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B

TraderAPI{E1}
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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 ;
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EBIME&EREREOonServerReboot ;
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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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V4.1.1053

V4.1.1068
V4.1.1072

V4.1.1226

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 ;

makeXTFApi#EENNBEF BENXE SR RERINEA ;
HEINEEEIEIRCOMBINATION_ENABLEDFICOMBINATION_TYPES , BFIEECMNBEMESHIZEE ;

IEIEERAMSRIED

1. HIRFHIAPIELITE/TFIFREET , MBI IER , ELLHR

TraderAPhLE1THH

TraderAPHEOGF

TraderAPHEMRE T 22450 , S BISIXTFSpifIXTFAp.

iBR

int  XTFApi:XXX()

EIR;

void XTFSpi:: onXXX ()

IZERAIRRFEZOLIXXX , onXXX3Edn

TRtz

TraderAPIEZERMHAP BERIEOHAFREEKGS | IRESPIEZEOHAFZKERIER. APBEEMEINTENR :
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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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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


af://n10279
af://n10293

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 BRI e RN XTFApi::setChannelPriorities
SHEEEEEN SRENAPIBRZAS XTFApi::getVersion
Hitm@aszO SEErEzn XTFSpi::onEvent
Hitn@aszO EREREEC XTFSpi::onError

ihBnEEO MIETR R XTFApi::buildWarmOrder

2REEENO
makeXTFApifFix
EOheEE

BIEEAPISLAISTSR,

BRI EIEAPISEA

1. BB BEENEEXHER. NRENRRRITIRN , BBACIREAPISLAILNY |, REIZSTEE ;
2. BHIEERR  FRERANEEXHIER. BARRSNEEXHEERSEIENTIES (nullptr ) BIET, BIEEMINE . FEIEIAPI->setConfig()iz

Mg ELATIESE

"ACCOUNT_ID" : F&MFID

"ACCOUNT_PWD" : Z&MFZZG

"APP_ID" : NZFETERID

"AUTH_CODE" : JAVFFSAYES

"TRADE_SERVER_IP" : 352 fR&S bt

"TRADE_SERVER_PORT" : X5 R5S %

"QUERY_SERVER_IP" : EiEiR&S it

"QUERY_SERVER_PORT" : ZiAIIRSS i

FHRBIESE xTFApi : :setConfig ) BEERENEA,

EOms

XTFApi* makeXTFApi(const char *configPath);

EOSH
e configPath : configPath S#ECENHIZZ ;

IREE
o WRENNIEEREEMEY , APACIZEAPIELHIRLID , IREIAPISTHIFEET ;
o WRFEARESEREIETHY , ESTHFTFFRMY , BPABIEAPISLAIKMK |, IREIZIEE ;
o WIRAENEERER , BAANnullptr , BRABIERAPISLAIRLDD | IREIAPISCHEST. AT , FE@E T setConfigiE IR EXLHINEESE , BNFLERFE
A,

XFESHIERLAIEA

BURRAPISLHIRT , MREBERERIZED , APIBUASEMMEBRIS SRR ( Signal Handler ) BTEIRAIR. WMREEAmakeXTFApI)ZAT , APP
BEEMTESAHERE , BBAAPIRBECIMESLERY , SHESTEERERAFPENIESLERE.

ALUZRREAT 3 Zb R R -
1. SNRAPIEIRRAMET4.1.1068/R4 , AJLASSAAmakeXTFApI(IEN , ZEBEMAFECHESAIERE. BIREMIRNS , ATLARRRILERT ;


af://n10421
af://n10422

2. iNRAPIIIRAE T aimT4.1.1068he A |, BT LEMGEZSN B LB R & P& INBCE TN REGISTER_SIGNAL_ENABLED=false , 3
X AmakeXTFApIIEORZE M SRMMSEESNITR, KIAAPISEEMAIB SR , INEREEERIETE false , FRELE
[

getXTFVersion/ixk

®OEE
BEIAPIRAES,

MRAFZFFERB : Lnx64 Xele-Trade TraderAPI v4.1.852-811d2dd

EORE

const char* getXTFversion();

ZEE
APIRRAZFRFER,

getXTFErrorMessagef5iX

#EOhee
HIRERIBEERESEAF TR, SF PR ANESHEREAF TS,

EORE

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

EOSH

 errorCode : fFEIARVEIRD ;
* language: iIBS£8 ; 0-H3C , 1-5EX,

BEE

B S R TR,

getXTFNanoTimestampJkik

#EOheE
TR IREN S RIRT (EJEL.

EORE

unsigned long Tong getXTFNanoTimestamp();


af://n10458
af://n10472
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iREE
IRROTTERRYRTIETEL.

setXTFLogEnabled%ix
b

REERAAEI8E.
BFRHEEIRE , APSENAREFIFHITERT £ xtf-api-log BR , FEAETXMH. BRENSIRRIERARFHIEE .
FRATINEE , APIFBEIEBEXMFHERAR.

BEXHALUCRAPIEE TG HINEEIENSESER | ARERENTLUSERRERRHENEN. ERASHASEBAPIRIEITHT
BEHSR TR , BRIAPIENABR T HEI08E,

#ZORE

void setXTFLogEnabled(bool enabled);

EOSH

e enabled : EHESERHEE ., true-BH , false-ZH,

iREE

SPIREIRIEO

EHISEEO
onStartf3ix

$EOThEE
AP SR fEamERI#EEO
EORB

void onStart(int errorCode, bool isFirstTime);

EOSH

e errorCode : [FiER, 0-FREaII , ATLUERA login() IHOERIES ; Bt EFRTEHNEMI AR ;
e isFirstTime: ERYNAFIFF. STLMBILGHRENL , FIBTEVIRITIRT | #TEURAIMRICEIRIE,

EEE
I


af://n10502
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onStopix

EOEE
APIXISE 1 HE@aNEO
EORBY

void onStop(int reason);

EOSH
e reason : FRELHERERA ;

ERRXTFAPI_ClosedByUser T B stopiE I E 5%
ERRXTFAPI_ClosedByTimeout SIS 1 R s B |
ERRXTFAPI_ClosedBySendError TORIBERR, BNBERT R, F3EH
ERRXTFAPI_ClosedByRecVError ORI B X e A TCP I #2
ERRXTFAPI_ClosedByLoginError B od ESlRs e I VEa NS S e el B il
ERRXTFAPI_ClosedByLogoutError @ A&l 3% H W 2 il 5% 5 5055

ERRXTFAPI_ClosedByzipStreamError: il 33K i B 534 5 F5h 554

iRElE

onServerRebootf g%
¥EOThEE
ERER SR AETEREEO.

o EAEXZERNREEER , APIFESBMEE ;

o EHINEREE  APISBT L RERIATEEUE , FEFMESIIEREUE ;

o HTAPIAMEIRRLE TN , REEI/MNMERIMEHEIESER . BRBEREE onServerRebootE g |, B E—RHIFFBEUEISE |
IHZIXLEHRIEEHRIABRN ; ZonServerRebootSBHMEZ f5 |, HURIEFHESR.

EOms

void onServerReboot();


af://n10539
af://n10554

SinEIEEO
onLoginkix
#OhiEe
BRERBENED
EORER

void onLogin(int errorcCode, int exchangeCount);

EOSH

e errorCode : ERER, 0-FXRERMY ; EMERTERELMREIAERE ;
e exchangeCount : RZFHE , ERMINEIREIRZZAMIIATEEE ; WS Atedrin gk 8. FEWE onReadyForTrading() 8
onLoadFinished() S4B , A BEEERBATNIRZFEER.

REE

T

onLogout 5%
EOEE
BHEREREC.
EORR

void onLogout(int errorcCode);

EOSH
 errorCode : BHER, 0-FERMIY | BHERTEHAVUIREIRVEIRS ;
IREE
7
onChangePassword’i%
#EOheEE
BB ERIEREN,
EORR

void onChangePassword(int errorcCode);

gEOsH
e errorCode : {EBEER, 0-FRNMEKNT) | BERTEDESRMBIREAIEIRD ;
iR[EHE
I
onReadyForTrading /5i%
#OhiEe
BYIESEIRT ISR | AT TIREPIRE.
T SHIREANERTE  BRYULIREREERSANSR , FHHTRE ; B2 | ik SEHABERKETZE , F2FEA.

TR BN BRBAARSERKEIEF RIS SN ETEREMNeN  NRFEREESMEMHTRE | FESFEWKETEZE , BRER
.

EORE


af://n10574
af://n10575
af://n10589
af://n10600
af://n10611

void onReadyForTrading(const XTFAccount *account);

EOSH

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

iR[EHE

I

onLoadFinishedFix

O

RZHRFERKEIECNETE , BRILIREWKEIEH RSN , FHELHTIRE,
1. KBRS REMETIRE |

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

#ZORE

void onLoadFinished(const XTFAccount *account);

gOSH

e account : BEIEFRMNKAEE , 2XTFAccountZEHaix ;
IREE
I

XHiEN
TRLEEEL , TERRHRPIERARSIER,
APIRAT SHSESEO | EETE, TSR, 9.

BRI EERZENT
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insertOrder

N

*Ef:“f%ﬂﬂl
iST=yisE:c) onOrder=Received
j‘Z}%ﬁff}E{ ?Z;T}%W
onOrder=Rejected onOrder=Accepted

// \\
— FAKEBSSARASAE GFDRAE
' |

onCancelOrder=Canceled

GFDIZBDER5 AR3Z onOrder=Queuing
onTrade /
FOK/FAKZBigER /\ GFDEBIARAZ GFDIZBPEEBRR3E  FOK/FAKEEBRLIE
_ onOrder=PartTraded —
FEafEE GFD£EBRYAE
onTrade

\ //zzzmaw GFDEREPRLAL \\: \ /

onOrder=AllTraded
onCancelOrder=Canceled
onTrade

EEITRAEEREOE

e onOrder(): FEAMELIXITRAIERIMT RIS ERIER ( NREDHEMASEONCancelOrder , A RAKESZEEEONOrder ) ;

e onCancelOrder(): EEMBREITERENER. BERRIHRT , HNTERSERERIEEZED | BEakWAT , EEiZECEARERRN ;
e onTrade() : FEMETERRIANER ;

TR IR ERRSEEAEELT



insertExecOrder

/

iST= Sk

|

N

EE
!

onExecOrder=Received

/ \
B
|

RZFTEY onExecOrder=Accepted

N

N/

onExecOrder=Rejected

TR PRI EEIE O 84E

BEHRIT BT

/ '

onExecOrder=Queuing

BUTER: IgBHIT

EEfEER

|

onCancelExecOrder=Canceled

e onExecOrder() : FEGEAXTRIVERINMTERRSTEREN (NRIEERURSEONCancelExecOrder , EfiaRAMKSEEE

onExecOrder) ;

e onCancelExecOrder() : LM REIEEITER

BNEEEOSE
e onDemandQuote() : {MBENBVEER ;

onOrder}fix

#®OheE
IREBEHR AT B S B EAN R .

EOms

ER. BERRIHRY , TR EREZED | BERKET | EEZEIEARERLR ;

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

EOSH
e errorCode : IREIRIEFEIRED
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e order : IREEIRXS , 2UXTFOrderfSiair ;
IREE
7

onCancelOrderfix

¥=OThEE

BEREIRIRSHZTERHEO.,

FEEERARINERE KM, IOCITEER B EPSF~4iZE M |, B IIATiZ1IT BorderStatus IXTF_OS_Canceled,
i8R

1. ZBHEKERNIERST4 | AdisHistoryAtrue;

2. TKBUEST RERT REMETINRE ;

3. ANEREFOIEIAPINIR | FKEUBMLTFIAHEE ;

4. WNRAPINSRERE , IEREMTAREE | MKEUEMRTFFMREHEE ;

EOms

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

EOSH

e errorCode : HEIRERNRD ;
o order : REEEIRIIS , SBUXTFOrderfEHE ;

ZEE
7

onTradeFix
#EOsEE
RAZEIRIERZEO.

1. ZEHERKE SRR B S T4 HhRdisHistory Atrue;

2. KBRS IS T RELETHRE ;

3. WNREHOENAPING |, FUKSUBMSLITIAHEE ;

4. WNRAPINSRERFE , IERMTEEE | MKEUEMRITFMREHEX ;

FXAZEHR ( XTFTrade ) MSKOIEESS , FEAPISEHIRIERBBHRE—EENN (MRESREER  MHRKA) .
EAXTFTradedIRELEE , HFRABER , EEMEEHRXEAIXTFOrder SRR MAI B IRRE R ER L,
INREEN AR TREATE | BIUEXTFTradefIFEIZNEIBFBENANTZE | B T —S4E,
RABPARUIREIRT. SRIEENAAIPME , BBALRILAERERXTFTradefst.

EORE

void onTrade(const XTFTrade *trade);

EOSH
o trade : BAZEHRXGS: , SUXTFTradeZSH0k ;
IREE

I
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onExecOrderfix

#EOhee
FTAERS iR B AR R T SR A A A E A .
TR ERSREARYER | SRBLATIIMAE

e XTF_OS_PartTraded
e XTF_OS_AllTraded

EOms

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

EOSH

e errorCode : IREIEIFIEIRID
e order : REBERRIISR , SIXTFOrderfEHaHL ;

ZEE
7

onCancelExecOrderfix

®OMES

T E R R RIS E R E .

IR R IE B AW AT EZE Y | BIERIIRTZIT BorderStatus AXTF_OS_Canceled
WiBA :

1. ZSEHERVKERIIRHE RS |, AgisHistorygtrue;

2. KBRS R EMETIRE

3. IR EFCIRAIAPINGS | FRKEIBMSLFFEAMER: ;

4. SNRAPIIREFE | IERITFEEE | FKEUBMBTFFbERIEHEE ;

EOms

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

EOSH

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

iZElE
7

onPositionCombEvent)5i%

#EOEE

FreEaRRSMEREO.

MRERESINEE S OWASSFIESH , KF-EEGERSEM  BIIEOENAR.
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#ZORE

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

EOSH

e errorCode : {5IR% , {E/OIRE ;
e combEvent : HEEEXIS , 2 XTFPositionCombEventZSHaiR ;

ZEE
7

onDemandQuotekix

EOEE

W REREE .

ENIERAINEE LMERET=4E1%ZE |, BDAF demandQuote() /534G | IO ERAILEDEMBE,.

#ZORE

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

EOSH

e errorCode : {ENIRIEFRIRES ;
e inputQuoteDemand : INRANSE , BFRERNKONBERIVBASE. ZNRREEEANZONIMER |, REEOZIMER |, JLARIENISR
BIAS |, SEIABIE—EA IR, FAEN S WXTFInputQuoteDemandZ5ta,

iZEE
7

HiRTWENEO
onAccountlix

#&OEe
KA RERMURIEEZEO.

gZORE

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

EOSH

e event : MKPT{LEEHZEEY |, XTF_EVT_AccountCashinOut : IKF&EEREHEAE KT
e action : MKFPZMYEIEIVE , XTF_CASH_In : A&, XTF_Cash_Out : H&
e account : IKPXIS , SIXTFACcountZEF{A ;
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iREE

onExchangeX5ik

#EOhee
RZFAIEINSREZ U EEZEO.

EORE

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

EOSH

o event : MKPZS{VEEERY (FEKEEAIETT ) , XTF_EVT_ExchangeChannelConnected : RXZFAAZZBIECIEEER |
XTF_EVT_ExchangeChannelDisconnected : I3 ZimiE CHFHERN

e channellD : BEES

e exchange : ZAZAIER |, IBEEXTFExchange RSB,

ZEE
7

oninstrument} %

#&OEe
BYRETRIEEIZIEO.
EOms

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

EOSH

o event : MKFEVEEHREY (FEIEEREIETS ) |, XTF_EVT_InstrumentStatusChanged : SRR ET(ER]
e instrument : HAIXIH , SUXTFInstrumentZ5HA0K ;

ZEE
7

IMEITIEIERO
onBookUpdate¥5i%

#®OheE
TiEREZRIEEIZIEO.

FRARIBHF P subscribe(1IBEMNELITE . £ subscribe()iEM.

EOms

void onBookUpdate(const XTFMarketData *marketData);

EOSH


af://n10845
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e marketData : FEEEXS , £IXTFMarketDataZSta{x ;

EEE
7

HitnEAiEO

onEventsix

&OhEE
ShEREO.

EORs

void onEvent(const XTFEvent &event);

EOSH
o event : BEIAVEEXTS , SIXTFEventEHaR ;

ZEE
7

onErrorf5ix
¥=OThEE

EREREO.

EORE

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

EOSH

e errorCode : $&12f5 , ERRXTFAPI_RetryMaxCount : TCPEIELM B SIAHEAIREL,
o data : fIHHIEEIRENE | FTEGEN Anullptr ;
o size : MIFEREIREHRA/N . TSEUENIZ0 ;

ZElE
7

APIZEETEEL
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SiEEEEO
starti %
¥=OThEE

JBzhAPI,

BREIZED , APIEEMRRZIERRIEER.

RAEEHNEERER | FIANBIZEAPIISHNEE X4+, BAILUET setConfig() BMACE.
WNERIZECIARIRLL | 4&[EE XTFListener::onStart() ZEOBAIEIAIEER.
WMRAPUZLLEEENRES , ILMEAFIIXS , ANMEFRS521E,

fign -
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);

#ZORE

int start(XTFSpi *spi);

EOSH
o spi: EESEMHFIENS ;

ZElE
EOREAMRINREO , BNLREER.

stopFix
EOEE

(=IEAPIHEO,

WEAZED , APISTTSRESEERIER.

WNEREECERRTD , KEIE XTFSpionStop() #BANZLERIZESR.

ZEIEERIAPIEED |, BILAEFHEED. LAY, ATLMEANFRListenersdsR , {MBEARRIAVIZE

EOms

int stop(Q);
EOSH#

%

ZEE
EZOERAMINREO , BNREEIR.
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loginysik

EOEE

BRRHER.

EOEARINGE | e onLogin() FOBERER.
BEREOA=MAERANER

1. NS0 |, BWAFEREEXAFIIRE | siE @i setConfig() HOMEE ;
2. (XEEFERRAEO |, AppIDFJAuthCodeBNAFRRENHINSE. & BIsetConfig) HMORERER ;
3. TESEHNED | BaaMBEERENXHE setConfig() FMZEHESE ;

EORE

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

EOSH

e accountID: BEMFGRID
e password: BEMFZD
* applD: RIFEFERID

e authCode: INIESHNAD

iEEE
EZOERAMINREO , BNLREEIR.

logout¥six
EOEE

BHRZEE.
ZEOVEARMINE | HEE onLogout() EOBIMERER.

#ZORE

int Togout();

EOSH
7

ZEE
EORERAMNINREO , BNREER.

changePassword}i%

EOhEE

IEBIKFE.
EOEAMINNE | KEVE onChangePassword() EZOBAHESEZDEER,

EORE


af://n10956
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int changePassword(const char *oldPassword, const char *newPassword);

®OS%H

e oldPassword : |HZR5
e newPassword : %5

REE
EOVERINREO , BULREEIRID.
BRI HARTRERBERL , BIREMRIISEHIERT onChangePassword(errorCode) #EOFEBRIAF ;

RSEO
insertOrder}5i%

EOEE

RIERE.,

f£ XTFSpi::onOrder()&XTFSpi::onCancelOrder() MBI EA R RRILERARERE,
BERR

1. APIRTFEFIR(ERE—RFE/OSESXRER , (BE BT 2ERAFEMSIIRR Abiihs S FTRESE. il (FEXE. 8IS
BR) +EA[EELE

2. ZEORARLREAREN | FESSERARE—MPIELFINSINREED ; MRFBEERLERSEL A
setConfig("ORDER_MT_ENABLED", "true"#{TECERIH] ;

EORs

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

EOSH
e inputOrder : ZHENRIRESEL , £XTFInputOrdersfStin ;
e inputOrders : it EBARIRBESEHEA ;
e orderCount : ItEIBENEE , FREAT 161, WNERBEIT16 , NHEERBBENLEY ;

ZEE
EOEAMINRMEC , BNRERERTD , WANRIIHARRTRBRIEIER.

cancelOrderf5i%

&0

RIEHER,
FEXTFSpi::onCancelOrder()#E A IBAIBUEIR RAVE SRR IR,
HEER

1. ZEORARLIEALZEN | FREESLAEAARE—MAPILARISRARERD | WRFECALERSRL | (£
setConfig("ORDER_MT_ENABLED", "true"#{7Ec &R0 0] ;

2. SNRFEFEXTFOrderiR SR ERHNER , SUFERAPIRERIXTFOrdersdggst , P AREMNINEBIEIE—MXTFOrdersRIgIER ;

3. FEWERRZATASHE ;

EORR


af://n11014
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int cancelorder(const XTFOrder *order);

int cancelorders(const XTFOrder *orders, size_t orderCount); // &b, &AM E 16
T P LA R S U AR

int cancelorder(XTFOrderIDType orderIDType, long orderID); // unii/d A i 5,

int cancelorder(XTFOrderIDType orderIDType, long orderID, const XTFExchange *exchange); // 4% 5.5 122 b i
int cancelorders(XTFOrderIDType orderIDType, long orderiDs[], size_t orderCount); // ftER AR, 7 KEE N164

EOSH

e order : FHEHEIRENS , SIXTEOrderfEHair ;

e orders : HIt EREIREXISEE ;

e orderCount : ItERELE , FEERT 1614, WNEREI16 , NHCEHERLNY ;

e orderiDType : IRFREHE , BRIIFESTKE. FRPHEFZZFrRSHE ;

* orderlD : {EEFVKSHAMIRERS | MWREFHRARS  EXRFHIRBHESEEMHE—T

o exchange : XZFTXISIEE ;

iZElE
EOEAMINRMEC , BNREIERES , WARIHARRTRBRIFIER.

KF it SHEpAYiHEE
ATHRRRERSHEBETLIESER  SINTHEX

1. EEKETEA A SHEATIAY , ATLUET XTFAccount:isSupportCancelOrderByLocallD(iEOEE LHIKE 2B T iF A B E ks ;
2. AHEEASTE[0, XFEEZ W , XBYESIAZS5000000 , B LIRIESEHTEE | P eI LUEEXTFAccount::getMaxAllowedLocalOrderID(j%

OEifi%E ;
3. FHEBRSRISRIESE @R, RNA. TEONPE , FAREHR ;

insertExecOrderfix

#=Oee
RIEATRES PR AR,

£ XTFSpi::onExecOrder()aXTFSpi::onCancelExecOrder() 30 -E 1R P TR ERT iR BT RIAE.

BEIRN
1. ATINEST P AR PR E ESE BT BN AIRRRS | A ek , EERHTH—RS ;

2. ZEOANREEAZEN , TEASEARERARE—MAPILANSRAREED ; IRFTECALEREEN | £H

setConfig("ORDER_MT_ENABLED", "true")i#{TBCERIT ;

#EOms

int insertExecOrder(const XTFExecOrder &execOrder);

EOSH
e execOrder : fFFRIERTRERTTRESEL , SUWXTFExecOrderfEaL ;

BEE
EOVARRINREI0 , BNERESERT , WANRIHARRRBERIFIER.

TTINERS R SR F ERiER

I XTFOrderFlag, XTFOrderType, XTFDirection=MFERXSEIBRIT, BEFTR. BRSd, ERAH

FRIE:

. TEAFRBSH T ARIRBIINAT
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Rz

XTFOrderFlag

XTFDirection

XTFOrderType

BRITN ( BITREBEXHEIR ) XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT _SelfClose
BERITI ( BATEAXSHEIR ) XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT_NotSelfClose
BFEATIY XTF_ODF_OptionsExecute XTF_D_Sell —

TEREARS I XTF_ODF_OptionsSelfClose XTF_D_Buy XTF_ODT_SelfCloseOptions
BEKELRSH XTF_ODF_OptionsSelfClose XTF_D_Buy XTF_ODT SelfCloseFutures
TEREAARS XTF_ODF_OptionsSelfClose XTF_D_Sell XTF_ODT_SelfCloseOptions
BRBARIS S XTF_ODF_OptionsSelfClose XTF_D_Sell XTF_ODT_SelfCloseFutures

IRHR EIARMSHNE T PIRESS | 18T insertexecorder(const XTFExecorder &execorder) $ECRIAISCHRERIER ; XRIAVRERIEHAER

cancelExecorder(const XTFOrder *order) 1ZE[1,

cancelExecOrderfix

O

RIEATIU BXS R,

FEXTFSpi::onCancelExecOrder()#E O FEBAHEER RIS SRR IR,
BEER:

1 IZEORARKIEAL LM , FESLERARR— MPILARISAREED | MRFTECREER2EN , /R
setConfig("ORDER_MT_ENABLED", "true"#{TECERIT ;

2. ANER{EFAXTFOrderiREANTSRET IR | SSMERAPLIREIRIXTFOrdersISRIgET , FAFPRAEMINEBIE— MXTFOrder g ;

3. TN ERRZATEASHER |

EOms

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

EOSH

o order : FHEERRENS , SHXTFOrderfEA0k ;

 orderIDType : {REBHSHKE , BRIIFEETKS. AURBHRSTIZZRSHER ;

o orderD : iERTVKSHAMIRERS , WREAMIRRRS  EXA URPRSESHE—E
o exchange : XIS ;

ZEE
EOVARRINREI0 , BNERESERT , EANRIH AR RRBEIFIER.

XTF A SRR
5I@EEspian , £% cancelOrderfly it SHEERITA,



af://n11157

demandQuotefix

#EOhee

RIEBNIER.
FEXTFSpi::onDemandQuote()f& MBI AIEEER.
BERR

ZEORARLERALEN | FRUESKERAR— M APISLFNSAREED ; MREEEALELeEDR , 8
setConfig("ORDER_MT_ENABLED", "true")#{TECERIA],

EORE

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

EOs4

e instrument : fHANKIGLINR. HREA—NEINEAINSR , FAEATHR ;

e locallD : {AMERNAMRE , THNLR , HREFEEN. AESE, HAR0;

e inputQuoteDemand : IINIERNIR, ZNSKIEHRTIENEEENRASE, W | AILUEEANNAEFERS. FREENEIES. FHES
S IXTFInputQuoteDemandZ&af,

ZEE
EZOERAMINREO , BNREREIR.
ERBINNETARRMBERKERY | FARFRTENBRERMIIN | WINEERAE XTFSpionDemandQuote() A IRE,

IMErTIEEO

subscribefix

O

AL

ITETERINE | SWEINN SR TIEEEES | 2ElE onBookUpdate() £,
WiBA :

1. AP BB ERHETIBRAINRE , (BRIEMH TIMNBTIBEEHIEOupdateBook() , BT IZEOEHAPINEFEINRIITIEEIE ;
2. NERRBITRELTIE , HupdateBook(\SEAITIET(LAT , A&[ElEonBookUpdate()iEM ;
3. INRITE T &29171% . HupdateBook()SHELITIEELAT , 2EJHonBookUpdate()#Z0 ;

EORE

int subscribe(const XTFInstrument *instrument);

EOSH

e instrument : FRIFENSLNS , £WXTFInstrumentfEHAkK ;

iZElE
EOVERBINERY |, ERMRIIZRTMTEIT M.
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unsubscribefix

®OMEE
EGEIT TS , Ssubscribe()iEOINEEER.

EORE

int subscribe(const XTFInstrument *instrument);

EOSH

e instrument : fFEGEITHANSANS , £UXTFInstrumentZSHays ;

ZEE
EOEARMIEEN , ERARIIRTMTIETREECHEAML.

updateBookF ik
¥=OThEE

BEIaNTE.
BRI TIEEE.
FETEE . APISBEIEIATEEE !

1. RIEEYenit8iEeRs
2. ANERFFARIsubscribe(#ZOITRITIEEUE | S&IT XTFSpi::onBookUpdate() ZIEBXIFEF ;

EORE

int updateBook(const XTFInstrument *instrument, ///< &4%%

double lastPrice, ///< wHh
double bidpPrice, ///< FEN o AERERTLFEAM .
int  bidvolume, ///< ENE ABRKRLEFEANM
double askPrice, ///< Zhth. AERELLZEM .
int  askvolume ///< EhE. NERELLZLM.
)8
EOSH#

e instrument : XIS , SUXTFInstrument4SHIHE ;
o lastPrice : &N

e bidPrice : EAfY, AERFELEAMN

e bidVolume : TA&E., AFRNELEAMN

o askPrice : 2. AFRFRLEZEHN

e askVolume : ZHE, AFNKRTEDM

ZEE
EOERMIEEY | ERRIIRTMTIEEHAI.

giREEEO
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getAccount5ik
¥=OThEE

RS RIRERFER.
EORR

const XTFAccount* getAccount();

EOSH
7

iZEE
REEEIKFII5IgH.

getExchangeCount¥ix
O

R AT ERER.

EOms

int getExchangeCount();

EOSH
I

ZEE
IRERZZATHIEE | AR EIRED.

getExchangeZik

®OEE
REUEENENRZIER.

EOms

const XTFExchange* getExchange(int pos);

EOSH
* pos : RZTIFAIUE TR . NOFFIAITE , &RK(ESN getExchangeCount() - 1 ;

IREE
REHEEMENIRZRZEIXS , SIXTFExchangeZSHALE,
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getinstrumentCount’ix
#EOhee

RELGLIHERR.
EORR

int getInstrumentCount();

IREE
o ATFETFO0: FREHNHE ;
o INFO : RAEEIRAEAHEIRG ;

getinstrumentrix

®OEE
RESOMNEERSIER.

EOms

const XTFInstrument* getInstrument(int pos);

EOSH
e pos : BARNMNETHME , BUESER : [0, getinstrumentCount() - 17 ;

REHE
o ALNIGISE , SIUXTFInstrumentsSHaE ;
o MRSHERE  HETAREER , REISIE

getinstrumentByIDF5i%

#EOhee
REGLORSFHREEAGER.

EORE

const XTFInstrument* getInstrumentByID(const char *instrumentID);

EOSH

e instrumentD : GLIREFHRTE , B0 : sc2305. cu2301 %


af://n11320
af://n11336
af://n11355

iREE
o BHNISIEE , £IUXTFInstrumentZStaps ;
o WIREGAARFHE  HETIRERER , REITHEE

getCombinstrumentCountZ i
&OeE

REEGGLOHERE.
EOms

int getCombInstrumentCount();

iEEE
* KTFT0: REAGRLINE
o NFO : REEIREAIEIR ;

getComblinstrument’5ik

®OEE
REEEREEENES.

EOms

const XTFCombInstrument* getCombInstrument(int pos);

EOSH

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

iREIE
o HEBHNIGIEE , SUXTFComblinstrument4SHafr ;
o NMESHRE  HETAREER | IREZEH ;

getCombinstrumentByID%i%

#®OheE
REAGSORSFHEENESELER.

EOms

const XTFCombInstrument* getCombInstrumentByID(const char *combInstrumentID);


af://n11374
af://n11390
af://n11409

EOSH

e comblinstrumentID : HESNRSZERFER , 540 : sc2305,-sc2305 .

IREE
o AEEHNISIgET , £XTFComblnstrumentfSHafR ;
o NMRBEARFE , REETAREEIR  REIZSIEE

getProductCountZix
#EOhee

RERAEERER.
EORE

int getProductCount();

BEE

o KFETFO0: TrmfEE ;
o NFO : REEIREAIEIR ;

getProductyix

EOEE
REUEERIRTHER.

#ZORE

const XTFProduct* getProduct(int pos);

EOSH
e pos : (B THKME , BUESEE : [0, getProductCount() - 17 ;

iREE

o RFXISRIgst , SMXTFProductfE/E ;
o MRSHBE  BEEIKEER  IREIZEH ;

getProductByIDJ5i%
¥=OThEE

RERM RS FHREEIRMER.

EOms

-cu2301,cu2302 & ;
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const XTFProduct* getProductByID(const char *productID);

EOSH

e productlD : BHYRSFRE , Hl0 : sc. cuF;

iREE

o mFXISRIEET , SXTEProduct{Ean ;
o WRBMAEE  ETAKEER , REZEE

findOrdersfix

#EOheE
REEEIT R EIREER.

EORE

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

EOSH

o filter : IREABTIEMF ;
e count : JMBENREEKESE , RATAZHENIRE ;
e orders : HMERENRIECH , BT EEEIOER ;

REE

RELFREIDZINREHE.

R BRI MR B AT IEENE Ecount , NIENEIEAIcountMREE , FiR[Ecount ;
WMREFILIRREEHNTIEERIE E count , NIFRFERNHE D TENNEE | IREISSFRAEE ;

findTradesfix

&OhaE
BB EREEIRRER.

EORE

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

EOSH
o filter : RATBALRETHRERMT ;
* count : SMBENRIEARKESE , RAEIMMZEERIREAA ;
o trades : JNERIENRVEIE | BT EHEEINER |

REE

REILFREIDZIRAHE.

WNREARISLPRAAEA T IEEAE E count , NIENEIEAIcountMEAE , FHiREcount ;
WREARISERRA AL EUNT e ERIE B count , NIRFERINHE D TENNEE | IREISEFRAUEE ;
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SHERESEEN

enableAutoCombinePositionJ5i%

#EOheE

BiEGMEEAThEE.

BUERAPISLAIfS. IBENAPIRT , Y8 enableAutoCombinePosition(true) IR BEACMEFNERIIE. BREESZE , APIBERSKXEHMESIFR
Zieg. EESRERFNXSEHEE | RBRASMNHTENES.

NEBHSIEZENREEMASIIR , BHZFREFSEN. RANTEHECMNBEEMEEIEE.

BEMASHRA :

1. TiCEBEHEASIEE , INKZANBREH , EEHAEHRESHNNCINESIES ;

2. BAXZZHIFFEN , MRBFERNERAT CMNEMEAS | BBARRKESHHECN (B8R ) IBRFFEN , EESEHEEAMNNE
EIPES ;

3L.MBHARESKRER , BRIF—XSEEREMNERNES | BFA L —XERIT , BRANBGMNABEN , RRSIESETIEIAFCN , BEaFES
BzhEE.

EORs

void enableAutoCombinePosition(bool enabled);

EOSH
e enabled : EREABEERINEE , true-BH false-REM ;

iZEE

setConfighhik

EOEE

RERESH , NEBHNRIEZAIRESH , BiZERENSHAREN.
BEESEETRIIE

"ACCOUNT_ID": ¥4Ik ID

"ACCOUNT_PWD": % &Ik J 454t

"APP_ID": N FIFEFID

"AUTH_CODE": \IEFZALAY

"TRADE_SERVER_IP": %25k 45Hbht

"TRADE_SERVER_PORT": %% 5 Ik 43 1

"QUERY_SERVER_IP": TriffiR4Huhl

"QUERY_SERVER_PORT": 7¥ i /IR 5% iifi I1

"HEARTBEAT_INTERVAL": ‘L:Bk[alF@mt e, #fr. 2=/

"HEARTBEAT_TIMEOUT": LMBkHERTAS[H], #afy. Zfp
"TCP_RECONNECT_ENABLED": TCPHWiJT & /& 75 H ik

"TCP_RETRY_INTERVAL": TCPHEEf/NAIFEHS[E], Hfi: =
"TCP_RETRY_INTERVAL_MAX": TCPHLIEf K[aIENfE], BAf7. ZfP
"TCP_RETRY_COUNT": TCPHIZE%

"TCP_WORKER_CORE_ID": %It Kk £k F240 1%
"TCP_WORKER_BUSY_LOOP_ENABLED": ##f it /k ZifEE 75 5 HIBusyLoopt sis T
"TRADE_WORKER_CORE_ID": i HiibFiLk 4014

"TASK_WORKER_CORE_ID": i JHAE 45440 #%

"POSITION_CALC_ENABLED": &7t G

"MONEY_CALC_ENABLED": R&GilH %4, WRFHREIHH, SBARHAMITE
"HISTORY_ONLY_CALC_ENABLED": RE{UHH I LK B SR e, WREH, BAPERKeTE, BAHTHREEEMEN
"WARM_INTERVAL": TS [AI[AIRG, HUEYEH: [10,50], #fi. =
"ORDER_MT_ENABLED": 2758 £ LTk EThAE, BRIANAE 2 LTk s Th A
"TRADE_LOG_ENABLED": &%/ HIZZ S WA HEIIRE. trueRon/aHl, falseRaAEA, BIMAAE.


af://n11518
af://n11519
af://n11542

R G aEXtf-api-logH & H S FAEmxtf-trade-xxx. TogHEC#F, 185 T EFAT758 5 W40, o7 TR,
o I Re 2 FAT AL BR A R . 2B, RNEBUS .

"RELEASE_FINISHED_ORDER_ENABLED": J&f% /i e &5l i W AZ R H BRI Th . trueRn i, falseRapaAmH, BRUCAAREH.

Ja R Re R E AR . I RIRP R IR R, BRSSO R4y, AR LR ik Thee. HARA R, @UCRERE.
Ja FE X T BT AR s JERRIRCE (TERse) , KA m N7 R IR B E 3hEIL.
W s FHIEIhRE, R AR RE S IR, P 7 AR AR A R B AR RS AR, RAIBIXTFOrderst 4542 5 H 2%,
HAERSR O EERSIT . #5 BRAS AT RS R, PIAF VR SRR ARE . ARSI, XA 2 20
HARRS R TR A R A, FEER.
"HISTORICAL_FINISHED_ORDER_FILTER_ENABLED": /&7 a8 /i e 52 85T stk shfe (Ui Al & Sc et o B
1. E@s. AR AeE CERSE) MIEERITK, ANEHEIES % i,
2. WA E: RE VR PIREAT A AR R HLUIC RS M IR K, TR LS % s
3. ATAER: BTN A RIATAR S, BRI CEAREE) MIEIRIAK, NEHERLS & i
WS IR R IE TS, B s AT AR 7 S TR R K B A G -
1. Wi REZOBU. EERSIH . SRS A0 A R 43 A B I T 4R K 5
2. FTAERA R HFARMN B RS R O IEAEBFI R 30 AT Al A IS 4 FAZ RO CBE 6 (BT 38 7K B FL R S AR AN B3R K 5
3. HAWATE BRI 84 A 5 [R5
BEThREASREMA B S ) B IR K, B3 AT AR K, A IR (125 25 3 o
"RUN_MODE": E{THA S5, 0-FpIEFHHA, L-Fnrhmm.
R AT AT LA R AT (B3R R A B R A, BB AP T L IR B A BB AR (R B, T TCAE o
o F AR Ak O R AT AL ERFERS SIS 5, W] DU AR . R Y Th AR AR AL LA
L HPREESE, REEEIR AR NS, B R T B R XTFOrdertt 5, SBATH T ALHE, XTFOrdert 4 5] if 45 o 5 e A4

. ATREAECEELY W, FTWER S AT, BT AE: RSB FIRR EREL T R R AN A B AREL Y 5
« EARAPTRURE DR, REG@dgmS (RARKTHAMBS) +ZFFRMAR . AR SR, T2 BARRA GERR;
« APTAHIARRAFATAT [ [BR A A HAE , R T VAR SR A A A AR A TRk, T 2R CORATEATA AR B82S B8 5

6. AR BRI SRR, AP AT UL EEMNAPTE WS, A, Be. WK R EHERS S B IEIA R
"XNIC_ENABLED": &75 )8 KRR IhEE.

s A URECE I, A4 APLIE S 2 [ SR 2 AT 5 A T IR IR, 0 F A T8 PR A 3R X R i 4 AT e

WA LA B 0, A AAPLIE S AR 2 A IR 75 A T R EIR MR, BRUE R G SO T AT HR R

R ZI6e, & Honload-7. 1. xiliABiexanic2. 7 . X iA I BRE)

BINHNEH.
"ORDER_GROUP_ID": FLEH F k%5, HAHHE L. BUATEHE: [0, 128], ERAAO.
"COMBINATION_ENABLED": 278G ANAAIIRE. truenim i, falseRnmAEH, BIAANAEH.
"COMBINATION_TYPES": 8¢ HaWA &R MAIFR . BINKRAZNAE A NEA,

40 &R BE G 1S S XTFDataTypes . h 3 I XTFCombType M4 & Y.

HERBBIRHEAITCE, LES", "H5E,

Bltn: ExF KRR WART, BT LLRG IR A0 R A E B S AL A 2 AL

- HBH AT IR COMBINATION_TYPES=0, 1

- HIHEIATTE . EEEIERI AN S A ER]): COMBINATION_TYPES=0,2,3

R WRERTFES 34455 COMBINATION_ENABLED %X &1l

U D W N R

B ER SR R BRI, AEOR A, B L PR T B X TFTradeXt R G, @A AREL, XTFTradex) 5 B 4535 K34

FBFEAILIREE CHSE | LMEESRERIMII A getConfig) FOMTIREL. SIERBAMERBFBEXNSE , (SRR,

EOms

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

EOs4

e name : SEER
e value : B¥E

iREE
ORTEHECERT , IFOERTEKM.

getConfighixk
EOheEE
EERESH.

EORE


af://n11561

const char* getConfig(const char *name);

wOSH

e name : LR , & setconfig( ;

iRElE
RERESEHEFTE.
RENFFFERAIGRFRENSR | AERERRTFITHRE  BMESAE.

setReportFilterfix

EOEE

RERRISENN (BE8E) .

ERRE MU R=FFM - 1) IREFRENTE | 2 ) RENRSEMITEK ; 3 ) RIRBEARSITIE

EFPEEUSIEERIXX S  BRERFOHEAANEEY, IREITIERE , BEF | RENRSHTEMER | FTRtRILEHRSLISHINGE , 1N
RFEENSE |, ATLAKDXPAREE,

BLIRSITIEN , BRI a e (GHF Fasl |, SIRANERESHE. FII0 : aur,au23*,

T B LI FEMU AT T

a*2310 // @EECAFEFE, ASCH
*u2310 // JEBECFTAERTIN, ASCHF
a*23*2 // B, HERAFAREHRR, AR

BRISOTIIBANRER , BERESBESHFNHIATER

au23** // HR HSPWHEER au23*

RIRBARSITIE . RFEGHA orderGroupIdenabled FERIA],

o trueRNMUUEIRIRESERIEH ;
o falseRRKEIEEBENR ;

ZIRFM -

o [ERRITEFNSITE ogin(E AR Z B TIES ;
o MNRAPIBZRESR , BBAEMsetReportFilteriBBEIRITIE , AL ; EHFEREEX ;

EOms

int setReportFilter(const XTFReportFilter &filter);

EOSH

e filter : [EHRIIFEHIN , SHXTFReportFilterfEHAHE ;

BEE
ORTRERLY , JFORTAIRIRERIAT RIATFEIRAD.
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getReportFilterf5ik

#EOhee
ERAEMAIERISERN (BR8) .
REERIEANG , TABT T EOFEHEAERAIERISEMAN. RESEIRERAIRN , TeEaBial ERRE.

ZIREFM -

o WERIEERIENER  AREHH
o DNERHAS , SEBERRETEMRN ;

EOms

int getReportFilter(XTFReportFilter &filter);

EOSH
o filter : [EHRITVEMN , SXTFReportFilterZStaiR ;

EEE
ORTEIARY , IFORTAREIRRMAT RATEIRD.

setChannelPriorities}5i%

EOEE
REAREISERLLTR.
ESESLE N

* RABFELENIRGABEEERBMMNTR |
o BRREMARE  SE—MENHR  BIZMRE | BAMERENMRERRNEE. BARNRES  SEEakERE ;
o ZEOARSED

EOms

int setChannelPriorities(const XTFExchange *exchange, uint32_t *priorities, size_t prioritiesCount,
XTFChannelSelectionStrategy strategy);

EOSH

e exchange : fFRENRZMISR. NRIEERRRZAT , ZEHETLMEANUIERREANRZR SIS ;
e priorities : FERIUSEHREA , BB NEMBIEINEE ;
e prioritiesCount : FERHMASCREERKE , AR ZBATEAEHTILER,
1) WNREBKEXFERAVERZL , NREBREIERFEEEXT AR ;
2) WNEREERKENTFEFRERER . NSEEARNERL R A0 ;
3) prioritiesCountf9&AE16 ;
e strategy : 1RRUICRIERDE  2F2MIRRIERRE. FKIAAT;

BEE
ORTRERY , FFORTARIRE KM R ATEIRED.
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getVersion/gixk
O

SRENAPIRAFFTER,

EORE

const char *getversion();

EOSH
7

ZEE
WA= RFE

HhEnEO

syncFundskix

#OhaEe
FEOGEARSHAESERRS.
FFLIER

o FEOAEFRBR , LXEEZBERERRE , FREHT T RER
o BERENSEERERELE  ENEREISGERIRE ;

{EFERRIN

o WMRLBINMTIBEN  BRLEOTURSESAMIHTENESER
o WNRBINBIREITIS | EIX(ERA updateBook() KI5 , EAMITESRS ;
o BNIMMTRIIERREREEO  AMLIAERA  URthRESHER |

EORE

int syncFunds(int msTimeout = 45);

EOSH
e msTimeout : #BATATIE] , B : =R ; BRANASZREERT , <=0 TRATCIFHERT ;

iBEE
o 0: ERAERAERY , TTLUAEXTFACCOUNt B EERFITESEUE ;

o ETIMEDOUT : &g sKiBaT ;
o <0 : RFAEPKEER , IR RRATIFEEENERER |

buildWarmOrder%i%

#EOhEE

BEABHSE , QIE— I TRE , EABFPRENEPRZH.

FAERNTMREIREENER | IRFEETSNER | EAGHSHAIY, SA7LIE getinstrumentByID)EOEIXS.
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af://n11709

A9TRIER

° REZEESNTPVREBSTIRGEIEITS0N , BINKRIEEFR : 20ms~50ms ;

o TRMMRBAIESHRPENERR—MAERE ;

EOms

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

EOSH

o buf : BFREMNTHREBE T ;
o size : FAFIRMAIFTUREBEE MR A/ , RNTF64FT, WIRATF64FT , BRANERHIC4FHER ;
e instrument : 54985t , BUALZ ;

iREE

0-Z7AkL , JFOFRTTRIRNIATEIRES.

ZEfaiises

XTFUserDataZEta(d
WER | R EENMEIENSE

class XTFUserData
pubTic:

void

doubTe

doubTe

int

int

XTFUserData()
userpPtr =
userDouble
userbouble

userIntl =
userInt2 =

{

*userpPtr;
userbDoublel;
userbDouble?;
userIntl;
userInt2;

{
nullptr;
1=0.0;
2 =0.0;
0;

03

XTFAccountZ5iaid
REE . BEF/KFRESEEXSE

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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double frozenCommission; ///< HEEEF5:%

double orderCommission; ///< HHE
double balance; ///< BB BENE+FC TR+ T O/ T - FEH- R +8U &
///< Horh.
///< - FERET RGN, SIS ST R4
///< - FEERETEFINNIER, NSNS,
double available; ///< TR G BB - o F AR £ - VR 25 PR UIE 4 - 28 BILRTIE £ - VR 285 BRI 4 - VR 4 48
2
///< Hore 5 FARIE 463 RS A 1t
double availableRratio; ///< BETHRE
double positionProfit; ///< FEHET, FiaalnREaR T2
double closeProfit; ///< FEeRT, iEGE40FeRT2ZM
XTFLocalorderID lastLocalorderiD; ///< HFP G — IR A M g 5
XTFLocalActionID lastLocalActionID; ///< WG — R I A Hh
///< MR FHAPTE LHATHIE, APIHHEZ M (OXFO00000L1) JF4HiZ 5 [ 19 A8 s A Hhfhl
BT .
// /< FFRT CAE I S g e S R R AR TN S SRR M B
mutable XTFUserData userData; ///< URERLE P A8 1 B 0
int getorderCount() const; ///< EWIATE IR, T A A R AR
const XTFOrder* getOrder(int pos) const; ///< AL BRI ERRET R, MNOHFiGTHE
int getPrePositionCount() const; ///< BWPFTE RO AR, AT S AT A R 81K
const XTFPrePosition* getPrePosition(int pos) const; ///< %8 %5 il %, MOTFEA AL
int getPositionCount() const; ///< BEWATACMEGE, HTELEAARECEE, 8402 kM 2mAAR
FRFEXT R
const XTFPosition* getPosition(int pos) const; ///< HAiERGIEMFFEXR, NOTFGEITH. O FG&LALdusd i i
int getTradeCount() const; ///< BEWHTERBASER, AT AR AT RS R
const XTFTrade* getTrade(int pos) const; ///< FALE RGN BRI BN R, MOFFLETHH
int getCashInoutCount() const; ///< ERFTAHEANEIEFEE, HT6m A TE &5
const XTFCashInout* getCashInout(int pos) const;///< f&fi @&z G| dilih Naxt 5%, MO uhit5
int getCombPositionCount() const; ///< BEHEHERFENERE

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

bool isSupportCancelorderByLocalID() const; ///< SR SRR G SR
///< WRARZCRE, B2 ARG SRR, KR RIS S RE L T R R R D
///< WRSCFEARM A SR, WA AT ERR R, Aok ERREARYE
getMaxAllowedLocalorderIiD() #ifizkfd
XTFLocalorderID getMaxAllowedLocalorderID() const; ///< ZHbei5 Bt S Ve i R AR b o5, O R AN SR A o5 Ji
XTFMarginType getMarginType() const; ///< BEWE G IRIE S T 5287
};

XTFExchangeZEta{
WA . RBFEEXTSRE

class XTFExchange {

pubTic:
XTFExchangeID exchangelD; ///< LSy, Ffre. Hbfl: CFFEX, SHFE, INE, DCE, GFEX, CZCE4:
uint8_t clientIndex; ///< RV T L IZ T B, AN FT RE AN .
uint32_t clientToken; ///< R VARETELHZ T B, AN S HT BB AN .
XTFDate tradingDay; ///< ZHH, BHEE/FE. . 20220915
bool hasChannel1p; ///< REESZFFEAI g5 TPt A1), trueRm LFFIPHhhLA )
mutable XTFUserData userData; ///< {RW’/‘#HF@:#HFI%MI}X#%
int getChannelcCount() const; ///< WA AL B
uint8_t getChannel(int pos) const; ///< AL E R EHFEAH S .

///< HiEZE5 posEEIRETEE: [0, getChannelCount() - 1]
///< WRAE F AP TR SR B 45 FH 2160 [ i A 4w 5 (E R AT
///< WFRR AR, W FEEE A WS R E+101E R w5
const char* getChannelIP(int pos) const; ///< {EALE R EREAL SRS TP .
///< WHhasChanneliP Afalse, z[Enullptr;
///< TR AL ) T PHIE 745 5 F 4t
const char* getChannelIPByID(uint8_t id) const; ///< ZfiEfid's aifiTrihl, iz[al{f[{lgetChannelIP()
int getProductGroupCount() const; ///< Bl SR S
const XTFProductGroup* getProductGroup(int pos) const; ///< {1l & 25| Bk A0 5


af://n11745

XTFProductGroupZ5ta(s

$iBE AR5

class XTFProductGroup {
pubTic:
XTFProductGroupID
mutable XTFUserData
int
const XTFProduct*
const XTFExchange*

XTFProductZEiaid

B SRR

class XTFProduct {
pubTic:
XTFProductID
XTFProductClass
int
doubTe
int
int
int
int
mutable XTFUserData
int

const XTFInstrument* getInstrument(int pos) const;

productGroupID;

userData;
getProductCount() const;
getProduct(int pos) const;
getExchange() const;

productID;

productClass;

multiple;

priceTick;
maxMarketordervolume;
minMarketordervolume;
maxLimitordervolume;
minLimitordervolume;
userbData;
getInstrumentCount() const;

const XTFProductGroup* getProductGroup() const;

XTFInstrumentZSiaid

WA . BRI

class XTFInstrument {
pubTic:
XTFInstrumentID
uint32_t
int
int
int
int
int
int
doubTe
int
XTFOptionsType
XTFDate
bool
XTFInstrumentStatus
int

instrumentID;
instrumentIndex;
deliveryYear;
deliverymonth;
maxMarketordervolume;
minMarketordervolume;
maxLimitordervolume;
minLimitordervolume;
priceTick;

multiple;
optionsType;
expireDate;
singleSideMargin;
status;
tradingSegmentsN;

XTFInstrumentStatuseEnterReason enterrReason;

XTFTime
XTFDate
mutable XTFUserData

const XTFExchange*
const XTFProduct*

enterTime;
enterDate;
userbData;

geteExchange() const;
getProduct() const;

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

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

A P 2GS

DRBE 25 11 P A it s 3
A ) b A 2L Y AT AR
A B 25 A AT R
A9 i A LT R FRIZE 5 BT B

LR KRN

A 7R

BRI
/NAEF L
i BB R K B
AR MR E
FRAN I B FR) i K AR B
FRAN R BRI fie MR
TRBE 45 F P A8 B R Bdiont R
B AR IS L%
B ERGI AR EAR R
) i A SR ) i A L0 R

///< &R
///< BAFS
/1/< &
/1/< %
/1/<
[/ /< TR /MR

///< AR BRI BN R

///< TR K /M R

///< mANESN AL

///< ELERTR

///< ABCKER

///< FAEMA, P 20220915

///< RBPILHESE

///< HAPRE

///< GBS OB BTA T R A 7 BO
///< BENARZSIRE R TR 39 2 AR A e = B
///< FENAIRZS I [H]

///< BENAIRZS I R PTAN S0P 8 AR A8 e B
/1 /< BRE S R E 0 B

/17/<
/1/<

AT B RIXTFExchange g4t
B A LT 8 IXTFProductfii
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const XTFMarginRatio*  getMarginRatio(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< ffib4&%

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

const XTFPrePosition*  getPrePosition(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< Jidits, SkEHy%
¥, X5 HNAEAN

const XTFPosition* getLongPosition() const; ///< BWELUTELLEFS, O EFECHE
const XTFPosition* getShortPosition() const; ///< BEREL LTS RLEEE, BT LR
const XTFMarketData* getMarketbData() const; ///< BEHELRATIEXTFMarketbDatafg4!
const XTFInstrument* getunderlyingInstrument() const;///< WIHEHIEIAL), Fomnt M) S5Eal & 20484
int getordercommissionRatioAmountLevelCount() const; ///< #rififs B & IkA1 %L
int getordercCommissionRatioOTRLevelCount() const; ///< #rifJOTRIIFI(L %L

const XTFOrdercCommissionRatio* getOorderCommissionRatio(int amountLevelPos, int otrLevelPos) const; ///< frili#Ez(E e
FRYAL. OTRASALRT B 1 F i 3

double getordercommission() const; ///< EWHZELR R HR
int getMessageAmount(uint32_t &total, uint32_t &traded) const; ///< &) alscif goil (s B
double getNextordercommissionRate() const;///< IREAZIUATSER il IR ERIOTR, i) N —2E R 5 55 Z 10 H ik

W, WIRBIRA RS BRI, IR [FIDBL_MAX
i

XTFPrePositionZE§3(#
R | BSOS

class XTFPrePosition {

pubTic:
int preLongPosition; ///< WEZkFrtri
int preshortPosition; ///< WSt
double preSettlementPrice; ///< WESSE M
mutable XTFUserData userbata; [/ /< URERSE P A8 1 5 o 5
const XTFInstrument* getInstrument() const; ///< TlNERFCHIE G LXTFInstrument (484t
5
XTFTradeDetailZE13{4

WERE : XZRPAARIGRE

class XTFTradeDetail {

pubTic:
XTF_CONST XTFTrade *trade; ///< BAXTH
int volume; ///< BAHE
13

XTFPositionDetailZ&13i4
WA ENMIF GRS

class XTFPositionDetail {

pubTic:

XTF_CONST XTFTrade *openTrade; ///< FFERAEH, 4% Fnullptrif, REES, EERSHIER G R Kk
i

XTFTradeID openTradelID; ///< FEAE g

double openPrice; ///< TN, 5SS ER P A AHE . SRR I s MR R HES SN

int openvolume; ///< AT CHE

int remainingvolume; ///< FE PR R A S HE

int getCloseTradeCount() const; ///< P RAE R

const XTFTradeDetail& getCloseTradeDetail(int pos) const; ///< “F{ilaznldR a4

bool isHistory() const { return openTrade == nullptr; } ///< HlMiEE AP LG

int getCombPositionDetailCount() const; ///< FR B4R A B 45 %

const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< fF&Hi4l

int getCombinedvolume() const; ///< RO G b I HE
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XTFPositionZ5ia{d

B« BFEFENSRE

class XTFPosition {
pubTic:

XTFPositionDirection direction; ///<
int position; ///<
int todayPosition; ///<
int combinedPosition; ///<
int openFrozen; ///<
int closeFrozen; ///<
double margin; ///<
i
doubTe paidMmargin; ///<
UE4 AT e /NT b FHORAIE S .
doubTe frozenMargin; ///<
doubTe frozenCommission; ///<
doubTe totalOpenPrice; ///<
doubTe positionProfit; ///<
double closeProfit; ///<
mutable XTFUserData userbData; ///<
double getopenPrice() const; ///<
int getAvailablePosition() const; ///<
int getYesterdayPosition() const; ///<
int getPositionDetailCount() const; ///<

A 2k 7k

FORE: el - B FHEEe + 260 - BF50, 887 FengsE
St 56 - BT456, AT Fe%REgRE (SaHm

EAARRFFeHE

CARERFRAE =Y

T oS E

HRRIES:, RoaFEGH & ARIES . A% 8 ) K1l sl ARG 1 RIS i

FAMRAES:, RN SEBRSAT Y 5 FRIE S FETHS A il RIAER AL A, 23 4R

R DRAIE 42

REEF8: 9

BIFEEH: WEOMAIELEN, S>OMH Bt
FeRT AGXRRCMANFFCRT EERMITHERIEMED
FEET ASXRASHOFeMIHEREAR S HSE
TREE 25 F 6 R B 0 5

e

FWATHEM GFEeRE - FOkEaR)

RPFERN LR (EFeEE - B THEFeR)
A o ] 4 AR

const XTFPositionDetail& getPositionDetail(int pos) const; ///< il W4, (04516 plAs AT 4l Az ] 4
const XTFInstrument* getInstrument() const;

XTFinputOrderZEfa{f

A IREBIERIISRE

class XTFInputorder {

pubTic:

XTFLocalorderID

[ 43 B 5 PO e — 1

AR g 5 AR A ER

XTFDirection
XTFOffsetFlag
XTFOrderType
doubTe
uint32_t
uint32_t

TocalorderiD;

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

XTFChannelSelectionType channelSelectionType;

uint8_t
XTFOrderFlag
XTFUserref

channelID;
orderFlag;
userref;

///<

/1/<
///<
///<
///<
IS
///<
///<
///<

/1/<
/17/<

/17/<

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

BT JEXTFInstrumentf)f&s

AR BT (D

AR PGS FE 2 P BRAE M — P, F T AR R 5] .

EREARE S G R K LMFERIDI R :

1. dFAHE & s fl 2 h0x88888888;

2. HEEERHBIE I s E y0xd8888888;

3. MG TR E0xe8888888;
ARIEIREYERE, APTAMHA L 4 5 T R 146«

BERAPT A VAR T, (EJ SERUKIB T2 )5, TEREE RIS Sk B g 5 5

USRS BE CRAEAS MU 0 20 5 (O ME— 1, TN ZLAE AP ROAT S B D A
APTFCVFE sl [F— 7 44 / V& 2 008 3%, (E %% )7 i it 224 P AR L 1 R A

b (B, AEISED .

K27 1A

TP atr &

AL FRAY (GFD) /T /FAK/FOK

REAMTHE

s E

B/ANRASH R . RSB FAKET,

R minvolume > 1, JRAAPTERINAG &/ A H & kAT 4
WHE minvolume < 1, APAAPTERINfd AT R R A HUEHEAT IR
JE A 4 5 e R SR

A& R

R E CRMER, ERIAERE BT

B EEE, KIEBERE, EEAELRE, (REEEIRESHS
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XTF_CONST XTFInstrument *instrument; ///< WHRELIFER
i

XTFExecOrderZEfa(d
WA TR RIS RISk

class XTFExecOorder {
pubTic:
XTFLocalorderID Tocalorderip; ///< AR gn s, FEBEH PRI, H T AR .
///< AREFIXTFInputorder ANl s g 5 ik oE, R E5XTFInputorder AR 5
YT Gi— b

XTFOrderFlag orderFlag; ///< WEHbRE, BT X RATROE & B X
XTFOrderType orderType; ///< HREIAL:

///< - 47#l: 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; ///< ATRURIRE Ry 1) s

///< - XTF_D_Buy: I&ERITH. ERXF I
///< - XTF_D_Sell: AT, #FHRAX

XTFHedgeFlag hedgeFlag; ///< BHERE
double minProfit; ///< ATRUR R
uintl6_t volume; ///< TR EE
XTFChannelselectionType channelSelectionType; ///< JEALGR S ik 2T
uint8_t channeliD; ///< EALgm'5
XTFUserRef userref; ///< BT EE SIS, RIEEIE GRS, S AELRE, (R EEIRELSH )
XTF_CONST XTFInstrument *instrument; ///< WHRELI R
i
XTFOrderZE13(4

B IREAEIRAISRE

class XTForder {

pubTic:
XTFSysOrderiD sysOrderiID; ///< HERKS
XTFLocalorderID localorderIp; ///< FHPE AR S, DRI E— T, 002 e A [ R A R

[/ /< FERRNILT72“ 0GR A AR B G S AAFAE I, IR [E10, HAE LR [T B A S Y S
///< TRER BRI A 55
///< 1. dEAH G E 2 y0x 88888888
///< 2. HEGIERIE S 1P LR 2 H0xd8888888;
///< 3. HEE ez H0xe8888888:;
XTFExchangeOrderID exchangeOrderiD; ///< SRS
///< WEIRE A XTF_OS_Received M RiRAK, MBI
///< REIRA N XTF_OS_Accepted K2 JEIRAR:, hFEBEH R

XTFOrderGroupID orderGroupIb; ///< WS AGS USsIAPTZ /T € X, BUETEHE [0~128])
XTFDirection direction; ///< EIzJ7IA

XTFoffsetFlag offsetFlag; ///< FFatrd

double orderPrice; ///< WEME

uint32_t ordervolume; ///< HrdeE

uint32_t orderminvolume; ///< BN E

uint32_t totalTradedvolume; ///< RO RASEE

XTFOrderType orderType; ///< BRAN/FAK/ T 2K T

XTFOrderFlag orderFlag; ///< BEFRE

XTFChannelSelectionType channelSelectionType; ///< FEALERER

uint8_t channeliD; ///< FEALERDw S, OXFFRRLAUE

uint8_t realChanneliD; ///< EhREALERS S, M GIRE, OXFFRRLE
XTFOrderstatus orderstatus; ///< WEARTE

XTFDate insertDate; ///< WEHNEI, Frrskt: 20220915
XTFTime insertTime; ///< WESHNBE, FrFEkE: 10:20:30
XTFTime updateTime; ///< BT HRE, FRFERKR: 10:20:30
XTFTime cancelTime; ///< ERERRT R, FAFgRE: 10:20:30

bool isHistory; ///< FRBERRWIT EIE R E TP ES R, & IRAPI S H BT K E A,


af://n11781
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///< TEBFIRS BFKZ BRI ER, ZFB Ntrue. BFRKZE, ZTFBHN
false.
///< QIR K E R 0 RS 7 B R AL, AT AL B
///< PG CERMEAD
///< FiJEXTFInstrument{ffa4t. IR EIENINEGLNGFLE, BAELX RIGE ]

bool isSuspended;
XTF_CONST XTFInstrument *instrument;

HENZ

XTFOrderActionType actionType; [//< WX RIS L EEAESA Rl R, BeR. B, BURS , RiER, AN
WA FEREE %7 B

XTFUserRef userref; ///< RFEEXEEE, REFHEG)E, HEEAELE, (78RR RS M

mutable XTFUserData userData; ///< DRERZE A8 1 s o 5

int getTradeCount() const; ///< Zrifif oo v Az i am s

const XTFTrade* getTrade(int pos) const;///< %4 E 25| R 5t N i R AE B 41

XTFHedgeFlag getHedgeFlag() const;
double getoptionsexecMinProfit() const;
XTFOptionsExecResult getOptionsExecResult() const;
i
XTFTradeZEta(F

B pRAZEHRAISRE

class XTFTrade {

pubTic:
XTFTradeID tradeID; ///< 3E5 A gt
double tradePrice; ///< A
uint32_t tradevolume; ///< ARWEHRE R AE H
double margin; ///< GZTBEER
double commission; [/ /< ARUREHRE RS T 50 A 82 2
XTFTime tradeTime; ///< WEEAHE, FrFEkE: 10:20:30
XTFDirection direction; ///< FEFLIim, S EXTFDataType. h
xTFoffsetFlag offsetFlag; ///< TFFERRE, HIES%XTFDataType. h
bool isHistory; ///< FEHREERWIIT EiEF i E LR E R, & MAPTS H B BT K EH,
///< R4 28K Z AR B B Rk, B true. B TRKZE, ZFBN
false.
// /< WISHREK B AL 0 ERAS 75 B R AR FE, PR A% B
XTFOrderGroupID orderGroupiIb; ///< oS
XTF_CONST XTFOrder *order; ///< FiEXTForderfiigst
XTF_CONST XTFTrade *matchTrade; ///< FFREEEH, A 7S SR B EH RS
XTFUserRef userref; ///< WP HEEXEE, 5RBHREXT SZuserrefAl[H
mutable XTFUserData userbData; ///< DRER%E RS I s 0

bool isselfTraded() const { return matchTrade != nullptr; } ///< FlMEE8NERKAS

XTFMarginRatioZ5t3{%
89 © RESHRIGE

class XTFMarginRatio {

public:
ctorl il TongMarginRatioByMoney;  ///< HIRGHIL SN2 Sk R 4.
double TongMarginRatioByvolume;  ///< HiHEHCI 5102 il & 3%
double shortMarginRatioByMoney;  ///< f&B&HUFHI% K IRIES%.
dotblle shortMarginRatioByvolume;  ///< f&BEHCETHSTHI %K IRIES % .

mutable XTFUserData
const XTFInstrument®

userbData;
getInstrument() const;

///< PREEE P R R R
///< JiJEXTFInstrumentffifstt
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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

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

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

HEFRFOHE

b7 FARIE G B 800 CFe BB PRAIE 4+ 45 JBB ARAIE 42D

SEAHRIE & S (G WS ARAIE S, 72 BRARIE & 808 A R ARIE L)
T RRE LI RS G 5

HiBEIR A 20 B R A G S

TRER 25 A FH 1 50 o 3

PR RENIASE (8

A ORIES S8, A 4L& W20 ) 2 IR ORTIE G+ TR ORAIE 5 2 A
SEATRIE S S, T A Aa W4 S RIE e 2
HEBHERIRE

LRBE e F P A5 P RO B ot 52

REHAAEL

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
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class XTFInputQuoteDemand {

pubTic:
XTFLocalorderID TocalorderiD;
XTFChannelSelectionType channelSelectionType;
uint8_t channelID;
XTFUserref userref;

XTF_CONST XTFInstrument *instrument;

XTFReportFilterg5ta{ss
WERE : ERITIEEENSREE (BER )

class XTFReportFilter {

pubTic:
XTFProductFilter productFilter;
char instrumentFilter[320];
#l, fltn. au*,au23*
bool orderGroupIdEnabled;
false e r 2 4= nl i ;
3
FERRE
FERRBER
EMEIEEEIIT
HiEsRE iEss
XTFExchangelD char[12]
XTFProductID char[16]
XTFProductGrouplD char[16]
XTFInstrumentID char[32]
XTFComblnstrumentID char[36]
XTFAccountID char[20]
XTFDate char[9]
XTFTime char[9]
XTFExchangeOrderID int64_t
XTFSysOrderlD int32_t
XTFLocalOrderID int32_t
XTFLocalActionID int32_t
XTFTradelD int64_t
XTFUserRef int32_t

///< BHARBGS, TERHRER, M ETEX
///< TS5 i

///< JEfLg S

///< WP BEEHE, KEFIHEG)E, HEAME
///< BEANR

///< FUTURES || (&&) OPTIONS
///< WIERENXFER & WA R G

BI 7T

AbER, R B JRUER 45

S, BAREAMEHES S

///< FRREER AT A 5L IERR truedn (X o 2 [EHR,

RS BYS P

A FTIDEEERY
FRFpEEEE
FEFPE SRR
B2 DEHESRE
BEELIDEELRE
TS DEHEEAY

R EREsREY

REJTESEEY

RAFRPIRSEIESE
EaERkSHELE

iR mSEIERE (BPEX )
FibEERmSEHIEEE (BFREX)

PR S EUESEE

RFEENEIEEE , SRIXEES , BESRERE


af://n11845
af://n11849
af://n11850

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

eSS 88 5fE
XTF_ODT_Limit GFDIRE ( BRI ) 0
XTF_ODT_FAK FAKIRER (BRI ) 1
XTF_ODT_FOK FOKIRE (BRIN ) 2
XTF_ODT_Market HINIRE (BT ) 3
XTF_ODT_GIS GISHRER (BRI ) 4
XTF_ODT_SelfClose HIROE I ([RATRERY ) 21
XTF_ODT_NotSelfClose HARCRS i ((UTAER ) 22
XTF_ODT_SelfCloseOptions ARG H ( (SR ) 31
XTF_ODT _SelfCloseFutures JBL3g ( HARERERS RS BRI BfL , (X EEY ) 32

REIRZS ( 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.
IRSRIRER |, EERVKSEENN , EXZFRST. 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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ARIREAEIR |, FoEIAR RIEEIREER

RERITENEHB (XTFMarginPriceType )

A : uint8_t
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XTF_MPT_MaxPreSettlementOrLastPrice EHNTIMEEEN ZERRKE (IR LE RS )
XTF_MPT _PreSettlementPrice FEEEMITERIES ( HIESLENA )
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XTF_MPT_OpenPrice
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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,

Vass
* @brief — M) HLAIHIK DIREBUR
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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,
bidvolume,
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#HTiE NS4, $REUHGHIACE
std::string configPath = "../config/xtf_trader_api.config";
std::string instrumentId = "au2212";
runexample(configPath, instrumentld);
return 0;



	介绍
	Xele-Trade-Futures介绍
	TraderAPI简介
	TraderAPI发行平台
	TraderAPI修改历史

	TraderAPI运行机制
	TraderAPI接口命名
	工作线程
	API配置
	心跳机制
	重连机制
	工作流程
	初始化阶段
	功能调用阶段

	事件时序图

	TraderAPI基本操作说明
	登录
	报单
	撤单

	TraderAPI接口参考说明
	TraderAPI接口

	全局管理接口
	makeXTFApi方法
	getXTFVersion方法
	getXTFErrorMessage方法
	getXTFNanoTimestamp方法
	setXTFLogEnabled方法

	SPI类管理接口
	生命期管理接口
	onStart方法
	onStop方法
	onServerReboot方法

	会话管理接口
	onLogin方法
	onLogout 方法
	onChangePassword方法
	onReadyForTrading 方法
	onLoadFinished方法

	交易接口
	onOrder方法
	onCancelOrder方法
	onTrade方法
	onExecOrder方法
	onCancelExecOrder方法
	onPositionCombEvent方法
	onDemandQuote方法

	数据变化通知接口
	onAccount方法
	onExchange方法
	onInstrument方法

	外接行情接口
	onBookUpdate方法

	其他通用接口
	onEvent方法
	onError方法


	API类管理接口
	会话管理接口
	start方法
	stop方法
	login方法
	logout方法
	changePassword方法

	交易接口
	insertOrder方法
	cancelOrder方法
	insertExecOrder方法
	cancelExecOrder方法
	demandQuote方法

	外接行情接口
	subscribe方法
	unsubscribe方法
	updateBook方法

	查询管理接口
	getAccount方法
	getExchangeCount方法
	getExchange方法
	getInstrumentCount方法
	getInstrument方法
	getInstrumentByID方法
	getCombInstrumentCount方法
	getCombInstrument方法
	getCombInstrumentByID方法
	getProductCount方法
	getProduct方法
	getProductByID方法
	findOrders方法
	findTrades方法

	参数配置管理接口
	enableAutoCombinePosition方法
	setConfig方法
	getConfig方法
	setReportFilter方法
	getReportFilter方法
	setChannelPriorities方法
	getVersion方法

	辅助接口
	syncFunds方法
	buildWarmOrder方法


	结构体说明
	XTFUserData结构体
	XTFAccount结构体
	XTFExchange结构体
	XTFProductGroup结构体
	XTFProduct结构体
	XTFInstrument结构体
	XTFPrePosition结构体
	XTFTradeDetail结构体
	XTFPositionDetail结构体
	XTFPosition结构体
	XTFInputOrder结构体
	XTFExecOrder结构体
	XTFOrder结构体
	XTFTrade结构体
	XTFMarginRatio结构体
	XTFCommissionRatio结构体
	XTFOrderCommissionRatio结构体
	XTFMarketData结构体
	XTFCashInOut结构体
	XTFEvent结构体
	XTFOrderFilter结构体
	XTFTradeFilter结构体
	XTFCombInstrument结构体
	XTFCombPositionDetail结构体
	XTFCombPosition结构体
	XTFPositionCombEvent结构体
	XTFInputQuoteDemand结构体
	XTFReportFilter结构体

	字段类型
	字段类型总表
	枚举类型
	报单编号类型（XTFOrderIDType）
	品种类型（XTFProductClass）
	期权类型（XTFOptionsType）
	买卖方向（XTFDirection）
	持仓多空方向（XTFPositionDirection）
	投机套保标志（XTFHedgeFlag）
	出入金方向（XTFCashDirection）
	开平标志（XTFOffsetFlag）
	报单标志（XTFOrderFlag）
	报单类型（XTFOrderType）
	报单状态（XTFOrderStatus）
	席位选择（XTFChannelSelectionType）
	保证金计算价格类型（XTFMarginPriceType）
	合约状态（XTFInstrumentStatus）
	报单操作类型（XTFOrderActionType）
	事件通知编号（XTFEventID）
	组合类型（XTFCombType）
	组合方向类型（XTFCombDirection）
	组合投机套保标志（XTFCombHedgeFlag）
	组合动作类型（XTFCombAction）
	期权行权/对冲执行结果（XTFOptionsExecResult）
	回报品种过滤选项（XTFProductFilter）


	常用代码示例
	查询合约的申报费率

	TraderAPI开发示例

