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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 EZEE T Linux 642 FREAINRA | BIEEISE. oS 4F1.hL3 M

BiEiIRR: YR EFEFEFAPI HIZFE R , IXHIFrn—EEAPIEEZE , (BAPISIEIEIZFEIES , HICRFHBIFIESEMAEN , LT
BN REFHEE R, mai&tt xeleapi-year-month-day-hour-minute-second.coredump ( #i¢xeleapi-2022-09-11-
16_46_02.coredump ) , 2t Hcodrdump X144 NREIERA78G

TraderAPERM 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

EHiFiREA
HTHRARHIAPI LI TEEIFIFREHY , MIEAFHIEN , F LR

1.

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

APIEZEEHIEP
APIE., SRS HTSR
EINEIRRBAIEIRMEAED | BRSO HEEN

TEHR BB onOrder ;
BB AI#E D onCancelOrder ;
{&MonBookUpdateiE ISR ;

XTFOrderfZRinsertTime=Eg ;
XTFOrderFilterFIXTFTradeFiltert&INAdia=ER S W BIRER ;

XTFAccountifnlastLocalOrderID=FES ;
XTFExchangel&intradingDay=,E&

e S E EEEonServerReboot ;

XTFInputOrdert&fiiminVolume=Eg , XTFOrderi&filorderMinVolume=Es , FAFSLIlER/NIEBIIHIFAKHR
g,

ENEREELMNELFEBUSy Loop/ 2T <EL &N ;

R SiEiE P ESIATNAE ;
XTFExchangeZ5ia{i&iinhasChannel PR BT FRCEE S5 P Esie) ;
XTFAccountéZEfafktE NlastLocalAction| DFER , FrAFPENXNRE XA RERES ;

EIERILEISED | SUSHESERRENPIESRA ;
makeXTFApI(EO IR E SRR AZ , [BaIAPIZET , BITAPIRsetConfig)IEOKIRESEY ;
fUESMENTE ;

RAIRERIEN S IREHRALE ;
AL UDPFIHURER ;
RAEBD EAIRFER ;

FBhRA TR ;

KPRy R /9201 ;
IEINAZiRKAIHEICRIDEE ;
(ESCRRREF LR BRI ;

BtESREEO ;

g eIETRR SRR ;

R ERRINRERIY, ;
XTFAccountSEEMBINRRENRIES. MEAREIFES ;

RAERFM | HEEHEIRBIEY ;

RIETCPEHRAMENNZ LRSI , LSRR EREERRE ;

EESHEEITESEAT AP ;

RIS IEINS &R TIEE | ERCEXHENNECEEIT ORDER_MT_ENABLED=true BJLASRSLIERETD
Be. BANRLIERESR  FERSEEER ;

IR FRHAENEE ;

TN EO

IRERSIGIN XTF_0s_Received REFRNBIIEAXIZE ;
EEHHELSEEARA IR ;

EimanEEn ;

EnEREEO ;
IENRIREBFEFIEO ;

AR SREREN ;

RIS SIENAF BE X FEuserRef ;


af://n106

TraderAPILE1THHI
TraderAPHEO®E

TraderAPHRMT 238200 , 5 BIAXTFSpifIXTFApi,
=B S

int  XTFApi:XXX()

BIRY :

void XTFSpi:: onXXX ()

IZEATEFAEOLAXXX , onXXXEAE.

TieLet=

TraderAPIEZRHAP IESEOHAFRXERGS | IRESPIEEREOHBFEKERIER. APIZEEMINTENR: :

Xele-TradetE &

Xele-TradeAP| :ﬂiﬁﬁ @mmiﬁﬁwﬁﬁ

BG5S, ZaEmHCHR

| BRI l |

%5, BRI BB ;

shi2 ! 2%, EHERLE :
APIXI & RO SPIN & & ENO

FBREFImEZAPIRIERIZORTLAMEEREEXRIER , BISHURAPIRISPIEERE , TLARIEMERI A0 ER.
BFIRERFAIR 2R Z [ERBERHAP TIELAERN | ZREFEDFE3NMEIZEN

BFIREERE | TEREFIRAEERIEEZREIRIAPIRIEIRER |

APIERIZIERE | TERRUFINEE SRR Z EIRAESHAL ;

APHRETRIAGRTE | TERWMERXZTNAINAE | BN S AP REBLIZHEIR—BCPUYIERZ. WERERBERMREBNARIET  BURSET |
APIISSHMBERE | TERMIB O, BEFAHIWSEZIE ;

P AR I STFIMIRIE.

it

1. EAXTFApIFIXTFSpifR AR O R RERRSM. SNELERT AR MXTFApILAILEERERAITH , LRSS HIERITARIERAIER.

2. FAFERRISPIERREFERRMREXEEE | AIRSPIRNEEORET APINEAEIRAIZEHRAMELIE | BaRImZt BRI EIRI R
RS,

3. TSRS MXTFAPISES , BNSLBIH BUEFIRSZAISPIRT SR, BINFE—HIZR , APISSHIZERBIT4N,
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APIfit &

APINEEREEEHZRHTEHINIRE  BRRENSHASEN. SHREUT

i
## QIRAPTSLBINT, AL AL E S

## ZASIEEZADAPTERG], FAAPTSLEIEH % A AR B E S
g

## TEKS
ACCOUNT_ID=account_1

## K5 H
ACCOUNT_PWD=password

## & I 5 EAPP_ID
APP_ID=app-client-id

## B RS R ERAGD
AUTH_CODE=user-auth-code

## AW RS T (TCP)
QUERY_SERVER_IP=127.0.0.1
QUERY_SERVER_PORT=33333

## 225 kA D (ubP)
TRADE_SERVER_IP=127.0.0.1
TRADE_SERVER_PORT=62000

## R BIE AL BE L FE R, BROAAGZ, 1%4FE lbusy ToophiigfT
## [ERBE A B FE A GRA% T LA HRAE A4 R b B

## EVCNEANAPTSLHIFEE — R I CPURZ
#TCP_WORKER_CORE_ID=3

## AREE A BE LR 5 S Fbusy Toop#istiziT, ZRiANtrue
## AEWE FULECE I, 2380 R AL BRI A
#TCP_WORKER_BUSY_LOOP_ENABLED=true

## UDPTIRKCELS (][] RE, Hefr. zfb, HUEYEi: [10,50], #KiAA20
## AEUUR HIECEDL REFEOAME.
#WARM_INTERVAL=20

## UDPTIAMCBIA RSN, BRAAGMZ, 24 AR Lbusy Tooptiizfr
## VUK TR S T SRS SRS AE R M BECPU L.
#TRADE_WORKER_CORE_ID=4

## AJLEHERRYE, BRI, &R R Ubusy TooptiigfT
# NIRRT T @ AT, Bl

#H - A A

## - DB

## - I EEATE

## - ML, %

## W

## - THERRAG I

## - ASLABIRFE R L ANAPTSEBISL N, R B R AP S e B S F i 8 B — R B AT, LA —SAPTSZ) G 2 i B A 24
## RS A E I, (R ERIAME .

#TASK_WORKER_CORE_ID=5

/l_\\
/A\

IR - BPtEA LB setConfig(ERMRBEBE XGRS SE , LMEEFREIMIS (A getConfig() OB TIREL. LINREALARIFIRRTAISEUES |

OB

Xele-Trade-FuturestEERFEERMINE | EEER—ENRAER DBHRIEAE FIRRYERHER | APHBSMIESERAIX OBHRSCREERER | B
INOBkEIRRN6RD. #BideorbHh , RICEHMES OB , APISEMTFSIERRNER , HASEF T REE. APFIESRAZBIOBBENMER , THAF
T,
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EENH

APIZERXele-Trade-FuturestEEESAE , MRHBIMEEFRT , SEIAREE. BXEENERZE100ms , BENEZEREIERRE/9200ms, 400ms,
...... . BEERXNEE32s., RAEIERE600)R, NRAPITEFRES , ZiX0600RIKATTERINGELERE , WIELEEE , FHEIIXTFSpi:onError(iEC
BRI,

T1ERER
EFIHIEE B RANZEISES 2NN ER « MIMa N ERFITAE AR ER.
aILRER
TEADBIUNER | Xele-Trade-Futures3Z 3 RAHIFE VA ATEhAN T
start(): JERIZED |, APISBEMBERSEAKIRIES.
RBEENEREER | BANCIRAPIISRIIEC B XA +iEEN.
AT LAEIY setConfig() EOEE.
BUEES | APIHIEAILTAZ ( BAMUISIE Mexamplesh“Example01.cpp”) :
class Example_01_Trader : public ExampleTrader {
public:

Example_01_Trader() = default;
«o /7 HAEREUZ Hexample/Example0l. cpp

void start() {

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

}

morderLocalid = 0;

mApi = makeXTFApi(mConfigPath.c_str());

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

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

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

exit(0);
}
}
. // HA&MREZ Hexample/Example0l. cpp
}
Jun

* @brief —/MHEMIMAIIREE R, APIERIES )R, -T2 LITCH, SMA30E, =i,

* @param config

* @param instrumentId

*/

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

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

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


af://n134
af://n137
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trader.wait(l, "wait for trader started");
wo /) HAEREUZ Mexample/Example0l. cpp
}

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

// TODO: fREHTIENSHL, HRIUHEICIALE

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

double price = 301.50;

int volume = 1;

runexample(configPath, instrumentid, price, volume);

return 0;

INEERIFIRRER

HEIRSABMER , ZRimiEF I LI RBRSEOSRERAE | 1 : insertOrder, cancelOrder, findOrdersZs , ERtFIFP R4 &SP IEEREL
VSREURRA S S,

BUEES : TheARA R EAREL ( BAMRBIFNexampled“Example01.cpp” )
// BPURTEFEAE G/ ER R, IR AR RO,
trader.start();
... // H&MRi53 Hexample/ExampleOl. cpp
trader.insertorder();

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

==

IR BAPIROREREMZASEEIRENE , IF0ERTFFEEIR.

FHEEFE

TERAPIEGIEERIINEREO RIS FE

Client SPI API XTF

ﬁUi%APIE‘EWU makeXTFApi(configPath)

i Fstart()fSaDAPISLHI

FESTTCPRESERR

BRISNEER onStart()
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TERAlogin(VERIES

_______________ Bee .
BRIERLEER onlogin()
...... B s
BRI ALA3Z 5 onReadyForTrading()
........ e
BAAFAKEIESF onLoadFinished()
RIEHRER insertOrder()
L BOEERER .
REBKEEIESNE
o THAREEZRR
BHFAFIREEBIES N
onOrder(XTF_OS_Received)
. BERROEREMER |
01 (TP 5 Accepted
e TREREHR
BENAFIREAZ onOrder(XTF_OS_Queuing)
O .22 S
AN FREIAZ onOrder(XTF_OS_PartTraded)
BN HRER3Z onTrade()
s5REA cancelOrder(OrderSysID)
o OEHBER .
OO ..o ..o
- REREER (BB
onCancelOrder(XTF_OS_Canceled)
ZHES logout()
... ROEEHER .
BANE HEER onLogout()
=1 RERIMAPIRISR stop()
WRFFTCPRES4EEE

BEAPISTAIRIR | BIAFEEE

0

BRIZLELER onStop()



 u

Client SPI API XTF

TraderAPIEAIE(Ei5iBE

Xele-Trade-FuturestE & R G EIREIRIESFIZ RIRSS :

HIERSS « TEREMBXKRA. 64, BeFTEALURIRKIENEERITEE ;
REES : TERWMEREA, BEBLINEREEI B EREIEE ;

SNFEFRS , BREEELAPINogin(EOBRIER , BRMINEZAILIARInsertOrder()ak& cancelOrder(E O TIRIMERIE(E.

TraderAPIfIXele-Trade-FuturesiEERFAHNEEREEEGIE  BEREH. RIFRERE. TERIE. TraderAPFMEG RGN EIAMEERERIENT
BFfs -

3 Xele-Trade-API HREtEE
o FHAIAPI | 5
wo g ENITCPiE: i
L | o
U | |
I : 5
sREk
2 BRIEREE )
= i ; o
o 5 ERWRNE
N TS |

TRIFERIEK (Api)

Y

e

EHERR (Spi)

ry

g : RRERERKES

5 } IREEEGS |

g i E
’ IREEREHR(Spi) )

| ZER (Api) _ ;

" HEiEkiEa (TCP) R

% EHEREEE (TCP)

TTTTTTTTTTTA
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=42

e REERES |, siATABIE login(EROARERIEKT , fronLogin(ENFEOMEERN , REERMINGZ BEHITISSALE, Xele-Trade-

FuturestBERFATIFAFZHRER (WARSERSR ) , B— 1T APSXTLIESMAPILS , ARSI TER. SaERELUTE
=

s BNERREEMYN  BRFEERMNG AT TR EIRERF ;
o ERHIERN MR AKX A KEFTRNERRANEE ;

* RBHERTIIRERE L ZBFRNEERRANEE ;

s B ERRNEASIERSRZEER L MTERINRETT | APIBSSEHMEE ;
o NMRAFHEZEEHHAERF  UFERHAEERR , RAEBHTEREE

I : APER ( AFEREiIFENexampled“Example01.cpp” ) :

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

printInfo("Togin success.");

L]
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Xele-Trade-API HAREES Exchange

BEIEK © insertOrder

REME : 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 AEWMHIZE , SRR KRIEREAIMN , APBIFonOrderflonCancelOrderiE1iBEIFF ;
o MIRHRINHARZE  IREKEINTAHRESE(N | EERFHSKIEREERR , APIETonOrderiZEMAF ; MRREREH

XTF_0S_canceled MiEZonCancelOrderiEZ @A ;

o LIREMINHARZZE |, IREAENFAINR , IBEESAIEMAZEIR , APIETonTradelZ @A ;
FHULES : RERGIRIBANT ( BRAASEexampled“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 = ++mOrderLocalld;
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 onOrder(int errorCode, const XTFOrder *order) override {
// RN ARYE AR RAS RS A KR AE 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 BODR S A B AL FE I 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_0OS_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 YRR R RIS 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);

fe
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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 AEWHIAHR  EEERESKERERME , APIEBonCancelOrderiEZMIBAAR. MRBEMNEEID MR  NSBidonOrderflonTrade$®
Q@ AR ;

o HBEERKEIEERFALBERXRZNIEN , IBEERFEHSKEERENR , APIIBITonCancelOrderiEZ @RI, ;
o LBEHRIHARZZGE | BEAKENTRESM | EEESFHSAZER. HIRBWEGES | APLIEiTonCancelOrderiZ @A ;

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, sysOrderID: %d, error code: %d", sysOorderID, ret);
}
return ret;

}

void onCancelorder(int errorCode, const XTFOrder *cancelorder) override {
// BRI MRPER RASRID H WRAE B IR, RS FTIE R
if (errorcode != 0) {
printf("error: cancel order failed, sys-id: %d.\n", cancelorder->sysorderiD);
return;
}

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

TraderAPHEO =508
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S EiEIEEO

GapiEEEO

SEEEEN

SEEEEN

SEEEEN

REEEEN

RHEN

RHEN

RHEN

IR IO

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 FRENAPIERZAS XTFApi:getVersion
Hith@maszn EErEn XTFSpi::onEvent
Hitm@aszO EREEEC XTFSpi::onError

iEEhiEO SRR R XTFApi::buildWarmOrder

SPIREIRIEO

AmHIEEEDO
onStart}six
#EOEE
APIRSSREaEREN
EORR

void onstart(int errorcCode, bool isFirstTime);

EOSH

e errorCode : [FER, 0-FREaII , ATLUER login() IHOERIES ; EfttEFRTBHNEMI AR ;
e isFirstTime: ERYIAFIFF. STLMBIGHRENL , FIBTEVLRITIRT , #HTEURAIMRICEIRIE,

iREE

=

onStophix
EOEE
APIXISR (= BTN
EORE

void onStop(int reason);

EOSH
e reason : FRELHRRA ;

ERRXTFAPI_ClosedByUser T RV stopiE D EBKH
ERRXTFAPI_ClosedByTimeout s BREER B
ERRXTFAPI_ClosedBySendError DORBHARR, RNBERET R, F3hRH
ERRXTFAPI_ClosedByRecvError DRI B v % P TCPIE B
ERRXTFAPI_ClosedByLoginError H o d IR S e 2a /e Y = b P il
ERRXTFAPI_ClosedByLogoutError @ Al 3% H R 2 R I 3230 05 1A

ERRXTFAPI_ClosedByzipStreamError: il 3K % BE 5% 5 E8) %

ZEE


af://n330
af://n331
af://n332
af://n347

onServerReboot) it
EOEE
IEEERZNER AT EBREIEO.

o EAEXRZINRIREESR | APIFRIESEEE ;

o EINEEG  APISBET LREFRIFFEEUE | HEMMNESINEEEE ;

o HFAPIAHEUR RS TN , RLATEIMEMERIVEHEURSRRN . BREEEKE onServerRebootEHg | BB E—RIVFTEEUEISE |
IHZIIXLEERIEEHKIABRY ; HonServerRebootSBHAMNEZ f5 |, FIRIBEIESR.

EOms

void onServerReboot();

nEIEEO
onLoginkix
#EOmhaEe
BREFEANEC
EORE

void onLogin(int errorCode, int exchangeCount);

EOSH

o errorCode : BERER, 0-FraRmml) | AtERNEREMRENIEIRD ;
e exchangeCount : XZFEE , ERMINEREIRZZAHITREE | AT Ay mi EE. BZUWEI onReadyForTrading() B
onlLoadFinished() BB , A REEARZAMNRZEER.

IREE

I

onLogout &Fi%
O
BHEFREAEEO,
#ZORE

void onLogout(int errorcCode);

EOSH
e errorCode : BEHER, 0-FRERMY ; EERTEHAMIRERVEIR ;
IREE


af://n362
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7
onChangePasswordfix
EOEE

EOms

void onChangePassword(int errorcCode);

EOSH

e errorCode : {EBEER. 0-FRRMEMALL | HERREHESRUREAIEIRD ;
ZEE
7

onReadyForTrading 7%

#EOhee
BiIsSEUETINRGEE | AT TIREBERE,
VIESEEC ARG , BPULMRERETIGONS , FATRE B2 , #vrik 2EARBERKEFZE  A2EhA.

TR BN ERERDRRKEEH RIS , SNTETEREMNEM , MRFEREZSMOHTIRE , FESFHWKETZE , BRIER
&,

EOms

void onReadyForTrading(const XTFAccount *account);

EOSH

e account : HEFERMKFER , SUXTFAccountEHIMR ; FEAPISCHIARERAA , WISISH BB , AILMRFER | IZdSIgHS
getAccount(EOEIAI—EL ;

IREE

v

onLoadFinished5i%

EOEE

RZERAERXEIEENESE , AR LMRERXEIRTERSIEM , FHRLHTIRE,
1. KBRS &AL

2. NREFCIEAIAPINISR |, FUKEERMLFFIaHEX ;
3. MNRAPINRERE | EEMITTEEE | FUVKEUEMETFFLELEHEE |

EOms

void onLoadFinished(const XTFAccount *account);

EOSH
e account : HEIEFRMNKAEE , 2IXTFAccountZEfaik ;
IREE

T
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RXHEA
onOrderfix

#EOheE
IREAEHR AT B S B EAN R .

EOms

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

EOSH

e errorCode : IREIRIEFEIRID
o order : REBEIRIIS , BUXTFOrderfEHIE ;

iEEE
7

onCancelOrderf5i%

#OhiEe

B ERAR S ERE .

FEEAIEE LM, I0GTRERZATBEHAr- %S, BERmMThATiZIT $orderStatus/AXTF_OS_Canceled.
WiBA :

1. ZBHEKERNIERST4 | AdisHistoryAtrue;

2. FUKEUEST RERT REMETNRE ;

3. ANEREFOIEEIAPINIR | FKEUBM LA ;

4. WNERAPINSRERFE , IERMTAEEE | MKEUE MG ;

EOms

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

EOSH

e errorCode : EIRERIRD ;
o order : REEEIRIIS , BUXTFOrderfEHIE ;

ZEE
7

onTradeFix

®OEE
B BRI ER RO

1. ZSE UK EERIRHRE S =4 b AdisHistory Atrue;

2. KBRS IS T mELE TR ;

3. MNREFOENAPINIS | FKEUBMSLTFIRIEX ;

4. WNRAPINSRERFE , IERMEEE | FKESUEMRIFFEREHEX ;

FXAZEHR ( XTFTrade ) XGOS , FEAPISEAIRIERBBHRE—EENN (MRESREER  MHRKH) .
EAXTFTradeXIRELEE , EFRABER , EEMEEHRIEXAIXTFOrder SRR MAI B IBRE R ER L,
INREEN AR TREATE | BIUEXTFTradefIFEIZNEIBFBENANTZE | B T —SE,
RAPARUIREIRT. SRIEENAAZPME , BBALRILAEZERXTFTradefst.


af://n451
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af://n492

#ZORE

void onTrade(const XTFTrade *trade);

#OSH
e trade : BEREIRYIS , SIXTETradef5HAMk ;
IREHE
7
onExecOrderfix
#EOEE

FTALERS iR R AR R T SRR A A E A .
ITRERS P IRER AR |, IRBLATILMAE

e XTF_OS_Queuing
e XTF_OS_PartTraded
e XTF_OS_AllTraded

#ZORE

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

EOSH

e errorCode : IRERIEIEIEIRID
o order : REEEIRXIS , BUXTFOrderfEHALE ;

ZEE
7

onCancelExecOrderfix

EOEE

1T ERX R RIS E R E .

IR R IE B WA T EZE Y | BIERIIRTZIT BorderStatus AXTF_OS_Canceled
15888 -

1 ZE VK EEIIHERST4 | thdisHistoryStrue;

2. TKEHESIFHT RERETHRE ;

3. MNREFMOEIIAPINIS |, FKEUBRMSLTFIRIEX ;

4. WNRAPINSRERFE , IEEMTTEEE | MBI RS ;

EOms

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


af://n519
af://n543

EOSH

e errorCode : BIERIBIFIERD ;
e order : {REAEHRIISR , SUXTFOrderf5Hafk ;

ZEE
7

onPositionCombEvent) ik

#OmhaEe

FreRsEIRSMENED.

NREABMNEGTIRE  SFCESSRIESE  SF-EHSRIRSEY | BIYIEOENAR.

EOms

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

EOSH

e errorCode : f&5iRt5 , {EARE ;
e combEvent : HEEMHXISR , SNXTFPositionCombEventZEHAfK ;

ZEE
7

onDemandQuotefix

EOhaEE

W REREO.

EMERRIIEE LM ERSF=EiZEE , BIER demandQuote() 534G |, IMNMERBHIEOENAEF.

EORE

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

EOSH

e errorCode : IANEREEIRAD ;
¢ inputQuoteDemand : INRAXNST , BFREIRNRENBEKRIVMASE. ZNSREERZONIYMER |, MREEOZIMER |, JLASIERIS
BIARS |, SEIAMIE—EL IR, FE NS WXTFInputQuoteDemandZEHA1A,

iZElE
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HEEEEO
onAccountl it

#®OheE
KA RERWRIEEZEO.

EOms

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

EOSH

e event : MKPE{LEEHZERY |, XTF_EVT _AccountCashinOut : kP& EEEBEAESTTIKEW
e action : WP ZMUEIENYE , XTF_CASH_In : A&, XTF_Cash_Out : H&
e account : lKPXIE , SMXTFACcountéEHAE ;

iZElE
7

onExchangeXik

#&OhEe
REARERSRET NI EREZZEO.

EORE

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

EOSH

o event : MKFEUEHREY (FEIIMEEEEIETS ) |, XTF_EVT_ExchangeChannelConnected : REXZRBECEREEA ,
XTF_EVT_ExchangechannelDisconnected : RRZATAZSiEIE CHIFHER]

e channellD : B&S

e exchange : ZFXIR , IBEEXTFExchange SR ER D

izElE
7

oninstrumentlyi%

EOEE
BEREZRIEEIZIEO.
EOms

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

EOSH

o event : KPPV EESERY (JEIIMESERYET ) |, XTF_EVT_InstrumentStatuschanged : §2PKESAEZ(IEE]
e instrument : HLIXIE , SUXTFInstrumentZ5HA0E ;

iRElE
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IMETTIEIERO
onBookUpdate¥5ix
¥=OTheE

FERETAEIEZEO.
FIARIBHFEPsubscribe(IBEMNELITE . ©MWsubscribe()#EM.

EOms

void onBookUpdate(const XTFMarketData *marketData);

EOSH

e marketData : {TBEEXNS , SMXTFMarketDataZ5Ha{k ;

ZEE

HitnEmAiEO

onEventsix

&OhEe
ShEREO.

EORs

void onEvent(const XTFEvent &event);

EOSH
o event : BEIAVSEEXTS , SIXTFEventéEraR ;

iREE

onErrorf5ix
¥=OThEE

ST

EORE

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


af://n658
af://n659
af://n674
af://n675
af://n689

o errorCode : $&i2f5 , ERRXTFAPI_RetryMaxCount : TCPEIELM B SIAHAIREL,
o data : fIHERUSEIRENE | FTSEUENAnuliptr ;
o size : MIFEHEIREHRA/N . TTEUENIF0 ;

ZEE
7

APIRERENO
SiREREO
startFix

EOEE

JBEIAPI,

BREZED , APIBERRZIESAICE:S.

RAEENEEER | ANBIEAPINSHNEE X HHIEE. BrRILUET setConfig() EOAEE.
WERIZCIEARIALEY | 18[ENE XTFListener::onStart() EEXIEIRIER.
WMRAPUZLLEBENES , TLMEAFIINS , AR SS21E,

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);

EORE

int start(XTFSpi *spi);

EOSH
o spi: EESEMHGENS ;

ZEE
EOREAMRINREO , ZNLRERERIG.

stopZ3ik
EOhEE

{=1EAPHEO,

WEAZED , AP SR BEERIER.

WNEREZOARRTD |, FEE XTFSpionStop() #EEANZ LERIZER.

ZILERAPIHED , TLIEHEEN. AT, ATLUENF B ListenerXds: , AMEARERIIZEE

EOms

int stop(Q;


af://n708
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iZElE
EOREAMNINREO , BNLREER.

loginfsik

#EOhEE

BRRHER.

EOERINE | SEE onLogin) ENENERER.
BRENG=MARFIER

1. N HAISHA0ED |, BOAMEREEXAFINRE | SiE B setConfig() EOMER |
2. (NHEBMFFIZEAYED |, AppIDFIAuthCodeBUAEREEXHRIRE. EiEB I setConfig) EORENER
3. HEEHSHRNED | BeBHEREEN ML setConfig() FHIRERIER ;

EORE

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

EOSH

e accountID: BEMFYRID
o password: FELMWFZRI
 applD: RFHTERID
 authCode: JATEEAAGS

ZEE
EZOERAMINREO , FNRERER.

logoutix
EOEE

BHZZEA.
ZIEOERMINE | BEE onLogout() IEOBAIERER.

EOms

int Togout(Q);
gOSH

I

iRElE
BEOEAMRINREO , BNLREEIRG,
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changePassword}ix

#EOhee

&M EERD.,
EOVERRINE | BEE onChangePassword() #EOBANEMEIEDESR,

EORE

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

EOSH

e oldPassword : |HZ15
e newPassword : $Z3g

REE
EOERAMINREO , BNRERER.
ERBIIARRTERIEL TN | BIHEMRIN SEAILERAE onChangePassword(errorCode) OSBRI ;

XHiEN

insertOrderf5i%

#EOhee

RIEIRER,

£ XTFSpi::onOrder()&XTFSpi::onCancelOrder() A SiBAIAFEARBAVERAHR R,
BRI

1. AP EFIRERR—AFE/OSERER , (BEFIHREFEREMTISRER Atfesn s FREEE. il (FEE. 23S
E% ) +EAAEE ;

2. ZEORARKERAZEN , TAESEIZARE—MPILFINSAGREED ; NREBEEALERLEL , A
setConfig("ORDER_MT_ENABLED", "true")$H{TECERNA] ;

EOms

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

EOSH

e inputOrder : fHENRRESE] , SUXTFInputOrderfEHaQE ;
* inputOrders : fHItERBARTRASEEAE ;
e orderCount : WEIENEE , FEEAT 161, WNRBIT16 , NHLEIREBIBALY ;

iRElE
EOEAMINREC , BNRERHRES , WARIHAARTRBERIFIIER.
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cancelOrderfi%

#EOhee

RIERIER,
FEXTFSpi::onCancelOrder()#Z M FBAIELHIRBAILRAR AT,
BERR

1 ZEORARKIERL LN , FESLERERR—MPILARISAREED | MRFECREEReEN , /R
setConfig("ORDER_MT_ENABLED", "true"#{TECERIT ;

2. ANERERAXTFOrderiREANTSRET IR | SSMERAPLIREIRIXTFOrdersISRIBET , FAFPRAEMINEBIE— MXTFOrder g ;

3. TN ERR ZATEASHER |

EOms

int cancelorder(const XTFOrder *order);

int cancelorders(const XTFOrder *orders, size_t orderCount); // HtEHUasrl, M E NI

int cancelorder(XTFOorderIDType orderIDType, long orderID); // HIS EAH SR, 755 B & A S R 1 AR

int cancelorders(XTFOrderIDType orderIDType, long orderIDs[], size_t orderCount); // ftEHafrl, i KA N1614

EOSH

o order : FHEEERRENS , SHXTFOrderfE 40k ;

o orders : L EREERIIRBXISEE ;

e orderCount : ItEHEBHE , FBEATF 161, WMREBIL16 , WHLERIERKRY ;

e orderlDType : IREPHSKE , BEHFESTKS. KiRBPRSTIRZFTRSHE ;

e orderlD : iEEFUKEHAMIRRRES , MREAMIRPRE , EXRAMIRRREERMHE—E ;

REE
EOVARRINREI0 , BNHRESERT , WANRIH AR RRBEIFIER.

KT FitbepSienisn
AT HRERARSHBARTLUERER , U THEKX

1. FEWSHF AR SHEATIEE | FTLUBE XTFAccount:isSupportCancelOrderByLocal D AEE LRI S 2ESHF AR SHER ;

2. AHBERETE[0, XFEEZ W , XBYESIAZS5000000 , B LIRIESEHTEE | P aILUEIEXTFACccount::getMaxAllowedLocalOrderI D%
AEEiZE ;

3. AR S RERIERE | @R, IRNEA., TSR, #AREEHsE ;

insertExecOrderfix

EO4E

RIEITIELSS PR,

£ XTFSpi::onExecOrder()aXTFSpi::onCancelExecOrder() £ H BN 1T PR SRRV E SRR,
BERER:

1 ATRET AR R RS SERIT RAAIRBRS | FahR  FRHTH RS |
2. ZEOMARLEIZAREN |, TRHESLEAME—MAPISEARISRIRSRZED | MRFEEALERSEN | €A
setConfig("ORDER_MT_ENABLED", "true")##{TECERNA ;

EOms

int insertExecOrder(const XTFExecOrder &execOrder);

EOSH


af://n822
af://n864

e execOrder : fFFARIERTRENTTIRESEL , SUWXTFExecOrderfEaL ;

EEE
EOVARRINREI0 , BNHRESERT , WANRIH AR RRBERIFIER.

TNk PR e ERiS AR

BIIXTFOrderFlag, XTFOrderType, XTFDirection=MFREDRBIERITN. BEHTN. BERGH, BRAH, TEHAFRESEE T AEREXSRL
FRIE

fRep ey XTFOrderFlag XTFDirection XTFOrderType

BRIV ( BITEEXHEAN ) XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT _SelfClose
ERITN ( BTSSRI HHEAR ) XTF_ODF_OptionsExecute XTF_D_Buy XTF_ODT_NotSelfClose
BFTY XTF_ODF_OptionsExecute XTF_D_Sell —

TEREIST XTF_ODF_OptionsSelfClose XTF_D_Buy XTF_ODT_SelfCloseOptions
BRELIXSH XTF_ODF_OptionsSelfClose XTF_D_Buy XTF_ODT_SelfCloseFutures
TERHEBRARNS XTF_ODF_OptionsSelfClose XTF_D_Sell XTF_ODT_SelfCloseOptions
BERBARISH XTF_ODF_OptionsSelfClose XTF_D Sell XTF_ODT _SelfCloseFutures

128 EIARISSSITINEX PR EEfS | 181 insertexecorder(const XTFExecorder &execorder) $ECRIAISCEIREIEK ; XIRAVBIERIEREER

cancelexecorder(const XTForder *order) [,

cancelExecOrderFix

EOEE

RIFTRU BT R,

FEXTFSpi::onCancelExecOrder (& EBAEERRIERIIR AR,
BERR

1 ZEORAREEAR SN |, TS LERBRE— M APISLANISRARRED ;| IRFTECREELZEERN | £H
setConfig("ORDER_MT_ENABLED", "true"# {78 ERIH] ;

2. ANEREFAXTFOrderiREEXISREIHRER , SUFERAPIREFIXTFOrderstgigst , P AREMNINEBIGIE—MXTFOrdersRIgiER ;

3. FEMNERRZTERSHE

#ZORE

int cancelExecorder(const XTFOrder *order);
int cancelExecorder(XTFOrderIDType orderIDType, long orderiD);

EOS4

e order : HEHEAMRENTS , SIXTFOrdersSHan ;
e orderlDType : IRERIRSRE , BRSUFEGAKS. MERRBENRZARSHEE ;
o orderlD : IEETKSHAMIRRRS , MREAMWIRPRS | ERAIIRRRSEEE T ;

EEE
EOEAMINREC , BNREIERTD , WANRIIHARRTMRBERIFIER.
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XFFithea S EaRgiRER
S5E@iEERER , &€ cancelOrderfyZ b BB SE1ER1HAE,

demandQuotef ikt

EOAE

RIZFNIBER,
FEXTFSpi::onDemandQuote()f& M HEAIAINAILER.
BERR

ZZOMARLIEAREN | FEESLAZERAR—MAPILAIRIRANRREZD | IRFRECRLERSEL | 8
setConfig("ORDER_MT_ENABLED", "true")#{TECERDAT,

EORR

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

EOSH

* instrument : fHAMAIBLINSR., REA—MEINEHINSR , FTEMEATWSR ;

e locallD : {EIMEKREIAMRES | THNLIR , HEFPEEN. miESE, BAR0 ;

e inputQuoteDemand : EMEKRIIR., ZNSIRETEHNEFEAMASEL , W1 - TLUEEENMNAERERS. BREEMEIES. HHER
S XTFInputQuoteDemand45Ha{a,

iZElE
EZOBEAMINREO , BNRERER.
ERBINNETRRBMBERKERY  FARFRTENBRIERMIIA | WINEERAE XTFSpionDemandQuote() M HiRE,

IMErTIEEO

subscribeix

EOEE

T8,

ITBETIERINGE | BB SLRTIESYES . 2EE onBookUpdate() £,
WiBA :

1. APIEEBARHHETHEREARE  (ERIBETINBTBEEHIEOupdateBook() , BT IO EFHAPINEMFEN R TIBEIE ;
2. NREHEITREL1TIE . HupdateBook()SHHITEELRT , ~&EEonBookUpdate()#EO ;
3. MNRITE T &291718 . HupdateBook()SHELTIEELET , 2EIJHonBookUpdate()#EM ;

EOms

int subscribe(const XTFInstrument *instrument);

EOSH

e instrument : FRTRENGANS | SUXTEInstrument4EHAHEK ;

ZEE
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EOERMINERY , ERAKRIIFRTMTIET R,

unsubscribefix

EOEE
EUHEITIITIS . Ssubscribe()iEOMEHER.

#ZORE

int subscribe(const XTFInstrument *instrument);

EOsY

e instrument : FEGEIT NS AXNS , SWXTEInstrumentZSHair ;

iREE
EOERRMINERY , WRRIIFRTMTIETRHBGHEAMLI.

updateBookZix
O

BEIRENTE.
BRI TERE.
EHTIRE | APISBEELATEE

1. RESHNCIATERORT
2. AR FAFAAsubscribe(3EITIRITIESERE | @1 XTFSpitonBookUpdate() @RS ;

EOms

int updateBook(const XTFInstrument *instrument, ///< &40 %

double lastPrice, ///<
double bidPrice, ///< TN AERBRLEFEAM -
int  bidvolume, ///< FENE. AEKRBLFEA -
double askPrice, ///< L. AERERLEZHM.
int  askvolume ///< L. NERELZHM.
DE;
EOS4

e instrument : HARIFR , SIXTEInstrumentsEHIHE ;
e lastPrice : B3N

e bidPrice : SEAft. ABRELIAM

e bidVolume : EAE., AFERETLEANN

e askPrice : Y, AENFFLEZHN

e askvVolume: EZHE, AFKFLEZHN

iREE
BRI |, ERMRIIRT TEEHAL.
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BEiIEEEO
getAccount5ik
¥=OThEE

REERI R EKFER.
EOms

const XTFAccount* getAccount();

EOSH
I

BEE
REBEMKFIISRIEEH.

getExchangeCountkix

®OEE
R ZHERER.

EOms

int getExchangeCount();
EOSH

I

iRElE
IREAZZFTHIEE | REFRTEIRE.

getExchangeZhix
#EOhaEE
REEMNENRZZAMER.

#ZORE

const XTFExchange* getExchange(int pos);

EOSH
* pos : RSISAIUE TR . NOFFIAITE , RA(EN getExchangeCount() - 1 ;

ZEE
REFEEMERIRZZHTISR , £ WXTFExchange 5tafK,


af://n1057
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getinstrumentCount’ix
®OEE

RENELIHERER.
EOms

int getInstrumentCount();

IREIE
o KTFETF0: R-ENHE ;
o INFO : REEAREAEIR ;

getinstrument}ix

#EOhee
REGHONETHSYER.

EORE

const XTFInstrument* getInstrument(int pos);

EOSH
e pos : BANMNETHHME , BUESEE : [0, getinstrumentCount() - 17 ;

REE
o HNISRIEE , SUXTEInstrument{EHAHK ;
o WRBHEE  HETIREER , REIZEH

getinstrumentByIDF5i%

#&OaEe
RESRSFRHETERNGHIER.

#ORE

const XTFInstrument* getInstrumentByID(const char *instrumentID);

EOSH

e instrumentlD : GAMEFRFE , BIU0 : sc2305. cu2301%;


af://n1097
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IREHE
o SHNISIEET , £XTFInstrumentfSHIfK ;
o MREAREFE  HETARERR | RO ;

getCombinstrumentCount’5ix
®OhEE

REERAIHERS.
EO R

int getCombInstrumentCount();

iZElE
o RTHFTO: FEGELIHE ;
o /I\FO0 : REEHREERD ;

getCombinstrumentkix

#EOhee
REEERESENER.

EORE

const XTFCombInstrument* getCombInstrument(int pos);

EOSH

e pos: (UETHHME , BUESEHE : [0, getComblinstrumentCount() - 1] ;

IREE
o HEBLISIEET , BIXTFCombinstrumentZSHaiR ;
o WRBYEE  HETIREER , REISEH ;

getComblinstrumentByID75i%

®OEE
RIEESSORSFHREENESELER.

EOms

const XTFCombInstrument* getCombInstrumentByID(const char *combInstrumentID);


af://n1151
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EOSH

e comblinstrumentID : BEELAREFRTER , BI40 © sc2305,-sc2305 .

iREE
o HEBHNIGIEE , SUXTFComblinstrument4SHafK ;
o NMBEARFE , SETAKEEIR  REIZSIEEH

getProductCountZix
O

RN MM ERER.
EOms

int getProductCount();

iRElE
o KFETO0: TrmfHE ;
o /I\FO0 : REEHRENERD ;

getProduct}six

&Ohae
REEFREMMER.

EORE

const XTFProduct* getProduct(int pos);

EOS4
e pos : {UETHME , BUESEE : [0, getProductCount() - 17 ;

iREHE
o MFPNISRIEET , £ WXTEProductsEHafE ;
o MRSHEE , NBEEAKREER , IREIZEH ;

-cu2301,cu2302 & ;
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getProductByIDJ5i%

#EOhee
iR RS FHREIRMER.

EORE

const XTFProduct* getProductByID(const char *productID);

EOSH

e productlD : BARSFRE , Al : sc. cusE;

REE
o RFXISIEE , SWXTFProductZE/E ;
o WREMAGFE  SETBAERR  REIE

findOrderskix

#&OaEe
RE e R EIREER.

EORE

int findorders(const XTFOrderFilter &filter, unsigned int count, const XTFOrder

EOSH

o filter : IREAETIHEM ;
e count : JMBENREEKESE , RAEAZHENIRS ;
e orders : SNSMENIEE , BTFFEEIRE

ZEE
REISFREIRRIATRALE.

NSRBI MR AT ISR E count , NIEYETEAIcountMRE , FHRE|count ;
AIREARISIRR BN TIEEREE count , NIFRTFEZNHE D TENNEHE | REISSPRAIHE ;

findTrades) it

®OEE
R TR EIRRER.

EOms

int findTrades(const XTFTradeFilter &filter, unsigned int count, const XTFTrade

EOSH

o filter : FRATAAMETER SR ;
e count : JMBIEENREAKESE , RAEAIZEERRIIIEM ;
e trades : SMEMENRIEUR , BT FMEIER ;

*orders[]);

*trades[]);
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ZEE

REISFREIRRIAIRNEEE.

AR EHAISEPRAATEA T e E IS E count , NIENEIEAYcount MRS , FHiRElcount ;
INRERAIEIRAEEVNTIEERIE B count , NIFRTEZINHE LD TENNEE | REISLIRIOHE

SYREEEED

enableAutoCombinePositionJ5i%

&OhEE

BiECiIEHEEINEE,

BUZBAPILHIfS. FEEDAPIRT , JBHA enableAutoCombinePosition(true) # IR EFRGMNBMAEIIEE. BRESZE , APBERSKIEZENASGIMR
FiegE. EESRERFNXEHEE | KBRASHNEHTENES.

NEESIEZ AR ERMAERINE  BMZEREFSEN. KWANFEHECMEMESINEE.

CRIBEAEHHA

1. TeREEAENASIIE LN RBANHLEN , REHSKEHREESHNNCNEEAS
2. HARZRFHHACLL , MRAFERNERT SMAHES | BIARRKEASHNHE M ( B8 ) IARHHAEA  EeEHEESMUE

2ERES ;
3. IRARBSRER , BRE-XNKEEACMHBNES |, B4 LRERE , CEESNENABEN , RREIRPIIHACH , BETE
SN
EOms

void enableAutoCombinePosition(bool enabled);

EOSH
e enabled : EREHEBEMBARINEE , true-BH false-ABR ;

ZEE
7

setConfighix

EOTheEE

REMESH , NABHREZRIRESH , BIZERENSHIAEN.
BCESHETRIIE

"ACCOUNT_ID": % 4K/ 'ID

"ACCOUNT_PWD": ¥4Ik /' 257

"APP_ID": M JHFEFID

"AUTH_CODE": iAIE#RZALS

"TRADE_SERVER_IP": %2 5 JIR% Hiht
"TRADE_SERVER_PORT": %% 5 It 453 11
"QUERY_SERVER_IP": #rifffii &5thhl:
"QUERY_SERVER_PORT": 2% i}t 45 i I1
"HEARTBEAT_INTERVAL": ‘LBklAjfgm (], #fr. =
"HEARTBEAT_TIMEOUT": MBI [E], Hf7r. =
"TCP_RECONNECT_ENABLED": TCPWiJT 5 &1 i
"TCP_RETRY_INTERVAL": TCPHEEH/NAIFGEHS A, Pafi. Zfb
"TCP_RETRY_INTERVAL_MAX": TCPIEJ%E & AKIAIFGM A], fafy. =Zfb
"TCP_RETRY_COUNT": TCPH % /X ¥L
"TCP_WORKER_CORE_ID": %#igiit & £k FL4r 1%
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"TCP_WORKER_BUSY_LOOP_ENABLED": %#iit k4% /& 75 5 FiBusyLoopls g 17

"TRADE_WORKER_CORE_ID": i HiibFiLk 40 1%

"TASK_WORKER_CORE_ID": il FHAF 454 F4h %

"POSITION_CALC_ENABLED": Z75itH &L

"MONEY_CALC_ENABLED": T8 ¥4, WRBFHEETE, SBABHeMITHE

"HISTORY_ONLY_CALC_ENABLED": 2 E{UHHH I LK B SR, WHREH, BAPEmKeTE, BAFITHREEEMaN
"WARM_INTERVAL": TS [AI[AIRG, HUEYEH: [10,50], Hifi. =

"ORDER_MT_ENABLED": &7 )i Z LI IREThRE, BRINA )G H 2 LT iR Th A

RAPBAILIREE RIS, LMEEFERIMI R getConfig) MOMTIRE. RIBREBAMERAFREEXHIZH , (WEIGRFhE.

EORE

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

EOSH

e name : SEER
e value : S¥E

ZElE
ORTEHECERL , IFOERTEKM.

getConfighix
¥EOThEE
BOEESH.

EOms

const char* getConfig(const char *name);

EOSH

e name : SEEFR , £ setconfig( ;

ZEE
REEESHEFFTSR.
REINFFFERAIGRFIFENSR | AERERRTFITRE  BMESAE.

setReportFilterf5ix

#&OhEe
RERIRITENN (&%) .
EHRISIEHIN D BRI © 1) RmAhEEITIR | 2) IRaLm SR ;

EFEENSIEERNRX S  HBERAOHAA MR, IREUTIERE , REF | BHIRENRSHITEMER | TTeeRBILEHLSLISHINGL , 18N
FEENSE , ATLAKDXPAREGE,

BLYRSITIEN , BRI B (CHF Fast |, SIRENERESHE. FII0 : aur,au23*,

TR ELNLFERMNFRIAT AT
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a*2310 // ERFHERE, AIHF
*u2310 // BRI, AHF
a*23*2 // ZAEECH, HIERAFAZEEBN, AH

BRNELIEMNRAL | BRSWAEHENIITER

au23** // £ ESPWHER au23*

LIREM

o [ERRILEANLTE ogin(EE AR BIHTIRE ;
o MNRAPIBZRESR , BBAVEMsetReportFilteriZBEIRITIE , AL ; EHEREEN ;

EORE

int setReportFilter(const XTFReportFilter &filter);

EOSH
o filter : [ERRIIFERIAY ;

ZEE
OFRTRERY , JFORTRARIR BRI R AIEIRED.

getReportFilterf3ik

#EOhEE
ERAEMAIERISIERN (BRE) .
RERRIIENNE , TSI OERRAERNERISIERN. RESERERIINN , JeeeBR ERRRE.

IRFM -

o VERIEERIENER  ARBHH
o DNFRRHE , SEIERTEMN ;

EOms

int getReportFilter(XTFReportFilter &filter)
EOSH

e filter : [ERITFEHN ;

BEE
ORTEIAMY , IFORTAREIRRMAT RATEIRD.
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getVersion/gix
#EOhaEe

SRENAPINRAFFFER,

EORE

const char *getversion();

EOSH
7

iZEE
WA RFE

HhEnEO

syncFundskix

#OhiEe
FEOGEARSHAREEERRS.,
EFLIER

o FEOAEFKBR , LXEEZBERERRE , AREHT T —RER
o BERENKEERERELE  BENEREISGERIRE ;

{EFERRIN

o WMRLHEINMTIBEN  BRLEOTURSESAHTENESER
o SNRBIMNEBRIEITIE , EINGER updateBook() (A , EAMITERS |
o BNIMMTRIIERREREEO  MLIAERA  URbRESHER |

EORE

int syncFunds(int msTimeout = 45);

EOSH
e msTimeout : FBRYESIA) , BA(7 : Z=RY ; BUAASEREERT , <=0 RTASVHER

ZEE

o 0: EFRALEEMY , TLUBEIXTFACCOUNtT R EEBFTIESEUE |
o ETIMEDOUT : &igsKiBAT ;
o <0 : RTFAEPKEER , IR RRATIFEEENERER |

buildWarmOrder%ix

#EOThaEE

EAGHSE , QIE— I TRE , EABFPRENEPRZH.

FAERNTMREIRBENER | IRFEETSNER | EASHSHAIY, S47LIE getInstrumentByID)EOEIIXE.


af://n1402
af://n1414
af://n1415
af://n1450

A9TRIER

° REZEESNTPVRESTIREIEITS0 , BINKRIEERR : 20ms~50ms ;

o TRMRBAIESHRPENERR—MAERE ;

EOms

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

EOSH

o buf : BFRMEHNTHREBEETK ;
o size : FAFIRMAIIFTIUREBEE MR A/ , RNTF64FT, WIRATF64FT , BRANERRI64FHER ;
e instrument : 5485t , BUALZ ;

iREE

0-Z7AkL , JFOFRTTRIRNIATEIRES.

ZEfaiises

XTFUserDataZEta(d
WEA | R EENMEIENSZE

class XTFAccount {

pubTic:
void *userprPtr;
doubTe userbDoublel;
double userDouble?;
int userIntl;
int userint2;
XTFUserData() {
userPtr = nullptr;
userDoublel = 0.0;
userbouble2 = 0.0;
userIntl = 0;
userint2 = 0;
}
it
XTFAccountZEa(f

A EF/IKFREERIIRE

class XTFAccount {

pubTic:
XTFAccountID
doubTe
doubTe
doubTe
doubTe
doubTe
doubTe
double
doubTe
doubTe
doubTe

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

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

K = 4 i
H w058 &
&
AN RIE
SHAE
A HiE
i ORAIE B, SRS S PRAIE 6 H T SCRPIE 25 S0 Bt B A0 7 52
REERIE S
DIk

VR AR
T80
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doubTe frozenCommission; ///<
double orderCommission; ///<
double balance; ///<
///<
///<
///<
double available; ///<
2
///<
double availableRatio; ///<
double positionProfit; ///<
double closeProfit; ///<
XTFLocalOrderID TastLocalorderiD; ///<
XTFLocalActionID lastLocalActionID; ///<
///<
LR/ RS
///<
mutable XTFUserData userData; ///<
int getordercCount() const; ///<
const XTFOrder* getorder(int pos) const; ///<
int getPrePositionCount() const; ///<
const XTFPrePosition* getPrePosition(int pos) const;
int getPositionCount() const; ///<
EESREVIER
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; ///<

UREE T3

F A 2

HEMEE: BEVE+FFC TP OR T - T80 - Bk B &
HLPZ

- FFERT RTINS, SIS S A B

- FHORTEMNONIESR, RSG5 .

PG BASBUES - o5 I ORAIE 2 - R & PRAUE G - S0 B ORAIE G - VR 85 BRI < - VR 4 - 458

o o5 FORIE S €0 & AL S 1 3%

v RE

PR, TAHEANRER T A

FEET, ALK FeR 7 2ZM

PP B — A B B A S g

PP R Ja — ORACR K A g 5

R APTE AT RIS, APT A #E< A (0xFO000001) JT 471225 H 1 2E il A it

JH AT LA o 7 55 v 02 SR R 2 73 0 I SCR AR RS 40 5
TREA 25 FLP 6 R B 0 5

EWHTA ISR, TR AT R AR

AL BRI AR R, AOTTIATHSE

HHPTANER68E, ATRIERTAIES eI

///< BABRGIERIEFCXNR, MO

WA GO, HTEBEANE RO, F G402 M k2miAn

A BRI EAFFECNR, NOTFHIHEH. DFeaLtdadn i
BT B HCR, T P AR TR R SR

AL BRI AR R, NOIFRTHE

HHPTABASICFEE, TR a HAEI%&

AL BRI AW ASN S, IWOFF 4G5

WA HERCREE

const XTFCombPosition* getCombPosition(int pos) const; ///< il BZ5| &4l &%

bool isSupportCancelorderByLocalID() const;

getMaxAllowedLocalorderIiD() #ifizkfd
XTFLocalorderID getMaxAllowedLocalorderID() const; ///< ZHbei5 Bt S Ve i R AR b o5, O R AN SR A o5 Ji

i

XTFExchangeZ&a(
izl R P IS PO eSS

class XTFExchange {

pubTic:
XTFExchangeID exchangelID;
uint8_t clientIndex;
uint32_t clientToken;
XTFDate tradingDay;
bool hasChannelIpP;

mutable XTFUserData userData;

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

T 15 SR AR AT B R
WERANSCRE, 82 LAAS AR B 25 5 RN, KR [ AN SRR I T RE A R
WERSCRE AL BB S BB, XA E S EIRESR, Hfk ERRERE

///< S5 gatS, FR . bl CFFEX, SHFE, INE, DCE, GFEX, CZCEZ%%
///< B UGERE T EME I Z TR, A S BEA R .

///< B UERE T EME A Z B, A S B EA R .

///< Z5H, BEZRE, in: 20220915

///< REESZFFEAI g5 TPt 2], trueR s LHFIPHhL A i)

///< PREREE P R %

int getChannelcount() const; ///< EWTE AL S Hs
uint8_t getChannel(int pos) const; ///< FAi BRI EREL S
///< fiEERG posZHEUEYEE: [0, getChannelCount() - 1]
///< WRAE AP TR SR B 3 FH 2160 ¥ R A 4 5 (E R AT
///< WSRO GR R, )T AR A A R SR E+ ORI ST .
const char® getChannelIP(int pos) const; // /< ¥EALE R 5| B AL S TPkl .
///< tnhaschanneliPAfalse, ZlFlnullptr;
///< 75 TR [ % B7 0 TP A bk 4 55 Fig T
const char* getChannelIPByID(uint8_t id) const; ///< #%EAidm s Al TPibtl, iz[l{E [ getChannelIP ()
int getProductGroupCount() const;  ///< frifldhFhdl %

const XTFProductGroup* getProductGroup(int pos) const; ///< 1l E 25| A4k A0 5
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XTFProductGroupZ5ta(s

WA . mFPAERENIRE

class XTFProductGroup {
pubTic:
XTFProductGroupID
mutable XTFUserData
int
const XTFProduct®
const XTFExchange*

XTFProductZEiait
HRER  FrREESK

class XTFProduct {
pubTic:
XTFProductID
XTFProductClass
int
doubTe
int
int
int
int
mutable XTFUserData
int

const XTFInstrument®

productGroupID;

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

productID;

productClass;

multiple;

priceTick;
maxMarketordervolume;
minMarketordervolume;
maxLimitordervolume;
minLimitordervolume;
userData;
getInstrumentCount() const;

getInstrument(int pos) const;

const XTFProductGroup* getProductGroup() const;

XTFInstrumentZSiaid

L= SN EES

class XTFInstrument {
public:
XTFInstrumentID
uint32_t
int
int
int
int
int
int
doubTe
int
XTFOptionsType
XTFDate
bool
XTFInstrumentStatus
mutable XTFUserData

const XTFExchange*
const XTFProduct*

const XTFMarginRatio*

const XTFPrePosition*

¥, 25 HAASZAL

instrumentID;
instrumentIndex;
deliveryYear;
deliverymonth;
maxMarketordervolume;
minMarketordervolume;
maxLimitordervolume;
minLimitordervolume;
priceTick;

multiple;
optionsType;
expireDate;
singleSideMargin;
status;

userbData;

getExchange() const;
getProduct() const;

VAN

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

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

getMarginRatio(XTFHedgeFlag hedgeFlag =
const XTFCommissionRatio* getCommissionRatio(XTFHedgeFlag hedgeFlag =
getPrePosition(XTFHedgeFlag hedgeFlag =

/1/<

hZE AR

PR BA 25 F P A8 I B X 3

P 9] it A 2 G T A A
o B R 5 B A R

2 ) T Pl 28 BT I 12 5 TR R

LR KRN

A A

BRI
I/NAEFH AL
i B R K B
AR R MR
FRAN I B PR e KA B
FRAN R BRI fo MR

TR B 45 B A8 R Bdiont R
EWRAEE N ELHE
B ERGERELAR R
) i A T SR ) i A AL X R

///< &4
///< BAFS
///< LEIER
///< ZEIA G
///< TR I RO IR

// /< TR BN PR
///< BRI B KA B
///< BRANHRELI fe /MR L
///< BN

///< ELBRIRS

///< BIREEm

HAFIMH, FRE#K: 20220915
///< B EARE S
///< METIRZS

///< FRERE S R %

///< BEHRELFTEMXTFEXChangetg4l
///< BERELFTENXTFProductifst
XTF_HF_Speculation) const; ///< {#iL4%
XTF_HF_Speculation) const; ///< T4t
XTF_HF_Speculation) const; ///< %6,

1% 30 %
SEES

K E HyI%
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const XTFPosition* getLongPosition() const; ///< BERELLTZLEFE, B8 LR

const XTFPosition* getshortPosition() const; ///< BEWELLATELEFE, B8 LR
const XTFMarketData* getMarketbata() const; ///< EHAELINATIEXTFMarketbatafqsr
const XTFInstrument® getunderlyingInstrument() const;///< WISIEMIEAE L), Fonnd b Sl & 203545
int getordercommissionRatioAmountLevelCount() const; ///< #rififs bl EEIRIA %L
int getorderCommissionRatioOTRLevelCount() const; ///< #ifOTRIIEY(£L

const XTFOrderCommissionRatio* getOrderCommissionRatio(int amountLevelPos, int otrLevelPos) const; ///< frififiEfs/E
FRYAL . OTRAY LN ML 4R 2 3

double getorderCommission() const; ///< BWZELM R R
};

XTFPrePositionZ5§3(#
WA BEFIEFOII5RE

class XTFPrePosition {

pubTic:
int preLongPosition; ///< WELkFGm
int preShortPosition; ///< WEZSLFF G
double preSettlementPrice; // /< WegE &y
mutable XTFUserData userbata; ///< TRER% A F I 0
const XTFInstrument* getinstrument() const; ///< THIEFFCITE G LXTFInstrument 484t
};
XTFTradeDetailZ5t8(4
WiEA : R ZRRMRI SRR
class XTFTradeDetail {
pubTic:
XTF_CONST XTFTrade *trade; ///< BRAKER
int volume; ///< A HE
5
XTFPositionDetailZ5f3{F
BB 1 B NIFC RS
class XTFPositionDetail {
pubTic:
XTF_CONST XTFTrade *openTrade; ///< TFEBAEH, 4% Fnullptrif, REES, EERSHBER IR Kk
i
XTFTradeID openTradelID; ///< A gmtG
double openPrice; ///< TP, SRS ERF A . SR I SR RN HESS AN
int openvolume; ///< FEERATT LR
int remainingvolume; ///< FE AR AR AR
int getCloseTradeCount() const; ///< P REE HHR AR
const XTFTradeDetail& getCloseTradeDetail(int pos) const; ///< “FAupz 4k #I40
bool isHistory() const { return openTrade == nullptr; } ///< HIKZET NG LA
int getCombPositionbetailCount() const; ///< FREI4ERER R ALA A A0 513R
const XTFCombPositionDetail& getCombPositionDetail(int pos) const; ///< &4l
int getCombinedvolume() const; ///< R G b R A
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XTFPositionZ53(4
BB . BEFPEOXSE

class XTFPosition {
public:

e
i
s

XTFPositionDirection direction; ///<
int position; ///<
int todayPosition; ///<
int combinedPosition; ///<
int openFrozen; ///<
int closeFrozen; ///<
double margin; ///<
doubTe paidmargin; ///<
E 4 AT RS /N T b ORI 4
double frozenMargin; ///<
double frozenCommission; ///<
double totalOpenPrice; ///<
doubTe positionProfit; ///<
double closeProfit; ///<
mutable XTFUserData userData; ///<
double getOpenPrice() const; ///<
int getAvailablePosition() const; ///<
int getYesterdayPosition() const; ///<
int getPositionDetailCount() const; ///<

Femm. £k 2%
FERE: RS - O FHEFe + 46 - 2P456, 88T FekgE

SHER: 46 - DESE, BETFOSRER SEHD
ELL A 05 G X

TFEURL

TEUL

S FBRE G, FREFCR0 M RIE G . AR S I A 6 10 BRIE S 2

SEAFORUES:, s SEBRSCAT I o5 I ORUES: . FETHS B RIA B0 FRALE I, SRR

TREEPRIE S

REEF 8

BITeeB: EeMAESEN, SeMHBsihitE
FORT ARARKCHNFCRT CESIMTENSIEED
FERT AGAMASHEFOMIHENESRT (BEE

PR B &5 P A5 P i 5

B
FIAAEE FERR - FO%LHR

RMRRR LR EFEEE - D THERFER)
O L I A0 KR

const XTFPositionDetail& getPositionDetail(int pos) const; ///< iy W4, AL (0 pl 2 AP £ sl Az W 41
const XTFInstrument* getInstrument() const;

XTFInputOrderZ5ta(s
WEA : IREIERITGREE

class XTFInputorder {
public:

XTFLocalorderID

[ S 4 B 4 5 B 1

M B0 45 B R R A T A

XTFDirection
XTFOffsetFlag
XTFOrderType
doubTe
uint32_t
uint32_t

XTFChannelSelectionType
uint8_t

XTFOrderFlag
XTFUserref

XTF_CONST XTFInstrument

Tocalorderip;

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

channelselectionType;
channelID;

orderFlag;

userref;

*instrument;

/1/<

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

/1/<
/1/<

/1/<

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

/1/<

JEXTFInstrumentffEst

AR G5 D

AR L S T P RIEME— Y, T AU R T
ERARESHE G RE KL MFPRIDI R

1. AEARHE & fE i y0x88888888;

2. HEBETRBIE T LR E y0xd8888888

3. HEAFEHREEEN0xe8888888;
NPRERFAYERE, APTAMEA R .40 5 HE 108 .
WRAPTR AL T WLk HIE, 7EH7 /KB 2 J5, RS IR R SR AR Sl 5 5
USRS B CRAUEAS MR 0 2 5 (R ME— 1, B AT ATAPTROIT S5 B D A

API RV P A — 4/ A 208 3, (0% /7 S it 224 A SRR L 1 R A

thin:  (FHHEZH. ##E5B) +5migiE,
SESETT ]

DA RN T

WM. [RAY (GFD) /T /FAK/FOK
HRELANAE

Rt

RANRAT R . IR TN FAKET,

W minvolume > 1, IBAAPTIERIAE /N AT R BT HR B
M minvolume < 0, FRAAPTERIAS FHAE 2 R s B k47 4R 0
JE AL G 5 i A

JERL G5

bR ORMEH, BRIARRR @R T

P B &R, REFHG)E, HEAREAE, (8RR ES

REE LN B
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XTFExecOrderZEfa(d
WA ¢ (TR MR RIS RIS

class XTFExecOrder {
pubTic:
XTFLocalorderID

YT G —Ab L
XTFOrderFlag
XTFOrderType

XTFOffsetFlag
XTF_OF_CloseYesterday
XTFDirection

XTFHedgeFlag

doubTe

uintle_t

XTFChannelSelectionType

uint8_t

XTFUserRef

XTF_CONST XTFInstrument
I

XTFOrderZ5taid
WiBA : IREREHRXI SRS

class XTForder {

public:
XTFSysOrderiD
XTFLocalorderiID

XTFExchangeOrderID

XTFDirection
XTFOffsetFlag
doubTe
uint32_t
uint32_t
uint32_t
XTFOrderType
XTFOrderFlag
XTFChannelselectionType
uint8_t
uint8_t
XTFOrderstatus
XTFDate
XTFTime
XTFTime
XTFTime

bool

false.

bool

TocalorderiD;

orderFlag;
orderType;

offsetFlag;

direction;

hedgeFlag;

minProfit;

volume;
channelselectionType;
channeliD;

userref;

*instrument;

sysOrderiD;
Tocalorderip;

exchangeOorderiD;

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

isSuspended;

/17/<
/17/<

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

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

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

///<
///<

AR T, FE P OIEME—E, HI T AHEE RS

AREFIXTFInputorderAtif 45 Kk R, B 5XTFInputorderfiA i s

bR, TR RATEUEZ B X
R
- f7#l: XTF_ODT_SelfClose | XTF_ODT_NotSelfClose

- Xtpf: XTF_ODT_SelfCloseOptions | XTF_ODT_SelfCloseFutures

TP ohr&: XTF_OF_Close | XTF_OF_CloseToday |
AT RURN #0716 <

- XTF_D_Buy: 5RATHL 1RXS s

- XTF_D_Sell: JEFFATAL. i RAX
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3. MHE-PFaHRFEE H0xe8888888;
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HEN

i

XTF_CONST XTFInstrument *instrument;

Py

T.o
XTFOrderActionType
AR EREZTE.
XTFUserref

mutable XTFUserData
int

const XTFTrade*

XTFHedgeFlag
double
XTFOptionsExecResult
};
XTFTradeZ513{%

iBA  pRAZEHRAISRE

class XTFTrade {
pubTic:

XTFTradeID
double
uint32_t
doubTe

doubTe
XTFTime
XTFDirection
XTFOffsetFlag
boo'l

false.

XTF_CONST XTFOrder
XTF_CONST XTFTrade
XTFUserref

mutable XTFUserData

bool

actionType;

userref;
userData;

getTradeCount() const;

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

/1/<
/1/<

getTrade(int pos) const;///<

getHedgeFlag() const;

JTEXTFInstrument 484, WRIMRPAENELINEE, WA GLN RG]

O GO R AR ST CLbdm. . HUR. B, WS , RETE, MG

M EE XS, RORFIEG G, HEAMEAE, O EER LM

TRBE &5 P 5 B 3
A 80T I R ST A A KR
T B3R 5| AR BT R A B B

getOptionsexecMinProfit() const;
getoptionsExecResult() const;

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

*order;

*matchTrade;
userref;
userbData;

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

///<

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

22 5 Bt I AE G i

A

AR AR A

ZF B O

AR [l A T H= A 1 T 827
e ), FAF g 10:20:30
SESEJT ], WSS % XTFDataType. h
FrFaird, 52 % XTFDataType. h

KRG, FBHA

B i B B W T L JR A R T R JE . & ImAPT S H AT K E A,
TEIB P IR S5 35K Z AR 1 g | R, 1B true. 18R

oo i 7K A I IR A 75 BEAF R AL R, AT A AR E B .
JrJ@XTFOrderftiigst

St FASEHR, A0SR A2 MR B E e

PP B X, 5 ORI X S userRe fAH ]
TRBE &5 P 5 S 3

isselfTraded() const { return matchTrade != nullptr; } ///< HWRGNEEA

XTFMarginRatioZE3(%

15iAR

RIEEERITISRAE

class XTFMarginRatio {
pubTic:

doubTe
doubTe
doubTe
double
mutable XTFUserData
const XTFInstrument®

TongMarginRatioByMoney;
TongMarginRatioByvVolume;
shortMarginRatioByMoney;

shortMarginRatioByvolume;

userbData;

getInstrument() const;

///< HREHU N 2 S BIUEE2,
///< HERBERT N 2 R AUEE 2.,
///< HEREHE N2 AUEE 2.
///< BB E N R EE 3.
///< TREEL R P B R
///< FWiEXTFInstrument(fi&4l
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XTFCommissionRatioZ513{4

WiBA « FERERERIGRAE

class XTFCommissionRatio {

public:
double openRatioByMoney; ///< HEFAHTTaT8E R
double openRatioByvolume; ///< HBEEAFETTO TR
double closeRratioByMoney; ///< WS EITNET 44
double closeRratioByvolume; /1< BRI HET 42 9%
double closeTodayRatioByMoney; ///< EEHIHEIEASFERER
double closeTodayRatioByVvolume; ///< EREITEPES TR
mutable XTFUserData userbData; ///< URERYE F A8 0 i o
const XTFInstrument® getInstrument() const; ///< FiJEXTFInstrumentff$54t

b

XTFOrderCommissionRatioZ513(4
EER © EHREERIISRE

class XTFOrderCommissionRatio {

pubTic:
uint32_t amountBegin; ///< 15 B EEEGE
uint32_t amountEnd; ///< 15 B R R
double otrBegin; ///< OTR3E[HEIHE
double otrend; ///< OTRIGH4: (A
double rate; ///< HRFR

///< AFHETSE R E EE: S5 ROTRIGHE, 7T L@ [ e i et-5, w5700 R

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

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

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

double fixvalue;

XTFMarketDataZ51a{d

B FTIBERRIRE

class XTFMarketData {

pubTic:
int tradingDay; ///< ZH5HH
double preSettlementPrice; ///< HiEEEAM
double preClosePrice; ///< RIS
double preoOpenInterest; ///< HifEeE CERMHD
double upperLimitPrice; ///< ki
double TowerLimitPrice; ///< WA
double lastPrice; ///< BN GENINEAT G A FO
double bidPrice; ///< FEN e AERKLEFEAM ENIMBAITHER RO
int bidvolume; ///< FTNE. AERELEFEANM FEENIMNTITHEIEA RO
double askPrice; ///< T, ARKRRLEZHM ENIMTITHER RO
int askvolume; ///< FThE. ARKRRLZHN ENIMTITHEA RO
int volume; ///< WscE CERMERD
int snapTime; ///< WHEE CERGD
double turnover; ///< A& CERMEAD
double openInterest; ///< Frtom CEARMERD
double averagePrice; ///< ATIES CERMAHD
mutable XTFUserData userData; [/ /< URERZE PP A8 1 B o 5
const XTFInstrument* getInstrument() const; ///< FiEXTFInstrument/f&Er
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XTFCashInOutZEfa(s
A - BAEXISRSE

class XTFCashInout {

pubTic:
XTFCashDirection direction; ///< HNETTIA
double amount; ///< HANEE&F
XTFTime time; /1< AR
mutable XTFUserData userData; ///< URER%E P A8 500 o 3
it
XTFEventZi3(F

B BRI

class XTFEvent {

pubTic:
char tradingbay[9]; ///< BMELEMGESH)
char eventTime[9]; ///< BEEEAE E
XTFEventType eventType; ///< BEIEART
XTFEventID eventiD; ///< @HMFEID
int eventLen; ///< BEFAEEE K
char eventData[256]; // /< BEELER
char reserve[2]; ///< TERTE

13

/// B AT S A
class XTFPrivateEventInvestorPrc {

pubTic:
XTFPrcID prcib; ///< RFER AARIDIEA
char investorIib[13]; ///< BB
int prcvalue; ///< B RIEE
char reserve[11]; ///< TERTE

i

[/ BEFEF AL AL E @ S A
class XTFPrivateEventInstrumentPrc {

pubTic:
XTFPrcID prcib; ///< AFERI AR TIDSA
char investorin[13]; ///< HHEEHELZRR
char instrumentID[31]; ///< ELLHK
int prcvalue; ///< BLRIEE
char reserve[12]; ///< TERTE

13

XTFOrderFilter&ta(4

A EEHRBEEANTIERRXISRE

class XTForderFilter {

pubTic:
XTFTime startTime; ///< FFtaTE, FRrE#ER: 10:20:30, ZTEFERRIE
XTFTime endTime; ///< G5HntE, FRFEAR: 10:20:30, EEFEERTE
XTFDirection direction; ///< fREMBLETH, LRERSIE
XTFoffsetFlag offsetFlag; ///< TEWBIPIRE, BRERRITE
XTForderFlag orderFlag; ///< TRERBFRE, TRERRIE
XTFOrderType orderType; ///< RERPIRLRA, EREERRITE
XTFOrderstatus orderstatus[4]; ///< fREMBIRE, AENTSUER RARTE, SCHFR B AR
XTF_CONST XTFInstrument *instrument; ///< HelGsEmisst, s R RIE

XTF_CONST XTFProduct *product; ///< ARG RITEE, IR T


af://n1550
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XTF_CONST XTFExchange  *exchange; ///< WA G REHKRE, SRR

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_OS_Invalid;
orderstatus[2] = XTF_0OS_Invalid;
orderstatus[3] = XTF_0S_Invalid;
instrument = nullptr;
product = nullptr;
exchange = nullptr;

XTFTradeFilterZSia(d
AR © BRSSO RS

class XTFTradeFilter {

pubTic:
XTFTime startTime; ///< FEaEEE, FREEAK&R: 10:20:30, FFEFEERTE
XTFTime endTime; ///< GERErE, FREAR: 10:20:30, FEFEERIE
XTFDirection direction; ///< feE MR LTI, TSERRETA
XTFoffsetFlag offsetFlag; ///< MBI A&, TSERRITA
XTF_CONST XTFInstrument *instrument; ///< fRiEALHNTRE, SR ERITA
XTF_CONST XTFProduct *product; ///< FaEEFERFRES, SR FORATH
XTF_CONST XTFExchange  *exchange; ///< 1R G s TaEr, FIREFRRITE
XTFTradeFilter() {
startTime[0] = "\0';
endTime[0] = "\0";
direction = XTF_D_Invalid;
offsetFlag = XTF_OF_Invalid;
instrument = nullptr;
product = nullptr;
exchange = nullptr;
}
i
XTFComblInstrumentZ5iai4
WBE  HEELIZE
class XTFCombInstrument {
pubTic:
XTFInstrumentID combInstrumentID; ///< HEBAHRS
uint32_t combInstrumentIndex; ///< HEEARFS
XTFCombType combType; ///< HEHEA
XTFCombD1irection combDirection; ///< BEELTTRH
mutable XTFUserData userbata; // /< PRERZE FH A I 2 Xt 4
const XTFInstrument® getLeftInstrument() const; ///< KRG RIe%E
const XTFInstrument® getRightInstrument() const; ///< FRREZx S A%

const XTFCombPosition* getCombPosition(XTFCombHedgeFlag combHedgeFlag = XTF_COMB_HF_SpecSpec) const; ///< &4y
R x4

Tong getCombPriority (XTFCombHedgeFlag combHedgeFlag = XTF_COMB_HF_SpecSpec) const; ///< il
e
const XTFExchange* getExchange() const; ///< LB S P

i
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XTFCombPositionDetailZ5{3{#

A BEFOEMEE

class XTFCombPositionDetail {

pubTic:
int volume;
doubTle margin;
doubTe paidmargin;
XTFTradeID leftTradelD;
XTFTradeID rightTradeID;
mutable XTFUserData userData;

XTFCombPositionZE3(4

WEA  BEFHER

class XTFCombPosition {

pubTic:
int position;
double margin;
double paidMargin;
XTFCombHedgeF1ag combHedgeFTag;
mutable XTFUserData userData;

const XTFCombInstrument* getCombInstrument() const;
int

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

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

HEFRFOHE

b7 FARIE G B 800 CFe BB PRAIE 4+ 45 JBB ARAIE 42D

SEAHRIE & S (G WS ARAIE S, 72 BRARIE & 808 A R ARIE L)
T RRE LI RS G 5

HiBEIR A 20 B R A G S

TRER 25 A FH 1 50 o 3

PR RENIASE (8

A ORIES S8, A 4L& W20 ) 2 IR ORTIE G+ TR ORAIE 5 2 A
SEATRIE S S, T A Aa W4 S RIE e 2
HEBHERIRE

LRBE e F P A5 P RO B ot 52

REHAAEL

getCombPositionDetailCount() const; ///< Z1{rHA4I%E

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

XTFPositionCombEventZi3{F

B EEEAISE

class XTFPositionCombEvent {

pubTic:
XTFSysOrderID sysOrderiID;
XTFLocalorderID localorderiD;
XTFExchangeOrderID exchangeorderiID;
XTFCombHedgeF1ag combHedgeFlag;
XTFCombAction combAction;
uint32_t combvolume;
XTFTime combTime;

const XTFCombInstrument*combInstrument;

XTFInputQuoteDemandZfa{#s

WiBA

JOUNER SUESES

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

(RN W/ &=

F P S [ A Hh g 5

A5 5 I B
HEBARIRE
HEIT B CHE /RBD
Y

ZH A 1A

HEEY
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class XTFInputQuoteDemand {

pubTic:
XTFLocalorderID localorderip; ///< AWAREGgS, TERRESR, F P AT LRI
XTFChannelSelectionType channelSelectionType; ///< EALgm S ik
uint8_t channeliD; ///< JENi%S
XTFUserRef userref; ///< WP AEX Y, REINEGE, EaMMELARE, R EAEREBZSHP
XTF_CONST XTFInstrument *instrument; ///< BLXR

i

XTFReportFilterg5ta{ss
WERE : ERITIEEENSRE (BER )

class XTFReportFilter {

pUb1)1<'T'l::ProductFi1ter productFilter; ///< FUTURES || (&%) OPTIONS || ALL
char instrumentFilter[320]; ///< WEREX R BEFNULREELN, 2ARENMHESHH. 6l
au*,au23*
b
FERRE
FERRBER
EREHEEEIIT
HiEsBE S EHESEBYIER
XTFExchangelD char[12] R FTIDEEEEY
XTFProductID char[16] mRiPEESEE
XTFProductGrouplD char[16] ARFhEREESEEY
XTFInstrumentID char[32] BAIDEIREER
XTFAccountID charf20] TS DEESREY
XTFDate char(9] R HpgEEE
XTFTime char(9] BBl ESEEY
XTFExchangeOrderlD int64_t R MR RRSEESE
XTFSysOrderID int32_t &Rk SEHHERE
XTFLocalOrderID int32_t KRR SHIERE (FBFRENX )
XTFLocalActionID int32_t KBRS HIERE (FFRENX )

XTFTradelD int64_t B mEEESRE
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e
RSB (XTFOrderIDType )

KA - uint8_t

XTF_OIDT_Local
XTF_OIDT_System

XTF_OIDT_Exchange

ERFhEBY ( XTFProductClass )
KA : uint8_t
Eeses
XTF_PC_Futures
XTF_PC_Options
XTF_PC_Combination

XTF_PC_SpotOptions

HRIUBY ( XTFOptionsType )
KA - uint8_t
e
XTF_OT_NotOption
XTF_OT_CallOption

XTF_OT_PutOption

ESEHM ( XTEDirection )
KA - uint8_t

e

XTF_D_Buy

XTF_D_Sell

568 =HME ( XTFPositionDirection )

KA : uint8_t

FP4EHPR AR S
EE4HPNRRRS
TiaE—R B RS

588

Sz

HA

2

&

EEEeS
EAKR

IUESHALSEEY

1588
E[3:00
ik
Bk

1588

)i/_:l

e

HEERTRRFN)
0
1
2
e
1
2
3
6
thasE
0
1
2
thasE
1
2
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XTF_PD_Long

XTF_PD_Short

IR E(RITE (XTFHedgeFlag)
KA uint8_t , HRHXSHHR
e s
XTF_HF_Invalid
XTF_HF_Speculation
XTF_HF_Arbitrage
XTF_HF_Hedge

XTF_HF_MaxCount

HBAEHME ( XTFCashDirection )

KA - uint8_t

XTF_CASH_IN

XTF_CASH_OUT

FEIFRE ( XTFOffsetFlag )
KEY | RIS
Hrgeses
XTF_OF_Open
XTF_OF_Close
XTF_OF_ForceClose
XTF_OF_CloseToday
XTF_OF_CloseYesterday

XTF_OF_Invalid

REAIRE ( XTFOrderFlag)

28 uint8_t

1588

(L]
7ok
&N
=1l
RE

CREBPIERIERS

L]
A€
tE

i85

(s

(s

o3

0

1

2 (ERHF)
3

4

s
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trges 588 s

XTF_ODF_Normal EiEiRE 0
XTF_ODF_CombinePosition BEFE 1
XTF_ODF_OptionsExecute TR 2
XTF_ODF_OptionsSelfClose X R ER g
XTF_ODF_Warm TR ER 254
XTF_ODF_Invalid FTE 255

{REASEY ( XTFOrderType )

ZEAY : uint8_t

s i588 HEE
XTF_ODT_Limit GFDIRE ( BRI ) 0
XTF_ODT_FAK FAKIRE (BRI ) 1
XTF_ODT_FOK FOKIRE (BRIN ) 2
XTF_ODT_Market RS (BT ) 3
XTF_ODT SelfClose HRRS I ({RATIE ) 21
XTF_ODT_NotSelfClose HIRAT g ((ATIERL ) 22
XTF_ODT_SelfCloseOptions HARGE i (SO ER ) 31
XTF_ODT _SelfCloseFutures ELRgH ( EASGREES RS BRI AL , (X EEY ) 32

IREAYRZS ( XTFOrderStatus )

A : uint8_t
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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

L]

RETEIE | JIiREBATIEIRT.

IRERIERINE | APISIMRIEEEIREISRFARE NGRS | WAREBRIEGITKS.
RAFRSEFRERTHN. SWEHEEREONEMRERE  SHRAEERE
R LRSS E AR AR B IR N EF .

REREEMES , EECRKIURE | FEIEENE , T—IHZISRERZA.
IRSAIRER |, EERVKSEENN , EXZRAST. TLURELRKSHITREBERE.

REPESEIEARUFHEERZM , BENERZMHNRERNGER (RENEER ) .

RS AIRIPRE |, ERENETHREEIRELFRIZET , SBUTIRE | EEENGEURE.
JEEUREEIE : XTF_OS_Queuing | XTF_OS_Canceled | XTF_OS_PartTraded | XTF_OS_AllTraded |
XTF_OS_Rejected

KRR , ERRZAMRABRE

RS | TTRERB PR | (ErTRERFAKEEHN RPN AR S B ohipi

BB AT

SEERAL

IREIIEE AR BFTEL | IEEREE nputOrderfYErrorNoF

FXIE

FE([%IF ( XTFChannelSelectionType )

AU uint8_t

XTF_CS_Auto
XTF_CS_Fixed

XTF_CS_Unknown

B8
MEERBREALEE
1BERZ B R AEE

PRSEiREBER , TR B BE R

(FESITEMIEE (XTFMarginPriceType )

KA uint8_t

i i8R
XTF_MPT_MaxLastSettlementOrLastPrice BTN FIREEEM 2 BAVERKE ( BN LEASIF )
XTF_MPT _LastSettlementPrice FEEEMNITTEIRIES ( HIZSLENA )

XTF_MPT_OrderPrice

XTF_MPT_OpenPrice

REMITERIES (EIN=LER)
FEMNTEFRIES (HI5EA)

XTF_MPT_LastPrice it (BRER)
XTF_MPT_AverageOpenPrice FEHm (ERER )

XTF_MPT_AveragePrice

XTF_MPT_LimitPrice

AR (EAER )
BREKEN (EERMER )

(s

s
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SRS ( XTFInstrumentStatus )

*

2

| FRRIES

XTF_IS_BeforeTrading
XTF_IS_NoTrading
XTF_IS_Continuous
XTF_IS_AuctionOrdering
XTF_IS_AuctionBalance
XTF_IS_AuctionMatch
XTF_IS_Closed

XTF_IS_TransactionProcessing

REPIFIESEBY ( XTFOrderActionType )

KA uint8_t

thrgeses
XTF_OA_Invalid
XTF_OA_Insert
XTF_OA_Cancel
XTF_OA_Suspend
XTF_OA_Resume
XTF_OA_Update

XTF_OA_Return

EH@MHRS ( XTFEventID )

A ¢ int

traexa

XTF_EVT_AccountCashInOut
XTF_EVT_ExchangeChannelConnected
XTF_EVT_ExchangeChannelDisconnected

XTF_EVT_InstrumentStatusChanged

iR
FrEERD
E[Z7]
EERNRE
BRMNMEFE
ARNES
ez
PN
iR
ToRHIR AR E
AAIRER
fERER
R (ERER)
WERE (EARER)
SEHTRE (EARMER )
REAE
588
IKFHEASREZWIBI

R AT ZIEE CIEZIEA
R AT ZBIEE TR EAN

BEPRSREZNIEN

(s

(s

255

e

0x1001
0x1011
0x1012

0x1021
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(A& 2B ( XTFCombType )

EHU : uint8_t

e L] HEE
XTF_COMB_SPL HABENT 43 0
XTF_COMB_OPL HA 1
XTF_COMB_SP FEHAER 2
XTF_COMB_SPC P mFEF 3
XTF_COMB_BLS SENEENE 4
XTF_COMB_BES EHFEEMNE 5
XTF_COMB_CAS HHBINE 6
XTF_COMB_STD RS, 7
XTF_COMB_STG A EEE 8
XTF_COMB_BFO SENHABTHAY 9
XTF_COMB_SFO SEHHHABTHAY 10

HEFHFISBY ( XTFCombDirection )

KA uint8_t
S yizl):| EEE
XTF_COMB_D_LongShort Z-7 0
XTF_COMB_D_ShortlLong =% 1

HAEIRNEFRITE (XTFCombHedgeFlag)
FHY : uint8_t , HEHGHFHEN-AR

e 5] %88 e
XTF_COMB_HF_SpecSpec - 1
XTF_COMB_HF_SpecHedge BAN-RE 2
XTF_COMB_HF_HedgeHedge RERE 3
XTF_COMB_HF_HedgeSpec RE4R 4
XTF_COMB_HF_MaxCount REBPIEBERT 5

HEENESBY ( XTFCombAction )

KA uint8_t
s L) 38
XTF_COMB_AT_Combine BHE 1

XTF_COMB_AT_Uncombine FES 2
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HIBUTHU X ITE5 R ( XTFOptionsExecResult )

KA : uint8_t

e 588 e
XTF_OER_Error TR ‘e’
XTF_OER_NoExec BT n
XTF_OER_Canceled SEEGH 'c
XTF_OER_Success HITEIh 0"
XTF_OER_NoPosition B AT '
XTF_OER_NoDeposit BERE 2!
XTF_OER_NoParticipant SRARFE '3
XTF_OER_NoClient 22 PURTEE 4
XTF_OER_Nolnstrument BUREE '6'
XTF_OER_NoRight IREHATIR 7'
XTF_OER_InvalidVolume AEEEE '8!
XTF_OER_NoEnoughHistoryTrade 2B BRI SEREE 9’

B3R AT Ei%IR ( XTFProductFilter )

KA : uint16_t

REER i85 wEE
XTF_PCF_Futures RN ERERER SR EINERE 0x0001
XTF_PCF_Options TR ERER S ERIEUE 0x0002
XTF_PCF_All T CIRFTE AR BRI OXFFFF

wRRExRG
SISYMRIRER

// TR E A LA AL & 1) R 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";
it
auto getOTRString = []J(double otr) -> std::string {
if (otr < UINT32_MAX) return std::to_string(otr);
return "MAX";
iT;
auto amountLevels = instrument.getOrderCommissionRatioAmountLevelCount(); // #rififs B &4
auto otrLevels = instrument.getOorderCommissionRatioOTRLevelCount(); // ZrifJOTREY( ¥
for (auto j = 0; j < otrLevels; ++j) {
for (auto i = 0; i < amountLevels; ++i) {
auto rate = instrument.getorderCommissionRatio(i, j);
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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_strQ),
rate->rate, rate->fixvalue);
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#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;

}
it
void start() {
if (mApi) {
printf("error: trader has been started.\n");
return;
3

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

, mConfigPath.c_str());


af://n2292

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 (ImAapi) {
printf("error: trader is not started.\n");
return;
}

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: init something if needed.

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

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

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

void onLogin(int errorCode, int exchangeCount) override {
ExampleTrader::onLogin(errorCode, exchangeCount);

if (errorcode != 0) {

printf("error: login failed, error code: %d.\n", errorcCode);
return;

printf("login success.\n");

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

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



return;

printf("logout 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->lastLocalorderID;

// BABEIGA TSR E R, AE iR, BN T HPRERE N R, M.

// EEATLIFIREE S -

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);

// TR IE ) B
printf("info: data Toad finished.\n");

void onorder(int errorcode, const XTFOrder *order) override {
// IR ARAE AR AR R D R BT AR G R, B RAE S TR R,
if (errorcode !'= 0) {
switch (order->actionType) {
case XTF_OA_Insert:
printf("insert order failed, error: %d\n", errorcCode);
break;
case XTF_OA_Return:
printf("return order failed, error: %d\n", errorcCode);
break;
default:
printf("order action(%d) failed, error: %d.\n",
order->actionType, errorcCode);
break;
}

return;

/7 WCEHR BRI o AR R BEOIR S 1 T R i B I A
switch (order->orderstatus) {
case XTF_OS_Accepted:
printf("order accepted.\n");
morders[order->TocalorderID] = order; // f#{7il x4
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 {
// AR AR R AR AL A WA SR, RS TR
if (errorcCode != 0) {
printf("error: cancel order failed, sys-id: %d.\n", cancelorder->sysOrderiD);
return;
}

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

void onTrade(const XTFTrade *trade) override {
// WBIZE 5 [l
printf("recv trade, sys-order-id: %d, trade-id: %ld.\n", trade->order->sysorderID, trade->tradeID);

void onAccount(int event, int action, const XTFAccount *account) override {
// TP ERAEE EEZ O, W BAAETL
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 {
// ZEGFE BR AR FEZEE O, W 5SS AT B AR L
printf("exchange is changed.\n");

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

void onBookUpdate(const XTFMarketData *marketData) override {
// ATTEEIREE O, ARYEAT G k28 5 Heng
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,
double TastPrice,
double bidPrice,
int bidvolume,
double askPrice,
int askvolume) {

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

}

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



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

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

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

double askPrice = marketData.askPrice;

int askvolume = marketData.askvolume;

double bidPrice = marketData.bidPrice;

int bidvolume = marketData.bidvolume;

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

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

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

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

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

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

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

int closeLong(double price, uint32_t volume) {
if (!'mApi) return -1;
XTFInputorder order{};
memset (&order, 0, sizeof(order));
order.instrument = mInstrument;



order.direction = XTF_D_Buy;
order.offsetFlag = XTF_OF_Close;
order.orderType = XTF_ODT_FOK;
order.price = price;

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

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

int closeShort(double price, uint32_t volume) {
if ('mApi) return -1;
XTFInputOrder order{};
memset(&order, 0, sizeof(order));
order.instrument = mInstrument;
order.direction = XTF_D_Sell;
order.offsetFlag = XTF_OF_Close;
order.orderType = XTF_ODT_FOK;
order.price = price;
order.volume = volume;
order.channelSelectionType = XTF_CS_Auto;
order.TlocalorderID = ++mOrderLocalld;
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 *> moOrders;
int morderLocalld;
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void runeExample(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: B NS, BNSMNTATE, EEIMNTATE, WRE) R TR



double bidPrice = 300.50;

double askPrice = 301.50;

doubTle TasPrice = 301.00;

int bidvolume = 24;

int askvolume = 38;

trader.updateBook(instrumentId.c_str(),
lasPrice,
bidPrice,
bidvoTlume,
askPrice,
askvoTlume);

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

us1eep(500000); // sleep 500ms

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

trader.stop(Q);

int main(int argc, const char *argv[]) {
// TODO: f#HTE NS4, HREUH SR E
std::string configPath = "../config/xtf_trader_api.config";
std::string instrumentId = "au2212";
runexample(configPath, instrumentld);
return 0;
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