7z 3L

2022/09/05 ¥t

2022/09/09 1@EonOrderiZ ; #tonCancelOrderiEd ;

2022/09/19 IENNECE XA ER D LABE TETCIER ; 1SS & I IaRL-eR ;

Rzt
AT E2FAAPIFEARTIE

1. BEEAPIXE ;
2. BRI ;
3. QUEAPIRIS: ;
4. [EEIAPIRS: ;
5. JifIEY ;
6. RIXIRE ;
7. QAIEHRERENR ;
8. AMERLARENR ;
o. IR ;
10. {Z1EAPIRIS ;
1. BN ;

R BIRAD

int main(int argc, const char *argv[]) {
std::cout << "xtf api version: " << getXTFVersion() << std::endl;

// FENTE SRR, BIEAPTHN SR
XTFApi *api = makeXTFApi("./xtf_trader_api.config");
if (api == nullptr) {
std::cout << "xtf api make failed." << std::endl;
return -1;

// BUESPIEIE L ERT R
XTFTrader spi(api);

// BHAPIX R, HANNIELEBIHHspi->onstartQ#

int ret = api->start(&spi);

if (ret != 0) {
printf("api start failed, error code: %d\n", ret);
exit(0);

}

sleep(1);

/] BFME, BRLERAEspi->onLogin ()% O FikE|

ret = api->login(Q);

if (ret '= 0) {
printf("api Togin failed, error code: %d\n", ret);
exit(0);

}

sleep(1);

// BIEREX5

XTFInputOrder inputorder;
inputorder.localorderID = 1; // @i AHIME 1405
inputorder.direction = XTF_D_Buy;
inputorder.offsetFlag = XTF_OF_Open;
inputorder.orderType = XTF_ODT_FAK;
inputorder.price = 326.20;

inputorder.volume = 1;
inputorder.channelselectionType = XTF_CS_Auto;
inputorder.channelID 0;

inputorder.orderFlag = XTF_ODF_Normal;
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// EHTTHELN R
inputorder.instrument = api->getInstrumentByID("au2212");
if (inputorder.instrument == nullptr) {
printf("instrument not found\n");
exit(0);

[/ RIER A

ret = api->insertorder(inputorder);

if (ret !'= 0) {
printf("api insert order failed, error code: %d\n", ret);
exit(0);

}

sleep(1);

// BHIES

ret = api->logout();

if (ret != 0) {
printf("api Togout failed, error code: %d\n", ret);
exit(0);

}

sleep(1);

// 1ZIEAPTIXT R, APIX%RIZIL)E, apifldksl, ASRER KA.

ret = api->stop(Q);

if (ret != 0) {
printf("api stop failed, error code: %d\n", ret);
exit(0);

api = nullptr;
sleep(1);

std::cout << "xtf api exit." << std::endl;
return 0;

BCEAPI

APHRMHECE IS BELAIFNIREIEZ TS, BEXHATINT

# BUEAPTSLHINS, 544 1AL B ST
# ZNRSIEIEZ DAPTSY], A DAPTSEEI (% B A [ I BL B S

# BEks

ACCOUNT_ID=41008313_1

# K5
ACCOUNT_PWD=111111

# &7 U EAIAPP_ID
APP_ID=1234

# A NI FR AR ALY
AUTH_CODE=1234

# AAE AL AT D (TCP)
QUERY_SERVER_IP=192.168.4.63
QUERY_SERVER_PORT=33333

# X5 b AR D (uDP)
TRADE_SERVER_IP=192.168.4.63
TRADE_SERVER_PORT=62000

# [EREGE A FELRFESS %, BRIAAGZ, Z4FELlbusy TooptiligfT
# [EREE A E LR AR G0, AT DO EREE A B A A B, E BN RS APT S 46 i — VB 5 I CPUA%
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#TCP_WORKER_CORE_ID=3

#

UDPTRAAKEERI (] [AIFR, ffz: 22Fp, HUEVER: [10,50]

WARM_INTERVAL=20

#
#

UDPTRAAE LR RSN, BRAAG L, ZLREAE Lbusy TooptE iz fr
FRCRK TR 5 P S LR AR AR R — A4 B CcPU b

#TRADE_WORKER_CORE_ID=4

#
#
#
#
#
#
#
#
#

AIELTRINL, BN, &R Lbusy Tooptiigfr
A ERAAE FE M T B IEAES, fian:

- 1B E s A EE

- OBk 4ET

- N EEAN

- HARMES, %

LR

- TR

- AMMCBARERZANAPTSEEIILTN, R EAAFRKAPTSLHI B E S b B E — KRR, LU — D APT S 6 i i)l B 2R 2
#TASK_WORKER_CORE_ID=5

UTSHEEEE  FERFRIELRHIIRSHITRERLS

ACCOUNT_ID
ACCOUNT_PWD
APP_ID

AUTH_CODE
QUERY_SERVER_IP
QUERY_SERVER_PORT
TRADE_SERVER_IP
TRADE_SERVER_PORT

FHBFE

BERARNAPEED , SMATRRNSEHEIE. TER— P APIEBER RO EIERFE

Client SPI

ﬁﬂgAPliﬁu makeXTFApi(configPath)

API XTF

T Fstart()/SE0APISLA]

S Al WA

~

FESTTCPREHERR
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UHALSmZE S ondtart()

AMBlogin(\BREE

............... il
BAIERER onlogin()
... DORESRREE
B HALA3E 5 onReadyForTrading()
AR, ]
BHRIFEF 77K BIBSF onLoadFinished()
RIXHRER insertOrder()
_____________ RERRRR
REBEKEBIESRE

o ARREZER |

BARAFRACSEIESKIE

onOrder(XTF_OS_Received)
... BRERCELEMES |

B RRCHRZZTES

onOrder(XTF_OS_Accepted)
A e ]

BN IRERZS onOrder(XTF_OS_Queuing)
A AR ]
BAIFEF#REIAZS onOrder(XTF_OS_PartTraded)
BXIFAFRERAS onTrade()
IR cancelOrder(OrderSysID)
............. BEUERR s
... R
... BREE(CE)
onCancelOrder(XTF_OS_Canceled)
ZHIES logout()
_____________ A .
IBEIE HEEER onLogout()
=R IRATAPIRSS: stop()
W TCPRESERS

BIEAPISTAIRIR | BIAFEER

D




BXMZ1EEER onStop()

Client SPI API XTF

BUEAPI

EOENX : XTFApi* makeXTFApi(const char *configPath) ;
EOThAEE « BIE—APISEAI, APISEAIRISEMECE M configPathiSEAIECE SIHRE.
BTz EIZAPISLA -

1. BB A  BECAREXHER. NRENNIREFTFRMY , BBACIREAPISLAIKEM |, IREIZISEH ;
2. BHIEERR  FHRERAEEXHIER. BARRSNEEXHERSEIEANTIES (nullptr ) BIE],

BIRERINE | BEIBITAPI->setConfig (#E IR ELA T AIESE]

"ACCOUNT_ID" : Z&MWFID

"ACCOUNT_PWD" : E&M BT

"APP_ID" : RIFEFERID

"AUTH_CODE" : JAVFFSAES

"TRADE_SERVER_IP" : 353 RS bt

"TRADE_SERVER_PORT" : X5 BR5S %

"QUERY_SERVER_IP" : Ei@iR&S it

"QUERY_SERVER_PORT" : ZiAIIRSS i

AR EIBESEAPI->setConfig)iE i FRER A,

[SENAPI

EFRAPINYSR Z BT , EEEZENAPI,
EOENX :

int start(XTFSpi *spi);

EOINAE | BEIAPI, EAXTFSpiEIERIS:,

APIEEIfE , RN ERMRHIISERER , FEmREEHFRENESIRRIEE, T—ESNER | BRXTFSpi->onStart(#E0 , BRIFEF B
BISAE.
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{E1EAPI
(EFAAPIZEER |, EE(=IEAPI , BRUEXEIR,
EOENX :

int stop(Q;

EEOIHRE : 1=1EAPI,
APIELLE , SBEHMTFAFSESINTCPIERE | HERERFIEEXNER,
APIZLEfE , APIELHISSSRABBR , AaI{FEHA.

ERES

APIERIfE , AAFHIREERIES. FERAERED  REEREER.
BEOENX :
int ToginQ);

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

EOINRE | BERIEE.
EREORAZRESHN , ERNAFMERSESE , BUANEEXHHEN. AAESER  BINTRNESED | aIREERAFPEEESH.
EERANE | FPAPISEA , REEN— PSSR, NRAPIEBYE , FASIMNMIBFRERESR , BERAFER. 8 :

api->Togin(“abc”, “111111”); // oK

api->Tlogout(); // OK
api->login(“cde”, “222222"); // Error, SAAPIG, WAL N —ANH &5,

SHhtEs
[ |
EOENX :

int Togout();
BOINEE « BHHEA,

BitEERE  BRAERBENEAFRE. YAENERG  F8EHIT T —F8E(F.
BREARE  APISHESZERITCPIERMRARE | APIREMRE T BPIFEEIE  FHREREM. EAstop(iEN , Z7EIERIFRNEIR.

R

BRIEGE  EEREAFEXIMEEHE. HEURESIFZE | APERonReadyForTrading (MBI , TLAFFIAIRE.
IR ERAFRETLRE  EHAUKEIEFIRERKGEE. IRFETECMNES  ERESHRUKEUERKGTE | FaetE.

KSR SEEEfS . AP onLoadFinished ($EEBAIFERF , R TVKEUEDIEST , TILATEOMIIES.
Y NRAPARDIVK , MElonReadyForTrading(#EO2 /5 . BIRTEHTHREIRIE.

&2 . RiiZZ4E onLoadFinished() A5 , BH{TREIR(E,
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RANRER

EOENX :
int insertorder(const XTFInputOrder &inputorder);

O MEaRE—MRE.
REHE : YNSRAREAAIEMT  MEIREIO ; EN |, REHFOE.
RIXRE | FEWERETR. REMKEENAT :

class XTFInputorder {
pubTic:
XTFLocalorderID Tocalorderip; ///< AR gms AP
///< AR Y5 T B P REE— M, T AR E RS .
///< EEARESESRE ML RRIDM R :
///< 1. AEARAE SR 2 /0x88888888:;
///< 2. MEETERE G LR 2 y0xd8888888;
///< 3. M PR E )y0xe8888888;
///< NUERFEAERE, APTASAS R 5.4 5 5 5 R0 o
///< WRAPTRAE T WLk EIE, 7R HmKIE 2 )G, HSSRFE SRR RS T
3 52 4 R G PR I — 12k
///< WRARGELRIUE AR 54 5 (K — 4, EAZAEHAPTIIT B FL AR .
///< APTRVFE F i [F—F 4 /10 4 2 R85k, (B iy it A8 P S AL il it (R AR

MRS A RAERES.
///< Hln:  (FEZE. 85D +H R s,
XTFDirection direction; ///< FEETTH
XTFOffsetFlag offsetFlag; ///< FHFPEhrd
XTFOrderType orderType; ///< REIAL. [R4 (GFD) /Tt /FAK/FOK
double price; ///< TEMHE
uint32_t volume; ///< Wt
uint32_t minvolume; ///< BN SR RN FAKET,
///< WE minvolume > 1, HBAAPTERIAEFH /N AS BB AT IR 84
///< WHE minvolume < 0, FBAAPTERIAE AT R A B EREAT IR B
XTFChannelSelectionType channelsSelectionType; ///< FEALYR S kPRI A
uint8_t channelip; ///< FEhidn's
XTFOrderFlag orderFlag; ///< WEARE CMEA, BRIAERZHEH )
XTFUserref userref; J//< HPEE s, RIEFIEGSE, AR, (MR ESH
XTF_CONST XTFInstrument *instrument; ///< WRELNE
it

SHEFRIFMRE , TUSELMTR |, HHESA. X2, FERB—TELMKRinstrument,

BEMNRE—NFHIIRAES | RF TIRBFEISXEE. BNERBEZA , WRAPIEEROMCMENR , FHRFER , BRESRIREHTEEM
HiRERLE,

itEReg

APISTRF—IRRIERA 6 MR E,
BOENX :

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

EOIREE : MEEREERSE  &K161.
EOENX :

void onorder(int errorCode, const XTFOrder *order);
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O « SREAMTHEREREENRT |, KELZZEORIEE.

FRE , SEIREEERE—T.

o H

APHRMHT ZMEERED , ATLURIRIREXISRXTFOrder BRI |, (R LURRRIREARSHITIER. PMUIzUR0RER | ERRAt Tt BRSO,

BRI SRR

BEOENX :

int cancelorder(const XTFOrder *order);
int cancelorders(const XTFOrder *orders[], size_t orderCount);

O © RRISERR BRI THIE.
ZRRIREMSHTHE |, BERURRESHBEF—L. BRTRBOSERTTHE. 7Y , FEAFBECRTFFEMBINISRIEH.

B RSHEER

EZOENX :

int cancelorder(XTFOrderIDType orderIDType, long orderiD);
int cancelorders(XTFOrderIDType orderIDType, long orderIDs[], size_t orderCount);
int cancelorder(XTFLocalorderiD localorderID, const XTFInstrument *instrument);

EOWREA © RRIRARSHITRER.
EORETRSHRARSREHITHE | RPMSEEEE

1. AHRERS
2. IEBIRBRE ;
3. RBRERES ;

o 2

BERRINEANS |, SRR EIREOLME,
BEOENX :

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

FEORAA © SRERMTHERET | Rz ORIEE.
FEME S5 RBRERE—T.

HREEOERE

EOEEIRFEDT
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insertOrder

N

EEEI
!
iEr=yi=Hc] onOrder=Received
RSB R Z AR

e !

onOrder=Rejected onOrder=Accepted
/// %\

|
/

FOK/FAKEERIRIER BB RAE

e

v

N

onCancelOrder=Canceled

IREBERIRSAINR AR :

Rejected K% , XBFFIEWUS | A Accepted IR,

PRI ERSEEYATIAR
o GFDFR/M'E2 : orderFlag == XTF_ODF_Normal && OrderType == XTF_ODT_Limit
o FAKFRIMEE : orderFlag == XTF_ODF_Normal && OrderType == XTF_ODT_FAK
e FOKPR{TER : orderFlag == XTF_ODF_Normal && OrderType == XTF_ODT_FOK

GFDFR{TERAYIREROIRiFEE (IER )

FAKZBS ARAZ GFDIZBIER B onOrder=Queuing

onTrade SERBE onOrder=PartTraded+onTrade LEBRAS

\;ﬁ&'%\ /ﬁw %E.‘ISEEKE\ N

GFDIZBIEERRAE  FOK/FAKEEBRLAZ

onOrder=AllTraded+onTrade

onorder=Received fE692hRAN ZBIASHF Received JRZ, insertOrderKEEiRBRIEKE , MNRIESIEBSRZZATELE , SEIFEN
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wARE
E1REE
SE2REN
EEYNEIE]
LEBME
FEAREE
BEEER
1iBE ¢

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

errorCode

o WRNZBEMRAESLE  NASER XTF_0S_Queuing K7 ;
* FAEZE{HBIY onorder EEREOIBAIFRF, ;

GFDERIMERASREAOIRRRE ( HEPAIGERSD R3S )

BARER
F1URENA
FE2REIE

FIRER

BEAREE

BERIEIR
E=: %%

ELYNEIE]

BERIEIR

iR

actionCode

XTF_OA_Insert

XTF_OA_Insert0

XTF_OA_Return

XTF_OA_Return

XTF_OA_Return

errorCode

o WRNBMEHREEELF , NASIER XTF_0S_Accepted KZ ;
o FREE{EET onorder ElEEIEIE, ;

o MFIREEE (volumeFE ) WARIZR |

D RAENERTRER X ;

GFDFR{fTERRYRER IR TR ( SZBDERSIFX3E )

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_AllTraded

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_PartTraded

XTF_OS_AllTraded

KRN RBAE SR
WEIFBEN IR AR Z R N
KRI32 2 FTEUHEBAELR

KR A2 AR EIR

KEIBEANIREBRIEERNE
WEBENIREBAISZ Z AT N
W23z Z FrAHEBA 1R

KR 32 3 AT ERAR B

B3z Z R A EIR
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actionCode errorCode

AR
S 1UREE XTF_OA_Insert 0
SH2R[EE XTF_OA _Insert0

SZRIERG ARAR
E-EWNEE] XTF_OA_Return 0
JERER

LEBAAZ
SHAREE XTF_OA_Return 0
FEEENR

1iRE -

ANSRRAHIENRAEES | WARLIEH] XTF_0s_Accepted 7 ;

FrE={i8id onorder EIEECIBAIFRR ;
SIFREEE (volume=ER ) RARIAS |, SO ARIEIETREESIX ;

GFDFRft AR R EIHRiTE (ESIER )

actionCode errorCode

BAIRER

FE1RERE XTF_OA_Insert EEEIRE

iR :
o EEAE{HEY onorder [BIEEOERNAR, ;

GFDR{fT ERRIIRAOIHRFTE ( 3TZFRIEER )

actionCode errorCode
BmARSR
FE1RENE XTF_OA_Insert 0
E2)R[ENE XTF_OA_Insert R PTEIRG
15888

o FTEE{HEIT onorder EIEEMIBHB, ;

i GFDERIN ERRYIRER EIRREE (IER )

SNERGFDPRM EAIR BRI SZBDER DAL , MIASIER] XTF_0S_Queuing A7 :

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_PartTraded

XTF_OS_AllTraded

orderStatus

XTF_OS_Rejected

orderStatus

XTF_OS_Received

XTF_OS_Rejected

KRN RBIGE R

WEIENIRERRISZ Z R N

W32 A AT ERAY B

B3z Z A A EIR

KRB IREBAIIE SRR

KRN REBAGE R
KRB IRERRIRZ Z AR
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AR
E1REE
SE2REA
E3R[ETE
BHIRE
SFARELE
iR

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

errorCode

o WRNBMEHRAEEELF , WASER XTF_0S_Accepted IKZ ;

o BIEEIRIEL oncancelorder EIEEOERARF ;

o HthZEHET onorder EEIZEIEREF, ;

EGFDIR{T ERAGIR R [OIRiFEE ( HEPAISERSIFR3E )

AR
FE1REE
SE2RENA
FEIREAE
BB
FEAREE
BERIEIR
R
ESR[EE
EA

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

XTF_OA_Return

errorCode

o WRNBNEMRAEELF , WASER XTF_0S_Accepted IKZ ;

o BEAEHRIE oncancelorder EIEECIBAAF ;

o HhZE{HET onorder ElEIECIEREF, ;

it GFDIRATERAGIREAOIIRIAEE ( SZBPERSI RS )

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_Canceled

orderStatus

XTF_OS_Received
XTF_OS_Accepted

XTF_OS_Queuing

XTF_OS_PartTraded

XTF_OS_Canceled

KERIBENREBATE G R
KRB IR BRI Z R N
K32 Z FrAIAEBA IR

KRR Z PRI ER

EBENIREBAEENE
KWEIBENIRERRIZZ 2 FT RS
IKTEIIZ2 23 P HEB B

W3z Z FrATERAk =R

IKE3Z Z RO B
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AR

B GEHES

15iAR

BUREE

B2R[EE

FIREAE
JEREIR

BAREE

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Return

errorCode

o WNRNZBMEMRALEELF , WASER XTF_0s_Accepted IAZ ;

o EREIREY oncancelorder EIEEOERARF ;

o H{thZ{HET onorder EIEIZECIEAIAF, ;

FURGFDERINMEARNR A OHRRTRE (HRXY )

BAIRER

E=X2E

i GEHES

i8R

F1URENAE

B2R[ENE

FE3REE

BERIEIR

BARENE

actionCode

XTF_OA_Insert

XTF_OA_Insert

XTF_OA_Return

XTF_OA_Cancel

errorCode

BRI EIRD

o WRNZBMEMRAELLF , WASER XTF_0S_Accepted IKZ ;

o ERLMEHET oncancelorder [EIEEOIEXIRERF ;

o Hth=E (BT onorder ElFEOIEXIRF ;

FAKBR{ft ERROFR ROl

itz ( 2EBREEE )

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_PartTraded

XTF_OS_Canceled

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_AllTraded

KRN REBAE SR Z
WEIENIREBAISZ Z TN

IKR3Z 3 AT ERAR B

B3z Z RO EIR

KEIEANIREBATEERIE
BRI NIREBAIR BTN E

KRz Z RS A EIR

WE3Z 2 RO ER R EIR
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actionCode errorCode
BARER
FE1REE XTF_OA_Insert 0
F2)RENE XTF_OA_Insert 0
ESIIER
SE3RENA XTF_OA_Return 0
IR
iR

o WMRMZBHERRALELS , MASER] XTF_0S_Accepted K7 ;
° FTBEEH{EL onorder EIEZEOIEMARF ;

FAKFR{fTERATHRERCIIRTTE ( BRS3 PR3SHRIRIBMER )

actionCode errorCode
AAIRE
FE1REE XTF_OA_Insert 0
2R [ENRE XTF_OA_Insert 0
BRI
3R ENE XTF_OA_Return 0
BEA[ER
BnfEe
4R ENE XTF_OA_Return 0
iR

o WMRMZBHERRALELS , WASER] XTF_0s_Accepted K7 ;
o RHERREIRSE/4HET oncancelorder [EIEEOEXIRERF ;
o EH{thEE{HET onorder EEEEOEEER ;

FAKFR{TERATHREAOIRHTE ( AR )

actionCode errorCode
EUNGE]
BUREE XTF_OA_Insert 0
E PN XTF_OA _Insert 0
E@jEE
FE3IRENE XTF_OA_Return 0
WiBA :

o WRNZBMEMRAELLF  WASE XTF_0S_Accepted AZ ;
o HEAREIREM4HEIT oncancelorder [EEEOBAIER ;

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_AllTraded

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_PartTraded

XTF_OS_Canceled

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_Canceled

KRN RBAIE SR
WEIFBENIRERRIRZ Z R N

W3z A FrRE A ElR

KEIBENIREBRIE SR
KWEIENIRERRIS 2 PR &S

B3z Z FrAgBRAY =R

B3z Z Aot EIR

KRN RERRIE S N E
KEIBRNREBAIR ZPTNE

KRR Z ATV ER
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o HthZE{HET onorder ElEIZECIEREF, ;

FAKFR{MERRTHREAOIRTTE (1HESESR )

actionCode errorCode

AR

SE1RENRE XTF_OA_Insert EEEIRE

WiBA
o IEEREEHEIT onorder EEIECIERIFEF ;

FAKFR{fYERAHREROIIRIAEE ( 3SSRFRIEER )

actionCode errorCode
AR
SBURENAE XTF_OA_Insert 0
FE2REE XTF_OA_Insert R AR
WiBA

o FFBZHEN onorder EIEIECIEAIAF, ;

FOKPR{fTERRIIR R OIRiTERR ( £EBRY3Z )

actionCode errorCode
AR
E1REE XTF_OA_Insert 0
F2)RENE XTF_OA_Insert 0
2EBAEE
SE3R[ENE XTF_OA_Return 0
IR
iR

o WRNBMEHRAEELF , WASER XTF_0S_Accepted KZ ;
o FTEE{4EIT onorder BIEZO@AIAF, ;

FOKPBR{IERRIHREAMIRTTE ( AR )

orderStatus

XTF_OS_Rejected

orderStatus

XTF_OS_Received

XTF_OS_Rejected

orderStatus

XTF_OS_Received

XTF_OS_Accepted

XTF_OS_AllTraded

KRN RERRIE SR

KRN RBAE SR Z
KRB RBAIR ZTIER

KRN REBAIE SR Z
RN IR BRI Z R N

KRz Z R A EIR
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actionCode errorCode orderStatus
BARER
FE1VREE XTF_OA_Insert 0 XTF_OS_Received WEFENIREAGEE N
F2)R[E1E XTF_OA_Insert 0 XTF_OS_Accepted WEENIR BRI ZFTRE
SEHEN
E3RENE XTF_OA_Return 0 XTF_OS_Canceled K32 Z RO R
iR

o WMRMEBHERALELS , MASER XTF_0S_Accepted K7 ;
o EEEIRIEL oncancelorder BIEECERARF ;
o EhEE(EIT onorder EEIECIBAAS ;

FOKERINERRIIRBMIRTTE (1ESHER )

actionCode errorCode orderStatus
BARER
FEUREE XTF_OA_Insert EEHEIRE XTF_OS_Rejected WEHENIRBIESIER
1iAA
o FREZE{HET onorder ElEEIEIES ;
FOKBRINTERRIR R EHRiTRTE ( 3Z5ZFRIEER )
actionCode errorCode orderStatus
BARER
1R ENE XTF_OA _Insert 0 XTF_OS_Received EBENIREAIE SN
E YN XTF_OA_Insert RBFEEIRG XTF_OS_Rejected WEHENIREBNRZ ZFTER
WiBA

* FrE=E{Bd onorder [EIEEECIBAXIFF, ;

1FEFART

ITRUREBFORY R EAER (R XTFExecorder |, EREMIENUNT ¢

class XTFExecOrder {

pubTic:
XTFLocalorderID Tocalorderip; ///<
///<
95 G — b
XTFOrderFlag orderFlag; ///<
XTFOrderType orderType; ///<
///<
///<
XTFOffsetFlag offsetFlag; ///<
XTF_OF_CloseYesterday
XTFDirection direction; ///<
///<

ARG S, T A R, T AR RS
AEEFXTFInputorder AR 4w 5 Kk, B 5XTFInputorder Ak 4

bR E,
R
- 4T#L: XTF_ODT_SelfClose | XTF_ODT_NotSelfClose

- %ol XTF_ODT_SelfCloseOptions | XTF_ODT_SelfCloseFutures
T Fakrd:. XTF_OF_Close | XTF_OF_CloseToday |

T X0 RATBUE R B X of

AT AR I 77 1] <
- XTF_D_Buy: HRATH. &R0
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XTFHedgeFlag hedgeFlag;
doubTe minProfit;
uintl6_t volume;

XTFChannelSelectionType
uint8_t

XTFUserRef

XTF_CONST XTFInstrument

BRIT ( BB IHEAR )

BRIT ( BATRUEAISIRERR )

FT

TEREAXS I

BRELIXS T

TEREIARS i

BERBLAITH

channelsel
channelID;
userref;

:’:-instrument; ///< ﬂ—ifﬁﬁéﬁxyg{

///< - XTF_D_sell: JHFFATAL. RN pfs
///< BHERRE
///< ATRUER/NFIE
///< AT SR
ectionType;  ///< JEfidn s ikif2eil
///< FEhidns

///< R EEXEE, REFEE)E, HEAELR, REFEERRE M5

XTFOrderFlag
XTF_ODF_OptionsExecute
XTF_ODF_OptionsExecute

XTF_ODF_OptionsExecute

XTF_ODF_OptionsSelfClose
XTF_ODF_OptionsSelfClose
XTF_ODF_OptionsSelfClose

XTF_ODF_OptionsSelfClose

2R DAZRKSIEIE T (it ) 1RBJF | BELATMERORI AT SCHHREEREK

1. 5KIRE : insertExecOrder(const XTFExecOrder &execOrder);

2. BIESIESK © cancelExecOrder(const XTFOrder *order);

EeER

XTFDirection
XTF_D_Buy
XTF_D_Buy

XTF_D_Sell

XTF_D_Buy
XTF_D_Buy
XTF_D_Sell

XTF_D_Sell

BIIXTFOrderFlag. XTFOrderType, XTFDirection=MNEEREDEBIERTN. BEFETR. B3I, ERAH, FENFRESH T ARIREIT AT
FEME -

XTFOrderType
XTF_ODT _SelfClose

XTF_ODT_NotSelfClose

XTF_ODT_SelfCloseOptions
XTF_ODT _SelfCloseFutures
XTF_ODT_SelfCloseOptions

XTF_ODT _SelfCloseFutures

TEAPISERERES , INRBHEEREER | BBAFTEAPIEAELI onserverreboot ) M , FeRSEURNNEE.

BRI UES B B R T RIXTFFFSLAOER S

&0
B

EOENX :
const XTFAccount* getAccount();

EOWRER | EWSERKFES.

58

ZOENX :

int getInstrumentCount();
const XTFInstrument* getInstrument(int pos);

const XTFInstrument* getInstrumentByID(const char

*instrumentID) ;
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EOWRER | EWSNHETEESY.
2 ¢ IR LB BRSNS ERF R | LUNRIRBAERE.

it

EOENX :

int XTFAccount::getPositionCount() const;
const XTFPosition* XTFAccount::getPosition(int pos) const;

EOREA : ERSRAF THFREeER.
A REMEF , BEZEORLEERIN.

iR

EZOENX :

int XTFAccount::getOrderCount() const;
const XTFOrder* XTFAccount::getOrder(int pos) const;

EONEA : EWLpIAF THMEREER | BEMEIRSHIRE,
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