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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TraderAPLE1THEl
TraderAPIEOGB

TraderAPHEML T 230 , HBIXTFSpifOXTFApI,

ER

int  XTFApi:XXX()

Bk :

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 ;

IR EAMGESEEFixedThenAuto , FAFANERISENIRIEREMNASE , WERBEMIISER BakRESANeE
&L ;

makeXTFApifZ[IIENNAF BEXESAIRREATEA ;

HEANECE %I COMBINATION_ENABLED F] COMBINATION_TYPES , FATFIRE G EINESHIEE ;
TENNER & %I HISTORICAL _FINISHED_ORDER_FILTER_ENABLED , FIT B MR &R L= IT R RIRRAX ;

ISR TR ED |

IENHR SRR BRI E STFGISIES
XTFAccount Z5tA{AHRIE getMarginType() 0 , SFRBEFE>EEHIRESEIALE |

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

SEANTCPATURIFERTIRE ;
EIMRIEE TGRS ;

TR IR P SRS A S LIRSS

#hnsendWarmOrderiZ , AR AIXIEESLINTENE ;

UDP TR TAVEEE | (EBUABARRLE ;

ALY SEEITEEE | LHIRER. X8, T H  INEYaNit\EERE. B9t ;
TISEESEIN A LIS AEEUNTS indexPrice FEL ;

EEESITERXEM ;

K TRUXSHERIEIN execLevel FER , SHHRAL, RI. BARIREERFIRXGT , STHFHEFEXH ;
KT BIRHEENEESRIESHEATNER | BRF Oz LN R BLSHINFE SERIZF NG ;
R HASOHRIR QA ESIRT HAS RS

MESHFAVEFASHF R ERE | ERSUSRTENTORE |
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void XTFSpi:: onXXX ()

ZARTVATEFREEOLAXXX , onXXXFap .

Tt

TraderAPIEZHRMFAP IERENHAFRIXERGS | IRAHSPIMEREOMAFEKEIRES. APIZEEIIN NERN :

Xele-TradetE &

Xele-TradeAP! RELIS:: BB R ABR b TE

BElRZS. EaERAO%

I l i
X5, SERX L R !
w1 ! X5, SHEREE :

AP & RiED SPIxf& KD

BFEFREIAPIREREORT ARG KEERER , BITMRAPIRISPIEIERE , sJLAEEAER I AFNER.
EFIRTEFIRZZRRZ BIEEREAPI TFEERINT  EFIREREDFAE3MAZER

BFiREEE | TEEZFmAREERNGMEEEEIRAPNERES ;

APIZHRIRIERTE | TERBIAIMIRIE S RANIR S RIRFIEARAL ;

APHRETRIALEE | TERMERZTAIRE | ENSAFRALENZIFE—FCPUNERZ. IWEEREERMRENA2IET , BUARIET
APNISSAMEBERE | TEEMIBOB,. EEFAHWSEZIE ;

R SRR ST EBIIRE.

Hitikeg

1. EIXTFApIFIXTFSpifR AR OARKEREM, S MHERITARNMXTFApISEAIRKEBERERIFH | L RREESHIERN RIXRABK.
2. FAFERRRISPIEIAREFERRANEERENE |, ANRSPIEEREOMEE T APINEAEIRRZ ZEIRMELRE | SRz B ESRIEERNE

1B,
3. STHFBFEZXTFApISL , B SLHlo BIFERIRIZAISPIRGSRAME, N E—HIER , APISLHIREREI4,
APIfie®

APINECEREREEM A TSHINRE | BHIZERENSHISEN. SHIRENT

B G
# BUEEAPTSLAIT, {3 AL AR E SO
# ZARSTECIELZANAPTLA], EAAPTSLAIE & 5 AR K HC B S

# HEKS
ACCOUNT_ID=account_1

# K5 ED
ACCOUNT_PwWD=password

# B A MEHENAPP_ID
APP_ID=app-client-id
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# &7 AME T ERRAY
AUTH_CODE=user-auth-code

# T e RGO (TCPD
QUERY_SERVER_IP=127.0.0.1
QUERY_SERVER_PORT=33333

# 56 RhEFNSE T CuDP)

# ¥4 TRADING_PROTOCOL=udp K}, it &Gkt
TRADE_SERVER_IP=127.0.0.1
TRADE_SERVER_PORT=62000

# @since 4.1.1380

# oA AL E T CERL, SCRFuDPAITCPH 1T 3.

# M{fFHTCPJ7 I, TRADE_SERVER_IP #ll TRADE_SERVER_PORT A%,
# WAEYEHE: [TCP, uDP], ERiAAZUDPJ .

# BB NRE % E, APIffsetCconfigQ# LARLER;
#TRADING_PROTOCOL=TCP

# @since 4.1.1360

# e T A HESMTCPIT RS .

# true XpBEMHTHEIRS, false £rRAEH.

# B HATIEIRSES, APTE T Hit S EHEHEE T G, & HANRBITIE IR & .

# TR, FHGBUE & e HEX AT EIE . BOAMESLT, AT E 0.

# FPA T subscribe #:MITREINE, APIZiET onBookUpdated $% M8 AT 17 £idfs o
# WMBERR, APT&CRE S BB H A, IR EFh@mED.

# R P OEATE HARR EEAWEAT S, aTUAREAPTHE, PAIMTE SRR A .

# BRAAE AT

#MD_ENABLED=true

# @since 4.1.1360

# JREAE B I TCPATHE RS TPHbE AN

# 1024 MD_ENABLED=true M, FiHE 4%k
#MD_SERVER_IP=127.0.0.1
#MD_SERVER_PORT=33000

# [HRER AL EBATEI N, BRAARIIZ, %42 Dbusy Toop#islizfy
# [REE AL BARRR AR, AT LUIBRAS 5 o 4 s g e iR Ak 22

# BUCHENAPTIGI SR E — AN 2 HICPUZ .
#TCP_WORKER_CORE_ID=3

# R H LR 75 E Hbusy Tooptiizfr, HUEVEME: [true,false], ik HNtrue
# AR E B E Sfalse, £1gnlalH b B i it .
#TCP_WORKER_BUSY_LOOP_ENABLED=true

# MEARE R AR W, BUETER: [true,false], BilAhfalse, LALLM
# AR Z e, BAAPTRGI W] ISR 2 AR AL RN i, (ERVERERE A NI, SEETUG IRk Ent .
#ORDER_MT_ENABLED=false

# UDPTIHCILZ G A, TEEH: [true,false], ik Afalse: RrRAHHA
# 4 TRADING_PROTOCOL=TCPH}, MALE A4 A LFRFTCPTIAR
#WARM_ENABLED=true

# UDPTIHARELI W IAIKG, Hfr. =4, WUEWERE: [10,50], K420
# ANEBURFRRE T, ARIFBOAE
#WARM_INTERVAL=20

# A e s N R IR A B I sh g, trueRan B, falseRaABA, BIMAALEH.

# BT T AR I, R EAEE R, HIERSS MRUE SRRy, IBATT LS ik ThEE . HAb ST, BUCRERE .
# A FJEX T A AR FERFIREE (RS, AT A7 SR 2 4 1 B R

# WRE FHUCThRE, W AF T RE S ORI, B 7 AR R o [ AR SRS AR, SRAIWIXTFOrderst G484 & 5 2L,
# RAEREZCEW. LS. 55 AT R, WA RIRESREARE . DB, X s e e =R A 200 .

# HARRES IR AIRE R TN, FEEFR.

#RELEASE_FINISHED_ORDER_ENABLED=false

TR R P S sE ST L ETh e (DU RTAE & SR TIRE) o truedn)a . falsefm ANEM, B EH .

RS ML YR DI RE, B ua BRI, P 3 S R i DL g Ak

1. M@ PR (B IIERIAIK, AN FRHEEL % i

2. R AR PIRRAT A AR BIE A BIHRUK, AN EHEIRLS % 7

3. A PrA MM ERATAE S, BRI CERED MIBERIAK, AEHEES R s

W SR P VBT AE % P i mT LASCEN 5 5 R K K A -

1. . RSO, IEERGIH . F R A BSRIR Sp B IR ) [ 4R K 5

2. AP R E R AR B IR TR IEAERNF R B AL A S A 7 B KRR F) [ K R AR SRR A B IR 5

oI O K K ¥ ¥ H



# 3. JADATE b PEA A R AR R K 5

# PLDDBEA R B 5 I BIRIUK, B3GR ITA SRR, A R W4 2% 5 b .
# WAk Bl B U AN
#HISTORICAL_FINISHED_ORDER_FILTER_ENABLED=false

# WEAPIETHI, 0-FRIEWMA, L-FoRMfmiga, BRUCHIER A
# IEWHET, SCRITE R S EAR A AR, 7T DS R G B8 ik 5
# MR, R 5 BRI A ARG, A SR ORI B vk 5

# WSHRAE R E, APIRIsetConfigQHNAAER:
#RUN_MODE=0

# R HZNEMAPTNERIE S A B, truekniEM, false®RmARiEM. Bk Ntrue
# WSHRLEFSH, U ROIEAPTSLFI RN e B RGN E R E, APIsetConfigQH: ARG
#REGISTER_SIGNAL_ENABLED=true

# RERHEMNEEE IR

# - trueFnEH

# - false®xAaH

# ik A~false, NjaH

# BLIETREA. 1. 1225 K 2 5 43
#COMBINATION_ENABLED=true

feE HEh A G MR RFIR, BINEREBIAEITH 2EE

ﬂi%%iﬁﬂﬁ?ﬁ.‘i #XTFDataTypes . h 3 XTFCombTypeff#izé & X
HERMBIRMBGNILR, LS, "HE.

WJﬁu. EEXEREIAI AT, AT DA% R NG E [ S A A

- EBAAE TS WA : COMBINATION_TYPES=0,1

- HZWAH AT, IR RES AR ER]: COMBINATION_TYPES=0,2,3

R WEERTRES Q314 477 % COMBINE_ENABLED 3 IfC &1t i

PR IRAES . 1. 1225004 Je 2 JG 2%

#COMBINATION_TYPES=0,1,2

FH OH H H H B B W

7 PR GAEIRI R
P O PR —

# WA E T, AAAPTE ZE AN SRR 5 i AR EIR R, BRI E RSV SO AT SR A
# FHRAHZYEE, @ilffiFonload-7. 1. xkiABexanic2. 7. x A IIRE) .

# BINNEH .

#XNIC_ENABLED=false

# @since 4.1.1350

# FEE A PRI IE W R A FK

# WHRE AR B, AR E MR Rz, WESNERE AT HBMN .
# BVEHEBOAACE, BAPTH IR H M.

#XNIC_NAME=ethO

# @since 4.1.1350

# TR A PR AE R W R A

# SR PR E I, S R R IRE) s ez, T B Bk BRIT R A M R Ik E) .
# BUUEHEBRARE, HAPTH BRI AT N <284,

# SCRFEMVERE: [sfc, exanic]

#XNIC_TYPE=sfc

# @since 4.1.1350

# T8 F SR SUPR AN () fRAR — BRI

# WALE A E IR, A4 APTE BB 23 E ShA I 24 F AR 0 Sk SCPFRRASFIFERR AR A 75— 3500 W SRS — B0 R B 2R, Ik BT AH L R 5 R D
# WA MR E I, A APT S Bl AN 2 A0 I Sk ST R AR P R A 2 75— B

# BRAHEH .

#CHECK_VERSION_ENABLED=true

ER - APt LB setConfig EMIREBEXRIGISE , LMEEFERIMITHER getConfig) IO TIREN. LLINRETLARBFIRRIRISEUEE ;

Licl 2

Xele-Trade-FuturestEERSHEERMINGE | EEER—ENAAEOBHRSEEPIRSRERIER | APIBSEREEN AE OBHRSCREER R | BOALBE
EfEA6T), BiTe0Vt  REEHES OB , APIREFMIFSIEGRNER  AFFTIREE. APRIESRAZERIOREMNMEF , TERFTF.
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EiENF

APIERXele-Trade-FuturestEE RSt , MIRHINSETYT , SENKEEE., BREEREIRZ100ms , BENEEEERE/200ms, 400ms, ... ,
BEERKNEE32s, RAEIEREA600R, MRAPIEFETE , SHI600RIKATIERIRLER , NISIEEZE , FHEIIXTFSpi:onError(E @M.

TIEREE
EFIHIIEARZRANIZZEIIED J24MER « HIR I ERFITIREE MR,
IaLBiER
TERDIRILINES | Xele-Trade-FuturesiX 53 RFHIRERF RSN T |
start(): JARIZED , APISBIHARZEERTEE,
REEEHIRERES  BUAMEIEAPIRISAVECE S iZE.
HETLAEIE setConfig() EORE.
TBUXES | APHTIALIARRE ( BIARD¥Nexampled“Example0t.cpp”) :
class Example_0l_Trader : public ExampleTrader {
public:

Example_01_Trader() = default;
... // HAERiDZ Nexample/Example0l. cpp

void start() {

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

}

morderLocalid = 0;

mApi = makeXTFApi(mConfigPath.c_str());

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

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

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

exit(0);
}
}
. // H&EASZ Hexample/Example0l. cpp
}
Vit

* @brief —AMFARIRMPBIIGEE R, APTBRIERR, M—F2LIT0H, S35, .

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

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

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

trader.wait(l, "wait for trader started");
... // HAERIGZ Nexample/Example0l. cpp
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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;

int volume = 1;

runexample(configPath, instrumentId, price, volume);

return 0;

INEEE AR ER

EINEEEAMNE , SRR L MEEEERSEOFRERE , & : insertOrder, cancelOrder., findOrders& , EIRT R EE44HSPIEEREIATEE
=W

FBICES - ThRE AR EAREL ( EALRSIF exampledr“Example01.cpp” )

// BRI G @ e, IR RO .
trader.start();

... // HAERIiDZ Nexample/Example0l. cpp
trader.insertorder();

v // HAEMAISS Hexample/Example0l. cpp
trader.stop(Q);

IR M APHEEOREREMZASERRLNE | JFoERTEFEER.

FHFE

TEIRAPISEHEE B EINERREORARRR S FE

Client SPI API XTF

@U;@API;‘E{EU makeXTFApi(configPath)

T F3start ()[SENAPISLA)

NI TCPEEHERS
musmeRosero | |
ARloginERIES
............... i N

BRIERER onlogin()



af://n212
af://n218

BRI EILAA 5 onReadyForTrading()

B SERARIX TR

BRAFR7KEI1ESE onLoadFinished()

RIEHRER insertOrder()

BB RECEIEERKIE
onOrder(XTF_OS_Received)

TKEIREARIETTE

RIEREAIER

Eb

REPEREEIEEXE
T—RAREERZ

BRIAFIRR R BIES
onOrder(XTF_OS_Accepted)

BN REIRZS onOrder(XTF_0S_Queuing)

EENAFREIRZ onOrder(XTF_OS_PartTraded)

BEIFPIRERE onTrade()

i8R e cancelOrder(OrderSysID)

onCancelOrder(XTF_OS_Canceled)

EHBEE logout()

BAIEHEER onLogout()

FLERFERIAPINGSR stop()

Client

RIERIEIER

RIEBHER

W FFTCPRESER

SIEAPISLRIRR | AR

BRN=LEZ55R onStop()

O

SPI

API

XTF



TraderAPIEZZ(Ei5AE

Xele-Trade-FuturestE & R A IEEURIRS N3 ZIRESS ¢

HiEIRSS | TERRMMEXIRSR. 54, ReSEAANEKIARNERIEE ;
RFRSS - TERMIERB, HHBLISIRKE S EIREIEE |

MNFEFmEH , ARREBRIAPIIogin(EOERIES | ERMINEZILAJARInsertOrder()at& cancelOrder(iE O THRIEIRIE,

TraderAPIFIXele-Trade-FuturestE G EZANERRETERE | EREH. RERRIE. EEEE. TraderAPIFIES RGN LXME B EMZI N EFRT
AT

o Xele-Trade-API HRStES
o THAAPL | !
o g NI TCPiERE |
| ' g
U i i
B2 | 5
B BREREE o

=2 ! ! g
o 3 BRI

B eI |

IRIBIEREK (Api )

. S

= | EREERE
5 IRRESEES
B )
] EEAEIE(Spi) |
. BEEER (Api) =
= EEREE (TCP) %
i ERPREEE (TCP)
) ERER (Spi)

R

A REEES |, MBI ogin(EEOARBRIERT , FonLogin(EEEZEOLBESRIN , AESRAINEA 86 TSR, Xele-Trade-Futuresta

BESFRAPSRER (MWARSEROR) | B—TRPEXITESMAPILS , YIIatiERALIHTER. ZREFRBUTER
° BMERFERMNUN ; BETEERMINE I TIRBIELINREIRRE ;
o ERHERIN MR ARIEREREBERIERRANESE ;
° RBHERN IR ERE S ZBFIMEERRANEE |

* BN ERRNEIRAIERERZEIER L T TIERNERETT | APBISBHMEE ;
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o NMRAFHEEFITREE  VEERHFEESRA  RAeBHTERBE,
FBIE : AFER ( BRMEIFENexampled“Example01.cpp”)

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

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

printError("login failed, error code: %d.", errorcCode);
return;
}
printInfo("login success.");
}
E5LE
HF R iaEs ORIE SAFPMMESFRKRERR | APIEERIEAZAI , SEMREEFIHRZENEDES  IBEREEES , HEISEAE

AR O, ME%X*%E’\JE?T""MF S

. RIERA C WindowsERZEEMAN T, LiInuxERFREINA2 ;
. BRFATE) | REEEITHFINRSRNE ;

. RLgIPHBIE ; 224 ;

. MEMACHBIL : 221 ;

E#H14 : Hostname ;

. RGRA  BIERGHINRAS ;

EREFS

. CPUR3IS ;

.BIOSFFIS ;

UT 2R ERFNEFNNEFEERER) , AFEREERE  JLERTXHHEZILEENERRE

O W NOUAWN =

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@6CU741VHSF

it
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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


af://n296
af://n297

A EIEEEO

S EiEIEREO

SEEEENO

RNEEIEEN

SEEEREO

SEEEEN

RHEA

RHEA

wgEn

TR O

N

[ geEdm]

iR EREO
R MEREO
R EREO
HME(TIRIZO

HME(TIERED

HSME(TIEIZO

EEEERENO

EREEEN
EEEEENO
=EREEENO
EEEEEN

EEEERENO

Y3

APIRSSR B EEAIZ

APIS{Z IEEEHEO

BRERBIEO

BHERBENED

(ER e L ST

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::

XTFApi::
XTFApi::

XTFSpi::

XTFSpi::

XTFApi::
XTFApi::

XTFSpi::
XTFSpi::

XTFApi::

XTFSpi::
XTFSpi::

XTFApi::
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


af://n631
af://n649

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 ;

BRAXEHR ( XTFTrade ) WRIHEIESS , FEAPILAINEREPNE—BEEHN (MREEREER | MMIHREKN) .
BXTFTradeddS LI | EFERABEH , (BRI ERKEKAIXTFOrderfd RN MAT S AR £,
NRBEX AR TSR | BIEXTFTradeIF B NEIBPSIENNEZE , B T—E0HE,
MRAPAKOREIRES. CSHEERMAMH , AT B REERAXTFTradelsEt.

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

[@since 4.1.1390]
BRRA 4.1.1390 2 , {TRUXFEREIN T R BIFER execLevel , JLUREA. RF. WBMPAIREBRISTHITIRIE | LRI TER. HBEFK
E| onExecOrder() EH/5 , TEITHIHT execLevel 2WFFEEL | EIRIBESSIBIEHTIERANEIE,

HIRES

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

}
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break;
defalut: {
auto instrument = order->instrument;
... // do something with instrument object by default.
}

break;

#EORE

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

e errorCode : IR FIEIRD
o order : IREAEIRATER , SMXTFOrderfEiifn ;

BE{E
7

onCancelExecOrderfix

EOEE

T ERS R RS BB AN E .

ERBIBRIIEE RS 2B | ISR IR iZIT BorderStatus/9XTF_OS_Canceled
ERA

1 IZEHHERKEENIMRE S5 | IKRtisHistory/gtrue;

2. KEHES ST R EMETNRE

3. AR EFCBEAIAPITSR |, FKEURMLFTIAHEX ;

4. SNRAPIIREGFE , EEMTTEEE | FKEUBMETFFEMEHEE ;

EOEs

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

EOSY

e errorCode : B{ERIR{EIEIRD ;
e order : IREAEHRIISR , 2WXTFOrderfEafn ;

EEE
7

onPositionCombEvent)5i%

EOhaEe

FFOHEHBEIREHEAEO.,

WRERAEETINE  SFOESHRIESE  SFEEASEIREY | B ItECEAAR.

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

EOSH

e errorCode : §5iRf5 , fEARE ;
o combEvent : BEHMANTS , £XTFPositionCombEventEEkgfk

EEE
7

onQuotefsix
EOEE
TN EHRARIT BRI BN O.

o IRINERIORT , EEiZEOERNAF |, $EREEA0 ;
o IRINKNGET , EiFiZEOERNAR | SERERNERRENRE ;

o IRUMASERME , EEVZZEOEAIRR. BXAPANELE © XTF_0s_Received

XTF_OS_Rejected ;

*hFEISERA -
1 IZEBHERKERIIRBEF=4E | WhtisHistoryAtrue;
3. AR EHCERAIAPIRISR |, FKEHRMLTTIAHER ;
4. SNRAPIIREFTE , EEMTTEEE | TUKSUEMETFEHEHEX ;

EOms

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

EOSH

e errorCode : IRNF[NEIRT ;
e quote : IRMNEIRXIS , SWXTFQuUOte 5N ;

BEE
7

onCancelQuoteXix

EOgEe
RN BIEREREREO.

o IRMBIERIOR , FENSZZOBAABF | BdiTERAIERIZED oncancelorder O EHIAREHIERR ;

o IRINMEEANGET , EEZEOENRF | ERERNERRENRE

EORE

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

XTF_OS_Accepted ,

XTF_0S_queuing ,


af://n833
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EOSY

e errorCode : INFNEIRS ;
e quote : IRMNMEHRIIS , AIRANUlptrMFRFSAHERIRINE ( cancelMassQuotes ) REFBRITAIENE , EFerrorCodeskHHAERIIRE. FIEEN
XTFQuotefEtafr ;

BEE
7

onDemandQuoteJ5it

EOheEE

N ED.

INBERAINEE LW ERS 4% =4 , BIEA demandQuote() 5ikfE , WM ERALZOEAAF.

EORs

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

EOSH

e errorCode : JEMNMRIEHEIRES ;
e inputQuoteDemand : IBINTRANSR , BFREARNANMERAMASEL, ZWRREEEAZONIER , MREEOZIMER | JLASIETSREIA
& WEIAMH—SAE, FRE NS HXTFIinputQuoteDemand4EHa{E,

BEE
7

onQuoteDemandNotify¥ i

EOEE

BEREO,

RBEFRIFBNER , RSFELGENE BT EEMEN , KFEizEH.

EORE

void onQuoteDemandNotify(const XTFQuoteDemandNotify &notify);

EOsH

e notify : IMBAINIR. ZURAPIRMESERFAMN, , FeEAMEOZIMERLLNSR. TLURENSREIR | H—SAE, FREXSR
XTFQuoteDemandNotifyZEFaR,

EEE
7
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HEEBANEO
onAccountfgixk

EOkEE
IKF AR E R EEIZIEC.

EORE

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

EOSH

o event : MKPZMYE{HSEES | XTF_EVT_AccountCashinOut : lEPEES AL B NS TR,
e action : MPZMYEIENIE , XTF_CASH_In : A&, XTF_Cash_Out : £%&
e account : KPS , SMIXTFACcountZEHAA ;

REE
7

onExchangeXix

EOkEE
RAFRENSRER I EEZEO.

EORE

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

EOSH

o event : MKPZS(VEEHSEEY (FEIMCEESEAIETY ) |, XTF_EVT_ExchangeChannelConnected : ZZ X ZiEIE =R ,
XTF_EVT_ExchangeChannelDisconnected : 3233z ZiBiE C W@

e channellD : BEES

e exchange : XZFNIS |, iBESEXTFExchangeEHURERSY,

iR[EHE

7
oninstrumentki
EOEE
BARETWREZED,
EORE

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

EOSH

o event : IKPI{LEFEE (FEIKESEEIETS ) , XTF_EVT_InstrumentStatusChanged : LIRS ERELTLIBR
e instrument : §2I%I5R , SWXTFInstrumentZSHIHL ;

EEE
%
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IMETTIRERO
onBookUpdatefix
£0O8E

FIEREDWIEIEIZED.
ZRARBRIAE P subscribe(FEEMNELI1TIE , £Msubscribe(O.

EOEs

void onBookUpdate(const XTFMarketData *marketData);

EOSH

e marketData : {TBEENSR , £0XTEMarketDataZ5Ha{x ;

EEE
7

Hithi@ O

onEventFix

EOaEe
EfEREO.

EOEs

void onEvent(const XTFEvent &event);

EOSH
o event : BAMIEMNS , SWXTFEventZEHIML ;

BEE
7

onErrorfix
EOEE
a A,

EORE

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

EOSH

e errorCode : $#12f9 , ERRXTFAPI_RetryMaxCount : TCPEELM B AR AIXREL,
o data : MiIHHIEIREURE , ToEUENInullptr ;
o size : MiTERVSEIREUEARN , TTEUENI/0 ;
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REE

APIEEREEO
SiREEEN
startiix

EOEE

JESIAPI,

WRAIZEO , APISEMARZIESRIEIER.

RAEENEEREE , BUANCIZEAPIISIEE X 4HIEE. A LABIT setConfig() EOMRE.
WIREZECIVERMTN | SEIE XTFListener::onStart() EEXENAIZER.
WRAPHELLEBEHEDN , ATLUENFIIRIS , LA S51BE.

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

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

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

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

EORE

int start(XTFSpi *spi);

EOSH
o spi: EIESEHENTS ;

EEE
EZOEARIHREO , ANIREIEIR.

stophik
EOmEE

=EAPIHEN,

BREZED , AP SRZEEHEE.

WNERIFCIERRID , SEIE XTFSpionStop() #EOEAIELEHIER,

{ZIEERIAPIEEO |, BTLAEEH/SaN. LAY , ATLUEAFAIListenerxdse , SMEARRERGEIE

EORE

int stop(Q;

BEOSH
7

EEE
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EOVERMINREO , BUREEIRD,

loginAix

EOuse

BRRFEA.

EOEAEMINE | BEVE onLogin() EOEMERESR,
BREOG=MTRF{NER

1. R EHES09E0 |, FAFEREEXEFINZE | SE @8I setConfig) EOMER ;
2 {UEEWFFIZERBRED , ApplDFIAUthCodeBRAEREEXHFINIRE. & @idsetConfig() FMRERIER. ;
3. HEEPEHNEO |, BeEBEEREE XY, setConfig() IHOREEES. ;

EOEs

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);

EOSY

o accountlD: BEMF 4R
e password: E& MK
e applD: MFFFERID

o authCode: INIFFEAAL

EEE
EOVERMINREO , BUREEIRD,

logoutAix
EOEE

BHRZEA.
ZIEOERMINE | KEVE onLogout() IRMBMERLER.

EOms

int logout(Q);

EOSH
7

EEE
EOEARINREO , BUHREREIRD,

changePassword}5i%

EOEE

(BRI FEERD,
EOVERRINE | BEE onChangePassword() #BXIEKERBER.

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

#OsH

e oldPassword : |HZRS
e newPassword : 5

EEE

EOERMIIREO , BUIREEIR.
BRI AR EBIES T | BRERAIISERILERE onChangePassword(errorCode) #OHEHIERF ;

XHiEO

insertOrderf5i%
EORE
RIXIRE,
£ XTFSpi::onOrder()EgXTFSpi::onCancelOrder() OB AFEA R BAERIHRERS,
HERER
1. APIRIFERIRERR—ARE/OSSRER | (BEFimBEEREMTEIIHR Abiisns FRESS, W (SFEBRE. 23ISR) +8
L ;

2. ZEOMARLREAZEN , THESLERRARE—MAPITANSIREED ; MRFECRSEZTSERN | £
setConfig("ORDER_MT_ENABLED", "true"\#{TECERIT ;

EORE

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

EOSY

e inputOrder : FHENAIRESE] , £ XTEInputOrderZStair ;
e inputOrders : fHtEBMAIURESEEAE ;
e orderCount : #tE2BENEE | FEEXT 164, WNREL16 , NHERBIBAKY ;

EE{E
EOERRIIRE. , BNNIREFEHRD , BRI ARTRBR ISR,

cancelOrderf5i%

EOEE

RIXHIE,

FEXTFSpi::onCancelOrder(fE O FBAEUER A RAHR IR,
HEER

1 ZEORARKERAR SN | FRUESEERARE— MAPISLANSSARERED ; REEEALERSER | FA
setConfig("ORDER_MT_ENABLED", "true"#{TECERIT] ;

2. ANERAEAXTFOrderiREEITSREIZEER | SMERAPIREIRIXTFOrdersdSigst , FAPRREMINEBIE— NXTFOrderSEiiEs ;

3. FEWNERRZATRSHE

EORE
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int cancelorder(const XTFOrder *order);

int cancelorders(const XTFOrder *orders, size_t orderCount); // #tEHfiipszrl, & i h164

int cancelorder(XTFOrderIDType orderIDType, long orderID); // IS ACH S B, 558 T Hofi A Hl oS g o i AL B

int cancelorder (XTFOrderIDType orderIDType, long orderID, const XTFExchange *exchange); // 1% 5 /172 5 s
int cancelorders(XTFOrderIDType orderIDType, long orderIDs[], size_t orderCount); // #t&EH AN, SR N164

EOSH

o order : fHEERIRENIS , SUXTFOrderfE Al ;

e orders : Rt EREIREXSGEE ;

e orderCount : #tEREBEE , FEEXT 161, MERBIT16 , NHLERERLM ;

e orderlDType : IRERIRELE | BRISIFIEATKS. AHRRHESIZIMASHEE ;

e orderlD : {EEFKEHAMIRRRE | WREAMIRRRES , EXRAIIRBHESEEHE— ;
e exchange : RZATISISE ;

BEE
EVARMIHREC , BNRERERES BRI RRRRARFRIER.

KT FithpSHPaIiEE
AT HRRABRSHEBATLIERER  BUTAIEK

1. FEKSHFAMASHERTIRE , ATLUBIT XTFAccount:isSupportCancelOrderByLocalID)#OEE HRIKS R A XIFAMBSHE ;

2. ANHEERSTE[O, XFBEZ A |, XAHEZKIARZ5000000 , {EEALWRIESEHTEE . AP TLUBIEXTFAccount::;getMaxAllowedLocalOrder | D(#EOEIE
ZiE ;

3. AR S{RIT RIS | ER. RN, [TROShE | HAREEME

cancelOrdersFix

EOEE

—RES MR,

£ xTFspi::oncancelorder() #EAFIEAIEERAVERINREART.
BERER

1ZEORARKERAL SN | FRESAERARE— MAPISLANSSRANRERED  NREEEALERSER | £/
setConfig("ORDER_MT_ENABLED", "true")i##{TECERIT ;

EORE

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

EOSH

e instrumentFilter : HLISRTIAT, , FRFREE ; BRNRESE SNESIIEIN ;
e productFilter : RRNTERS , #ESEA ; FBESWXTFProductFilteriEY. ;

EEE
EOERRIIRE. , BNNIREEEHRID , AR SRR FIER.

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

api->cancelorders(filters.c_str(), XTF_PCF_Futures); // Haiia &5 Hl oo s
api->cancelorders(filters.c_str(), XTF_PCF_Options); // i fsda e 1kt i
api->cancelorders(filters.c_str(), XTF_PCF_Futures | XTF_PCF_Options); // flifir 15 i o+ AL i
api->cancelorders(filters.c_str(), XTF_PCF_A11); // HlaIAT i L 2 F 4R 5

cancelMassOrdersfix

EOThEE

IEER SRR,

£ xTFspi::oncancelorder() #EMABANIEERAIERIVATE.
HERER

1TIZEORAREERAR SN, TS EEEAR—MAPILAIMSANRAED | IRTECHALERSER | £/
setConfig("ORDER_MT_ENABLED", "true")#{TECERDAT ;

EORE

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

EOSY

e orderIDType : ITERSHEE , BRI SHEFAFAMREXTF_OIDT_LocalfIiE&iH/KmEXTF_OIDT_SystempGfhzEa! ;

e orderlDs : ITEYRSE4A ;

o orderCount : ITBREHE , FELBT300 , BUELIREERRXTFAPI_OrderCountExceeded$iR ;

e exchange : ITEFIBNRZNE , SXERREERENRZMNEITE , IRESRBNGS | TFEBERIECHERZM.
MBRRE—NRZHT, TLMEANUllptr , SRAILEFIRZZFANS ;

EEE
EZOEARINHREO , BUNREFERT | ERMIH AR AR FRISER.

FiERG)

XTFExchange *exchange = api->getExchange(1); // Hbiil Hidu S HiJE 1078 5 it %, X HUESEEE = AN22 2 s

int orderCount = 100; // SRR AT AR
int *orders = new int[ordercCount]; // CUEERCERCER T B
for (int i = 0; i1 < orderCount; ++i)
orders[i] = 1i; // R R T SR g A7 G B R

api->cancelMassorders (XTF_OIDT_System, orders, orderCount, exchange); // k%2 & b4 o

insertExecOrderf5i

EOTEE

RIE( TGS PR AR,

1£ XTFSpi::onExecOrder()EXTFSpi::onCancelExecOrder() S OEAIRF{ T EXS PR EBAIE RIS,
BERR

1. ATIEST R AR SR S SEET SR AIRERS | TeefsR , FEHITR—RS |
2. ZEORANZEKEAZEN | TREZEIERARR—MAPISLAINSRARRED | IRFTECALERSEN | £
setConfig("ORDER_MT_ENABLED", "true") i TECERITT ;
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EOms

int insertExecorder(const XTFExecOrder &execoOrder);

EOSH
o execOrder : fRRIEAITINGXT I PHRESE] , £ WXTFExecOrderfEiafL ;

REE
EOEARINREO , BURREEESRT | ERMIIH AR RBEFRIER.

1Tk RS iR A RIS ER
BIIXTFOrderFlag, XTFOrderType. XTFDirection=AM=BREXSEIBERT. BFTIN. BRI, BRA S, FTEREEH T AEREXNMIIFER
':

fREpeE XTFOrderFlag XTFDirection XTFOrderType

BEXRITN ( BT EXTHEAY ) XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT _SelfClose
BRIT ( BITREAXS HERY ) XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT_NotSelfClose
FTIN XTF_ODF_OptionsExecute XTF_D_Sell —

TERERR XTF_ODF_OptionsSelfClose XTF_D_Buy XTF_ODT_SelfCloseOptions
BEKEBLIRS ) H XTF_ODF_OptionsSelfClose XTF_D_Buy XTF_ODT SelfCloseFutures
TEREINARS H XTF_ODF_OptionsSelfClose XTF_D_Sell XTF_ODT_SelfCloseOptions
BRBARIT S XTF_ODF_OptionsSelfClose XTF_D_Sell XTF_ODT_SelfCloseFutures

JRIR_ EIARISIIE TN R RS | 1Bl insertExecorder(const XTFExecorder &execorder) 3ZMBNRISCHHRERIEK ; XIRARIERIEKEER

cancelExecorder(const XTFOrder *order) ¥,

cancelExecOrderFix

EOEE

RIEATRY B3 iEER,

FEXTFSpiz:onCancelExecOrder(f O RBAIBIER VS RAMR K.
BERER

1. ZEORAREEAZEN |, TEASEKRERBRE—MAPILASSRIMRERED | IRFEFR%ETLSELN , FH
setConfig("ORDER_MT_ENABLED", "true")iH{TECERIAT ;

2. SNERMEFAXTFOrderiR AT ERHRER | S (ERAPIREIRIXTFOrderydggst , FAFRAREMINEBIIIE— NXTFOrdersRifE ;

3. FENERRZATASHE ;

EORR

int cancelexecorder(const XTFOrder *order);
int cancelExecOrder(XTFOrderIDType orderIDType, long orderID);
int cancelgExecOrder(XTFOrderIDType orderIDType, long orderID, const XTFExchange *exchange);

EOSH

o order : fSFREERMRENS | SUXTFOrder St ;
o orderiDType : IRBHSHE , BRSHHERTKS. FiRPHRSTRZAASHE ;


af://n1313

o orderlD : {EETKSHAMRRRS , WREAWIRARS  EXRAIRARSEEHE—
e exchange : 3ZZTE ;

EEE
EOERRIIRE. , BNNIREEHRID , AN ARTRBIRFIER.

EKFFHuepSieangiHen
SEEEiEE |, £%cancelOrderflAs e A EE,

demandQuoteJ5it

EOThEE

RIXEMNIEK,

fEXTFSpi::onDemandQuote( AT BRI AIER.
BEER

ZEORANREERLEN | TESLRRARR—MAPISANSORERED | IRFEERSERSER A
setConfig("ORDER_MT_ENABLED", "true")#{TEC BRI,

EOEs

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

BEOSH

e instrument : FRAMPIEANR. DREA—IERIELINR , FAIEATISR ;

e locallD : EMEKNAMRS , THNAR , HEFEENX. Bl%ESE, FIAA0;

e inputQuoteDemand : IBMEKRIISR. IZNSIRETIONEEERMASE , A - TLUEEINMNAEERS. AREEXEES. HFAEEESN
XTFEInputQuoteDemandZ&af,

EEE
EOEARMINREO , BUHREEEIRD,
VERRBIHRERTRARNERRIERY , AARNONEERAMIINT , INEERAE XTFSpi::onDemandQuote() O HIR[E.

insertQuotefix

£0OEE

RIERINE,

£ XTFSpi::onQuote() #EOIBRIFAFRIN BRAIE RIS,

WAL | RINTERAPIRZS IS XTF_OS_Queuing ; iRINMKML , RINEBAPRZE/IXTF_OS_Rejected.
RIMBAPRSAARBITERAPRETMRM | BIERM B | tBAREN XTF_OS_Canceled{A7,

—BEiRNAINE | FTBRERIIRERM | BBRBINTERRMASESRIRIAY , BD onOrder() #1 onCancelOrder() S IBR1ZL.

BERER:

1. BNIAHIR PR S EEBTRNAMRARS | FEhR , FEH TR RS |
2. ZEOBARLERLZEN , FRESLIESABR—MPILFINSAHREED ; MREECA%ELSER | 4
setConfig("ORDER_MT_ENABLED", "true")i##{TECERIT ;

EORR
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int insertQuote(const XTFInputQuote &inputQuote);

EOSH
e inputQuote : FAIZIRMNEBESEL , SUXTFInputQuote AL ;

EE{E
EOERRIIRE. , BNNIREEERD , MAMNHARNRINMBMENER | RERERFTEET onQuote() FEBAIMEF.

cancelQuotesix

EOEE
RIERMEER,
UNERIENERZEIG , T XTFSpi::oncancelquote() #EMOFBEAIKMHIEE.

WNERIEERATN , WASENE xTFspi::onQquote() F1 XTFSpi::oncancelquote() M., IERIESHIN , ZIRMBAVITASR (ZER ) SHEE , AEY
XTFSpi::onorder() BY XTFSpi::onCancelorder() IZ[EENEERLER,

BRI

1. ZRORARLEIEAZ 2, TFREESELERAR—MAPIEAINSRANRERD | IRFECALEZSEL £
setConfig("ORDER_MT_ENABLED", "true")i#{TEC &R0 ;

2. SNREFAXTFQuotelRIN AR BRI , SWERAPIREIRIXTFQuoteXISIEET , FAFRABEMINEBIAIE— NXTFQuoteSRIiFIE ;

3. FENERRZATERSHE ;

EORE

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

EOSY

e quote : FHAEINRINEANIS , SIXTFQUOteFEHAIE ;

e orderiDType : IREREXE , BRSIHESTKS. FRRHESTIRZZAMBESHER ;

e orderlD : {EEFKEHAMIRERS , MREFMRERS , ERFHMREFESEHEE— ;
e exchange : RZFTNIE ;

EEE
EOERRIIRE. , BNNIREEHRD , AR AR ISR,

KFFHupSangiHen
SE@EsER |, &% cancelOrderflAN S EEARBA,

cancelMassQuotes} ik

EOEE

TEERSHERRIN S,

£ XTFspi::oncancelquote () #EOHBAIBERNERIIAT,
HERE

TIZEORAREEAR SN, TS SEEAR—MAPILAINSAINRRED | IRFTECALERSER | £/
setConfig("ORDER_MT_ENABLED", "true")#{TECERDAT ;
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EOms

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

EOSH

o orderIDType : iTHREXER | HESHEHAPAMREXTF_OIDT_LocalfIAEAH/KmEXTF_OIDT_SystempGFpEay ;

e orderIDs : ITERIRSEA ;

e orderCount : iITEIREHE , FEERIT300 , BTNIEIREIERRXTFAPI_OrderCountExceeded$ig ;

e exchange : ITEFIBNRZNG , @XERREHERENZZMMINEITR , MRESRZNGSE | FEBEENERXZM.
WMRRE—NRZZAT , ATLMEANUlIptr , BUAAMBIRZ TS |

EEE
EOVERAIHREC , SNRERERE | AR AR FRIER.

FiERG

XTFExchange *exchange = api->getExchange(1); // Hthei] 5 s i) ac b il 4, X B £ 5 =38 5 s

int ordercCount = 100; // R T R
int *orders = new int[orderCount]; // BRI R
for (int i = 0; 1 < orderCount; ++1i)
orders[i] = 1i; // AR 1T A S A i B S

api->cancelMassQuotes (XTF_OIDT_System, orders, orderCount, exchange); // Kki&%uh 240 & 0E 4k e

IEEREREERGE

EOEE

EERIE HEEE.,

£ xTFspi::oncancelorder() EOSPBAMBEARIERIINE.
BERR:

1 ZEORARKENZ 2, TREESEARERRE—MAPILFNISRANRAED | MRTEEAAEREERN | £
setConfig("ORDER_MT_ENABLED", "true")#{TECERIA ;

EORE

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

EOSH

e action : FEERANEE ;

e actions : HEBERNEEEA ;

e actionCount : BIEEFZNEEEAEA/ , FEEBIT167 , FUESIREIERRXTFAPI_OrderCountExceeded$&iR ;

e exchange : \TEFIBHNRZNG , @XERARERERNRZAMMNTER , RESRZAMNGR | SEHRIEERBR2A.
WRRAB—NMRZEr , AJLMENNUlptr , BRASNHEIRZBFAIS ;

EEE
EOVERIHRE , BNIREREHRES | BRI R ERR ISR,


af://n1462

Fi&ERG)

XTFExchange *exchange = api->getExchange(1); // Hbii] #4055 HrJE 1078 ) ot %, ax BLEFEEE = A28 Y s
XTFInputAction action{};
action.actionType = XTF_OA_Cancel;
action.channelselectionType = XTF_CS_Fixed;
action.channelID = exchange->getChannel(2); // {7 Sk arfiy, ot {28 A28 5 A
action.orderIDType = XTF_OIDT_System; // fiiflki& ik S dirs
action.orderiD = 100; // tH&HKS
action.localActionID = ++lastLocalActionID; // H /A
int ret = api->cancelorder(action, exchange); // JikEds 2k &b ficse
if (ret !'= 0) {
printf("cancel order failed, ret=%d.\n", ret);
} else {
printf("cancel order request ok.\n");

IRER BRI ETSE

EOThEE

IEERIERIRMN .

£ XTFspi::oncancelquote ) HEMFERIFHERMIERIIRT.
BRI

1 ZEORARKENZ LN, TRIESEARERRE—MAPILFNIRANRAED | MRTEEALAEREEN | £
setConfig("ORDER_MT_ENABLED", "true")#{TECERIT ;

#EORE

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

EOSH

e action : HIERANEE ;
e exchange : ITHEIBNRZ SIS , 8XERRRHEENZZMINTER , MRESKZAMIGE | TEERIEEHERZA.
MBRE—NZZFT , ATLMEANUlIptr , FIAR LIRS ;

EEE
EMVARKRIIREC , SNRERERES | BRI AR FRISER.

Fi&EFG

XTFExchange *exchange = api->getExchange(1); // HLIEiT $.40 5 HrJE 172 b Fint %, X B 58 —AN22 S s
XTFInputAction action{};
action.actionType = XTF_OA_Cancel;
action.channelSelectionType = XTF_CS_Fixed;
action.channelID = exchange->getChannel(2); // RE72 5 AT, teln. A48 = A28 A
action.orderIDType = XTF_OIDT_System; // fii ilHié& itk S it dn
action.orderID = 100; // Ki&iiiks
action.localActionID = ++lastLocalActionID; // M A
int ret = api->cancelQuote(action, exchange); // % i%¥dh®| & kAT fn
if (ret !'= 0) {
printf("cancel quote failed, ret=%d.\n", ret);
} else {
printf("cancel quote request ok.\n");


af://n1493

IMEITIEIRO
subscribef5ix

EOmEE

1TT15.

FIBETIRERINGE , BREINMELRTIESURRE . £EIE onBookUpdate() 0.
i8R

1. AP BB ERNTETBENIR , (BEREMETINMTEEFIZEOupdateBook() , BT IEOEFHAPINEFENRIFITIEEUE ;
2. RFETRELNTE . HupdateBook()SHBITEZAET , ~aElEonBookUpdate(iEX ;
3. MRITR T BL91T1E . HupdateBook()SEELITIER{LET . &EIHonBookUpdate()#EX ;

EORE

int subscribe(const XTFInstrument *instrument);

B#OSH
e instrument : FRTRFAELNSER , BUXTEInstrumentZSHA0R ; SEHERRIIFESLNER,

BEE
EOVARMIIERY | BRI TIEIT .

unsubscribef5it

EOEE
EGEITR{TIE . Ssubscribe(iZONEEER.

EOEs

int unsubscribe(const XTFInstrument *instrument);

EOSH
e instrument : {FECEITIENSLNE , SIXTEInstrumentESiaik ; I8 ERECEHIT a8 4TS,

EEE
EOVERBIIERY | BRmMThRMTIET IFEBIEMLI.

updateBookZi%
EOuEe

B EYTE.
BHRGHE— I TIEEUE.
BHTIEE , APISBEFIRMETIZEE !

1. {REENBMITERCRS ;
2. AN FFERsubscribe(EOTRTIEEUE | 218 XTFSpi:onBookUpdate() #EEXIAF ;

EORE
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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;
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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], BikNfalse: FRAHH;
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 FRAMREFMESHREZNERE—BP&RERE

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.

sendWarmOrderFix

i{min
BEANBASEH , APIEHIAEERIE—METZS L EERITTAR,
BHFLUEII getInstrumentBylID)EOEIEIKIE.

£9ERIAR -

o REEEEINTRRESIIREIFEIS0 , BIREERE © 20ms~50ms ;
o FRMREFERSEENERR—AREERE

EOEs

int sendwarmorder(const XTFInstrument *instrument);

EOSY

e instrument : RLYEE , FRENT ;

EEE
0-Z7AkH | FFOFRTXIRIAYSEIRAD.

35 eE
XTFUserDataZi3(d
BRI EE NIRRT S

class XTFUserData {

public:
void “userpPtr;
double userDoublel;
double userbDouble?;
int userIntl;
int userint2;

XTFUserbata() {
userPtr = nullptr;
userboublel = 0.0;

userbDouble2 = 0.0;
userIntl = 0;
userIint2 = 0;
}
it
XTFAccountZ5fa(f

B« FF/IKFESEENRE

class XTFAccount {

public:
XTFAccountID accountID; ///< WK gmis
double preBalance; ///< BG4

doubTe staticBalance; ///< FEAMEE
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double deliverymargin; ///<
double deposit; ///<
double withdraw; ///<
double margin; ///<
double frozenMargin; ///<
double premium; ///<
double frozenPremium; ///<
double commission; ///<
double 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; ///<

xR

const XTFPosition* getPosition(int pos) const;

/1/<

int getTradeCount() const; ///<
const XTFTrade* getTrade(int pos) const; ///<
int getCashInoutCount() const; ///<
const XTFCashInout* getCashInout(int pos) const;///<
int getCombPositionCount() const; ///<

EHIRIE

SHANE

A Hig

G RIES, IR0 Sk RIE S H AT SCRAMEZE SN B S AN 152

VR G5 RAIE S

BRI

TRESAUA

T4

VR4 T4 9%

H Al B

MERE: HEPE+HF T+ TR T -T2 - PR+ &
S

- FORT R T BN AE, SIS 5 A B &

- MR TRMNNIESR, MEASISHE S,

FRR G BB - o5 B RAIE § - VR 45 ORAE 8 - 38 HI ORI & R G5 AUR & - 1R 45 T4 9

Hobe 5 A GRE SRS LS TR

Bt 4 m] R B

BT, i aANFFaR T M

FaET, frAEANTFCRTZA

F P RE — IRAR I A Hh g 5

F P B Ja — YR i A Hh i 5

W R AE FHAPTHE I EATHIA, APT A #E2 I (OXFO000001) F1 #3535 4 44 Fi A Hh 4 26 4

P T B I O e e (2 A 2 TR A B AR M
PRE 25 - M8 B0 X 5

WA R, TR AT A R AR

AL BRI AR AXT G, MWOTFIR TS

HMPTANER G, T TP AT AR G5

///< B BRI ERIERON R, MOTFIRTHE

BRI eEE, HTREIERGHFCHE, A -SAK2 LM 2N A RS

BEAERIIERRFOS, NOJTTHIHHE. S eaATEEd % i
B PITA RACHCR, T T IR iAW T A AL %

HWALE RS BB R, NOTFUh TS

BRI WA GILREE, ATEIEANARAEIIR

A BRI EWHAEXN R, NOTFLRTHE

i PTA AR EE

const XTFCombPosition* getCombPosition(int pos) const; ///< #&fr &2 i & ox %

bool isSupportCancelorderByLocalID() const;

getMaxAllowedLocalorderID() #ifj3hfs
XTFLocalorderID getMaxAllowedLocalorderID() const; ///< ZAHufS 3t o vF i S AL LS, OF s AN S Fr A b o S
XTFMarginType getMarginType() const;

i

XTFExchangeZ&ta(k

Pl R EISPOEES

class XTFExchange {
public:

XTFExchangeID

uint8_t

uint32_t

XTFDate

bool

mutable XTFUserData

int
uint8_t

const char¥*

const char¥*

exchangelD;
clientIndex;
clientToken;
tradingDay;
hasChannel1P;
userData;

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

getChannelIP(int pos) const;

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

/1/<

FE TSR AS H A S A
BRI, A5 DL HA 0 6 BRI, RS U S A
ISR B, WA A EIRTER, A E IR

B S K RIE S TR

///< X5, 7458 . . CFFEX, SHFE, INE, DCE, GFEX, CZCE%
///< BRIHBERA T ZT B, A5 o RFE AR

///< BRIPBARA T B ZT B, ARG REAE

///< ZHH, BHEEFH. n: 20220915

///< REIFREAIG S IPHbE ], trueR R LEFIPHbLA i)

///< CREE 4 A8 e X 5

///< BRI AL S R

///< LB RGBS .

///< LB %I posZHHUEIEHE: [0, getChannelcCount() - 1]
///< A0SR F AP TR BA T 32 A FH 2 160 £ G Ao G 5 (LB T

///< R R UGARE, W EEE L R R L+ 10E NSRS
///< &L B R G EifE AL S TP .

///< thaschannel1pXyfalse, &FInullptr;

///< MR [ 5% R T Pabtik 7 4 5 Fe

getChannelIPByID(uint8_t id) const; ///< f&Efrgm's &ifjIptbil, iR[EI{E[HgetChannelIP()
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int getProductGroupCount() const;  ///< frifjfnfhilsia:
const XTFProductGroup* getProductGroup(int pos) const; ///< %7 &2 5] &L s Fhain 4
I

XTFProductGroup4Ef3(F

HiBE : MBS RIS

class XTFProductGroup {

public:
XTFProductGroupID  productGroupID; ///< SFHAR
mutable XTFUserData userData; ///< PR RS R R
int getProductCount() const; ///< i Rh A A B R R R
const XTFProduct®* getProduct(int pos) const; ///< ¥Ehr B G A SRR
const XTFExchange* getExchange() const; ///< E SRR LT 058 5 BT %

G

XTFProductZEfa(f

B - mFPERRISRE

class XTFProduct {

public:
XTFProductID productID; ///< @AY
XTFProductClass productClass; ///< @nFhEA
int multiple; ///< EYEETE
double priceTick; ///< BNEBHN AL
int maxMarketordervolume; ///< TR R KR
int minMarketordervolume; // /< TR /MR B
int maxLimitordervolume; ///< BRARIREL BRI R
int minLimitordervolume; ///< BRANAR 0 I /N B
mutable XTFUserData userData; ///< PREES P A8 e xR
int getInstrumentCount() const; ///< SRS S L
const XTFInstrument* getInstrument(int pos) const; ///< B &5 &il&240 %
const XTFProductGroup* getProductGroup() const; [/ /< TR AT JE SR AL R

s

XTFSeries&&ta(f

WA RIUSERIZRE

class XTFSeries {

public:
XTFSeriesID seriesID; ///< Z5MREY
it
XTFInstrument&5iafs

18R : BEIISREE

class XTFInstrument {

public:
XTFInstrumentID instrumentID; ///< 4R
uint32_t instrumentIndex; ///< B4F5
int deliveryyear; ///< ZERIEL
int deliveryMonth; ///< ZEIA G
int maxMarketordervolume; ///< TR R R
int minMarketordervolume; [/ /< TR /R R
int maxLimitordervolume; ///< RN AR I R B

int minLimitordervolume; ///< BRANHRER 0 fe /N4 L A
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doubTe priceTick; ///< BB

int multiple; ///< ELIEETREL

XTFOptionsType optionsType; ///< HIREEA

XTFDate expireDate; ///< &4FMH, ERFE#KN: 20220915

bool singlesideMargin; ///< RERIAERIES

XTFInstrumentStatus status; ///< MErREs

int tradingSegmentsN; ///< ZH5WBedws ORI BT JARTE R A 2 BO
XTFInstrumentStatusEnterReason enterReason; ///< BNARS R CRpE AT A 8B AR 8 b= BD
XTFTime enterTime; ///< BENAIRZS I (]

XTFDate enterDate; [/ /< BENARES B CRRE AR BT & AR A8 FH 7B
mutable XTFUserData userData; ///< PREES S I EHE X R

const XTFExchange* getExchange() const; ///< BEWELFTEFIXTFEXChange g4

const XTFProduct*® getProduct() const; ///< BHELFTEKIXTFProductfisl

const XTFMarginRatio*  getMarginRatio(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< {fil4%

const XTFCommissionRatio* getCommissionRatio(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< J4:9i%

const XTFPrePosition*  getPrePosition(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< Bkt k@ Hu#dE, 25
H AR,

const XTFPosition* getLongPosition() const; ///< BMEL AL LA, B8 BFaiE
const XTFPosition* getShortPosition() const; ///< BRHEL LA KLFC, B850 LR
const XTFMarketData* getMarketData() const; ///< BHELNATIEXTFMarketDatatg4t
const XTFInstrument® getunderlyingInstrument() const;///< WIHIEMIRAZ), Feomat BB al & 2455
int getorderCommissionRatioAmountLevelCount() const; ///< #rififs B iikifr 4
int getorderCommissionRatioOTRLevelCount() const; ///< TiflOTRIIESIST %L

const XTFOrderCommissionRatio* getOrderCommissionRatio(int amountLevelPos, int otrLevelPos) const; ///< Trifiifc s 2 &Ry
fr+ OTRESNLRS BEH) 12 B

double getordercommission() const; ///< BHZELH R R

int getMessageAmount (uint32_t &total, uint32_t &traded) const; ///< &rifl4uiscif Geitiofs B, REEN0#E
REWRT), HABR R IR

doubTe getNextordercommissionRate() const;///< IHEEZ: RIS Gl 1 HAREFMOTR, il F —2E #0575 21 iRk 2 %,
U R R B AR I, IR [FIDBL_MAX

const XTFSeries* getSeries() const; ///< BRELIFTERIXTFSeriestgEl, 028 5 Fial ge3%H AT E 25 S, Thi)
R[] Ay 25 H ket
I

XTFPrePositionZ5{3(F

B | FFREFERISRE

class XTFPrePosition {

public:
int preLongPosition; ///< Lkt E
int preshortPosition; ///< WEEkFF s
double presettlementPrice; ///< WEGEEA
mutable XTFUserData userbData; ///< PREESE A8 A X 5
const XTFInstrument® getInstrument() const; ///< BHIEFFCHTEALXTFInstrumentffiit
it
XTFTradeDetailZ&a{f

WA - R FBBUANISRES

class XTFTradeDetail {

public:
XTF_CONST XTFTrade *trade; ///< RAXT B
int volume; ///< AR

T
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XTFPositionDetailZ51a{4

stz

| B CBREIR

class XTFPositionDetail {
public:

XTF_CONST XTFTrade
XTFTradeID

double

int

int

int

const XTFTradeDetail&
bool

int

int

XTFPositionZ513(4

WiRA

cl

= SHEPSE TS

ass XTFPosition {

public:

2p
He

XTFInputOrderé5iaiss

izli)z]

cl

XTFPositionDirection
int

int

int

int

int

double

doubTe

S/NT o FARIE S .

double

double

double

doubTe

doubTe

mutable XTFUserData

double
int
int
int

*openTrade;

openTradelID;
openPrice;
openvolume;
remainingvolume;

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

getCloseTradeCount() const;
getCloseTradeDetail(int pos) const; ///< “PAuplss a4 41
isHistory() const { return openTrade == nullptr; } ///< HIW@& &R LFG

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

getCombinedvolume() const;

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

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

getopenPrice() const;

getAvailablePosition() const;
getYesterdayPosition() const;
getPositionbDetailcCount() const; ///<

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

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

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

TR, L% Fnullptrif, CRIEG, FEG RS IR G U4 HER I LT

T FRAS G 1
TEE RS, SRR AR A o a0 RS2 T SR G M SR HELE 54
Fr oI G4

FE I bR AR B AL AR
///< PO R AR

///< FEWMKEAE G512
///< FHEWH
///< FEEUWH A S G

FRITI: 2k Bk

FEaE: HEFEe - OFhLRe + 56 - BT456, A8 T FRE4gE
SHah: S0 - O P56, BE T TPeksE (Sais)

CAHAG RO

TF G REsE

RS

R RES, FORFROH b I ORES: . AN 18 5 [ K Bl & 5 R PRAE G0 G 12 4

SEATRIES, Rom SEFR AT S I RIEG: . RTS8 [ KA ER AL &I, SEATRAE G 7T

VR G5 RAIE S

VRESTF B9

BITEEH: eSS, SefMHREhit&E
FEHT AGARMKRCAENFFCET GEEIMTTHERZIEED
FERYT AGARESHCFeMIRRSRT (BSE

TR B 2 12 P B B x5

FEHM

KW M (FEEE - TOKRER)

REGRARK EFE (e aR - CFHLHFed
A fr B AR

const XTFPositionDetail& getPositionDetail(int pos) const; ///< il A B4, 04 T (o AP 4o i 4 B 4
const XTFInstrument* getInstrument() const;

| IREIERATRE

ass XTFInputorder {

public:

]

XTFLocalorderID

SHME—

localorderibp;

/1/<

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

/1/<

T JEXTFInstrument(f4l

A g S D

AR G S L RIE 1, T AR .
ERARESE G RE LA RRIDA 2R

1. AEAME AR HIE 2 Jy0x 88888888

2. HEATEIE 3SR LA B b E 90xd8888888;

3. HE PO EE E H0xe8888888;

APRAER AL RE, APTAMEAS AR 50 g 5 2 IR .

WIRAPT A T WLk B, FEPT SRRKIB T 2 Ja, THAREE ORI Jn SeA gk g 5 55 [ se gl

USRS REPRAEA ML B0 25 5 O o — 1, TN ZLAE FHAPTHOIT B BT e
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///< APTRVZ it A — R 44 / D& 2 R, (B b it B8 AR LA 65 R At o

I RNREER.
///< Wtn:  (FHERZE. HEISED +HRiEE.
XTFDirection direction; ///< LTI
XTFoffsetFlag offsetFlag; ///< FFEaRRE
XTFOrderType orderType; ///< IR R4 (GFD) /Tifi /FAK/FOK
double price; ///< WM
uint32_t volume; ///< WAREE
uint32_t minvolume; ///< BB HE. LIRBERANFAK,

///< R minvolume > 1, ASAAPTERIAfFH f /N B B BEAT 4 8
///< W minvolume < 1, AAAPIERIAfE FHAT & A H b AT 4 B
XTFChannelselectionType channelSelectionType; ///< Jifid 'S iftem

uint8_t channelip; ///< FEhigm's
XTForderFlag orderFlag; ///< REIRE ORER, BAEE @R
XTFUserref userref; ///< HPEEEEE, RiEFMEEE, HEAELHE, ¥ IRMEIRFLSHP
XTF_CONST XTFInstrument *instrument; ///< WBELFTR
I
XTFExecOrder&ta(f

BB« TSR BB RIIRE

class XTFExecorder {

public:
XTFLocalorderID Tocalorderip; ///< RMAREG S, FEHHGRIEE—E, HTARME-RS] .
///< ABEFXTFInputorderdtii a5 Kikm s, RS5XTFInputorderfA&Hhii .44 5 4
-HbFE,
XTForderFlag orderFlag; /1< WEHIFE, FIT XA RATRGE 2 Bt oh
XTFOrderType orderType; ///< WAL,
///< - 47#: XTF_oDT_SelfClose | XTF_ODT_NotSelfClose
///< - X XTF_oDT_SelfCloseOptions | XTF_ODT_SelfCloseFutures
XTFoffsetFlag offsetFlag; ///< JPehiriE: XTF_OF_Close | XTF_OF_CloseToday | XTF_OF_CloseYesterday
XTFDirection direction; ///< ATRURIRE b7 1] -
///< - XTF_D_Buy: #RITHL. iR M0
///< - XTF_D_Sell: JHFATH . 1HERAN
XTFHedgeFTag hedgeFlag; ///< BHERRE
double minProfit; ///< ATRUER /R
uintl6e_t volume; ///< ATRUEE
XTFChannelSelectionType channelsSelectionType; ///< JEALgm Sk T
uint8_t channelip; ///< FEhigms
XTFUserref userref; ///< B EE G, RiEFMEEE, HAEAELHE, (¥ IREIRFLSHP
XTF_CONST XTFInstrument *instrument; ///< WEELXR
XTFExecLevel execLevel; ///< ATBY/Z PO RO TEAUE, WK LB, BRI G L0 b
I
XTFOrderZ5a(d

WiBA © IREAEHRAISE

class XTForder {

public:
XTFSysOrderID sysOrderiD; ///< HERKS
XTFLocalorderID localorderib; ///< R SEEAMIRES, DAEIEME—M, 7500404 Bl iR AR

///< EERALIT72 W R P RS 5 AAETE B, IR0, FHARIEHLIR [B11T 5 SR 4 5

///< PRERER A 55

///< 1. JEARAME G 2 h0x88888888;

///< 2. MiETHEREZ)JE KR E 0xd8888888:;

///< 3. tHEaFEHR Rz N0xe8888888;
XTFExchangeorderib exchangeorderip; ///< GRS

///< RHEIREN XTF_0S_Received K2 RiRAK, BRI

///< RHIREN XTF_OS_Accepted K2 JaRAH, B AR
XTFOrderGroupID orderGroupID; ///< WES AT JashAPT 2wt B e 3L, BETE I [0~128])
XTFDirection direction; ///< LTI
XTFOffsetFlag offsetFlag; ///< FFahnE
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double
uint32_t
uint32_t
uint32_t
XTFOrderType
XTFOrderFlag

XTFChannelSelectionType

uint8_t
uint8_t
XTFOrdersStatus
XTFDate
XTFTime
XTFTime
XTFTime

bool

false.

=

(CE:S

boo'l

XTF_CONST XTFInstrument

XTFOrderActionType

B % B

XTFUserRef

mutable XTFUserData
int

const XTFTrade*

XTFHedgeFlag
double
XTFOptionsExecResult
XTFExecLevel
s
XTFTradeZ&t8{(

BB PREREHRATSRE

class XTFTrade {
public:

XTFTradeID
double
uint32_t
double

double
XTFTime
XTFDirection
XTFOffsetFlag
bool

false.

XTFOrderGroupID
XTF_CONST XTFOrder
XTF_CONST XTFTrade
XTFUserref

mutable XTFUserData

bool

orderPrice; ///< HREANHE

ordervolume; ///< EpEE

orderMinvolume; ///< BN

totalTradedvolume; ///< AR o

orderType; ///< WA /FAK/ TSR

orderFlag; ///< WEbrE

channelselectionType; ///< FEALiEREE PR

channelip; ///< FEATERG S, OXFFR-RIESUE
realchanneliD; ///< SEBRREALERG S, HAEGIRIE, OXFFR/RNLAE
orderstatus; ///< AR

insertDate; ///< WA, FrrEg: 20220915
insertTime; ///< WEBFHENRTE, FrFEiga: 10:20:30
updateTime; ///< IR HHE, FRFEKR: 10:20:30
cancelTime; ///< AR R, FFHEKR: 10:20:30
isHistory; ///< VEAREERG I T i R A R R R, &S IRAPT S [ B AT K A,

///< AEET RS A TK Z BT Rk BB, %7 BONtrue. B TFHRKZE, ZTBON

///< BRHRUK A RS 5 B BRAC B, AT AR B T B

issuspended; ///< RPRTEER CERMLEMD

*instrument; ///< FrEXTFInstrumentfast. WRIREAENMELNIEE, A BELNGIRE RN .
actionType; [/ /< XSG MR (Pean: fRER. R H. BuES) , HEwB, AN
userref; ///< HPEEEEE, RZEZMESE, HEEaAELRE, (R EER LS HP

userbata; ///< {REE4%F S I HE X 3

getTradeCount() const; ///< Lrvldi 5t B s i 41 5
getTrade(int pos) const;///< %07 B 25| 2R HxF B1 As W 40

getHedgeFlag() const;

getoptionsExecMinProfit() const;

getOptionsExecResult() const;

getExecLevel() const; ///< WERRATBE S, w] U e O & execLeve 1 FBUIME

tradelD; ///< 25 B BRAE s

tradePrice; ///< WM

tradevolume; ///< BREERC A=

margin; ///< ZFBEIRF

commission; ///< AREIRE RS T B A T8 5

tradeTime; ///< AR, FrFEKA: 10:20:30

direction; ///< FEFETIjm, 1% S %XTFDataType. h

offsetFlag; ///< TPetR&, 2 %xTFDataType. h

isHistory; ///< FEEREEFWTIT B G RE R ER G, BIMAPTS A ST RKEM,

///< FEET RS EKZ BRI R Bk, %7 BONtrue. B TFHRKZE, ZFBON

///< WK EA ) RS T ERBRAC B, AT AR B T B

orderGroupID; ///< W5 W

*order; ///< HiJEXTFOrderfda4t

*matchTrade; ///< FEFRRAE A, AnEA 2 R E R
userref; ///< B EEXEEE, 5RBIIREX Zuserre A
userbata; ///< TRESH 8 I EE X 5

isselfTraded() const { return matchTrade !'= nullptr; } ///< HW2&ENEHKAS
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XTFMarginRatioZ5t3{s
AR : RIS RSN

class XTFMarginRatio {

public:
double TongMarginRatioByMoney; ///< EREFHHENZ L RIFEE,
double TongMarginRatioByvolume; ///< $EREE T E N2 L RIE SR,
double shortMarginRatioByMoney; ///< TEIREHIE M RIS
double shortMarginrRatioByvolume;  ///< JulEEC i FE A LR IE 4% .
mutable XTFUserData userbData; ///< CREE 4 F P A A X R
const XTFInstrument® getInstrument() const; ///< FEXTFInstrumentiifg4t

1

XTFCommissionRatioZ53(4

P MESSE ESE TS

class XTFCommissionRatio {

public:
double openRatioByMoney; ///< HHEFIENIT TR
double openRatioByvolume; ///< HEETENIT TSR E
doubTe closeratioByMoney; [/ /< 3G HEF 8 9 R
double closeRatioByvolume; ///< FEECGEFE R REF S TR
double closeTodayRatioByMoney; ///< $EEHI IS T8 %
double closeTodayRatioByvolume; ///< BB EIES TR
mutable XTFUserData userData; ///< TR P A R X R
const XTFInstrument® getInstrument() const; ///< Fi@XTFInstrument(f4&%t

I

XTFOrderCommissionRatioZ513{4

B - ERIRERERRYGRE

class XTFOrderCommissionRatio {

public:
uint32_t amountBegin; ///< {5 BEEHERGE
uint32_t amounteEnd; ///< G EEVHHE
doubTe otrBegin; ///< OTRiG I UH1E
double otrend; ///< OTRiu[HE 45 R
double rate; ///< HiRHE

///< HTFHEHERIRENEEE: S FEROTRIERE, wLUE b 2 EmPit &, 55

///< | OTR=[0,5) | OTR=[5,10) | OTR=[10, MAX)
///< [ 0,100) | ratel=0.1, fixvaluel=0.0 | |

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

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

double fixvalue;

XTFMarketDataZE$3(4
B (TEEES%

class XTFMarketbData {

public:
int tradingDbay; ///< 25 H . iEidupdateBook O HEH, th7BlETK
int snapTime; ///< WiAE. #@ilupdateBook OBz FIHEHi, HFBAETE
double presettlementPrice; ///< migEAM
doubTe preClosePrice; ///< BN
double preopenInterest; ///< HiFtE. @idupdateBook () N EHH, M BAETL

double upperLimitPrice; ///< KN
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double TowerLimitPrice;

double openPrice;
double lastPrice;
double bidPrice;

int bidvolume;
double askPrice;

int askvolume;
int volume;
double turnover;
double openInterest;
double indexPrice;

mutable XTFUserData

const XTFInstrument* getInstrument() const;

userbata;

XTFCashInOutZ5$3(s
B HASXIEE

class XTFCashInout {
public:

XTFCashDirection
doubTe

XTFTime

mutable XTFUserData

¥
XTFEventZi3(F
BRI

class XTFEvent {
public:

T

/77 PEE R AR R

char

char
XTFEventType
XTFEventID
int

char

char

direction;
amount;
time;
userData;

tradingDay[9];
eventTime[9];
eventType;
eventID;
eventLen;
eventData[256];
reserve[2];

class XTFPrivateEventInvestorPrc {

public:
XTFPrcID
char
int
char

I

prcib;
investorin[13];
prcvalue;
reserve[11];

[/ 7 B A RS A S 4 A
class XTFPrivateEventInstrumentPrc {
public:

XTFPrciID

char
char
int

char

prcib;
investorin[13];

instrumentID[31];

prcvalue;
reserve[12];

///< B

///< A . BidupdateBook ) L, MBI TR
///< EHM
///< F—
///< 3%
///< 3%
///< ¥
///< Wz, #@idupdateBook Q%% HHHES, MFBAET
///< 4. EidupdateBook () H: IR, 5B A T2
///< FitE. #idupdateBook )£ 0 EH, HTBUEIL
///< FREREUN, TRECEINBLE LA AL

// /< PRE L P B e X 4

X
|
S S

=

fain

///< FiBXTFInstrument(f&4t

///< WAEITT
///< BANEEH
///< NG E
///< PREE A B x5

///< BRIFEAEHRCGESH)
///< BRIFAE A

///< BREEHR

///< BHRIEMID

///< BEFEEE K
///< BRIFELEEAE

///< TiETE&

///< REEHAARIDARY
///< BHELR
///< BRERENSEE
///< PETE

///< R RABTIDS
/1/< BT

/1/< Y%

/1/< EHR S

///< BERTE
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XTFOrderFilterZS$3(d

WA EIRBERANTIERRIRE

class XTFOrderFilter {

public:
XTFTime startTime; ///< FFuamtE, FrrEmgR: 10:20:30, FE/EBEERTE
XTFTime endTime; ///< SRR, FAERR: 10:20:30, FE/HHERTE
XTFDirection direction; ///< TREMMPILZI, THERRITAE
XTFoffsetFlag offsetFlag; ///< HBEMBIEhRE, TREERE
XTForderFlag orderFlag; ///< TREWHEIRE, TREERIH
XTFOrderType orderType; ///< TEEWMBIE LKA, KREERITE
XTFOrderstatus orderstatus[4]; ///< TREMARE, EMATBEN KR, ORI P FoRE
XTF_CONST XTFInstrument *instrument; ///< FRMELEHNTRE, TiRERRTE
XTF_CONST XTFProduct *product; ///< FRRSF R TRE, SIRETRRITE
XTF_CONST XTFExchange  *exchange; ///< R GFidEKaEr, SRR ITE

XTForderFilter() {
startTime[0] = '\0';
endTime[0] = '"\0';
direction = XTF_D_Invalid;
offsetFlag = XTF_OF_Invalid;
orderFlag = XTF_ODF_Invalid;
orderType = XTF_ODT_Invalid;
orderstatus[0] = XTF_0OS_Invalid;
orderstatus[1] = XTF_0S_Invalid;
orderstatus[2] = XTF_OS_Invalid;
orderstatus[3] = XTF_OS_Invalid;
instrument = nullptr;
product = nullptr;
exchange = nullptr;

XTFTradeFilterZ&Sa(d
17EE . RS EANTEREXISE

class XTFTradeFilter {

public:
XTFTime startTime; ///< JFUEEE, TRk 10:20:30, FFEGHERIE
XTFTime endTime; ///< SR, FAERR: 10:20:30, FERBERRTE
XTFDirection direction; ///< TREMBILET A, BRMERRFTE
XTFoffsetFlag offsetFlag; ///< FBEMRBIFIRE, TRUERRIHE
XTF_CONST XTFInstrument *instrument; ///< fREGASHITRE, TIREFRRITE
XTF_CONST XTFProduct *product; ///< TRmEBEEHFRE, FIRE RN
XTF_CONST XTFExchange  *exchange; ///< RN dtaEr, SRR IE

XTFTradeFilter() {
startTime[0] = '\0';
endTime[0] = '\0';
direction = XTF_D_Invalid;
offsetFlag = XTF_OF_Invalid;
instrument = nullptr;
product = nullptr;
exchange = nullptr;
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XTFComblInstrumentZ5iaid

WA HERLISE

class XTFCombInstrument {

public:
XTFCombInstrumentID combInstrumentID; ///< AEEARS
uint32_t combInstrumentIndex; ///< BEEHFS
XTFCombType combType; ///< HEZHER
XTFCombDirection combDirection; ///< BHEEL TR
mutable XTFUserData userData; ///< CREEE F A I o < 5
const XTFInstrument* getLeftInstrument() const; ///< FERELXS GaaE
const XTFInstrument* getRightInstrument() const; ///< HRE LN RARE
const XTFCombPosition* getCombPosition(XTFCombHedgeFlag combHedgeFlag = XTF_COMB_HF_SpecSpec) const; ///< il &iraxs
Ed
Tong getCombPriority(XTFCombHedgeFlag combHedgeFlag = XTF_COMB_HF_SpecSpec) const; ///< #rifil&sed
const XTFExchange* getExchange() const; ///< EYIFTEZE S F
};

XTFCombPositionDetail &3

B - HERFOIRME

class XTFCombPositionbDetail {

public:
int volume; ///< HEFEHE
double margin; ///< 5 FRBRIESEAT e BEARE 42+ 45 TR AR 4D
doubTe paidmargin; ///< FAHMRES SA (HLEJE R SEHRES, EBRGIIE S A B ORIE S
XTFTradeID TeftTradelD; ///< TRRE LRI A S
XTFTradeID rightTradelD; ///< FiBERRE LR A G
mutable XTFUserData userData; ///< PREEEA R AEH ) E s %
s

XTFCombPositionZ$3{#

WA - BEREZE

class XTFCombPosition {

public:
int position; ///< HECHSEE
double margin; ///< SRGES R, T A U0 7 R AR 4+ A5 B ARAIE 4 2 A
doubTe paidmargin; ///< SATRIES S, BT A AN SE AR E £ 2 A1
XTFCombHedgeFlag combHedgeFlag; ///< HEBNERRE
mutable XTFUserData userData; ///< CREEEE A At < 5
const XTFCombInstrument* getCombInstrument() const; ///< RERIHEEY
int getCombPositionDetailCount() const; ///< 4l&W4n%a:

const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< 4l A4

XTFPositionCombEventZia{f

WA EEERIEAER


af://n2212
af://n2216
af://n2220
af://n2224

class XTFPositionCombEvent {

public:
XTFSysOrderID sysOrderiD; ///< HERKE
XTFLocalorderID TocalorderiD; ///< HPHES A S
XTFExchangeOrderiD exchangeOorderiID; ///< L5k gms
XTFCombHedgeFlag combHedgeFlag; ///< HEFIRE
XTFCombAction combAction; ///< WEAT NI CAE /BB
uint32_t combvolume; ///< Hi
XTFTime combTime; ///< HEH
const XTFCombInstrument*combInstrument; ///< HEEYL

s

XTFInputQuoteDemand&5i3(F
WA ¢ IBMMIERYSRE

class XTFInputQuoteDemand {

public:
XTFLocalorderID Tocalorderip; ///< RHIRBIRS, TORRER, FF BATE XHITA]
XTFChannelSelectionType channelselectionType; ///< JEAL G T ik A
uint8_t channeli1p; ///< FEhigms
XTFUserRef userref; ///< AP EEXEHE, RiEFEERE, HEAERE, REEMEIREZSHP
XTF_CONST XTFInstrument *instrument; ///< EHXNR

i

XTFReportFilteréEiaF
WAE : ERRIIERRSRE (BEE)

class XTFReportFilter {

public:
XTFProductFilter productFilter; ///< FUTURES || (&&) OPTIONS
char instrumentFilter[320]; // /< FERERFRHFH . WAL FEEEA, 2ANAERLEHESHE. 4l
. au*,au23*
bool orderGroupIdEnabled; ///< REBISIRE A 5L IE R trueRom ISR B AR, false®r
1z 380 A [
it
XTFInputQuotefEiaiF

B« IRIMERIISRE

class XTFInputQuote {

public:

XTFQuoteDemandID quoteDemandID; ///< s

XTFLocalorderID Tocalorderib; ///< RMREGS (HPEE , ZERFEIXTFInputorder

XTFOrderType orderType; ///< AT, (USTHE XTF_ODT_Limit A1 XTF_ODT_GIS, FLAMZET Ll & ToAUE

XTFoffsetFlag bidoffsetFlag; ///< FFHFFP &

XTFPrice bidPrice; ///< FITTHMNANHE

XTFVolume bidvolume; ///< FEITRMmEE

XTFoffsetFlag askoffsetFlag; ///< LT ahnE

XTFPrice askPrice; ///< ETTHERMNE

XTFVolume askvolume; ///< EITHCREE

XTFChannelSelectionType channelSelectionType; ///< FEALgm 5 kA

uint8_t channeli1p; ///< FEhigm's

XTFQuoteReplaceType replaceType; ///< WMTHRREL, (Uh&AER, HAAZ G EAER, @since 4.1.1350
///< HEFT: SCREARTIR . Tk — M T 2 a5 = Ak i
///< B G BEZTBRIRE, BT —%

XTFSysOrderID replaceorderId; ///< &R E R g S (R A IfiKS) , @since 4.1.1350

XTFUserref userref; ///< AP EEEE, KEFMESE, EaAELR, REEERFLSHP

XTF_CONST XTFInstrument *instrument; ///< BLX%


af://n2228
af://n2232
af://n2236

XTFInputQuote() {

orderType = XTF_ODT_Limit;
channelselectionType = XTF_CS_Auto;

replaceType = 0;
replaceorderid = 0;

XTFQuoteZi3(E
BB ¢ IR EERRT SR

class XTFQuote {
public:

EVeiE|

XTFQuoteDemandID
XTFSysOrderID
XTFLocalorderID
XTFExchangeOrderID
XTFOrderGroupID
XTFOffsetFlag
XTFOrderType

XTFPrice

XTFVolume

XTFOffsetFlag

XTFPrice

XTFVoTlume
XTFChannelSelectionType
uint8_t

uint8_t

XTFOrderstatus

XTFDate
XTFTime
XTFTime
bool

false.

XTFOrderActionType

AR HELEZT R

%

—

XTFQuoteReplaceType
XTFSysOrderID
XTFUserref

mutable XTFUserData
const XTFInstrument®

o

const XTFOrder*
const XTFOrder*

quoteDemandID;
sysorderiD;
localorderiD;
exchangeOrderiID;
orderGroupID;
bidoffsetFlag;
orderType;

bidPrice;

bidvolume;
askoffsetFlag;
askPrice;

askvolume;
channelselectionType;
channeliD;
realcChanneliD;
orderstatus;

insertDate;
insertTime;
cancelTime;
isHistory;

actionType;

replaceType;
replaceorderid;
userRref;

userData;
getInstrument() const;

getBidorder() const;
getAskorder() const;

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

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

/1/<
/1/<

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

W s

& RKS

P S AR AR RS, R, SIS A FR R, [FXTForder

5 Tk g5

B AR

SEH AR E

WA AL EF XTF_ODT_Limit F1 XTF_ODT_GIS, HAEMse YHiilAeT

SETTARM A

SEJ7 AN H

LHHFahrd

SR AN

SRR HCE

JEA R

JEAL RS, OXFFR RN E
SPREAIEES S, HEGIRE, OXFFRRILME

HREURAS . RN B H T R T LR 423
XTF_OS_Received: Finth & CEWXGARAMN H, Hisid )%
XTF_OS_Accepted: RN 5 T CEWRIUA IR 5
XTF_0S_Queuing: HR35HTC 2 ILMRA 5, IEAEAS] AP HEBAALFE

XTF_OS_Rejected: R HHriEH;
RN B Ye JF SRA, ATAE ORI, B R R A SR
RN, FRrR#: 20220915
HREEE IR, AR 10:20:30

AR ], P45 10:20:30
BIR G WOT S G R RS, &) mAPT S H S AT K A,
FEIBP IR S5 SRR Z BB IR S R, 1% B true. IBPIIKZ)E, ZFBA

BEH A K A ) TR AS 5 R IR AL T, TS AR B 5 B
B0 GO B RHRAE R (R R B, R Bons) R, MR
WA TRRA, ACPEIER, HABZZ 5 AL, @since 4.1.1350

FRE TR E RN S (CCRE G #KS) » @since 4.1.1350

A B, RIRFIE G S, HEAAEATE, (R IR B4

PREE &5 F - 8 FH OB 0 B

PIRXTFInstrumentfigdl. WERIREA NKIGLARLEAE, A GLIN RIGH T HE

XTFQuoteDemandNotify45ia{f
WEA © A BAINTSRE

class XTFQuoteDemandNotify {

public:
XTFQuoteDemandID quoteDemandID; ///< HWithdms
const XTFInstrument *jnstrument; ///< W& L e
XTFDate demandpay; ///< WM B, FRERKR: 20220915
XTFTime demandTime; ///< WetE, FrFER: 10:20:30


af://n2240
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XTFQuoteFilter&5fa{f

WA ERNBERANTIEEIRE

class XTFQuoteFilter {

public:
XTFTime startTime; ///< JrUEEE, TRk 10:20:30, FFEGHERTE
XTFTime endTime; ///< S, R 10:20:30, FEGHERITE
XTFOrderstatus orderstatus[4]; ///< EEMBIRDE, S NTBUERRRIAE, SR R 2 PRk &S
XTF_CONST XTFInstrument *instrument; ///< FBREXERNTRE, SHRERZIA
XTF_CONST XTFProduct *product; ///< fRm SR IARE, TR R
XTF_CONST XTFExchange  *exchange; ///< TR G P RTREr, SRR

XTFQuoteFilter() {
startTime[0] = '\0'; startTime[sizeof(XTFTime)-1] = '\0';
endTime[0] = '\0'; endTime[sizeof(XTFTime)-1] = '\0';
orderstatus[0] = XTF_OS_Invalid;
orderstatus[1] = XTF_OS_Invalid;
orderstatus[2] = XTF_OS_Invalid;
orderstatus[3] = XTF_OS_Invalid;
instrument = nullptr;
product = nullptr;
exchange = nullptr;

XTFInputActionZEi3(F
U RE T CEINGESS

class XTFInputAction {

public:
XTFOrderActionType actionType; ///< B RS RERE Ho
XTFChannelSelectionType channelSelectionType;
XTFChannelID channeliD;
XTFOrderIDType orderIDType;
XTFOrderiD orderiD;
XTFLocalActionID localActionID;
it
S ER ST
FERRE
mEn 1
FERRBIER

EREEIRSRANT
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HiEsBE o S eSS

XTFExchangelD char[12] R AFrIDEIRSEEY

XTFProductlD char[16] mRRPEIESEEY

XTFProductGrouplD char[16] GRFhAREESSEY

XTFInstrumentiD char[32] BAIDEYESE

XTFComblnstrumentID char[36] HEBNIDEIEZA

XTFAccountID char[20] S DEIESRE

XTFDate char[9] HEREERE

XTFTime char[9] A EAESREY

XTFSeriesID char[19] RYEHESEE

XTFExchangeOrderID int64_t R B RIREEIERE

XTFSysOrderID int32_t EETKSHESE

XTFLocalOrderID int32_t ThiRERSEERE (BPREX )

XTFLocalActionID int32_t AHHERmSHIRERE (BPENX )

XTFTradelD int64_t PR S ERREY

XTFQuoteDemandID int64_t WINwRS

XTFUserRef int32_t BREEXRIEE  2AXRES | BESRERE
e S

REPRE AR (XTFOrderiDType )

KA yint8_t

BLRTSHE i85 MEEFIETF
XTF_OIDT_Local FAP4HPEIAI RS 0
XTF_OIDT_System BEEEFNRSRS 1
XTF_OIDT_Exchange MIAE—NRZZFRS 2

ERFhEBY ( XTFProductClass )

KA yint8_t

thrgesss i85 e
XTF_PC_Futures HAERERY 1
XTF_PC_Options HAERHAIREY 2
XTF_PC_Combination A& 3

XTF_PC_SpotOptions INERHARERY 6


af://n2333
af://n2334
af://n2354

HA#LBY ( XTFOptionsType )

KA uint8_t

S il e
XTF_OT_NotOption JEHAIR 0
XTF_OT_CallOption &k 1
XTF_OT_PutOption B 2

SESEF M ( XTFDirection)

KB uint8_t

(be- i i8R H3E
XTF_D_Buy B :
XTF_D_Sell = )

BE8THM ( XTFPositionDirection )

A0 : uint8_t
e S i8R e
XTF_PD_Long 23 1
XTF_PD_Short 3k 2

IRINEMRITE ( XTFHedgeFlag)

ZEAY : uint8_t , HFICTHFRAN

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

HBALF[E ( XTFCashDirection )

AU : uint8_t
e 588 WEE
XTF_CASH_IN A& 1

XTF_CASH_OUT He 2


af://n2378
af://n2398
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HEIFRE ( XTFOffsetFlag )
KA ¢ RIS

1EEE i8H HatE
XTF_OF_Open FE 0
XTF_OF_Close G 1
XTF_OF_ForceClose B 2 (EAE)
XTF_OF_CloseToday & 3
XTF_OF_CloseYesterday SERE 4

XTF_OF _Invalid ToRL 9

REAIFE ( XTFOrderFlag)

KA yint8_t

el iR WEE
XTF_ODF_Normal EiEke 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

Hraesss L EE
XTF_ODT_Limit GFDIRER ( FRIN ) 0
XTF_ODT_FAK FAKIRE (BRAN ) 1
XTF_ODT_FOK FOKIRE ( BRAN ) 2
XTF_ODT_Market MRS (BRI ) 3
XTF_ODT_GIS GISHRE (BRI ) 4
XTF_ODT SelfClose HARGS i (AT ) 21
XTF_ODT_NotSelfClose HAIARS I ((TARERL) 22
XTF_ODT_SelfCloseOptions HIRsdi (a5 ) 31

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


af://n2474
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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

REBTEE | PIRBRIIBIRE.

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.
JEERRSEHE « XTF_OS_Queuing | XTF_OS_Canceled | XTF_OS_PartTraded | XTF_OS_AllTraded |
XTF_OS_Rejected

HREARARAS , BRI ZFTRAEEH

RECHIEGE | TREREF IR | tBRERFAKEEMINBIRPWAZ MR T BN

SRR
IREBIFIE BB ATEL | E4/REIEInputOrderfJErrorNo=ER
FRIRE

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


af://n2582
af://n2626
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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 )

MEEENTERIES (HINELEGA )
REMITERIES (BIN=LE)
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

thaE

255

eS|
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EHEM4RS ( XTFEventlD )

28 int
3 =S 588 A
XTF_EVT_AccountCashinOut KA AN REZER 0x1001
XTF_EVT_ExchangeChannelConnected RS BECEZEN 0x1011
XTF_EVT_ExchangeChannelDisconnected R Zhas ZiBE K FREEN 0x1012
XTF_EVT_InstrumentStatusChanged LIRS RETBR 0x1021
HEHB (XTFCombType )
KA uint8_t
trges 588 WasE
XTF_COMB_SPL HABESTHA 0
XTF_COMB_OPL HAR 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

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


af://n2766
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af://n2858

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

HABSUTHRU 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
BEENHE
TR
U OTRGS
BERE
SRR
EPRE
BHAEE
SRAHTIUR
FEBIHE

B BB LR

%88
RN IEHA LR RIREE
F AR EE
TR RS EAIETR

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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FEAL{EIESRRE ( XTFChannelSelectionStrategy )

ZEAY - uint8_t

thrgesss 588

R5TERRE « IRIBIR BRI TIER
XTF_CSS_Priority WERFERBAFIAIX LR , MDA IERAYRIEG ;
WRFERBAFISEIRE] LR |, NS e RIRIRR T — B L.

XTF_CSS_Probability RS | RRRERSERIE RS |, LIRS TUmRE AL

(RIELITEXB ( XTFMarginType )

ZEAY - uint8_t

traeses
XTF_MT_DefaultMargin
XTF_MT_ShfeSpmmMargin
XTF_MT_CffexRcamsMargin
XTF_MT_CzceSpbmMargin

XTF_MT_DceRuleMargin

i8R

BNMREEEE | BRBAIBEMAR , &ERXZMIRA
_FHA/BEVERT SPMM {RIFSE%

FhEfT RCAMS (RESESE

*BEIFT SPBM (RIEEEX

AP DCE {RESEE

IRINTREAZEEY ( XTFQuoteReplaceType )

KA yint8_t

XTF_QRT_ReplaceNone
XTF_QRT_Replacelast

XTF_QRT_ReplaceSpecific

/33 mERRI ( XTFExecLevel )

KA uint8_t

(be- S
XTF_EXL_Instrument
XTF_EXL_Series
XTF_EXL_Product

XTF_EXL_Investor

RIEEITHI5EE

THEERHRANER

1588

BRELIFINTRUST i
BEDIRBN TR SIS
BT BT IS

ZIREBERBUTR ISR

EEBZAPISRAT , INRRE T ERASH BN ENERESE | BAAPIRRERIREIES I ERFIESME L.

thaE

a8

hE(E

HE(E
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REEITHES

WRAEESH

# WHEAPIIMBITHN, 0-FREFHHRN, 1-FRWmEE, BRIANIEFFENR
# EFHRT, SCRFTE S SR A AR AT, W) DS R R A it 5
# WA, AZFR S EHR A MIAE TS, AR emEEit;

# SHA N E % E, APIffsetConfig O LIALER:

RUN_MODE=0

# REBMAEMIE (RUN_MODELFiZT-0mt, %0
# - true: A

# - false: AH
POSITION_CALC_ENABLED=true

# AR 4 E (RUN_MODE FiZT-0rt, %0

# MEBHEREE, BRINAZEHMIE, BT TS
# - true: JHH

# - false: ~EH

MONEY_CALC_ENABLED=true

EA : BUAER T |, APIZESIEARSMeItEm.

REEERGE
ERETASOMITHEE , APBRLSIES , SEMIMBEARXITASIE BOMATAS , (EE onLoadrinished) EIEZE , FTAIBET , BB
ERMTASTCAIE, TS FESAEET AR |

XTFApi *api;
... // VA makexTFApi O mMIh@ld, HBEFIN

auto account = api->getAccount();

// BEWEARIES (AGRIEEEETRT, ERIERFENHE RIEES LA
auto paidMargin = account->margin;

[/ BWHRERIES (AGRIESEED ST, LRIAREMELS RIES 2D
auto frozenMargin = account->frozenmargin;

REEMNTIER

g/ LHINERKBFRIESE

PEFAERAANLARRHNE— RMENREESNE , — M eMERESZ MEXEM (NS | IC IF IHRMAET— &EFE) . B—
BREBNER— M RIPETR , S58RXMIRNEGHALERS. SHAoERESRFILS , BOCSRMNAEPARS LHNEZ. =RMRIEE , BEH
RO AE MR B E i E ERISDRIEE.

BuaERARARIES =MAT (Y 250 A RUMEEAJNE X RIES, P 25ERAUNEEAJH L RIES) + I Fo5umkumsankn (£XRE® + % %R
BUEBRIES = I W E G B ATHRE S

LHEAFFE SR BB KIAAERRH R R NAREEME | BE—MREENR—RiT  S5RENMNENEH%ERS. =HaoitEHESRRIES
BoaiCRRINRImMR LRZ. ZERIEE , METRABENZIREEEZmi LRSSRIES.

BUEHREEBHIUOEES =NAT (Y S 5RHAAMEANJHEXRIES, Y. 55 HHALWEAAJNEXRIES) + D Fs5hmiamssnkn (£x8Ee + %% ®i
B H RIS = ) BR8N T e

EINEAREEESIRIES | RIS RERDINE.
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K/ HR A S SRIERERIES

RZAMREEFITRIIASRIERM A NHRBEEZEAGRIESNE. EEESTFIESE M | BHERRZNENESRIRIMTR  EITSIREERE
FENLNSBRSFEHTAS | INITEREENESHRIEE | RRRESHRBSTSHRERRESEETIL.

IR, APl , RARNRISEELTRRET  FENEESHEHRN. SFeHITRABESH , BRUBASHEIMARIMERISHITITR |
RIBESIFOEIER | E8BKS—BRERRLES.

REHBRIES = ) UREHESA LSRG LOASRIES + D UG H LSS0 LM &R GRS
<=
HAtR

o Wi wamice =max cilehik kAL FH KGN R, W25 AR KA S FH K H KR KD
o EHl :wamire =max cmlaant xaaFH xo0RE, W26 40K 86 FH ko0 kL
o ERM imasnie =max mlowphn kAo FH ko nEH, WA NHK KA L TR KO KR

HA

o SEHHHINHRESES :ma i e = Mu AU 0k KA S FH KO RN + MUK A S %46 F 1

o HINEER, (uomite —=MaT (FRMBELGRIT S, FRUREZERITS) +H— iR A& xaa78, HP, samntamiEe =& 201 E%0T BT,
Memire =mar(ewmp s niEe, FomResniEe) Fmaz(Ermr R A& %46 TR, BRMNBRA & k44 T %)

o HANIEEEET: wofils —MAT (HERMNEARIE L. FERMNELRIEL) + 5% hRAe xuaFn, HP, Bomaesmic & = &% MR &E4%RIES
B, menie =mar(nmmu s mire, Auamuicsrire)+maz(fmmunfe xasFu, G5ma A ka6 F )

o HIROWEEE: wemuse =swwmmtsmirse cnnzu 0.2

o SCANFEEME: sienis =LmRtsmirse xnuzun 0.2

o SEHFEME: swenuws =min(hirmtz s a6 F8, RMRESRES)

o SUNHINHBERABS @ siafhie =M oahi xaa7u xasnnun xnxzu (0.8

KFEJRuLe S RIES

RuLeAE{RIEERABMERSTIZREEFRIHTRESRESNERILS  BELRRARSHOXES I BNERNRIES  [EEBRERBURE
MiREERIESRETEDRRIES.

BUEHBRTES = (D URBAEES - BHANGAINRTS + D UREHEE A UELHEAJNRITS + Y st naeattasonknRiEe) xR #RIES RN

THIRIEE

SBIRIS RERRBIS

SRS

I

EAAARES
o

ERMRILE
o+
FRBIRMRIEE
o
B INXBEARIES

BAMRFRILE
+
RFISEABRRIEE
+
B INXBEARIES:

EfRRIEE
+
BANXBEARIES
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¥BEISPBMASIFIES

SPBMAG RIS X EAME SR RAFEAS RIS MRS | EEkERTTA (HRAMFALENFIEINGM , BTR— 1 RHE ) 25!
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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";
it
auto amountLevels = instrument.getOrderCommissionRatioAmountLevelCount(); // #rififi & ipdfr i
auto otrLevels = instrument.getOrderCommissionRatioOTRLevelCount(); // fiflOTREYN£L &
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->stopQ);
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(errorCode, 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 (errorcode '= 0) {
printf("error: logout failed, error code: %d.\n", errorcCode);
return;

printf("logout success.\n");

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

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

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

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

// ERABEEAIA SR R, A R ARE, RN T H P RIEIREN T G, T .
// KB LLF 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);

// KRG S Bl
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 T2 i PR 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 ARIEHR 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 {
// T PE BRI R Z D, W HMNEAR 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 {
// ZE5AHE BRI %R O, e 22 5 TR B AR L
printf("exchange is changed.\n");

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

void onBookUpdate(const XTFMarketData *marketData) override {
[/ ATIE AR O, ARYEAT I il 58 5 A
doTrade(*marketbData);

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

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

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

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

3

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

int ret = mApi->updateBook(instrument, lastPrice, bidPrice, bidvolume, askPrice, askvolume);
if (ret !'= 0) {
printf("error: update market data failed, error code: %d\n", ret);

}
}
private:
void doTrade(const XTFMarketData &marketData) {
if (marketData.getInstrument() != mInstrument) {
return;
}

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 Tong position: 1.\n");
return;

if (mInstrument->getShortPosition()->position <= 0) {
openshort(bidPrice, 1);
printf("open short position: 1.\n");
return;

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

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

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

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



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

int cancelorder(int orderLocalId) {
auto iter = morders.find(orderLocalid);
if (iter == morders.end()) {
printf("order not found: %d\n", orderLocalid);

return -1;

}

const XTFOrder *order = iter->second;
return mApi->cancelorder(order);

private:
const XTFInstrument *mInstrument;
std::map<int, const XTFOrder *> mOrders;

e

int morderLocalid;

void runexample(const std::string &configPath, const std::string &instrumentId)
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: MEHCFIHMANY, BEAIMRATE, B MAT, Rah SRS EEAT R 5

double bidpPrice
double askpPrice
doubTe TasPrice
int bidvolume =
int askvolume

300.50;
301.50;
301.00;

24;
38;
trader.updateBook(instrumentid.c_str(),

lasPrice,
bidPrice,
bidvolume,
askPrice,
askvolume);

printf("sleep 500ms.\n");
usleep(500000); // sleep 500ms
if (tickCount++ > 1000) {

isStop = true;

trader.stop(Q);

main(int argc, const char *argv[]) {

// TODO: fENTHEANSH, REUHCHEE

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

runexample(configPath, instrumentId);

return 0;
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