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STOCK EXCHANGE

IAERRKATE
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(Verl. 02)

EINEIR R 5 BT
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IARBZRIFE

FIEA X H P STEP & EZ AR

AL

BiTh £

B 3

WA

1837 HL9A

2013-10

0. 10

(olF=3

2014-1

0.90

WAET 7 5 5 B & AGIT

2014-4

1.00a

ARFEO. O AE K & W R4 1T

2014-6

1.00B

EF FM ey Level | A= Level 1l B RBAT 5 4E F 48 B 69370
g KA
38 Jo e BB AT SR E T Y &
JE A E UK S K 83 Ao 3 04 FF £ £ 5
#EEIITIH I I R A Contactor (tag=10184) #=8% &
7 X Contactinfo (tag=10185) F#
34w Fast B 18] % 5 B 89 1% dr 4% XL oA
IT B3R L F iR

2014-9

1.00y

¥k B A28 TH &

N 838 R iE X AD ChannelNo 3 fn — 3 ) 2L 4 4% X
RawDataFormat 3% ;

Be BB AT I IR it ol 838 bk & 8947 £ % MDStreamID
3R

7 S0 BT AL 5 M B AXAD TradingPhaseCode 3549 % 0 {238 A
ERNTHERZMNI D “A=fBRH” BIL;

A RANE . DERCE. AP, MATIT R £
“HERMREZRHLS” RLA “HEEMNHLS” ;
TR L F e

2015-1

1.006

IERFEIIKEH L P F L “SecurityPreName ” # 3 %

“FinancialStatus” &,

P RRAT A &AAT IR & B AR “HM07 LA,
BEATHE EMIE “TimeInForce” . “MaxPricelLevels”

“MinQty” Ei/\J%Eio




IARBRFE FIEA X H P STEP & EZ AR

o PR B LA

JEFRFIGREH &Ik R . “RERIFREH” |
CRESIFT . CREAFT . “BRFET . TR
B FREH

2015-8 1. 00 T HATHEHIEE AN —T b, S0d AR A3 A P 3g e q 47 X =
%),
Be BBAT W H 869 & S0 5 Ur BAX AL 38 e R B M BT
D 7,

A 5 B35 2 S Mk SecurityPreName (GF # R ARATZE) o

JEARSFEIGRAE G CHARGAEFEY | CHBIEET
F7 . CBIGEEREY . “HBREGERRET FAREA
2016-6 1.01 | 3§40 7F K EREH &

B BEAT I K 8 89 4T T R A3 Ao B SF BT (630) .
T A B EAE A “EEN (Xh) 7. CHEEMREXD) .




IARKITE

FIEA X H P STEP & EZ AR

AR

BIL%E A X
Market Data GateWay 471 M % MDGW, X IE % X § FriTH & sedeft
LREBAFHEFENAPF ZRGEN L.
GECEZES THRRXHA:
MG, EREE T 2AEABE R, RRIBEHEDE
F2ZERA, A% R 3bd R AR B AS sk, BARBEL IR
) i ‘ Vendor Supplied System 3 X\ A 7 IR %% (E AR “VSS”)
BANRFATH AR o o o i
i TENFINELR R S AT AR BENR P IR G &
Securities Trading Exchange Protocol
STEP . . .
TE R Sy F A Ao
Financial Information Exchange
FIX
& a3 B IR o
FIX Adapted for STreaming
FAST

& RATHA FIX W




IARBRFE FIEA X H P STEP & EZ AR

e -2 1
Ton RTERUR ottt 1
p 2 R OO 1
2.1.1 B 2RO 1
2.1.2 [P HEEEFT POMT......veoveceeeceseeee ettt ettt s ettt n ettt s eneeneneans 1
2.1.3 L OO 1
2.1.4 il k| IO 1

2.2 B TE I ettt ettt tnen 1
221 JE L R T ettt 1
2.2.2 L= OO 2
2.2.3 = OO 2
B B ) OO 2
B B DA BEIBE L F oottt 2
e o - L TR 3
T ol - L T 3
B N T B FEN oottt ettt 3
L2 T 1 OO 4
o -5 . T 4
41.1 FAST AL ID ZHABHLI ..o seeses sttt ane s 4

B2 NFETH e 4
42.1 G TN TR 4
4.2.2 B ) T OO 5
423 I I T OO 7
424 BB AT HEBRIE ZETT oottt sttt 7
425 AL B ABZETH s oottt 8

T o - OO 9
43.1 TG ITIRZS oottt sttt s ettt ettt 9
432 TEFR TR IT IR ZS oottt ettt ettt 10
433 OO 13
434 g - PPN 14
435 B3 - OO 22
4.3 5. L B AT oottt aaes 22

4,305, B R AT o ettt ettt aaes 23

R < /-2 5 TP 24
Bl BEFBEE T ettt 24
B2 A TEJEIRIT Moottt 26
T o =2 = TP 26




IARBRFE FIEA X H P STEP & EZ AR

FYGER X B BT STEP 7 B o AR

AZEOHTERBELIERN S FTH S S5EFZ LR H5 7, B A48FIF KA STEP
WINENEIERL HITH—RRXHER (FFFERARTH ZR) KBATHE &. KD
HTCR AN R OIETH T e N oL BB AT 48 F VAR AF 2w 69 3 34k X

LASPT R R RiE. HEAA K. UARH & AHKHER STEP 1.2 2 FIX 5.0 SP2
WAL, BERZATIR A48T &
=. 2 HEMH

B PATH 2R BT R XA 692 EMF S0 (2R STEP 23 B0 ALY, AT
AT F AR G PULH BEAT R A
21 #H
2.1.1 4%

BARAPBIdRERHAFOEAL (APITHAR, R “VSS”) HEITHR X
MDGW, %4 AR 69 TCP/IP & 3F kit ik,

2.1.2 IP 3#iakF= Port

THRXARPATERZARBEANRS A0, FHKFmD (BKIAH 9129), T4
IR %35 2 (BRIA 4 9130)s A —ANmm RAeiE = —/NTCP/IP i£3:, RARWLBRITHER X
REFTEIR S5m0,

2.1.3 &4

TR XA PITHR R AL TR — N2 RME&EZF, ITHERXFR FATHE R %
Z ey AR R AE I E Ry, REEMREHENA P R EKIE,

2.1.4 REEH

THRXE R PITHZAZ B RAARZIER A, R A PATH R AT B4
FATH R A REOHKIE, A FRITHRXBEROGELEZELRBLI XGRS, TH
MXKa LB A PATH R A0 EE, EEBEHAZE, APITHEARARZEZIRE
EBTH R X,

22 REEHE
221 #BIipiE
RMPATHEZAREABERAXA RS TELIANRE:

> S EEAS, AT RS

F£1 W &£30R



IREEREA FYEE X B F STEP AT HKIER AL
> THERSASE (R&MITHER X)), AT ek 09838,
it E S AL N (5% STEP 2 2 ALY,

2.2.2 K5

RAPATHAABRTHERXKEE, APAHRAARTENZLZEAFERXZAGRE,
THRIEE, APAWEARLBTE R EGE &R AR RIRF K0 5E,
223 KL

FHRAERGLEDILR (BEL STEP 2 EHE ALY, 252K EMF
AR A T HARE Fix 2B EE, TEAENAEGELEKINFER, APITHE
%Eﬁﬁ&ﬂ%%%&%gmﬁ*ﬁﬁﬁk%&%oEm&%&ﬁﬁmﬁiﬁ“ﬁﬁ
e “—
=, Mi§¥ﬁﬂﬁﬂ
3.1 RHITHEBELA

R H AT A% (Market Data) # %5 A ESH ZANEA], HANRHIRBEL T HES
B9 KT R AL B — AN R S NI R K E, BAMTH R X T UABL B R 30030 e 9 49
HATH R

FAS R A% R 69 9 XA SRR GG 3 1 LS4 R A P R
31 XRHITRREEAAHMETN LR

£ R KA X 8] MiE A
EEZES RN 0001 IERERRAE L (D
T E IR L (h)

N 0002 N4 A (B)
8RR T Gt AR B AT 0010-0020 TR A (W)
H
ETENRY | pe 1001-1999 TR BRI A (W)
B BRAT FoN

E

AE

A

EiEN=T D
EPEMRH | g2 2001-2999 % £ & 4604 8 (UA201)

F2W £330 A



IARBRFE FIEA X H P STEP & EZ AR

REFH A4 7 PR E & (UA202)
it
FAE
A
J e X
12 A A GRS e BB AT IR 3001-3999 TR AH & (W)
A S BIRS R EATH 4001-4999 # £ £ 474 8 (UA201)
# £ 3H & (UA202)
A Pz IR 5000 A P AE &3R5 8 (UA003)
SRS R AT 5001 TR PRREH & (W)

3.2 BREATHEIK
B RBATH#HIE (LIFIEAFIIRES) /AR, RiEEiE,
HANBRBATHRE TRAOEZANEANGITHE, BRITHAA AT RHME,

3.3 %%ﬁ%&&

BRETHHEIHIH, BTERXREGENBRETHEHLET, o biH
BP0 08 R AL Fe il UK T o H IR T A —ANIEE A 1 7‘?&‘*%}? B3E, Je b A
WRITHKEFIN, HARETHHEHAER, AP THRAATEIREELY LIF
KAME B K 692 LT W &

ENFENRETFHHLERETEE, THRXARE—LMELERE L,

FEAE L E RN, ARG OHIEL, SHHLEARET. AFITHRAAL
KA AR B AR 0L 09 B I AR R AZ GG S BRI AR, W TRERATH M X K A# &, A FAIT
HRAAR SBF 5T ERX6EE, F2REE.

3.4 LW &K

AT A KRB AEH & A P AT R AR ENE M, NS AT — A —
41D 5.

ST AT B AT R K8 S S, ATH R XA @SN & RES R P AT
B T HHHRXEZTERZATRERGANEM, APTHREAATAEL TR

EAPHFEENERE, NEMEFLSA TR A AELHE ID, APFITHRL

ST CAIRAS P I E A B R A9 U
RBAPITHERAREZAAITERXGERHEZE, 2H@THRXYIFEE

#£3 W &£ 30R



IARBRFE FIEA X H P STEP & EZ AR

ALK

AMGE R OGP A B B R 8, # %W STEP /4 8 B4 FAST 75 8. BEMm, ik
MAERLT %
% 4-1 STEP B & E# X

it B AR Py ERE
Standard Header Y
10201 | ChannelNo Y il KA
95 RawDataLength Y FAST 7H &3 54038 K &
FAST 74 8.4k
AP T @A AN B & FAST sl
8o fRH FAST 7K &AKAT 2% & & 50y
96 RawData Y
FAST F AT 4.
FAST %25 i & 894 X2 3L, i 5 AR A
H B 69 FAST i &&=,
Standard Trailer Y

E: X T FASTLL WhsUrEayifm N %, 1557 http://lwww.fixprotocol.org/ -
4.1.1 FAST #4k ID %4 AR
% 4-2 FAST #4& ID %A AN

Sl X 7] X JA] 438
3000-3999 A A
4000-15999 5K B AT 17 £ 3

42 NEHE
4.2.1 B SBE
% 4-4-1 FFEHIERE OBk STEP 74 .8 B4 X,

AT B AR IR xS

Standard Header Y MsgType = UA0O1

10201 | ChannelNo B E S PRH B 69 SR E AT SR 18 AXAD

95 RawDatalLength FAST 7} 8.3k 2K B

96 RawData FAST 74 &4k

< < |< |=<

Standard Trailer

#£4 W &£ 300




IARBRFE FIEA X H P STEP & EZ AR

) 4-4-2 T RIEME OB FAST 8 & E# X

. FAST :
#Rit B AR ] &4 X
RAEH
999 | TemplatelD Y default Y TemplatelD = 3001
10201 | ChannelNo Y none N IR 18 XA
1350 | ApplLastSeqNum Y none N RE—FITHH &ML RT
10205 | EndOfChannel N none N I 4 RARE

E: RSB R ENEERH 3,

422 FHHE

R PATHZE% (VSS) REEAHELITHRM X, THRXEREEEHOHIE,
HEELATRGRAFLE —ANEHHEHRTEATR, R EF XKL B TIZHLED
KW HE. FHHERXA GFR—REE” 6§75 XKFEAKBEESE, AL BEISZAEHFLR
B, ATH R R4 E AR K ] A 69 B AROR AL BIK B 89 F K.

st F 32 £ 4T AR AR F Y IR TR R TG AH EER, BB 69HE
EF<=AIMiE C2IKE 2 KH e FE S0, I L E e, e Ak

ZH o BAEBIHEFT>LRB R HEILT T+l (e R KH&ITRT
=10, #A9HEILRT=12) AR LT HEER, R BIETMARGIFREROI
Yo

FoaEH, KBNS EE, REINEMELENELGTAELRE TR,

W REHERRFE T, N BT EAREFKELERE TILGNE A
% 4-5-1 VSS $iFRETHHEIRNEF L T4 STEP HEEA K

Wi B4 A Y i

Standard Header MsgType = UA002

10201 | ChannelNo T 1% K3t 2 69 I8 KA

96 RawData FAST 74 &4k

Y
Y
95 RawDatal_ength Y FAST 7# &35 438 K A&
Y
Y

Standard Trailer

% 4-5-2 VSS 9 R ETHRIERNEE LT FAST H L& EH#K X

#£5 W &% 30 ”




IARBZRIFE

FIEA X H P STEP & EZ AR

#RIT

B AR

FAST

BAEH

EX o

999

TemplatelD

default

TemplatelD = 3002

10077

ResendType

none

FAEAY £
1= &

10201

ChannelNo

none

18 X AL

1182

ApplBegSegqNum

none

AAE PS5
%4 ResendType=1 B 4 3%
FRIWEFFHTEE,

1183

ApplEndSegNum

none

BRFPT

%4 ResendType=1 i 4 2

FHRITEKF TR,

% ApplEndSeqNum=0 B, 471 R X &%
ApplEndSeqNum % & A AL B & 1% 17 KB,
N AR N A P B9 R K AEL.

1472

NewsID

none

R AIBEERE &% 5
% ResendType=2 B 4 %k
RS S AR S

10076

ResendStatus

none

FHRE

PAEAT I P K AT E AR SN R P AT
R MRS B AT 2

1= T

R semk, (3003 KA BB XA 8

o

ok

2=
=)
3= AR

4= HIERTH

58

Text

none

LA

AT R K AT B AR W LN P AT
AR 4 B EA

do R IE R BATH R X AT E MRS, HBiEA
A e X ANIRA @

#£6 W & 30 W




IARBRFE FIEA X H P STEP & EZ AR

423 RAPREEREHNE
R PATIR 2R ME B @ AT R X AE R P EIRER S, EREAMEZ S5 A P AT
HRAREZENEPmBB. RAREARPARARE ZREZH L.
% 4-6-1 428&% VSS LRA P15 &S STEP H & EH# X

N

it A A LR &%

Standard Header MsgType = UA0O3

10201 | ChannelNo %€ 7 5000

95 RawDatalength FAST /4 &3 0 %48 K &

96 RawData FAST 74 &1k

< < |< |< |=<

Standard Trailer

% 4-6-2 1Z8H VSS LA F4IEEIRE FAST HEER X

Rt BAMR | LW PAST T XS
BAEH
Templatel
999 5 Y default Y TemplatelD = 3003
42 OrigTime Y none N A7 A Ry B 1R
VersionCo AR
8934 Y none N 01 = %k
& 02 = Mk
A P4
8935 | UserNum | Y none N LATERFEARENAPATHE R GRS
BHLIH R P AR
424&%%%%@%&
F AN BAT W N8 AR R AR R BB AT HRITH &
%471ND®N&ﬁﬁV$&ﬁ%Wﬁ%ﬁ %t STEP H & E# X
R B4 AR LR EX o
Standard Header Y MsgType = UA004
10201 | ChannelNo Y PR R
95 RawDatal_ength Y FAST ¥ &3 5 3B K K
96 RawData Y FAST 7} &4k
Standard Trailer Y

#£7 W &£ 30"




IARBRFE FIEA X H P STEP & EZ AR

% 4-7-2 MDGW Z 8@ VSS & i# BT I St FAST H & E& X

: FAST ‘
ARt B AR ] P52 X
RAEA
999 | TemplatelD Y default Y | TemplatelD = 3004
42 | OrigTime Y delta N | £3% 4 nx B TA]
10201 | ChannelNo Y none N | SR8 K2
10208 | NoMDStreamlID Y none N | AT £ A%
1500 | MDStreamID Y copy Y | fTEEA
10207 | StockNum N None N |iEAR%K
RS
—’
% 04%:
8538 | TradingPhaseCode | Y copy Y ) .
T=2 452N (A3HERHRHT)
E= ] (A2REACTHT)

e B BRAT I AR Gl 8 KSR S 15 4).
425 LHIBELH &
B — AN R R A TE BN T R - B AL B, A R Ak S AE 480K B 2E AT
B4, ZHEEZTEZRNTA P PR RG TEH &R P2 LIRS LT EIR,
% 4-8-1 MDGW 4% VSS Z 4% 9 R F 7 13 &4RE STEP H & £ X

Tag B4 L4 FRFRE
Standard Header Y MsgType=j
10201 ChannelNo Y I8 AR A
95 RawDatalength Y FAST ¥ &35 R 4B K &
96 RawData Y FAST 74 8.4k
Standard Trailer Y

% 4-8-2 MDGW 4% VSS Z 4 ¥iF 3 A P 13 &4R%E FAST i & E# X

ol FAST B
e 324 AR o
m | B’EH | &
999 | TemplatelD Y default Y | TemplatelD = 3008
45 | RefSegNum N none N | AIELLH L0 & /T
372 | RefMsgType Y none N | k128904 8 XA
379 | BusinessRejectReflD N none N | #AE4E0 B3t B ek % & ID.

#£8 W & 30 W




IABRFAE EIEHK X B P STEP T K BHE AR
380 | BusinessRejectReason none B4R
58 | Text none ¥k, w5 50 NFH
43 FEHATH
431 THEHRS
STEP ¥ & E# X
it 33 AR P L
Standard Header Y MsgType = h
10201 | ChannelNo Y & #0001
95 RawDataLength Y FAST 7H &3 52K &
96 RawData Y FAST 74 8.4k
Standard Trailer Y
FAST % & B4 X
FAS
FRIT B4 AR | ! = XS
®% | &
¥
defau
999 | TemplatelD Y X Y | TemplatelD = 4003
42 | OrigTime Y | delta | N | 34 B 1E]
10201 | ChannelNo Y | copy Y | JniE R
1301 | MarketID Y none | N | TR
1300 | MarketSegmentID Y none N | 7RG, Y
336 | TradingSessionlD Y none N | RH&3ID
625 | TradingSessionSubID N none | N | XH&K#ETID
340 | TradSesStatus N none | N | XH&aiEKRES, MY
341 | TradSesStartTime N none | N | XHaiEAENE, MG
345 | TradSesEndTime N none | N | XHAELERKINE, MY
834 | ThresholdAmount N none N | BB bR

F£9 W &£ 30 W



file://10.132.134.61/zycao/firefly/fix2011/Fiximate30/en/FIX.5.0SP2/tag834.html

IARKITE

FIEA X H P STEP & EZ AR

PosAmt H P &5
708 N | none | N |#BERTHE, XAHEZMA
0.0000
10210 | AmountStatus N | none | N | #EKRE

E:

1) THRBEXSHE2EID. KHL1ET IDHRBXZ 4T

MarketID

TradingSessionlD

TradingSessionSublID

HKEX 1=Day

0= 4 BT
1=NEZHEFEES M
#)

2= X&GFEEEEMHB)

3= HE&ERH

4 = & OEE A TN )
5= MAXZEKELESTEMNH
#)

7= #13

100 = AFF

101 = ¢ Ay (FF & & &M e )
102 = Exchange Intervention

103 = AT

104= BUEK £ &

<t

105 = 2E M h Ok EELS TN
At £%)

106 = 7T BUH Ol & & sE M ad
#)
107 = FEALETT Ol % & 52 Bt
#)

2) WH%K

BRI &8 R A ] s R 3 A

4.3.2 iEHF LIRS
£ 4-9-1 MDGW X FiEHErIRE STEP K & E# X

#RIT

B AR

A

EX o

Standard Header

MsgType = f

#£10 W £ 30 W



file:///C:/Users/mshuang/AppData/Local/Microsoft/Windows/Temporary%20Internet%20Files/fix2011/Fiximate30/en/FIX.5.0SP2/tag708.html

IARKITE

FIEA X H P STEP & EZ AR

i B AR P AR
10201 | ChannelNo Y %€ 7 0001
95 RawDatalength Y FAST 4 &30 %48 K &
96 RawData Y FAST /¥ &4k
Standard Trailer Y
& 4-9-2 MDGW R AEH KRS FAST H & EA X
FAS
e B P ! = L
B | &
il
999 | TemplatelD Y delftau Y | TemplatelD = 4001
42 | OrigTime Y | delta | N | #3484 A8
10201 | ChannelNo Y | copy Y | JRiEARAD
48 | SecuritylD Y | none | N |iE&RA&RH
22 SecuritylDSource Y none | N | EHRKDR
291 | FinancialStatus N none | N [EHRKRS
10202 | NoSwitch N |[none | N | FXA%
SecuritySwitchTy T x £ A
10203 Y none N
pe
- FRRE
10204 SecuritySwitchSta v Cone N |y 2
e N A £
E:
1) FFREALA:
% 4-10 EFEFREFXEHFIR
k£ A X AR A
AR RN 1 # R T RRTARAYIER
RR 2 # R T RRFARYIER
W I 3 # BT ETF, LOF A XX A4
g =] 4 # B F ETF, LOF A4 X4 4
N 5 & Al F B £ RAT A X AD
IR 6 E R TR TG T, A & TR T

F11 W& 30N




2)
3)

IARBRRE EIEHR X B P STEP 7&K EE O AE
WA ST T R e 8

=& 7 ERTRATEEMG L LG, a8, THMA. R0
SR EALFE L GER N SR BT T LR HRRRL.
IEFRN ) AT PT Ak SR

AT AL 8 i F T A T AT ACHA A9 BUIE 3R AAAL

K& 10 & B T IARFAT A

SOy 11 ERTHRFIT A

*2ETFE4 12 ERTHEETF

¥ i

FHEETF 54 13 E R TR & ETF

e

il o kD) 14 E BT AT & 40000 H 69 I

IR &2y 15 & BT AT &4 AR 6 B E

LA 18 R TR THEBMGTHM., KA R TR T
ALFEAT . T e SR

= g 19 ERTATEERGS LA, N8 . TG, FARM.
TSR AL AR IR SRR TS L HER . R
IEFN S AB AT . 7T 3k 8]

J A7 20 R T RAT X T R AN R R

fig v 21 R T RAT X T R AN E R

& A 22 &R TR

L2 A7 K= 23 & T RN F AT K@k 5 69 E F

a3

5% B o 24 ERNTHraLtse

A 25 ERTHEAE

D iy 26 &R T HARFLT A S

7 A 27 iE B T HAAE LT AR AR R

BB F K 28 & T A MGB ARG IE A

B8 T 29 #E BT A RGE ARG IE AR

LB R R E 30 & T A MGB ARG IE AR

R 2 31 & T B MGB ARG IE R

IEH R IR &0 KA 3 A 15 4.

(

#£12 W £ 30 R
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433 N¥
% 4-11-1 MDGW K # />4 STEP i/ & E# X
iR BAAR Py AR
Standard Header Y MsgType =B
10201 ChannelNo Y £ #) 0002
95 RawDatalength Y FAST /4 &30 % 48 K &
96 RawData Y FAST /¥ &4k
Standard Trailer Y
% 4-11-2 MDGW K X4 FAST H & B4 X
oy B4 AR ok IR HAST T A PEX 23
WA
999 | TemplatelD Y default Y TemplatelD = 4002
42 | OrigTime N none N AR
10201 | ChannelNo Y copy Y pECRAw L
none N s —ARIR
TRERTNERE, NERES
1472 | NewsID N
FTEARE, TR NERRH
N R E T TR R ANE L
148 | Headline Y none N N ARAL
10209 | RawDataFormat Y none N Z it B B AEAE X
95 | RawDatalength Y none N Z AR K A
none N i R &
96 RawData Y
7£: 4F FAST W &
NEBE

INEREE A AN AT E R A ARG LA KL E T,

* 4-12 nNEBEZ L
NERE BulletNum B R A A HERK
N EARIR ID1 A& £ A5 NewsID
IR NAME1 A% £ A4 Headline
N R SIZE1 # ¥ £ A % N RawDatalength

#F£13 W £ 30 R




IARBRRE FEIEH X & P STEP AT H K EZ oML
N0 1) TIME1 A& £ A AR OrigTime

T @ % RawData F 45 N &89 — A &) £ 715 :
BulletNum =2
ID1 = SZGG0001

NAMEL = /bR K 5 FF13 &

SIZE1 = 100245

TIME1 = 20071022-09:15:01

ID2 = SZGG0002
NAME2 = FIHER T FAGE R H A F15 4
SIZE2 = 25076

434 BBt

% 4-13-1 MDGW X # B ATH STEP 4 & &4 X,

#RIL B AR | a8
Standard Header Y MsgType = W
10201 | ChannelNo Y B BB AT I B9 R 18 XA
95 RawDatalength Y FAST ¥ &35 R 4B K &
96 RawData Y FAST 7# &4k
Standard Trailer Y
% 4-13-2 MDGW K A R BBATH FAST i & &4 X
FAST
D' & .
Tag Bt ®E | &%
H 1z
¥
999 | TemplatelD Y | default | Y | TemplatelD =4101
42 | OrigTime Y | delta | N | 424 Bt ia]
10201 | ChannelNo Y | copy pRCRAw L

#£14 W £ 30 R




IARKITE

FIEA X H P STEP & EZ AR

1500

MDStreamID

copy

GRLE
010=a% (%, A&, A
) BF M RBATIH
020=/f 47 X & W 3 5 Bk BB AT
Ly
030=1# 54K Be RAT 1
040=HA M & F M R 5 R
i)

060=V A HEM R H &G =2
B 5 B BRAT

061= VA A& 3% Ao 4L F 3 4 2
5 &G RN 5 RBBAT I
630=7& AL 5% B AT 1F
900=45 £ B BBAT I

910= % X # % it 45 41 bk 1B AT

H

48

SecuritylD

none

P HAX A

22

SecuritylDSource

none

i KA AR

8538

TradingPhaseCode

copy

7 o PIT AL 89 35 I BUX 2D
% 04z:

S=i# (FFar)
O=FFHE LM
T=£ 4550
B=tk 77
Colk & & 5EM
E=2 M

H=ls B-1% i%
A=# B RS
V=8 3 T
%142
0=FE % KA
1=4 X 17 1%

140

PrevClosePx

none

HEAL

8503

NumTrades

none

R EH

#£15 W £ 30 0
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387 | TotalVolumeTrade Y | none | N | AZXEZ

8504 | TotalValueTrade Y | none | N | A EEH

10207 | StockNum N | None | N | %itZ AR A%
268 | NoMDEntries N | none | N | & BAK
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269

MDEntryType

none

=L ATHE %
4=FF HH
=R &

8= &M

x1=FF 3% —

x2=F+ 3k =
x3=KNILE (E= AR -F
A

x4=F LS (B F B -F
A

x5=JL % 7 B F—
X6=RL %7 B F =
x7=4 4 T-1 B 414
x8=heRHAFFME (04
ETF &) 10PV)

X9=AIE 3% &

xa=PE B L& 45 %
xb=FF # 45 &

xc=3% =y 45

xd= K45 #K

xe=FKAF M, 999999999. 9999
F T RN N AE R ]
xf=AZH, —999999999. 9999
R RBAFNAE R A
xg=EAHLE

xh=# # M

xi=5F

#£17T R £ 30 R
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- 270 | MDEntryPx none s

- 271 | MDEntrySize none =
% 2 A

- 1023 | MDPriceLevel none
ML TTHE
UINERRE F iR

- 346 | NumberOfOrders none ~ ~
A0 R TABT
A 48w e E

- 73 | NoOrders none ~ _
A0 R TABT

- - |38 OrderQty none EXX S 2
VCM % #-H1/~3
01

1494 | NoComplexEventTimes none 1 AFHara FikA VCM &
A, T @ eyt 2 A
9 FF 45 25 R 1)

= | 1495 | ComplexEventStartTime none A7 J T 46 B 9]

= | 1496 | ComplexEventEndTime none A FE A2 RAT ]

pEa
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FHIEF X 5 PF STEP 47

HHJE AL

3)

4)  FAESTNIATE 6 R R AN BT K R AL BT, P E—Fedk — B TR R A A e
WEHE, FZREF_BFREMRIMNMz EHXF R REHEE, BOE R ZMAE A
15.4000, 3T EH 3200, S AFH 1200, MATHHB T R AEATTHAA:

MDEntryType | MDEntryPx | MDEntrySize | MDPriceLevel
0 15.4000 3200.00 1
1 15.4000 3200.00 1
0 0.0000 1200.00 2

21 W £ 30 A
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435 BEMH
BEATH QIR ERZIAT AR ERIAT W, R B K LN 2 — N RIERF
Rito Bl —ARE N 62 ERIef 2 E RN &09LRK T (ApplSeqgNum) 4 —iE %%

=4

o

4.35.1 RELITH
% 4-14-1 MDGW KB L E34TH STEP & E#H X

N

Hit B AR IR ki

Standard Header MsgType = UA201

10201 | ChannelNo BEEFATH T B 89308 XA

95 RawDatalength FAST 4 &30 % & K B

96 RawData FAST /4 8.1k

< [< [< < |<

Standard Trailer

% 4-14-2 MDGW X # # £ £34TH FAST H & E# X

. & | FAST | & :
#RiT B AR . PEX 2
/il HAEH (oA
999 | TemplatelD Y default Y | TemplatelD = 4201
10201 | ChannelNo Y copy Y | mE KA
I PST
1181 | ApplSegNum Y increment Y )
ML FFE A
T
0l1=A % (K%, A&, ®AF)
EdSEMRHBETT
021=J 47 X\ W X %) & £ 471
1500 | MDStreamID Y copy Y o
041=HAREF MR HZETH
051=th L X 5 & £ E @ ATH
052=1rX X % & £ 2 MAT I
071=4 ARiBIE A b f 2 E AT
48 | SecuritylD Y none N | iEHRAKAD
22 SecuritylDSource Y none N | iERKRAD R
44 | Price Y none N | Z4ehi4
38 | OrderQty Y none N | e =

2 W £330 RN
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54 Y k3 75 16)
1=3%
Side none N |2=3
G=f A
F=th &
40 N T KA
1=7F
OrdType none N
2=1RA
U=A7 &tk
664 EMATH YRS
ConfirmID N none N | ConfirmID # = % =& & @47 H
T WA= MAT R
8911 | ExpirationDays N none N | #Afk, #4528 X%
8906 | ExpirationType N none N | HAfR EA
60 | TransactTime Y delta N | Z4enf i
10184 | Contactor N none N | BKEA
10185 | Contactlnfo N none N | KEZ X

4.3.5.2 BRERTATH
% 4-15-1 MDGW X H B ERZATIE STEP K & E# X

AR B AR LR i

Standard Header MsgType = UA202

10201 | ChannelNo B R AT W 3T 2 69 SR 38 AKX A

a8

96 RawData FAST 74 &4k

Y
Y
95 RawDataLength Y FAST 7} &2 4 3 K
Y
Y

Standard Trailer

% 4-15-2 MDGW X 7 # L AT FAST 4 & E# X

FAST &
e, B A R i TS
®BUEHF | 12
999 | TemplatelD Y default Y | TemplatelD = 4202
10201 | ChannelNo Y copy Y | JhaE KA

#£23 W £ 30 R
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HE&ILET

1181 | ApplSegNum Y increment | Y
ML TS 4
1T £ A
1= (RE, &2, fiFEF)
EFEMRHBETH
021=/ft 47 X = W X & EA4T 1%
1500 | MDStreamID Y copy Y N
041=HAA k¥ SEM X 5 B EAT
051=thi X X 5 & L& @ ITH
052=1MX R % & £ 2 47 1
071=#% aRiBiE A b A5 12 £AT 1
k7 FAek 5]
10116 | BidApplSegNum N none N . )
L FETHE, 0 R A BEE
S A
10117 | OfferApplSegNum N none N . )
KL FETHE, 0 R FAX B
48 | SecuritylD Y none N | JEHKRD
22 SecuritylDSource Y none N | iERAARD R
31 | LastPx N none N | s M4
32 | LastQty Y none N | A=
PAT A
4=Cancelled, %3k & sh#HE AT
150 | ExecType Y none N
RE
F=Trade, »#ATHRE
60 | TransactTime Y delta N | AT
A, XKEFHR
51 HKELR
251 HEFEERREL
HBERA £ S HLEA
Price N13(4) 4%
Qty N15(2) #=
Amt N18 (4) o i
SegNum N18 HE R
JE L

#24 &£ 30 A
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Boolean C1 >Y’ =True/Yes,’” N’ =False/No
Length N9 KE

A TFPARENOHERE, EX
UTCTimeStamp C21 IR A7 7 B Ta] %

YYYYMMDD-HH:MM:SS.sss (Z£#7),
YYYY = 0000-9999, MM = 01-12, DD = 01-31, HH
= 00-23, MM = 00-59, SS = 00-60 (#/), sss=000-999
(Z#).

E: BB A Fast P L inted ST EE, RKXA

YYYYMMDDHHMMSSsss .

Local TimeStamp 21 A He B 1) B

YYYYMMDD-HH: MM: SS. sss (£#)),
YYYY = 0000-9999, MM = 01-12, DD = 01-31, HH
= 00-23, MM = 00-59, SS = 00-60 (#)),
s55=000-999 (Z#)),

vE: BF R Fast VA int64 BEATAE M, XA

YYYYMMDDHHMMSSsss .

Num!nGroup N9 TEHK
A TE LM NK, B

LocalMktDate c8 AKX % 8
# A YYYYMMDD, YYYY = 0000-9999, MM = 01-12, DD =
01-31
7 : B Fast P A uint32 #ATHE 4, #XH
YYYYMMDD,

i

1) SRR

V CXERTFHE, xRTFHERRFIH, REFHNER, FHERTLEHF. REF

#H. NEFHEURTHK; FHEERRKEANTFREERKXKERTURMEA: TS
%—1% B UTF-8 %25 ;

v ONx ART#R R, x ATFERRAEH ROBERT), RIFFHNBH, EHEAY
HIE 5 ;

v ONX(Y) &R TFEE, X ATERXE DS TR, RAaEDRER, y AT, D
R BT LM G AR 0, tbhe N5(3) XA 491 18.460 = &k 4y, 18.46 YA 18.4600 4 A2
kb, RAEKAE R, FEMEAHAER;

25 £ 30 A




IARKITE

FIEA X H P STEP & EZ AR

5.2 &EEBEN

k52 @EEBEX
Tag B4 £ BLEA
49 SenderCompID C20 Fk Ty KA
52 SendingTime UTCTimestamp | 7# & & i% B 18]
56 TargetComplD C20 R % Ty KA
58 Text C200 A
ex S - o a-
TR ST LT, ATR%S 2004 MFD
. 8P ARG T A R A
347 | MessageEncoding C16 ¥ A -
UTF8
Aok AiEd, FIX H 86958 A2 R AMA. Kk
% & 2} tag 1137 + tag 1407 @93t —F 49 K.
35 % STEP1.20_SZ n.xy
1208 | DefauttCstmApoIVerD | c32 A nxy H#HIFEE AR AR, EkA L STEP 71
efaultCstm er . ; , ; -
PP HOBHE 0 AL TP MRS, e SR O LA A
#(Merl.00)8+, AARZIAE A : STEP1.20_SZ 1.00;
e AR O HLTERR A A (Verl.0L) B, AARZIAE A
STEP1.20_SZ_1.01.
53 LFHFEHEEX
253 LFEBREXL
FAST %
Tag B4 £ HLEA
il
c4 String JE AR R
22 Secur ity |DSource 102=:F HiE £ % B Ff
103=F B 5 FT
31 LastPx Price Inté4 AN AE
32 LastQty Qty Inté4 e &
38 OrderQty Qty Int64 TN
c1 String | T £
1=70 #
40 | ordType i
2=TR A
U=AF mt
4?2 Ori gT ime LocalTimestamp Stri ng éi%%i)%(. Hﬂ_ ]ET]
44 Price Price Int64 ;ﬁ‘#ﬁ’m\#é

#2606 W & 30 M




IAEBRRE FEINEHR L H P STEP 4T H B4 0 A
45 RefSegNum SeqNum Int64 5 A6 &5
48 SecuritylD C8 String | iEFHAXAD
String | £E7 9
1=3%
54 | Side C1 2=3%
G=fA
=it
c8 String | g XSCAS, THES T LF
58 Text , ATR% 200 NF T, AL
5 FAk B AT
60 TransactTime LocalTimestamp | String | &icitia]
73 NoOrders Num|nGroup ulnt32 | MMz BFEIEHK
95 RawDatalength Length N/A Z R HRIER R
96 RawData C* N/A T K =4 & 3%
140 | PrevClosePx Price Int64 FE A
N/A N EARAL
148 | Headline c128 TR ST LFH, kTR 128
NFH
String | #ATEA
150 | ExecType C1 4=Cancelled, #* = 44K
F=Trade, & 7€M
268 NoMDEntr ies NumInGroup ulnt32 ITH & B A
269 | MDEntryType C2 String | fTH & B XA
270 | MDEntryPx N18 (6) Int64 W #s
271 MDEntrySize Qty Int64 =
291 C15 String | EHRRE
=_E 7 8] F- 1] 3R F AR
FinancialStatus B=_L 7 2 8] 4 18] 3% K 3%
R L TREBTAMRKE, ATH#
i)
336 C4 String | X% & 1D
TradingSessionl|D
1=H 4], Day
340 | TradSesStatus N4 ulnt32 | LH2ERS

F2T R £ 30 A




IABRFAE EIEHR BT STEP AT KR 2 AL
341 | TradSesStartTime LocalTimestamp | String | X% & &7 455f 1]
345 | TradSesEndTime LocalTimestamp | String 2145 R T
372 | RefMsgType Cs8 String | BAEZEAYIH & XA
379 BusinessRejectRefID C10 String WABLEIH BT 7 89k % & ID
380 N5 ulnt32 | £4 R
_ _ 20106=F BLBE 1%
BusinessRejectReason
20107=" L 48975 & £ A
29999=H fb
346 | NumberOfOrders N9 Int6d | gz B £ je 8
387 | TotalVolumeTrade Qty Int64 REXEE
625 TradingSessionSubID | C4 String R H4E1ETFID
664 | ConfirmlD c8 String | RMMTHAR T
708 PosAmt Amt Int64 B | 450
834 | ThresholdAmount Amt Inté4 B B #1455 R
999 TemplatelD N4 ulnt32 | #45
1023 | MDPricelevel N2 ulnt32 | £ &4
1181 | App!SegNum SegNum Int64 H B IER S
1182 | ApplBegSeqgNum SegNum Int64 AL K5
1183 | Appl|EndSegNum SegNum Inté4 “ R 55
1189 | TimeToExpiration N4 uintsz ARk, H42R RH
String .
1300 | MarketSegmentID c8 IR K
1301 String | %R
MarketID * XHKG=3%A% 8
1328 String | 1E48/R B HLEA
RejectText C16 TR ST LT, AT 16
NFH
Inté4
1350 | ApplLastSegNum SegNum RE—FITHEEWILR T
1472 | News 1D c8 String | A&&5|/384845 & & 7
1494 | NoComplexEventTimes | NumInGroup ulnt32 | VCM %# a4 %
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1495 | ComplexEventStartTime | LocalTimestamp | String | A #7450 18]
1496 | ComplexEventEndTime | LocalTimestamp | String | A # #14% R i)
1500 | MDStream!D c3 String | T £ A
8503 | NumTrades N18 Int64 LR
8504 | TotalValueTrade Amt Int64 AR AR
8538 | TradingPhaseCode c8 String | &8 S U BRAL
ulnt32 | AR £ A
8906 | ExpirationType N2
1 & B 2 Ak
8911 | ExpirationDays N4 ulnt32 | BARR, #42h R¥
ulnt32 | BlRMAE LA, BN H ks
8912 | FixedPriceType N1 iy
8934 | VersionCode C16 String | MANK
8935 | UserNum N4 ulnt32 | A P& A
10076 | ResendStatus N2 ulnt32 | TAKRA
10077 | ResendType N2 ulnt32 TR X
10116 | BidApp|SegNum SegNum Int64 k7 R4k 5]
10117 | OfferApp|SeqNum SegNum Int64 EHEIE
10184 C12 String BKAEAA
Contactor THROSTLFHF, ETRF 12
NFH
10185 C30 String N
ContactInfo THROSFTLFH, £TR% 30
NFT
10201 | ChannelNo N4 ulnt32 | Jid K25
10202 | NoSwitch Num|nGroup ulnt32 | FrA#%
10203 | SecuritySwitchType N4 ulnt32 T X £ A
10204 | SecuritySwitchStatus | Boolean String FRKE
10205 | EndOfChannel Boolean String | 46 45 R AR&
10207 | StockNum N9 ulnt32 | st B H8ARME A AN
10208 | NoMDStreamID Num| nGr oup ulnt32 | 43 £ A4
String | —#tHI$IEA X, BAAA TXT.PDF,
10209 | RawDataFormat C8

A AL

DOC ++F
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10210

AmountStatus

C1

String

PERE

1=3 &R T

2= & °T
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