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IRBERTAE

EIEH R 5 FF Binary T K ABER DAL

XA

BT h £

B 3

& A

#fE
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51T HLEA

2013-10

0.10

1. 00

tolF=

2014-1

0.90

1.00

HAB T 35 % 5 4 R R AT

2014-4

1.00

1.00

ARARB0. ORRAE K & R IR 51T

2014-6

1. 00

1.00

&P SEN 5 49 Level | 4= Level 11 B FEATH 1% B A8 B 69
I 18 XA

3 Jpo e B AT H M8 St &

IE AR IR AT 838 A d 69 FF K £ A

IR F & £ £ AT WK &35 #m Bk & A Contactor 5~ £
% R AT 8 % MDStreamID #% 2] ApplSegNum
FHZE

ANAH B A B Ao it HSE R 495U

TR L F A ik

2014-9

1.00y

1.00

3 Am ik S4B LY B

25T 83 9 i X AL ChannelNo 38 e — 3 &) 3 544
A RawDataFormat % ;

Be B8 AT W IM A R T H 838 m B Rk B AT K A
MDStreamID 3;

7= e B AL 5 M X A8 TradingPhaseCode %49 % 0 1%
WmiE A THEIMIHE “A=fBH” BIL;
WAk IRAFE . DERE ., RAT. BT X £
“HERMREZRHLS” R6H “HBEMNH L
%7

ITE AR




IRAERKITE

EIEH R 5 FF Binary T K ABER DAL

2015-1

1.00 6

1.00

JIEAR RIS &P FH “SecurityPreName” %35
“FinancialStatus” F#.

PRBBATIHH GAITIE A B X AR “LHM" £

B EATHE MR TimeInForce” “MaxPriceLevels”,
“MinQty” =/NF K.

2015-8

1.00

1.00

38 o 0l ARG T L o

e F BB

TEF SR B AS T A3 e R R AR CIREMAT XS 7
“RESHET . CREEHT L CRILFRT . KT
BARM” TR £ A,

R HAT RIS A — T F, SR8 K3 o 38 Ao Jj 47
K=m~,

e FEAT M I 889 S 35 I BUARAD 3G A R B PE P
V) 7,

W A 35 2 S M SecurityPreName (1 4% ) #R AT 44) o

2016-6

1.01

1.01

JEAR KRS N &3 CBILBEF X7, CRIAET
PV CRRGERLET, CHRRGBRE” FXEH.
3 9 FEREH B

B BAT WK A9 AT IR R A3 e B RLF BT (630) 7
3G Jo B R F BEAT M B BRUH B

2017-4

1.02

1.02

EFFENZHLESTHERBOTHESLSD LA 0L
A haRCGERM(9) 7 7 A ACGE ) HEkER BP (x]) 7
“CHENC FE A AF H O (Xk)”o

TETE B LA 69509,

W P AT B AR AL L F AP BBAT IR K 8 P 3 A
HOTIH & B L5, F LR PATH R A R AR XS
ITHEABEA, Bz BIERER A ERGBLA,

B Rl PATIR R AL it X IE 5 KRS H & 3 e
eI R EA, FELRAPFITHZ AR XCHGTF X
KA, RIZABTAEREm A ) ZR ey

2019-1

1. 03

1. 02

BheREAHE LT X, FAH LR X,




IRBERTAE

EIEH R 5 FF Binary T K ABER DAL

2019-9

1.04

.02

3 e B 4G BATH £ Ao

2020-1

1. 05

.02

JEFA A SR AT R X A8 “34-TE BT A, M
M “18-F R E 7. “19-\ & B, “24-F B 57,
“25-R B A7 Ko

2020-4

1. 06

.02

BREBENT HLHREH: EBEEHNRKEY;
¥m# e RN TG AT EA;

¥ H e XM R B AT IR &

IEHR KRBT IR S BT X £ A3 mB{A: 35-4% 8kl b 44
WAedE O F MR K,

2020-8

1.07

.02

XAFBIATH I T ATET 8, 3 Amwhe T MDEntryType:
xr=3% #& L &M

Xs=3% # T RH

xt=3 & LR O

xu=3 # T FRH

A& 6 X A TCP A= 4 M At

2020-12

1.08

.02

BPENRH L HATHEBAITIHE S B LA £ 5]
“BEH (xi) 7

2021-4

1.09

.02

WhiR A IMAE R B kST BB, RE LI, BER
T
WA I AR K AT IRE

o




IRBRITE EIER X B FT Binary T &K IEE AL

AL

#WIL% 5 2

Market Data GateWay 171 K % (f #& “MDGW” ), iR INEHK 5 Fr AT
RAUARBALRFEESAREBFEANMF RRGEN L,

GELIZES FHRXHA:

M, EREE I EERBIEESE, LRBEZHARE

B 2k, A% B xeE B AR R B A a8k, BRSGEEE AR

Vendor Supplied System 3 A F F IR %25 (E AR “VSS”)
ZAFTENRINERZ HIATH R AGENRAPIRS S

R PATH R %




IRAERIR EIER X B FT Binary T RKABE O AR
B X

o AT B AR 1
T B TERUR ettt 1
20 < =TRSO 1
2.1.1 B 70 NG TR 1
2.1.2 TN 1
2.1.3 [P 1 = o o RO 1
2.1.4 e~ 1
2.15 2= | ST 1
2.2 R TE IR ettt ettt ettt ettt e ettt 2
2.2.1 B T R T oottt ettt ettt ettt 2
222 R EL AT TR T T o 2
2.2.3 L TR 3
2.2.4 B = TR 3
R - 5 . - OO 3
Bl B AT I EIE L oottt ettt 3
KT i< - == R 4
3.3 R AT AE M oottt ettt ettt 4
K L =3 T 5
FG.  THBE I S e 5
A1 FEBTET R oottt 5
< TR 5
4.2.1 L I T 5
422 TB BB ettt 6
O T 1 6
43.1 ZETRIH B (LOGOND oottt 6
432 TEANTH B (LOQOUL) oottt 6
433 NN T I 1TV 1=T: | ) TR 7
O 7 7
4.4.1 LTI (1001 1<) IO 7
442 B T (<1100 OO 8
443 P AZ B AR T B (390093) .ot 9
4.4.4 R TR a1 010110 IO 10
445 B T - < 10
S o o - T 10
45.1 T3 G2 B AR Z5(390019) oot 10
452 FEFR BT AR A (390013) oottt 12
453 D (1< 01012 OO 14
454 B B T ettt ettt ettt ettt e e et e e 15
4541 HFENRKHLFTHPBI EFE (B00111) i 17
4542 #HEZMKFXHLFTHREBY EFE (300611) .o 21
4543 FHATHRIBBT EFE (300011) oottt 21




IAHEKITE EINGER T H FT Binary 17 H K484 2 A

4544 BREEHITEIRATHERIBY B FE (B09111) oo 21
4545 FHMEFEHTHERBI EFE (B0B311) oottt 21
4546 #HEZNRHLFSITHPRY EFE (B0371L) oot 23
4547 MFEALRL G L HRBITHYT BEF B (B0021L) oottt 24
455 TR B FEAT I oottt 27
4551 HFFEMLEBELERLTET BT (300192 oo ee e 28
4552 WK H 4R ERILTHEYT B FE (300592) oot 29
4553 HEREIEAHBE LS B EZITHT EFH (300792) oottt 29
4554 MAERNFL G L FH EERALEZEERLTHET BT (300292) ..oooriececererreecee e 29
4555 MHHFEAKFLH LHFBMAKXFRZLEZIATHEYT BFH (300392) ..o 29
45.6 TR PR AT I oottt ettt 30
4561 HHEAEZDLH5HMAKRITRERTITHEYT EFH (300391) oo 31

B BAE T I ettt 31
DL BB R T bbbttt b e b ae bt e et e et re st ebe st be et 31
B.2 R TEJEIRIE Xttt ettt ettt 32
T T o =5 - T R 33

Vi



IRBRITE EIER X B FT Binary T &K IEE AL

EYIEH X B P Binary 4T EE O AR

ABEOIERBLIERNNFTHLAEHEEERFAF2 R, AAEFITF LA
Binary thENKINER R H T —RXH EZ % (FERLRRH ZAR) RBATHE &
AFEORTERAEAROIETHZ N B L BB F ARAF 20 69 R 3B 34 X6

TASFT R R RE, HERAE. URH LAMEL STEP T HABE D LA LA —
%, TUERAE,
=\ K HERLF

Binary fT1F & ¥4 2 X 3F TCP =046 AT 2 1EHH] . TCP WL eT A T 5% Bt 4k 48 F=
FERB I, BRIV B TR RIE i, AED LT £ 2L TCP W)
TR R, AV KGR EAF S CRINER B P B 3EAT 1% S 38 90 K
By o
21 #FE
2.1.1 @EEMRAS

ARRAE 2 HLTE AT B 69845 R A5 R 2 1.02, £ % i & (Logon) 4 DefaultApplVerlD
FREABZBEREAT, BRRAEFT XL “REEBEXL” —T,
212 &%

BEANRAPRBIRERa SRR (APITHAR, R “VSS”) #EIITHMX
MDGW. %4 A 4748 TCP/IP &3t &k ik,
2.1.3 |IP 3#iatA= Port

THRXARPATHERAREANRSH0, KERFmo (BRIAA 9129), =%
R 435 0 (kK 9130). H— A0 Rk 5 —/ TCP/IP 42, RA RBRMATIE R £
REEERSmO,
2.1.4 &4

TR XA Bl PATIR A RL A TR — N RERBZ P, ITHR XA PFITER A
Z Bk 6y S AR A A e i 6, HAB MR A RIENR P R &KL,
215 REEH

TR XE R PATHR AR B A RZERIE, o R A PATH R AR AL
AT M X R ZAEIE, N FBATH R X B R REH SR LRGBS, ITH
M XFaZBpi Ao PATIH 2 b9 iEdE, LB TZE, APARAARZERKE

FL1RWE3T W



IRBRITE EIER X B FT Binary T &K IEE AL

EAETHER X
22 HSEETHE

221 #IRE
RAPAEEZABTHERABR S TRELIANRE:
> FREHIERE, A THEHEEIE;
> THRHFAE (REBATHRXRE), AT EEHRKGHE,
SiER 5 itAR
1. APHHAABERES—ABITHER X MDGW &9 TCP/IP i3, Rjg K& —/
Logon H & 44T M X,

2. WERAHFRXBIERNPFAERAAAREE, R2THRAX4EE Logon K &4
RPATHE RS, EA—ANBRHEQHIN, KRAIEERAA .

3. WRAPHBAARRRIERW, AR ZFH R XAILE Logout H &4 A P ATH
AR, AREERFER,

4. R PATIE R K E Logon K &6, 4 At kA A % Y it 1A 1] 1R B AR ) R
T AKX AR, FEeSFF-BERBRZRXT —RiEHE,

5. WmRRAPARAAHAXSOLEUTHER XA B E L, LeizFi—RehE#F

2K T —kiEH#,

FHRF2ELEERS 2 ER ARG EE NG, RAEARRGRERS
I,

2.2.2 ke, fe Bl X K

ATAER XA R PATH 2 RB1Z 00T At 9% % of BB a5 RS, REER
77 AR Z R AR ESBRE,, H— 7 IR I B $IE @, 0% B 1] A8 1T A4S 69O Bk F] [
B, WIFTIAA R IBEETE R AR, AT 7T VAR sbdt 42,

LR PATIHEAARE REUTH R XE, R PITH AL AR FH L P48 OB E 3
Ha (REA).

AN BRI [RE 1] A4 RATH R X R & 26 F P ATH R RRZNRIE, ARALT
HWRXa® R PATH £ AR E—ACIH &, URIER 57K & Z 18] 69 B 18] 18] [ R 2 A8 1T
OGS HKAE, RA, B PATHE R RS %8 ol 0 R E S HOH 809 5 XORIRIEAT
M R R B 04 B 42 £ 0K B2 1A 6 B 1) 18] 3 AR i B 1) [ B 1]

Rl P AT 2 AL T AR B R A9 A ML H] 3 AT 1 W XA Bl P AT IR & A ) Ay i 3%

F2WE3T W



IRBRITE EYER K B FT Binary iTHERIBEE AR

W SLBEAT AR
223 #ibaiE
A P AT & G T R X Arak il id K Logout iF & & R4k A b, st dlc 2
Logout 7 &iF K )G, & KiE—% Logout /H &® g, AAATMEEhE pE, &bk,
do REEN 7 KA AEE L GG u ] A [ EAEE i, W T 4k iE A
224 ERLWE
W REEAELHBFHLLET, APITHRAATARLIREFHEETERIE,
THELEE, BPATH RGBT R ARG LRI KRR TR OHE. 2R
EHEREMBAER “EHEBL” —To

= RHFHHA
3.1 X HITHERELA
R H AT %A% (Market Data) #5 A BE5 A ZAEA, HNEAREL T HEZ
B KA TTREAAE Bl — /N3 5 NI R K%, BAMTHE R KT AR B R 32003 SMad 69 L
AT o
HAN R AE 69 SR8 AR eG4 o ML R A5 P AR .
31 RHABHBEREARET R

£ 5 IRl KA ME AR
T % R B RS 1 JEA KA & (390013)
3 R R A H 8 (390019)
N 2 N4k 8 (390012)
S EE oS X N =L 10 T B R 8 (309011, 309111)
P RRAT IR
SRS 11 AT B REOH & (309011)
EPEINRY | g2 101x AT B BB E & (300111)
e B8 4T 1y PPN 102x
EEiZv 103x
RAE 104x
A 105x
FPENRH | ga 201x % %, 44675 8:(300192)
BRETH N 202x % 2 5 37K 8:(300191)

F3IWE3IT W



IREBRITAE EIER X B FT Binary T RKABE O AR

T A% 203x
>eha 204x
AL 205x
FEZMRKERHBBATH 300x A7 BB 8. (300611)
B RN BB 301x T B8y 8. (303711)
T K 4 B BB AT 3021 17 H B 8:(300211)
45 64 BRIR 53R EAT I 400x %% %4674 (300592, 300792)
% £ R 3K 8:(300591, 300791)
k@R R | MBI 106x 171 B 8 K 2 (300211)
RS MR | E Rk % 206x % € £ 403K £(300292)
PR Py % S0 £:(300291)
TR A | BRBATE 107x AT R BEH 8. (300211)
Pysve] I B & % iF 207x %% % 4655 8:(300292)
Py i € K K (300291
WA A K 401x OOMARRKFZEFRARL, TR F
BEITH HARGARM BRI AN R A
%% 4674 8:(300392)
K 3K 8:(300391)
B FE AT 5001 AT BBy 8. (306311)

E: R PIaE AR x A 0-9 B9 F .

3.2 BBBATHIEIK
HRBATHE (AIESIEARFERIKRES) #IETT M, REEElE,
BABRBITEINETRAGAS/NEANGITE, BE2THHA QT RAFME,

3.3 %%ﬁ%ﬁ&
BRETHRBEIB I, BTHREREGENRETHEE LS, 2040704
B P B 09 R XA Fe i 8RR T R ILR T A —AIRE A | TSR 838, 4o i 2L
WRITHKEGHFN, HARETHHEHAER, APTFRAATEIREELY LIF
KAME Bk 692 EATHH &
HEARENBRETHELRECEE, THRASRE—LMELERE L,

FA4WE3IT R



IREBRITAE EIER X B FT Binary T RKABE O AR

BEAMEAEZRE, SRR ORE L, SHHLEXARLEKT. APFTHER
AR AR F AR A u AR RAZ A SR TR, NTAARITH R X R AKRE, AP
FRAAN S F 5T R XERE, F2RETE,

34 NEHE
TR ABENEH &R P RARRENE I, EAANE LB —AE—
41D 5.

3t F AN B KATH R KNS, HHRRXA AL NSNS REL R PATE
Flho T HEITHRAZLERZATRERGAELMH, AFTHALAT ABT T
HERTREHNEME, NEBRZTOEIA KA NEL N ID, AFATHERA
ST VARAN I E AR SR K A A

HA P ITHRARAERTRAITHRAGEFZNEZE, ZHGITHRXYiFEMS
A

W, HEEX
41 HREMHER
1. #3EATHINE, VSS 4o XL B A7 64T M F R 69 48, BT AREL
& B B Bk X AT AT I SRGE AT &
2. # ¥ MDGW XK i% % VSS é’])lﬁ]/%/ﬁ] SRR VSS de AR AR A A, B
ET»WM’F%&Q% B Bl 2 ui ik S AT T
He PR X 32 EATH 34T H £ A (MDStreamID), VSS 4w 3% TN 4E ] iX sk 37 £ Al 49
T, RITUATRMEL &M 8 50 Zo& 37 £ A 69471 &
4. #£IH MDGW Ki%% VSS 897K é’%"[‘i@ﬁu%ﬁé’l%& (ThReAE & 41), VSS
Jm R ME X AR F B, BT AREE £ i A 3 Bukik 3738 F 85,
5. T H B BB IE & 38 AT a9 47 1 & B £ 5] (MDEntryType), VSS 4= R T {& A iX 247
AITH B, R TUARMEL X A3 B ITH KB,
6. FEHRF RSN &3 mAT oA X £ 4] (SecuritySwitchType), VSS 4= X 4% A
XBATRGTFXAZ &, BT UTMEE £ m B 3 230 X 13 &
4.2 HELEN
B— 0l AR H &Sk T B ARl A R AR
421 HeEk
HEREXTRRANEER, KEIER, HIRmEEm,
B4 F B AR
MsgType HEEA

F5W £ 37T W



IRBRITE EYER K B FT Binary iTHERIBEE AR

B FBHE
MsgType HAE XA
BodyLength HEARK R

422 HEER

HERZXTHEYREF, TEAin, REFagt H LR AN &KT4 (B
HEKR) —ABHEARE R,

B4 FHRME

Checksum A2 35 Fo
AT A3t FA 3o A 0 XA £
uint32 GenerateCheckSum( char *buf, uint32 bufLen )
{

long idx;

uint32 cks;

for(idx = OL, cks = 0; idx < bufLen; cks += (uint32)buf[ idx++]);

return  (cks % 256 );

}
43 ERHKE
431 B FH#E (Logon)

Logon 74 & 1% A B PATH & 4 (VSS) 45 TN @ H R X R H 6 H —FH &,
RAPITHEZGAEREREERETHERXELEE, THERXMERA Logon 7H & #IN A
PATWH R R TR o

% 4-1 VSS ) MDGW ## & F 75 &% L

Bt FER#HAE
Standard Header MsgType =1
SenderComplD R % 75 KA
TargetCompID Ak g7 KA
Sk G, BAZRA. B P AT R AR R
HeartBtInt B .
AT X o
Password %
DefaultApplVerlD Z 3 R AR

4.3.2 Z4# & (Logout)

LR PATHE R ARG EZFRLXTMATHERXELH, THRXeQAPFFHREAL
K% Logout 7 & RIELEE FRiF Ko LB 8F F P AT A2 AT A £ 3) K Logout 7H &
P BT G AT A AT R KG9 iR

#F6 W £ 37T W



IRAERKITE

RINEHR K P Binary 47

% 42 EAKEERL

Bt

FEME

Standard Header

MsgType =2

SessionStatus

BH G RTERS

= AiEEK

= AiEnAe PR

= FE M riEo L

= HLE D S TRFLAR

= AiEEE TR
REEWR P &R0 L
= JKPaie
L AT ) R A F B

= o4

= J& 2[4 MsgSeqNum(34) K s
10 = 45249 NextExpectedMsgSeqNum(789) X x.
101 = Ak
102 = LK &

%&%& =] %ﬂu&

Text

LA
EAHR B 63t —

P AR

4.3.3 3K & (Heartbeat)

ITH M X A2 B P AT & %z 18] ) Heartbeat 74 & k4N Z 18] TCP #4£69K A, it

L — 7 AT R R

% 4-3 VSS 5 MDGW ]« 3K & 2 L

2R, F & i K% Heartbeat /4 & VA A ) 45 35 69 18 &

B

FHRME

Standard Header

MsgType = 3, BodyLength=0

44 NEHE
4.4.1 IRiE S H(390095)
& 4-4 ATHBIEINE S BH &R L
B4 FHRFL
Standard Header hde
MsgType=390095
ChannelNo PIECRAwL]
ApplLastSeqgNum RE—FATHH &R T
EndOfChannel Nl 25 KA E

E MBS BRRFEREHA 3,

FT R £3TR



IREBRITAE EIER X B FT Binary T RKABE O AR

4.4.2 454 8:(390094)

RPITHARRZEHRFRELITHAX, THRXEBEEETHGKE, FEZH
TG BIAFIAE —ANEHH LI/ TEL TR, R EH KM B LR 8L KR
Bo fTHRXA “GER—RE” 0977 XREFENKBEEE, HLBKE ZNEFFLRE, 1T

M K A PR T A IF K B K 69 IR B AROK R I AL E) 093 Ko

ST 2 AT HAE 8 R R A LR T AR T A HEE R, HIE0H &
LR F<= A CLAIB MR KE EILRS, B2 T, it 2%
B o BB &P TSR BR K LITRT+L (R KE &R T
=10, #E9H &ILEF=12) HARKLETHEER, @ LTHARFSFRKRELGHK
o

stF NS, KBAEBMEE, RBTANSHELENERTHELARE T,
e R ERRAE TN, WEBFEARESFRERRE TG AE L .

%45 VSS PIHBRENTFRFEINEREETHBEZL

B FHR ML
Ak
MsgType=390094

FHEAE
ResendType = #

Standard Header

ChannelNo Il KA

AL

ApplBegSeqNum %4 ResendType=1 i 4 3K
HRITTKFTHITER .

BRAT

%4 ResendType=1 i 4 3K
HRITTKFTHITER .
ApplEndSeqNum % ApplEndSegNum=0 &, T1F R
%44 ApplEndSeqNum % & 7 14k
B EAF R, TN HBENG
P 89 R KA

NewsID o —ARIR

#F8 W £ 37T W



IRBRITE EIER X B FT Binary T &K IEE AL

%4 ResendType=2 B 4z

A B R PR N R
THRS

AT W X AT B HLE = 2 F P
T AR B0 A

1= TRk

2= Rk A3 iF Ko 538
A RE)

3= AR

= RJET A

LA

AT T M X AT B ALE = 4 Bl P
RejectText HHERAIRS B 04

do R KAAT R X AT EMIRL,

R KA X AR E

ResendStatus

4.4.3 R PAE&34EH 8(390093)
RAPATH R RS BZA L F @ THFA X EVLREZER FE&REH & ERY

MR 5 PFITHARRSBEEHENEFAHAARABLHAPFARARETRRKEZ

H &

%46 Z&HVSS ERAFFEEREHLERX

B4 FRFL

&K

MsgType=390093

OrigTime A £ nx B 8]

R AR AD

VersionCode 01 = A

02 = FW%Z ik

R P48

UserNum LATEBEARAR PFATHERERR S

RO PR

Standard Header

FOW £ 3T W



IRBRITE EIER X B FT Binary T &K IEE AL

4.4.4 BPBRATIHFIRE 471 (390090)
A B BBAT M SRE AR A A K % B PRAT H R S B

% 4-7 MDGW R & VSS & & B BATH IME St H &2 L

=4 FHRFHE

H 8k

Standard Header
MsgType=390090

OrigTime A A AR B A]

ChannelNo VR AR

NoMDStreamID T E A%

= | MDStreamID A7 2 5

= | StockNum iEF R #
)R ZS
0 4%:

= | TradingPhaseCode ] . ’ .
T=%% 520 (DIERHAFT)
E= M (A3IRIEACHT)

O BRFGAT R R A A RS 15 4.
445 L HiE4ELE (8)
L — AR B &R e T BN TR R e 4 B AL B, A R b S4B 40 8 AT
%, ZHEEZTER TR P PR IRGTEH &R P2 SRS &HITIIR,
% 4-8 MDGW 44 VSS 4 ¥iF R A P12 &REH &2 X

B4 FRFHAL
H AR
Standard Header
MsgType=8
RefSeqNum ALY B804 B 5
RefMsgType AL H B R A

BusinessRejectRefID AR 2 TH &3t B 69k % & ID.
BusinessRejectReason | 4E%&/%

BusinessRejectText B4R B BLA

45 FEEATH
451 7 HFEEIKE(390019)
B4 L3¢ ES

FIO0 W £ 37 R



IREBRITAE EIER X B FT Binary T RKABE O AR

Standard Header A%
MsgType=390019
OrigTime A A AR B 1A
ChannelNo PR
MarketID T KA
MarketSegmentID TG IEARA, G
TradingSessionID X H&iE 1D
TradingSessionSublD X HaiET ID
TradSesStatus XHhaERE, MY
TradSesStartTime X HaisALdE TR, MG
TradSesEndTime XHhiEE R, MY
ThresholdAmount B B A5 B
PosAmt B # &5 R
FUEAT Ry, AR B 2 18 0.0000
AmountStatus HERE
Pk
1) THRBELHLEID. RHELETFTIDMEBAZLT
MarketID TradingSessionID TradingSessionSublD
XHKG= # f% | 1=Day, B ] 0= 4 B
i@ 1=MANXEHGFEEL M
)
2= & (FAELEMEA)
3= HEERS
4 = 3 H &R LM B
5= MINKZE(OKERESTMNE
)
7= i
100 = AJFF
101 = & AT (F &% & SEM et 80
102 = Exchange Intervention
103 = A7
104= BUH K&
105 = &M (& & &EMm

FURELIITA


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

IRAERKITE

EIEH R 5 FF Binary T K ABER DAL

Bt £)

)

)

106 = IRVTEGHE (& HE A%

107 = FAUK T Ol & % & 5T Bt

B

2) TWHFEEHIREH LKA ERA 34

4.5.2 EHFFHIKRE(390013)

% 4-9 MDGW X AiEHFERKREN &=L

B4 FHERFAL
Standard Header AER
MsgType=390013
OrigTime AR A& % B IR
ChannelNo JE KA
SecuritylD IE K AX A
SecuritylDSource TE F AR R
FinancialStatus SN S F03
NoSwitch TR A
= | SecuritySwitchType | 7% £ 7|
= | SecuritySwitchStatus | 7 %4k 2
E
1) FFXREABLA:
% 4-10 EREFREFXLAFIR
Tk £ A £ AR B

RRIT RN 1 # R T ERTARAYIER

a3 2 & R T ak R ARAYIE 5

W i 3 # AT ETF, LOF #F# X 44

st F#k 42 ETF R4GAE T
gz =] 4 #& A F ETF, LOF A% X4k 4
3Tk & ETF RAG &M= FF X
N 5 & BT W _ERAT IR R
IR 6 B TR TG T4, AR & T T

FL2RW E 37T R



IRBRITE EIER X B FT Binary T &K IEE AL
ALFEAT . T N B

=B 7 ERTATEHERG ST, N k. TG, %GR,
TS ARAL R IEH N SR BT T LAFER KRN
TEF o S FE A . T A 5] o

TR 8 i T4 T AT AR 69 AGE S HA A

K 10 E T HARFAT A S

SOy 11 & BT HRFIT A

#4ETF %4 12 # A T4 ETF

¥ i

FEETF%4 13 # A TRe ETF

i =)

L& 14 & TR T 2402

R IR &2 15 & AT AT 2400

J Ay 20 &R TR A K& W T R A7 N B E A

fig 47 21 i TR AT X = TR AN EGE H

F A 22 #E R TRAER

MR F AT = 23 & B TR F AT X Ak 9 E A

a3

R Doy 26 & f T IARFAT A

CEE S 27 A FHRE L AT AR 69IE R

BRGEHEF K 28 iE T A RGRARY IR

BABET £ 29 & ) T A RGBARGYIE

BB R 30 iE T A RGR AR AR

Y LR 31 & ) T A RBARGYIE

AR 8 4 & 32 ERATFHRREEHE TR

LA

AR & LA E 33 E A FRARE LS TR

ROy

=] 34 #F R TATEERAG LT, N E . BAEG. TR
BeAL TR GERN SR BT T F A HIEHK GEARN G4
S A Ry

5 ghal b A 35 ERTHBBIEARBELSFNHETPRAIFLY S PR

A, AAPIR

FIL3 W E 37T R



IRAERKITE

2) GEREHRKS
4.5.3 24(390012)

RINEHR K P Binary 47

HEE R AR [ R 15 4,

% 4-11 MDGW R AN 8= 3L

%&%& =] %ﬂu&

=4 FHRFHE

H 8k

Standard Header
MsgType=390012

OrigTime AN

ChannelNo VR AR
" —FRIR
TRERTANEMENERELAE

NewsID
8 K%, Tl NS R N
R LR R AN

Headline AT

RawDataFormat Z 3R R FEA X

RawDatalength R RIER R

RawData helts R B

NERER AL AT

N AR T AAE KL &5,

% 4-12 NEBREZX
NERE BulletNum R KA A HE
N ARIR ID1 A& £ A 5 NewsID
N FRAR NAME1 A& £ A 4 R Headline
AN SIZE1 3% £ A 4 N, RawDatalength
NI ] TIME1 A& £ A AR OrigTime

T @ & RawData ¥ 474 1 22 69 — AN 8] 3 745 «

BulletNum =2
ID1 = SZGG0001

NAMEL = & /s kAR 5 745 &

SIZE1 = 100245
TIME1 = 20071022-09:15:01
ID2 = SZGG0002

FLUUREIITR




IRAERKITE

EIER X B FT Binary T RKABE O AR

NAME2 = FIIER T HBAE L 5 A FFE &

SIZE2 = 25076

45.4 BT

% 4-13 MDGW & 7 BeRATHH &= L

B B R AT I

B4 FER#FL
Standard Header AER
MsgType=3xxx11

OrigTime A £ nx B 8]

ChannelNo Jia XA

MDStreamID GRS

SecuritylD E F K AD

SecuritylDSource JE I AR

TradingPhaseCode 7= o P AL 64 3 5 M K A

PrevClosePx A

NumTrades R ¢

TotalVolumeTrade R E

TotalValueTrade RS BB

Extend Fields &5y EFHR

E:
1) ZHERTATATHEAN:
& 4-13-0 BBATHEELANFN R
GRLE! HLEA HEXR | ARV &
MDStreamID FH

010 AR EE, £AeF) P EMHHRITH | 300111 Y
040 HARIR ST S T BEAT I
020 e F% 38 R R AP K= I B 3T B R PRAT 300211 Y
030 T 5 504 B BRAT 1
410 it HILH Sy e AT I
060 DAEN R HHB ZM KT H RBATH 300611 Y
061 AR E B -F MR H e M KRR

FI5 R £ 37T R




IRBRITE EYER K B FT Binary iTHERIBEE AR
370 G MG WA 303711 \4
630 BAE AT 306311 Y
900 A4 F BB AT 309011 Y
910 L E AT A AR BRAT 1 309111 Y
920 B E 4% 2be BRAT 1 309011 Y
2) RHMEBNRLE A 242, B—{ZBEH AL T .
2.1) RHHBRDE 0 /2B i4e T &
9 n ik #EA i AR &5 &5 ik %
BBARD | £FEH | AFDH 54K EFEM | ROAKE | ‘B | AEXS
(010) (020) (030) (040) (060/06 | (370) (410)
1)
S= B o ® ® [ o [ L
( 7 7
)
O=# #& o o
FoEM
T= & 4 o ® o [ o [ o
ST
B=tk i ® [ ) [ ) [ [ ] [ @
C=k & o o
F oM
E= & I o o o o o [ o
7
H= 5 Bt o ® o ®
1% 1%
A= # & o o
V= # o o
P o BT
X 5 W B AR B/EATH BRI BHAT M R EEE e
(900) (630) (920)
S=x#h (FFar) [ ) o

F16 W & 37 R




IRAERKITE

EIEH R 5 FF Binary T K ABER DAL

O=F &L &M o o
T=#& 455 [ ] [ ] [ )
B=tk 7 ®
C=l &AM [ ]
E=C. AT o @ o
H= s B 45 14 ®
A=#HEX S
V= 3t o 7
22) RHMBRDFE LAZBEA
RHH | AREF | RFEA | iES | BARE &5 9= %
BRD | S Y ELEN] 44 FEM | RHAXE ZH | AKX
(010) % (030) | (040) (060/061) (370) %
(020) (410)
0=E% o ® ® o [ [ o
KA
1=A X ® ® ® [ ) [ o o
1% 1%

4541 FFERAXH L EFTHRBY BFH& (300111)

%4131 REFPERXHLHSTHRBY RFEZ L
B4 FHHFE

NoMDEntries &A%

1T % B £ 5]

0=% A

1=32 th

2= LM

4=FF &M

= | MDEntryType

7=® S
8= KM
x1=F % —

F17T W k37T R



IRBRITE EYER K B FT Binary iTHERIBEE AR

x2=FF % —

x3=ENILE (EERAMFH
)

x4=F HILE (BEERMWRTFH
)

x5=fL &7 B & —
X6=fR F 7 B F =

x7=£ 4 T-1 8444

x8=A &Ko £ HFE (45 ETF
# 10PV)

X9=ALIE 5 M &

xe=#kA% 4

xF=gAF

xg=EHHLE

xi=%E M
= | MDEntryPx B4
= | MDEntrySize #=
= | MDPriceLevel K 32 Az
e BRI ER
= | NumberOfOrders PR
CREE D 2 1IE I e
= | NoOrders PR
= | = | OrderQty EX X &3
pE
1) EAEFEMITHEANAAGITHFZ BT :
TEEFBRA | AREP TN | HREFTH
(010) (040)
0 o ®
1 o o
2 [ ] o
4 [ ] o
7 [ ] o
8 o o
x1 o @

FI8 W £ 37T R



IRAERKITE

EIER X B FT Binary T RKABE O AR

X2

X3

x4

x5

X6

X7

X8

X9

Xe

xf

xg

Xi

2) ATHEB LA

frih & B R A

B

0.1

FHE&FBAEZL (00, £4& (1) &4z, 3L+ MDEntryPx % =451z M4,
MDENntrySize % 7454z Loy & ie4%, MDPriceLevel & TA{Z 89K 2%, A1
FAEIR o5, AEAR R TASZ AR BAED (Level 1 4TH & 5487 5 A4
{z, Level 2 /7 & % 4B 10 N 4412), NumberOfOrders & 454z L&y 8 £ 4e
%3, NoOrders. OrderQty = Z 41 Al T4BizA%{z LeyE1em4m (Level 1 47
BB, Level 2 {TH R % B7a7 50 ££4),

171 % B MDEntryPx F B & TRAERZIM, EFHELEL.
o RIL XA FAERK, MARRAEE,
B AT, BY KA F A MK, N MDEntryPx 5 £ & ik & 690 &M

T 4 B ' MDEntryPx F 8 & =~ F ZR XM, ERFELE L.
I iE R XA FARK, NWAKALEE,

715 % B P MDEntryPx 8 & TR s s M, HeFELE L.
e E R RA F AR, WARRAILF B,

1% % B P MDEntryPx F 8 & TR AR M, HAbFEALE L.
S FIL XA AR, WARARLEE

x1

1% % B ' MDEntryPx 8 & =% —, HHFELEL.
I3k — R R LM K VA
S RIL XA FAERK, MARRALEE,

X2

T % B F MDEntryPx 8 & 73k =, HFHELE L,

FIORW £ 37T R




IREBRITAE EIER X B FT Binary T RKABE O AR

i Z A RAEM R FE E— RN, FRFF I, WA 3% =R -
I iE R R FARK, MNAKALEH,

FEALH

x3. x4 HHEFBRNIERZLEFTASCEMTENGEN (X3). £ (x4) £4eiC
B 4it, HF MDEntryPx & w&4eHZ-FHH, MDEntrySize & 7%&4t

, AHFHELE

x5

i\w

= B ¥ MDEntryPx F 8 & TR ET B %
PR T AL £ o KA o

‘_, 7N 4)&%'FX)EJ )‘LO

\

&
m\«- “\‘)«‘
d~ Mo |mo AR hﬂ\ﬂ

X6

=N

% B ¥ MDEntryPx ¥ A TR ET BE—,
igz:ﬁjﬁo

EFBELEL.

iz.ﬁﬁﬂ}kg]

pius]
z:

X7

23
S
e

< B MDEntryPx F 8 & =4 £41E, AFHELE L.
AeFE—MAAA T-1 BFE: FTHpAe QRBARITHEL), T
R T-X BAL (x>=1, #ldest TR ERGE L,
GHERBMRRTEERL TR,

X=2),

«8 W % B+ MDEntryPx F % T«
4&%?1}64%:5(0
FEARRT AL LT BLA,

A ERAESE (0,3 ETF 49 10PV) , #H

X9 T % B MDEntryPx F# & THGEEME, EFHELE L.
% 5 BALR T BGE R A o

xe iT% % B F MDEnNtryPx F 8 & TakisM, HAFELE L,
BALH 999999999. 9999 £ 7= I #kAZ M AR TR 4] o

uf 1T % B ¥ MDEntryPx F# & T 1EH, HFHELEL.

3 FAAE T AA RRAGIER, FUAA-999999999. 9999 K 7= kAT 46 FR 41 ;
St F WA T AR R RAGIER, BULR IER WA ASZ & T RBAT AR TRH,
e FAEME 0.01,

Xg T % B F MDEntrySize 2 TR S LW F 62, AFHRLEL.

xi {7H % B MDEntryPx £ & = AU 540 30 B B 5 4 s, LR
AT Lo

3) EAEMAAE G E RN E T FEEEAEB T, B FE—FeE BT E RN A
REFE, FREAH T E W ANz L84 E 4 A8 B R AN A&

REREH R
15.4000, M &= A4 3200, EHA£=H 1200, WAFHEHRBFLGEEATHESRB

MDEntryType

MDEntryPx

MDEntrySize

MDPricelLevel

0

15.4000

3200.00

1

1

15.4000

3200.00

1

0

0.0000

1200.00

2

F200 W £ 37T R



IREBRITAE EIER X B FT Binary T RKABE O AR

4542 BERMKEXHLH5THERBY EFH& (300611)
% 4-13-2 BERMKXEZRHLHTHRBT EFBER L

B4 FHRMGE
NoMDEntries &A%
T & B £H
= | MDEntryType 0=3%k A\
1=
= | MDEntryPx A
= | MDEntrySize #E

4543 BESFHRBY EFE (309011)
% 4-13-3 BWHEATHBRBIT REFEZ L

B4 FE A
NoMDEntries TH & B AN
£ B £

3= %445
xa=FF B f & 454
xb=7F & 45 £

- | MDEntryType xc=3R % 45 4
xd=sR K 48 £

x | =0k 2 45
xm=IEF 54 2 (FAE)
xn=lk & 454 3 (FG)

= | MDEntryPx F& Sz

45.4.4 BRI EHRFTHAFTHRRBY EFH (309111)

£ 4-13-4 BREERTBAITHHRBY RFHEZX
B4 FRHEE

StockNum SRt AR AR

4545 BRERERATHRRBY EFHE (306311)
% 4-13-5 BRERITHRBYREFHEZL

F22Q W E37T R



IRAERKITE

RINEHR K P Binary 47

%&%& =] %ﬂu&

Bt

FHHE

NoMDEntries

=N
\
e

#

= | MDEntryType

= B AN
< B XA

ﬁ -A\
N
L

&*

1=%
2= N

K

=R =
8= AR
xe=FkAZ -
xF=2RAF M
xh=5 2
#)
xi=%F M
xr=3% #& E R
xs=3k # T A
xt=32 & LR A
xu=32 & F R

Cl& =R b & %ily

= | MDEntryPx Hra&

= | MDEntrySize =

= | MDPriceLevel K F AL
VCM %# /N5
031

NoComplexEventTimes

1 X TEara TR VCM #
AFHR, T @ ey i) R A
89 FF 4k 25 R B 9]

= | ComplexEventStartTime

A5 I TT 4G B 9]

1

ComplexEventEndTime

F 27 2E BT 1A

1) ATH & B EALHA:

fri & B R4

B

o N +—» O

»

%U%%O

TR TN G L HATHRBY EFH (300111)7 #94T1H

* 8

FR2REIITR




IAHEKITE EINGER T H FT Binary 17 H K484 2 A

2 T % B F MDEntryPx 8 &k T RLRZM, HAFHELEL.
Lo E R RA FAERK, WNARRAILF B,
xe T % B F MDEntryPx F Bk wikisfh, HAFBAE L.

B 999999999. 9999 * 1= L #kAF A& [k 41 .
do RAETFAHH, WEATAHBNGONAE LR, oRETREES TN,
W) & Tk SN B A A B TR
xf T % B F MDEntryPx F8 & 734N, HAFHELE L,
ST M4 TT A A 4 09iE R, BUAH-999999999. 9999 * 7 Lk A% 44 FR 4] ;
ST MR T AN R HAGIER, AR A IE K G MAEAS 2 & T LB AF M A IR A,
tede 3t FRRFEMAE 0.01,
o RAE T A, WEATAEFHNONAE TR, R TREEESTMHK,
W) & Tk & R A SN BT BLAG A T IR
xh T % B % MDEntryPx F 8 & =4 #&M, AFHELE L,

1% B MDEntryPx F B & TH5EN, HHFELEL.
S RAETAFH, MEATAFBRNGLEZNAE, R TREESFEMNETE,
MEATKEEESENTBEEFN, R TFEEEEMTL, WEAFFEE

Xi

BT B A F M

Xr T % B & MDEntryPx F# & 7= £ & LR, HAEFHELE L.
stF B E LS, e RAETAEEESEMHA, NEATFATNHAGE LN
A& B,

XS T4 B+ MDEntryPx B & =EHTRM, ERFELE L,
st F BB S, de R T A EESSEMITE, WA T AN E LN
# T IR

xt T 4 B+ MDEntryPx F8 & =& & LIRM, ERFELE L.
T HMGEL S, e RETFAES TN, WEATF LN BRI AN
ErR,

Xu T4 B+ MDEntryPx F B & =2 HTRNMN, ERFELE L.
st FAE A S, e RAETFEESEMEL, WEATF L TN R LMK
TR

2) EAEMAA G EBA B L E EEBTR, BESXE RPN LS R
By R F 8 (300111)”
4546 HERMXH LHFITHRRBY EF& (303711)
% 4-13-6 HERAXHLHFITHBRBYT EFEZ L
BA FRBE

F2WRWE3I7T R



IRBRITE EIER X B FT Binary T &K IEE AL

NoMDEntries & B
T & B £H

= | MDEntryType 0=3%(k A\
1=

= | MDEntryPx B A&

= | MDEntrySize HE

4547 HEAKXELH L RBITHY EFE (300211)
)k 4-13-7 FHAEAEX D LS B-BITHY EFEREL
B4 FRE®

NoMDEntries T %

=R LM

4=FF &M

5=k &M

7= &

8= KM

9=rm A -F 4

x1=7F % —

x2=FF % —

x3=ENILE (BZRABFH
)

x4=F HILE (BZRARFH
)

X j=Aa R H) Mk 3k BP
xk=FE AL B Ao BT 3

xv= I B & 3 SR

= | MDEntryType

= | MDEntryPx B A&

= | MDEntrySize HE

= | MDPriceLevel K 3 Az
Pz BRI ER

= | NumberOfOrders

RS FS T

F24 W E 37T R



E:

1

IRBRITE EYER K B FT Binary iTHERIBEE AR
(IR S IIE I
= | NoOrders
A0 R TABT
= | = | OrderQty EFIT 62
m 5 M BANS

NoSubTradingPhaseCode

S

SubTradingPhaseC
- R 5 75 RATR 6 3 5 W LKA
ode
1= A AR
2=Pr MR
= | TradingType 3= 5 kR
4= R 3
5=3E K AR
AuctionVolumeTrade T BT A%, 3 A% X E
AuctionValueTrade IC AT A%, 3 AR 34 B0
A G RA AT R B4 T
FHREABEAN | R XDWH | {ESH | HEAERS
(020) (030) (410)
0 o o o
1 o o o
2 o o o
4 o o o
5 [ o
7 o o o
8 o o o
9 o o
x1 o ® o
X2 o ® o
x3 o [ o
x4 o ® o
Xj o
xk [ J
XV o o

FBRWE3I7TR



IRAERKITE

EIEH R 5 FF Binary T K ABER DAL

2) &8 ERGLA:

& B £ B

0.1 XA T B EBUR A E &
THE&BRFEHE (0). E£& (1) 42, £+ MDEntryPx & FA%{zH 4%,
MDEntrySize % =441z Eay £ 4=, MDPriceLevel & Tz a9t 22, A1
T8 5 S5, (B4 R TAS LR e B AED (Level 1 TR 28T 5 A4
{1z, Level 2 /T #& %487 10 441x), NumberOfOrders & T 4#5{x k&4 % £ 4e
2.4, NoOrders. OrderQty ¥ 2 28 | T8 iz45{x Ly £ e m (Level 1 47
W ARBT, Level 2 71 R % B AT 50 ££4€),

2 T % B F MDEntryPx FH# & T RLMIM, MDEntrySize & 7R ULM MK
7 X, EHFHEAEL. MDEnNtrySize &9 EARBAL L 4= T
1=PE BT A% 3
2= T AR BT
=B ERR
4=18 i AR
5=3E KRR
Yo E R RA AR, MK A E .

4 T % B % MDEntryPx F# & = &R M, HeFHELE L.
JriE FL A AR, MARRALEE,

5 T % B MDEntryPx F# & TIE RN, EFELE L.

7 1% B F MDEntryPx FE A TR AN, HFELE L,
4o ERE A A RK, MAAALE .

8 1% B F MDEntryPx F B & T IR M, HAFHELE L,
L E R AR, WREA A B

9 TH % B F MDEntryPx F £& 7 M 47 X =1 W 49 52 B A% 302 4w AR 34 A 5 B A
F IR K E AR M
JRAT X = G SR B R R A AR A E AR B 545
4B E A A RK, MAAALE B,
% A BACTR T 47 X & By 5 L H 5 7= e Ao

x1 T % B F MDEntryPx 8 &k 7t sk—, HFELE L,
Tk — A R A VEALH .
L E R A AR, WAREAIE B,

X2 T % B F MDEntryPx 8 & T3k =, HFHELE L,
ek = A AR FE L — AN, FRIFF A EN, W A3 =R A M-
L ERIL A AR, WAREAIE B,

F26 W E 37T R




IRBRITE EIER X B FT Binary T &K IEE AL

x3. x4 VAT A B EALTREPHHEMCRAGEN (x3). = (x4) £RiC
¥ 4%t, H P MDEntryPx % &4 E T35, MDEntrySize & &4t
lié‘zﬂgi%’ ’;Etlf&%h‘fii%:XO

Xj T % B F MDENtryPx F £ & 7 47 X = W 69w AT 34 ) E 3k 3k BP, H4bF
BAE Lo

Aa R 3 ) B3R 3k BP A 52 B AR S Ae AT 3 A B e PE I A R A AT )
A FE G RL 100, WAEENF|AME,

% & BATRT R A7 K= = & R A o

JodE H LKA AR, WARRALFE

xk 1% % B P MDEntryPx F- 80k 7 it 47 X = W 89 VB AL R S Ao AR 2 A &
%A BAXTR TR 47 X & = o KA o
XV 71 % B MDEntryPx F & & 77 E B R L R M, R FHERE L,

dolE AL EA FERK, MWARAHAE R,

3) X HFHT RIS Y B AR (SubTradingPhaseCode) & Al 8 142, & — {2 BAHLAA 4= T :
3.1) X5 7R H M BARAE 0 /ZIAA -

Ry XTRRHRBRL | ERAR | BERR | mE&mmaR | AHRR | TEARKX
S=i# (FFiar) o o o o o
O=TF &K &30t o

T=& 8584 o o o [ ] o
B=Ak 7 o o o o o

E=2 AT o o o [ ] o
H=1l5 B2 % o o o o o
V=R BN BMFTREIE | @

&t

4)  PE BRI A ST AR 69 R R AN BT K A AR, B a AR CETEMTH L
FAT R Y 5 B (300111)”
455 BERRTH
% 4-14 MDGW A # £ £ IHATHIE LR L
B4 FHRERE
Wk
MsgType=30xx92

Standard Header

ChannelNo VI EERAR )

F22T W E 37T R



IRAERKITE

EIER X B FT Binary T RKABE O AR

HEIRET
ApplSeqNum

ML T TR
MDStreamID 471 £ A
SecuritylD JEH XA
SecuritylDSource E AR AL R
Price E RN
OrderQty FrHE

KETWE

1=3%
Side 2=%

G=f N\

F=th
TransactTime = iRl
Extend Fields &5y EF B

Er O BUH AR TATAE £ A
%) 4-14-0 BREEHRITHEHRFBEANT L

FTH £ A A HERXA | ARV R
MDStreamID FHB
011 ny (mE, A&, HA¥) £ FEMHE | 300192 Y
LW
041 REF TN R HBETH
051 MR B REZTOITH 300592 Y
052 WX B B E R MAT
071 kBl A B AR ETE 300792 Y
021 A 38 R A7 X = 0 I B sk iR AT 300292
411 RF KL BRI EEATH
413 HHEALARL S EERKBETH 300392 Y
415 AKX H E@ PIREZEATH
416 BRI 52 FE MR EATH
417 X HILH Sy B K B2 AT I

4551 £+ EN L FRELRITHEY EFHE (300192)
% 4-14-1 B ENLEFRELRTHEY BRFEHA

F28 W E 37T R



IRBRITE EYER K B FT Binary iTHERIBEE AR
Bt FRFLE
T AA
OrdType 1=
2=I% A
U=A&7 &tk

4552 AR BHLHFRELFKTHY EFHE (300592)

% 4-14-2 AR BLFRELEHRITHET BEFHEZL

B4 FHRAAE
EMATH 498 5
ConfirmID ConfirmID A = . =R & @ITIF
&N A AT
Contactor KAEAA
ContactInfo P E N EN

4553 H@Bir kA LERELRATHY BFH& (300792)
% 4-14-3 #aRBiEAHBLFRELARITRVRFERZX

B4

FRFMA

ExpirationDays

AR, $A4z A X

ExpirationType

M LA
1=E = #Ark

4554 REAKXXHLHFEERARZELETHY BRFE (300292)
k) 4-14-4 ZERAEAX LS ERAXZELRTHY BRFEALHA

B4

FRFHE

OrdType

T AA
1= fir
2=TR A
U=47 &%

4555 BHEAKERX S LERMN R AFRLELFITHY BFE (300392)
% 4-14-5 RHEAKEX S LEHBMB KT RELITHET RFEAA

B4

FRFRE

F2OWE 37T R



IRBRITE EYER K B FT Binary iTHERIBEE AR
QuotelD BN & mT, AE AT R E AR
AT

MemberID X5 HRD
Investor Type R EHREA
InvestorID PR N

InvestorName &P AAR
TraderCode X5 R
SettlPeriod 255 B
SettlType EH TR
Memo HiE

456 BERTATH

% 4-15 MDGW X #ZERZATHH&EZX

B FRAL
H 8k
Standard Header
MsgType=30xx91
ChannelNo I8 X
HENRT
ApplSeqNum .
M1 Frs 4
MDStreamID GRCE Y
PRV =%
BidApplSegNum . .
ML FFHE R, 0 R T AN g E4e
S i
OfferApplSegNum ) )
KL FFaEHE, 0 R AN Z &4t
SecuritylD E F AR AL
SecuritylDSource JEF AR
LastPx %A
LastQty M E
%A
ExecType A=H4K
F=m
TransactTime 7% S B 8]
Extend Fields ERE W

F30 W E 37T R




IRBRITE EIER X B FT Binary T &K IEE AL
Er OZHERTUTATHE AR
%k 4-15-0 BERIATHRE LI X
170 £ A A HERR | AAY R
MDStreamID FH
011 AR (BE, £&, mF4AF) FFEMmHE | 300191 N
EATH
041 B TN B BEATH
051 W B R EF@ITIH 300591 N
052 WX B & L2 MAT
071 B ariliE A b AR EAT 300791 N
021 T 38 A R A7 X W I B R R iR AT 300291
411 HHRAAR S R R ZRETH
412 B FIH L5 B RSB EAT 300391 N
413 i FIH L B B EAT
414 T HILH 3 5y W SR AT T
416 R HFIFE R D TR MR EATT
417 TR HILH S By IE B A K B2 EAT I
1) RB—/iE A a2 LR iefe iR LM STE & 09K 5 (ApplSegNum) E4:% 5.

4561 BHEAKERX D LEBN R KFARLERZATHY RFE& (300391)
%k 4-15-1 BHEAKERXHLEFBEMRKXARERTATHEY BFEHLA

B4

FRFHE

[

i

SettlPeriod JE

=1

#

"
e

Settl Type il

=1

EN

x, T

AFEOAEF A BB XD FEARA ST

# 5 (BIG-ENDIAN) %3437 X,

51 H#EXAA
%51 HBEABRL
BAELR —HH AR B
ComplID char[20] Bl T KRR E T KA

3R E3IT R



5.2

IRAERKITE

EIER X B FT Binary T RKABE O AR

Price Int64 A, N13(4)
Qty Int64 #%, N15(2)
Amt Int64 &%, N18(4)
SegNum Int64 HWEFT
Boolean ulnt16 1=True/Yes,0=False/No
Length ulnt32 KE
ATFNARZNOHKERE, EX
LocalTimeStamp Int64 A 3B ) B
YYYYMMDDHHMMSSsss (£4),
YYYY = 0000-9999, MM = 01-12,
DD = 01-31, HH = 00-23, MM =
00-59, SS = 00-60 (#¥), sss=000-999
().
NumInGroup uint32 AKX
ATELANNK, EX
LocalMktDate ulnt32 A3 3 B
# X YYYYMMDD, YYYY = 0000-9999,
MM = 01-12, DD =01-31
SecuritylD char[8] JEFHR KA
E:

1) AT NX(Y)&R TG EBEIRAF ERER, X P x ATFEHE DS, RO

NERGE, Yy Rz d, Hedest T Price £A,
2) charX]&ATFH#, X R TFHERKF T, RAFH B,
NEFHEURE: FHABERRKEADTFREEAERRKKEAGEGAZH: FiFH

%/:73‘_\

H%—1E F UTF-8 4m45,

Int64 18 186400 & 7= & ¥ 4& % 18.6400.

RIEEBE L
52 2EEBEX
B4 3 BLA
BodyLength uint32 HEARK B
MsgType uint32 HEEA
Checksum ulnt32 A2 g e
SenderComplID ComplD R 3% Ty KA
TargetCompID CompID Bl T KA
Password char[16] %

#FRRWE3ITR

FHENTOEHT. K5



IRBRITE EYER K B FT Binary iTHERIBEE AR

L AAZ s
Text char[200] ThRESTLFH, ATRS 200 A
F7

3 Bkt ) &G B 18] 8] i3

ARG RAL, AR A 4z
DefaultApplVerID | char[32] WA AR T

B A n xy

deiBAZ RS A 1,01 B, N F &
KX E A 1.01,

SessionStatus Int32 SiERE

HeartBtInt Int32

53 LHFEBEX
%53 LHEBEX

B xR HLAA
TERE
AmountStatus char 1=8 F AT A
=3 & 7T A
App | BegSegNum SegNum AL 5
App |EndSegNum SegNum RF5
App | LastSegNum SegNum RG—&ITH K 8RS
App | SegNum SegNum H AR T
AuctionVolumeTrade Qty T BT A%, R X2
AuctionValueTrade Amt IC B2 %, 3% A ER
BidApp | SeqNum SegNum P
BusinessRejectReason ulnt16 BB A :
BusinessRejectReflD char[10] AR 2L TH &3 A Ak 4% ID
char[50] 1B 48 )7 B LA
BusinessRejectText THRASTLFH, £FTRS 0ANFH
ChanneINo ulnt16 I8 XA
ComplexEventStartTime | LocalTimestamp | 4 #% 37 4& i )
ComplexEventEndTime | LocalTimestamp | 4 #3745 & i )
ConfirmID char [8] EMITH A =5
LEF N
ContactInfo char [30]
TR AT LT, ATRE 0NFH

F3IBRWE3I7TR



IRAERKITE

EIER X B FT Binary T RKABE O AR

HAA
Contactor char [12]
ThEASFTLFH, RTRS 1240FH
EndOfChanne | Boolean IRiE 25 RARE
AT EA
ExecType char 4=Cancelled, * 7 44
F=Trade, & =T MR
ExpirationDays ulnt16 MR, B4R RHE
ExpirationType ulnt8 HArg £ A
IEFR S
A=_E T > 3] F- 8] B AR T
FinancialStatus c8 B=_L 7/ 8] 4 18] 3k K 42
HENFHBT—ARE, RE TR
TAFRKE
N ARAR
Headl ine char [128] ThEOASFTLFH, ATRS 1284F
il
R EHREAR
01=87%
InvestorType char [2] 02=% 4%
03=Mmt &L
04=A A2 2
InvestorID char [10] RN
InvestorName char [120] E P4 AR
LastPx Price A AE
LastQty Qty & A
T KA
MarketID char [8]
XHKG=%-i% 18
MarketSegmentID char [8] T H R A AD
MDEntryPx Int6d T & B A, N18 (6)
MDEntrySize Oty THAaHE
MDEntryType char [2] ITH & B LA
MDPr iceLeve ulnt16 %A
MDStreamID char [3] GRS

#3M R EIITR




IREBRITAE EIER X B FT Binary T RKABE O AR
MemberID char [6] 5 B KA
Memo char [160] -
News ID char [8] R/ AR & F A

NoComplexEventTimes

NumInGroup

VCM A# /%%

NoMDEntries

NumInGroup

T & B AR

NoMDStreamID

NumInGroup

AT AR

NoOrders Num| nGroup Mz AB T RILEHK
NoSubTradingPhaseCode
NumInGroup m 5 BN

s
NoSwitch Num | nGroup Ve ¢
NumberOfOrders Int64 UINEANCEE SF L I
NumTrades Int64 LR
OfferApp | SegNum SegNum EHEHE
OrderQty Qty ITEHE

TEAR
OrdType char L=

2= A

U=A 7 &tk
OrigTime LocalTimestamp | % 4% &£ & & 1]
PosAmt Amt B o ] 25 5
PrevClosePx Price FEA AN
Price Price AN
QuotelD char [10] RE &R
RawData char [n] T K — st 4837

Z bR B AEAS X, BE A TXT. PDF. DOC
RawDataFormat char [8] o

5%
RawDatalength Length Z R HIERE
RefMsgType ulnt32 AL GG B £ A
RefSeqNum SeqNum SR 69 &5

1B 48 )7 B LA
RejectText char [16]

TR T LFH, RTRS 164N FH
ResendStatus ulnt8 ERERINS
ResendType ulnt8 T AAE

F3JBRWE37TR




IRAERKITE

EIEH R 5 FF Binary T K ABER DAL

SecuritylD SecuritylD i XA

TE F AR R
Secur ity |DSource char[4] 102="KHIE K K 5 A

103=F B 5 FT
SecuritySwitchStatus | Boolean FRRE
Secur itySwitchType ulnt16 il
SettlPeriod ulnt8 EH A
SettlType EH TN

ulnt16 103=% 4 %1

104=3% £ 2

KET

1=%
Side char 2=3

G=fA

F=di 5
StockNum ulnt32 JEA R H
SubTradingPhaseCode char [8] R 5 77 AFTR OG5 Y AR AL
TemplatelD ulnt16 AT
Thresho | dAmount Amt & B s
TotalValueTrade Amt S ]
TotalVolumeTrade Qty RS E
TraderCode char[8] 5 R
TradingPhaseCode char [8] JE 5 BT AL 69 35 U SR AL

X 527 1D
TradingSessionl|D char[4]

1=H 8], Day
TradingSessionSubID | char[4] X H4iEF 1D

1=V A A%, 3
TradingType ulnt8 2:]%?;\]‘)3% i

3= mF AR

4=1 R

5=3 K AR K
TradSesEndTime LocalTimeStamp | X 5 & & 45 R Bt 1]
TradSesStartTime LocalTimeStamp | X 5 & & FF 44 8t 1]
TradSesStatus ulnt16 R HaiERE

#36 W E 37T R



IAFERRR

EIER X B FT Binary T RBE O AR

TransactTime LocalTimestamp | Z=4€ 8 id]
UserNum ulnt16 AP %8
VersionCode char [16] A A

F3IT R E3IT R



