nE

Xele-Trade-Futures/}48

Xele-Trade-Futures 2\ NMATAIETFFPGA, IV RIRERZERES , IHEIERIZMFPGASUEEMAR
%, HEMRMEAERE , RHEREERINTITEE ; 2AEE. BRSmATRIIE. EEXE
KRR ELEBITIENSMRER B RS,

TSR RIERAZ Z R FiXele-Trade-FuturesHUiR & FEAFM , TIRMHAPITHRER EERRE , BrigE
EFFREFinfER(Client Program)AUBRLE.
TraderAPIE

TraderAPIFEF5Xele-Trade-Futuresi#t{Ti@(=, BITAP| , IREETTLAASZNIZZAT ( SHFE , CFFEX,
INE, CZCE, DCE , GFEX ) RIERFIES , SREHENANEISFRZIRESEIR.

TraderAPlI 2—1METF C++i928E , BIIERMY ERERMHAEORIMEIPRIRZI08E. RKeH
PRIAEBLL xele-futures-trader-api-0s-li A5 . tar.gz #n4% , %0 : xele-futures-trader-api-
linux-4.1.630-f098%¢a.tar.gz, AT :

X3 L]
include/XTFApi.h APISLIZ4, BN T BRI
include/XTFDataStruct.h EN T REE OSSR
include/XTFDataType.h EX T EREINFRIVEENES
lib/libxele_futures_trader_api.so Linux 64fZARABIAPIZNZE
config/xtf_trader_api.config o & N HHER
example/ExampleXX.cpp IR FRIRAIE
example/Makefile OFRFRIRIR
TraderAPIZITES

BRIAMAIEEE T Linux 64(R{FRGAINA , BIEMNTSE.soXHH0.h33 4,

TraderAPHERI SR
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=L
2022/07/18

2022/09/06

2022/09/13

2022/09/15

2022/09/19

2022/09/20

2022/09/21

2022/09/26

2022/09/29

2022/10/13

2022/11/22

2022/12/20

2023/01/18

APIRRZE

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

APIEEZEEHIRA
APIEO. SRR
IEINEEREAEIERRED |, AEEESRSEIRS

AR REREonOrder ;
g EANEE D onCancelOrder ;
f&2onBookUpdateiZHISEZEEL ;

XTFOrder2RinsertTime=EX ;
XTFOrderFilterfIXTFTradeFilterf&NATia)=ER S W AO5RR ;

XTFAccounti&fiilastLocalOrder|D=ES ;
XTFExchangei&ftradingDay=FE&

EIMESER@ExE O onServerReboot ;

XTFInputOrdert&inminVolume=E& , XTFOrderi&in
orderMinVolume=Es , BFLIE/ N IERAAIFAKIRE ;

ENNEIREUEMRLEFEBUsyLoop BRFRECEIN ;

BN S BB PHEUEIAITNEE ;
XTFExchangeZ5ta{RigiNhasChannel PR AATFHRCEE P
by hilw=y):]

XTFAccountZ5fa{AtgnlastLocalAction|D=FER , FrFAFENH
RE—IRAHHERS ;

IBIEIREEIEEO , FHERERRNBNPEIRAE ;
makeXTFApIEOARFEE SRR AT , [BoIAPIZET , BT
APIfYsetConfig)iEORIRESE ;

R ESMEeritE ;

RN IR EHRAMIE ;
AL UDPTHVRER ;
RAEB D EAFES ;

FIGRRASFRA AR

MRA=FERY /920575 ;
BN Z /KA B EICRIDEE |
(EEEMAFREFEBTERIRBR ;

RtseEsSED

FIECETIREAER

ShEHIIREMAL |
XTFAccountEMIRIENIAZEIRIES. MFEREFER ;

RAERFMS | HBHEIRBAIEN ;
RIXTCPEUERMEBINZLAZRSHE , LAGEIRRE RXIEMNS
H

BELESITESEET A ;
IREEREOIEINS &R TIRER | TR ESHEINEE LR
ORDER_MT_ENABLED=true AJLA[SFIZL&IEIREINRE. BIANRL
EIREER  FTERZ%EEN



B

2023/03/22

2023/06/01

2023/07/31

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

APIRRE

V4.1.749

V4.1.861

V4.1.931

V4.1.990

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

.1019

.1053

.1068

.1072

1226

.1260

1314

.1350

APIEEI IR

1IN REARCNEE ;

BTN RO ;

HREIRZIENN XTF_0S_Received REFRNBIEENIZE ;
BERDEEERERA—HHINTE ;

BimanEn ;

IR EEO

IR INERR R ERANR O
IEINA R SHEEO |

IR SIEINAR BEX FRuserRef ;

IEInET R SRS TRIERAYEO ;

IR EEREE , WS FAPIRBR IS (1TEFIR
X )8, HEFBTEE ;

PAIREIERIZORIMERE | STiFSolarflareflExablazeM-SHIMIERRL
H,;

wIneAEIREOARE ;

IENBRE A E TR AT EBLAYE O getXTFNanoTimestamp() ;
#nonloadhR A EFIHENTIEE : WRMRANTF7XBATF7.x , IR
ERANEEEE ;

IBINMRIEIR M -RINEEFFKBCE : BCELN/I XNIC_ENABLED , truefR
REH , false®REZH ;

IR ERSIIRE ;

R B R AR FixedThenAuto , BB HNERIEEIFI B E
&%, NWERBMUEE BenERE Z0NREREA ;

makeXTFApiZIEINAF BE XSS IRRERTIREA ;

TEANAECE 71 COMBINATION_ENABLED #] COMBINATION_TYPES
RFRECNBmEGHIEE ;
T NAC &% HISTORICAL_FINISHED_ORDER_FILTER_ENABLED |,

BT bR MEaaH LS TR ERIAK |
e AR

IENNRER BRI EME, SFGISIES |
XTFAccount Z5KI{NHTIE getMarginType() #0 , X BEFE
SR EHIRIES &AL ;

BEITNFERESHTEAR |, 5 crr REF—3;
H#RZEEEIH XTFInstrument.getordercommissionRatio(int,
int) EOEINTRGEHER

{RIERM-RINRESTIFECE M -FREFNIN KB ;
YIFEERIERE ;

XTFInstrument SZFHEEEEF KO ;

1B HNBCE I CHECK_VERSION_ENABLED , AR 1= NESL
HEOMRA—EUERE, FIAAEEEN



=Lt APIRRZE APIEEH 5P
SIEFENEEIN—TIBI0EE ;
SR ARFIIERIRE T E T XINEE
2024/06/28 V4.1.1360 XTFMarketData Z5FHAFESREL ﬂﬂJBﬁaveragePrice?ZEQ , &0
openPrice=FEg , A snapTime=ERIIAF ;
2024/08/14  V4.1.1375  EINESFRSESEA0REE ;
EANTCPAZUIRIBERINGE ;
2024/11/19 V4.1.1380 ST S B -
T ARSI r R LIRS
#hnsendWarmOrderiz[ , FSRAIXIEESLIAITUAR ;
UDP FIRERITHIEEE |, (ERNENARARIX ;
2025/03/12  v4.1.1385  HINGAEEEITEEE : LHIEER. *Br5. T H : BIlEA80E
MIANEERE. HMBYRTA ;
I ESEEEIN S LIS RAIEEUN TS indexPrice FER ;
BEERSITTEHEXRE ;
KT HEIENN execLevel FFER , STHAREY]. 5. Gft
RIEEERBIARGT , STHFHAE T ;
K BIEHEENEZEHSFRIESITTEATNERE , AT
2025/05/16 V4.1.1390 AR RSZANF & SHFCHXE ;
K BSOS R Y ESRMESURITEASIT TS |
FEFAVENBESFCOTELE , EAFEPENFCIER
€ ;
9025/06/26 VA11395 k\ﬁﬁﬁ/f‘s HA R SEHEINEE N EZHS RIESRIEESE E Rt
BtEaEsx;
TLEIRE SR AREENFE ;
RIS VALK KESFTERERULERESEART , SFRENMESUths5FRIESMN
=itE
UDPIRIBIER S35 R IRE N =
TraderAPLETTHLEl

TraderAPHEOH S

TraderAPIEH T 2284500,

K

int  XTFApi:XXX()

IR :

void XTFSpi:: onXXX ()

IZIETVAITEFIEOILAXXX , onXXXFedp

S BIFIXTFSpiFIXTFApiI,


af://n172
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TiEzis

TraderAPIEERMHAP IBREOHARAKXE KRGS | RAUSPIEIEZOMBFRIEERIER. APIZIE
RN T EF

e
RRPZEFImRETAPIRIEXREATLIREEREEREK , BEURAPIRISPIETERE , ATLARKREIRX
M Sz A0 EH .

BEFintEF132 2 Rlin Z BRIEEEHAP TIFERERN , ERIREFEDFEINIZEEN

BRIRELE | TEREFinAEBERMGIERIZIRIAPIREIRIESE ;

APIEEIRIN SRR | TERBWFINIEE S RANR 2 BEIRAEIRRAL ;

APIREBTFRRETE | TERWMERZTAIEE | @ISR RPLEEEE—MCPUERZ, SRR
[ERFHPREBI A 25T , BUARIEIT

APIPSSOMIEERRE | TERMMB O, EEFAHWEEE ;

FTE LRI HIR .

&FiFiseA

1. EXTFAPIFIXTFSpiRAVEOARRERERLN. SN EHERI AR NXTFApISLARXERERT
T, AR ES AE R RIXIRRIEK.

2. FBFEARROSPIEIERAEE R RAMIBEREUE , (IR SPIEIEEOMEE T APINEREIRAZ ZEIR
IR | ISR TIZLEBREIZIE EIRIEEREIE.

3. ZIFCIE S NXTFApISL , B LB BIERIRSIAISPIRTSRANE, EINE—HIZN . APISLAIE
ENEEAN,

APIfic &

APINEEREXBMZ A TSHRNIRE | BIICERENSHASEN. SHIREWT !

HAHHHHHHH R BB BB BB BB HHHHHHHHH
# QUEEAPTILFIN, 1 15 FH ML ¥ e B S0

# ZAMWSIECIEZ NAPTSEN], BEAAPT SIS H & B AN 8] 1 E & ST A .
HAHHHHHHH R SRR R SRR HHHH
# BHIKS

ACCOUNT_ID=account_1

# K5 EY
ACCOUNT_PWD=password

# B AR EREMAPP_ID
APP_ID=app-client-id

# BF NN ETFENRBUY
AUTH_CODE=user-auth-code

# i A LR R O (TCP)
QUERY_SERVER_IP=127.0.0.1
QUERY_SERVER_PORT=33333

# 225 H b hE A 0 (ubP)

# 4 TRADING_PROTOCOL=udp I, M8 kA%,
TRADE_SERVER_IP=127.0.0.1
TRADE_SERVER_PORT=62000


af://n180
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# @since 4.1.1380

# oA AERE SR, CRFUDPAITCPH 7 2.

# XM HTCP/7\If, TRADE_SERVER_IP #ll TRADE_SERVER_PORT AER{.
# DBV : [TCP, uDP], ERiAZUDPJ .

# BB RN E % E, APIffsetConfig () OALER;
#TRADING_PROTOCOL=TCP

@since 4.1.1360

FeE R 8 A & I TCPAT 1B AR %5 -

true FnAHATIEIRS, false FmAJEH.

L AT RSB, APTE F M) S BRMER el 5, & BaREITE RS ERE.
BRI )G, IR EBOE & 58 N HERE AT IS B o BRIUMIB T, A2 (B R I8 AT 18 280
AT subscribe DT I, API<iEid onBookUpdated #3138 04T 1% ¥R
W R, APTE&IERA A E BB H &S, R Fshmamm e .

WA AT BACH B A W BT R AU, TR EAPTIH L, LAT R R A .
BN 5 AT 1%

#MD_ENABLED=true

HFOH K K KR K W KR R

# @since 4.1.1360

# 18 EMHE G HTCPATIE Ik 55 T PHbbL A v 1

# 134 MD_ENABLED=true I}, Al®E 4%,
#MD_SERVER_IP=127.0.0.1
#MD_SERVER_PORT=33000

# [AIREIE A TR FEGR, BRAAGI, %42 busy ToopiizizfT
# R A B LA A 40 4%, v] LN AZ 5y Bl R E 4 (o 4z s Ab 2

# BV APT LA HEE — b 2 ICPUR% .«
#TCP_WORKER_CORE_ID=3

# R EE b B AR 2 75 H busy Toop#iaizfT, HUEVER: [true,false]l, BkikJytrue
# AR E TR E Nfalse, 28R AL I AT .
#TCP_WORKER_BUSY_LOOP_ENABLED=true

# PG HHALREZ AN, BUEEE: [true,false], BRikkfalse, LA ZAHA.

# PRALRELEWRA, BAAPTSLGIN LISCRF 2 AN ARE RN 4R 5 (ERVEBEISA TR, ISRk # e
i

#ORDER_MT_ENABLED=false

# UDPTIHAL LA EH, HUEYEH: [true,false], BRil~Afalse: FxAJEH
# 4TRADING_PROTOCOL=TCPH, BLALEANAER . AL FTCPHIHK =
#WARM_ENABLED=true

# UDPTIAALERRS (R[] f%, fpfi. ZAP, HUEVEH: [10,50], #KiLJ520
# ANV MR E T, REFBOAME.
#WARM_INTERVAL=20

# 2B HES RN RIEE S RIS, trueXoR)aH, falseRanABH, BRIANARE .

# Ja ML ThRe T B AR R I . R PEAER R, BRI S4B R 4, B AT RUE Ak Thae . HAk
s r, BWAZEEH.

# JHHJER T RrA AR BRI (ERAS) , HA RN A7 IR 4 A 3 1

# WAL TIRE, WP N AETT R B RIS, R P AR A R R (B R SRR RS AR A, Sk B
XTFOrderxf 4G4 2 %54 240

# HARSROHEW. IEEGIF . #5 BAS TSI, AFEESFARE .. AoEI, Xk
HRARER R A R .

# HAMRESHIREIRE R TN, TEER.

#RELEASE_FINISHED_ORDER_ENABLED=false



# RBEAN LT B IEThRE (UM R & SCRFIhEE) - trueRona i, falseRmAEM, BOA
NAJE R

# WURJA UL e ThRE, B i I, T B0 S B R K A LA I AL B

# 1. s BN O MBERAK, AEHER SR i

# 2. AR REOVHER . PERRAT A S AR RO HIE B I BRI K, AN IR 4 R s

# 3. fTAEE: PrAMR T AERRTA R, HERAECR RS BIBRGRK, AR LS %

# WURJA Ukt e ThRE, 5 s mT DASCE B0 g S e R K Bt 4 -

# 1, g REZOEN IEEBSI . RS A SR 3 B R B (B R AT K 5

# 2. s KA ARG B RSO IS . B eSS A S A 2 1T 4R R T
TR S FAR R AR A B K 5

# 3. HARATE BRI IS b B BRI K

# SEIIREA TN G 5 B EHRAK, BRSPS RUK, A RR B4 7 b

# MR I B U AN AR AL

#HISTORICAL_FINISHED_ORDER_FILTER_ENABLED=false

# WEAPIFIZITIEN, 0-FRIEFEN, 1-FRRMEFEZ, BRI IEFER
# EWMAT, LA S EIRN AR A, TR R® &5
# Wit T, AR SR A A A A, A EHE MR &5,

# WSH A NEE B, APIfIsetConfig()#: LIAAERL
#RUN_MODE=0

# REHAEMAPTA G SAHES, truefpmiEM, falsefnmANiEM. Bl Atrue

# WSHUE R RSH, DS —ROIEAPTSLEIXT R NI e JF H R G AL B0 B, APIH)
setConfig O H AR

#REGISTER_SIGNAL_ENABLED=true

# BT EHCMKE A A TR

# - trueFRaH

# - false - AEH

# ik Nfalse, AiEH

# WIRWIZEA . 1. 1225/ A M 2 5 %%
#COMBINATION_ENABLED=true

o HAlH & MRABIR . BINK R H 46 T (1252

20 &5 SR LA Y8 [ 2 % XTFDataTypes . h X XTFCombTy pe i k3¢ & X
HAERBMERNBA TR, LLES", ",

R P O NE L N 173 N UV S B R (B it

- HIHA X BN 8: COMBINATION_TYPES=0,1

- BEVAE TR, BRI AR A &R COMBINATION_TYPES=0,2,3
R BRI ES H 345 % COMBINE_ENABLED &I & 13 F
WIETIAEA . 1. 1225/ A M 2 R 5%

#COMBINATION_TYPES=0,1,2

#
#
#
#
#
#
#
#

# SR A HACAER R DR .

# WA A HICECE T, 4 APTJE BN 2 H A 4 1 2 5 A v H ERE IR R, 0 S T AR e 3B 9 <
P I TE AT AR

# WRAEH IR E I, A APTJE B A SR S A BT B AEIR R, BRIGE RGOk 8 AT R
H,
# FIERZTRE, @iffFHonload-7. 1. xiRAE exanic2.7 . XA K HKE] .
# BRI AEM.

#XNIC_ENABLED=Talse

# @since 4.1.1350

# 188 A FHIIRE R R R .

# WAL E I, MME AR E MR R, W EZNEFE AT .
# U HBOARCE, mAPTE IR H M4,

#XNIC_NAME=ethO



# @since 4.1.1350

# 5 A H IR RE IR R S8

# W EHICEC B I MM AR E SRR IRE: Rz, B3 EE LI R R E) .
# U HBOARE, HAPTE AR H PR 2EA .

# IR MTEE: [sfc, exanic, swiftn]

#XNIC_TYPE=sfc

# @since 4.1.1350

# 2T )A FH Sk SRR R B RR AR — B A

# WA )E AU E I, HAAPTE B 2 B Bkl 24w A 1Sk SCHFRROR TN R AR A R A — 3. A SRA— 350
JR BRI, FHIR [FAH R PR 1R o

# WA ULEC B I, F4 AP A AN 2Rl Sk SO RRCAS FN R A A2 A — B

# BRUCHNEH .

#CHECK_VERSION_ENABLED=true

IR B tEE L@ setConfigEMIREBE X MIIGRISEL , LAEEFEAIMISER getConfig() 20
PHTIREL. ICIHRERT LARBMRIRRIASEUESE ;

1HEHE

Xele-Trade-FuturestEERSHEERMINIG , EEER—ENEAEDBHRSAE PimR4EFIER | AP
thEREEERAREOBMRSCREEREE | BUADBEREN6E. Bide0fbi , RKEIFBEOH  APIZ
TR SESNERE | HEF N REE, APHESERZZANOBENER , TERFP T,

EiEH

APIZEFRXele-Trade-FuturestEE RS fG , IRBUMFEFRT , SEMKESEE. BXEENERE
100ms , fEEAYEEZERTIE)EFE9200ms, 400ms, ... , BEERKEFE32s, RAREEREI96000R,
WNRAPITERRE , =IX9600RIKATTEMINGEEE , MUZIEEE , FHEIIXTFSpionError(#E @0
BF.

TEiE
BFIHIEERZRFANZEITED 2 MNER : YA ERFITIEE B ER.
DIRLRER
FEXIRERNER | Xele-Trade-FuturesRZZ RFRIEFLMTTHAN TP
start(): J@IZIEO , APS BRI BEERREE,
RZEENEERER | BUANMEIEAPIXIRAVEC B 4HHiZEY.
LETLUET setConfig() OIS,
TEULH : APIFDMAITE ( BAMLESIFEexampled“Example01.cpp”) :
class Example_01_Trader : public ExampleTrader {
public:

Example_01_Trader() = default;
... // HERIBS Hexample/Example0l.cpp

void start() {

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

return;


af://n198
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morderLocalid = 0;
mApi = makeXTFApi(mConfigPath.c_str());
if (mApi == nullptr) {
printf("error: create xtf api failed, please check config: %s.\n",
mConfigPath.c_str());
exit(0);

printf("api starting..., config: %s.\n", mConfigPath.c_str());
int ret = mApi->start(this);
if (ret !'= 0) {

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

exit(0);
}
}
. // HA&ERIB% W example/Example0l. cpp
}
/7’: W

F3ME, EuldEeR.

4
&

* @brief —AMARRIRMPINGESER, APIEFRE GG, hk— T2 LT 8,

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

Example_01_Trader trader;
trader.setConfigPath(configpPath);
trader.setInstrumentID(instrumentId);
trader.setPrice(price);
trader.setvolume(volume);

trader.start();
while (!trader.isstarted())

trader.wait(l, "wait for trader started");
... // HEAEZ example/Example0l. cpp

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

// TODO: fENTfENSHL, FEHUH IR E

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

doubTle price = 301.50;

int volume = 1;

runExample(configPath, instrumentid, price, volume);

return 0;



L& R ER

EEEEEMER | ERimER I LUESERRZEOSANEKGE |, W : insertOrder, cancelOrder,
findOrdersZ , [EiY P EELKSPIRIERELSKEIRLNSE.,

AHCES - TheeEA R EEREL ( BEMIEIFENexampled“Example01.cpp”)

// B F AR G ER R, AR RO
trader.start();

... // HEMRIBS Wexample/Example0l.cpp
trader.insertorder();

... /) HA&EMRIGZ Hexample/Example0l. cpp
trader.stop();

IR BMAPHERONERENZASERIEEE | IF0ERTFEEIR.

SHFE

TERAPISLHTEEHRIERRO MRS FE

Client SPI API XTF

ﬁU;@APIiWU makeXTFApi(configPath)

VEAFstart()[E5APISL{

ST TCPRRAERR

IBAN/SENZEER onStart()

A login((BFIEE

IBENERLER onlogin()
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BHIAF LIS onReadyForTrading()

BB A7KEIEF onLoadFinished()

RIEIREA insertOrder()

BAAFRESBEIEERE
onOrder(XTF_OS_Received)

BHIAFIRAERRZFTES
onOrder(XTF_OS_Accepted)

IEBAIFFIREIAZS onOrder(XTF_OS_Queuing)

BRI IREIRZ onOrder(XTF_OS_PartTraded)

IBHRIFFIREMAS onTrade()

EiEEIRER cancelOrder(OrderSysID)

onCancelOrder(XTF_OS_Canceled)

BHIES logout()

TERIEHESR onLogout()

{EIERERFIAPIRG S stop()

Client

IBRIFLELESR onStop()

TEERAPISEHIRIR | RN

SPI

...... AUBSEERETE
TKEIERIXSE
_____________ RERSIEE
RPESREBIEENE
L THAREERSR
RPBROHRBATES
............. REEE
BE3ZER
............. REREEE
L EEER
........ REEE (B
WTFFTCPRZ4ERS
\
API XTF



TraderAPIEAIE(EiRAB

Xele-Trade-FuturestE& R A B IEEIRIRS T N3 RIRSS :

HUEIRSS | TERIRMBEXIRE. 64, REFERURBKIDALERIEE ;
KBRS : TERMERA, HBRLURBKEZZEIREIEE |

SIFEFImEH , BRPEEETAPIogin)EOBRIES , BRAIIRZA A LAERiInsertOrder()ai&
cancelOrder(EOBH THRIBERIRE,

TraderAPIfIXele-Trade-FuturestEBRANEEXETELE | BEFEH. IREERIR(E. E1TRE,
TraderAPIFIEE R FIN LA ER ERIEN FEF:

&
=4

B BiEZEE | fiaLAE S login)EOAREFRIEKT , FonlLogin(EEZEORERIN , RE
BERBINEA 8 TSI, Xele-Trade-FuturestEERAISAHAFPZRER (BMARSERSK) |,

B—TRFPERACIESMAPISEA , MIRURERIRILIHTER. SRERBUTER
s BNERRERMUA  BERFESRAIE . A LU TIRBEBLUREIHRE ;
o ERHIERN MIRNXAKEEREERIERRINEE |
* RZFERN TR ERIEASZAFNATEERRANEE ;

o BNERRNEREIERNRZEIER L T TIERNRETFT | APHISEMEE ;
o MRAFHEEHFFREE  UFEBREFEERR  AEHHTERIEE

THUEES : FFER ( BARRREIFELexampled“Example01.cpp”) :

void onStart(int errorcode, bool isFirstTime) override {
if (errorcode == 0) {
if (isFirstTime) {
// TODO: init something if needed.
3
/* AREFEO */
int ret = mApi->login(mUsername.c_str(), mPassword.c_str(Q),
mAppID.c_str(), mAuthCode.c_str());
if (ret !'= 0) {
printError("api login failed, error code: %d", ret);
3
} else {
printError("api start failed, error code: %d.", errorcCode);

}


af://n221
af://n227

void onLogin(int errorCode, int exchangeCount) override {
if (errorcCode != 0) {

printeError("login failed, error code: %d.", errorcCode);
return;
}
printInfo("login success.");
}
BFRNE

TR EP O ERERERAFNNEFNRERR | APEERIEGZAE] , SEIRES iR
IRSHRHIEDER | MBERAKEENRE | HRAT HELHENZEETO. MEBRRENEF
BEEREE

1. RimZEAY - WindowsRFEERAAT , LINUXRFERIAS2 ;
2. RpAdiE - REEBINHBINRZE ;

3. WEZIPHBYE ; FZ21 ;

4. fR-EMACHELE : &xZZ2 ;

5. F#145 : Hostname ;

6. RRIRA : BAERRRIRES ;

7. WEFIS ;

8. CPURAIT ;

9. BIOSFFAIE ;

T ERMIBMERANEFNURERERRERN , BRERELRE | ILERTXXHhERILERNE
TR

1@2024-08-09 09:37:03@192.168.2.2000192.168.2.200@fefcfeca72al@fefcfeca72al@win7-
SOFT@6.1@vDI_DISK@FBO60000FFFB8BlF@seriall

2@2024-08-09
10:01:31@172.17.0.1@172.18.0.1@0242CC45DE99@0242FE299D1C@cd215@3.10.@Z1w50YDK@54
060500FFFBEBBF@6CU741VH5F

Hreg

5

N EERR , IRBOREFES LA MIE R,
HREBRYHRSZIRER

o REFIZE  EERAHSKERENN , APLETonOrderflonCancelOrderiZi@A1EF ;

o HIRBBINHARZE | IREEEAEIAESTM B8 RFGESRXIRRRBIR , APIET
onOrderiZ[EXIAF ; MNERREAIRZE I XTF_os_canceled Mi@iTonCancelOrderiZ[13@E01H
F;

o LIREBINHARZE , IREAEAUHAIMER , IEEEPSRIEMREHR , APIEZTonTradedz[
BHARF ;

BT « IRETHUCERINT ( BIAMUREIF Nexampledr“Example02.cpp” )

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

}

return ret;

int openLong(int volume) {
if (mApi == nullptr) return -1;
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 = ++mOrderLocalId;
return mApi->insertorder(order);

void onorder(int errorcode, const XTFOrder *order) override {
// RN IRIEIR PE IR A W RAE SRR, LR G iR,
if (errorcCode != 0) {
switch (order->actionType) {
case XTF_OA_Insert:
printf("insert order failed, error: %d\n", errorcCode);
break;
case XTF_OA_Return:
printf("return order failed, error: %d\n", errorcCode);
break;
default:
printf("order action(%d) failed, error: %d.\n",
order->actionType, errorcCode);
break;
}

return;

// WCEIHRER Rl . AR AE I BRI W A B R
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->TlocalorderID] = order; // {#AFHREN} 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 errorcCode, const XTFOrder *cancelorder) override {
// RN AR A R W AR IR, RS FTIE 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);

void onTrade(const XTFTrade *trade) override {

// RN G [l

printf("recv trade, sys-order-id: %d, trade-id: %1d.\n", trade->order-
>sysorderID, trade->tradelD);
}

fae

Lo
o0 LB BERTEEER LR=MIE R,
IREAROIRSCISER

o FEWFIHS ’fE‘-‘%Z}E%BAZiLiEﬁZEHI‘]F“ APliBiZonCancelOrderiZIEAAF. ANSREEHAT
BB , Ni@idonOrderflonTradeZ @A ;

o LEBRBIERRATERZINZEN , {EERFESKXEIRENR , APlIBIiZonCancelOrder
EO@ERBF ;

o LBEBENINHAARSZE  BEAENHERERN  EEEGHSAXER. JIRBWHER |
APliEidonCancelOrderiZiBEEF ;

BIURES « BERAUCERINT ( BAMUREIFNexampledr“Example02.cpp” )

int cancelorder(int sysorderiD) { // #il#
int ret = mApi->cancelorder (XTF_OIDT_System, sysoOrderiID);
if (ret !'= 0) {
printeError('"cancel order failed, sysorderiID: %d, error code: %d",
sysOrderID, ret);
}

return ret;

void onCancelorder(int errorCode, const XTFOrder *cancelorder) override {
// SR AR A R K W R AR IR, IR S FTIE
if (errorcCode != 0) {
printf("error: cancel order failed, sys-id: %d.\n", cancelorder-
>sysorderiD);
return;
}

printf("order canceled, sys-id: %d.\n", cancelorder->sysorderiD);
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TraderAPIEOS=%E11HH
TraderAPIEO
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SapiEERENO

SapHiEERENO

SREEEN

SAEEEN

SAEEEN

SAEEEN

XM

TR REO

O

R IEAER
H

R IEAE
H

R iEAE
=

shEATIBERO

HSMEITIRIZO

HSMEITIRIEO

ykss

APIXISRIEaIEANE

APIRSS{= IEBRIEO

EREREANEO

B HEREAEC

1B ERE A Z

B¥Is SRS IS , A TIRBER

e

TKEIREE IS | I TREMEN

1

REAEIHR R T B S S BE I A

HEERIT ERRESAEEANEO

PRAZ EIRIE A

RIBER, AR AT RS H BRI E A

i\, NMEEO

KA HA S REZ AR ZZEN

R R ERS R ER R EEIZEO

BYURERETEIEIZEO

TERERRIEIEZEO

ETEERO
EGHITRITR

EHELTE

5RO / WEEO

XTFApi::start
XTFSpi::onStart

XTFApi::stop
XTFSpi::onStop

XTFApi::login
XTFSpi::onLogin

XTFApi::logout
XTFSpi::onLogout

XTFApi::changePassword
XTFSpi::onChangePassword

XTFSpi::onReadyForTrading
XTFSpi::onLoadFinished

XTFApi::iinsertOrder
XTFApi:insertOrders
XTFSpi::onOrder

XTFApi::cancelOrder
XTFApi::cancelOrders
XTFSpi::onCancelOrder

XTFSpi::onTrade

XTFApi::iinsertExecOrder
XTFApi::cancelExecOrder
XTFSpi::onExecOrder
XTFSpi::OnCancelExecOrder

XTFApi::demandQuote
XTFSpi::onDemandQuote

XTFSpi::onAccount

XTFSpi::onExchange

XTFSpi::oninstrument

XTFSpi::onBookUpdate

XTFApi::subscribe
XTFApi::unsubscribe

XTFApi::updateBook



Ars3EY Y53 ERIEQ / WREEO
BELRECMER  FASHEO
HiEEEO RIS BEEIEFHXTFACcount RS XTFApi::syncFunds
=)
=EREEEO RENERIKPER XTFApi::getAccount
BEEEEO RN ZFER XTFApi::getExchangeCount
BEEEEO RENELIER XTFApi::getinstrumentCount
BingEEO EHIREBER XTFApi::findOrders
HAEEEO BHAZER XTFApi::findTrades
B% fatTms
a’mﬂ%gﬁ& RERESH XTFApi::setConfig
£¥ T
aiﬂlﬁﬂ% ok HHECESH XTFApi::getConfig
SHREE .
Déﬂzﬁﬂggﬁﬁ IEERAML RO XTFApi::setChannelPriorities
5% SSTR
Eﬁmﬂ% SRR cmapiek XTFApi::getVersion
HtisARzO EhERIEEO XTFSpi::onEvent
Htis RO EisiE ANz XTFSpi::onError
BN FIIEFRHRER XTFApi::buildWarmOrder

REEEO
makeXTFApifTix
#EOmaEe

BIERAPISLHINISR,
BRI AU APISLH -

1. BEXHLR  FEEAREXHIRR. NRENREIIFFRY , BPACIZRAPISTHIZLR | 1R[E]
=Hest ;
2. B EH  FREECNREHER. BRRSIEE XA RESEIEANTIEE (nullptr ) B
g, BRI . EEWIZAPI->setConfig IR B LA THESEL |
"ACCOUNT_ID" : BEELMKFID
"ACCOUNT_PWD" : EE& M B
"APP_ID" : N FHFEREID
"AUTH_CODE" : IAVFHSHAED
"TRADE_SERVER_IP" : X 2RSStk
"TRADE_SERVER_PORT" : 3z BREZ i 0
"QUERY_SERVER_IP" : ESifJfRSS bt
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"QUERY_SERVER_PORT" : EiffRSZ %O
FERARBIESE XTFApi : :setConfig() O EERHAR,

gORE

XTFApi* makeXTFApi(const char *configPath);

EOsH

e configPath : configPath S¥FECE SUHIRIZ ;

BElE

o MNRENRIEEREEEH , BBABIERAPISLAIRLT , IREIAPISLHIFEST ;

o MERENPEEREIFTHY , (BESHTFFRM , BBABIGEAPISLHILLNY | IR[EIZSIEE ;

o WMERAMENEER , BiiAJnullptr , BBACIEAPISLEIRRDN , IREIAPISLHISET, AT , FEED
setConfigiZMIREXLHIBCESE , BNFTEER ;

KXF(ESLIEFHLRYE

BIEZAPISCAIRY , ANERBEXIERIZEO . APIEUASEMASHYE SRR ( Signal Handler ) BT
A&, WMREEAmMakeXTFAPI)ZAT , APPESIIM TESHIEREL , BILAAPISBZEIMES
ReIERE , SHUSSITAEBERPEXIESLIERE.

BILARRRLA R 73R AR

1. SNRAPIRIRRZAMEET4.1.1068hR A , ATLASTIARmakeXTFApIEEL , ZfEEEMAFESHESL
IREREL. EIREMAOIRRE . BTLARRIR AR ;

2. NRAPIMRAZTEET4.1.1068h A |, BT _EEBNGEZSN e LABIS FERCE S IENED
B0 REGISTER_SIGNAL_ENABLED=false , EX[FAmakeXTFApi()iEONEBEIMMESSREMS
HESNEE, FHAAPISEMFMAEMESAIBRE , hEMEEEXIEE Hfalse , ZEE4E ;

getXTFVersionf ik

#EOmaEe
BEHAPINRAS,

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

EORR

const char* getXTFversion();
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iR[ENE
APIRRARZFFFER,

getXTFErrorMessagef5i&

#OmaEe
RESRISEERE AT TR, SHF PR AMESIBRmA TR,

gORE

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

EOsH

e errorCode : FFEIARIEEIRID ;
e language: IBEZEL ; 0-H3Z, 1-383Z,

BRI R TR,

getXTFNanoTimestampJ5ik

#EOmaEe
RN IREN S AR TEIEL.

gORE

unsigned Tong Tong getXTFNanoTimestamp();

BEIE
AT g GRS
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setXTFLogEnabledJ5ix
EOEE
E=AEMAREINEE.

[BRBEINEE , APSENAEFSRHUTERT , £ xtf-api-log BR , FHEEEM. @XEM
SIRERRS AR R A B RS

ZREEINEE , APAFEEATXHFICRAT.
AEXH AT LUCRAPIER T REF HIBETREMEE SHER | ARERBNILSHERAERA

AOHEEIEN. BRBESHARLEAPIRIETIHRET R T , BRIAPIZGASA T BEI06E.
EOFRR

void setXTFLogEnabled(bool enabled);

EOs%
e enabled : BRESERABE , true-BR |, false-ZH,

BEHE

SPIXEEEL

A EIEEO
onStart}3ix
#£OEe
APISSRERNEREN
EORE

void onStart(int errorcode, bool isFirstTime);

EOSH

e errorCode : [FEER. 0-FBa1EIN , ATLAEAMA login() #EOZRIER ;| EMMMERTSohELMRT
NIAOSEIRAD ;
e isFirstTime: R&VIRFIF. SJLUBIARENL , FIBTEGLRITFRT |, HHTE0ENTmRA SR E,

iEEIE
7
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onStopJik

EOEE
APIRISR(ZILEBEANEO
EOFRR

void onStop(int reason);

EOSH
e reason : FREILHER ;

ERRXTFAPI_ClosedByUser 1 2 stopfE D EE R
ERRXTFAPI_ClosedByTimeout s DB B 5
ERRXTFAPI_ClosedBySendError CORIBEGRER, RWNBERTRE, EIRE
ERRXTFAPI_ClosedByRecvError R X o O T TCPE 2
ERRXTFAPI_ClosedByLoginError H il E e RS S el S P il
ERRXTFAPI_ClosedByLogoutError @ il 38 R B i 74 Jm 5l

ERRXTFAPI_ClosedByzipStreamError: i illF ¥k HEis Bl 5% )5 5 ¢ 1

iR[ENE

onServerReboothix

#OmaEe
EEERZNRAEITERRIENEO.

o EEEXZNBRINELKEER , APIRIEEBHEE ;

o HINEERE  APIRBT LRERFTEEUE | HEFMESINEEUE ;

o HTFAPINAMEIRAL T2M , ELATEIINEMERREHEUESERY . AFFEERE!
onServerReboot= {45 , B L —IRIFTEEUEIEET | HRIXLEUEIEEHRABRL ; &
onServerRebootSBHMEZ 5 |, FURIEEHIESRM.

EORR

void onServerReboot();

EOSH
7c
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iREHE

SneEEn
onLoginfix
#EOEe
BRERBEREO
EOFE

void onLogin(int errorCode, int exchangeCount);

EOSY

e errorCode : BRER, 0-FRRERAY ; AttERREREMUIREIRIFEIRG
e exchangeCount : RZEE , ERMINEREIZZATHIRTREE ; At Tﬁéﬁﬁiﬁf fr (58,

FEIE onReadyForTrading() 8 onLoadFinished() EHERG , A REE AR AR ZERIS
=|

iR[EE

7c

onLogout 75i%
EOhEE
BHERBENEO.
#ORB

void onLogout(int errorcCode);

EOS%

o errorCode : BHEAR, 0-FRRERML | EtHERTE HEMIREAIEIRD
iR[EE

7

onChangePassword}ix

#&Ose

IEBUZREEERERE,

EORR

void onChangePassword(int errorcCode);

gEOSH
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e errorCode : BBIZER, 0-FRNMEMKL | EMHERTEIHMESKBUR EIRIFEIRD ;
iZEHE
7o
onReadyForTrading F5i%

#EOmaEe
BYIESEIRCINEGSEE |, AT TIREBIR(E,

VEFSEUEEEMEGE , AR LUREREEIREANS , FTkRE | B2, #anik 2EARRD
SERKEFZE  AREA,

IR EMERBRRERKEIEA ARG  EREATEREMNEN  IRFERERSMEN
HITIRE , FRSFHWKEFZE  BRIERER,

EORR

void onReadyForTrading(const XTFAccount *account);

EOSH

e account : HETERAIMKASE , BRUXTFAccountZEHIMR ; FEAPISEHILEREERR |, IS8 —
BB, AILMRFER | imXdsisttSgetAccount(EOEIAN—E ;

iR[ElE
7c

onLoadFinishedFix

#OmaEe
XZAAMERKEIESINETE , BRILWRIERKEIRTERSMCNM , FHELLHTRER,

1. XSRS T RERETNRE |
2. MNRBFOUERIAPIRIS | FUKEIEMLTHAHEE ;
3. MNRAPIIRERE | IERMTTIREE | FUKEIEMBTTLLAEHEX ;

#EORR

void onLoadFinished(const XTFAccount *account);

gOsY

e account : HFFERMIWFSE , BRXTFAccountZEHIE ;
R[EE
7c

XN
RRLEBED , TERIRERIERAIRSEL.

APIRMTY =325 M - EBITR, 1TH0HE, 3.

EET BN EEREELT
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insertOrder

N

$Eé.‘f%llﬂl
iEy=yicEc) onOrder=Received
:s?‘:ﬁﬁ?ﬁiﬁ/ §>7JT¥§IBI
onOrder=Rejected onOrder=Accepted

— \\\
/FAKngﬁfmsﬂz% GFDTEJZKZ

onCancelOrder=Canceled —
GFDIZBPERD AR onOrder=Queuing

onTrade
FOK/FAKEE 32 GFDEBS AlAZ GFDIZBEPEEBRLAE  FOK/FAKEERRIAT

"

_ onOrder=PartTraded —
FafiEe GFD2EBRAZ

onTrade

\

N S

onOrder=AllTraded
onTrade

onCancelOrder=Canceled

EETRREEROSE

e onOrder(): FELEAXITRERIMT RS ETERIEN (NREEHASEONCancelOrder ,
Hita SRS ZEEonOrder ) ;

e onCancelOrder(): EELMREEETTRRVER. BEMINET , HTRRSTAEHIEEZED ; #iE
KT |, [EEiZECEREER A ;

e onTrade() : FEMEITERRLASHYER] ;

TR BRI BRI T



insertExecOrder

/ \
EE
!

onExecOrder=Received

\
tetyiEts / &%Ff?%ﬂ&z

RZATHEE onExecOrder=Accepted

N

\ / A/?E?@#Lﬁ ?%%“:fﬂﬁ

onExecOrder=Queuing

PUTER: I9BIIT

EFEER

|

onCancelExecOrder=Canceled

onExecOrder=Rejected

IR PR EEE O 84E

e onExecOrder() : FEAMERXITRNERIITRRESEZEREN (NRESHIRSE
onCancelExecOrder , EfthiaE2HIASZTEFonExecOrder ) ;

e onCancelExecOrder() : FEAMEHIHITRNER. BERMINN , HITRRSETKEREEZZE
O ; BERKMeET |, EEiZECERNIEERRM ;

AN EEEOERE :
e onDemandQuote() : &MBIENEYEE

onOrderf3ix

#OmaEe
IREAEIHR R T ARSI A

EOms
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void onorder(int errorcode, const XTFOrder *order);

EOSH

e errorCode : fREPIERIEEIRAD
o order : REAEIRYIS , SWXTFOrdersSiain ;

EEIE
7

onCancelOrderfi%

#OmaEe
eSS ERNE O,

FIRERAINEERM. I0CTRFRZATREBESFHE1ZE | BRI IZIT BorderStatus/y
XTF_OS_Canceled,

WiBA :

1. ZBHHERVKEEINRHRES4 | HTisHistory/gtrue;

2. iR EHE ST R ELETNRE |

3. ANREFCIERIAPINGSR | FKEURMLFFIAME ;

4. NRAPIIREFE | ERTFEEE | MUKEIEMETFSHUEREE ;

#EORR

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

EOSH

e errorCode : HB{EAR{EIEIRID ;
e order : #REEBIRNISR , SIXTEOrdersSHAMEK ;

EEIE
7

onTradefix

#OmaEe
FRAZEHRIEAE .

1. ZFHERKEENIHRE S T4, tkATisHistory Atrue;

2. TKEHESIS I EETINEE ;

3. ANERZFOUEAIAPINTSR |, FKEUBRMSLTTIAHEE ;

4. WNRAPINREFE , ERWFREE , M/KEUEMNETFFSEHEE ;

FX3Z[ER ( XTFTrade ) SSREIESS , FHAPISLAIREGEHRZE—EBNA (NREEREER N
XIRKZL ) .
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EAXTFTradeXIRECIES | HFRABER , (BRMAREHRKEXAIXTFOrderXI SN RAI 1z
ey A S L

MRBEIHA BRI TREMIE | BIEXTFTradefIF B NEIBF EENNEZ G | B T~—54
B,

SRAFAR RIS, CRATEIENAIEME , BBAALIERERXTFTradefstt.

EORR

void onTrade(const XTFTrade *trade);

gOSH
o trade : FAZEIRXSS , SXTFTradeZSHafx ;
iBEE
7o
onExecOrder}5i%
#£OkEe

T ERS R BB EHR K T BRSO .
TR ERSMREBEHR | IRBLATILMRE

e XTF_OS_PartTraded
e XTF_OS_AllTraded

[@since 4.1.1390]
BRRAS 4.1.1390 #2 , 7AU/3 P EatEAN T R BIFER execlevel , TLURSA. &Y. RMRIGEE
RAIKFITIRIE , HRICKEPER. JAFKE onExecOrder() 45 , FEITHINT
execLevel 2WFHEE | BRIEWSZEHITHENAIIE,

NES

void XxxSpi::onExecOrder(int errorCode, const XTFOrder *order) {
switch (order->getExecLevel()) {
case XTF_EXL_Instrument: {
auto instrument = order->instrument;
... // do something with instrument object.
}
break;
case XTF_EXL_Series: {
auto series = order->instrument->getSeries();
... // do something with series object.
}
break;
case XTF_EXL_Product: {
auto product = order->instrument->getProduct();
... // do something with product object.


af://n743

3
break;
case XTF_EXL_Investor: {
... // do something for current investor.

3
break;
defalut: {
auto instrument = order->instrument;
... // do something with instrument object by default.
}
break;
}
}
EORR

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

EOsH

o errorCode : IREIR{EIEIRED
o order : REAMIRNIS , SXTFOrdersSHals ;

iR[EE
7

onCancelExecOrderFix

#EOhiEe
TN ERS R ER EHRAR S S R A .
EERNRIhEE KA EZSE M |, FERMIHEIZITBorderStatus/9XTF_OS_Canceled
WiBA :
1. 1 ZBHEVKEERIIHER S5 |, IEATisHistoryatrue;
2. KRS R ERAEThRE |

3. WNRZFOUERIAPIRIS | FUKEIEMLTFIAHEL ;
4. MNIRAPIIREFE | ERITFREE | FUKEIEMTTLEEHEX |

#EORR

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

EOSH

e errorCode : R{ERIERD ;
e order : IREEHRIISR , SUXTFOrdersSHaLE ;
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iREHE

onPositionCombEventFix

EOEE

FFreESERSMENED,

MRERESINRE , BISFCWESHHRIASH  SF-EASRIREY  BIEOBIAF.

EORR

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

EOSH

e errorCode : {5iRA5 , fEARER ;
e combEvent : HEEHNS , £IIXTFPositionCombEventZEHafk ;

iR[EE
7

onDemandQuotekit

#OmaEe
TN EREO,

ENTERAINEE KMERST=E1ZE 4 | BNEA demandQuote() 574G , WM EER A B
F.

gORE

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

EOSH

e errorCode : IAMNIRIEIEIRIG ;

e inputQuoteDemand : IEMIRANS , BFREIRXENMERIBASE. 1ZN05RReeErzO
REREER , NREEOZIMER |, TLAEIENSREIARG | WEIAHA—SE., FHENESR
XTFInputQuoteDemandZEaa,
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iREHE

HIRTENEO
onAccountlix

#EOhee
KA HA S REZREIEZZO.

#EORR

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

EOSY

e event : MKPEMYE{ESEEY , XTF_EVT _AccountCashinOut : lIKP B EEEENETTIKT(L
e action : MKPZMYHIENE , XTF_CASH_ In : A& , XTF _Cash_Out : H&
e account : MKPXIE , SIIXTFACcouNntZSFAR ;

R[ENE
7

onExchangekix

#EOhee
RZARERSRET NI ERIZED.

EORR

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

EOSY

o event : KPPV EEEEEY (JEMMASSEAYETS ) |, XTF_EVT_ExchangeChannelConnected : 32
SRR ZIBECEEER] , XTF_EVT_ExchangeChannelDisconnected : A2 Z Rz ZiBECKIFF
AN

e channellD : BES

e exchange : XBMIR , iIESEXTFExchangeEHIAERS .

EEIE
7
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oninstrument}ix

#EOhee
BURERWEREIEIZEO.
EORER

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

EOsH

o event : MKPZSYEEERY (FEIMEEEEIET ) |, XTF_EVT_InstrumentStatusChanged : &%
RERETAER]
e instrument : XIS , SWXTFInstrument4SHAHE ;

iEEIE
7

IMETRERO
onBookUpdatek i

#OmaEe
ITEREZREIEZEO,

EUARBRIAFsubscribe(IEEAIEL1TIE . £Wsubscribe()izO,

gORE

void onBookUpdate(const XTFMarketData *marketData);

EOsY

o marketData : T1B{ESENIS , SIXTFMarketDataZSHafk ;

EEIE
7

Hith@Em#EO

onEventfix

#EOhee
S@ErnEN,
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gORE

void onEvent(const XTFEvent &event);

EOSH
o event : BXIAYEEXYSR , SIOXTFEventZEHAIA ;

iRElE

onErrorf5ix
EOEE

EiRERnEO,

gORE

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

EOSY

e errorCode : $5iRf5 , ERRXTFAPI_RetryMaxCount : TCPERIELME EiAFEAIREL,
e data : MITERUSEIREIRE , FREWEN 9nullptr ;
o size : MfiTERYEEREURE AN , ToEHENIA0 ;

B[EIE
7

APIEEEIEO
SihsEEEO
startfix

#EOhee

JBEIAPI,

BERiZEO | APISBERXBEERIEER.

RIZEENRERS | BAMECIZEAPIRISAVECE XA+, tBAJLUEID setConfig() #EORCE.
WIREOERARID | $EEE XTFListener::onStart() #EOBXIEEIZER.
WRAPHRLLEBENGEN , TLMEAFINS , LRI $3E1E.

flgn -
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XTFSpiA *a = new XTFSpiA()
api->start(a);

... // do something.
api->stopQ;

XTFSpiB *b = new XTFSpiB()
api->start(b); // ok.

... // do something.
api->stop(Q);

gORE

int start(XTFSpi *spi);

EOSH
o spi : EIFSEHEENTS ;

iEEIE
EOVERMINREO , BREREER.

stop73ix
EOEE

=1EAPIEN.

BEiZED , APISITFF S 2EE0EE.

WISRECERR/ID | $EEJE XTFSpi:onStop() #EBAHISLERIZER.

ZEIEERAPHED |, ATLAEFEEN. LAY , JLMEAFEListenerydsR , AMEARRAVIZIE

#EORR

int stop(Q);

EOSH
7c

BENE
BEOEMMINRE , BUREEEIR,

login}3ik

EOIRE

BRIHIES.

EOERBRING | BEE onLogin() ENEMSRER.
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EREOG=MARFIRIES

1. AEEHASE9ED |, BOAMERREXATRIRE |, BiEREY setConfig) FARMER |

2. L BMFFIERBRYED |, AppIDFNAuthCodeBRIAERAEE M HINIRE., & BT setConfig()
MRERER

3. WEERSHINED |, BEENEREENHE setConfig() EMRERNER |

gORE

int login(Q);

int login(const char *accountID, const char *password);

int login(const char *accountID, const char *password, const char *appID, const
char *authcCode);

EOSH

e accountID: BEMF RS
* password: REMFZG
e applD: N FAFERID

e authCode: IAIFIEHUEL

R[EE
EVERRINIRE , BNLREEIRES.

logoutixk
#£OkEe

BEHRZHEE.
Z#EOERRRINE |, FEE onLogout() BOBANERER.

gORE

int Togout();

EEE
EOEARINIREI , BUIREEERT,
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changePassword}ix

#EOhee

ERNEE
EOERRINE | %EJE onChangePassword() #BANHE X ZIDER.

gEORR

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

gEOSH

e oldPassword : |HZ5
e newPassword : &5

EENE
EOVERRINIRE , BNREEEIRD.

VRN HARRERBIEK AT , BRHERBINSERIZERE onChangePassword(errorCode) M
BRIAF

RZZE0O
insertOrderf5ix

#EOmhiEe

RIERER,

£ XTFSpi::onOrder()8XTFSpi::onCancelOrder() A BB EAR BAIERIR AR,
BERER

1. APIRIFEFinERAE—BF&/OSZIRER | BEFint 2RI HIRRIR 4 5 g
5AREES. I (HEBRE. DEISKR) +REEE ;

2. ZEORARLKEAZEN |, FEESLERARE— APPSR SEED ; MRFER
e etE | fsetConfig("ORDER_MT_ENABLED", "true")iH{TECERIH ;

EORR

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

EOSH

e inputOrder : fHEANRIRESEL , SUXTFInputOrderfEafs ;
e inputOrders : FHLEBAIIREBSEHEA ;
e orderCount : #{Z2EANE , FEEAT164, WRED16 , NHEEHREBIBNKY ;



af://n1005
af://n1022
af://n1023

iB[EE
EOVERAMINRE , BUREERD , BERKRINFAH AR REBERFRIEER,

cancelOrderfix

#EOmaEe

RIERIE,

fEXTFSpi::onCancelOrder ()& O FEANEGHREBAIE RN ERIRE.
BERR

1. 1ZEBORKARKIERALZ SN , FREESEEREBRE—MAPILESARBEED ; INRFER
e etE | fHsetConfig("ORDER_MT_ENABLED", "true")i{TECERIH ;

2. ANRFEFAXTFOrderiR NI SR EZHER | SMERAPIREIFIXTFOrdersIgigst , FIPAEEM
AMNEBHIIE— NXTFOrdersRiFE ;

3. RN ERRZFTRSHE ;

EORR

int cancelorder(const XTFOrder *order);

int cancelorders(const XTFOrder *orders, size_t orderCount); // & iimpder, &k
HE 161

int cancelorder(XTFOrderIDType orderIDType, long orderID); // Ul EAH S, &
B LA AR RS R R AL PR

int cancelorder (XTFOrderIDType orderIDType, long orderID, const XTFExchange
*exchange); // #5155 Bl

int cancelorders(XTFOrderIDType orderIDType, long orderiDs[], size_t
orderCount); // #tEHUAE D, BAHE N6

EOSH

o order : {HEEARENS , £XTFOrdersStak ;

o orders : St EREEIIRENSENA ;

e orderCount : {tEHIBEE , FREAT 161, WRBII16 , MHEREPRNY ;

e orderiDType : IRERIRSRE , BRISIFIEERKE. NUIRBRESFIZZFFRSHEER ;

o orderlD : IEETVKSHAMIRERS , WREAMIRERS  EXARARSESZE— ;
e exchange : RSTAISIEET ;

EElE
EOVERMINREO , BUREERED , ERRIIFH AR REBERFRIEER,

KFFitep SipaYisag
AT R R SHEBATLUERFER , B TRIZEX

1. BEEKSTiEAEBSRERIIEE , AL XTFAccount:isSupportCancelOrderByLocallD()#EO
BRSNS AT HERSHER ;

2. AHBBESTE0, XFEEZA , XAEELAZS5000000 , EETLURIEEERTES , AP LUET
XTFAccount::getMaxAllowedLocalOrderID(#EO&EIFI%E ;
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3. AR S{RIFREEIE , SR, RN, TR | #MAREDR ;

insertExecOrderJ5ix

EOhEE
RIEITIES R R,
£ XTFSpi::onExecOrder()akXTFSpi::onCancelExecOrder() O 7Ri@E1 R P4 ES R A4 RFADIR

SNo
BERRN:

T ATNERT AR AR S SEEIT R ARERS | TeEhR , FEHTHR RS |
2. ZEOMARLERL L, FRESLADRAAR—MAPILARISRIMRERD | NRFES
FAZFE% 285 , {fE/AsetConfig("ORDER_MT_ENABLED", "true")#{TECERIT ;

gORE

int insertExecoOrder(const XTFExecOrder &execoOrder);

EOSH
e execOrder : FARIXAMTIEXS HHRESEL , SUXTFExecOrdersSHALE ;

EEIE
EZOVERMINREO , BURERERED , ERRIIFH AR REBERFRIEER.

1T ER T PR R P ERiR R

IBIIXTFOrderFlag, XTFOrderType, XTFDirection=/MZERXSEiERTN. BFITN. BRI H,
BRI, TFHIREEH T ARIREXNAIFERE
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R XTFOrderFlag XTFDirection  XTFOrderType

IBRITIN

(Bi7ta
BX3iHHA
)

I5RITI

(BiTE
A3 IHhEA
)

XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT _SelfClose

XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT_NotSelfClose

BFETN XTF_ODF_OptionsExecute XTF_D_Sell —

=R LIPS
i

IERELIXS
i

=R LN
X

BEKRELR
X

XTF_ODF_OptionsSelfClose XTF_D_Buy XTF_ODT_SelfCloseOptions

XTF_ODF_OptionsSelfClose XTF_D_Buy XTF_ODT _SelfCloseFutures

XTF_ODF_OptionsSelfClose XTF_D_Sell XTF_ODT_SelfCloseOptions

XTF_ODF_OptionsSelfClose XTF_D Sell XTF_ODT _SelfCloseFutures

128 FIARRHNSEITIET PIREASS , 81T insertExecorder(const XTFExecOrder &execOrder) 3
CEPeSCIRERTESK ; TN AURIERTEK(ER cancelExecorder(const XTFOrder *order) 3.

cancelExecOrder}5i%

#EOmaEe

RIXATI B XS IRHEER,

fEXTFSpi::onCancelExecOrder (OB ANEERRIZS RN BIRE.
BERR

1. 1ZEORKAREKIERALZ SN , TEESEEREBRE—MAPIELESSAIRBEED ; INRFER
e etE | fHsetConfig("ORDER_MT_ENABLED", "true")iH{TECERIH ;

2. ANRFEFAXTFOrderiR BN SR EZHER | SMERAPIREIFIXTFOrdersIgigst , FIPAEEM
HMNEBHIIE— NXTFOrdersRiFER ;

3. FENERARZFTRSHE ;

gORE

int cancelExecorder(const XTFOrder *order);

int cancelExecorder (XTFOrderIDType orderIDType, long orderiD);

int cancelExecorder (XTFOrderIDType orderIDType, long orderID, const XTFExchange
*exchange) ;
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EOSH

o order : fFEEAURENISR , SUXTFOrderfSHAMR ;

e orderIDType : IREE{RSRE , BESZFHERTKS. ARRHRSTIZZATESHE ;

e orderlD : IEETKSHAMIRERS , WREAMIRPRS  EXARARSEEZHE M ;
e exchange : XS ;

RENE
ZOVERMINREO , BUREERED , ERRINFH AR REBERFRIEER.

XFFitga SHEEaaYiR R
Sx@EpiEianE |, 2% cancelOrderfz itz S 51870,

demandQuotefsix

#EOhiEe

RXENIERK,

FEXTFSpi::onDemandQuote(E O -BATLANAER,
B

IZEOMARLIERAZEN | FREESLIRARE—MAPILAIISRAVRBZO | MRFESALZ
fELeetEs | [EMfsetConfig("ORDER_MT_ENABLED", "true")##{TEC BRI,

gEORR

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

EOSH

e instrument : FRAMAISANSR., DREA—IBERIIESHANSR , FEEATIS ;

e locallD : IEMMERIAMRS , TMNLR , HEFBEEN. NESE, BIAA0;

e inputQuoteDemand : IEMMEKRNIR., ZNSIRETANEEEHIHMASE , A0 : ATLISEIMN
NEREFEURS. AREENEES. #FREESIXTEnputQuoteDemandZEALE,

iEEIE
EOERMINREO , BRREER.

TERRIMERRRBMBERRIERD , HFARNINMERERRINN | WNERE
XTFSpi::onDemandQuote() #9iRME,
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IEEREREERSE

#&OEe

IEERIE BB,

f£ xTFspi: :oncancelorder ) EOFIBAHEIERAIERIAE.
HER

TIZEARANRLEIEAREN |, FREESEERBR—MAPILARISANRBEZO ; IRFER
FAZFE% 285 , {f/AsetConfig("ORDER_MT_ENABLED", "true")#{TECERIT ;

gORE

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

EOSH

action : HEBEANER ;

e actions : HERNEREAE ;

e actionCount : FIERANEEEEX/ , FEeBZ161 , BUSIRE]
ERRXTFAPI_OrderCountExceeded{giR ;

e exchange : IJTEFIBHIRZAMNSR , RERAREREBERNRZMINTER , NRELZRXBFRIS

5 SEPBmIEEERZF.

WRARABF—NIZZFT , ATLMENnuUllptr , BIAAZERIRZZATTS ;

iR[ENE
EOVERMINREO , BUREERD | ERRIIF AR R FRIER,

Aixm6l

XTFExchange *exchange = api->geteExchange(1); // Hbim il b Jr)E 1028 b st %, X Bk e
A G
XTFInputAction action{};
action.actionType = XTF_OA_Cancel;
action.channelselectionType = XTF_CS_Fixed;
action.channelID = exchange->getChannel(2); // 4542 5 E kA, tohn. s =4
25 AT 5
action.orderIDType = XTF_OIDT_System; // {fi[fiki & ii/K S ik4r s
action.orderID = 100; // H&HKS
action.localActionID = ++lastLocalActionID; // /A< ds 5
int ret = api->cancelorder(action, exchange); // JiE%uds 240 & TR
if (ret !'= 0) {
printf("cancel order failed, ret=%d.\n", ret);
} else {
printf("cancel order request ok.\n");
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IMEITIRIEO

subscribefix

EOEE

TS,

TEIRERINE  SREINN SR TIEEIER . =EVE onBookUpdate() 0,
1BA

1. APIBEERHBITEREAIIEE | (BREME T/NMTIEEFEOupdateBook() , BT IO EFTAPI
REPFHE R TIBEUE ;

2. NEREBITHELNTE . HupdateBook()\SHAIITIEZMES , A~&[EEonBookUpdate(#E0 ;

3. MERITIR T E£94718E . HupdateBook()SEELTEZMAT , ElEFonBookUpdate()# ;

gEORE

int subscribe(const XTFInstrument *instrument);

EOSH

e instrument : FATIRAISANIE , SIXTEInstrumentEiaik ; ZEHERTIEFFIESANE.

iREHE
EOVERMINERY , ERMIHZRTMTBT PRI,

unsubscribefix

EOhEE
BSEITIET1ES |, Ssubscribe(#ZOThESER.

#EORR

int unsubscribe(const XTFInstrument *instrument);

EOSH

e instrument : EECEITENSANS: , £0XTFInstrumentZEiaik ; IgEERRECEITEIESY
POE-8

EEHE
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EOVERMINERY |, ERMIIZRT TR HEGERI.

updateBookZix
EOEE

BEIRELTE.
BRI T B AR,
BT | APISBEMMELITEE

1. RIESNCITERERT ;
2. ANRFAFERsubscribe(EOITRITIEEGE | 2181d XTFSpi:onBookUpdate() @ AR ;

gORE

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

double TastPrice, ///< BOHAN
double bidpPrice, ///< FEN e NERELFEA -
int  bidvolume, ///< FENE. RERERELFEAN .
double askPrice, ///< Fth. AFERELIZHE.
int  askvolume ///< FhE. AFRELZHEN.
);
EOSH

e instrument : L% , SUXTFInstrumentZSHALK ;
e |astPrice : &N

bidPrice : SEAfy. ABRERTEANMN

bidVolume : SEAZE. AFRFRFLIZANM

askPrice : SEHfY, ABRFRFTEZHN

askVolume : SEHE., AFFLEZHMN

iR[ENE
EOARRINER | AR TIRE AL,

EiEEEO
getAccount}sik

#OmaEe
RESEIRERAES.

EOms

const XTFAccount* getAccount();

EOSH
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iR[EIE
REIREMFXISRIEE .

getExchangeCountkik

#OmaEe
R ZFTEERES.

EORR

int getExchangeCount();

EOSH
7c

EEIE
REIRZRZFATHVEE | AEERTEIRG.

getExchange¥six
£OEe

REEENENRZES.

EORR

const XTFExchange* getExchange(int pos);

EOSH
* pos : XZFINIFAIIE TR , NOFHRITE , & KB getExchangeCount() - 1 ;

EEHE
REHEEVERRZBIIR , SWXTFExchangeZSHAIA,
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getinstrumentCount}ix
#EOee

REGHHERER.

#EORR

int getInstrumentCount();

ZEHE

o KFETF0: RREHINE
o /IVFO0 : REIRARERIRRD ;

getinstrument}six

#EOee
RESONEERSES.

#EORR

const XTFInstrument* getInstrument(int pos);

EOSH
e pos : BYETIME , BUESEHE : [0, getinstrumentCount() - 11 ;

REE
o SANIEIEF , BIMXTFInstrumentéEHaf ;
o MIRSHFE  FEBFBEWARERER , REITIEE ;

getinstrumentByID%5i%

#OmaEe
RIEGYRSFARERGLER.

gORE
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const XTFInstrument* getInstrumentByID(const char *instrumentID);

gEOsH

e instrumentID : BLIREFRTE , BHIE0 : sc2305. cu2301%F;

iR[EHE
o AYIXISIEET , SWXTEInstrumentZEHaLE ;
o MREHNARFHE  EETARERER , REISEH

getComblinstrumentCount’i%
#EOhee

RESSLOHERER.

gORE

int getCombInstrumentCount();

R[EE
o KTEHT0: FFEGHLHE |
o /IVFO0 : REIRAERIERD ;

getComblinstrument’ix

#EOhee
RIEEEIESENER.

gORE

const XTFCombInstrument* getCombInstrument(int pos);

EOSY

e pos : UETHME , BUESEE : [0, getComblinstrumentCount() - 11 ;
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REE
o ALSESLNEIEF , 2UXTFComblnstrumentfSiaf ;
o MNRSHEE  SEFTIAEER | REITISE ;

getComblinstrumentByID%5i%
#OmaEe

REAS SRS FHRERNESENER.

gORE

const XTFCombInstrument* getCombInstrumentByID(const char *combInstrumentID);

EOsH

e comblinstrumentID : BESAREZFE , 540 : sc2305,-sc2305 . -cu2301,cu2302 & ;

iREE
o HEBHNISIEE , 2IXTFComblnstrumentZSHaA ;
o WIRBARNFE , B EIRERER , REIZIEE ;

getProductCountZixk
#EOhee

SREU T E SR,

#EORR

int getProductCount();

EEIE
o KTFEFTO0 : RrmitdE ;
o /N\FO0 : REEERERERD ;
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getProductGix

#EOee
REMEFIRMMEE.

#EORR

const XTFProduct* getProduct(int pos);

gOSY
e pos : (UBETHME , BUESEBE : [0, getProductCount() - 1] ;

REE
o Rttt , SIXTEProductZEian ;
o MNESHEE  SEFTIAEER | REITSISE ;

getProductByID¥5i%

#EOmaEe
RIEmMIT RS T REImTMER.

gORE

const XTFProduct* getProductByID(const char *productID);

EOSY

e productlD : GAREFFFE , HlE0 : sc. cwwFE;

iREE
o FhydsRigst , £ IUXTFProductZEHafK ;
o WMRBMAFE  SEFARERIR , REAITISE ;

findOrdersf3i%

#OmaEe
RIEREEAITRFR M EIRBER.

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

EOSH

o filter : IRBEIRFRM ;
e count : INEMEANREEBEKESE , RAEIZHEARE ;
e orders : JMERENRIENAE , BTFEHEEAER ;

B[ENE
RESEIREARIRIR PR,

YR EERISEFRREE A TIEEEE count , NIEXBIERIcountMRE , FREcount ;
R EAEFMREEVNTIEENE Ecount , NIFRREFNHE LD TENNHE |, IREISEFRVEE ;

findTradessix

#EOEe
RIEREERITIRFRMEINER.

EORR

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

EOsH

o filter : BRARBAREHRM |
o count : SNMENRIEARKESE  RATIMZIHERINAA ;
e trades : SNERIENRIEE | BT FMEIRER |

ZEHE

REISCFREIIZIRIR R E.
ANREARISEFRA SR T IS EAIE E count , NENATEAYcountMEAZ , FHiREcount ;
NEREBRISEPRA R EVNTIEERE E count , NIRTERIVEE D TRENRIEE | REISCIRATEE |

SHREEREO

enableAutoCombinePositionf3%

#OmaEe

BECRIBmERIIEE.

BIFEAPISLHIS. JSEDAPIBT , JBHE enableAutoCombinePosition(true) IR BEEGMEFIHESIH
B, BRESZE  APIBRSRZEMESIFRENES. EESRIERAFNAEIEE | RIRASHTINE
TEmEA.

NEBSSIEZ AR ERMERIIE , BHIZEREFASEN. MANFEHENENESIEE.
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CRIEMESTER

1. TEREEAEHMEGIE , LN RZANHLEEN , EHSKHEESHNNCMEIBES |

2. HARZRIFHFCHL , WRAFPERMNERT CMEMNES , BARRKEGHNHECHL (B )
MBRFHEMN , BESEHREESMUN S EBES ;

3. UIRAREBEZRER  BREXREBACUENES  BBAL—RERI , CEHEHNBMNAH
T, RRRNEIEFRIFH N , BEF=BES.

EOms

void enableAutoCombinePosition(bool enabled);

EOSH
e enabled : EREHEBEMNESINEE , true-BH false- 4B ;

iR[ElE

setConfiglsix

#OmaEe
REMESH , NESHSIEZANRESH , BHIZERENSHASEL.
ECESHETRIIE

"ACCOUNT_ID": %4 JkFID

"ACCOUNT_PWD": %40k j 2514

"APP_ID": M HFEFID

"AUTH_CODE": A IE#Z AU

"TRADE_SERVER_IP": %2 %) it 55 it

"TRADE_SERVER_PORT": 5 /K55 it Il

"QUERY_SERVER_IP": i/l ik

"QUERY_SERVER_PORT": %11 I 4% ¥ I

"HEARTBEAT_INTERVAL": ‘CBk[aIRg I 8], ffr. =

"HEARTBEAT_TIMEOUT": (LhBbEN I A], Bf7. ZZfb
"TCP_RECONNECT_ENABLED": TCPWiJTJ5/& 7 Hi%

"TCP_RETRY_INTERVAL": TCPH i/ a][gNta], Bafr. Zfb
"TCP_RETRY_INTERVAL_MAX": TCPHEEH KIAIFGIS ], #fr. =Zf
"TCP_RETRY_COUNT": TCPHIER¥

"TCP_WORKER_CORE_ID": 4t itk kP21
"TCP_WORKER_BUSY_LOOP_ENABLED": #4f Ik ZeF2 /& 15 3 FHBusyLooptE Uiz 1T
"TRADE_WORKER_CORE_ID": #FabF £k fE 40 t%

"TASK_WORKER_CORE_ID": il AT £k 24544

"POSITION_CALC_ENABLED": J&5 it &1L

"MONEY_CALC_ENABLED": R &HiHE TS, WRBEHESITE, SBAEHEMITE
"HISTORY_ONLY_CALC_ENABLED": &Y it 51 s /K& &M, arkiE M, A4 b LiiKia
Ja, BAF I E SN

"WARM_INTERVAL": Ti#TAIARG, HUEEE: [10,50], #hi: =
"WARM_ENABLED":
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PR ThEE R B EH, BUETEE: [true,false], BRikAfalse: FRAEH:

UDPHR A7 30 R A2, TCPIR B I S S Tk o
"ORDER_MT_ENABLED": 75 /dH Z &M B IaE, BINAEH 2 LR )68
"TRADE_LOG_ENABLED": ZHHHZHHAHEIRE. truem/dH, falseRnaAEMH, BRI E
.

B e 4 EXxtf-api-TogH & HE FAHixtf-trade-xxx. TogH &304, 3T L RT3 5 405
W, AT TR

JB TR TAT A A . =T, NEEURH.
"RELEASE_FINISHED_ORDER_ENABLED": s&75 /i H 5¢ 45 A7 B A 30 R Dy he . trueXm i,
falseRmAJEH, BIAAAEH.

JA T RE R B AR . W R R AR OR, HICRCE IR SRRy, IR AT LU st ThRE.
f3g s, EAEE R

JE G T RTA A HE A (BREE) , FLAr e i I A7 B IR 2 0k 1 3l [l

WA AL ThRE, R NAE AT RE A EICRI A, P R AR A (B v S AR BR S A, Re i
XTFOrderst R4l 25 A &4,

RATIRA A ORI IEERABIA . 30 A A3 A I, IAE R R AR . A Elll, X
TR TR ET A 2L

ARSI B E R, TEEFR
"HISTORICAL_FINISHED_ORDER_FILTER_ENABLED": 275 /5 H i S5 4517 st e sh At (Ui mite &
FEF I ThAE

1. HEmeA. HEsRIeR (ERED) MIBIRK, ASFIESA R b,

2. e RS PRRAT AR B R BLTE RS M RRIA K, AT HEIE 45 % 7 i s

3. AR FTAEMRAN AR AR, B SRR (CRREE) HIERIK, A PRk 45 7% F i

WR e e Thag, & 7 i nl USSR 3 58 [ R I K o 4

1. Fime: RSEZCEW. EFEBRSIH . B> RS Az A A 43 BAZ (R 1 [l HR A K 5

2. FPAER RILFAERM B RER OB, EESIR F0mRAS . AR AE R 4 RSSO H R 14 [
AR B FLAR R 4R B K

3. HABATE i 8 4% A 1 [ 4RI K

WD) REAS 0 553 J5 I RIR UK, B 385 AT A IR TR, AR BI45 % P b .
"XNIC_ENABLED": &5 /H FKLEIR M -RI)fhE.

WUR S R E T, T84 APTJE B 43 B0 R I 2 B2 758 i IR IR R, g s AR 2 3R 1
D T AT R

WA AR B I, A4 APTJE BB A 2kl 2 A BT A IR E IR M, BRIAE RGP s s E 247 R
B

2R Z e, @i Honload-7. 1. xR A exanic2. 7. xR A HIRZ) .

BRINA A A .
"XNIC_NAME": $i&7E )8 F LB IR R 4 FK o

WS R E T, WA AR R R, W ASNEE AT R,

AT BN ECE , HAPT H SR A] 9 o

@since 4.1.1350
"XNIC_TYPE": #&7E A MK AEIR RIS .

WUR R E T, A A e R A IR Rz, A SR BT IS Y X R IR S .

YRR [sfc, exanic, swiftn], #BUEHARNIE, HAPTH ISR H 27,

@since 4.1.1350
"ORDER_GROUP_ID": FCEMHFIF /A% s, HAFHE X JavEE: [0, 128], #RilKO0.
"COMBINATION_ENABLED": 75 )d H &A1 H shdl &Ik .

truefnd i, falseRp-ABEH, BIAANEH-

@since 4.1.1225
"COMBINATION_TYPES": 18 HZNHERIEMIIL. BIAKRANHE AL,

4 & M B YE S 2 £ XTFDataTypes . h 30/ i XTFCombType i # & X s

HAERBARN A TTHE, ES", "H#l.

Biln: BRI, AT DA IR R A E E B A 2R A

- HIWHA X A 8. COMBINATION_TYPES=0,1

- BIHEITB. BRI FIES A EH]: COMBINATION_TYPES=0,2,3

R RERIFES A4 A% COMBINATION_ENABLED T fd & 1 ]

@since 4.1.1225
"CHECK_VERSION_ENABLED": »& 75 i H Sk SO0 P2 I hig 48 — SehE Al



WS LGB T, A APTIE S £ H BRI 4 w48 (00 3k SRR AR FE AR & A — B SR A —3K
3 BRI, FE IR ETAH L A RS

W AE ML B0, A APTJE Bl I AN 246 I Sk SO R AR R PR iR A 2 15— 0o

BANEH . mFEEAR, B EIETN CHECK_VERSION_ENABLED=false.

@since 4.1.1350

"MD_ENABLED"
o€ & T i AR S I TCPATIE IR %5 -
true FREHATIEIRS, false XxaAJEH.
L RATHE RS, APTE D) B S HURMEE B 5, 2 BNREITIERS EHE.
BRI )G, FPAGERNUE & N HER AT S EE . BRUVE LT, A2 R0 I AT 1 2
FHFAAT subscribe £:1iT&IhjE, APIZ i@t onBookUpdated 211l 4T 15 #idf -
WIRER R, APTSE R IRE BB HE M, e EshdmmiEn.
W P OGEAT 1 AR A AW TS 5dE, TR EAPTHE, DU TS A 3R R A
BRAINAJB AT -
@since 4.1.1360

"MD_SERVER_IP"
T AR & I TCPAT 15 i 45 TP ik
{24 MD_ENABLED=true if, HCEEX.
@since 4.1.1360

"MD_SERVER_PORT"
4 5B M B FITCPAT 1% I 45
1224 MD_ENABLED=true I, M& 4%,
@since 4.1.1360

BFtEALUSERCHISE , LMEEEERNMIS{FR getConfig() HOMITIRE. SIENEAMERRFE
EX2E , (IEIGRIFAE,
EORR

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

EOsH

e name : SEEZFR
e value : 2%E

iR[ENE
ORTSHECERT , IFOEFRTEM,

getConfiglsik
#£OkEe
A ESEL

EOms
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const char* getConfig(const char *name);

EOSH

e name : SEBIR , &0 setconfig() ;

iREE

REECESHEFFTHR.
REIRFFFRAIGIIFRENS , WBFTERRTFFAHE  BHEEANE,

setReportFilterfgik

EOhEE

IREEIRISIEAN (BE8) .

EHRIT RN S =R 1) REFRENTIR ; 2 ) RENRSIEMILE ; 3 ) KIRAERSITIE ;

EMEELTIRERINX S - HASSFIEA N EREY, IREINTIERE | BRI | HIEELIWSH TR
B, TJRERE LA S SEINGLY | IGINEFSRENTIR | ATLARSIXFAEEA.,

SLURSTIEAN , BRI (T SR | SNRAREIESHE. I ¢ aur,ausk,
TRNALISENEEATIT

a*2310 // JERCAFERIE, A

*u2310 // BRI, A

a*23%*2 // ZERA, HERAARIEAMR, R
BRHELISEMNFRAL , (BRSNS RFNHITR

au23** // H, EPHEK au23*

RiRRAREILER , REESH orderGroupIidenabled FERADE],

o trueRRNMNWEIRIRERESEERER ;
o falseRRNEIEEPENIE ;

LIRS

o [EHRITEMNMAIAE ogin EOBIERZ BRI TIRE ;
o HIERAPIDZER , BPATEMsetReportFilteri@BENRITIE , FEX ;| EFEFREEN ;

gEORR

int setReportFilter(const XTFReportFilter &filter);

gEOSH
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o filter : EHRITEMIN , SIUXTFReportFilter i ;

iR[ENE
OFRTRIRERL] . IFORTARIBFRIMS R ATEEIRAD.

getReportFilterFik
#Oee
EEEMRIEIRIIERN (B&8 ) .

IRERIRIEANG , JLUET I @OEIEAREERIIEAN., RESEIREEIRN |, AJsEs
B LRIARE.

YR

o WERIEERENIER , 72807 ;
o ZIRIRWAT , SEMBRAIEML ;

EORR

int getReportFilter(XTFReportFilter &filter);

EOSY

o filter : [EFRITEHIN , ZDIXTFReportFilterfStafn ;

R[EE
ORFEIEAL , IFORTAREBRMI M ATEEIRD.

setChannelPriorities5i%

#OhaEe
REBRERMMTR.
£I5R5RA -

» RAEFERENREZREEEFEAMNTR ;

s BRREMSRE 2B TEMR  BIZIRE |, BANERBEIREFRNEE. BIAR
RIERECE S5 TEakEiRA ;

o ZEONELSEO

gORE

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

e exchange : fFRBERIRZATNSR. NREERERZAT  ZSEHETLUEANUIERREARNR ST
5

e priorities : FEAMSCHRENE | BB NEMOMICRINEE ;

e prioritiesCount : ERMAFCREBERKE , FIRFRZFEMEHITHR.
1) ANSREBIKE AT ORREAES , N RERIEAEEEXI N ANLTTR |
2 ) NREAKE/INTFLFRRIFEREL , NSEEARIERINS R0 ;
3) prioritiesCountfYE&X{EN16 ;

e strategy : 1FRANUTTRIERRS | 2FRTHERRIEFRRE. BIAAT;

EENE
OFRREMTL] | IFORTAIRIR BRI N ATEIRET.

getVersion}5ik
‘O
SRENAPIIRAZFFTE,

EORR

const char *getversion();

EOSH
7

iREHE

HRAFFF

HEhiEO

syncFundsfix

EOhEe
AEOFARLSLIEEEESRE.
TEFLIER

o MEOFREAKRRER , L—XREBERERE , F88HT F—XIER
o FREEOSESEEAESE  BEINESREEGEERIRE ;

fEEREEIY :

o WIRRBINBTBEAN  ERLEOTURSESHIAEHTENEEER |
o WIRBINMRIRITIE , BiIEA updateBook() AT , HAMITEES ;
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o BNINBMTIBMRRRZEESEO  MHAONAERR  UBHIRSIER |

EOms

int syncFunds(int msTimeout = 45);

EOSH
e msTimeout : #BATAYE] , B : =R ; BRUASASERERT |, <=0 FTRATCIFER ;

EEHE

o 0: FREBSEEMTY , TLUAEXTFACCOUNtTT R BEERHNTESEIR ;
e ETIMEDOUT : FRigkiBaT ;
o <0 : FXTFRIBEEER , TUBRERASHFEEEMERER ;

buildWarmOrderF it

#OmaEe
EANGHSE, IE— RS, EABFPRENEIXZ S,

FALZRTMRERIRBERNER  MRFEETENER | RAGASHEIE., SAFLIEE
getinstrumentByID(#ZOEIAFKIE.

ZTRIRAR

o RIXEZEESINFRRBEESFIREIAEIITS0N , BINAIXEFE : 20ms~50ms ;
o FRMRERFIESCIR BN ERR— M RFZIERIE ;

gEORE

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

EOSH

o buf : FAFPRMHAITERESE P ;

o size : AFPRHATRMERETX K/ , FNF64FT, WMRKTF64FT |, BPAELER64=F=TH
A

e instrument : S4B , BUAAT ;

B[ElE
0-ZREEN , ORI ANEIRD.
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sendWarmOrderJix

#&Ohee
ENEHSE, APIBRIEEERE—METZE LIS ERITIRER,

BB getinstrumentByI D)EAZEIEFAS.

Z9TRIRAA -

o RIXEEESHNTHRBESIIRFIABIIS0T , BINAIXERA : 20ms~50ms ;
o FIHREPANESCIREENERAR— MNP EERE |

gORE

int sendwarmorder(const XTFInstrument *instrument);

EOSH

e instrument : S4B , FBEAZT ;

iR[ENE
0BT , IFORRIT ARG,

1345 BE
XTFUserDataZsiaid
EE . EFEENEIETSRSE

class XTFUserData {

public:
void *userpPtr;
doubTe userboublel;
doubTe userbouble2;
int userintl;
int userInt?;

XTFUserbata() {
userPtr = nullptr;
userboublel = 0.0;
userbouble2 = 0.0;
userIntl = 0;
userint2 = 0;
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XTFAccountZZEfaid
RHE . BER/IKFEASEEXNSRE

class XTFAccount {

pubTic:
XTFAccountID accountID; ///<
double preBalance; ///<
double staticBalance; ///<
doubTle deliveryMargin; ///<
double deposit; ///<
double withdraw; ///<
double margin; ///<
AT SCFEIE S5 S0 SR AN TH B
double frozenmargin; ///<
double premium; ///<
double frozenPremium; ///<
double commission; ///<
double frozenCommission; ///<
double orderCommission; ///<
double balance; ///<
+ B/ T -F 8% - H R+ BRI &
///<
///<
0, TP NBIA B A SR % 4
///<

TS AL AT H .
double available; ///<
G- R S PRAE & - A BIMRIIE & — R S5 BUR & - R 5 F 52 3%

///<
i
double availableRatio; ///<
double positionProfit; ///<
Z A
double closeProfit; ///<
Z A
XTFLocalorderID lastLocalorderID; ///<
XTFLocalActionID lastLocalActionID; ///<
///<
API P43 . (OXFO000001) FF4fi% A [ 3 A AR HLH 9 5
///<

FER N TE SCAIA LA G0 5

mutable XTFUserData userbData; ///<

int getordercCount() const; ///<
WHTH R B R

const XTFOrder* getorder(int pos) const; ///<
PAR CRAR: !

int getPrePositionCount() const; ///<
BT A VERE B8R

const XTFPrePosition* getPrePosition(int pos) const;
%R, MOFFGa T

int getPositionCount() const; ///<
WA R CHEE, F—& 2402 KM 2 A A FRAXT R

7 4
A% 4
BB
S HRE 52
SEAE
SAHE

b PRIE S, AL Sk IRES H

HREERIESE

A

R AU &

SR

REE T8 3,

iR 9

M e SN+ O T

Hok,
R OET IS R

- HOBRTRFNNELR T
A4 BhAKLAE - 5 RIE

Forbre 5 R ORUE G028 IR 3

2 4 A FR R
HORT, FAALNBaRT

FoRT, TERAKNTERT
FA P B 5 — AR SR B A 3 2
F P B 5 — U R A
un A% APTHE I HEAT L,

FH P AT U S 4 BT A e 7 K
TR B 25 T 0 A B 3 5

BT R AR, T A
HALE RS BRI R, MO
W AR R, HTER
///< B BRI BRIER X

WA M0, HTwEnE
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const XTFPosition* getPosition(int pos) const; ///< i&fi& X5 &0 %, MO
TG . B P84kl i 0 A

int getTradeCount() const; ///< EHARZHE, HTwhE
WA A FI R

const XTFTrade* getTrade(int pos) const; ///< G BRI ER RN G, MO
AN GRA A

int getCashInoutCount() const; ///< BMTE B AL E, 3T
i i AW BT NS FIR

const XTFCashInout* getCashInout(int pos) const;///< {ZfiBEZ 5 &l ANE&x %, M
OFF4h1HE

int getCombPositionCount() const;  ///< @il &85O m%ie

const XTFCombPosition* getCombPosition(int pos) const; ///< 4%fi & 25| &ifl &
EREvTEd

bool isSupportCancelorderByLocalID() const; [/ /< & SCRFAR AR B 5 R
///< WERAZHE, A4 A iR 52
SIS, K IR [BUAS SRR UL D e 0 R
///< TR A B S, WA
e EIRESR, B ERMEMRYE getMaxAllowedLocalorderIn() #ifjFkE
XTFLocalorderID getMaxAllowedLocalorderID() const; ///< AHieS 3T 50 VE Bk
ARG, OFRIRA SR A HE 55 il R
XTFMarginType  getMarginType() const; ///< B G RIE SR 2R
bE

XTFExchangeZ5ta(f
WiRE : RBAMERXI5RE

class XTFExchange {

public:

XTFExchangeID exchangelD; ///< XKooy, FREH. W
4. CFFEX, SHFE, INE, DCE, GFEX, CZCE%

uint8_t clientIndex; [/ /< RO R TR B 1%
B, AN G T R AE AN ]

uint32_t clientToken; [/ /< BRI T AR AT
B, BN BN BB AN ]

XTFDate tradingbay; ///< ZoH, BHTFE.
. 20220915

boo1 haschannel1p; ///< FetS SRR ALY S TP
i, trueR s RFIPHIbLTT#)

mutable XTFUserData userData; ///< URBE 25 F P A8 B Eo 5
%

int getChannelCount() const; ///< Bl R S R

uint8_t getChannel(int pos) const; /7 /< FAE F 5 ALY
T

///< BB ZRG posSHIE
Fl: [0, getChannelcCount() - 1]

///< WA APTHR B B A
FH ) A AL = (L B AT

///< GEREBRUGR R, R
TLLE AT 45 ARl E+ 10/ A AL S .

const char* getChannelIP(int pos) const; ///< AL B R G B AL S

IPHidL:.
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///< tn%haschannelIprly
false, &R[FENuUllptr;
// /< 75 WER [ %6 TPy ik

FF R AR AT

const char* getChannelIPByID(uint8_t 1id) const; ///< J&J& 'S A il TP
Hk, iR[E{E A getChannelIP()

int getProductGroupCount() const; ///< B R H

const XTFProductGroup* getProductGroup(int pos) const; ///< {4075 2 5] E4k 5 Fh
RO
13

XTFProductGroupZ5ta{f
L R SE VS

class XTFProductGroup {

public:
XTFProductGroupID  productGroupID; ///< P AR
mutable XTFUserData userData; [/ /< ORER % A H BB x
%
int getProductCount() const; ///< BE) SRR AL A
14
const XTFProduct*  getProduct(int pos) const; /7 /< FALEF G AR 5
const XTFExchange* getExchange() const; ///< BT A 5 B
IS
bE
XTFProductZ5i3{ss

B8 MAMMEERIRE

class XTFProduct {

public:
XTFProductID productID; ///< EhFARRY
XTFProductcClass productClass; ///< fFhIER
int multiple; ///< ELEERE
doubTe priceTick; ///< /N
int maxMarketordervolume; [/ /< TR i KRk B
int minMarketordervolume; ///< T BN i
int maxLimitordervolume; ///< BRAHREI f Kk B
int minLimitordervolume; ///< BRI ) /N
mutable XTFUserData userData; ///< PREE % R s A B X
%
int getInstrumentCount() const; ///< Bl S EHE L EUE
const XTFInstrument* getInstrument(int pos) const; ///< {ufiE &5 i) &4% 5%
const XTFProductGroup* getProductGroup() const; ///< BV R E R R 2%
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XTFSeriesZEHa(A
BB . RIUSEXIZRSE

class XTFSeries {

public:
XTFSeriesID seriesiD; ///< RHHES
15
XTFInstrument&E1a{d

8 . BEIXISRE

class XTFInstrument {

public:

XTFInstrumentID instrumentiD; ///< &L

uint32_t instrumentIndex; ///< BATS

int deliveryyear; ///< ZHRIFEh

int deTliveryMonth; ///< ZZEI A4

int maxMarketordervolume; ///< TR B KR R
-

int minMarketordervolume; ///< T BN
i

int maxLimitordervolume; [/ /< PRAH 0 A KR
=2

int minLimitordervolume; ///< BRI f N
=

doubTle priceTick; ///< BANEH AL

int multiple; ///< BAKETRM

XTFOptionsType optionsType; ///< BB

XTFDate expireDate; ///< BLARME, F5FH
#%x0: 20220915

bool singlesideMargin; ///< RBRDEARUES

XTFInstrumentStatus status; ///< HRPRE

int tradingSegmentsN; ///< Lo Bg'S CKR
FrR ) A B AR A U - BO

XTFInstrumentStatusEnterReason enterrReason; ///< BEAARERE K
P BT R 3 BT 8 R A e = B

XTFTime enterTime; [/ /< BENAIRZSI 8]

XTFDate enterDate; ///< HABREHH CK
RS BTN A BT SR A e B

mutable XTFUserData userData; [/ /< CREASE P AT %k
X 5

const XTFExchange* geteExchange() const; ///< BHELER
XTFExchange#g 4t

const XTFProduct* getProduct() const; ///< BEHELTER
XTFProductif4t

const XTFMarginRatio* getMarginRatio(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< {RiE4H

const XTFCommissionRatio* getCommissionRatio(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< F#:3%

const XTFPrePosition*  getPrePosition(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< Di+6, KA HVEE, 5 HANASLL
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const XTFPosition*
B, WP LR

const XTFPosition*
G, B EFeE

const XTFMarketData*

XTFMarketDataif4t

const XTFInstrument*®

TN XT R il A 2 PR £
int

///< BE B RRS A L
int

HOTRA A AL £y

getLongPosition() const;

getShortPosition() const;

getMarketbata() const;

///< BEWELIZAHZ KT

///< BRELLHTELEF

///< BRELAMTHE

getunderlyingInstrument() const;///< A &M EZ, %

getorderCommissionRatioAmountLevelCount() const;

getordercommissionRatioOTRLevelCount() const; ///< &

const XTFOrderCommissionRatio* getOrderCommissionRatio(int amountLevelPos,
int otrLevelPos) const; ///< THIEEREERAL. OTREGALT (1) H 7% %

doubTe
ek
int

doubTe

const XTFSeries*

getorderCommission() const;

///< BRZELIM AT

getMessageAmount(uint32_t &total, uint32_t &traded)
const; ///< EUWPUETEN GG B, REMENOR R L), HAKRE R
getNextorderCommissionRate() const;///< A& 2 10i5E
I GETH AR R AIOTR, AW T — R P T LM PR R W RHER A R AR, 3R [FIDBL_MAX

getSeries() const;

///< BREGLTER

XTFSeriesfil, #7585 Frl RESA Frjd RV MIMES:, Bhiy iR B2 fa4t

18

XTFPrePositionZS{3{#4

AR - EFIEFEXISRE

class XTFPrePosition {
public:

int

int

double

mutable XTFUserData

const XTFInstrument*®

XTFInstrumentftfg%t
I8

preLongPosition;
preShortPosition;
preSettlementPrice;
userbData;
getInstrument() const;

XTFTradeDetailZ5t3{4

iR : R BRI SR

class XTFTradeDetail {
public:
XTF_CONST XTFTrade
int

18

*trade;
volume;

///< BEZLFEEE

///< EELFEaE

///< WEE S M

///< PREREE AR A I B X R
///< BRAEFEHTEEZ

///< X
///< AR
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XTFPositionDetailZ&13{(4
BB . ENXIF TSR

class XTFPositionDetail {

public:

XTF_CONST XTFTrade *openTrade; ///< R ER, H%ET
nullptris), REFER, FEGH o HIAEREC A0EER 1 L5

XTFTradeID openTradelID; ///< T B mG

double openPrice; [/ /< TGN, 5 A HHR
ks ARTR] . QSRR P SRR N R R HE 45 BN .

int openvolume; ///< ¥ e

int remainingvolume; ///< R B0 b 4 oy s A

int getCloseTradeCount() const; ///< PRI AL
H

const XTFTradeDetail& getCloseTradeDetail(int pos) const; ///< V=2 a4 1H

il

Beel isHistory() const { return openTrade == nullptr; }
///< FIWRE NP LR

int getCombPositionDetailCount() const; ///< ¥

iEPREE g TS

const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< &
HH 41

int getCombinedvolume() const; ///< 4
B A & o SR
};

XTFPositionZE13i4
BB EPE OISR

class XTFPosition {

public:

XTFPositionDirection direction; ///< BrGhm: £k, 25k

int position; ///< Ftag: EFEe - ©Fn
A + S0 - OS5, AN TP AkYgE

int todayPosition; ///< SRaE:. 546 - OF50,
WE T FengE (S

int combinedpPosition; ///< CHENFCHE

int openFrozen; ///< a4 E

int closeFrozen; ///< FOHELSEE

double margin; ///< GRMRIES, RoREOm S HE
R4 AN R ) K B AH & FF A B R E 6 98 e i 4

doubTle paidMargin; ///< SERHRIE S, FoRIEFRAT A
FAARAES: o 7R TR B M KIS A AR, SEAMRIEETTRES /N T 5 FHARIES: .

double frozenMargin; ///< UREETRIIES

double frozenCommission; ///< HEEFuth

double totalopenPrice; ///< BIFEEH: WEEMHMELSHE
Wy Bl B v B

double positionProfit; ///< FEfT RELRREAMMEF
a7 GEIIN TR ESED

double closeProfit; ///< Fe#ET KEATE45HET

GRTFERRET (BESE)
mutable XTFUserData userData; ///< TREEZE AP B BT %
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doubTe

getopenPrice() const;

int getAvailablePosition() const;

AR

int getYesterdayPosition() const;

HE - EFhEEFeR)

///<
///<

///<

ok
RIATH AN (FRaagE - P

RBCRAR ML e (FSFe

int getPositionbetailcCount() const; ///< #ifl-GirHIgmEE
const XTFPositionDetail& getPositionDetail(int pos) const; ///< Trifit{7iH4l,

BLAETT A BRSP4 B 52 W 24

const XTFInstrument* getInstrument() const;

15

XTFInputOrder&5ta(d
AR« IREBIERXI SR

class XTFInputorder {

public:
XTFLocalorderID

—1, AT ARG .

IDMZR:

0x88888888;

[i4] 72 50xd8888888;

0xe8888888;

TR Rl L

localorderiD;

//7/<

///<
/1/<

///<

/17<

/1/<

/17<

///<

/17<

RIKE PG, TEIREEIRRR G AR g 5 5 7 S A B G T (R —

— M, HAEAHAPIRI R H I RE.

/17<

/17/<

FrBXTFInstrumentf54t

AHUIR G5 D
A5 1L i B 5 75 2L e P PRATE M

ERAGE S G R E B LMK

1. EAHEGRREEN

2. HAIEHEBIE KL kg

3. A TFERREEN

NARESR BAERE, APTAMHA

WURAPT R A T Wik Hi, £

U S B AR VIR A 4T B 4 5 ) e

APT SC VR 7 di A IR — F

B/ 02 2 IRE S, HER i i S RS AL i A DR AS iR g 5 AR AE R

+ L] I 1

XTFDirection

XTFOoffsetFlag

XTFOrderType
1t /FAK/FOK

double

uint32_t

uint32_t
FAKF,

direction;
offsetFlag;
orderType;

price;
volume;
minvolume;

APTER A fie /s RS B HEAT 1R 55

APT BRI AH R AT B e 38 B A7 e

XTFChannelSelectionType

uint8_t

channeliD;

channelselectionType;

/17<

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

/17/<
/17<
/17<
/17<
///<

/17/<
/17<

tbtm: (AR E.

7 %5 BO

S5 77
TP thr s
K. R (GFD) /T

EF RS
EFLE (6
BN R . RN

mE minvolume > 1, 4

mE minvolume < 1, 4

JF AL 4 5 3k R T
J AL G
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XTFOorderFlag orderFlag; ///<
SEE )
XTFUserrRef userref; ///<

Ja, HEENEARE, fREE AR [BIZH

XTF_CONST XTFInstrument *instrument; ///<
B

XTFExecOrderZEi3(#
WBE - TROTRERIE RIS

class XTFExecOrder {
public:
XTFLocalorderID TlocalorderiID; ///<
ME—4E, H T AR .
///<
B S Rk, RS5XTFInputorder A< ik 54w 5 % — b7 .

WEARE ONMEM, BOAHRRR I

FP A € B, RIREIE S

REEF LN R

AHUIR G T, T B ORALE

ANBEAIXTFInputorderA il

RERARE, H T X 72T BUE =

B SR A
- TR

- X

T FOkr&: XTF_OF_Close

AT BURI S 1 7 T =
- XTF_D_Buy: 1&RITH. 1E

- XTF_D_Sell: JAFATAL. ¥

BHLE RS &

AT B /NI

TR

JE A G 5 1 R

IERb& e

FP A R, RIRRIE S

R F LN R
TR/ XS MR o KT P iz - B

XTForderFlag orderFlag; ///<
ERapL
XTFOrderType orderType; ///<
///<
XTF_ODT_SelfClose | XTF_ODT_NotSelfClose
///<
XTF_ODT_SelfCloseOptions | XTF_ODT_SelfCloseFutures
XTFoffsetFlag offsetFlag; ///<
| XTF_OF_CloseToday | XTF_OF_CloseYesterday
XTFDirection direction; ///<
///<
SR
///<
SRANXT 5
XTFHedgeFTlag hedgeFlag; ///<
double minProfit; ///<
uintlée_t volume; ///<
XTFChannelSelectionType channelSelectionType; ///<
uint8_t channeliD; ///<
XTFUserRef userRef; ///<
Ja, HEEAELAR, fREIEMERFLSH-
XTF_CONST XTFInstrument *instrument; ///<
XTFExecLevel execLevel; ///<
RO E AP I, FARFEMESESR, EREIZTRILN, MMk
bE
XTFOrderZ3{f

AR : HREREIRIIERE

class XTFOrder {
public:
XTFSysOrderID sysOrderiID; ///<

GERS R W &)
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XTFLocalorderID

UEME—4E, 150 &7 A Bl iR

localorderiD;

AFEAET IS, IRIE0, HAME BLR [F T 8 SL g 5

0x88888888;

[i4] 72 5 0xd8888888;

0xe8888888;
XTFExchangeOrderID

exchangeorderibD;

XTF_OS_Received MZAPIRAH, MBI

XTF_OS_Accepted Kz JFIRAH:, Bb7BA 24

XTFOrderGroupID

AP EEX, BEEE[0~128])
XTFDirection
XTFOoffsetFlag
double
uint32_t
uint32_t
uint32_t
XTFOrderType
XTFOrderFlag

XTFChannelSelectionType

uint8_t
s
uint8_t
], OXFFE NG R E
XTFOrderStatus
XTFDate
20220915
XTFTime
10:20:30
XTFTime
10:20:30
XTFTime
10:20:30
bool

orderGroupiD;

direction;
offsetFlag;
orderPrice;
ordervolume;
orderMinvolume;
totalTradedvolume;
orderType;

orderFlag;
channelselectionType;
channeliD;

realChannelID;

orderStatus;
insertDate;

insertTime;

updateTime;

cancelTime;

isHistory;

R, & IAPT S B A AT K E

B, ZFBOAtrue. BFRKZ)E, 7B Afalse.

KRR, FIANHIAC BRI T B

bool

isSuspended;

XTF_CONST XTFInstrument *instrument;
WRAR BN ELANTEAE, BABLIXT RIS AT RN

XTFOrderActionType

ane B MR R PO, HETBL SMERAAREREZTR.

XTFUserref

actionType;

userref;

Ja, HEAEAE, fREIRAER B2 M

mutable XTFUserData

int

const XTFTrade*
H4H

userbData;

getTradeCount() const;

///<

/17<

///<
/1/<

/17/<

/17<

///<
/1/<

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

/17/<
/17<

/17/<

///<

/17/<

///<

/17<

/1/<

///<
///<

/17/<

///<

/17/<
/17/<

getTrade(int pos) const;///<
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XTFHedgeFlag getHedgeFlag() const;

double getoptionsExecMinProfit() const;
XTFOptionsExecResult getOptionsExecResult() const;
XTFExecLevel getExecLevel() const; ///< WRBAITHEF, A PAER I
& flexecLevel FBHIME
ke
XTFTradeZ&fa(f

AR © pRAZ[EHRRIEREE

class XTFTrade {

public:

XTFTradeID tradelD; ///< 5P AL i

double tradePrice; ///< BREEMNHE

uint32_t tradevolume; ///< AR EHR O A HE

doubTe margin; ///< EFBEOERFR

double commission; [/ /< ABRIREIFHR KA FH= R4
i

XTFTime tradeTime; ///< AT, FA R
10:20:30

XTFDirection direction; ///< KETTm, HENE S
XTFDataType.h

XTFoffsetFlag offsetFlag; ///< T FatnE, tEs%
XTFDataType.h

boo1 isHistory; ///< BIREE B T % S B R

JBJa, &P UmAPIS H B3 T i K EA,

// /< TEIBFHR 55 283 /K 22 A e 2 (1) Bk
LR, ZFB Atrue. B¥RKZE, ZFBE Nfalse.

// /< Q0% K E R I Rl RS 7 BRI
BRI A% B

XTFOrderGroupID orderGroupib; ///< sy HYm S

XTF_CONST XTFOrder *order; ///< Frl@XTForderiE4t

XTF_CONST XTFTrade *matchTrade; [/ /< XFRAZ R, R TN R
H B A

XTFUserref userref; ///< AP EEEEE, 5RBRERE
4 userre A

mutable XTFUserData userData; ///< PRELE P B B it %

bool isSelfTraded() const { return matchTrade != nullptr;
Y ///< FWREANEBE
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XTFMarginRatio%E13({#

A« fRIESRIIGRE
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class XTFMarginRatio {
public:

double
&*,

double

double

double

mutable XTFUserbData
%

const XTFInstrument*®

&t
18

TongMarginRatioByMoney;

TongMarginRatioByvolume;

shortMarginRatioByMoney;

shortMarginRatioByvolume;

userbData;

getInstrument() const;

XTFCommissionRatioZ5ta{#

BA © FERERERIIGRK

class XTFCommissionRatio {

public:
double
=
double
%
double
%
double
%
double
S
double
&
mutable XTFUserData
%
const XTFInstrument®
£
s

openRatioByMoney;

openRatioByVvolume;

closeRatioByMoney;

closeRatioByvolume;

closeTodayRatioByMoney;

closeTodayRatioByvolume;

userbData;

getInstrument() const;

XTFOrderCommissionRatioZE{3{4

AR © ERARERERIIGRE

class XTFOrderCommissionRatio {

public:
uint32_t
uint32_t
double
double
double

amountBegin;
amountEnd;
otrBegin;
otrEnd;
rate;

/17<

/1/<

/17/<

/17<

/17<

/17/<

/17<

///<

/17<

///<

/17<

/1/<

/17<

///<

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

ZR B H 2 L RIE
BB TR 2 L ARIE
R B H A L RIE
ZRBE T H A SR ORIE
DR B 45 1 P A ) 300

FTJEXTFINnstrumentft{g

BRI BT 8%
BHETENIT T 8%
BT ST T8 9%
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BRI RS FE%
DR B 03 P 6 A i o
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///< T @SR E e E: XA R OTRYEE, w LLd i b [ e E it &, & 5 =0

///< | 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;

18

XTFMarketDataZ53(#
WEE : (TIBEEXISRSE

class XTFMarketbData {

public:

int tradingDay; ///< X H. #iitupdateBook ()
CIEE R, th BB TG RK

int snapTime; ///< B, J@idupdateBook ()£
FIEE R, b BB TR

double presettlementPrice; ///< BUEEEAN

double preClosePrice; ///< ETEAY

double preopenInterest; ///< wifiaE. @idupdateBook()
B, e BHE T

double upperLimitPrice; ///< TAFA

doubTle TowerLimitPrice; ///< BRI

double openPrice; ///< JFEA . #iTupdateBook ()
FIBE TR, b BB TG AR

doubTe TastPrice; ///< s

doubTe bidPrice; ///< F—H

int bidvolume; ///< F—i&

doubTle askPrice; ///< Z—H

int askvolume; ///< E—5&

int volume; ///< WA . iHitupdateBook () £:
FIEE TR, U BB TG AL

double turnover; ///< WA &H. #@itupdateBook ()
BRI, s B AL

double openInterest; ///< FGE. #@idupdateBook ()2
IR, b BB TG AR

double indexPrice; ///< FRITREUY, IRECIIREG LA
K

mutable XTFUserData userData; ///< TREE % H 8 I BOE X 5

const XTFInstrument* getInstrument() const; ///< FiJEXTFInstrumentg%t


af://n1873

XTFCashInOutZi3(#
WA - HASXISRSE

class XTFCashInout {

public:
XTFCashDirection direction;
double amount;
XTFTime time;
mutable XTFUserData userData;
i
XTFEventZ3(1
BB BN
class XTFEvent {
public:
char tradingbay[9];
char eventTime[9];
XTFEventType eventType;
XTFEventID eventiD;
int eventLen;
char eventDatal[256];
char reservel[2];
5

[/ BT AL A S A R A

class XTFPrivateEventInvestorPrc {

public:
XTFPrcID prcib;
char investorib[13];
int prcvalue;
char reserve[1l];
};

/// BETE G L AR S A R A
class XTFPrivateEventInstrumentPrc {

public:
XTFPrcID prcib;
char investoriD[13];
char instrumentID[31];
int prcvalue;
char reservel[12];

///< A&
///< HANEER
///< NG A
///< ORER & P AL B X 51

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

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

/1/<
///<
/1/<
/1/<
///<
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TN A ]

TN R
EEIFAFID

TN AR K R
TN A 0 B

TR 7 B

K% ) B AR TDRAY
Bt 40K

Bt Kz e
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A= I B AR IDIRAY
Bt 44
FRAEY S
&Y% R AE
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XTFOrderFilterZ5iaia

AR - ERREBEERITIERRRIRE

class XTForderFilter {

public:
XTFTime startTime;
GEE Y
XTFTime endTime;
Frep A
XTFDirection direction;
XTFOoffsetFlag offsetFlag;
XTFOrderFlag orderFlag;
XTFOrderType orderType;
XTFOrderstatus orderstatus[4];

A, SRR & DU AR S
XTF_CONST XTFInstrument *instrument;

XTF_CONST XTFProduct
XTF_CONST XTFExchange

*product;
*exchange;

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_0S_Invalid;
orderstatus[1] XTF_0S_Invalid;
ordersStatus[2] XTF_0S_Invalid;
orderstatus[3] = XTF_OS_Invalid;
instrument = nullptr;

product = nullptr;
exchange = nullptr;
}
bE
XTFTradeFilter&Ef3(%

AR ERRBEERITIERRRISRE

class XTFTradeFilter {

public:
XTFTime startTime;

Frep o
XTFTime endTime;

Fr sl
XTFDirection direction;
XTFOoffsetFlag offsetFlag;
XTF_CONST XTFInstrument *instrument;
XTF_CONST XTFProduct *product;
XTF_CONST XTFExchange  *exchange;

XTFTradeFilter() {

///<

/17/<

///<
//7/<
//7/<
///<
///<

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

//7/<

///<

//7/<
///<
///<
///<
//7/<
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startTime[0] = '\0"';
endTime[0] = '"\0';

direction = XTF_D_Invalid;
offsetFlag = XTF_OF_Invalid;
instrument = nullptr;
product = nullptr;

exchange = nullptr;

XTFComblIinstrumentZ5ta(a
WHA . HEEZIE

class XTFCombInstrument {

public:
XTFCombInstrumentID combInstrumentID;
uint32_t combInstrumentIndex;
XTFCombType combType;
XTFCombDirection combDirection;
mutable XTFUserData userData;
X 4
const XTFInstrument* getLeftInstrument() const;
const XTFInstrument® getRightInstrument() const;

///< BEELRmS

///< HEEL TS

///< WA

///< HEBLTTH

///< UREE % P A 13

///< EERRGLI0 GARE
///< FMBELI R A5E

const XTFCombPosition* getCombPosition(XTFCombHedgeFlag combHedgeFlag =

XTF_COMB_HF_SpecSpec) const; ///< il &4

Tong getCombPriority(XTFCombHedgeFlag combHedgeFlag =

XTF_COMB_HF_SpecSpec) const; ///< &/
const XTFExchange* getExchange() const;

58

XTFCombPositionDetailZ5{3{4
HER - BEREOIRMmE

class XTFCombPositionDetail {

public:
int volume;
double margin;
JBRCRAIE 43+ 45 TR AR AIE 42D
double paidMargin;
S R RATRIE S, 70 BRORAIE 46 B0 43 B ORAIE 42D
XTFTradeID leftTradelID;
XTFTradeID rightTradelD;
5
mutable XTFUserData userData;
RS

15

///< ELFTIEEE 5

///< HEFGHE
///< SRPRES A (2

///< SATRIES S (]

///< ERELRRZ S
///< A RIE A 2 1K) S

// /< TREE % i A A2
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XTFCombPositionZ5{3(4
B EAEO%

class XTFCombPosition {

public:
int position; ///< HECMESHE
double margin; ///< SREMRIES LS, B
A 20 A B A0 1 A R AR AIE 4+ A4 R ORATE 4 2 A
double paidvargin; [/ /< EARESBE, BT
A4 B A ) SEAST PR AIE <6 22 A
XTFCombHedgeFlag combHedgeFTag; ///< HEBNERIFE
mutable XTFUserData userData; ///< PREE LR A %
0
const XTFCombInstrument* getCombInstrument() const; ///< KEHKHEEL
int getCombPositionbDetailCount() const; ///< & W40%T
const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< 4
EE
3

XTFPositionCombEventZia(d
HBA B

class XTFPositionCombEvent {

public:
XTFSysOrderiD sysorderiD;
XTFLocalorderID localorderiD;
XTFExchangeOorderiD exchangeorderiD;
XTFCombHedgeFTag combHedgeFlag;
XTFCombAction combAction;
fil81)
uint32_t combvolume;
XTFTime combTime;

const XTFCombInstrument*combInstrument;

18

XTFInputQuoteDemandZ&t3{fs
AR IEMIERIISRE

class XTFInputQuoteDemand {
public:
XTFLocalorderID localorderiD;
K, HP BATE CHIT]
XTFChannelSelectionType channelSelectionType;
uint8_t channelibD;
XTFUserRef userRef;
&R, HEEAELARE, CREFEIR R H P
XTF_CONST XTFInstrument *instrument;
5
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/17/<

/17<

/17/<
/17/<
/17<
/17/<
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XTFReportFilter&Sia(d
708 ERISIERRISRE (HEH )

class XTFReportFilter {

public:

XTFProductFilter productFilter; ///< FUTURES || (&&)
OPTIONS

char instrumentFilter[320]; ///< SIERBENXFERE .
B R AN, 2AREAMHE S 8. Flln: au*,au23*

bool orderGroupIdenabled; ///< &5 i gy 2 G
Sk E R trueR s R A EIR, falseR R i) 4B E4)k ;
};

XTFInputActionZEt8{#s

1B FERRARISREE

class XTFInputAction {

public:
XTFOrderActionType actionType; // /< BRI SRR
XTFChannelSelectionType channelSelectionType;
XTFChannel1D channelibD;
XTFOrderIDType orderIDType;
XTFOrderID orderiD;
XTFLocalActionID localActioniID;
i;
= ERLSEE T
FERRE
2 En 1
FERRBER

ERLEIEEENT ¢
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af://n1921
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HimRBz HiiERE  HHERENRER

XTFExchangelD char[12] R FTIDEUESRE
XTFProductID char[16] RRAREIESEEY
XTFProductGrouplD char[16] FRFPZEEESEEY
XTFInstrumentID char[32] B DR

XTFComblInstrument|D char[36] HETLIDEHESE

XTFAccountID char[20]  MKSIDHWEEE

XTFDate char[9] AHpESREY

XTFTime char[9] iNIENE G Sl

XTFSeriesID char[19] RYEUESEE

XTFExchangeOrderID int64_t Rk RmEEIESEE

XTFSysOrderID int32_t TEETKSHIESRE

XTFLocalOrderID int32_t NRBPRSEHIERE (BFPENX )

XTFLocalActionID int32_t AR mSEIESRE (RFPEX )

XTFTradelD int64_t RS EIESRE

XTFQuoteDemandID int64_t BNwS

XTFUserRef int32_t FRFREEXHEE  S&kXEHRE , BEERERE
¥aees

IREAGR S HAY ( XTFOrderIDType )

KA uint8_t

BERESRE i58g KEEFIRTF
XTF_OIDT_Local FP#PII A RS 0
XTF_OIDT_System EEHPNRRRS 1

XTF_OIDT_Exchange miZE—R BT wS 2
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SaThBY ( XTFProductClass )

28 uint8_t

XTF_PC_Futures
XTF_PC_Options
XTF_PC_Combination

XTF_PC_SpotOptions

HA#EBY ( XTFOptionsType )

28 uint8_t

XTF_OT_NotOption
XTF_OT_CallOption

XTF_OT_PutOption

ESERF ( XTFDirection )

28 uint8_t

thasses
XTF_D_Buy

XTF_D_Sell

1548
HAEISRE
HRERHA A
2]

BUEHARE

1588
JEHAIY
&k
5TivS

1588

>|:£|

hel

25 HE ( XTFPositionDirection )

KA : uint8_t

e
XTF_PD_Long

XTF_PD_Short

1588

S

e

hasa

e ]
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IRINERITE ( XTFHedgeFlag)

KA uint8_t , HRINSTFHRAN

S 1588 haE
XTF_HF_Invalid TR 0
XTF_HF_Speculation &l 1
XTF_HF_Arbitrage =33 2
XTF_HF_Hedge RE 3
XTF_HF_MaxCount PREBER(ER 4

HAEFM ( XTFCashDirection )

KA : uint8_t

e St %08 HE
XTF_CASH_IN N 1
XTF_CASH_OUT He 2

FFFIRS ( XTFOffsetFlag)
KA PR

Hraeses 5t AR e
XTF_OF_Open HE 0

XTF_OF Close AN 1
XTF_OF_ForceClose B 2 (BR3GF)
XTF_OF_CloseToday ¥5 3
XTF_OF_CloseYesterday SEHE 4
XTF_OF_Invalid TR 9

HREEIFE ( XTFOrderFlag)

A int8_t


af://n2095
af://n2123
af://n2139
af://n2171

traeesl

XTF_ODF_Normal
XTF_ODF_CombinePosition
XTF_ODF_OptionsExecute
XTF_ODF_OptionsSelfClose
XTF_ODF_Warm

XTF_ODF_Invalid

1588 EE
iR 0
BERHC 1
TR 2
XPipiz e 3
TR e 254
FTRE 255

{RESEBY ( XTFOrderType)

KA uint8_t

4B

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

1588

GFD#fzE ( BRI )
FAKHZER ( BRI )
FOKizER ( BRI )

i iRE (A )
GISHRER (BRAMT)

HARxdid ({(ATER )
HIRUARS i ((ATRERR )
HISO T ((HER )

BZIxgi ( BAERER XS RLIRRIHREI AL , (N
AR )

REEIRTS ( XTFOrderStatus )

KA uint8_t

21

22

31

32
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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

15488

IREBSEE , FIIRBAMIIIRE.

IREBRIERINIE | AP EDBIEREBISFIRENIEIRE | It
R RERRIIEGIKS.

REARSEFREETHN. SRENEERERINZFERET |
SAIRNPEERE

R LIRS E IR R AR R B RN EF0ER.

REKXRIES  EEERKILIRE , FEIHEENE , T—iZ
BRERZZF,

IRSHRE |, EETVKSEEN , (BXZBFTRSTH. LR
TR SHTRIERIRF.

RBEEBIEERNFFEERZAH , BEEREIRZFIIRERNGS
R (RENEZFBER) .

RS AIEEPAT | RN EIREERELFIFET | SBid
IR | EREHNGEURTE,

JREIRSEE - XTF_OS_Queuing | XTF_OS_Canceled |
XTF_OS_PartTraded | XTF_OS_AllTraded | XTF_OS_Rejected

IREARANAZ | B BATHHARRR

IREBTHHENE | TREREFEaIENE | BAJRERFAKKEIHIN KR
B ZFRFE R

EBRLAZ
FTERR

BRI AR ZAES | B4 REREInputOrderfYErrorNo=
E&Hh

ZexE

FE(Ii%3IFE ( XTFChannelSelectionType )

2R Uint8 t

[

=]
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NMEERZFFAL. RERSEIUERENL , BIERRI ERRERE

frgeeny 588
XTF_CS_Auto .

iz ;
XTF_CS_Fixed

=

IEERZAEAL. RIEENFEAAT RS FE | WREE

IEERR BN, SIRIEERB AT BEAFE | NREARS

XTF_CS_FixedThenAuto

EahftitEa , ERRS RN ;

IEIHREEEEAAMETR004-P1ARA

XTF_CS_Unknown

RSERERAEIR , TiAARRIEEEERRE

(RESITENRB! ( XTFMarginPriceType )

KA uint8_t

XTF_MPT_MaxPreSettlementOrLastPrice

XTF_MPT_PreSettlementPrice
XTF_MPT_OrderPrice
XTF_MPT_OpenPrice
XTF_MPT_LastPrice
XTF_MPT_AverageOpenPrice
XTF_MPT_AveragePrice

XTF_MPT_LimitPrice

894K ( XTFInstrumentStatus )

ES

[=3

B PRI

1588

BTN FIREEEMN ZRRERAE (i
KEARFT )
MEEBEMITERIES ( BINELENA )
REMHBERIES (HN=LE)
FEMHTERIES (HIEEIA )

B (EARER )

FEM (ERER )

snIRaLtT (ERAER )

BRERSANT (EEARGER )

m &

ths
=]

—_

N
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raeses 1588 e
XTF_IS_BeforeTrading FERI 0
XTF_IS_NoTrading E| v 1
XTF_IS_Continuous EEA S 2
XTF_IS_AuctionOrdering EARNIRE 3
XTF_IS_AuctionBalance AMME 4
XTF_IS_AuctionMatch BENEE 5
XTF_IS_Closed ey 6
XTF_IS_TransactionProcessing XS4 7

REAIR(ESEBY ( XTFOrderActionType )

K8 uint8_t
e 1568 BasE
XTF_OA_Invalid ToRRHIR ERIERAE 255
XTF_OA_Insert HARR 1
XTF_OA_Cancel HiEiRER 2
XTF_OA_Suspend ERIRE (ERER) 3
XTF_OA_Resume SR (ERER ) 4
XTF_OA_Update ETRE (EREA) 5
XTF_OA_Return REAEHR 9

FHEHSS ( XTFEventID )

A int
Hraeses L e
XTF_EVT_AccountCashInOut WA EAESRETHIEN 0x1001
XTF_EVT_ExchangeChannelConnected R ZEECEZEEN 0x1011
XTF_EVT_ExchangeChannelDisconnected R ZiBiackFHER] 0x1012
XTF_EVT_InstrumentStatusChanged BERESRETEA 0x1021
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HE B (XTFCombType)

AU - uint8_t

S 588
XTF_COMB_SPL HAGS 8
XTF_COMB_OPL HAR RS
XTF_COMB_SP EHIER
XTF_COMB_SPC EEMEF]
XTF_COMB_BLS SINEENE
XTF_COMB_BES SEHEENE
XTF_COMB_CAS HA H ainE
XTF_COMB_STD HAIES =,
XTF_COMB_STG HAtEE T
XTF_COMB_BFO SENHABSHAR
XTF_COMB_SFO SeHHAEREAY

HEH B ( XTFCombDirection )

ZEAY - uint8_t

Hraesen 1588
XTF_COMB_D_LongShort -
XTF_COMB_D_ShortLong =%

HSIRINERITE (XTFCombHedgeFlag)
A uint8_t , HFHSTIHRHIARM

e S 1588

XTF_COMB_HF_SpecSpec AN
XTF_COMB_HF_SpecHedge BI-RE
XTF_COMB_HF_HedgeHedge RE-RE
XTF_COMB_HF_HedgeSpec RE-ZH

XTF_COMB_HF_MaxCount {REBAIERGEA

thEE

10

[oE S

e
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HSENIESBY ( XTFCombAction )

AU - uint8_t

et 1508
XTF_COMB_AT_Combine HE
XTF_COMB_AT_Uncombine FAS

HIBUTHU A T45 R ( XTFOptionsExecResult )

AU ¢ uint8_t
Hraesea L
XTF_OER_Error PUTRE
XTF_OER_NoExec BT
XTF_OER_Canceled B&EGH
XTF_OER_Success HATHIH
XTF_OER_NoPosition HARGS AN
XTF_OER_NoDeposit BEARE
XTF_OER_NoParticipant SRAEFRE
XTF_OER_NoClient BERAFHE
XTF_OER_Nolnstrument BHARFE
XTF_OER_NoRight IREHUTIR
XTF_OER_InvalidVolume AEEEE
XTF_OER_NoEnoughHistoryTrade B BBERH LRI

Bk amfhidiEiElR ( XTFProductFilter)

28 uint16_t
e %88
XTF_PCF_Futures R IRHA B SR B EHE
XTF_PCF_Options G EL il

XTF_PCF_All FIRFE RENRBIRVEE

eS|

tasE
0x0001
0x0002

OXFFFF
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FERI{IESRRE ( XTFChannelSelectionStrategy )

28 uint8_t

hgeses 1588

LFERES © IRRRERASRIH TIER
SNERFENIBATIZRIE EFR |, MIDOALEERRIAIEBASY ;
SIREAAFIBEAR EIR |, NERSRBIR T—1FE
VA

BRI | RRIRERINREAEERD T |, LIRS UE
AL

XTF_CSS_Priority

XTF_CSS_Probability

(RESITEHEB ( XTFMarginType )

KA uint8_t

thEsses i%A8

XTE_MT DefaultMargin ;%;;)};f%ﬁ@%ii  BRBIBARE , £EZZHH
XTF_MT_ShfeSpmmMargin LHA/BEIRFT SPMM (RIEEEA
XTF_MT_CffexRcamsMargin  ®&ff RCAMS (RIEEEE
XTF_MT_CzceSpbmMargin ABESFT SPBM {RIEEHEIE

XTF_MT_DceRuleMargin KSR DCE (RIEEEE

IRANTREAZEBY ( XTFQuoteReplaceType )

KA : uint8_t
s 588 BEHE
XTF_QRT_ReplaceNone AIRER 1
XTF_QRT_Replacelast TR —ZERINER 2

XTF_QRT_ReplaceSpecific TEEAIRIN R 3

ths
=]
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U/ 3Rz ( XTFExecLevel )

28 uint8_t

e S i85 H&E
XTF_EXL_Instrument BRELIRNTUIS S 1
XTF_EXL_Series BARIFRI TS 2
XTF_EXL_Product BRaFRR B TS0 3
XTF_EXL_Investor ISR E R TR 4

RIEEiTHiREB

EEZEAPIGSET , MIRIRE T ERARETEN G ENEESE , BRAAPIRIRIERIREYESCRi+E
KRR EFEAL

REEITEES

WRAIECESE

# WEAPIHIGITHA, 0-FoRIEWHA, 1-FRmmiiis, B yIERERK
# EWHAT, RIAE LSRR A A A, TSR OMR &5,
# Wi, A LR S IR AT G A, A LR RO S

# WSH RN E R E, APIHsetConfig) e AR

RUN_MODE=0

# RERBHAAAIIE (RUN_MODE WA Zi%ET-00f, %0
# - true: B
# - false: ~NEH
POSITION_CALC_ENABLED=true

# 2R A A% 45 (RUN_MODE X A% -0, A0

# WRBERHTESUE, BRINBZEHGM R, BTG TE 4
# - true: AH

# - false: ~gH

MONEY_CALC_ENABLED=true

nBA - BUABR T | APIZEXIEARSMEMITER.

RIEEEAGZE

BRETEECGMITEE , APIBERZFIES , z:EEJJ*E?E*E"‘T&%E’JU|L7K§SZ}E1+’§@LL$D1Z@ e
onLoadFinished) EIEZ/G , FrEUEEY , BE&=H 7 RESMCMANTE. TLAEE TENGE
BEXMAYEUE
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XTFApi *api;
... // VA makexTFApi () RIhGIE, HEFHRIN

auto account = api->getAccount();

// BHSHGBEES (HERIEEFESRT, RAMEFENAARIEE S
auto paidMargin = account->margin;

// BWHESERIES (HERIESFEGRT, RRIA RFEMNR S RIS A
auto frozenMargin = account->frozenMargin;

RIEEMRi5EE

R/ EHAR R XBIRIES

FERTHARBERAKNLNEZEHNE— M RMENRESNE | —  RFENEESS MEXEM (NS
RHAER , IC. IF, HEMEART— M &EME) . R—MRESNE—EHETR  S5RERLHNE
RELI%RRE. =HRSIHERERKRILES , BoCRRNREMER LHZ. =RRIES
P& PRI AE DR BB Iz miE ERSTR RIS,

$IRBBERMMARIRIESE = max ( Y25REXNLNFEYNZLEIEE | YS5RENLNEEY
JNELRIER ) I ASE5RERONSENKE ( ZLRES+TLRIEE ) $

$IRBFELMRILE = Y RBEESHITERIESS

LHARTHAS RO BRI ERMRRREESNE | R— M MRAENE—mITT , 258[KL
MEBHELGERS. SAAPTREHERRIES  Bo3 LR MEImMRI_ ENE. =EURIE
&, MBPRAENZIREE T mM LRISERIRIES.

$IRFBERMMIRRIESE = max ( Y 25RAXNLNFEYZLRILEE | YS5RANINEEY)
AIZ=LRIER ) +YASE5BRERONEELKE ( ZXRIES+TLRIELE ) $

$IRBFELMRILE = Y IRBEESITIIRIESS
NG RIKEESRIRILEE | EILARSREBRDIE,

Kis/I B ASRIEMRERILESR

RBFMRHEFTREASHRIERMLNIIRBEETZESRIESNE. BEEIFHRE &
IR ZATRERIEGRIEMLR , ERBRFBESEY LNRBFeRTES  THTENERE
REGHRIES , RRRESHBEBFEHRESRMREESE AT

IR el RAERMRIISEESTFRIEFT | FFUBREASHENRN. SFeHITRINEE

B, BRABRESFCRINSRIMNERISHTIIN  RIBAGIFDENER | BaBIS—HBRIES
RIEZ,

$RBAELRILEE = Y IZIRAEESEERIE LNASRIIES+DIZIRBEEZI SN LIRIRBHRITKAY
ESRRILEES
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HA%E

o X8 : SASHRIUEE = max ( BR1ELINTE * BEFE * SR, BR2ELINE * BEFEH * 59
M) $

o BHY : SASRIEE = max (BR1ELINTE * BEFE * SR, BR2ELINE * BEFEH * 589
) $

o Emif : $ASHRIEE = max (BR1GLINTE * BEFE * LR, RGNS * BEFH* &
2955 ) $

At

o SEHEMHARRAS : $ESRIES = BRELNE ¥ BEFH * LT + BIFIE * AEFH
$

o HANEST : $ HAIRIES = max ( EKEINERRILE , BRRIPNERRILES ) + B—HNAIE *
HEFHS. Hop , $$ERPUTHRIRILES = EREIUERIRIES SRS , $ASRILE = max(EiK
HIRERRIES , BREIUERIRIES) + max(BEIREIAFIE * BEFE , BEHEIUFIE * A
BFHS

o HANEEEST( @ $EGMRIEE = max (EHEIRESRRILE , EREINUERRIES ) + B—HANFIE

*HEFHS. H , $EKIINERRIES = BERHINERRIES ST , $ESRIEE = max(Bik

HIRUESRIES | BEEISUERIRIER) + max(BEEISUNAIE * BETFE , BEHISFIE * A

BFHS

HRx g8 © $ESRILE = EHRUERRILEE * IEFRE (0.2) $

INEENE : SEEGRILEE = ZPUERFRIEE * UBHR (0.2) $

SHEEMNE | $EGRIES = min(TNTEZE * BEFE , [EIUERRIES)S

SENEISERERAAS © $ASRIES = PERELNE * BEFE * SR * UEFRE (0.8) $

AERuLeHSIRIES

RuLefBSRIEERARAEIRETIZIRBEFFRAVFTEASRIESMRILSS | BETRBRARGLIEE
DATENEENRIEE | ICREBReRBUIRENRAS RIS RATELRIEE.

$IRBEBLMRILEE = ( YIZRFBEZT—RANELNINRIER + JIZRBBES MREREIGLRIR
S+ ZIRBEEZ M FAGEAKIMRLESR ) * REFRIESRLS

KFRULeASFIESIHEAE

AESPBMASRIES

SPBMAG RIS EABERESMIMmBTRIFFREASHRIESNERWS , Bafkmid (HE5R
MFLE SRR M, BTR— T mifE ) 23t ESLOAMBTIRIES. RFRELENIHHRIE
€. mIfERTMRIES. mITERRIESIARMINSRIESEHTIEERN , B IR ERXBEEER
KiE , INRSEEISAFISB LTS | REEEIRFMERAINIREIBHELMRES. T RMERRY
RERNEL , A2ENEXY , ERRRBRXOTHIGEZERIES.

$RBAEEEDBMAIRIES = max ( GLIXHMRIES + mARXIHRIES + BFEXHRIES + 8RR
IEE + MIINSRIES |, ZTEINEGRIENEG ) + REWRIES - (METRS. B, $SINSRIEE = 54K
IHEIMRIES + MAPAELEMIMRLES + MIATEXSPHIMRIES + RMEMIMRIEESS

Ba  BRIAEES T EMANRESHTCERN , ZRRZENRIEERETESTRRIES.
$IRBELMRILEE = YIRBEASRIMENRIES * REBREESFRS
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LHISPMMASFRIEE

SPMMASRIEERE R HASCERMH AT ROFRASRIESMERWSS | BRISSHERR
BEREF. MR AREFRERITXS, BRISSHZEPEEENTEXISLLE]. BEINEREL

ERMUBRRELUREIMRESLS. HF , ECRIPRISHTRSE5INE | MERESMRIESE R,

Hitt25MNE4 , RENGHESAOMPNGERFRIESTESREM L |, WREFER. B
FRFPZRIEH T MR IXBE SIS,

Bt , RmifE (£ MmN, 88 MEXENRME ) HENKRIES, ffERRFeSHkRke
RIMERIEE. BRMMIBRIARR/IMRILES.

$IRBEEFEMEFRRIES = max ( BRI KRS -mifEFRESEIRRIES. miPEFROHREA
MERIES - RFEINERMISRRES , RMERIMRBES ) $. HY , RHERNSNENIKRE
WERER, AREERIMRISEEEX DR | HREREZNSHISHTERMNER. RBENBLUSLE
EMARTTE , REM&RIMRIEIERAE. HENERENSNUERZNIRIES B0,

BE  BRASES T @IPHRISHTOERN  ZRRSENRISRECTESRIES.
$IRF[BLRILE = Y RBEESMITHIRIEIE * REBRIEESFRLS

ERRERG
SRS HRRESR

// EWTEE G L PTA AR B 1) H R R
void queryInstrumentOrdercCommissionRatio(const XTFInstrument &instrument) {
auto getAmountString = [](uint32_t amount) -> std::string {
if (amount < UINT32_MAX) return std::to_string(amount);
return "MAX";
};
auto getOTRString = [](double otr) -> std::string {
if (otr < UINT32_MAX) return std::to_string(otr);
return "MAX";
};
auto amountLevels = instrument.getOrderCommissionRatioAmountLevelCount(); //
{5 S A A A=
auto otrLevels = instrument.getorderCommissionRatioOTRLevelCount(); // #if
OTRAL A £
for (auto j = 0; j < otrLevels; ++j) {
for (auto i = 0; i < amountLevels; ++i) {
auto rate = instrument.getOorderCommissionRatio(i, j);
if (!rate) continue;
printf("instrument-id=%s, "
"amount=[%s, %s), ort=[%s, %s), rate=%.4f, fixvalue=%.4f\n",
instrument.instrumentiD,
getAmountString(rate->amountBegin).c_str(),
getAmountString(rate->amountknd) .c_str(Q),
getOTRString(rate->otrBegin).c_str(Q),
getOTRString(rate->otrend).c_str(Q),
rate->rate, rate->fixvalue);
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TraderAPIFF ARG

THRBA TR RLERExample02.copfiil , HIESEFER , BNFERAHERexampleBR.

* @brief —Mfa]HHHENS D) REFTR

] AR AURD T RN SNRAT, AU T APTIIREEUR &, AR T AR .

*OSRNE: ARIEATIE SR B KT W, AT AN e R Z AT

ARSI AT 1 U
SENRCTIESIE VS SN N SHE PSSONZ A
L1 RSB, HA S AT Sk

* 1.2 WBRAERERL ALK KN LSRR

* 2. RSz R KT R REEL10T:
2.1 WRFEA 2k GhAL, A DCEET AN 2 Sk B AL
2.2 MRRAEEREA, WA LEET LA LA,

R DIfE:

1. e E SO EAPISES;

* 2. AZAPL, FEEIEIN)E, WHloginEZNERIES:
3. HFHARINESE G, SRS AT

4. WRAIRATIEANZZ 5 5K, AT

5. £ 100047 b B S, B S

#include <map>
#include "ExampleTrader.h"

class Example_02_Trader : public ExampleTrader {
public:
Example_02_Trader() = default;

~Example_02_Trader() override {
// release api.
if (mApi) {
mApi->stop();
delete mApi;
mApi = nullptr;

}
i
void start() {
if (mAapi) {
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
mConfigPath.c_str());
exit(0);

check config: %s.\n",


af://n2807

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 (ImApi) {
printf("error: trader is not started.\n");
return;
}

int ret = mApi->stop();
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(errorCode, isFirstTime);

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

//mApi->Togin(musername.c_str(), mPassword.c_str(), mAppID.c_str(),
mAuthCode.c_str(Q));
int errorCode = mApi->login();
if (errorcCode != 0) {
printf("api logging in failed, error code: %d\n", errorcCode);
3
} else {
printf("error: api start failed, error code: %d.\n", errorcCode);

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

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

void onLogin(int errorCode, int exchangeCount) override {
ExampleTrader: :onLogin(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 (errorCode != 0) {
printf("error: logout failed, error code: %d.\n", errorcCode);
return;

printf("logout success.\n");

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

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

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

if (!mApi) return;
morderLocalIld = account->lastLocalorderiD;

// FEASBARVIGAEEE R R, RS RIaE, &N T PR &, DT EA .

// XEA DI IE IS 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);

// KB IEF 5 B
printf("info: data load finished.\n");

void onorder(int errorcode, const XTFOrder *order) override {
// AR, ARPEIR R RIS AW AR G, R HTIEH.
if (errorcCode != 0) {



switch (order->actionType) {
case XTF_OA_Insert:
printf("insert order failed, error: %d\n", errorcCode);
break;
case XTF_OA_Return:
printf("return order failed, error: %d\n", errorcCode);
break;
default:
printf("order action(%d) failed, error: %d.\n",
order->actionType, errorcode);
break;
3

return;

/7 WCEIHR R [l o AR i R RS 4 W A I B3 A R
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->localorderID] = order; // {#A£4R ikl %
break;
case XTF_OS_All1Traded:
printf("order all traded.\n");
break;
case XTF_OS_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 R IR RS I RAE G IR, IR GRS,
if (errorCode != 0) {
printf("error: cancel order failed, sys-id: %d.\n", cancelorder-
>sysorderiD);
return;

}

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

void onTrade(const XTFTrade *trade) override {
// WEIAE 5 Al
printf("recv trade, sys-order-id: %d, trade-id: %1d.\n", trade->order-
>sysorderID, trade->tradelD);
}

void onAccount(int event, int action, const XTFAccount *account) override {
// PG R RAE EEZE D, . BANEA
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 {
[/ G FE B R AR FR B O, a0 22 5 Fran E AR
printf("exchange is changed.\n");

void onInstrument(int event, const XTFInstrument *instrument) override {
// BAEMEREE R ZED, 1. REL
if (event == XTF_EVT_InstrumentStatusChanged) {
printf("instrument status changed: %s %d.\n",
instrument->instrumentID, instrument->status);

void onBookUpdate(const XTFMarketData *marketData) override {
// AT O, RT3 S SR
doTrade(*marketbData) ;

void onEvent(const XTFEvent &event) override {
printf("recv event: %d.\n", event.eventiID);

void onError(int errorcCode, void *data, size_t size) override {
printf("something is wrong, error code: %d.\n", errorcCode);

void updateBook(const char *instrumentID,
doubTle TastPrice,
double bidPrice,
int bidvolume,
doubTle askPrice,
int askvolume) {

if (I'mAapi) {
printf("error: api is not started.\n");
return;

3

const XTFInstrument *instrument = mApi->getInstrumentByID(instrumentID);
if (!linstrument) {
printf("error: instrument is not found: %s.\n", instrumentlD);
return;

int ret = mApi->updateBook(instrument, TlastPrice, 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 long position: 1.\n");
return;

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

if (mInstrument->getShortPosition()->position <= 0) {
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.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;

58

void runExample(const std::string &configPath, const std::string &instrumentId)

{
printf("start example 02.\n");

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



int

trader.start();

bool isStop = false;
int tickCount = 0;
while (!isStop) {
if (trader.isLoadFinished()) {
// TODO: &MU MRS, #FNIMTATH, @ IMTATR, KNG IEATHR
double bidPrice = 300.50;
double askPrice = 301.50;
double lasPrice = 301.00;
int bidvolume = 24;
int askvolume = 38;
trader.updateBook(instrumentid.c_str(),
lasPrice,
bidPrice,
bidvolume,
askPrice,
askvolume);

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

usleep(500000); // sleep 500ms

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

trader.stop(Q);

main(int argc, const char *argv[]) {
// TODO: fRiTfENSHL, FEHUHIE MR E

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

runExample(configPath, instrumentId);

return 0;
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