k7B
2022/09/05 ¥
2022/09/09 JA%EonOrderiZz ; #FHit8onCancelOrderiE ;

2022/09/19 HENNECE M HERD LARIZ TR VSRR | 1EINERD B WRIRRSAR

N (] Tsy
= PR i
T EFEHEAPINEARRE

1. BEBAPISE ;
2. [SEhRIFS ;
3. BIZEAPITTE: ;
4. [AEHAPIRIS: ;
5. 51884 ;
6. RIEHRE ;
7. A EEHREARNE ;
8. LM IBRLA AN ;
9. FiEIRE ;
10. {Z1EAPIRTS: ;
11. 1B ;

FETAIES

int main(int argc, const char *argv[]) {
std::cout << "xtf api version: " << getXTFversion() << std::endl;
// BNEE %A, GIEAPIN S
XTFApi *api = makeXTFApi("./xtf_trader_api.config");
if (api == nullptr) {
std::cout << "xtf api make failed." << std::endl;
return -1;

}

// BUESPI[E AL FE X 5
XTFTrader spi(api);

// JAEIAPIX R, JRENIE < A spi->onstart Q#:H

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

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

}

sleep(1);

/) BFHA, B4 RAEspi->onLogin ()4 K ik [a]

ret = api->loginQ);

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

}

sleep(1);
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// O X5

XTFInputOrder inputOrder;

inputorder.localorderID = 1; // @ilfdifHASHiME—(1gm
inputorder.direction = XTF_D_Buy;
inputorder.offsetFlag = XTF_OF_Open;
inputorder.orderType = XTF_ODT_FAK;
inputorder.price = 326.20;

inputorder.volume = 1;
inputorder.channelSelectionType = XTF_CS_Auto;
inputorder.channelID = 0;

inputorder.orderFlag = XTF_ODF_Normal;

// BRI A A 20 5

inputorder.instrument = api->getInstrumentByID("au2212");

if (inputorder.instrument == nullptr) {
printf("instrument not found\n");
exit(0);

}

[/ RIEIR

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

exit(0);
3
sleep(l);
// BHEE

ret = api->logout();

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

}

sleep(l);

// FIEAPIX G, APIX G 4Z1LJG, apiBldesl, ARER XM .

ret = api->stop(Q;

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

api = nullptr;
sleep(l);

std::cout << "xtf api exit." << std::endl;
return 0;

ACEAPI

APIRMECE N MRS EELAIFNREIZ T4, BEXHAETUT !

HEHH#HHRBRHHHARR R HATRRRHHARR R HARRRRH A A AR RS ATRR RS H A AR RS A A
# QUEAPTSLGIN, Al HIh S A & S0
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# ZAKSHQRZAAPTLS], FEADAPTSLEAE % B A F A BC & S

# BEKS
ACCOUNT_ID=41008313_1

# K5 w
ACCOUNT_PWD=111111

# A&7 MEHFENAPP_ID
APP_ID=1234

# &7 ME 7 E R AU
AUTH_CODE=1234

# T fE bR L (TCP)
QUERY_SERVER_IP=192.168.4.63
QUERY_SERVER_PORT=33333

# 5 A b A 1 (uDP)
TRADE_SERVER_IP=192.168.4.63
TRADE_SERVER_PORT=62000

# [EIIREE A TR, BOAAGEZ, %4 Llbusy Toopti=izfT
# [EIREHR A FRLRFR IS0 R%, AT DOINREHR (B R AR EE , BN N APT S BI4E 2 — AR B I CPUR .
#TCP_WORKER_CORE_ID=3

# UDPTUHALERI (] (IR, ffi. =Fp, BUEMEHE: [10,50]
WARM_INTERVAL=20

# UDPTIIAEERLFR AL, BRNAIL, LA Z Llbusy Toop#isligfT
# UK TR S R SR AR SRE R — M B CPU L
#TRADE_WORKER_CORE_ID=4

N FRLEFRGNZ, BRAAG %, ZLFEAZ Llbusy TooptzlizfT
ASLAE IR AR 32 B T AL W AR S5,

(EBUEAEIPOELE

(o bR B 4 4

JER I B 3% Ah B

- HAAESS, 4

Wi -

- FHERIRAG

- NIRRT R L ANAPTSERIIL K, T EAEAN [F R APT SEAIC B SR b v B — kBl AT, PAZE—A
APT SEH 61 (¥ B AR 28

#TASK_WORKER_CORE_ID=5

#
#
#
#
#
#
#
#
#

IUTTSHRVIAERE , FERPRIESMNRETH TRIERS

e ACCOUNT_ID

e ACCOUNT_PWD

e APP_ID

e AUTH_CODE

e QUERY_SERVER_IP

e QUERY_SERVER_PORT
e TRADE_SERVER_IP

e TRADE_SERVER_PORT
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SR FE

ERAREAPEED , SMAARNEHERE. TER—MAPIEGEHRAROSHEIEFE

Client SPI API XTF
BEEAPISL{5] makeXTFApi(configPath)
YAFstart()SaIAPISERI
FENTTCPRESERS
BRIERNEER onStart()
FFAlogin(ERIEES
______________ isisaiian
IBANERESR onlogin()
. BOBSHERER,
BHIFF A AR5 onReadyForTrading()
. eERS
BRI 7K BIEY onLoadFinished()

RIEHRE insertOrder()
___________ il
I oo kaico O

BRFAFREEHEES onOrder(XTF_OS_Accepted)
I REER

BHRIFFIREAZ onOrder(XTF_OS_Queuing)
I PR
FBEIFAFREAAS onOrder(XTF OS PartTraded)
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BRI R onTrade()

fEisERER cancelOrder(OrderSysID)

Client

glUFEAPI

BIEAPISLAIRR | BIAEEE

O

IBRZLELER onStop()

SPI API

EOEMNX : XTFApi* makeXTFApi(const char *configPath) ;

EOINEE - E—MAPISERI, APISEAIRSEFECE M configPathfSERYECE S HHHTE.

........... RERERE
L. BERREES
... SRR (B8
onCancelOrder(XTF_OS_Canceled)
ZHIES logout()
........... RESHEX
BRI HEEER onLogout()
RIERREIAPIRISR stop()
B FFTCPRZHERS

XTF
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BRI TVBIZAPISLA -

1. BEXHLR  FEEAREXHIRR. NRENREITFFRY , BPACIEEAPISHIZLR | IR[E]
iEEt ;
2. BHIRERL | ARERANERENHIER. AR EE X HERESEEANTIEET (nullptr ) B
.,
BIEERLINS | EEMITAPI->setConfig(#EIRBLATMIESEL |
"ACCOUNT_ID" : :B&MWFID
"ACCOUNT_PWD" : BEMKFZFRY
"APP_ID" : N FHFERFID
"AUTH_CODE" : IAIFISHAS
"TRADE_SERVER_IP" : 323 IRSS it
"TRADE_SERVER_PORT" : 5B i%0
"QUERY_SERVER_IP" : ZifJiRSS btk
"QUERY_SERVER_PORT" : ZifJfRSS i
FARNBIESEAPI->setConfig(ZE O,

[SEAPI

{ERIAPIRIS Z I , TESEIAPI,
EOENX :

int start(XTFSpi *spi);

FZOTHAEE @ JSEAPI, FEAXTFSpilElERISR.

APIEENE , €9 EMENZEER , HEIEEEXETIRENEEStIbARiEE, T—ESHE
I , VAEXTFSpi->onStart()¥&EO , BRIREFEMRIISE.

{E1LAPI
ERAPIER , EEEZIEAPI , BBHEXEIR.
EOENX :
int stop(Q);
BEOTINRE : (ZLEAPI,
APHZELILS , £BoIAFSIESINTCPIEE | FRBAIEHEXINER.,
APHZILS , APISLHINISRABER , AulfEH.

EFES

APIBsEfE . BRHIRBEEREER. FERABEREO  MEERESR.

.

ZOEX :
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af://n12569
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int login(Q);

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

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

BOIheE : BRIEA.

ERFEORANZRBSHN , ERNRPNERSSE, BOAMEEXHE. AEEER  BINTH
NEHED , JUNIREERAFTIERESH.

FERBIZE | 8NAPIEA , REENN—MEFER. WRAPIEHE , ERABIMIBFBXER , K
ARFAFEIR. Bl

api->login(“abc”, “111111”); // OK
api->logout(); // OK
api->Togin(“cde”, “222222”); // Error, TNAPTISM], WA N —ANH P &%,

giitfes
BEOENX :
int Togout();

EOINEE - EHES,
BHEARE . BRTERBMNERFERE. DAENERRE T T —S8RIE

BREERE  APISIEEZARTCPIEREKAIRE , APIRNEMRE T BFRIATEEUE | FHRERN. AR
stop(iEM , ZEIERIREIR.

IREEIE

BEREERE  BaRERFEXNAEHIE. SEEESTZ/E  APIERonReadyForTrading(EOiE
AR, ALTRRRER.

TR AR ETLURE | (BSANRKEIEFRBEREGE. IRFEIECUIRSE |, 55
BEKEIERIGSE , FERtE.,

LvkEERKGEEE | APl onLoadFinished (OB , RFFVKEIESIET , AILATEEM
MRz,

I NRAPAROTRK , WElonReadyForTrading(#2O 2 /5 , BIAHHTHREEIRLE,

&2, Rz onLoadFinished() IO S , B TIREIE(E.

JRNRER

EOENX :
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int insertorder(const XTFInputOrder &inputorder);

EORER © EEaRE— MR,
RENE : ANSRIREBAREMLD , WREIO ; &R |, REHFE.
KiERE , FEMERBER, REGSAENAT :

class XTFInputorder {
public:
XTFLocalorderID Tocalorderip; ///< BRI gT CH
///< ARG S T 2 ORIEME
—, AT AR
///< FEEAREEE G R LA Rk

IDMI%E:

///< 1. JEARAE G E N
0x88888888;

///< 2. FEIENE30)E I LR
& 72 ~0xd8888888;

///< 3. HETFEiRREEN
0xe8888888;

///< ARERATERE, APTAHA M
g5 R AR .

///< MRAPTRA T WA EE, £
RIKE TP G, TEIREEIRFR G S AR g 5 5 7 S AR B g T R — .

[/ /< MR BEARAEAS H AR B 4 5 1) M
—M, WA APIIT A BT RE .

///< APIFCVFZ /7 b f F A —F P
B/ L2, (A% i T ZLAE PSSR i OR A R B g 5 AR AR

///< e (R E . rEISBO

+ERL [ B

XTFDirection direction; ///< E3ETiln

XTFOffsetFlag offsetFlag; ///< P&

XTFOrderType orderType; ///< #HEA BRI (GFD) /T
1r / FAK/FOK

double price; ///< EANKE

uint32_t volume; ///< B E

uint32_t minvolume; ///< BN HE. SRR
FAKIH,

///< R minvolume > 1, 84
APTER I FH 55/ RAZ AT 4R B
///< R minvolume < 0, A4
APTER A FAT 2 2 B AT R 5
XTFChannelSelectionType channelSelectionType;  ///< JEfi4i s k%27

uint8_t channel1D; ///< g s

XTFOrderFlag orderFlag; ///< WEARE CRER, BRINHS R
SEE A D)

XTF_CONST XTFInstrument *instrument; ///< WHRELT S

18

SHSFRIFMAR  TUSELNMEER | ZHRESHE, X8, TERP—TEEONR

instrument,

BENRR— I AHIRAVIE | (RF T IRBFENZXRER. EWERAZE , WRAAPIEIREOMST
WEW , FHRFER | BREXIRETEMEIRRF.



b=

APISZIF—IRRIEER K16 MR E,
EO&NX :
int insertorders(const XTFInputOrder inputOrders[], size_t orderCount);
EOREA - MiERREMERSE , &XK161.
EOEN :
void onorder(int errorcode, const XTFOrder *order);

EORBE - SIRPRIIEIRBIREEET , IEZEORIEE.

e | S RERERE—

IR

APHEM T SNEEIED |, ATLURIRIREARISXTFOrder LI AIER | th A LURIRIRBPIRE M TINER, Ffp
HICHIRIER | ERIRM T HEEREERO.

RIS
BOREN ;

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

EORER © IRRIEERR RSO TR,

RIRIREXISIA TG | R SHERIr—, B TIRPNMERFHE. ~Y , FERF
HEREFERSRXISRIEH.

RIRPmS R
BORY

int cancelorder (XTFOrderIDType orderIDType, long orderiD);
int cancelorders(XTFOrderIDType orderIDType, long orderIDs[], size_t
ordercount) ;

RO © IRRIRRRSHITHER.

ENRETRZSMRRRSEEHTHER | RPRSHKIEE
1. Rt BAGRS |
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2. EEIRBRS
3. RBRBRS ;

Bal , fCHFEaRBmSHR | (REBRESHFAIIRBIR SRR Z FTiRBmSHIRERIIEE.

i =N

BERRIIE MG . SRR ERIEOLME,
EOENX :

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

RORAER © SEERRINERMAT | EZZORYEE.

MR | SEREEERE—T,

IR OIETRE

EOREIFENT
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insertOrder

N

fEa R
'

onOrder=Received

LiEN=r st
j??%ﬁég// Z;%Tﬁ%&
onOrder=Rejected onOrder=Accepted
FAKERS ARZ GFDIZBNERSS BRAE onOrder=Queuing
FOK/FAKSZBiaiER %rsﬁmzzz/ GFDIZBI2EBALAT  FOK/FAKSEBALA
v e
onTrade EHES onOrder=PartTraded+onTrade Ea%
| ?ﬁﬁf// \i§ﬁ%ﬁi
—\ 7
onOrder=AllTraded+onTrade

%\ /
onCancelOrder=Canceled

R ER EHRARSAIRR AR
onorder=Received fE692kRAN: ZBIASFF Received IR, insertOrderZiEiREIE KRG , W18

BEEBHRZIES  SEEL Rejected R |, RBFTEIUS | HA Accepted KT,

PRATERSSAUATISIAR

o GFDFR{YE : orderFlag == XTF_ODF_Normal && OrderType == XTF_ODT_Limit
XTF_ODF_Normal && OrderType == XTF_ODT_FAK
XTF_ODT_FOK

o FAKFR{ER : orderFlag
XTF_ODF_Normal && OrderType

o FOKFR{NER : orderFlag



GFDR{fTERRIFREROHEITEE (1IER )

AR

B/UR
CEIPE

BUR
CEIPE

EEEVN
15

e

ot

=Vih) 4
EPE]

BEEE]
/4

WiBA :

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

errorCode

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_AllTraded

o MNEMEMERRALELR  NASEX] XTF_0s_queuing K7 ;
o FFEZE{HEIT onorder EIEREBAAF, ;

GFDBRIHMERRIHREREHERTE ( HEPAISERST RY3E )

e DN
BRE SN
&
el
BRI ST
V=S

WRIZZ R
HYHERA Bl

KWRIZZ R
RIS REHR
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A

R
FE1R
[
F2AR
E)E!
IR
E)E!

2B

B3Z
FAR
E)E!
JZE]
b4

£

Bz
LY/
E)E!
JE3SE]
b4

1468 -

actionCode

XTF_OA_Insert

XTF_OA_Insert0

XTF_OA_Return

XTF_OA_Return

XTF_OA_Return

errorCode

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_PartTraded

XTF_OS_AllTraded

o MNERNEBMERRALEELR , NASIEBE] XTF_0S_Accepted KT ;
o FrE=/4E1T onorder [BIEZEOERAEF ;

o YFIREEE (volume=E] ) B KHIH

=R~ 1 VAN
=, AkJd

PYRZRHIEEAERZIX

GFDBRIM AR EREHEARTE ( IZBDERS FL3E )

KRR
BREEN

2

=

E DN
By BT

R

KWEIZZ Z R
HIRFRAEIE

elpn )
RIRBRKEIR

KWRIZZ AR
A9 RLEHR
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actionCode errorCode orderStatus

HARER
W R 4R
EAW/N . AR
& XTF_OA_Insert 0 XTF_OS_Received TN
V=S
W E i
E-%A XTF_OA_Insert0 XTF_OS_Accepted ;’;ig;
[IVE=S
SEDER Y
WEIZZ
IR ZFRRY
& XTF_OA_Return 0 XTF_OS_PartTraded R
R
SEEIE]
®
LEBRKAL
WEIZZ
TR ZFTHY
& XTF_OA_Return 0 XTF_OS_AllTraded AR
R
EEIE]
®
WiRA
o WIRMNZFEIRAELLR . NASBE] XTF_0S_Accepted K7 ;
o WNRGFDRRMNERIREEIZAIER DA , MIASIEE] XTF_0S_Queuing A7 :
o FTES{4ET onorder BIERECIEXNAR, ;
o YWFIREEE (volume=ER ) BKAASR |, BB AAZHIEIERTEBZIX ;
GFDR{TEERYIREEEHRTE (tERIER )
actionCode errorCode orderStatus
AR
=]
E1URE . . WEHEAIRE
- XTF_OA _Insert EEEIRE XTF_OS_Rejected B EEe

WiBA :
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o IEEAEE{4ETS onorder BIERECIEXNAR, ;

GFDR{fTERRIIR B OHR TR ( 3ZRFRIEE )

actionCode errorCode orderStatus
AR
=1
NN . KEIFEAIRER
& XTF_OA_Insert 0 XTF_OS_Received BORE A S
VN RBFEEIR . WKEFEAIRER
& XTF_OA_Insert I XTF_OS_Rejected T
WBA :
o FrE=/4E1T onorder [BIEZOERAEF ;
{5 GFDRRINMERRYIREREHERTE (IES )
actionCode errorCode orderStatus
AR
=1
WEHEAIR
S
i? KB rF oAnsert | 0 XTF_OS_Received  BfHiEER
= =
o WTEIFRNIR
\%ZIAE XTF_OA _Insert 0 XTF_OS_Accepted BRI ST
i A
V=3
§37AE XTF_OA_Return 0 XTF_OS_Queuing g%ig;i’gfg
HEER
=1
N 'S =l
§4/Alﬁl XTF_OA_Return 0 XTF_OS_Canceled g%%z;gig
WiBA :

o MNERMZBMERRALELS  NASER] XTF_0s_Accepted K7 ;
o BIFAEIRIET oncancelorder [EEEEAF ;
o E{thZ{4ET onorder EIEZEOEXNARF ;
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fHtHGFDRRINERAYR R EIRTER ( HERARSSRS R3S )

AR

=]
FENIR
B
EPYN
EE
EEYN
B

B BK
BAR
EPE
JEZ[E]
%

BER

=]
LY/
EPE

WiBA :

actionCode

XTF_OA _Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

XTF_OA_Return

errorCode

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_PartTraded

XTF_OS_Canceled

o MNERMZBMERALELS  NASER XTF_0s_Accepted A7 ;
o REARIRET oncancelorder [EIEEOE AR ;
o HthZ{4HEIT onorder EIEREOBEAAF ;

HitHGFDBRHERAYIREREHRIATE ( SZBIEBS A3 )

eI
BRytEa RN

z®

=

el i
BRI ST
VS

WRIZZ R
RIRERA I

KWRIzZ R
AOBBAKIEIHR

Rz Z R
HIBIER R
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iGN

FUR
(el

2R
CIPE

okt
=

ey

ot

EEEWN
(el

B
i

5 Gl
L2

PR
(el

WiBA :

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

errorCode

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_PartTraded

XTF_OS_Canceled

o MNERMZBMERRALELS  WASEX] XTF_0S_Accepted K7 ;
o HEREHRIEIT oncancelorder EIERZEXIAF ;
o H{thZ{4E1T onorder BIEEOEXNAR, ;

{HiHGFDIRT SRR ERDIIRiFRE (RIERKIW )

IR IR
BREEN

2

=

WEEEDN
By BT

R

WRIZZ R

ROBBAKIEIHZ

KWRIZZ AR
ROfRIEREIR
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iGN
ke

5 G
ke

WiBA :

BUR
[E]3/3
B/UR
CIpE

LEEWN
[E]3/3
BRIE]
g

B4R
[E]/3

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Cancel

errorCode

9 CE SV

I=E]

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_AllTraded

o WIRNBMEMRAEELR , MASER] XTF_0S_Accepted AT ;

o FHERKMEHEIT oncancelorder BIEEECBAIFAF ;

o H{thZ{41E1T onorder BIERECEXNAR, ;

FAKBRIfERRYIR BB OIRFRE ( 2EBR3S )

AR

E =129

ot

B/UR
CIPE

FB/UR
(el

EEWN
CEIPE
PR
g

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

errorCode

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_AllTraded

el L]
SHSIS VRS

el N ES

S SRR

KZIZ ZRTHY
£pRER

KEIZ ZTHY
RIEAERENR

e i
BREE N

X

=

BEHENIR
BB R

Rz Z R
A9 RLEHE
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WiBA :

o WRNBMERAEELRS , MASIER] XTF_0s_Accepted AT ;
o FFEE{HEIT onorder EIEREOBEEAF, ;

FAKBRIfMERASHREROIHRTTE ( SRS RRASHRIRIMER )

BAR
=1
A P/N
EPE
FAR
EIE
BB Bk
IR
EPE
JERE]
%
BB
=]
=Yi/N
B
WiBA :

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

errorCode

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_PartTraded

XTF_OS_Canceled

o WRNBMERAEELR , MASER] XTF_0S_Accepted AT ;

o FHEREHREHEIT oncancelorder BIEEECIBEAIFAF ;

o H{thZ{4E1T onorder BIEEOEXNAR, ;

FAKBRIfTERASHREROIRTTE ( 2EREE )

KRB
BRE SN

Py

[=)

eI
By BT

=

KRIZZ R
ARBRLEHER

KRIZZ R
AOfRIEREIR
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actionCode errorCode orderStatus

AR
g
1R
i KB rromnsert 0 XTF_OS_Received
2R
i KB TF OAnsert 0 XTF_OS_Accepted
Bnfiel
2]
3R
i X XTF_OA_Return 0 XTF_OS_Canceled
1BA

o MNERMZEMERRALELS  NASER] XTF_0s_Accepted K7 ;
o HERERRE{HEIT oncancelorder EIERBEIAF ;
o HthZ{4@E1T onorder EIVEEEXNARF ;

FAKRRIfM ARG ELEHE TR (1EEIEH )

actionCode errorCode orderStatus
AR
=1
1R
imlﬁl XTF_OA_Insert ~ 1E&E%EIRB  XTF_OS_Rejected
15808 :

o EERE/4EIT onorder [BIEZEOERAEF ;

FAKBRIM ERROIREROIRFTE ( 32 FRIEE )

actionCode errorCode orderStatus
AR
=1
F1UR
. XTF_OA_Insert 0 XTF_OS_Received
=13
FEUR RBFER
. XTF_OA_Insert XTF_OS_Rejected
B 3 )

E DN
BRIE SN
K

=

eI
BB

R

KRIZZ R
AYEREREIR

BB
RItE TR

KRB RER
AtEENE

KRR
AR Z AR
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WBA :
o FIE=/4EIT onorder [BIEZOERAEF ;

FOKPR{i ERROIREAMOIRTTE ( £ERAL3E )

actionCode errorCode orderStatus
AR
=1
=R WEHEAIR
U XTF_OA_Insert 0 XTF_OS_Received  HAAJHEARL
El)E] %
o BEIENIR
“A  XTF.OAnsert 0 XTF_OS_Accepted  BRRISSSAR
=l ot
JIVE=S
£EBRK
E-E)/N WEIZZZFr
I
=3 XTF_OA_Return 0 XTF_OS_AllTraded H92 FRENR
JERE]
b4
WBA :
o MNERMZEMERRALELS  NASEX] XTF_0s_Accepted K7 ;
o FIBEZE4EIT onorder BIEZEOERAF, ;
FOKBRINERRYIR B EIHRITRTE ( £ERIEER )
actionCode errorCode orderStatus
AR
=1
WEIFENIR
N
i1 Rl XTF_OA_Insert 0 XTF_OS_Received BREES N
g &=
E PN
S
BIREL r OAnsert 0 XTF_OS_Accepted  BARUZSSIER
V]
RS
BEa/E
=1

3)K[E] WEIZZZ AT
- XTF_OA_Return 0 XTF_OS_Canceled B IR
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15288 :
o WRNBMERAEELR , MASIER] XTF_0s_Accepted AT ;

o HEREHRIEIT oncancelorder EIERZEXIAF ;
o HthZE4iEId onorder EIE#EZ @A ;

FOKFR{i ERROIR A MOIR TR (1ESIER )

actionCode errorCode orderStatus
AR
=1
1R
i R XTF_OA_Insert  1E&EIRID XTF_OS_Rejected
WBA :

o FTBEE{4ET onorder EIEREOEXNAR, ;

FOKFR{ft ERRIIR A MR TTE ( 32ZFRIEE )

actionCode errorCode orderStatus
AR
=1
F1UR
. XTF_OA_Insert 0 XTF_OS_Received
=13
FE2R RBFEER
. XTF_OA_Insert XTF_OS_Rejected
B 3 )
WiBA :

o FrE=/4EIT onorder [BIEZOERAEF ;

IO
ITRUREANIXS MR EAED (S XTFExecorder |, URESHIENANT

class XTFExecOrder {
public:

XTFLocalorderID JlocalorderiD; ///< AT,

ME—E, T AMAHRS .

BB
RItEETEE

KRR R
AUt ENE

KRR
HYAZ ZARTRE

i 2 i P ARAIE

///< REEMXTFInputorderss i

B S RIRI IS, S5 XTFInputorde s ik 54w 5 45— b B .

XTFOrderFlag orderFlag; ///< WEIRE, HTRXGRITHER

ERaRL
XTFOrderType orderType; [/ /< HEEA.
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///< - 17K
XTF_ODT_SelfClose | XTF_ODT_NotSelfClose
///< = Xt
XTF_ODT_SelfCloseOptions | XTF_ODT_SelfCloseFutures
XTFOffsetFlag offsetFlag; ///< PG XTF_OF_Close
| XTF_OF_CloseToday | XTF_OF_CloseYesterday
XTFDirection direction; ///< AT BRI )
///< - XTF_D_Buy: #&RATH. &
SR
///< - XTF_D_Sell: MWFATH. i
SRANXT s
XTFHedgeFlag hedgeFlag; ///< BWEREE
double minProfit; ///< TR/ N RE
uintl6_t volume; ///< TR E
XTFChannelSelectionType channelSelectionType; ///< TEALYm 5 ik BT
uint8_t channelip; ///< FEhigws
XTF_CONST XTFInstrument *instrument; ///< MEELIHR

15

BIIXTFOrderFlag. XTFOrderType, XTFDirection=FERX S EERIT. HEITR. ERKXdH,
BRI A, TEAIRELEH T AEREXSNAIFERE

IBRITIN

(BiTE
B X3 iHHA
)
IBRITI

(BiTE
A3 HEA
)

IEFTI

TEREA
i

IEKELRS
i
IEREINA
X

IERELIA
X

XTFOrderFlag

XTF_ODF_OptionsExecute

XTF_ODF_OptionsExecute

XTF_ODF_OptionsExecute

XTF_ODF_OptionsSelfClose

XTF_ODF_OptionsSelfClose

XTF_ODF_OptionsSelfClose

XTF_ODF_OptionsSelfClose

XTFDirection

XTF_D_Buy

XTF_D_Buy

XTF_D_Sell

XTF_D_Buy

XTF_D_Buy

XTF_D_Sell

XTF_D_Sell

XTFOrderType

XTF_ODT _SelfClose

XTF_ODT_NotSelfClose

XTF_ODT_SelfCloseOptions

XTF_ODT _SelfCloseFutures

XTF_ODT_SelfCloseOptions

XTF_ODT _SelfCloseFutures

IR DARRSIET (XH ) REBfE | BELA RO SSHHREERIEK

1. EKIREE : insertExecOrder(const XTFExecOrder &execOrder);
2. fEiEEIESK © cancelExecOrder(const XTFOrder *order);
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E=E =

EAPIERITFES , NRBHIEESREER | BPAFTEAPIHRZE LI onserverreboot O #0 , 55k
BEIEAYBIE,

B RER R B A E TR RIXT P SLAIER S,

3
g
BiFlkF
EOEX :
const XTFAccount* getAccount();

EMiRBA : EIRSRIKAER.

HSY
BOREY

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

BN - ERaAMETEEaAN.
EY - IRERTA LA BiRGEIRESFHFERER | LUNRIRBAERE.

HRE
BOEN ;

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

ZORER - EIR=RIAP TRIFREBER.
RBA  MRENEF , BIZZEORLTEEITRY.

HifiRE
BOEN ;

int XTFAccount::getorderCount() const;
const XTFOrder* XTFAccount::getOorder(int pos) const;
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ZORER - EIR=RIAP TRIFREIREER | BEMEINEGRIRER,
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