nE

Xele-Trade-Futures}¢3

Xele-Trade-Futures U/ RRSTHIETFPGA, MM RINERZES , MEITERIENIFPGAIEEH
iz, AN RIBAEE  RERREERNETEE | A5, PRSRALTRIE. EE&XT
RN I B L BB TSRS IERER B RS,

ZN IR Z R Gt Xele-Trade-FuturesfUIS A& (FERFM , SIRMAPITHREN ELEMIR , BRIgH
EFAREFimiER(Client Program)BUiE LS.
TraderAPIE7

TraderAPIFHF5Xele-Trade-Futuresif{TiB(5. BIIAP| , IEETLAAZNN3EZHT ( SHFE , CFFEX,
INE, CZCE, DCE , GFEX ) RIERZIES | SREEMNAIRISEMRZZIRSEIR.

TraderAPI 2— 1 EF C++i92KE | EBI(FERFY EEERMEAEORIME IR ZIN8E. Khh
BFPISEHBLL xele-futures-trader-api-0s-iiiA 5 . tar.gz @4 , 540 : xele-futures-trader-api-
linux-4.1.630-f098%¢a.tar.gz, BEAIET :

XH= i%88
include/XTFApi.h APIELI M, BN T BEEa9EO
include/XTFDataStruct.h BN T REIEO RS EEEREE
include/XTFDataType.h EXTEREINFRINEERERE
lib/libxele_futures_trader_api.so Linux 6 S hiRAAIAPIGNEE
config/xtf_trader_api.config BCE SR
example/ExampleXX.cpp OFERFRSRAEE S
example/Makefile OFRRFRIRIR
TraderAPIZ{TER

BRIARMAIEEET Linux 64 IR FRFAINEA | BIENTSE. soSHHH.h3L 34

TraderAPH{Eg SR
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=
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

APIRRE
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

APIEEITHIKP
APIEO. SRR
IEINEIREFIERMAAED | RS RSN

TAERERIEAZDonOrder ;
HENEEREANE D onCancelOrder ;
& onBookUpdateiZ RIS HEEE! ;

XTFOrderfSHinsertTime=2Eg ;
XTFOrderFilter¥0XTFTradeFilterfENAt B ER & X AIER ;

XTFAccounti&nlastLocalOrderID=FE% ;
XTFExchanget@&iNtradingDay=FE&

ENERERERZonServerReboot ;

XTFInputOrderi&filminVolume=2Eg , XTFOrderi&fn
orderMinVolume=Es , BF LIS/ NIERAHIFAKIRE ;

S EHRAELNELAEBusy Loo RS FFF A FLETA ;
N ZEEPHEUEAITHAE ;
XTFExchangeZ5tg{ii&nhasChannelP2ER A TFHRCEE 5P
HEHEESIA

XTFAccountgsfa{At&nlastLocalAction|D=FES , FT’/HPENH
BRla—RAMHEERRS ;

IENERIEEETED |, SHEREENESNPRRA ;
makeXTFApIIZOIFECEN AR NZT |, [BsIAPIZAET , BT
APIfsetConfig)EOKIRESEL ;

HEESMNEANtE ;

AR BB R BRI ;
ALUDPTIEARER ;
MAEBDEINEFER

SRR

MKP=FERY 792075 ;
BN Z /KB AEICRIDEE |
IEECARIFRSFELZFT FHIRIOE ;

EHtRERSEO ;

FECETREARO

SREHIIREMAL |
XTFAccountZEHUMIEINAREIRIE S, FEEREIFER ;
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2023/01/18

2023/03/22

2023/06/01

2023/07/31

2023/08/29

2023/09/14

2023/10/17

2023/11/27

2023/12/15

2024/03/15

2024/04/15

APIRRZE

V4.1.664

V4.1.749

V4.1.861

V4.1.931

V4.1.990

V4.1.1019

V4.1.1053

V4.1.1068

V4.1.1072

V4.1.1226

V4.1.1260

APIEEFHIRIE
RAERFMS |, AEEHEIRBAEN ;

RIXTCPEURAHEINSLELIZEESHE , LGSR B RIXIEMN S
w5, '

EESDEEITESEEFT—HRYM

R EOEINZ AR TEEL |, & Eaﬁﬁﬁigbﬂﬁaﬁiﬁlﬁ
ORDER_MT_ENABLED=true AJLASASE&IZIRMAIIEE, BIAE
SRR | FERSEREER

I NNFS FREAINEE ;

BTG REO

HREAZSIGNN XTF_os_Received REFNBIIEESNXIZ ;
EESBLEESSHEES—HHITE ;

IEImENEO ;

EINERIEEEO ;
IEINERREFERFNEO ;

AR SEEREO ;

RN RIBINAF BEX FRuserRef ;

IENE R SFIR S TR ;

IR R EE | tt*%it‘FAPWﬁf%ﬁEEﬁE’\J&‘% (1TERFORK
R)ER . HEFETE

AR ORIMERE | ﬁ?%SolarfIare*ﬂExablazeM-EE’\JiJnﬁﬁ
I ;

e R EEEOAYRE ;

RN S E ENF D B B8 AYE ] getxTFNanoTimestamp() ;
iﬂﬁDDOnloadH&$EﬂJLAJ1}J | WERMRANT 7 XBATF7.x |, 12
TMENMAEZRE ;

iijMEELLW":IJJ EFFRBCE : BCELN/I XNIC_ENABLED
Ak | falseRREEH ;

IR RS ERSIIRE |

R BRIk FixedThenAuto , FAF NSRRI AL
&k NEERBtiEiEl BaEFE S 2R ERN ;

, truezg

makeXTFApifZOIEINAF BE XS SRR AR

ENNAC &L COMBINATION_ENABLED #[] COMBINATION_TYPES ,
ATFRECMNBEmAEGHIRE ;

=) 1[Ty=yEiAl

HISTORICAL_FINISHED_ORDER_FILTER_ENABLED , FBTIERRH

HEERIh ST REIRAX ;
ENEEE A SEREO ;

ISR R RBIAIKIESE, SIFGISTES
XTFAccount Z5Ka(RETE getMarginType() 0 , XIFREEFE
SIEEHRIESEIERR ;
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2024/05/22

2024/06/19

2024/06/28

2024/08/14

2024/11/19

2025/03/12

2025/05/16

2025/06/26

2025/10/15

2026/02/12

2026/05/21

APIRR%

V4.1.1314

V4.1.1350

V4.1.1360

V4.1.1375

V4.1.1380

V4.1.1385

V4.1.1390

V4.1.1395

V4.1.1400

V4.1.1415

V4.1.1420

APIFETHIRIP
BERTNFEFRESITEAS , 5 cr RF—5;

FiRZ5E1E XTFInstrument.getorderCommissionRatio(int,
int) EOEIN M REHERE

{RREIRM-EIHRE SIS EL B M -SRI £ BFR

SIHECRIERE ;

XTFInstrument SYEHSEE&EAEND ;

IEANECEIEIN CHECK_VERSION_ENABLED , FRFH&HISL U4 FIEESL
HHRRA—EUEREN. BB RE ;

XFEHENESRI— 1 TIBIREE ;
XIFEARBINERHRZETEFTRINEE ;

XTFMarketData 5K FEREEE : HilfRkaveragePrice=ER , &N
openPricexEg , AEsnapTimeZ I ;

IENEFREE SRR ;

TEANTCPTSTUIRIBIEATIRE |
HEINRIES T EIREA ;

I EBFIE NI ARS8 & LIS

#EfnsendWarmOrderf , FARAIZISESLIAITENE ;

UDP F#AERITAIEEE , (EBUAZRARRIE ;
HINENEEEITEER | LSRR, i, T H : BINEYRE
MIANEEE. HYRNTAN ;
IHEECEHIN S LIFTIEIRAUEEUNTE indexPrice FE] ;
(EERSITEEXNRA ;

KBTI EALENN execLevel FEY , STHHEREA., R, R
RISEBRBINIXNT , STEEASFEXH ;

KB BEHEENEZESERESIHEANER | BATE% L
AR UAZ GRS SENFECHINE ;

A BTSRRI A S BESIRT SRS OGS ;
FESFHYENESIFCTENE , EAISEFENTCRE
\E

RESET/ T R SHEINEEN EE S RIS RIEE BRI E R
ST ETE

SLHINFE O RNAERAIE ;

ABFEARULEREIESEAR , SHEAIYNEHHESSRIESMN
Hite

UD PRI S =PRI &

EINEEEIR xTFInputQuoteDemand , FIBIESRFARS
systemorderNo FIi@{ BA] demandTime =FEg;

BEMIK XTFInstrument IEf0 strikePrice FE& , TREINE
LIRIRIT |, BREREYNZF RIS ;
KBS AR EAGSE ;
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TraderAPLE1TH1El

TraderAPIIEOGR
TraderAPHEME T 22420 , £ BIIXTFSpifIXTFApi.
imR

int  XTFApi:XXX()

[EIRY :

void XTFSpi:: onXXX ()

ZETRIRBFEECILAXXX , onXXXERE.

Tirzis

TraderAPIEERMAP BFRIZOMAAKIZERGS | RAUSPIEIFHROMAFREEIRER. APIZIE
AN T EIRS

Xele-TradetE &

..................... —

Kele-TradehPl it Bk R B AT

#iB K l
T, EWIRX 23
et ! %5. SHERLE
APIXT & RED SPIR & K iEN

FRFPEFImETAP RERIEOTLAAESRIFEXRIERK , BITHRAPIFISPIEIERE , AJLEIREE
KN R FN[EIHR,

EFimiE AR 2 Rlin < [BRNEE 2 HAPI TIRLAZRART , EFIREREDFE3 N EAZER

BRIRELE | TERS i AASBRIGEREEIRAPIRIERER |
APIEEIEITLRE | TEREWFNMEESRANR 7 BEIRAEIRNA ;
APIREBTIRETE | TERWMERZTAINEE | BINSRFREBLEFEE—MCPUERZ, HEER
BERMRBRASET , BUARIET |
APIISSAbIRERRE | TEEMME O, EEFAHISEEE ;
PR AR ST RIRE,
&HiEisen :
1. EAXTFApIAIXTFSpifR AR ARREIER 2R, SPEIERIT AR MXTFAPISLAILIXIZRER
FAVFRY |, BARREE S SRR ARIEIREIENK,
2. AFEMAISPIEERAFER RUIEEREE | NRSPIEIEZOEET APINEREIRAZZ Bk
SREAE | BETIMZAIRLIEIE S EIEEEAEIE.
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3. XHFEIRESAXTFAPISTHl , BASHIS BIEFIASIRISPITTSANE, SEYFE—3H=R , APISTH
BRBITAT,

APIfic&

APINECERERBMZAHITEHRE | BZERENSHASEN. SHRENT

HARRRR R AR RRH A AR R R RR R AR R AR R R R AR BB
# QUEEAPTSCBIRT, 17 FH A a7 A BC B ST F

# ZANIKSTHRIELZANAPISEG], RFDAPTSLBIE & H A [ HIBCE S
g

# HEKS
ACCOUNT_ID=account_1

# K5
ACCOUNT_PWD=password

# &7 E T EAAPP_ID
APP_ID=app-client-id

# 7 o S T BB
AUTH_CODE=user-auth-code

# A8 ol F O (TCP)
QUERY_SERVER_IP=127.0.0.1
QUERY_SERVER_PORT=33333

# 52548 FH i M hE A 11 (ubP)

# 24 TRADING_PROTOCOL=udp i, Bt & ki,
TRADE_SERVER_IP=127.0.0.1
TRADE_SERVER_PORT=62000

@since 4.1.1380

G BB E ISR, SCRFUDPRITCPI A 7 3.

2 TCPJ7 :U), TRADE_SERVER_IP F1 TRADE_SERVER_PORT ANA:%%.
B{EyEEl: [TcP, uDP], ZRIL/ZUDPJT .

WS HEE N E R E, APIffisetConfig() A4,
#TRADING_PROTOCOL=TCP

H OH B K H

@since 4.1.1360

e 215 5 FAE & I TCPAT 5 IR 5

true FonJdHATERS, false XA

MR FATIE RSB, APTE AT Hp S8R HER el J5, & ABRBITIE RS &,
BRI G, JTIREOE & IR AT IS A . BRUIE L, A4 [l S AT 1 A
MM T subscribe 04T M, APIZEil onBookUpdated 4% T3 404715 ¥k -
W R, APT A C A RS BRI H &, HEEshmmmeE o,

WU P AT A HACI ) G BT B i, T EAPTH &, LA MT I R R A .
BRANAS e AT 1

#MD_ENABLED=true

HOH O H K H W K H W

# @since 4.1.1360

# THEH G FITCPAT I IR 55 TPk Al 1

# {24 MD_ENABLED=true i, Fit& LR
#MD_SERVER_IP=127.0.0.1
#MD_SERVER_PORT=33000
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# R AL T AE I, BRAAGIZ, 1242 ibusy ToopiizfT
# PR A B R IR, W] DAINARSE 5 1B 504 () 4 A AL 2

# RUVCNEAAPTSLHIYEE — K8 I CPU
#TCP_WORKER_CORE_ID=3

# (R EE LR 2 5 )8 Hbusy TooptEsizfr, HUEIEM: [true,false], BRilNtrue
# ANEVOE E TS false, £xHh i nl R A B I 4T .
#TCP_WORKER_BUSY_LOOP_ENABLED=true

# WP RE B LR, BETEE: [true,false], Bl Afalse, LA,

# JHHLR 2R, BAAPISERI T LSC R 2 AR R s (HRMERENE A T %, SMEHUHE o4k 5 4E
it o

#ORDER_MT_ENABLED=false

# UDPTRHLIZS B, BUEIEE: [true,false], Bl Nfalse: FAJEH
# 4 TRADING_PROTOCOL=TCPH}, ML EARER . AR TCPTRHR
#WARM_ENABLED=true

# UDPTIAAALERI (W] [RIRG, Hfir. 24P, HUEYEM: [10,50], ERiAHN20
# ARSI MR EDL REFBOAE.
#WARM_INTERVAL=20

# REHH AR ANETIE AT, trueRmiaH, falseRaAEH, BIMNAEH.

# JA MM ThRE TR AR EH . WRIRREARR K, HIERSS R S8R RH Iy, AT LIS H M ThAE. oAt
s, BV ER.

# R AN T MR SERAEEE CTERse) » TR A R IR E 3hEc.

# WORE FULTIRE, R AAE AT RE S BERISOR T, ™ 7 EEAR AR 0 R e 3 i R AR SRS A4, R
XTFOrderxt G4t 2 54 2

# RARERCEE. IEAERSIp . B0 R Ak, AFRESFARE. AaBl, Xk
BT R A R

# AR IR R AN, & EEF,

#RELEASE_FINISHED_ORDER_ENABLED=false

# B LT Bt EThaE (DU AR 6 SCRFILThAE) - trueRonBll, false®amABH, B
AR

SRR H ML IR TR, & di SR, X A R D SR [BRGAT K A DA R i g A B -

1. . BN CEMse) MIBIRGK, ARSI

2, AR ARETVHER PIBRAT A ST R B EHLJE RAZ 1 IR K, AR 48 7 i s

3. fTAEE: PrAIRM A RATA R, BRERNECE CERE) MEIRGTK, A EHEIR LS E 7 i

SRR FHBLIE B ThRE, 7 i mT DAY ) g S 8 R K B L 4 -

1, EoEs. RERCOHEW. BT F AT 2 AN 2 AT 4 A (B 3R 7K 5

2. RAs R LR AR L RS R O IRAERASI R B S A S AN 23 BSZ IR K [T 4
TR S HAR R AR B

# 3. HAAE BRI B b IR R K

# SLThREANTEN B35 I R AK, B35 A ISR, SRR RIS % b

# AR R QT B U AN A R

#HISTORICAL_FINISHED_ORDER_FILTER_ENABLED=false

H OH H H W R K

# WEAPIHBATHN, 0-FmIEFHHRA, 1-FoRfpist, BN IER B
# IEWEAT, XA S BN AR AR, o DL e &1 5,
# WEEAT, AR ZER AR, A XEFCMELS I,

# SRR E %S, APIHsetConfig O A4
#RUN_MODE=0

# SHEBNEMAPTINE I E SR E, trueR miEM, falseR/mAIEM. BRiIANtrue

# WBHOEERSH, DS RAIEZAPTSERINT S NHAHE; IF H R RE M E % E, APIH)
setConfig Q) HAARL:

#REGISTER_SIGNAL_ENABLED=true



# A EHACKEshH A TR

# - truefn i

# - false®kr A EH

# B Nfalse, AN EH

# ILIEIAEA . 1. 12250 A K 2 [543k
#COMBINATION_ENABLED=true

e i A RAGIR . BINFR A48 g 2

o & R HUE 3 S 2 % XTFDataTypes . h 3 1 XTECombType I #e s i
HERBHIRKEANTLE, UES", 75

. ERX KRR AT, AT RAZ IR A B B4 A SR AL

- HIHA M BB 8: COMBINATION_TYPES=0,1

- HIAA TN BER P S FER]: COMBINATION_TYPES=0,2,3
e MERE IR ES A4 -6 % COMBINE_ENABLED i Iific & ff
WIEIAES . 1. 1225 A e 2 5 4%

#COMBINATION_TYPES=0,1,2

HOoH O H H H W R H

# T a FMREIR MR IhRE

# WS A E I, IAAPTE SR 2 H SR M AT S 7T R AER R, a0 A S PR AR
PRI E AT IR

# GnRAEH URECE W, A APTE B AN SRR 15 A T FRAER R, BRI GE RGP SO 88 AT R
H,
# FHIARZIGE, @i Honload-7.1. xR A exanic2.7 . XA K BKE .
# EBRANEH.

#XNIC_ENABLED=false

# @since 4.1.1350

# 18 5E I H AR IE B W R A4 FR

# WIRFR AU E S, WA R MR, ke, WEShERE NN R .
# VA HBOABCE, BmAPIHE IR M.

#XNIC_NAME=eth0

# @since 4.1.1350

# 55 A H AR RE R R 287 .

# W) AU E I, E AR SRR IRE) s Rz, B Bk BRI Y R DK S .
# W BGABLCE, HAPTE ST W 388,

# ZFPRMVEE: [sfc, exanic, swiftn]

#XNIC_TYPE=sfc

# @since 4.1.1350

# S5 A Sk SO R )RR A — B

# AR E S, B AAPTE B 2> B ZA I 2 A F ) Sk SO RRCAS R PR RRAS 2 75— 3. an SR A — U0
JABNRIC, IR IR B A L AR T

# WIRAER UEICE I, A AP Bl I A Al Sk SO R AR I 2R R A 2 75— B

# BRUNEH.

#CHECK_VERSION_ENABLED=true

IR BPtEALLE setConfigEMIREBEXAIIGRISEL , LUEEFERIMISER getConfig() 2
OBATIREN, HEIhRERTLAREIRRIRISEZE ;

1HEHNE

Xele-Trade-FuturestEERAEERMING , EEER—ENEAEDBHRIAE PimR4EFER | AP
thEEEEERAREOBRSCREREE | BUAOBERRN6E, Bige0ibi , RIKEMEE OB , APIS
FHAFSIESNER , HEF T REE. APRESESZENOBBEEF , KRR TR,
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EiENF

APIZERXele-Trade-FuturestEBRESRG , IREIMEFEFR , SEMKEEE. BXEENERE
100ms , FEEAYEIERYE)EFE9200ms, 400ms, ...... , EERKAEFE32s, RAEEREN600K,
WNRAPIEFUTE , I 9600RIKARTTI AR INEER: , NS IEEZE , FHEIIXTFSpitonError()#EOE
X0FEF.

TiEimtE

BFIRFIEARBRANREIED 21 MER | ¥IALM ERFNIHEEEAMER.
IR ER

TEAIBIINER | Xele-Trade-FuturesX B RFHIFEF M RTRAN TEE
start(): RIZIED , APIS BN BEERRIEE.

RAEENRERER | BANEIZBRAPIISAIECE S H4HIEEN,

HETLAEIY setConfig() EOBCE.

BIKES | AP ( BIAMUASIF examplesh“Example01.cpp”) :

class Example_0l1_Trader : public ExampleTrader {
public:

Example_01_Trader() = default;

... // H&EAEZ Wexample/Example0l. cpp

void start() {

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

b

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);
3

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);

. // HLR1% Nexample/Example0l.cpp

/:‘: ¥*
* @brief —AMRIEMMMPIIRESE R, APIERME GG, —FZIITCH, FMAE3IVE, ZulHn.
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* @param config
* @param instrumentId
*/
void runExample(const std::string &configPath, const std::string &instrumentId,
double price, int volume) {
printf("start example 01.\n");

Example_0l_Trader trader;
trader.setConfigPath(configpPath);
trader.setInstrumentID(instrumentId);
trader.setPrice(price);
trader.setvolume(volume);

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

trader.wait(l, "wait for trader started");
... // H&EMRSZ Wexample/Example0l. cpp

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

// TODO: fi#HriE NS4, HRBUHECHINC E

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

double price = 301.50;

int volume = 1;

runExample(configPath, instrumentId, price, volume);

return 0;

INaER R ER

EINREABMER , ERmEFILMERRARRZZEOFPANEKSE , 4 insertOrder, cancelOrder,
findOrders%% , ERTEAFHE4ASPIEERELABINNEE.
FECES - TheeE AR EIRREL ( BAFREEIFENexampled“Example01.cpp”)
// B uREE AR G B R A, AR RO,
trader.start();
. // HA&R12 Wexample/ExampleOl. cpp
trader.insertorder();

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

TR BAPERORERBII%SEREDE , JFOERTEFEER.

FHHHNEE

TERAPISLEEREINERRORARARISHIFE
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Client SPI API XTF

BUFEAPISLI makeXTFApi(configPath)
JEFstart()fEhAPISLA]
________ EuTCPEER
e
IBRIEENEESR onStart()
FEBlogin(BERIES
BRES
.............................. »
e e mm e e
BRIEREER onLogin()
L PESsERARE |
BENFAF A LA S onReadyForTrading()
...... TASIRRIARE
BRI FR/KEIBF onLoadFinished()
RIEIRE insertOrder()
......... RIAREER
REBIEKEEIEENE

R EMREERET T

BHAFREEEIEANXE

onOrder(XTF_OS_Received)
| REERCHERBIES

BRIFAFIRECHRR DTS

onOrder(XTF_OS_Accepted)
.......... BEEHR

EENFPREIRS onOrder(XTF_OS_Queling)
AR [EHR
P e tviivi et S
ERIFIFREAZS onOrder(XTF_OS_PartfTriaded)
IBRIFAFPRERRAS onTrade()
IEEIREE cancelOrder(OrderSysID)
......... RIEPEBR
....... BEBSEEE
...... BN (B8)
onCancelOrder(XTF_OS_Canceled)
EHiEE logout()
_________ REGHER
e
BRIEHEESR onLogout()
{ZIERFEIAPIXISR stop() R




WA TCPREHERS
TBIEAPISLAIRR | BRI ATEEUE

IBHHELELEER onStop()

Client SPI API XTF

TraderAPIEAFIE{E1HBA

Xele-Trade-FuturestE & RATIEENRIRS I RS :

EIRSS « TEREMBXIRE. 54, REFERLUNBKRIINESRITEE ;
REESS | TERLERB. BRI ZEIREIN6E ;

SHFEFimE , BRPEEEIAPINogin(EOBRIES | BREINEA S LIARInsertOrder()ai&
cancelOrder(E O TIRBIERIRIE,

TraderAPIF1Xele-Trade-FuturestEERANEERXR BT ECIE  EFEH. IRERIRE. ETRE.
TraderAPIFIHE& R FHIN ISR B FEIF

EFIREF Xele-Trade-API RRLSHES
7] HIBAIGAPI . §
w® 1 BN TCPEE :
o
i i
= i
= i SRERNA
= : g
= 1 SRS |
= SR : i

TBRIEER (Api) |

- ' RS |
N 3 EEAEESS
E ;

RRRERSD)

EHSK (Api) N
= R (TCP) R
g ENRGEE (TCP)

) EHIELE (Spi)

g5
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i MBIEEE | A LABE ogin(EOARERIBERT , fonLogin(EEEAMESRIBA , RE
BRNEAREH TSR, Xele-Trade-FuturestEERAXIFAFZRER (KARSERS
X)) A—TBPEXACESMAPISEA , Ml tTiERIR LI TER. SREFRBUTER

o BNERRERINIY ; BMFEZRMING , FILHTIREEBLUNEIERE |
o ERHIERN MR AKEEREBTKNERRINEE ;
* REHIERN MIRNERXEZBFPNEERRINESE |

o BNERSNERSERNRZETER L T TIERNRTT | APISEMEE |
o MRAFPFEEHTREE  UEBRLEERR  ReBHITERIEF

HILES : APER ( BMUBiIFEexamplesh“Example01.cpp” )

void onStart(int errorCode, bool isFirstTime) override {
if (errorcCode == 0) {
if (isFirstTime) {
// TODO: init something if needed.
3
/¥ WHEsRRED %/
int ret = mApi->login(mUsername.c_str(), mPassword.c_str(),
mAppID.c_str(), mAuthCode.c_str());
if (ret != 0) {
printError("api Togin failed, error code: %d", ret);
3
} else {
printérror("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;

}

printInfo("login success.");

EFAEE

AT HEHREEP O ERERERAFNNEFUNERER | APEERIEGZH] , SEIREEH
InRSERAEBDER  IERAREERES |, AERAS LEEHEmTRESD. NEBRRENET
NN EEREE

1. RimZER © WindowsRFERAAT |, LInuxRFERIAS2 ;
2. RGATIE) | REEEHBINRSRE ;

3. fLRIPHELLE : 25824 :

4. M-EMACHEHE - &2 ;

5. F#14 : Hostname ;

6. RFRA : BAERFRRIRAS ;

7. BERFHS ;

8. CPUFAIE ;

9. BIOSF%IE ;

UTERMEMERFANEFURERERRERN , BREREERE  ILEATXHPERILEEE
R
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1@2024-08-09
09:37:03@192.168.2.2000@192.168.2.200@fefcfeca72al@fefcfeca72al@win7-
SOFT@6.1@vDI_DISK@FBO60000FFFB8BlF@seriall

2@2024-08-09
10:01:31@172.17.0.1@172.18.0.1@0242CC45DE99@0242FE299D1C@cd215@3.10.@z1w50YDK@54
060500FFFBEBBF@6CU741VH5F

e

Xele-Trade-API kiR Exchange

1RE{EK : ReqOrderinsert

I
1
#RS1E3K  insertOrder !
i
1

$£1Z[E14R . OnErrRtnOrderlnsert

2 B4R © onOrder

: REBINRZ . OnRspOrderinsert i =2—:

i R E WS : onOrder I - REBETEAHNEE

: REEHR : onOrder ; ?I%%IE]?E - OnRtnOrder \ T NE, BTEEXS

i B onTrad 3 ALZZ[EIFR, © OnRtnTrade i

H 3L . onTrade :

i $RE1EK | insertOrder i i

i | 1R 253K : RegOrderinsert ! -

: $RE W : onOrder - —BRBE  OnRspOrdetinsert ___ ! jocip st TIERAIZS
! R — i #EEEHE | OnRtnOrder | FORE, AERXE, 5
i . - ! A3 =R : OnRtnTrade ' S ER3E RS RI

: e G e i $REEIR . OnRtnOrder i

! #E B4R : onCancelOrder i :

E $REIEXK © insertOrder i E 3

: : 55K : RegqOrderinsert |OaR= .

: : el e | I0CR®EmE T EATIES
: $REIE : onOrder e —— —EWE . OnRspOrderlnsert ____+ Aregiis, FRERLRSzEP
E BB EIHE - onCancelOrder : $REER : OnRinOrder E He

i $RHIEK © insertOrder i 0 P

i $REML © onOrder i E ?Eé*ﬁiﬁ*ﬁﬁﬂﬁ

i iREIEK : insertOrder i i

i i 1R {5K : RegOrderinsert 0 G2 -

! . ! IREE © OnRspOrderinsert ! =2 REhu =N

; S : onrder A% owsorewst 7 A%wu7eons

o EERTR | IRBIREEER DA R,
REPRYHRSTIRER :

o REMIIZE , IBERALEKIEREANG , APIEZonOrderflonCancelOrderiZ[@AIRF ;

o MIREBINHANRZNG  IREEEMMHTPRETEN , IEERFEHSRERERR , APIED
onOrderiZ[iEEIAF ; WNRIREIRES XTF_os_canceled Nli@iTonCancelOrderiEZ &0
F;

o HIREBINHANRZG  IREEEMMTILE , IEREISRIEMIZER , APIEZonTradetz
BRARF ;

EULES : IRERGMCIBANT ( BAUISIF exampledr“Example02.cpp”)

int insertorder() { // i
int ret = openLong(1l);
if (ret != 0) {
printError("open long order failed, error code: %d", ret);

}

return ret;
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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 = 1000.0;
order.volume = volume;
order.channelselectionType = XTF_CS_Auto;
order.orderLocaliD = ++mOrderLocalId;
return mApi->insertorder(order);

void onorder(int errorcCode, const XTFOrder *order) override {
/) RERM AR R R AR SRR, LR S 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, errorcode);
break;
3

return;

// R . AR R HOIRES H W Ab BB 4
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->localorderID] = order; // {F#1i4l it %
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 {
// THRN. AR R A R AL R W R A SRR, R S TR R
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 ALk

printf("recv trade, sys-order-id: %d, trade-id: %1d.\n", trade->order-
>sysOorderID, trade->tradelID);

}

fEea

Xele-Trade-API HiRiEs Exchange

5K | cancelOrder

#HE B4R : onCancelOrder

i i #EIEK © ReqOrderAction i =

o W OnfspOrderction Tt PR TIEAT
' ! : : OnRtnOrd 1 EEX

! #EER - onCancelOrder [ N : T

i #H#iE5K © cancelOrder i i

1 1 1 %%:

i #E ML : onCancelOrder i Vo REEXRBEESRIE
! BB 15K © cancelOrder : i

! ! M EBIER : ReqOrderAction o EE=

! ! b - : | RBEEATEER
| i - JLEMUL: OnRspOrderiction _ | 3o "ok it
| | $%2[1E : OnEnRtnOrderAction !PT

N EERR , BERREEES RA=MipR
SRS STiER -

o FEWMIZE , BERRERIEREANL , APIEZonCancelOrderiZBXIFF. WREERS
EEEE KA , NEi@Ton0OrderflonTradeiZiERAF ;

o YR RBIESREAFRERZITNEN | EERFESAXEIRER , APlBiZonCancelOrder
EOBMBAF ;

o HEBEMINANRZAG | FEARENTEIRESEZW  EERFHSREER. JIRPFEERE |
APliEidonCancelOrderiZEENRF ;

FBUEES : HERAUCEBIT ( BEAEIEiEexamples“Example02.cpp” )

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

return ret;
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void onCancelorder(int errorCode, const XTFOrder *cancelorder) override {
// R, AR R W AR SRR, IR G TR
if (errorcCode != 0) {
printf("error: cancel order failed, sys-id: %d.\n", cancelorder-
>sysorderiID);
return;

}

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

TraderAPIE[&%E7 A

TraderAPIEO
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S HiETEEO

S HIETEEO

SREEEN

SAEEEEN

SAEEEN

SAEEEN

t

Nl
K
O

ot
NI
Wi
O

RHEM

TR REO

([ GEE=3m]
R ERR
H

R IEAER
A

R iEAE
|

HMEATIBIRO

HMEITIRIZO

HMEITIRIEO

ykss

APIXISRIEaIEANE

APIRSS{= IEBRIEO

EREREANEO

B HEREAEC

1B ERE A Z

B¥Is SRS IS , A TIRBER

=
TUKEUESINESSEE |, AR TEEMCN
1B

REAEIHR R T B S  BR IE A

AT RS EANE O

PR A2 EIRIE A

RIBER, AR AT RS H BRI E A

i\, NMEEO

KA HA S REZ AR ZZEN

R R ERS R ER R EEIZEO

BYURERETEIEIZEO

TERERRIEIEZEO

ETEERO
EGHITRITR

EHELTE

iSREO / IWREO

XTFApi::start
XTFSpi::onStart

XTFApi::stop
XTFSpi::onStop

XTFApi::login
XTFSpi::onLogin

XTFApi::logout
XTFSpi::onLogout

XTFApi::changePassword
XTFSpi::onChangePassword

XTFSpi::onReadyForTrading
XTFSpi::onLoadFinished

XTFApi:insertOrder
XTFApi:insertOrders
XTFSpi::onOrder

XTFApi::cancelOrder
XTFApi::cancelOrders
XTFSpi::onCancelOrder

XTFSpi::onTrade

XTFApi::iinsertExecOrder
XTFApi::cancelExecOrder
XTFSpi::onExecOrder
XTFSpi::OnCancelExecOrder

XTFApi::demandQuote
XTFSpi::onDemandQuote

XTFSpi::onAccount

XTFSpi::onExchange

XTFSpi::oninstrument

XTFSpi::onBookUpdate

XTFApi::subscribe
XTFApi::unsubscribe

XTFApi::updateBook



N E=ES:] Y53 ERIEQ / WRHEO
BEXRESCMER | @2
EHinEIREO RIS EEIEFHXTFAccount &S XTFApi::syncFunds
%l%\
HEEREO RENHRIKFER XTFApi::getAccount
BEEEEO RN ZFER XTFApi::getExchangeCount
EHioEREO RENELIER XTFApi::getinstrumentCount
EHAEEREO EHIREBER XTFApi::findOrders
HAEEEO BEHARER XTFApi:findTrades
£¥ Tm sz
aé&@aﬁgﬂ& RERESH XTFApi::setConfig
a" Tesany v
EI&EEEEE& HHECESH XTFApi::getConfig
£¥ sTms
aéﬂl@ﬂ%gﬁ& IEERAML RO XTFApi::setChannelPriorities
&% Tt
aé&@ﬂ%gﬂ?ﬁ SRENAPIRRZAS XTFApi::getVersion
HitigARzO HErEC XTFSpi::onEvent
HitisARRzO EisiE ANz XTFSpi::onError
imBhEEO KIIEFR IR ER XTFApi::buildWarmOrder
<o

2REEEO

makeXTFApifFi%

#EOEE

BIFRAPISLHIRTSR.

Bt EIEAPISLA
1. EEXHAR  FEENRENMHIER. FRENRIREFTFEM , BBACIZAPISTEISR , iR[E]

et

2. BHIRER , FREBEANREXHER. ARRSIEE G RESEHENTIEET (nullptr)
BIE], GUEERKTHIS , EE@ITAPI->setConfig(IEMNRBLATMIESEL
"ACCOUNT_ID" : BEMFID
"ACCOUNT_PWD" : ‘Z&MF
"APP_ID" : N FBFERFID
"AUTH_CODE" : IAIFISHUDS
"TRADE_SERVER_IP" : X3RS bt
"TRADE_SERVER_PORT" : X 2R im0
"QUERY_SERVER_IP" : EiEfRSS Mtk
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"QUERY_SERVER_PORT" : EifJfiRSS i
FERABIESE XTFApi : :setconfig() O EFRHAR,

EORE

XTFApi* makeXTFApi(const char *configPath);

EOSY

e configPath : configPath S¥FELE IR ;

ZEHE

o MNRENNIEEEWEY , BBARIERAPISLAIALT , IREIAPISLHIFEET ;

o MNREANNIEERIETHY , ESUHFTRM , APACIRAPISLEIRN , REI=HEE ;

o MERNMENIER , BRASnuliptr , BRABIZEAPISLEIRTH , IREIAPISLEISET, LAY , BEED
setConfigiZ IR ELHIRIBCESEL , BUFTEER ;

KXF(ESLIEHRLRYA

BURAPISLHIRT , AIRBEXRIBRIZED , APIBUASEMAEANSSLIEREL ( Signal Handler ) BT
JEIRARR, NREEAmMakeXTFADI(ZAT , APPEZEM TESIRREL , BBAAPIREHZC IMES
SIBRE , SHUESAEEBERFEXRIESLIERE.

A LURRRLA R I3RS AR

1. SNERAPIRIRRZAMEET4.1.1068hR A , ATLASTIERmakeXTFApiOEEO , Z/EBiEMAF BRI ESKE
HRERE. RHREMAOINA . STLARRIRLE)RR ;

2. NRAPIMRAZEFEHET4.1.1068hA |, BT LEBGEZS e LABIS FERCE S IgNED
B0 REGISTER_SIGNAL_ENABLED=false , 3EX[FAmakeXTFApi(iZONEEEIMMESREMS
HESHNE@, KAAPIZEMFMAENESAIRRE , EMEER ST Nfalse , FHEERL ;

getXTFVersionFik

EOLEE
BEHAPINAS,

RAZFRFERTG : Lnx64 Xele-Trade TraderAPI v4.1.852-811d2dd

EORE

const char®* getXTFversion();
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RENE

APIRRAZFFFER,

getXTFErrorMessageF5i&

EOmEe
ISR EISREREAT IR, SHF PR AMESIEREA TR,

EOER

const char* getXTFErrorMessage(int errorCode, int language);

EOSH

e errorCode : fFEIAAIEIRED ;
e language: IBERE! ; 0-43 , 1-H3Z,

RENE

IBRH R AT ER,

getXTFNanoTimestampJ5ik

EOmEe
IRARFLIREN SRR )X

EOER

unsigned Tong Tong getXTFNanoTimestamp();

ZEIE
AT AR g RIS

setXTFLogEnabled%i%
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EOEE
EERERBATIEE.

BRBEIEE | APISEMFARERFSRHTERT |, £ xtf-api-log BR , FEBEEMY. SXE
SIRIRRS R R R B ESS

ZABEINEE | APIABEIEBEEHHERAR.

ARSI LUCRAPIER TR HIABEITRENEE SHER | TRERBALSIERAER
ERIHEEEN. BRESHASGAPIRISTHREER T , BRIAPIEVARRET BEIHEE.

EOER

void setXTFLogEnabled(bool enabled);

EOSH
e enabled : BASRERBE, true-EA , false-Z

ZEIE
7

SPIXEEEL

I EIEEN
onStart’3ix
#O1hEE

AP IS IEANEN
EORE

void onStart(int errorcode, bool isFirstTime);

EOSH

e errorCode : [BahER, 0-FRBEIITD , ATLUER login() BEOEFIES ;| HittERREIIEW
SN AVFEIRESD ;
e isFirstTime: EE#IXITFF. TJLURIARENSL , FIRTEVDRITFRT , STE0RA0IIR I SRIE.

ZEHE
7
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onStopkix

¥OhES
APIRISRIZILBANEO
EOFER

void onStop(int reason);

EOSH
e reason : FRELAREA ;

ERRXTFAPI_ClosedByUser 1 2 stopiE O X554
ERRXTFAPI_ClosedByTimeout T OB 3 B 5
ERRXTFAPI_ClosedBySendError TORIBEAER, RWNBEETRE, EHRH
ERRXTFAPI_ClosedByRecVvError T ORI E X QP TCPIE B2
ERRXTFAPI_ClosedByLoginError DRI R s N P R S B O
ERRXTFAPI_ClosedByLogoutError @ il 28 i BB i 75 5 1 5h 55 1]

ERRXTFAPI_ClosedByzipStreameError: 6 illF| ik HEik Bl 54 J5 50256 1

REE
7

onServerReboot} %
EONEE
EEERZINERAETEBENEO,

o IEEEXRFNRIREEER , APIFRIEEBEMEE ;

o EINEEEG  APISET LRERNEEIE  FERMESINEEUE ;

o HTAPIIAMEUEARE T M . AL FrEsMERERIEH RS . ARFERKE!
onServerRebootSH{4f5 , B L —RIFTBEEUEIEET | HRIIXLEHREEHRABRL ; &
onServerRebootZHAMEZ [T |, FUBISEHESLA,

EOER

void onServerReboot();

ZEHE
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RineEl
onLoginkix
EOTEE
BREFENED
EORE

void onLogin(int errorCode, int exchangeCount);

EOSY

o errorCode : BERER, 0-FRTEREY | EERREFAMIREINIEIR ;

e exchangeCount : RZATEE , EXRMINEREIZRZZFTHIATBEE ; LA Fred i 5 i (5
B. TEUEI onReadyForTrading() & onLoadFinished() E4HEXIfE , A BeEAR BN ZE
=z,

iZ[E(E

7c

onLogout 5%
EOTNEE
BHERBREO,

EOER

void onLogout(int errorcCode);

EOS%
e errorCode : HEHEAR, 0-FRRERKY ; EERTIEHAMIRERERTD ;
ZEE
7
onChangePassword}5i%
#EOThEE
(B RERERE.
EORE

void onChangePassword(int errorcCode);

EOSH
e errorCode : {EIEER. 0-FMEXMNT | EERTEHEHRMUREIRIEIRES
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IR EHE
7o
onReadyForTrading F5i%

#EOLEE
BYIRSEIRTINEGTE: | AT TIREBIR(F,

YEFSEUEEEMEGE: , BRULUREREERSANS , FtTkRe | B2, fiwmn 2EARRD
SERKEFZE  FREE,

TR, EWMRAARSERKEIEF RIS  ERTETERENCN , IRFERESTSHCM
HITIRE , FESFHWKEFZE  BRIEREA,

#EORR

void onReadyForTrading(const XTFAccount *account);

EOSH

e account : MEIBEEMKAEE , SIOXTFACccountZEHIA  FEAPISCHIEGERIR |, tkXSisst—
BB, JLMREER ; 1ZX51585 SgetAccount)EOEIAN—E ;

RENE
7

onLoadFinished7 i

EOLEE
RZBRFFERKEIEE NG , BRALURERKESETERSMNeN , FHELLHTRE.

1. XSRS T REETNRE |
2. INRBFOIERIAPIRIS | FUKEIEMLTFAHE ;
3. MNRAPIIRERE | iERMTTIREE | FUKEIEMBTITLLAEHEE

EORE

void onLoadFinished(const XTFAccount *account);

EOSY

* account : HEIERAIMKAER , SXTFAccountZEHE ;
iRENE
7

XN
SRLEBED , TERRIERIERIIRSEL.

APIRMETY =32 50 - SBITER. THOHHE, 831,

EEITRNEEREELT
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insertOrder

SRS E0

’ onOrder=Received ‘

&%&Hi
GFDRAAZ

onOrder=Queuing

GFDIZBAEERRLAE FOK/FAKREEBR3Z

onCancelOrder=Canceled

FOK/FANS R

HE onOrder=PartTraded GFDEREBRRE

NS

’ onCancelOrder=Canceled ‘ onOrder=AllTraded

EElTRREEEOSE

e onOrder(): FEMERIXTRERERINTRRSEERERN (WNRESHIRSE
onCancelOrder , Eftiizs=a0ikZEEEEonOrder )

e onCancelOrder(): FELBBIFHITRNGER. BEMAIIAT , HITRRSTHRERENEZED ; #
EASCIAY , EIEZEEIBAIRERRI ;

e onTrade() : EEMETTHRRLAIAIEL] ;

TR BRI EIEAZEN T



insertExecOrder

/ ERNEl

onExecOrder=Received

IEalEE / NI

SRR onExecOrder=Accepted
BT Iémﬁ
\ / '
onExecOrder=Rejected onExecOrder=Queuing
FrpEEs

onCancelExecOrder=Canceled

RS R EEE O EE -
e onExecOrder() : FELMEREXITRAERIMTRRSTEANER (NRIERIRSE

onCancelExecOrder , Eftia=a0IRSEEHEonExecOrder ) ;
e onCancelExecOrder() : FEBEETTERAIZER, BRI , HTRRSEERIEREIZE
O ; BERKMAT | BEZE BRI ;

AN EEEOEE :
e onDemandQuote() : {MIBEMNEILEER ;

onOrderfi%

#EOhEe
TREBEHR AT BRI EAE .

EOER

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

EOSY

e errorCode : IRERIRIEFEIRIG
e order : IREEIRYIS , SIXTFOrderfSian ;
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ZENE
7

onCancelOrderfix

EOLEE
e RS B AN Z .

FNERAINEE R, IOCT R BATHBRE ST ~EZE M | BB iZ1T BorderStatus /g
XTF_OS_Canceled,

WeBR :

1. 1ZSBHERVKEEIIHER =4 | ItHisHistoryAtrue;

2. KBRS T RSB TNRE ;

3. AREFEIERIAPINGISR | FKEUREMLFFIAHE ;

4. MNRAPIIREFE , IEEMTHEEE |, TUKEIEMRTFFSHEIEX ;

EORE

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

EOSH

e errorCode : IS R{FEIRT ;
e order : IREAMIRIGS: , BIXTFOrderfEiafn ;

ZENE
7

onTradef i

#EOLEE
PR [EIRiEA R .

1. 1ZSB M EVKEERIHE R S=4, AdisHistory Jgtrue;

2. KRS T RSB TNRE ;

3. AIREFEIERIAPINGSR | FKEUREMLFFIAHE ;

4. MNERAPIIREFE | IERETHEEE |, TUKEUEMRTFFSHEIEX ;

PRRR[EHR ( XTFTrade ) SISKelE/E | HAPISEAIRERBEHAR—EERN (MREEREES , U
IR ) .

BIAXTFTradeXIRECIES , HFERABEH , (B2 BIRKEAIXTFOrder SIS F1 AT M AIE (L
B RETL.

NRFEXRERHI TR | BIEXTFTradeIFEENRIRFEENNGEZE B T—242
H,

WMRAFAR RIS, CHATEIENAIEME , BBAALIERERXTFradefgEt .
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EORE

void onTrade(const XTFTrade *trade);

EOSH
e trade : FRR[ERRYIS: , S WXTFTradeZEHIAE ;
iR[EE
7c
onExecOrderki%
#EOhEE

1T ERT R ER AR N T RS A B AN Z .
1T ERS I REBERR |, IRBLATILMAE

e XTF_OS_PartTraded
e XTF_OS_AllTraded

[@since 4.1.1390]

BRRA 4.1.1390 #2 , {7/ HERIEINT RBIFER execLevel , AILUREL]. RF. @FRIZHE
RARHITIRIE | ZRHMXAKEXIHER. SAPIE onExecOrder() S4f5 , FESTHIMT
execLevel 2EFFPSER | BIRIE S ZEHITIENAIIE,

HIED

void XxxSpi::onExecOrder(int errorCode, const XTFOrder *order) {
switch (order->getExecLevel()) {
case XTF_EXL_Instrument: {
auto instrument = order->instrument;
... // do something with instrument object.
3
break;
case XTF_EXL_Series: {
auto series = order->instrument->getSeries();
... // do something with series object.
3
break;
case XTF_EXL_Product: {
auto product = order->instrument->getProduct();
... // do something with product object.
3
break;
case XTF_EXL_Investor: {
... // do something for current investor.
3
break;
defalut: {
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auto instrument = order->instrument;
... // do something with instrument object by default.
b

break;

EOER

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

EOSH

e errorCode : IREFBR{FEIRIT
e order : IREAMIRIGS: , BIUXTFOrderfEiafn ;

ZEE
7

onCancelExecOrderf3i%

#EOThEE

1T EXT IR ER BRI S B A=

ENRERAINEE RS EZEM | B TIE ZITBorderStatus IXTF_OS_Canceled

4B -
1. ZEHERKEEIREEST4 | tkAdisHistory Atrue;
2. KBRS T mERETHEE ;

3. WNSRZBFOIERIAPISIS | FUKEIEMLTFAHE ;
4. IIRAPIIREFE | ERITFREE | HUKEIEMTFLEEHEX |

EORE

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

EOSH

e errorCode : FIERIR{EEEIRES ;
e order : IRBEHRIISR , SWXTFOrderfEfaR ;

ZEHE
7
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onPositionCombEventF %

EOLEE
FreAahkSMHENEO.
RERASINGE  SFFCHRAGEENASH , SF-EAsERSEM  BULEOEMAR.

EORE

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

EOSH

e errorCode : $5IR3 , fENIRER ;
e combEvent : BEEHXS , SMXTFPositionCombEventZSHafR ;

ZEHE
7

onDemandQuoteZix
EOThEE
AT R EO.

IAINIEREINEE KW EBSF=E1%E4 , BIER demandQuote() FiAfE | IAMNMERAIECIEAIA
.

EORE

void onDemandQuote(int errorCode, const XTFInputQuoteDemand &inputQuoteDemand);

EOSH

e errorCode : JENMRIEFEIRED ;

e inputQuoteDemand : BN RANS , BFREIRXGNMERAVBASE., 1Z0RReeEAEO
MERER |, tNREEOZIMER |, ATLISIENSREIAE |, MaIAMHE—24 R, FHENESR
XTFInputQuoteDemandZEaiA,

ZEIE
7

R ENEO
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onAccountfix

#EOLEE
KA HA S REZ R EIREZZEO,

EORE

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

EOSH

o event : IKPEMYEHSEEY |, XTF_EVT_AccountCashinOut : kP& EEEBNE KT
e 3ction : LKF"’"{»{{,EI’JE}J{’E XTF_CASH_In : A&, XTF_Cash_Out : H&

e account : MKPXIER , SIUXTFAccountZSHAR ;
RO
7c
onExchangeJix
EOEE
RIBIE RS EET R EEZZEO.

EORE

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

EOSH

o event : MK EMYEEHESEEY (FEIRIEEEBIEETS ) |, XTF_EVT_ExchangeChannelcConnected : 38
SR S EECIEESEE] , XTF_EVT_ExchangeChannelDisconnected : 32 ZFT3ZZiEE ST

1B%0
e channellD : BES

e exchange : ZXZFIR , IBSEXTFExchange SR ER >

A=

7
oninstrument}ix
#EOEE
BHRETHIENEZEO,
BORE
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void onInstrument(int event, const XTFInstrument *instrument);

EOSH
e event : MKPZMVEEAZEEY (FEIMEEZEEIETS ) , XTF_EVT_InstrumentStatusChanged : &%
REERETER

e instrument : %5 , SRUXTFInstrumentZEHA4A ;

RENE
7

IMETEEO

onBookUpdate}ik

EOLEE
ITEREZMEEZZEO.

A RIBRIEFsubscribe()IEEMISLI1TIE , 2 Wsubscribe(#zEO,

EORE

void onBookUpdate(const XTFMarketData *marketData);

EOSH

* marketData : {TIBEREXNS , &HMXTEMarketDataZSta{Ak ;

RENE
7

HithEREO
onEventl %

EOwEE
SHEREO,

EORE

void onEvent(const XTFEvent &event);

EOSH
o event : IBAIRIEANTS , SIUXTFEventEHAfK ;
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REE
7

onErrorfaix
EOEE

TEREANEO,

EORE

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

EOSH

e errorCode : §2iRf3 , ERRXTFAPI_RetryMaxCount : TCPEELME BIAHEAIXREL,
o data : fITFRISEIREUE | ToEUEN Sanullptr ;
o size : MiTERYEEIREHRERIN , FTSEWENF0 ;

RENE
7

APIEEEEO
SiREREN
start}5ix

EOEE

J2ENAPI,

BERZED | APISEERZESRIEEE.

RAEENERERS . BAMECIEERAPIISAYECE SR, tBrlLAEId setConfig() #EOBE.
NERIECIERMTD | $E[EJE XTFListener::onStart() #EOEXEIRI%ER.
WMRAPHUELLEBERED , AILMEAFAINS , AMIEFRSSBEE,

a0
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XTFSpiA *a = new XTFSpiA()
api->start(a);

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

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

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

EORE

int start(XTFSpi *spi);

EOSH
o spi: EFEHLERNS ;

R[EE
EOVEARINIRE , BNREEEIRED.

stopZaix
BOsE

(=1EAPIHEO,

BEZZEO , APISASRZZEEHNER.
SNERIZCIVERAED | $E[EJE XTFSpiz:onStop() EOEAHIELEHILER.

ZIEERAPHEO , JLAEFTSE. LAY , ATLMEAFTBListenerydsk , {MEARERNZLE

EORE

int stop(Q);

EOSH
7

ZENE
BOEMBIIRE0 , BNIREEEIRE.

login}3ik

EOEE

BRRXZIER,

EOEARINGE | BEA onLogin() EOEAISRER,
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EREOG=MARFIRIESR

1. A HISERERO | BOAEREREXMPRIRE | BiE B setConfig() ORISR |

2. (NHBMAFERAED |, ApplDFIAuthCodeFIAERECENHHIRE., SEBITsetConfig()
MRERER |

3. HEEMSHRED |, BoBENBERENHEL setConfig() EOIRERIER |

EORR

int Togin(Q);

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

int Togin(const char *accountID, const char *password, const char *appID, const
char *authCode);

EOSH

e account|D: B&EMF4RED
* password: BEMKFZET
e applD: R FBERFID

e authCode: IAIEZAG

R[EE
EOVEARINIRE , BNREEEIRED.

logoutsik
#&O1hEE

ZHRZZBIER.
ZIEOEARING | $EIE onLogout() FEOBAIERER,

EORR

int Togout();

ZENE
EOEARINIRE , BNREEEIRD.

changePasswordj5ix
EOEE
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ERWINEEA N
EOREBRINE |, a1 onChangePassword() #FBXMENERBER.

EORR

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

EOSH

e oldPassword : |HZEE
e newPassword : FZHG

RENE
EOEARINIRE , BNREEEIRS.

TRRINHARRERSESALIN |, BRSEBAINSERILERTE onChangePassword(errorCode) £
BAIAF ;

RZZE0
insertOrderfix

EOhEE

RIEIRER,

1£ XTFSpi::onOrder()&XTFSpi::onCancelOrder() O FEAIAFEARBIERMBRERE.
BERR

1. APIRIFEFIR(ERE—RR&/ALSZIRER | (BFFints 2 FIRARHUHIRRR Ak 5 g
5AKREES. N (FEXE. DEISR) +RAEE

2. ZEAMARLIEAR SR, FREESSERAR—MAPILAIRAIRAZN | NRFTE
[EREREL L8 | EfsetConfig("ORDER_MT_ENABLED", "true")##{TECERI ;

EORE

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

EOSH

e inputOrder : FHEANAIRESEL , 200XTFInputOrderfSHafr ;
e inputOrders : It EB/ANIRESEEA ;
e orderCount : #{i2ENHE , FEEXTF 1614, WREL16 , NHtEIREAFEANKLY ;

ZENE
EOERMIHREO , BNIREERED , WRANIhH AR RBRIERISR.
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cancelOrderfix

EOhEE

RIEHIER,

FEXTFSpi::onCancelOrder (&M RBAIEUHRBAIERAREBIRT,
BERR

1 ZEZFORAREREALZEN | TS EERAE—MAPILAINSRIREREO ; INRFE
[ER%EL e, fEHsetConfig("ORDER_MT_ENABLED", "true")i{TEC &R0 ;

2. ANSRERXTFOrderiR XIS BEERIE , SUERAPLIREIRIXTFOrdersIgIgEt , FIFAEEM
HNERHIIE—XTFOrderEiEIE ;

3. FENERRZFTRSHE ;

EORE

int cancelorder(const XTFOrder *order);

int cancelorders(const XTFOrder *orders, size_t orderCount); // ft&EHHf 1, &K
HE 16N

int cancelorder(XTFOrderIDType orderIDType, long orderID); // Ut & A s s e,
B HL A A H B RO (AR

int cancelorder(XTFOrderIDType orderIDType, long orderID, const XTFExchange
*exchange) ; // %55 ALY Tl

int cancelorders(XTFOrderIDType orderIDType, long orderIDs[], size_t
ordercount); // #tEMCEED, HRHENLI6

EOSH

e order : {FHEEINRENS: , SXTFOrderEiaA ;

e orders : fFEREEIIREAXISREA ;

e orderCount : tERPHE , FEERT161. WMRET16 , NHCERERKXMK ;

e orderIDType : {RFREHRE | HRSHFHERTKS. ARBRSTIRZFTRSHE ;

e orderID : {EETWKSHAMIRARS , MREAMIRPRS , EXRAMWIRPHESESHE—
o exchange : RSFIISIEE ;

RENE
EOERAMINREO , BNREERD , BRI ARR R FRIER,

XF it SHpaYizn
AT HHRA R SHERTLUERER , BUTHIEX :

1. EEWEZIFAMEBSHIBATIAE , aTLUEIE XTFAccount::isSupportCancelOrderByLocallD()#E
BESRIKS AT AR SHER ;

2. AHBBAS [0, XFEEZA , XHEIEEIAR5000000 , {ESTILMRIEEEHTERS , BFELUEE
XTFAccount:getMaxAllowedLocalOrder| D)IEO&ET%IE ;

3. AR S{RIFRIERE  EER, RNE. TR E |, #BAEEH=R ;
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insertExecOrderf5ixk

EOThEE

RIEATIERSS R R,

£ XTFSpi::onExecOrder()&XTFSpi::onCancelExecOrder() &M =PEAIFEF TR ERT PR EBAIERIIK

BERR
1. TN ERS P A IR R S 5B T B AHIRRRS | Aot , FEHITHR RS ;
2. 1ZEFEORANREEALZ SN , FREZAERABRE—MPIELAINSAMRRZEO ; IREE
BR%ELSEL, {%ﬁﬁsetConﬁg("ORDER_MT_ENABLED", "true" W HTECERDT] ;

EORR

int insertExecorder(const XTFExecOrder &execoOrder);

EOSH

e execOrder : fFFRIEANTINEITPIRESEL , SIXTFExecOrderf5HA4E ;

ZEIE
EOERMINREO , BNRERER , ERRINH AR REBERFRIEER,

174k XS iR R ER 5 BR

BIIXTFOrderFlag. XTFOrderType, XTFDirection=MNFERXSEERITN. BFTN. BHRITH,
BERAX N, TENFRELES L 7 AEREXNAIFRE :

fRepeE XTFOrderFlag XTFDirection  XTFOrderType

BRI (B

TREEXH XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT_SelfClose

HAtY )

BRI (B

GOEESOp XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT_NotSelfClose
HAtY )

BFTI XTF_ODF_OptionsExecute XTF_D_Sell —

TBEREASS XTF_ODF_OptionsSelfClose ~ XTF_D_Buy XTF_ODT_SelfCloseOptions
BKELIXT S XTF_ODF_OptionsSelfClose ~ XTF_D_Buy XTF_ODT_SelfCloseFutures
o i

}:*'ﬁwmﬂ XTF_ODF_OptionsSelfClose XTF_D _Sell XTF_ODT_SelfCloseOptions
/

=R AL N

BRBERM 1 ODF OptionsselfClose  XTF_D.Sell XTF_ODT_SelfCloseFutures

1%
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B ARSI TN ET MREAS |, 81T insertExecorder(const XTFExecorder &execorder)
OB SEERERIEK ; XIMAYEERIEK(EA cancelExecorder(const xTForder *order) ##[.,

cancelExecOrderf i

EOThEE
RIEATRU BT PR,
FEXTFSpi::onCancelExecOrder(#EOFEAEI RS RFIR RIS,
BEREN
1 ZEOBARKIEALZEN | FEESEERABE— M APIEAINSAIRBED ;| IREE
BR&ELESEL {E}fﬁsetConfig("ORDER_MT_ENABLED", "true")iH{TECERDD] ;
2. ANRFFEAXTFOrderiR BN R EIERER , SMERAPIREIFIXTFOrderIISIEET , FAFRABEN

ANERHIIE— NXTFOrdersRigiER ;
3. R FERRZZErRSHEE ;

EORE

int cancelExecorder(const XTFOrder *order);

int cancelExecorder (XTFOrderIDType orderIDType, long orderiD);

int cancelExecOrder(XTFOrderIDType orderIDType, long orderID, const XTFExchange
*exchange) ;

EOSH

o order : fSEEEIIREATIR , SIXTFOrderkilk ;

e orderIDType : {REBHSRKE , HRSHFHESTKS. TRARSTIZZFTRSHE ;

e orderlD : EETWKSHAMKRERS , MREAMRERS  EXARPRSEGMHEE ;
e exchange : XEWTE ;

ZENE
EOERMIHREO , BNNIRESERES , WRANIH AR RBRIERIEER.

KFFithep SHaRdis e
S&@iEepian , 8% cancelOrderflzith s SHEamBA,

demandQuotekix

EOINgE

RIEENEK.,
FEXTFSpi::onDemandQuote(EOFBANAMNAIZER.
BERR
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IZEOMARLIERLEN | FEESLIERARR—MAPISLAISRAVREARD | RFEERL
TR etEs | {FsetConfig("ORDER_MT_ENABLED", "true")#H{TECERIA,

EOER

int demandQuote(const XTFInstrument *instrument, int TocalID = 0);
int demandQuote(const XTFInputQuoteDemand &inputQuoteDemand) ;

EOSH

e instrument : FAAMPIELNNSR. BTEA—TMBINELNINSR , FAEATHS ;
e locallD : {EMERNIAMRS , THNLIR , HAFBENX. Bli%sSE, FIAA0 ;
e inputQuoteDemand : IEMERIIR., ZWKIBETIENEEZMMANSEL, A : TLASEIN

NEEEMRS. BRrEEXEUES. FHESSMXTFInputQuoteDemand45HafR,

ZEIE
BOERIIRE0 , BNIREEEIRE.

ERRIHXERRRIMBERKRIERD , HARNEUNMEERRIIN , MNERE
XTFSpi::onDemandQuote() #7iIR[E,

RENBERMEERGE

EOEE

IEERIE FEEE.

£ xTFspi::oncCancelorder() EOABRIFEASERIDAZ.
BERER

T IZEORARLIEA TN | FREESLIDARE—PAPILAIISRAVRBZO | IRFE
[ERREREL 18 | [EsetConfig("ORDER_MT_ENABLED", "true")##4TECERIT ;

EORE

int cancelorder(const XTFInputAction &action, const XTFExchange *exchange);
int cancelorders(const XTFInputAction actions[], size_t actionCount, const
XTFExchange *exchange);

EOSH

e action : HEBERNER ;

e actions : HERANEEHA ;

e actionCount : FERNESEEEK/) , FEEBIZ161 , FUSIRME]
ERRXTFAP|_OrderCountExceeded{iR ;

e exchange : ITREFTENRZFINS , ®XERBREERERNRRZAENTE , IRESRZNG
5 EEPMEEMERZF.
MBRRE—NRZZET , FJLMEANuUllptr , BHANLBIRZZEATSR ;
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REE
EOERAMINREO , BNREEERD , BRI RERRIFRIER

izl

XTFExchange *exchange = api->getExchange(1); // fb&iT Sg S a8 o prnt G, X Bk
4/\/\ %]P)T
XTFInputAction action{};
action.actionType = XTF_OA_Cancel;
action.channelselectionType = XTF_CS_Fixed;
action.channelID = exchange->getChannel(2); // 1&E7 Sk fse, ot {14 =4
L5 AL
action.orderIDType = XTF_OIDT_System; // {45 &K S AT e
action.orderiD = 100; // M &HKS
action.localActionID = ++lastLocalActionID; // HI/ " ZHidif gy 5
int ret = api->cancelorder(action, exchange); // K ik%dl st & kT fen
if (ret !'= 0) {
printf("cancel order failed, ret=%d.\n", ret);
} else {
printf('cancel order request ok.\n");

IMETTIERO

subscribeix

EOThEE

TS,

1TELTERINE | BERELIRYTIEEEER | =B onBookUpdate() M.
AR

1. APIESEAHaTHEAIIE BRI TIMNBTEEMEOupdateBook() , BT HEOE
APIERTF BRI TIBERE

2. NBRBITHAELTE . HupdateBook()SHATIEZAT , A=ElEHonBookUpdate(#2 ;

3. WMRITIR T EL9471E . ZHupdateBook()SEELTEZHAT , 2EEonBookUpdate()#Z ;

EORR

int subscribe(const XTFInstrument *instrument);

EOSH
e instrument : FRTFENELATR , SUXTEInstrumentEiaiR ; SEEFFRTFIIRFIE AN,
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RENE
EOERRINERN |, ERRMIERTTIRIT AT,

unsubscribefix

EOEE
BUELTETS , Ssubscribe()EOINEEER.

EORE

int unsubscribe(const XTFInstrument *instrument);

EOSH

e instrument : FECHITIRNESAE , SIXTFInstrumentZSiais ; 85 R RECEITEFES
PO

ZEHE
EOERMIERY , ERMNIHERTMT BT EEGHEM.

updateBook7ixk

#EOhEE

BEIHELTIE.
ERHF— T IBEE.
EHTIRRE | APISBEERMELITEE

1. IRIESACMNTERORT
2. AR AR JERsubscribe(#OIT R TIEEURE , &@1d XTFSpi::onBookUpdate() #Z@XIFEF ;

EORE

int updateBook(const XTFInstrument *instrument, ///< &GZ1X%%

double TastPrice, ///< BH
double bidPrice, ///< FNMr e NERELFEAM .
int  bidvolume, ///< FENE AFRELFEA .
double askPrice, ///< Tt AFRETLLHB.
int  askvolume ///< Fthi. AENETLL .
D
EOSH

e instrument : SAXIKR , BIXTFInstrumentZSHak ;
e lastPrice : SFiN

e bidPrice : SEAffr. AERREIAM
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e bidVolume : TAE., AEREFLIENMN
e askPrice : SEHY. AENFRLEZEHMN

e askVolume : SEHE, AENFRLEZEBMN

RENE
EOERRINERN |, ERMIIRT TIRE ALY,

EiEEEO
getAccount}sik

EOEE
RESRIRERAES.

EORE

const XTFAccount* getAccount();

EOSH
7

REIE
IREREWAISRISH .

getExchangeCountkik

EOwEe
KRR ZFTEERER.

EORE

int getExchangeCount();

EOSH
7

RENE
REIZRZFTHIEE | HERTEIRD.
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getExchange¥ik
EOEE

REYEENENRZER.

EORE

const XTFExchange* getExchange(int pos);

EOSH
* pos : RZFAEAIUE TR , NOFFHRITE | &RA(ES getExchangeCount() - 1 ;

BENE
IREHEEMERRZBAISR , SMXTFExchangeZ5HAIE,

getinstrumentCountZi%
#EOhEe

KGR ERER.

EORE

int getInstrumentCount();

ZEHE

o« KFETF0: RRALHE ;
o IFO : RREIREMIERE

dH

getinstrument}six

EOLEE
RIESOUETRIENER.

EORE
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const XTFInstrument* getInstrument(int pos);

EOSH

e pos : SANMNETNME , BUESEE : [0, getinstrumentCount() - 11 ;

iR[EE

o AXNIGRIEET , £IIXTFInstrumentZEHaQR ;
s MRSHRE  HEEFAREER , REITHEET ;

getinstrumentByIDFi%

#EOLEE
RIEENURSFHRERISGNER.

EORR

const XTFInstrument* getInstrumentByID(const char *instrumentID);

EOSH

e instrumentID : §2YREFZRTE |, 80 : sc2305. cu2301%;

ZEE

o AXNIGRIEET , £IIXTFInstrumentéEHaik ;
o MREUNFHE  EETARERER , REIIEH ;

getCombinstrumentCountix
{EOhEe

RBSENHERER.

EORE

int getCombInstrumentCount();
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ZENE

o KTFTO: RRAGENHE |
o /I\FO0 : REIRAERIERD ;

getComblinstrumentXix

#EOwEe
R EEIEEENER.

EORE

const XTFCombInstrument* getCombInstrument(int pos);

EOSY

e pos : [UETRE , BUESEE : [0, getComblinstrumentCount() - 17 ;

ZEHE

o HESLANISIEET , £IXTFComblnstrumentZSH{A ;
o MNRSBHEE , BETHREER , RETEH ;

getCombinstrumentByIDJ5i%

EOEE
REAS SRS FHHRERNEGELEE.

EORE

const XTFCombInstrument* getCombInstrumentByID(const char *combInstrumentID);

EOSH

e comblnstrumentID : BEGAREFRFE , U0 : sc2305,-sc2305, -cu2301,cu2302 % ;

RENE

o EEELNISRIEET . £IXTFComblnstrument4EHaik ;
o NREANRFE , SRBTHREER | REIZBE ;

getProductCountksixk
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EOmaEe
RN ERES.

EORE

int getProductCount();

EOSH
7

ZEIE

o KFFTO0 : FrmFh#iE ;
o /NFO0 : REEEREER

getProductik

EOEE
RIELETEIRMMEE.

EORE

const XTFProduct* getProduct(int pos);

EOSH
e pos : UETHRE , BUESERE : [0, getProductCount() - 11;

IREE

o RFhNdsRiEst , SIUXTFProductEHaf ;
o WIRSHEE  EFIREER | REITSISE ;

getProductByID%i%

EOLEE
iR RS T RERmRIER.

EORE

const XTFProduct* getProductByID(const char *productID);
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EOSH

e productlD : BLIREFFER , Ul : sc. cuE;

iR[EE

o RFhNdsRiEst , SIUXTFProductEHaf ;
o WIRGHAFE , SEFTARLEEIR | REITIES ;

findOrdersF i

#EOLEE
RiEEENTREGEIRBAER.

EORE

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

o filter : IREBEIREM ;
e count : JMEMENRIBUARKESE , RATIIZHEARE ;
e orders : SMEBENRIEUHE , BTFEREEASLER ;

ZEHE

IRECFREIAZIINREEE.
AR BRSBTS B E count , NIENEIERI countMREE , FHREcount ;
NRETINLRRREA/NTIEENEE count , NIFRTFEINEE D TENNEE |, IRBISCIRIIEE ;

findTrades/i%

EOIhEE
RIEEERT IR G ERRRER.

EOER

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

EOSH

o filter : FRACABAETER SR ;
e count : IMEBENBIEEBRKESE  RAETZEERINIIEA ;
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e trades : SMERIENRIENE , RTHFHEIRNER

RENE

IREISEPREIARAIR A E.
SNSREARISERRA R EIA FHEERIE E count , NIBNRIEAIcount MRS , FRR[Ecount ;
IR ERRISEPRA AN T IEERVE E count , NIFRTEZINHED TEANEE | REISCFRAIEE |

SR EEEEN

enableAutoCombinePositionF3i%

EOEE

BiEEAEERIIEE.

BUEEAPISLAIfS. JSEHAPIET , @A enableAutoCombinePosition(true) EMIZBERACAEESIH
Be. BRESEZRE  APIEBERSKXENERINREES. EESRERFPNZEEHEE | IRBRESHIN
HITBEAES.

NEBSIEZANREEMEASINE  BHIZEREFASEN. BAAFEHECNENESINEE.

BANBENASHA

1. TIEREBEREHEGIE , LN RZANHLEEN , EEHSREESHNNCIEEES |

2. HARZRIFHFHCHL , WRAFPERMERAT CMNENES | BARFRKEAGHHRCHL (B )
MBRFHEMN  BESEHREEEMUNSEMBES ;

3. MIRBREZRER  BREXRBEEACUENES | BBAL—RERI , EAEHNCNAE
T, RRRVEIEFRIFH M , BEFSEIES.

EORE

void enableAutoCombinePosition(bool enabled);

EOSH
e enabled : EEEHEBEARINES , true-BH false- A2 ;

EEIE
7

setConfiglyix
EOEE

REMESH , NEEHNSEZENRESH , BIZERENSHASENL.

BCESHERIIE

"ACCOUNT_ID": %4 K/"ID
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"ACCOUNT_PWD": % 4=l /' %5 f
"APP_ID": N HFEFID
"AUTH_CODE": A\IF#Z ALY
"TRADE_SERVER_IP": 725 JIR5% Mt
"TRADE_SERVER_PORT": % 5} /It 55 i Il
"QUERY_SERVER_IP": #riffii 45l
"QUERY_SERVER_PORT": 7% i) Il 5% 3t LI
"HEARTBEAT_INTERVAL": /LBkAIBGEA], ®Af7. =Zfb
"HEARTBEAT_TIMEOUT": /ChBbEART I E], Hf7. Zf0
"TCP_RECONNECT_ENABLED": TCPWiJT 5 & 75 # i%
"TCP_RETRY_INTERVAL": TCPH /N E[EI ], 7. Zfb
"TCP_RETRY_INTERVAL_MAX": TCPEIEfR KIH|[gI 8], #fr. Zf
"TCP_RETRY_COUNT": TCPH % K%
"TCP_WORKER_CORE_ID": %5k & FELP %
"TCP_WORKER_BUSY_LOOP_ENABLED": %45 & 2k F2 & 75 5 FlBusyLoop#i iz 17
"TRADE_WORKER_CORE_ID": iR ¥AbFELEFELN %
"TASK_WORKER_CORE_ID": iffi 45 £k FE 4044
"POSITION_CALC_ENABLED": &7 it5H G
"MONEY_CALC_ENABLED": 2 TitH %4, WRBEHAERE&THE, SBINEHGMITE
"HISTORY_ONLY_CALC_ENABLED": & &EANTHE JIsE KR &M ahs, wiEmH, AP siRKier
i, BT RSN AAL
"WARM_INTERVAL": Fi# ) fa)fg, e [10,50], #fr. =/
"WARM_ENABLED":
AR RTh e RSB, BUETERE: [true,false], BtikAfalse: FarRAHEH;
UDPHI 805 30 R AR, TCPR BN AN S F Tl S o
"ORDER_MT_ENABLED": J&75 )3 Z 2R ThRE, BOIAA A H 2 LR A IEe
"TRADE_LOG_ENABLED": 2 &ML WMHELRE. truemiH, falseRxAFHHKH, BIAAAR
.
A e fExtf-api-TogH & H FA ixtf-trade-xxx. Tog H &30, 838 T £ N 738 5 W 40%L
5, wTH TR
Ja R ZIhae s FAT A BEE G . A=, AEBUS A
"RELEASE_FINISHED_ORDER_ENABLED": J&75 /i H e 45 SN A2 BER B 3N I Th k. trueRina M,
falseRmaANEH, BIMAAEH.
Ja M ThRE T B AR E . R R RAER K, BRSSO SRR Sy, AT LU FH L ThRE .
HAhdpit R, #WAEEH.
SR A FRE R ERAREE (ERREE) , FLATHE I P A7 B IR £ 0 1 3l i
W) AL ThRe, B WA Re B ORI A, P T EEARE R S E 4R BRI BARAS A, SRF
XTFOrderst G484t B A 2L,
RAERER T RSP 30 A AR AR, WARESFHEARE .. AEL, &
LR B Fi B R AR
AR R AR AR T, HEES.
"HISTORICAL_FINISHED_ORDER_FILTER_ENABLED": J&75 /8 Hl [ 52 4517 St s Th e (Ui pite &
YRIL DA
1. @ HRAReR (ER3E) MIEERAK, NS i
2 R RS VEE R P RAT AR AR R A BLJC RO I BRI K, AN TFRHEIE 25 & 7 Ui s
3. AR BTN AT AR, AR AR CBRZD) IR K, AN Pk 45 2 7 it
WA A kI e Ty Re, & i T DAISCRI Y g sk TRl gt K e A
1. HEs: RELOEK EEFIH . RS A RS A 4 A2 R 1 IR R AT K
2. R R ILFAERAN B IRASR O IETEBRNFI . 040 BAE 4 A FH 8 40 BRAZ B 1R[]
FRIA K B HAH I R A B3R K 5
3. HABAAE Bl i A A 1 IR IR K
W Th R AN 5 W0 8 55 5 IR R RIAE K B0 SR I BT AR IRt K, A IR B 45 7% 7 O o
"XNIC_ENABLED": /&5 /i FIMK 2R R Ih g
WS UG E T, T4 APTE B 45 H BRI 4 /2 58 nf R E IR N R, R s A 1R
R E AT IR R
WUREEF R E T, A AP BN A2 Rl f2 1A il R E IR W R, BRIAGE R G0 P OB il T HE AT 4R
.
R HZThee, @i Honload-7. 1. xfiiABiexanic2. 7. xiRA KK E) .



BRI H
"XNIC_NAME": #5873 FIIRIE IR WK A FR .
W AR E T, WS R R Rz, WA BERE AT R
B EGABCE, HAPT EH G w] F 9
@since 4.1.1350
"XNIC_TYPE": #5873 HIRIEIR WK 4L,
RS R E T, WS e e SR IRl Rz, T Bk BT EC A R DK .
THFEEH: [sfc, exanic, swiftn], @BUEHRNEE, HAPIE Sk FT MR8,
@since 4.1.1350
"ORDER_GROUP_ID": ECEMH A H /A% s, HAFBEE X JEEHE: [0, 128], #RiILAO.
"COMBINATION_ENABLED": /&7 )3 H &AM HshA & ke
truefnd M, falseRpmABH, BANAEH-.
@since 4.1.1225
"COMBINATION_TYPES": ¥ HAIHGMIRAFIE. BRINKREINAE A RRE.
H A& R HUE T 1§ 2B XTFDataTypes . h XU HIXTFCombType i #% E X
HERBHRBBA TR, UES", "7hE
Bl BRI ATHIT, A DU R A G E B B A A
- HIAA TN E. BB 8i: COMBINATION_TYPES=0,1
- BEZHEIT B PSRRI A EF]: COMBINATION_TYPES=0,2,3
R WEEETRFES H314 5T X COMBINATION_ENABLED % JifC & fi A
@since 4.1.1225
"CHECK_VERSION_ENABLED": J&75 o FH S SCHF A EE (1) RRAS — S5 A
WS R E T, T84 APT S 302 B BRI 24 548 1) Sk SCARRROAS AR AR 2 11— 8. AR AN — 3
WS R, FEIR B R A A RS .
WRAA IR E T, T4 APT S Bl AN 246 I Sk S R AR RN e R AR 2 15— B
BN HEAAH, H R EILIEDNy CHECK_VERSION_ENABLED=false.
@since 4.1.1350

"MD_ENABLED"
oA B & HTCPAT B RS -
true FnAHTHEIRS, false R AFH.
L RATHE RS, APTE KAL) B S AR MR B 5, 2 BAIREATIEIRS EH.
EERIIG, FRREOE & @ B HEE AT AR . BOAMSHT, A2 BRI AT 550 .
R AT subscribe #0147 RMIE, APIZi#il onBookUpdated % 1713 4047 1% Hidf -
WAGER R, APIZ R AT R(E B3 H B, e EshdmmiE .
WA P OGHEAT I B R AW BT #dE, TS EAPTHE, DUATIE A 3R IR A
BRANA JB AT 1 -
@since 4.1.1360

"MD_SERVER_IP"
e E M G I TCPAT1E M55 TPtk
{Y%4 MD_ENABLED=true I, M54,
@since 4.1.1360

"MD_SERVER_PORT"
¥ e AR & I TCPAT 15 Ak 45 it 11
{{¥4 MD_ENABLED=true i}, fic & E%%.
@since 4.1.1360

RREALIRER IS, LEERERIIMISERA getConfig) AT, SENEAERRR
BEXRISE , (XIHIGRSFHE.

EOER

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



EOSH

e name : SEEZR
e value : 28E

EENE
ORTBHECERT) , IFOERTERM.

getConfighik
EOThEE
TERESH.

EORE

const char* getConfig(const char *name);

EOSH

e name : SHEBR , 20 setconfig( ;

ZENE

REIECESHEF .
REINFFFRAIRRIFFIRNSR |, WEREBRTF IHRE , BESE.

setReportFilterfix

{EOwEe
IRERIRITIEIN (BR8 ) .
EHRTIEMU D R =FFM - 1) REMPEEITIE | 2 ) IRELRSIERLEK ; 3 ) IRIRPARSITIE ;

AAPSRENTIRERINX 7 - HAGSFNEANR N RE, IREITIERE | BREF « SRR SIHITEY
B , TR ECHIR AL SEINGLY | IEINmARENTIR | ATLARDIXFAESEE,

SARETTEIN , BE RGN FARR | SARALERESAE, B0 aut,au23t,
FHIB LT RN ZAAT T -
a*2310 // @EFFIEHIE, AR

*u2310 // EEAHERTE, AL
a*23+*2 // BRI, HERGFEEEER, Rk

BRHSHERERNRAL  (BRESWEEHRFNIIIGER

au23** // G, HSPHRER au23*
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RiRBRARSILE , REESH orderGroupIdenabled FEZRIT],

o trueFRRUWEIRIRESEAIENR ;
o falseRRKEILEREIR ;

LIRS

o [EHRITIEMNIMElogin)EOMARZIIHHTIRE ;
o WNEAPIEZESR , BBAEAMsetReportFilteriRBEIRITNE , FaERW ; EHSREEN ;

EOER

int setReportFilter(const XTFReportFilter &filter);

EOSY

o filter : [ERITIERN , SIWXTFReportFiltersSHair ;

ZEIE
OFTNRERL] | IFORTAIRIBERIS R ATEIRAT

getReportFilterfik
EOTNEE
EHERAIEIRI SN (BEE8 ) .

RERRISEANGE . TIABETIEOTEEAENNEIRISEAN, RESTREEN , FTgEs
B ERIARE,

IR

o WRERIEERIERIER , 728307
o DNHRHA , SENERITEIN ;

EORE

int getReportFilter(XTFReportFilter &filter);

EOSH

o filter : EIRITIEFN , SIUXTFReportFilterSiair ;

REIE
OXRFEIBAY , IFORTAREIRRBI M AIEEIRD,
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setChannelPriorities5i%x

EOIThEE
RAREIBERMIITR.
£95R5A -

o RABFELENREABEEERBAMTH |

o BRREMSRE  SBE—MEMNR  BIXNRE | BAUNSRENKERFNEE. BIR
RIERECE S5 R EIRA ;

o ZEOARLSED ;

EORE

int setChannelPriorities(const XTFExchange *exchange, uint32_t *priorities,
size_t prioritiesCount, XTFChannelSelectionStrategy strategy);

EOSH

e exchange : FRBENRZ SIS, NRESRERZFT , 2SI LUEANUIIFRREOARNR ZFT
IR ;
e priorities : FEUEREE |, (ERENEMITRINEE ;
e prioritiesCount : FERMASCREERE , AR ZFAEMEUHITHE.
1) WMREAKEATLFRIFEEL , WREEIERFEAEES BRI ;
2) WREBIKENTLFRERE , NEEEANBRLERA0 ;
3) prioritiesCountfYERX{ES16 ;
o strategy : 1FRRTRIERES 2R/ MEERRERE. KA1

ZEIE
OFNREML] , IFORTAIRIRERMIT N ATEIRAT.

getVersionk ik
EONEE
FRENAPIMRAFFF &R,

EOER

const char *getversion();

EOSY
7
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ZENE

WRAFFF

HRhiEO

syncFundszix

EOThEE
AEOGEARSLIEEEEIRSE.
ALY

o FEOAREHKRAER , LRBSERERE , FREHT T —IRER |
o FEREROSEERERELRE  BE2INESREISGEEHRME ;

SEREINY -

o MERBINMTEREN  BRALEROFTLESEENAEHENEEES
o WNERBIMNBIRE(TIE , EINER updateBook() KIS , EAMITERE |
o BNINBTIRIIEARRZERLSED  MMATAEER  LREIESHER

EORE

int syncFunds(int msTimeout = 45);

EOSH
e msTimeout : BAYATE , B : =R ; BEOARASERVERT |, <=0 RRAFIFERT ;

RENE

o 0: EBRELEERTY , FJLUAKIEXTFACCOUNt I EBEERTTNELEIE
e ETIMEDOUT : FERiEKiBaT ;
o <0 : RXTFABBRERER , JUBRERASTIFEEEREIRER ;

buildWarmOrderJix
EOThEE
EBANGHSEH , fIE— N TRE , BARFRHIOETX 2,

RARZAFIAREIZBESLER  WRFBEETENER , GEAGASHEI. SALIET
getinstrumentByID(iZO&EIAFAE.

Z95R1AA

o RIEEHRENTIHRBESIIREIFEIES0) , BN AIEEFRA : 20ms~50ms ;
o TAREBEANESCIRPEFINFERRE—NEFR&RERX ;


af://n1722
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EORE

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

EOSH

e buf : FIPRENFRRAE DX ;

o size : BFRANTIMRRENX AN , NFNF64FT., MRAKTF64FT5 , APALELERRIAFTS
B

e instrument : 52955t , BUAAST ;

REIE
0-Z7AkH |, FFORTRXI MATEEIRES.

sendWarmOrderF %

EOEE
ENGHUSE, APIEFIAEGERE—METIXGLHE B RITTRER,

BATILABIT getinstrumentByID(EOEIAFKE,

Z9TRIRAR -

o REEMEEITMRBESIIREIABES0 , @IAEAERS : 20ms~50ms ;
o THMRBEMERBZNERE— T AFPSERE |

EORE

int sendwarmorder(const XTFInstrument *instrument);

EOSH

e instrument : 4B , FEEART ;

ZEIE
0-FRmAk | AFOFRTXIMAYEIRAD.

EAipiseE
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XTFUserDataZSia(d
BE  EFEENEYETSRE

class XTFUserData {

public:

void
double
double
int
int

XTFUserData() {
nullptr;

userpPtr

*userpPtr;

userbDoublel;
userbouble2;
useriIntl;
useriInt2;

userboublel = 0.0;
userbouble2 = 0.0;
userintl = 0;
userInt2 = 0;

XTFAccountZEiaf

RBA . ZR/IKFRESERBRIGRE

class XTFAccount {

public:

XTFAccountID
double
double
doubTle
doubTe
double
doubTle

accountID;
preBalance;
staticBalance;
deliveryMargin;
deposit;
withdraw;
margin;

H A SRR RS S B A T 5

double
double
doubTle
doubTe
double
double
doubTle

frozenMargin;
premium;
frozenPremium;
commission;

frozenCommission;
orderCcommission;

baTlance;

+ P8 T - F AR - R R+ B &

B, TPNBIAS RS ST

TSR a5 H

<~ R 45 DR IE 4 - 58 B ORAIE 8 — VR G5 DU < - R 45 T4 3

Ll

double

double

IR AN
05 3

available;

availableRratio;

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

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

/17/<
///<

/17/<

/1/<

/17/<

/1/<

K 2 B

H#5 &

A

A2 PR

S HANE

A H &

i ARIES, IRE KL RIEE

VR A5 IRAE &

IR

REE A &

T3k

VR4 T8 9%

il 2

AR : B PER+RFE T B
He:

- FRt T MO B 6

- RO RN Y IES, A&
MR & S8R at- b M ARIE
Horpr 5 HRES S IS

7Tl RS
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double positionProfit; ///< FEfiT, A E4NFFCE
7 Z A

double closeProfit; ///< Fe&T, AEANFeHE
= 2 F

XTFLocalorderID lastLocalorderiD; ///< WP EJa— IR AR i

XTFLocalActionID lastLocalActionID; ///< WP & Ja—IREUR R A b

///< RS FHAPTE: QAT R,
API A Efi2x A (0xFO000001) JF4RiZ 2 H 1 A il A bR . 5

// /< AT DL e A U e e 2 SR A
AT N E E A B2 5

mutable XTFUserData userData; ///< BRE %R A B EE N 5

int getordercount() const; ///< EWTAHREEE, HTED
AT A R R

const XTFOrder* getOrder(int pos) const; ///< A BRI MBS, MO
VAR EhaN

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

i T A FERE G B3R

const XTFPrePosition* getPrePosition(int pos) const; ///< 1% %5 SmlER
X%, MOFFah 5

int getPositionCount() const; ///< BWTE A dE, AT
HHTARFECERE, F—&20M2 M2 L2 BN R R SR

const XTFPosition* getPosition(int pos) const; ///< {#ufi&Z &t %, MO
TG E . O aaA kil thE: 0 &

int getTradeCount() const; ///< BWTERACHE, HT D
BT A KA HIR

const XTFTrade* getTrade(int pos) const; ///< FAERIBERBLN G, MO
FRUG T

int getCashInoutCount() const; ///< BEHFTABAEIEREE, H

Tl B W A &R

const XTFCashInout* getCashInout(int pos) const;///< %47 E 25 il N 46 5,
MOFF U THEE

int getCombPositionCount() const; ///< @iy & omiie

const XTFCombPosition* getCombPosition(int pos) const; ///< f&fi & &5 Eifidl4
ESREPE

bool isSupportcancelorderByLocalID() const; [/ /< FETESCRFA MR B G 5 i
///< WRARZRE, A DA
G5 LN, K IR R SRR BT RE IR D
///< TR A S, WA
it S5 ERRESR, HAx EREARIE getMaxAllowedLocalorderID() #it3iss
XTFLocalorderID getMaxAllowedLocalorderID() const; ///< A& S 3 amt so v i bk
A S, OFR IR A S FRAS Hh 55 R
XTFMarginType getMarginType() const; ///< B G I RIE 4 2R A
if;

XTFExchangeZ5ta(f
HBA : RPAEERR

class XTFExchange {
public:

XTFExchangeID exchangelD; ///< Gy, .
4. CFFEX, SHFE, INE, DCE, GFEX, CZCE%
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uint8_t clientIndex; ///< BRI B %
Bt, 455 5 BT B AR A

uint32_t clientToken; ///< BRI R A A A i
B, BENEES T R E AN

XTFDate tradingbay; ///< X H, BETFER.
. 20220915

bool hasChannel1P; ///< RS TPk
), trueR s RFIPHILETT )

mutable XTFUserData userData; ///< PREE % H 8 B X
%

int getChannelCount() const; [/ /< BRI TE A5 H R

uint8_t getChannel(int pos) const; // /< FArEFR 5 ALY
=

///< fLEZRG posSHIEE
[#l: [0, getChannelCount() - 1]

///< W RAE AP B HEAE
FH A0 (5 7 G 5 (B BT

///< WA R,
PR 25 BB B+ 101 N A g S .

const char¥ getChannelIP(int pos) const; ///< HALERE E WAL S

IPHibE .

///< tn%haschannelIP}
false, &[Enullptr;

///< MR B TPk~

(G Eictay

const char¥* getChannelIPByID(uint8_t id) const; ///< &g il IP
Hohlk, iR [Al{E [HlgetChannelIP()

int getProductGroupCount() const; ///< frifjihFhdlss

const XTFProductGroup* getProductGroup(int pos) const; ///< %1 & 25| & 4L 5 Fl
AR
3

XTFProductGroupZ&ia{f
B EAPEEEXISRE

class XTFProductGroup {

public:
XTFProductGroupID  productGroupID; [/ /< iR AR
mutable XTFUserData userData; ///< URBE4E F P A8 B £ o
%
int getProductCount() const; // /< B SR AL 1 A
=
const XTFProduct*  getProduct(int pos) const; ///< FAEF G R G
const XTFExchange* getExchange() const; ///< B SRR R 28 5 B
PRI
if;
XTFProductZStas

B8 MAMERERISRE
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class XTFProduct {

public:
XTFProductID productID;
XTFProductClass productClass;
int multiple;
double priceTick;
int maxMarketordervolume;
int minMarketOrdervolume;
int maxLimitordervolume;
int minLimitordervolume;
mutable XTFUserData userbData;
%
int getInstrumentCount() const;
const XTFInstrument®* getInstrument(int pos) const;
const XTFProductGroup* getProductGroup() const;
%
};
XTFSeriesZ5f3(4
5B RINSEXISHRE
class XTFSeries {
public:
XTFSeriesID seriesiD;
3
XTFInstrumentZSta{f

i8R BLIXTSRE

class XTFInstrument {
public:
XTFInstrumentID
uint32_t
int
int
int

il

int

e

int

il

int

]

double

int
XTFOptionsType
double

XTFDate
= 20220915

instrumentID;
instrumentIndex;
deliveryYear;
deliverymonth;
maxMarketordervolume;

minMarketordervolume;
maxLimitordervolume;
minLimitordervolume;
priceTick;

multiple;
optionsType;

strikePrice;

expireDate;

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

/1/<

/17<
/17<

/17/<

b A AR

A 7Y

B AR TREL
BN AL
[ERIEE N INE SN (A%
i A 41 R 1 e /N TR B
BR A4 B P B KA B B
BR A 41 B PR B A B B
DR B 2 1P {5 £ et

i) i AR A L R
A BRI AE AR
B9 R BT R £ o i 2 0

YN

ELRT
BUFE
B
HIA B

T A 3 R 1 i KA

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

[/ /< TR B iR R

///< BRI B KA R

//7< BRI B/ B
/AN s
BRI
WA

PATH UHIRHE

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

///< BHFIE, TS
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boo1 singleSideMargin; [/ /< R R ARIE S

XTFInstrumentStatus status; ///< HECIRES

int tradingSegmentsN; ///< o Bns CKRH
BRI A B 38 R A8 A e 2 B

XTFInstrumentStatusEnterReason enterreason; ///< FAEREER CK
T TN A B B AR A UL - BO

XTFTime enterTime; ///< FENAIRES I ]

XTFDate enterDate; [/ /< HARREH K
T TR S B R R A U - BO

mutable XTFUserData userbData; ///< PREAZ R P AL 3
O

const XTFExchange* getExchange() const; ///< BRELFTRT
XTFExchangefi 4

const XTFProduct* getProduct() const; // /< G LT E I
XTFProductif4f

const XTFMarginRatio*  getMarginRatio(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< f#iF4%

const XTFCommissionRatio* getCommissionRatio(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< F&:dix

const XTFPrePosition*  getPrePosition(XTFHedgeFlag hedgeFlag =
XTF_HF_Speculation) const; ///< JisE+et, REHVIEE, 5 H AL

const XTFPosition® getLongPosition() const; ///< BMELNHTZ K
0, BE LR eHE

const XTFPosition* getShortPosition() const; ///< BEWE L 2017 kR
&, WED LR

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

const XTFInstrument* getuUnderlyingInstrument() const;///< WHRZEGY), *
TR B R AL A 20 TR

int getordercommissionRatioAmountLevelCount() const;
///< BE B RIRA L

int getordercommissionRatioOTRLevelCount() const; ///<
AT OTRAFS AL %L

const XTFOrderCommissionRatio* getOorderCommissionRatio(int amountLevelPos,
int otrLevelPos) const; ///< &HEEREE G, OTRESLXS B B iz 2 2

double getordercommission() const; ///< TH%ELM R H
5874

int getMessageAmount(uint32_t &total, uint32_t &traded)
const; ///< WAL GIHEER, REMEANORRFERMRY), HALR R R

double getNextordercommissionRate() const;///< #4202 H75E
IS TE AR EAIOTR, A T — B4R P F MW R e 2 . W R AR AT R B AR, IR [FIDBL_MAX

const XTFSeries* getSeries() const; ///< BEHEZFTET
XTFSeriestift, #4285 il Rk A @ R AL, b ik Bl o 2 Fr 4t
it

XTFPrePositionZ5t3(4

B8« EFRERFEXIRE
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class XTFPrePosition {

public:
int preLongPosition; ///< BEZLFEEE
int preshortPosition; ///< WEZEkFr G
double preSettlementPrice; ///< WegsEE iy
mutable XTFUserData userbata; ///< PRE % R A I EE N R
const XTFInstrument* getInstrument() const; ///< EHHERFEGHTE A
XTFInstrumentf 4t
i
XTFTradeDetailZE13(4s

RA © XZRBMRISRE

class XTFTradeDetail {

public:
XTF_CONST XTFTrade *trade; ///< RRAEXT %
int volume; ///< W
I

XTFPositionDetailZ5{3{4
WBE . BN IFCRAMEIAIR

class XTFPositionDetail {

public:

XTF_CONST XTFTrade *openTrade; ///< AR, M5+
nullptrif, RERNER, FEGH S HIEREG HA0EER 15

XTFTradeID openTradelD; ///< FFERRAZ Y

double openPrice; ///< TFEmAE, 5 Ak
BN AS AR TE] o SR 2 g SE 4G I R R HE S5 B4 o

int openvolume; ///< RO GHE

int remainingvolume; ///< T4 A B

int getCloseTradeCount() const; ///< PR FHRk
B

const XTFTradeDetail& getCloseTradeDetail(int pos) const; ///< “Fapliss[mldk
41

boo1 isHistory() const { return openTrade == nullptr; }
///< FIWRE NI ERE

int getCombPositionDetailCount() const; ///< Fth

B2 DG IDE R 4H & G 7 B 4 51 3R

const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< #H&
e

int getCombinedvolume() const; ///< FG
B2 e 415 o5 3R
if;

XTFPositionZE1a(
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RBA - ERPFEXRE

class XTFPosition {

public:

XTFPositionDirection direction; ///< FaJim: 2k, Ak

int position; ///< Fahg: JEfFe - 2Fh
BHE + 50 - BF45 0, B8 T FeH4E

int todayPosition; ///< SRaE: 54 - 254,
BT PGSR (S

int combinedPosition; ///< CHERNFECHE

int openFrozen; ///< HEHsEE

int closeFrozen; ///< FRHERE

doubTe margin; ///< HRRIES, RoRFEAr S HE
fRAEG: o A5 BB [m) K10 B AH G 47 0 (1) DR UIE S0 e 4 o

double paidvargin; ///< FEARIES, FoREFRAT
GRS . 7RV R K s A AR, SHAMRIEE AT RE SN T AR IE S .

double frozenMargin; ///< HEEALES

doubTe frozenCommission; ///< HEEF8%

double totalopenPrice; ///< BITCEH: WEOEHNESS
v, Gl A

double positionProfit; ///< ¥R T REAFREGOIH
GH T CAEEIMTHERBIAED

double closeProfit; ///< FRET AEARA4S5HCF
GRS E ST (FRSE)

mutable XTFUserData userbata; ///< PRE% RS A I EE N R

double getopenPrice() const; ///< FF N

int getAvailableposition() const; ///< FWaTHEMN (Feis - P
BIREE)

int getYesterdayPosition() const;  ///< SRIUE|I 411 L F 6 () s

GEE - CTPHERFeE)

int getPositionbetailCount() const; ///< il I4nEs
const XTFPositionDetail& getPositionDetail(int pos) const; ///< FriflG/7IH4L,

ALFE T 1338 FF-6; % 32 BH 4
const XTFInstrument®* getInstrument() const;

e

XTFInputOrder4&Eia(f
WBE  IRERIERIISRE
class XTFInputorder {
public:
XTFLocalorderID localorderiD;
ME—E, HFAFAERS] .
BRIDIMR :
0x88888888;

] 72 70xd8888888;

O0xe8888888:

/17<

/1/<
/17/<

///<

/17/<

/1/<

/17/<

i XTFInstrument54%t

AR B GG S D
A A 0 55 7 2 P ORAIE

EREARESIE G R LA

1. A G HRREEN

2. HEAIENHE SNSRI kg

3. A TFaRREEN
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///< NURERBIERE, APTAMEA M
g5 B R AR .

///< WMRAPTRA T WA EIE, £
LB PZ G, LIRSS AR MR F 905 5 7 SR G 5 (R —

// /< WERAGECRIEA 4R P55 5
ME— 1%, EAEAEHAPTRIIT B A HLT) fE .

///< APIFVFZ /b f I [E) — F 7
B/ AL Z IR, B b T ZAE AL i R A i B g S AR AR .

///< e (GERE. aElS
BO +RR S

XTFDirection direction; ///< SEETTIH

XTFOoffsetFlag offsetFlag; ///< - FeirE

XTFOrderType orderType; ///< WEHEA: R4 (GFD) /T
#r/ FAK/FOK

double price; ///< WEA

uint32_t volume; ///< $HEAE

uint32_t minvoTlume; ///< BN E. SR EBEEN
FAKHY,

///< WHE minvolume > 1, 4
APTERIE ] 5 /)N RS KB HEAT 9
///< WHE minvolume < 1, FA4
APT BRI AL AL R A H BEAT I R
XTFChannelselectionType channelSelectionType;  ///< Jiifiid 5 ik

uint8_t channelip; ///< A5

XTFOrderFlag orderFlag; ///< WEARE CMEH, BRIAERZ
EBGE L)

XTFUserRref userref; ///< HPEE S, KIEFES

G, MEMEARE, (R RER RS-

XTF_CONST XTFInstrument *instrument; ///< WMHEELXTHR
IFg

XTFExecOrderZ5taids
HER © TR R SIS ISR

class XTFExecOrder {
public:
XTFLocalorderID Tocalorderib; [/ /< R ERYRS, FEHH PR
WEME—1E, HTARHAAAER ).
///< REEMXTFInputorderss i
S REM, MASXTFInputorder A< il 84w 5 45— b7 .

XTForderFlag orderFlag; ///< WEARE, HT X5 —2I78068
& H X
XTFOrderType orderType; ///< WERKA,
///< - TR
XTF_ODT_SelfClose | XTF_ODT_NotSelfClose
///< = X
XTF_ODT_SelfCloseOptions | XTF_ODT_SelfCloseFutures
XTFOffsetFlag offsetFlag; ///< TFERRE: XTF_OF_Close
| XTF_OF_CloseToday | XTF_OF_CloseYesterday
XTFDirection direction; ///< ATBUCRNE T 1A .

///< - XTF_D_Buy: i&RITH. i
SR
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///< - XTE_D_Sell: JHFHATHL.

T SRAKE 5

XTFHedgeFlag hedgeFlag; ///< BHERRE

double minProfit; // /< ATBE RN

uintlée_t volume; ///< ATHEE

XTFChannelSelectionType channelSelectionType; ///< FEALYm T ik PERTY

uint8_t channeliD; ///< A5

XTFUserRef userref; ///< HPEE XS, KiXFIES
f5, HEAELHE, (REEEIRRZHP

XTF_CONST XTFInstrument *instrument; ///< WEABELNG

XTFExecLevel execLevel; [/ /< ATRL/ 3. K iz B

FNOEIRE AR, FAFFEEMLGIEY; FERBINZFERIR, AR
e

XTFOrderZEf3(H
WiBE  IREREIRX TSR

class XTFOrder {

public:
XTFSysOrderID sysorderiD; ///< WHEHKS
XTFLocalOorderID TocalorderiD; ///< HPEE AR RS, S

RAEME —PE, 7500 207 A 2

///< $ENLLT2 R b 455
SR, B0, JMIEF T SI%H T

/7/< REIETRAH

/1< 1. AR R E

0x88888888;
///< 2. MEGIEHE SN AR
[ & N0xd8888888;
///< 3. FEE PO EREE N
0xe8888888;
XTFExchangeOrderID exchangeorderib; ///< 25 il g s

///< IREARE N
XTF_OS_Received K2 APRZASH, BTG

///< WERE N
XTF_OS_Accepted K2 JEiR#&N, MFBAH R

XTFOrderGroupID orderGroupID; ///< WS HgmS (JaZIAPIZ | H
MPBaE, BEEE[0~128])

XTFDirection direction; ///< F3ET A

XTFOoffsetFlag offsetFlag; ///< TP ehrE

double orderPrice; ///< WEANE

uint32_t ordervolume; ///< $EEE

uint32_t orderMinvolume; ///< BN EE

uint32_t totalTradedvolume; ///< WHEBF e

XTFOrderType orderType; ///< R /EAK/ T 255

XTFOrderFlag orderFlag; ///< EpRE

XTFChannelselectionType channelSelectionType; ///< JEAE LR

uint8_t channel1p; ///< FEADERE S, OXFFRR LR
(IR

uint8_t realChannelip; ///< EbRFALEE RS, HEGIR
5], OXFFE G AUE

XTFOrderstatus orderstatus; ///< WMEIRFS

XTFDate insertDate; ///< IREBIENHB, TR

20220915
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XTFTime insertTime; ///< IWEAHENIE], Fr R
10:20:30

XTFTime updateTime; ///< REBFEHNE, R
10:20:30

XTFTime cancelTime; ///< IEREAWE], F R
10:20:30

bool isHistory; [/ /< [BIREE R Wi 5 S B R T

HIF G, & mAPIZ H AN TR/KEM,

///< TEIEF RS A5 /K 2 B2 1)
WA, ZTFEC Atrue. BTAKZE, ZTEAfalse.

///< QIR R E RS 7 B
PRACEE, WA

boo1 isSuspended; ///< WEEEER CERMAD
XTF_CONST XTFInstrument *instrument; ///< FTEXTFInstrumentfi454t.
WHRIRBAL N[ B LIARLEAE, IAB L0 SIS TTRE N A
XTFOrderActionType actionType; ///< B G P ERAE SRR (L
e R R, R, S , HiRTE, AAMEAATEREZTE.
XTFUserRef userref; ///< R EE SRR, KiEFIEE
G, MEEAELAE, (REEERFELSHF
mutable XTFUserData userData; // /< PREBZE FH A% B e ) 5
int getTradeCount() const; ///< &l s B pe sz 404 =
const XTFTrade* getTrade(int pos) const;///< %5 E 25| A va i 0k B i %
i
XTFHedgeFlag getHedgeFlag() const;
doubTle getoptionsExecMinProfit() const;
XTFOptionsExecResult getoptionsExecResult() const;
XTFExecLevel getExecLevel() const;  ///< WIS AT R, AT RLAT
WO A ifjexecLeve 1B HI{H
I
XTFTradeZSta(4

BA : AAZERRISRE

class XTFTrade {

public:

XTFTradeID tradelD; ///< 5 A it

double tradePrice; ///< WIS

uint32_t tradevolume; ///< AR B O A HE

double margin; ///< GZFBRBIER

double commission; // /< AU C RS F = A
g5k

XTFTime tradeTime; ///< WBIEAZHFIA, 775 g
10:20:30

XTFDirection direction; ///< ELIim, HESH
XTFDataType.h

XTFOffsetFlag offsetFlag; ///< TP aiRE, E S %
XTFDataType.h

boo' isHistory; [/ /< TR R WO L S B AR

HFJE, BIRAPTR HANHAT K EH,

[/ /< TEIB S5 as i K < WSO
AT, ZFBAtrue. B FRKE A, &FBfalse.

// /< BRI K EAG RS 75 R
PRACEE, WA AREZ T B
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XTFOrderGroupID orderGroupiD; ///< WHATH T

XTF_CONST XTFOrder *order; ///< FiExTrorderfg4t

XTF_CONST XTFTrade *matchTrade; ///< RFREEEH, aRA =0
FK W E AL

XTFUserref userref; ///< HPBEXHEYE, 5RBMHR
Xt % userre A

mutable XTFUserData userData; [/ /< PRER % S R b

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

Y ///< AWRS N HE A
e

XTFMarginRatioZEt3{4

WER : FRIEEFRXSRE

class XTFMarginRatio {
public:

double

doubTle
SE,

double

doubTle

e

e
B

mutable XTFUserData
%R

const XTFInstrument*®
EiERAN
I

TongMarginRatioByMoney;

TongMarginRatioByvolume;

shortMarginRatioByMoney;

shortMarginRatioByvolume

userbData;

getInstrument() const;

XTFCommissionRatioZ5{3{4

iR | FERERERIIGRE

// /< BBEHHEKZ LRI

// /< BBEEE TR 2 L RIE
// /< BBEHHER T R RIE
// /< BIREE TR ZE K RIE
///< DREEZE 8 I 2 xt

///< FrJEXTFInstrumentf]
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class XTFCommissionRatio {

public:

doubTe openRatioByMoney; ///< HEEHUHE A F 5%
%

double openRatioByvVolume; ///< EHETEWITCF5%
%

double closeRatioByMoney; [/ /< FEEHF P REF 23k
%

double closeRatioByvolume; ///< FEEITERCET 43
%

double closeTodayRatioByMoney; ///< &GRS F 5%
%

double closeTodayRatioByvolume; ///< BEETENTLS T 405
2%

mutable XTFUserData userData; ///< URBE%E F P A8 B Es s
%

const XTFInstrument* getInstrument() const; ///< FiEXTFInstrumenti
frit
};

XTFOrderCommissionRatioZ5H3{4
iR : ERIRERERNG SR

class XTFOrderCommissionRatio {

public:
uint32_t amountBegin; ///< G EEVEHEEGHE
uint32_t amountend; ///< (8 REERE%ERA
double otrBegin; ///< OTRYEFHEIR{E
double otrEnd; ///< OTRyu 4 HfH
double rate; ///< WRkRE

///< BT I @SR R Sl AP R ROTRYEE, AT LS e[ e bt 5, 507 2

///< | oTR=[0,5) | OTR=[5,10)
| OoTR=[10, MAX)

///< [ 0,100) | ratel=0.1, fixvaluel=0.0 |

///< [100,200) | rate2=0.2, fixvalue2=fixvaluel + 0.1*(100-0) |

///< [200,MAX) | rate3=0.3, fixvalue3=fixvalue2 + 0.2*(200-100) |

doubTe fixvalue;

e

XTFMarketDataZf3(4
Y ISP EES

class XTFMarketbData {
public:
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int tradingDay;
B OHE, b B E TG AL

int snapTime;
BOUEHT, b BB TGRL

doubTle preSettlementPrice;
double preClosePrice;
double preOpenInterest;
updateBook () #% FIFE i), = BAE AL
double upperLimitPrice;
doubTle JowerLimitPrice;
doubTe openPrice;
FEOUE R, BB T
doubTle lastPrice;
double bidpPrice;
int bidvoTume;
doubTle askPrice;
int askvolume;
int volume;
BEOEHIT, b BB TERL
doubTle turnover;
updateBook () LR, I BLE AL
doubTe openInterest;
FEOVE R, e BE T
doubTle indexPrice;
B
mutable XTFUserbData userData;
const XTFInstrument®* getInstrument() const;
55
XTFCashInOutZa(f

AR | HAEXIGRE

class XTFCashInout {

///<

/17/<

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

/1/<
/17<
/17<

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

/1/<

/17/<

/17<

/17<

/17<

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

L% H. HEitupdateBook ()
ik . JEidupdateBook ()
A &5 B

RTUSCEL AN

M. i

A

BT

T4 . iEidupdateBook ()
BT

FE—H

F—1

SE—r

SE—iE

At . i@ idupdateBook ()
WAL 4. JEIT

Fo&. EidupdateBook ()
FREFREAN, Fa B IIR A 2
PRER 25 F P 1 FH s 5 %
Fi B XTFInstrument54%t

77
RPN
AN
DR B 45 1P 4 T RO 8080 o 5%

public:
XTFCashDirection direction;
doubTle amount;
XTFTime time;
mutable XTFUserData userData;
if;
XTFEventZ&13(4
WiRR - RIS
class XTFEvent {
public:
char tradingbDay[9];
char eventTime[9];
XTFEventType eventType;
XTFEventID eventiD;

///< BHEEAAPGESH)
[/ /< GBEIF A (A
///< EEEERA

///< WRIFEID
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int eventLen;
char eventDatal[256];
char reservel[2];

e

[/ BB A Sl A R A

class XTFPrivateEventInvestorPrc {

public:
XTFPrcID prcIbD;
char investoriID[13];
int prcvalue;
char reserve[11];
i

[/ BB AL RS I RS R

class XTFPrivateEventInstrumentPrc {

public:
XTFPrcID prcib;
char investorIbD[13];
char instrumentID[31];
int prcvalue;
char reserve[12];

};

XTFOrderFilter&fa(F

7R | EIRRBEERITIERRRISRE

class XTFOrderFilter {

public:
XTFTime startTime;
TR RRTH
XTFTime endTime;
TR RRITA
XTFDirection direction;
XTFoffsetFlag offsetFlag;
XTFOrderFlag orderFlag;
XTFOrderType orderType;
XTFOrderstatus orderstatus[4];

A, SCHFEIN A DY AR S
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[1] XTF_0OS_Invalid;
orderstatus[2] XTF_0OS_Invalid;
orderstatus[3] XTF_0OS_Invalid;

/17/<

///<

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

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

///< BHEAEREK
// /< BEIEL R EIE
///< T TB

///< R HARIDHAY
///< HE
[/ /< BEH R
///< TiEETE

///< RFEMEARIDHA
///< BrEH LK

///< EYILH

///< EHRIEE

///< TEHFR

TR, 7R 10120530, 2
ginti, FAFEMER: 10:20:30, %

TRERER I SLTT ), BRI ERRITA
REMBITFAIRE, EREERRITHE
REMBIRE, TRERTRIAE
RERRIR SR, ERERRITA
TREREURTS, Al N T RUE N R

R & AEH IR, TRERZTE
TR f R AR IR, R RS
1RIAZ 5 a5 R4 BT, E4REH R
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instrument = nullptr;
product = nullptr;
exchange = nullptr;

XTFTradeFilterZ&ia(d
WiBE : EERBEEANTIERENTSRZE

class XTFTradeFilter {

public:
XTFTime startTime; ///< FRUGRIE], FEKR: 10:20:30, =
TR RRTH
XTFTime endTime; ///< GiREE, FRERKA: 10:20:30, &
FREBRRIE
XTFDirection direction; ///< $RERBEELLI I, ERIERRTA
XTFoffsetFlag offsetFlag; ///< $RERBIFThrE, Ei‘ﬂlﬁzj%r‘ﬁﬂ‘ﬁ
XTF_CONST XTFInstrument *instrument; ///< TRINEGLAGETIRE, SRR A
XTF_CONST XTFProduct *product; ///< TREEFERITRE, SR RRTH
XTF_CONST XTFExchange  *exchange; ///< MG mTeEr, THRERRTA

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

XTFComblnstrumentZiaid
BEE BRI

class XTFCombInstrument {

public:
XTFCombInstrumentID combInstrumentID; ///< ﬁiA”“?ﬁ%?%
uint32_t combInstrumentIndex; ///< BEEL TS
XTFCombType combType; ///< 4@(?%@%
XTFCombD1irection combDirection; ///< HEEL TN
mutable XTFUserData userData; ///< PREB L P 4L
PR R
const XTFInstrument* getLeftInstrument() const; // /< KERRE L% R I5 4
const XTFInstrument* getRightInstrument() const; ///< FRRE LN RIeEN

const XTFCombPosition* getCombPosition(XTFCombHedgeFlag combHedgeFlag =
XTF_COMB_HF_SpecSpec) const; ///< il &iiont 4

Tong getCombPriority (XTFCombHedgeFlag combHedgeFlag =
XTF_COMB_HF_SpecSpec) const; ///< #ifldl&ihdad
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const XTFExchange* getExchange() const; ///< ELFRAE ST
it

XTFCombPositionDetailZ&S{3{#

7BA . AEFFOIRMEXE

class XTFCombPositionDetail {

public:

int volume; ///< BEFECHE

double margin; ///< SRRSO
JBRORAIE 45+ 45 TR LR AIE 42D

double paidvargin; ///< FAHRIES A (R
B M SEATRIES:, 7o BRORIE 4 B 4 R ARE 43D

XTFTradeID leftTradelD; [/ /< TERBE L0 MAE i s

XTFTradeID rightTradelID; // /< FiRBBRE A 20 A G
S

mutable XTFUserData userData; // /< PREBS P E 2
ETROE
3

XTFCombPositionZS{3{#
BAEE  EAROR

class XTFCombPosition {

public:

int position; ///< AEEMaHE

double margin; ///< SRESSS, BT
A H A B IR 22 BB ARAIE &+ A R ARE 2 0

double paidvargin; ///< FAHRIES BA, fr
A 2H - WA I SEAT PRAIE 42 2 A

XTFCombHedgeFlag combHedgeFlag; ///< HEBRIERFE

mutable XTFUserData userbData; ///< PREEL P AE R I8
0 5

const XTFCombInstrument® getCombInstrument() const; ///< RERHHEEL

int getCombPositionDetailCount() const; ///< “l&WI4n%E

const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< 4l&
A 4
};

XTFPositionCombEventZ5ia{k

A8 | HEERIEME
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class XTFPositionCombEvent {

public:
XTFSysOrderiD sysorderiD; ///< HEERKS
XTFLocalorderID localorderinp; ///< HPESR A5
XTFExchangeOrderID exchangeorderip; ///< 5 RS
XTFCombHedgeFlag combHedgeFTag; ///< HERARRE
XTFCombAction combAction; ///< HEATHEB (A
& /)
uint32_t combvoTlume; ///< ¥ow
XTFTime combTime; // /< AW
const XTFCombInstrument*combInstrument; ///< HEEL
};

XTFInputQuoteDemand45ta{f
A8 EINIERXISRE

class XTFInputQuoteDemand {

public:
XTFLocalorderID localorderip; ///< BHARE YRS, ToRikE
K, HP BATE X
XTFChannelselectionType channelSelectionType; ///< FEALSS kP
uint8_t channelip; ///< Fhidw's
XTFUserref userref; ///< R AE S, RiEF
&G, EEAEAE, (REEMERFELSHF
XTF_CONST XTFInstrument *instrument; ///< BLNH
XTFSysOrderID sysorderNo;
XTFTime demandTime;
};

XTFReportFilter&Eia(F
AE : EHRITIRERISE (BB )

class XTFReportFilter {

public:

XTFProductFilter productFilter; ///< FUTURES || (&&)
OPTIONS

char instrumentFilter[320]; ///< SIERERFFH.
WAL RSN, 2NRERMEHE S /rH. FHlwn: au*,au23*

bool orderGroupIdEnabled; ///< RBBILHESHYm
S PERER trueR R R BB H I E R, falseR bR 4 i =l
};

XTFInputActionZEta{F

B FIERRARIGRER
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class XTFInputAction {

public:
XTFOrderActionType actionType; ///< BN SR 4 e
XTFChannelselectionType channelSelectionType;
XTFChannelID channeliD;
XTFOrderIDType orderIDType;
XTFOrderID orderiD;
XTFLocalActionID localActionID;
i
| — 1= |
FEZHRBY
2aEn 1
FERBIEE
BTSRRI ¢
HuEkRE HERE  HUESSBNREE
XTFExchangelD char[12] TSI DEESEE
XTFProductID char[16] ARTPESESEEY
XTFProductGrouplD char[16] AR EEIESEEY
XTFInstrumentID char[32] S\ DEEESERY

XTFComblnstrumentID char[36]  HAEGLIIDHIERE

XTFAccountID char[20] MK S DEHEE

XTFDate char[9] HEREHESEEY

XTFTime char[9] NN G Sl

XTFSeriesID char[19] Ry EERE
XTFExchangeOrderID int64_t R B AR ARSEIESRE
XTFSysOrderID int32_t B SEIERE
XTFLocalOrderID int32_t NRBPRSEHIERE (AFPENX )
XTFLocalActionID int32_t IR SEIEEE (BFEN )
XTFTradelD int64._t PR S EHERE
XTFQuoteDemandID int64._t ANwsE

XTFUserRef int32_t FAFEENIEEE  RRIEFMES |, BESRERE

e
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REAGRS B ( XTFOrderIDType )

KA : uint8_t

BREXRE 1588 BEERIRTRF)
XTF_OIDT_Local FRF4EHPNAIE RS 0
XTF_OIDT_System EEHHEPNRRRS 1
XTF_OIDT_Exchange MiAE—RIRBFwS 2

SRFhBY ( XTFProductClass )

KA : uint8_t

fases 1588 (e 3
XTF_PC_Futures HABe2EAY 1
XTF_PC_Options HAERHAMEEY 2
XTF_PC_Combination HEZEA 3
XTF_PC_SpotOptions DLESHAIN SR 6

HR#HEBY ( XTFOptionsType )

KB uint8_t

e S 1588 EE
XTF_OT_NotOption JEHAR 0
XTF_OT_CallOption &k 1
XTF_OT_PutOption B 2

ESERF ( XTFDirection )

KB uint8_t

thraeRs i%B8 thEsfE
XTF_D_Buy 3C 1
XTF_D_Sell Sl 2

58225 M ( XTFPositionDirection )
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af://n2051
af://n2071
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KA : uint8_t

oE )
XTF_PD_Long

XTF_PD_Short

IRINEMRITE ( XTFHedgeFlag)

258 : uint8_t , HBI{NSTIFHEH

fgeRg
XTF_HF_Invalid
XTF_HF_Speculation
XTF_HF_Arbitrage
XTF_HF_Hedge

XTF_HF_MaxCount

HAEFME ( XTFCashDirection )

KA uint8_t

tiraesesl
XTF_CASH_IN

XTF_CASH_OUT

FFEITE ( XTFOffsetFlag)
KA RIS
g
XTF_OF_Open
XTF_OF_Close
XTF_OF_ForceClose
XTF_OF_CloseToday
XTF_OF_CloseYesterday

XTF_OF _Invalid

%88
T3
52
=il
RME
REBRERAERT

1588
A&
He

#t88
e
Fe
B
T
T8

(e

e

e

(s

0

1

2 (EASF)
3

4
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IREPITE ( XTFOrderFlag)

KA : uint8_t

taeen i5E8 BaE
XTF_ODF_Normal HIEHRE 0
XTF_ODF_CombinePosition HEHC 1
XTF_ODF_OptionsExecute TRERER 2
XTF_ODF_OptionsSelfClose X iR ER 3
XTF_ODF_Warm TR ER 254
XTF_ODF_lnvalid FToBUE 255

{REASAY ( XTFOrderType )

ZEA @ uint8_t
faees 1588 g
|
XTF_ODT_Limit GFDIRER ( BRI ) 0
XTF_ODT_FAK FAKIRER ( BRI ) 1
XTF_ODT_FOK FOKHRER ( BRI ) 2
XTF_ODT_Market HRE (GRS ) 3
XTF_ODT_GIS GISHRER ( BRIT) 4
XTF_ODT_SelfClose HRRO i ((ATAERL ) 21
XTF_ODT_NotSelfClose HARAS I ([RATRERL ) 22
XTF_ODT_SelfCloseOptions  EIfdH ({RA$HERK ) 31
XTF_ODT SelfCloseFutures JBZ93S i ( HAERERXT SR TT IRLERVERER BAL , (X 3

TERL)

REAIRTS ( XTFOrderStatus )

KA uint8_t
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thraeRs

XTF_OS_Created

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_Canceled

XTF_OS_PartTraded

XTF_OS_AllTraded

XTF_OS_Rejected

XTF_OS_Invalid

1588

IREBSEE , FIRBAMDIIEIAE.

IRERIERINNE |, AP EIBIEREBISFIRENIEIRE | It
RHREBRITEEIRKS.

RARSSFFREIELAN. SWEHEEREIMNAZAERR
A, SURAEERE
FBFALRIEIRSEID LR AR LB E N EFIER.

REARXRIES  BECEKILIRE , FBEREENE , T
B RERZ G,

HRSARE |, EEKSEERN , EXBMEST. TJhL
HRIELRK SHH THRIERER(F.

REEEIEEREHEFRZA , BEKRIRZHHRERA
ZR (IRBENEBER) .

RS HIGRHAE | ERENEFHREERELFIIZRET | 2Bk
IR |, BEHNEERRE.

[EEREEHE - XTF_OS_Queuing | XTF_OS_Canceled |
XTF_OS_PartTraded | XTF_OS_AllTraded | XTF_OS_Rejected
RERR , BRRBFTFABEBN

IRECHIEE | TTRERE P | thrTseRFAKSEEMN SR
BRI R S B

BRI

ST

RIS ZAES | 14 REREInputOrderfiErrorNo
FEH

p |

[E{i%3F ( XTFChannelSelectionType )

KR Uint8 t

m Bk
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thaesesl i%88

XTF_CS_ Auto Zj?‘éﬁ&%ﬁﬁfﬁ{ﬁo REABTBNIUERENL , BIERRT EFBR S

i ;

XTF. CS_Fixed f‘fi&%ﬁﬁ)ﬁm WNEIEEHIENA T AFE |, NREE
1=

BB BB , NRISERIENAA FHEAFE | NIRERT
BEEIISRENL , AR ERIRERENL ;
HIHREEEIE A AMETR004-P1ARA

XTF_CS_FixedThenAuto

280765 Dl et PSRIREAEHR , AR RIB R

(RESITENEXB! ( XTFMarginPriceType )

KA - yint8_t

m &

thaesesl

XTF_MPT_MaxPreSettlementOrLastPrice

XTF_MPT_PreSettlementPrice
XTF_MPT_OrderPrice
XTF_MPT_OpenPrice
XTF_MPT_LastPrice
XTF_MPT_AverageOpenPrice
XTF_MPT_AveragePrice

XTF_MPT_LimitPrice

588

EHTNFIREEEM ZARYEK(E (HIRE
KERFF)

MEESMTERIES (HIRESLENA )
REBMTBERIES (HN=LE)
FEMITERIES (HAKERIA )

T (ERER )

FEHN (ERER )

AR (ERER )

BREXFEAN (EAR(ER )

m B

—_
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S494K7S ( XTFInstrumentStatus )

XTF_IS_BeforeTrading
XTF_IS_NoTrading
XTF_IS_Continuous
XTF_IS_AuctionOrdering
XTF_IS_AuctionBalance
XTF_IS_AuctionMatch

XTF_IS_Closed

XTF_IS_TransactionProcessing

HREBIR(ESBY ( XTFOrderActionType )

KA : uint8_t

taees
XTF_OA_Invalid
XTF_OA_Insert
XTF_OA_Cancel
XTF_OA_Suspend
XTF_OA_Resume
XTF_OA_Update

XTF_OA_Return

RHEMN%mS ( XTFEventID)

ZEAH - int

tEeses

588
FrER
el
EERMIRS
EERMNEFE
SERNIRE
=
N 22y (5L
1588
ToRRHIR ERIERA R
RN
B GEhRES
HEeiRER (EAR(ER )
ISR (EAREER )
SEFTiRER (EARER )
IREAENR
1588

XTF_EVT_AccountCashInOut
XTF_EVT_ExchangeChannelConnected
XTF_EVT_ExchangeChannelDisconnected

XTF_EVT_InstrumentStatusChanged

IRAHA S REZER

CiERE

eS|

(e

255

Ve

0x1001
0x1011
0x1012

0x1021
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{HE B (XTFCombType )

ZEAY - uint8_t

e L
XTF_COMB_SPL PR
XTF_COMB_OPL HA X4
XTF_COMB_SP SHAEF)
XTF_COMB_SPC BEMEF]
XTF_COMB_BLS SINEENE
XTF_COMB_BES SEHEENE
XTF_COMB_CAS HA B B inE
XTF_COMB_STD HAIES =
XTF_COMB_STG HARGEIS T\
XTF_COMB_BFO SENHABTHAR
XTF_COMB_SFO SEHHHABTHAR

HE B ( XTFCombDirection )

ZEAY - uint8_t

(5 E ) 588
XTF_COMB_D_LongShort -
XTF_COMB_D_ShortLong =%

HASIRNERIFE (XTFCombHedgeFlag)
A : uint8_t , MEHSHSBIN-1RH

S i%88

XTF_COMB_HF_SpecSpec AN
XTF_COMB_HF_SpecHedge BI-RE
XTF_COMB_HF_HedgeHedge RE-RE
XTF_COMB_HF_HedgeSpec {RE-1RHN

XTF_COMB_HF_MaxCount REBAIEBGEA

|

0

1

2

3

4

5

6

7

8

9

10

asE

0

1
HasE
1
2
3
4
5
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HSENESBY ( XTFCombAction )

2R - uint8_t

e -5 i5EA
XTF_COMB_AT_Combine BE
XTF_COMB_AT_Uncombine FEAS

HIBUTRU AT rhiniT458R ( XTFOptionsExecResult )

KA uint8_t
e i {508
XTF_OER_Error PUTRIM
XTF_OER_NoExec REHIT
XTF_OER_Canceled BEEGH
XTF_OER_Success HATHIH
XTF_OER_NoPosition HIUS G A
XTF_OER_NoDeposit BEARE
XTF_OER_NoParticipant SRAEFRE
XTF_OER_NoClient BFAFE
XTF_OER_Nolnstrument BHARFE
XTF_OER_NoRight IREHUTIR
XTF_OER_InvalidVolume AEEHE
XTF_OER_NoEnoughHistoryTrade B BIERIT SERAZ

ER Saf IR ( XTFProductFilter )

ZEHY - uint16_t

S i85

XTF_PCF_Futures RN B SR B ETE
XTF_PCF_Options RN IR B RO EUE
XTF_PCF_All RIERTE PSR EURIEUE

FEQRIIESRES ( XTFChannelSelectionStrategy )

eS|

(e
0x0001
0x0002

OXFFFF
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KA : uint8_t

thaesesl

XTF_CSS_Priority

XTF_CSS_Probability

L

HFeRES « IRRIRERASRIH TIER
SNERFERIRAFIAIE EFR |, MUADNLLFERIAYAIEAS ;
INERENBATIERIAEI LR |, NS A RBIRE T—1E
VS

HIERRES | IRRIREBRAARIEABRS N |, LIRSS
PR

FRESITEZB ( XTFMarginType )

2R - uint8_t

trEeses

XTF_MT_DefaultMargin

1588

ANMREEEE , BRBAEAAR 55
1ie

XTF_MT_ShfeSpmmMargin L ER/BEIRFr SPMM {RIEEEX

XTF_MT_CffexRcamsMargin F&FT RCAMS (RIESEX

XTF_MT_CzceSpbmMargin ABEIFT SPBM {RIFSEIE

XTF_MT_DceRuleMargin

Kr5fT DCE fRIEEEE

RINTREAHBY ( XTFQuoteReplaceType )

KA : uint8_t

e 1588 wEE
XTF_QRT_ReplaceNone AInE 1
XTF_QRT_ReplaceLast TR —2ERIN & 2
XTF_QRT_ReplaceSpecific THEERIHRINT R 3

TR/ HER5Y ( XTFExecLevel )

A : uint8_t

e
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el i85 e

XTF_EXL_Instrument BREARINTIUISH 1
XTF_EXL_Series REFNRAATIU XS 2
XTF_EXL_Product R AR BT XS 3
XTF_EXL_Investor BRIREE R TS 4

REEiTHiREB

EEZAPINSRET , MNRIRE T EARSITEMESITBIRESE , BIAAPISRIERIREIESSITITE
KPR EFEAL

REEITHEES

RV ESE

# WEAPIHEATHIN, 0-FR BN, 1-FRpRM A, BRI IE# B

# FHEBET, HTE S BIRAAEfE RI A, AT LSRR AR i
# WMEIHRT, AEELSBIENAMIEEMER, R rEFoME4eild,

# WWBH R AEMNELE I E, APIHIsetConfig () N A4k,

RUN_MODE=0

# REEHAMITE (RUN_MODEX Zi4ET-0mF, A %0
# - true: B

# - false: RigH
POSITION_CALC_ENABLED=true

# A A% 45 (RUN_MODE 45O, %50

# R BH RS, BOAAE MR, SRR RS
# - true: B

# - false: ~NEH

MONEY_CALC_ENABLED=true

B8 - BUABIR T | APIZBEaIERREMEMITER.

REEEAGE

EBRTRECITERE  APERRFZEE | SEMMREEEHEENKEETECUMNRS | TIE
onLoadFinished) EEZ/E , FEIRET , EERSA T REMEMANTTE. LB FEAIS
IFEEXNAYEGE
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XTFApi *api;
... // I makexTFApi () EIheE:, HEJFEI)

auto account = api->getAccount();

// B HRES (HERIEEFEEY ST, R A RGNS (RIFE&LFD
auto paidMargin = account->margin;

// BWHSRIES (HERIEGFE ST, KR A ZFER R ES (RIE S S
auto frozenMargin = account->frozenMargin;

RIEEMRI5EE

FhE/ EHRR R B IRIES

PERTRBRAKXANEZENE— N RMENRESNE , — RFENEES MEXEM (IS
RHAET , IC. IF, HEMEART—EME) . B—MREENE—EMHETR  S5RENLNE
HNEL%RRE. =HRSIIHERERFRILEE , BoCRRNERMERS LHZ. SRRIES
& PR AE IR A E I mirE ERSDRRIES.

$IRABERMMARIRIES = max (YZE5RRAMNSELNELRLEE |, Y S5RAKNINEE
HMNTLRIEE ) I ASSRANDIZELIKR ( ZLRIES+TLRIES ) $

SRAERRES - TRASESFHANRESS

LHRTHS R E RO ERMRRNREENE | R— T MREENE—mITT , 258[K0
MENENLEREZ. AR TEHERRIES , BOBICERNEIRMEE LRZ. =RRIE
&, MEPRAENZRZEEZRM ERSTRRIES.,

$IRABBERMMIRRIESE = max (Y 2E5RERNLHNSEUNEZLRIES | Y S5RRALRISEY]
HZ=RIES ) Y ASE5RARNENEEAKE ( SARES+ZLRIEE ) $

$IRBFELMRILE = Y RBBESHMIRRIESS
HIN S RBEESRRIES | RIS RBRABNE.

A/ HIRYAEA S RIEHBIRIES
RBFHRHERITRAASRERMAI R AEERASRISHE. EoERBENES "M, &
RIZIBRBTENASRIREER B ERASTSAN LRI OMTAS | TR EHER
MABRES , MAKASNRIRSOTRESD ISR,

TE, EFeN , RARNRISEREATARST , FFREEARONERN. SFoRTRILEA

B, ERABESHEHMARNREISHITIR , RIEASHIRNER 8BS —BAIESR
RIS,

SRBAELRILES = IZIRABEREERE LNESRIES+) IZIRBEESEL LAIRIRBRHRTHIAY
SRS

HitR

o X8l : $EBRIESE = max (R1ELINE * BEFEH * SLORE , B2ELNME * BEFH* &
2I5REN ) $


af://n2752
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HAtY

FEHE  $ESMRIES = max (BRSNS * BEFEH * GLURE , RN * B8FH &
£I5REN ) $

B . $ESRIES = max (BR1ELINTE * BEFE * SLRE , BR2ENE * HEFH *
BEIREL ) $

SEHEHEASTAS | $ESRILEE = BRGNS * BETFE * QLT + IR * BEFH
$

HAEER, © $ HEMRIESE = max ( EKEINERRIEE | ERIPNERRILES ) + B—HNFIE *
BEEFHS. Hop , $$EKPERRILE = BRPNERRILEEISHT , SASRIES = max(FEik
HARUESRIES | BEHISUERIRIER) + max(BEkEINAIE * BEFE , BERINIFIE * A
BFH$

HIREEIST © $AGIRIES = max ( ESKEIRESRIEE | BERRESRRILE ) + B—HNAE
*HEFHS. Hp , $ERIINERRILES = BEHIUERRIESSH , $ESRIES = max(F&ik
HIRUESRIES | BEHISUERIRIER) + max(BEEIINAIE * BEFE , BEHINFIE * A
BFH)S

HART 8 © $EGRILEE = EHIRUERRILE * UBHRE (0.2) $

INEENE | SEGRIEE = [PUERRIEE * UBFREH (0.2) $

SEHEEMNE | $EGRILES = min(ITNEZE * BEFE , ZEINUERRIES)S
SENEISERERAAS © $ASRIES = PHEELMNME * BEFE * ST * UEFRE (08) $

AFSRuLeAS{RES

RuLe B SRIEERARAEREHIZIREE T RAVFEASRIESMRLSS | BEARBARGLIE
A ENERNRIEE | (CEBRaRBUIRENRASRIESRETELRRIES.
$RFELRIEE = ( JIZRABEZN—RBHEANRRILES + JIZRBEESMRLRZEIGLRIR
S+ IZIRBEEZ MG ESAKIMRILES ) * REAFRIES RIS

SRS
ﬁﬁ{ SREIRES %‘TI—.‘%
RRRIRES
+
ERMRES SRRIRTES
+ +
TSRS TS RTS EHRHES
+ + +
BRSBTS BN BRIES KIS

¥FEISPBMASIRIER
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SPBMASRIEEZ B EFHEEAMEHEFRIFEAESRIESABISS , Eakkaid (HiEm
FMAILAE ARREINRR , BTE— 1 RME ) 23 ESLAANIHRIES. RFFAEGLIERISIHRIE
£, mIfERGMRIES, EPERRIESIARMINSRIESEHTIEERND , FHE P E(RXBEEER
KB, HEEESAF B HATED | REEHRFARINIFRERBNEORIES. T mIERAY
RERNEL , A2ENEI , ERERERXOTHIGREIRIES.

$RBAEAEEGBMAIRIES = max ( GLXMRIES + BAHRIHRIES + RFEXNHRIES + 8RR
IEE + MIINERIES , SETHINGRIENEG ) + SZEWRIES - MEFHES. Ho , SHINSRIEE = 549K
XIBFTIERIES + RMAELIEMIMRIES + RMERRHIIRILES + RAMEMIRIESS

Ba  BRIAEES T EMANRESHTCEREN , ERRZEVRISRETESSRIES.
$IRBFE MRS = ) REBBESZHMARNRILEE * REERISRLHS

LHISPMMASFIES

SPMMASRIEERE CEIFFUHASCEEEH R RS EASRIESMRIS , BRISSHEER
BBEER. MHRAEEFREH TS, BRISSHZEIETEHNEBXELLE]. BEIINERE.

BB RN S/IMRESIA. He , ECRITIISARSE5NE | HERBERRESEETIL.

Hitt&SMUNEA , RERNGHESOMRNSERRESHTES RN L |, WREFMER. B
AP RIEIH T MR XTI,

B, RmifE (£ M mifEn , 88 MEXUENRME ) HENERIES, RfPERFeSHRE
AMERIEE. BRfPUEURRIMRIES.,

$IRBEERMMEFRIRIES = max ( mifERNIRIES-mMEHRISEIERILS. SREHANREA
MERES - RFENERMIRRES  RMERIMRES ) $. HP , BHENNSNELORIRE
ERE. BREZFZRPRIEEFEXSWME | HREBREZNSHSHTERNE. REMBLIE
APLETE | REHRIMRESERAE. HRNERENGHERRNKRIES RN,

BE  BRAFES T RITHIREISHTOSRN | ZRREENRIISRETESRIES.
$IRFELMRILR = YIREBEEZRMEFNRIEIE * REBRIIESRES

= RNRERG
SRS LORRIRER

// EEHEE A L BT RS L BC E ) R AR
void queryInstrumentOrderCommissionRatio(const XTFInstrument &instrument) {
auto getAmountString = [](uint32_t amount) -> std::string {
if (amount < UINT32_MAX) return std::to_string(amount);
return "MAX";
I
auto getOTRString = [](double otr) -> std::string {
if (otr < UINT32_MAX) return std::to_string(otr);
return "MAX";
I
auto amountLevels = instrument.getOrderCommissionRatioAmountLevelCount(); //
A B BRI E
auto otrLevels = instrument.getOrderCommissionRatioOTRLevelCount(); // & ifi
OTREY A7 &
for (auto j = 0; j < otrLevels; ++3j) {
for (auto i = 0; i < amountLevels; ++i) {
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auto rate = instrument.getOorderCommissionRatio(i, j);

if (!rate) continue;

printf("instrument-id=%s,
"amount=[%s, %s), ort=[%s, %s), rate=%.4f, fixvalue=%.4f\n",
instrument.instrumentiID,
getAmountString(rate->amountBegin).c_str(),
getAmountString(rate->amountend) .c_str(),
getOTRString(rate->otrBegin).c_strQ),
getOTRString(rate->otrend).c_str(Q),
rate->rate, rate->fixvalue);

TraderAPIFA 51

TR HTRRLGENIEXample02.cppfd , HIESEMER , BIAFEN A EIexampleER.

* @brief —/MajHLIK SRS Th AEE R
* Y] AREURAUS R EIRASMRAT N, U T APTIIRER S i, ANRE T A B,
*OSRNE: ARIATIE SRR L LI I, BT AN e RE 1T,

* AR S AT 1 -

* 1. RWEHEATEANE, SEEHERTEARALL0TF:

¥ 1.1 WRFFAEERGA, B4 LR F A kA
1.2 mREEZ RGN, WAL ENEL Kb,

2.0 REHERTEAEHELI0TF:
2.1 MRFHAZ RGN, MALEHEN-F2 Kb,
2.2 MAEA KA, I ST S A Sk G

* R RE

* 1. R E SR APT LB
2. JBBAPI, BEKINE, HHoginfk 0 & xE G
3. M TE R, SN B NS ERAT 1 ;

* 4. MRYEATHMA S NS, BEATHRE

* 5. 2 1000ATIE AL B )5, B HAT G

*/

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

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

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

3
I
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);

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 (ImAapi) {
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: 1init something if needed.

//mApi->Togin(musername.c_str(), mPassword.c_str(), mAppID.c_str(),
mAuthcCode.c_str());
int errorCode = mApi->login();
if (errorcCode != 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(errorcode) ;

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(errorcode) ;

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

printf("logout success.\n");

void onChangePassword(int errorCode) 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;

// BERHARYIIG e E R, A R AeEr, ROV T R RREN R S, T EEH

// X B AL IEMAE 5

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

if (!mInstrument) {
printf("error: instrument not found: %s.\n", mInstrumentID.c_str());
return;



int ret = mApi->subscribe(mInstrument);
if (ret !'= 0) {
printf("subscribe instrument %s failed, error code: %d\n",
mInstrumentID.c_str(), ret);

}

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

// KB IEF 5 [F
printf("info: data load finished.\n");

void onorder(int errorCode, const XTFOrder *order) override {
/7 AR R AR AR S A W R AR B IR, IR S PTIE R
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;

/7 WCEIR A Rl o AR AR I B R S ) W i B A R
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->localorderID] = order; // {F{E4RFEX} %
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 {
[/ RBECR RN, IR PE R A W RAE SR, LR 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 {
// WLEIAE 5 a4
printf("recv trade, sys-order-id: %d, trade-id: %ld.\n", trade->order-
>sysorderID, trade->tradelID);

}

void onAccount(int event, int action, const XTFAccount *account) override {
// WPER KA EEZED, W BAEE
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 {
[/ XL PE B FE S O, e A5 i B AR
printf("exchange is changed.\n");

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

void onBookUpdate(const XTFMarketData *marketData) override {
// ATEEVEEE O, RRARATIG ik kA 5 SR
doTrade(*marketData) ;

void onEvent(const XTFEvent &event) override {
printf("recv event: %d.\n", event.eventID);

void onError(int errorcCode, void *data, size_t size) override {
printf("something is wrong, error code: %d.\n", errorcCode);

void updateBook(const char *instrumentID,
double TastPrice,
double bidPrice,
int bidvolume,
double askPrice,
int askvolume) {

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

3

const XTFInstrument *instrument = mApi->getInstrumentByID(instrumentID);
if (!instrument) {



printf("error: instrument is not found: %s.\n", instrumentID);
return;

int ret = mApi->updateBook(instrument, lastPrice, 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;

doubTle askPrice = marketbData.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;
XTFInputorder 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 = ++mOrderLocalld;
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 = ++mOrderLocalld;
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;

e

void runExample(const std::string &configPath, const std::string &instrumentId)
{
printf("start example 02.\n");

Example_02_Trader trader;
trader.setConfigPath(configpPath);
trader.setInstrumentID(instrumentId);

trader.start();

bool isStop = false;
int tickCount = 0;
while (!isStop) {
if (trader.isLoadFinished()) {
// TODO: MEMUT HIMIARRY, FENINTATIE, @ AMERATHS, KD SRS B AT .
doubTle bidPrice 300.50;
doubTle askPrice = 301.50;
double TasPrice 301.00;
int bidvolume = 24;
int askvolume = 38;
trader.updateBook(instrumentIid.c_str(Q),
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: f#NTE NS4, TREUHECIHINCLE
std::string configPath = "../config/xtf_trader_api.config";
std::string instrumentId = "au2212";
runExample(configPath, instrumentId);
return O;
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