i

Xele-Trade-Futures?}¢3

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

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

TraderAPI{E1}

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

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

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

BRI THIEZEE T Linux 64N HRFRFRINRE , BIEENSE soXXMHH.h33 .

TraderAP{ER AR
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2022/09/06
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2022/09/15

2022/09/19

2022/09/20

2022/09/21

2022/09/26

2022/09/29

2022/10/13

2022/11/22

2022/12/20

2023/01/18

2023/03/22

2023/06/01

2023/07/31

APIiRZ
V4.1.200

V4.1.394

V4.1.413

V4.1.425

V4.1.437

V4.1.441

V4.1.445

V4.1.454

V4.1.465

V4.1.486

V4.1.586

V4.1.629

V4.1.664

V4.1.749

V4.1.861

V4.1.931

APIEETEIREP
APIIEO., FEASHIR
EINEIDIREFEIIARRED | BRSPS SRS

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

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

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

EBIME&EREREOonServerReboot ;

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

EANEHREUELMEL&FEBUsy Loop/SFFF<EC &N ;

AR SiEiE| PN EIETNAE ;

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

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

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

FIBhRA TR ;

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

REEEREEO ;

g eIETRR SRR ;

R ERINREL, ;
XTFAccountEEMBINARENRIES. MEEREFES ;

RAERFMSY |, HBHEIRIBIEN ;

RIETCPEHRINENIZ LRSI | LSRR EREERRE ;

EESHESITESEAT—ERIIE ;

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

IR FRHAENEE ;

TN EO

HRERSIGI0 XTF_0s_Received REFRNBIIEENIZ ;
EEHH AL SEEA AN ;

EmamnEEn ;

EnEREEO ;
IEINRIREBFERFIED ;

AR SRREO ;

IR SIENNAF BE X FEuserRef ;

HEIET SR Z AT TR
IR EHEERE | R TAPIABRFEHEINAZ (TR ) 58 HRFETERE ;
AR ORIMERE | SZRFSolarflarefExablaze-RAIAMELLEE ;
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2023/08/29

2023/09/14

2023/10/17

2023/11/27

2023/12/15

2024/03/15

2024/04/15

2024/05/22

2024/06/19

2024/06/28

iR

APIiRZ

V4.1.990

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

.1019

.1053

.1068

.1072

1226

.1260

1314

.1350

.1360

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 ;

EINREADBREIIRE ;

EINEIEFEAIEZEEFixedThenAuto , FIFPWISRIEENRIBFEMNAGEL , NERBNEEN BoiERES)
RIRTEENL ;

makeXTFApi#EIEINEF BE X E SRR EH5REE ;

HEHNECEEIT COMBINATION_ENABLED F] COMBINATION_TYPES , FAFIRE O BAIESHIZEE! ;
NN BN HISTORICAL_FINISHED_ORDER_FILTER_ENABLED , FBF IR HiE AN A R =& TR EIRR
K

IEIHEERAMRIED

HENMREASRBIRIRIESE, STFFGISIES |
XTFAccount Z5HARHTIE getMarginType() 20 , IFRZEFE-IIEGIIRIESEIRLE ;

BEEITIGESRESITEA | 5 cre (®RIS—E;
FAiRZ5ETiA XTFInstrument.getorderCommissionRatio(int, int) EEINTFRaBFR ;

{RREIRM-EThRE ST B E M-SR BRI -ERTR

TIEERIERE ;

XTFInstrument SXIFHEEEEEED ;

HEINBCEI%ETN CHECK_VERSION_ENABLED , FATFEHISLSAFIEE S AORRA—EE . ERABREE ;

EHRNEGH— A TIEIRE
S EHIR BRI BT RIN6E |

XTFMarketData Z5MAFELAZE : MiibRkaveragePrice=2E] , #ENopenPrice=ER , VAEEsnapTime=ERIA/F ;

1. FHRAHIAPIELITEEIFIFREHT , JBEAFHIER , FDRTH

TraderAPLIE1TH1H

TraderAPIEOME

TraderAPHRMET 2388200 , S BIAIXTFSpifOXTFApi.

iER

int  XTFApi:XXX()

EIR; :

void XTFSpi:: onXXX ()

IZIELHIRBFIZOLXXX , onXXX3Edp

TieLets

TraderAPIEERMHAP IBFRIZOMAFREBRGS | RESPIENFROMAAZKERIES. APZEEMIIITEND :
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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
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TraderAPI3EO
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S EiEIEEO

GapiEEEO

SEEEEN

SEEEEN

SEEEEN

REEEEN

RHEN

RHEN

RHEN

IR IO

RO

HiETHEAEO
HiETHEAEO
HETHEAEO

HMEATIERRO

HMEfTIBEO

HMEfTIBEO

EREEEN

BEREEREN
HREEEN
EEERENO
HEiREEEN

EREEENO

SHRCEEERNO

SHEEERED

yrs3

APIRIE EEiERZEO

APIFS{EILBAIHEO

BREFRBNIEO

BHERERNEO

e R RIERE O

B{IsSAUETINRGTEE |, AT TR
KSRGS TR TRSMCMIRE

IREBER R T RS A E AN O

R R T RS EAE

PRAZEIRERIE

REE, BRI SR SHEEAIE

B, MEERO

KA AR EZURIEIEZED

RE R ERS R ET A EEZEN
BYUREZREIEZEO
ITEREZREEIZIEO

TETiEEO
BUHITITE

EHRLTE

EXREeMER  BEEO

BRRINEBMEFXTFAccount PR SEE

SRENHRIIKFER
RERZZFER
RENGLIER
ERIRBEER
BEHARER
RERESH

ERESH

EREO / MEHEO

XTFApi::
XTFSpi::

XTFApi::
XTFSpi::

XTFApi::
XTFSpi::

XTFApi::
XTFSpi::

XTFApi::
XTFSpi::

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

XTFApi::
XTFSpi::

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

XTFApi::
XTFApi::

XTFApi::

XTFApi::

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

XTFApi:

start
onStart

stop
onStop

login
onlLogin

logout
onLogout

changePassword
onChangePassword

onReadyForTrading
onlLoadFinished

insertOrder
insertOrders

:onOrder

cancelOrder
cancelOrders
onCancelOrder

onTrade

insertExecOrder
cancelExecOrder
onExecOrder
OnCancelExecOrder

demandQuote
onDemandQuote

onAccount
onExchange
onlnstrument
onBookUpdate

subscribe
unsubscribe

updateBook

syncFunds

:getAccount
:getExchangeCount

:getinstrumentCount

findOrders

findTrades

setConfig

:getConfig



L2t 5 Arss IBRED / MEEEO

SR EEEREO 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://n377
af://n378

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://n414
af://n428
af://n445

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://n458
af://n477
af://n478
af://n479

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://n495
af://n510

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://n530
af://n531
af://n545
af://n556
af://n567

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


af://n580
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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


af://n627

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);

EOsY

e errorCode : fIERISIEEIRG ;
e order : REBERRIISR , SWXTFOrderfEHaHL ;

ZEE
7

onTradeF it

&OhaEe
AR BRI ERT .

1. ZSEHETKERNIHER S T4 IRtisHistory /gtrue;

2. FKEUESTRERT REMETNRE ;

3. ANEREFOIEIAPINIR | FKEURMLFFIAHEE ;

4. WNRAPINSRERFE , IERMTAREE | MKESUE MG ;

BAX[EHR ( XTFTrade ) MSEIES , FAPISEHIRNAEGEIRE—EEIN (MNFRESREER | NXKRKEN) .
ERXTFTradeXIRECIREfS , EFRAHFER , BRMRRZEHRKEAIXTFOrder SIS MAT BB R L.
MRFENARRERRFITREAE | BWEXTFTradeIFEIENEIBFEENANGTFCE BT —SE,
IRABPAROIRERT. ERIEENAAIEME , BBALRILAEEZERXTFTradefst.

EOms

void onTrade(const XTFTrade *trade);

EOSH
o trade : BRAREIRXS , SWXTFTradeZSHK ;
BEE


af://n642
af://n669

onExecOrder/5i%

#EOhEE

T ES R BB EHR K T B S B AEAEE .
FTIRERSPIREBERR | IRBLUTILVMAE

e XTF_OS_PartTraded
e XTF_OS_AllTraded

EO R

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

EOSH

e errorCode : IREIEIFIEIRID
o order : REEEIRIIS , BRXTFOrderfEHIE ;

iZElE
7

onCancelExecOrderfix

®OEE
FTAESS R PR S A .
EaER AT E RN AT % B4 |, BERATHRSIZIT BorderStatus AXTF_OS_Canceled
iR
1. ZEHERVKEERIRHMRB A4 | RtisHistorygtrue;
2. PKEHESTIS T EAETORE

3. INREFOIZEIAPIITIS |, FKEUBMLTFIAHEX ;
4. WNRAPIISREGFIE , EEWEEE | MKSUBMIFbSHERE ;

EORE

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

EOSH

e errorCode : HEIRIERNRD ;
o order : REBEIRIIS , BUXTFOrderfEHE ;

BEE
7


af://n696
af://n718

onPositionCombEvent)5i%

#EOhaEe

FreRsEIRSMENED.

MREREEINEE  SFOWASHFIESH , KFFEESERSM B EOENAR.

EOms

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

EOS4

e errorCode : f&iRS , {E/IREE ;
e combEvent : HEEMNS , £MXTFPositionCombEventZEtafk ;

iZElE
7

onDemandQuotek it

#EOTheEE

W REREO,

EMEREIIEE LM ERST=EiZEE , BIER demandQuote() 534G |, IMNMERBIZEOENAEF.

EORE

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

EOSH

e errorCode : IENEREEIRAD ;
¢ inputQuoteDemand : IINRAXS , BFREIRNXENBERIMASE. ZNSREERNEZONIYMER |, MREEOZIMER |, JLASIERS
BIAS |, SEIAMIHE—EA IR, FE NS WXTFInputQuoteDemandZEtA1A,

iZElE
7

HET(EREO
onAccountfsix

#EOhee
KA REZURIEEZEO.

EORE

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


af://n746
af://n764
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EOSH

o event : MPZMLEE(SEEY | XTF_EVT_AccountCashinOut : P RS EEHAES TR
e action : MKFPZMYEIENE , XTF_CASH_In : A&, XTF_Cash_Out : H&
e account : MKPXIS , BIXTFACcountZEFa{A ;

ZElE
7

onExchangeXik

#EOhee
RZFAIERSREZ U EEZED.

EORE

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

EOSH

o event : MKPZ{VEEERY (FEKEEAIETT ) , XTF_EVT_ExchangeChannelConnected : RXZFFAZZiBIECIEEER |
XTF_EVT_ExchangeChannelDisconnected : G HimiE CHFHERN

e channellD : BEES

e exchange : AR FAIER |, IBEEXTFExchange RSB,

ZEE
7

oninstrumentfix

#&OEE
BERERIEEIZIEO.
EO R

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

EOSH

o event : MKFEEVEEHREY (FEIEEREIETS ) |, XTF_EVT_InstrumentStatusChanged : SR RETER]
e instrument : HAXIH , SWXTFInstrumentZ5HA0E ;

ZEE
7

IMEITIEIERO
onBookUpdate¥5i%

#®Ohee
iR AR EEIZIEA.

FRARIBRIF P subscribe(1 8BS TIE . £MWsubscribe()iEM.


af://n801
af://n818
af://n833
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EOms

void onBookUpdate(const XTFMarketData *marketData);

EOSH

e marketData : {TBEEXNS , &WXTFMarketDataZ5Ha{x ;

ZEE
7

HithEmAiEO

onEventix

#EOhee
ShEREO.

EORE

void onEvent(const XTFEvent &event);

EOSH
o event : BEIHVEEXTS , SIOXTFEventéEHaR ;

ZElE
I

onErrorf5ix
¥=OThEE

EREAEO.

EOms

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

EOSH

e errorCode : $&i2f5 , ERRXTFAPI_RetryMaxCount : TCPEIELM B SIAHAIREL,
o data : fHHIEEIRENE | FTEGEN Anullptr ;
o size : MIFEHEIREHRA/N . TTEUENIZ0 ;

ZEE
7

APIZSETEEO
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af://n850
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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://n912
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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://n970
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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,
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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,

IEENBENEERGE

#&Ohae

IEERIE MEEA.

£ xTFspi::oncancelorder ) ZOFENIEERAIERIAT.
BEERT

1. ZEORARSIEAREN , FESEEARARE— MAPILARISRIMRERED ; IRBTECASERSEN | (£H
setConfig("ORDER_MT_ENABLED", "true")i#{TECERIT ;

#ZORE

int cancelorder(const XTFInputAction &action, const XTFExchange *exchange);
int cancelorders(const XTFInputAction actions[], size_t actionCount, const XTFExchange *exchange);

EOSH

e action : HERNER ;

* actions : HERNEREA ;

e actionCount : HIEERNEEEHEK/N , FEEHRIT161 , BUISIREIERRXTFAPI_OrderCountExceeded$&ig ;

e exchange : ITEFIBNIR SIS , ®REABRERERNZZMNTE  MRELSRZNTER | SEPBMEEMBRZF.
MRRE—NRZF , JLUEAnuUlIptr , BARHBIRZANIS ;

iRElE
EOVARRINREI0 , BNHRESERT | EAKRIH AR RERE ISR,
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FiEzfl

XTFExchange *exchange = api->getExchange(1); // #b&iil 58w 5 ATJ@ 58 5 Fist 4, X Bk HEEE A28 5 frs
XTFInputAction action{};
action.actionType = XTF_OA_Cancel;
action.channelselectionType = XTF_CS_Fixed;
action.channelID = exchange->getChannel(2); // &5 AT R, ol {EHEE =22 S AL
action.orderIDType = XTF_OIDT_System; // {3k 5340w
action.orderID = 100; // Hi&iikS
action.localActionID = ++lastLocalActionID; // /W ASH S % 5
int ret = api->cancelorder(action, exchange); // kik¥us®IiE & ibirign
if (ret !'=0) {
printf("cancel order failed, ret=%d.\n", ret);
} else {
printf("cancel order request ok.\n");

IMETIEEO

subscribeFix

O

AR

ITETERINE | BB SR TIEEUES . RENE onBookUpdate() £,
WiBA :

1. AP BB ERFEITIBEAIRE | (BRIEMH TIMMFIBEEIHEOupdateBook() , BT IHEOEEAPINEPEENSRFITIESIE |
2. NREHITREL1TIE . HupdateBook()SHHITIEEAT , ~&EFonBookUpdate()#0 ;
3 WRITH T &A1T1E . HupdateBook()SEIELITIERAT , &ElEonBookUpdate()#E ;

EORE

int subscribe(const XTFInstrument *instrument);

EOSH

e instrument : FATIEANEANS , SUXTFInstrumentZ5Fa4E ;

iZEE
EOERMIEEY | ERRIIRTMTIET L.

unsubscribe5ix

EOEE
BGEITIRITE . Ssubscribe(#MOIN8EER .

EOms

int subscribe(const XTFInstrument *instrument);
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EOSH

e instrument : FEGEITIRANELIXS , S0XTFInstrumentZ5H414A ;

iZElE
EOERAMINERY , WRARIIFRTMTIET BT,

updateBookZix

#&OhEe

BEIRENTE.
BRI TEEE.
BEITERE | APIRBRMELITEEE

1. RESYCNtEReRS
2. AR AFARsubscribe(#EOT 4 TIBEUE , 218IL XTFSpitonBookUpdate() @A ;

EOms

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

double lastPrice, ///< EHh
double bidPrice, ///< FNre AERELFEANM -
int  bidvolume, ///< FNT. NERELFEAM .
double askPrice, ///< L. NERRLSZHM.
int  askvolume ///< L., ARAERTLLZENM.
)3
EO24

e instrument : HARIFR , SIXTEInstrument4EHIHE ;
e lastPrice : BREN

* bidPrice : EAfft, ABRETIAMN

e bidVolume : EANE., AERETLIAM

e askPrice : SEHfY. AENFFLEZHN

e askVolume : EHE, AFAFRFEZHMN

iREE
EOERAMINERY , ERAKRIIRTMTIEEHAI.

BEiIEEEO
getAccount5ik

#EOhee
REERIREKFER.

EORR

const XTFAccount* getAccount();

EOSH
7
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iREE
REE SR ISISH.

getExchangeCountZix
#EOhee

R ZATHERER.

EORE

int getExchangeCount();

EOSH
7

ZEE
RERZZFTAIEE | RHFRTEIRD.

getExchangeZix
¥=OThEE
REUEEMNENRZFEE.

EOms

const XTFExchange* getExchange(int pos);

EOSH
* pos : RBTISAIUE TR . NOFFHIAITE | &RK(ES getExchangeCount() - 1 ;

IREE
REHEEMENRZAIXIS , SIXTFExchangeZ5HALE,

getinstrumentCountFix

#&OhaEe
RENGHIHERER.
EORs

int getInstrumentCount();


af://n1282
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REE
o ATFETFO0: FREHNEE ;
o /INFO : RAEEAREAHEIRG ;

getinstrumentkix

#EOhee
REGONEERSIER.

EOms

const XTFInstrument* getInstrument(int pos);

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

REE
o SNISRIEE , SUXTFInstrument{EHAHK ;
o WRBHEE  FEFTIREER , REISEH ;

getinstrumentByID% 5%
&OhEE

REGORSFHREERGER.

#ZORE

const XTFInstrument* getInstrumentByID(const char *instrumentID);

EOSH

e instrumentlD : GXREFRFE , FIE0 : sc2305. cu2301%;

IZEE
o AAXISIgE , ZMXTFInstrumentZEtad ;
o WIREGUAFE  HEEAREER  REITISE ;

getComblinstrumentCount’i%

®OEE
REESRLHERER.

EOms

int getCombInstrumentCount();
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ZEE
o RTFTO: FEGELIHE ;
o /I\FO0 : REEHREERD ;

getCombinstrument)5ix

#EOhee
RIEUEERESENES.

EORE

const XTFCombInstrument* getCombInstrument(int pos);

EOSH

e pos : (B THHME , BUEEHE : [0, getComblnstrumentCount() - 1] ;

REE
o HAEBYISIEE , BIXTFCombinstrumentZSHair ;
o NRSHFE , ETAREER , REITIEH ;

getCombinstrumentByIDFi%

#&OEe
RIEESSORSFHEENESSNER.

#ORE

const XTFCombInstrument* getCombInstrumentByID(const char *combInstrumentID);

EOSH

e comblnstrumentID : BEEARSFERE , HI90 : sc2305,-sc2305 . -cu2301,cu2302 & ;

IREE
o HEBLISIEET , BIXTFCombinstrumentZSHair ;
o WRENAREFE  SETBEERR  REITEE ;
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getProductCountZix
#EOhee

RERATEERER.
EORR

int getProductCount();

EEE
o KFETFO0: BREMEE ;
o NFO : REEIRERIEIR ;

getProduct)six
EOEE

REUEERRMMER.
EOms

const XTFProduct* getProduct(int pos);

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

iREE

o MFXISRIEET , SXTEProductsEafn ;
o MRSHBE , BEEIKEER  IREIZIEH ;

getProductByIDJ5i%

#EOhee
R RS FHREIRMER.

EORE

const XTFProduct* getProductByID(const char *productID);

EOSH

e productlD : GXYRSFRIE , Bl : sc. cuE;
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iREE

o EFNRISRIgET , £WXTFProductZEHK ;
o NMERMAFEE , SREEAKEEIR  REIZSIEEH

findOrdersy %

#EOhee
RE eI EREEIREER.

EOms

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

EOSH

o filter : IREAEIREASF ;
e count : JMBENREEKESS , RATAZHENIRE ;
e orders : SMEBMENAIEUE | BT EHEEIRS

BEE
REISCREIRRIRELE.

R BRI MR EHATIEENE Ecount , NIENEIEAIcount™MREE , FiR[Ecount ;
WNREARILIMREEEVNTIEERIE Ecount , NIFRFERINEE D FENNEE | IREISLFRAVEE ;

findTradesfix

#EOhee
B e R EIRRER.

EORE

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

EOSH

o filter : PRACREEHERFR S ;
e count : JMEBENRIEEKESE , EAEIZEERIRIIIEE ;
e trades : HMEBENRIEUE . BT FHEEIRALER ;

REE

RELFREIRZIRAHE.

WNRERRILPRAAEA T IR ERE Ecount , NIENEIEAIcount MBS , FHiREcount ;
WREARISLIRAALEUNT e ERIE B count , NIRFERINEE D TENNEE | IREISCFRAUEE ;

SHREEEEN
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enableAutoCombinePositionJ5ix

#EOhee

BiEefIEmEEINEE,

BUFEAPISLHIfS. FEEDAPIRT , JEHA enableAutoCombinePosition(true) # IR EEFAGMNBMAGIIE. BREESZE , APBRSKIXENAGIMR
FER. EESREBERFNEREC | KBRESHNEHTENES.

NEESEZ AR ERMAERINEE  BHZEREFSEN. TKWANFEHCMNENESIEE.

B EEEHE :

1. TEREEAENASIIE LI RZANHLEN , EEHSEHREESHNNCNEERAS
2. HARZRFHACLL , MRAFERNERT SMAHES | BIARRKEASHNHECM ( 2R ) IARHHEA  EeEHEESMUE

VESEIE=l
3. IRARBSRER , BRE-XNSEERACMHAINES | B4 L—RERE , CEENENABEN , RREIRPIIHACH , BETE
BaEs.
EOms

void enableAutoCombinePosition(bool enabled);

EOSH
e enabled : EREHEBEMBARINEE | true-BH false- 4B ;

ZEE
7

setConfighix

&OEe

RERBESHY , NABHREZRIRESH , BIZERENSHIASEN.
BLESHETRIE

"ACCOUNT_ID": % 4&K/'ID

"ACCOUNT_PWD": % &xJIK /" 4515

"APP_ID": M JHFEFID

"AUTH_CODE": P IFFZALIY

"TRADE_SERVER_IP": %2 5 JIR% Hihl:

"TRADE_SERVER_PORT": % 5 It 453 11

"QUERY_SERVER_IP": #rififfz45Huht

"QUERY_SERVER_PORT": i fl¢ 43 11

"HEARTBEAT_INTERVAL": ‘L:Bklajfgmtfa), #fr. =

"HEARTBEAT_TIMEOUT": .MEG#EI I [H], Hf7. =

"TCP_RECONNECT_ENABLED": TCPWiJT & & 75 HiE

"TCP_RETRY_INTERVAL": TCPHEEH/NAIFGHSA], Hfi. Zfb

"TCP_RETRY_INTERVAL_MAX": TCPIEJ%f KAIFGN [A], fAfr. =Zfb

"TCP_RETRY_COUNT": TCPH % /X ¥L

"TCP_WORKER_CORE_ID": %#giit & £k FE 401

"TCP_WORKER_BUSY_LOOP_ENABLED": it & £ f2 2 75 5 i BusyLoop# :0iz 17

"TRADE_WORKER_CORE_ID": i HiibFlLE 240 4%

"TASK_WORKER_CORE_ID": i JHAT 454 R0

"POSITION_CALC_ENABLED": & 75it& 1

"MONEY_CALC_ENABLED": EilH ¥4, WREHARESITH, SBABHCMITHE

"HISTORY_ONLY_CALC_ENABLED": 2 E{UHHE I LK B S e, WHREMH, BaPmKeE, BAHTHEEEMaN

"WARM_INTERVAL": Tt E][aIfG, HUEYERE: [10,50], ffi. =#

"ORDER_MT_ENABLED": &5 )i H £ LI IREThAE, BRINA )G H 2 LI R L Th RE

"TRADE_LOG_ENABLED": R/ XS4l HERE. truenH, falseRpmAEH, RIHAEH.
B G EXtf-api-logH & H 3 FAExtf-trade-xxx. TogH &, 185 T E RT3 5 4080, T TR,
Ja R ZIRe a5 AT A . AP, ANEUUS .
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"RELEASE_FINISHED_ORDER_ENABLED": J&7 /il se &5l te A2 R U5 H B ThRE . true®ond A, falseRam A, BRIUCAAEH.
o R RE W AR . W SRR R AR K, BRSS9 R4y, ARA R LS b Thee . HARZET, @UCRZEEH.
Ja R T BT AR B SR RURIRCS (TERse) , KA N2 R IR B E BhEIL.
W R FHILIhRE, WA FARE SRR, P 7 AR S IR A R B AR OIRAS AR M, RAIBIXTFOrde rst #4542 5 H 54,
R RS R OB ARG 30 A A A R B, WAF PR SR AR . NS R, XS s 4R £ & A 300
HACRS KR LT E RN, FEER.
"HISTORICAL_FINISHED_ORDER_FILTER_ENABLED": J&75/)d FI /A Se 52 50T sty shfe (Ui il & SRt oh
1. @ AEEANEEE (CERSD) IEERAIK, AEHEIES % b
2. WAL CIRE VRS PIREAT A AR R FLUIC RS M IR K, AR LS 5 s
3. ATAER: AN A RIATA R, HEERAIRUE CERES) MRIRK, NEHERS R b
W BRI EE, B s T LA 7 S TR R K B A
1. Wi REZOBU. EERAFIH . R A0 s R 3 A2 IR 1 TR K 5
2. firE R RN B RS R OB, IETERASIR . S AS . A s RN 43 B AZ FHR A (0 [l FR AT 7K B FLAH < AR AN B 300K 5
3. HAATE BRI 84 A 5 [EIAR K 5
BN REAN T B SR JE B BRI K, 85 S BT R IR K, AR [B1 45 7% /7 i«
"RUN_MODE": BT Z%, 0-FREWMER, 1-LRMFERER.
W AT T LA AT [m R R R R R B, (B4 APTHE [ R A B kb BB AR B, T SR T .
o P AR e Al S R AT AL BRI (SIS R, AT DA AR, RN (Y Th RS AR AL A A
« FHPIREE, WEAERARE R AR, R R T B R XTFOrderst %5, AN S ARER, XTFOrde rt 5 a8 45 o J5 25 244

v ATREARTERLT I, B AT, GLF R AR RSB RIS EHREL T R R A IR EL T 5
< JEAAPTHRUAEE D0, Raglidds (REFKSEAMPS) +38 5 FRMM . A S, FF2H P BARRA Gefe,;
< APTAHIASRAFATAA 9 [ 45 A A R, R eV (L3R SR R A2 RO BT A 0 e, 75 B E CORAE T A ROR SR AN Bs B i 5
6. FRAEUEM HAIE SRR, M)A BB MAPTE WS, e, Bé. WK R EHRE S B IE A
"XNIC_ENABLED": /&5 )8 IR WK Tkt
W A E BT, A5 AAPLE B4 B 204G 2 12 75 A AT R AREE W, n S DA ARG S 38 X S bRl AT 4R e
WA R M B, A5 AAPT)E B A A M2 B 7T F I IRRE IR N R, BRI GE RSV IR 8 18 AT 4R
Rz e, @ilftifonload-7. 1. xlfiAmexanic2.7 . xXRA K K] o
BINANEH-
"XNIC_NAME": $&7E 3 FH AR LEIR R 44 F5
W R ET, WEAEENMNE k2, WEZNER TR E.
AW FERAR B, HAPT E SRIA] F M
@since 4.1.1350
"XNIC_TYPE": fi & /8 F AR AER W4 24
W e MR B I, S R e e AR IR B s Rz, W E BE R IR A R SRS o
M [sfc, exanicl, BUUHEHEARCE, HAPIE S IIH] RS,
@since 4.1.1350
"ORDER_GROUP_ID": P& 4Rk, HAH HE L. BUETEHE: [0, 128], ERiILAO.
"COMBINATION_ENABLED": /&7 /i H-GAL HZh4l & Thfk.
trueX G, falseRasAEH, BIAANEH.
@since 4.1.1225
"COMBINATION_TYPES": #85& HAIAH G MHRMHIE, BINRRANAEE AR,
A M A T S 3 % XTFDataTypes . h 30 I XTFCombType ks & X .
HERUHRGAN R, LES', " rEl,
Bln: EEXF RN HART, AT LARE IR W R G E A Bh A A 12
- HBH AT, IR COMBINATION_TYPES=0,1
- HZVEEGMTN B, BHERIE S FEF]: COMBINATION_TYPES=0,2,3
W WRERTEES A4 475 COMBINATION_ENABLED %Xt &1t
@since 4.1.1225
"CHECK_VERSION_ENABLED": /&5 Ji H Sk SCAHH g 1Y AR AR — S5 AS «
IR E FHUEEC B I, A8AAPLIE 23 B SR 24 w4 0 Sk SOOI AR RO BERR AR 2 75— 8o AR — BN R B I, F 3R BT AH B2 FR A 1R 1Y o
W RAE LA B I, A APL R 21 B AN 2 K I Sk ST AR R R A R 75— 3K
BINNEH. WFHEER, WliXEIETN CHECK_VERSION_ENABLED=false.
@since 4.1.1350

Ul B W N R

"MD_ENABLED"
FEE AT A S I TCPATIE IR %
true RopEHATIERS, false BARANEH-
M FATIE RSB, APTE SKATh A SRR el J5, 2 A REITIEIRS E#%.
BRI, FRREOE & e R HEE AT I AR . BRAEDUR, A2 B A AT 16 2l -
MM T subscribe #EMTFRI))E, APIZifid onBookUpdated 3% It K47 1% 4 »
MFERRM, APISCFHIRGE BB HE M, HLESBRME.
W P OEAT I HACI A BT EAE, WU EAPTH &, DB T 4SR5 [ .
BN B AT -
@since 4.1.1360

"MD_SERVER_IP"
FEEAE B I TCPATIE IR 55 TPtk
{224 MD_ENABLED=true I}, Mo& 4%,
@since 4.1.1360

v RS S IR ER AL, AN I ALY, BRI PR T B X TFTradext R, S@A1H T ARRE, XTFTradex) B[R 45 5 K2



"MD_SERVER_PORT"
FREAR G ITCPAT I IR 550 1
{34 MD_ENABLED=true ff, A& 4%
@since 4.1.1360

FRFEAILIREE IS LMEEFERIMII R getConfig) FOMTIRE. RBREAMERAFBEEXHISE , (IEIGRFHE.

EOms

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

EOSH

e name : SHEFR
e value : 28E

ZEE
ORTESHECERT , IFOEFRTEM.

getConfighix
#OhaEE
BAERESH,

#ZORE

const char* getConfig(const char *name);

EOSH

e name : SEEFR , & setconfig( ;

iREE
RERESEHEFTER.
BRENFFFERAIGRFRENSR  ERERRTFITHRE  BMEEAE.

setReportFilterf5i%

#EOhee
RERIRIENN (BR#) .
EfRIS RN R =R - 1) REFMPEEITIE | 2 ) RENRSEMIE ; 3) RIRPERSITIE

EFPEENSIEERIXX S  BRERFOHAA LR, IREUTIERE , BREF | BRENRSHTENER | TRt LACHRSLISHINGLY , 1IN
RASRENTIE , ATLARXPAREA.

BYRSITIENN , Bl s (SF RN | SPIRAANERESSEL FII0 : au*,au23*,
FTRIELNIIERMNIFRIATANT
a*2310 // WEECATEPIE, ASCHE

*u2310 // WEECATERTE, ASCHF
a*23*2 // ZERCK, HERAFAREHKENR, RH
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BRNGLTEANRAT BRSNS RFNII R

au23** // HR HSWHEER au23*

RIRBARSITIE | RFESA orderGroupIdenabled FERRIA],

o trueRNMUUEIRRESERIEH ;
o falseRREILERER ;

ZIRFM

o [EHRIIEMNLRE ogin(EOAWIBRZ A TIRE
* WRAPIEBRER , BBAIEMsetReportFilteriRBERTIR , FREX ; EREREEN

#ZORE

int setReportFilter(const XTFReportFilter &filter);

EOSH

o filter : [ERILEIIN , SIXTFReportFilterfSair ;

iRElE
OFRTNRERL] | AFORTARIB RIS RIAFERAT.

getReportFilterf5ik

#&OhaEe
ERERRERISIEAN (BRE ) .
REEIRIEANG  TABTHEOSTHEAESRIRRITSIEMAN. RESEIRERRIRN , TeeaBial LRRRE.

LIREAM -

o WIERIRERIENER  AREN
o DNERUHR , SENBRRETEMRN ;

EORE

int getReportFilter(XTFReportFilter &filter);

EOSH

o filter : EHRITEFN , SIOXTFReportFilterfSHafk ;

ZElE
OFRTEIARY , IFORTARERRMS RMAEIRED.
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setChannelPriorities}5i%

#EOhee
REBRERMMTR.
£95RIGRR

* RAEFERENIRGABEIEERUMNTR ;
o BRIREMSARE B MENER  BEZIRE | BUREREHMRERRNES. BRINREE , SE0aiEiRE ;
o ZEOARSEA

EORE

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

EOSH

o exchange : FIRENRZFINGR. NRIESERRZFT , ZSHALUEANNUIRTREGANIRZ BTN ;
e priorities : EREREAE | BT NEMOIEINEE ;
e prioritiesCount : FERMAFCREERKE , BRI ZFEUEHTIVER.
1) MREBKEATLIRRIFEREY , WREBIERIE A EXS AR ;
2) WNREEKE/NTF LIRS, WEEEARNERILI R0 ;
3) prioritiesCountigRK{EN16 ;
o strategy : 1RRMAUSCRIERDE  22MIERRIERRS. BKIAAT;

ZEE
OFRNRERY , IFORTAIRIRERMT RIAIFEIRATD.

getVersion/gixk
¥=OThEE
SRENAPIIRAFFTER,

EORE

const char *getversion();

EOSH
7

ZEE
WA RFE

HhEnEO
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syncFundskix

EOEE
MNMEOFRARSHARESEIRE.
VAFRZIER :

o FEOAFHKAER , LREEERERRE , FREHTTRER
o EREOSBEERELE  BEIVEREEGERIRME ;

SEREEEIN -

o IRBEINEMTEEAN  BRIEOTLUBSESNFEIHENREER |
o WRBINBIERITIE | EIER updateBook() 95T , TEAMITERS ;
o BANIMNMTIEMERRESRLED  RMSRAEER  URHlBSHER |

EOms

int syncFunds(int msTimeout = 45);

EOSH
e msTimeout : iBASETIE] , BB : 20 ; BRANASZRERT , <=0 RAFCIFHERT ;

iREE

o 0: FXRESESHY , ATLAAAXTFACcoUNtIIRBEE RFHIARSEUE ;
e ETIMEDOUT : RGBT ;
o <0: FRTAMREER , TLBRRRASHFEERINMERER

buildWarmOrder)i%

#EOheE
EANGHSE, SlE— M TRE , EARPRHNERXZH,
BRALIZITRERIREANER | MRFEETSNER  FNESHISHEIT. 547U getinstrumentByI DO EIAZAS.

9TRIR

o REEHEITRRBESMIREIAEIS0 , BIAIXAERA : 20ms~50ms ;
o TRMRBAIESHR PN ERR—MAERE ;

EOms

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

EOSH

e buf : FAFREATIIRRE TX ;
e size : FAFRMHATIMRRERIX AN , FNF64FT, MRATF64FT | BFAELEAFET B ;
e instrument : 485, BUARZ ;

ZEE
0-Z7AkL , JFOFRTRIRIATSEIRED.
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ez ALl
XTFUserDataZ5i3(d
WREA  EREENMEIENSE

class XTFUserData {

public:

void
double
doubTe
int
int

XTFUserData() {
nullptr;

userprPtr

“userpPtr;

userboublel;
userbouble2;
useriIntl;
useriInt2;

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

XTFAccountZ53(
WA BR/IKFESEENSGE

class XTFAccount {

pubTic:

B2 5

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

doubTe

double
double
doubTe

XTFLocalorderID TastLocalorderiD;
XTFLocalActionID TastLocalActionID;

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

frozenCommission;
orderCommission;

baTlance;

available;

availableRratio;
positionProfit;
closeProfit;

mutable XTFUserData userData;

int

int

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

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

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

/1/<
/1/<

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

const XTFPrePosition* getPrePosition(int pos) const;
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int getPositionCount() const; ///< BERTAGMEE, HTREDEAMAFECEE, F—E&4102kMa2mrAa
EES O

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

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

int getCashInoutCount() const; ///< BEWATA BN SIS, HTFEnERTE HAESsIR

const XTFCashInout* getCashInout(int pos) const;///< i &2 5| diflth Naxt 5, MOTFUhit5

int getCombPositionCount() const;  ///< T4 & R GMEcE

const XTFCombPosition* getCombPosition(int pos) const; ///< {ufi &2 5| fifi4l & F x5

bool isSupportCancelorderByLocalID() const; ///< T SLRFA RIS
///< WRARRE, A2 A G0 S, KR AN SRR L T R (5 LR D
///< WRSZFEARM LSRR, WA S FIRER, Ak ERERYE
getMaxAllowedLocalorderID() #iizke
XTFLocalorderID getMaxAllowedLocalorderID() const; ///< A5 By o vr i KACHL LS, OFR R A SCRFACHb o i o
XTFMarginType getMarginType() const; ///< BEWIE G PIRIE ST H 2R
5

XTFExchangeZEta{$

BE : RBAEEIIRE

class XTFExchange {

pubTic:
XTFExchangeID exchangelD; ///< ZESRgRRG, FF7E . . CFFEX, SHFE, INE, DCE, GFEX, CZCEZ%%
uint8_t clientIndex; ///< B UEREFEMEHZE B, ARSI B AEA .
uint32_t clientToken; ///< B UEREFEME N ZFB, ARG R AEA R .
XTFDate tradingbay; ///< ZHH, B TRE, i 20220915
bool haschannel1p; ///< RBICFEFOLG T IPHBE W, truedR R CRFIPHLILTE )
mutable XTFUserData userData; ///< URERYE T AL 0 B o 5
int getChannelCount() const; ///< BERFTA A5 HE
uint8_t getChannel(int pos) const; ///< T BRI EHREL S

///< HiBZEG posEHEUETEH: [0, getChannelCount() - 1]

///< G FAE P APTHR SR B B A FH A5 98 ) A 4w S B T

///< TR EE ORI T A A 45 R A SR E+LOTE AR LS S .
const char¥* getChannelIP(int pos) const; ///< G EREI TS TP

///< tn#haschanneliPifalse, iZ[Elnullptr:

///< MR B 1) TP hE - 4 5 Fa 4

const char¥* getChannelIPByID(uint8_t id) const; ///< {&liEfigs s aifiTribilt, ix{E[RlgetChannelIP()
int getProductGroupCount() const;  ///< Erifyfifpdl%E
const XTFProductGroup* getProductGroup(int pos) const; ///< {7 E 25| f4L i a4
i
XTFProductGroupZ&tass

BB RAPEEERXISE

class XTFProductGroup {

pubTic:
XTFProductGroupID  productGroupID; ///< FFpPAARED
mutable XTFUserData userData; ///< URERYE T AL (0 i o 5
int getProductCount() const; ///< BRSNS
const XTFProduct®*  getProduct(int pos) const; ///< FAi B R G AW R
const XTFExchange* getExchange() const; ///< AR TR 2 5 Bt G
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XTFProductZia{d

A FrRERERIRE

class XTFProduct {

public:

XTFProductID productID; ///< RS
XTFProductclass productcClass; ///< EhFpEE

int multiple; ///< BLEETE
double priceTick; ///< /AN E AL

int maxMarketordervolume; ///< TR R
int minMarketordervolume; ///< TR BN R
int maxLimitordervolume; ///< BRAR I i R B B
int minLimitordervolume; ///< BRANAR B F B /N B

///< BREE R AR REEE N R
///< B AENEAEE
///< BAERIIBERAGLHXER
///< BT ) A 5

mutable XTFUserData userbData;

int getInstrumentCount() const;
const XTFInstrument* getInstrument(int pos) const;
const XTFProductGroup* getProductGroup() const;

XTFInstrumentZSiaid

WA - BEIRISRE

class XTFInstrument {

pubTic:
XTFInstrumentID instrumentID; ///< ELRIY
uint32_t instrumentIndex; ///< BEHFS
int deliveryYear; ///< ZEEVFEN
int deliverymonth; ///< ZEIA G
int maxMarketordervolume; ///< TR ORIk AR
int minMarketordervolume; ///< TR /N R
int maxLimitordervolume; ///< BRANHR A B R o
int minLimitordervolume; ///< BRANHR I fe /MR
double priceTick; ///< /NI AL
int multiple; ///< ELBETE
XTFOptionsType optionsType; ///< JREER
XTFDate expireDate; ///< EHEMH, Frrdkt: 20220915
bool singleSideMargin; ///< R FEARE 4
XTFInstrumentStatus status; ///< HHrREs
int tradingSegmentsN; ///< ZHW s CORRFA RS AR A A 7 BO
XTFInstrumentStatusEnterReason enterrReason; ///< BENAARE R KR B Al # A8 R A e 7 BD
XTFTime enterTime; ///< BENAARAS T [A]
XTFDate enterDate; // /< BENARZS HIH CRE BT 1B 2 AR A8 == B
mutable XTFUserData userData; ///< PrRERZE A FH B X
const XTFExchange* geteExchange() const; ///< BEHRELFTEPIXTFEXChangetg4l
const XTFProduct® getProduct() const; ///< BERELFTENXTFProductifst

const XTFMarginRatio*

const XTFPrePosition*

getMarginRatio(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< {#iF4%
const XTFCommissionRatio* getCommissionRatio(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< F4:#%
getPrePosition(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< JisEHrs, SkEEHAIE

¥, ZHHNA2EN
const XTFPosition* getLongPosition() const; ///< BWELINETZ LR, A5 T RO H
const XTFPosition* getShortPosition() const; ///< BEWELUTERFFS, O8O
const XTFMarketData* getMarketbData() const; ///< BEHELHTEXTFMarketbatafi 4l

const XTFInstrument®
int
int

getunderlyingInstrument() const;///<
getorderCommissionRatioAmountLevelCount() const; ///< &rififsE & k%
getordercCommissionRatioOTRLevelCount() const; ///< TTifJOTRIUES( 5L

WA HIE L), FRooxt B LAl & 29 4R B

const XTFOrderCommissionRatio* getOrderCommissionRatio(int amountLevelPos, int otrLevelPos) const; ///< #rififiiE s
RN, OTRESALNF (1) F R 2 R

doubTe getordercommission() const; ///< BEWHZELR BTk

int getMessageAmount(uint32_t &total, uint32_t &traded) const; ///< &iflaiscif goil(iofs Bar, izl
ENORIRE W RS, HAhR R R

double getNextordercommissionRate() const;///< IR¥EHLIMATSEE Giil R EFIOTR, i) N —2E R 5 575 Z 1 ik

PR WA R e AR R, IR [BIDBL_MAX
I
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XTFPrePositionZ5{a{4
WEA | EFIEFCNSRE

class XTFPrePosition {

pubTic:
int preLongPosition;
int presShortPosition;
double preSettlementPrice;

mutable XTFUserData userData;
const XTFInstrument* getInstrument() const;
i
XTFTradeDetail&t3{F

WEBE : RPN

class XTFTradeDetail {

pubTic:
XTF_CONST XTFTrade *trade; ///< ARG
int volume; ///< BAE
i
XTFPositionDetailZ513(#
WEA : E NIRRT
class XTFPositionDetail {
pubTic:
XTF_CONST XTFTrade *openTrade; ///< TFORAZER, 4% Tnullptriy, RRIES, FEO R4 IER O W 405 % 1k
i
XTFTradeID openTradeID; ///< A gmG
double openPrice; ///< TP, 5RAEER P MR ATE . 0 SRR T A MR R HESE S
int openvolume; ///< FCHATCHE
int remainingvolume; ///< FEE PR A RS
int getCloseTradeCount() const; ///< P RA R A
const XTFTradeDetail& getCloseTradeDetail(int pos) const; ///< “Filzz[nldR 4
bool isHistory() const { return openTrade == nullptr; } ///< JIW &G ARG
int getCombPositionDetailCount() const; ///< FREBACEINA G BB 5 R
const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< FizWi4i
int getCombinedvolume() const; ///< FRE UMb S 5 A SR
I
XTFPositionZ53(4

A BFEFORIRE

class XTFPosition {

pubTic:
XTFPositionDirection direction;
int position;
int todayPosition;
int combinedPosition;
int openFrozen;
int closeFrozen;
double margin;

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

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

FEZ SkFF i
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double paidMargin; ///< SAMRIES, FORSEBRSAT I S R RIE S . AETHS R R s A G, SR
U AT RE S /N T o FARAIE

double frozenMargin; ///< HERIESE
double frozenCommission; ///< HEFLH
double totalopenpPrice; ///< BITEEM: EAMERAELSTEN, SR mitH
double positionProfit; ///< FeRT AEARKRCINNFCRT GRIEIM IR EhAE)
double closeProfit; ///< FEET REAFESHOFEMITREMART GSHE)D
mutable XTFUserData userData; [/ /< URERSE A% B B 0
double getopenPrice() const; ///< FEHm
int getAvailablePosition() const; ///< FRWATHGMN (Feihs - FekEgE=E)
int getyesterdayPosition() const; ///< FRIEIAMITEFE (JGLEECRE - S TFEfFaE)
int getPositionDetailcount() const; ///< #riflair4nss
const XTFPositionDetail& getPositionDetail(int pos) const; ///< A4, ARG IF O sz AP Rl 2z i 4H
const XTFInstrument* getInstrument() const; ///< HiJEXTFInstrumentiifg4t
i
XTFIinputOrderZ5fa{f

AR« IREERXIGRE

class XTFInputorder {
pubTic:
XTFLocalorderID lTocalorderip; ///< BHIREGmS (D
///< ABHIR YT T B B H P REME— Y, B T ARRAAER .
///< FEEARRSGHE G RE R UMERIDMR:
///< 1. AEAH G LIE 2 Jy0x 88888888
///< 2. HEEIERR G P LR E E y0xd8888888:
///< 3. MGz H0xe8888888:;
///< NRIEREERE, APTAMHA IR 545 5 2 IR
///< WRAPTRAETWILLEE, EJHRKIE G, HELAFEESAMR RS S
T3 S A B G e ME— 1k
///< MWRARERUE AR B4 5 O ME— M, TE AL HAPTIT R L Ih g
///< APTRVE Pl HIE—H P4/ 04 2 00855, (A5 Ui s ZAE FH IEROL 616 (R 4

kg S AR A EE .
///< Wl (AR, SE5ED +HmsE.
XTFDirection direction; ///< FEFLTim
XTFoffsetFlag offsetFlag; ///< F etk
XTFOrderType orderType; ///< KA. RN (GFD) /it /FAK/FOK
double price; ///< AN
uint32_t volume; ///< WHREE
uint32_t minvolume; ///< BNRHER . YR FAK,

///< WHE minvolume > 1, APAAPTERINfEFH /N A KO AT HR 5
///< WHE minvolume < 1, AAAPTERINfHFAT R RASHEE AT IR s
XTFChannelselectionType channelselectionType; ///< ALY 5 ik

uint8_t channelID; ///< FEALgm'S
XTFOrderFlag orderFlag; ///< REFRE CRMERT, BRI @R )
XTFUserRef userref; ///< AP EEXESE, REINEGE, HaEA, (RERERESHF
XTF_CONST XTFInstrument *instrument; ///< WHEEL %
i
XTFExecOrder&5ta(d

B © TSP IRERIER IR

class XTFExecOorder {
pubTic:
XTFLocalorderID Tocalorderip; ///< AR gn s, FEBHP R, AT AR .
///< AEEMXTFInputorderds i S5 Rz 5%, M5XTFInputorderfZA ik 5
YT G— b
XTFOrderFlag orderFlag; [/ /< WEbRE, HT X RATBOE 2 X
XTFOrderType orderType; ///< A,
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XTFOoffsetFlag
XTF_OF_CloseYesterday
XTFDirection

XTFHedgeF1ag

double

uintl6_t
XTFChannelSelectionType
uint8_t

XTFUserRref

XTF_CONST XTFInstrument

XTFOrderZEf3(
WA : IREREIRITSRE

class XTForder {

pubTic:
XTFSysOrderID
XTFLocalorderID

XTFExchangeOrderID

XTFOrderGroupID
XTFDirection
XTFOffsetFlag
doubTe

uint32_t
uint32_t
uint32_t
XTFOrderType
XTFOrderFlag
XTFChannelSelectionType
uint8_t

uint8_t
XTFOrderstatus
XTFDate

XTFTime

XTFTime

XTFTime

bool

false.

bool

XTF_CONST XTFInstrument
AENT .

XTFOrderActionType
VAT BN EZT B

XTFUserref

mutable XTFUserData

int

const XTFTrade*

XTFHedgeFlag
double
XTFOptionsExecResult

///<

///<
offsetFlag; ///<
direction; ///<

///<

///<
hedgeFlag; ///<
minProfit; ///<
volume; ///<
channelselectionType; ///<
channelID; ///<
userref; ///<
*instrument; ///<
sysorderiD; ///<
Tocalorderip; ///<

///<

///<

///<

///<

///<
exchangeorderiD; ///<

///<

///<
orderGroupID; ///<
direction; ///<
offsetFlag; ///<
orderPrice; ///<
ordervolume; ///<
orderMinvolume; ///<
totalTradedvolume; ///<
orderType; ///<
orderFlag; ///<
channelselectionType; ///<
channelID; ///< )
realChannelip; ///<
orderStatus; ///<
insertDate; ///<
insertTime; ///<
updateTime; ///<
cancelTime; ///<
isHistory; ///<

///<

///<
isSuspended; ///<
*instrument; ///<

actionType; ///<
userref; ///<
userData; ///<
getTradeCount() const; ///<

getTrade(int pos) const;///<

getHedgeFlag() const;

- 47#L: XTF_ODT_SelfClose | XTF_ODT_NotSelfClose

- Xiph: XTF_ODT_SelfCloseOptions | XTF_ODT_SelfCloseFutures
JFTGtrid&i: XTF_OF_Close | XTF_OF_CloseToday |

AT RURN S h J 1) «

- XTF_D_Buy: i&RATH. HRX b

- XTF_D_Sel1: MFFATAL. TERAX

BHE R E

AT R /R

TR

LR AP e At

AL A=

P EE s, RiEFEERE, e ELAE, REFERESHP
RHELXT SR

& HKS

P RS AR S, DAURIEE— 1, 750 & 7= 28 B R iR

HER L1729 K P R B 5 AN AEAE I
TR B VR ER AN L

1. dEARAE G 2 v0x88888888;
2. HEGIEIEBNE I LR 2 0xd8888888;

3. HEE IR E 0xe8888888;

A2 5 T S g 5

RBRA N XTF_OS_Received K2 HPIRAK, 5B
EIRA A XTF_0S_Accepted K2 JGRZERS, MFBAH G
MBS H S JRZIAPTZATHA T HE X, WEEH [0~128])
L3275 1A

DA RN T
R
AR

e /INR A B
R R TR HL
RN /FAK /T4 2
RS

JiE L i
FEAEER S, OXFFRRNERE

SERREALERG S, HIEGIRE], OXFFRRNTLAE
REIRTS
SR TDNER B
& E NP
R s, FRF R 10:20:30

R, AR 10:20:30

R B B T L G B FE P R 5, & ImAPT S [ Bk
FEIB P IR 55 SR K Z AT B B B4R, 5B oA true.

IR[E0, FoAt R bR BT L SE Y

=
&
it

PR
PR

20220915
10:20:30

TR ER,
BFERKZ G, ZTBN

BT 7K AL P BT A 7 ZURF PR AL,
R AR AR
FrEXTFInstrumentffygst. MR NS LNLELE, WAGLXTRIE T

CIFNEED ST I2

RN GO R (R AR SRR C(Ledn. R, HUR. Hole. BonsH TBL AN
P X, RIRFE SR, EEAELE, (&
DR B 25 P (8 H R i xd

AR SN L ) AR AT ) A K

A B 2R 5| R M P S B A

P AR IR [0 2 Y

getoptionsexecMinProfit() const;

getOptionsExecResult() const;
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XTFTradeZE5f3($

B pRAZEHRAISRE

class XTFTrade {

pubTic:
XTFTradeID
doubTe
uint32_t
doubTe
doubTe
XTFTime
XTFDirection
XTFOffsetFlag
bool

false.

XTFOrderGroupID
XTF_CONST XTFOrder
XTF_CONST XTFTrade
XTFUserref

mutable XTFUserData

bool

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

orderGrouplID;

*order;
*matchTrade;

userref;
userbData;

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

XTFMarginRatio%E13{F

WEA : (RIEEERIIGREE

class XTFMarginRatio {
pubTic:

double

double

doubTe

doubTe

mutable XTFUserData

const XTFInstrument®

TongMarginRatioByMoney;
TongMarginRatioByVvolume;
shortMarginRatioByMoney;

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

/17/<

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

shortMarginRatioByvolume;

userbData;
getInstrument() const;

XTFCommissionRatioZ{3(#

iBA « FERERERIGRE

class XTFCommissionRatio {

pubTic:
doubTe
doubTe
doubTe
doubTe
doubTe
doubTe
mutable XTFUserData

const XTFInstrument®

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

22 5 it I AE G i

AN A

R UK A4 B A
ZFBOKEF

AR BN O A F R T2 5%
RS, FRFH R 10:20:30
LSR5 ), VS % XTFDataType. h
ks, VeSS %5 XTFDataType . h

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

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

A K E A ) R A

ERFPRALEL,

e E oy 2 5
fTJ&XTFOrder 454t

TR EAR, WA

BFRKZIE, wTBN

CIFNEED ST 2

WEEISA

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

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

///<
///<
/1<
///<
/1<
/1/<
/1/<
/17/<
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XTFOrderCommissionRatioZ#3{F
HER : BRI

class XTFOorderCommissionRatio {

public:
uint32_t amountBegin;
uint32_t amountEnd;
double otrBegin;
doubTe otrend;
doubTe rate;

///< 15 R RVEHERGE
///< 15 BEJEESE R
///< OTRIGE &L
///< OTRIGFEZ:HIHE
///< BT

///< BT SRR SR [E el XA FIAIOTRYE [, AT LA i e S (B n R vt 88, oh 857 s R

///< | oTR=[0,5)
///< [ 0,100) | ratel=0.1, fixvaluel=0.0
///< [100,200) |
///< [200,MAX) |
double fixvalue;

i

XTFMarketDataZ5ta(f
HER ;TSRS

class XTFMarketData {

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

mutable XTFUserData userbData;

const XTFInstrument* getInstrument() const;

XTFCashInOutZ5{a{F
BB HASTISRE

class XTFCashInout {
pubTic:

XTFCashDirection direction;
doubTe amount;
XTFTime time;
mutable XTFUserData userData;

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

///<

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

| OTR=[5,10) | OTR=[10, MAX)
| |

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

updateBook O M HEHI, I BHEIEAL

ZHH. B
jiitupdateBook O F T, I B

I (A BEK o

GLEE Ay
L€ X1y
[IERRE=R"
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FFEE -
BT
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ifidupdateBook O # FIEHI, Mt BUATEAL
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|
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K> D

o J@itupdateBook 4 FTHHi, 1h7 BAK TE 2K
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XTFEventZia(h
WA : BRNSAEE

class XTFEvent {

public:
char tradingbay[9]; ///< mmHEHEE G S )
char eventTime[9]; ///< BENFELER
XTFEventType eventType; ///< BEIFRA
XTFEventID eventiD; ///< BHEMID
int eventLen; ///< BEE R K
char eventData[256]; // /< AR B
char reserve[2]; ///< T T B

k3

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

public:
XTFPrcib prcib; ///< REE B R IDH Y
char investorib[13]; ///< BEELLR
int prcvalue; // /< $&&EERIEME
char reserve[11]; ///< T FB

13

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

pubTic:
XTFPrcID prcib; ///< REER B AR IDH Y
char investorID[13]; ///< BHE /K
char instrumentID[31]; ///< BELBI
int prcvalue; ///< ELRNEHE
char reserve[12]; ///< TR TFE

k3

XTFOrderFilter&a(4

A ERBERANTIERRISRE

class XTForderFilter {

pubTic:
XTFTime startTime; ///< JtaEmE, FREEL: 10:20:30, FEGERRTE
XTFTime endTime; ///< GERmHE, P& 10:20:30, FFEHEERTE
XTFDirection direction; ///< feERBELTTH, LBEERITE
XTFoffsetFlag offsetFlag; ///< faERBIPieE, LREERITE
XTForderFlag orderFlag; ///< HREMAERE, TREERIHE
XTFOrderType orderType; ///< fRERBia SR, TRERRITE
XTFOrderstatus orderstatus[4]; ///< fREMBRE, EFHNTBUEN RRTE, SCFFR I AR S
XTF_CONST XTFInstrument *instrument; ///< TRIELERINTRE, TR RRITH
XTF_CONST XTFProduct *product; ///< el EE TR e, SHREERRTAE
XTF_CONST XTFExchange  *exchange; ///< TR G aEr, s RRITE

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

class XTFTradeFilter {

pubTic:
XTFTime startTime; ///< FaaTE, FRE#ER: 10:20:30, ZEEFERRIE
XTFTime endTime; ///< G5HEE, FRAE&R: 10:20:30, BEEFEERIE
XTFDirection direction; ///< fREMBLETH, LRMERSITE
XTFoffsetFlag offsetFlag; ///< fREMBIFIRE, BRERSE
XTF_CONST XTFInstrument *instrument; ///< $RIELAERTRE, SiRERRITA
XTF_CONST XTFProduct *product; ///< eI PR TRE, TRERRITA
XTF_CONST XTFExchange  *exchange; ///< 18I G taEr, SIRERRITE

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

XTFComblinstrumentZSaid

BB - HERLIR

class XTFCombInstrument {

pubTic:
XTFCombInstrumentID combInstrumentliD; ///< HEEARS
uint32_t combInstrumentIndex; ///< HEEARFS
XTFCombType combType; ///< HEHRH
XTFCombDirection combDirection; ///< BEELTTH
mutable XTFUserData userbData; ///< PRERZE A FH B o
const XTFInstrument® getLeftInstrument() const; ///< FERRE L% RARE!
const XTFInstrument® getRightInstrument() const; ///< FiRRELIXS RARES

const XTFCombPosition* getCombPosition(XTFCombHedgeFlag combHedgeFlag = XTF_COMB_HF_SpecSpec) const; ///< &iidl#
Rt %

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

13

XTFCombPositionDetailZ53{#

A BEFOIEMEE
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class XTFCombPositionDetail {

pubTic:
int volume; ///< AERFeHE
double margin; ///< 15 PRI S B4 e BB ARAIE &+ 4 BRARIE 4D
double paidMmargin; ///< SEAMRAIES A (S SEATRIES:, 7o BB ORIE 4 B 45 IR ORIE 4D
XTFTradeID TeftTradelD; ///< ToRRE LI BAS G
XTFTradeID rightTradelD; // /< FRRRRG 200 A Y5
mutable XTFUserData userbData; ///< PREBES P FH AR ST
I8

XTFCombPositionZi3{#

BER - BEFEE

class XTFCombPosition {

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

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

XTFPositionCombEventZia{d

iBA BRI

class XTFPositionCombEvent {

pubTic:
XTFSysOrderID sysorderiD; ///< HERKS
XTFLocalorderID Tocalorderip; ///< RS AR5
XTFExchangeOrderID exchangeOrderiD; ///< GRS
XTFCombHedgeFlag combHedgeFlag; ///< AEFARIRE
XTFCombAction combAction; ///< HEAT R CHE /fFBE)
uint32_t combvolume; ///< H=
XTFTime combTime; ///< HEm A
const XTFCombInstrument*combInstrument; ///< HEEL
I3
XTFInputQuoteDemand&Ei3{F
WA | EMERIISRE
class XTFInputQuoteDemand {
pubTic:
XTFLocalorderID localorderip; ///< ARG S, TRRER, F P AT LRI
XTFChannelSelectionType channelSelectionType; ///< EhLgm S kIR
uint8_t channelip; ///< FEhigms
XTFUserRef userref; ///< BPEEXSE, REP G, HEAELE, {8 EERESH
XTF_CONST XTFInstrument *instrument; ///< BLXR
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XTFReportFilteréEia(f
WA« ERITIERENSE (ARR )

class XTFReportFilter {

public:
XTFProductFilter productFilter;
char instrumentFilter[320];
E. filtn: au*,au23*
bool orderGroupIdEnabled;
falseR /R 2] 4 E [Fl ks
kg
XTFInputActionZEf3(FH

A BEARARIRE

class XTFInputAction {

pubTic:
XTFOrderActionType actionType;
XTFChannelselectionType channelSelectionType;
XTFChannelID channeliD;
XTFOrderIDType orderIDType;
XTFOrderID orderiD;
XTFLocalActionID JocalActionID;

b3

FERE
FERXBIEE
SRHHURATTT -

///< FUTURES || (&) OPTIONS
///< HERFEAFFFH . BEAFOEH RN, ZAREAMEHIEZ S5

///< REFE A A YT I IE R truedas (U ER B AL R,

// /< HEC R R
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HiEsBE
XTFExchangelD
XTFProductID
XTFProductGrouplD
XTFInstrumentID
XTFComblnstrumentID
XTFAccountID
XTFDate

XTFTime

XTFExchangeOrderID
XTFSysOrderlD
XTFLocalOrderID
XTFLocalActionID
XTFTradelD

XTFUserRef

trgssesl

RSB (XTFOrderIDType )

KA : uint8_t

BYRTERER
XTF_OIDT_Local
XTF_OIDT_System

XTF_OIDT_Exchange

ERfhEBY ( XTFProductClass )

KA - uint8_t

XTF_PC_Futures
XTF_PC_Options
XTF_PC_Combination

XTF_PC_SpotOptions

Himses
char[12]
char[16]
char[16]
char[32]
char[36]
char[20]
char[9]

char[9]

int64_t
int32_t
int32_t
int32_t
int64_t

int32_t

iR SEBYS P

A FTIDEEERY
FEpEEE
FEFPE SRR
B2 DEHESRE
BEELIDEELRE
MK S DEHEEAY

R EREsREY

RYEJTESSEY

RAFTRPIRSEUESE
EEmkSHELE

bR mSEIERE (BPEX )
FibEERmSEHIEEE (BFREX )
PR S EUESE

RFEENAIEEE , SRIXENES , BEERERE

1588 WEE(IRTRFE)
FAPHHPRIA RS 0
ERHEFNRRRS 1
MiAE—RIRZZ RS 2
i8R HEsE
HALRSRAY 1
HABSHATNEEY 2
HEET 3
B ESiE 6
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HA#UBY ( XTFOptionsType )

AU : uint8_t
Hrgeses 588
XTF_OT_NotOption E3:0%
XTF_OT_CallOption &k
XTF_OT_PutOption = iion

SESEF5E ( XTFDirection)

KA : uint8_t
HaesRR 1588
XTF_D_Buy S
XTF_D_Sell EAl
BEBEAM ( XTFPositionDirection )
KA - uint8_t
Prgessm i%0E
XTF_PD_Long 3L
XTF_PD_Short Zs3l
ISHNERITE (XTFHedgeFlag)
A uint8_t , HEI{STIFRAL
R 5288
XTF_HF_Invalid TS
XTF_HF_Speculation =N
XTF_HF_Arbitrage ER
XTF_HF_Hedge RE
XTF_HF_MaxCount {REBPOER(EFA
BAEHME ( XTFCashDirection )
KA - uint8_t
Eesen 71z
XTF_CASH_IN N

XTF_CASH_OUT He

asE
0
1
2
HasE
1
2
taE
1
2
HEsE
0
1
2
3
4
taE
1
2
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FFEITE ( XTFOffsetFlag )
HEY | RIS

XTF_OF_Open
XTF_OF_Close
XTF_OF_ForceClose
XTF_OF_CloseToday
XTF_OF_CloseYesterday

XTF_OF_Invalid

IREPIFE ( XTFOrderFlag)

KA uint8_t

thaes

XTF_ODF_Normal
XTF_ODF_CombinePosition
XTF_ODF_OptionsExecute
XTF_ODF_OptionsSelfClose
XTF_ODF_Warm

XTF_ODF_Invalid

HREASEHY ( XTFOrderType)

A uint8_t

XTF_ODT_Limit
XTF_ODT_FAK
XTF_ODT_FOK
XTF_ODT_Market
XTF_ODT_GIS

XTF_ODT _SelfClose
XTF_ODT_NotSelfClose
XTF_ODT_SelfCloseOptions

XTF_ODT _SelfCloseFutures

i8R B
EANE) 0
Fe 1
;ad 2 (BRH)
£ 3
THE 4
Fox8 9
1588
HEke
BEFE
GicE
popaEicL:]
FRERGRER
FTRE

(L]

GFDIRE (BRMT)

FAKHRER ( BRAT)

FOKIRER ( BRI )

IMRE (G )

GISIRER (BRI )

ARG ((UTIRER )

HARAS i ((SUTRER )

HAROE I (SO EEY )

[EL9%S i ( BRHRESY P T BLERIERER G , (OB )

(s

254

255

e

21
22
31

32
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IREIRZS ( XTFOrderStatus )

KA uint8_t

thraesesl

XTF_OS_Created

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Queuing
XTF_OS_Canceled
XTF_OS_PartTraded
XTF_OS_AllTraded
XTF_OS_Rejected

XTF_OS_Invalid

iR

REBTEE , FIIREBRIIIRES.

IRERIEAIING |, APISSZRDBIEIREAMSHRE AT | IHRBAMESTIKS.
RZFRSEFREETHN. JWEHESREAONEMERE  SUHEAEEIRTE
FFALMRELA S E AR LAR AR R W R B FIEHR.

RBKIXENES , EECERKIHRE , FRBIHEENE , T—HZBRERZ.
IRSHIRE | IERTVKSERERNT  EXZAESTEN. ATLMRELRKSHITREERE.

RREEIEARKUIFEIRZAT , EBNEIRZIRERNER (RENEER ) .

RS AIRIPRTS | FERBNETHREEIRELFRIZET  SEUTIIRTS , BERENGERE.
JRERIRSEIE - XTF_OS_Queuing | XTF_OS_Canceled | XTF_OS_PartTraded | XTF_OS_AllTraded |
XTF_OS_Rejected

IREBRAR | EWRZATHARRRL

IREACHIEGE , TTREREF RS | BRERFAKESHMN BRI Z RS BaE

BB AT

TR

REWIE SR ZFTEYE | I4/RERTEInputOrderfYErrorNo= R+

ToRRE

FE{iLi%#FE ( XTFChannelSelectionType )

KA uint8_t

thrgeses

XTF_CS_Auto
XTF_CS_Fixed
XTF_CS_FixedThenAuto

XTF_CS_Unknown

A

MEERXZFRAEE

IERERR BRI

IEERXBRANE , MRIEERRERNVAGIE , WEREMAEE ;
PRSEIREBER |, TERIAIR SRBEEERE

(RELITEINEHET! ( XTFMarginPriceType )

ZEA - uint8_t

eS|
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XTF_MPT_MaxPreSettlementOrLastPrice

XTF_MPT_PreSettlementPrice
XTF_MPT_OrderPrice
XTF_MPT_OpenPrice
XTF_MPT_LastPrice
XTF_MPT_AverageOpenPrice
XTF_MPT_AveragePrice

XTF_MPT_LimitPrice

B49YR7S ( 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

Eeses
XTF_OA_Invalid
XTF_OA_Insert
XTF_OA_Cancel
XTF_OA_Suspend
XTF_OA_Resume
XTF_OA_Update

XTF_OA_Return

1588
RITINFIREEEM Z BIRAE (EINELEARSF )
FEEEMITERIES (HINELEGA )
REMITERIES (BINEER)
FEMTERIES (HI5ENA )

BTl (EARER)

FEHMN (EXRER)

AR (EARER )

BREKEN (ERER )

1588
FHEERD
el
TR
EERNRE
EERNMNMEFE
EERNMRS
e
SR

1588

ToRABIREAIRE

BAIRER

fERES

HHERiRE (EARER )

WEMRE (ERER)

SEFTRE (EARMER )

REBEH

s

(s

255

(s
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E(4iBHERS ( XTFEventID )

K8 int
ks 588 |
XTF_EVT_AccountCashInOut KA AN REZER] 0x1001
XTF_EVT_ExchangeChannelConnected RBFR D EE CEEE 0x1011
XTF_EVT_ExchangeChannelDisconnected R R SiEE S @k 0x1012
XTF_EVT_InstrumentStatusChanged BERERETBH 0x1021

HESEB (XTFCombType )

ZEA : uint8_t

ore-Si L)z} |
XTF_COMB_SPL HABEXT 0
XTF_COMB_OPL EEYOREN 1
XTF_COMB_SP SHAER 2
XTF_COMB_SPC BEMER 3
XTF_COMB_BLS INEENE 4
XTF_COMB_BES SZHEENE 5
XTF_COMB_CAS A ABINE 6
XTF_COMB_STD s 7
XTF_COMB_STG HEER 8
XTF_COMB_BFO SENHBESHATY 9
XTF_COMB_SFO S HHRESHAIR 10

HEFHFISBY ( XTFCombDirection )

KA uint8_t
s 7L aE
XTF_COMB_D_LongShort 27 0
XTF_COMB_D_ShortlLong =% 1

HEIRINERIFE (XTFCombHedgeFlag )
KA : uint8_t , HRIGTHFHEN-EHL
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thgsss 588 e

XTF_COMB_HF_SpecSpec N2 1
XTF_COMB_HF_SpecHedge BH-RME 2
XTF_COMB_HF_HedgeHedge RERE 3
XTF_COMB_HF_HedgeSpec {RIE-12HN 4
XTF_COMB_HF_MaxCount TREBERAEER 5

HESTEHB! (XTFCombAction )

KA uint8_t
Hrgesem L:] 9E4E
XTF_COMB_AT_Combine HE 1
XTF_COMB_AT_Uncombine IFABE 2

HIBUTHU XN ITE5 R ( XTFOptionsExecResult )

KA - uint8_t

Prgessm 588 EsE
XTF_OER_Error KT ‘e
XTF_OER_NoExec EBEHNT n'
XTF_OER_Canceled EEEH 'c
XTF_OER_Success HITEIh '0'
XTF_OER_NoPosition HIRS B A s
XTF_OER_NoDeposit BERE L2
XTF_OER_NoParticipant SRAFHE 3
XTF_OER_NoClient BEPRIEAE 4
XTF_OER_Nolnstrument BHEREE '6'
XTF_OER_NoRight IREHATIER 7'
XTF_OER_InvalidVolume TEENEE '8’
XTF_OER_NoEnoughHistoryTrade B BRI SERES 9’

BHR ST EI%IR ( XTFProductFilter )

KA - uint16_t
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trges 588 hEsE

XTF_PCF_Futures (A IRHR S RIAEUE 0x0001
XTF_PCF_Options TN IRHR R R EE 0x0002
XTF_PCF_All F NIRRT PSR EUAVEE OXFFFF

wRRExRG
ERSYRRIRER

// BT E S L PTA RS RC B R R TR
void queryInstrumentorderCommissionRatio(const XTFInstrument &instrument) {
auto getAmountString = []J(uint32_t amount) -> std::string {
if (amount < UINT32_MAX) return std::to_string(amount);
return "MAX";
i
auto getOTRString = [](double otr) -> std::string {
if (otr < UINT32_MAX) return std::to_string(otr);
return "MAX";
T
auto amountLevels = instrument.getorderCommissionRatioAmountLevelCount(); // Arififs sy et
auto otrLevels = instrument.getOrderCommissionRatioOTRLevelCount(); // &riflOTRAY( £t
for (auto j = 0; j < otrLevels; ++j) {
for (auto i = 0; i < amountLevels; ++i) {
auto rate = instrument.getorderCommissionRatio(i, j);
if (!rate) continue;
printf("instrument-id=%s,
"amount=[%s, %s), ort=[%s, %s), rate=%.4f, fixvalue=%.4f\n",
instrument.instrumentID,
getAmountString(rate->amountBegin).c_str(),
getAmountString(rate->amountend).c_str(),
getOTRString(rate->otrBegin).c_str(),
getOTRString(rate->otrend) .c_str(Q),
rate->rate, rate->fixvalue);

TraderAPIF A& =B
TR TR RGN Example02.copliD , (ESEERA , BIENAHENexampleB R,

* @brief —MHH R LR
N AR R EBASNT, DU TAPTIREUURE, A T AR5
* N HAETIBURE RS I, AT GRS H01E,

* ARAE S AT A8 0 -

* 1. RnEHENTEANE, SEERHERTEAERLL0F:
1.1 RFEA 2RO, B4 LRI -F 2 S B AL
1.2 WREA L KON, IACLAETEME L B

* 2. RS EAT EARBL10TF:
* 2.1 WRFEEZ R, WA LUEET M2 kAL
2.2 MRRATKRCA, WaLNEFT LM @2k e A

* EARTRE:
* 1. R E SR APT SR
¥ 2. FABIAPL, HBiRIE, MHTogintkHE R G,
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* 3. SEEIEIEGE RS, SRR ASMEAT
4. MRAEATIE RS 5 Nk, HEATIR
* 5. 3100047 LI, RIS

#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;

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

morderLocalid = 0;

mApi = makeXTFApi(mConfigPath.c_str());

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

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

exit(0);
}
}
void stop() {
if (I'mApi) {
printf("error: trader is not started.\n");
return;
3

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

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

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

//mApi->Togin(musername.c_str(), mPassword.c_str(), mAppID.c_str(), mAuthCode.c_str());
int errorCode = mApi->login(Q);
if (errorcode !'= 0) {

printf("api logging in failed, error code: %d\n", errorcCode);



} else {
printf("error: api start failed, error code: %d.\n", errorcCode);

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

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

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

if (errorcCode '= 0) {
printf("error: login failed, error code: %d.\n", errorcCode);
return;

printf("login success.\n");

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

if (errorcode != 0) {
printf("error: logout failed, error code: %d.\n", errorcCode);
return;

printf("lTogout success.\n");

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

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

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

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

[/ FEBEYIG TR R, il R REr, BN TR RIFIRE R, EE .

// XBEA DI UEAE 5 o

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

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

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

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

// GOKEAEIE 5 B



printf("info: data Toad finished.\n");

void onorder(int errorcode, const XTFOrder *order) override {
/7 AR ARYEIR L RTRAD AW AL SRR, RS PR
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 WCEIFR BRI o AR R IR S 1 T R B I S R
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->localorderID] = order; // {#{FiREEx} 5
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 {
/7 AR ARYE IR R RS AW AR G AR, B R G PTE .
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 {
// WEIRE 5 El 4k
printf("recv trade, sys-order-id: %d, trade-id: %1d.\n", trade->order->sysorderID, trade->tradelID);

void onAccount(int event, int action, const XTFAccount *account) override {
// WKPE BRI BIEZEE D, W MAET
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 {
// ZEFE B RAEAE R ZEE O, W 325 BT E AR
printf("exchange is changed.\n");

void onInstrument(int event, const XTFInstrument *instrument) override {
// G EM R AR B ZEE O, e RS



if (event == XTF_EVT_InstrumentStatusChanged) {
printf("instrument status changed: %s %d.\n",
instrument->instrumentID, instrument->status);

void onBookUpdate(const XTFMarketData *marketData) override {
// ATHERIEEE O, ARAEAT I ik k28 5 g
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,
doubTle TastPrice,
doubTle bidPrice,
int bidvolume,
double askPrice,
int askvolume) {

if ('mapi) {
printf("error: api is not started.\n");
return;
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const XTFInstrument *instrument = mApi->getInstrumentByID(instrumentID);
if (!instrument) {
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;
3

double askPrice = marketData.askPrice;

int askvolume = marketData.askvolume;

double bidPrice = marketData.bidPrice;

int bidvolume = marketData.bidvolume;

if (askvolume - bidvolume <= 10) { // buy

if (mInstrument->getShortPosition()->position >= 1) {

closeshort(askpPrice, 1);
printf("close short position: 1.\n");
return;

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

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



int

int

int

int

return;

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

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);

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);

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);

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.localorderiD = ++mOrderLocalid;
return mApi->insertorder(order);



int cancelorder(int orderLocalid) {

auto iter = morders.find(orderLocalid);

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

}

const XTFOrder *order = iter->second;

return mApi->cancelorder(order);

private:
const XTFInstrument *mInstrument;
std::map<int, const XTFOrder *> morders;
int morderLocalld;
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void runkExample(const std::string &configPath, const std::string &instrumentId)
printf("start example 02.\n");

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

trader.start();

bool isStop = false;
int tickCount = 0;
while (!isStop) {
if (trader.isLoadFinished()) {
// TODO: B NIHMARD, BANSMNTATIE, @EINTATE, WK HEAT .
double bidPrice = 300.50;
double askPrice = 301.50;
double TasPrice = 301.00;
int bidvolume = 24;
int askvolume = 38;
trader.updateBook(instrumentid.c_str(),
TlasPrice,
bidPrice,
bidvolume,
askPrice,
askvoTlume);

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

usleep(500000); // sleep 500ms

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

trader.stop(Q);

int main(int argc, const char *argv[]) {
// TODO: f#MTiE NSEL, TREUH AL B
std::string configPath = "../config/xtf_trader_api.config";
std::string instrumentId = "au2212";
runExample(configPath, instrumentId);
return 0;
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