hR4si%ER

2022/09/05 5

2022/09/09 J@#&onOrderizZ ; #FHi&onCancelOrderiE ;

2022/09/19 1BINECE X4 ER D LRz  TIRTCIZER ; IEINERD H IiRldisies ;

S ] la g
JiEBEES
DU FE2FERAPINEARRIZ |

1. BCBAPIE ;
2. [BEIRFS ;
3. BIZEAPITTE: ;
4. FERIAPIRIS: ;
5. 51884 ;
6. RIEHRE ;
7. SRR EARENE ;
8. SRR AR EHE ;
9. FiEElRe ;
10. {ZLEAPIRTS: ;
1. IBHRF ;

FETAIAES

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

}

// BIEESPI[n] i &b 5 5
XTFTrader spi(api);

// JAEIAPTX &, JRENIIJE < BaHspi->onstart Q#:H

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

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

}

sleep(l);

/) BFHE, B4 RAEspi->onLlogin ()4 H ik |

errorCode = api->login(Q);

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

}

sleep(1);

// QAR X R
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XTFInputOrder inputOrder;
inputorder.localorderID = 1; // @ufii A ME #1405
inputorder.direction = XTF_D_Buy;
inputorder.offsetFlag = XTF_OF_Open;
inputorder.orderType = XTF_ODT_FAK;
inputorder.price = 326.20f;
inputorder.volume = 1;
inputorder.channelselectionType = XTF_CS_Auto;
inputorder.channeliID = 0;
inputorder.orderFlag = XTF_ODF_Normal;
// BT E LR
inputorder.instrument = api->getInstrumentByID("au2212");
if (inputorder.instrument == nullptr) {
printf("instrument not found\n");
exit(0);

// RiEHRH

errorcode = api->insertorder(inputorder);

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

}

sleep(1);

// FHES

errorcCode = api->logout();

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

}

sleep(l);

// FIEAPIXI G, APIX Z4FILJE, apibflkal, AREm XM .

errorCode = api->stop();

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

api = nullptr;
sleep(l);

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

BCEAPI

APHRMHECE ARSI SLAIFR BT TS 4L,
EEXHRTUT :

i
# QUEAPTSLBIRS, 15 AT A o B SCIF
# AT IHAEZ NAPILG], FEAAPTSLAH {45 B A [ 1 e B S
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# BEks
ACCOUNT_ID=41008313_1

# K5 w
ACCOUNT_PWD=111111

# U T EAPP_ID
APP_ID=1234

# &7 UE T E ALY
AUTH_CODE=1234

# B kR O (TCP)
QUERY_SERVER_IP=192.168.4.63
QUERY_SERVER_PORT=33333

# 2548 bk Fnss £ (ubP)
TRADE_SERVER_IP=192.168.4.63
TRADE_SERVER_PORT=62000

# [PHREE BRI, BN, %488 lbusy TooptisiafT
# [l S BRI G0, AT DU PR B R R AR B, @ BSOS REAPTSEBI S 5E — AR B I CPURZ .
#TCP_WORKER_CORE_ID=3

# UDPTIHALERI (] (WG, ffi. =ZF>, BUEMEHE: [10,50]
WARM_INTERVAL=20

# UDPTIIAALERZGREIL, BRUAIL, ZLAEAZ lbusy TooptiiafT
# UK TS P SR e AR R R — M ELCPU |
#TRADE_WORKER_CORE_ID=4

NICEBEREISZ, BAAHRE, ZLEAZUbusy Tooptiizfr

NIRRT EA T A EE S, B

- Mo S A

- BRI YEd

- HAES, 4%

i}‘a[ﬁl

# - DHERBAIIL;

# - NICABLRERZDAPTSEBIFLHIN, R EAENFEWAPTSL IR B ik B — R AIwT, BLEE—A
AP S5 2 O C B A 20

#TASK_WORKER_CORE_ID=5

HF OB H OH K B

TSRS , FERPRIERNRSH TRIERE

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

FHREFE
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ERARERAPERO , SMAARRRNEHERE. TER—MAPIEGEHRROSHRIEFE

Client SPI API XTF
BlEEAPISEH makeXTFApi(configPath)
VEFdstart()Sa0APISEAI
FENTTCPRESERR
EEmeResey |
ERlogin(EREE
______________ isisaiian
BANEREAR onlogin()
. BUesRaRay
BB E A5 onReadyForTrading()
.. AeERRE
BENAF/KEIBFE onLoadFinished()

RIEHRE insertOrder ()
___________ BERERR
L. BEmReER

BRIFAFIRECH#IES onOrder(XTF_OS_Accepted)
R REEE

BANABFIREVAZS onOrder(XTF_OS_Queuing)
I PR
EEIFF3RELRTS onOrder(XTF_OS_PartTraded)
BRI HRERLAE onTrade()




551 cancelOrder(OrderSysID)

IBHHELELER onStop()

___________ BERERR
... BERREES
... BRoR(ea)
onCancelOrder(XTF_0S_Canceled)
EHEE logout()
___________ BEGHER
BENEHEEER onLogout()
{2 LERFRRIAPIRISR stop()
BT FFTCPRESERS

EEEAPISLRIERIR | BEEATEEUR

—

Client SPI

BUEEAPI

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

API

EOINEE : CIE—APISLAI, APISLAIRISEECE K configPathigERELE S 4HRTE.

BRf A CEIEAPISLA)

XTF
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1. BEEXHAR  FEENRENXHRRR. NRENRSITHEY , BBABIEAPISTHIKN |, RE]
=HeEt
2. BHIRERL | ARERAERENHIER. ERRENEE X HEESEEANTIEET (nullptr) B
.
BIERING . EEBIAPI->setConfig BENIRBIA T HIESE
"ACCOUNT_ID" : BEMKFID
"ACCOUNT_PWD" : Z&MF 55
"APP_ID" : N FHFERFID
"AUTH_CODE" : IAIFISIAD
"TRADE_SERVER_IP" : 3z 52 BR&5 bt
"TRADE_SERVER_PORT" : X2 RSZ %
"QUERY_SERVER_IP" : ESifJfRSS it
"QUERY_SERVER_PORT" : ZifIRSZ %]
MRS S EAPI->setConfig i ERHAA,

[SEAPI

EFAAPINISRZRI , FESEIAPI,

EOEN : int start(XTFSpi *spi) ;

EOTIHEE : [BEIAPI, EAXTFSpIEERIS.

APIBEIG | £PEIENSERRE , FEsAEEXXGFRENIEAEIEREERE. T—IESHE
&  VARXTFSpi->onStart()#&0 , BXIRFERINSE.

{=1EAPI

{FAAPIZEER , BEZLEAPI , BHHEXRER.

EOENX : intstop() ;

EOINRE : 1FLEAPI,

APIELLE . SEFIMFFSEANITCPIER | HREMFIEHEXINER.
APIZLES | APIZBINSABER , AEIER,

gFRES

APIIEsNfE , BRHISBERIER. FERAAERED , AEEREETR.

EOENX : intlogin() ;

EMOINEE . ERER.

ZREOKANBIESHN  ERNBFEBRESE , BANEEXHHEN. AEEEFER , BIn7T/H
NEHED , JLIRESRAPNERSSE, T

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

FERBIZE | 8DAPIEA , REENN—MEFER. WRAPIEHE , ERABMIBFBXER , B
SRAFEIR, Hl0

api-> login(“abc”, “111111”); // OK
api->logout(); // OK
api->login(“cde”, “222222”); // Error
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giies
EOENX :
int Togout();

EOINEE - EHESR,

BHESRE | AP ERBIERFRE. ORENERG , FTaEHIT T —HBRIE

nBA . BEREEMRE  APISEEZERITCPERIARE | APIREMRE T BRRIATEEEE , HisAR
M. VEAstop(EN , A HEIEAIRMEIR.

REITE

ERIEERE | EEIREIRAFEXNAEEUE.

LEIRERT S . APIJEFonReadyForTrading (32 @ AR , AJLAFFIRIRE.

TR AR ETLURE |, BHEHNFUKSIEHIRERKGE. NREBETECUNES  fFES
ERKEUERRIGEE:E | 7 ReRb TR,

HFKEIEEGTEERE | APIJAAonLoadFinished (#EBXIAF , REBFVKEIREEBEF , afLATE B
&z,

Y WRAFPARFLTUK , MZlonReadyForTrading#20 2 f5 , BIEI#HTREUREIE, R , NiZ
Z£F onLoadFinished() #OZ G , B#H{TIRBERIE.

RN RER

EOEN : intinsertOrder(const XTFInputOrder &inputOrder) ;
EORE : miEaRE— MR,

RENE : ANERREAIEATD , MIREIO ; ER , IREFFOE.
RERR , FEMERENSR, IRENSIEXAT :

class XTFInputorder {

public:
XTFLocalorderID localorderiD;
XTFDirection direction;
XTFOoffsetFlag offsetFlag;
XTFOrderType orderType;
double price;
uint32_t volume;
XTFChannelSelectionType channelSelectionType;
uint8_t channeliD;
XTFOrderFlag orderFlag;

CONST XTFInstrument *instrument;

SHESFERIFMRA  TLSELFER | KEESAE, XE , TERB—TFSAONR
instrument,

BUMNRE—NRERATES , RF T IREFENRXRGER. ENEREZE , EARAPIEIEEO G
HER , FRFEER , BRERIRRETEEMEIRERE,

b=

APISTIEF—IRRIEER K16 MR,
EOENX :
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int insertorders(const XTFInputOrder inputOrders[], size\_t orderCount);

ZORER - EaRENERS , &A161,
RENE : ANRIREPAIEMLD , WREIO ; &R , REHFE.
HERBMSRANRESHMREZKOBER , B BARR D,

HREpmlR

REEIERING , 2EFASXonOrderiE MR EEHR,
EOENX :

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

RORAR © SIRPRINEHR ISR |, WEliZEORIEE,
FRE S REEIERE—T .

5 E i

APHEM T SNEERIED |, ATLURIRIREARISRXTFOrder EIEIER |, (A LURIRIRSMIR S TR, Fifd
AU | ERRML T I BRSO,

R A SRIEER
EOENX :
int cancelorder(const XTFOrder *order);

int cancelorders(const XTFOrder *orders[], size\_t orderCount);

EORER © IRARIEERR BN SIH THER.
RIRREANSOH TR | SERGRRm SRS —L. B TIRBNAIEERIE. ~Y  FEAF
HEREFEERSRIXISRIEH.

iR pmSHeR
EOENX :
int cancelorder(XTFOrderIDType orderIDType, long orderiD);

int cancelorders(XTFOrderIDType orderIDType, long orderIDs[], size\_t
ordercCount) ;

EORER © RRIRERSHITHER.
EORETRZSMRRRSEELGHTHIER | RPRSKIEE

1. Rt BAGRS |
2. EEIRBRS
3. RBRBERS ;

Bal , fCHFRaRBEmSHR | (REBRESHFAIRBIR SRR Z FTiRBRSHIRERINEE.

fAER R
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HERRIhE RS | SR AREEREONIE,
EOEX

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

FRONRAR © SEERRIHERMAT | EZZEORYELAE.
FHRE S REEIERE—T .

IREEOIETRE

EOREIFENT

insertorder
N\
REEFNR ek
! !
onorder onorder
7 \
"'—————————————————————;éEE35 \\\\\\\\\\
!
onorder FAKZBS R3S

FOK/FAKS: 2B / SR \ FOK/FAKS:2BifE

| '

e onorder+ontrade EREE ontrade

/ N\ |

LEBAAS ) 5 =]
~ 0\ —

onorder+ontrade oncancelorder

IEE YRR
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E1RE
5|

2R
i3

F3)X[E
7

BERIENR

actionCode

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

errorCode

RZFTHEIR

B

0

0

FERRS PR RIIR R OlR TR

F1R[E]
e

2R
Vi

3R
e

BERIENR

F4R[E
i3

BRIENR

actionCode

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

XTF_OA_Return

errorCode
R ZFTiEi=
i

0

0

0

orderStatus

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_AllTraded

orderStatus

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_PartTraded

XTF_OS_AllTraded

RIFE IR BRI E

VE=S

WEMEEIREIRTIRE
[E13%

KRB EIREIRIER
[E1#%

IEIEN R BRI
IVE=S

WEMEEIREIRTIRE
[E1#%

EIEEIR[EIRTERRL
[E1#%

KRB EIREIRIERL
[E1#%

AR : W TIREBEE (volume=FRR ) RARIZSR | BBDRRRIEEAERZIR.

R R R TitE
actionCode
§1 xH XTF_OA_Insert
EZW\@ XTF_OA_Return
?;3;7\151 XTF_OA_Return

errorCode

RBATEIR
]

0

0

orderStatus

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_Canceled

ISEIEN R BRI
VESS

WEHEEIREIRTIRE
[E1#%

WEIEEIRERTEER
[E1#%

AR : X TFAK/FOKIRER , ZZFMREIRIIREINSRIBENEREE | FHiRBQueuingiX M HEMATS. IR
BXMER , BLREE (EIABY ) BawbY , EEENERURE.
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FERRS PRI R Ol T

actionCode errorCode orderStatus
21 KB TF OALInsert ;_g’”ﬁ TR y1F 05 Accepted ggﬁ)\ﬁ%ﬁ#
N TR £
EZ’AE XTF_OA Return 0 XTF_OS_Queuing Lléz;é*ﬁ:.@@ﬁ’ﬁﬁ%
NN T RHE L =
FEIRE o rr OARewrn 0 XTFOS_PartTraded  PoE iR [EATARR
A i
JER[EHR
N T HE L £
%4/}\@ XTF_OA_Return 0 XTF_OS_Canceled EIEEREATHE
- iR
R A FE RNk R ElIRRTE
actionCode errorCode orderStatus
F1RE XTF OA Return RZFTiEix XTF_0S, Rejected WEHEEIREIRIHEERE]
A e 5 o 4

BaER

EAPIERITIES , INREFHEEREER | BBAFZEAPIHAESLI onserverreboot O &M , Fepkik
WEIEAYEIE,

SRR AL R TR RIXT I LRI EIR S,

3

Big#
BiFlkF
EOENX :

const XTFAccount* getAccount();
EOREA - ERERKFER.
=44
EOEX :

int getInstrumentCount();
const XTFInstrument* getInstrument(int pos);
const XTFInstrument* getInstrumentByID(const char *instrumentID);
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af://n284
af://n285
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B - ERaAMETEEaAN.
2iRER , SERREANRERFFMEESR , DUNRIREAIEE.,

=4 1) ALY
BORY

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

EORER - EIR=RIAP TRIFREBER.
7R - NRENEF , BzEORTEEIAN,

HifjiRe
BORY

int getordercount() const;
const XTFOrder* getorder(int pos) const;

EORA - EN=RIAF THEREEE | BEMEIRNEARE.
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