hR4si%ER

2022/09/05 5

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

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

S ] la g
JiEBEES
DU FE2FERAPINEARRIZ |

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

FETAIAES

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

}

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

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

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

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

}

sleep(l);

// BEFME, BEREGREspi->onLogin(QE N iR

ret = api->loginQ);

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

}

sleep(1);

// QAR X R


af://n2

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

// RiEHRH

ret = api->insertorder(inputorder);

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

}

sleep(1);

// FHES

ret = api->logout();

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

}

sleep(l);

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

ret = api->stop();

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

api = nullptr;
sleep(l);

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

BCEAPI

APIRMECE N RIS T B SLAIRNR EIZ TS 4L
EEXHRTUT :

HBHHHHHBRHH AR R R HATRRRHH AR R R HAHRRR AR RS HHTHR RS H AR R RS AHHAH
# QUEAPTSRGIN, VAL AL AR B S
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# ZAKSHQRZAAPTLS], FEADAPTSLEAE % B A F A BC & S

# BEKS
ACCOUNT_ID=41008313_1

# K5 w
ACCOUNT_PWD=111111

# A&7 MEHFENAPP_ID
APP_ID=1234

# &7 ME 7 E R AU
AUTH_CODE=1234

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

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

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

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

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

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

(EBUEAEIPOELE

(o bR B 4 4

JER I B 3% Ah B

- HAAESS, 4

Wi -

- FHERIRAG

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

#TASK_WORKER_CORE_ID=5

#
#
#
#
#
#
#
#
#

IUTTSHRVIAERE , FERPRIESMNRETH TRIERS

e ACCOUNT_ID

e ACCOUNT_PWD

e APP_ID

e AUTH_CODE

e QUERY_SERVER_IP

e QUERY_SERVER_PORT
e TRADE_SERVER_IP

e TRADE_SERVER_PORT
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SR FE

ERAREAPEED , SMAARNEHERE. TER—MAPIEGEHRAROSHEIEFE

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

RIEHRE insertOrder()
___________ il
I oo kaico O

BRFAFREEHEES onOrder(XTF_OS_Accepted)
I REER

BHRIFFIREAZ onOrder(XTF_OS_Queuing)
I PR
FBEIFAFREAAS onOrder(XTF OS PartTraded)


af://n53

BRI R onTrade()

fEisERER cancelOrder(OrderSysID)

Client

glUFEAPI

BIEAPISLAIRR | BIAEEE

O

IBRZLELER onStop()

SPI API

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

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

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

XTF
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BRI TVBIZAPISLA -

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

[SEAPI

EFAAPIRISRZRI , FESEIAPI,

EOENX : int start(XTFSpi *spi) ;

EOTHEE - JaNAPL , (EAXTFSpiEIAEAXISR.

APIBENE , SO EMENSEEER  HEINEEXGHIRENES bR EEE. E—ESHE
& . VARXTFSpi->onStart()#&0 , BXIRFERINSE.

{=1EAPI

{FAAPIZEER , BEZLEAPI , BHHEXRER.

FEOENX : intstop() ;

REOT08E : (FLEAPI,

APIELLE | SEFIMFFSEANTCPIER | HREMFIEHEXINER.
APIELES | APIEZBISABER , AEIfER,

gFRES

APIIEsNfE , BRFHISBERIER. FERAERED  AEERESTR.

EOENX :intlogin() ;

EOINEE . ERER.

BREORANBIBESHN  ERNBFNEBRSESE , BUANEEXHEN. AEEEFER | BT/
ANEHEO , JUREERAFIZESSE, T

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

FERBIR | BMAPILA , REIN—TAFER. NRAPIEHE  ERBIMIBFRBRER K
ARFAFEIR. a0
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api->login(“abc”, “111111”); // OK
api->logout(); // OK
api->login(“cde”, “222222"); // Error, GAAPISEHI, AR R —AH 85k

gihtEs
EOENX :
int Togout();

EOIhEE - BHEA.

BHEARE  BRTERBEIERFRE. OREHFERG , TaEHIT T —HHBIE

RBE : ERIEEMRE  APISHEEZENTCPIERKARE | APIREMRE TRFIFEEE  FER
. WEHstop(iE0 , ZEIEABRIEIR.

HREEITE

EREEE | ERREIRFEXIFIEEIE.

LB ST ZE , APl onReadyForTrading iE@AMEBF , ATLAFFAIRE,

TR WIAFETLURE | EEERTKEIEFSERIGE. IREETECUIRE , *HFES
FKEERINGEEE | T RERM R,

HRKEREWSEEES |, APIJEAonLoadFinished()iZOBXIFF |, REBVKEUESIESE , JLUTE G
&z,

Y - MRAFPARORK , MEonReadyForTrading)#EO 2 f5 , BIBTHTIREIRIE. k< , BO%
¥ onLoadFinished() #OZ 5 , B {TIREBER(E.

EOEN :
int insertorder(const XTFInputOrder &inputorder);

EORER - EEaRE—MRE,
RENE : ANRIREPAEMLD , WREIO ; &R , REHFE.
RERR , FEMERBENR, REIKAOOEXAT :

class XTFInputorder {
public:
XTFLocalorderID JocalorderipD; ///< AR AEGRS (HF)
[/ /< ARG 5 T P R E M
—, AT ARMAZHERT.
///< TR SHE & RE LA Rk

IDIMR:

///< 1. AEARAE SR E N
0x88888888;

///< 2. MEIHEREh)E D LR
[ 72 A~ 0xd8888888;

///< 3. HEFEiREEEN
0xe8888888;

[/ /< NUREREIERE, APTAME A
B g 5 B AL
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///< WMRAPTRAETMILEE, £
SBRKIB TG, TESREE G LA R R g 5 5 P SRR R g S B —

// /< W BEAFAF A Hb i B0 25 5 14 m:
—E, iEREAE FAPT)IT B B T RE .

///< APIRVFZ F il FH Rl — F

%/ A2 PEF, (B P i s 248 S R AR R g 5 AR A E .
///< s (IR, 2B

+ER ) R

XTFDirection direction; ///< ELT5IA

XTFOffsetFlag offsetFlag; ///< FFehr&

XTFOrderType orderType; ///< PR R (GFD) /i
1 / FAK/FOK

double price; ///< $EANHE

uint32_t volume; ///< wEHE

uint32_t minvoTlume; ///< BUPRA R . SRR
FAKH,

///< R minvolume > 1, A4
APTBRIAAE FH A /I AT £ R gk AT 4 5
///< W% minvolume < 0, #4
APTER S FAT 2 B B g AT e
XTFChannelSelectionType channelSelectionType; ///< FEALYm 5 ik FER T

uint8_t channeliD; ///< i

XTForderFlag orderFlag; ///< WAbrE CMER, BRIV
PLEE( )

XTF_CONST XTFInstrument *instrument; ///< MHBEELIHR

58

SHRFRIFMAR  JUSELMTIR , ZHESHY. X8, FERB—TELNR
instrument,

BENRR— ARV | RETIRBFENZHRER. EWERAZE , WRAAPIEIREOMST
WEW , FHRFER | BREXIREETEMEIRRF.

it

APISZIF—IRRIEER K16 MR E,
EO&ENX :

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

EORER - EEaRERERS , &K161,
RENE : ANSRIREBARIEMT , NREIO ; &R , REFHFOE.
HERBMSRANRESHMRBZOER | BEE BAIREELSD.

HREA[DOlHE:

REBRERINE . 2EAZRonOrderiz ORI EBREI,
EOEX :

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

B SEMTIEENRSS ] | SIS,
MG |, SEIBBENERE—
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RIEEiRE

APHEMH T SNSRI |, ATLURIRIREARISXTFOrder EIER | (B LURIRIRPIRSBHTIIER, Fifd
AU | ERIRML T BRSO,

RIS
BOEN ;

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

EORR © IRRIEERR BN SO TR,
RIRIREANSOH TR | SERGRRmS RS —L. B TIRBNAIEERIE. A2 FEAF
HEREFEERRIIXISRIEH.

IR SHE
EOENX :

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

RO © IRRIRP RS HITHER.
ERORMTRSMMRRRSIKEHTHE | IRBRSIEERE

1. R EBRRS |
2. EEIRBRS
3. RBFTIRBIRS

Bal , fCHFRaRBRERER |, (REBRESIFAIIRBIR SR Z ATiRERSHIRERIIE.

FAER Ol

HERRThE RS | SR AREEREOLIE,
EOEX :

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

FRONRAR © SRERRIhERMAT | W EiZiZORYENAE.
RS | SEREEIERE—TS

HRER ol

EZOEREIRFET
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/ /
KA

E=AE%N

insertorder

/

HREATEIR

|

onorder

|

onorder

FOK/FAKLZRERES / IR

AN

TREARRIT

|

onorder

T~

onorder+ontrade SEBEER

%BEJZ/" )
\\ AR

onorder+ontrade
IE-% M;EEE;E”IU*E
actionCode errorCode
1 N xR v —|
SR XTF_OA Insert SRR
5| i
2R
j% R0 XTF_OA_Return 0
e
3R
i KB \TF OARetum 0

BBl

orderStatus

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_AllTraded

T

FAKEBpAZ

FOK/FAKLEBaIE

v

ontrade

;ﬁf@\\ }*ﬁi /

oncancelorder

RN BRI E
VE=S

WEMEEIREIRTIRE
[El3%

KRB EIREIRIER
[E1#%
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FERRS AR RIIR R OlR T

E1URE
3

F2)X[E]
3

L EWNE
i

BRER

SBAR[E
i

BERIER

58« XFIREEE (volumeFER ) RARIZS |

actionCode

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

XTF_OA_Return

AR R EHR TR
actionCode
§1 s XTF_OA_Insert
EZ}T\@ XTF_OA_Return
z?ﬁk@ XTF_OA_Return

errorCode

RBFEIR

B

errorCode

RBHTEIR

B

0

0

orderStatus

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_PartTraded

XTF_OS_AllTraded

orderStatus

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_Canceled

IEIEN R ERRTERE

o=

KRR EIREIRTRE
[E1#%

K EIfE SR EIRTERRY
[E13%

R EIREIRIZRL
[E13%

BB B AZRIETERTRER R,

ISEIEN R ERRTERE

IVE=S

WEItEEIRERTRE
[E1#%

WEItEEIREIRIRER
[E13%

B8 : XITFFAK/FOKIRER , ZZFMRERVIREINGRIRENEREE | FHRB QueuingXNMHEMATS, 2R
BB, B2REE (BIIABY ) BBl , EERHASEUES.

FEERS PRI SR Ol iR

EEAWNE!
i3

SE2RME
i3

SE3IRE
i3

BERIENR

EARME]
5|

actionCode

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

XTF_OA_Return

errorCode

RBATEIR
3

orderStatus

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_PartTraded

XTF_OS_Canceled

IEIEN R BRI
IVE=S

KWEMEEIREIRTIRE
[E1#%

KRB EIREIRIERRL
[E1#%

WEItEEIREIRIEER
[E1#%
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R 7 BRI B IR

actionCode errorCode orderStatus
N B pReE S F|HELR 3
i R XTF_OA_Return ;;”JF rimix XTF_OS_Rejected :ﬁéiﬁﬁ':'"@mﬁﬁﬁl

BeER

FEAPIEREEF , IRBHEEREER |, BPAZEAPIEREELI onserverreboot ) M , T8k
WEURHYBIE,

SRR SR A AR TR RIXTFFFSLRIER S,

9

BiFiE
BigkkR
EOEN :

const XTFAccount* getAccount();
EORE - EREEKFER.
=41 =AY
EOEN :

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

EORR - ERa8ENEESS.
ZiRER , SERRENRERFFMEESR , LUNRIREIRE.,

=3 1) ALY
BORY

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

ZOREA - ERSpIEF TRREBER.
7R - MRENEF , BSzEORTEETANT.

ik

EOENX :


af://n265
af://n280
af://n284
af://n285
af://n289
af://n293
af://n297

int XTFAccount::getorderCount() const;
const XTFOrder* XTFAccount::getOorder(int pos) const;

EOREA - ERSRIAF THEREESE | BEMEREARE.
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