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AR E W FH7 T LB B PATIRE £ A T
£ 34 ITEPITHRERABI A

B A #riR AppliD W HFAHSTRE | RIPATHSE

010 A (RZE, Ae, BiAF) EPEMR o [
5w R

020 Ja AT X 3L 5 P 4R o [

030 15t F 55 W R @ @

040 A e R S ¥ 4Rk o [

051 R 5 AW AR @ @

052 WX B B A F AR o @

060 O EM S e & G NS PR @ @
AR ZAFAMZH G TN S o o

061 i

070 ARk IE R A AR 29 PR o @

120 ETF 52 B o g iz =] o 4R o

130 M b &K 47 IR [

140 AL AT IA T & 3R o

150 it F 45 0L % JR [

151 it % @& PR @

160 HARAT AL P IR [

170 T X AR 2 W 1 & o 3R o

180 Z AW AL B2 ¥ iR o

181 Z AN IR RS B PR [

190 JR A7 X = R A7 P 4R [

191 Ay X = 0 g AT ¥ 4R [

230 AAEAT AP 4R [

F9 W £ 103 A




IARKITE

EIER X H P Binary X 5 #EE ML

270 A Efe R Wik o
271 A BT A PR @
280 HER IR @
281 T H AR o
290 iz X g P ¥ ik @
291 HFirizdeX) a2 ¥ ik o
310 o R AR & B 5 A @
310 & o @
630 A B AT P IR o o

# 10 W £ 103




IARKITE

3.42 WEFKELAR

OMS

HiTH

ClOrdID=100

PATHRE

A

ClOrdID=100
ExeclD=e1000
ExecType=New
OrdStatus=New
OrderlD=2000

EIER X H P Binary X 5 #EE ML

wiR— LA ITE

Hm—: MITERERT

ClOrdID=101
OrigClOrdID=100

WE KR B

A

ClOrdID=101
OrdStatus=New

AT

A

ClOrdID=101
OrigClOrdID=100
ExeclD=e1001

ExecType=Cancelled
OrdStatus=Cancelled

OrderID=2000

i 2A: WEIF KAk e
OrdStatus 4 R 45E 69 ATk S

% 2B: HERI 0

B 32 HEFRKHLATER

11 ®W £ 103



IAHKIFE FIEK X H FF Binary X ZEHE AR

35 MMAEFLERE
3.5.1 #MMALLEHELRE

OMS TGW

WA
QuoteMsgID=100

\ 4

) RAREDHR
< A . A SF o 2o 5 s 7
QuoteMsgID=100 % A RHBRBIRSH ZRATHEE
QuoteStatus=Rejected A AE 4
BHERSER

A

%% B: MMaIEL
QuoteMsgID=100

QuoteStatus=Accepted

PATHRE
ClOrdID=100
ExeclD=e1001

ExecType=Trade
OrdStatus=Partially Filled
OrderID=2000

A

%% C: BFEBE, RMFERR

B 33 #HBMHMAEHLATER

352 M THLEHLAR
B —: RIIARM, 4B 3-4-1 B

#12 W £ 103



IAHKIFE FIEK X H FF Binary X ZEHE AR

W= RILNWM, N BN REE, B 3-4-2 Fi
W= R3HEDRM, W4 BMNREHE, 0B 3-4-3 FFF

# 13 W £ 103



IABFRRE EIGER K H PT Binary X 5 &K E4E2 AT

OMS TGW

B
QuoteMsgID=100
BidPx=1.0000 BidSize=100.00
OfferPx=1.1000 OfferSize=100.00

BHREDR

QuoteMsgID=100
QuoteStatus=Accepted

A

Hw—: BT

A
QuoteMsgID=101
BidPx=1.0100 BidSize=100.00
OfferPx=1.1100 OfferSize=100.00

= WML (RATLIRM)

\ 4

BHREDR

A

BF2A: B RAEAKRBLRS R AR RS

QuoteMsgID=101 & mAkAELE

QuoteStatus=Rejected

BAhRSIR

QuoteMsgID=101
QuoteStatus=Accepted

A

%% 2B: WM RIHIEL

iT v B PATIRE
ClOrdID=100
ExeclD=e1000
Side=1
ExecType=Cancelled
OrdStatus=Cancelled

A

%% 2B: REMM B FHEAH

iT v B PATIRE
ClOrdID=100
ExeclD=e1001
Side=2
ExecType=Cancelled
OrdStatus=Cancelled

4

%% 2B: RERM B FHEAH

PITRE . .
<+ Bw=: B ERK
ClOrdID=101
ExeclD=e1002

ExecType=Trade

OrdStatus=Partially Filled £14 |

L 103
OrderID=2000

M



IAHKIFE FIEH X H FF Binary X B KEE AL
B 3-4-1 THMNAHRMAEHLATER

# 15 W £ 103



IABFRRE EIGER K H PT Binary X 5 &K E4E2 AT

OMS TGW

B
QuoteMsgID=100
BidPx=1.0000 BidSize=100.00
OfferPx=1.1000 OfferSize=100.00

\ 4

BAKREZF R

QuoteMsgID=100
QuoteStatus=Accepted

Hw—: BT

A

A
QuoteMsgID=101
BidPx=1.0100 BidSize=100.00
OfferPx=0.0000 OfferSize=0.00

—» = WML (ZAERIRM)

BHREDR

A

HF2A: A RHBARBLRS R LA LS

teMsqglD=101 .
QuoteMsg A

QuoteStatus=Rejected

BAhRSIR

QuoteMsgID=101
QuoteStatus=Accepted

4

%% 2B: WM RIMIET

iT v B PATIRE
ClOrdID=100
ExeclD=e1000
Side=1
ExecType=Cancelled
OrdStatus=Cancelled

%% 2B: REIRM B FHEAH

A

BT

ClOrdID=101
ExeclD=e1001
ExecType=Trade
OrdStatus=Partially Filled
OrderID=2000

A
&
e
Jin

2 R AR

#16 W & 103

M



IARERARE FIEH X H FF Binary X B KEE AL
B 3-4-2 RHEABRN (BH) REHLATER

17 W £ 103



IARKITE

EIER X H P Binary X 5 #EE ML

OMS

#A

TGW

BidPx=1.0000 BidSize=100.00
OfferPx=1.1000 OfferSize=100.00

QuoteMsgID=100

BAKREZF R

\ 4

QuoteMsglD=100

QuoteStatus=Accepted

Hw—: BT

B/

BidPx=1.1100 BidSize=100.00
OfferPx=0.0000 OfferSize=0.00

A

QuoteMsgID=101

BHREDR

A

QuoteMsgIiD=101

QuoteStatus=Rejected

BAhRSIR

A

QuoteMsgID=101

QuoteStatus=Accepted

iT ok 5 PATIRE

ClOrdID=100
ExeclD=e1000
Side=1
ExecType=Cancelled
OrdStatus=Cancelled

iT ok 8 PATIR S

A

A

ClOrdID=100
ExeclD=e1001
Side=2
ExecType=Cancelled
OrdStatus=Cancelled

RATRE

ClOrdID=101
ExeclD=e1002

ExecType=Trade

OrdStatus=Partially Filled

QrderlD=2000

Hw = WM EH (BHERM)

AF2A: A RHBARBLRS R AT LS

%% 2B: WM LIHIET

%% 2B: REIRM B FHEAH

7% 2B: RERM O A (BB

H)

"

IF= B ERK

#18 W

M
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IABRRE FIEK X H FF Binary X ZEHE AR
B’ 3-4-3 EHEARM (BHBZ) REHLATER
3.5.3 HMBHELEELEAR

OMS TGW

B
QuoteMsgID=100
BidPx=1.0000 BidSize=100.00
OfferPx=1.1000 OfferSize=100.00

\ 4

BHREDR

QuoteMsgID=100
QuoteStatus=Accepted

Hw—: BT

A

RA
QuoteMsgID=101
BidPx=0.0000 BidSize=0.00
OfferPx=0.0000 OfferSize=0.00

v

R [ i S ]

BARSIR

4
&
e
N
>

: RN HRAKBLRLS R AR mEE
QuoteMsgID=101

QuoteStatus=Rejected

BAhRSIR

QuoteMsgID=101
QuoteStatus=Accepted

y
&
e
N
9]

: M B AR

AL RL 9E B R EHA A B
ClOrdID=100
ExeclD=e1000
Side=1

ExecType=Cancelled
OrdStatus=Cancelled

. kY 2 ; 4= % N
! T ¥R B BATIR WF 2B BRIM O DR
ClOrdID=100
ExeclD=e1001
Side=2

ExecType=Cancelled
OrdStatus=Cancelled

#19 W £ 103



IARKITE

EIER X H P Binary X 5 #EE ML

B35 ROWMALEZALRTER

3.6 HHMREHERE
3.6.1 #EHPHRAE

OMS

Gk

TGW

QuoteReqID=100

WA LR S

\ 4

A

QuoteReqID=100

LIk 3 &c)s

w A M RREIRS RRaahE

A AE 2

A

QuoteReqID=100

%% B: gL

B 3-6-1 BEZPHRANKEFLATER

#20 W £ 103



IARKITE
3.6.2 MW HBICGGMLIE

Investor

OMS

w9

TGW

QuoteReqID=100

Gk S )5

v

EIER X H P Binary X 5 #EE ML

MarketMaker
OMS

wHEZE(R)

A

QuoteReqID=100

B 3-6-2 BT HHEKGHNLEZH LR TER

QuoteReqID=100

RA(S)

A 4

A

QuoteMsgID=200
QuoteReqID=100

21 W £ 103



IAHKIFE FIEK X H FF Binary X ZEHE AR

37 EYRAEHLEAR

OMS TGW

& p | mE—. wRYR
1011D=100

101TransType=N

7 P ALK L Lo) s
) 1011D=100 % 1A BR v IREABE RS R RATH
ExecType=Reject o mAAEL
p ALK L Lo)
W . = b i
101ID=100 % 1B: @ PIRAE L

ExecType =New
QuoteRespID=q1000
p AUk £
1011D=101
10ITransType=C
10IRefID=100

\ 4

Hw=: WHET@FIR

&8 F HoR
. N Gl
101ID=101 5 2A: AR S W IRK I
ExecType =Reject
I0IRefID=100
QuoteRespID=01001

A

5 & PR
N 1011D=101 B 2A: WAERPIRAR
ExecType =Cancellled
10IRefID=100

QuoteRespID=01001

37 BRAVYRAZFLATER

#22 W £ 103



IAHKIFE FIEK X H FF Binary X ZEHE AR

38 MR YRAEALARE

3.8.1 WEL¥#HAE X (one party report for matching)
RERXRDFLZHMALSH LHRLFHRAR Bt & 7482 X (one party

report for matching)”, BPE R G EMR—E, KT H & R#ITET.

#23 W £ 103



IAHKIFE FIEH X H FF Binary X B KEE AL

3.8.1.1 MR PHRLE

#24 W £ 103



IRBRIFE FINE R X H P Binary X 5 K #HE 0 AL
OMS1 TGW OMS2
AP R
R PR TradeReportID=100
TradeReportTransType=New
ConfirmlD=1234
%% 1A: B Al AE A
i;ii:“% [« TradeReportiD=100
o AR TradeReportTransType=New
TrdAckStatus=Rejected
ConfirmlD=1234
% 1B: R ¥ LA £ L)
WA TradeReportID=100
TradelD=t1000
TradeReportTransType=New
TrdAckStatus=Accepted
TrdRptStatus=Unmatched
ConfirmID=1234
L, A 4R AP
TradeReportID=200
TradeReportTransType=New
ConfirmID=1234
LRI . oy e
> AR RALIE T
TradeReportID=200
TradelD=t1001
TradeReportTransType=New
TrdAckStatus=Accepted
TrdRptStatus=Unmatched
ConfirmID=1234
% & £ 2053 B 2A: R P
3 2A: A 53t B AR R > | REN. #F

A

F 7 IR & i

. TradeReportID=100
i B S P

TradelD=t1000
TradeReportTransType=New
TrdAckStatus=Accepted
TrdRptStatus=Canceled
ConfirmID=1234

% 2B: BLAt & AN

TradeReportID=200
TradelD=t1001
TradeReportTransType=New
TrdAckStatus=Accepted
TrdRptStatus=Canceled
ConfirmID=1234

I

A

7 TradeReportID=100
TradelD=t1000
TradeReportTransType=Replace
ExeclD=e100
ConfirmID=1234

TradeReportID=200
TradelD=t1001
TradeReportTransType=Replace
ExeclD=e101
ConfirmID=1234

v

% 5 7 Bt & K
T B B, AT
F 77 B S

% 2B: B R

#£25 |

£ 103

M



IARKITE

3.8.1.2 #AK B AR REL B R TR

OMS

LR L

TGW

TradeReportID=100
TradeReportTransType=New

LE&&IAC)S

TradeReportID=100
TradelD=t1000
TradeReportTransType=New
TrdAckStatus=Accepted
TrdRptStatus=Unmatched

EIER X H P Binary X 5 #EE ML
B 3-8 HARXRFTRAEHLATEH

A P AR

LE&ES

TradeReportID=101
TradeReportTransType=Cancel
TradeReportRefID=100

LR 4] A

\ 4

TradeReportID=101
TradeReportReflD=100
TradeReportTransType=Cancel
TrdAckStatus=Rejected
TrdRptStatus=Unmatched

AR ¥ R

TradeReportID=101
TradeReportReflD=100
TradeReportTransType=Cancel
TrdAckStatus=Accepted
TrdRptStatus=Cancelled

A AT AR AR IR

A WA KAk de4
TrdRptStatus # R4 £ 369 5 ATk A

% B: AR

A 39 HMUHRXFTRAEALATER

#26 W £ 103



IABFRRE EIGER K H PT Binary X 5 &K E4E2 AT

3.8.2 AMXMKEFHAEX (two party report)

— R A AR P AR B O AR RAE X (two party report) 7, B 81 4E
AR T (Bl ) PiR—E£ 05T T LAy LIRS, X5 A st AT #4INBP +T .
AR AR AR X LR

OMS TGW

LER L
TradeReportID=100
TradeReportTransType=New

) R ok B
TradeReportTransType=New #Emakiest

TrdAckStatus=Rejected

AR P AR

TradeReportID=100
TradelD=t1000
TradeReportTransType=New
TrdAckStatus=Accepted
ExeclD=e100

#7% B: AR P IRAMIEL

A 310 RIXREFYRAZFLATER

27 W £ 103



IAHKIFE FIEK X H FF Binary X ZEHE AR

39 HLFREHLAE

OMS TGW

=
ClOrdID=100
DesignationTransType=New

»

EMPATIRE
ClOrdID=100 % 1A: EMH &R ARBE RS R AATH
ExecType=Reject b ik B 2

EMPATRE
ClOrdID=100

ExecType=New %% 1B: MY SakdEd
OrderlD=2000

\ 4

ClOrdID=101 B FAEM
DesignationTrans Type=Cancel
OrigClOrdID=100

OrderID=2000
EMPATRE
) ClordID=101
ExecType=Reject

I 2A: AR E MK K

EMPATIRE
ClOrdID=101
ExecType=Cancelled

OrigClOrdID=100
OrderID=2000

% 2B: FAE AR

31l HEFAZHLRATER

#28 W £ 103



IARKITE

310 MAZELARHELEARR

OMS

®E

EIER X H P Binary X 5 #EE ML

TGW

ClOrdID=100

WATRE

A

v

ClOrdID=100
ExeclD=e1000
ExecType=Reject

AT

A

% A BERARBLRS RAAmbE

T A 4B 45,

ClOrdID=100
ExeclD=e1000
ExecType=New
OrderID=2000

& 3-12

% B: HERS

MeGEBRERXBHLRTER

29 W £ 103



IAHKIFE FIEK X H FF Binary X ZEHE AR

311 EARFAEFEAR

OoMS TGW
FAR S |
CIOrdID=100 i
N PATHRE
X ClordID=100 I A: BARSFFRBAREBLIRS A%
ExeclD=e1000 3

AT A T AL IR 4L
ExecType=Reject

PATHA

2 R. @ e :
ClOrdID=100 %% B: EARE IR
ExeclD=e1000
ExecType=New
OrderID=2000

A

B 313 FELRFAEGLATER

#30 mW £ 103



IABFRRE EIGER K H PT Binary X 5 &K E4E2 AT

312 RIELFZGAEBEELERRE

OMS TGW
it e B
CIOrdID=100 .
| HRireEHLER
I’ clordID=100 % A RiEEEZ IR KR ADEIR Y &
ExeclD=¢1000 ATt & A AEL

ExecType=Reject

HRIEEEHHER
=z . S A AR
ClordID=100 B B: RiEe TR
ExeclD=e1000
ExecType=New

A

B 3-14 HKireFZHAEFELATER

313 RRAEHEKRE

TGW K # % OMS #9& £ 4R & (k4448 7H & Business Reject 7 91) A A —A
= 4R 1T K 5 Reportindex F 8, FHAAMN 1 F4ELR T, AT ZLEDRAFILLER,
£ OMS 5 TGW F % b Frif 42 )6, OMS B iz & £ &K 2| L 2| W6 | KT R 5 F 4%
BTRATARAZE TGW E#HE 2848 (AREZEZLLMBERBIZAALET, MY T
RAILEKTAH 0):

#31 W £ 103



IABFRRE EIGER K H PT Binary X 5 &K E4E2 AT

OMS TGW

L AR L E IR AR ZI
R KITKT A 267

KL R 8 Ex R
B R0
< R Rob 2K
1= 457

RIAEIIRR 3 H &

\ 4

Reportindex=268

@ ;"1@;
.= — WH 268 EFF4E KL EHR
HE& (GeRAE)
4t R £ RAENEAT 5

\ 4

BT ey &

B 3-15 OMS*%EL TGW @z HeRATEZER

OMS & AZEERE LK &EB, HAEZFAHIA DR LRSI s Lix £,
12 3AAT BRI TR S D 4RH &, My 23T 85 K%,

AT AG, OMS T b 4k 4 W3R £ 46, 122 R T LUK & TGW il it iz L) & 4
B L RO DR AR, ehedd R 54 8 P 49 Reportindex X E A 1 BP T AE #4E0E X
4 BT A © 4R $ R

4o OMS K %69 E3RF 7 4 & ¥ 49 Reportindex 1 X T & I A £ 69 @RI KA B,
N TGW & K ZEHH &, B ZEEIRITTLHZL T Reportindex A+ 54 L =R, L
do R £ 69 B4R F] 7K & ¥ 89 Reportindex % 1001, f TGW 5% 5 FR 4 42 49 =1 4R 4L 2 A 300,
N TGW &3 2| 52 R 69 B4R 03X 2] 1001 B F Fr 46 K Z © 4R, B3RITE 5 A 1-1000 49 =
FA A KiE 2L OMS,

#32 W £ 103



IABFRRE EIGER K H PT Binary X 5 &K E4E2 AT

3.14 BRRHEL

TGW K # % OMS 894 £ el 4R 7K & (Jk 54828 7K & Business Reject IR M) /R 7 “ &
MXHEAL IEL SN BRI HEL”, “BRIHEL” —AFATEH “PHRI
HREAL B, PALEEEHENLSH EATREICH DRI EL FIF—ANSH £ N,
R E S N < 3

. H &= 3L
41 HELEH
H—5EBARE I &Kk, AR 8 R AR

411 Hek
HEAEKZENLTRERAHEWER, KEHKIESR, HImEEE,

Bt FERHFR
MsgType R
BodyLength AR K B

412 HER
HERE LT H &Aoo, T B, BIA syt HIE B A B A4 (846

HEK) —ABH BARLE

B4 FHERE

Checksum A% 3o F
VAT A3t HA 3o A 09 ARG £
uint32 GenerateCheckSum( char *buf, uint32 buflLen)

{
long idx;
uint32 cks;
for(idx = OL, cks = 0; idx < bufLen; cks += (uint32)buf[ idx++1]);
return  (cks % 256 );
}

#33 W £ 103



IABFRRE EIGER K H PT Binary X 5 &K E4E2 AT

42 EERHKE
421 B %i#E & (Logon)
Logon K & R iZAITH EEAARTEIHAIHIRAXAHNE—FHLE, TEF

WA G Logon &R 5 B M ARk, KHMAMLA Logon il & FINIT %
AR TR o

4-0-1 OMS | TGW KEPHARFIH &L

B FHEHA
Standard Header MsgType =1
SenderComplD R % Ty KA
TargetComplD Fk Ty KA
SBRIE G, Az AA ., TSI R G AR
HeartBtint .
LR HM Ko
Password Gy
DefaultApplVerID R BUR A, BRaBE MR AT,

4.2.2 *4¥% & (Logout)

BITEEHRARARGZRZFRIMIHAXBELH, RHRNXaRITEEERL
K% Logout i & R ABAE KiF Ko AL BAITHEE A LA A2 5) K% Logout 74 &
S SIS
4-0-2 OMS 5 TGW i iz 474 & & X

B FRIGE
Standard Header MsgType = 2

#34 W £ 103



IABFRRE EIGER K H PT Binary X 5 &K E4E2 AT

B RERS
0= &iEFHK
1= 2T 2R
2= ¥ ey aiEost
= A ED L RFAEAL
= RIFRB TR
= REFEWRA P LR T L
= KP AR
= HATH B R AFE E
= o4
9= 4k %4 MsgSegNum(34) & /)
10 = 45249 NextExpectedMsgSeqNum(789) X k.

SessionStatus

101 = HAe
102 = LK &
LA

Text

EARRE i — 5 AL

4.2.3 WK & (Heartbeat)
X 5 B kAT 4 32 R %2 18] Bl Heartbeat? & & 4&M) TCP 469K %E, Bk —
77 4 T8 AR R E T RN, & &2 i A% Heartbeat’H & VA A M i 42 69 4 & .
% 4-0-3 OMS 5 TGW kil & = 3L

B4 FHERE
Standard Header MsgType = 3, BodyLength=0

43 L4H&-HIiTELE

4.3.1 #1iT¥% (New Order)

% 41 OMS & TGW HREHMITEHLEZX
B4 FHRHBE

7 8k

MsgType=1xxx01

Standard Header

ApplID Rz R AR IR
SubmittingPBUID YIRREHET
SecuritylD E F X AL
SecuritylDSource JEH KA R

#35 W £ 103



IARKITE

EIER X H P Binary X 5 #EE ML

102= K HIEH R 5 FF

OwnerType TR
ClearingFirm 4 5 HUA X AL
TransactTime F A B 1)
UserlInfo F P A AZ s
CIOrdID EPITE RS
AccountID iE 5K P
BranchID 2 Ak 2R AL
OrderRestrictions TR
Side Kk

T AA
OrdType 1RF=HH

2 R IRAN

U A7 &k
OrderQty T HE
Price A&
Extend Fields ERIE N T3

PE
1) K& AT AT k4337 % 49 P 3R
X 4-1-1 HITEPREADAZZEZRE
% B RARIR ®LF Side (54) AAYVE | REA
ApplID MsgType FHR ax il
A (REZE, A4, itk 100101 1=3% Y Y
010
5) PN S PR 2=3
‘ 100201 1=% (R | Y Y
T dr K= g3 % & 4% 020 N
2= (B
100301 1=%GAM) | N Y
i F 545 P IR 030
2=3 (H4K)
o 100401 1=% Y Y
IAE P SEN S IR 040
2=%

#36 W £ 103




IRBRIFE

EIER X H P Binary X 5 #EE ML

W B % b AR 051 100501 e ! !

2=%
B B Eb A PR 052 e "

2=%
A ENR HOHE R 100601 1=% Y Y
W5 vk 00 2=3
VA RY 3 e AT H) AR R 1=3% Y
Hey B RN H ¥k %! 2=3
G SURTE - [ 100701 G=f& N\ Y Y
¥ IR o7 F=ihf%

101201 D=+ iy N N

ETF 5% B ¥ g k2 = w9 4R 120

E=g: =
M £ R AT P IR 130 101301 Bl &2 31 N Y
AL AL A ) o 3R, 140 101401 Bl 2 31 N Y
it 55 ML 4R 150 101501 ] 2 3 1 N Y
it =& PR 151 B % 34 1 Y
HAAAT AL Hh 160 101601 [ 2 31 Y Y
F o XA e d e $ 101701 D=w ¥ Y Y
E1:4 7 E=lkz =
TN B2 P IR 180 101801 B 2 31 Y Y
AT TR R B [ 2 31 Y
o 181
EAENENOY LA 190 101901 ) % 3 1 N N
JR A7 X & W g 47 P 4R 191 B 2 31 N
MAEAT B 3R 230 102301 1 N Y
A E i AP IR 270 102701 [ € 341 Y Y
R ELAFIR 271 102701 B 231 Y
AP IR 280 102801 [ € 341 Y Y
LHF IR 281 102801 [ € 341 Y
HHEERRE P PR 290 102901 R Y Y
FiFgiex ag iR 291 102901 B %31 Y
DRI T A w AR 310 103101 [ & 34 1 N N

R

#37 W £ 103




IABRRE FIEK X H FF Binary X ZEHE AR
D BIE A F A PR 311 103101 B & 31 N
L 1=% Y
AALBIITE PR 630 106301
2=3%

2) AREFENRS. RAPXDURS . IREF TN H =K L4+ 49 OrdType T LA

1/2/U, HAedk % PR 49 OrdType B 23 2,

4311 AREFENXH L E5FHITEY EFHK (100101)
%k 4-1-2 AREPENIDHLEHITETREFHEEL

MaxPriceLevels

B4 FRFAL
StopPx B iy
MinQty RAKAR LK =
R % R Mz

0 & 7 7R PR Ak S 4%

TimelnForce iT 3 A Ao £ A
13 R ARIR
1=Cash, Z&ER%

CashMargin

2=0pen, &3 aRHK T4
3=Close, &kt akAki-T6

E

1) MRMERBRAFTNELPIRT X

%413 AREFENLSFHITEPREILLBRL

AR TimelnForce OrdType MaxPriceLevels MinQty
R 218 0 2 0 0
A7 w Ak 0 U 0 0
xt F 7 AL & 0 1 1 0
A5 TRA
A S B A K 3 1 0 0
A A
T A ER AR 3K 3 1 0 =OrderQty
A

# 38 W £ 103




IABFRRE EIGER K H PT Binary X 5 &K E4E2 AT

TR A A 3 1 5 0
BRI A

2) 4= % CashMargin BAE A “ @& F ek kT4 (3)7, REHITETA H LR H “2 7 A4 (102)”,
W& TIZEITENARZF T

43.1.2 FimAaWmx H L4478y EFH& (100201)
% 4-1-4 BRI XOMRHLHFHITEYRFEZL

Ci FRME

StopPx RTINS

MinQty LEES 3

MaxPriceLevels REAXOLH

0 & 7 R M A A UM 4K

TimelnForce iT 3 A Ao £ A

E:
1) JRAPRSME S k4 B AT AP AR £

RHRE VTS =0l EE OrdType MaxPriceLevels MinQty
£ 4 0 ) 0 .

4313 BBREFENIH L FHITES EFHK (100401)
k415 BBREPENRDLEHITETRFEZL

Bh FRRBE
StopPx W3
MinQty RAIKR I E
K % AR ML 5
MaxPriceLevels -
0 & 7 A P41 Bk M4 %%
TimelnForce IT A A ) KA
FaARIR
PositionEffect
(‘0’: & ‘C’: F4& )
B IUARE

CoveredOrUncovered (0=Covered, % =% it
1=UnCovered, % -=3E& L)
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IARKITE

EIER X H P Binary X 5 #EE ML

ContractAccountCode | & 290K P #7iR 2D
e
1) AREFENLEFHITEORN LA B THEILTIR T XLE RN TFHREF M
Bk %, SLIPIARE A SEMLIG e RN 2 BR RAA” FAL A
FH AR TimelnForce OrdType MaxPriceLevels MinQty
FR AN 4 B0 AR 3T 3R 3 2 0 =OrderQty
A

4.3.1.4 X HLEHITEY EFH (100501)
% 4-1-6 MAXRDLEHITEYRFBEZNL

B4 FRFAL

Y%

ConfirmID .
B R PRI
12 FARIR
1=Cash, #i@ X%

CashMargin
2=0pen, &3 aRH T4
3=Close, &A% -F&

4315 BB RHXHLHHiTEY EFE (100601)
k417 BERAZDLEHITEY RFHERNL

B FHRAE
12 A ARIR
1=Cash, Z£i@ % %
CashMargin
2=0pen, &3 aRH T4
3=Close, &=t akk-F0

43.1.6 #@EiEAHELFHFITEY EFH (100701)
% 4-1-8 #HaRBiEAHBLEFHITETRFEZ L

Bt

FRME

ExpirationDays

MR, Az A K&K

ExpirationType

HATR XA
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IABFRRE EIGER K H PT Binary X 5 &K E4E2 AT

1=F 2 AR

4.3.1.7 BAITA L SHITEY R F A (101601)
% 4-1-9 BRI LSHITEYRFEZL
B4 L3 8 TS

ContractAccountCode | & £k P ARiR A

43.1.8 F#H XA S ¥ MES LHITEY RFE (101701)

% 4-1-10 FARAXEESYHBEDLFHITESRFREL

B FRBE
CashOrderQty W ) A

1) LOF A& ¥W, ik, ¥ WitiE A CashOrderQty 345 ¥ £ 51, &8 LMA 1 Ty
EHAZ . OrderQty 3 0; 1= i 4% A OrderQty 3 5 I &4y 3

43.1.9 24K ML 53HiTEY R FH& (101801)
£ 4111 ZARMLEFHITET RFREX
B FERE
Tenderer N A G 2y

43.1.10 #ABLHFHITEYEFH (102701)
& 4112 HLABLFHITEYRFEEL
B4 FRAE
DisposalPBU INFRERGHET
DisposalAccountID RINAFAE B AR 69 A TK P

43111 BELHFLFHITEYEFE (102801)
R 4-1-13 BFIFLEFHITETRFERENL
B4 FHRIE
LenderPBU HBERELH 2T
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IARKITE

EIER X H P Binary X 5 #EE ML

LenderAccountID

H A AR R TK P

43.1.12 HFFZIRLFHITEYEFL (102901)
% 4-1-14 HFFEFRRNLSFTEFRFEZL

Bt

FEHR

DeductionPBU

AT i XER G 5H ¥ T

DeductionAccountID

A T de X GE K 6894 2K P

43.1.13 HRERELFHITEYRFE (106301)

432 #EHFKK

B4 FRAGE
StopPx B, G, BERHEO
MinQty KRR E, MG, BTHAO

MaxPriceLevels

RS REMe, ME, B0

T e ] £ A

TimelnForce 0=3% &R #, Day
9=SE M FR %, At Crossing
TN E EA

LotType 1=RMT¥, Odd Lot

2=#FiT¥% Round Lot

(Order Cancel Request)
% 4-2 OMS @ TGW #MZEHME#H KK EZX

Bt

F AL

Standard Header

8k
MsgType=190007

ApplID Rz R AR IR
SubmittingPBUID VIR HET
SecuritylD E F X AL
SecuritylDSource JEH KA R
OwnerType TR H LR
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IAHKIFE FIEK X H FF Binary X ZEHE AR

ClearingFirm 4 5 HUA XA

TransactTime E S iANRE]

UserInfo DA Y S N

ClOrdID RPITYE RS

OrigClOrdID B ITHRE R PiTHE RS

Side BAEITR EE T ®
JRAEIT G PTG 5

OrderID ) o
RGP F B AR E
BAEITRHE

OrderQty ) .
X5 Pt iz F R AE T S

4.3.3 #¥E kK"K (Cancel Reject)
% 4-3 TGW f OMS #Z 4 ¥F & Kof i &2 X

B4 FRFRL
Standard Header HER
MsgType=290008
Reportindex HiRITRT
ApplID K2 ARIR
ReportingPBUID HRZHE T
SubmittingPBUID VIR HET
SecuritylD E H X AL
SecuritylDSource TE F AR R
OwnerType TR EEA
ClearingFirm 4 A KA
TransactTime =7 4R B[]
UserlInfo R P ALK AS 8
ClordID EPITE G5
OrigClOrdID RAEIT B PIT R RS
Side RAEITE L F TG
OrdStatus RAGTT R SRS
b RRKE RAEITE, N B
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IARKITE

1) BRGEHE R R MR IE AN, fE4 )R X4 CxIRejReason # 29997 3 29995, AIkik

EIER X H P Binary X 5 #EE ML

8=Rejected
CxIRejReason 1B 28 )R ) KA
RejectText 2R BB
OrderID JRAEITE R HPTITE R 5

LT H AR 48R B RAD 3 B 72 RejectText o FATAYJE 48R B XD A L 3048 5 42

4.3.4 IT¥vh 5 REERDPAITIRE (Execution Report)
% 4-4 TGW ) OMS 44 # 3T ¥ v 5 B R A PATIREH &2 X

B4 FRFRL

Standard Header HE
MsgType=2xxx02

Reportindex HIRILRT

ApplID K2 R ARIR

ReportingPBUID HRZH T

SubmittingPBUID VIR HET

SecuritylD i K AX AL

SecuritylDSource JEF KA R

OwnerType TR E LR

ClearingFirm 4 M KA

TransactTime =7 4R B [A]

UserlInfo R P ALK AS &

OrderID BT RS
FEPITE RS

ClOrdID e RAMMERGRINASE
QuoteMsgID

OrigClOrdID RAB TR E AT R 5

ExeclD AT T

ExecType PAT £ A
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E:

IRBRIFE

EIER X H P Binary X 5 #EE ML

OrdStatus ITERSA
OrdRejReason e 28 7 B KA
LeavesQty TR R HE
CumQty RipiT =
Side Kk
OrdType i KA
OrderQty IT¥EHE

Price A&

AccountID TEFRIR P
BranchID g b X AL
OrderRestrictions TR

Extend Fields &5y REFHR

1) %K &R T AT Ak 40917 F ok B R AE R R 2
%441 BELSITEREABMERDEBREE YA

A % B ARIR RLF5 AT E
ApplID MsgType FE
A5 G Fd, A&, mAEF) 010 200102 Y
& oSt R G AT RS
JAr X = R 5 AT IR 020 200202 Y
B I 0 A AT HR 030 200302 N
AR & ST K S AT 040 200402 Y
WL S &M IAT IR 051 200502 Y
WL B &k AT IR 052
DI EM R H W HEE TN 060 200602 Y
B AT IR
VAR B2 A AT H 5 061
HE M HIATIRE
3 aal i A A AE 4 2 AT 070 200702 Y
RE
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IRBRIFE FEIEHK X S FT Binary X B &K EHE R

JRF/ A/ % % ETF K& 201202 Y
T Tz =) AT AR 120

H & ETF I& & i = HAT

RE

M £ B AT N AT R 130 201302 N
BLAZ I TG AT HR 140 201402 N
fit 8 P IAT IR 150 201502 N
fir % BB AT IR 151

HABAT B IAT R 160 201602 Y
T XA A& W= HAT R 170 201702 Y
4+

BT A PATIRE 180 201802 Y
T 20 FR IR TR B 2 AT 181

R

R A7 X Bl A7 AT AR 190 201902 N
JR A7 X = AR AP AT IR 191

¥4 ETF 40 % W I & AT 220 202202 N
R

FBAEAT R IAT IR 230 202302 N
40 B e R AT IR 270 202702 Y
3540 B LR IAT A 271 202702

PR IATIRE 280 202802 Y
i HRPAT A 281 202802
FirZdX % P & WmPFATIR 290 202902 Y
Firizd=X a2 ¥ MPFATIR 202902

. 291

DA ST IR 310 203102 Y
k.S ikl 311 203102

A PRGEIT ¥ PAT IR 630 206302 Y
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IARKITE

EIER X H P Binary X 5 #EE ML

4341 AREFENZ D LFRFTREY EFH& (200102)

R 442 AREFENXHLHFIITRET RFREL

B4 FRFGE

StopPx =iy
MinQty AR RS F

R % Mz 8
MaxPriceLevels .

0 & 7= 7 PR A& s MMz 4%
TimelnForce iT Ay st £ A
CashMargin 1% Rl 4717

4.3.42 BArXEHEH L HFHATRE Y EF B (200202)

% 4-4-3 RIFXEUXHLHFPIITHRET RFHZ L
B4 FRRBAE
StopPx A B
MinQty RAKR LK =
R % Mz %
MaxPriceLevels
0 & 7 A PR Bk A4 %%
TimelnForce iT 3 A et e £ A

43.43 MBEFENTH LFIITHREYT EFHE (200402)

R 444 BBREFIENX D LFPITRET RFEHREXL

Bt FRRBE
StopPx W3
MinQty RAKR B E
R % Mz 3
MaxPriceLevels ‘
0 & T 7~ 'R ) A M4 4%
TimelnForce IT A e ) KA
FaARIR
PositionEffect
(‘0’: & ‘C’: F4& )
B IUARE

CoveredOrUncovered

(0=Covered, %k =%t
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IABFRRE EIGER K H PT Binary X 5 &K E4E2 AT

1=UnCovered, % ~3IE& L)
B ATIE A T AR P S0k 4

ContractAccountCode | & £k P ARiR A

4.3.4.4 HRAXHLFHITHREY EFE (200502)
% 4-4-5 HBRRXHLHFIITRET RFHZL

B4 FHEfE
ConfirmID Y x5
CashMargin 1% Rl ARIR

4345 EERAXH LFBITREY EFH (200602)

%446 BERNXHLFBITRET BFHEZ X
B F R RhE

CashMargin 13 FARIR

4.3.4.6 #a@ A AL FHRITREY EFHE (200702)
R 4-4-7 HBRERBBALERTRETEFEZL

B4 FHRAE
ExpirationDays ARk, #42R RH
ExpirationType AR XA

4.3.4.7 ETF %8 ¥ Wk E b 5 HATRET R FHK (201202)
£ 4-4-8 ETF EHPHEE L FITRET RFREL

B FHRMR

& 5 TR R A R AE R A

& 0 B e R AT H B AR

W, BEH—AT

InsufficientSecuritylD R 64 s A I ARG

gz 12 B e SR AR BB AR

BRI, REH—AT

R 6 AT R ARAD
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IABFRRE EIGER K H PT Binary X 5 &K E4E2 AT

NoSecurity A R T
= | UnderlyingSecurityID AT PEAE XA
= | UnderlyingSecuritylDSource | iE & X455 R

= | DeliveryQty By AT =
— | SubstCash RNEBHKEHM

4.3.4.8 MBI LFHITHREYT EF B (201602)
% 4-4-9 BMBITRLSFPITRETEFHERZX
2P A FRBA

ContractAccountCode | & 29k P ARiR 4G

4.3.49 FRIXEL UK L FIITREY RFE (201702)

% 4-4-10 FHRXELSPUBILEFRITRETEFEZL

B FERE
CashOrderQty W &

43410 EHKHLFPATREY RFE (201802)

£ 4-4-11 ZAWRMLFIITRET RFREX
B FE L

Tenderer N A G 2

43411 HABFLFPTRET RFE (202702)
% 4-4-12 HABFRLFPTRET RFEEL
B FRFL
DisposalPBU INFRERGHET
DisposalAccountID RINAFAE B ARG A TK P

43412 BEILHELFRTREYEFH (202802)
£ 4-4-13 BEZHELFIITRET RFEZL
B4 FHRRE
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IARKITE

EIER X H P Binary X 5 #EE ML

LenderPBU

HEAEHEA

LenderAccountID

H A AR R TK P

4.3.413 HFEFNLEFRTREY EFH (202902)
%k 4-4-14 FFEFNLSFITRETRFEZ XL

Bt

FEHR

DeductionPBU

AT i XER G 5H ¥ T

DeductionAccountID

A T Fe R GE K 694 2K P

43414 HBELEFWSHFESFLEFMTHREY EFHK (203102)

% 4-4-15 DBEEXWFHEHLFIITRET RFBERL

B4 FRFRL

SRR T R RD

InsufficientSecuritylD SF A RAAAIAT
EETE, BEF—AR
R T I KA

NoSecurity F A AR FEHK

= | UnderlyingSecuritylD TR A A AKAD

= | UnderlyingSecuritylDSource | iE & X 45 &

= | DeliveryQty FAEMHKE

4.3.4.15 HiEELFHTRETEFE (206302)

Bt

FHRME

RejectText

B4R B BLE G B Bk 3T AR 28 /R
B R 5)

StopPx PR, G, BRI O
MinQty RIKAR S Z, MG, BTH0
MaxPriceLevels R 5 Mz H

TimelnForce IT 3 A7 Zcat A £ A

LotType I HE AR
IMCRejectTextLen R PrAR2E )R BB K A
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IAHKIFE FIEK X H FF Binary X ZEHE AR

IMCRejectText Bk 2P 4B 4603 17 L9

1) HBIGBHITEMIFERTIEL (ExecType # 8) B, 1642 B4 OrdRejReason % 29998
R 29997 ; AL IB H7 9T L ALIE AT B K (ExecType A 4) B, #i4 & B X4 OrdRejReason
7 299965 ELAKGG IR P 6 FE 28] B B RH R B XA A S & RejectText &, B4/ 8 334K R
H 3L 5 £ IMCRejectText ¥, &K 150 F 9. B ATa9IELIR B AR A LK BT IH,

435 IT¥ERXIMITH/SE (Execution Report)
% 4-5 TGW f OMS ##T ¥ & X HATREH &2 X

B4 FRFAL
Standard Header HER
MsgType=2xxx15
Reportindex B4R ILE T
ApplID 2 R ARIR
ReportingPBUID ERZHE T
SubmittingPBUID VIR HET
SecuritylD i K AX AL
SecuritylDSource JEF KA R
OwnerType TR EER
ClearingFirm 4 M KA
TransactTime =7 3R B [A]
UserlInfo R P ALK AS &
OrderID X AiTERS
FEPITE RS
ClOrdID e RAMMERGRINASE
QuoteMsgID
ExeclD PAT SR
ExecType PAT £ A
OrdStatus RS
LastPx %A
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IAHKIFE FIEK X H FF Binary X ZEHE AR

LastQty R E
LeavesQty TR R HE
CumQty Rt =
Side Kk
AccountID iE 5K P
BranchID 2 b FRAX AL
Extend Fields Bl bR TR

VE:
1) %HERT AT RFITE R IR
%451 BERLHFITERXGRARZEZ A

LI & R AR RLF EAY B
ApplID MsgType FE

Ay rE, &, mA%) 010 200115 Y
EH M HIATIRE
T 4e X & W X5 A 020 200215 Y
B F 0 Al HAT TR 030 200315 N
AR P SN S PATIRE 040 200415 Y
W B =M PAT RS 051 200515 Y
LR ) o ik R IAT A 052
I EM R S EE 2N 060 200615 Y
5 AT RS
VAR Z e BT S 8 061
B RS PATIRE
gkl e AR B A AR L B AT 070 200715 Y
R+
B IEIT F AT IRE 630 206315 N

4351 AREFENH LFRZIHATHREY EFK (200115)
%452 AREFPENXDLFAXIITREY BFBEZL
B4 FHRRE
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IABFRRE EIGER K H PT Binary X 5 &K E4E2 AT

CashMargin 1% R 477

4352 R XEHWEH L HFRIMTHREYT EF K (200215)
%453 BRI ANGUXHLHFRIIITRETRFHEZ XL

B4 FHRHE
MarturityDate EUE: R

E: AEMEBHE, RHRLALEIANT A —LEDME BRI IITRE, L+ 2 AR ApplD
# 029, @iRETE TransactTime 7 H ATe 1], H AL F B 5 #1465 s K AT HRE — .

4353 B EFENXH LFRIIITHREY RFH (200415)
% 454 BBREPEMXDLEFRIPIITRETEFEZL

B4 FRRBAE
T ARIR
PositionEffect
(‘0’: F& ‘C': F& )
ZATE

(0=Covered, %% 3t
1=UnCovered, % ~3IE& L)
B AT g | T HARE 20k 4

ContractAccountCode | &4k P ARiR 45

CoveredOrUncovered

4.35.4 AR H L HFIITHREY EFE (200515)
£ 455 WHRARXHLFRIBITRET RFEZ L

B FHRAGE
ConfirmID YR 5
CashMargin 12 RARIR

4355 HEEZMNXHLHFRTHEET RFE (200615)
%456 HERNAXHLFRIPITRETERFEZXL

B4 FHRAFGE
CashMargin 12 RARIA
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IARKITE

EIER X H P Binary X 5 #EE ML

4356 #@EZ@ ik HELHFRIRTREY EFHK (200715)

R 457 HRREIERHMALFARIITRET RFEREXL

A FRFAL
ExpirationDays MR, B2 H XK
ExpirationType AR £ A
MarturityDate EUE: R

4.4 L HHE-RHLE
4.41 #AH (Quote)

% 4-6 OMS B TGW RZIRMIE &= 3L

Bt

FHHR

Standard Header

H 8k
MsgType=1xxx05

ApplID R ARIR
SubmittingPBUID VIR HET
SecuritylD i FAX AL
SecuritylDSource JEF AL R

102, R TARADRAEIGER L

5 Py
OwnerType TR EA
ClearingFirm 4 A KA
TransactTime Z et
UserlInfo R P ALK AS &
QuoteMsgID PSRN &S
AccountID IE K P
/AMF K ID
M T8
Quotereald 5 A AR K o B,
EHRMFL 491D
QuoteType o

1="T & 5 694 (Tradeable)
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4.41.1 BREFEND LERZMT B FE (100405)

& 4-6-1 HBREFENXHLFHRNT BFEEL

IABRITE RIER I H P Binary X H #EE 0 AL
BidPx EARM
OfferPx RN
BidSize ER=E
OfferSize LHF
Extend Fields &L HTREFHR
E
1) % &R T AT k548 M P IR
R ARIR HLHA R AAY K
ApplID MsgType FH&
041 B P SEM K S A FIR | 100405 Y
054 PR R 5 A R 100505 N
2) WMHHEIXFATRM T X OR LR L LR
B F X BidSize OfferSize
B AR >0 >0
K AR >0 =0
A =0 >0
RA R =0 =0

Bt FHRFME

% -F A ARiR

(‘0’: & ‘C’: &)
BidPositionEffect .

BidSize=0 K iZzF B ALEL, HAEB=

#%

AR

(‘0’: & ‘C: F4& )
OfferPositionEffect .

OfferSize=0 IiZFHEALENL, A E
ContractAccountCode | &£k P xR
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IARKITE

EIER X H P Binary X 5 #EE ML

4.42 HEMHKRAEEHR (Quote Status Report)

% 4-7 TGW 6 OMS £ Z B KRS BIRH &2 X

B4 FRFAL

Standard Header HER
MsgType=2xxx06

Reportindex EIRICR T

ApplID K2R AR

ReportingPBUID HREH T

SubmittingPBUID IR S F T

SecuritylD JE XA

SecuritylDSource TEF ARG R

OwnerType TR E LR

ClearingFirm 4 A K

TransactTime = 4R B 18]

UserlInfo R P A AS &

QuoteMsgID F PN &S

AccountID TEF K P

QuoteReqID A IFK 1D
RS

QuoteStatus 0=Accepted, %
5=Rejected, 4E%&

QuoteRejectReason 1B 487 B XA

QuoteType R £A

BidPx K AR

OfferPx E A

BidSize KHRE

OfferSize R

Extend Fields B HY TR
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IAERRIRAE FIEE X B FF Binary X § & B0 AL
1) ZH &R T AT k43RS 49 =9 40
K P AR B RXF KAy R
ApplID MsgType FH
” AT ST R B RANKE | 200406 Y
= 4R
054 WL B MK E B R 200506 N

4421 BREFENLFHBMKEDIHRY EFE (200406)
% 4-7-1 BREFTENXDLEBHNIIRY EFEZ L

Bt FEHR

BidPositionEffect

% -FaiRiR

(‘0’: & ‘C’: P& )

OfferPositionEffect

- ARIR

(‘0’: F& ‘C’: P& )

ContractAccountCode | &4k F ARiR 4G

45 LHH L&A FREE
45.1 #H#H ¥4 (Quote Request)

% 4-8 OMS ) TGW #Z W PIRIHE &2 L

B4 FRARE
Standard Header HER
MsgType=1xxx17
ApplID K2 R ARIR
SubmittingPBUID VIR HET
SecuritylD E H X AL
SecuritylDSource JE AL R
102="K I EH 5 AT
OwnerType T EER
ClearingFirm 4 H M R
TransactTime E iamL]
UserInfo DAY RSN
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IARKITE

EIER X H P Binary X 5 #EE ML

QuoteReqID RMIF K ID
AccountID TERIK P
BranchID 2 b B AL
Extend Fields & HTREFHR

VE:

1) ZH & AT AT k4840 PR
)5 E R B RLF EAY B
ApplID MsgType FH
042 AL P TN S AH FIR | 100417 Y

4511 BREFENS LE5AHT ERFE (100417)

% 4-8-1 BABEFENXH LFahvRT EFERRZL

Bt

FHEH®

ContractAccountCode

A IK P AR IR

452 HHwHRBEZHE (Quote Request Ack)

% 4-9 TGW & OMS £ 4 IRE R H &2 X

B4 FRARL

Standard Header HER
MsgType=2xxx17

Reportindex HiRITRT
ApplID 2 AR IR
ReportingPBUID BRI H T
SubmittingPBUID VIR HET
SecuritylD E H K AL
SecuritylDSource JE A R
OwnerType T E LR
ClearingFirm 2 R
TransactTime = 3R A 1]
UserlInfo R P ALK AS &
QuoteReqID RANIF K ID
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IARKITE

EIER X H P Binary X 5 #EE ML

AccountID TERIK P
BranchID 2 Ak 2R AR AL
Extend Fields B HTREFHR
E
1) %H &R T AT ka0 R 4%k &2
K ARIR HLEA RLF ARV R
ApplID MsgType FK
042 MBEF TN S PR | 200417 Y

4521 BREF TN LS FRELARY RFE (200417)

%491 HBEFEAX S LS5 ANTRERARY EFEIX

Bt

FHEH®

ContractAccountCode

B A IK P ARIRAD

453 #HHwiRIELHE (Quote Request Reject)

% 4-10 TGW 1§ OMS £ 4 P IRIEL R IH &2 X

B4 FRARE

Standard Header HER
MsgType=2xxx18

Reportindex HiRITRT
ApplID 2 AR IR
ReportingPBUID ERZH T
SubmittingPBUID VIR HET
SecuritylD i FAX AL
SecuritylDSource JE KA R
OwnerType T EER
ClearingFirm 4 H M KA
TransactTime =7 4R B[]
UserlInfo R P ALK AS &
QuoteReqID RANIF K ID
QuoteRequestRejectReason | 4E 4 /7 & /X4
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IARKITE

EIER X H P Binary X 5 #EE ML

AccountID TEF K P
BranchID 2 k3R
Extend Fields B HTREFHR
E
1) % &R T AT L5500 FRIEL RS
K ARIR HLEA R_LF ARV R
ApplID MsgType FB
042 ML F M S F4R | 200418 Y

4531 REFENTH LS5 AN FRELHE Y R FE (200418)
% 4-10-1 BHBREFENXH LS AOH PRELAEY BRFHEZ X

Bt FHEH®

ContractAccountCode

B A IK P ARIRAD

46 LHEE-FGPRAE
4.6.1 &@& ¥R (Indication of Interest)

%411 OMS & TGW HREFE M PHRIE &2 L

B FHRAE

8K
Standard Header

MsgType=1xxx09
ApplID K2 ARIR
SubmittingPBUID VIR HET
SecuritylD JE F A A
SecuritylDSource JE KA R

102="K M EH 5 P
OwnerType T E AR

4 Al Ko
ClearingFirm . .

A T A
TransactTime E A
Userlnfo R P A7 8
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ITHBERFRE FEIER L HPT Binary X B K EHE 2K

101D P REE PR T

AccountID TERIK P

BranchID I AL
e waREAR

IOITransType BALA : N=& @ ¥R, C=&m ¥ 4R
e
K% T 1)

Side 12T %
2 Rk

IOIRefID & %) ¥ 4R 1011D

101Qty KxZ

Price A&

Extend Fields &5y REFHR

E

1) K& RATUT RS0 EQ PR

& R ARIR B R F ALY R
ApplID MsgType FE
050 I 5 &6 ¥ IR 100509 Y

4.6.1.1 HAXHEQEFRY BEFHE (100509)
% 4-11-1 BHAXHEQGIRTEFEZXL

Bt FRME
Contactor BKAREA
ContactInfo KA G XN

46.2 &wW¥R"A@E (Quote Response)
% 412 TGW /) OMS ##£ &R ¥R HEZX

A FRMGE
&k
Standard Header
MsgType=2xxx10
Reportindex HIRITRT
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IRBRIFE EIEHR T H P Binary X 5 K EE 2 L
ApplID K2 AR
ReportingPBUID EE SR
SubmittingPBUID PRI HET
SecuritylD JE XA
SecuritylDSource JEF ARG R
OwnerType TR LR
ClearingFirm 2 LM KA
TransactTime =7 4R B [A]
Userlnfo P A AS
QuoteRespID R 5 P & @) ¥ ok 5L g 5
o 2 KA
QuoteRespType D= o ot
AT £
0=New, &= wRAI
mxecType 4=Canceled, & &) ¥ R 4HE &
8=Reject, &8 ¥iRiELE
QuoteRejectReason 1B 487 B XA
101D EFERMTHRAT
BERPIR 101D, i F &R
IOIRefID TFBRBALA R, E RN A

R & ™ Pik 101D

IOITransType BEw PR ER
Side EETH
AccountID IE KK P
BranchID I e
10IQty #&

Price A&

Extend Fields EIE T

E:

1) K8 R F AT b 4 80 R B

B R ARIR

B

RLF

ARV K
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IABRITRE FEIEH X H PT Binary X HKIFBHE AL
ApplID MsgType FH
050 PR 5y & 18] ¥ AR R 200510 Y

4.6.2.1 MAXBHERPHRAEY EFE (200510)

% 4-12-1 BRXHEFEQFRAEYT BFHZ X

B4 FHERME
Contactor FKEA
ContactInfo AR T X

47 L HEE-RIXPIHRLALE

4.7.1 mEX ¥4 (Trade Capture Report)

% 4-13 OMS ) TGW HERZT PR &2 L

B4 FRFRL

Standard Header A

MsgType=1xxx03
ApplID K2 R ARIR
SubmittingPBUID VIR HET
SecuritylD PEFR AR A
SecuritylDSource JEF XA R

102=F HHEFH 5 BT
OwnerType TR EEA
ClearingFirm 4 M KA
TransactTime Z et
UserlInfo R P ALK AS &
TradeReportID E PR W G5
TradeReportType AP

0=# M X ¥ 4k

A F IRF H LA
TradeReportTransType 0=New

1=Cancel
TradeHandlinglInstr AR H ARAE X
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IARKITE

EIER X H P Binary X 5 #EE ML

1=Two-Party Report, & IR %&

2=0ne-Party report for matching,

WL BT S
TradeReportRefID REF AT AT
R AR 3 AR A )
LastPx A&
LastQty =
AP R AL G £ A
1001=p% & i 47 X = 1y A0 46 3 5
1002=F% -/ 47 X = W $2 AT Iy 1=
1003=R% 7 i 47 X 1= ) 2] 4 g =
1004=R% F i 47 X 1= Wy 3& S g =
1005=% F /i 47 X = ¥y £ 1L iy 1=
1006=% F /i 47 X = AR 7 i 47
1007=R% & Ji 47 X = 1 3F 2 fif IR
R4
1008=% F /47 X &y ik 29 4k &
1009=% F /i1 47 X = ¥ 3 43~ ) 1=
TrdType 1010=h% & fi 47 X =) Wy ik 29 4k &
A
1011=2y 2 Wy = #0456 5
1012=24) 7 ¥ = 42 77 ) =
1013=24 52 1ty = 2] A =)
1014=24 52 iy = 2 SR ) =)
1021=/5 47 XARAMN = #7146 5
1022=Jf 47 X AR = W 4R 7T g =
1031=" # i 47 X br 3L =) g A0 %
)
1032=" % 47 X 1030 1= 16 6y =
TrdSubType
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ITHBERFRE EIEHR T H P Binary X 5 K EE 2 L
ConfirmID N5
Side ATHHAELT @
PBUID AT HEA
AccountID ATTIERTIK P
BranchID A 75 g L3RR
CounterpartyPBUID it FH R HET
CounterpartyAccountlD | x+F 7 iE &k P
CounterpartyBranchlD i F 75 8 R
Extend Fields &5y REFHR
pEa
1) mHERATATLGFHORR PR
A % B R ARIR L5 PR AR X HAY R’
ApplID MsgType TradeHandlinglnstr FH
PRI By BT R R W AR 053 100503 r X B X \
HaRliE A AR PR 071 100703 r X B X \
7 2t X B AL 080 100803 AR Y
&Y N 090 100903 %R AR Y
25 2 =] 100 101003 AR Y
A XA = 110 101103 & AR Y
it AT X br L= 300 103003 BT Y
2) BAFHARFIRGT G S G5 ANRLAE T X
W 4% Side PBUID | AccountlD | BranchlD | Counterparty | Counterparty | Counterparty
PBUID AccountID BranchlD
W R B W TT R | 1= YIRT | FRT ik % ¥ T R
L ¥R (053) 2=%
HaGBIERABMEA R |G | FRE | FRA ¥R T x5t F 7 R T
¥k (071) F=h £
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IARKITE

EIER X H P Binary X 5 #EE ML

T EEETR R | BEA | AT | BAT BN Bz Hha Bl
ik (080)
BzHh2| F F4) (F4) | GF (F4) & I
M & F 4 X = (090) &) Rk | BAT RN Ty 7
NT7
BeA2|EZPh | BFP% EPF JEF 8] H T
# R e (100) (o (o (o Rk P
) $) $)
Beh1 | BZPrH | BrPF | BPF IEARNE] A I
Fr XA = (110) (& | Giea (& E
Akt) $) Ak)
1=% G | #4875 | PHRS ¥ R 7 x5 7 v T
A RAT X W | Aakd)
(300) 2=3 (3t
EREN)

4711 HAXH L FAXFRY EF & (100503)

% 4-13-1 B BAXRBHLEFRIXFIBIT BEFHZX

Bt

FEF®

CashMargin

2 FARIR

1=Cash, &&= %
2=0pen, &7 A=A
3=Close, &A% -F&

4712 #BEEFHBLFRAI PR EFH (100703)

% 4-132 HBBiEAEBALERTTYRTBEFERZL

Bt

FHRFHE

ExpirationDays

B, $42h K&

ExpirationType

Ik £ A
1=B Z HArR
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IARKITE

EIER X H P Binary X 5 #EE ML

4713 AT HFHE L LRI FHRY & FH& (100803)
%4133 FAECEAXNDHAHLELFRIFRIT RFEZL

Bt

FH#R

PriceType

Mg XA

3=Fixed amount, #* %3
K, 3T 56 I R4 B A
ikl gk AR PALET R

#
ExecutingTrader AFTZHIKP
CounterpartyExecutingTrader | 3§ 7 = 5 Ik 7

4714 BRERTFADH L F A FRY EFH (100903)
2 4134 BREFWXOHLERIFTHRY EFEZ L

Bt

FHEH®

CashOrderQty

R e 1

AR AR K A ks 5 B3R B A
5 5 &
AR KA ARAT S, B
B, EE ., R0 E B
B R 5 e |;

AR AR KA Ay R AR IR R AT B A
BRI ) A

e VAN

ShareProperty

FEAD P T

MR AR A EHRE, HHEH
AR, A KA L IRA B O
a9 AR Ay P SR

MaturityDate

WX 5 H

KB R A S . RATE
B, A E, 5 E
O W@ LA S, AL A0
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IAHKIFE FIEK X H FF Binary X ZEHE AR

ARA KA

PledgeeType AR PIREAN A MBS, LR
ME, AMELHO0

OrigTradelD MIE R X T PR %5

OrigSubmittingPBUID | #1456 X 5 #4R X 5 £ .
OrigTradeReportID WX T &P AR T
OrigTradeDate WHE S B A IR F AR B 2R

02=#h IR &

03=P M £ &

04=A R £ #

InvestmentType 05=T"%) = 3% &

06=A21% 1t %-

07="~AH %

99=3 ft

AR AR AL B K A A Ands XS B
MME, Hw X AT A

MEL, 12 AB 5L

AlertRatio AR P AR £ £ A ks S il
MHME, RAEH0

FE&, FATLH
SettlementRatio AR P AR £ K A ks S i
MHME, HAEH0

E:
1) FRXFRLFEANAMERS (TrdType=1001), /AR E LastPx F£, &=
SR E B B, AR, BYETEE A[-99.99,99.99].

4715 AHRMELFRIXTHRY EFH (101003)
% 4-13-5 ARMELFRITRYT EFHEZX
B4 FRRE
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IABFRRE EIGER K H PT Binary X 5 &K E4E2 AT

CashOrderQty b e 1|
MaturityDate BB X 5 B
OrigTradelD IR XS PRGBS

OrigSubmittingPBUID | #1456 X 5 # 48X 5 £ .
OrigTradeReportID WE X T &P AR P T
OrigTradeDate WHE S B A IR ¥R B 2R

4716 BRAHBNIHLSREYRY ESE (101103)
£ 4136 BWRBADHLS AL T HS RTFREL

Ak FHRBE

Mtk £ A

1=Percentage, & TALH %

B X, RAr XA = A

:_E;

1=21 4 8 3h 8%

=3\ M F S M

PriceType

ExpirationExeclnst

ExpirationDays ARk, B4R RH
MaturityDate e R 5 B
OrigTradelD WHE BBy Iy P P G5

OrigSubmittingPBUID | #7145 % % $4R X 5 £ T
OrigTradeReportID WIER 5 B P AR YRGBT
OrigTradeDate M5 5 AR PR B A

4.7.1.7 HFE R XX @D WL F R X PRY EFE (103003)
% 4-13-7 BERTIXDPDERLEFRIIBTEFEL L

A FHRHBE
CashOrderQty e e
ExpirationDays Ak, #45R R¥K
OrigTradeDate M5 5 AR P IR B A
TrdMatchID Xh%me, HRHARE—
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IAHKIFE FIEK X H FF Binary X ZEHE AR

472 mEX¥#HRwE (Trade Capture Report Ack)
% 4-14 TGW 1@ OMS 4£# s X P Hof B 7K & - L

A FREE
Standard Header e
MsgType=2xxx04
ReportIndex BRI EF
ApplID K2R AR
ReportingPBUID EF SR
SubmittingPBUID IR S E T
SecuritylD JE XA
SecuritylDSource PEF ARG R
OwnerType TR EEA
ClearingFirm 4 A X
TransactTime =7 4R B 18]
UserlInfo R P ALK AS
TradelD 5 P i W 3R
TradeReportID B PR W R
TradeReportType AP AR R
TradeReportTransType I F IR F F £ A
TradeHandlinglInstr AW AR X
TradeReportReflD RE P ¥R T
AW AR R A
TrdAckStatus 0=Accepted, &%
1=Rejected, 4E%
LR RS
0=Accepted, &%
1=Rejected, 4E%
TrdRptStatus

2=Cancelled, . #t4%

100=Unmatched, % 4 I #e

101=Matched, €. ITHL
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IRBRIFE

EIER X H P Binary X 5 #EE ML

TradeReportRejectReason | a% 3 ¥ R4 4B 28 )7 7 X245
LastPx A&
LastQty =
TrdType PR W ARk 4 £ )
TrdSubType AR F AR A 5T £ A
ConfirmlD HR5
ExeclD AT 5
Side AHAHHAX LT @
PBUID ATRHEA
AccountID ATTIERTIK P
BranchID ARy g e 3K AL
CounterpartyPBUID SFHTRHEL
CounterpartyAccountID | *F 5 7 iE Kk 7
CounterpartyBranchID 2t F 75 2 k3R
Extend Fields SLRTRIH

RREEEE € T

1) ZHE&ERT AT LHFRR PR E

i % B R ARIR RLF ARY R

ApplID MsgType FH&

PR S I T5 BR3P AR 200504 Y

o 053

3% RRAB I A B A 2 5 W RR 200704 Y

o 071

T R AR R R 200804 Y

W 4R v 080

B2 R A7 X G AR W AR R 200904 Y

N 090

2 52 W B R S W AR R 100 201004 Y

J 49 X AB AN = 1 5k, 3% 4R o 201104 Y

5
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IARKITE

EIER X H P Binary X 5 #EE ML

& F R 37 X LR 1 o, P
Rt 2

203004
300

Y

2) BLHVEFBEILRARRPR—E, FHHERAITIELEZ Lo

4.7.3 A X#ik (Trade Capture Report)

% 4-15 TGW 15 OMS 4% 8 XA A H & =2 3L

B4 FRFAL
Standard Header A
MsgType=2xxx03
ReportIndex ERILES
ApplID 2 R ARIR
ReportingPBUID HREH T
SubmittingPBUID VIR HET
SecuritylD PE KD
SecuritylDSource JEF KA R
OwnerType TR EEA
ClearingFirm 4 M KA
TransactTime =7 3R B 18]
UserlInfo R P A AS
TradelD LSS ik
TradeReportID F PR W RS
TradeReportType AP AR R
TradeReportTransType REPATHIA
2=Replace
TradeHandlinglInstr A% FRAR X
LastPx A&
LastQty #=
TrdType PRI P AR A % £ A
TrdSubType AW ARk SF £ A
ConfirmID MR 5
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IABFRRE EIGER K H PT Binary X 5 &K E4E2 AT

ExeclD AT S

Side AHHBAEFE TR
PBUID AHBXHEL
AccountID ATIERIK P
BranchlD K75 g 3R A
CounterpartyPBUID it FH R HET

CounterpartyAccountID xtF T iERIK P

CounterpartyBranchID xFF 7 2 kKA
Extend Fields SRR .
Bl A R &k S 7 T
E
1) % &R T AT Ak 4 P 3R89 54 IA
¥ % B ARIR L5 ARAY R
ApplID MsgType FH&

TS By 77 WALk, 3P AR 053 200503 Y
1PN
B B A b A 29 R P AR - 200703 Y
N
B0 H R A7 XL I R 3 F 200 203003 Y
AR AN

4.7.3.1 AR H Lk FH A XA EF & (200503)

% 4-15-1 WHRAXHLFRIXAAIT EFBEREL
B4 FRIBE

CashMargin 12 RARIR

4.7.3.2 #g@ir X HE L FRIANYT EFE& (200703)
% 4-15-2 #HaRBIEFAHELSFRIAIT BFEZ L

B4 FHRAFGE
ExpirationDays Ak, #E45R K%K
ExpirationType AR £ A
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IARKITE

EIER X H P Binary X 5 #EE ML

1=F 2 AR

MarturityDate

RS2

4.7.3.3 A K7 A BN B L FHRZAAT EFHK (203003)
% 4-15-3 R FE K X E ML H R XA AT R FEE L

Bt

FEHR

CashOrderQty

MNeLH

ExpirationDays

B, 454 X

OrigTradeDate

M5 5 A F AR AR B A

TrdMatchID

Xhma, BWREHAE—

4.8 L FiH &S ELAE
481 EM (Designation)

% 4-16 OMS 5 TGW % i M348 =2 L

Bt

FHEH®

Standard Header

A Ak
MsgType=102099

SecuritylD

K2 ARIR
ApplID )
200=4%4e.4
SubmittingPBUID VIR HET
E H X AL

dn B2 RGN EIE, JEHRKA T
E R T TR IE A

SecuritylDSource iE AR R
102=F HGEH X 5 BT
OwnerType T EER
ClearingFirm 4 H M R
TransactTime a1
Userinfo B PRI L
CIOrdID BPIiTEHmT
OrigClOrdID IR B MR P ITE RS, Tk
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IRBRIFE

RIYIEHK T H P Binary

HEFEE AR

T AFE £

DesignationInstruction

EMAE A

KEEFil o

DesignationTrans Type

EMEA
1=New % =# i MiF K
3=Cancel & 7= & Mt £

AccountlD h -3
BranchlD 2 b FRAX AL
I RAEFANEHIE, RETHO
OrderQty B o ;
ATHILTLISAE
TransfereePBUID LN R S A

482 EMMATHRSE (Designation Report)
% 4-17 TGW ) OMS #Z ZMPATREH LR X

B4 FRFRE

Standard Header HER

MsgType=202098
Reportindex HiRITRT

R FIARIR
ApplID

200=44 46 &
ReportingPBUID ERZH T
SubmittingPBUID VIR HET
SecuritylD E H X AL
SecuritylDSource TE F AR R
OwnerType T EER
ClearingFirm 4 H R
TransactTime =7 4R B [A]
UserlInfo R P AHAS &
OrderlD X BT %S
ClOrdID EPITERT
OrigClOrdID RIEZHHEPITERT, HTHE
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IARBRRE FEIER L HPT Binary X B K EHE 2K
L& Ak 1
ExeclD AT 5
PATEA
0=New iT¥#4k4E%
ExecType 4=Cancelled iT ¥4 & shit #
8=Rejected AmteEAddm
M AE L
OrdRejReason R AR, hiTEA A 8HHAT
EMAE A
Designationlnstruction
3R THIEE
M EA
DesignationTransType | 1=New % 7 #7 /£ #iF K
3=Cancel % 7 iE MHHit ¥
AccountID TEHIR P
BranchID B Ak R AX A
R RRGNEIE, HETHOL
OrderQty
THILT AR E
TransfereePBUID B ARA

49 L%HE
49.1 #E& (Evote)

-R %k R A2
% 4-18 OMS 5 TGW HRZEZEHKAHEZ N
B4 FHRRGE

Standard Header

8k
MsgType=102197

R AR IR
ApplID

210=% &
SubmittingPBUID VIR HET
SecuritylD #E XA
SecuritylDSource JEH KA R

102=F HIEH R 5 BT

#76 W £ 103



IARKITE

1-99 & T~ EARNE T

100 & 7 & E

EIER X H P Binary X 5 #EE ML

OwnerType TR

4 M KA
ClearingFirm

AT A
TransactTime F et
UserlInfo F P A AZ s
ClOrdID EPITE %5
AccountID iE 5K P
BranchID 2 Ak 2R AL
\otingProposal HENES

\otingSubProposal

HEFNET RBFELA
0&THTAFTHE
>0 bk BEARTE

\otingPreference

#ZEER FFRBRBENERE)

= ¥
Poul

w lI\IJ =
o a\ X
e

OrderQty

W

e (RMBENFIAE)

492 BEWITHE (Evote Report)
%419 TGW & OMS H## R EPHITREFHERZ X

B4 FRME

8K
Standard Header

MsgType=202196
Reportindex HIRITRT

R AR IR
ApplID

210=% %
ReportingPBUID EE SR
SubmittingPBUID YRR HET
SecuritylD #E XA
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HEFEE AR

IRBRIFE EIE R X B FF Binary X
SecuritylDSource 1E H AR B
OwnerType iTHE TR EEA
ClearingFirm 4 5 HUA XA
TransactTime = 4R B 18]
UserlInfo F P A AZ s
OrderlD XHIITE %5
CIOrdID EPIiTE R
ExeclD PAT 5
PAT £ A
0=New iT¥#4k4E %
ExecType
8=Rejected A 342 & K8 iE d A
i
OrdRejReason BB AR, hiTEAA SHIHAT
AccountID TEHIR P
BranchID B Ak R AX A
\otingProposal BENES
VotingSubProposal BETNET RBEFHREA
\VotingPreference HEEM
OrderQty HTEHE

410 X404 E-FARH AR

4.10.1 %R % (Password Service)
% 4-20 OMS ) TGW 4R % FARR 43 KH &2 X

Bt

FHRME

Standard Header

8k
MsgType=102489

R AR IR
ApplID 240=5% IR H- i &

241=F MR HEEXREE
SubmittingPBUID YIRREHET
SecuritylD E F X AL
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IARKITE

1)

EIER X H P Binary X 5 #EE ML

SecuritylDSource 1E H AR B
OwnerType TR

2 H AU KA
ClearingFirm U
TransactTime F et
UserInfo AP AR A
ClOrdID BPITE RS
AccountID TERIR P
BranchlD & b FRAX G
ValidationCode TR E R E BRI S

B R BEIIRFIEF KA E ST

MR % £A PE ARG iEHRAD R
bE L HEA R EM | 369991 102
CES & 369999 102

4.10.2 F&AMR % #4TH/%E (Password Service Report)
% 4-21 TGW ) OMS # &£ FE AR FHATREH &2 X

B4 FRARE
8K
Standard Header
MsgType=202488
Reportindex HiRITRT
ApplID 2 AR IR
ReportingPBUID BRI S T
SubmittingPBUID VIR HET
SecuritylD E H K AL
SecuritylDSource JE AL R
OwnerType TR ER
ClearingFirm 2 H M R
TransactTime = 3R 1]
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IARKITE

EIER X H P Binary X 5 #EE ML

Userlnfo R P A AS &
OrderlD 5 PTiT $ %5
CIOrdID EPIiTRRT
ExeclD PAT IR T
PATEA
0=New iT¥#4k4E%
ExecType
8=Rejected A 34 & Kl 1L d A
i
OrdRejReason R AR, HITEA A 8HHAT
AccountID TEARIR P
BranchID 2 b FRAX AL
ValidationCode FAHEREERET

411 L 44K

4.11.1 #iE£ %%/ (Margin Query)
% 4-22 OMS ) TGW #REFEKIELFHHFHFRELEZ XL

B4 FRBE

Standard Header

MsgType=102587

K AR
ApplID

250=ARE 2 314
SubmittingPBUID VIR HET

I H KA
SecuritylD

R AR
SecuritylDSource JE XA R

A T A

TR A AR
OwnerType .

0

25 H AU XA
ClearingFirm . .

A T A
TransactTime E Al
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IARKITE

HEFEE AR

RIYIEHK T H P Binary
Userlnfo AP ARz E
clordID BPEHmT
FundPBUID SEH KRS

4.11.2 fiE£EZ#4% R (Margin Query Result)
% 4-23 TGW 1) OMS ##E k£ ZHLERHLRZ X

B4 FRFAL

Standard Header HER
MsgType=202586

Reportindex EIRILE S

ApplID K2R ARIR

ReportingPBUID HRZH T

SubmittingPBUID VIR HET

SecuritylD PE KD

SecuritylDSource JEF ARG R

OwnerType TR E LA

ClearingFirm 4 A KA

TransactTime =7 4R B 18]

UserlInfo R P AAHAS &

ClordID E P BT

ExeclD PAT 5
PATEA
0=New T ¥4k

ExecType .
8=Rejected AT A & Kl i m Ak
i

OrdRejReason B4R AR, HITEA S SHAT

FundPBUID 2 H K5

NoMarginltems

fRiE£ 4 B AN

= | Marginltem

PRIE£ 4 B £ 5
1=FRE2 7T B & 50

2=fRIE2 B2
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IARKITE

EAN

E:

EIER X H P Binary X 5 #EE ML

= | MarginAmount

PRIE 228

1) RiEeZakmk, WRIESF

%8
B RAGE 2 VT Bl A B AR AIE 2 S 25,

AeHe

51 %4474 8 (Business Reject)
% 51 TGW & OMS 42 #% b 4B 4574 & 2 3L

B FERFE

Standard Header HER

MsgType=4
ApplID 2 R ARIR
TransactTime =) R B A)
SubmittingPBUID VIR HET
SecuritylD JEFR AR A
SecuritylDSource JEF XA R

RefSegNum

WAL 809K B 55

RefMsgType

MABLEAY I A £ A

BusinessRejectRefID

WABLE B3t B ey 5 E ID, & B
B4 EIDEEARLT@EGI L,

BusinessRejectReason

B4R A

BusinessRejectText

1B 48R B 5L

1) HEALEEIDIEE:
2511 LHFHERABELFELHELSFE IDMER

HERE AR &3 2 Ak 4 & ID
#i7% (New Order) ClOrdID
#t# 35 K (Order Cancel Request) ClOrdID
&M (Quote) QuoteMsgID
Er ¥R (101) 101ID

MR ¥ (TCR)

TradeReportID
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IABFRRE EIGER K H PT Binary X 5 &K E4E2 AT

E A ClOrdID
#E ClOrdID
BRH RSB EEDIR S ClOrdID

52 WHEFHE (Report Synchronization)
AH &R T OMS ERA B FKTCGW B, 54 TGW B Z B T — 5 DR ITR T,

%52 OMS® TGW £ =HE F K &2 X

B4 FHEHE

8k

MsgType=5

OMS 2N T —FFRYILFE ST (I

RILFKFTKLFIEEERT).

A B AH 8B, TGW 2RIzt E 546G

OMS K ik ; Hw R ZA AR ZH L,

TGW F 4% OMS & % B4R,

Standard Header

Reportindex

53 F4&KAHE (Platform State Info)

AHERTH KLY F4H OMS REZ-FE L ATRE, BT OMS #2422 F K
# A i,

OMS M AE F 2 TGW Jj&, 2 M B —F-F6REHE, HEPEmE-F60 55
KE. SENMTFEORELAETN, OMS HaME —F-FEREH L, #HEZTFE
R AIRS .

%53 TGW 5 OMS #£#£ FE&REH &2 X

B4 FHRFME
8k
Standard Header
MsgType=6
F65

1=K EPENLS T4
=454 R5TE
=R HAEFE

A=A ST EM RS F 6
S=E T % LEF &

PlatformID
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IARKITE

EIER X H P Binary X 5 #EE ML

PlatformState

F & RE

0=PreOpen, K F &
1=OpenUpComing, BF-¥F 7k
2=0pen, FF»L

3=Halt, #1#7F %

4=Close, * H]

54 WKL REE (Report Finished)
TGW 1% 1% K &8 4 OMS AR % H FT A Bk K £ 25,
% 54 TGW g OMS 3£ B4R L RELZ X

)
4

B4 FHREE
Standard Header MsgType=7
B RIL R T
Reportindex RERILR T HE KSR &P 8
BRI R T E ST
FEF

PlatformID

I=AREF NS T 6
2=t b B S5
=L HREFS

A=t RPN RS 6
5= I+ % BT &

YT R

REOHICPOITA EH LA FEARLAZFTH (BIG-ENDIAN) %4 7 Ko

6.1 HKERA
61 KEFEEBR
HEEH —#H AR A
Price Int64 M#s, N13(4)
Qty Int64 #¥, N15(2)
Amt Int64 &5, N18(4)
SegNum Int64 &
Boolean ulnt16 1=True/Yes,0=False/No
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IAHKIFE FIEK X H FF Binary X ZEHE AR

Length ulnt32 KE
ATF AR GRBERE, EH
Local TimeStamp Int64 AR A 2K
YYYYMMDDHHMMSSsss (Z£4),
YYYY = 0000-9999, MM = 01-12,
DD = 01-31, HH = 00-23, MM =
00-59, SS = 00-60 (#F), sss=000-999
(Z4).
NumInGroup ulnt32 TEH
ATE LM, EXK
LocalMktDate ulnt32 AT 3 H
# X YYYYMMDD, YYYY =0000-9999,
MM = 01-12, DD =01-31
SecuritylD char[8] PE KD
PBUID char[6] R 5 ¥ AR
AccountID char[12] TEF K P
BranchID char[4] B ok XA
E:

1) %69 Nx(y) & 748 2 60 £ A EFRA 9 S8 EA, 1P x A R85 MMUEHa S, T
QAN E, y AT DHAEH, thest T Price £%, Int64 {4 186400 & T a9 MA&H
18.6400,

2) EXERRHFTT, —NHEFTRANRDFELEZRE, wRIFF TN

RE L, WwRREAMAAFENAE 0,

3) charX|&RFHE, x ARFHERRTTH, BIERAFN, FHERTOLAKE.

REFH IBEFHEAREK: FHAEEFRKADTFREERKKEGIE A EA;
FHER—ER UTF-8 %, 4413k, char[[ A T~ EKFH$. XFDRBATF+F R

o
2% EBE L
k62 REEBEL
Bt | 1A | I
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BodyLength ulnt32 HEARKE
MsgType ulnt32 HERA
SenderCompID char[20] R IE Ty KA
TargetComplD char[20] AT R
Password char[16] %
LAAE &
Text char[200] RO SFTLFMH, £ TR%S 200 A
TN
W Bk M ) &9 B ) 18]
HeartBtInt Int32 . ..
A FRAL AL, AR Ay Az
DefaultApplVerID | char[32]
SessionStatus Int32 KiERE
RIS -2 ¢
%63 LFHEBRZEL
B4 3 BLEA
AccountID AccountID JEFRIK P
ApplID char[3] 2 AR IR
BidPositionEffect char K -FeirE
(O i
(OFF S O
BidPx Price KARM
BidSize Qty EHRE
BranchID BranchID ER I AW
BusinessRejectReason ulnt16 FELLIRA
BusinessRejectRefID char[10] AR L BT A Ak 5
ID
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BusinessRejectText char[50] FE2E )R BB
TR ST LFH, £

"% 50 ANFTH

CashMargin char BRI AR A3 A ARIR
1=Cash, &i@ =R %
2=Open, A AT O
3=Close, &kAath T4

CashOrderQty Amt TR A2
ClearingFirm char[2] 25 H L XA
00=9 BEiE A KL H L
NE:]|
01="9 EiE KB it & F
SR 5 8]
09=#8 % TA
ClordID char[10] EPITE RS
ConfirmID char[8] DY &
Contactinfo char[30] N EN

T AP LFF, k7

2% 30/40NFT

Contactor char[12] BARERAN
TRESFTLFHF, AT
RELRAFH
ContractAccountCode char[6] S AR P ARG
CounterpartyAccountlD AccoutlD Xt F 77 E KK P
CounterpartyBranchID BranchID xtF 77 7 Ak 3K
CounterpartyExeclD char[16] 5 TR T 89 AT R T,
EANATHEBAREL
CounterpartyPBUID PBUID StFHFRHET
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CoveredOrUncovered ulnt8 BRAARE, ITARHH
f_l:;
0=Covered, (7%t

1=UnCovered, % =& i@

2oy
CumQty Qty Rt iTs#=
CxIRejReason ulnt16 WAL R AR, EH
DeductionAccountID AccoutID BT 4o RIGE 5 69 E R IK P
DeductionPBU PBUID AT ieX[ERH R 5HE T
DeliverQty Qty JER AT HE
DesignationlInstruction char EMAE L

3R THILF
DesignationTransType ulnts EMAE A AR

1=New, & =# zMiFEK
3=Cancel, % =izM#E

AccoutID AL B K B P
DisposalAccountID
DisposalPBU PBUID HREFBEHSHE
ExeclD char[16] L5 TR T 89 AT %5,
BEANZHBATREL
ExecType char PATIRE £

0=New, & &#7iT#
4=Cancelled, * 77 &4
8=Reject, &L iE%
F=Trade, & T
ExpirationDays ulnt16 ARk, #4z2R RH

ExpirationExeclnst ulnt8 B AR S o X
1=2130 A ) 4%
2= 0 F A 4K
ExpirationType ulnt8 AR £ A

1= =& A 1R
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FundPBUID char[6] EH K5
IMCRejectText char[] MR LB 7 T 4B
26 )7 B LA

TRFHFE, KAS
IMCRejectTextLen £ 45

<
IMCRejectTextLen NumInGroup 7 IMCRejectText F£
KA
InsufficientSecuritylD char[8] W Iz ) S R AR AR E A
KA
I01ID char[10] EFEQYIRG T
I0IQty Qty R YIREE
IOIRefID char[10] 7 & w ¥ 4R 101D
WA & @ v AR L A
IOITransType char BEPRER
N=% 1) ¥ IR
C=%&r ¥ R4 E
LastPx Price %M A
LastQty Qty &
LeavesQty Qty ITER R HE
LenderAccountiD AccountID A FIERIK P
LenderPBU PBU HEAHEL
LotType char TR SRR

1= p%i7T¥, Odd Lot
2=%FiT%  Round Lot

MarginAmount Amt PRIE2 25

Marginltem uint8 fRiEe 4 B £ 5
1=FRIES T B 4 5

2=fRIEE S 2
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MaturityDate LocalMktDate | HpH
MaxPriceLevels ulnt16 K5 mERMes, EH

0 & 7= TR A R Mz 2
MinQty Qty AR S F
NoMarginltems NumInGroup PRIE2 F BANK
NoPartylDs NumInGroup B 5 AN g
NoSecurity NumInGroup TEH A A
OfferAccountID AccoutlD ¥ FIERIK P
OfferBranchlD BranchID 7 g LKA
OfferPBUID PBUID EHXHEL
OfferPositionEffect char LI -FEeiRE

O A T4

CAFF&
OfferPx Price AR
OfferSize Qty EHE
OrderID char[16] R BT E RS

T 5 PR T 6997 45,

BRHAREL
OrderQty Qty ITEHE

C4 PRAYS

1=AZ F IR 5

E=f it %
OrderRestrictions R .

R % T Bl B3 5 v A 1R 2

£A

XA TR R AN AT
OrdRejReason ulnt16 TR BRI R, EHK
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OrdStatus char ITERE

0=New, % T#iT¥#
1=Partially filled, % =3
2=Filled, #7743
4=Cancelled, #* = &4
8=Reject, 2L IE%

OrdType char iTERA

1 &7

2 R IRA

U A7 &tk
OrigClOrdID char[10] J73T % CIOrdID
OrigSubmittingPBUID PBUID MIELH PR S E L
OrigTradeDate LocalMktDate | #7145 X # 3k P 4 B 2
OrigTradelD char[16] 145 P ¥ 4R 89 TradelD
OrigTradeReportID char[10] AR 5 E P AR R G

_‘,;—
Owner Type ulnt16 i AR, EX

I=MNAFFH RA
101= % PT R AL

102=4 R} KA
103=#LH 2 H KA
104=8 B X H KA
105=A 30 MR 4R 4 B K

PlatformID ulntl6 42
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=25 2BR5FE
= HARZFE
4=AT A SR F M F

P
j=4

S5=E IR % BT &

PlatformState ulntl6 FERA
0=PreOpen, K&
1=OpenUpComing, BF ¥
Frax
2=0pen, FF7&
3=Halt, # 1% %
4=Close, * H]
PledgeeType ulnt16 A A
PositionEffect char TF-F e ARin
(O by
CATF&
Price Price A&
Price Type ulnts Ak KA
1=a st
=ERHKE
QuoteMsgID char[10] B PR EmT
QuoteRejectReason ulnt16 & W IR R B AR,
EH
QuoteReqID char[10] RMF K ID
QuoteRequestRejectReason ulnt16 Wi KB R B XA
QuoteRespID char[16] R 5 r&Em ¥ R%5

X5 FTIR T 89 & 1 F R4k
T, BRHALELR
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QuoteRespType ulnts o WAk XA
2=% 19) W IR A
QuoteStatus ulnt8 RARE
0=Accepted, &%
5=Rejected, 4E%
QuoteType ulnt8 R £ A
1=Tradeable, 27T X%
LR S0y
RefMsgType ulnt32 AR LY 0 8 £ A
RefSeqNum SeqNum 5l R &9 &5
RejectText char[16] B4R BB
TROSTLFH, AT
%% 16 AFH
Reportindex SeqNum HIRITCRT, K1 TT4E%
5
ReportingPBUID PUBID ERZ 5T
RptExecID char[16] AP SRIPAT S5
SecuritylD char[8] P HAX A
SecuritylDSource char[4] T 5 AXAD R
102="F YL H X 5 B
ShareProperty char[2] Rt R
Side char % 32 7 1)
1=%
2=%
G=f A\
F=ih #
D=% ¥
E=l: =
StopPx Price A AR
SubmittingPBUID PBUID IR HET
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SubstCash Amt N2HKEHR
Tenderer char[6] Z L 5B AN
TimelnForce char TR A A AR
0=3% B A %, Day (AL E
AR [ 2E)

3=RPEF AR AU (10C)
9=At Crossing (# %38 5%

MR D
TimeToExpiration ulnt16 ARk, #A2H RH, EX
char AW IRAZ K

1=Two-Party Report, A 3
TradeHandlinglInstr &

2=0One-Party report for
matching, Wr Xt

TradelD char[16] X5 BT R P IR
5 PR T 89 i F AR
5, BXHATREL
TradeReportID char[10] EP R P RGT
TradeReportReflD char[10] REPREXFRAT, R
% 8 ANF I
TradeReportRejectReason ulnt16 AR AR AELE R B KA
TradeReportTransType ulnt8 REPIRES XA

0=New, # ¥k
1=Cancel, #t4% ¥ 4R
2=Replace, 3 ¥R

TradeReportType ulnts i S
0=Submit, #% 3 P ik
TransactTime LocalTimestamp | T ¥ & A7 69 €] 3 b 1]
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TransfereePBUID PBUID BN HE AR

TrdAckStatus ulnts PR o R A
0=Accepted, &%
1=Rejected, 4E%
TrdMatchID char[16] 55, HBRHAE—

TrdRptStatus ulnt8 R P IHEA
0=Accepted, &%
1=Rejected, 4E%&
2=Cancelled, 44
100=Unmatched, & 4 &

B

101=Matched, & =&
TrdSubType ulnt16 AR F ART Ak S & A
TrdType ulnt16 MR AR, EHK

1001=% & i 47 X & W 40

R B
1002= 1% & i 47 X =1 42
AT =
1003=% & /it 47 X & 1 2|
2R )
1004=1% F Ji 47 X & i 3&
2R )
1005=1% & /i 47 X & 1y %
Ay E

1006= % & /i 47 X & i #b
e
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1007=R% & /i 47 X & i 3
oI S A7
1008=f% & /i 47 X & i i&
HuE

1009= 1% F /it 47 X & i 3

2 =

1011=24) % W = #1745 5
1012=24 52 iy =) $2 7y ) =)
1013=24 5% 1 =1 2| A4 0 =)
1014=2 = ¥y = 3E 2 g 1=
1021= /51 47 X AR AN & 1 A7
B

1022= /1 47 X AR A = 2
AT =

1031=1rx F R 47 X p =

W #0453 5
1032=1 7 it 47 X 4L =
W = 35
UnderlyingSecuritylD char[8] I AhIE R KD
UnderlyingSecuritylDSource char[4] AR F KA R
102=F IIEH 3 5 A
Userlinfo char[8] B P AAAZ 8, AT 8
ASCII 7T £ 7 F /¥
ValidationCode ulnt32 FBERES, EXK
VotingPreference char HEEWG
1 RER®E, 2 K&RHM,
3 REFM
VotingProposal ulntl6 BENEST, EX

1-99 & AR E S
100 & 77 B E
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VotingSubProposal ulnt16 HEFNETRGEHFMER
A, EH

0 R TH A TIE

>0 At & T BEARTE

6.4 ZHiLPRELREBARSL
%65 ZRPVRELRBARAR

REX R B 18 AR JB B HL9A
75
20001 TRk P WK P A AT PR P
20002 T A P IRP A —ANTAIKP (LR, BRFF)
20003 A P MR P FAE 2 ol G 5 o ) 3 5y AR TR
20005 Ak 4R b TE F% 09 Ak 57 K X ]
20006 A 42 b L AT BN AU P RZ R 4
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20007 IE F A% hE IERIFME, RAFZEFIREI

20008 | frAk ik F AN TSR A A5 6 B H4E R B K TR
T A& TS5 T K AT BCRA 48 R 5 T BT
RE AR

20009 P A& iR EHMAEARLREERA] HEEMKELS

FAMAE T A 45 N4 4 aRBIE R A £ 4t
HREENROIR—H

20010 i 2 EHBENAR T I ERIE, pBRELH
Wb A Z L 0 (2
20011 ST E AR EF AL FAAR L RKS I THE L,

FRFYEFREFALL LR, FAXELFHK
it AR 2B &K

20012 W 525 0F STHHFER 0 BIE AT A F PR A7 G W
JR A7 & 4R ;
20013 DI e BRI RR ARG B A R AL 2R ok PIRA ER

BIE A A, IEARD IR IAES XA
T ARG TE B N IE A KA A Y X R 6%

BB ARG TE R A

20014 NI, gl IE A S R SEMIRA A, S AEF AR AR
B A RS ey e

20015 Y AR AR B2 PIRT R

20016 W& % AL EERNB T HIRNMEEEZK

20017 A P 2 AIK P PR E NI AR SeiE A

20018 Bk P E1Z AR P P IRER T ek A £ 4E

20019 T E T BA L SF, 2O HETIEARMER
XHEA

20020 T A P BHESH LS T, FRIGIERIK P IEREET
JE KK P B H E A IE R TK P A AR R E
Ak P

20021 HEAMR WA LS, ATHEM A S ATERE
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=

20022 By 32 % AR TR R AT KRN B W A4E S K E
KT T AR ERE

20023 V% & 9 EROZHEATRGLE; & ETF BHTH R
5HEARREE LT

20024 & RIS E ORI S0 by 5 IR

20025 V% & 9 RIS E AR A 69 35 IR

20026 T E T fZ A P LR Z AR S EAFIR; IEE A
IRV E LR | F N NP R o

20027 T ¥ T QFII ik P KA 52 5 3 L P IR

20028 T R B ARSI 5 S b e G AR

20029 Ak 428 0E T % A 5 & b 5 Ak A TR

20030 HE5E X S R FRAGEFTE L

20031 A A 5k LR B AR R F IR K 2 7 @) [1E R4
k& NuY.

20032 LASE e B A WX S 5 3 MK P A3t SR P IS Aig A 3
20033 57 W S &R R PR 5 ik, KX B2
S il

20034 o TEIR R OG B LA B A b RS

20035 ¥ W 2 W) ETF B850 s IS X

20036 I 1= S = ETF Bt A 2 &) iy JE R 2

20037 M AR IR ReBHRIAsAAL LR

20038 T P SAMK PRI S YIRS A 5825
KER—F; RiIEeTHBESEFTOLEEKT S
XHFAREERIL S E AL LT IKS

20039 T 5 M LR ATE BN

20040 T E T FIEHK RN S AL E AP IRMEANELL;
IEH RN S AR 5 E AP H I, 3F
ERIERARLHEAFREI;

20041 Mty k= fE AT b G- v A R 89 € R AT RLAY TS R

20042 MEAn = fiE A7 L S AT 69 AR R R R
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20046 T ik B T FF TN R R A R

20047 HLAZ AR IR Ao R bW = E AL AR R 747 KARMN
) 0 B AR AR (R B R T 3% RS E AT A

20048 HUARE A IR AR PR e Bt g S e LA AR IR

20049 HARAR IR A% W Wy R4 T = B AR AR R

20050 FUAE AR IR BN P P W R 05 T B LA AR TR

20051 ) =) A R R BF R A7 KPS W R AR T Ak 4 TR )

20055 AR 2R RS Ak 56 K5 AR

20056 FAIK P JEdk F 252 R D IERTIK P

20060 A AE TN WAF AT, TFEE AL I RN
B AR AT R B, wARAE K T A B A 44
=

20061 X5 =AM AT R H R FIRF

20062 HaARR AT LIS 5 AR IR

20063 HaARIR AR T H A R

20064 i EHEABGATHARERE

20065 FE LR FE TR

20067 BB HRARE IR, RA ZFIABAS AR E-FING
SAREARETAA L L

20068 2 A 25 AR XD B ik

20069 T ATk P RIP IR P A EH T RIK P

20070 K P AP HIR P A ISR P

20071 OwnerType 4%1% | 3%-F 3 # £ 49 OwnerType L5 R E£4ehy
—

20073 RN IR I ARAN W AR GG F AL ST 2

20074 T35k 4 3% ROl N A TR F 4T

20075 R4 FRA A B HT 2R AR

20076 W IR XAk ST & 4e R X 45 ik, TimelnForce .
OrdType. MaxPriceLevels. MinQty 5 f é941
NP

20077 T AR AR T AR AR

20078 R 5 EAMR RS LS HAR 5 FRH
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20095 Wt Rk iR E AR F K eY applid HAEA id 5REE
~—E

20096 T B A EANREE K BARE A TR AR A

20097 ARG EABE KRB AL R AR F LA T AR
A 89 IR

20099 T¥ T8

20101 R AR IR 5 R AR IR IR

20102 IE A ek TR TS X AT 4R 69 Ak 55

20103 i3 €1, K I % €1, K I

20104 F & RIFA F & AFFAL

20105 R | RESSEE R or -4

20106 F R ER FHR BRI

20107 A RA K I FHH & RA

20108 FEAEE I PIREG TSR, Plaem LT E P ENF
& PR ZAT AW L S0y £ 4e

20110 WAl £ AL WAl £ AR

20111 b & 5 BEFRFOS TR HEATETE—2 R

20112 T AR B X L d 4R E A AR

20113 R 5% 1% T EHRESH1F

29995 3 B4 BB KA PTIELE, BARIB 28R
KA ), RejectText

29996 1 %% B AR B %, R GE A A AR ST B B ARUE , AR R
X # R, RejectText , #% 44 /& B 4L 8 L
IMCRejectText

29997 1 %% H AR B 4, BB R ALY, BARIEL R B KA
R RejectText, 4E4& /2 F 519 I IMCRejectText

29998 1 %% H AR B 4, BB R AL IR, BARIEL R A KA
R RejectText, 4E4& /2 F 3.9 I IMCRejectText

29999 H iR

E: OMS iR —2£ 415, WmFIKIELRRE N 20104 (FEAFHK) Wk 5E4LKE
Reject), W &A-FE&RIFXEEZXIHPMZRI.

R
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6.5 EKXFATIELR BN

AT ARG IELRERAHA, #8FIHHEEDNL
{HKEx_OCG_FIX_Trading_Interface_Specifications_v1_2.pdf), )& £: 8% P o HL3E +
09 IE 28 )7 B R A TR, A4 T ARIER IR & 23,

AT ELR AR

KX ATELR B RA

29998
AR ATIT F AR TR
(ExecType=8)

3 = Order exceeds Limit

6 = Duplicate order (e.g., dupe CIOrdID)

13 = Incorrect quantity

16 = Price exceeds current price band

19 = Reference price is not available

20 = Notional value exceeds threshold

99 = Other

101 = Price exceeds current price band
(override not allowed)

102 = Price exceeds current price band

29997
AR BAIT IR T IE 28
(ExecType=8)

0 = Other

1 = Unknown ID

2 = Unknown Security

3 = Unspecified Message Type

4 = Application not available

5 = Conditionally required field missing
8 = Throttle limit exceeded

29996
LB AT AR AT B A K
44 (ExecType=4)

6 = Cancel on Trading Halt

8 = Market Operation

100 = Unsolicited Cancel for original order (for
cancel/replace operation which fails market
validation)

103 = Mass cancelled by Broker

104 = Cancel On Disconnect

105 = Cancel due to Broker suspension
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106 = Cancel due to Exchange Participant
suspension

107 = System Cancel

29995
BB AR KA TR

0 = Too late to cancel

1 = Unknown order

3 = Order already in Pending Cancel or
Pending Replace status

6 = Duplicate ClIOrdID (11) received

8 = Price exceeds current price band

99 = Other (default)

100 = Reference price is not available

101 = Price exceeds current price band
(override not allowed)

102 = Price exceeds current price band

103 = Notional value exceeds threshold
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