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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=L
2022/07/18

2022/09/06

2022/09/13

2022/09/15

2022/09/19

2022/09/20

2022/09/21

2022/09/26

2022/09/29

2022/10/13

2022/11/22

2022/12/20

2023/01/18

S=FiEinRen :

APIRRZE

V4.1.200

V4.1.394

V4.1.413

V4.1.425

V4.1.437

V4.1.441

V4.1.445

V4.1.454

V4.1.465

V4.1.486

V4.1.586

V4.1.629

V5.1.664

APIEEZFEHIRA
APIEO. SRS FhR
IEBINEEREAEIERRED |, RIS IR

AR REREOonOrder ;
g EANEE D onCancelOrder ;
f&2onBookUpdateiZ RIS AL ;

XTFOrder2RinsertTime=EX ;
XTFOrderFilterf0XTFTradeFilterf&NATia)=ER S W AO5RR ;

XTFAccountt&fiilastLocalOrder|D=ES ;
XTFExchangei&ftradingDay=FE&

EIMESERExEonServerReboot ;

XTFInputOrdert&nminVolume=E& , XTFOrderi&in
orderMinVolume=Es , BFLIE/ N IERAAIFAKIRE ;

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 ;

AR RN IR EHRAME ;
AL UDPTIHRER ;
RACEBD EAFES ;

FIGRRAFRE AR

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

RtseEsSED

FECETREAER

ShEHIIREMAL |
XTFAccountEMIRIENIAZEIRIES. MFEREFER ;

AGFERFMIY |, FBEIRIBHEN ;
RIXTCPEGERMEINZ RS |, LIGEIERBEREERFE ;
EEMLEEITESEET I ;
RiFEREOEMS%E TR | AEREXHENEE S
ORDER_MT_ENABLED=true AJLAISRAZLFEIRAINEE. SIA R
e , FERs%EEL ;



1. FHRFHIAPIELITEEIFIFEAT , MBI , LR

TraderAPhE1THFl
TraderAPHEO S

TraderAPHEM 72388200 , 5 BIIXTFSpifIXTFApiI,
iBR

int  XTFApizXXX()

IR :

void XTFSpi:: onXXX ()

ZARILAIHESEIZOLAXXX , onXXX3Rap

T1Fis

TraderAPIEERMAP IEREOHAFPAKXE KRGS | RAUSPIEIRZEOMBFRIERIER. APIZIE
EHAN T B

Xele-Tradefe &

_____________________ [

Kele-Tradehel L5 DR R AR !
1 H&E

| IR | :

x5 EEHEX L HE ;

438 ! %5, BEERLE :
APIE &R EERD SPIM &R EED

RRPZEFIREAPIRIEREATLIRESREEREK , BEYRAPIRISPIEERE , ATLARKREIEX
D VEN T

B FImE 132 2 Blin < [ERNES R EAPI TRLAZEREMT | ERInEREDFESNSAEER
BRiRELE | TEREFinKAXERIERRREINAPIRIERER

APIEEERITARR | TEREUAFNMNEESRANRZ BEIRAEIRMAL ;

APHRERTHALEE | TERIERZTAINGE , @I SAFRBLEHZIE—MCPUMIERZ. IHERERE
[ERTFRREBR A RIET , EUARIEIT

APIVSSAMIBERRR | TERMB OB, EEFAHIETIE ;

T SAEI ST HRZIR(E.

itisep

1. EIXTFApifIXTFSpifR U OIRREREREM. SRR AR MXTFApPISLHKIXERZER T
Y, BARREE SRR RIXIREAIBK.

2. FFEMAISPIEIEREFEERIREAXEDE | A1RSPIEEROMEZE T APINEIRREIR/325 Bk
SBEAE | BETIMZAIRLIEIE S EINEEEREIE.
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3. XGRS AXTFApISLH , B/ Lo BIERIRIZAISPIRISRAME, EINE—HFEN , APISLEIEE
EBIgAN,

APIfL &

APINECEREERMZRIHTEHRIRE | BaICERENSHASEN. SHRENT :

HAA AR RR R A AR R AR R R A AR R R R R R
# GURAPTSLIIN , 178 HI A A7 (TG B S0 A .

# ZAKSHQRZANAPTLS], FEADAPTSLEIAE % B A F I BC B S
HAAARRRR R AR R RR A AR R R R AR RR A AR R

# REKS
ACCOUNT_ID=account_1

# K5 E
ACCOUNT_PWD=password

# &N E R ENAPP_ID
APP_ID=app-client-id

# &7 NERENEGY
AUTH_CODE=user-auth-code

# AR O (TCP)
QUERY_SERVER_IP=127.0.0.1
QUERY_SERVER_PORT=33333

# A2 548k Fn s L (ubP)
TRADE_SERVER_IP=127.0.0.1
TRADE_SERVER_PORT=62000

# AR A LR R AZ, BRAAGZ, %268 Llbusy Toopfi g1t
# R AR AL ER 2R AR (404, AT LU B A B RO b 3

# BUCNSEANAPT SIS E — b B N CPUR% .«
#TCP_WORKER_CORE_ID=3

# [l A b B AR 5 H Fbusy Toop#iizfT, BRilAtrue
# ANEEOE FISERCE I, 238 0 5] 5 Ak B A IR 2
#TCP_WORKER_BUSY_LOOP_ENABLED=true

# UDPTRFAALEHMS (a)[]f%, fpfi. 24P, HUEVEME: [10,501, #KiAJ520
# ANERUS FBLECE I REFBRAME.
#WARM_INTERVAL=20

# UDPTIIAMEBHALFE AL, BRNAIL, LA Z Llbusy Toop#isizfT
# RV AR S FL SR AR IR E R — M EEcpu .
#TRADE_WORKER_CORE_ID=4

AN FRLEFEG L, BRI, ZLFEAZLbusy TooptzlizfT
AN FEALPRZRFE A T A BE AR S,
- A B AL

A 6 AR I 4P 5

A E I AL H

- HAAESS, 4

Pi B«

- SEEERRANG

5 o F

#
#
#
#
#
#
#
#
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# - ALLILFER L2 NAPTBIIEA N, HFEEAAFMAPTSLF AL B SO # & —REIAT, DL —A
AP S5 ) 22 1) P B 2B A

# AEEHEET, REFERIME.

#TASK_WORKER_CORE_ID=5

IR BPtBALIET setConfig)iZNIRBEREXRIGIISE , LMEEFERIMTS (£ getConfig() &0
BHTIREN. IINRERTLARIFIRRTIS S |

BRI

Xele-Trade-FuturestEERSHEERMINIG , EEER—ENEAEDBHRIAE FimR4EFIER | AP
tREEEERAE OBHRSCREER R | BUADBERRA6E, Bideotbih , RKFMEE DL , APl
FHMAFSIESHERE , HEF T REE. APHESRESZENOBENEF , THEHAF TR,

EE

APIZERXele-Trade-FuturestER RS , MRHIBREFRT , SEAEEE. BXEENERER
100ms , FEEAYEZERTIE)EFE9200ms, 400ms, ... , BERKNEFE32s. sRAEIEREN600K,
WNRAPITEFRE , =IX9600IKATEMINGENEE , MUZIEEEE , FHEIIXTFSpionError(#E @0
%FD

TIETRE

EFIRIEERBRFAIRETED /921 MER | UM EAITHEEERMER.

HIRILRER

FEVIIRINER | Xele-Trade-FuturesiZ B ERAIEF MR FEE :
start(): WAIZIED , APISBIRZEE KITIERE.

RAPEENRERES | BAMEIZEAPINISAIBLE X F iR,

WETLUEE setConfig() EOEE,

FBUKHES : APIEDIEILIAAR ( BURUESIFE N exampled“Example01.cpp” ) :

class Example_0l1_Trader : public ExampleTrader {
public:

Example_01_Trader() = default;

... // H&EMRIS3 Wexample/Example0l. cpp

void start() {

if (mapi) {
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);
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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);

. // HAREZ W example/Example0l. cpp

/7’:7‘:
* @brief —AWERIRMPAIIGENIR, APIERIEG G, - T2LIT08, SMHG30E, e,

* @param config
* @param instrumentId
*/
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");
e // HEAEZ example/Example0l. cpp

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

// TODO: f#HTfENSHL, $RHUH KA 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;

INaEETE PR ER

EINEERAREMER , ERIREFRTLMERERRZEOSRNEKRTL , 40 : insertOrder, cancelOrder,
findOrders% , ERTFAFPEE4HESPIEIERELEREINANER.,
FEIEES : TheEEAREVARE ( BARIEIFE N exampled“Example01.cpp” )
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// BT AR G LER R, AR RO,
trader.start();

... // HAREZ W example/Example0l. cpp
trader.insertorder();

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

IR BMAPHERONERENZASERIEENE | F0ERTFEEIR.

FHHHNEE

TEIRAPISEHEEaEIRERRO RS GRFE

Client SPI API XTF

BlEEAPISEH makeXTFApi(configPath)

B FAstart()/S5APISLA]

EENZTCPREHERS
wosmsmosero Nl
ARlogin(BERIES
.............. R
BRIEREER onlogin()
.. BOessRRse .

BB ELA3Z5 onReadyForTrading()

=
=
il
X
b
il
%

BRI FZXEIEF onLoadFinished()

[TISNVET VI PN
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RiEfRER nserturaer ()

BN FREA 45 onOrder(XTF_OS_Accepted)

BRI FIREIRTS onOrder(XTF_OS_Queuing)

BRI REIRZ onOrder(XTF_OS_PartTraded)

1BANARFIREALZ onTrade()

&SRR cancelOrder(OrderSysID)

onCancelOrder(XTF_OS_Canceled)

EHIEE logout()

BANEHEEER onLogout()

(ELERIRIIAPINGS: stop()

Client

BHN{ELELER onStop()

........... RERSEE
L BERREEE
............ EEE
............ PEER

........... REREEX
L BEEREES
L BEER(BR)

___________ REEHAR

WFFFTCPAEHIR

TEIRAPISLHIRIR | BN

—

SPI

API

XTF



TraderAPIEAIE(Fix BB

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

IRIRSS : FERIRMMEXIRE. 64, REETAUNIZEIIIREERINAE ;

RHES | TEZNERE, BRARBREERZEIREIEE ;

SSFEFREF , BRPEEEZAPINlogin(ZEOERIES | ERMINEATLUERinsertOrder()ai&
cancelOrder(#E O THRIBIERIRE.

TraderAPIfIXele-Trade-FuturestEEREANEERXETECIE : BEREH. IRBERIRIE. EERE.
TraderAPIFITEB RFZRIN DIAMER XX EREU B :

FPIgrs Xele-Trade-API HiEE
o FHAKAPI R
o 1 AITCPiER:
| >
g
g ;
SRER
z i BREREE |
3 ; f i
o P e T
= SRR 5
IRREER (Api) |
i ’ REEEREE |
< : AR
g <
RAEEIE(SP)
- SR (Api) X
= HifliEskiEE (TCP) .
= EHRMRGEE (TCP)
EHEE (Spi)

=3

TR BiEZEE | fiaLAEd login)EOARERIEKT , FonlLogin(EEZEOMIRERIN , RE
BERBINEA 8 TSR, Xele-Trade-FuturestEERAZISAFPZRER (BMARSERSK) |,

B— P AFPEXAEEZSMAPISEA , MliatTRERITTLIRTER. SREFRBUTHR
© BNERFRERINA ; BEFESRNING , AL TR EISRE
BIERN MTIRN AR REFTRNERRINEE |
RZEWRRI M TR B RE A ZAFPHMEER RIS |
BN ERRIERSERSRZEER L MTIERNRNTT | APHISEMEE ;
IRAFREENTTAERE  WEERHMEERR , AeBHTEREE |

FHUEES : APES ( BRMLEEIEexampled“Example01.cpp” ) :

void onStart(int errorcode, bool isFirstTime) override {
if (errorCode == 0) {
if (isFirstTime) {
// TODO: init something if needed.

}
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/¥ EHERED */
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);
}
} else {
printError("api start failed, error code: %d.", errorcCode);

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

3

printInfo("login success.");

e

Xele-Trade-API HRiES Exchange

REIER © insertOrder

R EIEK : ReqOrderlnsert

2126 : onOrder

i JREIE : onOrder ¢ - JRRL  Onfsporcerinsett _ L paimn Tiea
i HBEER  onOrd i REER : OnRtnOrder ' %%iﬁgma& H
: o I A3 E1#R : OnRtnTrade : e

; A3 [E4R : onTrade : :

: REBIER | insertOrder | :

: ! ' =

: REMEL © onOrder 0 | IRERBEEANE
E RBIEK : insertOrder : i

| . FREIEK  ReqOrderlnsert : ==

: | $RENIE : OnRspOrderinsert | ?E?ﬁ%_ﬁ\?ﬁ:a_}i[
i BRI : onOrder K= === ————— - 12 BREdXZS
| ) 45320138 : OnErRtnOrderinsert | FTAUE

W EERTR | REMREEES DR=MIZR.

R EARYR TR ER

© FEBMIRE  EERRHSREREANMA , APIEZonOrderiZ @B ;

© BIREFIIHEARZFE | IRERERHIREZN  EEERHTREIREREIR , APIBE
onOrderfZ[@HBF ;

© HIRBEINANRZATE | IREERENHAENI , EEESKIEMZERR , APIEonTradeiZ OB
AR ;

FHUCE : REBERFIRBUT ( BAFREEIFEexampled“Example02.cpp” )

int insertorder() { // k&
int ret = openLong(l);
if (ret !'= 0) {
printError("open long order failed, error code: %d", ret);
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}

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);

void onorder(int errorcode, const XTFOrder *order) override {
// IREIRM . AR A R K W AR B IE R, IR S FTIE R,
if (errorcCode != 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;

// BRI o AR R BOIR S i W Ak B2 4
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->TlocalorderID] = order; // {#AF4RE6 4%
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 onTrade(const XTFTrade *trade) override {



[/ WCEIEE Gy [l 4

fRiEg

Xele-Trade-API HAtRIEES Exchange

HBiEK © cancelOrder

#E EHR : onCancelOrder

i i #Ei53K : ReqOrderAction i = .

¢ I : OnRsporderaction 74 BN 7 iEAT
| : ; . OnRtnOrd 'OEER

[ #EEER : onOrder i #% ElR - OnRtnOrder : GBS

: HBiEK © cancelOrder | :

| : : Sl

| B IHEL © onCancelOrder : D REHE G R
! #H#IEK © cancelOrder : i

: ' #H 15K : RegOrderAction : 2=

o R Onkspoderaction 71 PR IEDS
i | 44Z[E4R : OnErRtinOrderAction ! FTAUE

N EERTR , BRI EES BR=fgR.

ERRYRZIRED -

© FEWFZE  EERRESAIERERN , APIETonCancelOrderiZzMIEXIEF. (NREEMNE
BEDHR , W@donOrderflonTradeZBAIAF ;

o HEERERBIIIESRAHRERZHNIZN , B RFESRIEERENR , APIETonCancelOrderiz
Q@rABF ;

« SEERINHEAR BTG | HERERNHIINSEN  BERFHSREER. SREWEHEERES
APliEidonCancelOrderiZ[iB&IHEF ;

FHUCE : BHERGIRBUT ( BAREEIFEexampled“Example02.cpp” )

int cancelorder(int sysorderiD) { // fii#
int ret = mApi->cancelorder (XTF_OIDT_System, sysoOrderiD);
if (ret !'= 0) {
printError('"cancel order failed, sysorderiID: %d, error code: %d",
sysOorderiID, ret);
}

return ret;

void onCancelorder(int errorCode, const XTFOrder *cancelorder) override {
// AR AR A A K W AR R, IR S FTIE
if (errorcode != 0) {
printf("error: cancel order failed, sys-id: %d.\n", cancelorder-
>sysorderiD) ;
return;
}

printf("order canceled, sys-id: %d.\n", cancelorder->sysorderiD);
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TraderAPIEOZSE14BB
TraderAPI3E[O
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SepHAETEEO

FEapHiEIEEO

SREEEN

AEEEN

SAEEEN

SAEEEN
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R IEAER
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R iEAE
=

R IEAER
H

HSMEITIRIZO
HSMEITIEREO

HSMEITIRIZO

EWEEEN

HREEEO
HEEEO

EREEEO

ykss

APIXISRIEaIEANE

APIRSS{= IEBRIEO

EREREANEO

B HEREAEC

1B AR SR E A E

AU SEIREE S | AR
1E

TKBUEEMNESEEE |, 7]
#F

HITRENEN

REAEIHR R T B S S BE I A

HEERIT ERRESAEEANEO

PRAZ EIRIE A

KA HA SR EZ R EREZZEN

REFRIERS R EZ R EIEIZEO

BYRERMRIEIEZEO

TIERERMRIEEZZO

WJRiTEZEN
EGEIT (TR
BEHELTE
BEERECMER  BLEO

VAR BoIEFHXTFAccountHyE S
=g

SRENSRIKAE R
RERZ ZATEE

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



LI 2= 58 ykss ERED / WRHED

EREEREO BHIRBER XTFApi::findOrders
HEREEREO BRHAZER XTFApi::findTrades
&% B "

Déﬂzﬁaﬁg B cEmmey XTFApi::setConfig
&% B . "

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

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

SPIREIEREN
R ERED

onStartf %

#OmaEe
APIXISR B BRI E

gORE

void onStart(int errorcode, bool isFirstTime);

EOsH

e errorCode : B4R,
0-F~EshpkE . BTLAER login() #OERIES ;
HitBFR NGRS R AR ;
o isFirstTime: EB¥IXFIFF.
AJLMBIARESL , FIRTEVDRITHES | S TE0E09Im SR E.

EEHE

T
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onStopk ik
#£OkEe
APIXSSR{Z LEERNIEC]

EORR

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 R o 6 P TCPIE %2
ERRXTFAPI_ClosedByLoginError DRI B S N B P R R R B IR
ERRXTFAPI_ClosedByLogoutError il 38 di B & bl = 5 5 30 5% 1

ERRXTFAPI_ClosedByZipStreamerror: il B3 /K #E i $0 b5 7 Ja 155 1]

iRElE

onServerRebootF i

#OmaEe
EEERZNRAEITERRIENEO.

o IBEREXRSZHNRIIRAEER , APIFIEEBEEE ;

o HINEERE  APIRBT LRERFTEEUE | HERTMESINEEUE ;

o HTAPINAMENEAL T , EIATAINERERREHEIRSEN . AREEEKE
onServerRebootSH {45 , B L —IRIFTEEUEIEET | HRIXLEUREIEEHRABRL ; &
onServerRebootEHMEZ 5 , BUBISFHIEEEM.

EORR

void onServerReboot();


af://n288
af://n304

iRElE

SinsEEn
onLoginfix
#£OkEe
BRERBEREO

EOms

void onLogin(int errorCode, int exchangeCount);

EOsH

e errorCode : HRER, 0-FraRmY | AfEFRNERAMUREAERG ;

e exchangeCount : XZFHE , ERMINEIREIRZAHIAIBELHE ;
LERS A g5z 5 1z (58, F24eE) onReadyForTrading() 8% onLoadFinished() SE4EX0f5 |
A REERIR BN BREIER.

EEIE
7

onLogout 75i%
EOEE
BHERBERNEO.

#EORR

void onLogout(int errorcCode);

EOsH
e errorCode : EHER, 0-FRERAY ; EERFEHEBIREIAVEIRD ;

iREHE


af://n324
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onChangePasswordfi%

#OmaEe
1B REAER .
#EORR

void onChangePassword(int errorcCode);

EOsH
o errorCode : BB4ER, 0-FNMEXBLI ; EMERTFEBEREAMIREIRVEIRS ;

iREHE

onReadyForTrading /5i%

#OmaEe

B¥sSEUEC IS | A TIREBERLE,

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

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

EOms

void onReadyForTrading(const XTFAccount *account);

EOSH

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

iR[ENE
7c

onLoadFinished}5ix

#OmaEe
RZBARBERKEIESINHGSE | BRILWRIERKEIRTERSMEM , FHRLHTRER,

1. KBRS T REAETHRE |
2. IR ZFEURRIAPIRISR |, FUKEIRMSLFFIAHEX ;


af://n356
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3. MNRAPIIRERME | IERMTTIREE | FUKEIEMBTITLLLAEHEX ;

EOms

void onLoadFinished(const XTFAccount *account);

EOSH

e account : HRIBRRIKFEE , 2IUXTFACcountEHaK ;

iIREHE

%

RHEO
onOrderfix

#OmaEe
IREAEIHR R T BRI A

EOms

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

EOSH

e errorCode : fREPIEREEIRAD
e order : IREEHRIISR , SUXTFOrdersSHaLE ;

EEIE
7

onCancelOrderfix

#OmaEe

R BRI ERIE O,

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

HiRA :

1. 2B ERVKEEINRHRES4 | IHTisHistory/gtrue;

2. KSR ST R ELETNRE |

3. ANREFCIERIAPINGSR |, FKEURMLFFIAHE ;

A NRAPIREFE | ERFEEE | MUKEIEMETFSHUEREE ;


af://n404
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gORE

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

EOSH

o errorCode : HIERERERNRAD ;
e order : IREPEIRITS , SIXTFOrderfEfAR ;

iEEIE
7

onTradefi%

#EOhee
PR EIIE R .

1. ZBHHERVKEERIHRB ST tERisHistory Aatrue;

2. FKEESS T RERAETIRE

3. MNRBFOUERIAPIRIS | FKEIEMLTFIAHEE ;

4. MNRAPIIRERE | IERWTHEEE | MKEIEMBTSEHEX ;

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

BAXTFTradedIRECIRESE | HFRABEHN , (BN EHRREXAIXTFOrderXdSRANpAZXINAIC L
BRSR EZ L.

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

RABFAR RIS, CRATEIENAAEME , BBAALIERERXTFTradefstt.

gORE

void onTrade(const XTFTrade *trade);

EOSH
e trade : A EIRXMSE , SUIXTFTradefSHa0R ;

RElE


af://n447

onPositionCombEventf %

#OmaEe
FeRASEREHERNZEO.
WRERBEHMERIIE  SFCRAGERIASH  SFEAGEIRSEN  EIIEOENRER.

gEORR

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

EOsH

e errorCode : $HIZES , EARE ;
e combEvent : BEHEHXNSR , SUXTFPositionCombEventZEHAK ;

iR[ENE
7

IR ENIEO
onAccountf ik

#OmaEe
KA H A AL EIEZZO.

EORR

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

EOSH

e event : MKFZ{LEE42EE

XTF_EVT_AccountCashinOut : kP& EREHB NS TR,
e action : KFEMVAITIE

XTF_CASH_In : \&

XTF_Cash _Out : H&
e account : IKFPRI5R , SMXTFACcoUNtZEHAR ;

EEIE
7


af://n473
af://n491
af://n492

onExchangeXix

#OmaEe
RZAAERSRET MRS EREIZED.

EOms

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

EOSH

o event : IKPEMUEMREY (1FIIREREET )
XTF_EVT_ExchangeChannelcConnected : 323X ZiBiECIEEE
XTF_EVT_ExchangeChannelDisconnected : G SiEECKFHEE]

e channellD : JBIES

e exchange : XZIER , IS EXTFExchangeSHAAERS.

RENE
7

oninstrumentfix

#OmaEe
BYURERWRIEIEZEO.

EORR

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

gEOSH

o event : IKFPEMEEAEE (1 FIKNEERET )
XTF_EVT_InstrumentStatusChanged : SRS AEZ(LIE]
e instrument : §2IXIER , SWXTFInstrumentfSHALK ;

iR[ENE
7c

IMETTIREO
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onBookUpdateJsix

#OmaEe

TERETHREIRZEO,
EHARIBRAF subscribe(IEEMIESLI1TIE , £subscribe()iEO,

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 , SIUXTFEventEEfak ;

iRElE

onErrorf5ix
EOmEE

EREAEO,

EOFRR
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af://n574

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

gEOSH

=

e errorCode : 270 ;

ERRXTFAPI_RetryMaxCount : TCPEIELME BIARAREL,
e data : fFERIEREGE | FSEEEN Janullptr ;
o size : MFTEAYENREUREAIN , FTEUEN/0 ;

BEIE
7

APIETRIE]
SEEEEO
starthix

#EOhEe

JBEIAPI,

HERiZEO | APISBEHRXBEERIEER.

RIZEENRERS | BAMBIZEAPIRISAYECE X H+IEE. tBAJLUEID setConfig() #FEORE.
WIREOEARID | #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 : EIESEHLENS ;

REE


af://n593
af://n594
af://n595

BEOEMMIIRE , BUREEEIR,

stopZai&
EOEE

{ELEAPIE,

BRZEO , APISETFF SR BESHIERE.

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

EILEERAPHED |, ATLAEF SR, LAY , ILMEAFBListenerXdgR , AMEARRRNIZLE

gORE

int stop(Q);

REIE
EOVERRINIRE , BNREEIRD.

loginfsixk

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: BEMFIRD
o password: FEMFZE
e applD: K FEFERFID


af://n610
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o authCode: IAIEFSHNAD

iR[ENE
EOERAMINREO , BREREERD.

logoutBix
BOEE

BHzZEE.

iz EMAIE | FEVE onLogout() FOBAIERER.

EOms

int logout();

EOSH
7c

iR[ENE
EMVERRIDIRE , BNLREEEIRED.

changePassword}5i%

#EOmaEe

BT,
EOERMINE | BEJE onChangePassword() #BANHEXZIDER.

EORR

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

EOSH

e oldPassword : |HZ#5
e newPassword : FFZ15

EEIE
EOVERRINIRE , BNREEIRED.

BRI AR TRERERALLN , BRMEM RIS BHILERTE onChangePassword(errorCode) 0
EBRAF ;
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RHEO
insertOrderf3i%

#EOThEE

RIEIRER,

£ XTFSpi::onOrder()&XTFSpi::onCancelOrder() O BB BEARRAIERIRBRT,
BERR

1. APIRIFEFIRERE—RFR/OSERER | (BEFintk 2T LHIERHR At 1 25
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 : FHItERAIIRESEEA ;
e orderCount : #tEEAEE , FBEAT 164, MRBEIT16 , N ERBIBNKLY ;

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 , 2IUXTFOrdersSHafk ;
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e orders : FEREIRENSREA ;

e orderCount : ItEFEPEE , FEEXTF 1614, WREL16 , NHtEH=RKNY ;

e orderIDType : IREPERSHRE , BRISIFIEGAKES. AHIRRBSFIIZZFrRSHEE ;

e orderlD : IEETKSHAMIRERS , WREAMIRPRS  EXAIRARSESZHE— ;

EEHE
ZOVERMINREO , BURERERD , ERRINFH AR REBER ISR,

IMEITIEIEO
subscribe5i%
EONEE
TS,
TIEITEAINE . SRER N SLNTEEIER . 2EJE onBookUpdate() M.
WiEA :
1. APIBES R HHITERAIRE  (EREMTINMTEENEupdateBook() , BIZIEEOEFAPI
R EBFIERIERFTT TIBEIE |

2. MREETHALTIE , HupdateBook()SEMTELMAT , FEEHonBookUpdate()# ;
3. MRITIR T &291T18 . HupdateBook()\ S GLTIEZAT . £E[HonBookUpdate()#E ;

gORE

int subscribe(const XTFInstrument *instrument);

EOSH

e instrument : FRIREISLIXIS , SXTFInstrumentZEHA4E ;

iREE
EOVERMINERY | ERMIHZRTMTBT I,

unsubscribefix

#OmaEe
BUHEITIF{TIE . Ssubscribe(iZOIIEEHER.

EOms

int subscribe(const XTFInstrument *instrument);

EOSH


af://n730
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e instrument : FEUEITENSANSE , £WXTFInstrumentZEHafx ;

iR[ENE
EOERMINERY |, ERAMIIRTTET HEGERL.

updateBookJ i
BOMEE

EIHELTIE.
BT TIBEE.
EHTIERE | APISBERNELITEE

1. IRIBESACMNTERCRT
2. ANSRAFYERsubscribe(#EOTRITIEEIE , &1@81d XTFSpi::onBookUpdate() #EE@AIEF ;

EORR

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

double TlastPrice, ///< W
double bidpPrice, ///< EANN . AFERETLFEA .
int  bidvolume, ///< FENE. AERELFEAM .
double askPrice, ///< FThth. AFERELILZHE.
int  askvolume ///< FhE. AERELLZHEN.
Dt
BEOSH

e instrument : HAXIER , SUXTFInstrumentZ5HAE ;
e lastPrice : &N

bidPrice : SEAfff. AEREFLZEANM

bidVolume : EAE. AEREFLEANM

askPrice : SEHffy. AERFFLZHMN

askVolume : SEHE. AFAFRFTEHMN

iB[ENE
EOARRIIER | AR TIEE AL,

HiEEREN
getAccountf ik

#OmaEe
RESEIRERAES.

EOms


af://n768
af://n797
af://n798

const XTFAccount* getAccount();

EOSH
7c

R[ENE
REIR SIS

getExchangeCountZik
- mb

KRR ZFTHERES.

gORE

int getExchangeCount();

EOsH
7c

BElE

REZZZATHIEE | AEERTEIRID.

getExchangefix

#EOmEe
REEENENRZES.

#EORR

const XTFExchange* getExchange(int pos);

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

iREE

REEEMENRZZAISR , SWXTFExchangeSHAIA,


af://n810
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getinstrumentCountZix
#OmhEe

REGHHERES.

EORR

int getInstrumentCount();

BEHE

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

getinstrument}ix

#OmaEe
RIEGHONEERGLIES.

gORE

const XTFInstrument* getInstrument(int pos);

EOsH

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

iZEE
o SHISIEET , S IUXTFInstrumentZSHfK ;
o MRSHYFEE  HEFERREER  REIEH ;
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getinstrumentByID¥5i%

#OmaEe
RIESURSFTRERGOER.

EORR

const XTFInstrument* getInstrumentByID(const char *instrumentID);

EOSH

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

iREE
o SANISIEE , BIMXTFInstrumentéE i ;
o MREGARNFEE , ETIAEER | REAITHEE ;

getComblinstrumentCountZixk
#OmaEe

RIVEERLIHERR.

#EORR

int getCombInstrumentCount();

EEIE
o ATEHETO : FNEGEUHE |
o /IN\FO0 : REERRERERD ;

getComblinstrumentk ik

#EOmaEe
RIEEEAESENER.

gORE


af://n872
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const XTFCombInstrument* getCombInstrument(int pos);

gEOSH

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

iREE
o HESLNISIES , £XTFComblnstrumentf5Haf ;
o MRSBHEE , ETDREER , REZHEH ;

getComblinstrumentByIDFi%
b

RIEESEURSFHREERNEGENER.

EOms

const XTFCombInstrument* getCombInstrumentByID(const char *combInstrumentID);

gEOSH

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

iBEE
o HEBANISIgE , £XTFComblnstrument4SHaf ;
o MRENAEFE  EEARERER , REITIEE ;

getProductCountk5ixk

#OmaEe
SREN T E(E R,

EOms

int getProductCount();

gEOSH
7c


af://n926
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iREE

o KFETO0 : RrmitdE ;
o /IVFO0 : REEIRARERIERD ;

getProductix

#EOmaEe
RENEFIRMMEE.

#EORR

const XTFProduct* getProduct(int pos);

EOSH

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

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

getProductBylIDJ5i%

#OmaEe
RiEmMIT RS T RERmIMER.

EORR

const XTFProduct* getProductByID(const char *productID);

EOSH

e productlD : BAREFFRTE , HIA0 : sc. cwsF;

REE
o Rttt , SIXTEProductZEiagn ;
o WIRFBHAGFHE , ETARERER , REITIER ;
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findOrdersfix

#OmaEe
RIEREERITER M EIRBER.

EORR

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

EOSH

o filter : IREPEIEN ;
e count : INMENIBABRKESE , RAEMZEEARE ;
e orders : JMERENRIENAE , BTFEHEEAER ;

iRElE

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

findTradesf %

#OmaEe
RIEEERITIERMEINER.

EORR

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

EOSH

o filter : FYATABYRET RS ;
e count : INEMENREEKESE , RAEIIRZEEAIRIIAM ;
o trades : JMNEMENRIENE , BT EHEERSR ;

iRElE

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

SR ESEENO
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enableAutoCombinePositionZ ;%

#OmaEe

ISIERENVISILE= IR
NAEBHRIEZANREBNEGRIRE | BIZEREFSEN.

gORE

void enableAutoCombinePosition(bool enabled);

EOSH
e enabled : EFEHEBNASINRE , true-2H false- <28 ;

EENE
7

setConfighix

#OmaEe
RERESH , NEBNSEZRIRESH  BalZFRENSHASEN.

BCESHERIIE :

"ACCOUNT_ID" : E&MWFID

"ACCOUNT_PWD" : BE&MFEEHT

"APP_ID" : R FHFERFID

"AUTH_CODE" : JAIFSHS

"TRADE_SERVER_IP" : 323 RSk

"TRADE_SERVER_PORT" : Z 2RSS iw

"QUERY_SERVER_IP" : ZiHfRSS bt

"QUERY_SERVER_PORT" : ARSI

"HEARTBEAT_INTERVAL" : (>BEiEIFGRTE] , B : =FD

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

"TCP_RECONNECT _ENABLED" : TCPHiFFEEAREE

"TCP_RETRY_INTERVAL" : TCPEES/INEIRRAETE , 8 : Zfb
"TCP_RETRY_INTERVAL_MAX" : TCPEIER KIEIFRATE , B : =F
"TCP_RETRY_COUNT" : TCPEIEXEX

"TCP_WORKER_CORE_ID" : #EI & SAZ4R%
"TCP_WORKER_BUSY_LOOP_ENABLED" : iR &L 2 A EABusyLoopEIET
"TRADE_WORKER_CORE_ID" : }REA4MNBLFZERZ

"TASK_WORKER_CORE_ID" : jBPFFSL&FE4P%

"POSITION_CALC_ENABLED" : E&®ITE B

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


af://n1036
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"WARM_INTERVAL" : FlgARdiEEIFE , BUYESEE : [10,50] , B3y : =/
"ORDER_MT_ENABLED" : RRERSLAZREAIIEE | BUANSRASEAZIRAINEE

BRI LUREBR CISE , LMERESERIM SR getConfig() OB TIREL. SIEREAERAFE
EXRESE , (O HEIGRSFAE,

EOms

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

EOSH

e name : SEEBR
e value : SEE
REE
OFRTSEFECEMTD | FFOEFRREM.

getConfighixk
#£OkEe
MBS

EOms

const char* getConfig(const char *name);

EOSH

e name : BHEFR , &0 setconfig() ;

iREHE

REECESHUEF .
REINFFFENIGIFFTRNSR , WEREBRTF THE , BRI,

getVersion} ik

#EOee
SRENAPIhR A F 4T,

#EORR

const char *getversion();


af://n1069
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EOSH
7c

EEHE
AT ER

SbEnEO
syncFundsfix

&OEe
FEOERRSARAELEES,
AR -

o REOAFREAKRER , LXEEZERERRE , A88HT F—XIER ;
o BFERENSEERERELE  BEINEREEEERRE ;

fEREEIN

o MERBINMTHEREN  FERLEOFTUESEEMAEHENEEES
o WNERBSMBIEITIE | BINER updateBook() BIST , FEAMITERS
o BNINBMTIBIIERRZEESED MO AEERR  UAHNBSHER |

gORE

int syncFunds(int msTimeout = 45);

EOSY
e msTimeout : BAIRIE] , B3 : =D ; BUAPASEREERT , <=0 R-ASIHERT ;

iREHE

o 0: BRAESEERI , TLUAREXTFACCOUNt S B E RITIIESEUE ;
e ETIMEDOUT : FRiEKHBAT ;
o <0 : RREBREER , JUBEBATIFEEEMERER ;

buildWarmOrderJix

#OmaEe
EANGHSE, IE— RS, EABPRENEIXZ S,

AZNFMRRISEANER  IRFEETELER  BRAGLUSHAIE. S4aLIES
getinstrumentByID(#ZEOEIAFKIE.
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Z9TRIRAR

o RIXEEEHNTRRBRSIIRFIABIIS0T , BINAIXERSA : 20ms~50ms ;
o FHREBMESCRBEENFERRE—NMIERE ;

#ORE

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

EOS4
e buf : FPRHATIAIRBEE DX ;
o size : AFPRHATRHGREAE DX AN , NNTF64=FT, MNRAKF64FT , BBAIELER64FTH
8,
e instrument : 529185t , BALT ;
iZ[EH
0-F~akZ , IE0FRXIMAYEEIRED,

345
XTFAccountZEf3ids
REE . BER/IKFPEASEEXSRE

class XTFAccount {

public:

XTFAccountID accountiID; ///< TP s

double preBalance; ///< BHI% 4

doubTe staticBalance; ///< BASRE

double deliveryMargin; // /< ZERIES:

double deposit; ///< SHNE

double withdraw; ///< SHEE

double margin; ///< ERRIES, RS kAR IES: H
AT SRR SS FAN B A T 5

double frozenmargin; ///< HERIESE

doubTe premium; ///< BF|G

doubTe frozenPremium; ///< HERF 4

double commission; ///< F8:3

double frozenCommission; // /< G55 TF5E3k

doubTle balance; ///< BEME: HENEHRET M

PR - TR RS
///< Hr.
///< - FEETHI TN N5

t& MPASHIESY Y& %T}:HLZ\
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///<
NS ESTTH .
doubTle available; ///<
G~V A ARAIE 4 - A8 BIRAIE 4 - VR S5 AR 4 - 1R 45 T 4 3
///<
&
double availableratio; ///<
doubTe positionProfit; ///<
Z
doubTe closeProfit; ///<
Z FH
XTFLocalorderID TastLocalOorderID; ///<

XTFLocalActionID lastLocalActionID; ///<
///<

APTI P2 A (OXFO000001) JF4A1E 5 [ 386 A Al AR HL b L 4 5
///<

RN E R LA S

int getorderCount() const; ///<
VIR R E

const XTFOrder* getorder(int pos) const; ///<
VAR ERIN A

int getPrePositionCount() const; ///<
BT EER SR

const XTFPrePosition* getPrePosition(int pos) const;
R, MOFF4a T

int getPositionCount() const;
W ITE R CHIE, F—A202 kM LEHADAFEFAX R

const XTFPosition* getPosition(int pos) const;
FEIHE . O P a& it O il

///<

//7/<

int getTradeCount() const; ///<
) A AL F1 3%

const XTFTrade* getTrade(int pos) const; ///<
VAR Eha N

int getCashInoutCount() const; ///<

i i WA NS FIR
const XTFCashInout* getCashInout(int pos) const;///<
OJFdE A
int getCombPositionCount() const; ///<
const XTFCombPosition* getCombPosition(int pos) cons
FFEXT R
ke

XTFExchangeZEfa(ss
R RBFIEEIIHRE

class XTFExchange {

public:

XTFExchangeID exchangelID;
Ui: CFFEX, SHFE, DCE, CZCEZ

uint8_t clientIndex;
B, NS5 o BB AN ]

uint32_t clientToken;

B, AN 5 B LA

- RO/ T EAIN Y IES, A
Bt - i PR AIE

N

Horpre 5 HARIES S S RS 3

YR AN

o 4] FH IR
e, TEAANFERS

FORT, Il ol T emns

PP B Ja — IR AR R A I 5
PP 5 Ja — R X A L 5
I RAL FHAPT 2 AT

JHP AT LA T ) i 5 vt 57 R ff 22

HEMPTA RS, HTEhE

BB RS EWREN SR, MO

WA IR CHCE, HT®n

///< AL ERG| ERTER X

B e s, HTEhE

HAER S ERFEXNR, MO

HMPTA R R, ATENE

AL E R G BRI SR, O

HWHPTA MGl TR, BT

AU BRI BWEAENR, N

HHTAHERF R
t; ///< HABERSIERAAS

///< ZoPgty, TR,

///< BROPBGR R E A %7

///< BRIPUER AT EAE % T
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XTFDate tradingDay;
. 20220915
bool hasChannel1p;

A if], trueR/nLHFIPHIEA ]

int getChannelCount() const;
uint8_t getChannel (int pos) const;

Jo

Fl: [0, getChannelcount() - 1]
FH A 90 A J85 457 4 5 (ELRD AT 5
BAEE MG R E+10/ENEN RS .
const char* getChannelIP(int pos) const;

IPHbhE.

false, &[Enullptr;

/1/<

/17<

/17<

/17<

/1/<

/17/<

/17<

/17/<

/17/<

& 1 SRR AL 4 5 TPH bk

T AL S B

AL B 2 5] AW AL

hLE R 5 posZHUINE U

U SR AP T B8 B 4248

IR, W R

AL BRI BRI AL T

W hasChannelIPX

// /< 75 MR A5 B TPt bk

e 4RE

const char¥* getChannelIPByID(uint8_t id) const; ///< i 5 AP
hk, iR IEl{HE [FlgetChanneT1IP ()

int getProductGroupCount() const; ///< trif)i s s

const XTFProductGroup* getProductGroup(int pos) const; ///< &40 E &5 &4k 5
Hxt 5
};

XTFProductGroupZstals
08 . AR S

class XTFProductGroup {

public:

XTFProductGroupID  productGroupID;

int getProductCount() const;
=

const XTFProduct*® getProduct(int pos) const;
const XTFExchange* getExchange() const;

IS

};

XTFProductZia(d
WHE  FFREEXTHRSE

class XTFProduct {

public:
XTFProductID productiD;
XTFProductClass productClass;
int multiple;
double priceTick;
int maxMarketordervolume;

/17<
/17<

///<
/17/<

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

i R LAY
AT ity ot AL B 1 o A

AL B R G BN R
i dh A2 BT (52 5

b Ff AR

AP SR A

AL R
/NN

T 1 B ) B K A B A
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int minMarketordervolume; [/ /< TR BN R
int maxLimitordervolume; ///< PR ) KR
int minLimitordervolume; ///< PRI B /N B
int getInstrumentCount() const; ///< B EENE L% E

///< BALERIIBERELANER
// /< B R I R AL X

const XTFInstrument* getInstrument(int pos) const;
const XTFProductGroup* getProductGroup() const;

XTFInstrumentZEi3(#
B BLRIE

class XTFInstrument {
public:
XTFInstrumentID
uint32_t
int
int
int

il

int

e

int

i

int

faim

double
int
XTFOptionsType
XTFDate

¥=0: 20220915
bool
XTFInstrumentStatus

const XTFExchange*
XTFExchangei&4t

const XTFProduct*
XTFProduct4g4f

const XTFMarginRatio*

const XTFPrePosition*

const XTFPosition*
&, WED SRR EHE

const XTFPosition*
0, A8 R a5 dE

const XTFMarketData*
XTFMarketDataff 4l

const XTFInstrument®

TR N 2 Al A 20 dR £
I8

instrumentID;
instrumentIndex;
deliveryYear;
deliveryMonth;
maxMarketordervolume;

minMarketordervolume;
maxLimitordervolume;
minLimitordervolume;
priceTick;

multiple;
optionsType;

expireDate;

singleSideMargin;
status;

getExchange() const;

getProduct() const;

///< &GRS

///< ||,/]r_:l‘
///< ZEF
///< ZZEI A

///< TR B KA B
///< TR B MR
///< BRA R B KA B
//7< BRI B /MR
/1< BANZEFMAL

///< EABEEIE

[/ /< BB

///< BAFMH, F4FH

/1/<

e I THERIE &
///< HEPIRES

EIN
///< BERELTIERK

///< BRGLER

getMarginRatio(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< {RiE4H

const XTFCommissionRatio* getCommissionRatio(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< F4:d
getPrePosition(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< Pithi#ets, KA HWEGE, 5% HARSAEWN

getLongPosition() const;

getShortPosition() const;

getMarketbata() const;

getunderlyingInstrument() const;///< W42

///< BRELHHZ LT
///< EHRELI 2T K
///< BRELRITHE

LB, B
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XTFPrePositionZ513(4

AR - EFIEFEXISRE

class XTFPrePosition {

public:

int

int

double

const XTFInstrument®
XTFInstrumentfij4g4f
};

preLongPosition; ///< WEZLFraE
preshortPosition; ///< EELFEGE
preSettlementPrice; ///< WELEEA

getInstrument() const; ///< EillERGITE G4

XTFTradeDetailZ&513i4

1B 2 ZABBAARIERR

class XTFTradeDetail {

public:
XTF_CONST XTFTrade
int

b

*trade; ///< XG5
volume; ///< W&

XTFPositionDetailZE13(4

AR : EMFF ORI

class XTFPositionDetail {
public:

XTF_CONST XTFTrade *openTrade; ///< TFERZ MR, H&%ET
nullptrif, REHEG, FEEH 2 HIEREC AR 1L

XTFTradeID openTradelD; ///< FFERA TG

double openPrice; [/ /< TN, 5 A FHR A
kg ARIR] . QSR ) SR R AR HE 45 BN .

int openvolume; ///< FEEUIHIT 6 R

int remainingvolume; ///< T ugn R A A

int getCloseTradeCount() const; ///< AR R A
=

const XTFTradeDetail& getCloseTradebDetail(int pos) const; ///< “F4 ks A4 i
2

bool isHistory() const { return openTrade == nullptr; }
///< FIWRE R LR

int getCombPositionDetailCount() const; ///< 0

WG SCBR H 2H & B BT 2 51

const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< 6

G

int
A 41 4% 41 A 5 A
15

getCombinedvolume() const; ///< Fi@
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XTFPositionZEt3(4
WA . BEFPEFEIISRSE

class XTFPosition {

public:

XTFPositionDirection direction; ///< Fehm: £k, =3k

int position; ///< Haag: HEFEe - ©Fn
HHEA + 56 - OF5E, A8 T FeG4gR

int todayPosition; ///< SR 56 - 25,
BE TP endgE (S

int combinedPosition; ///< CHEMFCHE

int openFrozen; ///< TGRSR

int closeFrozen; ///< FaiRdiE

double margin; ///< SRMRIES, RTINS AR
WE4r o A5 RE B K B A F 6 10 PRATE £ 6k 0 12 5

double paidvargin; ///< TEAHRUES:, RoRLhR AT &
AL 4. 7R 3mSR s 4L &, SeAHEIE 4 AT RS /N T 5 I RE 4 .

double frozenMargin; [/ /< HREERIESE

double frozenCommission; ///< GREEF 5%

double totalopenPrice; ///< BITEE

double positionProfit; ///< FGfT REARRCANF
G5 CEEINTHERZSED

double closepProfit; ///< FRET AEARAE45HCF

CRTENESRT GESED

double getopenPrice() const; ///< FFaHn

int getAvailableposition() const; ///< HWHGH (FrEim - °F
BHRLEE)

int getyesterdayPosition() const;  ///< SKREUEIGMD &6 (U &FE
ME - DFERAED

int getPositionDetailcount() const; ///< Erifi{sfr B 4H% &

const XTFPositionDetail& getPositionDetail(int pos) const; ///< #ifit{7iH4l,
ALFEFF 6 A AP 1 A8 HH 4

const XTFInstrument* getInstrument() const; ///< FiJ@XTFInstrumentfgst
I

XTFInputOrder&&fa{f
BB : SRR

class XTFInputorder {
public:
XTFLocalorderID TlocalorderiD; ///< AR EYS CHPD

[/ /< ARG S T 2L P CRUEE
—, AT AR

///< FEEAREEE G R E LA Rk
IDMR:

///< 1. FERAE G E N
0x88888888;

///< 2. WEEERBINERD Rk
& 72~ 0xd8888888;


af://n1191
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3. HAETFORAEEN
ARIER B RE, APTAMHA
WERAPTRAE T Wik HE, 7/
R SR AN B LRI A Hh 4R 2 G 5 1 P
APT fCVF 2 7 i A [F)— P
tedn:

(FHZE. 5B

SESET ]
VA R RN I
WAL BRAY (GFD) /T

AN
EEL 6
BN R . AR

mE minvolume > 1, 4
% minvolume < 0, 4
T AL g 5 e R S A

Rkt
WG CRE, BRI

A R
ATk
FI P AR S, AR

FER O 1L7 298 R 4 B 4 5

R B R A I 5
1. AR G E

2. MEEIHWE 30D sk
3. HAEFORAEEN
52 5 F #5040 5

KT 1)
P e T

///<
0xe8888888;
///<
R G5 H S R .
///<
BRAE 2 5, RS IR S AR R B T 5 ) R R S M —
///<
—M, EAEMHAPIHIIT B IR .
///<
%/ A4 2 G T, AR b e A AL B IR A R L S A R A S
///<
+ B[] 35 1Y
XTFDirection direction; ///<
XTFOffsetFlag offsetFlag; ///<
XTFOrderType orderType; ///<
ffr / FAK /FOK
double price; ///<
uint32_t volume; ///<
uint32_t minvolume; ///<
FAKH,
///<
APTBRIAE FH A /N A £ R gk AT 4
///<
APTERINAH FAT B A B2 AT # 5
XTFChannelSelectionType channelSelectionType; ///<
uint8_t channeliD; ///<
XTFOrderFlag orderFlag; ///<
TR
XTF_CONST XTFInstrument *instrument; ///<
s
XTFOrderéEtails
WiRA : IREAEHRITSREE
class XTForder {
public:
XTFSysOrderID sysorderiID; ///<
XTFLocalorderiID TlocalorderiD; ///<
IEME—ME, 75 0] 25 7= A [l R A
///<
AAEAET N, IR E10, HAMIE LR BT BRI S
///<
///<
0x88888888;
///<
[ 72 A~ 0xd8888888;
///<
0xe8888888;
XTFExchangeOrderID exchangeorderibD; ///<
XTFDirection direction; ///<
XTFOoffsetFlag offsetFlag; ///<
double orderPrice; ///<

A%
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uint32_t
uint32_t
uint32_t
XTFOrderType
XTFOorderFlag

XTFChannelselectionType

uint8_t
18
uint8_t
], OXFF&/RN R E
XTFOrderStatus
XTFDate
20220915
XTFTime
10:20:30
XTFTime
10:20:30
XTFTime
10:20:30
bool

ordervolume;
orderMinvolume;
totalTradedvolume;
orderType;

orderFlag;
channelselectionType;
channelibD;

realChannelID;

orderStatus;
insertDate;

insertTime;

updateTime;

cancelTime;

isHistory;

JJE, & APTZ H Sk AT UK E A,

HElR, ZFBONtrue. BTPIRKZ G, 7B NTalse.

AbH, AR A B
bool

isSuspended;

XTF_CONST XTFInstrument *instrument;
WRAR AL NS LRIE, BAELXT RIBEFTREN .

XTFOrderActionType

e RERL R, HPEL BOESED , REETEL AMSIHAA R EREIZTE.

int

const XTFTrade*
G e
e

XTFTradeZEf4(4
AR B ER R

class XTFTrade {

public:
XTFTradeID
double
uint32_t
double
double

2
XTFTime

10:20:30
XTFDirection

XTFDataType.h
XTFoffsetFlag

XTFDataType.h

actionType;

getTradeCount() const;

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

/17/<
///<

/17<

///<

/17/<

///<

/17<

/17<

/17<
///<

//7<

/17/<

getTrade(int pos) const;///<

tradelID;
tradePrice;
tradevolume;
margin;
commission;

tradeTime;

direction;

offsetFlag;

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

/17<

///<

/17/<

EE R

S UND B

R Bt e s B

A/ FAK/ T i 8

bR E

Ji (o7 S FE i

JHE LR S, OXFRR N LAY

S, S e

RS
Ei: KNI P S h Rt A

AR ], 775 H A% o
AP ], 7 A AR
BRI ], AT H A% o

[e G B BT T B B R R
FEIE TR 55 45 T 7K BT USCRI PR i
LUPOR/WINE AN EE &N SR 7

WP RTER GFRMAEAD
T JEXTFInstrumenti4&4t .

e G B R E SR

B BT IS P R AT B A A
FAr BRG] AR BT BLIN R AE

A2 5y FIT R AE G )

JRAZ A A%

AR AR B A H

BT BROEH

AR (B4 O R AE 57 2R 1) T 48

AR AT ], A H A%

KT, RS %

rehRE, HE 2%
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bool isHistory; [/ /< TEARHE B W % fS s ARy
fBJa, &P uAPIS H B TR K EA,
// /< TEIBFRS i K 2 B2 1
LR, ZFBENtrue. BFRAKZE, ZFEBEHNfalse.
// /< Q0% K E R Rl R A 7 BRI
BRI AR Z B

XTF_CONST XTFOrder *order; ///< Frl@XTForder 5%t

XTF_CONST XTFTrade *matchTrade; ///< XFWAZ EHR, WA TN R
B B RAE

bool isselfTraded() const { return matchTrade != nullptr;
Y ///< FIMEERNE KR

15

XTFMarginRatioZ5f3{%s
B8« TSRS

class XTFMarginRatio {

public:
doubTle TongMarginRatioByMoney; ///< FERREHT T 2 L ARAIE
double TongMarginRatioByvolume; ///< TERREE T 2 LT
LE.
double shortMarginRatioByMoney; ///< FHERRERE 2 L RE
&E,
double shortMarginRatioByvolume;  ///< 4zM8%0E i 50010 25 Sk E
const XTFInstrument* getInstrument() const; ///< Fi@XTFInstrumentiig
3
};

XTFCommissionRatioZ5{34
AR : TR
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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;

XTFMarketDataZEia(d

AR : TIBERXISRE

class XTFMarketData {

public:
int tradingDay;
double preSettlementPrice;
doubTe preClosePrice;
doubTe preopenInterest;
double upperLimitPrice;
doubTe TowerLimitPrice;
double lastPrice;
double bidPrice;
NI4T 5 A RO
int bidvoTlume;
NAMEAT 1 5 A 20
double askPrice;
NI4T 5 A RO
int askvolume;
NAMEAT I 5 A 20
int volume;
int snapTime;
doubTe turnover;
double openInterest;
double averagePrice;

const XTFInstrument* getInstrument()

const;

XTFCashInOut&siaias

RBE | HASRISRE

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

/17< =

///< 3%

///< =3

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

/17<

[/ /< BRI AT 2L %

///< EHETHRTT @ PR

///< $EEt H TR a2

///< EHE W E TR R A3

/1/< BB SRS T 50

///< EHEW RIS PR

///< FiJEXTFInstrument(i4g

5o H

GIESC Sy

AT LAY

B aE CEARMEHD

B

BAT

BB RSN AT IS J5 6 20
KNG NERREFIAN (2
FNE. NERRLFIAN (&
SEMAY. NEARLEZMN
L. ATARELMM GE
AT E CERAEAD

I Ak CRFARAE D

A e CEARMEAD
Fe i CEARMEAD
TSN CERERD

FrJ®XTFInstrumentff a4l
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class XTFCashInout {

public:
XTFCashDirection direction; ///< HAETTR
double amount; ///< HWAEEH
XTFTime time; ///< NG
s

XTFEventZEia(E
UiRA BRI

class XTFEvent {

public:
char tradingbay[9]; ///< BREGARBCGESH)
char eventTime[9]; ///< BEIF A
XTFEventType eventType; ///< BEIFESER
XTFEventID eventID; ///< WAFELFID
int eventLen; [/ /< BEIFEA B
char eventData[256]; // /< BRIFEA; R
char reserve[2]; ///< W7

B

/// FE BT R A N 4 R

class XTFPrivateEventInvestorPrc {

public:
XTFPrcID prcib; ///< WP BAEIDIAY
char investoriD[13]; ///< WERELIK
int prcvalue; ///< $BHFRIEE
char reserve[11]; ///< TETB

I

[/ BT AL A 8 2 R

class XTFPrivateEventInstrumentPrc {

public:
XTFPrcID prcib; ///< RIE R EARIDIAY
char investorID[13]; ///< BHEEH LR
char instrumentID[31]; ///< ST
int prcvalue; ///< ELIRIEE
char reserve[12]; ///< P&

it;

XTFOrderFilter&ia{f
HiEE . EEIRPERRITIERE ISR

class XTForderFilter {

public:
XTETime startTime; ///< JFaEmtE, FRF Rl 10:20:30, =7

G E el
XTFTime endTime; ///< GEWETE], ERFEAg: 10:20:30, =¥

S E N ]

XTFDirection direction; [/ /< REMBLITTR, TERERRTH
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XTFoffsetFlag offsetFlag;
XTFOorderFlag orderFlag;
XTFOrderType orderType;
XTFOrderstatus orderstatus[4];

A, TR R AW P AR

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_OS_Invalid;
orderstatus[1l] = XTF_OS_Invalid;
orderstatus[2] = XTF_0S_Invalid;
orderstatus[3] = XTF_0S_Invalid;
instrument = nullptr;
product = nullptr;
exchange = nullptr;

XTFTradeFilterZ5ta(s

AR - EEREBEERITIERRRIRE

class XTFTradeFilter {

public:

XTFTime startTime;
i e SNl

XTFTime endTime;
Frep RN

XTFDirection direction;

XTFOoffsetFlag offsetFlag;

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

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

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

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

///<

//7/<

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

BRI TR &, BRERRITH
fRERBIRE, TRUERTRITA
REMBIE SR, ERERRIH
fRERERTS, ZENTERUEN LT

B &AM BREE, SRR

R A S TR, IR RS
TRIAAZ ) T S5 MR 4R &L, RS TR

JHaGI I, P EAgA: 10:20:30, &

i

b

H
4

SR e, FAFE R 10:20:30,

HAERHSLLT A, TERER R
REMPIF AR S, ERERRITA

R E A58, TRERFTE
EEAGIRTRR L ) NE =R WSk =R o2 i )
RIS 5 i et, SIRETRTITA
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XTFComblnstrumentZiaid
WhA  HEE2IE

class XTFCombInstrument {

public:
XTFInstrumentID combInstrumentID;
uint32_t combInstrumentIndex;
XTFCombType combType;
XTFCombDirection combDirection;
const XTFInstrument® getLeftInstrument() const;
const XTFInstrument* getRightInstrument() const;

const XTFCombPosition* getCombPosition(XTFCombHedgeFlag combHedgeFlag

XTF_COMB_HF_SpecSpec) const; ///< il &ion 4

Tong getCombPriority(XTFCombHedgeFlag combHedgeFTlag

XTF_COMB_HF_SpecSpec) const; ///< il &%
const XTFExchange* getExchange() const;

15

XTFCombPositionDetailZ5{3(#
488 : AT OB

class XTFCombPositionDetail {

public:
int volume;
double margin;
JBARATE 4+ 47 R AR AIE 42D
double paidMargin;
JHR PR AIE 455 B A TR ORAIE 48D
XTFTradeID leftTradeID;
XTFTradeID rightTradeID;
=
s

XTFCombPositionZ5f3(4

78 . HERFEE

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

/1/<
/1/<

/17<

/1/<
/17/<

/1/<

/17<
//7/<

Haaligms
HiRE e E Al o)
Hekp

HeEa2771m

7e RE 20 RABE
Fi R A 2% R AR E

B LIRS 5

Heafrod

G ARIES A8 O

TAMRIE S S8 (2

TERR A 0 e
1 BRI 2 20 PR A 2
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class XTFCombPosition {

public:
int position; ///< AECIEEE
double margin; ///< SRRIES RSB, B
A 2H A B 20 1 0 B DR AIE 4+ A5 R PRAIE 42 2 1
double paidmargin; ///< SEAHFAE S RB, B
A 2H G B AN I SEAST ERAIE 4 2 Al
XTFCombHedgeFlag combHedgeFlag; ///< HEBIERRE
const XTFCombInstrument* getCombInstrument() const; ///< FEEHIHEEY
int getCombPositionDetailCount() const; ///< & W44

const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< 4
CEE
15

XTFPositionCombEventZEtaid
UihA . BEEENSEEES

class XTFPositionCombEvent {

public:
XTFSysoOrderID sysOrderiD; ///< HERKS
XTFLocalorderID TocalorderiD; ///< HPES NS
XTFExchangeorderip exchangeorderiIp; ///< 5
XTFCombHedgeFlag combHedgeFlag; // /< HEHRE
XTFCombAction combAction; ///< HEATNRBEAE/
fiEE )
uint32_t combvoTlume; ///< &=
XTFTime combTime; ///< HEw A
const XTFCombInstrument*combInstrument; ///< HEEH
3

[ ] =72 8 1
FEqZERY
FEEBILSR
ErHEESSAIT -
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HimRBE Himes bS]

XTFExchangelD char[12] R ZFTIDEESRE

XTFProductID char[16] mRiEERE
XTFProductGrouplD char[16] ERFPAEEHESREY

XTFInstrumentID char[32] BYIDEUESRT

XTFAccountID char[20] K= DEHESEE

XTFDate char[9] HEREESSEY

XTFTime char[9] AYiEEESEEY
XTFExchangeOrderlD int64_t R B FTR AR SHIEREY
XTFSysOrderID int32_t EETKSEIEEE
XTFLocalOrderID int32_t iR PmSEIERE (AFPEN )
XTFLocalActionID int32_t R SEIEEE (BFREN )
XTFTradelD int64_t PR S EERE

(3 SiT
RSB ( XTFOrderIDType )

KA : uint8_t
BHREHEE 1568 WEE(RIRTFT)
XTF_OIDT_Local FFP#EFNA RS 0
XTF_OIDT_System EEHFNRRRS 1
XTF_OIDT_Exchange hiaE—NRZBFwmS 2

Eafh3EBY ( XTFProductClass )

28 uint8_t


af://n1313
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tgsses 588

XTF_PC_Futures RS
XTF_PC_Options HAESHA S B
XTF_PC_Combination HEHER
XTF_PC_SpotOptions IRESHA LY

HR#NZBY ( XTFOptionsType )

KA : uint8_t

e 1588
XTF_OT_NotOption JEHARR
XTF_OT_CallOption &k
XTF_OT_PutOption BiX

EsEHME ( XTFDirection )

KA uint8_t

faeny 15688
XTF_D_Buy S
XTF_D_Sell sE

156825 HM ( XTFPositionDirection )

KA : uint8_t
frgeeny 1588
XTF_PD_Long eSS

XTF_PD_Short Zs3L
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IS ERITE ( XTFHedgeFlag)
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XTF_HF_MaxCount REBERER 4

HAEHBME ( XTFCashDirection)
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XTF_CASH_OUT He 2

FFEHRE ( XTFOffsetFlag)

KA REREE

et i5BE BEsE
XTF_OF_Open HE 0

XTF_OF Close G 1
XTF_OF_ForceClose EEN T 2 (BAFF)
XTF_OF_CloseToday ¥5 3
XTF_OF_CloseYesterday SEHE 4

XTF_OF _Invalid Tos 9

HREAEBY ( XTFOrderType )

KA : uint8_t


af://n1410
af://n1438
af://n1454
af://n1485

thrasses
XTF_ODT_Limit
XTF_ODT_FAK
XTF_ODT_FOK

XTF_ODT_Market

%88 e
GFD#zE ( BRI ) 0
FAKHZER ( BRI ) 1
FOKHRER (BRI ) 2
HiNIRE (B4 ) 3

REAYRS ( XTFOrderStatus )

KA : uint8_t

XTF_OS_Created

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_Canceled

XTF_OS_PartTraded

XTF_OS_AllTraded

XTF_OS_Rejected
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XTF_ODF_CombinePosition
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FERDERFE ( XTFChannelSelectionType )
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FE . FREE
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#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;

Ie

void start() {

if (mAapi) {
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 (I'mAapi) {
printf("error: trader is not started.\n");
return;

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

printf("logout success.\n");

void onChangePassword(int errorcCode) 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;
morderLocalId = account->lastLocalOrderID;

// BRBARYIG RS F, A g AeEr, BT R TREN R S, T

// BRI RS 5 o

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);

// KBS i
printf("info: data load finished.\n");

void onorder(int errorcode, const XTFOrder *order) override {
/) AR R AR AR AR I W R AR G, 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;

// R AR o AR R DR S H 7 2 R B R
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->localorderID] = order; // {#AE4R N5
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 ARYE R A R AL I B R AR SR, LR AL S 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 Bk
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 RO, . A
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 BIRAEA B ZEE L, . 225 P AL
printf("exchange is changed.\n");

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

void onBookUpdate(const XTFMarketData *marketData) override {
// ATTE RO, RAEAT IS il R A 5 SR
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 lastPrice,
double bidPrice,
int bidvolume,
double askpPrice,
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;

18

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: EMCT HMARRY, HENAMTATH, W IMTAT, 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(),
lasPrice,
bidPrice,
bidvolume,
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: N NS4, TREUHECHIALE
std::string configPath = "../config/xtf_trader_api.config";
std::string instrumentId = "au2212";
runExample(configPath, instrumentId);
return 0;
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