nE

Xele-Trade-Futures?\48

Xele-Trade-Futures@\ ARICHIETFPCGA. MIVRIRERRZ B RS , IREITCEFIZHIFPGARHRICIHR
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TraderAPIFBF5Xele-Trade-FuturesiHfm@(s., BITAPI , IFEETTLNBSZ N5 ( SHFE , CFFEX,
INE, CZCE, DCE , GFEX ) RiXRF18S | FREBNAIEISFIRZZIREEIR.
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include/XTFDataStruct.h EN T REIRORNSEEEOREE
include/XTFDataType.h EX T ERENFERIRENEE
lib/libxele_futures_trader_api.so Linux 64 ZiRAAIAPIFIZSE
config/xtf_trader_api.config BCE &R
example/ExampleXX.cpp OFERFRSRAIE S
example/Makefile ROIFEFRRIgRIE S
TraderAPIZITEE

BRIAMAIEEE T Linux 64(HR(FRFAINRA , BIEMNTSE.soSXHF1.h3L3 - ;

Bt WREFE/FEBAPILTIFHEFER , BHITT —EEAPIESZE , (BAPISIEIEZFEE
5, HICDRFEVFHEIGENENEN , ERAIFEX RS FEFHEAR , maisz/xeleapi-
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ZErERIcodrdump XX \RFERATI8G
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ENNEIREUERLEFEBUSYLoop BRFFRECEIN ;

BN ZIBiE | PHEUEIAIINEE ;
XTFExchangeZ5ta{RigilhasChannel PR A TFHRCEE S Pith
&g ;

XTFAccountZ5fa{AtginlastLocalActionID=ER , TR EN &
BE—IRAHHRRS ;

IBIEIREEIEEO , FHERERRNBNPEIRAE ;
makeXTFApiI)EAIFECEHFIRIENZT | [BEIAPIZAET , BIZAPI
AIsetConfig (¥ AKIRESEL ;

R ESMEeritE ;

AR RN IR EHRAME ;
AL UDPTIHRER ;
RACEBD EAFES ;

FIGRRAFRE AR

MKF=FERY /92075 ;
BN Z /KA B EICRIDEE |
(EEEMAFREFEBTERIRIBR ;

RtseEsSED

FECETREAER

ShEHIIREMAL |
XTFAccountEMIRIENIAZEIRIES. MFEREFER ;

AGFERFMIY |, FBEIRIBHEN ;
RIXTCPEGERMEINZ RS |, LIGEIERBEREERFE ;
EEMLEEITESEET I ;
RiFEREOEMS%E TR | AEREXHENEE S
ORDER_MT_ENABLED=true AJLAISRAZLFEIRAINEE. SIA R
e , FERs%EEL ;
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TraderAPHEO S

TraderAPHEM 72388200 , 5 BIIXTFSpifIXTFApiI,
iBR

int  XTFApizXXX()

IR :

void XTFSpi:: onXXX ()

ZARILAIHESEIZOLAXXX , onXXX3Rap

T1Fis

TraderAPIEERMAP IEREOHAFPAKXE KRGS | RAUSPIEIRZEOMBFRIERIER. APIZIE
EHAN T B

Xele-Tradefe &

_____________________ [

Kele-Tradehel L5 DR R AR !
1 H&E

| IR | :

x5 EEHEX L HE ;

438 ! %5, BEERLE :
APIE &R EERD SPIM &R EED

RRPZEFIREAPIRIEREATLIRESREEREK , BEYRAPIRISPIEERE , ATLARKREIEX
D VEN T

B FImE 132 2 Blin < [ERNES R EAPI TRLAZEREMT | ERInEREDFESNSAEER
BRiRELE | TEREFinKAXERIERRREINAPIRIERER

APIEEERITARR | TEREUAFNMNEESRANRZ BEIRAEIRMAL ;

APHRERTHALEE | TERIERZTAINGE , @I SAFRBLEHZIE—MCPUMIERZ. IHERERE
[ERTFRREBR A RIET , EUARIEIT

APIVSSAMIBERRR | TERMB OB, EEFAHIETIE ;

T SAEI ST HRZIR(E.

itisep

1. EIXTFApifIXTFSpifR U OIRREREREM. SRR AR MXTFApPISLHKIXERZER T
Y, BARREE SRR RIXIREAIBK.

2. FFEMAISPIEIEREFEERIREAXEDE | A1RSPIEEROMEZE T APINEIRREIR/325 Bk
SBEAE | BETIMZAIRLIEIE S EINEEEREIE.
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3. XGRS AXTFApISLH , B/ Lo BIERIRIZAISPIRISRAME, EINE—HFEN , APISLEIEE
EBIgAN,

APIfL &

APINECEREERMZRIHTEHRIRE | BaICERENSHASEN. SHRENT :

HAA AR RR R A AR R AR R R A AR R R R R R
# GURAPTSLIIN , 178 HI A A7 (TG B S0 A .

# ZAKSHQRZANAPTLS], FEADAPTSLEIAE % B A F I BC B S
HAAARRRR R AR R RR A AR R R R AR RR A AR R

# REKS
ACCOUNT_ID=account_1

# K5 E
ACCOUNT_PWD=password

# &N E R ENAPP_ID
APP_ID=app-client-id

# &7 NERENEGY
AUTH_CODE=user-auth-code

# AR O (TCP)
QUERY_SERVER_IP=127.0.0.1
QUERY_SERVER_PORT=33333

# A2 548k Fn s L (ubP)
TRADE_SERVER_IP=127.0.0.1
TRADE_SERVER_PORT=62000

# AR A LR R AZ, BRAAGZ, %268 Llbusy Toopfi g1t
# R AR AL ER 2R AR (404, AT LU B A B RO b 3

# BUCNSEANAPT SIS E — b B N CPUR% .«
#TCP_WORKER_CORE_ID=3

# [l A b B AR 5 H Fbusy Toop#iizfT, BRilAtrue
# ANEEOE FISERCE I, 238 0 5] 5 Ak B A IR 2
#TCP_WORKER_BUSY_LOOP_ENABLED=true

# UDPTRFAALEHMS (a)[]f%, fpfi. 24P, HUEVEME: [10,501, #KiAJ520
# ANERUS FBLECE I REFBRAME.
#WARM_INTERVAL=20

# UDPTIIAMEBHALFE AL, BRNAIL, LA Z Llbusy Toop#isizfT
# RV AR S FL SR AR IR E R — M EEcpu .
#TRADE_WORKER_CORE_ID=4

AN FRLEFEG L, BRI, ZLFEAZLbusy TooptzlizfT
AN FEALPRZRFE A T A BE AR S,
- A B AL

A 6 AR I 4P 5

A E I AL H

- HAAESS, 4

Pi B«

- SEEERRANG

5 o F

#
#
#
#
#
#
#
#
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# - ALLILFER L2 NAPTBIIEA N, HFEEAAFMAPTSLF AL B SO # & —REIAT, DL —A
AP S5 ) 22 1) P B 2B A

# AEEHEET, REFERIME.

#TASK_WORKER_CORE_ID=5

IR BPtBALIET setConfig)iZNIRBEREXRIGIISE , LMEEFERIMTS (£ getConfig() &0
BHTIREN. IINRERTLARIFIRRTIS S |

BRI

Xele-Trade-FuturestEERSHEERMINIG , EEER—ENEAEDBHRIAE FimR4EFIER | AP
tREEEERAE OBHRSCREER R | BUADBERRA6E, Bideotbih , RKFMEE DL , APl
FHMAFSIESHERE , HEF T REE. APHESRESZENOBENEF , THEHAF TR,

EE

APIZERXele-Trade-FuturestER RS , MRHIBREFRT , SEAEEE. BXEENERER
100ms , FEEAYEZERTIE)EFE9200ms, 400ms, ... , BERKNEFE32s. sRAEIEREN600K,
WNRAPITEFRE , =IX9600IKATEMINGENEE , MUZIEEEE , FHEIIXTFSpionError(#E @0
%FD

TIETRE

EFIRIEERBRFAIRETED /921 MER | UM EAITHEEERMER.

HIRILRER

FEVIIRINER | Xele-Trade-FuturesiZ B ERAIEF MR FEE :
start(): WAIZIED , APISBIRZEE KITIERE.

RAPEENRERES | BAMEIZEAPINISAIBLE X F iR,

WETLUEE setConfig() EOEE,

FBUKHES : APIEDIEILIAAR ( BURUESIFE N exampled“Example01.cpp” ) :

class Example_0l1_Trader : public ExampleTrader {
public:

Example_01_Trader() = default;

... // H&EMRIS3 Wexample/Example0l. cpp

void start() {

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

3

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

. // HAREZ W example/Example0l. cpp

/7’:7‘:
* @brief —AWERIRMPAIIGENIR, APIERIEG G, - T2LIT08, SMHG30E, e,

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

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

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

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

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

// TODO: f#HTfENSHL, $RHUH KA E

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

double price = 301.50;

int volume = 1;

runExample(configPath, instrumentId, price, volume);

return 0;

INaEETE PR ER

EINEERAREMER , ERIREFRTLMERERRZEOSRNEKRTL , 40 : insertOrder, cancelOrder,
findOrders% , ERTFAFPEE4HESPIEIERELEREINANER.,
FEIEES : TheEEAREVARE ( BARIEIFE N exampled“Example01.cpp” )
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// BT AR G LER R, AR RO,
trader.start();

... // HAREZ W example/Example0l. cpp
trader.insertorder();

e /) HEMRISS Wexample/Example0l. cpp
trader.stop();

IR BMAPHERONERENZASERIEENE | F0ERTFEEIR.

FHHHNEE

TEIRAPISEHEEaEIRERRO RS GRFE

Client SPI API XTF

BlEEAPISEH makeXTFApi(configPath)

B FAstart()/S5APISLA]

EENZTCPREHERS
wosmsmosero Nl
ARlogin(BERIES
.............. R
BRIEREER onlogin()
.. BOessRRse .

BB ELA3Z5 onReadyForTrading()

=
=
il
X
b
il
%

BRI FZXEIEF onLoadFinished()

[TISNVET VI PN
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RiEfRER nserturaer ()

BN FREA 45 onOrder(XTF_OS_Accepted)

BRI FIREIRTS onOrder(XTF_OS_Queuing)

BRI REIRZ onOrder(XTF_OS_PartTraded)

1BANARFIREALZ onTrade()

&SRR cancelOrder(OrderSysID)

onCancelOrder(XTF_OS_Canceled)

EHIEE logout()

BANEHEEER onLogout()

(ELERIRIIAPINGS: stop()

Client

BHN{ELELER onStop()

........... RERSEE
L BERREEE
............ EEE
............ PEER

........... REREEX
L BEEREES
L BEER(BR)

___________ REEHAR

WFFFTCPAEHIR

TEIRAPISLHIRIR | BN

—

SPI

API

XTF



TraderAPIEAIE(Fix BB

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

IRIRSS : FERIRMMEXIRE. 64, REETAUNIZEIIIREERINAE ;

RHES | TEZNERE, BRARBREERZEIREIEE ;

SSFEFREF , BRPEEEZAPINlogin(ZEOERIES | ERMINEATLUERinsertOrder()ai&
cancelOrder(#E O THRIBIERIRE.

TraderAPIfIXele-Trade-FuturestEEREANEERXETECIE : BEREH. IRBERIRIE. EERE.
TraderAPIFITEB RFZRIN DIAMER XX EREU B :

FPIgrs Xele-Trade-API HiEE
o FHAKAPI R
o 1 AITCPiER:
| >
g
g ;
SRER
z i BREREE |
3 ; f i
o P e T
= SRR 5
IRREER (Api) |
i ’ REEEREE |
< : AR
g <
RAEEIE(SP)
- SR (Api) X
= HifliEskiEE (TCP) .
= EHRMRGEE (TCP)
EHEE (Spi)

=3

TR BiEZEE | fiaLAEd login)EOARERIEKT , FonlLogin(EEZEOMIRERIN , RE
BERBINEA 8 TSR, Xele-Trade-FuturestEERAZISAFPZRER (BMARSERSK) |,

B— P AFPEXAEEZSMAPISEA , MliatTRERITTLIRTER. SREFRBUTHR
© BNERFRERINA ; BEFESRNING , AL TR EISRE
BIERN MTIRN AR REFTRNERRINEE |
RZEWRRI M TR B RE A ZAFPHMEER RIS |
BN ERRIERSERSRZEER L MTIERNRNTT | APHISEMEE ;
IRAFREENTTAERE  WEERHMEERR , AeBHTEREE |

FHUEES : APES ( BRMLEEIEexampled“Example01.cpp” ) :

void onStart(int errorcode, bool isFirstTime) override {
if (errorCode == 0) {
if (isFirstTime) {
// TODO: init something if needed.

}
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/¥ EHERED */
int ret = mApi->login(mUsername.c_str(), mPassword.c_str(),
mAppID.c_str(), mAuthCode.c_str());
if (ret !'= 0) {
printError("api login failed, error code: %d", ret);
}
} else {
printError("api start failed, error code: %d.", errorcCode);

}
void onLogin(int errorCode, int exchangeCount) override {
if (errorcCode != 0) {
printeError("login failed, error code: %d.", errorcCode);
return;

3

printInfo("login success.");

e

Xele-Trade-API HEEs Exchange

$REBIEK | insertOrder

1R 15K : RegOrderinsert
BB © OnRspOrderlnsert

HhE—:

$RE NG : OnRspOrderlnsert REEN TIES NIE,

BEWKE onOrder [ S&——T—T T T T oo T - et =
12 B13F - OnErrRtnOrderinsert BARBE S HARE

+#H=E#R : onOrder

: JREME : onOrder e = REEETEATS

! %R  onOrder ' 2 8 Ol O | BN, HEERS

i HEER —— i A3 E#R : OnRtnTrade I

H 3L . onTrade T :

i 1R E1EK | insertOrder i i

i | 155K : ReqOrderlnsert ! -

H 0 & R | = :

: $REIR? : onOrder ' —— —BEBE_ OnRspOrderinsert _ __ 1\ ocig it T B AT
i SRS EIE : onOrd i {RE B3R : OnRtnOrder i ﬁEE’?EH‘é‘;HIE%“x%, #B
i . o 3 A3 [El1#E - OnRtnTrade ! DRTIRL NS

: PSRN * onlrade : REBEEH : OnRtnOrder E

0 #E2 B4R : onCancelOrder [ !

i REIEK | insertOrder i i .

i ! % %3k : ReqOrderlnsert )

| e e CCAEBUTEAES
E iREIER : onOrder E<_——————¥'———E ———————— —i FrE9RIZ, TREAIR LRI
; 2 E4R : onCancelOrder : i EI# - OnRmOrder i e

i $REIEK | insertOrder ' : I

1 1 1 = :

i HRENIR  onOrder i i BB R EHES RS

i IREIEK - insertOrder i i

i E %8355k : ReqOrderinsert i BET -

i - .

N EERTR , IREBATTIEEES BRI R.

HRERROHRIZIRER :

© FEBMIEE  BERAHSRERREIL , APIEZonOrderflonCancelOrderEBXAEF ;
© HIRBEINHEARZAE | IRERENHIIRSEZN  BERFEHSREREENR , APIED
onOrderfZ[BRIAF, ; MNEIREAA A XTF_0s_canceled Ni@iFonCancelOrderiZ[1i@ENAF ;
© HIRBEINHEANRZAG | IRERERHAMNE , IEEESKIEMZERR  APIETonTradeiEZ B
X

BIRES : REBROUCEBAIT ( BIMUERIFE R exampledr“Example02.cpp” )
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int insertorder() { // i
int ret = openLong(l);
if (ret !'= 0) {
printeError("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 {
// IRELRM . AR A R R W R AR B IR, IR S FTIE
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;

// WREIHR AR . AR R SRS J W Ak B2 4
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->localorderID] = order; // {#AE4RIFN} 5
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 {
// BRI IR P R A W R SRR, LR G TR,
if (errorcCode != 0) {
printf("error: cancel order failed, sys-id: %d.\n", cancelorder-
>sysorderiD) ;
return;

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

void onTrade(const XTFTrade *trade) override {

// WEIZE 5 a4

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

}

e

Xele-Trade-API xRS Exchange

#8835k © cancelOrder

HE B4R : onCancelOrder

i i 15K : ReqOrderAction E FHeE—

! T REMR  OnRspOrderAcion | BB THEAT

! <———- S TESEIRN oo xemeRE B

i #{BIEHR - onCancelOrder : 2 B4R : OnRtnOrder i ER5H

i B #1EK  cancelOrder i i .

| BBWR : onCancelOrder | | s RS NS
! {1 E3E3K © cancelOrder 0 i

! ! 15K : ReqOrderAction ! 2=

i BN OnRsporderaction 7y EFEL TR
| | $Ei2ENR : OnEnRinOrderAction | PR

LB, BERREEERS LR=MIZ=R,

1BEaRYIRSZiREB

© AEWFIZS  EERRESAEBIERILN , APIEZonCancelOrderiE @A, WNREENE
BEHEE , Ma@TonOrderflonTradeiZz@XNEF ;

« HREERRBIIESRARERZANIZN , B RFEHSREEIRENR , APIETonCancelOrderfz
F@xAEF ;

o UBERINENRZZAG | FEERERNEAIRESN , EERFEHSKERIR, SREEREES
APliEidonCancelOrderiZ[iBEIEF ;

B - BERRGMCEEINT ( BRAREFNexampledr“Example02.cpp” )

int cancelorder(int sysorderiD) { // #iiH#
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int ret = mApi->cancelorder(XTF_OIDT_System, sysOrderiID);
if (ret !'= 0) {
printError('"cancel order failed, sysorderiID: %d, error code: %d",
sysOorderiID, ret);

}

return ret;

void onCancelorder(int errorcCode, const XTFOrder *cancelorder) override {
// SR AR A R K W R AR B IR, IR S 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);

TraderAPHEOZSE4BB
TraderAPIEO
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EREEREO BHIRBER XTFApi::findOrders
HEREEREO BRHAZER XTFApi::findTrades
&% B "

Déﬂzﬁaﬁg B cEmmey XTFApi::setConfig
&% B . "

D”H@EE‘ = BiEESH XTFApi::getConfig
&¢ BEE

Déﬂlﬁﬂ%g HES SRENAP RS XTFApi::getVersion
Hftn@masEO BB XTFSpi::onEvent
Hfth@aEO fERIEAIEC XTFSpi::onError
imEpEEO ST R R XTFApi::buildWarmOrder

SPIREIEREN
R ERED

onStartf %

#OmaEe
APIXISR B BRI E

gORE

void onStart(int errorcode, bool isFirstTime);

EOsH

e errorCode : B4R,
0-F~EshpkE . BTLAER login() #OERIES ;
HitBFR NGRS R AR ;
o isFirstTime: EB¥IXFIFF.
AJLMBIARESL , FIRTEVDRITHES | S TE0E09Im SR E.

EEHE
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onStopk ik
#£OkEe
APIXSSR{Z LEERNIEC]

EORR

void onStop(int reason);

EOSH
e reason : FREILHER ;

ERRXTFAPI_ClosedByUser 1 B stopfE D Bk
ERRXTFAPI_ClosedByTimeout 1 DR E S
ERRXTFAPI_ClosedBySendError DORBRHURN, RNRERERE, E3hKEH
ERRXTFAPI_ClosedByRecvError DRI R o 6 P TCPIE %2
ERRXTFAPI_ClosedByLoginError DRI B S N B P R R R B IR
ERRXTFAPI_ClosedByLogoutError il 38 di B & bl = 5 5 30 5% 1

ERRXTFAPI_ClosedByZipStreamerror: il B3 /K #E i $0 b5 7 Ja 155 1]

iRElE

onServerRebootF i

#OmaEe
EEERZNRAEITERRIENEO.

o IBEREXRSZHNRIIRAEER , APIFIEEBEEE ;

o HINEERE  APIRBT LRERFTEEUE | HERTMESINEEUE ;

o HTAPINAMENEAL T , EIATAINERERREHEIRSEN . AREEEKE
onServerRebootSH {45 , B L —IRIFTEEUEIEET | HRIXLEUREIEEHRABRL ; &
onServerRebootEHMEZ 5 , BUBISFHIEEEM.

EORR

void onServerReboot();


af://n4563
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iRElE

SinsEEn
onLoginfix
#£OkEe
BRERBEREO

EOms

void onLogin(int errorCode, int exchangeCount);

EOsH

e errorCode : HRER, 0-FraRmY | AfEFRNERAMUREAERG ;

e exchangeCount : XZFHE , ERMINEIREIRZAHIAIBELHE ;
LERS A g5z 5 1z (58, F24eE) onReadyForTrading() 8% onLoadFinished() SE4EX0f5 |
A REERIR BN BREIER.

EEIE
7

onLogout 75i%
EOEE
BHERBERNEO.

#EORR

void onLogout(int errorcCode);

EOsH
e errorCode : EHER, 0-FRERAY ; EERFEHEBIREIAVEIRD ;

iREHE


af://n4599
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onChangePasswordfi%

#OmaEe
1B REAER .
#EORR

void onChangePassword(int errorcCode);

EOsH
o errorCode : BB4ER, 0-FNMEXBLI ; EMERTFEBEREAMIREIRVEIRS ;

iREHE

onReadyForTrading /5i%

#OmaEe

B¥sSEUEC IS | A TIREBERLE,

IFSEIRCENESSE , BRYULIREFESIRGLINSR , FHTRE ; BF , #enf 2EARRH
SERKEFRZE  FREA,

IR EWHERARDERKEEEF RIS , ERAEHTEREMEN , MRFEREZSHCM
HITIRE , FESHWKEFEZE  BRERER,

EOms

void onReadyForTrading(const XTFAccount *account);

EOSH

e account : HEIEFRMKFEE , 2XTFAccountEMAIR ;
EAPISLAIARREEIA |, ISRIEH—BEBX . JLURFER ;
ZXISIE T SgetAccount(iEOEIN—EL ;

iR[ENE
7c

onLoadFinished}5ix

#OmaEe
RZBARBERKEIESINHGSE | BRILWRIERKEIRTERSMEM , FHRLHTRER,

1. KBRS T REAETHRE |
2. IR ZFEURRIAPIRISR |, FUKEIRMSLFFIAHEX ;


af://n4631
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3. MNRAPIIRERME | IERMTTIREE | FUKEIEMBTITLLLAEHEX ;

EOms

void onLoadFinished(const XTFAccount *account);

EOSH

e account : HRIBRRIKFEE , 2IUXTFACcountEHaK ;

iIREHE

%

RHEO
onOrderfix

#OmaEe
IREAEIHR R T BRI A

EOms

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

EOSH

e errorCode : fREPIEREEIRAD
e order : IREEHRIISR , SUXTFOrdersSHaLE ;

EEIE
7

onCancelOrderfix

#OmaEe

R BRI ERIE O,

EaEERINEE RN, IO TR R BB EZEM | BEAIIRZIT BorderStatus )y
XTF_OS_Canceled,

HiRA :

1. 2B ERVKEEINRHRES4 | IHTisHistory/gtrue;

2. KSR ST R ELETNRE |

3. ANREFCIERIAPINGSR |, FKEURMLFFIAHE ;

A NRAPIREFE | ERFEEE | MUKEIEMETFSHUEREE ;


af://n4679
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gORE

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

EOSH

o errorCode : HIERERERNRAD ;
e order : IREPEIRITS , SIXTFOrderfEfAR ;

iEEIE
7

onTradefi%

#EOhee
PR EIIE R .

1. ZBHHERVKEERIHRB ST tERisHistory Aatrue;

2. FKEESS T RERAETIRE

3. MNRBFOUERIAPIRIS | FKEIEMLTFIAHEE ;

4. MNRAPIIRERE | IERWTHEEE | MKEIEMBTSEHEX ;

PRAZ[E ( XTFTrade ) MSHEBESS , FEAPISEFINEHEBRE—EBIN (MNREaREER , N
PES SN

BAXTFTradedIRECIRESE | HFRABEHN , (BN EHRREXAIXTFOrderXdSRANpAZXINAIC L
BRSR EZ L.

MRFEXIHZEIRH TR | BIUEXTFTradefIFEE NP ERNAEZE , B T~—54%
H,

RABFAR RIS, CRATEIENAAEME , BBAALIERERXTFTradefstt.

gORE

void onTrade(const XTFTrade *trade);

EOSH
e trade : A EIRXMSE , SUIXTFTradefSHa0R ;

RElE


af://n4722

onExecOrderfix

#OmaEe
1T ET PR BB IR 1T RS AR AN E .
1T ETIPIREBERR | IRBIATILMRE

e XTF_OS_Queuing
e XTF_OS_PartTraded
e XTF_OS_AllTraded

gORE

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

EOsH

e errorCode : IRERIR{EEEIRAD
e order : IREEHRIISR , SUXTEOrderfEHALE ;

iR[EE
7

onCancelExecOrderfix

¥EOEE

FRERT R R AR S e B A O

IR IIEE M ST EiZE Y | BERAIHRTIZIT BorderStatus AXTF_OS_Canceled
WBA :

1. 1ZSBHEVKEERIHER R S=4 |, IEATisHistory/atrue;

2. KBRS RS ETNRE

3. ANREFEIERIAPINGSR | FKEURMLFFIAHE ;

4. MNRAPIIREIFE , IEEMTHEEE | M/KEIEMETFFSHEIEX ;

EORR

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

gEOsH

e errorCode : ERR/EEIRID ;
e order : IREAMOIRNS , SIXTFOrderfEfafk ;



af://n4748
af://n4772

iRElE

onPositionCombEventf %

#OmaEe
FeRSEREHENZEO,
WRERBEHMERIIE  SFCRAGERMASH  SFEEGEIRSEN  EIItEOENAER.

gORE

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

EOsH

e errorCode : §&IRMG , {EAIRER ;
e combEvent : BEEMENS , £IIXTFPositionCombEvent{EHafk ;

iR[ENE
7c

HIEE(ENIEO
onAccountfiE

#OmaEe
MK ARSI EEZEO.

gEORR

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

gEOSH

e event : KPRV EHREL

XTF_EVT_AccountCashinOut : IkF &SR EHANETIKEH
e action : KFZVAITIE

XTF_CASH_In : A&

XTF_Cash Out : H&
e account : IKFPXIE , 2IIXTFACcOUNtZERAR ;

iRElE


af://n4800
af://n4818
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onExchange¥ix

#OmaEe
RZARERSRET IS EREIZED.

EOms

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

EOSH

o event : IKPZWEMREY (FIERELET )
XTF_EVT_ExchangeChannelcConnected : 323X ZiBiE CiEEE
XTF_EVT_ExchangeChannelDisconnected : G SiEECKFHEE]

e channellD : JBIES

e exchange : ZFMXIR , iIESFEXTFExchangeEHIAERS .

E[EIE
7

oninstrument}fix

#OmaEe
BYURERWRIEIEIZEO.

EOms

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

EOSH

o event : IKFPMEEARE (FIKNEERET )
XTF_EVT_InstrumentStatusChanged : SRS AEZT(LIEH]
e instrument : §IXIER , SWXTFInstrument4SHALK ;

iR[ENE
7

IMETTIREO
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onBookUpdateJsix

#OmaEe

TERET W EEZEO,
EHARIBRAF subscribe(IEEMIESLI1TIE , £subscribe()iEO,

gORE

void onBookUpdate(const XTFMarketData *marketData);

EOSY

o marketData : {TIBEENSR , SMXTEMarketDataHafk ;

EEIE
7

Hith@ RO
onEventfsix

#EOhee
SH@ErnEO,

#EORR

void onEvent(const XTFEvent &event);

EOsH
o event : BRIVEMNS , SIUXTFEventEEfak ;

iRElE

onErrorf5ix
EOmEE

EREAEO,

EOFRR


af://n4872
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void onError(int errorcCode, void *data, size_t size);

gEOSH

=

e errorCode : 2278 ;

ERRXTFAPI_RetryMaxCount : TCPEIELME BIARAREL,
o data : fFERIEREGE | FTSEEEN Janullptr ;
o size : MFTEAYENREUREAIN , FTEUEN0 ;

BEIE
7

APIETRIE]
SEEEEO
starthix

#EOhEe

BEIAPI,

HERiZEO | APISBEHRXBEERIEER.

RIZEENRERS | BAMECIZEAPIRISAYECE X H+IEE. tBAJLUEID setConfig() #FEORE.
WIREOEARID | #EEIE XTFListener::onStart() EOBXIEEIZER.
WRAPHELLEBEENGEN , ILMEAFINS , LAEFHE53E1E,

flgn -

XTFSpiA *a = new XTFSpiA(Q)
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 : EESEHLENS ;

REE


af://n4920
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BEOEMMIIRE , BUREEEIR,

stopZi&
mp

{ELEAPIE,

BRZZEO , APISETFF SR BESHIERE.

WSREEOVERAR/ID | #EEIE XTFSpi:onStop() #EAHISLERYER.

EIEERAPHEDO |, ATLAEFERN. LAY , TLMEAFBListenerXdgR , AMEARRRNIZLIE

gORE

int stop(Q);

iREIE
EOVERRINIRE , BNREEIRD.

loginfsix

EONEE

BRXBES.

EOERRTIE , $EE onLogin() OB RER,
BEREODB=MAEFES :

1. A HIsEasE0 |, BAFREEXHFRIRE | & B setConfig() #EONEE ;

2. (VBRI |, ApplDFIAuthCodeBRiA SRR E S HHNIRE., EE@idsetConfig() #2
MgEENER ;

3. HESISHINED | BoaBBEEREX4E setConfig() EORENER ;

#EORR

int ToginQ);

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: BEMFIRID
o password: LM
* applD: N FEFERFID


af://n4937
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e authCode: IAIEFSHNAD

iR[ENE
EOERAMINREO , BREREER.

logoutBix
BOEE

Bz Ea.

iz EMAIE | FEVE onLogout() FOBAIERER.

EOms

int logout();

EOSH
7c

iR[ENE
EOVERRINIRE , BNLREEEIRED.

changePassword}5i%

#EOmaEe

BT,
EOERMINE | BEJE onChangePassword() #BANHEXZIDER.

EORR

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

EOSH

e oldPassword : |HZ#5
e newPassword : FFZ15

iEEIE
EOVERRINIRE , BNREEIRED.

ERRIIHARTERERALIN , BRMEM RIS BHILERTE onChangePassword(errorCode)
EBRAF ;


af://n4978
af://n4990

RHEO
insertOrderf3i%

#EOhEE

RIEIRE,

£ XTFSpi::onOrder()&XTFSpi::onCancelOrder() O FEAIAFBEARBAIZERIRBRT,
BERR

1. APIStTFEFinltRR—RF&/OSERER | (BEFinTHR R {EARAMLHIFROR Ak .45
5AREERS. N (FEXE. DEISER) +HRFBE

2. ZEOMARLIEAR LN | FRES LGB RAR—MAPILRIRERSARZO | MRFES
FREiEL 28 | {EfsetConfig("ORDER_MT_ENABLED", "true")#{TECERIT ;

gORE

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

EOSH

e inputOrder : FHAEANRIRESE , SUXTFInputOrderfEtafy ;
e inputOrders : FHERANIRBSEEA ;
e orderCount : #{iEENEE , FREXT 164, WMRBEL16 , NHERBBNRY ;

iR[ENE
EOVERMINREO , BUREERD , BRI AR R FRIER,

cancelOrderfi%

EOITRE

RIERIE,

FEXTFSpiz:onCancelOrder()iE O FBXIEGE R BRAIERIHR IS,
BHERR

1. IZEORAREIEAREN | FREESSIERAR—APITAXRAMRERED | INRFTER
&R, , [#fsetConfig("ORDER_MT_ENABLED", "true")#{TECERIT ;

2. YNRFEFAXTFOrderfREAXI R B , SSUEAAPIRERIXTFOrdersIgIgst , FAFPAEEMN
HNERFIE—NXTFOrder iR ;

gORE


af://n5007
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int cancelorder(const XTFOrder *order);

int cancelorders(const XTFOrder *orders, size_t orderCount);

int cancelorder(XTFOrderIDType orderIDType, long orderiD);

int cancelorders(XTFOrderIDType orderIDType, long orderiDs[], size_t
ordercCount) ;

EOSH

o order : {FEEEANIREYS , SIUXTFOrdersEHafr ;

e orders : fFtERBERIRENSEE ;

e orderCount : #{ EHEREE , FBEAT 161, WNREL16 , N ERELNY ;

e orderiDType : IREEIRERE , BRISIFIEES XS, NURBRESFIZBFFRSHEER ;

e orderlD : IEEFKESHAMIRERES | MREAMWIRPRS , EXRARBRFESERZHE—E ;

iR[ENE
EOVERMINRE , BUREEERD , BRI AR REAERFRIER,

insertExecOrderfix

EOEE
RIFATIERS R ER,
£ XTFSpi::onExecOrder()a¢XTFSpi::onCancelExecOrder() @0 AT ERT PRI R

BERR
1. TREGSRH P AR BRR S SEBIT RN AIRERS |, FaohR , EEHTHE—RKS ;
2. ZIEOKANRELEARZ LN, FREESAEERE—MAPISLARISARRED  MREER
B&%ELeED, , {EHHsetCo nfig("ORDER_MT_ENABLED", "tru e TECERNT ;

EORR

int insertExecorder(const XTFExecOrder &execoOrder);

gEOSH

o execOrder : {FRERITNENT TRESE , SWXTFEXecOrderEiafn ;

EEHE
EOERRIHRE , BNIREIERES , WRNIHH AR RREBRIERER.

1TRE T PR R BRI R

BIEXTFOrderFlag, XTFOrderType. XTFDirection=MNFERXSRIBERITN. BFIT. BRSH,
BRI A, TERIRELEH T AEIRES NAIFERE


af://n5064

R XTFOrderFlag XTFDirection  XTFOrderType

IBRITIN

(Bi7ta
BX3iHHA
)

IBRITI

(BiTE
A3 IHEA
)

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

IBRELIXS
i

=R LN
X

BERELR
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

1%BB_FIARRHNEITIET MRS |, 81T insertExecorder(const XTFExecOrder &execOrder) 3
CEPe]sSCIRERTESK ; TN AURIERTEK(ERS cancelExecorder(const XTFOrder *order) 3.

cancelExecOrder}5ix

EOTEE

RIEITRU B X R,

FEXTFSpiz:onCancelExecOrder(#E O FIBAIRERAVERAR IR,
BHERR

1. 1ZEBEORAREEATEN , FEESEERBRE—MAPIEFNSIREED | NREEF
FRLkiERetEs | (fEFsetConfig("ORDER_MT_ENABLED", "true")i{TECERIH ;

2. ANREBXTFOrderiR XIS BERERER , SUEERAPIREIRIXTFOrdersISEET , FBFPABEN
AMNERFIE—XTFOrder>RiIER ;

gORE

int canceleExecorder(const XTFOrder *order);
int cancelorder (XTFOrderIDType orderIDType, long orderiD);

EOSH
e order : FHEEAUREERISR , SWXTFOrderfStafls ;



af://n5136

e orderIDType : #RBRFEXRE , BRIIFESTKS. ARPHESFIIZZRERE ;
e orderlD : IEETKSHAMIRBRS , WREAWRERS , ERAIRPHFSEEHE—E

EEIE
EZOVERMINREO , BUREERED , ERRIIFH AR REBER ISR,

IMEITIRIEO

subscribefix

EOEE

TETE.

TIEITERRINE . SRERI N SLNTEEIER . 2EJE onBookUpdate() M.
5EEA

1. APIBBEAHBEITEEANIIRE , (BEREHA TN TIEEFHIEupdateBook() , BT LEEEFTAPI
HNEBFIERISRFTTTIBEE |

2. MREBITRAELTIE , HupdateBook()SHHITREZMAT , FA=EJHonBookUpdate()#2 ;

3. WRITE T ELTE . HupdateBook()\SEELITIEZAT , 2EIHonBookUpdate()#M ;

gORE

int subscribe(const XTFInstrument *instrument);

EOSH

e instrument : FRIREIISLIXIS , SIXTFInstrumentZSHA4E ;

BEE
EOARRIIER | AR TIBIT R,

unsubscribefix

#OmaEe
EUEITIRTIE | Ssubscribe(#EOINEEER.

EORR

int subscribe(const XTFInstrument *instrument);

EOSH

e instrument : FEUEITENSANSE , £WXTFInstrumentZEHa ;
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iR[EIE
EOERRIIER | BRI TIE T BGER.

updateBookF5i%

EOEE
EHENTE.
BRI TIEEERE.
EHTERE , APISBEINEL TR !
1. RIEENeIITEFCRT ;
2. AR AP TEAsubscribe(EOTT R TIBEEYE | S8BT XTFSpi::onBookUpdate() #Z@XIFEF ;

EORB
int updateBook(const XTFInstrument *instrument, ///< &#%%
double TlastPrice, ///< W
double bidPrice, ///< FEN . AERBILFEAN
int  bidvolume, ///< FENE. AERETLFEAN
double askPrice, ///< Fith. AERELLZHEM.
int  askvolume ///< EE. NERELZEAN.
DE
EOSH

e instrument : XIS , SWXTFInstrument{SHAHE ;
e lastPrice : &N

bidPrice : SEAfff. AERFLZEANMN

bidVolume : SEAE. AERFTLENN

askPrice : SEHifft, AFRFIEZHM

askVolume : SEHE., ATNFRLEZHM

iREE
EOVERMINERY , ERMIhZRTMT BT,

HiEREN
getAccountf ik

#EOmaEe
RESRRERAES.

EORR


af://n5200
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const XTFAccount* getAccount();

EOSH
7c

R[ENE
REIR SIS

getExchangeCountZik
- mb

KRR ZFTHERER.

gORE

int getExchangeCount();

EOsH
7c

BElE

REZZZATHIEE | AEERTEIRID.

getExchangefix

#EOmEe
REEENENRZES.

#EORR

const XTFExchange* getExchange(int pos);

EOsH
* pos : RZFARAIIE TR , NOFFRITE , &RA(ES getExchangeCount() - 1 ;

iREE

REEEMENRZZAISR , SWXTFExchangeSHAIA,
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getinstrumentCountZix
#OmhEe

REGHHERES.

EORR

int getInstrumentCount();

BEHE

o KTFETF0: XrEHE
o /IN\FO0 : REEERERERD ;

getinstrument}ix

#EOmaEe
RIEGHONEERGLIES.

gORE

const XTFInstrument* getInstrument(int pos);

EOsH

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

iZEE
o SHRISIEET , S IUXTFInstrumentESHfK ;
o MRSHEE  FEFHWAEER , RESHEH
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getinstrumentByID%5i%

#OmaEe
RIESURSFTHEERGHER.

EORR

const XTFInstrument* getInstrumentByID(const char *instrumentID);

gEOSH

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

iREE
o SANISIEE , £MXTFInstrumentéEHaf ;
o MNREARNEE , ETIAEER | REAITHEE ;

getComblinstrumentCountZixk
#OmaEe

RIVESRLIHERR.

#EORR

int getCombInstrumentCount();

EEIE
o ATHETO : FNEGEUHE |
o /IN\FO0 : REEIRRERERD ;

getComblinstrument} ik

#OmaEe
RIEEEAESELER.

gORE


af://n5304
af://n5323
af://n5339

const XTFCombInstrument* getCombInstrument(int pos);

EOSH

e pos : UETHME , BUESEE : [0, getCombinstrumentCount() - 1] ;

iREE
o HEELNISIE , &£XTFComblnstrumentf5Haf ;
o MRSBHEE , ETDREER , REZHEH ;

getComblinstrumentByIDFi%
b

RIEESEURSFHREERNEGENER.

EOms

const XTFCombInstrument* getCombInstrumentByID(const char *combInstrumentID);

gEOSH

e comblinstrumentID : BEEAREFRTER , HI40 : sc2305,-sc2305., -cu2301,cu2302%%;

iBEE
o HEBANISIgE , £UXTFComblnstrument4SHaf ;
o MRENAEFE  EETARERER , REITIEE ;

getProductCountk5ixk

#OmaEe
SREN T E(E R,

EOms

int getProductCount();

gEOSH
7c
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iREHE

o KFETO0 : RrmitdE ;
o /IVFO0 : RFEEIRAERIERTD ;

getProductix

#EOmaEe
REMEFIRMMEE.

#EORR

const XTFProduct* getProduct(int pos);

EOSH

e pos : UETHME , BUESEBHE : [0, getProductCount() - 1] ;

iREIE
o BRIt , SIXTEProductZEian ;
o MNRSHEE  SEZFTIAREER , REITSISE ;

getProductBylIDJ5i%

#OmaEe
RiEmMIT RS T RERmIMER.

EORR

const XTFProduct* getProductByID(const char *productID);

EOSH

e productlD : BAREFFRTE , HIA0 : sc. cwsF;

REE
o ittt , SIXTEProductZEian ;
o WIRFBHAGFHE , ETARERER , REITIE ;
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findOrdersfix

#OmaEe
RIEREERITER M EIRBER.

EORR

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

EOSH

o filter : IREPEIEM ;
e count : INMENIBABERKESE , RAEMZEEANRE ;
e orders : JMERIEENRIENAE , BTFEHEEAER ;

iRElE

IRESLREARIR A E,
R EEISEFRR B A TIEENEE count , NIEXBIERIcountMRE , FREcount ;
R EANISEFMREEVNTIEENE Ecount , NIFRREFNHE LD TENNHE | IREISEFRVEE ;

findTradesf %

#OmaEe
RIEEERITIERMEINER.

EORR

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

EOSH

o filter : FRASABYRET RS ;
e count : INEMENREEKESE , RAEIIBZEEAIRIIAM ;
o trades : JMNEMENRIENE , BTFEHEERSR ;

iRElE

IREISEEFREIARIRIAAE E,
YR EARSEFRAS A THEEAIEE count , NIEXEIEAIcount MRS , FHR[Elcount ;
WNEREBRISEPRA RSV NTFIEERIEE count , NIFRREBRINEE D TFENNEE | IRELRIVEE ;

SR ESEENO
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enableAutoCombinePositionf5i%

#OmaEe

ISIEREVISILEE IR
NAEBNRIEZANREBNEGIRE | BIZEREFSEN.

gORE

void enableAutoCombinePosition(bool enabled);

EOSH
e enabled : EFEHEBNASINRE , true-2H false- A28 ;

EENE
7

setConfighix

#OmaEe
RERESH , NEBNSEZRIRESH  BalZFRENSHASEN.

BCESHERIIE :

"ACCOUNT_ID" : E&MWFID

"ACCOUNT_PWD" : BE&MFEET

"APP_ID" : R FHFERFID

"AUTH_CODE" : JAIFISHE

"TRADE_SERVER_IP" : 323 RSk

"TRADE_SERVER_PORT" : 325 BRSSO

"QUERY_SERVER_IP" : ZiHfRSS bt

"QUERY_SERVER_PORT" : ARSI

"HEARTBEAT_INTERVAL" : (>BkiEIFGRTE] , B : =7

"HEARTBEAT_TIMEOUT" : />BkiBAIAS A , Bafs : =F

"TCP_RECONNECT _ENABLED" : TCPHiFFEEAREE

"TCP_RETRY_INTERVAL" : TCPEES/INEIRAETE , 8 : Zfb
"TCP_RETRY_INTERVAL_MAX" : TCPEIER KIEIFRATE , B : =7
"TCP_RETRY_COUNT" : TCPERIEXEN

"TCP_WORKER_CORE_ID" : £ & ZAZ4R%
"TCP_WORKER_BUSY_LOOP_ENABLED" : iR &L 2 A EABusyLoopEHIET
"TRADE_WORKER_CORE_ID" : }REA4MNBELFZERZ

"TASK_WORKER_CORE_ID" : jBF{FSA&FE4R%

"POSITION_CALC_ENABLED" : E&/ITE B

"MONEY_CALC_ENABLED" : EBRITERE  MRBERSITE , SFABREfATE
"HISTORY_ONLY_CALC_ENABLED" : E&{NITEHERKINESIENM , MRER | FMARERKE
T, BABITERESIN6M


af://n5468
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"WARM_INTERVAL" : FlgARdiEEIFE , BUYESEE : [10,50] , B3y : =/
"ORDER_MT_ENABLED" : RRERSLAZREAIIEE | BUANSRASEAZIRAINEE

BRI LUREBR CISE , LMERESERIM SR getConfig() OB TIREL. SIEREAERAFE
EXRESE , (O HEIGRSFAE,

EOms

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

EOSH

e name : SEEZR
e value : SEE
REE
OFRTSEFECEMTD | FFOEFRREM.

getConfighixk
#£OkEe
MBS

EOms

const char* getConfig(const char *name);

EOSH

e name : SHEFR , &0 setconfig() ;

iREHE

REECESEUEF .
REINFFFENIGIFFTRNSR , WEREBRTF THE , BRI,

getVersion} ik

#EOhee
SRENAPIhR A F 4T,

#EORR

const char *getversion();


af://n5501
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EOSH
7c

EEHE
AT ER

SbEnEO
syncFundsfix

&OEe
FEOERRSARAELEES,
AR -

o REOFREAKRRER , LXEEZERERRE , A88HT F—XIER ;
o ERENSEERERELE  BEEINEREEGEERRE ;

fEREEIN

o MERBINMTHEREAN  ERLEOFTUESEEMIEHENEEES
o WNERBSMBIREITIE | BINER updateBook() BIST , EAMITERS
o BNINBTIBIIERRZEESEO  MHASDNAEERR  UAHNBSHER |

gORE

int syncFunds(int msTimeout = 45);

EOSY
e msTimeout : BAIRIIE] , BB : =D ; BUAASEREERT |, <=0 R-ASIHERT ;

iREHE

o 0: BRAESEERI , TLUAREXTFACCOUNt S B E RITIIESEUE ;
e ETIMEDOUT : FRiEKHBAT ;
o <0 : BREREER , JUBEBATIFEEEMERER ;

buildWarmOrderJix

#OmaEe
EANGHSE, IE— RS, EABPRENEIXZ S,

AZNFMRRISEANER  IRFEETELER  BRAGLUSHAIE. S4aLIES
getinstrumentByID(#ZEOEIAFKIE.
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ZJ5i5EA -
o RIEFEESHNTIHRBASIIRFIARIIS0, , BN AIEEES : 20ms~50ms ;

o FTRPFIESCIRPENERE—MEIEREX |
#EORR

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

EOSH
o buf : FAPIRMHAITERESE P ;
o size : AFPIEHATIRMREREE TR K/ , FNTF64=FT, MR AKF64FT |, BBALEIN64FTH
8,
e instrument : S4B , BUAAT ;
iREIE
0-FAkIN , IE0ORTXI M AYFEIRAD,

EH3(F5EE
XTFUserDataZ53(4s
B89 © BPEE AR

class XTFAccount {

public:
void *userprPtr;
double userboublel;
doubTe userbouble2;
int userIntl;
int userIint?2;

XTFUserbata() {
userPtr = nullptr;
userboublel = 0.0;
userbouble2 = 0.0;
userIntl = 0;

userInt?2 0;

XTFAccountZEia(d


af://n5590
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RBA - ER/IKFREERNIRE

class XTFAccount {
public:
XTFAccountID
double
double
double
double
double
double

accountiD;
preBalance;
staticBalance;
deliveryMargin;
deposit;

withdraw;

margin;

AT SRR R &5 B4 B A T 5

double
double
double
double
double
double

+ PR T - T4k

#, ABEHE S H

TFABERE ST .
doubTe
ﬂ’z #JT/HT%)LH—Z

1&

double

double
Z A

double
Z

29+ BUR

7
7

frozenmargin;
premium;
frozenPremium;
commission;
frozenCommission;
baTlance;

&

available;

%M%IT:TZ {l‘F/II*X*IJﬂ—Z {if/|l¥‘[£

availableRatio;
positionProfit;

closeProfit;

XTFLocalorderID lastLocalorderID;
XTFLocalActionID lastLocalActionID;

API 4 #2= M (0xFO000001) F 44 i%

RN E B AR S .
mutable XTFUserData userbData;

int

GRCEERIES

const XTFOrder*

VAR ERA N
int

A PTAWERF R 53R

const XTFPrePosition*

%, MOTFURTH5E

int

getordercCount() const;

getorder(int pos) const;

getPrePositionCount() const;

getPositionCount() const;

TG . B ea ol thi 0 AW

int

WA AL 52

const XTFTrade*

Tttt

getTradeCount() const;

getTrade(int pos) const;

B A A R S

WA FFEHE, F—aXK2 kM k2 mAN AR RN 5

const XTFPosition* getPosition(int pos) const;

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

/1/< ¥
/17<
/17<
///<
/17< 1
///< &

/1/<
/1/<

///<

/17<

///<

/1/<
///<

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

/17/<

///< &

getPrePosition(int pos) const;

/17<

///<

/17/<

///<

7 G i

HuI 54

FR SRR

A ENRAIE 45

SHNE

A HH 4

HRRIE S, BB SRR 4 H
R 25 R IE 42

BRI 42

TR 25U 4

43 %?

Horpre 5 HARIE S S RS 31

ot <] PR
Fef7, MASANFeRT

FOHT, FHaAnTeR
I PRUR — KRS A

PP 5 Ja — IR ) A L 4
I RAE FHAPT 2 AT

R AT G I 14 b e v 2 R ff <€
TR 25 HL P (8 R a1t R

HMPrA ISR, HTENE
AL BRI EWHREN SR, MO
T RER a5, M TR
///< AL BERE| EMVER X
MW CAitcE, MTiEhE
B E RS ERFENR, MO
HRA R E, ATELE

AL B R G| WAL S, O



int getCashInoutCount() const; ///< BHAEBAEExEE, AT
i WA SR

const XTFCashInout* getCashInout(int pos) const;///< %00 & 25 & NG5, M
OF 4R THE

int getCombPositionCount() const; ///< a4 &5

const XTFCombPosition* getCombPosition(int pos) const; ///< #%fi& x5 il &
FFaXt %
};

XTFExchangeZia(h
BB . RBAMEETHE

class XTFExchange {

public:

XTFExchangeID exchangelID; ///< o hgahy, ¥R,
4. CFFEX, SHFE, INE, DCE, GFEX, CZCE%

uint8_t clientIndex; [/ /< BRI A %
B, AN G T R AE AN ]

uint32_t clientToken; [/ /< BRI AR AT
B, BN 5 BN BB AN ]

XTFDate tradingbay; ///< o H, BHTFE.
fn: 20220915

boo1 haschannel1p; ///< St SR AL TP
i), trueR s RFIPHIbLTT#)

mutable XTFUserData userData; ///< PREE % H S B X
%

int getChannelCount() const; ///< BT RS R

uint8_t getChannel (int pos) const; ///< $GA BRG] AW AL g
=

///< fiEZRG posSHIE
#l: [0, getChannelCount() - 1]

///< WRAE FAPTHR B fi
FH 90 (1) 55 A7 G 5B R TT

///< GRGEBR I UGR R, FE
TLLE A 45 ARl E+ 101/ A AL S .

const char* getChannelIP(int pos) const; ///< AL B RGBS

IPHEbE,

///< WHhasChannelIPX
false, &x[Enullptr;

///< MR A B ) T PHEbE

FF R AR ET

const char¥* getChannelIPByID(uint8_t id) const; ///< % gw "5 i TP
ht, iR [El{HE [FlgetChanneT1IP ()

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

const XTFProductGroup* getProductGroup(int pos) const; ///< 4478 25| &4k i Ah
HXT 5
5

XTFProductGroupZ5ta(s


af://n5599
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R : RFAEEXISRE

class XTFProductGroup {

public:
XTFProductGroupID
mutable XTFUserData

%
int
=
const XTFProduct*
const XTFExchange*
R
};

productGroupiD;
userData;

getProductCount() const;

getProduct(int pos) const;

getExchange() const;

XTFProductZiad

AR P ERERRIRE

class XTFProduct {

public:
XTFProductID productiD;
XTFProductClass productcClass;
int multiple;
doubTe priceTick;
int maxMarketordervolume;
int minMarketordervolume;
int maxLimitordervolume;
int minLimitordervolume;
mutable XTFUserData userData;
%
int getInstrumentCount() const;
const XTFInstrument* getInstrument(int pos) const;
const XTFProductGroup* getProductGroup() const;
ES
5

XTFInstrumentZiaid

588« BLIXISRE

class XTFInstrument {
public:
XTFInstrumentID
uint32_t
int
int
int

fEm

int

i

int

jein

instrumentID;
instrumentIndex;
deliveryYear;
deliveryMonth;
maxMarketordervolume;

minMarketordervolume;

maxLimitordervolume;

/1/<
/1/<

///< &

/17/<
/17<

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

/17<
/17/<
///<

i ﬂ" 2H ’Tt i
TR B 25 FH A8 0 00 %o

A BRG] A R
2 b A LT B 52 5 P

an PGS

A PR A

GYIBEIRE
N

T A 3 B ) B KA R B
T A 41 B ) B /R L
BR A 1 B Py di KA B B
BR AN i B P di N B B
R B 25 FH P A £ e o

Al A EE NG L8R
AL BRI EWE LN R
B by A T A it A L6

///< &Y
///< BAFE
///< ZEEL
///< ZEH B
///< TR B KR

f o oy
o )

l

N

/7 /< TR A BN R

//7< BRATHRE R B KA R


af://n5607
af://n5611

int minLimitordervolume; [/ /< FRAN BRI /N R
5=

double priceTick; ///< BANEFNAL

int multiple; ///< BELHETRE

XTFOptionsType optionsType; ///< HIREER

XTFDate expireDate; ///< BARMH, PR
¥ 20220915

bool singleSideMargin; [/ /< R\ RIDTHEES

XTFInstrumentStatus status; ///< HRTIRES

mutable XTFUserData userData; ///< RESH PR
x5

const XTFExchange* getExchange() const; ///< BUELIFT)E
XTFExchangeff4f

const XTFProduct® getProduct() const; ///< BHELFER
XTFProductig4l

const XTFMarginRatio*  getMarginRatio(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< f#iF4%

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

const XTFPrePosition*  getPrePosition(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< Vi£#t:, REHHVIHHE, 5 HNASZL

const XTFPosition* getLongPosition() const; ///< BWELINTT 2 Sk F
A, BE PR AUR

const XTFPosition*
&, WED LR

const XTFMarketData*
XTFMarketDatafg4f

const XTFInstrument®
TR N A 2 FR £
};

getShortPosition() const; ///< BWE LT A Sk

getMarketbata() const; ///< ERELRITE

getunderlyingInstrument() const;///< WHIEIHNAEY), F=

XTFPrePositionZ513(s
RHE . BERIEFEIISRE

class XTFPrePosition {

public:
int preLongPosition; ///< EZLFECE
int preshortPosition; ///< WEZLFFCE
double preSettlementPrice; ///< WESSE 4y
mutable XTFUserData userData; ///< RBP4 S T %

const XTFInstrument®* ///< EHERGHTE &2
XTEInstrument(fFg%t

58

getInstrument() const;

XTFTradeDetailZS13(4

RAA : RZZARERISRE


af://n5615
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class XTFTradeDetail {

public:
XTF_CONST XTFTrade *trade; ///< WX S
int volume; ///< W E
B

XTFPositionDetailZ5$3(4
BB - TS OISR

class XTFPositionDetail {

public:

XTF_CONST XTFTrade *openTrade; ///< B EHR, 4% T
nullptrif, fRRIER, FEGH S HILIEREG HANEER 1L

XTFTradeID openTradelID; ///< FEE RS Gt

double openPrice; ///< FFEHEME, 5 REHRA
kg AE TRl SRR ) S RE A SR IR HE 45 BN .

int openvolume; ///< FECH4IT e

int remainingvolume; ///< RGBT RIR AN S EE

int getCloseTradeCount() const; ///< PR FHR AL
==X

const XTFTradeDetail& getCloseTradeDetail(int pos) const; ///< Va2 o4 1

gl

bool isHistory() const { return openTrade == nullptr; }
///< PR AN B

int getCombPositionDetailCount() const; ///< F&

B IR 20 G B 41 91 R

const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< f{
e

int getCombinedvolume() const; ///< Ft
HH A0 9l 2H G o I A
bE

XTFPositionZ5i3(4
B BRI ONSE

class XTFPosition {

public:

XTFPositionDirection direction; ///< FaTim: £k, 23k

int position; ///< Haag: IEFEe - &Fn
HEAE + S0 - OS5 G, BT FeGEE

int todayPosition; ///< SFaE: 546 - OF5E,
g TP endgEE (S

int combinedPosition; ///< CHEMFCHE

int openFrozen; ///< TG

int closeFrozen; ///< FEHdE

double margin; ///< SRS, RRFEAH 5
WE4r o AN P8 B 1) K Bl 2H 5 36 19 ORAIE 4 0k 6 12 5

double paidvargin; ///< TAHRIES:, RoRLhR AT &

FPRIE S . TE TR W Kb el s A AR, SEAHRIE S e S/ 5 AR IE S .
double frozenmargin; ///< HEERIES


af://n5623
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double frozenCommission; ///<

double totalopenPrice; ///<
fir, SR

doubTe positionProfit; ///<
GET CREIMM IR BESED

double closeProfit; ///<
BMNTHEA S (FSE)

mutable XTFUserData userData; ///<

doubTe getopenPrice() const; ///<

int getAvailablePosition() const; ///<
BHEE)

int getYesterdayPosition() const; ///<
HE - DFHEReE)

int getPositionDetailCount() const; ///<

RE T8 9%
BITGeP: WEe/ RS

o8 T AGARR AN F

TafiT AELMAESHET

PR B 25 FH P 5 O B o R

EReealily
HFWATH e GFeRE - P

REPGRAR ML LFE (e

) AL A B

const XTFPositionDetail& getPositionDetail(int pos) const; ///< frifit:{ziH4l,

LA TT A BRSSP 158 B A

const XTFInstrument* getInstrument() const;

I8

XTFInputOrderZ3{s

HERA - IREIERXI SR
class XTFInputOrder {
public:

XTFLocalorderID
—E, AT AR
IDMR:
0x88888888;

[i] 5 y0xd8888888;

0xe8888888;

e A g 5 B T ORI

LHKIE T Z S, TE RS ORER R A AR G 5 5 0 S AR R G S

localorderibD;

— M, WEAEHAPIH R ELT)RE.

/1/<

/17/<
/17<

///<
/1/<
///<
///<
///<
///<
A,

/17

///<

JrJEXTFInstrument &4t

AR RS D
A5 1 1 8R4 5 75 L p P ORATE P

EEARESHE G R LA REER

1. AEAHE G R E AN

2. MHEEHHEBNE R LR

3. AT ik BREEN

NORIESR BAERE, APTAMHA

WERAPTRAE T Wik HiE, £/

SRS B AR TR AR 4R 5445 5 1 e

APT V2 7 o A [R] — FH

B/ D 2 IREF, HR ) i il B4 SR AL A R A iR B g 5 AN R AR

XTFDirection

XTFoffsetFlag

XTFOrderType
ffr / FAK /FOK

doubTe

uint32_t

direction;
offsetFlag;
orderType;

price;
volume;

/17/<

/17<
/17<
///<

/1/<
///<

tdn:  (RHECE . 2E15BO

SESET [
P4 R N A
WAL BRAY (GFD) /TH

AN
S e


af://n5631

uint32_t minvolume; ///< BNEAEE .. SRR
FAKI,
///< WHR minvolume > 1, A4
APTER A3 FH fe /> e B 3R AT e 5
///< W% minvolume < 0, 4
APTER S FAAT 2 B s B s g AT e
XTFChannelSelectionType channelSelectionType; ///< AL S kPRI AY

uint8_t channeliD; ///< BALRS

XTForderFlag orderFlag; ///< WEbRE CMER, BRIV
PUEEFE)

XTF_CONST XTFInstrument *instrument; ///< WEELI G

18

XTFExecOrderZEtaid
BB - TR RIS

class XTFExecOrder {
public:
XTFLocalorderID TocalorderID; ///< AR YRS, T2 P RE
ME—ME, H T ARG .
///< REEFXTFInputorder7 il
g5 RIEMEE, MASXTFInputorder A iR 54m 5 45— 4L B .

XTFOrderFlag orderFlag; ///< REFRE, HTFXDRITHEER
ERapY
XTFOrderType orderType; ///< WA,
///< - FiR:
XTF_ODT_SelfClose | XTF_ODT_NotSelfClose
///< = X
XTF_ODT_SelfCloseOptions | XTF_ODT_SelfCloseFutures
XTFoffsetFlag offsetFlag; ///< JFFkrd: XTF_OF_Close
| XTF_OF_CloseToday | XTF_OF_CloseYesterday
XTFDirection direction; ///< AT BRI )
///< - XTF_D_Buy: i5RATH. &
SR
///< - XTF_D_Sell: WFATH. i
SRAN X 5
XTFHedgeFlag hedgeFlag; ///< BHLE R E
double minProfit; // /< ATBE/NRE
uintlé_t volume; ///< ITRE R
XTFChannelSelectionType channelSelectionType; ///< FEALGR S kPRI
uint8_t channeliD; ///< EAYRS
XTF_CONST XTFInstrument *instrument; ///< MEELIHR

13

XTFOrder&Eiaid
UihA - IRER ARG SRS

class XTFOrder {
public:


af://n5635
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XTFSysOrderID
XTFLocalorderID
UEME—PE, 75 0 272 28 [l 4 i 7

sysorderiD; ///< tEEHKS
Tocalorderip; ///< HFPES RS, SR

J/7< BERITLIT2“H R i

AR, R[B10, HAME IR (Bl 1T F 1 SE 4 5

0x88888888;

[i4] 72 50xd8888888;

0xe8888888;
XTFExchangeOrderID
XTFDirection
XTFoffsetFlag
double
uint32_t
uint32_t
uint32_t
XTFOrderType
XTFOrderFlag

XTFChannelSelectionType

uint8_t
B
uint8_t
[, OXFFZR7ILME
XTFOrderstatus
XTFDate
20220915
XTFTime
10:20:30
XTFTime
10:20:30
XTFTime
10:20:30
bool

///< AR R A H 2
///< 1. AEAIE G RAE TN

///< 2. HEHERE )G SRR

///< 3. HEVFEIRAEEN

exchangeorderip; ///< 5 ik g 'S

direction; ///< 35 A

offsetFlag; ///< FPatrd

orderPrice; ///< EANHE

ordervolume; ///< WHEE

orderminvolume; ///< BN EE
totalTradedvolume; ///< BRI E
orderType; ///< WRAY/FAK/ T 257
orderFlag; ///< WEpbRE
channelselectionType; ///< FEALERELR

channel1D; ///< TEADEER S, OXFFRRILAL
realChanneliD; ///< LR ERESS, HEGIR
orderstatus; ///< HERF

insertDate; ///< WEIEANEHM, PR
insertTime; [/ /< WEIHENIE, P55
updateTime; [/ /< T FR A, AT A
cancelTime; [/ /< R, AR
isHistory; // /< B3R EE % W T B % 5 Bl E R 7

G, &) APIS H kAT K A,

///< FEIBT IS5 R /K Z TR ) 4

B, ZFBNtrue. BTFRKZ G, Z7EB Nfalse.

bR, AN F AN B
bool

// /< UK EAL RS 7 2R R

isSuspended; ///< WHREGER CHEREHD

XTF_CONST XTFInstrument *instrument; ///< FiJEXTFInstrumentffig4t.
TR AL NS LIRIELE, IBAE LN RIGE TR NAS .

XTFOrderActionType

actionType; ///< WEI G R ERAESRA (K

e ARE. R R BURSE) , RETB, ANRAA T EREZ T B

mutable XTFUserData
int
const XTFTrade*

HA 4

XTFHedgeFTag

doubTe

XTFOptionsExecResult
Bf;

userData; [/ /< PREBL A AE ] rE s o %
getTradeCount() const; ///< Bxifi 5 B ol 2z W 40 45 &
getTrade(int pos) const;///< &L E %51 2R Xk RS

getHedgeFlag() const;
getoptionsExecMinProfit() const;
getOptionsExecResult() const;


af://n5643

XTFTradeZEf3(4
HEE BRI

class XTFTrade {

public:

2%

XTFTradeID
double
uint32_t
double
double

XTFTime

10:20:30

XTFDirection

XTFDataType.h

XTFOoffsetFlag

XTFDataType.h

bool

tradelD;
tradePrice;

tradevolume;

margin;
commission;

tradeTime;

direction;

offsetFlag;

isHistory;

G, &) AP H AT K E A,

TH, ZFBNtrue. BFRKZE, Z7E Nfalse.

AbFE, T AR FZ B

XTF_CONST XTFOrder
XTF_CONST XTFTrade

B RRAE

Y ///< FIWREINE KA

15

mutable XTFUserbData

bool

XTFMarginRatioZ5t3{4

A RIEEEXRE

class XTFMarginRatio {

public:

LR

&,

LR,

doubTe

double

doubTe

double

mutable XTFUserbData

const XTFInstrument®

TongMarginRatioByMoney;

TongMarginRatioByvolume;

shortMarginRatioByMoney;

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

/17/<

shortMarginRatioByvolume;

userData;

getInstrument() const;

52 5 It A i i

A A%

AR [l R A H R

TR O

AR (B4 O R AZ T K AR 1) T 48
BB I (], 4 e A
KLTiI, RS %
Tretrd, HiE S %

(5] B . W - 2L i B AR P B
FEIE T 55 # Ut 7K 2 HTWCE A g

R F AL 7K B A B [ A 7 R BR

*order; ///< FrJ@XTForder 84t
*matchTrade; [/ /< XFRAZ R, A NN R
userbata; // /< PREEZE FH A% e v 5
isSelfTraded() const { return matchTrade != nullptr;

///< RSB E K2 K ARIIE

///< HERBEE N Z K ARIE

// /< EBEHHR 2 L RIE

///< FERBE 2 K ARIE

///< PRER S A E e X

///< FiJEXTFInstrumentig
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XTFCommissionRatioZ53{

BA  FERERERIIGRK

class XTFCommissionRatio {

public:
double
%
double
%
double
%
double
%
double
%=
double
%
mutable XTFUserData
%
const XTFInstrument®
&
};

openRatioByMoney;

openRatioByVolume;

closeRatioByMoney;

closeRatioByvolume;

closeTodayRatioByMoney;

closeTodayRatioByvolume;

userbData;

getInstrument() const;

XTFMarketDataZs5f3(F

AR : TIRERXISRE

class XTFMarketbData {

public:
int tradingDay;
doubTe preSettlementPrice;
double preClosePrice;
double preOpenInterest;
double upperLimitPrice;
double TowerLimitPrice;
double lastPrice;
double bidPrice;
NABATHE J5 A RO
int bidvoTlume;
NIMAT I 5 A 20
doubTe askPrice;
NABATAE J5 A RO
int askvolume;
NHNERAT 1% JE A 20O
int volume;
int snapTime;
double turnover;
double openInterest;
double averagePrice;

mutable XTFUserData userbData;

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

///<
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/17<
///<
/17/<
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///< EEHHHKTT & T %
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///< e H T RE R a2
///< EHE T H T RE R A
///< EEHHITS PR
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///< DREEEE A X B Xt

///< Fi@XTFInstrumentifs
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const XTFInstrument* getInstrument() const; ///< FrJEXTFInstrumentf¥ 454t
B

XTFCashInOut&Eiaias
WHE . HASRISE

class XTFCashInout {

public:

XTFCashDirection direction; ///< HANEH

double amount; ///< HAEEH

XTFTime time; ///< HNEE

mutable XTFUserData userData; ///< TRE g A I EE R
};

XTFEventZEia(h
UiBE ;BRI

class XTFEvent {

public:
char tradingbay[9]; ///< BRIFAHPGESH)
char eventTime[9]; ///< BEIF AR
XTFEventType eventType; // /< BEIFEERR
XTFEventID eventiD; ///< BEIFEMID
int eventLen; [/ /< BEFAAL KT
char eventData[256]; // /< BEIELE R
char reserve[2]; ///< T TB

};

/// PG RS A N A A A

class XTFPrivateEventInvestorPrc {

public:
XTFPrcID prcib; ///< REE K BARIDIEAY
char investorID[13]; ///< BHEREH LR
int prcvalue; ///< BENEME
char reserve[1l]; ///< T

};

[/ BB G R A 1 R 4 ) A

class XTFPrivateEventInstrumentPrc {

public:
XTFPrcID prcib; ///< WIZIEARIDIAY
char investorib[13]; ///< HERE LK
char instrumentID[31]; ///< ELILTR
int prcvalue; ///< BLRNEE
char reserve[12]; ///< T B
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XTFOrderFilterZia(d

AR - EERBEERITIERRRISRE

class XTForderFilter {

public:
XTFTime startTime;
Fr R
XTFTime endTime;
PRI
XTFDirection direction;
XTFOoffsetFlag offsetFlag;
XTFOrderFlag orderFlag;
XTFOrderType orderType;
XTFOrdersStatus orderstatus[4];

1, SRR A YRR 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;
orderstatus[2] XTF_0OS_Invalid;
orderstatus[3] = XTF_OS_Invalid;
instrument = nullptr;

product = nullptr;

exchange = nullptr;

XTFTradeFilterZ&a(f
iR . EEIRER(S BRI eI SRS

class XTFTradeFilter {

public:

XTFTime startTime;
Gl E ]

XTFTime endTime;
Fro RN AT

XTFDirection direction;

XTFoffsetFlag offsetFlag;

XTF_CONST XTFInstrument *instrument;

XTF_CONST XTFProduct
XTF_CONST XTFExchange

*product;
*exchange;

XTFTradeFilter() {

/17/<

//7/<

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

///<
/1/<
//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;

XTFComblinstrumentZ5ia(s

78 - HEFLIR

class XTFCombInstrument {
public:
XTFInstrumentID
uint32_t
XTFCombType
XTFCombDirection
mutable XTFUserData
EITPaEd

const XTFInstrument®
const XTFInstrument®
const XTFCombPosition*

Tong

const XTFExchange*

15

combInstrumentID;
combInstrumentIndex;
combType;
combDirection;
userbData;

getLeftInstrument() const;
getRightInstrument() const;

///< HEELH S

///< BEEAFS

///< HEFHA

///< HEEL T

///< TREBY P A RIS

///< FEBEEL xR A
///< LB 25t R ARE

getCombPosition(XTFCombHedgeFlag combHedgeFlag =
XTF_COMB_HF_SpecSpec) const; ///< il &iron 4
getCombPriority(XTFCombHedgeFlag combHedgeFlag =
XTF_COMB_HF_SpecSpec) const; ///< il &%

getExchange() const;

XTFCombPositionDetailZ5{3(#

RA  EEIFCIRMEE

class XTFCombPositionDetail {

public:
int volume;
double margin;
JBEARAIE &+ 47 B ARAE 42D
double paidMargin;
BE RS RIES, Ao BB ORUE 4 B 4 R ORTIE 4D
XTFTradeID leftTradeID;
XTFTradeID rightTradeID;
=
mutable XTFUserData userData;

PE Xt 5
18

///< BAFIEZ ST

///< Harraics
1

///< S RPRES A (2
///< FEARIESSH (R

///< ERELRHERE NS
[/ /< FRRE A2 i RS2 g

///< PREZ A K
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XTFCombPositionZE{3{#
B9 - AEOX

class XTFCombPosition {

public:
int position; ///< HECMEHE
double margin; ///< SRMRIESLSE, B
A 2 0 22 R ARAIE &+ 45 R AR 42 2 i
double paidvargin; ///< SEAHRAIE S R, AT
A 20 B IR SIS ORAIE 4 22 A
XTFCombHedgeF1ag combHedgeFlag; ///< BEBFNERFE
mutable XTFUserData userData; ///< PRER % F P AEH %k
x4
const XTFCombInstrument* getCombInstrument() const; ///< FBEHHEEY
int getCombPositionDetailCount() const; ///< 4l&THAN%E
const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< 4&
B 44
s

XTFPositionCombEventZEia{f
HBE ;AT

class XTFPositionCombEvent {

public:
XTFSysOrderID sysOrderiID;
XTFLocalorderID localorderiD;
XTFExchangeOrderID exchangeOrderiD;
XTFCombHedgeFTag combHedgeFlag;
XTFCombAction combAction;
D)
uint32_t combvolume;
XTFTime combTime;

const XTFCombInstrument*combInstrument;

15

FERKE
FERRBIS®R
SERHIRRATT -

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

/17<
/1/<
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HimRBz Himes b

XTFExchangelD char[12] RS FTIDEESRE

XTFProductID char[16] mRiEESRE
XTFProductGrouplD char[16] ERFRAEEHESREY

XTFInstrumentID char[32] BYIDEUESLT

XTFAccountID char[20] S DEHESEE

XTFDate char[9] HEREESSEY

XTFTime char[9] AYiEEESEEY
XTFExchangeOrderlD int64_t R B FTR AR SHIEREY
XTFSysOrderID int32_t EETKSEIEEE
XTFLocalOrderID int32_t iR PmSEIERE (AFPEN )
XTFLocalActionID int32_t SRR SEIERE ( BFREN )
XTFTradelD int64_t PR S EERE

(3 SiT
RSB ( XTFOrderIDType )

KA : uint8_t
BHKREHEE 1568 BRI RTF)
XTF_OIDT_Local FP#EPNA RS 0
XTF_OIDT_System EEHPNRRRS 1
XTF_OIDT_Exchange miaE—NRBFwRS 2

Eafh3EBY ( XTFProductClass )

28 uint8_t
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tgsses 588

XTF_PC_Futures RS
XTF_PC_Options HAESHA S B
XTF_PC_Combination HEHER
XTF_PC_SpotOptions IRESHA LY

HR#NZBY ( XTFOptionsType )

KA : uint8_t

e 1588
XTF_OT_NotOption JEHARR
XTF_OT_CallOption &k
XTF_OT_PutOption BiX

EsEHME ( XTFDirection )

KA uint8_t

faeny 15688
XTF_D_Buy S
XTF_D_Sell sE

156825 HM ( XTFPositionDirection )

KA : uint8_t
frgeeny 1588
XTF_PD_Long eSS

XTF_PD_Short Zs3L

e

(e

e

el
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IS ERITE ( XTFHedgeFlag)

A - uint8_t , HEHSIHE

S 1588 haE
XTF_HF_Invalid T3 0
XTF_HF_Speculation = 1
XTF_HF_Arbitrage =] 2
XTF_HF_Hedge RE 3
XTF_HF_MaxCount REBERER 4

HAEHBME ( XTFCashDirection)

KA uint8_t
faeeny 21| e
XTF_CASH_IN AE 1
XTF_CASH_OUT He 2

FFEHRE ( XTFOffsetFlag)

KA REREE

et i5BE BEsE
XTF_OF_Open HE 0

XTF_OF Close G 1
XTF_OF_ForceClose EEN T 2 (BAFF)
XTF_OF_CloseToday ¥5 3
XTF_OF_CloseYesterday SEHE 4

XTF_OF _Invalid Tos 9

HREAITRE ( XTFOrderFlag)

KA : uint8_t
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thgsses 588 thEE

XTF_ODF_Normal PG E] 0
XTF_ODF_CombinePosition HEFHT 1
XTF_ODF_OptionsExecute TR 2
XTF_ODF_OptionsSelfClose Xz R 3
XTF_ODF_Warm TR e 254
XTF_ODF_Invalid FTRE 2515

HREAEBY ( XTFOrderType)

ZEAY : uint8_t

s i#0R o
XTF_ODT _Limit GFDIRE ( BRI ) 0
XTF_ODT_FAK FAKIRER (BRI ) 1
XTF_ODT_FOK FOKIRER (BRI ) 2
XTF_ODT_Market HNIRE (G ) 3
XTF_ODT_SelfClose HARS i ({ATHERY ) 21
XTF_ODT_NotSelfClose HARAS S ({TIRER ) 22
XTF_ODT_SelfCloseOptions  HEfXHH ({XX$HHER ) 31
A — RETXS i (BRSNS AR O, (B )

TERL)

RERIRZS ( XTFOrderStatus)

KA uint8_t


af://n5958
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XTF_OS_Created

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_Canceled

XTF_OS_PartTraded

XTF_OS_AllTraded

XTF_OS_Rejected

XTF_OS_Recved

XTF_OS_Invalid

FE%IFE ( XTFChannelSelectionType )

KA uint8_t

e
XTF_CS_Auto
XTF_CS_Fixed

XTF_CS_Unknown

L]
REBEERE , HIRBITIIRIE,
REBRIEINGE | APIRIZEIEIBIR BN SRR EMRRE | It
FHREAERIMIKS.
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R (RBENEFER ) .
RS AIREPAT | FERBENBFIREAERELFIZET , B
RS, EESHNEERRTE,
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REKRAAL | BWRZBATRABBER
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B R B AR e EaiE
PR
TEMR
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RERXENES  EEEEItIRE |, FHEIEENE , T—iZ
BRERZFR.
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FoHE
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TMEER ARk 0
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[
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IFESITENESEB ( XTFMarginPriceType )

KA : uint8_t

thgsses %88

RTINS ZEERAE (HiR=

XTF_MPT_MaxLastSettlementOrLastPrice SR )
XTF_MPT_LastSettlementPrice MEEBMTEFRIES (HINELENA )
XTF_MPT_OrderPrice REMTERIES (BN )
XTF_MPT_OpenPrice FEMITERIES ( BARENA )
XTF_MPT_LastPrice BTt (ERER )
XTF_MPT_AverageOpenPrice FEHn (ERER )
XTF_MPT_AveragePrice AR (EERER )
XTF_MPT_LimitPrice BREXSANT (ERER )

S99 ( XTFInstrumentStatus )

HE . FRIEE
5 E 5 1588 e
XTF_IS_BeforeTrading FE270 0
XTF_IS_NoTrading E[237) 1
XTF_IS_Continuous LR 2
XTF_IS_AuctionOrdering EaTMIRE 3
XTF_IS_AuctionBalance EETNNIEFE 4
XTF_IS_AuctionMatch EERINES 5
XTF_IS_Closed ez 6
XTF_IS_TransactionProcessing N B IS 7

HREPIR(ESEBY ( XTFOrderActionType )

28 uint8_t

m B

o
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tgsses 588

XTF_OA_Invalid FoRAHOHR BRI
XTF_OA_Insert BAIRER
XTF_OA_Cancel IR
XTF_OA_Suspend THCHRER (EARBER )
XTF_OA_Resume ISR (EAEER )
XTF_OA_Update EFTRE (ERER)
XTF_OA_Return REAER

EHBHGRS ( XTFEventID )
28 1 int
o€
XTF_EVT_AccountCashIinOut
XTF_EVT_ExchangeChannelConnected

XTF_EVT_ExchangeChannelDisconnected

XTF_EVT_InstrumentStatusChanged

{HE B (XTFCombType )

28 uint8_t

1588

IRAHA S REZIERN
RARZEECERE
R AT 7 1EE CHTTE
BYINSREZIER

BaE

255

1

2

3

4

5

9
BaE
0x1001
0x1011
0x1012
0x1021
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thgsses 588

XTF_COMB_SPL HAGST 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 B ainE
XTF_COMB_STD HAIES =,
XTF_COMB_STG HAtEE ST
XTF_COMB_BFO SENHABTHAY
XTF_COMB_SFO SEHHHABTHAR

HEH B ( XTFCombDirection )

28 uint8_t

g 1588
XTF_COMB_D_LongShort -
XTF_COMB_D_ShortLong =%

HERINERITE (XTFCombHedgeFlag )

SR uint8_t , HRI{NSHHRH-RHN

e S 1588

XTF_COMB_HF_SpecSpec BN
XTF_COMB_HF_SpecHedge BI-RE
XTF_COMB_HF_HedgeHedge RME-RME
XTF_COMB_HF_HedgeSpec {RE-1RH

XTF_COMB_HF_MaxCount {REBAIEBGEA

thEE

10

e

&8
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HATNESBY ( XTFCombAction )

KA : uint8_t

fgesm i58H e
XTF_COMB_AT_Combine BHE 1
XTF_COMB_AT_Uncombine RAES 2

HARETHU/ X 1T4E 8 ( XTFOptionsExecResult )

28 uint8_t

et 1588 e 3=
XTF_OER_Error AT 'e!
XTF_OER_NoExec REHRT n'
XTF_OER_Canceled BEEH 'c’
XTF_OER_Success HTIh '0'
XTF_OER_NoPosition HEIEEAE '
XTF_OER_NoDeposit BEARE 2!
XTF_OER_NoParticipant SRAFE '3
XTF_OER_NoClient ERRNFEE '4'
XTF_OER_Nolnstrument BYRFE '6'
XTF_OER_NoRight IREHATIER 7'
XTF_OER_InvalidVolume REENSE '8!
XTF_OER_NoEnoughHistoryTrade B RBEAF A '9'

TraderAPIF A&l

THIRHAFTBALEIEAIEXample02.cppfthl , fiEsEER , BENFERAHRENexampleBR.

/:’::’:
* @brief — Ml FHHENE DI RETE R

* W ABURAIE R ERNSNEATE, U0 TAPTIREE R HIE, AREM T,
*OSRNE: ARIEATIE SRR LT A, BT E e RE R E1T

ARSI AT L
* 1. IR ANTEAR, SE R R T R AR 2 10F
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#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;

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

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

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

exit(0);
}
}
void stop() {
it ('mAapi) {
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 (errorcCode == 0) {
if (isFirstTime) {
// TODO: init something if needed.

//mApi->login(musername.c_str(), mPassword.c_str(), mAppID.c_str(),
mAuthCode.c_str());
int errorCode = mApi->login();
if (errorcCode != 0) {
printf("api 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(errorcCode);

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

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

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

printf("login success.\n");

void onLogout(int errorCode) override {

ExampleTrader: :onLogout(errorcode);

if (errorcCode != 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;
morderLocalid = account->lastLocalorderiD;

// TSRV, R SR, BT H PR E N SR, A

// XEA DI IEIEE 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);

// DK EHEIE A 5 [B
printf("info: data load finished.\n");

void onorder(int errorcCode, const XTFOrder *order) override {
/7 ARICRI ARYE R S R AD  T RAE AR, LR A G T
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;
3

return;



/7 WCEAR L IR o AR i R RS 1 W i B3 A R
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->localorderID] = order; // {#{f4RIEx; 4%
break;
case XTF_OS_All1Traded:
printf("order all traded.\n");
break;
case XTF_0S_Queuing:
printf("order queuing.\n");
break;
case XTF_OS_Rejected:
printf("order rejected.\n");
break;
default:
break;

void onCancelorder(int errorCode, const XTFOrder *cancelorder) override {
// IRFLER R MR ARSI WA G AR, I RAC S TR .
if (errorCode != 0) {
printf("error: cancel order failed, sys-id: %d.\n", cancelorder-
>sysOorderiD);
return;

}

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

void onTrade(const XTFTrade *trade) override {
// WRIZE 5 [l
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 {
// WS BIR AR EE iz O, e NS AR
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 EE B RERAAR R ZEEO, . 5 AR E R
printf("exchange is changed.\n");

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



void onBookUpdate(const XTFMarketData *marketData) override {
// ATTERNEEE O, RT3 5 SR
doTrade (*marketbData) ;

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

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

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

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

}

const XTFInstrument *instrument = mApi->getInstrumentByID(instrumentiD);
if (!instrument) {
printf("error: instrument is not found: %s.\n", instrumentID);
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 opensShort(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;
XTFInputOorder 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 = 1iter->second;

return mApi->cancelorder(order);

private:
const XTFInstrument *mInstrument;
std: :map<int, const XTFOrder *> moOrders;
int morderLocalid;
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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);

trader.start();

bool isStop = false;
int tickCount = 0;
while (!isStop) {
if (trader.isLoadFinished()) {
// TODO: B NI AR, BASMAT, @i sEAT, XEh R BT H
double bidPrice 300.50;
double askPrice 301.50;
double lasPrice = 301.00;
int bidvolume = 24;
38;
trader.updateBook(instrumentid.c_str(),

int askvolume



lasPrice,
bidPrice,
bidvolume,
askPrice,
askvolume);

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

usleep(500000); // sleep 500ms

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

trader.stop(Q);

int main(int argc, const char *argv[]) {
// TODO: FENTEANSE, $EHUHICHNC E

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

runeExample(configPath, instrumentid);

return 0;
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