///< FEAigm's

XTFUserRef userref; ///< HFPaE X, KEREEE, HEAELARE, (% IFEEIREZHF
XTF_CONST XTFInstrument *instrument; ///< WHRELRER

I8

BIIXTFOrderFlag. XTFOrderType, XTFDirection=MNEEREDEBIERTN. BEFETR. B3I, ERAH, FENFRESH T ARIREIT AT
FEME -

XTFOrderFlag XTFDirection XTFOrderType
BERITI ( BITEEXHEIR ) XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT_SelfClose
BERIT ( BITRUEAISHHEAR ) XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT_NotSelfClose
EITI XTF_ODF_OptionsExecute XTF_D_Sell —
BEKERRT XTF_ODF_OptionsSelfClose XTF_D_Buy XTF_ODT_SelfCloseOptions
BKELIRT XTF_ODF_OptionsSelfClose XTF_D_Buy XTF_ODT SelfCloseFutures
B REIA T XTF_ODF_OptionsSelfClose XTF_D_Sell XTF_ODT_SelfCloseOptions
BRBELARITH XTF_ODF_OptionsSelfClose XTF_D_Sell XTF_ODT_SelfCloseFutures

2R DAZRKSIEIE T (it ) 1RBJF | BELATMERORI AT SCHHREEREK

1. 5KIRE : insertExecOrder(const XTFExecOrder &execOrder);
2. BIESIESK © cancelExecOrder(const XTFOrder *order);

3 Gl

AR ERIRA T LAT LN REED ¢

11800 ;

2. @NIEREEN
3. IERNRO
4. KiIERINZEA
5. BlsERANZED
6. INERED ;
7. EARANERDO

$,
i
BEOENX :
int demandQuote(const XTFInstrument *instrument, int localID = 0);
int demandQuote(const XTFInputQuoteDemand &inputQuoteDemand) ;
O : MESREENERK.
EINERIERING | BN ERIEIIIMAIEC XTFSpi : :onDemandQuote O BRI
RIFEENERMEO :

o FMRORUENSE  BRRFEBEASONSIEHNNEN RS (BREEX ) BF ;
o FTHMERNRAOANINSEER , JLURFEHESHSE
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REHE : ARBNAIERT | MR AN, REHFO(E.
SR

e instrument : SANIEIEET ;
e locallD : BFBEXHAMRS
* inputQuoteDemand : IIMRASEEEEIR , EXANT :

class XTFInputQuoteDemand {

pubTic:
XTFLocalorderID Tocalorderip; ///< AMIRELGS, LRERER, B/ BETE ST
XTFChannelSelectionType channelSelectionType; ///< FEAL g5 kR
uint8_t channeliD; ///< FEhidm's
XTFUserref userref; ///< R EEEEE, RiEBEGE, HaARELE,
XTF_CONST XTFInstrument *instrument; ///< GLXR

i

SHEFRIFMRA |, AILSELNMER | RHFESHA.

B IR

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

EORER | WNREEC.

BMERRIERS | MERIIEERN  APEIEE i IBAAR.
REHE : 7.

PINIVESTSe

e errorCode : $5IRf% , OFRNAMATH , IFOFRXI ARG
e inputQuoteDemand : N FRANITHISEY XT?RZEM%%ﬁm&D%Bﬁ ;

Y »!
B
EOENX :
void onQuoteDemandNotify(const XTFQuoteDemandNotify &notify);

AR © eEREd.

RBPEFRKIFBNER , KEAREANE | BHET e , APIREZEOENRF.
REWE : 75,
SRR -

class XTFQuoteDemandNotify {

pubTic:
XTFQuoteDemandID quotebemandID; ///< Wthdms
const XTFInstrument *jnstrument; ///< WhELRTEE
XTFDate demandpay ; ///< W B, s 20220915
XTFTime demandTime; ///< WME, FAEER: 10:20:30
I

WEBFREISMENG , TLMRERE | ARAAERNEZED  REURNESR.

TR B SR IR el 25 i
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RiERin
EOENX :
int insertQuote(const XTFInputQuote &inputQuote);
BEOBE © RIEIRINE,
& XTFSpiz:onQuote() E OB RN BRIERIIRE.

RANBE , RN EBEPIRZRIS XTF_OS_Queuing ; RINTKM , HANMEBEPRZSHXTF_OS_Rejected,

RN EPHPRSASIRIBTE PRSI, | BMSERIN SIS | BARSHEN XTF_0S_CanceledikzS. —BIRNEITIE | FREERSEAVIRES
Ty, , FREINTERAPKESZRAIE , BD onOrder() #1 onCancelOrder() M@ ML,

RENE : SNSRI ERRIEMT , NREO ; F , REFFOE.
SRR | KIERNMBEEERNMRANSR , EXWT ¢

class XTFInputQuote {

pubTic:
XTFQuoteDemandID quoteDemandID; ///< WANGRS, FRYE A AR [F )RS R IA S
XTFLocalorderID TocalorderiD; ///< BG5S (HFAEE L , ZERFEXTFInputorder
XTFOffsetFlag bidoffsetFlag; ///< LIt
XTFPrice bidPrice; ///< FETiRM N
XTFVolume bidvolume; ///< FETiRMmEcE
XTFoffsetFlag askoffsetFlag; ///< LTI Feird
XTFPrice askPrice; ///< SETTICRN S
XTFVolume askvolume; ///< ETifkREE
XTFChannelSelectionType channelSelectionType; ///< FEALYR S kPRI AY
uint8_t channelip; ///< A
XTFUserRref userref; ///< P EE R, REFWN G, HAAEAEE, (R R ESH
XTF_CONST XTFInstrument *instrument; ///< ELNER
13

SHEFRIFMERA , TUSELMER | RHEESHA.

R RAR

EOENX :

int cancelqQuote(const XTFQuote *quote);
int cancelQuote(XTFOrderIDType orderIDType, long orderID);

BB« RERINEER,
WNERIENEALEIY , £ XTFsSpi::oncancelquote () #EOFERILMAIEE.

WNERIBHERRLT , MIASEE XTFSpi::onquote() #1 XTFSpi::onCancelquote() ¥, BERIESHIN  ZIRMBRATAR (HER ) SWHER , B
1812 XxTFSpi::onorder() B XTFSpi::oncCancelorder() EOBRIRIEALER,

RENE : ANERBEERM AEMTD , NAREO ; B , REFEOE.
SEGRAA

* quote : AN EXISRISST | ERENS RN EIRIISR ;
* orderiDType : {REERSKE , BRSIFEGIVKS. FHRBRSHRZFTASHE ;
e orderlD : {EEFVKSEHAMIRERS | MWREFHRBARS  EXFHIRBHERSESME—T
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HRAN R

BEOENX :

void onQuote(int errorCode, const XTFQuote *quote);
void onCancelqQuote(int errorCode, const XTFQuote *quote);

O © RN EREEERREO.

IRINBRIOET , BV onquote EBAIFAF, | R340 ; IRANEWET , [EiE onquote #EOEBEIAF , BIRRRREIERENRE ; RIS , 1B
£[alifE onQuote EBAIAF. BXAVIRESNEIE © XTF_0S_Received , XTF_O0S_Accepted , XTF_OS_queuing , XTF_OS_Rejected ;

IRINEEELMAY | [E]iE oncancelquote ZHEBXIFEF | EIRIDERERAENRR. T2 , IRNEEERIIAY , ~2[EE oncancelquote &0 |, TIEE
974 BRI EIRIEN oncancelorder () SERHABERRIN.

RENE : .
SHUHBE

e errorCode : IRINFNIEIR ;

e quote : IRINEHRIISIEET , EXAT ;

class XTFQuote {

pubTic:
XTFQuoteDemandID quoteDemandID; ///< NS
XTFSysOrderID sysorderiD; ///< HERKS
XTFLocalorderID lTocalorderip; ///< RPHEE AR S, BORIEME—M, B R, [
XTFOrder
XTFExchangeorderID exchangeorderiD; ///< SR EgS
XTFOffsetFlag bidoffsetFlag; ///< FHFFohrE
XTFPrice bidPrice; ///< FEHWMMAE
XTFVoTlume bidvolume; ///< TI7ikAn
XTFOffsetFlag askoffsetFlag; ///< LI Patnd
XTFPrice askPrice; ///< LTTREMIE
XTFVolume askvolume; ///< SRR
XTFChannelselectionType channelSelectionType; ///< FEALERIE
uint8_t channeliD; ///< FEALERg S, OXFFR/RN AL
uint8_t realChanneliID; ///< ERREMERRS, i GIRE, OXFFR-RILME
XTFOrderstatus orderstatus; ///< HMEARE . HANEH T RA TH=FRESEL
///< XTF_OS_Received: Forih& CBIXGARM B, FEE R,
///< XTF_OS_Accept: TR 5 HT CGL IR 5,
///< XTF_0S_Queuing: FRA5HT 2 X0HRM 3, IEAEBAF HEBA AL HE ;
///< BN BEARGEF FERES, ATAERARSBIE, AR BARES
XTFDate insertDate; ///< WHEANHY, FRE K 20220915
XTFTime insertTime; ///< WEHIENNTE, FRFE#R: 10:20:30
XTFTime cancelTime; ///< MR E, FfFHEA: 10:20:30
bool isHistory; ///< BIREER BT EE G AT EE G, & UAPTS H BT RK B,
///< BB PR Z K AT R E ), iz B oNtrue. JFmJKZJm 1%
TBAfalse.
///< GOREHRK EA R EARA T B R AL, RIS AR B R
XTFOrderActionType actionType; ///< WX RIS FIBAEAL (Lot s, Bes. Hle. Boss TR,
MR HA T E R BT B
XTFUserref userref; ///< B EEXHE, REPHEGRE, HEAELE, {8 EERELSH
mutable XTFUserData userData; // /< PREE 5 AE A B o 5
const XTFInstrument* getInstrument() const; ///< FiEXTFInstrument/fifast. WRMAAENNELANFE, WAL RIE
AT RE A
const XTFOrder* getBidorder() const;
const XTFOrder* getAskorder() const;
i

BaER

TEAPISERERESF , INRBHEEREER | BBAFTEAPIEAELI onserverreboot ) M , FeASEUBEIIBE.
AR R B B R B AIX TR LIRSS,
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sigiEO
BiFgkF
BOENX :
const XTFAccount* getAccount();

EORAE | EWSERKFES.

=41 r= £
EOENX :

int getInstrumentCount();
const XTFInstrument* getInstrument(int pos);
const XTFInstrument* getInstrumentByID(const char *instrumentID);

EOWRER | EWSNHEEESY.
2 ¢ IR LSTE BRSNS ERF R |, LUNRIRBAREE.

=411 412

EOENX :

int XTFAccount::getPositionCount() const;
const XTFPosition* XTFAccount::getPosition(int pos) const;

EOREA : EWSRIAF TRFEEER.
A AREMEF , BEZEORL LTI,

gifike

EOENX :

int XTFAccount::getOrderCount() const;
const XTFOrder* XTFAccount::getOrder(int pos) const;

EOREE | EWSRAF THAEREER | SEEIRSHRE.
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