i

Xele-Trade-Futures?}¢3

Xele-Trade-Futures 2/ AMFEAIETFPCGA. MIPRIRERZES , MOITEMENFPGARIRERMARS , BRI RIDNEE | RERRIEERN
B/NEE ; 2R HEEShATRIM, ESXRRENER I ELESITENBSMER B RS,

ZHERIRIRRZ B R FiXele-Trade-FuturesfHE R EERFM , TIREAPITIEEREMFERAIRE , BEREFAZFintER (Client Program)iiBAS
B

TraderAPI{E1}

TraderAPIFiF5Xele-Trade-Futuresi{TiB(5. BIZAPI , IBEETILAAS NS ( SHFE , CFFEX, INE, CZCE, DCE , GFEX ) RIXRZIES | IK5
HERAEISFA ZIREEIR.

TraderAPlI 2—NMNETF C++A98E |, BT (FERAMY BXERMENZEOSRSCINE I RIZZZI8E. RMERAFIS4ELL xele-futures-trader-api-0s-ii
4% . tar.gz &% , U0 : xele-futures-trader-api-linux-4.1.630-f098%ea.tar.gz, EEHIEIIT :

XiHE 1588
include/XTFApi.h AP, BN T BRISZRASED
include/XTFDataStruct.h BN T REIEO RS EEE R
include/XTFDataType.h ENTERZNFREERES
lib/libxele_futures_trader_api.so Linux 64\ ARAHIAPIBNZSEE
config/xtf_trader_api.config o B8R
example/ExampleXX.cpp a2 R e
example/Makefile IR FRGRIES
TraderAPIZ{TES

BRI THIEZEE T Linux 64N HRFRFRINRE , BIEENSE soXXMHH.h33 .

TraderAP{ER AR
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B
2022/07/18

2022/09/06

2022/09/13

2022/09/15

2022/09/19

2022/09/20

2022/09/21

2022/09/26

2022/09/29

2022/10/13

2022/11/22

2022/12/20

2023/01/18

2023/03/22

2023/06/01

2023/07/31

APIiRZ
V4.1.200

V4.1.394

V4.1.413

V4.1.425

V4.1.437

V4.1.441

V4.1.445

V4.1.454

V4.1.465

V4.1.486

V4.1.586

V4.1.629

V4.1.664

V4.1.749

V4.1.861

V4.1.931

APIEETEIREP
APIIEO., FEASHIR
EINEIDIREFEIIARRED | BRSPS SRS

TEHR B onOrder ;
BB onCancelOrder ;
&M onBookUpdateiE RIS LR ;

XTFOrderfZRinsertTime=Eg ;
XTFOrderFilterfFIXTFTradeFiltert&INAt{E=ER S AR ;

XTFAccounti@fiflastLocalOrderID=FES ;
XTFExchangel&intradingDay=E&

EBIME&EREREOonServerReboot ;

XTFInputOrdert&fiiminVolume=Eg , XTFOrderi&filorderMinVolume=Eg , FAFSLIlER/NIE B IIHIFAKHR
g,

EANEHREUELMEL&FEBUsy Loop/SFFF<EC &N ;

AR SiEiE| PN EIETNAE ;

XTFExchangeZEtafitgiNhasChannel PFERFFHRCEE SciF PHENEESA) ;
XTFAccountZErafiiENlastLocalAction| DFER , FrAPENHNRE XA HERS ;

EISRBERED , SHHERHERERFERA ;
makeXTFApI(EO AR E X HEREEAZ | [BEIAPIZED , BITAPIsetConfigEARIRESE ;
HHBEEHNCMITE ;

AR ERIEN S IREHRALE ;
AL UDPFIHURER ;
RAEBD IR FER ;

FIBhRA TR ;

KPRy R /9207715 ;
IEINAEZiRKAIHEICRIEE ;
(ESCRRREF LR BRI ;

REEEREEO ;

g eIETRR SRR ;

R ERINREL, ;
XTFAccountEEMBINARENRIES. MEEREFES ;

RAERFMSY |, HBHEIRIBIEN ;

RIETCPEHRINENIZ LRSI | LSRR EREERRE ;

EESHESITESEAT—ERIIE ;

IRIEREOIBINS LR TR | EECEXHENNECE LI ORDER_MT_ENABLED=true AJLASFISLIEIREATD
BE. BANRLLIERESR  FERSEEER |

IR FRHAENEE ;

TN EO

HRERSIGI0 XTF_0s_Received REFRNBIIEENIZ ;
EEHH AL SEEA AN ;

EmamnEEn ;

EnEREEO ;
IEINRIREBFERFIED ;

AR SRREO ;

IR SIENNAF BE X FEuserRef ;

HEIET SR Z AT TR
IR EHEERE | R TAPIABRFEHEINAZ (TR ) 58 HRFETERE ;
AR ORIMERE | SZRFSolarflarefExablaze-RAIAMELLEE ;
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2023/08/29

2023/09/14

2023/10/17

2023/11/27

2023/12/15

2024/03/15

2024/04/15

2024/05/22

2024/06/19

2024/06/28

iR

APIiRZ

V4.1.990

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

V4.1

.1019

.1053

.1068

.1072

1226

.1260

1314

.1350

.1360

APIEZEZHI5EP

EineREEEORE ;

T NSRE S A IR BT BB A0#E ] getXTFNanoTimestamp() ;
1EINOnload iR ABEMEMINEE : ARMA/NF7 X2 ATF7.x , IR ENIVEERE ;
EINMREEIR M -RINEEFFRBCE © ECEINJ/I XNIC_ENABLED , true~ahl | falseFnEtf ;

EINREADBREIIRE ;

EINEIEFEAIEZEEFixedThenAuto , FIFPWISRIEENRIBFEMNAGEL , NERBNEEN BoiERES)
RIRTEENL ;

makeXTFApi#EIEINEF BE X E SRR EH5REE ;

HEHNECEEIT COMBINATION_ENABLED F] COMBINATION_TYPES , FAFIRE O BAIESHIZEE! ;
NN BN HISTORICAL_FINISHED_ORDER_FILTER_ENABLED , FBF IR HiE AN A R =& TR EIRR
K

IEIHEERAMRIED

HENMREASRBIRIRIESE, STFFGISIES |
XTFAccount Z5HARHTIE getMarginType() 20 , IFRZEFE-IIEGIIRIESEIRLE ;

BEEITIGESRESITEA | 5 cre (®RIS—E;
FAiRZ5ETiA XTFInstrument.getorderCommissionRatio(int, int) EEINTFRaBFR ;

{RREIRM-EThRE ST B E M-SR BRI -ERTR

TIEERIERE ;

XTFInstrument SXIFHEEEEEED ;

HEINBCEI%ETN CHECK_VERSION_ENABLED , FATFEHISLSAFIEE S AORRA—EE . ERABREE ;

EHRNEGH— A TIEIRE
S EHIR BRI BT RIN6E |

XTFMarketData Z5MAFELAZE : MiibRkaveragePrice=2E] , #ENopenPrice=ER , VAEEsnapTime=ERIA/F ;

1. FHRAHIAPIELITEEIFIFREHT , JBEAFHIER , FDRTH

TraderAPLIE1TH1H

TraderAPIEOME

TraderAPHRMET 2388200 , S BIAIXTFSpifOXTFApi.

iER

int  XTFApi:XXX()

EIR; :

void XTFSpi:: onXXX ()

IZIELHIRBFIZOLXXX , onXXX3Edp

TieLets

TraderAPIEERMHAP IBFRIZOMAFREBRGS | RESPIENFROMAAZKERIES. APZEEMIIITEND :
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af://n158

Xele-TradetE &

Xele-TradeAP! RIS @mmrﬁﬁwﬁﬂ
] |

BEWE 5. FEEERm %

| BURE l |

%5, FEEX B !

o : %5, BEHELE :
APIXI & Z DO SPI & K fx0

FBREFIREZAPIRIERIZORTLARMEERIEERIER , BISHRAPIRISPIEERE , ATLARI MR AAOER.
B Finfe R 2 Alin < [ARBER HAP| TEELZIRAINT | BFIRERE/MFEINEZEM

BFiRELRE TEREFIRAEERIGCIFEREEIRIAPIRERES ;

APIEIERINERTE | TERRWAINIEE SRS Z EIRAEIRRL ;

APHRESTRIAGERE | TERWMERZTAINEE | BRI S AP REBLAZHZIR—BCPUYIER. WERERBERMREBRNARIET  BURSET |

APIISSHMBERE | TERMIB O, BEFAHWSEZIE ;

P EARISTIFIMIRIE.

iz
1. EAXTFApPIFIXTFSpifR AR O R RERR LM, SNELERIT AR MXTFApISLAILEXEREFAITH , LRSS HIERITARIERAIER.
2. FAFERRISPIEEREFERRAMRBREEE | AIRSPIRNEEORET APINEAEIRAIZEHRAMELIE | BaRImZL BRI R RS

RIS,
3. TSRS MXTFAPISES , BNLBIH BUEFIRSZAISPIRI SR, BRINFE—HIZR , APISSHIEERBIT4N,

APIfic &
APINECEREEEHMZRHTEHINIRE | BCRRENSHAZEN. SHREUT

FHHH R R R R R R R R R R R R
## GIEAPTSZFIR, 54 FH kST i e B S A

## 2RSS IECEZ NAPTEA], FEASAPTSEHE A5 B AN M e E S0
AR R R R

#H RGNS

ACCOUNT_ID=account_1

## K5 Y
ACCOUNT_PWD=password

## B AINE T EAPP_ID
APP_ID=app-client-id

## B 7N E R ERAGD
AUTH_CODE=user-auth-code

## AW R T (TCP)
QUERY_SERVER_IP=127.0.0.1
QUERY_SERVER_PORT=33333
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## 22 5 R hE A 11 (ubP)
TRADE_SERVER_IP=127.0.0.1
TRADE_SERVER_PORT=62000

## RO AR I, BOAA I, iZ4F Llbusy Tooptistizfy
## RO A B AR A IR, AT DU R B o b B,

# FUVCNGAAPTIEBIZEE — A B I CPURZ.
#TCP_WORKER_CORE_ID=3

## ARG A B LR R 5 5 Fbusy  Toop#iiliZiT, Rl Ntrue
# AEVUS LI E I, 230 R R AL EE A .
#TCP_WORKER_BUSY_LOOP_ENABLED=true

## UDPTIUHRACBHIS (][] G, fr. Z22fb, HUEWEE: [10,501, #KikA20
## ANEBUR R E T, REFBOAE.
#WARM_INTERVAL=20

## UDPTRIHUCHLLTRGNL, BRIAAH, LA Zbusy Tooptisiasr
## ERUCK TR S F P ek LR AR IR E [ — AN EECPU L.
#TRADE_WORKER_CORE_ID=4

## NIRRT, BROAARYI, ZELFEAZ busy ToopflizsT
## A LA LR 3 B T EE RS, Biln:

## - AR A,

## - DB g

## - AL

## - HAWTS, 5

## UL

## - FEEFRIRAGE;

## - ANLEHERRZANAPTEEIIL M, W B R AP BIRC B S ¥ B — W BI], LSS —NAPT S 61 2 i it B4 3
## ARV E T, R

#TASK_WORKER_CORE_ID=5

R« RPATLLE S setConfig MRS MEE L AIGRTEEY , LUEEREAIT1EM getConfig) BECMHTHEL. LCHAETLARMEIRRTRS KIS |
1R

Xele-Trade-FuturestEERREERMING , EEER—ERBAS OPHRUAEZ FIRRERIER | APBSEESER KX OB SCRUERER | 2
INOBkEIRR 6T, #Bide0rbHh , RILEHEE OB , APISEMTFSHEARNER , AFE T REE. APFIEERAZBIOBENER , TFERF
T,

EENH

APIZRXele-Trade-FuturesiBEE RS G , IRBIMEEFRT , SBmAREE, EXEENBERRRZ100ms , M/EHIEEREEFE/5200ms, 400ms,
...... . BEERXNEE32s. RAEEREN600)R, NRAPITEFRTS , ZiX9600RIKSATTERINGELERE , WIEIEEE , FHEIIXTFSpi:onError(iEC
BXIFF.

TRtz
EFIRIIESR B RARNRZEIFED 2 ER | VIR ERFNTIEE B ER.
IRICBER
FEAIAEINER | Xele-Trade-FuturesR B EAHIEFVIRTHRII T
start(): JBFRIZED , APISEHMARSEAKIRIES.
REZEENEERES | AN EIEAPIISRAVECE S AHIsEE,
HETLAEIT setConfig() #ARE.
TBIKES  APIHDEAAE ( BAMUIGIF Wexamplesh“Example01.cpp”)
class Example_01_Trader : public ExampleTrader {
public:

Example_01_Trader() = default;
wo /7 HAEREUZ Hexample/Example0l. cpp
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void start() {

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

}

morderLocallid = 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...
int ret = mApi->start(this);
if (ret !'= 0) {

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

, config: %s.\n", mConfigPath.c_str());

exit(0);
3
}
. // HARI%2 Hexample/Example0l. cpp

}
Vi

* @brief —AMRIRMIRMEAIIRTR, APIERIEGE, IM—FZLIFCH, S35, 22alHee.
* @param config

* @param instrumentId

*/

void runiExample(const std::string &configPath, const std::string &instrumentId, double price, int volume) {

printf("start example 01.\n");

Example_0l1_Trader trader;
trader.setConfigPath(configPath);
trader.setInstrumentID(instrumentId);
trader.setPrice(price);
trader.setvolume(volume);

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

trader.wait(l, "wait for trader started");
wo. // HAENREEZ Hexample/Example0l. cpp

}
int main(int argc, const char *argv[]) {
printf("api version: %s.\n", getxTFversion());
// TODO: f#MTiE NS4, TRHGH IR E
std::string configPath = "../config/xtf_trader_api.config";
std::string instrumentId = "au2212";
doubTle price = 301.50;
int volume = 1;
runeExample(configPath, instrumentid, price, volume);
return 0;
3

IhaER AR ER

HEINREEAMER | EFREFALMERIERRRZEOPRNERTTE 4 : insertOrder,

LERENARIERS.
BIRES : TheeERA & EERE ( BAMUESIFENexampled“Example01.cpp” )

cancelOrder, findOrders% , R EEL4ARSPIEIEREL
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// BRI G ERE, WAHIREERERE O
trader.start(Q);

... // H&AERIY2 Hexample/Example0l. cpp
trader.insertorder();

.. // H&ERIYS Hexample/Example0l. cpp
trader.stop(Q);

TR SPAPEONEREMZSEREEE | JFoEFRTFEEIR.

FHREFE

TEIRAPISEGIEERIIRERE ORISR FE

Client SPI API
ﬁﬂgAPIEW makeXTFApi(configPath)
EFstart()SaNAPISEHI
BHRIEENER onStart()
AFlogin(BERIEE
BRIERLEER onlogin()
BAAFELA3Z S onReadyForTrading()

BEIFFFR/KEIBF onLoadFinished()

RIXHRER insertOrder()

FESTTCPREHERR

KIER IR

REIFSREEIESNE
T—HZIREERZ SR

XTF
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Client

BARFRACSEIESKIE

onOrder(XTF_0S_Received)
.. ERRKCEREREE

BAHFAFRECHRZZES

onOrder(XTF_0S_Accepted)
I b

BB IRERZS onOrder(XTF_OS_Queuing)
I A
BN HREIAZS onOrder(XTF_OS_PartTraded)
BN ZEARAE onTrade()
BIsSREA cancelOrder(OrderSysID)
_____________ atcsscaos s NN
... RS
.. Emm(Es)
onCancelOrder(XTF_OS_Canceled)
EHHIESR logout() |
_____________ BESUER o
BAIEHEEER onLogout()
ELERFERIAPISTSR stop()
W TCPEESERS
EEAPISLAIER | BERTFERE
O
BANZLELEER onStop()
|
SPI API XTF



TraderAPIEAIE(EiHEB

Xele-Trade-FuturestE & RSB IEERIRSSTN3Z RARSS :

HIEMRSS « TEREMBEXKRR. 64, BeFEALURIZKINNERIEE ;
RBES : TERWMERA. BEBLINEREEI B EREFINEE ;

SWFEFIHEH , BRPEEEIAPIPlogin(ZEOERIES , BRMIEATLAJEAInsertOrder()g& cancelOrder(iE O TiRIEERIR(E,

TraderAPIf[Xele-Trade-FuturestEE RARIEERETEREE | EREH. REPERIFE. EFR(E. TraderAPFIIESRFNIN DAMERRZEREMNT
ER7s

3 Xele-Trade-API HREStES
T HEALAPT _ ;
%o 7 HETTCPIESE i
| g
g !
B g 5

= BREREE )

£ : g

i | SRS

N B |

TRIFERIEK (Api)

Y

N e d e

o | EREERES

5 ] EREEESS

B ) |
IR EIR(Spi) 5 é

- EIER (Api) |

"o | EiEKE (TCP) Rk

% I | EAERLEE (TCP)
) EHEHE ( Spi) i

R

I RESERTE | A LABE ogin(ROARERIEKRT , fronLogin(EFROLIFERIBN , AEERMINEZREHI TSR, Xele-Trade-

FuturestEEEAISAFRSRER (HRARSERSX ) , B—NEFPSXITEIESMNAPISLA , YIaU=RERITLHITER. SREREUTE
M

o BANERSEEMNN ; BEEEERMINE AL THREIELUREINEE ;

o HFFIERN MR RAIX LS REERNERRHIER ;

o REHIEARN MR ERRE LS ZAFPIFEERARESE ;

* BN ERFNESSIERSRZEER L M TERINRETT | APISSEMEE ;
o MRARHFEEFTREF URERUMEERR  AEBEHITERIEE |

FHULE : BFER ( BRAREiERRexampled“Example01.cpp”)

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

}

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

printeError("login failed, error code: %d.", errorcCode);
return;
}
printInfo("login success.");
3
&FLE

HATHEHREEPONERTEREAFPMNEFGERER  APEERIEEZA] , SEMREZFIRRSHEOER  MBEREREEIES , B
BRE HERIEmaEP Y. MEERRENEFALEEEEE !

. ARIRZERY © WindowsRFZIAAT , LinuxRFEIAA2 ;
. RGATiE - REEERHINRSZE ;

- REEIPHELE ; ;2221 ;

. MEMACHELE : 525824 ;

. EH14 : Hostname ;

RENRAE | BERFEHMAS ;

ERFIS

.CPURAIS ;

. BIOSFAIE ;

UTERMRMFRANEFIREEERER)  ARERESR  JUEESXHHEZILERNEARRS

O 00 N O U b W N =

1@2024-08-09 09:37:03@192.168.2.200@192.168.2.200@fefcfeca72al@fefcfeca72al@win7-
SOFT@6.1@vDI_DISK@FBO60000FFFB8B1lF@seriall
2@2024-08-09 10:01:31@172.17.0.1@172.18.0.1@0242CC45DE99@0242FE299D1C@cd215@3.10.@Z1w50YDK@54060500FFFBEBBF@6CU741VH5F

L]
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Xele-Trade-API HAREES Exchange

BEIEK © insertOrder

REMRY © onOrder

B2 153K : ReqOrderinsert
R ML : OnRspOrderlnsert

fREER : onOrder

REEIR : OnRinOrder

A 3ZEHR : onTrade

AL3ZEER © OnRtnTrade

REIER © insertOrder

REME : onOrder

R 15K : ReqOrderlnsert
$RE IR - OnRspOrderinsert

{RE B4R : onOrder

$RE B3R : OnRtnOrder

LA [E4R : onTrade

A EHR - OnRtnTrade
REER : OnRtnOrder

BB O3 : onCancelOrder

IREIER | insertOrder

REME : onOrder

#RE 155K : ReqOrderlnsert
#RENEE © OnRspOrderinsert

= B4R : onCancelOrder

R ER © OnRtnOrder

REBIEK | insertOrder
REMR © onOrder

iREIEK | insertOrder

REMIR : onOrder

B2 153K : ReqOrderlnsert
R ML : OnRspOrderlnsert

££iZ @47 : onOrder

2R [EI3R © OnErrRtnOrderlnsert

SN EEFTR , IREPAOEEES LR/ MIE SR,
HREPATHRICISER

o REWMHIZE , EESRALESKRIEREAIMLN , APBIFonOrderflonCancelOrderiEBEIFF ;
o LIRHRINHARZE | REKEINTANIRESE(N | BERFHSKIZREERR , APIETonOrderiZEMAF ; MRRERETH

XTF_0S_canceled MiEZonCancelOrderiEZ @A ;

o LIREMMITHARZZGE , IREAENFANZ , IBEESAIEMAZEIR , APIETonTradelZ @A ;
FHULES : RERGIRIBINT ( BERAASEexampled“Example02.cpp” )

int insertorder() { // i
int ret = openLong(l);
if (ret !'= 0) {

printError("open long order failed, error code: %d", ret);

}

return ret;

}

int openLong(int volume) {
if (mApi == nullptr) return -1;
XTFInputOrder order;
memset (&order, 0, sizeof(order));
order.instrument = mInstrument;
order.direction = XTF_D_Buy;
order.offsetFlag = XTF_OF_Open;
order.orderType = XTF_ODT_FOK;
order.price = 1000.0;
order.volume = volume;
order.channelselectionType = XTF_CS_Auto;
order.orderLocalID = ++mOrderLocalId;
return mApi->insertorder(order);

mE—
RBBITIEENZS
FreaRiE, HIEEXZ S

=l ¢
IOCIREEE THEEMEZS
FreaMis, HIEEAZS, 2
SRR S R

==
IOCIR BB TIEETRZS
Freads, ek 3e e P
e

HEl
RBERBEIIESNE

mEf
REBEE THEENE,
{B ki@t 3z 5 BT K%



void onOorder(int errorCode, const XTFOrder *order) override {
// IR ARYE AR PAS R D AR A SR, ERAS S 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", errorcode);
break;
default:
printf("order action(%d) failed, error: %d.\n",
order->actionType, errorcode);
break;
}

return;

// WCEAR B . ARHE AR BRI B AL B 4
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->localorderID] = order; // {#ffiliixt%
break;
case XTF_OS_AllTraded:
printf("order all traded.\n");
break;
case XTF_OS_Queuing:
printf("order queuing.\n");
break;
case XTF_OS_Rejected:
printf("order rejected.\n");
break;
default:
break;

void onCancelorder(int errorCode, const XTFOrder *cancelorder) override {
// WERRM, RYEHR R RIS H WA SR, IR G TR,
if (errorcode != 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 {
// WLEIZE 5 [l
printf("recv trade, sys-order-id: %d, trade-id: %1d.\n", trade->order->sysorderID, trade->tradeID);

o L]
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Xele-Trade-API HRES Exchange

1
1
1
B EiER  cancelOrder E
1
1
1
1

i > B IEK - ReqOrderAction -
: N OnRspOrderAction WEBEY TEAT
: €= — s = ZSH@RE B
' L E4§ . OnRtnOrd I EER
3 #BEEIR : onCancelOrder i< L2 BT O ! e
: #2iEE  cancelOrder : |
i >l | =S
' #HENR © onCancelOrder ' , BERBEIESNE
! #EiE5K ¢ cancelOrder \! i
! ,: B IEK  ReqOrderAction o ==
o B OnRspOderacion 7 FEEL LRSS
' ! 2 OnErrRtnOrderAct L ETRUE
:/ 4548 E145, + onCancelOrder i< i=[E13R : OnErrRtnOrderAction :

W EEFR , BETRETES bA=MinE,

e RYIR TSR -

o AEWMMHIAHR  EEERESKERERME , APIEBonCancelOrderiEZMIBAER. MRBEMNEEIND MR  NKBidonOrderflonTrade$®
Q@ AR ;

o HBEERKEIEERFAHBERXRZNIEN , IBEERFEHSKEERENRR , APIIBITonCancelOrderiEZ @RI, ;
o LBEHRIHARZZGE | BEAENTRESH | EEESFHSAZER. HIRBWEGES | APLIEiTonCancelOrderiZ @M ;

TBULHE : BRGNS T ( BAEB1ER exampledt“Example02.cpp”)

int cancelorder(int sysOorderID) { // #iii
int ret = mApi->cancelorder(XTF_OIDT_System, sysOrderiID);
if (ret !'= 0) {
printError("cancel order failed, sysoOrderID: %d, error code: %d", sysOrderID, ret);
}
return ret;

}

void onCancelorder(int errorCode, const XTFOrder *cancelorder) override {
// WERRM YRR R RIS A WA SR, BRI G TR
if (errorcode != 0) {
printf("error: cancel order failed, sys-id: %d.\n", cancelorder->sysorderiID);
return;
}

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

TraderAPHEO =508
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GapiEEEO

SEEEEN

SEEEEN

SEEEEN

REEEEN

RHEN

RHEN
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RO

HiETHEAEO
HiETHEAEO
HETHEAEO

HMEATIERRO

HMEfTIBEO

HMEfTIBEO

EREEEN

BEREEREN
HREEEN
EEERENO
HEiREEEN

EREEENO

SHRCEEERNO

SHEEERED

yrs3

APIRIE EEiERZEO

APIFS{EILBAIHEO

BREFRBNIEO

BHERERNEO

e R RIERE O

B{IsSAUETINRGTEE |, AT TR
KSRGS TR TRSMCMIRE

IREBER R T RS A E AN O

R R T RS EAE

PRAZEIRERIE

REE, BRI SR SHEEAIE

B, MEERO

KA AR EZURIEIEZED

RE R ERS R ET A EEZEN
BYUREZREIEZEO
ITEREZREEIZIEO

TETiEEO
BUHITITE

EHRLTE

EXREeMER  BEEO

BRRINEBMEFXTFAccount PR SEE

SRENHRIIKFER
RERZZFER
RENGLIER
ERIRBEER
BEHARER
RERESH

ERESH

EREO / MEHEO

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::
XTFSpi::
XTFSpi::
XTFSpi::

XTFApi::
XTFApi::

XTFApi::

XTFApi::

XTFApi:
XTFApi:
XTFApi:
XTFApi::
XTFApi:
XTFApi::

XTFApi:

start
onStart

stop
onStop

login
onlLogin

logout
onLogout

changePassword
onChangePassword

onReadyForTrading
onlLoadFinished

insertOrder
insertOrders

:onOrder

cancelOrder
cancelOrders
onCancelOrder

onTrade

insertExecOrder
cancelExecOrder
onExecOrder
OnCancelExecOrder

demandQuote
onDemandQuote

onAccount
onExchange
onlnstrument
onBookUpdate

subscribe
unsubscribe

updateBook

syncFunds

:getAccount
:getExchangeCount

:getinstrumentCount

findOrders

findTrades

setConfig

:getConfig



L2t 5 Arss IBRED / MEEEO

SR EEEREO BRI e RN XTFApi::setChannelPriorities
SHEEEEEN SRENAPIBRZAS XTFApi::getVersion
Hitm@aszO SEErEzn XTFSpi::onEvent
Hitn@aszO EREREEC XTFSpi::onError

ihBnEEO MIETR R XTFApi::buildWarmOrder

2REEENO
makeXTFApifFix
EOheEE

BIEEAPISLAISTSR,

BRI EIEAPISEA

1. BB BEENEEXHER. NRENNIRRITIRN |, BBACIRAPISLAILNY |, R[EIZSIEE ;
2. BHIEERR  FRERANEEXHIER. BARRSNEEXHEERSEIEANTIES (nullptr ) BIET, BIEEMINE . FEIEIAPI->setConfig()iz

Mg ELATIESE

"ACCOUNT_ID" : F&MFID

"ACCOUNT_PWD" : Z&MFZZG

"APP_ID" : NZFETERID

"AUTH_CODE" : JAVFFSAYES

"TRADE_SERVER_IP" : 352 fR&S bt

"TRADE_SERVER_PORT" : X5 R5S %

"QUERY_SERVER_IP" : Ei@iR&S it

"QUERY_SERVER_PORT" : ZifAIIRSS i

FHRBIESE xTFApi : :setConfig ) BEERENEA,

EOms

XTFApi* makeXTFApi(const char *configPath);

EOSH
e configPath : configPath S#ECENHIZZ ;

IREE
o WRFENNIEEREEMEY , APACIZEAPIELHIRLID , IREIAPISTHIFEET ;
o WRFENARESEREIETHY , ESHFTFFRMY , BPABIEAPISEAIKRMK | IREIZIEE ;
o WIRAENEER , BAANnullptr , BRABIERAPISLAIRLDD | IREIAPISCHEST. AT , FE@E T setConfigiE IR EXLPHINEESE , BNFLERFE
A,

XFESHIERLAIEA

BURRAPISLHIRT , MREBERERIZED , APIBUASEMMEBRIS SRR ( Signal Handler ) BTEIRAIR. WMREEAmakeXTFApI)ZAT , APP
BEEMTESAHERE , BBAAPIRBECIMESLERY , SHESTEERERAFPENIESLERE.

ALUZRREAT 3 Zb R R -
1. SNRAPIEIRRAMET4.1.1068/R4 , AJLASTAAmakeXTFAPI(IEN , ZEBEMAFECHESAIERE. BIREMIRNS , FTLARRRILERE ;
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2. iNRAPIIRAE T aimT4.1.1068he A , BT LEMTGEZSN B LB R &SP E INBCE TN REGISTER_SIGNAL_ENABLED=false , 3
X AmakeXTFApIIEORZE M SRMMSEESNITR, KIAAPISEEMAIB SR , INEREEERIETE false , FRELE
[

getXTFVersion/ixk

EOEE
BEIAPIRAES,

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

EORE

const char* getXTFversion();

ZEE
APIRRAZFRFER,

getXTFErrorMessagef5iX

#EOhee
HIRERIBEERESEAF TR, SF PR ANESHEREAF TS,

EORE

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

EOSH

* errorCode : fFEIARVEIRD ;
* language: iIBS28 ; 0-HA3C , 1-8EX,

ZEE

B SR TR,

getXTFNanoTimestampJkik

#EOheE
TR IREN S RIRT (EJEL.

EORE

unsigned long Tong getXTFNanoTimestamp();
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iREE
IO ERRIRTIEVEL.

setXTFLogEnabled%ix
b

REERAAEI8E.
BFRHEEIRE , APSENAREFIFHITERT £ xtf-api-log BR , FEAETXMH. BRENSIRRIERARFHIEE .
FRATINEE , APIFBEIEBEXMFHERAR.

BEXHALUCRAPIEE TG HINEEIENSESER | ARERENTLUSERRERRHENEN. ERASHASEBAPIRIEITHT
BEHSR TR , BRIAPIENABR T HEI08E,

#ORE

void setXTFLogEnabled(bool enabled);

EOSH

e enabled : FHRESERHEE ., true-BH , false-ZH,

iREE

SPIREIRIEO

EHISEEO
onStartf3ix

¥EOThEE
AP SR fEanERIEE O
EORB

void onStart(int errorCode, bool isFirstTime);

EOSH

e errorCode : [FiER, 0-FR G, ATLUERA login() IHOERIES ; v EFRTEHNEMI AR ;
e isFirstTime: ERYNAFIFF. STLMBILGHRENL , FIBTEVIRITIRT | #TEURAIMRICEIRIE,

ZEE
I
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onStopix

EOEE
APIXISE 1 HE@aNEO
EORBY

void onStop(int reason);

EOSH
e reason : FRELHERERA ;

ERRXTFAPI_ClosedByUser T B stopiE I E 5%
ERRXTFAPI_ClosedByTimeout BV 1N g s B |
ERRXTFAPI_ClosedBySendError TORIBERR, BNBERT R, F3EH
ERRXTFAPI_ClosedByRecVError TR B X g 6 A TCP I #2
ERRXTFAPI_ClosedByLoginError B od ESlRs e I VEa NS S e el B il
ERRXTFAPI_ClosedByLogoutError @ A&l 3% H W 2 il 5% 7 5055

ERRXTFAPI_ClosedByzipStreamError: il 33K i B 534 5 F5h 554

iRElE

onServerRebootfgix
¥EOThEE
ERER SR AETEREEO.

o EAEXZERNREEER , APIFESBMEE ;

o EINEREE  APISBT L RERIATEEUE , FEFMESIIEREUE ;

o HBTAPIAMEIRRLE TN , RLErEIMNMERIEEHEIESER . BRBEREE onServerRebootE g |, 1B E—RHIFABEUEISE |
IHZIXLEHRIEEHRIABRN ; ZonServerRebootSBHMEZ f5 , HUEISFHESI.

EOms

void onServerReboot();


af://n520
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SinEIEEO
onLoginkix
#OhiEe
BRERBENED
EORER

void onLogin(int errorcCode, int exchangeCount);

EOSH

e errorCode : ERER, 0-FXRERMY ; EMMERTERELWREIAERE ;
e exchangeCount : RZFFE , ERMINEIREIRZZAMIIATEEE ; WS Atedins 5k 8. FEWEI onReadyForTrading() 8
onLoadFinished() S4B , A BEEERBATNRZFEER.

REE

T

onLogout 5%
EOEE
BHEREREC.
EORR

void onLogout(int errorcCode);

EOSH
* errorCode : BHER, 0-FERMTY | BHEFRIEHAVUIREIRVEIRS ;
IREE
7
onChangePassword}i%
#EOheEE
BB ERIEREN,
EORR

void onChangePassword(int errorcCode);

gEOsH
e errorCode : {EBEER, 0-FRNMEKNT) | BERTEDESLBUIREAIEIRD ;
iR[EHE
I
onReadyForTrading /5i%
#EOhiEe
BYIESEIRT ISR | AT TIREPIRE.
T SHIREANERTE  BRYULIREREEASANSR , FHHTRE ; B2 | ek SEHABERKETZE , Z2EEA.

TR BN BRBAARSERKEIEF RIS SN ETEREMNeN  NRFEREESMEMHTRE | FESFEWKETEZE , BRER
.

EORE


af://n555
af://n556
af://n570
af://n581
af://n592

void onReadyForTrading(const XTFAccount *account);

EOSH

o account : HEFERMKFER , SUXTFACcoUntEHINE ; FEAPISCHIARERAR , WXISISH BB , AILMRFER | ZdSIgHS
getAccount(EOEIAI—EL ;

iR[EHE

I

onLoadFinishedFix

O

R ZHRFERKEIECNEE , ARILIREWKEIEH RS , FHELHITIRE,
1. KBRS T REMETIRE |

2. INSREFCIEAIAPINISR |, FUKEERMILFFIAHEX ;
3. MNRAPINRERE | ERMTTEEE | MUVKEIEMETFFLLEHEX |

#ZORE

void onLoadFinished(const XTFAccount *account);

EZEOSH

e account : BEIEZFHKAEE , 2XTFAccountZEfaix ;
IREE
I

XHiEN
SHLEEED , BRI PIERARSIER,
APIRT SHSESEO « EIETE, (TSR, 9.

BRI EERZENT
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insertOrder

N

*Ef:“f%ﬂﬂl
iST=yisE:c) onOrder=Received
j‘Z}%ﬁff}E{ ?Z;T}%W
onOrder=Rejected onOrder=Accepted

// \\
— FAKEBSSARASAE GFDRAE
' |

onCancelOrder=Canceled

GFDIZBDER5 AR3Z onOrder=Queuing
onTrade /
FOK/FAKZBigER /\ GFDEBIARAZ GFDIZBPEEBRR3E  FOK/FAKEEBRLIE
_ onOrder=PartTraded —
FEafEE GFD£EBRYAE
onTrade

\ //zzzmaw GFDEREPRLAL \\: \ /

onOrder=AllTraded
onCancelOrder=Canceled
onTrade

EEITRAEEREOE

e onOrder(): FEAMBELIXITRAIERINMT RIS ERIER ( NREDHEASEONCancelOrder , A RAMKESZEEEONOrder ) ;

e onCancelOrder(): EELMBREITERENER. BERRIHRT , HNTERSERERIEEZED ; FEakWAT , BEiZEOEARERLN ;
e onTrade() : FEAMETTEAANER ;

TR R ERASEEEEL T



insertExecOrder

/

iST= Sk

|

N

EE
!

onExecOrder=Received

/ \
B
|

RZFTEY onExecOrder=Accepted

N

N/

onExecOrder=Rejected

TR PRI EEIE O 84E

BEHRIT BT

/ '

onExecOrder=Queuing

BUTER: IgBHIT

EEfEER

|

onCancelExecOrder=Canceled

e onExecOrder() : FEGEAXTRIVERINMTERERSTEREN (NRIEERURSEONCancelExecOrder , EfaRANKSEEE

onExecOrder) ;

e onCancelExecOrder() : LM RBEEITER

BNEEEOSE
e onDemandQuote() : {MBEINEVEER ;

onOrder}fix

#®OheE
IREBEHR AT B S B EAN R .

EOms

ER. BERRIHRY , TR EREZED | BERKET | EEZEIEARERLR ;

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

EOSH
e errorCode : IREIRIEFEIRRD
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e order : IREEIRXS , 2UXTFOrderfSiair ;
IREE
7

onCancelOrderfix

¥=OThEE

BEREIRIRSHZTERHEO.,

FEEERARINERE KM, IOCITEER B EPSF~4iZE M |, B IIATiZ1IT BorderStatus IXTF_OS_Canceled,
15iAA

1. ZSBHETKERNIERST4 | AdisHistoryAtrue;

2. FKBUESTRERT REMETINRE ;

3. ANREFOIEIAPINIR |, FKEUBMLFFIAHE ;

4 WNRAPINSRERE , IEREMTAREE | MKEUEMWRTFFMEREHEE ;

EOms

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

EOs4

e errorCode : fIERISIEEIRG ;
e order : REBERRIISR , SXTFOrderfEHaHL ;

ZEE
7

onTradeF it

&OhaEe
AR BRI ERT .

1. ZSEHETKERNIHER S T4 IRtisHistory /gtrue;

2. FKEUEST R REMETNRE ;

3. ANEREFOIEIAPINIR | FKEURMLFFIAHEE ;

4. WNRAPINSRERE , IEREMTAREE | MKESUE MG ;

BAX[EHR (XTFTrade ) MSREIES , FAPISEFIRNAEGEIRE—EEIR (MNFRESREER | NXKREN) .
ERXTFTradeXIRECIREfE , EFRABFESR , (BRMRRZEHRKEAIXTFOrderISANIMEIIIMAT BB R L.
NRFENHRERRFITRELE | BWEXTFTradeIFEIENEIBFEENANGTFCE B~ —SE,
IRABPAROIRERT. ERIEENAAIEME , BBALRILAEEZERXTFTradefst.

EOms

void onTrade(const XTFTrade *trade);

EOSH
o trade : BRAREIRXS , SWXTFTradeZSHfK ;
REE
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onExecOrder/5i%

#EOhEE

T ES R BB EHR K T B S B AEAEE .
FTIRERSPIREBERR | IRBLUTILVMAE

e XTF_OS_PartTraded
e XTF_OS_AllTraded

EO R

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

EOSH

e errorCode : IREIEIFFEIRID
o order : REEEIRXIS , BRXTFOrderfEHIE ;

iZElE
7

onCancelExecOrderfix

EOEE
FTAESS R PR S A .
EaER AT E RN AT % B4 |, BERATHRSIZIT BorderStatus AXTF_OS_Canceled
iR
1. ZEHERVKEERIRHMRB A4 | RtisHistorygtrue;
2. FKEHESTIS T G TORE

3. INREFOIZEIAPIITIS |, FKEUBMLTFIAHEX ;
4. WNRAPIISREGFIE , EEWEEE |, MKSUBMIFbSHERRE ;

EORE

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

EOSH

e errorCode : HEIRIERNRD ;
o order : REEEIRIIS , BUXTFOrderfEHE ;

BEE
7
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onPositionCombEvent)5i%

O

FreRsEIRSMENED.

MREREEINEE  SFOWASHFIESH , KFFEESERSM B EOENAR.

EOms

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

EOS4

e errorCode : f&iRfS , {E/{REE ;
e combEvent : HEEMNS , £MXTFPositionCombEventZEtafk ;

iZElE
7

onDemandQuotek it

#EOTheEE

W REREO,

EMEREIIEE LM ERST=EiZEE , BIER demandQuote() 534G |, IMNMERBIZEOENAEF.

EORE

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

EOSH

e errorCode : IAINER{EEIRD ;
¢ inputQuoteDemand : IINRAXST , BFREIRNXENBERIVMASE, ZNSREERNZONIMER |, MREEOZIMER |, JLARIERIS
BIAS |, SEIAMIHE—EA IR, FE NS WXTFInputQuoteDemandZEtA1A,

iZElE
7

HET(EREO
onAccountfsix

#EOheE
KA REZURIEEZEO.

EORE

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


af://n771
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EOSH

o event : MPZMLEEEEY | XTF_EVT_AccountCashinOut : P RS EEHAES TR
e action : MKPEMYEIENVE , XTF_CASH_In : A&, XTF_Cash_Out : H&
e account : MKPXIS , BIXTFACcountZEFaA ;

ZEE
7

onExchangeX5ik

#EOhee
RZFAIERSREZ U EEZEO.

EORE

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

EOSH

o event : MKPZ{VEEEERY (FEKEEAIETS ) , XTF_EVT_ExchangechannelConnected : RXZFAAZZBIECIEEER |
XTF_EVT_ExchangeChannelDisconnected : G imiE CHFHERN

e channellD : BEES

e exchange : RIS |, IBEEXTFExchange RSB,

ZEE
7

oninstrumentfix

#&OhEe
BYRETRIEEIZIEO.
EO R

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

EOSH

o event : MKFEEVEEHREY (FEIEEREIETS ) |, XTF_EVT_InstrumentStatusChanged : SRR ETER]
e instrument : HAIXIH , SUXTFInstrumentZ5HA0E ;

ZEE
7

IMEITIEIEO
onBookUpdate¥5i%

#®Ohee
TR AR EEIZIEA.

FRARIBRIF P subscribe(1 8BS TIE . £MWsubscribe()iEM.
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EOms

void onBookUpdate(const XTFMarketData *marketData);

EOSH

e marketData : {TBEEXNS , &WXTFMarketDataZ5a{x ;

ZEE
7

HithEmRiEO

onEventix

#EOhee
ShEREO.

EORE

void onEvent(const XTFEvent &event);

EOSH
o event : BEIHVEEXTS , SIOXTFEventESHaR ;

ZEE
I

onErrorf5ix
¥=OThEE

EREAEO.

EOms

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

EOSH

e errorCode : $#12f5 , ERRXTFAPI_RetryMaxCount : TCPEIELM B SIAHAIREL,
o data : fIHRIEEIRENE | FTEGEN Anullptr ;
o size : MIFEREIREHRA/N . TTEUENIZ0 ;

ZEE
7

APIZETEED
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SiEEEEO
startf %
¥=OThEE

JBzhAPI,

BREIZED , APIEEMRRZIESKIEERE.

RAEEHNEERER | FIANBIZEAPIISHNEE X4+, BAILUET setConfig() BMACE.
WNERIZECIARIRLLD | $E[EE XTFListener::onStart() ZEOEBAIEIAIEER.
WMRAPUZLLEEENRES , ILMEAFIIXS , ANMEFRS521E,

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

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

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

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

#ORE

int start(XTFSpi *spi);

EOSHE
o spi: EESEMFLIES ;

ZElE
EOREAMRINREO , BNLREER.

stopFix
EOEE

(=IEAPIHEO,

WERIZED , AP S ZEEHNEE,

WNEREECIEARATD , KEIE XTFSpionStop() #BANZLERIZESR.

ZEIEERIAPIEED |, BILAEFHEED. LAY, ATLMEANFRListenersdsR , {MBEARRIAVIZE

EOms

int stop(Q);
EOSH#

%

ZEE
EOERAMAINREO , BNREEIR.
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loginysik

EOEE

BRRHER.

EOEARING | EEE onLogin() FOABERER.
BEREOA=MAERANER

1. NS0 |, BWAFEREEXAFIIRE | siE @i setConfig() HOMEE ;
2. (XEEFERRAEO |, AppIDFJAuthCodeBNAFRRENHINSE. & BIsetConfig) HMORERER ;
3. TESEHNED | BaaMBEERENXHE setConfig() FMZEHESE ;

EORE

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

EOSH

e accountID: BE&MF4RID
e password: BEMWFZFD
 applD: RIFEFERID

e authCode: INIESHNAD

ZEE
EZOERAMINREO , BNREEIR.

logout¥six
EOEE

BHRZEE.
ZEOVEARMINE | HEE onLogout() EOBIMERER.

#ZORE

int Togout();

EOSH
7

ZEE
EORERAMNINREO , BNREER.

changePassword}i%

EOhEE

IEBIKFE.
EOEAMINNE | KEVE onChangePassword() EZOBAHESEZDEER,

EORE


af://n937
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int changePassword(const char *oldPassword, const char *newPassword);

®=OS%H

e oldPassword : |HZR5
e newPassword : %5

IREE
EOVERRINREO , BULREEIRID.,
BRI HARTRERBERD , BIREMRIISEHILERTE onChangePassword(errorCode) #EOFEBRIAF ;

RSEO
insertOrder}5i%

EOEE

RIERE.,

f£ XTFSpi::onOrder()&XTFSpi::onCancelOrder() MBI EA R RRILERARERE,
BERR

1. APIRTFEFIR(ERE—BFE/OSEXRER , (BE B 2ERAFEMISIIRR Abiihs S FRESE. il (FEXE. 8IS
BR) +EA[EELE

2. ZEORARLREAREN | FESSERARE—MPIELFINSINREED ; MRFBEERLERSEL A
setConfig("ORDER_MT_ENABLED", "true"#{TECERIH] ;

EORs

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

EOs4

e inputOrder : ZHENRIRESE] , £IXTFInputOrdersStian ;
e inputOrders : it EBARIRBESEEA ;
e orderCount : ItEIBENEE , FREAT 161, WNERBEIT16 , NHEEIRBBENLEY ;

ZEE
EOEAMINRMEC , BNRERERTD , WARIIHARRTMRBRIEIER.

cancelOrderf5i%

&0

RIEHER,
FEXTFSpi::onCancelOrder()#E A IBAIBUEIR RAVE SRR IR,
HEER

1. ZEORARLIEALZEN | FREESLAEAARE—MAPILARISRARERD | WRFECALERSRL | (£
setConfig("ORDER_MT_ENABLED", "true"#{7Ec &R0 0] ;

2. SNRFEFEXTFOrderiR SR ERHNER , SUFERAPIRERIXTFOrdersdggst , P AREMNINEBIEIE—MXTFOrdersRIgIER ;

3. FEWERRZATASHE ;

EORR
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int cancelorder(const XTFOrder *order);

int cancelorders(const XTFOrder *orders, size_t orderCount); // iz, & % R167

int cancelorder(XTForderIDType orderIDType, long orderID); // MM EAH SR, 58] H & A S B (1 R R

int cancelorder(XTFOrderIDType orderIDType, long orderID, const XTFExchange *exchange); // 4% 5.5 122 b i
int cancelorders(XTFOrderIDType orderIDType, long orderIDs[], size_t orderCount); // ftERaRET, i KEE N164

EOSH

e order : FHEEIIRENS , S0XTEOrderfEair ;

e orders : {FtERERIRENSEA ;

e orderCount : ItEREBEEE , FEEAT 161, WMNEREL16 , NHCERERLNY ;

e orderiDType : IRFHEHE , BRIIFESTKE. AR PHEFZZFrRSHE ;

e orderlD : iEGFUKEHAMIRRRS , MREAHIRPRE , EXRAMIRRREERMHE—E ;
o exchange : XZFTXISIEE ;

ZElE
EOEAMINRMEC , BNREREHRED , WARIHA AR RBRIFIEER.

KF it SHHEpAYiIHEE
ATHRRRERSHEBETLIESER  SINTHEX

1. EEWSTHEAMEESREATIAE , BTLUEIT XTFAccount::isSupportCancelOrderByLocalID(#EOEE SRS 2R IEA B SHE ;

2. AHEETE[0, XFEEIZH |, XRIEEIAZS5000000 , IEEHLURIEREHTEE , PRI LUBEXTFAccount::getMaxAllowedLocalOrderID()#%
AEEZE ;

3. AMEBESRIFRESIE | EER. RNA. TR |, EAeehs=E ;

insertExecOrderfix

EOhiEe

RIEATIES R ER.

£ XTFSpi::onExecOrder()aXTFSpi::onCancelExecOrder() £ -RI@EXIFA PTG MR BAIERIVIRE.
BERER:

1. A TREX AR RS S EBT PNAMIRERS | FaehsR , FEHTHR—RS ;
2. ZEORANRLEEAZEN | FREESEERAR—MAPISTINSIRERED ; MRFEEA%ERSER , (£
setConfig("ORDER_MT_ENABLED", "true")i#{TBCERIT ;

EOms

int insertExecOrder(const XTFExecOrder &execOrder);

EOSH
e execOrder : fFFARIXRVTAERTTRESEL , SUWXTFExecOrderfEak ;

BEE
EOVARRINREI0 , BNHRESERT , EARIHARRRBEIFIER.

TN SR F ERiER

IBIEXTFOrderFlag, XTFOrderType, XTFDirection=MFEREDRBIERIT. HFETR. EXkd. ERATH. FTENFRESH T ARIREXIMAY
FERIE :


af://n1066

Rz

XTFOrderFlag

XTFDirection

XTFOrderType

BRITN ( BITREBEXHEIR ) XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT _SelfClose
BERITI ( BATEAXSHEIR ) XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT_NotSelfClose
BFEATIY XTF_ODF_OptionsExecute XTF_D_Sell —

TEREARS I XTF_ODF_OptionsSelfClose XTF_D_Buy XTF_ODT_SelfCloseOptions
BEKELRSH XTF_ODF_OptionsSelfClose XTF_D_Buy XTF_ODT SelfCloseFutures
TEREAARS XTF_ODF_OptionsSelfClose XTF_D_Sell XTF_ODT_SelfCloseOptions
BRBARIS S XTF_ODF_OptionsSelfClose XTF_D_Sell XTF_ODT_SelfCloseFutures

IRHR EIARMSHNE T PIRESS | 18T insertexecorder(const XTFExecorder &execorder) $ECRIAISCHRERIEK ; XRIAVRERIERRAER

cancelExecorder(const XTForder *order) 1ZE[1,

cancelExecOrderfix

O

RIEATIU BXS R,

FEXTFSpi::onCancelExecOrder()#E O FEBAHEER RIS SRR IR,
BEER:

1 IZEORARKIEAL LM , FESLERARR— MPILARISAREED | MRFTECREER2EN , /R
setConfig("ORDER_MT_ENABLED", "true"#{TECERIT ;

2. ANER{EFAXTFOrderiREANTSRET IR | SSMERAPLIREIRIXTFOrdersISRIgET , FAFPRAEMINEBIE— MXTFOrder g ;

3. TN ERRZATERSHE |

EOms

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

EOSH

o order : FHEERRENIS , SHXTFOrderfEA0k ;

 orderIDType : {REBHRSHKE , BRIIFEETKS. AURBHESTIZZRSHER ;

o orderD : iERTVKSHAMIRERS , MREAMIRRRS | EXAURPRSESHE—E
o exchange : XIS ;

ZEE
EOEAMINREC , BNREIHRES , WARIAARTRBERIFIER.

XTF A SRR
5I@EEspian , £% cancelOrderfly it SHEERITA,
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demandQuotefix

#EOhee

RIEBNIER.
FEXTFSpi::onDemandQuote()f& MBI AIEEER.
BERR

ZEORARELERALEN | FRESEKERAR— M APISLFNSAREED ; MREBEEALELeEDR , 8
setConfig("ORDER_MT_ENABLED", "true")#{TECERIA],

EORE

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

EOs4

e instrument : FHANKIGLINR. UREA—NEINEAINSR , FAEATHR ;

e locallD : AMERNARE , THNLR , HREFEEN. AESE, HAH0;

e inputQuoteDemand : IINIERNIR, ZNSKIBHETIENEEENHASE, W | AILUEEANMNAEFERS. FREENEIES. FHES
S IXTFInputQuoteDemandZ&af,

ZEE
EZOERAMINREO , BNREREIR.
ERBINNETARRMBERKERY | FARFRTENBRERMIIN | WINEERAE XTFSpionDemandQuote() A IRE,

IEENBENEERGE

#&OhaEe

IEERIE MEEA.

£ xTFspi::oncancelorder ) ZOHENIEERAIERIAT.
BEERT

1. ZEORARSIEAREN , FESEEARARE— MAPILARISRIMRERED ; IRBTECASERSEN | (£H
setConfig("ORDER_MT_ENABLED", "true")i#{TECERIT ;

#ZORE

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

EOSH

e action : HERNER ;

* actions : HERNEREA ;

e actionCount : HIEERNEEHEK/N , FEEHRIT161 , BNUISIREIERRXTFAPI_OrderCountExceeded$&ig ;

e exchange : ITEFIEBNIR SIS , @REABRERERNZZMNTE  MRESRZNGTER | SEBMEEMBRZF.
MRRE—NRZF , JLUEAnuUlIptr , BARHBIRZANIS ;

iRElE
EOVARRINREI0 , BNHRESERT | EAKRIH AR RERE ISR,
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FiEzfl

XTFExchange *exchange = api->getExchange(1); // #b&iil 58w 5 ATJ@ 58 5 Fist 4, X Bk HEEE A28 5 frs
XTFInputAction action{};
action.actionType = XTF_OA_Cancel;
action.channelselectionType = XTF_CS_Fixed;
action.channelID = exchange->getChannel(2); // &5 AT R, ol {EHEE =22 S AL
action.orderIDType = XTF_OIDT_System; // {fifif &K 5340w
action.orderID = 100; // I&HKS
action.localActionID = ++lastLocalActionID; // /W ASH S % 5
int ret = api->cancelorder(action, exchange); // kik¥us®IiE & ibirign
if (ret !'=0) {
printf("cancel order failed, ret=%d.\n", ret);
} else {
printf("cancel order request ok.\n");

}

IMETIEEO

subscribeFix

#EOmhaEe

AR

ITETIERINE | BB SR TIEEUES | RENE onBookUpdate() £,
WiBA :

1. AP BB ERFEITIBEANIRE | (BRIEMH TIMMFIBEEIHEOupdateBook() , BT IHEOEEAPINEPEENSRIITIESIE |
2. NREHITREL1TIE . HupdateBook()SHHITEEAT , ~&[ElFHonBookUpdate()#0 ;
3 WRITH T L1718 . HupdateBook()SEIE LI TIERAT , &ElEHonBookUpdate()# ;

EORE

int subscribe(const XTFInstrument *instrument);

EOSH
* instrument : FATFINGLIMNSR , SUXTEInstrumentSialK ; SIEHFRRNIRAEELINR.

ZEE
EOERMIEEN | ERARIIRTMTIET L.

unsubscribef5ix

EOEE
BGHEITIRITE . Ssubscribe(EOIN8EER .

EOms

int unsubscribe(const XTFInstrument *instrument);
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EOSH
e instrument : FESEITEIISLANS , £IXTFInstrumentZEiaiE ; g ERECEITEFE S8 S,

iZElE
EOERAMINERY , WRARIIFRTMTIETRHBGEAMLI.

updateBookZix

#&OhEe

BEIRENTE.
BRI TEEE.
BEITERE | APIRBRMELITEEE

1. RESYCNtEReRS
2. AR AFARsubscribe(#EOT 4 TIBEUE , 218IL XTFSpitonBookUpdate() @A ;

EOms

int updateBook(const XTFInstrument *instrument, ///< &4 %

double lastPrice, ///< EHh
double bidPrice, ///< FNre AERELFEANM -
int  bidvolume, ///< FNT. NERELFEAM .
double askPrice, ///< L. NERRLSZHM.
int  askvolume ///< L., ARAERTLLZENM.
)3
EOS4

e instrument : HANIER , SIXTEInstrument4EHIHE ;
e lastPrice : BREN

e bidPrice : EAfft, ABRETIAMN

e bidVolume : ENE., AEREXLIAM

e askPrice : SEHft. AENFFLEZHN

e askVolume : EHE., AFFRFEZHMN

iREE
EOERAMINERY , ERAKRIIRTMTIEEHAI.

EiIEEEO
getAccount5ik

#EOhee
REERIEEKFER.

EORR

const XTFAccount* getAccount();

EOSH
7
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iREE
REEEMKFAISISH.

getExchangeCountZix
#EOhee

R ZATHERER.

EORE

int getExchangeCount();

EOSH
7

ZEE
RERZZFTAIEE | RHFRTEIRD.

getExchangeZix
¥=OThEE
REUEEMNENRZFEE.

EOms

const XTFExchange* getExchange(int pos);

EOSH
* pos : RBTISAIUE TR . NOFFIAITE , &RK(ES getExchangeCount() - 1 ;

IREE
REHEEMENRZAIXIS , SIXTFExchangeZ5HALE,

getinstrumentCountZix

#&OaEe
RENGHIHERER.
EORs

int getInstrumentCount();


af://n1307
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R[EE
o KFETFO0: FRENHE ;
o /INFO : RAEEAREAHEIRG ;

getinstrumentkix

#®Ohee
REGONEERSIER.

EOms

const XTFInstrument* getInstrument(int pos);

EOSH
e pos : SAMNMNETNME , BUBSER : [0, getinstrumentCount() - 1] ;

REE
o SNISRIEE , SUXTFInstrument{EHAHK ;
o WRBHEE  FEFTAREER , REISEH ;

getinstrumentByID% 5%
&OhEE

REGORSFHREERGER.

#ORE

const XTFInstrument* getInstrumentByID(const char *instrumentID);

EOSH

e instrumentlD : GXRMEFRFE , FIE0 : sc2305. cu2301%;

IZEE
o AAXISIgE , ZMXTFInstrumentZEHay ;
o WIREGNAFE  HETAREER  REITISEH ;

getComblinstrumentCount’i%

®OEE
REESRLHERER.

EOms

int getCombInstrumentCount();
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ZEE
o RTFTO: FEGELIHE ;
o /I\FO0 : REEHREERD ;

getCombinstrument)5ix

#EOhee
RIEUEERESENES.

EORE

const XTFCombInstrument* getCombInstrument(int pos);

EOSH

e pos : B THHME , BUEEHE : [0, getComblnstrumentCount() - 1] ;

REE
o HAEBYISIEE , BIXTFCombinstrumentZSHaiR ;
o NRSHFE , ETAREER , REITIEH ;

getCombinstrumentByIDFi%

#&OEe
RIEESSORSFHEENESSNER.

#ORE

const XTFCombInstrument* getCombInstrumentByID(const char *combInstrumentID);

EOSH

e comblnstrumentID : BEEARSFERE , HI40 : sc2305,-sc2305, -cu2301,cu2302 & ;

IREE
o HAEBLSIEET , BIXTFCombinstrumentZSHaiR ;
o WREHNAREFE  ETIEERIR  REITEE ;
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getProductCountZix
#EOhee

RERATEERER.
EORR

int getProductCount();

iEEE
o KFETFO0: TrmfiEE ;
o NFO : REEIREAIEIR ;

getProduct)six
EOEE

REUEERRMMER.
EOms

const XTFProduct* getProduct(int pos);

EOSH
e pos : (\UETHKME , BUESEE : [0, getProductCount() - 17 ;

iREE

o MFXISRIEET , SXTEProductsEafn ;
o MRSHBE , BEEIKEER  IREIZIEH ;

getProductByIDJ5i%

#EOhee
R RS FHREIRMER.

EORE

const XTFProduct* getProductByID(const char *productID);

EOSH

e productlD : GXYYRSFRIE , Bl : sc. cuE;
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iREE

o miISIEE , SUXTEProduct/EHafE ;
o RBHAGFE  HBEEFAREHER  RE=EH

findOrdersF %

#®Ohee
RE eI EREEIREER.

EOms

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

EOSH

o filter : IREAEIREMSF ;
e count : JMBENREEKESS , RAEAZHENIRE ;
e orders : SMEBMENAIEUE | BT EHEEIRS

BEE
RESCREIRRIARELE.

MR ENAAYSLIMREEEATIE R E count , NIEYEIEAYcountMEE , FiRE|count ;
INREIRILIMREBENTHEERVEE count , NIFRFERIIHE D TENTEE | REISSFRAVEE ;

findTradesfix

#EOhee
B e R EIRRER.

EORE

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

EOSH

o filter : PRACREEHESFR S ;
e count : JMEBENREEKESE , RAEIZEERIRIIIEE ;
e trades : HMEBENRIEUE . BT FHEEIRALER ;

REE

RELFREIRZIRAHE.

WNREARILPRA A SR T IEEAE E count , NIENETEAIcount MBS , FHiREcount ;
WREARISLIRAALEUNT e ERIE B count , NIRFERINEE D TENNEE | IREISCFRAUEE ;

SHREEEEN
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enableAutoCombinePositionJ5i%

#EOhee

BiEefIEmEEINEE.

BUZEAPISCHIfS. FEEDAPIRT , JEHA enableAutoCombinePosition(true) # IR EFFAGMNBEMAGIIE. BREESZE , APIBERSKIXENAGIHR
FER. EESREBERFNERIEC | KRESHNHTENES.

NEESEZ AR ERMAERINEE  BHZEREFSEN. KWANFEHCMNENESIIEE.

BAEEEHRE :

1. TEREEAENASIIE LN RZANHLEN , EEHSEHREESHNNCNEERAS
2. HARZRFHHCLL , MRAFERNERTSMAHES | BIARRKEASHNHECM ( 2R ) IARHHFEA  EeSEHEESMUE

EIEE
JLMBHARBESARER  BRIAXESEEREMNENES | BFAL—XRERIT , CRANGMNABEN , RRSIESETIEFACH , BEaFS
BzhEE.
EORB

void enableAutoCombinePosition(bool enabled);

EOSH
e enabled : EEEHEBmESFINGE | true-BF false-AZH ;

ZEE
7

setConfighix

O

RERBESHY , NABIRKIEZRIRESH , BZERENSHIASEL.
BCESHETRIIE

"ACCOUNT_ID": % &K/'ID

"ACCOUNT_PWD": % &xJK /4515

"APP_ID": N JHFERFID

"AUTH_CODE": P IFFZALIY

"TRADE_SERVER_IP": %2 5 JIR% Hihl:

"TRADE_SERVER_PORT": %% 5 It 4% 11

"QUERY_SERVER_IP": #rififfz45Huhk

"QUERY_SERVER_PORT": ] [l 43 I

"HEARTBEAT_INTERVAL": LBklajfgmtfa, #fr. =

"HEARTBEAT_TIMEOUT": MR [H], Hf7. =#

"TCP_RECONNECT_ENABLED": TCPHIJT /& 75 i iE

"TCP_RETRY_INTERVAL": TCPHEEf/NaIFGHSH], #fi. Zfb

"TCP_RETRY_INTERVAL_MAX": TCPIEJ% & KIAIFGN [A], eAfr. ==fb

"TCP_RETRY_COUNT": TCPH % X ¥L

"TCP_WORKER_CORE_ID": %#giit &k £k F240 1%

"TCP_WORKER_BUSY_LOOP_ENABLED": it & £ f2 2 75 )5 i BusyLoop#b :0iz 17

"TRADE_WORKER_CORE_ID": i HiibFlLE 240 1%

"TASK_WORKER_CORE_ID": il FHAT 454 R0

"POSITION_CALC_ENABLED": & 75it& (i

"MONEY_CALC_ENABLED": EMitH %4, WREHRE&ITH, SBARHEMITHE

"HISTORY_ONLY_CALC_ENABLED": 2RI LK TS e, WHREM, BaPmKeE, BAHTHEEEMa0

"WARM_INTERVAL": Tt E/[aIfE, BUEYEFE: [10,50], Hfi. =#

"ORDER_MT_ENABLED": &5 )i H £ LI IREThRE, BRINA )G H 2 LR Th RE

"TRADE_LOG_ENABLED": &% HEZ 4 HAMH ENRE. trueRmnmiaH, falseRpaAEH, BIAMAAEH.
B G EXtf-api-logH & H 3 FAExtf-trade-xxx. TogHEC#E, 185 T EFA758 5 408, wTH TER.
Ja FZ IR a5 AT A . AP, ANEUUS .
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"RELEASE_FINISHED_ORDER_ENABLED": J&7 /il se &5l te A2 R U5 H B ThRE . true®ond A, falseRam A, BRIUCAAEH.
o R RE W AR . W SRR R AR K, BRSS9 R4y, ARA R LS b Thee . HARZET, @UCRZEEH.
Ja R T BT AR B SR RURIRCS (TERse) , KA N2 R IR B E BhEIL.
W R FHILIhRE, AR RE S BRI, P 7 AR S IR A R B AR OIRAS AR M, RAIBIXTFOrderst R4R4 & 5 H 54,
R RS R OB LRI 30 A A A R e, AR TR SRR AR . SR, XS s 4R £ 3000
HACRS KR IRE RN, FEER.
"HISTORICAL_FINISHED_ORDER_FILTER_ENABLED": J&75/)d FI /i S 52 45T stk shfe (Ui il & SR st oh
1. H@a. BB ANEEE CERSS) MIEERNIK, ANEHEIES % b
2. WAL CIRE VRS PIREAT A AR R FLUIC RS M IR K, AR LS 5 s
3. ATAER: AN A RIATA R, HEERAIRUE CERES) MRIRK, NEHERS R b
W BRI EE, B s T LA 7 S TR R K B A
1. Wi REZOBU. EERAFIH . R A0 s R 3 A2 IR 1 TR K 5
2. firE R RN B RS R OB, IETERASIR . S AS . A s RN 43 B AZ FHR A (0 [l FR AT 7K B FLAH < AR AN B 300K 5
3. HAWATE BRI 84 A 1 R 5
BEIhREASTL A 5 S ) B [RIR TR, B )5 HIPTA IRAERTK, A RIR A4 % i
"RUN_MODE": /7%, 0-FREWER, 1-FRMFERR.
W AT T LA AT [m R R R R R B, (B4 APTHE [ R A B kb BB AR B, T SR T .
o P AR e Al S R AT AL BRI (SIS R, AT DA AR, RN (Y Th RS AR AL A A
« FHPIREE, WEAERARE R AR, R R T B R XTFOrderst %5, AN S ARER, XTFOrde rt 5 a8 45 o J5 25 244

v ATREARTERLT I, B AT, GLF R AR RSB RIS EHREL T R R A IR EL T 5
« JEARMAPTHUAE N0, Riglidds (REFKSEAMPS) +Z 5 FRMP . AP S, FEHP BARRA Gefee,;
« APTAHIASRAFATA A [ 45 A B AS g, R eV (L3R SR R A2 RO BT A 0 e, 75 B P E CORAE T A ROR AN B B4 5
6. ERAEUREAM DA% GEYE, A LB MAPT B WS, O, o, Wik A EHRE(S Bk,
"XNIC_ENABLED": /&5 )8 IR WK Tkt
W A E BT, A5 AAPLE B4 B 204G 2 12 75 A AT R AREE W, n S DA ARG S 38 X S bRl AT 4R e
WA R M B, A5 AAPT)E B A A M2 B 7T F I IRRE IR N R, BRI GE RSV IR 8 18 AT 4R
Rz e, @ilftifonload-7. 1. xlfiAmexanic2.7 . xXRA K K] o
BINANEH-
"XNIC_NAME": $§7E 3 FH AR LEIR R 4495
WS ET, WEHEREMN R k2, WESNER TR E.
AW FEARC B, HAPT E SRIAT W
@since 4.1.1350
"XNIC_TYPE": fi & /8 F AR AER W4 24
W e MR B I, S R e e AR IR B s Rz, W E BE R IR A R SRS o
M [sfc, exanicl, BUUHEHEARCE, HAPIE S IIH] RS,
@since 4.1.1350
"ORDER_GROUP_ID": FEH ks, HAH HE L. BUETEHE: [0, 128], ERiAAHO.
"COMBINATION_ENABLED": /755 H-GAL HZh4l & thfk.
true®/nd H, falseXmA A, BRIANAEH.
@since 4.1.1225
"COMBINATION_TYPES": #85& HAIAH G MHRMHIE, BINRRANAEE AR,
A M A T S 3 % XTFDataTypes . h 30 I XTFCombType ks & X .
HERUHRGAN R, LES', " rEl,
Bltn: EFxF ORI BART, BT LARE IR A0 R A E B ShALA AL
- HBWH AT, IR COMBINATION_TYPES=0,1
- HZVAEGHTT B BHERIFE S FEF]: COMBINATION_TYPES=0,2,3
R HRERTTES A4 A7 % COMBINATION_ENABLED %Xt &1t
@since 4.1.1225
"CHECK_VERSION_ENABLED": /&5 Ji H Sk SCAHH g 1Y AR AR — S5 AS «
IR E FHUEEC B I, A8AAPLIE 23 B SR 24 w4 0 Sk SOOI AR RO BERR AR 2 75— 8o AR — BN R B I, F 3R BT AH B2 FR A 1R 1Y o
W RAE LA B I, A APL R 21 B AN 2 K I Sk ST AR R R A R 75— 3K
BINNEH. WFHEER, WliXEIETN CHECK_VERSION_ENABLED=false.
@since 4.1.1350

U B W N

"MD_ENABLED"
FEE AT A S I TCPATIE IR %
true RopEHATIERS, false BARANEH-
M FATIE RSB, APTE SKATh A SRR el J5, 2 A REITIEIRS E#%.
BRI, FRREOE & e R HEE AT I AR . BRAEDUR, A2 B A AT 16 2l -
MM T subscribe #EMTFRI))E, APIZifid onBookUpdated 3% It K47 1% 4 »
WMFERRM, APISCFHIRG BB HE M, HLEBRMED.
W P OEAT I HACH A BT EUE, fTUUEAPTH &, DAF T A4S R 5 5 .
BN B AT -
@since 4.1.1360

"MD_SERVER_IP"
FEEAE B I TCPATIE IR 55 TPtk
{224 MD_ENABLED=true I}, Mo& 4%,
@since 4.1.1360

v RS S IR ER AL, AN I ALY, BRI PR T B X TFTradext R, S@A1H T ARRE, XTFTradex) B[R 45 5 K2



"MD_SERVER_PORT"
HREAR G ITCPAT IS IR 550 1
{¥¥4 MD_ENABLED=true ff, A& 4%
@since 4.1.1360

FRFEAILIREE CHSE  LMEEFERIMII R getConfig) FOMTIRE. BN AMERAFBEEXHIZSE , (IEIGRFE.

EOms

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

EOSH

e name : SHEFR
e value : 8B

ZEE
ORTESHECERT , IFOEFRTEM.

getConfighix
#OThaEE
BARESH,

#ZORE

const char* getConfig(const char *name);

EOSH

e name : SEEFR , & setconfig( ;

iREE
RERESEHEFTER.
BRENFFFERAIGRFRENSR  ERERSRTFFITHRE  BMESAE.

setReportFilterf5i%

#EOhee
RERIRIENN (BR#) .
ERIS RN R =M - 1) REFMPEENTIE ; 2 ) RENRSEMIVE ; 3) RIRPERSTIE

EFRENSIEERIXX S  BRERFOHAA LR, IREITIERE , BREF | HIRENRSHTEMER | TRt LECHR LI SHINGEY , 1IN
RASRENTIE , ATLARXPAREA.

BYRSITIENN , BT misrs (SF RN | SPIRAAERESSEL FII0 : au*,au23*,
FTRIELNLIERMNIFRIATANT
a*2310 // WEECATLEPIE, ASCHF

*u2310 // EFCAFERTI, ASCHF
a*23*2 // ZMERCY, HERAFAREHKER, AR
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BRNGLTEANRAT BRSNS RFNII R

au23** // HR HSWHEER au23*

RIRBARSITIE | RFEFA orderGroupIdenabled FERRIA],

o trueRNMUUEIRIRESARIEH ;
o falseRRUEILARER ;

ZIRFM

o EHRITIEANLTE ogin(EO#IERZ A TIRE |
o WRAPIBEESR , BBAERsetReportFilteriRBEREIRITIR , A2 | ENEREEN

gEORE

int setReportFilter(const XTFReportFilter &filter);

EOSH

o filter : [ERITIEIIN , SIXTFReportFilterfSair ;

iRElE
OFRTNRERL] | AFORTARIB RIS RIAFERAT.

getReportFilterf5ik

#&OhaEe
ERERRERISIEAN (BRE ) .
REEIRIEANG  TABTHEOSTHEAESRIRRITSIEMAN. RESEIRERRIRN , TeeaBial LRRRE.

LIREAM -

o WINERIRERMENER  AREN
o DNERUHR , SENBRRETEMRN ;

EORE

int getReportFilter(XTFReportFilter &filter);

EOSH

o filter : EHRITLEFIN , SIOXTFReportFilterfSHafk ;

ZElE
OFRREIARY , IFORTARERMS R ARG,
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setChannelPriorities}5i%

#EOhee
REBRERMMTR.
£95RIGRR

* RAEFERENIRGABEEERUMNTR ;
s BRIREMSARE  SBE—MEMRIR  BEZIRE | BURAREHMRERRNES. BRINREE , SE0aiEiRE ;
o ZEOARSEA

EORE

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

EOSH

o exchange : FIRENRZFINGR. NRIESERRZFT , ZSHALUEANNUIRTREGANIRZ BTN ;
e priorities : ERERENAE | BT NEMNOEINEE ;
e prioritiesCount : FERMAFTREERKE , BRI ZFEUEIHTIVER.
1) MREBKEATLIRRIFEREY , WREBIERIE A EXS AR ;
2) WNREEKE/NFLFRAEREL . WEEEARNERILI TR0 ;
3) prioritiesCountigRK{EN16 ;
o strategy : 1RRMUICRIERDE  22MIERAIERRS. BKIAAT

ZEE
OFRNRERY , IFORTAIRIRERMT RIAIFEIRATD.

getVersion/gixk
¥=OThEE
SRENAPIIRAFFTER,

EORE

const char *getversion();

EOSH
7

ZEE
WA RFE

HhEnEO
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syncFundskix

EOEE
MNMEOFERARSHARESEIES.
VAFELIER -

o FEOAFBEHKAER , LREEERERRE , FREHTTRER
o EREOSBEERELE  BEIVESREEGEERIRME ;

SRR -

o IRBINEMTEEAN  BREEOTLUBSESNFEITENREER |
o WMRBINEBIRITIE | EIER updateBook() 95T , TEAMITERS ;
o BANIMMTIEERRESRSED  RMAORAEER  URHlBSER |

EOms

int syncFunds(int msTimeout = 45);

EOSH
e msTimeout : iBASETIE] , BB : ZFP ; BRANASZREERT , <=0 R-ATFCIFHERT ;

iREE

o 0: FRESESHY , ATLAAEXTFACcoUNtIIREE RAIIASEUE ;
e ETIMEDOUT : RGBT ;
o <0: RTAMREER , TLBRRRASHFEERINMERER

buildWarmOrder)i%

#EOheE
EANGHSE, SlE— M TRE , EARPRHNERXZH,
BRALIZITRERIREANER | MRFEETSNER  FNESHISHEIT. 547U getinstrumentByI DO EIAZAS.

9TRIR

° REZEESINTPVREBSTIREIEIITS0N , BINRIEERR/ : 20ms~50ms ;
o FRMMRBAIESHR PN ERR—MAERE ;

EOms

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

EOSH

e buf : FAFPREATIRRRE HX ;
o size : FAFRMHATIMRRE IR AN , FNF64FT, MRATF64FET | BFAELEHAFET B ;
e instrument : 485 , BUALZ ;

ZEE
0-Z7AkL , JFOFRTRIRIATSEIRED.
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ez ALl
XTFUserDataZEta(d
WA | B EENMEIENSE

class XTFUserData {

public:

void
double
doubTe
int
int

XTFUserbData() {
nullptr;

userprPtr

“userpPtr;

userboublel;
userbouble2;
useriIntl;
useriInt2;

userboublel = 0.0;
userbDouble2 = 0.0;
userIntl = 0;
userIint2 = 0;

XTFAccountZ53(
WA BR/IKFESEENSGE

class XTFAccount {

pubTic:

B2 5

XTFAccountID
double
double
doubTe
doubTe
doubTe
doubTe
doubTe
doubTe
doubTe
double
double
doubTe
doubTe

doubTe

double
doubTe
doubTe

XTFLocalorderID TastLocalorderiD;
XTFLocalActionID TastLocalActionID;

accountiD;
preBalance;
staticBalance;
deliveryMargin;
deposit;
withdraw;
margin;
frozenMargin;
premium;
frozenPremium;
commission;

frozenCommission;
orderCommission;

baTlance;

available;

availableRratio;
positionProfit;
closeProfit;

mutable XTFUserData userData;

int

int

getorderCount() const;
const XTFOrder* getOrder(int pos) const;
getPrePositionCount() const;

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

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

/1/<
/1/<

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

const XTFPrePosition* getPrePosition(int pos) const;

T 7 2ty

HA 7t 4

HASIRS

28 B RAIE &

S HNE

A HH4E

5 RARE G, AL Sk ARAIE 4 T SRR IR S5 S0 B AR B i 5
VR RAIE 4

R 4

s R 42

FoL %

VRS E

HiR B

AR HER R+ O TR+ TR T - T8 % - B+ AR &
Hor

- BT MBS AR, SIS S 4

- FeBTEANCNIER, SSRGS .

Al PG BhASLAR - o5 P RIE 8 — 5 45 A IE 4 - 38 B AIE 4 - VR 40 BURI 4 -5 45 P-4

Horbre o FORUE S 60 5 AL S 1 3

PE <] R

FeRET, EaANFeaT2ZM

TeRET, AEAN TR T2

PP B — IR A =

PP B Ja — R A 2 5

R APTE AT, APT P #8< A (0xFO000001) JT 471225 1 2E sl As it

PP AT e ) i e (S KA 78 R 75 O I RE SRR AR ML B 4 5
TRER 2 1 T B B ot B

BRHTA ISR, H TR ST R AR
AL BRI ERIREXT R, NOIFRTHE
BWTANERCRE, HTENENTAERGsIER
///< HEABRIIENERFENR, AOTFRTH
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int
CESREPAES

const XTFPosition* getPosition(int pos) const;

int getTradeCount() const;

const XTFTrade* getTrade(int pos) const;

int getCashInoutCount() const;

const XTFCashInout* getCashInout(int pos) const;

int getCombPositionCount() const;

getPositionCount() const;

///<

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

Ei.IA
BWPTA RS ECR, T3 5 & ) T A R SR

AL BRI AR RAEXT R, INOFFIRTHE

BHPTA B G TECRE, F T &5
AL E RSB A EN G, IOFF UG5
HFTH A E R EREE

HHTA R, HTRIEATGHFEeCEEE, FA—almiE hzsL2min

HRG

[EMFFEX R, NOTFHRIHE. B FeaQkEd It N E#

const XTFCombPosition* getCombPosition(int pos) const; ///< {ufi &2 5| fifi4l & F x5

bool isSupportCancelorderByLocalID() const;

getMaxAllowedLocalorderID() A ifizke

///< R’

SCHF A HBAR B4 S 4

[//< WRASHE, A UIAHR PG SHOR S, Rk BN SRR D) RE 165 12
///< TERSCREARM P SHUE, WA RS EREOR, Ak L IRERE

XTFLocalorderID getMaxAllowedLocalorderID() const; ///< Ao S iy o vp i KACHL S, 048R A SCRF A Hb o5 i o
///< BEHRHE G ORIE ST 2R

XTFMarginType getMarginType() const;

i

XTFExchangeZEta{$

A RBEEIIRE

class XTFExchange {

pubTic:
XTFExchangeID exchangelD;
uint8_t clientIndex;
uint32_t clientToken;
XTFDate tradingbay;
bool haschannelIP;

mutable XTFUserData userData;

int
uint8_t

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

const char* getChannelIP(int pos) const;

const char¥*

int getProductGroupCount() const;
const XTFProductGroup* getProductGroup(int pos) const; ///< {ZfiE 2z
i
XTFProductGroupZ&tass

BB RAPEEEXISE

class XTFProductGroup {

pubTic:
XTFProductGroupID  productGroupID;
mutable XTFUserData userData;
int getProductCount() const;
const XTFProduct*  getProduct(int pos) const;
const XTFExchange* getExchange() const;

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

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

///<

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

LY, R
PRSI B 7R A P % 2 B, AN 3 5 BITst B B AS [ o
PRI B TR A % 2 B, A28 5 BT st B B AN ] o
THH, BT e, tin: 20220915

R SRF AL S TPHIE A ), truef R R IPHbE A
LR ER 25 F P A5 PR A 03 e 52

CFFEX, SHFE, INE, DCE, GFEX, CZCE%§

T AL 5 B

A BRGNS .

A B Z T posEHUEIEE: [0, getChannelcCount() - 1]
L SR A AP T H B 427 FH #5340 0 5 57 4 5 {ELEP 7T 5

SRR GR B, T B A S R R B+ 1OV N S .
5 B 2R 5 A A 4 5 TPk .

i¥haschannelIPyfalse, &[Elnullptr;

75 DU [] 3o o7 () TPt bk 7 4 R 8 4T

getChannelIPByID(uint8_t id) const; ///< f&Efigm s EiIPhilt, iR[F{E[RlgetChannelIP()

AR
[ AR AP R

it Pl 2L AR

TR B 25 HL P A8 RO B o &
) i A 2L ) A R
AL B R 5] A S R 5
W SRR IS 53 BTt R
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XTFProductZia{d

A FrRERERIRE

class XTFProduct {

public:
XTFProductID productID;
XTFProductClass productClass;
int multiple;
doubTe priceTick;
int maxMarketordervolume;
int minMarketordervolume;
int maxLimitordervolume;
int minLimitordervolume;
mutable XTFUserData userbData;
int getInstrumentCount() const;

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

XTFInstrumentZSiaid

WA - BEIRISRE

class XTFInstrument {

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

A PR

A2

FHHERL
w/NEF i L
[l i0b PN =y
[ELE NI nb T (s

R A B P e R B B

PR A4 B ) o /N i B

DR ER 2 1 PO i X 5
) AL A LR
A ERG BERELXR
596 it A BT JER ) e 0 R

pubTic:
XTFInstrumentID instrumentID; ///< ELRIY
uint32_t instrumentIndex; ///< BEHFS
int deliveryyear; ///< ZCEIF
int deliveryMonth; ///< ZEIAG
int maxMarketOordervolume; ///< TR I BRI R
int minMarketordervolume; ///< TR /N R
int maxLimitordervolume; ///< BRANHR A B R o
int minLimitordervolume; ///< BRANHR SR f /N4 A
double priceTick; ///< /NI AL
int multiple; ///< ELBETE
XTFOptionsType optionsType; ///< BB
XTFDate expireDate; ///< EHEMHE, Frrdkt: 20220915
bool singleSideMargin; ///< R FEARIE 4
XTFInstrumentStatus status; ///< HHTRE
int tradingSegmentsN; ///< ZEWBds ORI AT RS R A 7B
XTFInstrumentStatusEnterReason enterrReason; ///< BENAARE R KR B Al # A8 R A e 7 BD
XTFTime enterTime; // /< HENAIRZS T [H]
XTFDate enterDate; // /< BENARZS HIH CRE BT 1B 2 AR A8 == B
mutable XTFUserData userbata; ///< PrREBZE A FH B X R
const XTFExchange* geteExchange() const; ///< BERELFTEMIXTFEXChangetg4l
const XTFProduct® getProduct() const; ///< BERELFTENXTFProductifth
const XTFMarginRatio*  getMarginRatio(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< ffib4%*
const XTFCommissionRatio* getCommissionRatio(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< F4:#%

const XTFPrePosition*
A5 H AR,
const XTFPosition*

i,
getLongPosition() const;
getShortPosition() const;
getMarketData() const;

const XTFPosition*
const XTFMarketData*
const XTFInstrument®
int

int

getunderlyingInstrument() const;///<
getorderCommissionRatioAmountLevelCount() const; ///< &rififs &Rk %
getordercCommissionRatioOTRLevelCount() const; ///< TTifJOTRIUES( 5L

BWELAR L L E, WENLROH
BWELAH K C, 08 H Lt
G LRI EXTFMarketbatafi4l

WA HIRE L), FRooxt B HE Al & 29 4R B

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

getPrePosition(XTFHedgeFlag hedgeFlag = XTF_HF_Speculation) const; ///< JisEHrs, SkEEHAIE

const XTFOrderCommissionRatio* getOrderCommissionRatio(int amountLevelPos, int otrLevelPos) const; ///< #rififiiE s

BASAL. OTREGALNS ) IR B =

double getordercommission() const; ///< BEWNZAELN RIS

int getMessageAmount(uint32_t &total, uint32_t &traded) const; ///< il aiscif goil(ofs Bas, ikl
ERNORREW KT, HAhR R IR

double getNextordercommissionRate() const;///< IREAZIUATSE Giil R EROTR, i) N —2E R 5 575 Z 1 ik

A ARG IREE BRI W FIDBL_MAX

-
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XTFPrePositionZ5{a{4
WEA | EFIEFCNSRE

class XTFPrePosition {

pubTic:
int preLongPosition;
int presShortPosition;
double preSettlementPrice;

mutable XTFUserData userData;
const XTFInstrument* getInstrument() const;
i
XTFTradeDetail&t3{F

WEBE : RPN

class XTFTradeDetail {

pubTic:
XTF_CONST XTFTrade *trade; ///< ARG
int volume; ///< BAE
i
XTFPositionDetailZ513(#
WEA : E NIRRT
class XTFPositionDetail {
pubTic:
XTF_CONST XTFTrade *openTrade; ///< TFORAZERR, 4% Tnullptri, RRIES, FEO R4 e RO I 405 % 1k
i
XTFTradeID openTradeID; ///< A gmG
double openPrice; ///< TP, 5RAEER P MR ATE . 0 SRR T A MR R HESE S
int openvolume; ///< FCHATCHE
int remainingvolume; ///< FEE PR A RS
int getCloseTradeCount() const; ///< P RA R A
const XTFTradeDetail& getCloseTradeDetail(int pos) const; ///< “Filzz[nldR 4
bool isHistory() const { return openTrade == nullptr; } ///< Flli & A0 LFFG
int getCombPositionDetailCount() const; ///< FREBACELA G BB 53R
const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< FizWi4i
int getCombinedvolume() const; ///< FRE UMb S 5 A SR
I
XTFPositionZ53(

A BFEFORIRE

class XTFPosition {

pubTic:
XTFPositionDirection direction;
int position;
int todayPosition;
int combinedPosition;
int openFrozen;
int closeFrozen;
double margin;

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

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

WEZ Sk fr o

W2 Sk FF O

WSS A

FRER L5 R P 4 P I B ) %

BHIERO TR & 2IXTFInstrument##g 4t

FeTm. £k 2%

FELE: EFe - CPHERFE + 56 - 2 F56, A8 T FeksdR
SRHOE: 50 - BT45e, B8 T Te%%E (Saim)

AN CHE

TR &

TR

HHGAES, RaRFCr G ARES. A5 R LA SO IRES R %22
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double paidMargin; ///< SAMRIES, FORSEBRSAT I S R RIE S . AETHS R R s A G, SR
U AT RE S /N T o FARAIE

double frozenMargin; ///< HERIESE
double frozenCommission; ///< HEFLH
double totalopenpPrice; ///< BITEEM: EAMERAELSTEN, SR mitH
double positionProfit; ///< FERET AEARRECMWFERET CREIN T EHZIESED
double closeProfit; ///< FEET RAEAMESHOFEMITRMART EaHE)
mutable XTFUserData userData; [/ /< URERSE PS5 0 5
double getopenPrice() const; ///< FEHm
int getAvailablePosition() const; ///< FRWATHGMN (Feihs - FekEgE=E)
int getyesterdayPosition() const; ///< FRIEIAMITEFE (JGLEECRE - S TFEfFaE)
int getPositionDetailcount() const; ///< #riflair4nss
const XTFPositionDetail& getPositionDetail(int pos) const; ///< it WL, (04516 plAs AT 4 Az i 4
const XTFInstrument* getInstrument() const; ///< FiJEXTFInstrumentiifg4t
i
XTFIinputOrderZ5fa{f

AR« IREERXIGRE

class XTFInputorder {
pubTic:
XTFLocalorderiD TocalorderiD; ///< Bikgms (HPD
///< AHIR G5 T2 B H PR — M, B T AR E RS,
///< FEEARRSHE G RE R JLMERIDIR:
///< 1. AEAH G LIE 2 Jy0x 88888888
///< 2. HEEIERR G P LR E E y0xd8888888:
///< 3. MGz H0xe8888888:;
///< NRIEREERE, APTAMHA IR 545 5 2 IR
///< WRAPTRAETWILLEE, EJHRKIE G, HELAFEESAMR RS S
T3 S A F G 5 A ME— 1
///< WRARERUE AR o5 O ME— 4, TEA S HAPTIT R L IhfRg
///< APTRVE Pl HIE—HH P4/ 04 2 00855, (A5 i s B A% FH 3EROL 66 (R 4

kg S AR A EE .
///< Wl (AR, SE5ED +HmsE.
XTFDirection direction; ///< FEFLTim
XTFoffsetFlag offsetFlag; ///< F etk
XTFOrderType orderType; ///< KA. R (GFD) /Tith /FAK/FOK
double price; ///< WM
uint32_t volume; ///< WHREE
uint32_t minvolume; ///< BNRHER . YR FAK,

///< WHE minvolume > 1, APAAPTERINfEFH /N A KO AT HR 5
///< WHE minvolume < 1, AAAPTERINfHFAT R RASHEE AT IR s
XTFChannelselectionType channelselectionType; ///< ALY 5 ik

uint8_t channelID; ///< FEALgm'S
XTFOrderFlag orderfFlag; ///< WHARE ORI, BRI
XTFUserRef userref; ///< AP EEXESE, REIEGE, HaAEAR, (RERERFSHF
XTF_CONST XTFInstrument *instrument; ///< WHEEL %
i
XTFExecOrder&5ta(d

B © TR PR ERIERRIRE

class XTFExecOrder {
pubTic:
XTFLocalorderID Tocalorderip; ///< AR gn s, FEBH MM, AT AR .
///< AEEMXTFInputorderds i S5 Rz 5%, M5XTFInputorderfZA ik 5
YT G— b
XTFOrderFlag orderFlag; [/ /< WEbRE, HT X RATBOE 2 X
XTFOrderType orderType; ///< A,
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XTFOoffsetFlag
XTF_OF_CloseYesterday
XTFDirection

XTFHedgeF1ag

double

uintl6_t
XTFChannelSelectionType
uint8_t

XTFUserRref

XTF_CONST XTFInstrument

XTFOrderZEf3(
WA : IREREIRITSRE

class XTForder {

pubTic:
XTFSysOrderID
XTFLocalorderID

XTFExchangeOrderID

XTFOrderGroupID
XTFDirection
XTFOffsetFlag
doubTe

uint32_t
uint32_t
uint32_t
XTFOrderType
XTFOrderFlag
XTFChannelSelectionType
uint8_t

uint8_t
XTFOrderstatus
XTFDate

XTFTime

XTFTime

XTFTime

bool

false.

bool
XTF_CONST XTFInstrument

XTFOrderActionType
VAT BN EZT B

XTFUserref

mutable XTFUserData

int

const XTFTrade*

XTFHedgeFTlag
double
XTFOptionsExecResult

///<

///<
offsetFlag; ///<
direction; ///<

///<

///<
hedgeFlag; ///<
minProfit; ///<
volume; ///<
channelselectionType; ///<
channelID; ///<
userref; ///<
*instrument; ///<
sysorderiD; ///<
Tocalorderip; ///<

///<

///<

///<

///<

///<
exchangeorderiD; ///<

///<

///<
orderGroupID; ///<
direction; ///<
offsetFlag; ///<
orderPrice; ///<
ordervolume; ///<
orderMinvolume; ///<
totalTradedvolume; ///<
orderType; ///<
orderFlag; ///<
channelselectionType; ///<
channelID; ///< )
realChannelip; ///<
orderStatus; ///<
insertDate; ///<
insertTime; ///<
updateTime; ///<
cancelTime; ///<
isHistory; ///<

///<

///<
isSuspended; ///<
*instrument; ///<

actionType; ///<
userref; ///<
userData; ///<
getTradeCount() const; ///<

getTrade(int pos) const;///<

getHedgeFlag() const;

- 47#L: XTF_ODT_SelfClose | XTF_ODT_NotSelfClose

- Xiph: XTF_ODT_SelfCloseOptions | XTF_ODT_SelfCloseFutures
JFTGtrid&i: XTF_OF_Close | XTF_OF_CloseToday |

AT RURNS h 7 ) <

- XTF_D_Buy: ifRATEL 1R X s

- XTF_D_Sel1: MFFATAL. TERAX

B E R E

AT R /R

TR

LR AP e At

JRE AL 4 5

HPEE R, RiEFEERE, e ELAE, REEMRESHP
RS APIES

& HKS

P EE AR AR RS, DA URIEE— 1, 75 0277 2E B R T iR

HER AN L1729 R P 1R i 5 AN 1
TR B IR R AR T P

1. FEAHE S HIE w H0x88888888;
2. HEGIEIEBNE I LR 2 0xd8888888;

3. HEE IR E 0xe8888888;

22 5 BT AR S g 5

RBURA N XTF_OS_Received K2 HPIRAK, 7B
WMHIRE N XTF_OS_Accepted Mz JGiIRAH, WFBAH R
s GHZIAPTZ AT H E X, BUYETEE [0~128])
S5 19

DA RN T

RN

AR

e /INR A B

R R B R R

FRAf /FAK /Ty 25

RHARE

o ST P i %

JERLERE S, OXFFRRN LG

SERREALERG S, HIEGIRE], OXFFRRNTLAE

RERE
&R DNER B
L E NGB
R s A, FRF R 10:20:30

R, AP 10:20:30

R B B T T L G B FE P R R, B IRAPT S [ Bk
FEIB P IR 55 SR K Z AT B B B4R, 5B oA true.

IR[E0, FoAt R bR BT L SE Y

PR
PR

20220915
10:20:30

AT K ERM,
BFERKZ G, ZTBN

BT 7K AL P BT A 7 ZURF PR AL,
R m R AR
FTEXTFInstrumentf4a4t. IR AAENKELANAE, WAGLx RiaE T

CIFNEED ST I2

RN GO (R AR SRR (Lbtn. RO, HUR. B, WossH) TBL AN
P X, RIRFE SR, EEAELE, (&
DR B 25 P (8 H R i xd

AR SN L ) AR AT ) A K

A B 2R 5| AR M P S A A

P AR IR [0 2 Y

getoptionsexecMinProfit() const;

getOptionsExecResult() const;
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XTFTradeZE5f3($

B pRAZEHRAISRE

class XTFTrade {

pubTic:
XTFTradeID
doubTe
uint32_t
doubTe
doubTe
XTFTime
XTFDirection
XTFOffsetFlag
bool

false.

XTFOrderGroupID
XTF_CONST XTFOrder
XTF_CONST XTFTrade
XTFUserref

mutable XTFUserData

bool

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

orderGrouplID;

*order;
*matchTrade;

userref;
userbData;

isselfTraded() const { return matchTrade != nullptr; } ///< H#ji

XTFMarginRatio%E13{F

WEA : (RIEEERIIGREE

class XTFMarginRatio {
pubTic:

double

double

doubTe

doubTe

mutable XTFUserData

const XTFInstrument®

TongMarginRatioByMoney;
TongMarginRatioByVvolume;
shortMarginRatioByMoney;

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

/1/<

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

shortMarginRatioByvolume;

userbData;
getInstrument() const;

XTFCommissionRatioZE1a{H

iBA « FERERERIGRE

class XTFCommissionRatio {

pubTic:
doubTe
doubTe
doubTe
doubTe
doubTe
doubTe
mutable XTFUserData

const XTFInstrument®

openRatioByMoney;
openRatioByvolume;
closeRatioByMoney;
closeRatioByvolume;
closeTodayRatioByMoney;
closeTodayRatioByVvolume;
userData;
getInstrument() const;

22 5 it I AE G i

PR

R UK A4 B A

T B ORI

AR B O J8AE F R T4 5%
RS, FRF R 10:20:30
LSR5 ), VS % XTFDataType. h
ks, VeSS %5 XTFDataType . h

[l B P T O S B TR R S, R ImAPT 2 H AT K E A,

FEIB T M 55 S8 K Z AR B IRl , 7 B true.

A K E A R A

EFIRALEL,

R H S
fTJ&XTFOrder 454t

TR EAR, WA

BFRKZIE, wTBN

CIFNED ST 2

WEEISA

FPE B L, 5 Rk B Ruserre FAHF
DR B 25 P (8 R i xd

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

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

IR EHTH I 2 R RIEE % .
FERHCRE T HLN 2 S ARIE S 2
FE IR SR S 2 Sk ARIIE 828
F B AR S 2 S R S K
TREA 45 P A B e R
JrJ@XTFInstrumentif454t

b7 ot AN R P ENS RS B
HE RN T2
&R FREF 4R 3 R
R R FHEF 2 3 K
& H IS5 F R
R RS F et R
TREA R A8 B B B
FrEXTFInstrumentfig4t
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XTFOrderCommissionRatioZ#3{F
HHER : BRI

class XTFOrderCommissionRatio {

public:
uint32_t amountBegin;
uint32_t amountEnd;
double otrBegin;
doubTe otrend;
doubTe rate;

///< 15 R REEERGE
///< 15 BEJEESE R
///< OTRIGE &L
///< OTRIGFEZ:HIHE
///< BT

///< BT SRR SR E el XA FIAGOTRYE F, AT LA i o] rE (E m R vt 8, h 8575 R R

///< | oTR=[0,5)
///< [ 0,100) | ratel=0.1, fixvaluel=0.0
///< [100,200) |
///< [200,MAX) |
double fixvalue;

i

XTFMarketData%5ta(f
HER ;TSRS

class XTFMarketData {

pubTic:
int tradingDay;
int snapTime;
doubTe preSettlementPrice;
doubTe preClosePrice;
doubTe preOpenInterest;
doubTe upperLimitPrice;
doubTe TowerLimitPrice;
doubTe openPrice;
doubTe lastPrice;
double bidPrice;
int bidvolume;
double askPrice;
int askvolume;
int volume;
doubTe turnover;
doubTe openInterest;

mutable XTFUserData userbData;

const XTFInstrument* getInstrument() const;

XTFCashInOutZ5{a{F
BB HASTISRE

class XTFCashInout {
pubTic:

XTFCashDirection direction;
doubTe amount;
XTFTime time;
mutable XTFUserData userData;

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

///<

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

| OTR=[5,10) | OTR=[10, MAX)
| |

rate2=0.2, fixvalue2=fixvaluel + 0.1%(100-0) | |
rate3=0.3, fixvalue3=fixvalue2 + 0.2%(200-100) | |
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XTFEventZia(h
WA : BRNSAEE

class XTFEvent {

public:
char tradingbay[9]; ///< mmHEHEE G S )
char eventTime[9]; ///< BEFELER
XTFEventType eventType; ///< BEIFRT
XTFEventID eventiD; ///< BHEMID
int eventLen; ///< BEE R K
char eventData[256]; // /< AR B
char reserve[2]; ///< T T B

k3

/// B RS AR R0 25 A
class XTFPrivateEventInvestorPrc {

public:
XTFPrcib prcib; ///< REE B R IDH Y
char investorib[13]; ///< BEELLR
int prcvalue; // /< $&&EERIEME
char reserve[11]; ///< T FB

13

[/ BEFEE AL AL A8 R A R
class XTFPrivateEventInstrumentPrc {

pubTic:
XTFPrcID prcib; ///< REER B AR IDH Y
char investorID[13]; ///< BHE /K
char instrumentID[31]; ///< BELBI
int prcvalue; ///< ELRNEHE
char reserve[12]; ///< TEFE

k3

XTFOrderFilter&a(4

A ERBERANTIERRISRE

class XTForderFilter {

pubTic:
XTFTime startTime; ///< JtaEmE, FREEL: 10:20:30, FEGERRTE
XTFTime endTime; ///< GiRmtE, FRreAga: 10:20:30, FFEHEERTE
XTFDirection direction; ///< feERBELTTH, KREERITE
XTFoffsetFlag offsetFlag; ///< faE B FieE, LREERITE
XTForderFlag orderFlag; ///< HREMAERE, TREERIHE
XTFOrderType orderType; ///< fRERBia SR, TRERRITE
XTFOrderstatus orderstatus[4]; ///< fREMBRE, EFHNTBUEN RRTE, SCFFR I AR S
XTF_CONST XTFInstrument *instrument; ///< TRIELERINTRE, TR RRITH
XTF_CONST XTFProduct *product; ///< el EE TR e, SHREERRTAE
XTF_CONST XTFExchange  *exchange; ///< T8INAE G R IREr, T RRITA

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

class XTFTradeFilter {

pubTic:
XTFTime startTime; ///< FFaTE, FRE#ER: 10:20:30, ZEEFERRIE
XTFTime endTime; ///< G5HntE, FAEA&R: 10:20:30, BEFEFEERTE
XTFDirection direction; ///< fREMBILETH, TMERSIE
XTFoffsetFlag offsetFlag; ///< HREWRBIF VA&, TRUERRITH
XTF_CONST XTFInstrument *instrument; ///< feiELLEHNTRE, SRR
XTF_CONST XTFProduct *product; ///< eI PR TRE, TRERRITA
XTF_CONST XTFExchange  *exchange; ///< &I G Pk Er, e Rmpra

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

XTFComblinstrumentZSaid

BB - HERLIR

class XTFCombInstrument {

pubTic:
XTFCombInstrumentID combInstrumentliD; ///< HEEARS
uint32_t combInstrumentIndex; ///< HEEARFS
XTFCombType combType; ///< HEHER
XTFCombDirection combDirection; ///< BEELTTH
mutable XTFUserData userData; ///< PRE S P AEH BB T 5
const XTFInstrument® getLeftInstrument() const; ///< FERRE L% RARE!
const XTFInstrument® getRightInstrument() const; ///< FiRRELIXS RARES

const XTFCombPosition* getCombPosition(XTFCombHedgeFlag combHedgeFlag = XTF_COMB_HF_SpecSpec) const; ///< &ifidlf
Froxt %

Tong getCombPriority (XTFCombHedgeFlag combHedgeFlag = XTF_COMB_HF_SpecSpec) const; ///< frifjdls
const XTFExchange* geteExchange() const; ///< LB ST

E

XTFCombPositionDetail 534

BA  BEIFOIEMmE
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class XTFCombPositionDetail {

pubTic:
int volume; ///< AERFeHE
double margin; ///< 15 PRI S B4 e BB ARAIE &+ 4 BRARIE 4D
double paidMmargin; ///< SEAMRAIES A (S SEATRIES:, 7o BB ORIE 4 B 45 IR ORIE 4D
XTFTradeID TeftTradelD; ///< ToRRE LI BAS G
XTFTradeID rightTradelD; // /< FRRRRG 200 A Y5
mutable XTFUserData userbData; ///< PREBES P FH AR ST
I

XTFCombPositionZi3{#

BER - BEFEE

class XTFCombPosition {

pubTic:
int position; ///< HECIEEE
double margin; ///< 5 FRIE S A, T A B AR 2 BRARAIE 4+ A5 BB ARAIE 4 2
double paidmargin; [/ /< SEAHRAIE G S, T A A I SE AT RAIE 4 2
XTFCombHedgeFlag combHedgeFlag; ///< HEBRNERFRE
mutable XTFUserData userData; ///< URERZE A8 1 B o
const XTFCombInstrument* getCombInstrument() const; ///< KEMAEGEL
int getCombPositionDetailCount() const; ///< 4l&WgN%cE

const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< 4l&HA40

XTFPositionCombEventZi3{d

iBA BRI

class XTFPositionCombEvent {

pubTic:
XTFSysOrderID sysorderiD; ///< HERKS
XTFLocalorderID Tocalorderip; ///< RS AR5
XTFExchangeOrderID exchangeOrderiD; ///< GRS
XTFCombHedgeFlag combHedgeFlag; ///< AEFARIRE
XTFCombAction combAction; ///< HEAT R CHE /fFB1)
uint32_t combvolume; ///< HE
XTFTime combTime; ///< HEm A
const XTFCombInstrument*combInstrument; ///< HEEL
I3
XTFIinputQuoteDemandZ53{f
WA ¢ EIIERXT SR
class XTFInputQuoteDemand {
pubTic:
XTFLocalorderID localorderip; ///< ARG S, TRRER, F P AT LRI
XTFChannelSelectionType channelSelectionType; ///< EhLgm S kIR
uint8_t channelip; ///< FEhigms
XTFUserRef userref; ///< BPEEXSE, REP G, HEAELE, {8 EERESH
XTF_CONST XTFInstrument *instrument; ///< BLXR
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XTFReportFilteréEia(f
WA« ERITIERENSE (ARR )

class XTFReportFilter {

public:
XTFProductFilter productFilter;
char instrumentFilter[320];
. Bln. au*,au23*
bool orderGroupIdEnabled;
falseR /R 2] 4 E [Fl ks
kg
XTFInputActionZE3(H

A BEARARIRE

class XTFInputAction {

pubTic:
XTFOrderActionType actionType;
XTFChannelselectionType channelSelectionType;
XTFChannelID channeliD;
XTFOrderIDType orderIDType;
XTFOrderID orderiD;
XTFLocalActionID JocalActionID;

13

FERE
FERXBIEE
SRHHURATTT -

///< FUTURES || (&) OPTIONS
///< HEREAFFFH . BEAFOEHEAEN, ZAREAMEHIE S5

///< RFE IR A G S I IE R truedas (U ER B A R,

///< H TR


af://n1859
af://n1863
af://n1867
af://n1868

b SIS
XTFExchangelD
XTFProductID
XTFProductGrouplD
XTFInstrumentID
XTFComblnstrumentID
XTFAccountID
XTFDate

XTFTime

XTFExchangeOrderID
XTFSysOrderlD
XTFLocalOrderID
XTFLocalActionID
XTFTradelD
XTFQuoteDemandID

XTFUserRef

14ERE
REAGRS R (XTFOrderIDType )

KA uint8_t

BHREX

[+

XTF_OIDT_Local
XTF_OIDT_System

XTF_OIDT_Exchange

ERFhEBY ( XTFProductClass )

KA : uint8_t

thrgeses
XTF_PC_Futures
XTF_PC_Options
XTF_PC_Combination

XTF_PC_SpotOptions

HiEssR HE RSP

char[12] R FTIDEESEEY

char[16] SR

char([16] ERhEEESEEY

char[32] B2 DEHESRE

char[36] PEFLIDEYERE

char([20] K-S IDEHESRE

char[9] R EREsREY

char[9] A E)EmaREY

int64_t R FTR A m SR

int32_t EERK SRR

int32_t R SHIERE (FAFENX )
int32_t AR P RESHIERE (AFENX )
int64_t PRA R SRR E

int64_t BNRES

int32_t BFEEXREIE  SRIXEIES , BIERRERRE

i8R
FBPF4ERNAIRS
BELEFNRRRS
iR B RS

HALRHASEEY
HEHE

PUERHAEEEY

HEE(TRTF)
0
1
2
e
1
2
3
6
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HA#UBY ( XTFOptionsType )

AU : uint8_t
Hrgeses 588
XTF_OT_NotOption E3:0%
XTF_OT_CallOption &k
XTF_OT_PutOption = iion

SESEF5E ( XTFDirection)

KA : uint8_t
HaesRR 1588
XTF_D_Buy S
XTF_D_Sell EAl
BEBEAM ( XTFPositionDirection )
KA - uint8_t
Prgessm i%0E
XTF_PD_Long 3L
XTF_PD_Short Zs3l
IZINERTE (XTFHedgeFlag)
A uint8_t , HEI{STIFRAL
geses 12
XTF_HF_Invalid TS
XTF_HF_Speculation =N
XTF_HF_Arbitrage ER
XTF_HF_Hedge RE
XTF_HF_MaxCount {REBPOER(EFA
BAEHME ( XTFCashDirection )
KA - uint8_t
Eesen 71z
XTF_CASH_IN N

XTF_CASH_OUT He

asE
0
1
2
HasE
1
2
taE
1
2
EsE
0
1
2
3
4
taE
1
2
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FFEITE ( XTFOffsetFlag )
HEY | RIS

XTF_OF_Open
XTF_OF_Close
XTF_OF_ForceClose
XTF_OF_CloseToday
XTF_OF_CloseYesterday

XTF_OF_Invalid

IREPIFE ( XTFOrderFlag)

KA uint8_t

thaes

XTF_ODF_Normal
XTF_ODF_CombinePosition
XTF_ODF_OptionsExecute
XTF_ODF_OptionsSelfClose
XTF_ODF_Warm

XTF_ODF_Invalid

HREASEHY ( XTFOrderType)

A uint8_t

XTF_ODT_Limit
XTF_ODT_FAK
XTF_ODT_FOK
XTF_ODT_Market
XTF_ODT_GIS

XTF_ODT _SelfClose
XTF_ODT_NotSelfClose
XTF_ODT_SelfCloseOptions

XTF_ODT _SelfCloseFutures

i8R B
EANE) 0
Fe 1
B 2 (BRH)
£ 3
THE 4
Fox8 9
1588
HEke
BEFE
GicE
popaEicL:]
FRiRdRER
FTRE

(L]

GFDIRE (BRMT)

FAKHRER ( BRAT)

FOKIRER ( BRI )

MTRE (G )

GISIRER (BRI )

ARG ((UTIRER )

HARAS i ((ATHBRK )

HAROE I (SO ERY )

[EL9%S i ( BRHRESY P T BLERIERER G , (OB )

(s

254

255

e

21
22
31

32
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IREIRZS ( XTFOrderStatus )

KA uint8_t

thraesesl

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

528

REBTEE , FIIREBRIIIRES.

IRERIEAING |, APISZBDBIEIREMSHRE AT | IHRBAMESTIKS.
RZFRSEFREETHN. JWEHESREAONEMERE  SUHEAEEIRTE
FFALMRELA S E AR LAR AR R W R B FIEHR.

RBKXENES  EECERKIHRE , FHBIHEENE , TR RERZ.
IIRSHIRE | IERTVKSERERNT  EXZAESTEN. ATLMRELRKSHITREERE.

RREEIEARKUIFEIRZAT , EBNEIRZIRERNER (RENEER ) .

RS AIEIPRTS |, FERBNETHREEIRELFRIZET  SEUTIIRTS | B NGEIRTE.
JEERIRSEIE - XTF_OS_Queuing | XTF_OS_Canceled | XTF_OS_PartTraded | XTF_OS_AllTraded |
XTF_OS_Rejected

IREBRAR | EWRZATHARRRL

IREACHIGE , PTREREF IR | BB FAKEEMN BRI Z RS BaRE

BB AT

TR

REWIE SR ZFTEYE | I4/RERTEInputOrderfYErrorNo= R+

ToRRE

FE(iLi%#F ( XTFChannelSelectionType )

KA uint8_t

thaexa

XTF_CS_Auto
XTF_CS_Fixed
XTF_CS_FixedThenAuto

XTF_CS_Unknown

iR

MEERRZFTRALEE

IERERX BRI

IEERXBRANE , MRIEERRERNVAGIE , WEREMAEE ;
PRSEIREBER |, TERIAIR BB ERE

(RELITENEHET! ( XTFMarginPriceType )

ZEA - uint8_t

eS|
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XTF_MPT_MaxPreSettlementOrLastPrice

XTF_MPT_PreSettlementPrice
XTF_MPT_OrderPrice
XTF_MPT_OpenPrice
XTF_MPT_LastPrice
XTF_MPT_AverageOpenPrice
XTF_MPT_AveragePrice

XTF_MPT_LimitPrice

B49YR7S ( XTFInstrumentStatus )

XTF_IS_BeforeTrading
XTF_IS_NoTrading
XTF_IS_Continuous
XTF_IS_AuctionOrdering
XTF_IS_AuctionBalance
XTF_IS_AuctionMatch
XTF_IS_Closed

XTF_IS_TransactionProcessing

HREFIZ(ESEBY ( XTFOrderActionType )

2R uint8_t

Eeses
XTF_OA_Invalid
XTF_OA_Insert
XTF_OA_Cancel
XTF_OA_Suspend
XTF_OA_Resume
XTF_OA_Update

XTF_OA_Return

1588
RITINFIREEEM Z BIRAE (EINELEARSF )
FEEEMITERIES (HINELEGA )
REMITERIES (BINEER)
FENTERIES (HI5ENA )

BTl (EARER)

FEHMN (EXRER)

AR (EARER )

BREXENT (ERER )

1588
FHEERD
el
TR
EERNRE
EERINMNMEFE
EERNMRS
e
SR

1588

ToRABIREAIRE

BAIRER

fERES

HHERiRE (EARER )

WEMRE (ERER)

SEFTRE (EARMER )

REBEH

(s

(s

255

(s
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E(4iBHERS ( XTFEventID )

27 int
HaeRs i588 e
XTF_EVT_AccountCashInOut KPR EAESRETHIBA] 0x1001
XTF_EVT_ExchangeChannelConnected RBFR D EE CEEE 0x1011
XTF_EVT_ExchangeChannelDisconnected R R SiEE S @k 0x1012
XTF_EVT_InstrumentStatusChanged BEREREZBH 0x1021

HEEB ( XTFCombType)

ZEA : uint8_t

e AR HEE
XTF_COMB_SPL HABEXT 0
XTF_COMB_OPL EEYOREN 1
XTF_COMB_SP SHAER 2
XTF_COMB_SPC BEMER 3
XTF_COMB_BLS INEENE 4
XTF_COMB_BES SZHEENE 5
XTF_COMB_CAS A ABINE 6
XTF_COMB_STD = 7
XTF_COMB_STG HEER 8
XTF_COMB_BFO SENHBESHATY 9
XTF_COMB_SFO S HHRESHAIR 10

HEFHFISBY ( XTFCombDirection )

KA uint8_t
3e-=Si i8R aE
XTF_COMB_D_LongShort Z-7 0
XTF_COMB_D_ShortLong =% 1

HEIRINERIFE (XTFCombHedgeFlag )
KA : uint8_t , HRIGTHFHEN-EHL
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trges 1588 (e

XTF_COMB_HF_SpecSpec A2 1
XTF_COMB_HF_SpecHedge BH-RME 2
XTF_COMB_HF_HedgeHedge RERE 3
XTF_COMB_HF_HedgeSpec {RIE-12N 4
XTF_COMB_HF_MaxCount TREBERAER 5

HESTEHB! (XTFCombAction )

KA : uint8_t
s L] EE
XTF_COMB_AT_Combine HE 1
XTF_COMB_AT_Uncombine IFABE 2

HIBUTHU XN ITE5 R ( XTFOptionsExecResult )

KA - uint8_t

Prgessm 588 EsE
XTF_OER_Error KT ‘e
XTF_OER_NoExec BT n'
XTF_OER_Canceled EEEGH 'c
XTF_OER_Success HITEIh '0'
XTF_OER_NoPosition HIRS B A s
XTF_OER_NoDeposit BER g 12
XTF_OER_NoParticipant SRAFHE 3
XTF_OER_NoClient BEPRIEAE 4
XTF_OER_Nolnstrument BHEREE '6'
XTF_OER_NoRight IREHATIER 7'
XTF_OER_InvalidVolume TEENEE '8
XTF_OER_NoEnoughHistoryTrade B BRI SERES 9’

BHR ST EI%IR ( XTFProductFilter )

KA - uint16_t
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thgsss %88 hEsE

XTF_PCF_Futures (A IRHR S RIAEUE 0x0001
XTF_PCF_Options TN IRHR R R EE 0x0002
XTF_PCF_All F NIRRT PSR EUAVEE OXFFFF

wRRERG
ERSYRRIRER

// BT E AL PTA A AL B Y R R
void queryInstrumentorderCommissionRatio(const XTFInstrument &instrument) {
auto getAmountString = []J(uint32_t amount) -> std::string {
if (amount < UINT32_MAX) return std::to_string(amount);
return "MAX";
i
auto getOTRString = [](double otr) -> std::string {
if (otr < UINT32_MAX) return std::to_string(otr);
return "MAX";
T
auto amountLevels = instrument.getorderCommissionRatioAmountLevelCount(); // Arififs sy et
auto otrLevels = instrument.getorderCommissionRatioOTRLevelCount(); // #ifJOTREY ¥ i
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(),
getOTRString(rate->otrBegin).c_str(),
getOTRString(rate->otrend) .c_str(Q),
rate->rate, rate->fixvalue);

TraderAPIF A& =B
TR TE R ABNExample02.copftis , HESERERA , BAEN A EMexampleER,

* @brief —/MHLHHE )RR

* B ARBURRIEE RS, (LT TAPTIAEHR AT, AL T A8,
o SRR IARE ST, AT A SRR B 1T

* ARARSEI 7 I

* 1. IR ENTRAE, REHRATIARRLL0F:

* L1 WRHASAOR, AL RN TR LG,

1.2 WREA L KON, IACLAETEME L B

* 2. RS EAT EARBL10TF:

2.1 MRFA LKA, WA LLEFTEMF 2 kAL
2.2 WMREATKRCA, WA NHFT LM @2k e

* EARTRE:
* 1. R E SR APT SR
¥ 2. FABIAPL, HBiRIE, MHTogintkHE R G,
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* 3. SHRINERGEEE S, SRR AN ERAT R 5
4. WRABATIERIZE G 0KnE, HATHEE,
* 5. Zid10004T B G, IBHAZ S

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

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

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

3
T
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 (I'mApi) {
printf("error: trader is not started.\n");
return;
3

int ret = mApi->stop(Q);
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(errorcCode, isFirstTime);

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

//mApi->Tlogin(musername.c_str(), mPassword.c_str(), mAppID.c_str(), mAuthCode.c_str());
int errorCode = mApi->Togin();
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 errorcCode) override {
ExampleTrader: :onStop(errorcCode);

if (errorcCode == 0) {
printf("api stop ok.\n");
} else {
printf("error: api stop failed, error code: %d.\n", errorcCode);

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

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

printf("Togout success.\n");

void onChangePassword(int errorcCode) 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->TastLocalorderID;

[/ FEBEYIG TR R, il R REr, BN TR RIFIRE R, EE .

// XBEA DI UEAE 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);

// GOKEAEIE 5 B



printf("info: data Toad finished.\n");

void onorder(int errorcode, const XTFOrder *order) override {
/7 AR ARYEIR L RTRAD AW AL SRR, RS PR
if (errorcode !'= 0) {
switch (order->actionType) {
case XTF_OA_Insert:
printf("insert order failed, error: %d\n", errorcCode);
break;
case XTF_OA_Return:
printf("return order failed, error: %d\n", errorcCode);
break;
default:
printf("order action(%d) failed, error: %d.\n",
order->actionType, errorcCode);
break;
}

return;

/7 WCEIFR BRI o AR R IR S 1 T R B I S R
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->localorderID] = order; // {#{FiREEx} 5
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 AR ARYE IR R RS AW AR G AR, B R G PTE .
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 {
// WEIRE 5 El 4k
printf("recv trade, sys-order-id: %d, trade-id: %1d.\n", trade->order->sysorderID, trade->tradelID);

void onAccount(int event, int action, const XTFAccount *account) override {
// WKPE BRI BIEZEE D, W MAET
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 {
// ZEFE B RAEAE R ZEE O, W 325 BT E AR
printf("exchange is changed.\n");

void onInstrument(int event, const XTFInstrument *instrument) override {
// G EM R AR B ZEE O, e RS



if (event == XTF_EVT_InstrumentStatusChanged) {
printf("instrument status changed: %s %d.\n",
instrument->instrumentID, instrument->status);

void onBookUpdate(const XTFMarketData *marketData) override {
// ATHERIEEE O, ARAEAT I ik k28 5 g
doTrade(*marketData) ;

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

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

void updateBook(const char *instrumentID,
doubTle TastPrice,
doubTle 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;
3

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

if (mInstrument->getLongPosition()->position <= 0) {
openLong(askPrice, 1);
printf("open long position: 1.\n");
return;

if (askvolume - bidvolume >= 10) { // sell
if (mInstrument->getLongPosition()->position >= 1) {
closeLong(bidPrice, 1);
printf("close long position: 1.\n");



int

int

int

int

return;

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

openLong(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_Open;
order.orderType = XTF_ODT_FOK;
order.price = price;

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

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);

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);

closeshort(double price, uint32_t volume) {
if (!'mApi) return -1;

XTFInputOorder order{};

memset (&order, 0, sizeof(order));
order.instrument = mInstrument;
order.direction = XTF_D_Sell;
order.offsetFlag = XTF_OF_Close;
order.orderType = XTF_ODT_FOK;
order.price = price;

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



int cancelorder(int orderLocalid) {

auto iter = morders.find(orderLocalid);

if (iter == morders.end()) {
printf("order not found: %d\n", orderLocalId);
return -1;

}

const XTFOrder *order = iter->second;

return mApi->cancelorder(order);

private:
const XTFInstrument *mInstrument;
std::map<int, const XTFOrder *> morders;
int morderLocalld;
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void runkExample(const std::string &configPath, const std::string &instrumentId)
printf("start example 02.\n");

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

trader.start();

bool isStop = false;
int tickCount = 0;
while (!isStop) {
if (trader.isLoadFinished()) {
// TODO: MBHCTFIHIIARY, BNIBATH, WLsMEITE, IR EAT IR
double bidPrice = 300.50;
double askPrice = 301.50;
double TasPrice = 301.00;
int bidvolume = 24;
int askvolume = 38;
trader.updateBook(instrumentid.c_str(),
lasPrice,
bidPrice,
bidvolume,
askpPrice,
askvoTlume);

printf("sleep 500ms.\n");

usleep(500000); // sleep 500ms

if (tickCount++ > 1000) {
isStop = true;

trader.stop(Q);

int main(int argc, const char *argv[]) {
// TODO: f#MTiENSEL, TREUH AL B
std::string configPath = "../config/xtf_trader_api.config";
std::string instrumentId = "au2212";
runExample(configPath, instrumentId);
return 0;






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

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

	事件时序图

	TraderAPI基本操作说明
	登录
	看穿式监管

	报单
	撤单

	TraderAPI接口参考说明
	TraderAPI接口

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

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

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

	交易接口
	onOrder方法
	onCancelOrder方法
	onTrade方法
	onExecOrder方法
	onCancelExecOrder方法
	onPositionCombEvent方法
	onDemandQuote方法

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

	外接行情接口
	onBookUpdate方法

	其他通用接口
	onEvent方法
	onError方法


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

	交易接口
	insertOrder方法
	cancelOrder方法
	insertExecOrder方法
	cancelExecOrder方法
	demandQuote方法
	指定前置撤普通单方法

	外接行情接口
	subscribe方法
	unsubscribe方法
	updateBook方法

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

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

	辅助接口
	syncFunds方法
	buildWarmOrder方法


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

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


	常用代码示例
	查询合约的申报费率

	TraderAPI开发示例

