nE

Xele-Trade-Futures?\48

Xele-Trade-Futures@\ ARICHIETFPCGA. MIVRIRERRZ B RS , IREITCEFIZHIFPGARHRICIHR
4, R RINELIRE  REREERIEIEES | 215, PRERATRIE, BSXE
TR BB S TSNS B RE.

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 , GFEX ) RiXRF18S | FREBNAIEISFIRZZIREEIR.

TraderAPlI 2—ETF C++i928E , BIIERMY ERERMHAEORIM IR ZI08E. e H
PRISEBLL xele-futures-trader-api-0s-fi4 5 . tar.gz #p4% , 540 : xele-futures-trader-api-
linux-4.1.630-f098%¢a.tar.gz, BEHISHAT :

X423 %88
include/XTFApi.h APISLIZM4, BN T BRI FA%EO
include/XTFDataStruct.h EN T REIRORNSEEEOREE
include/XTFDataType.h EX T ERENFERIRENEE
lib/libxele_futures_trader_api.so Linux 64 ZiRAAIAPIFIZSE
config/xtf_trader_api.config BCE &R
example/ExampleXX.cpp OFERFRSRAIE S
example/Makefile ROIFEFRRIgRIE S
TraderAPIZITEE

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

Bt WREFE/FEBAPILTIFHEFER , BHITT —EEAPIESZE , (BAPISIEIEZFEE
5, HICDRFEVFHEIGENENEN , ERAIFEX RS FEFHEAR , maisz/xeleapi-
year-month-day-hour-minute-second.coredump ( #i¢/ixeleapi-2022-09-11-16_46_02.coredump ),
ZErERIcodrdump XX \RFERATI8G

TraderAPEA 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 ;

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

R ESMEeritE ;

HAIREBFRN SR EIRAL R ;
2022/10/13 V4.1.486  {U{LUDPTIFURER ;

HHEBD BT

FIGRRAFRE AR

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

2022/09/26 V4.1.454

2022/09/29 V4.1.465

2022/11/22 V4.1.586

RtseEsSED

FECETREAER

ShEHIIREMAL |
XTFAccountEMIRIENIAZEIRIES. MFEREFER ;

2022/12/20 V4.1.629

&=iEisien
1. FHRAHIAPIELITEEFIFEL , WEHFH I8, FOR 1

TraderAPhHE{THF
TraderAPIEOfRS 3
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TraderAPHEMET 2288200 , 5 BIAXTFSpiFIXTFApi.
B3R

int  XTFApi::XXX()

EIRY :

void XTFSpi:: onXXX ()
IZIEAIEFRIZOLAXXX , onXXXKApE.,

TiExi=

TraderAPIEERMHAP IBREOHAF LXK G | RAASPIEEZEOHAFRIEIRER. APIZIE
RN T B

Xele-TradefE &

..................... I

Hele-Traden?l s DBk R BT ST :

| BRI l
%5, SEEX B ,
832 ! %5, EERLE !
APIX &R EIEND SPIX&EZED

FFREFHETAPIFEKRZEOTAMMES REIEXRIEK , BITURAPIRISPIEIEREYL , rTLAERKEIEX
M RZFAEHE.

EFIREFRZ ZEln [ERBEEMAPI TIELEREIN | ERIREFEDFE3INRAZER
BERIRELE | FTEEREFIRAOZERIMIEEKZINAPINEIRER ;

APIEIRIBINATE | TER BN IEES RARIA Z EHRANE AL ;

APHREATTHALKIE | TERNERZTNINEE | BN SHBPIRBLEYZIE—FCPUMIERZ, HERER
ERTRERASIET , BUASIET ;

AP BLRS | FEENMB OB, EESAHIEIZE ;

FrB At IS IS SMZIRIE.

SHiEiRen

1. EIXTFApIfIXTFSpiRtAYEORRERERSMN. S NEER AR NXTFApISLAREERER
T, AR S IE R RIERRIEK.

2. FAFEARAOSPIEIERIFEE R IR IBEXREUE , AR SPIRIEREOEZE 7 APIFNEIREIR/ZZEHR
QIBLAR | IBETIMZLEEIEIE RIS EREIRE.

3. SEFOIESAXTFAPISLH , SLBIS BIEEFRIESIAISPIRT SRR, BINFE—HIER , APISLHIEE
PR 0L N

APINECEREEBNAHITEHNRE | BHERENSHAEN. SERENT ¢
e

# GUEAPTSLIIN , 178 HI A0 57 (TG B SO A .
# ZANIKSTHRIE L NAPTSLY], SEDAPTSLBIE & E A R A BC B SCAT
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HBHHHHHRRHH AR R R HHARRRHH AR R HHHRRRHHAHRRRFHTHR RS H AR R RS AHHAH

# Baeks
ACCOUNT_ID=account_1

# K5
ACCOUNT_PwWD=password

# BHFAWE T ENAPP_ID
APP_ID=app-client-id

# &7 R EN Y
AUTH_CODE=user-auth-code

# T fE bR D (TCP)
QUERY_SERVER_IP=127.0.0.1
QUERY_SERVER_PORT=33333

# 5 A A 1 (uDP)
TRADE_SERVER_IP=127.0.0.1
TRADE_SERVER_PORT=62000

# [EREAR O ER R TR, BN, 1Z&FELlbusy TooptH Uiz 1T
# [BREE A TR RAZ, AT DU PR EHs B R ik 22,

# BUCHEAAPTILGIZE . — AN Fa 5 I CPU% .
#TCP_WORKER_CORE_ID=3

# [HREE b E LT R S FHbusy Toop#iigfr, BRilANtrue
# ANEEVOR FISCRCE T, 238 5] 5 Ak B P I 2
#TCP_WORKER_BUSY_LOOP_ENABLED=true

# UDPTRAAGLERMS W] (MR, ffr. =8, HUEVEH: [10,50], BRIl 420
# ARV MR ED, REFRIME.
#WARM_INTERVAL=20

# UDPTIINAEERAREINL, BRI, ZLfEAZ lbusy TooptksiafT
# UK PR S R SRS AR R R — M BcPu L.
#TRADE_WORKER_CORE_ID=4

NICABLREG AN, BNAGZ, ZLBEAELbusy looptkligfy
NHEAE AR R T A B RS, flin:

1883 K4 Ak 2

Lo Bk I 44

R I B JE AL B

- HABES, &

YiH:

- MR

- AIMBARLR LA APTLFIILHI M, N T EAEANF APTSL B i B rh i B — RIS, BLEE—A
APISE A 2 FO i B A 2

# ARV BT, RFFEGAE.

#TASK_WORKER_CORE_ID=5

#
#
#
#
#
#
#
#
#

IR BPtE L@ setConfig(EMIREBEXMIIRRISEL , LUEEFERIMISER getConfig() 20
BHTIREN. IINRERTLARMFIRRIIIS S |
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1B

Xele-Trade-FuturestEERFAEERMING | EEER—EBAX DBHR A E Fimn k4% ; AP
e REEER AEOBHESCRERFiEE | 2OALBNER A6, Bideof i , RIKENES LB , APIE
FHWTFFSIESHEE , HESF T —REE, APFIESRAZ BN OBEEEER , TERPTFM.

EiENF

APIEZXele-Trade-FuturestEE &S5 , MREMBEGR , SEmIAEEE, EXEENERS
100ms , BEEAVEERTEERE/9200ms, 400ms. ..., EERKXERE32s. SAEIERE9600/K,
WNRAPITEFRE |, SR 9600RIKATIERINEILERE , WIFLEEE , FHBIIXTFSpi:onError(#ECEAN
%FO

D =
T{EREE
TR A S RANI EIR RS J2 NN ER - WA SR AS S,

NIRILRER

TEVIRRILINER | Xele-Trade-FuturesZR 2 BRI AT FEE :
start(): AAIZIED , APIEBEHBRZESKRBIEE,

TREENREER . BAMEIZEAPIIISRAYECE 4 IEEL.

BETLAEIT setConfig() IEOAE.

FEUECE : APIIEBIRRE ( BARRIBIFE L exampled“Example01.cpp” )

class Example_0l1_Trader : public ExampleTrader {
public:

Example_01_Trader() = default;

... // HEREZ Hexample/Example0l. cpp

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 starting..., config: %s.\n", mConfigPath.c_str());
int ret = mApi->start(this);
if (ret !'= 0) {

printf("start failed, error code: %d\n", ret);

exit(0);
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... // HEREZ Hexample/Example0l. cpp

}
/:': *
* @brief —NWHHEMIRBAIIGEE N, APIBERIES G, M—FZLKITCH, HE3W)E
* @param config
* @param instrumentId
:':/

LR

void runExample(const std::string &configPath, const std::string &instrumentId,

double price, int volume) {
printf("start example 01.\n");

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

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

trader.wait(l, "wait for trader started");
... // HEEREZ Hexample/Example0l. cpp

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

// TODO: fENTfENSHL, FEHUH IR E

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

double price = 301.50f;

int volume = 1;

runExample(configPath, instrumentId, price, volume);

return 0;

D& PR ER

HEINEEEBME | BFimEF LUERIBARRZEOFNERGIE |, 2 : insertOrder,
findOrders% , ERYFAF R E4RSPIEERELRBIER(ES.
A ECES - TheeEA R EEREL ( BAMIEIEexampled“Example01.cpp” )

// B AR G R A, AR RO
trader.start();

... // HAEMRILZ N example/Example0l. cpp
trader.insertorder();

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

IR BAPEROERBMI%SEHEDE , JFOERTEFEHER.

FHHFE

cancelOrder,
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TERAPISLHTEEHARERR ORISR FE

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()




544RE cancelOrder(OrderSysID)
........... EERERE e
... BERRGEE .
... BROR(ER) .
onCancelOrder(XTF_0S_Canceled)
EHEE logout()
___________ B
BENEHEEER onLogout()
{2 LERFRRIAPIRISR stop()
BT FFTCPRESERS
EEAPISLHIEIR | FEMATFEURE
-,
BRIFLELER onStop()
\
Client SPI API XTF

TraderAPIEARE{E1R BB

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

BiRIRSS : FERIRMMEXIRE. 64, FEEIAUNIZEIIIRLEERINAEE ;

RHES : TERNERE, BRIARBRKEZEIREIEE ;

SFEFIHRF , BRSEBEIAPINogin((iEOERIES | BERMINEZA I LAEBInsertOrder()a&
cancelOrder(#E O TIREERIRIE.
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TraderAPIfIXele-Trade-FuturestEERARIEERETEEIE | EREH. REGRERE. E0EF.
TraderAPIFIIEERFAINI_ EIMEERZEMFEN FER: :

e 5 Xele-Trade-API HRESiES
_— THALLAPI X ‘
# i EVTCPERE
1 >
o)
2 :
= 5 BRERES )
= = i
o g TEMREE
= 1 e i 5
' BRI (Api)

g{ : RS RNS K
§ ) BRSNS
i «

ARSI
. K (Api) N
2 EHEEREE (TCP) .
% ZHHIAREEE (TCP)

IR ( Spi)

=3

VB MESERES |, ST LUEID ogin)EOARERIEKRT , fFFonLogin(BIEZEOMEERIN , RE
ERAINEZA 8T S IE, Xele-Trade-FuturestEEREAXIFHEFBRER (HKARSZSERSX) |
E—MNEPSXRA RS MNAPISLE] , MR EREEITLHTER. ZRERBUTER :

- BINERSEEMSN ; BEEEERAING | AL TR AR EIGIRE ;

- ERHIERN MR AKEEREBT KNSR RINEE |
© RBEERI MR ERX S ZAFNATEERRANEE ;
© BN ERFRIVERSERSRZEIER L MTIERNRENTT | APHISEMEE

MRBFHEEEHFHRERE  WEERHEESRA  ARBHTERIBE
FHILES - AFPER ( BMMCBIFEexamples“Example01.cpp” )

void onStart(int errorcode, bool isFirstTime) override {
if (errorCode == 0) {
if (isFirstTime) {
// TODO: init something if needed.
3
/% WRESED */
int ret = mApi->login(mUsername.c_str(), mPassword.c_str(Q),
mMAppID.c_str(), mAuthCode.c_str());
if (ret !'= 0) {
printError("api login failed, error code: %d", ret);
}
} else {
printError("api start failed, error code: %d.", errorcCode);
}
}

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

3

printInfo("login success.™);

e

Xele-Trade-API HAfstE A Exchange

RBIEK  insertOrder

REBIER © RegOrderlnsert

£4Z[O#R : onOrder

i NG  onOrder : _ :—OER—SFPLdE”ﬂSErt———E i@%ﬁﬁ?’}gﬁfﬂ
| 3728 B4 - onOrd i BEER : OnRtnOrder ! %%’E&%Eﬁl B
: o : A3 E1#R : OnRtnTrade : ol

; A 3ZER : onTrade : 2

i #REIEK | insertOrder i i o

! $RE TR : onOrder ! LR REITEA RS
! #REIER © insertOrder : i

| | #BE1EK | ReqOrderinsert i ==

| | R B : OnRspOrderlnsert : ?Eﬂiiiﬁii\?ﬁﬁﬂ
i $RENFL  onOrder K== ————— = 1%*1Eﬁx%
| ) ¢HRER : OnErrRtnOrderinsert ! FTAUIE

LB, IRERIEEERS R=MIZR,

1R BRI STiREP

© FEWMIER  EERAHREIREMA , APIEBZonOrderizEMARF ;

© HBIREIMHEANRZFE | IREEEHIRESEN  EEEFRESAXIRERIR , APIBE
onOrderiEZ i@ IR ;

© HBIREFEINHEARZFE | IRERERHIRR | EEESRIEMERR , APIBiTonTradeZ 1B
P ;

EUCE : IREBRGMCISANT ( BAMUISIF Mexampledr“Example02.cpp”)

int insertorder() { // kT
int ret = openLong(l);
if (ret !'= 0) {
printError("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;
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order.price = 1000;

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

void onorder(int errorcode, const XTFOrder *order) override {
// RN R PR RS W RAE G IR, ERAZ S PTIER,
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, errorcCode);
break;

}

return;

// R AR . AR R SRS F W Ab B 5
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->TocalorderiD] = order; // (RGNS
break;
case XTF_OS_All1Traded:
printf("order all traded.\n");
break;
case XTF_0S_Queuing:
printf("order queuing.\n");
break;
case XTF_OS_Rejected:
printf("order rejected.\n");
break;
default:
break;

void onTrade(const XTFTrade *trade) override {
// WEIAZ 5 Al

e
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Xele-Trade-API HAtRIEES Exchange

#HBIEK © cancelOrder

#E EHR : onCancelOrder

i i #2153k : ReqOrderAction i HE—

- B Ofoenacton 4 BRI EAT
; S ER - onOrder : EEEIR © OnRtnOrder i N

: HBiEK © cancelOrder | :

: : i ==

i BB © onCancelOrder i | HERETESNE
E HBiE3K © cancelOrder E i

i ! #EHIEK : ReqOrderAction : 2=

L Belis cdoiduers ﬁiﬁggﬁ;’;
i ! 2138 : OnErrRtnOrderAction ! FTAUEE

0 EERTR | HEBRREEES DR=MIAR.

{BERRYRSZIRER

. FEWHIZE | BERATSKRIEREINE , APIEdonCancelOrderiZBAIEF,. MNREENT
BEORE , M4EFonOrderflonTradetZ[@A0EF ;

« SBRHEPEREBEIEERAHRERZANIZN , EERREKEERER , APIEZonCancelOrderks
B0 ;

© HEERIIHEARZAE | HEREARENHIRSEN | EERFEHRXEIR. SRBEHEES |
APliEiFonCancelOrderiEZ[1BENEF ;

AEUCE - BERRGMEEINT ( BRAREFNexampledr“Example02.cpp” )

int cancelorder(int sysorderIbD) { // #i'f
int ret = mApi->cancelorder (XTF_OIDT_System, sysoOrderiID);
if (ret !'=0) {
printError("cancel order failed, sysorderiID: %d, error code: %d",
sysOrderID, ret);
}

return ret;

void onCancelorder(int errorcCode, const XTFOrder *cancelorder) override {
// RERNG MR AR AW R SR, R S PTE.
if (errorcode != 0) {
printf("error: cancel order failed, sys-id: %d.\n", cancelorder-
>sysorderiD);
return;
}

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

TraderAPHEO =588
TraderAPIELO
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SepHAETEEO

FEapHiEIEEO

SREEEN

SAEEEN

SAEEEN

SAEEEN

XM

R IEAER
=

R iEAE
=

R IEAER
H

HSMEITIRIZO
HSMEITIEREO

SMEITIRIZO

EWEEEN

EOEEEN
EREEEO

EREEEO

ykss

APIXISRIEaIEANE

APIRSS{= IEBRIEO

EREREANEO

B HEREAEC

1B ERE A Z

AU SEIREE S | AR
1E

TKEUEEMNESEEE |, 7]
#F

HITRENCN

REAEIHR R T B S  BR IE A

AT RS EANE O

PR A2 EIRIE A

KA HA SR EZ R EIREZZEN

REFRIERS R EZ R EEIZEO

BYRERRIEIEZEO

TIERERMRIEEZZO

T EfTiEEO

BGEITIRTIS

EHAYTE

BEEASCAEE , BEEO

BRI BhEFHXTFAccountFIEE
%/%\

FEHEIMKAER

RIS ER

RNGLYER

5RO / WEEO

XTFApi::start
XTFSpi::onStart

XTFApi::
XTFSpi::

XTFApi::
XTFSpi::

XTFApi:
XTFSpi::

XTFApi::
XTFSpi::

XTFSpi::
XTFSpi::

XTFApi::i
XTFApi::
XTFSpi::

XTFApi::
XTFApi::
XTFSpi::

XTFSpi::

XTFSpi::

XTFSpi::

XTFSpi::

XTFSpi::

XTFApi::
XTFApi::

XTFApi::

XTFApi::

XTFApi::
XTFApi::

XTFApi::

stop
onStop

login
onLogin

:logout

onlLogout

changePassword
onChangePassword

onReadyForTrading
onlLoadFinished

insertOrder
insertOrders
onOrder

cancelOrder
cancelOrders
onCancelOrder

onTrade

onAccount

onExchange

onlnstrument

onBookUpdate

subscribe
unsubscribe

updateBook

syncFunds

getAccount
getExchangeCount

getinstrumentCount



LBt 58 ykss ERIED / WRHEO

EREEREO BHIRBER XTFApi::findOrders
HiREEEO BERHRER XTFApi:findTrades
&% B "

Déﬁzﬁﬂ% REE cEmEew XTFApiz:setConfig
&% B . "

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

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

SPIREIEREN
R ERED

onStartfgix

#OmaEe
APIXISR BB R

gORE

void onStart(int errorcode, bool isFirstTime);

EOsH

e errorCode : B4R,
0-F~EshpkE . BTLAER login() #OERIES ;
HitBFR NGRS R AR ;
e isFirstTime: EB¥IXFIFF.
AILMBIARESL , FIRTEVDRITIAS | #HTE0Ea0Im SR E.

EEHE

T
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onStopk ik
#£OkEe
APIXSSR{Z LEERNIEC]

EOms

void onStop(int reason);

EOSH
e reason : FREILHER ;

ERRXTFAPI_ClosedByUser 1 B stopfE D Bk
ERRXTFAPI_ClosedByTimeout 1 DR E S
ERRXTFAPI_ClosedBySendError DORBRHURN, RNRERERE, E3hKEH
ERRXTFAPI_ClosedByRecvError DRI F R B ¢ P T CPIE %
ERRXTFAPI_ClosedByLoginError DRI B S N B P R S T B 9
ERRXTFAPI_ClosedByLogoutError il 38 di B & bl = 5 5 30 5% 1

ERRXTFAPI_ClosedByZipStreamerror: il B3 K i $ b5 74 )5 1505 1]

iREHE

onServerRebootF ;%

#OmaEe
EEERZNRAETERRIENEO,

o IEREXRSZHNRIIRAEER , APIFIEEBEEE ;

o HINEERE  APIRBT LRERFTBEUE | HERMESINEEUE ;

o HTAPINAMEIRAL 7MW , EILATEIINEMERREHEUESRY . AFREERE!
onServerRebootSH {45 , B L —IRIFTEEUEIEET | HRIXLEUEIEEHKABRL ; &
onServerRebootEHMEZ 5 , BUBISFHIEEEM.

gEORR

void onServerReboot();
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iRElE

SinsEEn
onLoginfix
#£OkEe
BRERBEREO

EOms

void onLogin(int errorCode, int exchangeCount);

EOsH

e errorCode : ERER. 0-FRERNI | EERREREAMIREIREIRD ;

¢ exchangeCount : XBFHE , BRAINEIREIRZ BRI ALE ;
IERS g5z 5 1z (58, F24eE) onReadyForTrading() 8% onLoadFinished() E4EX0f5 |,
A eeEARBFNRBERIES.

EEIE
7

onLogout 75i%
#£OEE
BHERENEO.

#EORR

void onLogout(int errorcCode);

EOsH
e errorCode : EHER, 0-FRERMY ; EERFSEHEBOREIAVEIRD ;

iREHE
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onChangePasswordfi%

#OmaEe
1B REAER .
#EORR

void onChangePassword(int errorcCode);

EOsH
e errorCode : BB4ER, 0-FNMEXMBLI ; EMERTFEBERAMIREIRVEIRS ;

iREHE

onReadyForTrading /5i%

#OmaEe

B¥sSEUEC IS | A TIREBERLE,

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

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

EOms

void onReadyForTrading(const XTFAccount *account);

EOSH

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

iR[ENE
7c

onLoadFinished} %

#OmaEe
X7 BARERKEIESINHGSE | BRILWRIERKEIRTERSEM , FHRLHTRER,

1. KBRS T A& THRE |
2. IR ZFEURRIAPIRISR | FUKEIRMSLFTIAHEX


af://n12478
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3. MNRAPIIRERME | IERMTTIREE | FUKEIEMBTITLLLAEHEX ;

EOms

void onLoadFinished(const XTFAccount *account);

EOSH

e account : HRIBRRIKFEE , 2IUXTFAccountEIafK ;

iIREIE

%

RHEO
onOrderfix

#OmaEe
IREAEIHR R T BRI A

EOms

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

EOSH

e errorCode : fREPIREEIRAD
e order : IREEHRIISR , SUXTFOrderSHaLE ;

EEIE
7

onCancelOrderfix

#EOmaEe

R BRI ERIE O,

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

WiEA :

1. 2B ERVKEEINRHRES4 | IHTisHistory/gtrue;

2. KSR ST R ELETNRE |

3. ANREFEIERIAPINGSR |, FKEURMLFFIAHE ;

A NRAPIREFE | ERFEEE | MKEIEMEFSHUEREX ;
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gORE

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

EOSH

e errorCode : HIERERERNRAD ;
e order : IREEEIRITS , SXTFOrderfEfaR ;

iEEIE
7

onTradefi%

#EOhee
PR EIIE R .

1. ZBHHERVKEERIHRB ST tERisHistory Aatrue;

2. FKEESS T RERAETIRE

3. MNRBFOUERIAPIRIS | FKEIEMLTFIAHEE ;

4. MNRAPIIRERE | ERWTHEEE | MKEIEMBTFSEHEX ;

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

BXTFTradedIRECIRSE | HFRABEHN , (BEMZEHRREAIXTFOrderXdSRANAAZXINAIC L
BRSR EZL.

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

RABFAR RIS, CRATEIENAAEME , BBAALIERERXTFTradefstt.

gORE

void onTrade(const XTFTrade *trade);

EOSH
e trade : MRS , SUIXTFTradefSHafR ;

RElE


af://n12569

onPositionCombEventf %

#OmaEe
FeRSEREHERNZEO.
WRERBEHMERTIRE  SFCRAGERIASH  SFAEAGEIRSEN  EIItEOENRER.

gEORR

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

EOsH

e errorCode : $HIZREB , EARE ;
e combEvent : BEHEHXNSR , SUXTFPositionCombEventZEfAfE ;

iR[ENE
7

IR ENIEO
onAccounthik

#OmaEe
KA H A AL EIEZZO.

gEORR

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

EOSH

e event : MKFE{LEE{42EEL

XTF_EVT_AccountCashinOut : I\FPEEREBANE KT,
e action : KFZMVEITIE

XTF_CASH_In : \&

XTF_Cash _Out : H&
e account : KRGS , SMXTFACcouNtZSHAR ;

EEIE
7


af://n12595
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onExchange¥ix

#OmaEe
RZARERSRET RS EREIZED.

EORR

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

EOSH

o event : IKPZMUEMREY (1FIREREET )
XTF_EVT_ExchangeChannelcConnected : 323X ZiBiECiEEE
XTF_EVT_ExchangeChannelDisconnected : 32532 ZiRIE B FHER]

e channellD : JBIES

e exchange : RBFIER , iESEXTFExchangeSHAAERS.

BEE
7

oninstrumentfix

#OmaEe
BYURERWRIREIEZEO.

gEORR

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

EOSH

o event : IKFPEMYEAEE (1 FIKNEERET )
XTF_EVT_InstrumentStatusChanged : SRS AEZT(LIBE]
e instrument : §IXIER , SWXTFInstrument4SHALK ;

R[EIE
7c

IMETTIREO


af://n12632
af://n12650
af://n12666

onBookUpdate5ix

#OmaEe

TERETHREIRZEO,
ZOARBRAF subscribe(IEEMNELI1TIE , £subscribe()#EO,

gORE

void onBookUpdate(const XTFMarketData *marketData);

EOSY

o marketData : {TIBEENSR , SMXTFMarketDataHafk ;

EEIE
7

Hith@ RO
onEventfix

#EOhee
SH@ErnEO,

#EORR

void onEvent(const XTFEvent &event);

EOsH
o event : BRIVEMNS , SIUXTFEventZEMak ;

iRElE

onErrorf5ix
EOmEE

EREAEO,

EORR


af://n12667
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af://n12682
af://n12696

void onError(int errorcCode, void *data, size_t size);

gEOSH

=

e errorCode : 2270 ;

ERRXTFAPI_RetryMaxCount : TCPEIELME BIARAREL,
o data : fFERIEREGE | FSEEEN Janullptr ;
e size : MFTEAYEREUREAN , FTEUEN0 ;

BEIE
7

APIETRIE]
SEEEEO
starthix

#EOhEe

JBEIAPI,

HERiZEO | APISBEHRXBEERIEER.

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

flgn -

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

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

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

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

gORE

int start(XTFSpi *spi);

EOsH
o spi : EESEHLENS ;

REE
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BEOEMMIIRE , BUREEEIR,

stopZai&
EOEE

{ELEAPIE,

BRZEO , APISETFF SR BESHIERE.

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

EIEERAPHEDO |, ATLAEFERN. LAY , TLMEAFBListenerXdgR , AMEARRRNIZLIE

gORE

int stop(Q);

iREIE
EOVERRINIRE , BNREEIRD.

loginfsix

EONEE

BRXBES.

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

1. AHISE9RO |, BOAERERENHHINRE |, BiEET setConfig() HOMER |

2 (NEBWFFIZERYEEO |, ApplDFIAuthCodeBAERECENHHIIRE. EEBIIsetConfig() 2
MIRERIER

3. TEEESEHRED | BKEBMEBEEREXHEL setConfig() HOIRERNER

#EORR

int ToginQ);

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

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

EOSH

e accountlD: BEMF RS
o password: LM
e applD: N FEFERFID


af://n12732
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e authCode: INIEFSHNAD

iR[ENE
EOERAMINREO , BREREER.

logoutBix
BOEE

Bz Ea.

iz EMRIE | FEE onLogout() FOBAIERER.

EOms

int logout();

EOSH
7c

iR[ENE
EOVERRINIRE , BNLREEEIRED.

changePassword}5i%

#OmaEe

BT,
EOERMINE | BEJE onChangePassword() #BANHEXZIDER.

EORR

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

EOSH

e oldPassword : |HZ5
e newPassword : FZ15

iEEIE
EOVERRINIRE , BNREEIRD.

ERRIIHARTERERALIN , BRMEM RIS BHILERTE onChangePassword(errorCode)
EBRAF ;
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RHEO
insertOrderf3i%

#EOhEE

RIEIRER,

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

1. APIRIFEFinlERR—ARR/OSSRER | (B inT R ARMEIBER 4 ik ¥ 4
TAREES. N (FHERE. SEISR) +RAEEE
2. ZEOREEAREN |, FREAESEADARRE—MAPILAIRISRAREARZD |

EORR

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

EOSH

e inputOrder : fHENAVRESEL , SUWXTEInputOrderfStafs ;
e inputOrders : FHItERAIIRBESEEA ;
e orderCount : #tEMEAEE , FBEAT 164, MRBET16 , WM ERBIBANLY ;

BEHE
ZOERMINREO , BUREGERED , ERRINFH AR REBER ISR,

cancelOrderfi%

#EOmaEe
EERE,
fEXTFSpi::onCancelOrder ()& O FEANEGHREBAIE RN R,

EOms

int cancelorder(const XTFOrder *order);

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

int cancelorder(XTFOrderIDType orderIDType, long orderiD);

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

EOsH
o order : {FHEEANIREYS , 2IUXTFOrdersE ik ;
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e orders : FEREINREXNSREA ;

e orderCount : ItEFEREE , FEEXTF 1614, WREL16 , NHEH=RKNY ;

e orderIDType : IREERSRE , BRISIFEGAKES. AHIRRBSFIZZFrRSHEE ;

e orderlD : IEETKSHAMIRERS , WREAMIRPRS  EXAIRARSESZHE—M ;

EEHE
ZOVERMINREO , BURERERED , ERRINFH AR REBER ISR,

2=l
IMNEITIBEO
subscribefi%
EONEE
154718,
THEITERINE | BRI SR TIEESUERS . 2EIE onBookUpdate() 2.
WiBA :

1. APIBESERHBTREANIRE (BRI TN TEEFEOupdateBook() , BT IO EFAPI
RN EBFIERIRFTTTIBEE |

2. MREETHALTIE , HupdateBook()SEMTELMAT , FEEHonBookUpdate()# ;

3. MERITIR T E£94718E . ZHupdateBook()SEELTEZMWAT , 2ElEFonBookUpdate()# ;

gORE

int subscribe(const XTFInstrument *instrument);

EOSH

e instrument : FRIRENSLIXIER , SXTFInstrumentZS5HA4E ;

iRElE
EOVERMINERY | ERMIHZRTMTBT I,

unsubscribefix

#OmaEe
BUHEITIF{TIE . Ssubscribe(iZOIIEEHER.

EOms

int subscribe(const XTFInstrument *instrument);

EOSH
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e instrument : FEUEITENSAXNSE , £MXTFInstrumentZEHafr ;

R[ENE
EOERMINERY |, EAMIIZRTTET HBGERI.

updateBookJi%
BOMEE

EIHELTIE.
BT TIBEE.
ETIERE | APISBEMNELITEE

1. IRIBSACMNTERCRT
2. SNSRAFYERsubscribe(#EOTRITIBENE , 21@81d XTFSpi::onBookUpdate() #EE@AIEF ;

EORR

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

double TlastPrice, ///< W
double bidPrice, ///< FENM e RNERKLFEAM
int  bidvolume, ///< FENE. AFERELFEAM .
double askPrice, ///< . AFRELILZHE.
int  askvolume ///< FhE. AERELLZEN.
Dt
EOSH

e instrument : XIS , SWXTFInstrument4SHAHE ;
e |astPrice : &N

bidPrice : SEAfff. AERFLZEANM

bidVolume : EAE. AEREFLEANM

askPrice : SEHffy. AERFFLZHMN

askVolume : SEHE. AFAFRFTEZHMN

iR[ENE
EOVERMINERIY |, ERMIHZRMTEEHTAL.

HiEEREN
getAccountf ik

#OmaEe
RESEIREKAES.

EOms


af://n12890
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const XTFAccount* getAccount();

EOSH
7c

iR[ENE
REIR SIS .

getExchangeCountZik
BOEE

KRR ZFTHERES.

gORE

int getExchangeCount();

EOsH
7c

BEHE

REZZZATHIEE | AEERTEIRID.

getExchangefix

#OmaEe
REEENENRZES.

#EORR

const XTFExchange* getExchange(int pos);

EOsH
* pos : RFZFAIRAIUE TR , NOFHRITE , &RA(ES getExchangeCount() - 1 ;

iREE

REEEMENRZZAISR , SWXTFExchangeSHaiA,


af://n12932
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getinstrumentCountZix
#OmhEe

REGHHERES.

EORR

int getInstrumentCount();

BEHE

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

getinstrument}ix

#EOmaEe
RIEGHONEERGLIES.

gORE

const XTFInstrument* getInstrument(int pos);

EOsH

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

iZEE
o SHISIEET , S IUXTFInstrumentESHfK ;
o MRSHEE  HEFHWAEER , REZHEH ;
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getinstrumentByID%5i%

#OmaEe
RIESURSFTHEERGHER.

EORR

const XTFInstrument* getInstrumentByID(const char *instrumentID);

gEOSH

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

iREE
o SANISIEE , BIMXTFInstrumentéE i ;
o MNREGARNEE , ETIAEER | REITHEE ;

getComblinstrumentCountZixk
#OmaEe

RIVESRLIHERR.

#EORR

int getCombInstrumentCount();

EEIE
o ATEHETO : FNEGEUHE |
* /IN\FO0 : REEIRRERERD ;

getComblinstrument} ik

#OmaEe
RIEEEAESENER.

gORE
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const XTFCombInstrument* getCombInstrument(int pos);

EOSH

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

iREE
o HEELNISIES , £XTFComblnstrumentfSHaf ;
o MRSBHEE , ETDREER , REZHEH ;

getComblinstrumentByIDFi%
b

RIEESEURSFHREERNEGENER.

EOms

const XTFCombInstrument* getCombInstrumentByID(const char *combInstrumentID);

gEOSH

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

iZEE
o HEBANISIgE , £XTFComblnstrument4Staf ;
o MRENAEFE  EETARERER , REITIEE ;

getProductCountk5ixk
#OmaEe

SREN AT EE S,

EOms

int getProductCount();

gEOSH
7c


af://n13048
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iREHE

o KFEFTO0 : RrmitdE ;
o /IVFO0 : RFEEIRAERIERD ;

getProductix

#EOmaEe
REMEFIRMMEE.

#EORR

const XTFProduct* getProduct(int pos);

EOSH

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

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

getProductBylIDJ5i%

#OmaEe
RiEmMIT RS T RERmIMER.

EORR

const XTFProduct* getProductByID(const char *productID);

EOSH

e productlD : BAREFFRTE , HIA0 : sc. cwsF;

REE
o RihNdEigst , SIXTEProductZEian ;
o WIRFBHAGFHE , ETARERER , REITIER ;
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findOrdersfix

#OmaEe
RIEREEAITER M EIRBER.

EORR

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

EOSY

o filter : IREPEIE ;
e count : INMENIBARKESE , RAEMZEEARE ;
e orders : JMERIENRIENAE , BTFEHEEAER ;

iRElE

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

findTradesf %

#OmaEe
RIEREERITIERMEINRER.

EORR

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

EOSY

o filter : FRASABRET RS ;
e count : INEMENBEERKESE , RAEIIRZEEAIEIIAM ;
o trades : JMNEMENRIENE , BTFEHEERSR ;

iRElE

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

SR ESEENO
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enableAutoCombinePositionf5i%

#OmaEe

ISIEREVISILEE IR
NAEBNRIEZANREBNEGIRE | BIZEREFSEN.

gORE

void enableAutoCombinePosition(bool enabled);

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

EENE
7

setConfighix

#OmaEe
RERESH , NEBNSEZRIRESH  BalZFRENSHASEN.

BCESHERIIE :

"ACCOUNT_ID" : E&MWFID

"ACCOUNT_PWD" : BE&MFEET

"APP_ID" : R FHFERFID

"AUTH_CODE" : JAIFISHE

"TRADE_SERVER_IP" : 323 RSk

"TRADE_SERVER_PORT" : Z 2RSS iw

"QUERY_SERVER_IP" : ZiHfRSS bt

"QUERY_SERVER_PORT" : ARSI

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

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

"TCP_RECONNECT _ENABLED" : TCPHiFFEEAREE

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

"TCP_WORKER_CORE_ID" : #EI & SAZ4R%
"TCP_WORKER_BUSY_LOOP_ENABLED" : iR &L 2 A EABusyLoopEHIET
"TRADE_WORKER_CORE_ID" : }REA4MNBELFZERZ

"TASK_WORKER_CORE_ID" : jBF{FSA&FE4R%

"POSITION_CALC_ENABLED" : E&/ITE B

"MONEY_CALC_ENABLED" : ERITERE  MRBERSITE , SFABREATE
"HISTORY_ONLY_CALC_ENABLED" : E&{NITEHERKINESIENM , MRER | FMARERKE
¥R BABITERSNGM

"WARM_INTERVAL" : TR IE)EIRR , BYESEHE : [10,50] , Bfy : =70
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RRBALIRER CRIZE , LUMEEFEAIMISERA getConfig() IOBITIREN. SIERNEBAMERABFE
EXRISE , (RIS FAE,

gORE

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

EOsH

o name : SEBIR
e value : &&E
REE
OFRTSEECEMTD . JFOEFRREM.

getConfighix
BOEE
EARBESH.

gORE

const char* getConfig(const char *name);

EOSH

e name : SEBIR , &0 setconfig() ;

EEHE
REECESEEF TS,
REIRFFFRAIGIIFRENSR , IBFERRTFFHE  BHEEAE,

getVersionfiixk

#OmaEe
SREXAPINRA=FFFER,

EOms

const char *getversion();

EOSH
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iR[ENE
AT ER

HRNIEO

syncFundsjix

EOEE
AEOFERREHXEEEETES.
TRLYE :

o FEOAFREAKRER , LXEEERERE , A86HT F—XIER
o HRROSEEREAELE  BEINZREEGEERRE ;

EREIN :

o MEKBEINMTHEEN  ERLEOTUESEENIEHENEEES
o WNERBSMNBIREITIE , BINER updateBook() KIS, FEAMITERS
o BNIMMIIBIIERRERSEO  MMAOXAEER  URHNRESHER

gORE

int syncFunds(int msTimeout = 45);

EOsH
e msTimeout : BAJRIIE] , B3 : =D ; BUAPASERVEERT |, <=0 R-ASCIHERT ;

REIE
o 0: RAESEEHY , FLABAXTFACCOUNtIREERHIIESEIE ;

e ETIMEDOUT : FRiEKHBAT ;
o <0 : BREPREER , JUBRBATIFEEEMERER ;

buildWarmOrderJix

#EOmaEe
EANEHSH , QIR TUMRE , BABFRHENETXZH,

FIACIZRITRRISBELER  IRFEETESNER | FASHUSHEI., S4qLIES
getinstrumentByID( O EIAFKE,
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ZTRIRAR

o RIXEEESHNTHRBESIIRFIABIIS0T , BINAIXEEA : 20ms~50ms ;
o TR ESDIREBEFENFERRE—NEFERIE ;

gORE

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

EOSH
e buf : FAFRHATIRIRBEE DX ;
o size : AFPRMATEMRRE DX AN , FNF64FT, MNERAKTF64FT , BPAELERN64=ETH
A
e instrument : S4B , BUAAT ;
iR[EE
0-FRALTD , EORRITMAYEEIRAD.

4
135 BH
XTFAccountZEia(d
BT | BRI AS SRS

class XTFAccount {

public:

XTFAccountID accountib; ///< & gmts

double preBalance; ///< B4

double staticBalance; ///< EREME

double deliverymargin; ///< ZEMRIIES

double deposit; ///< S HNE

double withdraw; ///< SHEE

double margin; ///< SHRES, R L RIE4 H
TS HRE R 25 AN B SN T

double frozenmargin; ///< GEEARIES

double premium; ///< B4

double frozenPremium; ///< HERF 4

doubTle commission; ///< T4

double frozenCommission; ///< GRaETF8

double balance; ///< B FENEHFE T IR

+ BT - T N+BUR &

///< Hr

///< - T/ T LI I N i
H, WASSH ST R

///< - FefTRANNESR A
A 5 H .
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double available; ///< AT 4 shARGEE - 5 ARIE
G — VR G5 AFAIE 45 - 28 BIMRAE 45 - VR G5 BUR) & - R 45 T 82 9%
///< Hodre 5 HARE A RS B

i

double availableratio; ///< & R E

double positionProfit; ///< ¥afT, EEANFaR T
Z A

double closeProfit; ///< PRET, FiIAE4NTFeRT
Z

XTFLocalorderID lastLocalorderID; ///< H PG — IR B A M 4 5

XTFLocalActionID lastLocalActionID; ///< WP G — AR I A g

///< A APTHE AT R e,
APT ¥4 M (OXFO000001) J1443% A [ 1 A 1 A L 3 5 4 5

/7 /< FAFR] LLE 2 W f s SR 2
RN E E AR R R S

int getordercount() const; ///< BWPTA RS E, T
WHHTE R FIR

const XTFOrder* getorder(int pos) const; ///< R BRI AiRAN %, MO
GAR ERA A

int getPrePositionCount() const; ///< BHTEERESHE, FHTEA
) FT A FERE B 5138

const XTFPrePosition* getPrePosition(int pos) const; ///< %8 25| ifERFOx)
%, MOJFUaiT &

int getPositionCount() const; ///< BEHAEMNEE, HTwhE
WA R HE, F—& 202 LM 2B R AR R

const XTFPosition* getPosition(int pos) const; ///< #fiE &5 &4, MO
FiETHE . O EE 0z 0 Ak

int getTradeCount() const; ///< EHATA R R, HTmhE
W TG AL 53R

const XTFTrade* getTrade(int pos) const; ///< A EREHRZHE, MO
FE

int getCashInoutCount() const; ///< BWTA M AEILR =, 3T
i B W BT NG R

const XTFCashInout* getCashInout(int pos) const;///< fufi&Z 5] it N&x %, M
O 4R THE

int getCombPositionCount() const; ///< @il & 0mE0E

const XTFCombPosition* getCombPosition(int pos) const; ///< #%fi & Z&5| il &
FaXt R
bE

XTFExchangeZEf3(#
HA : RBATEERIHRE

class XTFExchange {

public:

XTFExchangelID exchangelD; ///< oS, FrRE.
#1l: CFFEX, SHFE, DCE, CZCE%:

uint8_t clientIndex; ///< BV R B 1%
B, BANAE G B BB AN .

uint32_t clientToken; ///< BROGR R A % T
B, AN G B B E A A

XTFDate tradingDay; ///< X H, BEFRE. W

. 20220915


af://n13285

bool hasChannel1p; ///< BB Gn5 TPihhk
A, trueR n LFRFIPHIE A ]

int getChannelcCount() const; ///< BT A S
uint8_t getChannel(int pos) const; ///< TENLE R 5 B FEALYR
=
///< BB G posSHHUETE
Fl: [0, getChannelcCount() - 1]
///< WA B APTH B B B
FH 29 1) A G SRR AT
///< WG GR R, T
BRI 45 R LA E+101E N A g .
const char® getChannelIP(int pos) const; ///< A BRI ERFEA S
IPHEE,
///< W#haschannelIPky
false, &x[Flnullptr;
///< 7 WER A6 T PHbE

e R

const char* getChannelIPByID(uint8_t id) const; ///< J&J& 'S A i TP
Hk, iR[FE A getChanne1IP()

int getProductGroupCount() const; ///< &%=

const XTFProductGroup* getProductGroup(int pos) const; ///< {407 % 25 &4k 5
RO
e

XTFProductGroup45ta(s
08« REMEEERIS

class XTFProductGroup {

public:
XTFProductGroupID  productGroupID; ///< PR
int getProductCount() const; [/ /< B AL R
=
const XTFProduct*  getProduct(int pos) const; [/ /< F&ArEF G ) SR 5
const XTFExchange* getExchange() const; ///< Bl FRE BT IR A 5 B
PORA
s

XTFProductZiaid
WA FRERXNSRSE

class XTFProduct {

public:
XTFProductID productIbD; ///< fmFAEE
XTFProductClass productcClass; ///< fhFhER
int multiple; ///< ELEERE
doubTe priceTick; /] /< /NN AT
int maxMarketordervolume; ///< TR R KR
int minMarketordervolume; ///< T BNl

int maxLimitordervolume; ///< FRAN B e i


af://n13289
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int
int

minLimitordervolume;
getInstrumentCount() const;
const XTFInstrument* getInstrument(int pos) const;

const XTFProductGroup* getProductGroup() const;

T

XTFInstrumentZEi3(#

88 . BEIXISRE

class XTFInstrument {
public:
XTFInstrumentID
uint32_t
int
int
int

fem

int

il

int

e

int

i

double
int
XTFOptionsType
XTFDate

f&: 20220915
bool
XTFInstrumentStatus

const XTFExchange*
XTFExchange#&4}

const XTFProduct*
XTFProductifft

const XTFMarginRatio*

const XTFPrePosition*

const XTFPosition*
1, B8P R 8dE

const XTFPosition*
&, WED SRR EHE

const XTFMarketData*
XTFMarketDatafg4f

const XTFInstrument®
S INAE S ek
};

instrumentID;
instrumentIndex;
deliveryYear;
deTiveryMonth;
maxMarketordervolume;

minMarketordervolume;
maxLimitordervolume;
minLimitordervolume;
priceTick;

multiple;
optionsType;

expireDate;

singleSideMargin;
status;

getExchange() const;

getProduct() const;

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

IR A 4 50 ) i /A L

i AR A L HE
B BRI EAELNER
A b T A b A AL X

AT
BHFEE
SHIE
AHI B

T B 3 50 1 KA A

///<
/1/<
/17/<
//7/<
/1/<

///< TR iR/ R

//7< BRAIRE R B ORI B

///< RO BN B
/N

R 6T
AR
FLABE, TS

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

///< &
i/l

A ERIES
///< o

7
RN

>{.

&

///< BRELTER

///< BERELTIERK

getMarginRatio(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< fRIL&%F

const XTFCommissionRatio* getCommissionRatio(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< FL#fx
getPrePosition(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< D+, kB BV, 225 HNASBL

getLongPosition() const;

getShortPosition() const;

getMarketbata() const;

///< BERELIAHZ KT

///< BRELHHTELEF

///< BRELANITHE

getunderlyingInstrument() const;///< WiEHINAEY), *
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XTFPrePositionZEi3{F
WA . ZFPIEEOXISREE

class XTFPrePosition {

public:
int preLongPosition; ///< EZLFFGCE
int preshortPosition; ///< EZELFFGE
double preSettlementPrice; ///< WESEE )
const XTFInstrument* getInstrument() const; ///< EINERFO TR &4
XTFInstrument/f&4t
5

XTFTradeDetailZ53(#%
BE : A2 ZRRERTSRE

class XTFTradeDetail {

public:
XTF_CONST XTFTrade *trade; ///< IR
int volume; ///< WA E
B

XTFPositionDetailZ513(a
BB - RS OBRARE IR

class XTFPositionDetail {

public:

XTF_CONST XTFTrade *openTrade; ///< TR EAR, 25T
nullptrif, REHER, FEGH o HIEREC B A0EER 1L

XTFTradeID openTradelD; ///< FGRRAE i

double openpPrice; [/ /< BN, 5EAS HHR A
ks ARIR] . QSR ) S RE O R R HE S B AN .

int openvolume; ///< FEOHAH CHE

int remainingvolume; ///< FEC AN R AR A A

int getCloseTradeCount() const; ///< AR AR
L=C

const XTFTradeDetail& getCloseTradeDetail(int pos) const; ///< V=2 =4k 1H

gl

boo1 isHistory() const { return openTrade == nullptr; }
///< HWHRT AP S

int getCombPositionDetailCount() const; 1//< it

B IR 2H & O o7 B 48 771

const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< &
HH 41

int getCombinedvolume() const; ///< Bt
Bt A & o B EE
s


af://n13301
af://n13305
af://n13309
af://n13313

XTFPositionZ513{4
WA . BFPEFEIISREE

class XTFPosition {

ST Bk, Ak
b BHBEe - T

SHeE: 50 - 2F5,
CHGKFCHE

PANERY o

TR R

A RES, FoRFFer Gk
KA RAE S, TR EEIRSATHT S
HRERIEE

RETFH9%

ST S

O AGARK AR
FoelT AFGURAESHOY
iReekiy

PRI H A (R s - F

RPRRB LS e

public:

XTFPositionDirection direction; ///<

int position; ///<
LA + 56 - &5 6, A8 T PFeR4gE

int todayPosition; ///<
BE T FendgE (S

int combinedpPosition; ///<

int openFrozen; ///<

int closeFrozen; ///<

double margin; ///<
WE4r o A5 RS B[] K B2 A R 10 PRATE 42 06k 40 12 5

double paidMargin; ///<
FARIES: . FETHE B m KA s A AR, S RIES R fe /T 5 AR IES: .

doubTe frozenmargin; ///<

double frozenCommission; ///<

double totalopenPrice; ///<

double positionProfit; ///<
GET CREIMM I ERSIEED

double closeProfit; ///<
BATHP SRS (FBSE)

doubTle getopenPrice() const; ///<

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

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

int getPositionDetailCount() const; ///<

EERREU VAR 1§

const XTFPositionDetail& getPositionDetail(int pos) const; ///< EifltLrii4l,

AL HE FF A RS T R A B 4
const XTFInstrument* getInstrument() const;

18

XTFInputOrderZ5fa(f
BiBE  IREIERIISREE
class XTFInputorder {
public:
XTFLocalorderID localorderiD;
—¥, AT AmAmEL.
IDMZE:
0x88888888;

lii] & 7y0xd8888888;

0xe8888888;

///<

/17/<
///<

/17<

///<

/17<

/17<

FrJ&XTFInstrumentff&4f

AR BT D
A L 5. G 5 7 2L e P ORAIE P

ERARE S G R I JLARRRR

1. AEAME GIRREEN

2. HEEHEREBNE R LR S

3. METeiRREEN
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///< FERERBIERE, APTAMHCAH:
RS S AR

///< WRAPTRA T WL EE, 72
LRAGE TG, kSR R AR B G S 5 ) S R g S v — 1k .

///< USRS BEARAIE A H R B G = (i
-k, AN EAE FAPT T S PR B .

///< APIRLVF% F uidd A 7l — F P
B/ AL ZUCEF, AR i R B AL i DR AR B S A R A

///< Win.  (FEZE. 285D

+ IR Y

XTFDirection direction; ///< EITi

XTFOoffsetFlag offsetFlag; ///< TP ahr&

XTFOrderType orderType; ///< WA R4 (GFD) /T
fir /FAK/FOK

double price; ///< WEANK

uint32_t volume; ///< WEHE

uint32_t minvolume; ///< BN HE. SRR
FAKH],

///< W% minvolume > 1, HF4
APTER 3 FH fie /)N B B AT e
///< R minvolume < 0, A4
APTER S FAT 2 A B AT R 5
XTFChannelsSelectionType channelSelectionType; ///< FEAL T ik PR

uint8_t channel1p; ///< JEAL GRS

XTFOrderFlag orderFlag; [/ /< WEbRE CRER, BROAHE
SEE 2 D)

XTF_CONST XTFInstrument *instrument; ///< REBEELXMR

18

XTFOrderZsiaid
488 : IREAEIRRIRE

class XTFOrder {

public:
XTFSysOrderiID sysOrderiD; ///< HEEHKS
XTFLocalorderID localorderiID; ///< H P AR A S, S

UEME— P, 75 27 A (Bl R A R

///< BEREALLT2“UE R A AR S g
AFEAEV IS, IRIE0, HAtE BLR FT 8 SL g 5

///< PREHIRRRA RS

///< 1. FEREE IR EN

0x88888888;
///< 2. WEIENEB))E I LR
[#] %€ 0xd8888888;
///< 3. HEFEiREREEN
0xe8888888;
XTFExchangeOorderiD exchangeorderip; ///< 25 kB gm s
XTFDirection direction; ///< FE3ETiln
XTFOffsetFlag offsetFlag; ///< P&
doubTle orderPrice; ///< B
uint32_t ordervolume; ///< TR E

uint32_t orderMinvolume; ///< T/NRAS B


af://n13321

uint32_t
XTFOrderType
XTFOrderFlag

XTFChannelSelectionType

uint8_t
18
uint8_t
[, OXFF&E/ZRATLRUA
XTFOrdersStatus
XTFDate
20220915
XTFTime
10:20:30
XTFTime
10:20:30
XTFTime
10:20:30
bool

totalTradedvolume;
orderType;

orderFlag;
channelselectionType;
channeliD;

realChanneliD;

orderstatus;
insertDate;

insertTime;

updateTime;

cancelTime;

isHistory;

JEE, % RAPT S H AT K EHAY,

BEHR, ZFBANtrue. BFRKLZ)E, ZFBAfalse.

b, AR AN B
bool

isSuspended;

XTF_CONST XTFInstrument *instrument;
RN G LNTLE, BABLXTRIGE TREAN T

XTFOrderActionType

. ARE R R, BURSE) . RETB, SNERAA T EREZ T

int

const XTFTrade*
G
B

XTFTradeZEf3{H
HEE  FEIRR SR

class XTFTrade {

public:
XTFTradeID
double
uint32_t
double
double

o
XTFTime

10:20:30
XTFDirection

XTFDataType.h
XTFOoffsetFlag

XTFDataType.h
bool

actionType;

getTradeCount() const;

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

///<
///<

///<

/17<

///<

/17/<

/1/<

/17/<

/17/<
/17<

/1/<

///<

getTrade(int pos) const;///<

tradeID;
tradePrice;
tradevolume;
margin;
commission;
tradeTime;
direction;

offsetFlag;

isHistory;

G, &) APIS H AT K A,

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

/17/<

R R O R

BR At/ FAK/ T4 25 2
AR

Aoz % R i £

[ LI 5, OXFFERIR AL
KPR AL E R T, SR

AR
WA B, TR

VNN CIPIE S G R iR A

TR ], AT H A% o

AR R, 7 A AR

(5] B . W - 2R i B AR P B

FEIE T 55 # It 7K 2 HTHACE ) 4

RF IAL 7K B A ) [ A 7 R BR

W AR CFRMERD
JJEXTFInstrumenti4&4t.

0 LT GO R ERAE SRR (B

4 L BP0 00 PRS2 T A
44z L % 31 2 0 9 2 0 O PR

2 5y BT IR AE G i

FRAZ AN

AR A B A B

LB ORI

AR B4k A T4 AR R T4
AT AL, A s
SELT N, WSS %

TF IR, S

(5] B . W - 2L S B AR T
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TR, ZFBNtrue. BTFRKZIE, Z7BNfalse.

AbFE, TN AR FZ B

///<

/17<

FEIE P IR 55 TR 7K 2 BT WS 10 A

RF AL 7K A ) [ AN 7 R

XTF_CONST XTFOrder *order; ///< Fi@xTForderifgst

XTF_CONST XTFTrade *matchTrade; ///< STFERAZER, WRA NN R
Y H g

bool isSselfTraded() const { return matchTrade != nullptr;

Y ///< FIWRES N HE RS
18

XTFMarginRatioZ53{%

EA : (RIESFRXIHRE

class XTFMarginRatio {

public:
doubTle TongMarginRatioByMoney; ///< {EREEH 5 2 S AR
double TongMarginRatioByvolume; ///< FERREE T E N 2 Sk ORE
double shortMarginRatioByMoney; ///< FERREF 2 LT
double shortMarginRatioByvolume; ///< IR E A A L RE
const XTFInstrument® getInstrument() const; ///< FrJEXTFInstrumentff+g

2

ke

XTFCommissionRatioZEi3(d
AT | RS

class XTFCommissionRatio {

public:
double openRatioByMoney ; ///< #EB NI 6F 5%
double openRatioByvolume; ///< SR NI T 55%
double closeRatioByMoney; [/ /< ¥EERUTE PP REF 820k
double closeRatioByVolume; ///< HEEE TR TPIEFSR
double closeTodayRatioByMoney; ///< FEFIHER S T4 2
double closeTodayRatioByvolume; ///< #HHETENTS T8

const XTFInstrument*®

g

getInstrument() const;

///<

T JEXTFINnstrumentfs
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XTFMarketDataZEia(d

AR : TIRERXISRE

class XTFMarketbData {

public:
int
double
double
double
double
double
double
double
NARATH J5 A RO
int
NANERAT 1% JE A 20O
double
NABATHE 5 A RO
int
NANERAT 1% JE A 20O
int
int
double
double
double

const XTFInstrument* getInstrument() const;

tradingDay;

preSettlementPrice;

preClosePrice;
preopenInterest;
upperLimitPrice;
TowerLimitPrice;
lastPrice;
bidPrice;

bidvoTlume;
askPrice;
askvolume;
volume;
snapTime;
turnover;

openInterest;
averagePrice;

XTFCashInOutZiais
TEE - BAETTSSE

class XTFCashInout {

public:
XTFCashDirection direction;
double amount;
XTFTime time;
e
XTFEventZEi3(F
WeBA ;BN
class XTFEvent {
public:
char tradingbay[9];
char eventTime[9];
XTFEventType eventType;

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

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

///<

o H

(G

AT WA A

R CERERD

R EZiy

BRAE Y

B ENSNEAT IS S5 20
TN e NERREFIAN (2

¥

INE. AFNRIEEA GF

L. AFRRELEGN GF

[_.

i

EHE. AFARTEEREN (X
AR CERMEAD

IR CEORAEFD

JRAZ AR CEARAEAD

s CEREAD

TSN CERMERD

i BXTFInstrumentf#54%:

///< HANETTH
///< BAEEH
///< HNGI ]

///< ERFEFHPCZSH)
///< JERFEAER
///< HERFRA
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XTFEventID eventID;

int eventLen;

char eventData[256];
char reservel[2];

18

/// P R A I 0 4 R A
class XTFPrivateEventInvestorPrc {

public:
XTFPrcID prcib;
char investoriD[13];
int prcvalue;
char reservel[11];
s

/// B A YA S A 0 A R A
class XTFPrivateEventInstrumentPrc {

public:
XTFPrcID prcib;
char investoribD[13];
char instrumentID[31];
int prcvalue;
char reservel[12];

ke

XTFOrderFilterZ5§3(%

inBA | EHREBEEANTIRRRAIRE

class XTFOorderFilter {

public:
XTFTime startTime;
e NI ]
XTFTime endTime;
RN
XTFDirection direction;
XTFOoffsetFlag offsetFlag;
XTFOrderFlag orderFlag;
XTFOrderType orderType;
XTFOrderStatus orderstatus[4];

A, SCRFRI A PO FR A
XTF_CONST XTFInstrument *instrument;
XTF_CONST XTFProduct *product;
XTF_CONST XTFExchange  *exchange;

XTForderFilter() {
startTime[0] = '\0"';
endTime[0] = '"\0';
direction = XTF_D_Invalid;
offsetFlag = XTF_OF_Invalid;
orderFlag XTF_ODF_Invalid;
orderType = XTF_ODT_Invalid;
orderstatus[0] XTF_0OS_Invalid;
orderstatus[1] XTF_0S_Invalid;
orderstatus[2] XTF_0S_Invalid;

/1/<

/17/<

///<
///<
/17/<
//7/<
///<

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

SRSIER S )
SR AT R OB €7 R 1S
T 0 S 1 B

TR 7 B

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

A (1 H AR IDI A
0t 2

et WAl
i

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

A= B AR IDIS A
0T AR
AR
&Y XA E

T B 7 B

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

TS IE], FAPERAg R 10:20:30, FF
SR, A ER kA 10:20:30, T

fRERIL LTI IR, BRERRITH
REMRPIT TS, BRUERTRITA
RERBRRE, TRER R
REMBIESREY, ERERRIHE
fREMRIPRES, MO RME N LR

RGN, TRERTSTE
TR A AN AR ET, RS T
RISE 5 P kIt SRR ITH
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orderstatus[3] = XTF_0S_Invalid;
instrument = nullptr;

product = nullptr;

exchange = nullptr;

XTFTradeFilterZ&{3{#
TiE . EEREE(E BRI eI SRS

class XTFTradeFilter {

public:

XTFTime startTime;
RN

XTFTime endTime;
Fre RN

XTFDirection direction;

XTFOoffsetFlag offsetFlag;

XTF_CONST XTFInstrument *instrument;
XTF_CONST XTFProduct *product;
XTF_CONST XTFExchange  *exchange;

XTFTradeFilter() {
startTime[0] = '\O0';
endTime[0] = '"\0';
direction = XTF_D_Invalid;
offsetFlag = XTF_OF_Invalid;
instrument nullptr;
product = nullptr;
exchange = nullptr;

XTFComblinstrumentZsia(s

78 | HERLIE

//7/<

//7/<

///<
///<
//7/<
//7/<
///<

FroRe (], FfFEM: 10:20:30, FF

g, P ERRE A 10:20:30, T

fRER LTI, TRERRITH
REMRBIT TS, BRUEERTRITA
RGN, TR
& 1A A AP AR AR ST, SHREHRRITE
IR N T AL O =R St (=R e T
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class XTFCombInstrument {

public:
XTFInstrumentID combInstrumentID; ///< HEEL TS
uint32_t combInstrumentIndex; ///< HEEL TS
XTFCombType combType; ///< HEHRM
XTFCombDirection combDirection; ///< HEEL TN
const XTFInstrument® getLeftInstrument() const; // /< FERRE LI G A%
const XTFInstrument® getRightInstrument() const; ///< FRRE LI G4

const XTFCombPosition* getCombPosition(XTFCombHedgeFlag combHedgeFlag =
XTF_COMB_HF_SpecSpec) const; ///< frifll&Hron %

Tong getCombPriority(XTFCombHedgeFlag combHedgeFlag =
XTF_COMB_HF_SpecSpec) const; ///< 4l &4k s
const XTFExchange* geteExchange() const; ///< BAFTIRAE 5

18

XTFCombPositionDetailZ1a3(4

%A . HEIFCIRME

class XTFCombPositionDetail {

public:
int volume; ///< HEFrGH=E
double margin; ///< SHRESBE Ok
B ARAIE 45 + 45 R PR AIE 42D
double paidmargin; ///< SEAHRIEE S
BRI 45 B A R ARAIE )
XTFTradeID TeftTradelD; [/ /< TG LI A O
XTFTradeID rightTradelD; ///< HiBRRR A 290 AL i
B
B

XTFCombPositionZ5f3(4
BB - AR O%

class XTFCombPosition {

public:
int position; ///< HECMEHE
double margin; ///< SRRIES RS, A
A VAN 70 B ARAIE &+ BB AFAIE & 2 Al
double paidmargin; ///< SAHRIES B8, B
A 205 B I SIS ORAIE 4 2 AT
XTFCombHedgeF1ag combHedgeFlag; ///< HEBFHERFE
const XTFCombInstrument* getCombInstrument() const; ///< RERMWHAEEL
int getCombPositionDetailCount() const; ///< 4l& W44

const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< 4&
HH 41
};
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XTFPositionCombEventZ5ia(d

LSSy ERIESEES

class XTFPositionCombEvent {
public:
XTFSysOrderID
XTFLocalorderID
XTFExchangeOrderID
XTFCombHedgeFTag
XTFCombAction
fif )
uint32_t
XTFTime
const XTFCombInstrument*

18

[ —
FEGZEHY
FEEEBILE
ERHMEUESERIT -

eSS
XTFExchangelD
XTFProductID
XTFProductGrouplID
XTFInstrumentID
XTFAccountID
XTFDate

XTFTime

XTFExchangeOrderID
XTFSysOrderID
XTFLocalOrderID
XTFLocalActionID

XTFTradelD

sysorderiD; ///< fEEHKS
TocalorderiD; ///< HFPES A S
exchangeorderiIp; ///< 5Pk g S
combHedgeFlag; ///< HEHRIRE
combAction; ///< HEATRFBEAE/

combvolume;
combTime;
combInstrument;

Himses
char[12]
char[16]
char[16]
char[32]
char[20]
char[9]

char[9]

int64_t
int32_t
int32_t
int32_t

inte4_t

///< &
///< AR A
///< HEEH

EyiE S BYIRAR
R ZATIDEHESREY
FRFREERE
EEFhEHUEEEY
BL0IDEEEE
MK S DERRE
Sl Sl
A A& ESEE

R 7T R m S EERE
BaiRKSEERE
AibiRBRSEIERE (BREX )
AHbEERRSEIERE (BREX )
PR S EESRE
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b S
IREAGR S B ( XTFOrderIDType )

KA : uint8_t

BLRExRE %88 REE(TETFH)
XTF_OIDT_Local FRF4EHPNAI RS 0
XTF_OIDT_System EEHIFNRRRS 1
XTF_OIDT_Exchange MiAE—RIRZFwS 2

Eafh3EBY ( XTFProductClass )

KA uint8_t

(5 E- 588 BaE
XTF_PC_Futures HAteREY 1
XTF_PC_Options HAESHAIN SR 2
XTF_PC_Combination HEXE 3
XTF_PC_SpotOptions IRESHAIN SR 6

HE#EBY ( XTFOptionsType )

28 uint8_t

S 1588 H%E
XTF_OT_NotOption E[3:1:1% 0
XTF_OT_CallOption &k 1
XTF_OT_PutOption =173 2

EEHRME ( XTFDirection )

KA : uint8_t
faeeny i5Ap KEE
XTF_D_Buy S 1
XTF_D_Sell % 5


af://n13435
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af://n13480
af://n13500

G235 ( XTFPositionDirection )

KA : uint8_t

HEERE 158 HEHE
XTF_PD_Long 2L 1
XTF_PD_Short =3k 2

IRNERITE (XTFHedgeFlag)

KA ¢ uint8_t , EINSZIFHEH

S i85 haE
XTF_HF_Invalid TR 0
XTF_HF_Speculation 8= 1
XTF_HF_Arbitrage =1 2
XTF_HF_Hedge RE 3
XTF_HF_MaxCount REBER(ER 4

HAEAME ( XTFCashDirection )

28 uint8_t

taeny %08 HE
XTF_CASH_IN A& 1
XTF_CASH_OUT e %

FFERE ( XTFOffsetFlag)

KRB FRFEE
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tgsses %88 e

XTF_OF_Open e 0
XTF_OF Close AN 1
XTF_OF_ForceClose 5B 2 (EHAGF)
XTF_OF_CloseToday S 3
XTF_OF_CloseYesterday SEHE 4
XTF_OF _Invalid T3 9

HREASEBY ( XTFOrderType )

AU - uint8_t

e S0 1588

XTF_ODT_Limit GFD#zE ( BRANT )
XTF_ODT_FAK FAKHRER ( BRAMT)
XTF_ODT_FOK FOK#RER (BRI )
XTF_ODT_Market HTRE (GRS )

REAYRS ( XTFOrderStatus )

KA uint8 t
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IREBSEE , FIIRBAIIIRE.
IREBRIERINIE | AP EDBIEREBISFIRENIEIRE | It

XTF OS Created R RERRIIEGIKS.
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Egh
XTF_OS_Invalid FRHOE 9

HREAITRE ( XTFOrderFlag)

K8 uint8_t

s 588 eI
XTF_ODF_Normal HiEfRE 0
XTF_ODF_CombinePosition HEHE 1
XTF_ODF_Warm TR 254
XTF_ODF_Invalid FToBUE 255
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KA uint8_t
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IFESITENESEB ( XTFMarginPriceType )

KA : uint8_t

tgsses

XTF_MPT_MaxLastSettlementOrLastPrice

XTF_MPT_LastSettlementPrice
XTF_MPT_OrderPrice
XTF_MPT_OpenPrice
XTF_MPT_LastPrice
XTF_MPT_AverageOpenPrice
XTF_MPT_AveragePrice

XTF_MPT_LimitPrice

1588

BTN AIREEEMN ZBIRAE (HIE

S99 ( XTFInstrumentStatus )

VIas

KA FRFRES

i

e
XTF_IS_BeforeTrading
XTF_IS_NoTrading
XTF_IS_Continuous
XTF_IS_AuctionOrdering
XTF_IS_AuctionBalance
XTF_IS_AuctionMatch
XTF_IS_Closed

XTF_IS_TransactionProcessing

e

0

1

9
4
E
=]

SRS ) °
VA RIRES (ERELA) 1
BN EIRTS ( BHEER) 2
FONTHEIRES (BB ) 5
B (ERE) 4
FOI9M (EHRER ) 5
AT (ERER ) 6
SR (R ) 7
08 i
FHRA 0
55 :
e )
EaBhES 3
AT ST 4
EEBHEA 5
%31 6
RS 7


af://n13715
af://n13755

HREAIR(ESEBY ( XTFOrderActionType )

KA : uint8_t

et 1568
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HETIEHBY ( XTFCombAction )

KA : uint8_t
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XTF_COMB_AT_Uncombine RAES 2
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THERBAFTERLEEAIEXample02.cppflhB , HESEGER |, BNERAMEexampleB R,

5 @brief /ML A
R AWORART T BB ASNIATH, (U TAPTIVREHUR e, TAEH T AR5
5 S AT BRI I, AT SRS B B 1T
AR ST AL
* 1. EIMEHEATEAR, SEHEAT AR E10F:
1.1 MRHHELGH, A S LN FEL G
1.2 WRBEE KRG, Ba S TS K
* 2. BILH AT EARBTI0F:
2.1 MBHHELGH, BaBHH LN TEL G,

2.2 WMREAERGA, WAL RN @ RO,

* AR T RE

* 1. EEE S EEAPT S

* 2. JFABIAPI, FaihE, M Toginfk MBS
* 3. FHERMBGE R, KN EASEATE;

* 4. MRIATIHEAZL 5 g, BEAT R

* 5. 1000 AT RARE S, IBHIAZ 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;


af://n13951
af://n13967

void start() {

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

3

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

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

exit(0);
3
}
void stop() {
if (Imapi) {
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 (errorCode == 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);
}
} 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 (errorCode != 0) {
printf("error: login failed, error code: %d.\n", errorcCode);
return;

printf("login success.\n");

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

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

printf("logout success.\n");

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

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

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

if (!'mApi) return;
morderLocalId = account->lastLocalOrderiID;

[/ EEREBUEVIE TG R, A RIREE, RN TH A REREXN R, HEEH.

// XEA DG 5.

mInstrument = mApi->getInstrumentByID(mInstrumentID.c_str());

if (ImInstrument) {
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);

// FOKEIEIE 5 [H
printf("info: data Toad finished.\n");

void onorder(int errorcode, const XTFOrder *order) override {
/7 AR R AR AR ARSI W R AR SRR, IR G TR
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, errorcCode);
break;
3

return;

// WA EIR o AR R HODRES F W7 2 R SRLE SR
switch (order->orderstatus) {
case XTF_0OS_Accepted:
printf("order accepted.\n");
morders[order->localorderID] = order; // {#{FifEnt %
break;
case XTF_OS_All1Traded:
printf("order all traded.\n");
break;
case XTF_0S_Queuing:
printf("order queuing.\n");
break;
case XTF_OS_Rejected:
printf("order rejected.\n");
break;
default:
break;

void onCancelorder(int errorCode, const XTFOrder *cancelorder) override {
/7 RIS ARAE R A R I KR AR AR, LR AL G TR
if (errorcCode != 0) {
printf("error: cancel order failed, sys-id: %d.\n", cancelorder-
>sysorderiD) ;
return;

}

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



void onTrade(const XTFTrade *trade) override {
// WEIAE 5 ElHik
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 {
// PR B RAEARE B ZEE O, . B
if (event == XTF_EVT_AccountCashInout) {
if (action == XTF_CASH_In) printf("cash in.\n");
if (action == XTF_CASH_out) printf("cash out.\n");

void onExchange(int event, int channelID, const XTFExchange *exchange)
override {
// G FHE BIR AR B %EE H, . 225 Frir AL
printf("exchange is changed.\n");

void onInstrument(int event, const XTFInstrument *instrument) override {
[/ ELEMERAEE FHEZEE D, e RET
if (event == XTF_EVT_InstrumentStatusChanged) {
printf("instrument status changed: %s %d.\n",
instrument->instrumentID, instrument->status);

void onBookUpdate(const XTFMarketData *marketData) override {
// ATTE RO, RRAEAT IS kR A 5 HR e
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,
doubTe TastPrice,
doubTle bidPrice,
int bidvolume,
double askPrice,
int askvolume) {

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

}

const XTFInstrument *instrument = mApi->getInstrumentByID(instrumentID);
if (!linstrument) {
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;
XTFInputOorder 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;
XTFInputorder order{};
memset (&order, 0, sizeof(order));
order.instrument = mInstrument;
order.direction = XTF_D_Sell;
order.offsetFlag = XTF_OF_Open;
order.orderType = XTF_ODT_FOK;
order.price = price;
order.volume = volume;
order.channelselectionType = XTF_CS_Auto;
order.localorderiD = ++mOrderLocalId;
return mApi->insertorder(order);

int closeShort(double price, uint32_t volume) {
if (!mApi) return -1;
XTFInputorder 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;

I8

void runkExample(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: EMCT HIMARRY, FENAMTATH, W AMTAT, I3RS AT
double bidPrice = 300.50;
double askPrice = 301.50;
double lasPrice 301.00;
int bidvolume = 24;
int askvolume = 38;
trader.updateBook(instrumentId.c_str(Q),
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: MM NS4, TRHUHE AL E
std::string configPath = "../config/xtf_trader_api.config";
std::string instrumentId = "au2212";
runExample(configPath, instrumentid);
return 0;

10 PR
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