MR

Xele-Trade-Futuresf\48

Xele-Trade-Futures 2\ AMSTHIETFPGA, MV RINERZERS , IREITERZAIFPCAKIRERRSR , AN RIIEE , REH&REEHINETE
& ; B, BESHALTRIE. ESRTdeBEEN IV ELESITIENSHRRZ RS,

ZHERIERRZ Z R GtXele-Trade-FuturesgUiR A& (FREFA , SIRHEAPIDIEEREFERNRE , BRIEEEFAZEFiHER(Client Program)BSERLSE.
TraderAPIfE

TraderAPIF3T-5Xele-Trade-Futuresit{TiBf5. BIAPI , IREZFTILAAZS AT ( SHFE , CFFEX, INE, CZCE, DCE , GFEX ) RIXRZIES | IRISHERIAT
ESFRZIRSER.

TraderAPl 2— M ETF C++I02KFE , BIIERTY REERENZEORSNEENRZEE. KMERAFPIIX4ELL xele-futures-trader-api-os-fik
“5.tar.gz @8 , 540 : xele-futures-trader-api-linux-4.1.630-f0989%ea.tar.gz, B&AISAUNT :

Xi43E %88
include/XTFApi.h APISLI 4, BN T BIRISZRIED
include/XTFDataStruct.h EN T REIE OIS EEE AR
include/XTFDataType.h ENTERRNFRIEIRES
lib/libxele_futures_trader_api.so Linux 64{hRASHIAPIFIZSZE
config/xtf_trader_api.config ECES4HEIR
example/ExampleXX.cpp AFEFFRRA LRSS
example/Makefile IR FRRYGRIES
TraderAPIEZ{TER

BRIRBHNEZE T Linux 64X FRAANRA , BIEMNEEE. soXXHF0.h3 .

TraderAPERASE
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BE8 APIRRZ APIEEIFE P
2022/07/18 V4.1.200 APIEO. EMREHhR
2022/09/06 V4.1.394 ENNEEREFIEEAIAED | EEIDEUESHE

AERRERNZEOonOrder ;
2022/09/13 V4.1.413 AN ERE O onCancelOrder ;
{&2onBookUpdateiZzRISEISEEY ;

XTFOrderiZRinsertTime=Eg ;

2022/09/15 V4.1.425
XTFOrderFilterfIXTFTradeFiltert&ANAEIFER S Y A9IAR ;

XTFAccountt&fnlastLocalOrderID=FES ;

2022/09/19 V4.1.437 )
XTFExchangei&fntradingDay=FE&

2022/09/20 V4.1.441 EIMESE @ onServerReboot ;

2022/09/21 V4.1.445 XTFInputOrdert&iiiminVolume=E% , XTFOrderi&filorderMinVolume=E% , BT SLIlE/NIERMIAIFAKIRE ;
ENEHREGEANRELFEBusyLoop/ BT RECEIR ;
N3 ZiBIE | PHENEESIINGY ;

XTFExchangeZ&#afAt&fiNhasChannel PR FAFHRICEE i P2 ;
XTFAccountéEHaRiENlastLocalAction|D=ER , AP ENXNRE R AHEERS ;

2022/09/26 V4.1.454

BIEREEEED | FEREERNBHPRSGRA ;
2022/09/29 V4.1.465 makeXTFApIEOARFECE AR IZ |, BEIAPIZET , BITAPIRIsetConfig BZEORIRESEL ;
MESHEANTE ;

AR IR BRI R ;
2022/10/13 V4.1.486 AL UDPTIRER ;

ACEBD EEAERTER

FghRAFRE MG ;

TKP=EY 920575 ;

IEINA SRR BRRCRIEE |
IEEENIARSEFEET BRI ;

2022/11/22 V4.1.586

REEeESEO ;

FrigeIETR RO ;

R HIINREMRAL, ;
XTFAccountZEHAIBINAZEIRIES. IERREFER ;

2022/12/20 V4.1.629

RAERFMSRY , EHEIRENEY ;
RIETCPEURRNIGINZEIERSIG | LSRR ERIEERFE ;
2023/01/18 V4.1.664 EESDREITESEEA AR ;
BB EOEMS AR TS, EREXHEINACE . ORDER_MT_ENABLED=true HJLASASEIZIREINAE. B
INDRLEIRIE | AERZ&EEN

NS REAINIDRE

HEANTAFORS O

HREVRZSIENN xTF_0S_Received REFRNBIIIESKIE ;
EERHEE SRR ;

2023/03/22 V4.1.749

EmanED ;
IEhNErRISEEEO

2023/06/01 V4.1.861 R R ER RO ;
EnAtbRSHEgEED ;
RSB BE N FEuserRef ;

HEINSLORMED ;
2023/06/02 V4.1.862 EImemEREO ;
EIn—Es & AREERED ;

@I R SRR S TRERED ;
2023/07/31 V4.1.931 EINREEES | MEX TAPIABRFEANRZSZ (WTREER ) B8, HAFETEE ;
AR BRI IR MERE | S25SolarflarefIExablaze-SAINMERANE ;
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2024/05/22

2024/06/19
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2024/08/14

2024/11/11

SiEiReR

APIRRZ

V4.1.990

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

1019

.1053

.1068

1072

1226

.1260

.1300

1314

1350

.1360

1375

.1380

APIEEEHIHIE

e BEIREOARES ;

I HAB =B E AN AT ER A9 getxTFNanoTimestamp() ;
#hnonloadkRABFMEMINEE : MNRIRANTF 7 x8EATF7.x , IBHENAISERS ;
IEIMEIEIRM-RINREFFRECE : ECEIN/I XNIC_ENABLED |, trueR/~=Fl | falsemEEf ;

IEIMRESERSINEE ;

EINRIEEAM{5E2EE FixedThenAuto , FIFWNSRIEEMNRIEREMNAS L , NERELIEES BaikESAE1E
&6 ;

makeXTFApiEIIENNRF BE XSS IRRERNRA ;

HEANECE %I COMBINATION_ENABLED F] COMBINATION_TYPES , FATFIRE G EINESHIEE ;

T NBECEI%LT HISTORICAL_FINISHED_ORDER_FILTER_ENABLED , AT S MESNm R &I T ERERAIX ;
EIMEEREAMERZED ;

IR R SEBIRIKIEME IFGISIES

XTFAccount E5F9{A5TIE getMarginType() 0 , IR ZEFE-HIEENRIESEIERE ;

IR ERE B REO
IR A SRR BEO

BETNFRERIESHTEAR | 5§ cre (/55
FRIRZREIA XTFInstrument.getordercommissionRatio(int, int) M TiREHEP ;

{RFEIR M -RINAESTISEL B MR BN R R ;

ISIEERIERE ;

XTFInstrument STHHSEEHFEO ;

IBNECE T CHECK_VERSION_ENABLED , FAF=HISL SIS HFRORRA—EME e, BUABEREN ;
IFPEFHRNTER ;

IFBENEER—E1TIEIRE ;
S EHIRAR R EFTRI6E ;
XTFMarketData ZEHIRFEREEE : MifRkaveragePrice=FER , 1fNopenPrice=rER , VAEEsnapTime=FERIN ;

ENESFEEERA5RE

EIMRIEE TR |

1. FTHRAHIAPIELITERIFIFREAT , JIEFIER  FOLR R

TraderAPLE1THEl

TraderAPIEOREB

TraderAPHRMH T 23880 , 55 9XTFSpiFIXTFApi,

HR

int  XTFApi:XXX()

BEIR :

void XTFSpi:: onXXX ()

IZHETCHIFEFIZOLAXXX , onXXXERE,
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Ttz

TraderAPIEZHRMFAP IERENHAFRIXERGS | IRUUSPIMERZEOAMAFEKERIES. APIZEEEII NER :

Xele-TradetE &

Xele-TradeAP! PELTS:: LBKIR SR ABRT 4b R

BERZ 5. EaEmAssk

| iz l ;

%5, EWEX L EE :

e : %5, BHERLE !
APIN &R RIED SPIXf& KD

BRERImEIAPIRNEREATAFES REEXER , BITHRAPIRISPIEERE , JLIRKEEX MR,
BRI ZRlin < BRNBERMAPI TIELAZIKN | EFIRERFEDFE3MEERM

BFRESHE TEREFmAXERMMERGEIRAPINEIRIER ;

APIERIZINEETE | TERRIFIMEIE SR AN Z RIRFIEIRML ;

APHRERFIALTE | TERNERZTAIRE | @IS AFRBLFEHEIR—MCPUIER, LSRR EERTRBN A 2ET , BUFARIET
APNISSAMEBEEE | TREMB OB, EEFAHISEZE ;

FTEEFE SRR,

g :

1. FIXTFApIFIXTFSpifR O A REER M. S NEERR B MXTFAPISEAIAEBERERIFR , B RRES AR AERBIER,

2. AP ERRROSPIE AR A EE R RANREXSEE | MNSRSPIENEREOEE T APINEHERA R EHRMELE | 1SNz IBAIRIE SIS a5
1.

3. SSFBIESXTFAPISLA] , FNLBID BIEHIZAISPIRGS AR, ENE—HIER , APISCHIZERBIZ4AN,

APIft&
APINEEEBE(E S AIHTEHIRE | BHZERENSHTREN, SHRENT :

HARHHRHAR AR AR AR AARRARRARRA R AR AR AR AR AR AR AR AR R
# GUEAPTSEHINS, 5l HIM S A BC B S
# ZAKSEELNAPTIN], FEADAPTSLET 4 B A FK L E .

# BEIKS
ACCOUNT_ID=account_1

# K5 H

ACCOUNT_PWD=password

# B A E R EINAPP_ID
APP_ID=app-client-id

# B IR AUY
AUTH_CODE=user-auth-code
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# EXRAE R O (TCP)
QUERY_SERVER_IP=127.0.0.1
QUERY_SERVER_PORT=33333

# 22 5 kA L (uDP)

# 4 TRADING_PROTOCOL=udp I, BCE kA
TRADE_SERVER_IP=127.0.0.1
TRADE_SERVER_PORT=62000

# @since 4.1.1380

# ZGAEH IR R E AL, SCRFUDPAITCPR 17 2.

# HflifTCP i}, TRADE_SERVER_IP F1 TRADE_SERVER_PORT A AEX{.
# HUEYEHE: [TcP, UDP], EZRikZubPJiit.

# WSHOREMNE E S E, APIfisetConfigOQBEIIALERL
#TRADING_PROTOCOL=TCP

# @since 4.1.1360

# fRERTEHE G I TCPATHRS -

# true R HATIERS, false RaRAHEA.

# A RATH RSN, APTE i) B S PR HEX B 5, 2 A3l TS ER.

# NG, TRGERIOE G e N HERE AT B . BRI, AN S R A AT S

# AT subscribe $EMTHEINE, APILiEid onBookUpdated 3 I3 14T 1% ¥udfi -
# IMGLEBRIN, API ST RS BB H TS0, HEESBMAEE.

# WA P OEATIE HARR A WEAT R SR, TTURAEAPTHE, DAMIMTE AR R R .

# BRAAE AT .

#MD_ENABLED=true

# @since 4.1.1360

# 5 EM G MTCPATIE MR % TPHlbE Al

# {34 MD_ENABLED=true i, FgHE .
#MD_SERVER_IP=127.0.0.1
#MD_SERVER_PORT=33000

# [IRAE A F R RE A, BRIAAGIZ, %22 Mbusy ToopiRigfT
# [EREIE B R RS0 AZ, T DN 5 (a1 s i BR iR Ab 2

# BUCHENAPTLFISE — MR MCPU .
#TCP_WORKER_CORE_ID=3

# IR HAR AL AR AL 15 T busy  TooptiaRiafy, MEVER: [true,false], EKilJytrue
# AEEULECE TR E A false, SN EHRACEL RN AT .
#TCP_WORKER_BUSY_LOOP_ENABLED=true

# WARTE AR e, BUEERE: [true,false], ERikNfalse, LALLM,
# BRI, BAAPTLEITT UL 2 AN KRAZ RIS R (HRPEREIE AT TR, SUSHE iR L aE .
#ORDER_MT_ENABLED=false

# UDPTRHbIE R, BUEEHE: [true,false], #RikJytrue: FxEH
# 4TRADING_PROTOCOL=TCPH}, ULACE A A CFFTCPIIHR
#WARM_ENABLED=false

# UDPTIAALHLIS (M [H]RE, i 24P, BUEVER: [10,501, BRikH20
# DHVUS KR EDL REFBOAME.
#WARM_INTERVAL=20

# R A S AR A AE IR E B U RE . trueon i, falseRpm A, BRWAREA.

# BT AE TR EARR I, WRIRR AR R, HIERS I S4R K4, AR LR FkThRe. JHBIAET, @AZEREN.
# JR SR T PrA B R SESRARCER CERs0) , E TR AT BHR & A S m.

# WA IULIhRE, RPN RE SR, 7 o ARG I R R S AR RS, RFITXTFOrde rxt G4t = 5 A 24,
# RAIRER ORI, BT 30 RS M AR R, NAAERIRSTREARE .. A E, IXER fRFRE A 2.

# SRS IO AIRE R T, TEEH

#RELEASE_FINISHED_ORDER_ENABLED=false

R T S 7e 45T I yE T RE (VBT RAE & SRR ILDIEE) - truesR i, falseonm AEM, BRUNAE .
B P VBT RE, B a3 S [ R A i L S Ak B

1. FHm . SRR (RS IIIERIAK, A EHER S % b

2, fRATER: REOVEER, PIBRATA SRR HIE A M ER K, SR 4R % O s

3. A AR ERATAES, BRI CEMRED MIERFAK, AEHEELS 7 s
RS UL BT RE, B i wT LASCRI A I S R K e A 4 <

1. . RO, IEEFIF . F R A BSSRIER 23 B A R [ R K 5

2. AR B LR ARAR AN B IR O IEAEBNF . B AT s A SR 2 BT (KRR FR) IR K B AR SRR R A B K 5
3. HARAE Fak iU A A K R R K 5

UL DD BEAS R 8 3 J I EIHRALK B Ja BB SRR IR, A B IR 45 2 B o

A fep e 2 P BB T A A

FH o OH K K ¥ H H W B W



#HISTORICAL_FINISHED_ORDER_FILTER_ENABLED=false

# BWEAPIFISTHN, 0-FRIEWMA, 1-FRliigt, BRICHIER R
# IEWEET, SCRFFTA S S8R A AR AT ), 7T DUSCRERF A T 4015
# WMERR, RIS BAR ARG, AR ORI S5

# WSHOR B E I EE, APIfsetConfig )& OAAR:
#RUN_MODE=0

# R EZNEMAPT NG S A B RS, true®miEfMt, false®mAEM. Bl Ntrue
# WSHRLRSH, DS IREIEAPTSLFI RSN e I H R AENILE U E, APIfsetConfigQH:IIRAER;
#REGISTER_SIGNAL_ENABLED=true

# REBMGMEshHAThRE

# - trueFmiHl

# - false®xAHH

# ik Nfalse, REH

# MWIETAES . 1. 1225/ 2 JE 434
#COMBINATION_ENABLED=true

feE BB G IMIITIR, BOAFRRH NS BT 285

A KUY G 5 S 2 XTFDataTypes . h 3 f: I XTFCombTypelfI#2s & X
HERMIIRMEN TR, DES", ' 4H.

fln: EFXRRE AN AT, W LAR R ARG E E B4 A RIS

- HZWHA IO, BIBOS8i: COMBINATION_TYPES=0,1

- EEEMT L, BRI A EF]: COMBINATION_TYPES=0,2,3
VER: MEEETRES A4 A% COMBINE_ENABLED &I A 13 H
WkTRTES . 1. 1225 A R 2 G453

#COMBINATION_TYPES=0,1,2

FH O W K ¥ H H W

# R AIREE N R

# WA MR E D, HAAPT S B4 B SR 2 F 2 S A v BRI E R, R s CE R ) = PR 3 T A T AR
# WIREE MR E I, HAAPTE BN A LA N2 A A FH IR MR, BRIATE RGP SCB IR TE EAT AR

# FAHZIRE, Bl onload-7. 1. xiABlexanic2. 7. xRAHIIRE) .

# BAANEH.

#XNIC_ENABLED=false

# @since 4.1.1350

# f85E 8 FH IR IEE MR 25

# WSE R E T, W MR R, MEZNEE AT R,
# BUUEHBARE, HAPTHIIRM AT H M.

#XNIC_NAME=ethO

# @since 4.1.1350

# Fa5E 8 R E R AL,

# WSS PG E I, S e s R IR BN s Rz, T B i BEITE A I R IR S .
# AUERBOAGECE, HAPTHE SR ] F K -R 27,

# WHREAEE: [sfc, exanic]

#XNIC_TYPE=sfc

# @since 4.1.1350

# A P Sk ST P R R AR — SO

# WSS IR E T, T84 APT R i 2 F BAS I 4 FTAE 0 Sk SCRERRAS T EERRAS A 75— 3o SRS — B R ) R e, ek B0 AH L AR R A
# WA ICECE I, T4 APLE BB A 2 Sk SCRFRR AN EE R AR f& 75— 3o

# BANEH.

#CHECK_VERSION_ENABLED=true

TR - APt LB setConfig EIREBEXMIGISE , LMEEFZAIMITFER getConfig() O TIREN. LLINRERTLARFIRRIAISEUEE ;

Ll

Xele-Trade-FuturestEERARAEERMIE | EEEBRE—EN AKX ORI EE FPinkgRnERE ; APIBSEEAENRIEXOPHRSCRAERF S | BHAOB
EPREA6TD, HBe0RVH , REEWES OB , APIREFMITFFSIEGRNERE | ASF T REE. APRIESRAEZERIORENEF  TEAFPTH

EiENH

APIERXele-Trade-FuturesiBEEEASG , NREMBEFRT , SEAESE. BXEENERIE100ms , FEEHEEREEFE/200ms, 400ms, ... ,
BERAER32s, RAEEREN600R., NRAPIEFRE , HiX9600RIKATIAMINEIER: , WS LEEE , FHEIIXTFSpi:onError(#EEANAF.
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:I:‘qsl"b*ai
EFHHIEARS RANASEITIES 12 MR | YA ERFIAEERIN R,

MsatriER
FEADIRINER | Xele-Trade-Futures3iZZ3 RAAIREFUANSTAAN TR
start(): JARIZED | APSBHARZEEREEE,
REESHRERES  BUAMEIEAPIXISAVECE S 4HiEEL.
HETLAEID setConfig() O E.
TBICES - APHIIAIREE ( BRAISIFNexampled“Example01.cpp”)
class Example_0l_Trader : public ExampleTrader {
public:

Example_01_Trader() = default;
. // H&EASZ Hexample/Example0l. cpp

void start() {

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

}

morderLocalId = 0;

mApi = makeXTFApi(mConfigPath.c_str());

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

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

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

exit(0);
}
}
. // HA&EMR%Z Wexample/Example0l. cpp
}
Vi

* @brief — AR EAIIREIR, APTERIEG R, M—TFZLIFEH, F/30E, Sl

* @param config
* @param instrumentId
*/
void runeExample(const std::string &configPath, const std::string &instrumentId, double price, int volume)
printf("start example 01.\n");

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

trader.start();

while (!trader.isStarted())
trader.wait(l, "wait for trader started");
. // HA&Rf52 Wexample/Example0l. cpp

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

// TODO: fAENTHE NS, FEHUAHSCHIAC B

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

doubTle price = 301.50;
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int volume = 1;
runExample(configPath, instrumentId, price, volume);
return 0;

IhaER BT ER

EINREARMER , EPHERFTLIERBRSEOPFHNERAE , 1 : insertOrder, cancelOrder, findOrdersZs , FEIRY B EELMRSPIEERELASKE
MA{EE.

FEHCE - ThREEARENERE ( BAMLESEexamples“Example01.cpp” )
// B G R, AR R .
trader.start();
. [/ HARIES Hexample/Example0l. cpp
trader.insertorder();

wo. /) HEAARSZ Hexample/Example0l. cpp
trader.stop(Q);

TR BMAPHEEOREREMZSERREIE | JF0ERTEEEER,

FHRFE

TERAPISAIEERHANERRZEOMMRAIEMEFE

Client SPI API XTF

ﬁUi%API;EWu makeXTFApi(configPath)

i start()/EaDAPISLA)
FESTTCPRESERS
mEmeRasey |
ARlogin(ERIES |

_______________ Sl N
BHERER onlLogin()

... DOBTHERIE

BRIFFEILA3Z 2 onReadyForTrading()
... SRR
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BAIFFRK BB onLoadFinished()

RIEIRER insertOrder()

BARFRAESEIEERKIE
onOrder(XTF_OS_Received)

BHIRFIRE K ZATES
onOrder(XTF_OS_Accepted)

BFIBFIREIAZ onOrder(XTF_OS_Queuing)

BANAFREIRZ onOrder(XTF_0S_PartTraded)

BXIFIFIREERLZE onTrade()

AlsE#RE cancelOrder(OrderSysID)

onCancelOrder(XTF_OS_Canceled)

ZHIES logout()

BANE AR onLogout()

{=IERFEFIAPIRTS: stop()

Client

BIEAPISLAIRIR | B

IBAHZLEZ5ER onStop()

SPI

RIEIRERIER
REEREETEE Xz
T—HREREERSA
REBEREHZZIHES
REAER
BAZ[ER
KiEpERiEk
BEREREES
REER (EH)
REEHIER
WrFFTCPRESERR
|
API XTF



TraderAPIEZ{Z(Ei5iBE

Xele-Trade-FuturestE & RF B EERIRS I RIRSS :

HIEIRSS | TERRMMEXIREA. 590, ReSEALNEKIINERIEE ;
RBESS | TERMIERA. BRURBRKRZEREIRE

SFEFHERH , BPEEEIAPIlogin)EAERIES | BRMINEA T LUERinsertOrder()gi#& cancelOrder()iZ O THREIRIZIE.

TraderAPIfIXele-Trade-FuturesiEERFANEERETEEIE | EREE. IRBERRE. EHRME, TraderAPIFIIESRFANR_ DASERXEFEI FEFT
o~

S 3 Xele-Trade-API HRESES
o FIRAEAP | 5
wo i ETCPEEE !
| g
g : :
CI ! !

BREKR
B i BREkLE R
= 5 g
A 3 TR
= B |

IRIBEREK (Api)

. A

|

T | RSN
= P |
B ) |
P IBEEAEIRSPI) | |
' EEK (Api ) | s'
% HEKEE (TCP) R
X BRI (TCP)
ZAER (Spi ) |

R

MIaREERS | A LB login(EAKEERIBERT , FonLogin(EFERAMEE RN , REERMINEZREHITISSAIE, Xele-Trade-FuturestE

BRAITAFSRER (MWARSERSR)  B—TMAFXALIESMAPILS , MIRUTaETLTER. ZRERBUTER
o BNERREHBIRGN ; BEFEERNING AL TIREEB LN EIRE |
° HRHERN MR AKX A REBERNERRANEE ;

° RBHIEAN TR RRELZBFIMEERARNES |
° BMERRNEARERNRZEER L MTHEZNRETT , APBSENEE ;
° MRBFAREEHTHNEE  WFEREMEERR  REBHITEREE

FHIE : AFER ( BARMEIFEexampled“Example01.cpp”)

void onStart(int errorcCode, bool isFirstTime) override {
if (errorcCode == 0) {
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if (isFirstTime) {
// TODO: 1init something if needed.
}
/¥ WREFED %/
int ret = mApi->login(musername.c_str(), mPassword.c_str(), mAppID.c_str(), mAuthCode.c_str());
if (ret != 0) {
printérror("api Togin failed, error code: %d", ret);
}
} else {
printérror("api start failed, error code: %d.", errorcCode);

}

void onLogin(int errorCode, int exchangeCount) override {
if (errorcCode != 0) {

printérror("login failed, error code: %d.", errorcCode);
return;
}
printInfo("login success.™);
}
BFLE

HATFHEmREEPONERTEREAFUNEFIEERR | APEERIEEZAT  REIREEZFHRSHIHOER  MBEREEES | BIGEAT
EEEHEmEESO,. AEERRENEFAREEREE

1. iR BY - WindowsESREIANT , LinuxRFEINSA2 ;
2. ZGAtE - REEEINHRINRSZRE ;

3. RLEIPHELE ; B2 24 ;

4. MEMACHELE : 521 ;

5. F#14 : Hostname ;

6. RFERA : BAFRFHIRAS ;

7. WRFIS ;

8. CPURFIE ;

9. BIOSFAIS ;

UTERMRMERFENEFNERERERS , AFEREERE  JLERTXHHEZILERNERRE

1@2024-08-09 09:37:03@192.168.2.200@192.168.2.200@fefcfeca72al@fefcfeca72al@win7-SOFT@6.1@vDI_DISK@FBO60000FFFB8B1F@seriall
2@2024-08-09 10:01:31@172.17.0.1@172.18.0.1@0242CC45DE99@0242FE299D1C@cd215@3.10.@z1w50YDK@54060500FFFBEBBF@6CU741VH5F

iR
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Xele-Trade-API HREEs Exchange

$REIER © insertOrder

#5153, . ReqOrderlnsert
#REMAZ © OnRspOrderlnsert

HhE—

BEBWR  onOrder K ——————————"————————— — il =
1= E4R : OnErrRtnOrderinsert BRE X5 ANE

L= @3 onOrder

| RE I onOrder :<_____;ﬁ_@ﬁl_ilgﬁ_‘(_jr;?;(;rd_er______: éﬁiﬁ}%?*ﬁgﬁi%

! 4 EHR ' ‘ | Rz BEEXS

: ﬁ%gﬁ : onfrdjf ! AR3ZEIR : OnRtnTrade :

! B3 > onTrade f :

i HEIEK | insertOrder i i

| ; #R$ 153K  ReqOrderlnsert ! -

1 i N " | = .

: $B# IR | onOrder e __ TREME : OnRspOrderinsert ___ 1 \ocigsigd 746 T
| - | 11  OnRinOrder | BN, BEEXS.
: LEABE L Oy : Fi3Z[E$R : OnRtnTrade | ARSI

: AUSKIPER - onTrade : BB, © OnRinOrder i

! 2 B4R : onCancelOrder [ :

i {REIEK  insertOrder i i B

! | BEi5K | RegOrderlnsert ! E= N
! . ™ ;; e — | IOCHRE B TIEANZS
| $RE MR : onOrder - ——— B L DSPOICRIRT 1 FRHRE. FEEAE D
: % B4R : onCancelOrder : # P Bl : OnRtnOrder : ks

| BBIEK © insertOrder | : pem

! REMEE © onOrder : E ?Eé*ﬁiﬁ*ﬁﬁﬂ?’;

i REIFR  insertOrder i i

i i iREIEK : RegOrderlnsert E =7

: e IRF N : OnRspOrderinsert | REES TR N

S EERTR  IREBRREEES DR LAR.
HREPROIRSTIRER -

o AEWFIAE  EREARESKEREIME , APIEZonOrderflonCancelOrderZ @A ;
o HIRBRINAANRZFE |, REREMEEIRSERN  EERFAESRERBERR , APIBEonOrderZ MBI, ; IR E
XTF_0S_canceled Mi@idonCancelOrderiZO@AF ;

o LiRERIENRZE , IRELEAEMAIL , EEHSRIEMIZER , APETonTradefZOEMAF ;
TEUES : IRERBIRERINT (BALHEiFIexamplerr“Example02.cpp”) :

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

3

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 = ++mOrderLocalld;
return mApi->insertorder(order);

3

void onorder(int errorCode, const XTFOrder *order) override {



// ARERIRI . ARAE AR R R I WA AR, LA G FTE R
if (errorcCode != 0) {
switch (order->actionType) {
case XTF_OA_Insert:
printf("insert order failed, error: %d\n", errorcCode);
break;
case XTF_OA_Return:
printf("return order failed, error: %d\n", errorcCode);
break;
default:
printf("order action(%d) failed, error: %d.\n",
order->actionType, errorcCode);
break;
3

return;

// VBRI AR R RS A W AL P 4
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->TocalorderID] = order; // {#A7H X%
break;
case XTF_OS_All1Traded:
printf("order all traded.\n");
break;
case XTF_0S_Queuing:
printf("order queuing.\n");
break;
case XTF_OS_Rejected:
printf("order rejected.\n");
break;
default:
break;

void onCancelorder(int errorCode, const XTFOrder *cancelorder) override {
/7 HCRIRIG . ARYEAR B IR AD A WA SRR, B RS 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 {
// WEIZE 5 [k
printf("recv trade, sys-order-id: %d, trade-id: %1d.\n", trade->order->sysorderID, trade->tradelID);

e
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Xele-Trade-API HRES Exchange

1
1
1
I BE3K © cancelOrder E
1
1
1
1

|

: - 55K | ReqOrderAction - = -

: HENER © OnRspOrderAction Tl BEBETIEAH
| ittt - XSHHRE, B
j L #HEER : OnRtnOrd , EEXD

3 # 2 ER : onCancelOrder < =2 LA :

| : :

1 1 1

! #2835 5K © cancelOrder I i

i >! ! 2

P # B MR - onCancelOrder : D REFRBEEASNE
| : :

: #EEIEK © cancelOrder \: :

! i W IEK © ReqOrderAction ! ==

o JAEIEL: Onksporderdction = FERIEOS
! | REIR : OnErrRinOrderActi Fit K=

:/ #®ER : onCancelOrder < HERELHf : OnErrRnOrderAction

N EERTR , BERREEES LIA=MER.
ARG SCiIRER

o FEMFIFE  ERRSGEHSKIEREINA , APLEZonCancelOrderiZEMAF. MR EHEIS S , NEi@EidonOrderflonTradeiZMiE
R ;

o HEEKBIESEARERZANEN , EERFRHBEREBRENR , APIEZonCancelOrderfZ B ;

o LEEMIIHARZE  BEAEITHTRESEN | EERFHSKIEER. SIRBEIEERS , APIBidonCancelOrderfEIBANAEF ;

TBULES : BERRGIRRINT ( BAUHEiFexampled“Example02.cpp”) :

int cancelorder(int sysorderip) { // #i#
int ret = mApi->cancelorder(XTF_OIDT_System, sysOrderiID);
if (ret != 0) {
printError("cancel order failed, sysOrderID: %d, error code: %d", sysorderID, ret);

3

return ret;

3

void onCancelorder(int errorCode, const XTFOrder *cancelorder) override {
// R FRER ARG WA SRR, SRR 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);

TraderAPIE[OZ==45BH
TraderAPlEO
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APIRSSR B EEAIZ

APIS{Z IEEEHEO

BRERBIEO

BHERBENED
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B SEIET N SR | AT TR
TUKSIEEIHGEEE T TRESMEAIRE

IREBER R T B S S  EAE

BT RSB EAE

PRz EREATE

REER. BRI TR SHEREAEO

. MENENERED

ROT. EERRIT RS AE RO

KA SR EZ R EEIZEN
RZAAIEIRNS R EZWR A ZED
BHRETHEEIEIZED
TERETHREEZEO

T TEED
BGEIT TS

BEIRLTIE
BELESCMER  RPED

RIS BRI XTFAccount PR S ES

SRENERIKER
RENZZATER
REELER
EHIRBEER

ERARER

ERIEO / MRED

XTFApi::

XTFSpi::

XTFApi::

XTFSpi::

XTFApi::

XTFSpi::

XTFApi::

XTFSpi::

XTFApi::

XTFSpi::

XTFSpi::
XTFSpi::

XTFApi::
XTFApi::

XTFSpi::
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XTFSpi::
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XTFSpi::
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XTFApi::

XTFSpi::
XTFSpi::

XTFSpi::
XTFSpi::
XTFSpi::

XTFSpi::

XTFApi::
XTFApi::

XTFApi::

XTFApi::

XTFApi:
XTFApi:
XTFApi:
XTFApi:

XTFApi:

start
onStart

stop
onStop

login
onLogin

logout
onLogout

changePassword
onChangePassword

onReadyForTrading
onlLoadFinished

insertOrder
insertOrders
onOrder

cancelOrder
cancelOrders
onCancelOrder

onTrade

insertExecOrder
cancelExecOrder
onExecOrder
OnCancelExecOrder

demandQuote
onDemandQuote

onQuoteDemandNotify

insertQuote
cancelQuote
onQuote
onCancelQuote

onAccount
onExchange
onlnstrument
onBookUpdate

subscribe
unsubscribe

updateBook

syncFunds

:getAccount
:getExchangeCount
:getinstrumentCount
:findOrders

findTrades



LIE=E S Ars3 EREO / WO

SYECEEEEO RERESH XTFApi::setConfig

S EEERO HERESH XTFApi::getConfig

SR EEEEN EEREAMLERED XTFApi::setChannelPriorities
SYRCEEEEO SRENAPIRRZ XTFApi::getVersion
HithiEmREO EHEREO XTFSpi::onEvent
HftsAaREO EIREAEO XTFSpi::onError

iHEpEEC MIIETR R ER XTFApiz:buildWarmOrder

2EEEEO
makeXTFApifix
EOhaEe

BIFEAPISLAIRISR,
BIEF U EUEEAPISEA -

1. REMHAN  FEENRENHEER, NRENNEEFTFERM , BBABIZAPISLEIRN , IREIZSIEE ;
2. BERER | FAREGANRENHIRR. BRRSNEE X HRESHEANTISE (nullptr ) BIE], BIEEMINE , BEBIAPI->setConfig)#ENAi&

BT ESE

"ACCOUNT_ID" : B&MFID

"ACCOUNT_PWD" : A& M2

"APP_ID" : i FRFERRID

"AUTH_CODE" : JAVEFSHNED

"TRADE_SERVER_IP" : 332 R&S Lt

"TRADE_SERVER_PORT" : 22 2/R53iH

"QUERY_SERVER_IP" : ZifJiRSS bt

"QUERY_SERVER_PORT" : &ifJfRS3i%

FHABIES®E xTFApi : :setconfig O BEERRIAA,

EORE

XTFApi* makeXTFApi(const char *configPath);

EOSH
e configPath : configPath S¥ELESIHIER ;

EEE
o WIRENRKEEE , BRACIZEAPISLAIRLL , IREIAPISEEIFEET ;

o WIRENRBEREFTH , BTN | BBABIEAPISEHIERT | IRE=HEE
o WIRAENEE , BuAAnullptr , BBACIZAPISLEIRT] | REAPISLHEST. LAY , FEBI setConfigkMIRELHINEESE , BNLEER

KT IESLIERLRIHEE

BIEZAPISLAIRT , MNRFEXRARBZIZO , APIBUASEMAZEIESLIRRE ( Signal Handler ) BT EIXAR. WREEMAMakeXTFAPI)ZAT , APPELRE
MTESIERE , BBAAPIZEZCEMMESHIERE | SHSSEEEB LA EXNIESAHERE.

A LARRRLAT 73R R PR
1. SNERAPIBIRRANET4.1.1068kRA , TTLASCIEFmakeXTFAPINEEC , Z[EHBIEMAF BCRIESAIERE. BIREMANRR , SRR ;
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2. NRAPIFMRAETEHET4.1.1068hAK |, BT EEIAEZS , M LB ER & X4 INEC BTN REGISTER_SIGNAL_ENABLED=false , 3E3%[7]
makeXTFApPIIEONZPE =S RMMSEBEENEM, BIAAPISEEMAREENIRRE , WEMEEERIET Hfalse , FREERY ;

getXTFVersion} i

®OEE
EHAPIRAS,

MAFFFERG © Lnx64 Xele-Trade TraderAPI v4.1.852-811d2dd

EORE

const char* getXTFversion();

iREE
APIRAZFFER,

getXTFErrorMessagef ik

EOEE
RIEEROEIERE AT R, SR AESIEIRER TR,

EOEs

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

EOSH

e errorCode : fSEAAUEIR ;
e language: IBEZE! ; 0-43 , 1-53Z,

getXTFNanoTimestampJ5ix

EOkEE
TR IREN S HRT (R

EORE

unsigned long long getXTFNanoTimestamp();
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EE{E
RO ERIRTEIRR.

setXTFLogEnabledJ5i%
BOEE

REERAREIN.

BRBEEE  APRENAREFIFHUTERT , £ xtf-api-log BR , FHEASTNMH. SRENSRBIIARAERIIIAT G,

ERHEIEE , APIABAIZEEXHINERAT.

BEX A LUCRAPTEE TII P HIMA B ES RS L 5HER |

T , BRIAPIBUABR T HEINEE.

EOms

void setXTFLogEnabled(bool enabled);

EOSH

e enabled : BAMEZABS , true-EMA , false-Z£H,

EEE
7

SPIREIREO

S HEREO
onStart/gix

#Ouse
AP BahiEREO
#EORE

void onStart(int errorcode, bool isFirstTime);

EOSH

ERESBERTLUEERRERROHENENL. BRATHT

e errorCode : BalER. 0-FnasimI , rAILAUER login() HOERIES ;| EfttER NSRBI RAYEIRS ;
e isFirstTime: BEVIRFTH. SILMBIARERL , FIBTEYDRFTIRT , S TE0RRIAEIRE.

EE{E
7

LN
=a

APIEIE TIRET SR
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onStophik
#EOThiEe

APIXSSZ BTN
EORR

void onStop(int reason);

EOSH
e reason : ®RELMER ;

ERRXTFAPI_ClosedByUser s B stopiE I EBh M
ERRXTFAPI_ClosedByTimeout T OB 3356
ERRXTFAPI_ClosedBySendError T ORIEEHER, MNEIEREERE, 13KE
ERRXTFAPI_ClosedByRecVvError TR B R G 6 T C P4
ERRXTFAPI_ClosedByLoginError R B B S R DS S B OR A
ERRXTFAPI_ClosedByLogoutError  : HyillF|& RN Z il 58 J5 3 3h 551

ERRXTFAPI_ClosedByzZipStreamError: il £ /K ek $E 578 J5 2 3h 55

REE

onServerRebootfsix
EOEE
EEEXRSNERAEIERIEEO.

o EEERZINRIRKREER , APIFHEZENEE ;

o EERRE  APIRBE L IRERAFFEHIE  FERMECISEUE

o HTAPIRIRHEIERETRZMW , EILFEIMMERIEH RSN, ARREEEIE onServerRebootE4E |, iBIE E—RRIFTESEEISE | X
LIRSS HRIAERL ; ZonServerRebootZHAMEZ 5 |, BURISHHISSRA.

EORE

void onServerReboot();

EEE
7

inEiEE0
onLoginkix
EOuse
BRERBENED
EORR
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void onLogin(int errorCode, int exchangeCount);

EOSH

e errorCode : ZRER, 0-FrERMY ; HMEFREREAVURERIEIRS ;
e exchangeCount : RZATHE , BERAINEREIZZATHIRTHEE ; LA Atz 5kt EE. BEWEI onReadyForTrading() &
onlLoadFinished() EHBIE , AREERARZFIRZEUES.

iR[EIE

I

onLogout 5%
08
BHERENEO.
EORE

void onLogout(int errorcode);

EOSH

e errorCode : BHEER, 0-FRTEFRMY | EMMERTE HANMURERIGEIR ;
BEE
7

onChangePassword}5i%
EOhaEE

BB RBEERBANE,

#ZORE

void onChangePassword(int errorcCode);

EOSH

e errorCode : {85, 0-FNMEXY] | EfHERTEDERRBIREIRIEIR ;
BEE
7

onReadyForTrading Fix

EOEe

B¥IRSEUETINSGTEE | AT TIRERIRIF.

VIRSEURCEINHEGEE , BFRTLURERZERSANS , H#TRE | B2, ik SEHRBRRKETEZE  ZRENA,

TR ENEBRBRGERKEIEFRNESRN , GBRTETEESICM , IRFEREESMCHTRE , FESMHVKEFRZE  BRIERE,
#ZORE

void onReadyForTrading(const XTFAccount *account);

EOSH

e account : HEIERMIWAER | SUXTFAccount SR ; FEAPISCHIEREEARN , WSS —BEBN . AILUREER | iz3isigE SgetAccount()
BEOZIIN—;

EE{E
7
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onLoadFinished75:

EOEE
ZZBERFTERKSECINHEE , BRITLRER KSR ERSMEM  FELHTIRE,

1. FUKEHESFT R EETIRE |
2. INREFEEAIAPIISR | FUKEEEMLTFHAHEX ;
3. MNRAPIISRERE  EERITHEEE | FUKSURMRTITAEEREX ;

EORE

void onLoadFinished(const XTFAccount *account);

EOSH#
e account : HFEIEFHNKAEE , SXTFAccountZEHAIK ;
BEE
7o
XA

ZHXREEED , FERIRURBRIERATEL.
APHRM T =3RS0« EEITHR, TR0, RINE.

EET R EIERZET
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insertOrder

N

ffﬁfﬁfﬁﬂi
eSSt onOrder=Received
?&%Fﬁ%ﬁé&/ K%TE’ELIQ
onOrder=Rejected onOrder=Accepted

e e
/FAK%BﬁfE?&Eﬂ% GFDTE}Z§

T GFDIZBPERS 3E onOrder=Queuing
FOK/FAKZERIEIER /\ GFDERS RS GFDIZBPEEBMAZ  FOK/FAKEEBRAZ

/

_ onOrder=PartTraded —
FanfEe GFDEEBRLAS

onTrade

zzmsm/ GFD\@EW
\ / L \\: NS

onOrder=AllTraded
onTrade

onCancelOrder=Canceled

onCancelOrder=Canceled

HEITRNEEEOE

e onOrder(): EELEEIXTRIERIMTRRSTEREN (NRIEEEUASEonCancelOrder , EftBASAPKESEEEoNOrder ) ;
e onCancelOrder(): FEIBHEEITRNGER, BIERMAIIA , HTHRRESEMEREIEIZZED ; BT |, BiEizEOBaEssm ;
e onTrade() : FELMETTERIAER ;

TR R ENE AR T



insertExecOrder

/ \
Y
!

onExecOrder=Received

\
tetaiEts / &%ﬁf}%uﬁz

RZFTELE onExecOrder=Accepted

N

\ / BT E%%fﬂﬁ

onExecOrder=Queuing

PUTER: IREHT

EoipE

|

onCancelExecOrder=Canceled

BN

onExecOrder=Rejected

TR IR R ORI

e onExecOrder() : FEMBERXTTREIERINTRNSEEAER (ANRIESHIREEONCancelExecOrder , EftARAVKSZEEonExecOrder ) ;
e onCancelExecOrder() : EEAMBRIEITRAER. BERMINAT , HTRRSTRERENEZZED ; BEakMAT | [EEizE @Ry ;

FANRINMEREEREELT



insertQuote

///// \Eéﬁw

|

BEE1E%E onQuote=Received
G i =) R BRI

\ |

onQuote=Accepted
onQuote=Queuing

RGBT B \\\\

TRAN AR BN TIRER AR

onQuote=Rejected

BonOrder/onQuote MRFF l
v A£ZlonCancelQuote
EhiTER =4&iBonCancelOrder=Canceled

BB RN RB—%%onCancelOrder

BEERINBRATRIENT -
cancelQuote
_— \\%ﬁ%w
Y=g sk ZolEDfE
/
RZFTES 35\%}1)?%”52
\ / A< ZEonCancelQuote
onCancelQuote=Rejected F=4E&iHonCancelOrder=Canceled
BjA£ kRN R B—5konCancelOrder

R ERRIEEEO R

e onQuote() : IERIERINBAVERFHEM LIRS EATER (RINEBERIREIXTF_OS_QueuingiAZSENEIE | BEERFEEITESREA )



¢ onCancelQuote() : {MBREERINEBNER. BURNEMINNT , BEEITESEREonCancelOrderi@X LN , ABEJHonCancelQuotef [ ; HURMNE
KIS, [E@onCancelQuotelE ARSI ;

e onDemandQuote() : {MEEINAIEER ;

¢ onQuoteDemandNotify() : {MERZFAAIZANENIEL ; WRILZEOREE , Mhma LAREEMENNNRNS | RHERAYERN ;

onOrderfix

#OTEE
REAEIR 1T SRS A .

EORR

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

EOSY

e errorCode : IRERIR(EEIRID
e order : IREAEIRIISR , 2WXTFOrderfEafn ;

BEE
7

onCancelOrderfix

EOmge

R ERRSSENERNE.

FRERRRINERE R, IO TSR BT EiZSE M | ISRt IZIT #orderStatusAXTF_OS_Canceled,
i8R

1 ZEHEFVKERIIRREST4 |, IthtisHistory/gtrue;

2. KBRS ISR R EHMETNRE

3. AR EFCBEAIAPITSR |, MKEHRMLFFIAHEE ;

4. MRAPIIREFE , EEWHEEE | T/KEUBMETFF LSS ;

#ORE

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

EOSH

e errorCode : EERIRIEEIRD ;
e order : IREAEIRXIER , SR AnullptrUFR~—ES SRS E AR EREESR ( cancelMassOrders ) RAEEIRITAIENE , HEerrorCodeXRiALE
ERE. FEESIXTEOrderEHaiL ;

BEE
7
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onTradekix

EOEE
B ERIEANE O,

1. IZEHERKERII RS thdisHistory gtrue;

2. KBRS ISR EMETNRE ;

3. IMNREFHCZAIAPINGSR | FKERM LT AL |

4. MRAPIIREFE , EEWHEEE | MKEUEMETFFASLEHEE ;

FRAZEHR ( XTFTrade ) SIS EIESS , FEAPISEHINAEREAE —EERR (WRESREER , MWL) .
EAXTFTradeXdREEZE  HFRABEN , BRMRERKEKIIXTFOrder SN RMATESBHS R LT,
INRBEXSRZERHITRLAE | EIEXTFTradeIFERIZNEIAFEENNEZE | BT —20E,
MRAPAKMRERS. BREEERNRIAA , BPAEILAEEEERXTFTradegE .

EORE

void onTrade(const XTFTrade *trade);

EOSH
e trade : pRAZEHRYISR , SMXTFTradeS5HafE ;
IREE
7
onExecOrderf5i%
#0088

TS TR BB EHR A T BTSSR RN .
FTRET MR AR | IRBATIUMRE |

e XTF_OS_PartTraded
e XTF_OS_AllTraded

EORE

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

EOSY

e errorCode : HREEEEEIRID
e order : IREEEIRIS: , SUXTFOrderfEfair ;

EE{E
7

onCancelExecOrderfix

EOThEE
FTRER AT R R A TS A O
ENBERINEE KA E1ZS5 M | BIEmRIHRYiZIT B orderStatus/9XTF_OS_Canceled
iR
1. ZSEHERVKERIIHR B S | tRdisHistory/gtrue;
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2. FOKEHESTISHT R ETIRE
3. INREFEIEAIAPIISR | FUKEGEMLTHAREX ;
4 JIRAPIIREFE | IERWTREE | MUKEEMNSFFCELEEX |

EORR

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

EOSH

e errorCode : fEERIRIEEIRD ;
e order : IREEEIRIISR , SWXTFOrderfEHA0k ;

EEE
%

onPositionCombEvent)5i

#OEE
FERGEIREMEREO.
MRERESTIE , HFCRESHRMEASEH  SFEESEIRSEN  BTItEOEMAF.

EOms

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

EOSH

e errorCode : §5iRf5 , fEARE ;
e combEvent : HEHEHXIS , 2IIXTFPositionCombEventZEHafR ;

EEE
7

onQuotefsix
EOhEE
RINERR AT RSB IE O,

o IRINBRIORT , EEIZEOERNAEF |, $EREA0 ;
o IRINKNET , EiFiZEOERNAR | ERERNERRENRE ;

o IRIMRESEART , EEEEIZIZEOERAR. BARESNEIE ¢ XTF_0S_Received , XTF_OS_Accepted ,

XTF_OS_Rejected ;

#hFEisRA

1 IZEBHERKERIIRBEFE | WhtisHistoryAtrue;

2. KBRS ISR R EMETNRE ;

3. AR ZHBEAIAPIRISR |, FKEIRMLTTIAHE ;

4. SNRAPIIREFTE , EEMTHEEE | TKSUEMNEFLEHEHEX ;

XTF_0S_queuing ,
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EORE

void onQuote(int errorCode, const XTFQuote *quote);

EOSH

e errorCode : IRINMRANEIRG ;
e quote : IRMNMEHRISR , SUXTFQuUOteZEHAIE ;

EE{E
7

onCancelQuotefgix
EOeE
R ERERNEO.

o IRINEERIORT , NEVFIZZEEMAF , BiEfTAESAEREED oncancelorder O SREFARERIERAMLY ;
o IRMBIHAMAES , BIZZEOBRABR | SRDERERRENRE ;

EOEs

void onCancelQuote(int errorCode, const XTFQuote *quote);

EOSY

e errorCode : FINFNEIRS ;
e quote : IRMNMEHRIIS , AIRANUlIprMFRSAHERIRINE ( cancelMassQuotes ) REFBRATAIENE , EFerrorCodeskHHAERIIRE. FIEEN
XTFQuotefEtafr ;

EEE
7

onDemandQuoteJ5it

EOheE

NREEO.

BRI B LERS 4%, BIER demandQuote() 75i%/E | AR ECEAIRF.

EORE

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

EOSH

e errorCode : JEMNMRIEHEIRE ;
e inputQuoteDemand : IBINTRANSR , BFREANANMIEKRAMASE, ZWRREEEAEONIER , MREEOZIMER | JLSIETSREIA
& WEIAMH—SAE, FMRE NS HXTFIinputQuoteDemand4EHa{E,

EEE
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onQuoteDemandNotifyF5i%

EOuse

MEREO.

RZEFREBNIBER , XSFHZWCNTE | [AMHET EEnE , KF-Ez5H.

EOms

void onQuoteDemandNotify(const XTFQuoteDemandNotify &notify);

EOSH

e notify : IIMBAINISR. ZURAPIAMEEERFAN | FedEANEOZIMERLLNSR. TLUREUSREIR | MH—S08, #FRENSRH
XTEQuoteDemandNotifyZ5ta{A,

BEE
7

HiRTEEO
onAccount)gixt

EOEE
KA SR EZWRIEEIZIEC.
EORR

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

EOSH

o event : MKPZMYE{HSEES | XTF_EVT_AccountCashinOut : lEPEES AL BANETRIKEAL,
e action : IKPZMYAIENE , XTF_CASH_In : A&, XTF_Cash_Out : H&
e account : MKFXIER , SMXTFACcountZSHAYR ;

EEE
7

onExchange¥ix

EOEE
RZAAIEINS R EZ W EREZEO.

EORE

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

EOSH


af://n897
af://n913
af://n914
af://n932

e event : WPV EFSEEY (FEIKEEBIET ) |, XTF_EVT_ Exchangechanne1connected | RPARZIBECIEZE |,
XTF_EVT_ExchangeChannelDisconnected : RXZFFRZIEE SHFHE

e channellD : BES
e exchange : ZXFFNIR , IBSEXTFExchangefEHRER D .

REE

7
oninstrument)ix
EOIEE

BRI EEZREO,
EORE

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

EOSY

o event : MKFES{ IR (1¥L$IZE”<*”E'D ) , XTF_EVT_InstrumentStatusChanged : SRS KRET(VIBA
e instrument : AXS , SXTFInstrumentZEHK ;

BEE
7

IMEITIEIRO
onBookUpdatefix
¥EOmge

FEREZHEEZEA.
ZRARERIAE P subscribe(FEEMNELITIE , £Msubscribe()#EO.

EOEs

void onBookUpdate(const XTFMarketData *marketData);

EOSH

e marketData : {TFHEEXTS , &£WXTFMarketDataZSHA ;

EEE

Hithi@ O

onEventfix

EOEe
SEfhEREO,

EOEs

void onEvent(const XTFEvent &event);


af://n949
af://n964
af://n965
af://n980
af://n981

EOSH
e event : BAIMIEMHENIS , 2 WXTFEventZEHaiL ;

BEE
7

onErrorfix
EOhEE

FEREREO.

EOEs

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

EOSH

e errorCode : $5iRF% , ERRXTFAPI_RetryMaxCount : TCPEIELWE EIXARAIREL.
o data : fIFFRVEIREMNE | FoEERNAnullptr ;
o size : MiTERUSEIREUEA/N | FTSEUENAO0 ;

REE
7

APIEEEEO
SiREEEN
startix

&OgEE

JETIAPI,

WAIZED , APISEMARZIERRIEIER,

RAEENEEREE , BANCIZEAPIISHIEE X 4HIEE. A LABIT setConfig() EOMRE.
WIREZECVERMTN | SEIE XTFListener::onStart() #EEXENAIZER.
WRAPHELLEBEHEDN , ATLUENFIIRIS , LA SS1BE.

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

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

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

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

EORB
int start(XTFSpi *spi);

EOSH
o spi: EIESHLENTS ;


af://n995
af://n1014
af://n1015
af://n1016

REE
EMARRIEREO , BNHREREREE.

stopFix
EOE:

{=IEAPIEE,

WAIZEO |, APISETFF SR SIEERES.

WNEREECIERRKTY |, KEE XTFSpizonStop() @S LERIZER.

ELLEMAPEED , JLAEHEE. M, TLMEANFMIListenertds , (MEARRRNIBIE

EOEs

int stopQ;

EEE
EOEARINREO , BUHREEEIRD,

loginAix

EOheE

BRRHEA.

EOEARINE | BEVE onLogin() EOEMERESR,
BFREOA=MTRFANER

1. MeHasinsED |, BAERREXAPIRE | SE BT setConfig)) HBANER ;
2. (X EMFFIZREAYED |, AppIDFIAuthCodeBNAEREEXHINRE. sEBidsetConfig() EARENER ;
3. HEEHBHENED | BEEmBERE X4 setConfig() EOIREMIES. ;

EOms

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

EOSH

e accountlD: BEMKFwIT
* password: EEMWF G
e applD: R FEFERID

e authCode: IANIHENEG

EEE
EOEAMINREO , BUHREREIRD,


af://n1031
af://n1043

logoutAix
EOEE
BEHRHEE.

ZREEOVERRIE | $EEE onLogout() EIBANERER.

EOEs

int Togout(Q);

EOSH
7

EEE
EOEMAMRIIREO , SNIRESEIR.

changePassword)5i%

E=OTEE

IERIK RS,
EOVERAIAE | FEIE onChangePassword() EIBAEMEDER.

EORs

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

EOSH

e oldPassword : |HZRS
e newPassword : &5

EEE

EOVERMINRE , FNHREEIRD,
BRI AR REBIES T | BERERALIISEHIEEERTE onChangePassword(errorCode) #EOSERBEF ;

&g

insertOrder?ix
EOEE
RIEIRE,
£ XTFSpi::onOrder()&¢XTFSpi::onCancelOrder() #E OB A BEAIRENESRFIR IR,
BERR
1. APIRFEFin{ERR—AFE/ASERER | BEFink e EAREMIISFR fhifng s TREBE. il (FERXE. 23ISR ) +&8
I

2. ZEORAREREALLN , FHESERRRARE—MPILANSRIRSEED ; MREEGRE&REL LSRN |
setConfig("ORDER_MT_ENABLED", "true")#{TECERIAT ;

EOEs


af://n1072
af://n1084
af://n1101
af://n1102

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

EOSH

e inputOrder : FHENRIIRESEL , £WXTFInputOrderfSiafs ;
e inputOrders : fHtBBEANRIRBSEHEE ;
e orderCount : HEEAHE , FEEXTF164 . WMREIL16 , N EIRBTENKM ;

EEE
EOEARIHREO , BURREFERT | ERMIH AR RAERIFRIER.

cancelOrderfix

EOEE

RIERER,

FEXTFSpiz:onCancelOrder(J# O -EREUHIR RAVZE RAR IR,
HER

1. IZEORARKIEAT 2N | TREESHERAE—MAPISEARSRARERED | IRFTEER%ER 2R , A
setConfig("ORDER_MT_ENABLED", "true"#H{TECERIAT ;

2. SNERMEXTFOrderiRENIREEHRER | S ERAPIREIIXTFOrdersdgigst , FAFPAREMINEBIEE— NXTFOrdersRifE ;

3. FENERARZATASHE ;

EOms

int cancelorder(const XTFOrder *order);

int cancelorders(const XTFOrder *orders, size_t orderCount); // #tEHUEHL, &K E 167

int cancelorder(XTFOrderIDType orderIDType, long orderID); // Unje Al s S, o550/ H& Ao i 3 f AL b

int cancelorder(XTFOrderIDType orderIDType, long orderID, const XTFExchange *exchange); // 1% 5 fI%5 5 it
int cancelorders(XTFOrderIDType orderIDType, long orderIDs[], size_t orderCount); // fttefiiifiszrl, s ts 167

EOSY

e order : {HEEEAMRENIS , SUXTFOrderfSias ;

o orders : fHL EREEIMRENSEE ;

o orderCount : #tEREEE , FEEXT 161, MRBET16 , NHLEREAKLNY ;

e orderlDType : IREEIRERE , BRIIFEATKS. ARRHESIRZAMASHEE ;

e orderiD : {ERTKSHAMIRERS  MREAMIRERS , ERARPHFSEBHE M ;
e exchange : RSZATIISISET ;

REE
EOEARINREO , BURREEESRT | ERMIIH AR RBEIFRIER.

KT FithepSHpaIisEE
AT HRRABRSHEBATLIESER  BUTHIEK

1. EEKEIFA M EREATHAL , BTLUBIT XTFAccount:isSupportCancelOrderByLocal D& E Lpik S 2 A S A B Sk

2. AHESTE0, XFEEZA , XAYBEEIAZS000000 , EETTLUIRESEH{TEE . FAFAILABEXTFAccount::getMaxAllowedLocalOrder|D()#ZO&1E
ZE ;

3. AHBERAS(RIFRERE , TER. BRNE. TR |, EAREME ;


af://n1128

cancelOrders)i%

EOIEE

—REB R,

f£ XTFspi::oncancelorder() EOBANRERRIERIREIRE.,
BERR

1 ZEORARKERTEN | TRESEEERR—MPILFNRIGRAED | MRTEEASERTSER | £
setConfig("ORDER_MT_ENABLED", "true")#{TECERIAT ;

EOEs

int cancelorders(const char *instrumentFilter, XTFProductFilter productFilter);

EOSY

e instrumentFilter : §ZNLIRRIAT , FHHEXE | BNRIBASESLESITIEAIN ;
e productFilter : RFNIIERS , #&SEE ; IFBESWXTFProductFilteriEY, ;

EEE
EOERRIHREO , BURREEERT | ERMIH AR AR FRER.

FiET

std::string filters = "au*,bu23*,cu230*";

api->cancelorders(filters.c_str(), XTF_PCF_Futures); // $iaifiA &l s
api->cancelorders(filters.c_str(), XTF_PCF_Options); // HUf4HTA1 45 (kL4 s
api->cancelorders(filters.c_str(), XTF_PCF_Futures | XTF_PCF_Options); // Hiltih415:E i Wios + WAL
api->cancelorders(filters.c_str(), XTF_PCF_A11); // HaHA1 i it 46 F A o

cancelMassOrdersFix

#Ouse

IEERSHERA.

£ XTFspi::oncancelorder() EOFIEAMEPRILERIINE.
BERER:

1 IZEORAREEFREN | FRESLERARR—MAPILARERBED | IRFECALERSE | £
setConfig("ORDER_MT_ENABLED", "true")#{TECERIAT ;

EOEs

int cancelMassorders(XTFOrderIDType orderIDType, int orderIDs[], size_t orderCount, const XTFExchange *exchange);

BEOsH

e orderiDType : iTERSXE , BRHHSAPAMIREXTF_OIDT_LocalfES /KR EXTF_OIDT_System Ly ;

e orderiDs : ITEAYRSE4E ;

o orderCount : iTEJREHE , FRGRIT300 , BNLIREERRXTFAPI_OrderCountExceeded$&iR ;

e exchange : ITEFIBNRZRZANS , SRXEARRER N RZIMETE  MRESRBFANGE , SEEMEERER 2.
MBRE—NRZHT, TLMENNUllptr , BIALEBIRZZFANS ;


af://n1172
af://n1199

REE
EMARRIHREC , FNRERERES | BRI R ERRFRIER.

FiERG

XTFExchange *exchange = api->getExchange(1); // b il 5405 Fr)E 1072 5 it 5, X BLEFEEE A2 5 s

int orderCount = 100; // HEERECER T A
int *orders = new int[ordercCount]; // O AT A
for (int i = 0; 1 < orderCount; ++i)
orders[i] = 1i; // R (AT B S A7 Gk B B

api->cancelMassorders (XTF_OIDT_System, orders, orderCount, exchange); // Kik¥uii#is & b4t Eien

insertExecOrderfi%

EOIEE

RIE( TGS PR,

fE XTFSpi::onExecOrder()&XTFSpi::onCancelExecOrder() 2 F AN A 1 T EX R BRI SRATIATS.
BERN

1. TIES R AR SR S S BT S AIRERS | TR , FEHITR—RS |
2. 1ZEORANZEREAZEN | TS EIEARR—MAPISEAINSRRRED | IRTECALERTSER | FH
setConfig("ORDER_MT_ENABLED", "true"#H{TECERIAT ;

EORE

int insertExecOrder(const XTFExecOrder &execorder);

EOSY

o execOrder : fRRIERITINGXTHRESE] , £ WXTFExecOrderfEaL ;

EEE
EZOEARINHREO , BUNREERT | EAMIH AR RRARIFRIER.

TTINE RS R SR ERi R

BEXTFOrderFlag, XTFOrderType, XTFDirection=AMFEBRESEERTN. BETN. BRKH. ERAXH., FEHARSEH 7 AEREXNMAFER
=



af://n1230

fRepsm
BT ( BT EXSHEIN )
BRATI ( BITRUEAXSIHE )

WIFFTR

TERERXS T
BRELIXSH
TERE AT i
ERBARRTH

XTFOrderFlag
XTF_ODF_OptionsExecute
XTF_ODF_OptionsExecute

XTF_ODF_OptionsExecute

XTF_ODF_OptionsSelfClose
XTF_ODF_OptionsSelfClose
XTF_ODF_OptionsSelfClose

XTF_ODF_OptionsSelfClose

XTFDirection
XTF_D_Buy
XTF_D_Buy

XTF_D_Sell

XTF_D_Buy
XTF_D_Buy
XTF_D_Sell

XTF_D_Sell

XTFOrderType
XTF_ODT _SelfClose

XTF_ODT_NotSelfClose

XTF_ODT_SelfCloseOptions
XTF_ODT_SelfCloseFutures
XTF_ODT_SelfCloseOptions

XTF_ODT_SelfCloseFutures

FRHR EARISOIEITINGRMRESS | 181 insertExecorder(const XTFExecOrder &execorder) $#zRIAISEIMRENSK ; XYM ANEIERIER{FER
cancelexecorder(const XTForder *order) [,

cancelExecOrderFix

#OTEE
RIEATRU BT IR,

FEXTFSpiz:onCancelExecOrder()fE O BB R AVERFNIR RIS,

BEER

1 ZEORARKERAL SN | FRESEERARE— M APISLANSSRARERED  NREEEALELSER | FA
setConfig("ORDER_MT_ENABLED", "true")##{TECERIT ;
2. ANERMEXTFOrderiREEITSEEEER | SMERAPIREIRIXTFOrdersd&igst , FAPRREMINEBHIE— NXTFOrderSEiiies ;

3. FEWERRZATASHE ;

EORE

int cancelexecOrder(const XTFOrder *order);
int cancelExecOrder(XTFOrderIDType orderIDType, long orderID);

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

EOSY

e order : fFHEERUREANSR | SUXTFOrder St ;
e orderlDType : {REERSHKE , BRISFHEGTVKS. FRBRSIZZMBSHE ;
e orderlD : EEEFVKSEHAMRARS  REFMRERS | EXAMRARSESE—E

e exchange : 3ZZIE ;

EEE

EOERRIIRE. , BNNIREEHRID , A ARTRBIR ISR,

KTt SHEaRIREE

SxEsieaiaRE |, S cancelOrderfAsith s S4a1E 50,



af://n1302

demandQuotef5it

EOThEE

RIXENIEK,
fEXTFSpi::onDemandQuote(EAFEAIAMNAIER.
BEER

IZENNARKIEAL SN | THESAIZRABE—MAPISLANSRIRRED ; IRFECRLREL2EN , /8
setConfig("ORDER_MT_ENABLED", "true")#{TECERDT],

EOEs

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

EOsH

e instrument : FRAMNMNEANSR., DREA—IMBEINEANSR , FAIEATSWE ;

o locallD : WNERNAMHS , TR , BRAFEEN. %S, BUAR0 ;

e inputQuoteDemand : IBMEKRIISR. IZNSIRETIONEEERMASE , A : TLUEEEINMNAEERS. AREEXEES. HAEESN
XTFEInputQuoteDemandZ&af,

BEE
EOERRMINREO , BUHREREIRD,
VERRBIHRERTRARRNERRIERY , AARNONEERAIINT , BNEERAE XTFSpi::onDemandQuote() O HIR[E.

insertQuotefix

#0018

RIERINE,

£ XTFSpi::onQuote() OB FAFRIN BRAVE RIS,

WAL | RIMERAPIRZESIS XTF_OS_Queuing ; iRINKL , RINEBAPRZESIXTF_OS_Rejected.
RIMBAPRSAARBITERAPRETTRM | RIERM I | BAREEN XTF_OS_CancelediR7,

—BiRNAIE | FTEREAIIRERME | BBRIBINTERAMASESRIRINAY , BD onOrder() #1 onCancelOrder() S OBRIZML.

BERER:

1. BNIAHIR AR S EEBITRNAMRARS | FEhR , FEH TR RS |
2. ZEOBARLERLZEN , FRESEIESABR—MPILFINSIHREED ; MREECAKELSER | 4
setConfig("ORDER_MT_ENABLED", "true")##{TECERIT ;

EORR

int insertQuote(const XTFInputQuote &inputQuote);

EBEOSH8
e inputQuote : fFFRIXABRMNESEL , SUXTFInputQuote EHAK ;

EEE
EMERRIHREC , BNRERERES  BREMIARRRRINR ISR | RELERFEEY onQuote() EOEMAF.


af://n1335
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cancelQuotef5ix

EORE
RIERM R,
UNERIEERLEI , 7 XTFsSpi::oncancelquote() ¥EOFEAIKMAIEE.

WISREERRTD , WARENE xTFspi::onQquote() F1 XTFSpi::oncancelquote() #EM., IHERIESHI  ZIRMBRIITER (EBER ) SWiEE , AlEd
XTFSpi::onorder() BY XTFSpi::onCancelorder() EEAHRIEALLER,

BERER:

1. ZEORAREKERLZEN | RS 4R RRE— MAPISLARISRRERED | IRFEERSELZ SR, B
setConfig("ORDER_MT_ENABLED", "true")i{TECERITT ;

2. NSRERXTFQuoteiRINEATIRE IR | SMERAPIREIRIXTFQuUoteRISIEET , AP ARBEMIMBIEIE—XTFQuUoteSRIER ;

3. FENERRZATASHE ;

EORE

int cancelqQuote(const XTFQuote *quote);
int cancelQuote(XTFOrderIDType orderIDType, long orderiD);
int cancelQuote(XTFOrderIDType orderIDType, long orderID, const XTFExchange *exchange);

EOSH

e quote : FHEHEIGRINENS , SUXTFQuUOteEHIE ;

e orderIDType : IRBRRFEXRE , BRIIFESRKS. MMUIRRRESTZZATESHEE ;

e orderlD : {EETKSHAMIRRRS , WREAMWIRRRS , EXRAIIRBHSEEHE— ;
e exchange : XHIS ;

EEE
EZOEARINHREO , BURREFERT | ERMIH AR SRR PSR,

XTFFith S EARgiReR
SEmsEsaiaR , 2% cancelOrderfl Az S41E878H,

cancelMassQuotesJit

EOEE

IR R SHEBRIRNE.

£ xTFspi::oncancelquote ) HEMFIBAHERAIZERIIRE.
HEEER

1ZEORARKERR SN | FRESEERARE— M APISLANSSANRERED  REEEALERSER | £/
setConfig("ORDER_MT_ENABLED", "true")i##{TECERIT ;

EORE

int cancelMassQuotes(XTFOrderIDType orderIDType, int orderIDs[], size_t orderCount, const XTFExchange *exchange);

EOSH

e orderIDType : iTERRSRE , BRISGCHSAPABERSXTF_OIDT_LocalfIiE&TR/KERSXTF_OIDT_SystempGfhsEY ;
e orderIDs : iTERIRSEA ;


af://n1384
af://n1420

e orderCount : ITEAJREEE , FEEEIT3004 , BMLIREIERRXTFAPI_OrderCountExceeded{&iR ;
e exchange : ITEFIENR SIS . ®RXERREREBENZZANNETSR , MRESXZMIFE | EEERIEEMER .
MRRE—NRZET , AILMEANUlIptr , BUAAMBIRZATTE |

EEE
EOEARINREO , BURRERERT | ERMIH AR RS

FiERG)

XTFExchange *exchange = api->getExchange(l); // #bitil fid S )@ f28 5w e, ax BLEEE —N22 5 it

int ordercount = 100; // HCERCEAAT Rt
int *orders = new int[ordercCount]; // BUERCE R AV R
for (int i = 0; 1 < orderCount; ++i)
orders[i] = 1i; // KRR R VT B S A B B A

api->cancelMassQuotes (XTF_OIDT_System, orders, orderCount, exchange); // k%2 & b1t i

IEEREMEERGE

EOEe

IEERIE HEEeR.

£ xTFspi::oncancelorder() #EOFIBAIRERIIERIMAES,
BERR:

1 IZEORANRLEFREN | FESLERERAR—MAPILARERBED | IRFECALERSEN | £
setConfig("ORDER_MT_ENABLED", "true")#{TECERIAT ;

EOms

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

EOSY

e action : FHERNEES ;

° actions : FHERANEEHAE ;

e actionCount : HEERNEEEEK/ , FELBIZ 161 , TNEIREIERRXTFAPI_OrderCountExceeded{&iR ;

e exchange : \TEFIBNRZNSE , SXERRERERENRZMMNTER , MRESRZAMNGS | SEERIECHERZA.
MRRE—NRZHT , aTLMEANulIptr , BRASHEIRZRZFINIER ;

BEE
EZOEARINHREO , BUNREERT | ERMIH AR AR FRISER.

FiERG)

XTFExchange *exchange = api->getExchange(1); // Hbitil Fidn S )& 1078 ) it %, X BUESEEE A28 5 s
XTFInputAction action{};

action.actionType = XTF_OA_Cancel;

action.channelselectionType = XTF_CS_Fixed;

action.channeliD = exchange->getChannel(2); // f&iE7 Sk AT e, bl A58 = A2 S s
action.orderIDType = XTF_OIDT_System; // fii flHié& /K St rin

action.orderID = 100; // H&HKS

action.localActionID = ++lastLocalActionID; // i) A il eiss

int ret = api->cancelorder(action, exchange); // K i%%d Bk & k47


af://n1451

if (ret !'= 0) {

printf("cancel order failed, ret=%d.\n", ret);
} else {

printf("cancel order request ok.\n");

IEERIERURN R E

EOThEE

IEERBRIRMN &,

£ xTFSpi::oncancelquote() EFIBAIRERIIERIMAES,
BERER

1AZEORARKIEAL LN | TS EZERE—MPIELFRTSRAREED | NRFEEAAELLERN | £
setConfig("ORDER_MT_ENABLED", "true")#{TECERIAT ;

EOEs

int cancelqQuote(const XTFInputAction &action, const XTFExchange *exchange);

EOSY

e action : FIEERANEE ;
e exchange : ITEFTBHNRZATNS , EXERREREENRZINTER  MREZRXZMNHE | SEERIEEERZF.
WMRAE—NRZ , ATLMEANUlptr , BHASMBIRZANS ;

BEE
EOVARIHREO , BNHRERERES | BRI AR FRIER,

FiERG

XTFExchange *exchange = api->getExchange(1); // biil Bidm S i@ (28 By st 4, X Bk s 5 i
XTFInputAction action{};
action.actionType = XTF_OA_Cancel;
action.channelselectionType = XTF_CS_Fixed;
action.channelID = exchange->getChannel(2); // fa o A dArn, thln: 8 H 5 = A2 5 540
action.orderIDType = XTF_OIDT_System; // fii[llHi& /K S it i
action.orderID = 100; // fE&UHiAKS
action.localActionID = ++lastLocalActionID; // FlJ" AcHidif s
int ret = api->cancelqQuote(action, exchange); // JziZHdfE £ & BET il s
if (ret !'= 0) {
printf("cancel quote failed, ret=%d.\n", ret);
} else {
printf("cancel quote request ok.\n");

IMEITIRIEDO
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subscribef5i%

EOEE

ITIETIB.

FIBTRERINGE , BREINAELNTIESUER . £EIE onBookUpdate() 0.
iR

1. APIBBRAHETIBEAIIGE , (BERRHTINBTEEFIEOupdateBook() , BITIIEOFTHHAPI NEREENSRITITIEEUE ;
2. MREETRELNTE . HupdateBook()SHBITEZAET , ~&ElEonBookUpdate()#EX ;
3. WMRITIR T BL91T1E . HupdateBook(\SEELTELTAAT , 2EIFHonBookUpdate(#EM ;

#EORE

int subscribe(const XTFInstrument *instrument);

EOSH

e instrument : FRTFPNELITSR , SWUXTFInstrumentESials ; SIEHRRIFEFESLATE.

EEE
EOERRIIERNY | BERMRIIRRTIET M.

unsubscribeFix

EOEE
BGEITIETIS , Ssubscribe(#EONEER.

EOms

int unsubscribe(const XTFInstrument *instrument);

EOSH
e instrument : FECEITENESANS: , £XTEInstrumentEiaQE ; 2 FRRECEITIEME S AN,

EEE
EOVERBIIERY | BRMThRMTEIT FEBIEMLI.

updateBookZix

EOEE

B EYTE.
BRGHE— I TIEEUE.
EiTIERE | APIEBEFRELI TS
1. RIESACMITERFERS ;
2. ANRAFEAsubscribe(ZEOITIRATIBEEURE | 28I XTFSpi::onBookUpdate() @R ;

EORE


af://n1510
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int updateBook(const XTFInstrument *instrument, ///< &GZ%%

double TastPrice, ///< BHM
double bidPrice, ///< FEN. AERELEAN.
int bidvolume, ///< FNE. AERETLEANM .
double askPrice, ///< L. AERRELZHBAN.
int  askvolume ///< TR, AERRLLEM.
DE;
EOS%#

e instrument : §2IXIER , SWXTEInstrumentZ5HIHL ;
e lastPrice : B2

e bidPrice : EAMY. AERRELIAM

e bidVolume : TAE., AFNELIANM

e askPrice : SEHfY, AERFLEZHBM

e askVolume : SEHE, AFREFLZHMN

EEE
BEOERRIIERNY | ERMRIIRR TR,

EEEEO
getAccountf5ik
EOhaEe

REERAEIKFER.
EORE

const XTFAccount* getAccount();

EOSH
7

EEE
REEEWASISH.

getExchangeCountFix
#EOEE

RERZZFHERER.

EOms

int getExchangeCount();

EOSH
7

BEE

REZRZZATAIEE | R EIRT.
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getExchangefix
#EOThiEe

REUEEMERNRZZER.

EOms

const XTFExchange* getExchange(int pos);

EOSH

e pos : XPATIEMME TR . MNOFFALTE , &RK(EA getExchangeCount() -

EEE
IREFEEM BRI ZS , SUXTFExchangeStafk,

getinstrumentCountZix
#Ouse

RESHUHERES.
EORE

int getInstrumentCount();

EOSH
7

iEEE
o« KTHTO: HRALME ;

o NFO : SRREIRERERID ;

getinstrumentrix

#Ouse
REEOVETRGHER.

EORE

const XTFInstrument* getInstrument(int pos);

EOSH

e pos : SLUMRIETIME , BUESEE : [0, getinstrumentCount() - 1] ;

REE
o SHNISIEET . £XTFInstrumentSHaeE ;
o WIRSHRE  FETAREFER  RETEE ;
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getinstrumentByIDZA %

EOkEE
RIESURSFHRERGHESR.

EORE

const XTFInstrument* getInstrumentByID(const char *instrumentiD);

EOSY

e instrumentID : EARSFFHE , BIU0 : sc2305. cu2301%E;

IBEE
o BHNIEIEE , SXTFInstrumentZSHafL ;
o WIREHNREFE , HEFEAREBR , REIHSE

getCombinstrumentCount’5ix

EOkEE
REESEHHERER.

EORE

int getCombInstrumentCount();

EOsH
7

EEE
o KTET0: FRAGEHHE
o NFO : REERRERERY ;

getCombinstrumentfi%

EOkEE
RBUETHESELER.

EORE

const XTFCombInstrument* getCombInstrument(int pos);

EOSY

e pos : UBFHME , BUESER : [0, getComblinstrumentCount() - 11 ;

EEE
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o HEEHBLINEIEE , SWXTEComblinstrumentZSHAHK ;
o MRSHEE  HETAKEER | REISISH ;

getComblinstrumentByIDF %
EOgEE

REES SRS FHEERNESSNES.

EOms

const XTFCombInstrument* getCombInstrumentByID(const char *combInstrumentID);

EOSH

e combinstrumentID : BEBLRSFHRFER , HIA : sc2305,-sc2305. -cu2301,cu2302 & ;

iREE
o HEEBLINEIEE , BWXTEComblinstrumentZ5HAHR ;
o WIREGLAGFE  SEFTARERR , RESEE ;

getProductCountix
EOhEE

REmMHEES.
EOms

int getProductCount();

EOSH
7
REE
o KTFETO0 : FrmFE
o INFO : FRERENEIRD ;

getProduct)six

#EOEE
REVESRRHER.

EOms

const XTFProduct* getProduct(int pos);

EOSH
e pos: UETHKME , BUESEHE : [0, getProductCount() - 11 ;
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REIE
o ERNISIEE , BWXTFProductZEHR ;
o NMRSHEE A WETEAREHBIR  REZISEH ;

getProductByIDFi%
#EOEE

RERMRS FAHREARTER.
EOER

const XTFProduct* getProductByID(const char *productID);

EOSH

e productlD : BARSFRE , I : sc. cwE;

BE{E

o EMNISIEET , SUXTFProductsEHALE ;
o MRBHAEFE , SETARERR , REZEE

getQuoteCountik
EORE
REURMNEEREE.
EOR

int getQuoteCount() const;

REE
o KTEHTO: BRRNEE
o NFO : RREIRERERD ;

getQuoteXsik
EOuse
RV EEERINMER.

EORR

const XTFQuote* getQuote(int pos) const;


af://n1759
af://n1778
af://n1794

EOSH
e pos: IETME , BUESEE : [0, getqQuoteCount() - 1] ;

BEE

o IRINIISIEE , ZWXTEQUOteLEHANE ;
o MRSHRE  BETRREER  REEH

findOrdersfgit

EOaEE
IRIEEER IR HEITRBER.

EOEs

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

EOSH

o filter : IRERETHSS ;
e count : SMNIBENNEEKESE , RATIOZEENRSE ;
e orders : JMEMENIIEE , BT EHEEIISER ;

EEE

RESCREIREIR R E.
NREERSCFRRBEATIE RIS E count , MEXETERIcount MR , FiRE|count ;
WREFRNSLFREASNTIEENEEcount , NIRFEEINHE D TENNEE | IREISLFRAVEE ;

findTradesFix

E=OEE
RIEEERTIRR A EIRNER.

E=ORR

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

EOSY

o filter : pRASBRHEIRSS ;
e count : HMNEBENRISUBIKESE , RAEIMIZEENMKEEM ;
e trades : JMEBENRVENE , BT EHERER ;

EEE

REISCRREIRIAIRR A E.

AR ERISERRAL AR THE A% E count , NUEXEIERIcount MRS , FHRElcount ;
WNRERRISERRAATEUNTHEERTE B count , NIRFERIRIHME D TENHE | IREISIRATHE
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findQuotesix
EOmEE
REE NIRRT EaRNER.

EOms

int findQuotes(const XTFQuoteFilter &filter, unsigned int count, const XTFQuote *quotes[]);

EOSH

o filter : IRINELFEM
o count : SNEMENIIMBKRKESE  RATMZHEAIRNE ;
° quotes : SNEBIENRIEE . BT EHERER |

EEE
IREISCRREIAZIRHRN AR,

WMNREERISSFHMRIN A TISERIEE count , NENEIERIcountMRINT , FHRElcount ;
MNREEHISFMRINMEVNTIEERNEE count , NRFEZINEHE D TFENNEE | IREISCIFAIEE ;

SHREEEED

enableAutoCombinePositionFix

#Ouse

BiEGUBmESINEE.

BUEEAPISEHIfS. [BEhAPIRT , A enableAutoCombinePosition(true) IR BB CMBEEEGIIEE. BRERZE  APIERSKIXEMESINREIE
B. EESRERFNARISE | RBRASMNHTENES.

NEBMSIEZRNRERNEERINE  BaIZBRERSEN. RANTEHENENESIIEE.

BNEEERE

1. T EREREMNEGTRE , LN RZENHEEN  EEESEHRASMNNESNEBES ;
2. HRZZHIFHFEM , MRBFRERNERT CUBMNEAS | BBARRKREASHHE A (HiR ) MERFASH  EESEHRASAUNCEE

HE
3. MBRHABZRER , BERIIXNSEBEACMNEES | BPAL—RERN , BASHENABEN  RRSEIEPHFHFCIL  EE6F2B5AE
EORR

void enableAutoCombinePosition(bool enabled);

EOSH#
e enabled : EREHABEHESBINEE , true-BF false-ABH ;

EEE
7
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setConfighixk

#Omn6e
REMESH , NEEHNRIEZRIRESY  BIZERENSHIEN.
ELESHEIRIIRE

"ACCOUNT_ID": % 4&JK/7ID
"ACCOUNT_PWD": %40k f ' 24
"APP_ID": N HFEFFID
"AUTH_CODE": I\ IEFZ RS
"TRADE_SERVER_IP": %%k 45Hhht
"TRADE_SERVER_PORT": 2 5 il 4% % 11
"QUERY_SERVER_IP": #ififiiz45 it
"QUERY_SERVER_PORT": #rifi flZ %5 %if; I
"HEARTBEAT_INTERVAL": UBkIAIFGN &, #fr. =
"HEARTBEAT_TIMEOUT": /L:BkHImI B [A], fafy. ZFP
"TCP_RECONNECT_ENABLED": TCPWi T J& & 1 H %
"TCP_RETRY_INTERVAL": TCPE & /NG, Wl Zf
"TCP_RETRY_INTERVAL_MAX": TCPI i KGN A, Bfr. =
"TCP_RETRY_COUNT": TCPE% K%L
"TCP_WORKER_CORE_ID": ¥#ill ik k240t
"TCP_WORKER_BUSY_LOOP_ENABLED": ##ii it & 2% /2 75 Ji FHBusyLoop#zlig /7
"TRADE_WORKER_CORE_ID": R HiAbIRLE RS0
"TASK_WORKER_CORE_ID": il {145 L M40 k%
"POSITION_CALC_ENABLED": 755 (/s
"MONEY_CALC_ENABLED": &%&iI5H ¥4, mBEHRLIE, S3iNEHeMIH
"HISTORY_ONLY_CALC_ENABLED": &% NTHE I EH/KMESMEAL, WHEH, 2 miKiEE, AR TS A
"WARM_INTERVAL": TRAM[E]EG, HUEEME: [10,50], #ff7. =#
"WARM_ENABLED":
TR BT RE R B, BUETEE: [true,false]l, BRikNtrue: FxiEH:
UDPHR 7 T AR, TCPIR BB AN SR TR AR B
"ORDER_MT_ENABLED": J&75 /i Fl Z A2 TR, BOAA S H 2 AR IR ThRE
"TRADE_LOG_ENABLED": )3 HZ 5 W4l H EDhEE. trueRon)al, false®RaAaH, BRI AEH.
RS Extf-api-TogH & B3 FAERxtf-trade-xxx. logH &304k, 0# T EFAT 5 Wa080dE, o1 TR,
JE FZINRE S FAT AL B A R . AR PP N, ANEUR A
"RELEASE_FINISHED_ORDER_ENABLED": /&7 )5 H e 4ith e A2 IR H AN UL Th k. trueRpmB M, falseRaABEM, BRIAAEH.
o TR T AR I . R AR AR K, HICRSS R SRR, IR A LS FHkTheE. HAbg T, BUCRERE .
Je P JE 5T A (AR L R BRI CERES) , HCAME I P AE R IR 2 Bk Bl Rl
WS F L IhRE, MR AT RE SRR A, P 75 BEAR A AR A R SRR BRS AL, SkAIBIXTFOrderst R4 R EH K,
RAERERCEWR. EAESIP H BASRIA A e, WAETESRARE . AaE, XSRS 4 — A 201 .
HARAS R TR EH R TN, FHEEF.
"HISTORICAL_FINISHED_ORDER_FILTER_ENABLED": J&75 /i FilJJj s 52 45 1T ¥k e ohfe (Ao Al & 2 RF sk oh A
1. . BRSRUECR (R3S MIEHRIEK, %L b
2. MR CIRAS VRS, PERRAT A SRR R R HE RS I IR K, AN HEIR 45 25 bl s
3. fTAERR: BT RN A AT AR, AR CTEREE) MIERIK, AFHEIRLA & s
A IR ThAE, 7 o mT LA 4 17 S [ K B B
1. i RERL OB EERFIR B RAS . AR RS R4 BRAS (R ) [ R 7K 5
2. fTAE R R F AR B IRAR B TEAEBNBI R . B4 A A s AR 4 F A PRI AIBR 1) 1R 7K B AR R (K AR AR B3 K 5
3 HABARTE IR IE AT i 4R K 5
UL REAS R 0 % S5 (A BRI K, B SRR I BT A RARCR IR K, AR B8 &
"XNIC_ENABLED": /&5 )3 FfICAEIR M Tt
W E ARG E T, AR AAPTE BB 2 H BN 2 AT A T R B R, o SR UG8 PR B A 38 ) = 5 3 AT R AR
WRAEF MR E T, AR AAPT i BB AN SRR 5 o R AEIR R, BRI E RSV SO 0 AT HR AR
A RZYEE, ®ilfiHonload-7. 1. xkiABexanic2. 7. XA HIIRE) .
BN KE .
"XNIC_NAME": #57E 3 FH FMICLEIR | & FR
WA ARG E T, WE AR MR R, W EBEE AT R .
EUE BN E, AP E ST M4
@since 4.1.1350
"XNIC_TYPE": i 7E 3 HMICREIR =244
W e R B 0, A R e RTINSk PRI R DK E)
SRR [sfc, exanicl, @UUEAERINEE, HAPIHSRNTTHMKRAL.
@since 4.1.1350
"ORDER_GROUP_ID": Mt &M /rdigms, AP Ae . BEGEH: [0, 128], BRiILHO.
"COMBINATION_ENABLED": J&75 /8 H-GALHI H 34 & Thkk.
trueFonaf, falseRmAEH, BINNAEH.
@since 4.1.1225
"COMBINATION_TYPES": f&E HENA G HIREIIR, BINFEREHNALEFTE A,
A MUY JE i S XTFDataTypes . h 3 hXTFCombType fI#28 & X .
HAERRIIRGA TR, LES", "nHl.
Bln: A KEAN)HART, WAL R R E E S A IR
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- EBEAEWT L, WA : COMBINATION_TYPES=0,1
- HIAA TG BIHERRE A ER]: COMBINATION_TYPES=0,2,3
VR MEEET B Q3414 % COMBINATION_ENABLED i J5ifc & 1
@since 4.1.1225
"CHECK_VERSION_ENABLED" : &% Ji FH Sk SCA4 AR 19 Al AR — B AG I o
RS MR, 54 APLE B £ E BTN 24 w5 (0 S SO RRA R PERRAS 75— 5. AR —BOWJE 2R, FRIR R AR R R T .
WUREEFH A BT, T84 APTS BhE AN SR Sk ST AR AR R E IR A 2 75— 3o
BRYCNRE . A ELA, % E LSy CHECK_VERSION_ENABLED=false.
@since 4.1.1350

"MD_ENABLED"
e R A 8 FAE & I TCPATHE IRSS -
true BT RS, false RARABEM.
LR FATERER, APTE SN T) i SHuR Mk Tl 5, 2 BalkiEiTibReEeE.
BTG, TFREUE & @ N HERE AT AR . BOAEICT, AN 23 80 5@ 47 17 40
AT subscribe £ OATFIMRIIG, APIZifil onBookUpdated 4% I3 4715 ¥d .
WRERR, APT LT R BB H A, FEFshmammEE.
ISR P OREAT I AR WA W EEAT B R, PO EAPTH G, DAHAT IS R R
BROAA S AT
@since 4.1.1360

"MD_SERVER_IP"
BEA & I TCPAT 1 %S TP
{34 MD_ENABLED=true ff, FtHE M.
@since 4.1.1360

"MD_SERVER_PORT"
85 & I TCPAT 1% Ik 453 1

{34 MD_ENABLED=true Hf, M.
@since 4.1.1360

RFRBAILIREECHSE , LMEERZIMS R getConfig)) FOFTREL. SIEABAMERMBREEXNEH  (IHRIGRITFHE.

EORE

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

BEOSH

e name : SEEZFR
e value : ZHE
REE
OFRNSHECERMLD  IFOEFRIEM,

getConfighix
EOEE
BHEESH,

EOEs

const char* getConfig(const char *name);

EOSH

e name : BB, B0 setconfig( ;

EEE
REEESHETTES.
RENFHARAIGFRARNSR  WEFEERTFIHRE  BHEROLE.
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setReportFilterf5ik

EOEE

RERRILEAN (&) .

EHRISIEMN DB =FhERMF 1) IRMFPRENTIE | 2 ) RELRSIEMIITE ; 3 ) RIRBARSITIE

ERPRENSIEERINX S « HASSFIHARAINEREL, IREIITIEEE | BRI | RS LRSHITEMER |

B, JURDIXEAESA.
BLRSITIEAN , BRI @R (0T Rat |, SPRENERESHEL. FlI0 : au,au23*,

TG LT IBMNFRET

a*2310 // EECFFEPIE, AR
*u2310 // CEECATERTTE, AR
a*23*2  // ZABECH, HIBECHARIEHEER, AR

BRNESLOTIEANRLN , BRASMAERFNIRTeH

au23**  // [, ASWEHEMR au23*

RIRBARSITIE , RFEESA orderGroupIdenabled FEREIT,

o trueRNMNUEIFIRBSBRIEIR ;
o falsesRrRIEISERENR ;

ZIREM

o ENRIE SN RTElogin(EOHMIARZ A TIRE ;
o HIERAPIEELESR , BPATEMsetReportFilter@BEIRTIR , AW | ERESEEN ;

EORE

int setReportFilter(const XTFReportFilter &filter);

EOSY

o filter : EHRISIEHN , SUWXTFReportFilterE5Fa{K ;

BEE
OFRTRERY . AFORRARIBIERXI M A5 IR

getReportFilterf5ix

EOEe
EREMRIERRISIEAN (BEE) .

FIRERAY L ECHAES LS HAN G LY | 1EINmAss

RERRSIEANG T ENERAERERAIEIRI SN, RESSTRERAIAN | FTeeaBERa LAAE.

LIREM

° WERIESRIENER , 22EHA
o DNFBHE , SEMERATERL ;

EORR
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int getReportFilter(XTFReportFilter &filter);

EOSH

o filter : EHRITEIN , SIMXTFReportFilterfSHafn ;

EEE
ORFREARKDY , IF0FRRAREIREI R ATE IR,

setChannelPriorities/5i%
EOEE

S RERERANTR.

Z9BRIAR ¢

° REERERENREZRESERAMSTR ;
o BRREMNARE  SE MR BUIZHRE | BAUNARENRERRNEE. BANNRES  S508EERN ;
o iZEONRZEO;

#EORE

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

EOSH

e exchange : fHZBMNRZATNIR. MNRIESRBERZFT  ZEHATLUEANUIFRTRERIANR SRR ;
e priorities : [ERIMAFCREE | EEFNERMAMLIRINEE ;
e prioritiesCount : FERI{USCREERE , FISRFIZZ SRR AEHTHR,
1) ANREBAKEARTELFRAIFEREL , W REGIERIFEEENT BRI ;
2) INREBRE/NTFLRNERER , NEESARNBRIERA0 ;
3) prioritiesCountfYEAE16 ;
o strategy : 1FRRMULRIEREE , 2FRIERRIERE. BIANT;

EEE
OFRFRERY . IFORFARIRE RS M AIE IR,

getVersionfgixk
EOEE
SKERAPINR A &R,

EOEs

const char *getversion();

EOSH
I

EEE
WA RFER
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HENED

syncFundskix

08
FEOCEARSHABEEERRS.
TEFRLER

o FEOMEEHRAER  ERESIERERE , F86#HT F—RER ;
o PEREROSHEEFERELRE  BERNERESGERERE ;

(EJ=ZIEIVEN

o MFRBINHTIBEN  BERLEOTLURSESAITENESER |
o WMRBIMNEBIREITIE | FBINER updateBook() (975 , EAMIHERE ;
o BANINHMIBIIRRRERSEN  BHAXAERR  LaHRESER

EORE

int syncFunds(int msTimeout = 45);

EOSH
e msTimeout : #BATATIE , 7 : 270 ; BUANLSERERY , <=0 RRAFUFERT ;

EEE
o 0: RRERESELSHY , AILAAIAXTFACCOUNtII S EERFTIRSHUE ;

o ETIMEDOUT : FRiSKHBAT ;
o <0 : FXTWEPEESBIR , JUBRKERAIFEEERERES ;

buildWarmOrderZix

EOEE

ENEASE, QE— I TRRE , BARFRUNETXZH.

BACBZITUNMRERISESNER  IRFEETELER  RASHSHEIE. S4B getinstrumentByIDREOEIARRIS.

95R5AA

o REEEEAFUNMRBESIIREIEIES01 , BRI : 20ms~50ms ;
o FREAFIE SR SN ERR—MEFERIE |

EORR

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

EOSH

e buf : AFRHAIFIAEREDNX ;
o size : FEFIRMHATRRRE DX AN , FNF64FT, NRATF64FT |, BPASELENAFETEY ;
o instrument : BLUEET , BOARZT ;

EEE
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0/ |, FFORXIRIATEEIRAD.

35 ee
XTFUserDataZia{d
W« B EENEYERSRSE

class XTFUserData {

public:
void *userptr;
double userboublel;
double userbDouble?2;
int userIntl;
int useriInt?2;

XTFUserData() {
userPtr = nullptr;
userboublel = 0.0;
userbouble2 = 0.0;
userIntl = 0;
userInt2 = 0;

XTFAccountZ5ia(d
R | BER/KFRSEETSRE

class XTFAccount {

public:
XTFAccountID accountip; ///<
double preBalance; ///<
double staticBalance; ///<
double deliveryMmargin; ///<
double deposit; ///<
double withdraw; ///<
double margin; ///<
double frozenMargin; ///<
double premium; ///<
double frozenPremium; ///<
double commission; ///<
doubTe frozenCommission; ///<
double ordercommission; ///<
doubTe balance; ///<
///<
///<
///<
double available; ///<
///<
double availableratio; ///<
double positionProfit; ///<
double closeProfit; ///<
XTFLocalorderiD lastLocalOrderiD; ///<
XTFLocalActionID TastLocalActionID; ///<
///<
T
///<
mutable XTFUserData userData; ///<
int getorderCount() const; ///<
const XTFOrder* getOrder(int pos) const; ///<
int getPrePositionCount() const; ///<
const XTFPrePosition* getPrePosition(int pos) const;
int getPositionCount() const; ///<
PO

const XTFPosition* getPosition(int pos) const;

/1/<

T = 24 )

)5t 4

AR

L EIRIE &

SHAE

e

R RIES, I Sk RTIE S H AT SCRAMEZE S B S A 155
REERAIE S

BUFI <

UREBUR

T4

VR T4 9%

H i B

MEME: HEPE+HF T H+T R T -T2 - PR+ &
o

- RO T BT BN EL TSRS T R

- FORTRANNIESR, MEASISHE S,

R G BB - o5 B RAIE § - VR 45 ORAIE 8 - 38 HI ORI & TR G5 AUR & -1R 45 T4 9
Horh: 5 HRES 6 E RS TR

BT PR

HFeRY, Al FeRY2ZM

FERT, TTHEAKTFERT A

P e — AR R A g 5

PP B — AR K A b 4 5

I SRAEHIAPT 4 D HEAT 5, APT A2 AN (OXFO000001) FF453E 4 H 1 A= i A b Fil 5 23

JH P T B I i e e Rl A TR A S AR M
TRER 25 12 S B8 X 5

WA IR, TR A AT A R AR

AL BRI AR A G, WOTFIRTHEE

HMPTANER GO, TR E AR G51%

///< HALERGIERIERON R, MOTFIRTHE

BHTA MR, ATahEiareil, A—adm2kms kEim M REE

B ERIENROXS, WO . S eaATEEd i
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///< BHPTERACEE, T A T A8k

const XTFTrade* getTrade(int pos) const; ///< AL BRINERBASIT SR, MOFFiRTTH

int getCashInoutCount() const; ///< BEWFABEANEGICFEE, HTRELEORTEHBANETIE
const XTFCashInout* getCashInout(int pos) const;///< &0 EZ5| &l ANaxt %, MOTFUG 5L

int getCombPositionCount() const;  ///< Trilijjia &+ Gt s

const XTFCombPosition* getCombPosition(int pos) const; ///< {&fiE 25| el &R a5

int getTradeCount() const;

///< R SCREAR MR B g S 4
//7< WRAZFE, A AN G SHRIT Rk [N SR UL L BE A R T
///< MRIFERIP SRR, AMASH LREKR, B RRERYE

bool isSupportCancelorderByLocalID() const;

getMaxAllowedLocalorderIn() #ifizkss

XTFLocalorderID getMaxAllowedLocalorderID() const; ///< A SRl i mf fovp (1 iz KA B 5, O AN Sz A o 5 g e
XTFMarginType getMarginType() const; ///< B G IRIIEE TR A

it

XTFExchangeZ5ta(s

B | RBAMERRISRE

class XTFExchange {

public:
XTFExchangeID exchangelID; ///< TG, Fi5E. tln: CFFEX, SHFE, INE, DCE, GFEX, CZCE%:
uint8_t clientIndex; ///< BIHVERSEFEMLZ B, FAE 5 F R AR
uint32_t clientToken; ///< BHBEREFEMHIZFE, A5 FE R AR
XTFDate tradingpay; ///< Z5H, BEEE. tin: 20220915
bool haschannel1P; ///< RESCREREAI GRS IPHE A ), trueR R CFFIPHL A

mutable XTFUserData userbData; ///< TREEH PR I E T %

///< BT ALY 5

///< B RGBS .

///< B ZE 5 posZHHUETEH: [0, getChannelCount() - 1]
///< 0 RAE FAPTHR B T 2 {1 FH 25 160 £ 5 Ao G 5 (LB W

///< WRZBE UGk, W FEEE RS RO EEA L+ 10/EARE LGRS .
///< LB RS ERFEAGS TP .

///< WihaschannelirPyfalse, iZ[EInullptr;

///< TR [ %R 5 TPtk 75 B Fg
getChannelIPByID(uint8_t id) const; ///< #&fEfi4gms EHIPHibL, JR[FH[FgetChannelIP()
int getProductGroupCount() const;  ///< frifjfnfhZlsia

const XTFProductGroup* getProductGroup(int pos) const; ///< {%(LE 25| &k F4in 4

int
uint8_t

getChannelcCount() const;
getChannel(int pos) const;

const char¥* getChannelIP(int pos) const;

const char¥*

XTFProductGroup4Ef3(F

WHEE : BRMEEEXI5RE

class XTFProductGroup {

public:
XTFProductGroupID  productGroupID; ///< @A AR
mutable XTFUserData userData; ///< PR RS R R

int
const XTFProduct*
const XTFExchange*

getProductCount() const;
getProduct(int pos) const;
getExchange() const;

XTFProductZia{d

B P RERRISRE

class XTFProduct {

public:
XTFProductID productID; ///< AR
XTFProductClass productClass; ///< @FhERY
int multiple; ///< EYEETE

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

590 it A LB 5 1 e A R
EdnA= IR L DU E

Y AP 2L I 952 5 x5
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double priceTick; ///< BNEFAL
int maxMarketordervolume; ///< TN HER 1 B R B
int minMarketordervolume; ///< TR I /N R
int maxLimitordervolume; ///< PRARHR I R KR
int minLimitordervolume; ///< BRAMIREL ) N R
mutable XTFUserData userbData; ///< PR AR ) EdE s %
int getInstrumentCount() const; // /< Bl EFE SR A LR
const XTFInstrument* getInstrument(int pos) const; ///< {47825 &if] &4 %
const XTFProductGroup* getProductGroup() const; ///< BRI R 2 5
it
XTFInstrument&5ta(fs

WA BANIRE

class XTFInstrument {

public:
XTFInstrumentID instrumentiD; ///< BLREG
uint32_t instrumentIndex; ///< B4F5
int deliveryyear; ///< LEIEL
int deliveryMonth; ///< ZZEIF 4
int maxMarketordervolume; ///< TR B R
int minMarketordervolume; ///< iR BNk
int maxLimitordervolume; ///< BRANHRER 0 R4 B
int minLimitOrdervolume; ///< BRANHRER 1 f /N L
double priceTick; ///< BB AL
int multiple; ///< GLBETEL
XTFOptionsType optionsType; ///< IR
XTFDate expireDate; ///< GARMH, FRE%: 20220915
boo1 singleSideMargin; ///< BT BIATEARIES
XTFInstrumentStatus status; ///< HAPIRES
int tradingSegmentsN; ///< Z5M B s R AT SH AT R b BO
XTFInstrumentStatusEnterReason enterreason; ///< BENAIRZS R KR RTAL T HA BT 8 A A8 F b B
XTFTime enterTime; ///< HENARZSI [
XTFDate enterDate; ///< BENARAE B O BRI BT 8 R A FH b 2 B
mutable XTFUserData userbata; ///< PREES S R X 5
const XTFExchange* getExchange() const; ///< &L FTEMXTFEXchange R4l
const XTFProduct* getProduct() const; ///< EWELHTEMXTFProducti gl
const XTFMarginRatio*  getMarginRatio(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< {fiF&%
const XTFCommissionRatio* getCommissionRatio(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< F4lii%
const XTFPrePosition*  getPrePosition(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< JiL#6, kKA HYEHE, 225
H A A2

///< BHEALEL LFE, W57 L e

HUEL LS RFFC, W& LR

const XTFPosition*
const XTFPosition*
const XTFMarketData*
const XTFInstrument®
int

getLongPosition() const;
getShortPosition() const; ///<
getMarketbData() const; ///< BHELAMATIEXTFMarketbataff4lh

getunderlyingInstrument() const;///< WHIEIHRLE L), Fonout B ARl & 20354
getordercommissionRatioAmountLevelCount() const; ///< #rififs 5 R 2L
getordercommissionRatioOTRLevelCount() const; ///< #iHOTRIIFS

const XTFOrderCommissionRatio* getOrderCommissionRatio(int amountLevelPos, int otrLevelPos) const; ///< frifiEc (s B fy
fL. OTRAYALNT W) H R B R

int

double getordercommission() const; ///< BEWIZELM R HR 2

int getMessageAmount (uint32_t &total, uint32_t &traded) const; ///< #iflMursLigoitifs Ba, k{07
REWRY), HABR R R

double getNextordercommissionRate() const;///< tR#EALI RIS Gt R AIOTR, &) R — 2 75 Z R R .
G R AR B BRI, IR [FIDBL_MAX

e

XTFPrePositionZ53(#
R PR OISR
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class XTFPrePosition {
public:

XTFTradeDetailZ5{3(4

int

int

double

mutable XTFUserData
const XTFInstrument*

B AR ZBBMERTSRE

class XTFTradeDetail {
public:

i

XTF_CONST XTFTrade
int

B EXIFCHRREEAR

class XTFPositionDetail {
public:

XTF_CONST XTFTrade
XTFTradeID

double

int

int

int

const XTFTradeDetail&
bool

int

int

XTFPositionZ513(4

B BFEE

PSEES

class XTFPosition {
public:

>
EVS

XTFPositionDirection
int

int

int

int

int

double

doub]e

T o ORI 4 o

doub]e

double

double

double

doubTe

mutable XTFUserData

double
int

preLongPosition;
preshortPosition;
preSettlementPrice;
userbData;

getInstrument() const;

*trade;

volume;

XTFPositionDetailZ#3{f

*openTrade;

openTradelID;
openPrice;
openvolume;
remainingvolume;

/1/<
///< ]
/1/<
/1/<
/1/<

/1/<
/1/<

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

getCloseTradeCount() const;
getCloseTradeDetail(int pos)
isHistory() const { return openTrade == nullptr; } ///< FIWi@& & R85 LFG

getCombPositionDetailCount() const;
const XTFCombPositionDetail& getCombPositionDetail(int pos) const;

getCombinedvolume() const;

direction;
position;
todayPosition;
combinedPosition;
openFrozen;
closeFrozen;
margin;
paidMmargin;

frozenmargin;
frozenCommission;
totalopenPrice;
positionProfit;
closeProfit;
userData;

getOpenPrice() const;
getAvailablePosition() const;

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

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

/1/<
/1/<
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int
int

getYesterdayPosition() const;
getPositionDetailCount() const; ///< friflair 4%

/1/<

KT RA LS LFEEE - CTHLREeE)

const XTFPositionDetail& getPositionDetail(int pos) const; ///< EUIGAIHI4N, A4 (o s AT £ 4 W 4
const XTFInstrument* getInstrument() const;

XTFInputOrders&Ef3(F
WA REERXIGRE

class XTFInputOorder {
public:
XTFLocalorderID

5 [ ME— 1
WS ARERL.

XTFDirection
XTFOffsetFlag
XTFOrderType
doubTe
uint32_t
uint32_t

XTFChannelselectionType
uint8_t

XTFOrderFlag
XTFUserref

XTF_CONST XTFInstrument

XTFExecOrderZEi3id
THBE TR R R RIS

class XTFExecorder {
public:
XTFLocalorderID

— A,
XTFOrderFlag
XTFOrderType

XTFOffsetFlag
XTFDirection

XTFHedgeFTag

doubTe

uintlé_t
XTFChannelSelectionType
uint8_t

XTFUserref

XTF_CONST XTFInstrument

localorderib;

direction;
offsetFlag;
orderType;
price;
volume;
minvolume;

channelselectionType;
channeliD;

orderFlag;

userref;

*jnstrument;

localorderiD;

orderFlag;
orderType;

offsetFlag;
direction;

hedgeFlag;

minProfit;

volume;
channelselectionType;
channeliD;

userref;

*instrument;

/1/<

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

/1/<
/1/<

///<

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

/1/<

/1/<
/1/<
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/17/<
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/1/<
/1/<
/1/<
/1/<
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XTFOrder&iais

B © IREEHRAISRE

class XTForder {

public:
XTFSysOrderID
XTFLocalorderID

XTFExchangeOrderID

XTFOrderGroupID
XTFDirection
XTFOffsetFlag
double

uint32_t
uint32_t
uint32_t
XTFOrderType
XTFOrderFlag

XTFChannelSelectionType

uint8_t
uint8_t
XTFOrderstatus
XTFDate
XTFTime
XTFTime
XTFTime

boo'l

false.

bool

XTF_CONST XTFInstrument
XTFOrderActionType

TEEEZTR.
XTFUserref

mutable XTFUserData

int
const XTFTrade*

XTFHedgeFlag
doubTe
XTFOptionsExecResult
it
XTFTradeZ518(%

B - AR EHRRISE

class XTFTrade {

public:
XTFTradeID
doubTe
uint32_t
double
double
XTFTime
XTFDirection

sysOrderiID;
localorderibD;

exchangeorderiD;

orderGroupID;
direction;
offsetFlag;
orderPrice;
ordervolume;
orderMinvolume;
totalTradedvolume;
orderType;
orderFlag;
channelselectionType;
channeliD;
realcChanneliD;
orderstatus;
insertDate;
insertTime;
updateTime;
cancelTime;
isHistory;

isSuspended;
*jnstrument;
actionType;

userref;
userData;

getTradeCount() const;

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

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

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

getTrade(int pos) const;///<

getHedgeFlag() const;
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getoptionsExecMinProfit() const;

getoptionsExecResult() const;

tradelD;
tradePrice;
tradevolume;
margin;
commission;
tradeTime;
direction;

/1/<
/1/<
/1/<
/1/<
/1/<
/1/<
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XTFOffsetFlag
bool

false.

XTFOrderGroupID
XTF_CONST XTFOrder
XTF_CONST XTFTrade
XTFUserref

mutable XTFUserData

bool

offsetFlag;
isHistory;

orderGroupID;
*order;
*matchTrade;

userref;

userData;

isselfTraded() const { return matchTrade != nullptr;

XTFMarginRatioZ5ia{#

WiRA

D RESENIRE

class XTFMarginRatio {
public:

double
double
doubTe
doubTe
mutable XTFUserData

o

const XTFInstrument*

TongMarginRatioByMone
longMarginRatioByvolu
shortMarginRatioByMon
shortMarginRatioByvol
userData;

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

/1/<

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

Y;
me;
ey;
ume;

getInstrument() const;

XTFCommissionRatioZS{3(4

iR

class XTFCommissionRatio {

| FERBRERIYRE

public:

doubTe
doubTe
double
double
double
doubTe
mutable XTFUserData
const XTFInstrument®

openRatioByMoney;
openRatioByvolume;
closeRatioByMoney;
closeRatioByVvolume;
closeTodayRatioByMone
closeTodayRatioByvolu
userData;

Ys
me;

getInstrument() const;

XTFOrderCommissionRatioZ51a{A

A

L3 5= SUE S

class XTFOrderCommissionRatio {

public:
uint32_t amountBegin;
uint32_t amountEnd;
doubTe otrBegin;
double otrend;
double rate;
///< WT T80 E R R G e BEXAH F OTRYE
///< | O0TR=[0,5)
///< [ 0,100) | ratel=0.1, fixvaluel=0.0
///< [100,200) | rate2=0.2,
///< [200,MAX) | rate3=0.3,
double fixvalue;

et , S % XTFDataType. h

W4 BB W7 T I FEEE P RS, % ImAPT R H Sl AT K E A,

FEIBT IR S5 AR 7K Z AT SR A A TRl

QXA K EAG ) EHR AN 7

Wy H w5
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X RRAZ IR, RN 9 2 R W AL

ZFBNtrue. BFRKZ G,

FURPIRACEL, AT AR ERZ 7 B

P EE SR, 5 RBR X RuserRe fAH )
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XTFMarketDataZ5iad
B (TIBEEXNSRSE

class XTFMarketData {

public:
int tradingbDay;
int snapTime;
double presettlementPrice;
double preClosePrice;
double preOpenInterest;
double upperLimitPrice;
double TowerLimitPrice;
double openPrice;
double lastPrice;
double bidpPrice;
int bidvolume;
double askPrice;
int askvolume;
int volume;
double turnover;
double openInterest;

mutable XTFUserData userData;

const XTFInstrument* getInstrument() const;

XTFCashInOutZE$3(#
BER : HASRISE

class XTFCashInout {

public:
XTFCashDirection direction;
double amount;
XTFTime time;
mutable XTFUserData userData;
s
XTFEventZ&3(%s
WiBR BRI
class XTFEvent {
public:
char tradingDay[9];
char eventTime[9];
XTFEventType eventType;
XTFEventID eventiD;
int eventLen;
char eventData[256];
char reserve[2];
it

/7 BT RIS A N 5
class XTFPrivateEventInvestorPrc {
public:

XTFPrcID prcib;
char investoriID[13];
int prcvalue;

char reserve[11];

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

/1] B

2 X I A R

class XTFPrivateEventInstrumentPrc {

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

};

XTFOrderFilter&ta(f
WiEE . EEIRAE BN IERENISRE

class XTFOrderFilter {

public:
XTFTime startTime;
XTFTime endTime;
XTFDirection direction;
XTFOffsetFlag offsetFlag;
XTFOrderFlag orderFlag;
XTFOrderType orderType;
XTFOrdersStatus orderstatus[4];
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_0S_Invalid;
orderstatus[2] = XTF_0S_Invalid;
orderstatus[3] = XTF_0S_Invalid;
instrument = nullptr;
product = nullptr;
exchange = nullptr;

XTFTradeFilterZ&Sa(d

B - ENRAERAIY

URIE=SNEES

class XTFTradeFilter {

public:
XTFTime startTime;
XTFTime endTime;
XTFDirection direction;
XTFOffsetFlag offsetFlag;
XTF_CONST XTFInstrument *instrument;
XTF_CONST XTFProduct *product;
XTF_CONST XTFExchange  *exchange;

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

XTFComblInstrument&Ei3ids

WA HERLIR

class XTFCombInstrument {

public:
XTFCombInstrumentID combInstrumentID;
uint32_t combInstrumentIndex;
XTFCombType combType;
XTFCombDirection combDirection;
mutable XTFUserData userData;

const XTFInstrument®
const XTFInstrument*
const XTFCombPosition*

getLeftInstrument() const;
getRightInstrument() const;

Tong

const XTFExchange* getExchange() const;

XTFCombPositionDetailZ5{3{#

B AEFFOIRME

class XTFCombPositionDetail {

public:
int volume;
double margin;
double paidMargin;
XTFTradeID leftTradelD;
XTFTradeID rightTradelD;
mutable XTFUserData userData;

XTFCombPositionZ{3{#

WA BERER

class XTFCombPosition {

public:
int position;
double margin;
double paidmargin;
XTFCombHedgeFlag combHedgeFlag;
mutable XTFUserData userData;

const XTFCombInstrument* getCombInstrument() const;

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

/1/<
/1/<

/1/<

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

/1/<
/1/<
/1/<
///<
/1/<
/1/<
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AR 200F R AR

getCombPosition(XTFCombHedgeFlag combHedgeFlag = XTF_COMB_HF_SpecSpec) const; ///< 2l fax

getCombPriority(XTFCombHedgeFlag combHedgeFlag = XTF_COMB_HF_SpecSpec) const; ///< 4l &k

BLPTIEZ 5 P

AEFOHE

AR S8 2 BR ORIE S+ BRORTE )

SEATRAE & A OUR ISR RIE S, 72 BRORAE £ Bl 7 BB ARAIE 4D
JE TR LI A G

iR 2 ) A G

PREA 25 F A P O B xR

HE & 4E

H A RIES SR A LG B4 A 22 R ORUE G+ R ARAIIE 6 2 A
SEATORAE S A, A 4 A0 1 SR FRATE 42 2
HEBHERIRE

PREE 25 F Ao P R i X R

KA & HL

int getCombPositionDetailCount() const; ///< &40
const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< #l&Hi4
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XTFPositionCombEventZSia{f

WA - BEBRIEMER

class XTFPositionCombEvent {

public:
XTFSysOrderID sysorderiD; ///< HEEHKS
XTFLocalorderID Tocalorderip; ///< HP S A YRS
XTFExchangeOrderID exchangeorderiD; ///< L5 ik s gns
XTFCombHedgeFlag combHedgeFlag; ///< HEBRRIRE
XTFCombAction combAction; ///< WEATNERCAE /BB
uint32_t combvolume; ///< HiE
XTFTime combTime; ///< HERTE
const XTFCombInstrument*combInstrument; ///< BEEY

};

XTFInputQuoteDemandZ5ia{f
B | INERISRE

class XTFInputQuoteDemand {

public:
XTFLocalorderID localorderiD; ///< AMIREES, TAFHRENR, W EATE ]
XTFChannelSelectionType channelSelectionType; ///< T 5 ik KT
uint8_t channeli1p; ///< JEhidms
XTFUserRef userref; ///< AP HEEXEAE, REINGE, HEAELHE, (RERERFZSHP
XTF_CONST XTFInstrument *instrument; ///< BLX%

I

XTFReportFilter&Efa{ds
WiEA : ERI RIS (BER)

class XTFReportFilter {

public:
XTFProductFilter productFilter; ///< FUTURES || (&&) OPTIONS
char instrumentFilter[320]; ///< SERENRERFE . BRI HENR, 2NREXNMEHESHE. 6
I1: au*,au23*
bool orderGroupIdEnabled; ///< BB HYg SRR trueR R {UREIHR AR, false®ir
WS A [l i 5
T
XTFInputQuotefEiaiF

LR FONER S E S

class XTFInputQuote {

public:
XTFQuoteDemandID quoteDemandID; ///< Hthéms
XTFLocalorderID Tocalorderib; ///< B RS (HPEE X , ERFEXTFInputorder
XTFOrderType orderType; ///< WM, USCH XTF_ODT_Limit A1 XTF_ODT_GIS, HAMEEE BN N2 o Rkl
XTFoffsetFlag bidoffsetFlag; ///< FTFP &
XTFPrice bidPrice; ///< FITTHMNANHE
XTFVolume bidvolume; ///< FITRMEE
XTFoffsetFlag askoffsetFlag; ///< EFHIFEEird
XTFPrice askPrice; ///< EITHERANAE
XTFVolume askvolume; ///< IR EE
XTFChannelSelectionType channelSelectionType; ///< JEAL S kT
uint8_t channeli1p; ///< FEhigws
XTFQuoteReplaceType replaceType; ///< WMMTERAL, ALhEFTAER, HAbsEF 8 A%sL, @since 4.1.1350

///< &R SCRATIE, TR IE —E MG E R4 5 =Rt
///< HAEE G B ZFBRE, BATERE %
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XTFSysOrderID replaceorderId; ///< HEFTRENIRN TS (UZHEEERAKS) , @since 4.1.1350
XTFUserref userref; ///< AP EE X, RIZFEEE, HERELE, (REEMEIRELSHP

XTF_CONST XTFInstrument *instrument; ///< EX%

XTFInputQuote() {
orderType = XTF_ODT_Limit;
channelselectionType = XTF_CS_Auto;

replaceType = 0;
replaceorderid = 0;

XTFQuoteZi3{E
B IR ERER TSRS

class XTFQuote {

const XTFInstrument®

const XTFOrder*
const XTFOrder*

getInstrument() const;

getBidorder() const;
getAskorder() const;

/1/<

public:
XTFQuoteDemandID quoteDemandID; ///< Wthgms
XTFSysOrderIb sysOrderiD; ///< HERKS
XTFLocalorderID Tocalorderin; ///< AP S ARMRES, DARIEME—ME, S0ar=E R R R, FXTFOorder
XTFExchangeOrderID exchangeorderiD; ///< LG ik gm's
XTFOrderGroupID orderGroupID; ///< RS Hg T
XTFoffsetFlag bidoffsetFlag; ///< FEITIF Pt
XTFOrderType orderType; ///< IWEEA . (U HF XTF_ODT_Limit Al XTF_ODT_GIS, J:4x#raée il ht
XTFPrice bidPrice; ///< FITTRMMNAE
XTFVolume bidvolume; ///< FIrp s
XTFoffsetFlag askoffsetFlag; ///< LTIt
XTFPrice askPrice; ///< ETRBANKE
XTFVolume askvolume; ///< LEHRAEHE
XTFChannelselectionType channelselectionType; ///< FEALERE R
uint8_t channelID; ///< FEADERES S, OXFFRRLRE

uint8_t realchannelip; ///< SEBRREALERG S, HAEGIRE, OXFFERNILHE
XTFOrderstatus orderstatus; ///< REARAS . MM EH BT R A T LIRSS A 2%
///< XTF_OS_Received: Fiprthé CEosuaith i, Hid )iz,
///< XTF_OS_Accepted: IR HHT A HRAN 5
///< XTF_OS_Queuing: /N385 HT OS2 SUARA 5, IEAEAS AR HERA AL 2E
///< XTF_OS_Rejected: F/RAZ5HifHH,;
///< WM BEARGEY JEERA, ATE RSB E, G E IR RS
XTFDate insertDate; ///< W®EFHNEM, FREFFNA: 20220915
XTFTime insertTime; ///< IREIENRE, FRFHEFR: 10:20:30
XTFTime cancelTime; ///< RESEARE, FAFFER: 10:20:30
bool isHistory; ///< FEREEMWT EIE G RE T ERG, &P MAPLS AT RKEM,
///< TEIEPIRG MK AT R IR B, ZFB Ntrue. B PHRKZE, ETFBN
false.
///< WORHR K EAL 1 R AN T AR R AR, WA AR TR
XTFOrderActionType actionType; ///< BRI ERAERE (Hotn: e, Rop. B, BeRs , R, AR
AAFERE Z T
XTFQuoteRepTlaceType replaceType; J//< WM TRAR, AR &AL, HAS S T A 4%, @since 4.1.1350
XTFSysOrderID replaceorderid; ///< & E R g S (R & IKS) . @since 4.1.1350
XTFUserRef userref; ///< B HEEXEAE, REIEGE, HEEAERH, (REREREZSHF
mutable XTFUserData userData; // /< TREE PG BT R

PIRXTFInstrumentffigdh. WERIREALNKIGLARIEE, AL RIGEH AT e

i

XTFQuoteDemandNotifyZ&ta{k

WA RIS
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class XTFQuoteDemandNotify {

public:
XTFQuoteDemandID quoteDemandiD;
const XTFInstrument *instrument;
XTFDate demandDay;
XTFTime demandTime;
I
XTFQuoteFilter&aid

WA EIRNBERANTIERRIRE

class XTFQuoteFilter {

public:
XTFTime startTime;
XTFTime endTime;
XTFOrderstatus orderstatus[4];
XTF_CONST XTFInstrument *instrument;
XTF_CONST XTFProduct *product;
XTF_CONST XTFExchange  *exchange;

XTFQuoteFilter() {

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

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

FaGeE, FRFEER: 10:20:30,
ZEREHE, TR AR 10:20:30, BEF
FeERBUIRAS, SN TRE N R T, SR [F A 2 1 DY oDk
DR ALY AlNE =LA

W9
G INER AT iR

i H, TR 20220915
WHEE, AP ER: 10:20:30

IR

8 [ S AR I HE R, IR T
TREZE P a i TS, BHRE RN T

startTime[0] = '\0'; startTime[sizeof(XTFTime)-1] = '\0';
endTime[0] = '\0'; endTime[sizeof(XTFTime)-1] = '\0';

orderstatus[0]
orderstatus[1] =
orderstatus[2] =
orderstatus[3] =

XTF_OS_Invalid;
XTF_OS_Invalid;
XTF_0S_Invalid;
XTF_0S_Invalid;

instrument = nullptr;
product = nullptr;
exchange = nullptr;

}
3
XTFInputActionZE13{#
WA - BERASE

class XTFInputAction {
public:

XTFOrderActionType

XTFChannelSelectionType

XTFChannelID

XTFOrderIDType
XTFOrderID
XTFLocalActionID
I
e ERLSEE T
FERRE
e 1
FERIERBEE

EREHERAT ¢

actionType;

channeliD;
orderIDType;
orderiD;
localActioniD;

channelselectionType;

///< FRIACSCREU i

P 2 S

A

S

S
N
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RS o S EiES<BYS IR

XTFExchangelD char[12] R BFIDEURZTY
XTFProductID char[16] mRiPEIESEEY
XTFProductGrouplD char[16] ERFPZEEESEEY
XTFInstrumentID char[32] B DEESREY
XTFComblnstrumentID char([36] AEELIDEIREHRR
XTFAccountID char[20] S IDEUESREY
XTFDate char(9] HERsESREY
XTFTime char[9] A ElEESEEY
XTFExchangeOrderID int64_t RBFTiREAR SRR
XTFSysOrder|D int32_t TEETKSEERE
XTFLocalOrderID int32_t RS EHIELE (FBFENX )
XTFLocalActionID int32_t bR SRR (BPEX )
XTFTradelD int64._t BRA RS #ERE
XTFQuoteDemandID int64_t RS
XTFUserRef int32_t BFEEXHEIE , SRXEFIES , BRIEARERE
s
REPRS KR ( XTFOrderiDType )
2580 : uint8_t
BLIRTSHRE 588 KB EFRIRTFHE)
XTF_OIDT_Local FF4EFARIt RS 0
XTF_OIDT_System EEHEFNARRS 1
XTF_OIDT_Exchange TiAE—RIR RS 2

ERFh3EBY ( XTFProductClass)

KB yint8_t
[be- i) i8R EsE
XTF_PC_Futures HELRERY 1
XTF_PC_Options HAESHAR R 2
XTF_PC_Combination HEZEE 3

XTF_PC_SpotOptions TLESHAN LR 6
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HA#BY ( XTFOptionsType )

KA uint8_t

ey i8R HEE
XTF_OT_NotOption E3:0% 0
XTF_OT_CallOption &k 1
XTF_OT_PutOption B 2

SESEF M ( XTFDirection)

AU : uint8_t

(be- i) iR H3E
XTF_D_Buy ; :
XTF_D_Sell % 5

BE8TAM ( XTFPositionDirection )

280 : uint8_t
e sid i8R eS|
XTF_PD_Long 23 1
XTF_PD_Short 3k 2

IRINEMRITE ( XTFHedgeFlag)

2580 uint8_t , HFIGCTHFRAN

S i85 wEE
XTF_HF_Invalid TR 0
XTF_HF_Speculation BN 1
XTF_HF_Arbitrage EF 2
XTF_HF_Hedge RME 3
XTF_HF_MaxCount {REBIIBRER 4

HBALF[E ( XTFCashDirection )

AU : uint8_t
e 588 WEE
XTF_CASH_IN N 1

XTF_CASH_OUT He 2
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HEIRE ( XTFOffsetFlag )

trasses 1588 s
XTF_OF_Open FE 0
XTF_OF_Close G 1

XTF_OF _ForceClose SR 2 (BARZH)
XTF_OF_CloseToday 4 3
XTF_OF_CloseYesterday SERE 4
XTF_OF_Invalid T 9

REAIFE ( XTFOrderFlag)

KA yint8_t

el i5iAg EE
XTF_ODF_Normal ke 0
XTF_ODF_CombinePosition BERFC 1
XTF_ODF_OptionsExecute TRURE 2
XTF_ODF_OptionsSelfClose X HRER 3
XTF_ODF_Warm TR 254
XTF_ODF_Invalid FToUE 255

{REASERY ( XTFOrderType )

KA yint8_t

e L (5E 3
XTF_ODT_Limit GFDIRE ( BRI ) 0
XTF_ODT_FAK FAKIRE ( BRAN ) 1
XTF_ODT_FOK FOKIRE ( BRAN ) 2
XTF_ODT_Market MRS (BRI ) 3
XTF_ODT_GIS GISIRE (BRI ) 4
XTF_ODT _SelfClose HRRO I (RATIERL) 21
XTF_ODT_NotSelfClose HRAIS I ((UTHRERL) 22
XTF_ODT_SelfCloseOptions HIRsdi (a5 ) 31

XTF_ODT_SelfCloseFutures BLIxg i ( BRI SRX hSE S ERREIR AL , (X ERL ) 32
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IREAIRZS ( XTFOrderStatus )

KA uint8_t

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

RETEE | PIREBRIIIBIRE.

REKRIERIE | APISZEPEEREMSFIRE AT | IAHREBIMESTUKS.
RAFRSSFREPRANN. JWEHESRBIANEFEIR  SUARBIRTE
FAFELRIRI RS E AR SR BRI R A FIERR.

REBAXENES | EEERERE | FEZRERE , TS RERRZM.
EIRSHHRE | IEETKSEENN , BXBMBST. TLURELRKSH TR,

RABBIEERIIEFRZZM , BEEREIRZIMIRRERAER (RENEHER ) .

RS AIREPATE | FERBNEIHREEIRELFAIZET | RTIRTS , EEHENEERTE.
JEERSEIE - XTF_OS_Queuing | XTF_OS_Canceled | XTF_OS_PartTraded | XTF_OS_AllTraded |
XTF_OS_Rejected

HREARARAS , BRI ZFTRAEEH

RECHIEE | TREEEF IR , tBARERFAKEEMINBIRBWAZ MR T BN

IREBIFIE BB ATEL | E4/REIEInputOrderfJErrorNo=ER

ToRHIE

FEi%IE ( XTFChannelSelectionType )

KA Uint8_t

XTF_CS_Auto

XTF_CS_Fixed

XTF_CS_FixedThenAuto

XTF_CS_Unknown

1588
TNMEERAMFEAL. RPN ENAER M ERRBREA ;

IEERZAENL. MFHEEAIENATRSAFE , MREER ;

IBERZAERL , INSHEEAIENATRSAFE , MRS BaUSERAL , e ERIRAREM ;

LETIREREAR S METR004-P1HRA

[RSEAREREIR |, FoEMIAIRRIBIEIERESEE

(RELITEMIEXB (XTFMarginPriceType )

ZEA : uint8_t

thaE
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g
XTF_MPT_MaxPreSettlementOrLastPrice
XTF_MPT_PreSettlementPrice
XTF_MPT_OrderPrice
XTF_MPT_OpenPrice

XTF_MPT_LastPrice
XTF_MPT_AverageOpenPrice
XTF_MPT_AveragePrice

XTF_MPT_LimitPrice

S499K7S ( XTFInstrumentStatus )

KA RIS

trasssl
XTF_IS_BeforeTrading
XTF_IS_NoTrading
XTF_IS_Continuous
XTF_IS_AuctionOrdering
XTF_IS_AuctionBalance
XTF_IS_AuctionMatch
XTF_IS_Closed

XTF_IS_TransactionProcessing

REPIR{ESEBY ( XTFOrderActionType )

KA yint8_t

XTF_OA_Invalid
XTF_OA _Insert
XTF_OA_Cancel
XTF_OA_Suspend
XTF_OA_Resume
XTF_OA_Update

XTF_OA_Return

L83

RITNFIRFEEMN ZEBAE (BN E R IT )

MEEEINTERIES (HINELEGA )
REMITERIES (BIN=LE2)
FEMITERIES (HALREGA )
RN (EARMER)

Feit (ERER)

A FIREt (EARER )

BREXEANT (EERRER )
1588
FHERD
B[]
BRMkREA
EERMNETE
ES= ety =)
ey
RS
1588
ToRHIR AR
fEAIRER
ERER
ek (EAER)
WERE (EARER )
Bk (EARMER)

REAMEIHR

thaE

hEE

255

eS|
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EHEM4RS ( XTFEventlD )

28 int
3 =S 588 A
XTF_EVT_AccountCashinOut KA AN REZER 0x1001
XTF_EVT_ExchangeChannelConnected RBERZBECEZEN 0x1011
XTF_EVT_ExchangeChannelDisconnected TR B EC B 0x1012
XTF_EVT_InstrumentStatusChanged LIRS RETBR 0x1021
HEHB (XTFCombType )
KA uint8_t
trges 588 WasE
XTF_COMB_SPL HABESTHA 0
XTF_COMB_OPL HAROXT 1
XTF_COMB_SP EHIER 2
XTF_COMB_SPC FEmER) 3
XTF_COMB_BLS INEEME 4
XTF_COMB_BES SHEENE 5
XTF_COMB_CAS HAH BN E 6
XTF_COMB_STD HAIEE 7
XTF_COMB_STG HAGEEES T 8
XTF_COMB_BFO SCNHAGTEAY 9
XTF_COMB_SFO SEHHHAETHAY 10
HEFH RSB (XTFCombDirection )
A : uint8_t
(be- i) 15388 |
XTF_COMB_D_LongShort - 0
XTF_COMB_D_ShortLong =% 1

HEIRNERITE (XTFCombHedgeFlag )
A : uint8_t , HEI{ICTHHIL-ARML
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traeseny

XTF_COMB_HF_SpecSpec
XTF_COMB_HF_SpecHedge
XTF_COMB_HF_HedgeHedge
XTF_COMB_HF_HedgeSpec

XTF_COMB_HF_MaxCount

HESEEHBY ( XTFCombAction )

KB uint8_t

hrgesss

XTF_COMB_AT_Combine

XTF_COMB_AT_Uncombine

588
RN,
BH-RE
RE-RE
R{E-1RHN
RERPIBRIER

171
BE

FES

HABUTHRU 3 iT45 8 ( XTFOptionsExecResult )

ZEAY - uint8_t

XTF_OER_Error
XTF_OER_NoExec
XTF_OER_Canceled
XTF_OER_Success
XTF_OER_NoPosition

XTF_OER_NoDeposit

XTF_OER_NoParticipant

XTF_OER_NoClient

XTF_OER_Nolnstrument

XTF_OER_NoRight

XTF_OER_InvalidVolume

XTF_OER_NoEnoughHistoryTrade

B4R S iEi%IR ( XTFProductFilter )

KB uint16_t

fraeeny
XTF_PCF_Futures
XTF_PCF_Options

XTF_PCF_All

is488
TSR
BT
BLENHE
TR
U OTRGS
BERE
SRR
EPRE
BHAEE
SRAHTIUR
FEBIHE

B BB LR

%88
RN IEHA LR RIREE
F AR EE
TR R EAIETE

thatE
1
2
3
4
5
hzE
]
2
tasE
"
i
o
0
i
1o
3
!
6
i
8
9
thatE
0x0001
0x0002
OXFFFF
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REEITHiREE

EEBZAPISRET , INRIRE T ERASH BN ENEESE  BAAPIRRERREIEN I ERFIESME L.

RERITEERE

WRAEESE

# BEAPIFIETHN, 0-FRIEWMK, 1-FRliig, BRUCHIERBR
# IR, SCRRATA A S BRI A A MR AT, W DUSCRERF A 7 40015
# MR, A SRR G B AR A G A W), A SCRERF RN 01 5

# WSH AN E & E, APIfIsetConfigQ#OAER:

RUN_MODE=0

# 2ERHEMITE (RUN_MODEXLZIZET-01F, E%0)
# - true: HH

# - false: ~NEH
POSITION_CALC_ENABLED=true

# RERHZEETH (RUN_MODEX A T-O, 420

# MR AB S, BINAZE AR, SRS
# - true: JFH

# - false: A

MONEY_CALC_ENABLED=true

%A BUAERT | APIZBEDERRESMeMITEN.

REEERGE
BRTESCMUITER  APERRZEE | SEIMREESIEXIIRVKEIERTECMIES , 7ElE onLoadrinished) EIAZIE , FEUEET , BB
23R T BEMEMANHTE. FTLIBE FERZEZEEXMAIEE

XTFApi *api;
... // A makexTFApi () Euhglgd, HEFRI

auto account = api->getAccount();

// BRERRIES (HERIEEEZSR T, BaiifRera s eSS Fm)
auto paidmargin = account->margin;

// BWGRERIES (AEGRIEEEET ST, RRITE NGRS RIEES 8D
auto frozenMargin = account->frozenMargin;

REELRIRER

g/ LRI RKBERIEE

hEMERARNOABRHNE— M RMENRIIENE | — R ERESS MEXEIP (AINESEHE |, IC IF. IHRMEBT— I RfE) . B—
REZENR—SIPETR , S55RNLNENGALERRE. SHARSIHEHERRIES , BHICSRNEIRMARE LS. =WREE , BES
R RE JNZIR BB iz E ERISSRIE S,

BREERBBATH RIS =NAT (Y 2 ERA AL N4 AAJNE R RIES, Y BHEHAUMEAAJoa L RiIES) + I FeGhmibtsankn (2% RIES + % %R
BV ERRIES = ) RU LA MR ES

FHARTEASS AN R RH R EMARIRESAE , BE—MEENR—RMT , S5RARKLNENEALERE. SHRSIITEHERRES |
BOBCRRINRRFRE L%, SRMRIES | RETRAE MREE T zmiT LRISDRIES.

BEHERAHIUHRTS =MAT (Y S 58 MXUMEANJHEXRITEE, Y B5HHALNE AN B RIS + O Fesamkamssnky (sx@Tme + 2% ra

B EKRE S = DR H & & L R OE &
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HINEAREEESIRIES | RIS RERKDINE.

K/ R AS RIS RERIER

RAFRHEFITRMASRERMSIHREEZSESRISNE, E5EIHFNESE T B MERRZMNENESHRILLR  ESIREEE
BEHLNBRSOHTAS | THNHHENEENESHRIE | RRRESHRBTeNRESRIESEETIL

IR, AP, RARNRISEELTRRSE B PNEASFEHRN. STFeHITRABESH , RRNEASHOIMARMERBHITITR |
HRIRASIFORIER | EEBKS—BIERRILE.

B8 B RGE & :Ziiﬁ*ﬁ%?i%iﬁé?;ﬁwﬁ by A R & +Zii’i’ifﬁ2‘&%ﬁé’ﬂ by ) A& s RO 0 R g R GE &
ﬂl&
=

o WHliaenrire =mar mlawni kA S TR koW BN, W25 A MK KB & TFHU KA KQEED
e BHl:moanue =maz mlanfm A A TH xaa R, B2 MK KA 4 TR kA AR
o BEF iaanze =mar mlanpin kaa T kA RE, B2EHNE KA TR KA KR

HA

o SEHHANHBERAS e nie = MK o his A4 TR KA RE FMRKRHE K44 TR

o HANER menite =maT FRMREERIE S, FEMAEERIES) T B ARG K46 FHo FLF, Al WK% RIES = & 85056 o B,
aenire =maz(FumREERIT G, FRMREGRTS) T MaT(FRMERA G ¥4 6 F8. BHMERH G k46T %)

o HIRGEEIETN: miotie =MAT (ERMREGRIES, FRMBREERES) + 5 - oA s *0 4 F5%o EI, 5o Wi % 0 E & = 6 % WA (5 6 F 4
B, semie =maz(eumutsmire, somptsiinrs)+maz(Famanme xa 68, BEHMRKNE %44 F %)

o HARRIBH : moamice =xwntanirse xnuzn (0.2

o INFEEME: sneninse =xmkitgriEe xnuzan (0.2

o EHEEME: aanice =min(he otz s ka6 T, =08 &% RES)

o ENHIRHRERAS : womume =muocanbh *uoru xannn xouzu (0.8

KiJRuLeBSRIES

RuLefBSRIEERAEIHEREHZHRAEFRIGTREEASHRIESNBRILS , E8ERBIARSHRESITTENEENRLES , (CHEBRERBRE
IRBRERESRETESDRRIES.

BB ERRES = (Y URAAESES RABGAINRES T ) UBBAEE IR UG AJNRES + ) ulutesrkasonknfEs) *RELRESRH

2 RIE

— L ‘_-__"'---_

TS SRS RIS

& &

EATPARIES
o

ERIMREEE
o+
FREBERRIEE
o
B IXBLARIES

SHRRIES
+
FIREBRRIEE
+
B INXBEARIEE

EBEfRIEE
+
BN RIS
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¥BEISPBMASIFIES

SPBMAG RIS X EAME SR RAFEAS RIS MRS | EEkERTTA (HRAMFALENFIEINGM , BTR— 1 RHE ) 25!
HESORMMRLS. RPASHOENSRIIS. RMPERIPMRLE. SRITREALESUNIISRIESREHTIIEBRM , B ERRKIGEERAE |
HIRSEERRSUA R £ B AR | REEEIRMAERAINAFREIRHEARES. WTRMERNRZEIRHEL , A2SR , BEERBERANTHIEE
{RIEE.

BV H AR OR AL S R E & = TRAT (& 4w R E S b SR X e R E & - W R ROE S B RGE S B R E S, Sy R E AR % R E & — A e

° EEF' OBE IR BRE G = A 29 B9 E BB B E G b A D 2 ) B GRGE & b W RR XS o B R GE & R B R E &

e BREFES M EMENRLIESHTLSRN , RIBREEIRESREITESIRES.

BB B RGE & :Z#QB%Z’E%é%é‘\’?ﬁi\'}ﬁﬁliﬂ_% * B EROE & R M

LTHISPMMASIRIES

SPMMASRIEEE CHRH S EEM AT RO RASRIESAERLS , BRISFSSHERREEEF. HHETREFEEHTRS. BRISS
RIS RINIGELS). BEINERY. BaMABRREUNRERIMRESILS], B, ECRMNSATSEME | MRREFRRESEATTIT. Bt
S5MUNEY , RENEBEALIIINSOERMRIISHESNNEM L, NRRMER. BRMAEHTEEMERIET .

BT, REME (A )RR 882 MEXENRMAE ) HERKREE. SHERSFECSRENNERIEE. ERMIBUREIMAILES.
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// EWHEE S L PTA RS B R R 2 2
void queryInstrumentOorderCommissionRatio(const XTFInstrument &instrument) {
auto getAmountString = [J(uint32_t amount) -> std::string {
if (amount < UINT32_MAX) return std::to_string(amount);
return "MAX";
it
auto getOTRString = [](double otr) -> std::string {
if (otr < UINT32_MAX) return std::to_string(otr);
return "MAX";
53
auto amountLevels = instrument.getOrderCommissionRatioAmountLevelCount(); // #rififs B Epdfi %
auto otrLevels = instrument.getOrderCommissionRatioOTRLevelCount(); // friflOTREYN £
for (auto j = 0; j < otrLevels; ++j) {
for (auto i = 0; i < amountLevels; ++i) {
auto rate = instrument.getorderCommissionRatio(i, j);
if (!rate) continue;
printf("instrument-id=%s, "
"amount=[%s, %s), ort=[%s, %s), rate=%.4f, fixvalue=%.4f\n",
instrument.instrumentID,
getAmountString(rate->amountBegin).c_str(),
getAmountString(rate->amountend).c_str(Q),
getOTRString(rate->otrBegin).c_str(),
getOTRString(rate->otrend).c_str(),
rate->rate, rate->fixvalue);
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*/

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

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

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

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

morderLocalid = 0;

mApi = makeXTFApi(mConfigPath.c_str());

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

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

exit(0);
}
}
void stop() {
if (Imapi) {
printf("error: trader is not started.\n");
return;
}

int ret = mApi->stop();
if (ret == 0) {
delete mApi;
mApi = nullptr;
} else {
printf("api stop failed, error code: %d\n", ret);



void onStart(int errorcode, bool isFirstTime) override {
ExampleTrader: :onStart(errorCode, isFirstTime);

if (errorcCode == 0) {
if (isFirstTime) {
// TODO: 1init something if needed.

//mApi->login(musername.c_str(), mPassword.c_str(), mAppID.c_str(), mAuthCode.c_str(Q));
int errorCode = mApi->Togin(Q);
if (errorCode !'= 0) {
printf("api logging in failed, error code: %d\n", errorcCode);
}
} else {
printf("error: api start failed, error code: %d.\n", errorcCode);

void onStop(int errorCode) override {
ExampleTrader: :onStop(errorcode) ;

if (errorcCode == 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(errorcCode, exchangeCount);

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

printf("login success.\n");

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

if (errorcCode '= 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", errorcCode);
return;

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

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

if (!'mApi) return;
morderLocalld = account->lastLocalorderID;

// EABEENIA SR O, Al R ARE, R T H P RIEIRE T G, T .
// KBTI RIS 5 o

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);

// KGN 5 E]
printf("info: data Toad finished.\n");

void onorder(int errorcCode, const XTFOrder *order) override {
// IRBHERRIG . ARGE R R R A WA SRR, ISR S BT .
if (errorcCode != 0) {
switch (order->actionType) {
case XTF_OA_Insert:
printf("insert order failed, error: %d\n", errorcCode);
break;
case XTF_OA_Return:
printf("return order failed, error: %d\n", errorcCode);
break;
default:
printf("order action(%d) failed, error: %d.\n",
order->actionType, errorcCode);
break;
}

return;

/7 WCEAR R o AR R RS A TR 2 i B 2
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->TocalorderID] = order; // {iAFikiyst4
break;
case XTF_OS_ATl1Traded:
printf("order all traded.\n");
break;
case XTF_0S_Queuing:
printf("order queuing.\n");
break;
case XTF_OS_Rejected:
printf("order rejected.\n");
break;
default:
break;

void onCancelorder(int errorCode, const XTFOrder *cancelorder) override {
/7 ARICR RN ARG PRI A KR A SRR, IR A 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 {
// WLRIAZ G a4k
printf("recv trade, sys-order-id: %d, trade-id: %1d.\n", trade->order->sysOrderID, trade->tradeID);

void onAccount(int event, int action, const XTFAccount *account) override {
// TPE SRR Rz D, W HMANEAR L
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 {
// A5 HE BRI %R O, W 28 5 TR B AR L
printf("exchange is changed.\n");

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

void onBookUpdate(const XTFMarketData *marketData) override {
[/ TGN O, ARYEAT I ik 58 5 A
doTrade(*marketbata) ;

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 bidpPrice,
int bidvolume,
double askPrice,
int askvolume) {

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

}

const XTFInstrument *instrument = mApi->getInstrumentByID(instrumentID);
if (!instrument) {
printf("error: instrument is not found: %s.\n", instrumentID);
return;

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

double askPrice = marketData.askPrice;

int askvolume = marketData.askvolume;

double bidPrice = marketData.bidPrice;

int bidvolume = marketData.bidvolume;

if (askvolume - bidvolume <= 10) { // buy

if (mInstrument->getShortPosition()->position >= 1) {

closeshort(askPrice, 1);
printf("close short position: 1.\n");
return;

if (mInstrument->getLongPosition()->position <= 0) {
openLong(askPrice, 1);
printf("open Tong 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.TlocalorderID = ++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 = ++mOrderLocalId;
return mApi->insertorder(order);

int openshort(double price, uint32_t volume) {
if (!mApi) return -1;
XTFInputOrder order{};
memset(&order, 0, sizeof(order));
order.instrument = mInstrument;
order.direction = XTF_D_Sell;
order.offsetFlag = XTF_OF_Open;
order.orderType = XTF_ODT_FOK;
order.price = price;
order.volume = volume;
order.channelSelectionType = XTF_CS_Auto;
order.localorderID = ++mOrderLocalId;
return mApi->insertorder(order);

int closeShort(double price, uint32_t volume) {
if (!mApi) return -1;
XTFInputOrder order{};
memset(&order, 0, sizeof(order));
order.instrument = mInstrument;
order.direction = XTF_D_Sell;
order.offsetFlag = XTF_OF_Close;
order.orderType = XTF_ODT_FOK;
order.price = price;
order.volume = volume;



order.channelSelectionType = XTF_CS_Auto;
order.localorderiD = ++morderLocalid;
return mApi->insertorder(order);

int cancelorder(int orderLocalIld) {

auto iter = morders
if (iter == morders

.find(orderLocalid);
.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;

e

int morderLocalid;

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

int

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

trader.start();

bool isStop = false;
int tickCount = 0;
while (!isStop) {

if (trader.isLoadFinished()) {
// TODO: BN, BEANSMERATRE, @ HIT1E,

double bidpPrice
double askpPrice
doubTe TasPrice
int bidvolume =
int askvolume

= 300.50;
= 301.50;
= 301.00;
24;
38;

trader.updateBook(instrumentIid.c_str(),

printf("sleep 500ms.

lasPrice,
bidPrice,
bidvolume,
askPrice,
askvolume);

\n");

usleep(500000); // sleep 500ms
if (tickCount++ > 1000) {

isStop = true;

trader.stop(Q);

main(int argc, const char *argv[]) {
// TODO: f#HTfE NS, FRIBAHKMECE

std::string configPath = "../config/xtf_trader_api.config";
std::string instrumentId = "au2212";
runExample(configPath, instrumentId);

return 0;

:string &instrumentId)

IRz

iy
2

ox

HEAT






	介绍
	Xele-Trade-Futures介绍
	TraderAPI简介
	TraderAPI发行平台
	TraderAPI修改历史

	TraderAPI运行机制
	TraderAPI接口命名
	工作线程
	API配置
	心跳机制
	重连机制
	工作流程
	初始化阶段
	功能调用阶段

	事件时序图

	TraderAPI基本操作说明
	登录
	看穿式监管

	报单
	撤单

	TraderAPI接口参考说明
	TraderAPI接口

	全局管理接口
	makeXTFApi方法
	getXTFVersion方法
	getXTFErrorMessage方法
	getXTFNanoTimestamp方法
	setXTFLogEnabled方法

	SPI类管理接口
	生命期管理接口
	onStart方法
	onStop方法
	onServerReboot方法

	会话管理接口
	onLogin方法
	onLogout 方法
	onChangePassword方法
	onReadyForTrading 方法
	onLoadFinished方法

	交易接口
	onOrder方法
	onCancelOrder方法
	onTrade方法
	onExecOrder方法
	onCancelExecOrder方法
	onPositionCombEvent方法
	onQuote方法
	onCancelQuote方法
	onDemandQuote方法
	onQuoteDemandNotify方法

	数据变化通知接口
	onAccount方法
	onExchange方法
	onInstrument方法

	外接行情接口
	onBookUpdate方法

	其他通用接口
	onEvent方法
	onError方法


	API类管理接口
	会话管理接口
	start方法
	stop方法
	login方法
	logout方法
	changePassword方法

	交易接口
	insertOrder方法
	cancelOrder方法
	cancelOrders方法
	cancelMassOrders方法
	insertExecOrder方法
	cancelExecOrder方法
	demandQuote方法
	insertQuote方法
	cancelQuote方法
	cancelMassQuotes方法
	指定前置撤普通单方法
	指定前置撤报价单方法

	外接行情接口
	subscribe方法
	unsubscribe方法
	updateBook方法

	查询管理接口
	getAccount方法
	getExchangeCount方法
	getExchange方法
	getInstrumentCount方法
	getInstrument方法
	getInstrumentByID方法
	getCombInstrumentCount方法
	getCombInstrument方法
	getCombInstrumentByID方法
	getProductCount方法
	getProduct方法
	getProductByID方法
	getQuoteCount方法
	getQuote方法
	findOrders方法
	findTrades方法
	findQuotes方法

	参数配置管理接口
	enableAutoCombinePosition方法
	setConfig方法
	getConfig方法
	setReportFilter方法
	getReportFilter方法
	setChannelPriorities方法
	getVersion方法

	辅助接口
	syncFunds方法
	buildWarmOrder方法


	结构体说明
	XTFUserData结构体
	XTFAccount结构体
	XTFExchange结构体
	XTFProductGroup结构体
	XTFProduct结构体
	XTFInstrument结构体
	XTFPrePosition结构体
	XTFTradeDetail结构体
	XTFPositionDetail结构体
	XTFPosition结构体
	XTFInputOrder结构体
	XTFExecOrder结构体
	XTFOrder结构体
	XTFTrade结构体
	XTFMarginRatio结构体
	XTFCommissionRatio结构体
	XTFOrderCommissionRatio结构体
	XTFMarketData结构体
	XTFCashInOut结构体
	XTFEvent结构体
	XTFOrderFilter结构体
	XTFTradeFilter结构体
	XTFCombInstrument结构体
	XTFCombPositionDetail结构体
	XTFCombPosition结构体
	XTFPositionCombEvent结构体
	XTFInputQuoteDemand结构体
	XTFReportFilter结构体
	XTFInputQuote结构体
	XTFQuote结构体
	XTFQuoteDemandNotify结构体
	XTFQuoteFilter结构体
	XTFInputAction结构体

	字段类型
	字段类型总表
	枚举类型
	报单编号类型（XTFOrderIDType）
	品种类型（XTFProductClass）
	期权类型（XTFOptionsType）
	买卖方向（XTFDirection）
	持仓多空方向（XTFPositionDirection）
	投机套保标志（XTFHedgeFlag）
	出入金方向（XTFCashDirection）
	开平标志（XTFOffsetFlag）
	报单标志（XTFOrderFlag）
	报单类型（XTFOrderType）
	报单状态（XTFOrderStatus）
	席位选择（XTFChannelSelectionType）
	保证金计算价格类型（XTFMarginPriceType）
	合约状态（XTFInstrumentStatus）
	报单操作类型（XTFOrderActionType）
	事件通知编号（XTFEventID）
	组合类型（XTFCombType）
	组合方向类型（XTFCombDirection）
	组合投机套保标志（XTFCombHedgeFlag）
	组合动作类型（XTFCombAction）
	期权行权/对冲执行结果（XTFOptionsExecResult）
	回报品种过滤选项（XTFProductFilter）


	保证金计算说明
	保证金计算配置
	保证金查询方法
	保证金优惠说明
	中金/上期的单向大边保证金
	大商/广期的组合策略优惠保证金
	期货
	期权

	大商RuLe组合保证金
	郑商SPBM组合保证金
	上期SPMM组合保证金


	常用代码示例
	查询合约的申报费率

	TraderAPI开发示例

