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BB PR cotveeveee ettt 23
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E I = SO 53
FEFEAR M oo 54
BEBEILE R B OIEETAEIL oot 54
rAARE LGB BE RMER D FEIETAIL e, 59
FEEHFIER GEREANANZ) HoAZRIERT R e, 60
5 3 IFRNE FHAE P BT oot 61
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ATERAREZH S HEALRINERZ ST (AT R “RH7) LHER
ERIFHIFREGAEAER H S, APT2R T EIEFREITLE A R 5] X
s8] (AT EAR “F BELRNGNET) 1 RFF LA Ated, BRI
AEARELITREALF,

AFTBERGNRE: MR ERBIERAT 2 LET, ARRERY 24K
AT R Fe AL B A B AR R R,
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nan IABKIFE $2 W % 62 W

1]

=, MEAFXHLFHA

FRENAR D IBFEAMT S TR EERAR. AR, EERR. W70 R
v SRR e 8RR AT X T AR A I AR R

1. AR

B A% A G G A A MAER L B AR SR 69 R W Fo R FLR AR X AL E , *F

o

FARXDHPRADEERARZGLS & Ko EERRIK R E S B A iE 4 1 Fe /i #
T Ko BAOEERASNTACIEAZELHLSH PR —ARE T ERGRE T N &
4 VT LA S 3 69 35 IR IE LR 4 I B AY AR T Ko

HFARH A 9:15 £ 9:25 AFH KA EELAF, 9:30 £ 11:30. 13:00
£ 15:30 AHLBEAE ],
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RAWIR, ZXHFARAARIGRI S T X RH—FTHWH—RHH 248
AR5 RRRALEZIHNF T, BXHNFHHING, AR5 REHNRZ.

BRI et AL H A 9:00 £ 11:30, 13:00 £ 15:30

3. RERX

B R R AG RN T AZE A, T E ARG B R S R A A R R
FRABEAAN AR RIS ZRANCRALGLS Ko KA EEFERLT
Koy, WM RKZTEET AL LT, LT RN 7 84T &2 6930 5 i 7 3
# o

EHERA T HE Y HFARHEE 9:00 £ 11:30, 13:00 £ 15:30.

4. PRI

W R AAG AT F AT A AN T @ T B R A AR S S5 ARE
WIE K, FRF-ARE SN LARRZILS 77 Xo

WA T7 T A BT B RAE LGRS S AR E R EK, B R
WMFEREE, BRGNIFRZ S T @R T @, dSmhiFREqse L. @ah
TR ERS LN LAMRE, T R AR E AT AL

MR SR A AKX HE 9:00 £ 11:30, 13:00 £ 15:30,
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F 3 R SR AR 3 7 A IR 6 I 1) 4 4 B 0 56 E ARGTAL) , A R kB 5 R
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L ARAL DK P RRRTRS (AL HKPIRFAXARFTLR CRINE
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(http://www. szse.cn) W& “EINERZHAH AR DK P 12 EIRE L 435

@7 R,
5 XA AR AARAE | REERARER
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4 T 445 8 &
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6 T AT A 10 &
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9 E N ) 48 HA A 34 .
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AL IR ESTS

AT R R AR IR AE
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HOE KR KA

300211

3. REHE S H &M
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7X 4 bondrepoparams
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fit % 8 A 47 X 19 X HAEFE R &A: B AE R R

1] I8 J5y 47 i 47 A7 X&) W Jiy A7 #E 47

AERITXN=F 32 heBRETS

ERAEN

it & AP XN =7 33 ZAERRSTFE

= ) N

4.3 FEH XA ERITIRATAE
ST AR K B9 AR T A5 AR AT e TR
1. #5ak R A e A AR A4 395021 (FT454iT). 395022 (4>dkAjt). 395024 (/3]
7). 395031 (E ) MR Z 4%t 4R,
2.3 e K A 395033 AR = L it 4547, IR AR AT A BB 7, 3 LA AR CASH
BOND TRANSACTION”, #4224k ABS. i R\ Z NG KR A &S

7 N E

3. A KA 395034 MK ELAITIAR, IEREMHMELHHRA “ABS” K%
HOBRARF X IEREEN RS T XN LR E,

4, 395032 (fx A=), 395033 (fr #IAHT). 395034 (ABS) fit X & 4k
45474+ - K AR Bt ia] 4 9:00-11:30,13:00-15:30.

PEE, AR ERTHAREARE L T ERTT:
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= 2 1 #
395001 FH AP | MBASHARES IMARENT DR E
395002 FHBJE | MB B SHARES IMBRERENTHREE
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B, T ZBFIEARA T ReitsParams #7388 “Hh 7 X7

FRIT = L FFIEF L 7t A

@ ar X e gk G A8 X 35 S AT o

BV CRITAREE AARARAEARLE” WAF R,
I AHRINA L H L% A #4158 (bondtradingparams) A T XA A
FR G HA KR H H5EA &
# 3G 7 A8 A AT 2k 455 12 8 (bondrepoparams) 4 T & 7 fit &
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B A

1 B (Bxitk) |5

2 4 £t 6

3 N 8] A 7

4 T34k 8 J J v
5 (¥ Ty 9

6 TR AL 10

7 JEFRN 8] R BAR 11

8 T I FEHR 13

9 IEF N B4 AT 34

10 T Rk 8] 35

11 | R THA4 39 J

iR AL CGRIE R B PR A S R DALY,

v XH#EO

ARERIBFMFPAFZH L5 a9 AR B AR & A A B

XXH T, HFREIFEERRRH T X, &5 7 Xy PIRT X4 T k&

P, R BiF AR CRINER K ST STEP X 5 HKAEHE DAY, (RIEA K

% P Binary X % &4 2 AL ).

THFX RIEPRER PR &ELA (MsgType) KR ARIR
STEP Binary Appl1D

AR | T E D 104101 410
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Ei- € S 104105 412
B R R

Bh=E 5 AJ 104110 413

WMIE K AR 104117 414
M A | AR S 104105 415

Bh=E 5 AJ 104110 416

MHFEERLFTX, BATHRNECARIBLTS, FRIBLIRTRE.
KBRERITEE ARG BN AT BERIOELDIN &R LRALFS
# CRINERL H P Binary X HRBE ALY “ EHF R MM LLHE LAR”
— T RCRIIER L P STEP R 5 B4 0 AE ) EH R RN LR m”

2

W

-

HFHMARIT N, FRERZHRIHFETE TR @M R EIL=IRY &4
AALE A FCRIER LS P Binary K B IFE 2 ALY WM 2H &R R
— TR CEIEHR B AT STEP X HHABE DALY AN ELRRB” —F,

HFMBARET X, ARERZH RIS PR V0B R IR Ak S K F 3R
B, HEREAAZFLE CRIERZL S P Binary X H#IEE DALY “m I
HRKPHEX (one party report for pass through)” —F R (EIE
A5 A STEP 5 # 4B 0 ML) i X iF K ¥ 4A% X (one party report for
pass through)” —% .

ST BRI EFRI. IR T R, RBP4 H 7 X (Settl Type).
5 B # (SettlPeriod) FHE LA E, W RFIEAIFEEAR, &5 7 XBRILE
A 103 (FEEH), TNBIEA 104 (RL4H), FHHH XA 103, WEH
FIHBALR R A 1, &M 0, IEF AL X FEAEMRAEETAMEHRIAKE S L
% %% 1% & (bondtradingparams) T4+ FREL, S R CRIER T 5 T4k
P& LA HAE T HLTE ),

ST AR A AR AL R B9 IR AR B EAR L, VAR AN AR AL R 64 74)
MK, ZEBIARZLT A D, AF—AIDDAZPFITERS, 5—A1DH

L 4E R ID Gedt M) I—ANRHEAFTRGF —ALFTHEFITERT
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% 11 W *% 62 .

oL IR —,

ZMAEE (JBLBRRXRDA: 20099), Bl—AXBHELPRGE—

AL S TELEE D LME—, ENERD F %I (B4R AR A 20147),

B WIS E0 1D e.3: QuoteReqID. QuotelD & QuoteRespID. &R 4E F#L

N e F &P T
FX 1D QuoteReqID | QuotelD QuoteRespID | QuoteMsgID ClOrdID
%
LI A S IR ) % paT ¥
(10xx17) G5
woM PR AN ID EPITERT
(10xx05)
WA= P IR WAID | RAEDEID EPOT#
(10xx10) e
e

1) T M4 PR, QuoteReqID w447 4 R4 i K F 4R 49 QuoteRelD;
2) AFFARMAE PR, QuotelD <247 4 R IR M #4849 QuotelD;
3) A FHRMD LRI, B HEGHRTI, QuotelD HE 8 A1 %R 4955
RARM 4 QuotelD; % % B A BT, QuotelD 345 a9 i £ 47 ¥ 49 QuotelD.

6.1 PCELAR X

6.1.1

Binary # o £ ¥k

% 5-1 Binary#PEXHHLEZEX

B4 FHEHE FRBAE
WAk
Standard Header 18K
MsgType=104101
ApplID B2 RARIR 410
SubmittingPBUID YIRS E T YIRS E T

RIVEF 5 B

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH
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IAEBRATE

s

SecuritylD IE AR JEH AR A
SecuritylDSource SRR 102

102="F HE A K 5 BT
OwnerType WP H A WP H A
ClearingFirm 25 S KA 25 Hohua R
TransactTime FFe ) 2 9 JR AT 1]
Userlinfo P AL S B S Y WA
clordiD PR E FPiT %S
AccountID IEHRTK P IERTK P
BranchID &k 2R A 2 b R AL
OrderRestrictions TR =
Side EFEFHm 12

T AA 2

BN

OrdType 1 %ﬂ:?ﬁfll

2 kTR

U &7 &k
OrderQty T¥HF EF XS 2
Price hr4é £rmA&
StopPx AR 0
MinQty RAKRZH=Z 0
MaxPriceLevels W5 RS 0

0 & T A~ PR A Bk Az 4
TimelnForce IT S A A e i) £ A 0

12 A ARIR 1. 2% 3

= _“ni_ ~ =
CashMargin 1=Cash, H&X%

2=Open, & axkT4

3=Close, &k ek F4&

WA

(1) HMEAAR LRI HFT W EH, OrdType LR34 2, MinQty L4134 0,

EINIEFR S A

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH
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L TARKIE

MaxPricelLevels 52440134 0, TimelnForce 44134 0,

6.1.2 STEP # v £ ¥4k

% 5-2 STEPEDEHEEZ L

% 13 W % 62 |

Tag B4 FR#ME FHEBAL
MessageHeader MsgType=D
1180 ApplID 5 ARIR 410
11 ClordID BEPITE %S B PITE %5
40 TR LA 2
1= fir
OrdType
2=[RA
U=4 77 stk
54 Side KET 122
522 OwnerType T £ TR EA
529 OrderRestrictions ITE R N
60 TransactTime IT S R AZ T A K Fe P 3R At ]
28 #<Instrument>
48 SecuritylD 1E F XA iE F AKX AL
22 E KR R 102
SecuritylDSource
102=IF J4E % 3 5 P
A
20 f+<Parties>
453 NoPartylDs B 5 AR A% 3
- 448 | PartyID 55 AR RECENR

RIVEF 5 B
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“f!7 TIAARKATAE % 14 £ 62 W
447 PartylDSource | %5 AR R C: BATH5 54
FRIR
452 PartyRole HH AR A & 1 B
448 | PartyID 55 AR A AP
447 PartylDSource | 55 AR R S: b BRI
452 | PartyRole B AR F 5: MRAIERIKS
448 | PartylD B 5 AR B A A3
R 5 A
447 PartylDSource | %5 AKX & D: A= ARA
452 | PartyRole | AHARBAL 4001: SR
1 4 R
8. #+<OrderQtyData>
152 CashOrderQty T 2 R
38 OrderQty ITEKE EFIR &2
AFLER
44 Price i At
99 StopPx A, G T3
59 s O Rl 0
0=% H A
TimelnForce 3=Bp B A& R IH
9= L 8 LM IR A
HAEA 0
1090 MaxPriceLevels R % Mz EK N
110 RAKR XK E A
MinQty
HAEA 0
544 CashMargin BRI AR AT ARIR 1. 2% 3
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# 15 W #% 62 W

E: AW Binary 0 £ PR EZHA,

6.1 &R

6.1.1 Binary #n £ ¥iRk

% 5-3 Binary #0RRHFHEZ L

B4 FER#AE RAEF MR B FH MR
FHE AR FHBAA
Standard Header HEK
MsgType=104103
ApplID K2 ) AR 411 411
SubmittingPBUID Wl’xz%%ﬁr‘c FH5AT | v HEL YIRS ET
XH¥ET—K
SecuritylD TE R AXAD JE XA JE XA
SecuritylDSource JiE AL R 102 102
102=F HIE & 5 Br
TR RA TR RA ITRFTH # A
I=ANABTTH R A
OwnerType 102=2 i KA
103=AHUH) 3% 7 & A A2
104=8 2R H KA
ClearingFirm 25 H A XA 2& HAA KA 2& HAA KA
TransactTime %W AR K AL B 8] FH W AR AT 1] ik gL
Userinfo R P A AZ & R P AL AZ & R P AL AZ &
TradeReportID E PR YRGS EPFRRXYIRBT | EPFARXIRAT
R F IR AR 0 2 %3
0=H T X ¥ R
TradeReportType -
B=IE LA ¥ IR
MR P IRF % £ A EAL AR, B |2
TradeReportTransType 0=New 0: FHZHHE,
1=Cancel # 1,
2=Replace
AR H AR X 3 3

TradeHandlingInstr

1=Two-Party Report, & 3
R+

2=0ne-Party Report For
Matching, #riXBEZst
3=0ne-Party Report for
Pass Through, m 3K
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% 16 W *% 62 |

JRE P AR F IG5 EAHERBPIR, B B K RSP I
A AR S F FR B4R ) EREH, FEAEH
TradeReportReflD ST R R, B | BE, HARER | BPRR YRGBT
T EHARI TR | 89F P Rk
EP AR P RGBT 5
LastPx S EIMAE E M
LastQty ¥}E EZ I & EFIR &
TrdType AR W ARk 4 R ) 0 0
AP AR AL FF £ 5 0 0
TrdSubType N T
He5
ConfirmID
Side AFTHEBEAEFZT M 132 2% 1
PBUID AT RS FEL RETHTXHEL | BT HEAL
AccountID AT IiEH K P RALTTIEF K P BT IE AT P
BranchlD K77 g kKA RACT B IR | T B KA
CounterpartyPBUID REEES A e e
CounterpartyAccountlD MF IR A A
CounterpartyBranchlD 5 78 WA A A A
SubmittingMemberID W X 5 B R A E R A E R
WG R H EAREA A E R A E R
01=8%

SubmittinglnvestorType

02=% %
03=MLH 22 4
4=/ A 2222,

SubmittingInvestorID W T X 5 EARRAD A FHE AR
SubmittingInvestorName IR T E P LA A A
SubmittingTraderCode W T K 5 7R A EHE A%

MemberID AT R 5 AR RRT X HRARE | BT H AR
AT EHREAR AT HEHRE | BT H EHRE
01=8% Al Al

InvestorType 02=% ¥
03=mM 24
Q4= A2 42
N RNV RAT R EHAR | B F K H EHK

InvestorID

] ]

InvestorName LARAFTXH ETHRERA

03=MM 2 2h, FHAE

RIVEF 5 B

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH
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# 17 W % 62 W

KT &P AR

2= 4 % AL ¥ IR
W, E RS R
ES ST TET %<

PIREA A 3=4E %

AR Y AT AT
#
TraderCode AT R G R RATT 5 R BT RS R
xtF 7 5 B AR BT H AR | AR AT R
CounterpartyMemberID . e
A7 H AR
FFH R EARER BT H ERE | AEBEARI TR
01=87% A AT R FHRER
CounterpartyInvestor Type 02=% %
03=pLty 2 &2
04=AN A 22 42
3t F 7 R B EAARNKA BT L AR | BB KR P IR
CounterpartylnvestoriD . . .
] K75 R 5 EARXA
e s e B R AR F AR
CounterpartylnvestorName MF 7% P AR 2EA .
party LR
CounterpartyTraderCode MHFTRH AR AT S5 AR iﬁ% ;i\ﬁk {:&%’%ﬁéﬁ
AT R 5 RARA
SettlType K, WG 103 3, 104 103 3 104
103=% 2 /% 51
104=1% £ &
SettlPeriod RN, B 0% 1 0% 1
LastParPx MREMAE =, NE 0 0
CashMargin 12 R ARIR 1 1
Memo i %&ix E-SE3
BLEA

(1) SettlType. SettlPeriod 2 A AME FH, EALZHRBERIAE, TN
WD FR%IEL ., 3T SettlType, FHIER X IFCE R, WIBAN 103, F N A

RINER S P

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




S S 1=~
nan TIAEBZKARE $ 18 W &% 62 W

104, 3+F SettlPeriod, # SettlType A 103, MBIAEA 1, F WA 0,

(2) LA T B R AL T 69 335 KT (TradeReportType # 3), A7 iEHRIK P
(AccountID) 5 £ H £ 3 F £,

(3) BAFTRHEMHREAR (InvestorType) # 01 (AE) & 02 (F4%) wF,
EHPHRKFTIELATK P (AccountlD) FH, FHRAXAFTRHATAGTRH F/RCIR
B EIERTK P o

(4) HAREIFRITBAEY, 5 ARRTHEZH 1,

(6) Memo (&E) FERTEHRHWH AFTHRIATHERRIHMEXG A,
(7) RA2T. BRFOELETHAT RELEM, T AR :

2% BEF &
A 75 5 B KA (MemberlD) £ F Bk ie syt F 5 B AR
(CounterpartyMemberID)
AT RS EHREA (InvestorType) | ¥ THERELGTFHH £4hE
7 (CounterpartylnvestorType)
A7 xS 24K (InvestorID) FFHEREGF TR TARK
#5 (CounterpartyInvestorID)
A7 H RAR# (TraderCode) & F A TEAEGTF LD R KA
(CounterpartyTraderCode)
st F 7 & 5 B AR (Counterparty | % T AR ELA L0 K77 L5 B KA

MemberID) (MemberlD)
FFHRH EAREA FTHERERGAT ZH THRER
(CounterpartylnvestorType) (InvestorType)
5 F 7R S EARRA FTHERERN AT L H AR
(CounterpartylnvestorID) (InvestorID)
7 5 AR FTRHERELG AT H R KA
(CounterpartyTraderCode) (TraderCode)
JEF# XA (SecuritylD) —
JEH ARk (SecuritylDSource) — %%
#-4% (LastPx) — X
# = (LastQty) —%
3% 32 75 ) (Side) 77 6 A8 8

RINER R 5 By RIEFRR DR F AR XD L HFIHFBEAREZAL L HH



osciam s ye o

b o TIAEBZKARE %19 W % 62 W
w5 7 X (SettlType) —F

5 A (SettlPeriod) —

6.1.2

STEP # v £ ¥4k

% 5-4 STEPEoRIILFEZNL

Tag

Bt

FHRFE RAT mRITRFR
BAL

BT R RFR
AL

MessageHeader

MsgType=AE

1180

ApplID

K2 AR IR 411

411

571

TradeReportID

S R PR P ARG T

PR P ARG T

522

OwnerType

T PTH H RA
I=ANARTH KA
102=4 i KA
103=AAM L FH KA
104=8 F X H KA

TR H AR

TR H LR

828

TrdType

AR B F 3Rk 4 A 0

856

TradeReportType

PR EA 0
0=#2 3L ¥ 4R
2=3E AR H IR
=B X ¥R

2% 3

487

TradeReportTransType

A F IR F F LA
0=New

1=Cancel
2=Replace

FALEPIR, A0 &
A EFHRE, H L.

1123

TradeHandlingInstr

A% AR X 3
1=Two-Party Report, &
IR

2=0ne-Party Report For
Matching, #riXBEZst
3=0One-Party Report for
Pass Through, #% X i

RINER S P

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




asiam I s ye o
b o TIAEBZKARE 20 £ 62 W
572 BE PR P Re T | BORRTR, REE | g x o bapa g ok
#, BRHIHME, A
TradeReportRefiD WAL E P RZP | LY RSB F
& ke
60 TransactTime AR AR R AL B 1] Z4e P e 1A A9 AR A 1]
28 #+<Instrument>
48 SecuritylD AR R i F ARG P £ X AL
22 JEF ARG
i 102 102
SecuritylDSource 102=5 DL £ % B Ff
MR
48 4+<RootParties>
1116 NoRootPartylDs %5 ARAA K 2 2
- FEARE, FRAZLEL, &L | wprzptn, £54
1117 | RootPartylD RARTZ I L—H
R HEAL—HK
1118 | RootPartylDSource B 5 AR R C=:8 AT H A 554N | C=B AT %4 5 H RN
1119 | RootPartyRole H 5 AR F & 1=¥IRZH £ T 1= H £ T
1117 | RootPartylD 5 HAR 25 3 AT K AT 25 3 A K 4D
1118 | RootPartylDSource 55 AR R F=3 #| Ay F= 3| hut
1119 | RootPartyRole HHEARD A E A=2% S AUt K A A=2% 5 Bty K 2D
mpsER
48 4 <TrdCapRptSideGrp>
552 NoSides side /I\—’x}i 1 1
= 54 Side K& T 1) 132 231
A4+ <Parties>
453 B 5 AR AN $ 9 AL IREA R 2849,
NoPartylDs . oo s
B PIREA R 3 BF 8
= | 448 | PartylD 55 AR (S ES ARE BAH R HEA
447 | PartylDSource 5 AR R C=8 AT %A H5HARR | C=i@ AT %A 5H4RiR
452 | PartyRole KA HARDA L 1= 5% 1= 5%
B 5 AR RALTTIEFTK P

448 | PartylD

AR PARAA A 2 Bk

ATERIK P, AR AR

RIVEF 5 B

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




moEMm r > -«
b o TIAEBZKARE $ 21 W % 62 W
£A1% 3T RALE
55 AR R S=v B &R H %5 AW AR XA A 2 B34 5=
447 | PartylDSource FEBENH RS, RRXY
REAA IHTARE
HH5 AR A & 5= K HIEHIK F R AR A AR 2 B34 5=
452 | PartyRole BRFIEFRKP, REF
AR N I RAMRE
448 | PartylD B H AR RALTTE L3R HOl T e KA
447 | PartylDSource B 5 AR R D=8 & X X D=8 & L XA
452 | PartyRole HH5ARD A E 4001=" b 3R 75 4001=" J 3K
448 | PartylD B 5 AR RALTr L Ty R BT 5 HRD
447 | PartylDSource %5 AR R C=:@ AT %A 5 4rin | C=B AT %4 5 FARIR
452 | PartyRole HH AR B & 7: RH AR 7: 5 PR
448 | PartylD % 5 AXKAL KA T By EHRNKA BT K R
447 | PartylDSource %5 AR R D=8 & X X4 D=8 & X X
452 | PartyRole BB AR B & 4003: X% AR | 4003: K H EHRRD
F 484+ < PtysSubGrp>
B 575 F KA BARTXHERER | BBETIHIHREAA
802 | NoPartySublDs H 03=MAg2Lent, 3 | 03=Ltg e aent, H 2; &
2; BHN#1 03 1
= | 523 | PartySublD %5755 K RALT R EHREA BT S EHREA
803 | PartySubIDType | 5567 T R& XA 26=R % TAREH 26=R B TAREH
%57 F XA RATTF P AR BAT B P HAR
ARG HERER | BBETIHIHREAA
A 03=MAZet, 3 | 03=MM L L LM ¥R
523 | PartySublD . . .
Y BRAFEP LA B | REA 22 % KPR
W RE BT B, A BRI T B P LR,
EMNIE BT
B 5 7 F KA £ A RATTF P AR BAT B P HAR
ARG HERER | BBETIHIHREAA
A 03=mAM & Lnt, 3 | 03=MAM L L LR ¥R
803 | PartySublDType . . .
YRR B B=RAEP AT | REH 22 %ML PR
TN REBHE B, B “S=ATEF
LR EMARE REE
WAEER
448 | PartylD H 5 AR RALTr R 5y R BT 5 R

RIVEF 5 B

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




ini i g
7 I-’fi#i**' \/ﬁ- 22 Wk 62 W
447 | PartylDSource B 5 AR R D=8 & X X D=8 & L XA
452 | PartyRole HHARD A E 12: X5 RRA 12: X5 RRA
448 | PartylD B 5 AR AT L R RATr 5 B R
447 | PartylDSource £ 5 AR R C=BRTHALEHAFA | CCiAB AT HA L EIFA
452 | PartyRole KB AR & 20: MHFFRHHRA | 20: MFHRHH KDL
448 | PartylD %5 AR BT R TR RATr I THRRD
447 | PartylDSource BB AR R D=8 & X X D=8 & L XA
B 5 AR F & 4004: AT B £ | 4004: S FH R H 2K
452 | PartyRole .
R A ]
F 48 #F< PtysSubGrp>
802 | NoPartySublDs 55 7 T RaA& 1 1
523 | PartySublD 557 F KA BUTRH EHREAR RATH R EHEA
T | go3 | PAYSUDIDTYp | A5 R XA 26=3% % k£ A 26=3% % Ik EA
e
AR
448 | PartylD A5 AR BT R H R RAT R 5 R
447 | PartylDSource 55 AR R D=8 & X X D=8 & X K
452 | PartyRole HHEARD A E 7: HFHFRHRARA | 37: HFFHH RARA
ARLE R
AR
31 LastPx i B EST
32 LastQty KE EX1E &2 EXIE S 2
63 SettlType ga—ﬁ—-ﬁi\, %Jﬁxll%? 103 55& 104 103 ESQ 104
10216 | SettlPeriod EHEAH, MG 05 1 0% 1
669 LastParPx MR M=, MY 0 0
544 CashMargin 15 RATIR 1 1
10198 1 \emo & £E Rt

2 K B PR

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




IARBKIRE

% 23 W % 62 W

E: AW Binary #£10 £ PIREZ A,

6.2 EHERK
6.2.1

/A

6.2.1.1Binary #& 2 £ ¥R

% 5-5 Binary#PEXHHLEZEX

B4 FE AL BAFHERE | HHEFRBUL

WAk
Standard Header &%k

MsgType=104105
ApplID R AR IR 412 412
SubmittingPBUID YIRS F T YIRS F T PR HET
SecuritylD IE AR A KD SEE A
SecuritylDSource SEE AR AL 102 102

102="RIIER X 5

P
OwnerType TEIAERE | rgpassn | EahA A
ClearingFirm 2 S LA R 2 UM XA 25 H UM X AL
TransactTime AL 1 3 AR ] &t b A i)
Userinfo P AT AZ A A PR AS A I RER
QuoteMsgID EPRNEERST | BPITERT BPITERS
AccountID AR P IEHIR P IEH K P
QuoteReqID W LSR5 2EA bde

MM ER 1 1
QuoteType 1=Tradeable, *T % %

LRk
BidPx K AR FAREXT, MK | KM

i

OfferPx R FAETr, MBAER | HRM

o

RIVEF 5 B

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




—

IARBKIRE

% 24 W % 62 W

BidSize KRHE EAEF, MHEH | o
é_
OfferSize RHE ZHEF, WhEH | o
%
BranchlD 2 kSRR A g b FRAX 2 B b FRAX AL
QUOteID %&{{l\/ﬁ/%éﬁ]% %&{{l\/ﬁ/%éﬁ]% _15 Z‘g—( ;}ﬁ{[ _é #{4 é/J
QuotelD —#
QuoteResp|D %Ekﬁl\@ g\/#]’ ,g;é}%% /.?}7;*% /i\fé#%
PrivateQuote RA IR 1, RERZBAR |4
XHFANTRH
O=Private Quote, #
AR
1=Public Quote, 7
R
ValidUntilTime RBAMA 2| (g | o 0
FH)
PriceType A XA (REF 132 132
)
1=Percentage, & %"
b
2=PerUnit, #xX % %
f
CashMargin 13 R ARIR 1 1
MemberID AT R 5 B RA AT R 5 B RA AR5 B R
InvestorType AFH RS EHREAR AT EHREAR AT G IARER
InvestorID AT K5 THRRA AT K5 THRR AT R B AR
VGl A VGl A KF R P LA
YARTRHEHRE
InvestorName

A A 03=ML#) & &2

W, BRERTEP

EINIEFR S A

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




—

IARBKIRE

% 25 W % 62 W

PGS
TraderCode K75 iR AFRH R KA A D R
SettIType X, Y 103 % 104 103 & 104
SettlPeriod LHAY, NG 0 &1 031
PreTradeAnonymity RLE% 0% 1 0% 1
0=2 %
1=E %
MaxFloor TRETFHE 0 0
MinQty RAIKRZHE 0 0
Memo &iE
NoCounterparty X+ F A 0 0
- CounterpartyMe | s FH X BB X4 | N/A N/A
mberID
- Counterpartylnve | st 577 % % £ 4 £ | N/A N/A
storType gl
- Counterpartylnve | xf F 7 X % £ 4K | N/A N/A
storlD y )
- Counterpartylnve | 57 & P & AR N/A N/A
storName
- CounterpartyTrad | sfF 7 % R X4 | N/A N/A
erCode
BLEA :

1) BaREZHa@acigeysdmix, Bibdkie PR+ st 74 4% (NoCounterparty)

BALR A 0o

RIVEF 5 B

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




S S 1=~
nan TIAEBZKARE %26 A % 62 W

2) HAEBFRTBRAZS, FRAMRTFRBEZH L
3) SettlType. SettlPeriod ZA A MG F&, BERALEERBELAE, FUNAHISH R4A
B4, 3T SettlType, FiEAR X FEAARZ, MWEEA 103, HN A 104, *F T
SettlPeriod, # SettlType # 103, MIAA 1, &M A 0.
4) FWGFHRABEE, WBAZ AR FE—FEL, & EFEETZ L,
5) RZEE% (PreTradeAnonymity) 5 BL693A 5 5R5ehxt & 6945 L AR M4 & (Binary:
204126, STEP:S) ¥, A7 & 5 7 K44 (MemberID) . & 7 & % £ 4 £ A& (InvestorType) .
A7 X5 THRMKRA (InvestorlD). &7 & P &4k (InvestorName). A7 X 5 R R4
(TraderCode) FHX AANFHAAE, HENAN =T :
A% B 4% (PreTradeAnonymity) FHEBUE | 3 2 6948 L RMF 0 & LR A F B
HREFRL
0=24% Ik PP TAC Y
1=E 4% AR
6) BAINIBFIAETR, BRTIETHEFRMRILE L 0,
7) BidPx 5 BidSize Bl # 4 0 B OfferSize 5 OfferPx B i+~ 0 i, % 7 32 4k OfferPx
5 OfferSize R 8+ 0 H BidPx 5 BidSize Rl B+~ # 0 B, % EMRM
6.2.1.2STEP # 1 £ ¥ ik
#5-6 STEPHEDRFLHEZEX
Tag B4 FR#HAL | ROAFAEBRE EONERIE &
MessageHeader MsgType=S
1180 ApplID &R ARIR 412 412
1166 PN &SR | EPiTERS EPITERS
QuoteMsgID
=

RINER R 5 By RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




hﬁ!7 Iii&*daﬁ- 27 M ¥k 62 M
522 OwnerType TR g E g | TEAE XA TR A
60 TransactTime AN KA BT 18] F et Z et
131 | QuoteReqID A K 1D 224 b de
537 R £ A 1 1
QuoteType 1=Tradeable, %
T 5 e IR
28 #F<Instrument>
48 SecuritylD ik HF XA i K XA PE £ KA
22 TEF XA R 102 102
SecuritylDSource 102="F I iE 4
5 B
2%
78 ##<Parties>
453 | NoPartyIDs sEARBAK |8 6
- |448 |PartylD %5 A IEHRTK P IEARTK P
447 | PartylDSource H 5 AR R, 5=+ E T A 45 5=+ B4 H %5
452 PartyRole P S=#HFHIEAIKF S=#HFHIEAIKF
448 | PartylD H 5 AKX A VIR H E T VIR H E T
447 | PartylDSource %5 AR R f;:@ RT g5 5454 | C=il T %4 54 4RIR
452 | PartyRole sEARBE G | FTRISGFL I=FRZHEA
448 | PartylD 5 AK A & Ak SR 2k SRR A
447 | PartylDSource %5 AR R D=#8 % X R D=8 & X X
452 | PartyRole S5 AR b, | A001=7E k3R R 4001="8" b 3K 2
448 | PartylD % 5 AR A T 5 B R K5 B T A,

2 K B PR

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




S s e
b o TIAEBZKARE $ 28 W% 62 W
# 5 AR R C=il A %A 54 4r
447 PartylDSource C=ifl AT ¥ 4 5 E iR
il
452 | PartyRole HBEARBAE | 1= 5 B KD = 5 AR
448 | PartylD %5 AR AT R KA AT KA
447 | PartylDSource H 5 AR R D=8 & X K45 D=8 & X K
452 | PartyRole K EHEARD A E | 4003= 5 T ARNKA 4003=3 %) XA
¥ 28+ <PtysSubGrp>
5575 FRBA |2 2
802 NoPartySubIDs
#
o | 523 | PartysublD | A5 H TR | Az H kAR AARS ZHRRE
PartySublD | % 5 7 F X £ | 26 26
803
Type A
RT7 &P LHR KR 4
YRF R ERERA X 5k
- e x| SAFTLEY EREAA
523 | PartySublD | 45 Ray | OSBRI B O sk
FEP A BUARE | OSTNHERE, RS
BHE TEP LR, TNRE
ZHE
AT &P AR AT &P AR
PartySublD | 555 F KM £ | AT EHREAN | AT HEHRERA
803 03=#LM 2 ht, HE | 03=MAE i, HE
Type 2 “S=ATEP LM T | B=ABEP LK T
MAERSE MAERSE
iRCE2S 3
448 | PartylD % 5 AXKA AT SRR AT SRR
447 | PartylDSource %5 AR R D=8 & X K4 D=/ & LK
452 | PartyRole BEARBHE | 12= 5 R R 12=35 R R4
2%
132 BidPx KRN A A

RINER S P

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




an O

IARBKIRE

% 20 % 62 W

BidSize>0 #t &

A
133 R R R
OfferPx OfferSize>0 Bt
MG
134 BidSize & KR E 0
135 OfferSize kHKE TR=E 0
117 QuotelD RAE & mT RMH & BT 54 #t £ #4 QuotelD
— %
693 | QuoteRespID B ke | TR A
5
1171 | PrivateQuote A B 1, EHFARBATRELH |1
O=PrivateQuote, | AR
Ao AN
1=PublicQuote,
TR
62 ValidUntil Time A A B ]| A T
(F 8 F8)
423 PriceType Ak kA (MY | RE !

FH)

1=Percentage, &

¥

|21
2=PerUnit, 43

¥z

RINER S P

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




S S 1=~
b o TIAEBZKARE %30 W % 62 W

544 CashMargin 12 R ARIR 1 1

10198 | Memo Hix

63 X, NG 103 & 104 103 & 104
SettlType 103=%i0 %3

104=% £ 5%

10216 | SettlPeriod A, mey |0&1 0% 1
1091 REE L 0 &1 0 &1

PreTradeAnonymity 0=84

1=B %
111 MaxFloor TETRHE T3 T3
110 MinQty RIKAZHKE T R

7 : AW Binary 30 £t wIREEHA,

6.2.2 HhEE
6.2.2.1Binary 3 1 £} ¥R
% 5-7 BinaryEvH£HHELEZ X

B4 FRFL FHRBAL
/ ] ‘EQ]I “\
Standard Header A&
MsgType=104110
ApplID & R ARIR 413
SubmittingPBUID VIR H T YIRS E T
SecuritylD T F ARG SE K AR A,
SecuritylDSource JEF ARG R 102

102=RIIEHR B FT

OwnerType TR A R ITRPA A AR
ClearingFirm 2 A KA 25 S Ut KA

RINER R 5 By RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




-

IARBKIRE

% 31 W % 627

TransactTime ZFEH T 46 P IR AT ]
UserInfo B A A D T R EA
ClOrdID EPIiTE %5 BRiTRRS
AccountlD IERIK P JEAIK P
BranchID R P 2 b R AX AL,

QuoteRespID

RO E B &R

e g xR 1
1=#%
QuoteRespType
2=F iR
6=4E%&
Side % % 77 152
ValidUntilTime A A i (g o | TR
)
QuoteType R £A 1
1=Tradeable, T & % #94k
i
PriceType HirAs A (T8 F ) 2
1=Percentage, &4t
2=PerUnit, #3 % ¥4z
NoQuote R AN L
- QuotelD B H ERT B WA B EEIATH
49 QuotelD
- QuotePrice RIS MERNBELLTH
#9 Price

RIVEF 5 B

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




IARBKIRE

% 32 W % 62 7

= | QuoteQty VRS G ARIIAL %
ik &3
CashMargin 12 RARIR 1
MemberID AR5 R AI7 R 5 AR
InvestorType AT R FHRER AFTR G EHRER
InvestorID KI5 XA AT R 5 KA
KT E P LR T Gl A S
LRI HEIHREAAAN
InvestorName
03=hMy 2220y, HILE
KT E P LR
TraderCode KI5 jARA AT 5 iR
SettlType HHFX, WY B i R R AT 6
103=% i % SettIType — %
104=3& £ 2 %
SettlPeriod E RN, MY B 7 L AT I 8
SettlPeriod — %
BB
1) MIWEENEET®E LR E9E LT @4 R
2) BN E RN E (QuoteQty) H AR EFRRXIRXHME, FEKTRETH P
BroyEieH =,
3) SettlType. SettlPeriod ZBA NG FH, R ELEHBERAE, GNEAHRIHEA
JB28 .3 T SettlType, 2 E F X 435 I8 BT A% 3, W BAA % 103, & ) 4 104, %+ T SettlPeriod,
% SettlType # 103, WHEAEHN 1, F N H 0.
4) EMGFBEAREE, NBAE ABFEPE—BEL, N EFEED T Lo
6.2.2.2STEP & 0 £t P ik

% 5-8 STEPEDEHEF LR L

2 K B PR

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH



L TARKIE

% 33 W % 62 7

FHME

Tag Bt FHRBAL
MessageHeader MsgType=AJ
1180 ApplID B RIS 413
693 QuoteRespID BB ELEERmT RN EH & mT
11 clordID BEPITERS EPRiTRRS
522 OwnerType WRANPTAHEA RRREE S
60 TransactTime A e 0t 1a] & 36 IR AL 1]
537 QuoteType R EA 1
1=Tradeable, =T 3 % &94RM
28 #<Instrument>
48 SecuritylD PE HARAL IE K AX A
22 TEF XA R 102
SecuritylDSource
102="R HE 5 3 5 P
Y AF2E R
20 #+<Parties>
453 | NoPartyIDs 25 AR 5 RAM £ 4 STEP B o
1R 28 fF<Parties>34 5
- 448 | PartylD H 5 AR
447 | PartylDSource £ 5 AKX R
452 | PartyRole KB AR A &
5 484 <PtysSubGrp>
802 | NoPartySubIDs %5 77 F R A4
= | 523 | PartySubID 557 F R
803 | PartySubIDType 5573 R £ A

A 2E R

RIVEF 5 B

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




2 P TAHKIRA TEITE
R o 2
694 Fhe g XA 1
1=Hit/Lift, #%
QuoteRespType
2=Counter, ik
6=Pass, E4&
54 Side k32T 12
62 ValidUntilTime ARAA BT (G T T
544 CashMargin 13 I ARIR 1
423 hAs KA (T8 F 8 T
PriceType 1=Percentage, @ #
2=PerUnit, %% #4z
63 Settl Type “HHFTX, MG LRNRELEEFE®
SettlType — %
10216 | SettlPeriod LHEEH, MG LR iR R
SettlPeriod —#
28 #+<CompDeliverQuote>
10199 NoQuote TR AR 1
- 117 QuotelD A &GRS RBRMBELELILTIHY
QuotelD
10225 | QuotePrice RN A MERMBRELITHY
Price
10226 | QuoteQty U 3 ¥
iREE eSS

7i: AW Binary £0 £ IR L EHA,

2 K B PR

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




IARBKIRE

% 35 W % 62 W

6.3 HM AKX
6.3.1 WH-iF K

6.3.1.1Binary 3 0 £ . ¥R

% 5-9 Binary#PEXHHALEX

B4 FRAE HPFRPRF EHH/EFEBUL
BB

\/\‘ ] /% “\
Standard Header &3

MsgType=104117
ApplID A R ARIA 414 414
SubmittingPBUID TR S F L PRI S E T PHREHET
SecuritylD IE R XD IE A KD SE AR
SecuritylDSource IESR R R 102 102

102="F H|HE & X 5 B
OwnerType TR # £A TR RA TR H AR
ClearingFirm 2 HhuA X AL 2E A XKD 25 H A X AL
TransactTime FAEH 7] 46 AR BT A EX ALt
Userinfo B A DA CS R ERS I RS
ClOrdID FPiTE T EPiTE RS K PATE S
AccountID ISR P IEHK K P IE KK P
BranchID B LR B Ak SR Ak F AR AL,
QuoteReqID WA KT WO £ T EP S €30

QuoteReqID —%

M EREFEA 0 1
QuoteRequestTransType 0=New, #7iT¥#

1=Cancel, #44
PrivateQuote FAA IR 0, BATRXHFRA |0

RN

0=Private Quote, F4%4 4R M

1=Public Quote, »FF4RM
OrderQty P iz iRz

RIVEF 5 B

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




onun O

IARBKIRE

% 36 W % 62 W

Price hoks RIMAE FIMA
Side EEHE 122 152
ExpireTime WA IE K K et (3UE | 0 0
FH)
QuoteType R EAR . 1
1=Tradeable, =T & % &4k
i
QuotePriceType B £ (MG FHR) | 2 2
1=Percent of par, & %}t
2=Per Share, 4%
Memo HiE &z ix
MemberlD A7 R H AR A7 R H AR A7 R HHRD
InvestorType AFH 5 TARER AFRXH ERER | AFTH EHKRER
InvestorID ATr R 5 TR ARG ERRE | AT RS EARXRA
KT % P AR KT % P AR AT % P A AR
LATRH EHREAR
InvestorName
03=#A 2 2e0t, FHEB A
7B P AR
TraderCode AT H RAR# ATr 5 RAR# AT R H RR#
SettI Type HHHX, mE 103 & 104 103 & 104
SettlPeriod “H R, M8 0 %1 0 %1
PreTradeAnonymity AERBL 0 %1 0 %1
NoCounterparty 3+ F 77 AN H 3+ F 77 AN H 0
= | CounterpartyMemberID st F 75 5 B AR w3 paRm | NA

2 K B PR

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




smsiiam N N
nax TIAEBZKARE %37 W £ 62 R

- HFFTRGH EHRER 5 F R H EARE|NA

CounterpartylnvestorType

Al
= | CounterpartylnvestorID 3t F 7 R 5 EARNKL AR A& N/A
= | CounterpartylnvestorName | %t F 7 & F % 4k A EH N/A
= | CounterpartyTraderCode st F 75 iR 2EH N/A
LA
1) —£MFERFHFFIAKTRRALILT 20 A, PERIEFRF I FH7 A%
(NoCounterparty) & % A3 P48 20 4,

2) HARIBFRITBAERD, FRFRTFEERA L.

3) SettlType. SettlPeriod ZA NG FHK, LR ELZHBERAE, FUNLHRIHEA
%, 3T SettlType, HFiEH X HEE A, MEMAA 103, HF N A 104, 3T
SettlPeriod, # SettlType # 103, MIAAH 1, &M H 0.

4) FWGFHRABEAE, WBAZ AR FE—FE, & EFEEDZ L,

5) &% E % (PreTradeAnonymity) 5 B &9 38 5 5 % vl 3 5 44 # & 39 3% K 7K & (Binary:
204125, STEP:R) ¥, A7 = 5 B K45 (MemberlD) . & 7 % % 4k £ A&! (InvestorType) .
AT R 5 EARRA (InvestorlD) . A7 & P &A% (InvestorName). A7 R % it K

(TraderCode) FH X AANFHAAE, AT LT :
A% B4 (PreTradeAnonymity) FHE9E | 3t 4948 KM F R &F LR B F
ii:1 BB L
0=24% MM FEe P 03T R F B
1=EB4% AT

6) AMIFK KA (ExpireTime) HMEG FH, AEMTERK, HEREKHREE
A B F K6 R Gendia)  Feg i id KAgut et i), it 2R E b m iR
WO KK 8 P a9 iE K R et ) (ExpireTime) 3£

7) HFR—EmMiEK, EXHRARTALE-LERRZELAFAH RN, DRGE PR

RINER R 5 By RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




IARBKIRE

% 38 W % 62 W

TR IERER. EENNIFERRE: AT RS ARG, AT RH ZHRRA,

ATEFRIKF | T Qe R AR 55 R b QL MM iF Ry A7 5 R,
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. . =if 7 3 ;/;i.. 7N
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HAZHK, REMIHE
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TraderCode AT H RAR# A7 5 jARA
SettType R FX, WG 5 ik £ 49 SettiType
103=% 4% # —H
104=1% £ 4 3
SettlPeriod

SHEAH, MY

51841 £ 49 SettlPeriod

—E

RIVEF 5 B

RIEFRR DR F AR XD L HFIHFBEAREZAL L HH




S S 1=~
b o TIAEBZKARE %51 W % 62 W

LA
1) —£RNMDELHFZLERMNET=E, L+ QuotelD 34 5 4 A MM IR L
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5y 690k 5 £ B g A (o R R 42 R A XA R I A K 5, k% £ 5% % JY00;
KA AR RO X AL AR 5, L F KA %A H IY0D), Vi AA HE o &
%, FEFHmE (SISIMXn.DBF) #=#ltm4 £ & (SISIG.DBF) F, fAIAAL
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