7z 3L

2022/09/05 ¥t

2022/09/09 1@EonOrderiZ ; #tonCancelOrderiEd ;

2022/09/19 IENNECE XA ER D LABE TETCIER ; 1SS & I IaRL-eR ;

Rzt
AT E2FAAPIFEARTIE

1. BEEAPIXE ;
2. BRI ;
3. QUEAPIRIS: ;
4. [EEIAPIRS: ;
5. JifIEY ;
6. RIXIRE ;
7. QAIEHRERENR ;
8. AMERLARENR ;
o. IR ;
10. {Z1EAPIRIS ;
1. BN ;

R BIRAD

int main(int argc, const char *argv[]) {
std::cout << "xtf api version: " << getXTFVersion() << std::endl;

// FENTE SRR, BIEAPTHN SR
XTFApi *api = makeXTFApi("./xtf_trader_api.config");
if (api == nullptr) {
std::cout << "xtf api make failed." << std::endl;
return -1;

// BUESPIEIE L ERT R
XTFTrader spi(api);

// BHAPIX R, HANNIELEBIHHspi->onstartQ#

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

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

}

sleep(1);

/] BFME, BRLERAEspi->onLogin ()% O FikE|

ret = api->login(Q);

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

}

sleep(1);

// BIEREX5

XTFInputOrder inputorder;
inputorder.localorderID = 1; // @i AHIME 1405
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;
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// EHTTHELN R
inputorder.instrument = api->getInstrumentByID("au2212");
if (inputorder.instrument == nullptr) {
printf("instrument not found\n");
exit(0);

[/ RIER A

ret = api->insertorder(inputorder);

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

}

sleep(1);

// BHIES

ret = api->logout();

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

}

sleep(1);

// 1ZIEAPTIXT R, APIX%RIZIL)E, apifldksl, ASRER KA.

ret = api->stop(Q);

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

api = nullptr;
sleep(1);

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

BCEAPI

APHRMHECE IS BELAIFNIREIEZ TS, BEXHATINT

# BUEAPTSLHINS, 544 1AL B ST
# ZNRSIEIEZ DAPTSY], A DAPTSEEI (% B A [ I BL B S

# BEks

ACCOUNT_ID=41008313_1

# K5
ACCOUNT_PWD=111111

# &7 U EAIAPP_ID
APP_ID=1234

# A NI FR AR ALY
AUTH_CODE=1234

# AAE AL AT D (TCP)
QUERY_SERVER_IP=192.168.4.63
QUERY_SERVER_PORT=33333

# X5 b AR D (uDP)
TRADE_SERVER_IP=192.168.4.63
TRADE_SERVER_PORT=62000

# [EREGE A FELRFESS %, BRIAAGZ, Z4FELlbusy TooptiligfT
# [EREE A E LR AR G0, AT DO EREE A B A A B, E BN RS APT S 46 i — VB 5 I CPUA%
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#TCP_WORKER_CORE_ID=3

# UDPTRAACHLIT [FI[]FE, ffs. Zfp, EER: [10,50]
WARM_INTERVAL=20

# UDPTIHUCBZTESIZ, BN, %A A2 busy Toopliizfy
# UK TR AR S L S SRR AR A — M BcPU b
#TRADE_WORKER_CORE_ID=4

# AFUCEELREINL, ARG, LA ZLibusy TooptiiziT

# NI ARE TN TARE S, Fiin:

# - 1SEHEAL T

# - BRI 4R

# - R E AL

# - HABAESS, 55

# - NEERTEAY

# - AL L DAPTEBIILAIN, N T EAEANFAPTSEINC B SO B B — R BIAT,  BLAS—APTSLA 6 e B 2R 3
#TASK_WORKER_CORE_ID=5

UTSHEEEE  FERFRIELRHIIRSHITRERLS

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

FHBFE

BERARNAPEED , SMATRRNSEHEIE. TER— P APIEBER RO EIERFE

Client SPI API XTF

@UJ&API;‘EWU makeXTFApi(configPath)

VA Fstart()[S&1APISLHI

NI TCPEEHERR

EENEZETEER onStart()
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ARlogin(ERIER
............... Ll NN
IBANEREER onlogin()
... DVESHEkEE
B EILAZZE onReadyForTrading()
. TAGERRISTEE
BRFBFAR7KEIEBYF onLoadFinished()
KRIFIRER insertOrder ()
e BOERBER .
REPBREBIIEARIE

. D PABEESRR

BHAFREEEIIIEANE

onOrder(XTF_OS_Received)
... BERRCHZBMES
T ... O

BHIFF3REVRZS onOrder(XTF_0S_Queuing)
.22 S
BRI #REIAZS onOrder(XTF_0S_PartTraded)
BRI REAALAE onTrade()
BIsEREA cancelOrder(OrderSysID)
o REBEER .
e RERES
w....... EEH (O8)
onCancelOrder(XTF_OS_Canceled)
EHIES logout()
L EEER .
BAIEHEER onLogout()
=R FERIAPIXISR stop()
WFFTCPRE RS
TEIRAPISLAIRIR | FRARPIFEURE

O




‘ BRI LLESSR onStop()

Client SPI API XTF

BUEAPI

EOENX : XTFApi* makeXTFApi(const char *configPath) ;
O : SIE—PAPISEAI, APISERIRISEEIEH configPathiEEMIECE X HfE.
BRI EIEAPISEA |

1. BEXHAT , FEEANLRENHER. MNRENRIBEEITIFRM , APACIEAPISTHILR | IREIZSIEE ;
2. 2HIRERN | FREEARENHER. BARRSIREXHRESEUENTIEET (nullptr ) B,

BUEERLINE |, FEEIBITAPI->setConfig MR ELA T IESE] :

"ACCOUNT_ID" : B2MFID

"ACCOUNT_PWD" : ZE&MKF 55

"APP_ID" : R FHFERRID

"AUTH_CODE" : IAIEEAS

"TRADE_SERVER_IP" : X3RS it

"TRADE_SERVER_PORT" : X5 BRSZ %

"QUERY_SERVER_IP" : E5ifIfRSS it

"QUERY_SERVER_PORT" : EifIfRSS iR

PR EIBESEAPI->setConfig )i iEREi AR,

[SE/API

EFBAPIRISRZRT , FEBRAPL.
ZOENX

int start(XTFSpi *spi);

FOTHRE : BaNAPI, fEAXTFSpiEENISR.

APIBEfE , SNEHBIISERR  FENREENGTREESIIAEER. T—ESMERE  WAXTFSpi->onStart(iZ0 , BARFE
BSE.
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{Z1EAPI
{EFRAPIZEER , EE(ZLEAPI , BBUBEREIR.
EOENX :

int stopQ);

EOINAEE : 1SLEAPI,
APIELLE , £EIMFFSHEAIITCPIERE , FREBFIEHEFHIER,
APUZLLSS , APISEIRSSRAEERY , ArIfER.,

ERES

APIEENGE , BFRHIREERIER. SERARERED  MEEREER.
BEOENX :
int ToginQ;

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

BEOINEE | ERIEA.
EFEORAZZESHN , ERNAFTIERSESE, BANEEXMHEN. ABEFER | BMTRAESED | afLAREERAFMNEEESEH,
EERENE  BNAPIL , RESIN— M REFER. MRAPIEHE | FABIIMIBFERER  BRAFER. Fla :

api->Togin(“abc”, “111111”); // OK

api->Togout(); // oK
api->login(“cde”, “222222"); // Error, HANAPISLH], HEEXTN—ANH &3¢,

= durli=Y=1
[ |
BEOENX :

int Togout(Q);
EOINRE : BEHIEA.

BHEEE  BPTRRBNEIFRE. VAEFERRE , T T T —F8RIE
BRIEEE  APISIEEZERITCPERIRARE | APINEMRE T AFFTEHE  FHRERM. WRstop(iZH | Z7HEIERRREIR.

R

BRIEERE  EARERAFEXNMEENE. JEUEESIFZE . APIERHonReadyForTrading (MBI , JLAFFIARE.
IR ERBREATLRE  BSANRKEIETIRERKGERE. IRFETECUNRS  REESHRUKEIERIGE | FaetE.

LK EIERIGEEEE | APIJERonLoadFinished(IROBANAF | RIBFVKEUESIET , TLAtE MRS,
2 ARAFPARLFIK  MgZlonReadyForTrading(iZH 2 /a |, BIRTE TIREBRLE.

Rz . RiZ&4S onLoadFinished() O /G , BHHTREIRME,
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RN IR

BEOENX :
int insertorder(const XTFInputOrder &inputorder);

O : MEaRE—MRE.
IRENE : SNSRIREEAEAT  WEREO ; BN, REHFOE.
RERR , FEWEREYSR. RENSKNEXAT :

class XTFInputorder {
pubTic:
XTFLocalorderID TocalorderiD; ///< AR gs (HD
///< AHAR G S T P R, T AR SRS .
///< FERAGESHE G R B T RRIDM % :
///< 1. AEAH G E 2 0x88888888;
///< 2. HGHRE NG I S E y0xd8888888;
///< 3. &P EEE H0xe8888888;
///< NAFAEARAIERE, APTASMHAS AR g 5 & (RS
///< WRAPTRAE T EE, 760 LRKEB TG, W9ksfire G A iRk g 5 5
T3 SR G 5 (R —
///< WRAREEGALA IR BG5S (e — P, EASEE FHAPT R AT EE I fE
///< APTRFZ ol F[E— Pl F7 44 / 1 A 2 U088, AL P i 7 84t R A Lok it £ A

iR g S AR HEE .
///< tln:  (FEARE. ESED +H A sE.
XTFDirection direction; ///< EFIiIH
XTFOffsetFlag offsetFlag; ///< ek
XTFOrderType orderType; ///< REFEAL RN (GFD) /Tiff /FAK/FOK
double price; ///< M
uint32_t volume; ///< WHREE
uint32_t minvolume; ///< F/ANEOASEE . YRR N FAK,

///< WHE minvolume > 1, APAAPTERINfHH 5/l AS KO AT H 5
///< WHE minvolume < 0, HB2AAPTERIME AT R R AS B b AT o
XTFChannelSelectionType channelsSelectionType; ///< REALgn 5 ke

uint8_t channeliD; ///< FEAidm's

XTForderFlag orderFlag; ///< WHKRE CORMERT, BRINER AL HHE IR )

XTFUserRef userref; ///< RFEEXHEEE, REFHEEG)E, HEEAELE, (78R RES
XTF_CONST XTFInstrument *instrument; ///< WHRELHTHR

I

SHEFRIFMELE , JUSELEER | RHESHE. X8, FERPF—TELI%KRinstrument,

BENRE— N AARAVEE | RE TIREFENSEKEE. BWERBEZA  ERAPIESROMSMESR , FRFER  BRSRIRBETEMY
=113; (N

i<t oL 2]

APISZIF—IRERIER K16 MR,
BEOEX :

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

EOIREE : EEEREIERE X161,
BEOENX :

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

O | SIREAMIHEEREREEMRT , WELZZEORIEE.
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R | SEREEERE—T,

5 L= M7 =

APHRMHT Z MBI , AILURIRIREXISRXTFOrder BRI |, (B LURRRIREAGRSHITIER. PMIzURORER | ERRAt T HtEBREED.

BRI SRR

BOENX :

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

O © RIS ERR BRI SR THIER.
RIRREMSH TR |, MERMERmSHAEF—L, BRTRENFELTHE. 77 , FERFECREHEERBINSIEH.

IRPRSHSR
EOENX

int cancelorder(XTFOrderIDType orderIDType, long orderID);
int cancelorders(XTFOrderIDType orderIDType, long orderIDs[], size_t orderCount);

O © RRREARSHITRER.
EORETRSHRARSREHTHE | RPMSEEEE

1. AHURERRS ;
2. IEBIRBRS ;
3. XBREHES ;

ROk

BERRINEANE |, SRR EIREOLME,
BEOENX :

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

O © SIS |, IElZEOR9EE.

R , SEREEEE—T

R OETRE

EOEEIRFEDT
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insertOrder

N

EaEI
!
iEr=yi=Hc] onOrder=Received
RSB R Z AR

e !

onOrder=Rejected onOrder=Accepted
/// %\

|
/

FOK/FAKEERIEIER BB RAE

e

v

N

onCancelOrder=Canceled

IREBERIRSAINR AR :

Rejected K% , XBFFIEWUS | A Accepted IR,

PRI ERSEEYATIAR
o GFDFR/M'E2 : orderFlag == XTF_ODF_Normal && OrderType == XTF_ODT_Limit
o FAKFRIMEE : orderFlag == XTF_ODF_Normal && OrderType == XTF_ODT_FAK
e FOKPR{TER : orderFlag == XTF_ODF_Normal && OrderType == XTF_ODT_FOK

GFDR{fT ERRIIR L OHEATE (1IER )

FAKEBS ARAZ GFDIZBIER BAE onOrder=Queuing

onTrade TR onOrder=PartTraded+onTrade LEBRAS

\}ﬁ&'%\ /;ﬁw %E.‘ISEEKE\ N

GFDIZBIEERRAE  FOK/FAKEEBRAZ

onOrder=AllTraded+onTrade

onorder=Received fE692hRAN ZBIASHF Received JRZ, insertOrderKEEiRBRIEKE , MNRIESIEBSRZZATELE , SEIFEN
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AR

EGE

AR

FE1XRENE
2R ENE

FBIIRER

BAxREN

BERTEHT

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

errorCode

o WRNZBEMRAESLE  NASER XTF_0S_Queuing K7 ;
* FAEZE{HBIY onorder EEREOIBAIFRF, ;

GFDR{TERRIIREBOHE TR ( HEPAISEBSI RR3E )

errorCode

AAIRER

EXIEY

iR

EADNEIE
B2R[ENE

LR

B4R[ENE
BERIER

EB5REE

BERTER

actionCode

XTF_OA_Insert

XTF_OA_Insert0

XTF_OA_Return

XTF_OA_Return

XTF_OA_Return

o WNRMZBFEMRALEELF , WASEE XTF_0s_Accepted A7 ;
° FTBEEH{HEL onorder EIEEOIENARF ;

o NWFREEE (volumeFE ) WARIZE |

GFDBRIM SRR EHRFTE ( SZEDERS AL )

D AAZENERTRER X

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_AllTraded

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_PartTraded

XTF_OS_AllTraded

KRN RBAE SR
WEIFBEN IR AR Z R N
KRI32 2 FTEUHEBAELR

KR A2 AR EIR

KWEIBENIREBRIE S RE
KRR RIS BRI
W23z 23 FrAHEBA 1R

KR 3Z AT ERAR B

B3z Z R AEIR
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actionCode errorCode

AR
S 1UREE XTF_OA_Insert 0
SH2R[EE XTF_OA _Insert0

SZRIERG ARAR
E-EWNEE] XTF_OA_Return 0
JERER

LEBAAZ
SHAREE XTF_OA_Return 0
FEEENR

1iRE -

NERREAEIRAZERLS , NASIEA] XTF_0S_Accepted A% ;

FrE={4Big onorder EEIZEIEEIBF ;
SIFREEE (volume=ER ) RARIAS |, SO ARIEIETREESIX ;

GFDBRINM AR L EHRTTE (1ESIEH )

actionCode errorCode

AAIRER

FE1REE XTF_OA Insert HEAEIRE

WiBA
o JBEAZEE{HBIY onorder EEREOIBAIRF ;

GFDR{fTERRIIREAOHR TR ( 3ZRFRIEE )

actionCode errorCode
BmAIRE
FE1REE XTF_OA_Insert 0
F2REE XTF_OA_Insert X AR
B

o FRAZE(EIY onorder EEIECIBAIAS, ;

R GFDER LAY R EHRRTE ( IER )

WNERGFDRRINBRIR A BIER D AR |, MIASIEA] XTF_0S_queuing JAZ :

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_PartTraded

XTF_OS_AllTraded

orderStatus

XTF_OS_Rejected

orderStatus

XTF_OS_Received

XTF_OS_Rejected

KRN RBIGE R

WEIENIRERRISZ Z R N

W32 A AT ERAY B

B3z Z A A EIR

KEIBRANIREBAVESIEER

KRN RBAGE SR Z
KRB IR Z AT RS
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AR
E1REE
SE2REA
E3R[ETE
BHIRE
SFARELE
iR

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

errorCode

o WRNBMEHRAEEELF , WASER XTF_0S_Accepted IKZ ;

o BIEEIRIEL oncancelorder EIEEOERARF ;

o HthZEHET onorder EEIZEIEREF, ;

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_Canceled

HRtHGFDBRIMERRYIR B EHE RS ( HEPAISERST RR3E )

EARE
E1REE
FE2)RENE
E3REE
BB LR
SEARENE
BEESIER
HERE
SE5)R[ENE
EA

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

XTF_OA_Return

errorCode

o WRNBMEHRAEELF , NASER XTF_0S_Accepted KZ ;

o BIEEIRIET oncancelorder EIEECERAF ;

o HhZE{HET onorder EEIEIERIEF, ;

orderStatus

XTF_OS_Received
XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_PartTraded

XTF_OS_Canceled

HRItHGFDERM LAY EREHRARTE ( SZBNERS A3 )

KERIBENREBATE G R
KRB IR BRI Z R N
K32 Z FrAIAEBA IR

KRR Z PRI ER

R NIRBAE SN E
e E S N T VRS
IR 3Z 3 AT HEBA [

W3z 3 FrATBBAREIR

KRz 2 PO R ElHR
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AR

B GEHES

15iAR

BUREE

B2R[EE

FIREAE
JEREIR

BAREE

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

errorCode

o WNRNZBMEMRALEELF , WASER XTF_0s_Accepted IAZ ;

o EREIREY oncancelorder EIEEOERARF ;

o H{thZ{HET onorder EIEIZECIEAIAF, ;

{EiHGFDIR{T SR AR R EIRTERE (ERKI )

BAIRER

EXIEY

fHEIRER

1aAA

EADNEIE

2R ENA

FE3IREE

BERTER

SBARENA

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Cancel

errorCode

BRI EEIRED

o WRNBEMRAELLF , WASER XTF_0S_Accepted IKZ ;

o ERLMEHET oncancelorder [EIEEOEXIRERF ;

o HhZEHET onorder ElEIZEOIERIEF ;

FAKBRIf ERROHREAOIRATE ( 2803 )

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_PartTraded

XTF_OS_Canceled

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_AllTraded

KRN REBAE SR Z
WEIENIREBAISZ Z TN

IKR3Z 3 AT ERAR B

B3z Z RO EIR

KRB NIREBAIEERIE
KRR NIREBAIR BTN E

WE3Z Z R R EIR

KRS Z PO SR SR IE
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RS
FE1REE
SE2REN
LEBME
SE3RENE
BEEER
iR

actionCode errorCode
XTF_OA_Insert 0
XTF_OA_Insert 0
XTF_OA_Return 0

o WMRMZBHERRALELS , MASER] XTF_0S_Accepted K7 ;
° FTBEEH{EL onorder EIEZEOIEMARF ;

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_AllTraded

FAKBRIfERASHREA ORI ( BB AGSSRIREIER )

BARER
F1REE
2R ENE
BB AEE
EEYNEIE
SR
EEHEN
BARENE
iR

actionCode errorCode
XTF_OA_Insert 0
XTF_OA_Insert 0
XTF_OA_Return 0
XTF_OA_Return 0

o WMRMEBHERRALELS , MASER] XTF_0S_Accepted K7 ;
o BEEIREET oncancelorder EIEEOENARF ;
o  EfthE{HEIT onorder EIEEOBEIA, ;

FAKER{f ERROHR A OIRiATE ( 23R )

AR
S 1RE
SE2R[EE
SEHE]
EEYNEI]
iR

actionCode errorCode
XTF_OA_Insert 0
XTF_OA_Insert 0
XTF_OA_Return 0

o WRNBMEMRAEELF , WASEH XTF_0S_Accepted IKZ ;
o RERREIRSE/4HET oncancelorder [EIEEOEXIRERF ;

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_PartTraded

XTF_OS_Canceled

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Canceled

KRN RBAIE SR
WEIFBENIRERRIRZ Z R N

W3z A FrRE A ElR

e LS N o VRS
KWEIBENIRERRIZZ 2 PR

B3z Z FrAgBRAR =R

IKTEIIZ2 2 PO R ElHR

KRN RERRIE S N E
EIFBN IR ERRISZ 2 R N

KRz Z RO EIR
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o HthZE{HET onorder ElEIZECIEREF, ;

FAKBRIf EpRYIREBMOIRTTE (1ESHER )

actionCode errorCode

BARE

HE1REE XTF_OA _Insert EREIRE

AR
o IEEAZE{EIT onorder ElEIECIERIEF, ;

FAKBRIfMERRHREROIHR TR ( 32ZFRIEER )

actionCode errorCode
BmARER
FE1RENE XTF_OA _Insert 0
B2RENE XTF_OA _Insert RBFFEIR
WiBA

° FTBESH{EL onorder BIEZEOIEAMARF ;

FOKPR{it ERRIIREROIRIATE ( £EBM3L )

actionCode errorCode
UNE]
BUREE XTF_OA _Insert 0
E PN XTF_OA_Insert 0
2EBAEZ
FE3IRENE XTF_OA_Return 0
AR
izl

o WNRNZBMEMRALEELF , MASEE XTF_0s_Accepted A7 ;
o FTBEEH{HEY onorder [EIEZEOIENARF ;

FOKBRINMERRIIRBMIHRITTE ( 2EREIER )

orderStatus

XTF_OS_Rejected

orderStatus

XTF_OS_Received

XTF_OS_Rejected

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_AllTraded

KRN RERRIE SRR

KRB REBAIIE S N E
KRB IRERRISZ Z AR

KRB REBAIE SN E
BEIBRNIREBAIR ZPTRNE

KRz Z R AR ER
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actionCode
HARE
E1REE XTF_OA_Insert 0
FE2)RENE XTF_OA_Insert 0
B
SE3RENA XTF_OA_Return 0
WiEA

o WMRMEBHERALELS , MASER XTF_0S_Accepted K7 ;
o EEEIRIEL oncancelorder BIEECERARF ;
o EhEE(EIT onorder EEIECIBAAS ;

FOKFR{ft ERRIIREAOIRiTTE (1ESIER )

errorCode

orderStatus

XTF_OS_Received WERBANIRRAIES R Z

XTF_OS_Accepted KRB NIREBAIR B RTRE

XTF_OS_Canceled WEIZZ Z R RO ER R

actionCode errorCode orderStatus
BARER
FEUREE XTF_OA _Insert 1EREIRE XTF_OS_Rejected KEHENIRBIESIER
1iAA
* FrEZE{BIL onorder EIEREOIBAIFEF, ;
FOKFRINERRYREE EIHiTREE ( 2R FTIEER )
actionCode errorCode orderStatus
BARER
FE1RENE XTF_OA _Insert 0 XTF_OS_Received ITEENIREBIE S NE
F2)R[EHE XTF_OA_Insert RBFtEIRG XTF_OS_Rejected KEBENIR B S FTES
1iAR

o FTE={HEIT onorder EIEEMIBHEB, ;

1TEFART

ITRURERFORS R EAER(ER XTFEXecorder |, EUREMIENUNT ¢

class XTFExecOorder {

pubTic:
XTFLocalorderID TocalorderipD; ///<
///<
T G— b
XTFOrderFlag orderFlag; ///<
XTFOrderType orderType; ///<
///<
///<
XTFOffsetFlag offsetFlag; ///<
XTF_OF_CloseYesterday
XTFDirection direction; ///<

AR AL, FE R R, T ARG
AREFIXTFInputorder A 45 K ik o, R S5XTFInputOorde ¥4t i

pbrE, HFX a2
AL

- f7#: XTF_ODT_SelfClose | XTF_ODT_NotSelfClose

- Xiph: XTF_ODT_SelfCloseOptions | XTF_ODT_SelfCloseFutures
JFEhrd: XTF_OF_Close | XTF_OF_CloseToday |

ATALIE S E X

AT BURIR 7 1 «
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///< - XTF_D_Buy: i5RITHL. 5Rxtp,
///< - XTF_D_Sell: JUFEATHL. RN ol

XTFHedgeFlag hedgeFlag; ///< BHERRE

double minProfit; ///< ATRUR/NFE

uintl6_t volume; ///< ATRUEUE

XTFChannelselectionType channelSelectionType; ///< JEALYR S i 2

uint8_t channeliD; ///< FEhigm's

XTFUserRef userref; ///< RFaEEIE, RIEEEGE, EEAELRE, (R EEIRESH
XTF_CONST XTFInstrument *instrument; ///< WERELNER

i

BIIXTFOrderFlag, XTFOrderType, XTFDirection=MFRRSEIERTN. BEFHTN. BR, BRI, THEHZRELES H T AEREXSRAT
FRIE:

XTFOrderFlag XTFDirection XTFOrderType
BERITI ( BITREEXHER ) XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT SelfClose
BERIT ( BITRUEAISHHEAR ) XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT_NotSelfClose
EITI XTF_ODF_OptionsExecute XTF_D_Sell —
TBEKERRT XTF_ODF_OptionsSelfClose XTF_D_Buy XTF_ODT_SelfCloseOptions
ERELIXTH XTF_ODF_OptionsSelfClose XTF_D_Buy XTF_ODT _SelfCloseFutures
TEREBA RS XTF_ODF_OptionsSelfClose XTF_D_Sell XTF_ODT_SelfCloseOptions
BRBAARISH XTF_ODF_OptionsSelfClose XTF_D_Sell XTF_ODT _SelfCloseFutures

AR DAZRKSIEIE T (340t ) 1RBJF |, BELA RO R SCIHREEREK

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

b RiEO

X RAIERERIRA T LAT LN RERO ¢

1. 18O

2. BMIBNED ;
3. EfERE N
4. KiEfRiNEA
5. BiEERANTRO
6. TANMEREO ;
7. EERANERO

»,
1
EOENX :
int demandQuote(const XTFInstrument *instrument, int localID = 0);
int demandQuote(const XTFInputQuoteDemand &inputQuoteDemand);
B © MEEREENIERK,
EINTRIERINGE | EMNEREBIE MR XTFSpi : :onDemandQuote () BB,
REANERMEOD
o F—FEOREMN 24, BRPRFEEASONSIEHIAEANHES (FFEEX ) BIET ;
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o FEMENIEHANRASEENER , LIS EHESNSE;
REWE : ANRENAIERDD , WEREO ; R , iREFEOE,
SEGRAA

e instrument : SANISHEET ;
e locallD : AFBEXHAMRS ;
e inputQuoteDemand : IHINFEANSEEEER , BT :

class XTFInputQuoteDemand {

pubTic:
XTFLocalorderID lTocalorderip; ///< KRR GRS, TRBRER, H AT E LRI
XTFChannelSelectionType channelSelectionType; ///< AL Sk
uint8_t channeliD; ///< FEhidms
XTFUserref userref; ///< B EEXSEE, REPEGRE, HE A e,
XTF_CONST XTFInstrument *instrument; ///< EANER

13

SHEFRIFMRA , IUSELMER | REESHA.

B IR R

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

EOWEA BN EREO.

WIMBEREER |, IEARTHEERY | APEI BT iZEERIAEF.
REHE : 7.

ENERER NS

e errorCode : f&iRt5 , OFRRNEMNALLN , IF0FRTIIRIAVFEIRD
¢ inputQuoteDemand : IBINRARTHISEL , iﬁ%m)&%«%ﬂﬁ?ﬁlﬂ%ﬂﬁ

iE{f i
BOEN

void onQuoteDemandNotify(const XTFQuoteDemandNotify &notify);

EORER - WMEREEC.

REBEFREBNER , XESAHEONTG , BEHET ENERN , APIENEZEOBRIAER.
IRENE : 7.

SEER

W b

class XTFQuoteDemandNotify {

public:
XTFQuoteDemandID quoteDemandID; ///< Whdms
const XTFInstrument *jnstrument; ///< W& LrieEr
XTFDate demandDay; ///< B, FREEA: 20220915
XTFTime demandTime; ///< WRE, ZRrE#ER: 10:20:30
I8

HEAPKEIEMERE , TLUMRIESE | ARKERMNED | BERNER

O B IR [l 25 P
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-,
SiERif
BOENX :

int insertQuote(const XTFInputQuote &inputQuote);
BEOBE © RIERINE,
£ XTFSpi::onQuote() E OB RN BRAVERIIRE.

IRANATD | IRATERRPIRZSSI XTF_OS_Queuing ; MKW , HANMEBHPRE/IXTF_OS_Rejected.,

RN EBRPIRSASIRIB T RIS, | BMERIN BB | tBAREEAN XTF_OS_CanceledikzS. —BIRINEING | FRERSEAVIRES
Ty, , FREINTERAPKESZRAIAY , BP onOrder() #1 onCancelOrder() M@ ML,

REHE : NSRRI EBAIZATD  WHREO ; B, REFFOE.
SHIRER | KIERNMBEEERNMRANSR , EXUT ¢

class XTFInputQuote {

pubTic:
XTFQuoteDemandID quoteDemandID; ///< WS, HAE AN IE AR [R5 SRS
XTFLocalorderID Tocalorderip; ///< BHIREYS (HFAEE ) , ZRFEXTFInputorder
XTFOffsetFlag bidoffsetFlag; ///< FEHH et
XTFPrice bidPrice; ///< FFHWRM s
XTFVolume bidvolume; ///< FTihA
XTFOffsetFlag askoffsetFlag; ///< TTiTFabr &
XTFPrice askpPrice; ///< SETTICRMN S
XTFVoTlume askvolume; ///< TSR
XTFChannelSelectionType channelSelectionType; ///< JEALYR S ik 2R
uint8_t channel1p; ///< A
XTFUserref userref; ///< HPEEXE, REIEGE, HEaELR, (R EEREZSHF
XTF_CONST XTFInstrument *instrument; ///< ELNHR
i

SHEFRIFMRE , TUSELMER | IRFEESHA.

IfsER
BEOENX :

int cancelqQuote(const XTFQuote *quote);
int cancelQuote(XTFOrderIDType orderIDType, long orderID);

BEOIREE « AIERN R,
ANSRIIERKY , 7 XTFSpi : :onCancelquote () FECIFIBAIKMAIRE.

WERIEERRLTN . MIAX[EE xTFspi::onquote() F1 XTFspi::oncancelquote() M., BEIESAIN , IRMBNITER (HBE ) SWHE , &
18T XTFSpi::onorder() B XTFSpi::onCancelorder() BEEOIBFIEEALE.

IRENE : SNSRBIHEIRMNAIXAI , WIREO ; BN , iREFFOE.
SRR

* quote : FEIHAIIRINTEXISR IS | EMIRENS RN EIRIIS ;
* orderiDType : {REARSKE , BRISIFEGIVKS. FHRPRSHRZFTASHER ;
* orderlD : {EERVKSHAMIRERS | MREFMRARS  EXRFUIRPHRSEEMHE—T

RANEIR

BEOENX :
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void onQuote(int errorCode, const XTFQuote *quote);
void onCancelQuote(int errorCode, const XTFQuote *quote);

O « RN EREERREREO.

HRANBRIOAT , [E17E onquote MBI, , $EIRAS/H0 ; RNELWHET | [BIf onquote BN | ERBFERNEEAENRE ; IRMRSTHWE , B

£[A]1E onQuote E[BXNIFAF ., BYHMRNEIE : XTF_0S_Received , XTF_0S_Accepted , XTF_OS_queuing , XTF_OS_Rejected ;

HRANTENEESAT | [E1E oncancelquote OB |, HIREEREREIRERENERR. & | IRNEEEMINAT , F=[E1E oncancelquote MO |, &
IHT4BEAYERREEO oncancelorder O SREBIABIEEAID.

REHE : 7.
SERIA

e errorCode : IRINFRNBEIRG ;
e quote : IRINEHRXISIEET , EXAOTF ;

W

class XTFQuote {

pubTic:
XTFQuoteDemandID quoteDemandID; ///< Whdms
XTFSysOrderID sysorderiD; ///< HERKS
XTFLocalorderID localorderip; ///< APSEERARRES, BAGRIEME—E, Bl ERHRE R, F
XTFOrder
XTFExchangeOrderID exchangeorderiD; ///< 5k gn S
XTFOffsetFlag bidoffsetFlag; ///< FEHFPahr&
XTFPrice bidPrice; ///< FEITTHRNE
XTFVoTlume bidvolume; ///< FEIih e
XTFoffsetFlag askoffsetFlag; ///< LTI FeiRE
XTFPrice askPrice; ///< ST
XTFVolume askvolume; ///< ETRREE
XTFChannelSelectionType channelSelectionType; ///< FERLEREF
uint8_t channeliD; ///< JEALEER S, OXFFR/RGAUE
uint8_t realchanneliD; ///< FEREEALEREG S, MM GIRE, OXFFR/RILCAE
XTFOrderStatus orderstatus; ///< WHEARE . WA BT RA T =FRAS AR
///< XTF_OS_Received: F/xihG CARBCIGARM 5,  Hod )%,
///< XTF_OS_Accept: L/RZ 5 HT CEGL RN 5#s
///< XTF_0S_Queuing: FRA 5T CHEEZIULRM B, IEAERAF b HEBA AL EE
///< MW BERYEA FEORE, ATAEFARSBUE, BT EFIRN AR
XTFDate insertDate; ///< MEHENAM, FRFHER: 20220915
XTFTime insertTime; ///< WEIEARE, FA#EKR: 10:20:30
XTFTime cancelTime; ///< WS E, FRFHkEX: 10:20:30
bool isHistory; ///< FEREESEWITEEFREETERE, %/ IRAPIS B TR /AKEM,
///< TEEPIRS# K ZBTRR PR ER, ZFBoNtrue. IBPFRAKZE, %
TR Nfalse.
///< WK AL B EARAS 75 AR AR ET, AN AP B
XTFOrderActionType actionType; ///< X RI N HEEESRT (e fRE ., HHOR. Rl BUES , R,
AN N T R % T B
XTFUserref userref; ///< M EEEYE, RIZFMEGS, HEAELR, (REIFEHERRZSHP
mutable XTFUserData userData; ///< TRERYE A8 B BE T
const XTFInstrument® getInstrument() const; ///< FiEXTFInstrumentff454t. GRRBAE NN ELANGAE, BABLIXT5EE

T RE N A o
const XTFOrder*
const XTFOrder*

getBidorder() const;
getAskorder() const;
13

E=ES =

TEAPISERERE , NRBHEESREER | BBAFTEAPIEAELI onserverreboot ) M , FeRSEUEINEE.
B EE R BT B IIX TR LB UR S,
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-,
BigiE
M~
EOENX :
const XTFAccount* getAccount();

EOWRA | EWAERKFES.

i858

ZOEX :

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

EORI . EaLIHENEESA.
2 IRPATAT LS BRSNS ERFFEER | LUINTRIRSBASERE.

=411 41V

ZOENX :

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

EOREA | EWSRAF TRREeER.
A RENEF , BEzEARL AT,

giike

EOENX :

int XTFAccount::getOrderCount() const;
const XTFOrder* XTFAccount::getOrder(int pos) const;

EONEA : ENLRIBF THMEREER | BEMEINSHIHRE.
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