nE

Xele-Trade-Futures?\48

Xele-Trade-Futures 2\ NMAIETFFPGA, HIPRIRERZZERS , IMEIERIZMFPGASHEEMAR
%, HEMRIMEERE , RHtHRNEERINEITEE ; Z2HEE. BRsSRATRIE. EEXE
AN MM B ESF NSNS MR A RS,

Z LR RIERIZ F E FiXele-Trade-FuturesfiR B E(FRAFM , SIRIELAPITHEENR EERRE , BRIgE
EFREFinfER(Client Program)fiBRALE.

TraderAPIfE 7}

TraderAPIFBF5Xele-Trade-FuturesiHfm@(s., BITAPI , IFEETTLNBSZ N5 ( SHFE , CFFEX,
INE, CZCE, DCE ) KIXRZIES , ISREMEMNAIEISFIRZZIRSENR.

TraderAPI 2— BT C++AURE | BEEANY ERERMINEORII AR 2088, RMiEH
PRI L xele-futures-trader-api-0OS-**hy A S tar.gz** ipa , BRAIEWT :

XiHa 1588

include/XTFApi.h AP, FEX 7 BRIFAYEO

include/XTFDataStruct.h EN T RO SRR

include/XTFDataType.h EXTERRINFERIRRERES

libxele_futures_trader_api.so Linux 64iRARIAPIZHZEE

ExampleXX.cpp IR ROTRICAS S

xtf_trader_api.config MEIRECE S

Makefile TOIREFR RIS S
TraderAPIEZ{TES

BRURMAIEEET Linux 64(\IR{FRGAINA , BIENTSE.soXHH.h33 4

SFiERIE: YIREFFEBAPILTIZEZ R , BHTFr—EEAPIESZE , (BAPISIEIEZZE IS
5, HIORFEVBIFEISENEEN , LERHIFEXE—REE /AR, ipiiszl xeleapi-

year-month-day-hour-minute-second.coredump ( #/¢/xeleapi-2020-09-11-16_46_02.coredump ),

AtHcodrdump XA RAIRANBG |

TraderAPHEH R
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=)0 APIERE APIEET IR
2022/07/18 V4.1.200  APIEO. EMRESEHHR
2022/09/06 V4.1.394  IEINEEREMNEIERAED |, BRI EIRSES

AR BB onOrder ;
2022/09/13 V4.1.413 ENNEERERNEE OonCancelOrder ;
f&2onBookUpdateiZ RIS AL ;

XTFOrder2RinsertTime=EX ;

2022/09/15  V4.1.425 X s
XTFOrderFilterf0XTFTradeFilteri&INATE=FER S M AT AR ;

XTFAccounti&flastLocalOrderID=ER ;

2022/09/19 V4.1.437
XTFExchangei&ftradingDay=FE&

2022/09/20 V4.1.441 RS EREEEonServerReboot ;

XTFInputOrdert&nminVolume=E& , XTFOrderi&in

2022/09/21 V4.1.445 e
orderMinVolume=Es , ABFCUI S/ NIE AT HIFAKIRE ;

ENNEIREUERLEFEBUSYLoop BRFFRECEIN ;

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

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

2022/09/26 V4.1.454

HiEisen :
1. FHRAHIAPIEELITEEIFIFREAT , MBI LR

TraderAPhE1THFl
TraderAPHEO S

TraderAPHEM 72388200 , 5 BIXTFSpifOXTFApiI,
iBR

int  XTFApi:XXX()

IR :

void XTFSpi:: onXXX ()
IZAEAIRERIEOLAXXX , onXXX3RHp

TFzis

TraderAPIEERMAP IEREOHAFPAKXE KRGS | RAUSPIEIRZEOMBFRIERIER. APIZIE
EHAN T B
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Xele-TradefE &

Hele-Trader?l jUSLE DBk X B BT ST !

gl l !

%5, SEEX AR ;

4hi2 ! 5. EHERLER :
APIR{ R EHED SPIXt R &I D

RRPZEFIREIIAPIRIEXREATLIRESREEXRERK , BEURAPIRISPIEERE , ATLARKREREX
MRz ER.

B FImiE 132 2 Alin < [ERNES R EAPI TIRZAZREAT | ERIntERE/DFE3NEIEER
BRIRELE | TEEEFIRREFTRIEREEINAPINERRER

APIEHERINARR | TEREWFNMNEESRANRZ BEIRAEIRMAL ;

APHREAGMEBLTE | TERIMETZTUALIRE | BN SR IRBLAEIER—CPUK ;

APIESSOIBEERE | TERMIENLLIS, OBEHEhIISEZZE |

T SAEI ISRz F.

EiEisen :
1. EIXTFApifIXTFSpifR iU OIRBEIEREM. S NEIERI AR MXTFApISLAAIXIZRER T
17358

2. FAFEMAOSPIEEREFERRIFEXEME | AIRSPIEEEOEET APINEIREIR/ZZEIR
SMEBERRR | ISRRIMZLBEIEE SR E SRR,

3. ZIFCIESAXTFAPISLH] , BNLHISBIEFIEZAISPIRISANE, BINE—HER , APISLHIZE
N EIOL

APIfL &

APINECEZTEREMZAIHITEHNRE | BIZBIRENSHIASEN
SEIREWNT :

ACCOUNT_ID : ZE&MWFID

ACCOUNT_PWD : B&MKF 24T

APP_ID : N FBFERFID

AUTH_CODE : IAMEFSHES

QUERY_SERVER_IP : EifJfiR&S bt

QUERY_SERVER_PORT : &iffRSZ %O

TRADE_SERVER_IP : 322 RS HbtiE

TRADE_SERVER_PORT : R Z RS0

WARM_INTERVAL : Fi#wbIBEfE , BUESEEI[10, 501 , Bf : =/

SEFE: WARM_INTERVAL=20

TCP_WORKER_CORE_ID : TCPEUELMNRLLFESMZ , BIAARE Z. EBINFEFYMZ
SEFLE: TCP_WORKER_CORE_ID=2

TRADE_WORKER_CORE_ID : FIfWMRLAESBZ , BAIAARGDZ. BINETURAGIE SR P SRIRSAZSER
— NIEZ

SEFE: TRADE_WORKER_CORE_ID=4
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TASK_WORKER_CORE_ID : ~HEAMBL&FRERZ , ARG, BN AT A E0Z,
SEFLE: TASK WORKER_CORE_ID=6

IR BPEAILIREECHIZE , LMEEFEAMS(ERA getConfig() MM TIREL.

1B

Xele-Trade-FuturestEEZRAEERMING , B —ERBAIZX DR A E PinkgERNERE | APItES
TR ARIROBHRS M SEE | BUAERRA3s , SBEEAES ( APIERENE ) , APIFIEEREZIEM
OEEEsh4ER , TERP T,

TIERE

EFIRMIEERZRRNIRZEIED 2R © FIRUMERFNIHEERMAMER.

NIalCRiER

FEAIRICIER | Xele-Trade-FuturesR 5 AZARIFERFANGERHRIN TR ¢
start():ARIZEN , APIRBHARZESRIICERE.

RAEEHREER . BIAMCIEAPIXISRAYECE X4 +iEE.

HETLUEIE setConfig() EOEE.

FBUECHES : APIHDEREARAR ( BIMUISIFE N demor“userdemo.cpp iJ620-62717 ) :

void start() {

if (mAapi) {
printError("trader has been started.");
return;

}

morderLocalId = 0;
mApi = makeXTFApi(mConfigPath.c_str());
if (mApi == nullptr) {
printError(''create xtf api failed.");
return;

}

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

void startExamplel(const std::string &configPath,
const std::string &username,
const std::string &password,
const std::string &instrumentid) {
printInfo("start example 01.");
Example_0l_Trader trader;

/% WEMERAPINE */
trader.setConfigPath(configpPath);
trader.setUsername(username) ;
trader.setPassword(password) ;
trader.setAppID("xtf-example-1.0");
trader.setAuthCode ("ABCDEFGhijkImnoPQrstuvwxyz") ;


af://n86
af://n88
af://n90

trader.setInstrumentID(instrumentId);

/* HAPIH: O, ERGANAPTH LM ZA & IR EME, JFOERREER R, */
trader.start();

sleep(10);

trader.insertorder();

sleep(10);

trader.stop(Q);

INaEETE R ER

HEINRERANER , ERWEFILERRRARSZEOFRIERTTIE , 4 © insertOrder, cancelOrder,
findOrders% , BB EUASPIRIFRELASREIBMN EHRES.
BULES : ThEEEAREEREL ( BMUTEFNexampled“Example0T.cpp” )

/* B AR TN G B e, AR e O/

/* ERRAAPIE: OB E AR R ZAG & LR A, JEOERINAFEH R */
trader.start();

sleep(l);

trader.insertorder();

trader.stop();

TraderAPIEAIE(Fix BB

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

HIEIRSS | FERIRMEXIRE. 69, ZEEETALIRIZRRIEXEIRINEE ;

RTRES : TEEWIER. BEaEIhEL.

SFEFIHRF , ARSEEBIIAPINoginZOERIER | BERMINEZAILAERinsertOrdergi &
cancelOrderfZ O THRIBERIRIE.

TraderAPIFIXele-Trade-FuturesiEERANEEREFTECIE | EREH. IREPEBRE. EHRME.
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TraderAPHEA RGN RSB BRI FERTR :

e 5 Xele-Trade-API HRESiES
7 HHAHAPI R
4 y EVTCPEE
‘Hﬂ »
i
i :
2 § SRERES o
= = B
= 1 SRMAEA
= 1 TR :
' IReEER (Api) i .
g : RArSRES K
= ] EEERS
i ”
BEEEIR(SPI)
EEEK (Api) %
= EERSA (TCP)
3 EHNATSE (TCP)
) ERHEHE (Spi)

=

VA MESERERS |, LB EEREO login#TERIEK T, AonLoginElEEOLMEE RN |,
RBEERMINEA TS E,

Xele-Trade-FuturestEEEAGFENAFZRER ( MARSESNTFKFER ) | B— B8R
BIEZMAPISLHE , ¥ItASERERIRTLARITER. SRERBUTRR

- BINERMEEMSN  BEEEERAING | AL TR AR EIGRE ;

- BETHIERIN IR RRRARBIEKIIER R AR ;

© RRHIERIN TR E R A ZBAFNREE R a0 ;

- BN ERANEISIRRERZZEUER L TMTHHENRTT | APKISEEE ;

© NMRBPHEEFFRIEE  WEBERHIEERS  AEEHTERIME

THULES : BFER ( BARRBIFELexampled“Example01.cpp”) :

void onStart(int errorcode, bool isFirstTime) override {
if (errorcCode == 0) {
if (isFirstTime) {
// TODO: init something if needed.
}
/¥ AHERED */
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);
3
} else {
printError("api start failed, error code: %d.", errorcCode);

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


af://n98

printInfo("login success.");

HRE

Xele-Trade-API BEttEs Exchange

BEAIESK : insertOrder

IREATEK : ReqOrderlnsert

A‘VA -——

X

; IREARY : OnRspOrderlnsert | 8 —: e
REMIRY : onOrder / : %ﬁ%ﬁ%ﬁﬁé
i~ ' HREAEHE : OnRtnOrder Zr5 '
5 FREAENER : onOrder h :
i | FEAEEE : OnRtnTrade
‘l‘ FE3EENR : onTrade v
IREAFEK : insertOrder N .
g D OEE
| HREMI : onOrder i L RENEEANE
TREFEK : insertOrder
IREAFEK : ReqOrderlnsert ==
IREBIFRY : OnRspOrderlnsert jﬁﬁj"]’iﬁﬂﬁzﬁ'\m o
JREANERY : onOrder ) Eﬁﬁﬁﬂ’j&"%ﬁ?ﬁﬂﬂ

r Y

FEREHR : OnErrRtnOrderlnsert

fai=EIR : onOrder

W EEFR  IRBEFETES LR=M7E,

R EARYIRSZiREP

© FEBMIZE  EEEAHSREIREMA , APIEBZonOrderiZEXMARF ;

© BIREINHEARZFE | IREEEHIRESZN  EEERESRXIRERIR , APIBE
onOrderiEZ @RI ;

© BIREINHEANRZFE | IREEEAHARR | ERESREMERR , APlIETonTradeE B
AR ;

fes
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Xele-Trade-API HEEHES Exchange

TREAESK : cancelOrder .
- BIEEEK - ReqOrderAction
H HEANEAL © OnRspOrderAction tﬁ%\i N
IR : onOrder gﬁ%&é@gﬁé
E‘ $AEER : OnRtnOrder e '
: HREA[ERE : onOrder
BigAiEK - cancelOrder R
e
; IREANARYE : onOrder BT taANE
{EATEK : cancelOrder
#iEAiEK : ReqOrderAction R T =F
- "
HREAIERE : OnRspOrderAction Pﬁﬁ?ﬂﬁﬂ'{ﬁnmﬂ .
L —
_ IREAIERL : onOrder [~ gﬂﬂ%mﬂ
F52EHR : OnErrRtnOrderAction
_ fSIZENR : onOrder

W LB, BEBRRETES DA=MiIgE.

1EEaRYR TR EB

© FEHMIHR  EERRFAHSREREBRMA APIi_ﬁonOrderdionCancelOrder?%Eli_%DﬁéF' ;

- LUEBKESESRAHEXZNEN , B8 RFHESKEEIREIR , APIEITonOrderiE @AM
R ;

© BEERHEARZFE | BEREAENHPRESEN  EEERATHSAX LR, SREWEESE |
APliBiZonCancelOrderiZ[5@40FEF ;

AEIE : IRBEREUCIET

void onReadyForTrading(const XTFAccount *account) override {
if (mApi == nullptr) {
return;

// FESHAEVIGA R R, R RRE, BT HPRERE N R, HEEH.
// XBE LR 5 .
mInstrument = mApi->getInstrumentByID(mInstrumentID.c_str());
if (mInstrument == nullptr) {
TogError("instrument not found: %s.", mInstrumentID.c_str());

void onLoadFinished(const XTFAccount *account) override {
// TKEAERIE T ) B

void onorder(int errorCode, const XTFOrder *order) override {
/) ARICR I ARYE R ARG I W R AR AR, ISR A G BT
if (errorcCode != 0) {
switch (order->actionType) {
case XTF_OA_Insert:
printError("insert order failed.");
break;
case XTF_OA_Cancel:



printError("cancel order failed.");
break;
default:
printError("order action(%d) failed, error code: %d", order-
>actionType, errorcCode);
break;
}

return;

// BRI o AR R BOIR S F T2 R R R
switch (order->orderstatus) {
case XTF_OS_Accepted:
printInfo("order accepted.");
break;
case XTF_OS_AllTraded:
printInfo("order all traded.");
break;
case XTF_0S_Canceled:
printInfo("order canceled.");
break;
case XTF_0S_Queuing:
printInfo("order queuing.");
break;
case XTF_OS_Rejected:
printInfo("order rejected.");
break;
default:
break;

void onTrade(const XTFTrade *trade) override {
// WREIZE 5 a4k

Yok &
int cancelorder(int sysorderiD) {
int ret = mApi->cancelorder(XTF_OIDT_System, sysOrderID);
if (ret !'= 0) {
printError('cancel order failed, sysorderiD: %d, error code: %d",
sysOrderID, ret);
}

return ret;

/ /iR
int insertorder() {
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;

order.volume = volume;
order.channelselectionType = XTF_CS_Auto;
order.orderLocalID = ++mOrderLocalId;
return mApi->insertorder(order);

TraderAPHEO =588
TraderAPIEO
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LI 2= 58

FapHiEE
=0

FapHiEE
&0

SEEEE
H

SEEEE
H

SIAEIEE

RN

R0
HERWIE
il
HiERE
AN
HERE
ANz

HIMEITIRRE
H

HhEfTIRRR
H

SMEITIRIZ
=

EiREEE
=

EiaEEE
H

EiNEEER
O

EiNEEER
O

ykss

APIXISR IS aIEANE

APIRSS{= IEBRIEECO

ERERERNEO

B HEREAEO

1B RS RE AR

B¥sSEUES NS | A TR
BRI,

REAEIHR R T BRI A ]

B RIT BRI ANE O

PR EIRiE A ]

MK RS SRS Rl Z 2

RBFRIERS R ER AT R IZE
M (ERER)

BUREZWRIEIEZED (ERE
)

ITEREZEIEZIEN

EGEIT TR

EHELTE

RESRIREKAER

R ZPTER

REELER

EHIRBER

BRIEO / WEEO

XTFApi:

XTFApi::

XTFApi::

XTFApi::

XTFApi::
XTFSpi::

XTFSpi::
XTFSpi::

XTFApi::

XTFApi::
XTFSpi::

XTFSpi::

XTFSpi::

XTFSpi::

XTFSpi::

XTFApi::
XTFSpi::

XTFApi::

XTFApi::

XTFApi::

XTFApi::

XTFApi::

XTFApi::

:start XTFSpi::onStart

stop XTFSpi::onStop

login XTFSpi::onLogin

logout XTFSpi::onLogout

changePassword
onChangePassword

onReadyForTrading
onlLoadFinished

insertOrder XTFSpi::onOrder

cancelOrder
onCancelOrder

onTrade

onAccount

onExchange

onlnstrument

subscribe
onBookUpdate

unsubscribe

updateBook

getAccount

getExchangeCount

getinstrumentCount

findOrders



LBt 58 ykss ERIEO / EHEO

S st v

ﬁ@ EPEEES BN EE XTFApi::findTrades
2% =}

;éff;gg BELESH XTFApi::setConfig
7,5” = ek

/%@EEE EEESE XTFApi:getConfig
O

SHEES

}/E;'gj%g FRENAPIRRA XTFApi:getVersion
EfthEmE N .
SRR spwmmen (ks XTFSpizonEvent
HithE A NN = i
SRR apmmmmen (mkem) XTFSpizonError

SPIKES RIS

EnHIEIREO
onStarthix

INgE | APISSREanERIEO
EREFR -

void onStart(int errorcCode, bool isFirstTime);

84
errorCode : BEIE5R.
O-FRBaaE . eILAAR login() EOSRIES | REEF NSRBI R ATEIRD
isFirstTime: E&¥IXFIFF.
AJLUBMWARERL , FIRTEVDRITIES |, B TEUEa0In IR E.
BEE : =

onStopkix

IDgE : APIRISIELEERNIZO
EREIIRR

void onStop(int errorcCode) {}

84 : 0-F LR | X-FRELERMIT AR ;
REHE : T
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onServerRebootF %

IgE : EEERZRAEERIENZEO
HREER -

void onServerrReboot();

84 : 0-FRELLRIY | X-FRELERMIT AR ;
iBEE :
AR :

o EEERZIRINRALEES , APIFHIE2BMEE ;

o ENNERES , APRBET LXRERFTEEIE  AERMESINEEE

* HTAPINAMEIEAETEMN  BLFrEIMBERrETHEIRESRN . BRFEEIRE
onServerRebootFE4f5 , B E—RAIPTEEUEIST | LZXLETREHRABER ) 5
onServerRebootZE B 5 |, FEIEFHIEI.

She el
onLoginfix

INgE : BRERBEMIEO
EREER

void onLogin(int errorCode, int exchangeCount);

84

errorCode : BRER. 0-FTRERMY | X-FJAREFEKMRERIEIRE ;
exchangeCount : XZATEE , BFILURIEZE | KR ZAMNER.
iREHE :

onLogout /5%

INgs : EHEREREO
EREER

void onLogout(int errorcCode);

2% : errorCode : BEHER, 0-FXRERE ;| X-FRREZEMIREIRVEIRD ;
REHE : T

onChangePasswordfi%

ThgE : IR A REAEN
IR

void onChangePassword(int errorcCode)

2% : errorCode : BER, 0-FREXBLIN ; X-FMENEMIREIAVEEIRD ;
REE : T ;
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onReadyForTrading 75i%

IhgE . BUIRFSEURET NG | AT TIRERERLE,
B

void onReadyForTrading(const XTFAccount *account);

24 : account : HEIBFRIIKAER
XTFACccount&EiafR | 2P /KPR EEEXNSE

class XTFAccount {

public:
XTFAccountID accountiD;
double preBalance;
double deposit;
double withdraw;
doubTe commission;
double frozenCommission;
double margin;
double frozenMargin;
double premium;
double frozenPremium;
double balance;
double available;
double availableRatio;
double positionProfit;
Z
double closeProfit;
Z

XTFLocalorderID lastLocaloOrderiD;
XTFLocalActionID TastLocalActionID;

AP bk (OXFOO00001L) JF4 3 2 £ 1 2k e Ak 2 52
J T3 1 5 S A 4
it

RENE : T ;

onLoadFinished5i%

IhgE : FrERUKEEEINEGSE , AT TREMFCITE.
IR

void onLoadFinished(const XTFAccount *account)

24 : account : HEIEFRNKFEE
XTFAccountEfaR : ZEF/IKFPRSEEXNSRE , BL.

BEE : % ;

i8R :

1. KBRS T B ThRE
2NRZFOIEAIAPIRGSR |, FUKEIRMLTFIAKEE ;

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

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

/17<

3UNRAPIIREFE | ERITFTREE | TSR e X

T 7 Gt i

WE H &%
SHNE

4 HH4
FoLh
R4 1 F 83
{RiF 4

TR 25 I RIE 42
BRI 4

R 25 BRI 4
TR

nl %4

Bt & Al FH PR
FeRET, a4 FeRT

TeET, TAEANTe/RT
PP 5 Ja — IR AR B ) A L 4
P B — AR (A A M i

an SR A AP T L HEAT B,

FH 7 a] DL 1o 340 W A i (SR Al 52
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XHEN

onOrderkix
THEE : IRIBERER T RS Em Az
HEER :

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

88

+ errorCode : fREBIRIFEEIRMD

+ order : REAEHRXISR
XTFOrderf5fa{K : IREBEIRITSSE

class XTFOrder {

public:
XTFSysOrderID sysOrderiID;
XTFLocalorderID localorderiD;

WEME—ME, 5 )& 7m 2R e iR A i

H0xd8888888, IRAME &4k flikl iE yOx 88888888,

AFEAET IS, IRIE0, HAtE BLR BT 8 B S g 5

XTFExchangeOrderID exchangeorderibD;

XTFDirection direction;

XTFOffsetFlag offsetFlag;

double orderPrice;

uint32_t ordervolume;

uint32_t orderMinvolume;

uint32_t totalTradedvolume;

XTFOrderType orderType;

XTFOorderFlag orderFlag;

XTFChannelselectionType channelSelectionType;

uint8_t channeliD;
18

uint8_t realChannelID;
[, OXFFHR/RILHE

XTFOrderStatus orderstatus;

XTFDate insertDate;
20220915

XTFTime insertTime;
10:20:30

XTFTime updateTime;
10:20:30

XTFTime cancelTime;
10:20:30

bool isHistory;

JAJE, B uAPT S H AT K E A,

R, ZTBONtrue. BTVRKZ G, 7B Nfalse.

E, FIAR A Z B .
bool isSuspended;
XTF_CONST XTFInstrument *instrument;
WAL NS LARAEAE, LB LI RARE AT e AT

///<
///<

/17<

///< EiR

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

/17/<

/17<
//7/<

//7<

///<

/17<

/17/<

///<

/17<

///<
///<

& HRKE
S AR IRE S, DR
G ERE RN W=D = 0ol ki AL e
11723 R IR g S
285 BTk S g 5

L2 [f)

VAR AR EN AW

TR AN A

R

RANRAE

W B DA S

FEAN /FAK /T #2550

bR

Ji A7 3 e %
JERLERR S, OXFFR R L
SERREALEREgR S, BEAIR

RS
WA B, PR

AN ], A7 H A% o

W], A7 g

AR ], AT A AR o

IF] i i Bt L T B 32 5l A R

RGP IR 55 SR /K 2 BT 2 1 i

TSR 7K B A ) TR AS 7 AR

WP R ER GERMAEAD
FiEXTFInstrument3gEr .
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XTFOrderActionType actionType;
wl: HREL R, R, BUES , RETE, AN
s

VA E BB % B

iBEE : %,
onCancelOrderfix

INEE : B ENRIRSHEERZEO
ERELRRS :

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

=

&4 .
errorCode : IRERIR{EIEIRID
order : REAMIRXIS

XTFOrderf5tafR : IREBEIRIISE , SonOrderf5iEtER.

AP RIMREREIR , WNSRIREIRESE vy (XTF_os_canceled) AY , &BiE

FMAR , ABEEZonOrder(zOEA0,

LB EHIZZEDO | FINRESEELGIRZIE.
BEE : T
onTradel %
INgE : AR EIRIBAIEEO
EREER -
void onTrade(const XTFTrade *trade);
88
trade : RARREHRIIS
XTFTradeZB5ta{K : B EHRITSRE
class XTFTrade {
public:
XTFTradeID tradelD; ///<
double tradePrice; ///<
uint32_t tradevolume; ///<
doubTe margin; ///<
double commission; ///<
XTFTime tradeTime; ///<
10:20:30
XTFDirection direction; ///<
XTFDataType.h
XTFOffsetFlag offsetFlag; ///< I
XTFDataType.h
bool isHistory; ///<
Ja G, &P umAPIZ: H AT K B,
///<
TR, ZTFBNtrue. BVRKZ G, Z7B Nfalse.
///<

AbEE, TS AR Z T B

[/ /< TR R IS PR AR

B (b

iFonCancelOrder(ZE

52 5y Bt A i i

A A%

AR Al 2L AL M
TRIE 4

SR
BRI ], AT H A% o
SLITT I, VEIE S

FehRE, sS4

[e e G B W T B B R R

FEIE - IR 55 25 7K < BT EI T Bk

B0 7K B A D TR AS 7 AR
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XTF_CONST XTFOrder *order; ///< FrJ@XTForder /8%
XTF_CONST XTFTrade *matchTrade; ///< SFERZEAR, R NN R
B B R AE

bool isSelfTraded() const { return matchTrade != nullptr;
Y ///< FIRENE KR
e

BEE : T
FHEE(ENEO
onAccounthik

IgE : P REREZWREREIZED
IR

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

84 :

« event : WP EHERE (FEIKESREET )
XTF_EVT_AccountCashinOut KPR S KEH NS
* Action: AL AIENIE

XTF_CASH_In: A&

XTF_Cash_Out::H&E

+ account : lPXGS

XTFAccountéEiafK : ZER/IKPEESEBISRIE

class XTFAccount {

public:

XTFAccountID accountip; ///< WK gnig

double preBalance; ///< FEHRE

double deposit; ///< SHANE

double withdraw; ///< SHHE

double commission; ///< Fu:#

doubTle frozenCommission; ///< V&5 T8 %%

double margin; ///< RiE&

double frozenMargin; // /< VREsHITRIIES:

double premium; ///< BF&

doubTe frozenPremium; ///< HEEIRUR 4

double balance; [/ /< BEERE

double available; ///< WS

double availableratio; ///< FETTHIRE

double positionProfit; ///< FERT, IEEANFCRT
Z A

double closeProfit; ///< FERT, B4 TeRs
Z A

XTFLocalorderID lastLocalorderiD; ///< WP EE— R R A G 5

XTFLocalActionID lastLocalActionID; ///< WP G — IR R A a5

///< HRATFHAPTEE AT #
API#2: A (OXFO000001) FF4A 15 A [ 1 Ak s A i o 4 5

// /< FFRTCLIE i W A R
ST A E S AR g
B
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REE : T
onExchangefix

IgE . XEFTAIBENSKEZ U EIRZZEN
EREIIRR

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

o event : KPSV EEMRE (FIIKEEREIET )
XTF_EVT_ExchangeChannelConnected : R RiBIE CIEZEBE
XTF_EVT_ExchangeChannelDisconnected : G SiEECKFHEE]

e channellD : BES

e exchange : ZSFANIR , IBSEXTFExchangefEfaAER s,
REE : T

oninstrumentlix

IhgE . SHORETHRIEIRZED
IR

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

84

e event : IKFEVEHEE (IFIKESEERIET )
XTF_EVT_InstrumentStatusChanged : SRS AET(LIEH
e instrument : 4%

XTFInstrumentZ5iaik | 49395

class XTFInstrument {

public:
XTFInstrumentID 1instrumentID; ///< B4R
uint32_t instrumentIndex; ///< &%F%5
int deliveryYear; ///< ZZEIFEN
int deliverymonth; ///< ZZE H A4
int maxMarketordervolume; ///< Tl i f K i &
int minMarketordervolume; ///< il il e/ i i
int maxLimitordervolume; ///< FEAN S0 KA
int minLimitordervolume; ///< FEANR B f /N1 B
doubTe priceTick; ///< B/AINBE AL
int multiple; ///< ELIRAL
XTFDate expireDate; ///< S4BWH, FrrEKR: 20220915
bool singlesideMargin;  ///< &5 il SIS
XTFInstrumentStatus status; ///< HECRES

it

REE : %,

IMETTIREO
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onBookUpdateJ5ix

IgE : 1TEREZR MR EIEZZED
HEER -

void onBookUpdate(const XTFMarketData &marketData);

84
« marketData : {FlEEENS
XTFMarketDataf&5tafk : {TBEEXISHE

class XTFMarketbData {

public:
int tradingDay; ///< X5 H
double presSettlementPrice; ///< W45
double preClosePrice; ///< HiE
double preopenInterest; ///< BifFGE
double upperLimitPrice;  ///< kiEH
doubTle TowerLimitPrice;  ///< BR{sHuir
double lastPrice; ///< s
double bidpPrice; ///< FAMhro AERETLFEAM.
int bidvolume; ///< TAE. AERETL LA
double askPrice; ///< Ziifh. AERETLLLAM .
int askvolume; ///< &, ATERERLLEMN.
doubTle turnover; ///< WMAZ 4.
double openInterest;///< ¥¥ﬁn§
int volume;  ///< =&
int timestamp; ///< ﬂﬂ%k REEEH, RANMIZIL G HIF IR B B ) 2 A0 4.

M7 F TG, BP17:00: 005 M [ 80, A — I [ A& 7S AN X 53

double averagePrice; ///< 11151

CONST XTFInstrument *instrument; ///< JJEXTFInstrumentf)fa4t
I8

REE : T
Hitn@AEO

onEventf i

ThgE : SHHERERO
TR

void onEvent(int type, void *data, size_t size);

84

+ data : MfiTERYSEMAEUE | TTEURN Anullptr
* size : BEHEEUEAN , FTTEUEN /90

iBEE : % ;

22§

t

N
Y
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onError/5i& ( FRERA )

INEE : sEREAEEC
LIRS
void onError(int errorCode, void *data, size_t size);
84 :
data : fFFROSSHEUE | ToEEENAnullptr
size : SRFEUEA/N | ToEERENIZ90
igENE : 7T

APIREIEEO
SEEEEO
starti%

IN&E : [SEhAPI,

BREZED , APIEBRRBIEEARIER

RIEENEERES . BAMEBEEAPINISAYECE iR, tBrlLAEd setConfig() #FEOBLE.
WISREOERMTD | #ElJE XTFListener::onStart() £ BXS61RI%ER.
WRAPUSLILEBEHED , ATLMEAFTINS | LAOIEFRASSBEE,

flan :

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

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

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

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

EREFER -
int start(XTFSpi *spi);
84 :
spi : EIFSE4LMEEX TSR
IBENE : ZOERMAINIREO , BNIREFEIRD
R - REIUENFERIXTFSpidds , NiBIEAME FIEE—EXEE

stopZix

InéE : (F1EAPIEEO

ERZED | APIRITFSRZIEEIEE.

WSREOER/MTD | #&EE XTFSpi:onStop() #EOEAIELEAIZER.

FIEEMNAPEED , ATLIEHEE. LRt , ATLUEANFListenerxds , {MERERIZE
ERELRRS :

int stop()

8%
IRENE : EOEBRINRE , BNIRESEIRD
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af://n327
af://n328
af://n332

logingik

IgE . ERXHIEE

BEOVEREMING | BEE onLogin() IEOEMERER,

EREOEG=MAEFNER

1 A HESHRED |, BOAFREEXAPRIIRE | Si&E B setConfig) OMER ;

2 (HBMWFFIZZEAYEED |, ApplDFIAUthCodeBRIAERE BN HANRE., & @idsetConfig() 0%
BrER ;

3HESIEHNED | BaaMEEREX4E setConfig() EOREBNEE ;

EEFR

int login()

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

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

84
accountID: BEMF YRS
password: E&MKFZH
appID: R FEERFID
authCode: IA\IEEAL
IRENE : EOEBAIDIRE , BNIREREIRG

logoutsik
N8k : BHZSIES

ZiEOVEMBRINE |, 1BEE onLogout() BB RER,
ERELRR :

int logout()
B %
EEE : EOEARINEED , BUEESE
changePassword}5i%

INEE : XK FZRD
EOVERBRING | BEVE onChangePassword() #EOBAEXERLDER.
EREER

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

84
oldPassword : |BZ%5
newPassword : ¥iZ585

EEHE : EZOEAMIHREO , BNIRESERED , WRANIhH AR RERESRTI

XHiEN
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insertOrderfsi%

INgE : RiEIRE
£ XTFSpi::onOrder() #E OB AFEANIRROERINIRERE.
HEER :

int insertOrder(const XTFInputOrder &inputOrder);

int insertOrders(const XTFInputOrder *inputOrder,size_t orderCount);
8% :

* inputOrder : IRERSE]

XTFInputOrderfEHafR : IREIFRITHRE

class XTFInputorder {
public:
XTFLocalorderID localorderID; ///< AR gmS CHF

[/ /< ARG S T 2L P R EE
— 1, HTAMAAER

///< NIRIEREYERE, APTA A HY
g5 HE R .

///< WRAPT R T Wik Ei%E, 1E1h
MK -2 5, TE SRR S S AR R B T 5 ) SR R S e —

[/ /< MRABEPRUEA HuF 5 G 5 (1 I
—E, A HAPTIHT A ThRE .

///< APIRVFE ;o A —H P
%) & 20085, AR P i s B A SE RN A R A R PR g 5 AN R AR .

///< s (FHEEE. 28RO
+ERL ) i

XTFDirection direction; ///< FETTIA

XTFOoffsetFlag offsetFlag; ///< HPatiE

XTFOrderType orderType; ///< WEEM: R (GFD) /T
1fr / FAK/FOK

double price; ///< EANHS

uint32_t volume; ///< MEHE

uint32_t minvoTlume; ///< BN HE

XTFChannelSelectionType channelSelectionType; ///< FEALGR S kPRI AY

uint8_t channelib; ///< FEhidm's

XTFOrderFlag orderFlag; ///< WHBARE CRER, BRI
TR

XTF_CONST XTFInstrument *instrument; ///< WMEBELXR

I8

EENE : EOERAILRED , ZURERERD , BRI RS TR SR

SEEIE | APIARTFEPHERR—BRR/OSSRES | (B EE AR SRR R R
EREEES, W (FETE. DI ) +HAERE,

cancelOrderfi%

TheE : BGERE
£ XTFSpi::onOrder() FIXTFSpi::onCancelOrder(E O B AIELEHREBAVERAUR SR,
EERR


af://n349
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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) ;

84 :

- order : BEIERISRISH

+ orderlDType : IREBARSKE , BRIIFESKSHARBRSHE ;

+ orderlD : {EETKSHAMIRERS , MREAMIRERS , EXRAMWIRPHFESESZHE— ;
IBEIE : ZOERMAINREO , BNIRESERES , ERMIIF AR RBREIER.

IMETIRERO
subscribefiE

HEE : ST
(TETERIE , MR R ASLNTEEIRE , 2EH onBookUpdate() 121,
SRS -

int subscribe(const XTFInstrument *instrument)

848 .
« instrument : 43I
XTFInstrumentZ5iafk | 493353

class XTFInstrument {

public:
XTFInstrumentID instrumentID; ///< &L
uint32_t instrumentIndex; ///< &%F%5
int deliveryyear; [/ /< ZZEEL
int deliverymonth; ///< ZZEH A4
int maxMarketordervolume; ///< it Sl Rk s &
int minMarketordervolume; ///< il il fe/ Nl i it
int maxLimitordervolume; ///< MRAR 5B AR P 5
int minLimitordervolume; ///< MR/ M=
double priceTick; /] /< /N AT
int multiple; ///< ELIRAL
XTFDate expireDate; ///< EARNMH, FrEig: 20220915
bool singleSideMargin;  ///< J&@5 il il S uE 4
XTFInstrumentStatus status; ///< HEPRES

};

EEE : ALY , BRERETE TR
unsubscribefix

INgE : BUEITIRITS
ERELRRS :

int subscribe(const XTFInstrument *instrument)
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88
* instrument : §XIE , nullptrF BB HRIFTA ST R TE.
XTFInstrumentZ5Hafk : 93353

class XTFInstrument {

public:
XTFInstrumentID <instrumentID; ///< B
uint32_t instrumentIndex; ///< &% %
int deliveryyear; ///< ZEEEMN
int deliveryMonth; ///< ZE A
int maxMarketordervolume; ///< T/ s S K &
int minMarketordervolume; ///< Tt s M &
int maxLimitordervolume; ///< P45 s f Aok s 5
int minLimitordervolume; ///< FEANR S H /MR
doubTe priceTick; ///< /N
int multiple; ///< ELIHAL
XTFDate expireDate; ///< EAFMH, ZRrE#R: 20220915
bool singleSideMargin;  ///< J&75 5l iHS0RIE 4
XTFInstrumentStatus status; ///< HEPRE

b

IRENE : #EOERRIIERY | ERMRIIRRTIET EBGERI,
updateBookJ5i%

IhgE : EFELTIR

BEH S TR EUE,

TEREZE | BEIE XTFSpi::onMarketData() BA1#EEO.
EEER

int updateBook(const XTFInstrument *instrument, ///< HZI% %

double TastPrice, ///< BN
double bidpPrice, ///< EAN . AERELFEAN .
int  bidvolume, ///< ENE. AFERELFEAN
double askPrice, ///< Fhth. AFRELLZHEM.
int  askvolume ///< FhE. AERELLZHEN,
Dt
S8

+ instrument : 45
XTFInstrumentZ5Hafk : L9335

class XTFInstrument {

public:
XTFInstrumentID <instrumentID; ///< &Z4RE
uint32_t instrumentIndex; ///< G475
int deliveryyear; ///< ZEFEA
int deliveryMonth; ///< ZZEIA by
int maxMarketordervolume; ///< Tt 5 i Kk &
int minMarketordervolume; ///< T4 i) e/ ko s
int maxLimitordervolume; ///< B4+ s iy Aok i &
int minLimitordervolume; ///< FRANR /N R
double priceTick; ///< ®ANZENAL
int multiple; ///< ELIEANL

XTFDate expireDate; ///< EAFMH, FRrE#R: 20220915


af://n370

bool singleSideMargin; ///< BRI FERIIES

XTFInstrumentStatus status; ///< HErREs
L

lastPrice : &N
bidPrice : SEAfT. AELFREIZEANN
bidvolume : TAE. AEREFLIZAMN
askPrice : SEHiffT. AERFFLEZEMN
askVolume : SEHE., AERFRTLEZHMN
JEIEME EOEARIIERY |, BRMIRRM TR,

HiEEEN
getAccountf ik

INgE : IRBERIREKFPER
ERELRRS :

const XTFAccount* getAccount()

BH T
iBEE : REIFESKFITSRIgH

getExchangeCountAi%

IhgE : SRERZZAER
HREFRS
int getExchangeCount();

const XTFExchange* getExchange(int pos);

8% :
pos : AXZATRIENIIE
IROE : TSE-FIANRS0T , BSE-RZFAER

getinstrumentCountZix

IhgE : SRNGLHER
EREIIRR

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

8% :
pos : X ZFRIHERI &
RMOE | T2H-BINR50 , G88-54(ER

*jnstrumentiD) ;
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findOrdersfix

IgE - ERIRBER
BEER -

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

84 :
« filter : IREAEIRFAM ;
count : JNEBMEANNIEARKESE , RAETEZEERIRE ;
orders : SNSBMENRIEVE , BT EHEEIDER ;
IROIE : SChREARINIREREE | IR AT count , NIFREXEIEAIcountMRER ; a1/ Fcount , M
FraINHELCTFEANNEE.

findTradesf 5%

INRE . TRARER
ERELRR :

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

88
. filter : FRACAEMEES SR ;
count : SNBENISERKESE , RXEEZEEAINIZEH ;
orders : MEMENRIEE , BT FHEERDER ;
IRENE : SCREAREIRIRRARENE | IR AT count , MIZFRENEIEAIcountMaEAS ; WNER/NFcount , M
=raEHE O TENNSE.

SHEcESIEEN
setConfighix

IgE : REQESH  NESHIREZRAIRESH , BaIZBRENSHASEN.
EREIIRR

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

84 :

Name : S8EZR

+ Value : &%

IRENE : SEFECEMINERY

i5EE : RFSHERIIE

« "ACCOUNT._ID" : BE&MFID
"ACCOUNT_PWD" : B&MFEZRT
"APP_ID" : R FEfERFID
"AUTH_CODE" : IAIFISNAS
"QUERY_SERVER_IP" : EigfRSS ik
"QUERY_SERVER_PORT" : ZiERSZ %O


af://n389
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« "TRADE_SERVER_IP" : XS IRSSHBHE
« "TRADE_SERVER_PORT" : 222 IRSZ i
« "TCP_WORKER_CORE_ID" : BRI & LLF24M %

"TCP_WORKER_BUSY_LOOP_ENABLED" : HiRIKAZHIZRE

J"true" , FRBusyLoopiEz
"TRADE_WORKER_CORE_ID" : }REAGMBLEFR4RIZ
« "TASK_WORKER_CORE_ID" : 1B TS 24P

* "WARM_INTERVAL" : FidRd(a)afE , BUESEHE : [10,50] , BAf : =/
AFALIREBCHSE , LMEERZERIMII R getConfig() #OHITIREL.

LIEREFEFRXEBS RS , (T EIE7E,
getConfighix

IhEE : TmELIESE
ERELRR :

string getConfig(const char *name);

84 :

+  Name : S#EFR
iROIE : 28E
getVersion} ik

IhRE : SRENAPIRAS
IR

const char *getversion();

8%
iREE : lRAFRFER

E5ta(isaR
XTFExchangeZ5t3{f
THEE : SEBATIERNISE

class XTFExchange {

public:

XTFExchangeID exchangelID;
if: CFFEX, SHFE, DCE, CZCE%:

uint8_t clientIndex;
B, A5 P B E A A

uint32_t clientToken;
B, AN G Pt B BB AR

XTFDate tradingDay;
fn: 20220915

bool hasChannelIP;

B, trued IR LRFIPHLIL A ]

int getChannelCount() const;

/17<

/17/<

/17/<

//7<

/1/<

/17/<

BFABusyLooptE=iz T , EUA

Lo, PR E.

BRI 75 2l % 5

BRI AR B 75 B ) % 7

THH, BETRHR. B

e 1 SRR AL 4 5 TP

BT AL 5 B
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uint8_t getChannel(int pos) const; ///< A0 B R 5] A AL
=
///< ALE R posSHIME T
F: [0, getChannelcCount() - 1]
///< W HAE B APTH B B B
FH AW IR IS AL = (i B AT
///< WHRE R, T
BRI 45 R 5L E+101E N A g5 o
const char® getChannelIP(int pos) const; ///< A E R BERFEA S
IPHhll.
///< W#hasCchannelIPhy
false, &x[Flnullptr;
///< A WER A6 T PHbE

i H HR L

const char* getChannelIPByID(uint8_t id) const; ///< %019 5 i TP
Hk, Rl A getChanne1IP ()

int getProductGroupCount() const; ///< il Fhalsis

const XTFProductGroup* getProductGroup(int pos) const; ///< {407 & 25 &4k 5
H xR
it

XTFAccountZEf3ia
INEE . BER/MKFARSEEXNHRE

class XTFAccount {

public:

XTFAccountID accountip; ///< V) gl

double preBalance; ///< WEH&RH

double deposit; ///< SHAE

double withdraw; ///< &

double commission; ///< F8:%

double frozenCommission; [/ /< UVRehIF-89k

double margin; ///< k&

double frozenMargin; ///< HEERRIES

double premium; ///< B4

double frozenPremium; // /< UREE IR 4

doubTle balance; ///< BEAE

double available; ///< TTHTE4

double availableratio; ///< FETHIRE

double positionpProfit; ///< FO#ET, hEEANFCRET
Z A

double closeProfit; ///< PRET, EE4ANTFERET
Z F

XTFLocalorderID lastLocalorderID; ///< WP G — IR R A

XTFLocalActionID lastLocalActionID; ///< WP G — IR I A b g

///< WRAEFHAPTE: AT R,
API A &2 A (0xFO000001) JF4R1Z 2 H 3 A A AU 2 5

// /< PP AT UL A W d i 6 SR ik
RN EE LA G 5

int getorderCount() const; ///< BWTARESE, M T
IR ERES

const XTFOrder* getorder(int pos) const; ///< A BRI TR EN S, N0
FrUG T

int getPrePositionCount() const; ///< EHAERECHE, BT8R

AW T WE R 51 %
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const XTFPrePosition* getPrePosition(int pos) const; ///< %78 25| il ERsOx)

%, MOFFURTT5

int getPositionCount() const;
WATEFCHYE, F—A202 kM2 k2N FFREEX R

const XTFPosition* getPosition(int pos) const;
TR . P A4kl i i

int getTradeCount() const;
WHTH AL FR

const XTFTrade* getTrade(int pos) const;
Tttt o

/17/<

///<

/17<

///<

/17<

int getCashInoutCount() const;
i B WA NG R

const XTFCashInout* getCashInout(int pos) const;///<
OFF4h1HE
};

XTFPrePositionZ5t3(#
IhEE | ZFPIEFOXISRE

class XTFPrePosition {

public:
int preLongPosition;
int preShortPosition;
double preSettlementPrice;

const XTFInstrument*®
XTFInstrumentigEr
i

getInstrument() const;

XTFPositionZ13(4
INEE . BEFREFOXIHRE

class XTFPosition {

public:
XTFPositionDirection direction;
int position;
B + S04 - OS5 6, AN TP AKRYE
int todayPosition;
WE TR E (S
int combinedPosition;
int openFrozen;
int closeFrozen;
double margin;
double paidMargin;
double frozenMargin;
double frozenCommission;
double totalopenPrice;
double positionProfit;
&7 CELIM T ERIIESED
double closeProfit;

CRTENERT GHRSED

doubTe
int
(/RS

getopenPrice() const;
getAvailablePosition() const;

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

///<
///<

//7/<

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

///<

///<
///<

MW e E, HTiEnE

A ERSIERFENER, MO

HMPTA R R, HTELE

AL E R G| WA %, O

T LA E, BT

A BRI EABASTR, N

WEZ kit
WE 2 Sk
WE 25 S AN

HMIER B RTE &4

BT
Fr e &

sfie - B

SHER: 46 - BT48,

fen

CAHEGKFEHE

T VR4 &

FORLE

i ORAIE 42

SEAFRAIE &

HRERIEE

RE T8 9%

ST S

a7 AGLARK AR

TEET AFUAESHET

iRtekiy
FEOTHGA (e - F
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int getYesterdayPosition() const;  ///< FRHUEI 4K LR

int getPositionDetailcCount() const; ///< @il g% =

const XTFPositionDetail& getPositionDetail(int pos) const; ///< #ifit{7iH4l,
A0 35 A B A R FA B A B 4

const XTFInstrument* getInstrument() const; ///< FiJEXTFInstrument &%t
ke

XTFProductZiaid
BE : FFIEEXI5E

class XTFProduct {

public:
XTFProductID productID; ///< RS
XTFProductClass productClass; [/ /< fmFREA
int multiple; ///< BAKETRK
double priceTick; ///< BN AL
int maxMarketordervolume; ///< T B K
int minMarketordervolume; ///< AR R RN R
int maxLimitordervolume; ///< PR ) KR
int minLimitordervolume; ///< PRI i /N B
int getInstrumentCount() const; ///< BEREFLE A L8
const XTFInstrument* getInstrument(int pos) const; ///< ffi& %5 fil& 2% 5
const XTFProductGroup* getProductGroup() const; /7 /< BT I i P
%
};

XTFInstrumentZ53(a
b - SRS

class XTFInstrument {

public:

XTFInstrumentID instrumentiD; ///< &4

uint32_t instrumentIndex; ///< BAFS

int deliveryyear; ///< ZEIFEA

int deTliveryMonth; ///< ZEIH G

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

int minMarketordervolume; ///< TR N R R
xS

int maxLimitordervolume; [/ /< BRI B KA A
5=

int minLimitordervolume; ///< R B N
=

double priceTick; ///< TN AL

int multiple; ///< ELIHETRE

XTFOptionsType optionsType; ///< WIBEER

XTFDate expireDate; ///< ELEMH, /8
2L: 20220915

bool singleSideMargin; ///< BRI ELR RS

XTFInstrumentStatus status; ///< HERA

const XTFExchange* getExchange() const; ///< BWEZPTE

XTFExchangeif4t
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const XTFProduct*® getProduct() const; ///< BWELTET
XTFProducti&tt

const XTFMarginRatio*  getMarginRatio(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< {R#iE4&%

const XTFCommissionRatio* getCommissionRatio(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< FL#x

const XTFPrePosition*  getPrePosition(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< JisFe@, kA HYEIE, £ HNAREL

const XTFPosition* getLongPosition() const; ///< BUWELINTT 2 Sk Hr
&, B8P LR HdE

const XTFPosition* getShortPosition() const; ///< EHEL YT LEF
&, WED SRR aHE

const XTFMarketData* getMarketbata() const; ///< BEHAAMITE
XTFMarketDatafg4f

const XTFInstrument* getUnderlyingInstrument() const;///< WREINEL, *
SN S Ak =y

LN
XTFMarginRatioZ5f3{%
IOE  IRESTRIS

class XTFMarginRatio {

public:
double longMarginRatioByMoney; ///< FEHBEHTH 2 L ARE
double TongMarginRatioByvolume; ///< FEREE T E I 2 Sk AE
doubTe shortMarginRatioByMoney; ///< HEIREHHE A L RE
double shortmarginrRatioByvolume;  ///< %R AT 5105 kL
const XTFInstrument* getInstrument() const; ///< FrEXTFInstrumentifg

2

s

XTFCommissionRatioZE3(4

THRE « FEBRERURE
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class XTFCommissionRatio {

public:

double
%=

double
%

double
%

double
%

double
%

double
%

const XTFInstrument®
3
s

openRatioByMoney;

openRatioByVolume;

closeRatioByMoney;

closeRatioByvolume;

closeTodayRatioByMoney;

closeTodayRatioByvolume;

getInstrument() const;

XTFInputOrderZEf3{s

IhEE : IRIERIISE
class XTFInputorder {
public:

XTFLocalorderID

—t, AT ARSI

SR TR i v

localorderiD;

/17<
///<

/17<

/17<

LRAET )G, VW ARERORET G SR AR MR B g 5 g SE AR B g (A — 1t

— M, T AEASFAPIHIIT BB LT A

to

/17<

/17/<

///< HEHt I & TR

///< EHETHNTT & PR

///< $EEHt H TR 82

///< EHEH T EF A%

/1/< BB SRS T 50

///< EHEWETS PR

///< FiJEXTFInstrument(i4g

ZSIE SR T A= NG VAD)
S 1L B0 G 5 5 2 e ORI

NARIESR AL RE, APTAMIA

WRAPIR A T Wk HIE, £

71 SR AAIE A AR 2 5 P

APT fCVF20 7 i A ) [5]— P

B/ 2R, (8% ) i w ZLAE A SE AL o DR A R B 5 A R A

+ LA .

XTFDirection
XTFOoffsetFlag
XTFOrderType
ffr / FAK/FOK
double
uint32_t
uint32_t
XTFChannelselectionType
uint8_t
XTFOorderFlag
TR

XTF_CONST XTFInstrument
I8

XTFOrderZEiaid
INEE : IREREIRXTRSE

direction;
offsetFlag;
orderType;

price;

volume;

minvolume;
channelselectionType;
channeliD;

orderFlag;

*jnstrument;

///<

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

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

///<

tdn:  (RHEE. 2E15BO

SE S0
k7
AR, WA (GFD) /1

A%

E{F R

/NS R

T AL 2 5 G R T

AL 5

PR E OMER, BOAERR

RPFLRR
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class XTFOrder {

public:
XTFSysOrderID
XTFLocalorderID

EME—dE, 50 &7 A R iR

sysorderiD;
localorderiD;

H0xd8888888, LA &l ¥l & y0x88888888,

AR, IR0, HAfIE IR [T 5 A L g 5

XTFExchangeOrderID
XTFDirection
XTFOoffsetFlag
double

uint32_t

uint32_t

uint32_t
XTFOrderType
XTFOrderFlag

XTFChannelselectionType

uint8_t
LI
uint8_t
], OXFF&/R XUl
XTFOrderstatus
XTFDate
20220915
XTFTime
10:20:30
XTFTime
10:20:30
XTFTime
10:20:30
bool

exchangeOrderiD;
direction;
offsetFlag;
orderPrice;
ordervolume;
orderMinvolume;
totalTradedvolume;
orderType;
orderFlag;
channelselectionType;
channeliD;

realChanneliD;

orderstatus;
insertDate;

insertTime;

updateTime;

cancelTime;

isHistory;

JRJE, & IAPT H AT K B,

B, ZFBANtrue. BFRKZ)E, ZFEAfalse.

b3, AR
bool

isSuspended;

XTF_CONST XTFInstrument *instrument;
IR AAE NG ARELE, WAELXRIGE RN

XTFOrderActionType

an fRERL HCR. HRE. B  RETBL SMPRAAREREZTR.

int

const XTFTrade*
A 24
B

XTFTradeZEi3(d

THRE : AAZEHRIISRE

class XTFTrade {
public:
XTFTradeID

actionType;

getTradeCount() const;

///<
///<

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

/17<
/17<

/17/<

/17/<

/17<

///<

/17/<

/1/<

/17<
/17/<

/17<

/17/<

getTrade(int pos) const;///<

tradeID;

//7/<

G HKS

F P S (AR RS, R
GERS R W= E =R il ek - e A i
R NILT 2V R 4R g S
T 5 TR

TSR A

VA R e A

e FLA A

Ry

B/ NS B

W R O R

FRAY /FAK/ T A 2870

bR E

FELE R
JEALERE DS, OXFFER LR
SEPREALER R S, AR SR
RS
WA AW, TR

IR ], 755 A% 3

BRI ], AT A AR X

AR (], T AF R

[e e 4 B B T B B B R Y

TEIE - [ 55 25 I K 2 BRI 4k

Q% AL 7K EE A R [ 4 A 7 RS IR

WE SRR (ERMEAD
i &XTFInstrumenti &4t

R B RO0F LR AE 2R (kY

EERTE &S YA e is
A B 2R 5] 2 W R R N R S

52 5y It R i i
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double
uint32_t
double
double
XTFTime

10:20:30
XTFDirection

XTFDataType.h
XTFoffsetFlag

XTFDataType.h
bool

tradePrice; ///<
tradevolume; ///<
margin; ///<
commission; ///<
tradeTime; ///<
direction; ///<
offsetFlag; ///<
isHistory; ///<

R, &IRAPT S H AT UK E ),

/17/<

TR, ZFB Ntrue. BFRKZ)E, ZFBAfalse.

AbFR, T AR E Iz B

XTF_CONST XTFOrder
XTF_CONST XTFTrade
B H AL

bool
Y ///< FIWRES NE AL
e

/17/<

///<
///<

*order;
*matchTrade;

R

AR B

(RIEE 4

T4
HRELRACITI, e A
ST, WS

T iR, S %

L s O F A o 2
FEIE TR 25 B K 2 A B
ALK A B L 75 S

FrEXTFOrder 454k
X PR AZ ER, iR A AR

isselfTraded() const { return matchTrade != nullptr;

XTFMarketDataZEta(d

ThRE : 1TIBIEEXISRE

class XTFMarketData {
public:

int tradingDay; ///<

double preSettlementPrice; ///<

double preClosePrice; ///<

doubTle preOpenInterest; ///<

double upperLimitPrice; ///<

double TowerLimitPrice; ///<

double lastPrice; ///<

double bidPrice; ///<
NABATHE J5 A RO

int bidvolume; ///<
NI4T J5 A RO

double askPrice; ///<
NHMATAE G A RO

int askvolume; ///<
NAMEAT1E 5B %0

int volume; ///<

int snapTime; ///<

double turnover; ///<

double openInterest; ///<

doubTle averagePrice; ///<

const XTFInstrument* getInstrument() const;
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/17<

XTFCashIinOutZEiais

ZoHH

AT 45 54

AT EE A

R CERERD

kA=A

BRA

B GENSNEATIE S5 A 20
TN e NERRLEFIANN (32

INE. AFRERTLEAN GE

EM. AFARLLZ N (3%

LR, AFARTEEEMN GE
AR CERAED

IRV CERAED
A4 AR CEARAE D

R CERMEMD

TS CERMERD

JiBXTFInstrument 54t
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ThRE : HAERIGREE

class XTFCashInout {

public:
XTFCashDirection direction;
doubTe amount;
XTFTime time;

bE

XTFTradeDetailZ53{#
THRE : SRR

class XTFTradeDetail {

///< HNETT
///< WANGEEH
///< WG

B B
A
TR AR, 25T

T BAZ i
T, 5l E b

RN HE
R g bR R oM E
// /< PRSI i H

public:
XTF_CONST XTFTrade *trade; ///<
int volume; ///<
B
XTFPositionDetailZ5ta{F
Ihee : E NI OISR
class XTFPositionDetail {
public:
XTF_CONST XTFTrade *openTrade; ///<
nullptriy, REES, FEA RS HIUER G BRIk 5
XTFTradeID openTradelID; ///<
doubTe openPrice; ///<
MASAR A o G0 SR A2 I3 SR W R R FESS 54 o
int openvolume; ///<
int remainingvolume; ///<
int getCloseTradeCount() const;
=
const XTFTradeDetail& getCloseTradeDetail(int pos) const; ///< V2 a4 1H
gl

bool isHistory() const { return openTrade == nullptr; }

///< P E NP LR

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

i PR R e VA TS

const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< fi&

A 41

int getCombinedvolume() const;

B 20 gl 4 o SR
13

XTFPositionFilter&i3{F (ER(EH )

TRE - ERFOERERITIEREISRE (&EKER)

///< e
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class XTFPositionFilter {
public:

int positionDate;

///< FEHM

XTFPositionDirection positionDirection; ///< FETTN

XTFHedgeFlag

hedgeFlag;

XTF_CONST XTFExchange *exchange;

///< BRIRE, -1E&RTE
///< RIEAZ G SRR, SRR

FIEE]

XTF_CONST XTFProduct *product; ///< TRl Fh AR, BRI

=
15

XTFOrderFilterZ5¥3(f
ThEE . EEREBE(EERNTTEEENEZE

class XTFOorderFilter {

public:
XTFTime startTime; ///< JFaamtEl, FAFEEf& R 10:20:30, &
R RN
XTFTime endTime; ///< SRETE, AR 10:20:30, FF
R RRATA
XTFDirection direction; ///< FREMPILILI N, TRERRITA
XTFOffsetFlag offsetFlag; ///< TERBIFPARE, TREERTE
XTFOrderFlag orderFlag; ///< TeEMAIRE, ERERRIA
XTFOrderType orderType; ///< $RERBIRL R, TRUEELSITH
XTFOrderStatus orderstatus[4]; ///< FREMEARE, AH NI RUE R R s
A, SRR A P FORES
XTF_CONST XTFInstrument *instrument; ///< EFRELERIRE, SRR A
XTF_CONST XTFProduct *product; ///< TRIAIMFREGE R IERED, TIREFR AR R
XTF_CONST XTFExchange  *exchange; ///< TRINAE G Frds i tast, iR RRITE
s
XTFTradeFilter&5ia(sd
IhEE : ERPEEANTIEREISRSE
class XTFTradeFilter {
public:
XTFTime startTime; ///< JriEmE, g 10:20:30, =F
R
XTFTime endTime; ///< SREFE, A% 10:20:30,
Sl R N E]
XTFDirection direction; ///< TREMBLLI N, TRERRTA
XTFOffsetFlag offsetFlag; ///< TRERBIFARE, TREERFE
XTF_CONST XTFInstrument *instrument; ///< TRIRAELAEMRE, TRERRITA

XTF_CONST XTFProduct *product; ///< famaFh SRS, THRERRETE
XTF_CONST XTFExchange  *exchange; ///< TRINAZ G et fast, IR RRITE
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* @brief — Al HLHHNE Dh REHR

o

© YL AR RS TR ERASNBATE, (UHTAPIIIRES S ik, AREM T4 8.
O ARIEAT B RN, BT RN E M REZ LT,

AR SIS AT 1 0 e -

© 1. BmSEhEANTRAE, BEEH R KT RARALL0T:
¥ L1 WURFEA AR GAL, A DUEET S A Sk B AL
1.2 MREAHEZREA, BANEETEME L LA,

* 2. BB ERTEANREMITI0F:

* 2.1 WRFHAZLEH, I LLIAHT RN T2 kA
2.2 WREAAREA, WA # A Sk A
BRIIRE:

1. GG E SR APT S 5

* 2. JAShAPL, BaikIhiE, WAloginiE OB Ri G,
3. SHHARMEGE RS, SRR MERAT I

4. WRAFATIHEMZ 5 Hug, BT

5. £ 1000475 S, BHA S

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

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

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

}
i
void start() {
if (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() {
if ('mApi) {
printf("error: trader is not started.\n");
return;
3

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

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

if (errorcCode != 0) {

printf("error: login failed, error code: %d.\n", errorcCode);
return;

printf("login success.\n");



void onLogout(int errorCode) override {
ExampleTrader: :onLogout(errorcCode);

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

printf("logout success.\n");

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

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

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

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

// ERESBARVIMG A E RS B, RIS SRS, RN T AR R R, T EAA .

// XEA UGN 5o

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);

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

void onOrder(int errorcode, const XTFOrder *order) override {
[/ IRFCR RN, MR B ERAD A W RAE G AR, LR G PR
if (errorCode != 0) {
switch (order->actionType) {
case XTF_OA_Insert:
printf("insert order failed, error: %d\n", errorcCode);
break;
case XTF_OA_Return:
printf("return order failed, error: %d\n", errorcCode);



break;
default:
printf("order action(%d) failed, error: %d.\n",
order->actionType, errorcode);
break;
3

return;

/7 WSCEIHR o AR R BOIR S i W 2 i R R
switch (order->ordersStatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->TocalorderID] = order; // {RAFHREN} 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 {
// IRBER I MR YRR B R AL I B AR S AR, IR A G TR .
if (errorcode != 0) {
printf("error: cancel order failed, sys-id: %d.\n", cancelorder-
>sysorderiD);
return;
}

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

void onTrade(const XTFTrade *trade) override {
// WEIZZ 5 [H 3Rk
printf("recv trade, sys-order-id: %d, trade-id: %1d.\n", trade->order-
>sysOrderID, trade->tradeID);

}

void onAccount(int event, int action, const XTFAccount *account) override {
// W PE B R AR I, e A&k
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 {
// ZEGFHE B IRA AR R ZEE O, 0. 325 Fran B Ak
printf("exchange is changed.\n");



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

void onBookUpdate(const XTFMarketData *marketData) override {
// ATIEREEEE O, MR AT 15 il R 5 5 TR
doTrade (*marketData) ;

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 TastPrice,
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, TastPrice, 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;
XTFInputOorder order{};
memset (&order, 0, sizeof(order));
order.instrument = mInstrument;
order.direction = XTF_D_Buy;
order.offsetFlag = XTF_OF_Close;
order.orderType = XTF_ODT_FOK;
order.price = price;
order.volume = volume;
order.channelselectionType = XTF_CS_Auto;
order.localorderID = ++mOrderLocalid;
return mApi->insertorder(order);

int openShort(double price, uint32_t volume) {



if (!'mApi) return -1;

XTFInputOorder 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 = iter->second;

return mApi->cancelorder(order);

private:
const XTFInstrument *mInstrument;
std: :map<int, const XTFOrder *> morders;
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: MBI FHEMAS, BASMNBITIE, @EIEINBITIE, WNRIEIHATHRE

double bidPrice = 300.50;
double askPrice = 301.50;
double lasPrice = 301.00;

int bidvolume = 24;
int askvolume = 38;
trader.updateBook(instrumentid.c_str(),
lasPrice,
bidPrice,
bidvoTlume,
askPrice,
askvolume);

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

usleep(500000); // sleep 500ms

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

trader.stop();

int main(int argc, const char *argv[]) {
// TODO: T NS4, HRHUHE IR E
std::string configPath = "../config/xtf_trader_api.config";
std::string instrumentId = "au2212";
runExample(configPath, instrumentIid);
return 0;

FERRE
FERRBIDE
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HiEREE
XTFExchangelD
XTFProductlD
XTFInstrumentID
XTFAccountID
XTFPassword
XTFTime
XTFString
XTFExchangeOrderID
XTFSysOrderID
XTFLocalOrderID

XTFTradelD

S EE S
REPmSRE

ZEAY - int

BLRSRE
XTF_OIDT_Local
XTF_OIDT_System

XTF_OIDT_Exchange

PR

A - int

XTF_PC_Futures
XTF_PC_Options
XTF_PC_Combination

XTF_PC_SpotOptions

Eimn EimIEBYSER

char[12] R FTIDEFESRE

char[32] MREESREY

char[32] BLIDEYESEE

char[16] RS IDEESE

char[16] MK SELEHERE

char[16] R E)EESRE

char[32] FRTEREIESRA

int REFTR RS HERE

int EEE—RIRARSHIEEE

int FEIESHIRRE (FAFPEN )

long long B A mEEUERE

1588 BB EFIRTF)

FRF4EPIA RS 0

EREPNRRRS 1

iR Z RS 2
1588 HEE
HAEESREY 1
HALRHAtSREY 2
HERE 3
I ESHAREEY 6
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HAfLEEY

ZEA :int
e 5
XTF_OT_NotOption
XTF_OT_CallOption

XTF_OT_PutOption
=7
SEERME
28 uint8_t
Hraeseny
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