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xg hY 4

BT ¥

B 3

) @S

WAT

53T 3. 9R

2013-10

0.10

1.00

follf=

2014-1

0.90

1.00

RAE T % A b B & RALIT

2014-4

1.000u

1.00

ARAE0. QMR AE K & N B AEIT

2014-6

1.00B

1.00

B 23 B 89 Level 4= Level 111 B8 AT 148 8 48 ) 49
pECRAw L)

38 b BRAT W 9N St H

TE F% 5% R A W 838 Ao 3 69 7T X K A

M 5 RE —’éffﬁ?f'% H 838 A0 8% 2 A Contactor £
% E R AT HH & 4 MDStreamID #% | ApplSeqNum
FHRZE

AR S AR I Ao it HTE B A9 LA

ITE=R 9 L F 5k

2014-9

1.00y

1.00

%mﬂ%ﬁ%ﬁa;
45 0H 8 38 Je 97 38 AX AL ChannelNo 3% F= — 33t 4] 2 38 4%
& RawDataFormat % ;

B BBAT M M E St H & 38w B R 89 AT I & A
MDStreamID % ;

75 & T &L 5 M # 4K A8 TradingPhaseCode 389 % 0 1%
Wit A THEEZMNTHE “A=RBRH” BUL;
Wb R DERE . RAT. BT X £
“HERMRKREZRHLE” RLA “HEZNHL
%7

T L F AR

2015-1

1.000

1.00

IER R RS H & F FH& “SecurityPreName” #-4%A
“FinancialStatus” F .
B RBATHH B9 4T H 4 B £k “LH07 XA,
Ly A ]

BEATH R &
“MinQty” =ANFH.

* “TimelnForce” . “MaxPriceLevels”.
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2015-8

1.00

1.00

FHIEH 5 P Binary T BB O AL

3 o BAREG T I B

Y 5 B AL

TEAF IR &3 R R IR E RIS,
CRETSIFT . CERAEFT . CBRATFRT . BT
BARM” FF X £ A

R HATHRIERD —T b, SR KA P 3 o 47
X= 8,

B BEAT T B89 S 5 M B AL 38 A R T P
V) 7.

AW G5 & 3R € U F M SecurityPreName (GE R B #R AT 4E)

2016-6

1.01

1.01

IEH SRR &8 BB F L7, BB EF
7, CHRRGBRIRE, BB RRE” FEEMN,
3G i 9 FEREH B

B REAT Y B 09 4T £ R0 38 e B AL BT (630) 7,
¥ 5L R AT I B BH B

2017-4

1.02

1.02

EPFEN RS L AT HRBAITHES B L33 £ 57
HaRCEHN(9) 7 7 AR EKER BP (x) 7 L “RE
ALE A RE M (xk) 7

TEATH S B LA 69509,

W ) P AT B A AL X F AP BBAT I K & P 3 Ao
AT A B A, FERA FATH R Sde RN XA Y
HEEB XA, RS T EHGER A 2%,
Bl PATR A G2 A X IR R K RS H & o 3 e
HEGF K EA, FELRPATHZE A R AKX CH T X
KR, RiZeBIEREm A 3 2% B,

29

2019-1

1.03

1.02

B EBHESE LG X, SLHLELTT X,

2019-9

1.04

1.02

3 e B A5 BATH £ Ao

2020-1

1.05

1.02

JEF L SR AT X LR3I “34-B)E BAET A, M
B “18-3F AR 7, “19-"E#HE 7, “24-5 1 457,
“25-FEEFAHF” Fx.

I
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2020-4

1.06

1.02

FHIEH 5 P Binary T BB O AL

HFREBENXH LS R LH: HERNKER 5
e dE )5 A B AT £ A

¥ e B UG RN B AT TR B H &
IEARIERES I X L AE A BE: 35-4 kil o 4 s
Wik o AR K,

2020-8

1.07

1.02

XABFBRATH I T AT B, 3 hwde T MDEntryType:
xr=3% # LR

xs=3% # T IRMH

xt=3¢ # L IRH

xu=3% & T R

F it 276 4 TCP Fo 4046 7 A% 13

2020-12

1.08

1.02

TN RS L HATH BT B EADE A0 £ A
“BEH (xi) 7

2021-4

1.09

1.02

BWhF ALK D L EAITHERR, REELI, BERK
M

AT A RAT A

2021-7

1.10

1.02

IER R REH & “RAREHE” FX LA,

2021-8

1.11

1.02

B F AR S k55T RATH

2022-5

1.12

1.02

IR AT T BAN LA

2023-6

1.13

1.02

Hi o B A

2023-7

1.14

1.02

AR AFR B L (RTEF X)) MM A KRAZEE
FATH Y BFBHLA (300392) 7 —F A3 “RAKR R
#Z (MinQty) ” F&

2023-9

1.15

1.02

EP MR LEITHRBOITIEESD L8 £ 7.
“ETF%ir¥ 1 (xw) 7 4= “ETFE S (xx) ”

2024-5

1.16

1.02

FEHATHE R AT LIRS (390019) 7K 838 40 A%
i@ 4045 RS (AmountStatus) 55 69 BUA A= 5 7%
BRI 50 B B E A5 (PosAmt) 495 KRR

I
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PALL DS

WL E X

Market Data GateWay 471 B X (f #& “MDGW” ), RINIEHR 5 4T 15
AARBLEEHRABTFEANNF RRGIENE,

IERZES TR HR:

NG, EREE T 2R BEES, RRBEZHAE

M2 nk, 1% Bl dbd R 2AE B4R vk, BARIBE A6

\

4

Vendor Supplied System &N\ F F IR %3 (H A& “VSS™).

R FPITHE E % . . . . .
ZAFTENRIERAZHITTHEZAOBEANR PRS- 5.

v




IARRFAE FHIEH 5 P Binary T BB O AL

- WF 1
=, RESE 1
2.1 ZEFE e 1
2. 1.1 FBAB R IR B oot 1
212 R T ettt 1
213 TP HLAEAT POIT ..o 1

2L BB ettt ettt ettt ettt ettt nt et n et te et te et ene et eneerens 1
215 B AE ] oot 1

2.2 B TEE IR oot 2
2.2 1 FE TR TE oottt 2
2.2.2 BB ARTMTRIE K oo 2
2.2.3 A R TE oo 3
224 TIERTE oottt 3

=, R%HA 3
3.1 B D AT HEBEIE T oottt 3
3.2 BEBBAT HEAE M oot 4
3.3 BB AT HEAENL oo 4
34 N TE BN oo 5
W, HERL 5
A1 FETEPE T R oottt 5
B2 TH LB oot 5
B2 1 TH TR ettt 6
B.2.2 TH B oot 6

B3 B I IH Bs oo 6
4.3.1 BT B (LOZOND ettt 6
4.3.2 TEAHIH B (LOZOUL) oottt s s 6
433 OBEIH B (HEAIDEA)  o.eeoeeeeeeeeeeeeeeeeeeee et ettt et e e et et e e et e et et e e e e eee e e e e eeeeee e 7

BA INFETH e oottt 7
4.4.1 BRI S HE(390005) ..ot 7
B.42 FAETE B(B90094) ...t 8
443 P AZ BARZE T (390003 ..o 9
4.4.4 BRBATHINIE 7T (390000) .. ... 10
445 WHBAELETHE (8) oot 10

B.5 BRI AT oottt 11
4.5.1 T E BT IR (B90019) cooeoeeeeeeeeeeeeee et 11
4.52 FEFRFITIRAS(B390013) oo 12
4.5.3 INE(B390012) oottt 14
B.5.4 BEBBAT I oottt 15
4541 BFEMTHLEITHEBRBEY EFE (B00111) oo 18

4542 HERZMREX D LHTHRBI EFE (B00611) oo 21




IAABKIFA FHIEH 5 P Binary T BB O AL

4.5.4.3 FEEATHBRIEY T (B00011) oot 22
4544 BEEBHIIATITHRIED JEFE (B09111) oo 22
4.5.4.5 BREFE AT R FE (B06311) oo 22
4546 HBEZNRK B LEITFHRIBI BT (B03711) oo 24
4547 HHERAEAL D L HRIBITHED BT (B00211) oo 24
4548 AeFHAFEHBMRBITHET BT (B00211) oot 29
A.5.5 BRI AEIT I oot 29
4551 R FNLFHBRERIITHET EFE (300192) oo 30
4552 MR H L FH5BERIITHET EF I (300592) oo 30
4553 el KRR W HBERIITHET LT (300792) it 31
4554 MARAER G H LMK ELEELITHET RFTE (300292) oo 31
4555 MARLF LS L FMM A KIBE L RFATET LT E o 31
B.5.6 B LR IAT I oot 32
4.5.6.1 AEIF L5 L F MM B KIRZ LR TAT T LT B oo 34

&, REFH 34
5.1 BRAE BT ettt ettt ettt ettt 34
5.2 A TEJEIRIE X oottt 35
5.3 MEZ5 JEIRIE S ettt aneranas 36

VI
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EIEHF X B Pr Binary ITHRIEE 0 AR

AZEOAERBLIEF NS FT IS H5EFE SRS B A2 R, FAIEFIF KA
Binary W 3ENKINGER L G AT —RXH A% (BPH LMD RAR) RPATHE &
AFEORTERAEAROIETEZ RN E . LB BATHEF ARAF 20 89 38 34k X6

TASFT R A RE, HEAR. URH LAMAL STEP ATH K FEZE D ATLAL—
B, TUAEAKRFE,
= 2ERE

Binary /T 1F 8 &4 0 £ 3 TCP F= 484 A A K35 HLH] o TCP tA3L7T B T 5% B 2 3% A=
FEREG A, BB BUT BTSRRI, A ALTE £ E 8K TCP X
TR R ENAE, AT K G R EAE S CRIGER L S T AT RIS K
B
21 #¥
211 #EEREAS

AR IE D AT 2 6982 R A5 2 1.02, &% FH & (Logon) 49 DefaultApplVerID
FRERGIZBERAT, BKRRAEFTXL “REEBEZL” —F,
21.2 &%

BEANRPBIRERASOEAR (APITHRAR, AR “VSS”) REIITHHE X
MDGW., %4 A7k 4 TCP/IP &3 & ik 4,
2.1.3 IP 3#.ik4= Port

THREXARPAITERARBEANR S BT, KR ‘HmD (BRIAA 9129), £
MR %35 0 (BN 4 9130) HF—AN3% 0 RAEE 5 —A TCP/IP &4, RA M&RMATH R X
RYE TR G302,
214 &%

THREAR PATH R AL TR — N EERNEZT, ITHR AR PFITH AR
Z AF A R AR R AE by, AR IR 2 WIENR P R SRIE,
215 RE#EH

THRM X5 R PATIH A RZBRARZEFAIFE, 4o R A PATH R A% AL
AT M X K Z IR, A FBATH R X R R AR EH EAR LR BEAE, T
M XFaZBpiFAe ] PATIH A b EdE, LB TZE, APTRAARRZERE

F1R £ 4R



IAABKIFA FHIEH 5 P Binary T BB O AL

HEIEATHF X
22 LHEEHE
221 #i4nit
RAPATHAAERHERXBAR S TEIANRE:
> FEHERE, A THERE &R
> EERGaE (REMATHFAXARE), AT EARXGKE.
1. A PATH R %E g2 —/EUTH N X MDGW # TCP/IP &4, KB AiE—A
Logon 74 & 24T H MW X,
2. WmRAHRXRIERNPITHRAAAREE, RATHRMXALEE Logon /H &%
RAPTHERR, EA—ANEFHEOHIN, KRSEERRT,
3. WwRAFAHRARFTRIERK, R 2TH R XSS Logout H &4 FATH
R, RREEEFKIK.
4. R PATH RS KE Logon H &5, B3t 7 kA A S e H [ EHD &,
W ¥T VAKX ) i3, HFAEFA BTG /ZKT — k&,
5. WRRAPHRAAHASONEUTHER XA B E L, LrizFi—RhE#
2K T —kEH,
KRG 2ESEHIRS2ERRNAR G EE THF], RAE A TR G2 ER S
3,
2.2.2 ke Al K E K
A TATH W XA R P AT & R85 09 75 At 95 K BF B8 A3 45 36 K S, KB n
7 AR E R EAR R ZSBRE,, F— 77 XA B $IE @, 09 i 1] A8 1 A4S 69O B R] [
B, W TN A R M IBEET R AR, BT T A sbig 4,
LRAPITHAAEFEATHRAXE, A PATH RS0 A8 R & 452 Sk g
g (R E42),
Ao — /NS B a] B I A 4o RAT IR R R & @ A P ATIR R AR E ORI, AR AT
B R X2E R PATH R AR E—AS IR &, APRIER & 7K 8 18] 69 B 18] 18] 3 R 2 A2 i
R SBRIA G, BIAE, B PAITH AR S 2 iz i 2 B0 RS k0H 869 5 X R RIET
B SO B 69 5 4 75 50K 82 A #G B IA) 1) 5 AR 1 Bk ] [ Bt T
B P AT B RALTT AR R RAAG AR M ALF] AT W W X Ae ) P AT IR R R 1 Ay i 45

F2W E44RW
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W OLBEAT A
223 #iE4iE
R P AT B A dT 1 B X 7 ARk il i K % Logout H & &R &b 238 3 77 I 2]
Logout & iF K5, & K& —4 Logout 'H &= M. ALK EE L E G, 4k,
do RBAEN T RR A& S g u ] ] [ BARE g, W T4 bR
224 L%
e RAELELHAPHRALT, APTHAATAEBLIEFTHLEZERE,
THEAEE, APATH RGBT R EQH &R IIF RRFHRROHIE. 2 A
EHEREMB SN “EHELT —T,

=, RHEHA
3.1 XBHAITHEERLA
L5 AT % (Market Data) b 5 R B0 A ZANEA, HENEHAREL T KFEE
8 KT R B — AN S AN R R E, HAMT I K 7T CABL B R 420 38 e 938 44 38
BT IR
FAS R AL R 69 9R 38 AR 2 ke % 0 LA Al ST KA.
k31 XHITBEELAAREI R

S

£ il R A%
LEZESE RIS 1 IERFHIRAEE (390013)
T kA H & (390019)
N 2 N4H 8 (390012)
TR B4R B R R Gt A8 AR 10 AT B BB IE 8 (309011, 309111)
PR AT 1%
B 11 A bR & (309011)
Ao A S A 12 7R B RROH & (309211)
FPEHNRDH | g2 101x A7 H B RO & (300111)
P BEAT T o a 102x
oT 44 103x
>ha 104x
AR 105x
EFENRDH | p2 201x %% 4304 8:(300192)

FIWM KR



IARRFAE FHIEH 5 P Binary T BB O AL
BREATHE £ A 202x B E R K 8:(300191)
T 4% 4k 203x
BAE 204x
P8 205x
HE RN KD BBITHE 300x T B E B (300611)
HE M5 RBATH 301x T PR E & (303711)
Bt 50 4 B BRAT 1 3021 A7 B B K 8:(300211)
22 A b ERIR 4R AT 400x # % £ 004 £:(300592, 300792)
R £:(300591, 300791)
A8 b BBAT 1 106x A b FRH 8:(300211)
RS MR | E R R R 206x # £ £ 4674 £:(300292)
5T LI LRI (300291)
KA HF R | RBAT R 107x A1 BB & (300211)
5T B X iR 207x # £ £ 4674 8:(300292)
£ % % p% ZH 8:(300291)
WA B K 401x A EBRRAZLPRBAL, &8 ¥R
B L PRI BRI R BRI AR
%% A 4009 8:(300392)
% %, 5 37K 8:(300391)
FEEI (BFEERA) AEERR:
% A 3001 8:(300492)
% E R H 8:(300491)
BR AT IR 5001 BRI & (306311)

E: R PME AR x A 09 KT,

3.2

BeRAT 40
Be B AT T

FAS P AT I IRE VT

3.3 BRETHEK

BRETHHIEXHF TS AITHRXRKEGHEN R

8 FIT /& 69 938

AR AL Fea s

Afea e

(BIFIERFHRE) #HERHAH, TREH,
A SANERIRATH, BHRITHAA A TR AIME,

LR T, H ALK T A —AIRE A 1 TSR %

LEEHET, Hih

B igik
H38 4o ih I

4R £ 4407



IAEBRIRA FHEH X B AT Binary T RABE DAL
WERFHREHHFR, LARETHHEHAEZR, RPTHRAATEIRETHY LT
KAME B K 6938 LATHH &
BB ZETHHERELZEE, THRXASRE—EMEE R L,
FNE TR, 2HRIOSHELE, SHELEALES. APFHEL
AR AR B AR 00 i 1) A i R AE AG OBk A fA Ry, W TARERATIH M X R A&, A FAT
ARG S5 HRANERE, FEiXEik,

34 NEHLBIK

AT R RN & A P AT R AR E NS, HnE AR — AR —
41D 5.

T AT BBAT IR K65 A, AT A XA B & KRS R P AT
Bt T HITHRAXEZRBEIATRERGNE L, RPATHRAATAEL TR
HEAVIEEENERE, NEMETOSNACRANE G ID, AFTHRAL
T ABAS W I E AR SR AN LA

EIA P AT R AEZARAATHERXGBEFTAEZE, QTR XYEEMS
N A

W, HER
41 REEER
1. #3EITHIME, VSS o R AL 3738 6947 1 908 P R A G838, BT UTRER
£ i B B Bk X AT G AT T ORE 690K Ao
2, # 3% MDGW K %% VSS 695 BlUZH & £ A, VSS R R 4E Fl X A4 8, &
TMX%X%%Q@”%Q%%éMO
e BB R R AT G ATIH LA (MDStreamID), VSS 4w E & JF X 3 £ 589
f%,ﬂﬁﬂ%ﬁﬁﬁ%é%@%%%%%ﬁfﬁuo
4, £IH MDGW R Z % VSS 6974 & B3 mar ey B (TARZE Z4), VSS
I RTAE AR RATIE T, BT ATREE £ B 5 B2k e H73E F B
5. AT B BRIE 838 AT 69 4T 1 A5 B £ 5] (MDEntryType), VSS 4 R 4% Bl iX 47
ATHERR, RTAREL &M B30 B%HeiTH XA,
6 FEHFEFIRASH &3 m AT I X £ A (SecuritySwitchType), VSS 4= R 4% A
XA AT KAZ &, BT UTMEE £ M 8 ) 2 9% 37697 X 13 &,
42 HRLEH
B— 500 SARE I &k, TH BARATH B R R

FS5H KXW



IAABKIFA FHIEH 5 P Binary T BB O AL
421 HEk
HEKRZXT RN &ER, KEMKIER, HRWEEH,

B4 FHREE
MsgType A XA
BodyLength H AR

422 KEE
AR ST WA IA, R E . AR At I BACH &k TS (24

HASK) —HLBIH B AR LE

B4 FHRME

Checksum AR B Fm
VATE 79 it FA 3 e g ARG £
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 FHEHHAL
431 B X4 & (Logon)

Logon ¥ & 5% 2 R PATH 24 (VSS) FH IR @ HR XA H 9% —FH L,
RAPAHZEGAERNERTHEERSTHR X E R, THR XA Logon i & #HikF
FATWE RGBT AR o

% 4-1 VSS & MDGW ¥ & FH &7 X

B4 FHEMR
Standard Header MsgType = 1
SenderCompID R & T R
TargetCompID ol Ty XA
S = EJF B g, $ARA. R PATIE R AR TR AR
AT M X
Password %
DefaultApplVerID Z i B W BUR R

4.3.2 454 & (Logout)
LA PATIH R ARKRMERFRKIMTHRARELH, THRX2QRFITHAL

F6 W K40 W



IAHKRE

K% Logout 7§ 8 RAEWE KiF K. £ L0 PATH R AT VL L3 K% Logout 7% &

FHIEH 5 P Binary T BB O AL

KPR A AT R K 8RR

£ 42 EAKEERSL

B4 FHRMR
Standard Header MsgType =2
B LERE,
0= SiEEHK
1= 245 RK
2= Fdeaito s
= HRE A RFLSAL
= RIHERE TR
, 5= REEGA P LR OE
SessionStatus s
6= TKFHE
7= BATE A RAFE T
= o4t
9= J2F 49 MsgSeqNum(34) K )»
10 = 42 %] 49 NextExpectedMsgSeqNum(789) K K.
101 = HAfe
102 = FB0H &
Text XA
EAR B A3 — P AR

4.3.3 HH L (Heartbeat)

TR £ A B P AT R %2 8] Bl Heartbeat 7% 8- % 40 2 1] TCP &3040k %, Bk
Y — kb FHAERE TR, F 220 K% Heartbeat ¥ & VAR ) 44 4 69 42 B,
% 4-3 VSS 5 MDGW i#.&Bk7H &2 X

Bt

FEFHE

Standard Header

MsgType = 3, BodyLength=0

4.4 NEHE
4.41 i8S 3K(390095)

® 44 ATHEERESBE LR

B4 FER#HA
H 8k
Standard Header
MsgType=390095
ChannelNo I8 KA
ApplLastSeqNum R —&iTHHEWILES

FTR X400 W



IAEBRFE FHIEH 5 P Binary T BB O AL

EndOfChannel

Er ESBRRENRE A 3 A,

4.4.2 F1%7H 8:(390094)

RPATHRARREZZTHFZHELITHERX, THRXLEERE S THORKIE, HEEH
TG R LS —ANEAHEBTEL TR, W REF KRG ADLZH 8RS K BOR
Bo THRXA GFR—RE” 0977 KFEAKBEEHL, BLBKB ZNEFFLRE, f7
X2 PR E 0 K B K 69 A AROR AL AL B G 1 K.

St F 12 EAT B8 T N8 RS F Tl LR T A AL A H EEKR, BRI NHEE
WRFT<=AME KBRS RTH, HATRKBTZH L, g L%
K & BABHERFT>LENKBNRRHERLET+H (kR KH &TRS
=10, #EGH LK FT=12) HARAETHEEXR, k@3 THRFIFREROK
o

TS LA, KEIASBEE, RAINEMELENERETAEFRRE T,
I RAEERRA LN, W EEEEARSGIERKEERRE TG NE LA

%45 VSS PHBETHREFEINERLEEZHHBEZX
B FRRE
8k
MsgType=390094

T AT £

ResendType 1= BETHRIE
A XE

Standard Header

\

ﬂu\

&

ChannelNo b KA

ARAE T

ApplBegSeqNum %4 ResendType=1 B 4 2
BRI/ TR,

BRFS

%4 ResendType=1 B4 5K
FBRITKF TR,

% ApplEndSeqNum=0 B, 71K
* 24 ApplEndSeqNum % & 7 4k
B EAF RN, ZREHIELENF

ApplEndSeqNum

FH8W K4 W



IAEBRFE FHIEH 5 P Binary T BB O AL

Ay R K AE.

oo —ARIR

NewsID %4 ResendType=2 B 4 2

PRCA I S TR X S
FHRE

RAATH M X AT EHE =% R P
T R RIR % B0 A

ResendStatus

4= FIPTTH

A

BAEAT M K AT B ALR @ 2 F P
RejectText T R RIR S 5 0 A 3

S R F RAAT I F X AT EMIEL,

B IR R A X AR =)

4.4.3 A P13 &4RE % &(390093)
RAPATHALRFEZAL S EITHRXAMENKERPFEEREHL LIRS

MEZERPITHRARARSZEZNEFPFRBRBD AAREBARAPITHEARE ZEREEZ

H o

#4-6 1ZABVSS LA P ZEREH LR
Bt FR#E

H 8k

MsgType=390093

OrigTime F A& £ A BT 1]

R A AR A

VersionCode 01 = I

02= F%J

P #cE

LAT R L AR P AT R GIR F

Standard Header

UserNum

FIOWM K 44W



IAABKIFA FHIEH 5 P Binary T BB O AL

&0 4ss P 4R

4.4.4 BFPRATHINE 41(390090)
AP BBAT W SN 8 AR A 2 B0 R F B BBAT I M it o

% 4-7 MDGW R i & VSS K% B BATHIME S H &2 X

B4 FRFE

H Sk

Standard Header
MsgType=390090

OrigTime F A& £ A BT 1]

ChannelNo A8 KA

NoMDStreamID TH £ A #

= | MDStreamID A £ 5

= | StockNum iEF R
R S
% 04%:

= | TradingPhaseCode X L

HESEMN (RIRERH AN T)

E=CH T (&3FiERTHT)

Er O BRBBATHORE A B R E A 154,
4.45 L %E4E L (8)
L —/N TR R B A TE B AR TR 3 Rk S AL B, AE :Lk%‘«iééé‘}‘%]’ BT
%, ZHEEZTER TR P PIROEIRGTEH &R P2 SRS &HITIIR,
% 4-8 MDGW 464 VSS M4 ¥ H XA P2 EMEHE- L

B4 FHHAE
Standard Header
MsgType=8
RefSeqNum AR IH 80904 875
RefMsgType KA 0Y T & R A

BusinessRejectRefID MABLEIH &3 BB L 4 & ID.

BusinessRejectReason | 4E%& /% [/

BusinessRejectText 1B 287 B 3L

# 10 W 4% 40 W



4.5

E:

1)

KEAT
4.51 7 % %8R E(390019)
B4 FR#E
W8k
Standard Header
MsgType=390019
OrigTime $ A8 £ BT 1]
ChannelNo b KA
MarketID T 3% R
MarketSegmentID T G R, G
TradingSessionID X 54 ID
TradingSessionSubID X H&#ET ID
TradSesStatus XHEIERS, Y
TradSesStartTime R 5 aibALdbutE], MY
TradSesEndTime XY AiEERENE, MY
ThresholdAmount B B s
PosAmt B R &R
AmountStatus IR
THRBEZ HRiEID. KHRETIDHRBXFE T
MarketID TradingSessionID TradingSessionSubID
XHKG= # Bt | 1=Day, H I = 4 BT
il = MAXEZHEFEEL TN
)

IAHKRE

FHIEH 5 P Binary T BB O AL

2= & (FHEELE
3= HEhH
4 = & OKFEE LS TN

i B0

5= MAEZZKEES
129
= #H1%

100= KFT

102 = Exchange Intervention

103 = J& 7

52 aliny

101 = F AT (GF £ A5t ad 80

F 11T £ 4R


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

IARRFAE FHIEH 5 P Binary T BB O AL

104= BUHEE 4
105 = 2 EFh 2 h OLHEELFMN

i)
106 = 7T BUH Ol & & ST o
)
107 = FALET Ol & & ST o
)
108 = [ALxt & (Fr &K & eth o
)
2) THEEHREHEHRAFIEATSA 34
3) M THRRET Y, I8 ERFKFESTHF AH 5L IRS(AmountStatus), B | 4 31
(PosAmt)#y X F 4= F :
ERE LSRR 1 Z 4K % (AmountStatus) | B P %] 4 %7 & (PosAmt)
LT R B 1-Z AT F Bl 14 0.0000
AT R BT S B s LA | 2-3 T A L AT 5 PR A E R
30%#
FETRERTRFETE A4 | 3-HALR B 2 45 0.0000
JE 89 30%5
4.5.2 EFFEEIKRA(390013)
% 49 MDGW RAEFKMHREH &R
B4 FRE
Standard Header s
MsgType=390013
OrigTime F A8 £ A BT 1]
ChannelNo b KA
SecurityID IE AR
SecurityIDSource IE F AR D R
FinancialStatus IERCR S
NoSwitch EilE ¢
= | SecuritySwitchType | 7% £ 7|
= | SecuritySwitchStatus | 7 X K%

# 12 W& 40 W




IHRBERIFA KINEHR LS P Binary T H $EE 2 AL
E:
1) FXEANHLA:
& 410 GERLHFREFREAF| R
X £ A X ARG B
RRITEN 1 & T RRITARAYIE H
AR 2 iE T RRFARGYIE K
¥ 3 i# B F ETF, LOF $F %X L4
st F % 4 ETF 24504 ¥ 1
T = 4 i# I F ETF, LOF ¥7F# X 44
st F %4 ETF £ 450 & 7 X
) 5 BT R LKA KD
IR 6 TR TR T 4. AN A& TR T
LG T RN B A
=& 7 ERTFATEERG LSRG, NS, T, FART.
AL A RSN ELR B T LR R . AR
JE S B B, T S Ak 8]
TR 8 R T4 T A7 A 89 AUIE S HA AR
KA 10 & B T IRFAT A s
SOy 11 E R T IRFLT A S
% & ETF %4 12 i& f] F+% & ETF
¥ )
¥ & ETF %4 13 & B F+% & ETF
=
o ) 14 ERTRATELEGEE
IR & 49 15 ERTATEHGIGIEE
JR A7 20 & R TR X TR AT N AR A
fiz v 21 & TR A7 K= TR AT N R AE
PR 358 22 # B TR
EE Y EENE 23 &R T RME R AT X W ok 69 E A
%
iy 26 & B T IRFAT A &
T B AR 27 &R T IACEF LT AR 09 E R
ML A F S 28 & R T B RGBARGYIE K

# 13 W &% 40 W



IARRFAE FHIEH 5 P Binary T BB O AL

BB F 29 & T BRGBAREY IR

AL R 30 & R T B RGBARGYIE

BB RR L 31 & T B RGB ARG IE AR

EARE B % 32 ERATFHREAHE TR

A

R & LA E 33 E B T LA L E e F IR

il

=42 AR 34 R TR TEERA G LAT, A8 . FAFHEG. TR

WAL IEA NS RGBT T XA, IEA NG 4
b e Iy

ekl by 35 E T RGRIE R B AL 08 PIRAIEL T PR
B, AR
Hine g #e 36 EFATRTREHEMOGMA, T/~ LHIER

2) EFFHREHEGEAEBA 154,
4.5.3 »4(390012)
% 4-11 MDGW KA NEHE &2 3L

2 A FHRIBE

H Bk

Standard Header
MsgType=390012

OrigTime AR

ChannelNo A8 KA
o —FRIR
THEERTAEMENERELTE

NewsID .
B R#, TR NEMER T NS
R LA R RN

Headline I AR AR

RawDataFormat Z 3R B AEA K

RawDataLength Z BRI SR K R

RawData helts R I EE

NER A A G AT AR UAA L& 7.

%412 DNEmER L

F 14 W & 40



IAHKRE

FHIEH 5 P Binary T BB O AL

nERE BulletNum Fo A8 £ A A K

N ARIR D1 A XA 5 L NewsID
A FRAL NAMEI1 4% £ A A N Headline
R SIZE1 % £ A4 R RawDataLength
N B 1A TIME1 ¥ £ A A I OrigTime

T @ 2 RawData P 434 1 69 — A~ 18 £ = 19) :
BulletNum = 2

ID1 = SZGG0001

NAME1L = # /b 2 5 F 1z &

SIZE1 = 100245

TIME!L =20071022-09:15:01

ID2 = SZGG0002

NAME2 = RIGEHR T % BAE R 5 A AE &
SIZE2 = 25076

4.5.4 BRATH
% 4-13 MDGW Rt BATIHH &R X
B4 FRMAE

8k

Standard Header
MsgType=3xxx11

OrigTime I A % B 1A

ChannelNo il KD

MDStreamID 17 5

SecuritylD IE AR

SecurityIDSource JEF XA R

TradingPhaseCode 7= o I AL 69 5 T RS

PrevClosePx AL

NumTrades R4

Total VolumeTrade R E

TotalValueTrade AR E AR

Extend Fields S HTREFHR

# 15 W &% 40 W




IAHKRE

FHIEH 5 P Binary T BB O AL

) ZHERTATAEEN:

£ 4-13-0 BRBATHHEXANF| L
150 £ A B HERE | ART R
MDStreamID FE
010 AR REFE, AeF) EPEMIHHREBATE | 300111 Y
040 AR P M B R BBAT I
020 A8 R R AP K E W I AT S B AT 300211 Y
030 Bt 5 4 R BRAT I
410 RIS R AT T
060 PO 5 0 &8 M KR R B BRAT 300611 Y
061 MR FHNRHEEE RN KRR
5 R BEAT 1y
370 g MR S RIBAT 303711 Y
630 B BHAT IR 306311 Y
900 GO AT 309011 Y
910 B T A AT B R AT 309111 Y
920 ] JE 45 $bk B AT 1 309011 Y
930 R ! 309211 Y
2) RHWBAREE R 242, H—AZPUEHH4 T :
2.1) RHMBNRDE 042 Bfh4e T &
X% E Y8 ik 38 A ik % AR &5 &i i
BBERD | £FEH | TSk o4 EFEM | RAARR | ‘B | AERS
(010) (020) (030) (040) (060/06 | (370) (410)
1)
S= & [ ) ® [ [ [ [ [
( F
)
0= 7 # o [
F &M
T= i 4 ® ® [ [ [ [ [
S
B=tk 7 o o [ o o o [

# 16 W &% 40 W




IAHKRE

FHIEH 5 P Binary T BB O AL

C= 1k & o o
Eo&eh
E= & I ® o [ o o [ [
i
H= 5 Bf [ ) [ [ [
1% 5%
A=# B o [
V=% 3 o o
P op W
XHHBRAG | BEATH | BRERTR | BiEkK | Ao Ew s F
(900) (630) (920) %14 (930)
S=k# (FFaT) [ ) [ ) [ )
O=FF & & A 5E M [ ] [ ] [ ]
T=# 4554 [ ) o o o
B=tk o o
C=l &R A 5EM o o
E=& H] o o o [
H=1s i 1% % o o
A=#E XS
V=i 5 1 o o
22) RHMBRDE 1 A2BAELA :
XHH | AREF | HFEA | K | BRE k-2 &5 ik % o8
BRD | EH Y ELENC 4 vEMA | RHXR 4 | AHRR | HEF
(010) ) (030) | (040) (060/061) | (370) % b i
(020) (410) (930)
0=E% o o o [ [ o o o
PR
1=4 X ® ® ® [ [ [ [ [
1% 1%

# 17 W &% 40 W




IAHKRE

FHIEH 5 P Binary T BB O AL

4541 EPFENXSH L Hi7HEBY EFE (300111)
24-13-1 EFENZIHLETHRBTEFEZX

Rt

FEFE

NoMDEntries

& B AN

= | MDEntryType

i 4R
7 B

<
=
S

y £ 51
0=5

1=% i

2= LM

4=FF FH A

=& &

8= &M

x1=F 3% —

x2=Ft % =
x3=ENLE (&% AT
)

x4=% L8 (BF A AT
)

5[ F T B F—
X6=JLF T B F =

x7=4%4 T-1 B 414

x8=H & i A E 4 1E (.4 ETF
4 10PV)

X9=AIE B M F

N

Tl
M
>

xe=#KA1F H>
xF=2kAF
xg=oHH e
xi=%F M
xw=ETF 5% i ¥ iy
xx=ETF 5% B} 2 ')

= | MDEntryPx &
= | MDEntrySize #E
= | MDPriceLevel E A M

# 18 W 4% 40 W



IAHKRE

FHIEH 5 P Binary T BB O AL

= | NumberOfOrders i fde it
A0 & T BT
| NoOrders M4z 48 F LR
A0 & TIBT
= | = | OrderQty EXIE &2
R
1) BANEPEMTHENRAGTHE BT
&R EA | AREFEN | REFEH
(010) (040)
0 o o
1 o o
2 o [ J
4 o o
7 o o
8 o o
x1 o o
) o o
X3 o o
x4 o [ )
x5 o
X6
X7 o
x8 [
x9 o
xe @ [
xf ® o
xg [ )
xi o
XW [
XX [ )
2) ATH A B EABLA:
T & B XA B
0. 1 FHEBAHFER (0). =& (1) 44z, #+ MDEntryPx & =454z M4,

# 19 W & 40 W



IAHKRE

FHIEH 5 P Binary T BB O AL

MDEntrySize % T4z L4y £ 442, MDPriceLevel & #2692 %, A1
FHAEIR 2905, AEAR DR TR A RAAS (Level 1 THR S4BT 5 A4
1%, Level 2 iTH & %487 10 A~4542), NumberOfOrders & =441z Loy ¥ £t
%4, NoOrders. OrderQty ¥ £ 41 ] TH %45z Lay £ m (Level 1 47
A48T, Level 2 fTH R Z WAl 50 ££40).

71 % B+ MDEntryPx FE A TRUEARIMN, HRFELE
o R IRA AR, MARAALEA,
driE ROk E, HE XA A AR, U MDEntryPx F 8 & ik A& 090 &M

iTH % B ' MDEntryPx F B A T FERZMN, HRFHELE L,
S E FIE R FARK, NAKALEHE,

fTH % B MDEntryPx FH& & TR & AR ZH, HFELE L
Y E FIE R FARK, NAKALEHE,

71 % B MDEntryPx F 8 & 7RI M, HFBELE L.
ImiEFRL A AR, MARKAREE,

x1

71 % B F MDEntryPx 8 & 73—, HHFHELEL.
Tk — A KM A VAN
i RLIRA AR, MARAALER,

x2

T 4% B % MDEntryPx FH &A% =, EFHELE L,
3k =R AN E— KA, ERIFFEFEN, WA B =R A M-I
S E FIE R FARK, NAKALEHE,

x3. x4

ZATH R B A IEAEIREPAAENEEAMFEN (x3). £ (x4) £4C
B 41t, HF MDEntryPx % &4 & mA-F 344, MDEntrySize & 7% 4
luéi_i!i., ﬁﬁ’@‘f‘%\}i )‘Lo

x5

ZHEBRETRERLZ SRR,

x6

15 % B MDEntryPx FEEATRETAE -, XHFELEL.
BATARE 5B, HRAA.

x7

#71 % B % MDEntryPx FH A TEE%E, AFEALEL,

Ao AN T-1 B3E; FTHyAL QRBAITHEL), T
REAA T-x B AL (xo=1, Pldast FHREERGEE, x=2),
GERBRUBRTEEELZHAA,

x8

47 1% % B 7 MDEntryPx F8 &k 7 A &K AF F{E (@45 ETF 49 10PV) , X

# 20 W& 40 W



IAHKRE

FHIEH 5 P Binary T BB O AL

e F B E L.
GERBRTEEL A A,

x9

71 % B F MDEntryPx F 8 & FRGER N F, HbFBEELE L.
% & BALTR T AUE KA o

Xe

T % B F MDEntryPx F 8 & Rk EN, HEFHELEL.
BUE A 999999999. 9999 % 7 L KAZ N4 Pk 4] o

xf

71 % B F MDEntryPx FE & FHFM, XFELEL.

St FAE T AA REAGIEHR, BUEA-999999999. 9999 & 7= LIKAZ N 44 FE 4] ;
ST MAETRTT A R GGIER, BUEAIER M AE AL & T LB AFMAE TR 4],
Pdm 3t TILEIA S 0.01,

Xg

71 % B F MDEntrySize £ TR A& A HF &, LFHELE L,

Xi

71 % B 7 MDEntryPx F B & THAE ¥ 20 H b A F Mg, HeFH
T o

XwW

17 % B + MDEntrySize % 7~ % 194 %, NumberOfOrders & ¥ W £ %%, #£
M BT S

XX

#7H % B + MDEntrySize % 7B 4 ¥, NumberOfOrders & = £
M B A E

3)

T ST AR ) 64 ok M8 1L Kk AAEE B, P K — Aok — AR AB T R WU M A A

RREE,

K_RE BT EMAIME LR XM R EREHMAE, BIENRMNAEH

15.4000, s X HEH 3200, EHR 424 1200, WiTHHRBPLEEEUTITHEB:

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

4542 BERMREXH LH4THBERY EFBE (300611)
%4132 HERMNKFXHLHTHBRBT EFEZ L

B4 FR#E
NoMDEntries &A%
T & B &5
= | MDEntryType 0=3%(k N\
1=3% %
= | MDEntryPx H#&
= | MDEntrySize #E

#21 W& 40 W



IAEBRFE FHIEH 5 P Binary T BB O AL

4543 HBEATHRRBRY BFE& (309011)
£ 4-13-3 HBEATHHRBYT RFHEZL

Bt FER A
NoMDEntries THEBAH
ITH A8 £5

3=% AT 45 &

xa=RF B J FE 45
xb=FF # 45 %

- | MDEntryType xc= 3 & 45 5
xd=3x 1K 45 £

MEE Tt

xm=A &A% 2 (9)
xn=dk #4546 3 ()

= | MDEntryPx Fa& oA

4544 AR EHITHRIFITHRRBY EFL (309111)

R 4-13-4 AR ERITHIRTHRBYT EFEREX
B FRHEE

StockNum Yuit & A5 AR AN

4545 BEEFITHRRBY EF& (306311)
% 4-13-5 BREFTHERBY REFHEZX
B FHRBSE
NoMDEntries 7t B A%
8 % 5]

2‘\*

%
%

s
>

1=3z 4

2= LM

o -\\

¥

= | MDEntryType .
P 7=R

8= f& M
xe=7kAZ M
xf=k 42 4

# 22 W& 40 R



IHRBERIFA EYIEHR X 5 FF Binary 1T RABEE O AL
xh=4z M OB A I M
)
xi=5E M
xr=% # L4
xs=% & T IR
xt=3 & LR
xu=3% & T IR
= | MDEntryPx A&
= | MDEntrySize =
= | MDPriceLevel K32 Az
VCM %3 B4 3
0% 1
NoComplexEventTimes 1 AT ATk TAkA VCM #9
AHEA, T @ e i ] 2 A
Y 44 25 R B 1A
= | ComplexEventStartTime | 4 #% %5 0% Id]
= | ComplexEventEndTime | #3745 & 03 1)
1) AHE&B XA
T & B XA B
0 AN CEFEMNTS LEITHRBY EFE& (300111)” #i7H 48
1 R AL
7
8
2 #71% 4 B F MDEntryPx F B A TRARM, HEFELE L.
o R IRA AR, MR E B,
xe 71 % B F MDEntryPx F 8 & 7#HFM, HFHELEL.
BUL A 999999999. 9999 % 7 L BKAZ N A& TR 4] o
e RAE T A, NEATAFINGMAE LR, o R&TAEEES TN,
W) & Tl ST B A A B TR
xf 71 % B MDEntryPx FHE & FHEFMN, THFELEL.
S FNAETT AR RBGGIEFR, BULA-999999999. 9999 % 7= Lk 15 44 [k 41 5
St FMAETTT AR R EAYIEFR, BUE A JE RO M AEAAL & T LA A TR A,
tedm 3t TILEIA S 0.01,

# 23 W & 40 W



IAHKRE

So RAE T AR, MATAFRNGMAE TR, o R THRERESTHI L,

FHIEH 5 P Binary T BB O AL

N & Tl A ST i BLE A T IR

xh

71 4 B F MDEntryPx FHATHEAEN, FLFHELEL,

Xi

#71% % B F MDEntryPx FEEATAF M, HtFHELEL.

Jo RAE T A, NEATAFRNGSEMH, R THREEES TN,
MEATKEELSEMNHBLAEN, RLETAEELS MR, WEATFEE
SEMEBESFNM.

Xr

#7145 % B F MDEntryPx F 8 & 7 £ & ERM, HAbFHELEL.
ST BB L S, e R AT FEELSEMEE, MEAFFEEMNEEGE LN
# Bk,

XS

474 % B+ MDEntryPx F B & TR ET RN, HRFELE L,
T RGBS, e RETFER ST B, VAT ESTH I BE K &N
%TFRO

xt

71 % B F MDEntryPx FH &= £ & ERH, HFBELEL.
ST BB L S, e R AT FAEELSEMEE, NEATFEEMNFEE LMK
—t]}RO

Xu

474 % B+ MDEntryPx F B A TR AT RN, HR-FELE L,
ST ARLB AL G, do RA T EE S TN, WATIF AT B R AN
TR,

2)

ELOFMAAR AR IM BT R EABER T, BT RE “EFPENRD L HITHE
By EFE (300111)”
4546 M HLFTHERYT EFH (303711)

% 4-13-6 BERZNXHLHITHRBYT BRFER L

B4 FRMAE
NoMDEntries THEFBAK
%4 B £ A
= | MDEntryType 0=3% N\
1=32
= | MDEntryPx A&
= | MDEntrySize =

4547 HEAEALH L HBRBITHEY EFE (300211)

% 4-13-7 REAXXHLHFRBITHT EFBERZ L

Rt FEFHE

# 24 W& 40 W



IAHKRE

NoMDEntries

*

p

Y3 # 3 5 BT Binary 1T EE O AT

MDEntryType

9=Aa A3 4

x1=HF % —

x2=FF ¥ =

x3=ENLE (EZAAIFEH
)

x4=F HILE (B AARFH
#)

x j=Aa A 3 ik #k BP
xk=HE 5 F A AT 35 0

xv=TE BL gk, R LN

MDEntryPx

&

1

MDEntrySize

#E

MDPriceLevel

K3k A

NumberOfOrders

Prde B I LR
A0 KT B R

NoOrders

CUREE S ZITE e
A0 KT AAE R

-

-

OrderQty

EX T &2

NoSubTradingPhaseCode

S

9 5 B BN

-

SubTradingPhaseCo

de

R 5 77 KA AE 0 3 5 B R A

TradingType

NN

=1 BL i, XX
2=H T A
3= H MR

# 25 W & 40 W



IARRFAE FHIEH 5 P Binary T BB O AL

AuctionVolumeTrade IC BT A%, 3K 2
AuctionValueTrade IC B A&, 3 A%, 43R
E

1) BALHFAFGHFTHEZBT:

FHREBEA | BRFERR | HESH | REAEZD
X9 H (030) (410)
(020)

0 o o [
1 o o [
2 o o [
4 o o [
5 o o
7 o o [
8 o o [
9 o [
x1 o o [
) o [ [
X3 o [ [
x4 o o o
Xj o
xk o
XV o o

2) AFHE B EAGA:

T %8 25 W

0. 1 R F A48T e Bk R4 F A

FHEBAFEHE (0). & (1) 44z, H P MDEntryPx & =454 4%,
MDEntrySize % T4z L4y £ 442, MDPriceLevel & {2 69K 2%, A1
T T 205, AEAR DR TR 0GR R BAR (Level 1 {THR 2877 5 A%
12, Level 2 T & % #8377 10 AM454%), NumberOfOrders & 44542 E &9 & £ 4¢
%4, NoOrders. OrderQty ¥ £ 41 fl TH %45z Las £ m (Level 1 47
W48, Level 2 {TH & % BT A1 50 ££4€),

#2060 W& 40 W



IAHKRE

FHIEH 5 P Binary T BB O AL

71 % B & MDEntryPx FH & T RIL A M.

LATIR LA A “A10=k R IHK L5 WIATH” & “020=1 A8 K i 47 X = 1 I
AL S B BRAT I 70t , 4T & B F MDEntrySize % 77 * £ % R AN IR T X,
BAARBAEB A4 T :

0.01=rC A s X

0.02=1 T A% 3T

0.03= 2% A

0.04=74 1 A% 3

0.05=3C & M

FHEHFBFOEEFELE L,

JIE R LA AR, MNARKALFR,

iTH % B ' MDEntryPx FH A T ERZMN, HRFHELE L,
S E FAE R FAERK, WAKALEHE,

71 % B F MDEntryPx F B R FALE AN, HeFBLE L.
JriE F AT, MR A E D B R CT LY R ARL, WA H Y Bk
FN AIERCLT B R AR, WA AT IKEN .

71 % B F MDEntryPx FE A TR\ AN, HFBELE L.
ImiEFRL A AR, MARKAREE,

#71% % B F MDEntryPx F B A T RAKR M, HHEFELE L.
S FALRA AR, WARAHLFE

7% % B & MDEntryPx 5 Bk = i 47 X = ) 89 5% B a%, 32 Aw AT 2 A B A
FILH G BT H M

EAEN LS o L S G R S P E R RN

o R IRA AR, MR E B,

% BAXTR T R 47 K=l BAT AR IR S /= o KA o

x1

x2

# 27T W & 40 W



IARRFAE FHIEH 5 P Binary T BB O AL

x3. x4 ZATH R B A IEAEREPHAAENEEANFEN (x3). £ (x4) £4C
B 41t, HF MDEntryPx % &4 & mA-F 34, MDEntrySize & 7% 4
BEHE, EAFHELEL,

Xj #71% % B *F MDEntryPx F Bk 7 47 X & W 64 Ao B 3 A R 3K BP, b5
BAE L.

A R 3 ) B B3k BP A B R R A ACE ) A B I A R e AR H)
A E B F VA 100, WA BENF A,

% & BALIR T A7 X & 8 - 5 KA

S FE A F AR, MARKALER,

xk 171 % B F MDEntryPx F Bk 7 47 X & 69 0E AL & % R Z AR 3 A &
WA B AR T AT K&~ & K
XV 71 % B MDEntryPx F 8 & 7 E AR K R LA, HAFELE L

o iE R EC AR LA AR, MARRALEE,

3) XHFT RN H N E AR (SubTradingPhaseCode) B A % 112, H—{zB/EH AT :
3.) XA HT XGRS M BERDE 01258 H :

Ry XX HHBERA | EERAR | MAAR | AFAZX | WHARX | TEAR
S=/a %) (FF 7 A7) o o o o o

O=TF &K &3Eh o

T=& %52 [ ] o [ ] o [ ]

B=tk o o o o o

E=&. 1] o o [ ] o [ ]

H=115 i 1% 1% o o o o o

V=B BN BT TR ALE | @

&t

4) RIS TR 6 E DR M B K A BT, B AR RPEHH L
FAT IR (3001117

# 28 W & 40 W



IAHKRE

FHIEH 5 P Binary T BB O AL

4548 RE&EHAZSHMERRBITHEY BFE (309211)

%4138 A2 ERLAZHERBIABTEFBEZX

Rt

FHR ML

NoMDEntries

g R A

= | MDEntryType

SRR
x8=H A i A # 4 1E (.4 ETF
%9 10PV)

= | MDEntryPx

&

E: ORHEATFRBULEZ A 0:

PrevClosePx (BEALH ). NumTrades (m X £.4%). TotalVolumeTrade (m X ¥ % ). TotalValueTrade

(R E28)

455 REEITH

% 4-14 MDGW AR A #LEIITHH &R L

B4 FRMAE
M8k
Standard Header
MsgType=30xx92
ChannelNo il KD
HEILERF
ApplSeqNum K1 TS
MDStreamID GECE T
SecuritylD Th - W)
SecurityIDSource iE F AKX AL R
Price FIMAE
OrderQty EXIE & A
1=%
Side 2=3
G=f& N
F=4h &
TransactTime E Al

# 29 W & 40 W



IARRFAE FHIEH 5 P Binary T BB O AL

Extend Fields BV EyREFHE

Er AR TFATAE £
% 4-14-0 BREERITHEIFBEANI £

7% £ A B HWERA | ARV E
MDStreamID FE
011 AR (RE, A&, HFEF) EFPENHE | 300192 Y
AT
041 AREF TN H R ETE
051 WX 5 B EE@ITH 300592 Y
052 MK 5 BERMAT I
071 el R R LT 300792 Y
021 &l ) R AT X R IT BT R SR L AT 300292 Y
411 RFIF T Sy B X% EAT
413 RARIF LS EFRLBETH 300392 Y
415 BRFNHR 5 & w P IREEATHE
416 R HFIHF R S 5T R KB EAT 300492 Y
417 AR TE B AR S K B EAT 1R 300392 Y

4551 ¥ ML HFRELITHY RFHE (300192)

4141 RFPERLFRELRLTHYT RFBHLNA
B4 FRFA

T LA

1="7

2=FR A

U=47 &tk

OrdType

4552 X HLHRELRTHY REFEK (300592)
% 4-142 WX HLHRELKITHTREFHEZL

Bb FHRIGE
EMATHH T
ConfirmID ConfirmID # = % 7 & & 4T 1H
E W AT
Contactor EAEA

# 30 W & 40



IAHKRE

FHIEH 5 P Binary T BB O AL

ContactInfo i F N

4553 #ZBir A BB LEFRELRTHEY EFHE (300792)
% 4-14-3 #HEBBIEAHBLFRELRITFEYRFHEZX

Bt FEFHR
ExpirationDays MR, FAz A RHK
o L e
ExpirationType B

4554 HEAKEXHLHERAXBRELLITHEY EFHK (300292)
% 4-14-4 HFEAEZLH LS ERBAXZLERITHEYT RFEAA

R

FEFE

OrdType

T £ A
1=
2=
U=A7 itk

4555 MEAEX D LEBMAKRFARELARITEY RFH&
1) FHEAEXH LS (REZFX) BN BEAFRLELRATHY RFEALY (300392)

% 4-14-5

B4 FRMAE

QuotelD ROH &ERT, ER T RF R
AT

MemberID 5 B KA

InvestorType X hH EHREA

InvestorID R 5 TR

InvestorName E P AR

TraderCode X5 R

SettlPeriod 25 5 A A

Settl Type EH X

Memo &z
AR E, RER T EHF R

MinQty
AT

# 31 W& 40 W
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FHIEH 5 P Binary T BB O AL

Q) EERMBELRITHY EFHEHH (300492)

% 4-14-6
B4 FR#E

MemberID X5 B R
InvestorType R EHREAR
InvestorID R 5 TR
InvestorName K P AR
TraderCode X5 R
SettlPeriod R BEE Y
Settl Type EH X
Memo &
SecondaryOrderID SRR R T

3£ 3E b F £ )

=32 £ ML ¥R
BidTransType

2=3C Kk KA ¥R

3=3C K B P IR

TR AT X

1=% — 4R P AR
BidExecInstType

2=% T ARE— A F AR

3=% TR ZEZMHK T IR
LowLimitPrice A& T IR

Mt LR
HighLimitPrice

0= A& LR
MinQty RICR L HK=Z
TradeDate X 5 B A

456 BZLERAITIH
% 4-15 MDGW A BRERZATHHERX

B4 FERBHA
H Sk
Standard Header
MsgType=30xx91
ChannelNo I8 KA

# 32 W& 40 R



IARRFAE FHIEH 5 P Binary T BB O AL
HEILRF
AppiSeqNum M1 T
MDStreamID 171 £ A
BidApplSeqNum FARIEA
K1 FHE %, 0 R T AN EEAE
OfferApplSeqNum FAFIER
M1 s, 0 R AN R4t
SecurityID IE AR
SecurityIDSource JEF A AD R
LastPx AR A
LastQty MK E
el
ExecType =35
F=m
TransactTime PR 18]
Extend Fields SV 5y REFHR
Er ZHEERTUATAEEA:
& 4-15-0 ZERIATHRE LA X
171 £ A1 B HEXA | ARV E
MDStreamID FE&
011 A (LE, A&, HAF) EFPEMHZE | 300191 N
EATH
041 AT M LB BEATIH
051 WX 5 #E & WATH 300591 N
052 PR Sy R ERZMATIR
071 B RRIBIE A AR EATIE 300791 N
021 By %38 A A7 K = I B Ak, iR EAT I 300291 N
411 TR I R S E R AR R LT
412 A ILF 5 OB AR R EAT R 300391 Y
413 B FIFH L 5 B R EAT
414 TR ILI S W R AT
416 Bt HIFH Ry 5 F R B EAT 300491 Y

#33W &£ 4R



IAEBRFE FHIEH 5 P Binary T BB O AL

417 RARIF R D EE AR KR ETH 300391 Y

1) B—/EANZELEREAZERIHEHITLTES (ApplSeqNum) E 4% 5.

4561 MEAXEXHLFBMRAXFRERIITHT RFH
1) FEAEXDLF (REEFHFX) BN R XFRERATHEY RFEHA (300391)

% 4-15-1

B4 FER#L
SettlPeriod 55 B
Settl Type EH X

Q) EEBEMBERATHY BRFEHYH (300491)
% 4-15-2
BA L3¢ 13

SettlPeriod s E 3

Settl Type ZH X

SecondaryOrderID

BidExecInstType

VAR S IS E AP AR A
TR AR AR
st FE R T KiEFRAEL,
2 3-999999999. 9999

MarginPrice

E HKAEFH
REOHE PO EREAFEARAZF T AF (BIG-ENDIAN) %4 77 Ko

51 HEEXA
%51 HKEERZL
L& —H#H XA WA

# 34 W& 40 N
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IAHKRE

FHIEH 5 P Binary T BB O AL

ComplD char[20] BT R R E 7 KA
Price Int64 M4, N13(4)
Qty Tnt64 #%, NI52)
Amt Int64 A%, NI8@4)
SegNum Int64 HEFT
Boolean ulnt16 1=True/Yes,0=False/No
Length ulnt32 KE
ETFPAFZORBERE, EH
LocalTimeStamp Int64 A 3B 1] B
YYYYMMDDHHMMSSsss (Z£4),
YYYY = 0000-9999, MM = 01-12,
DD = 01-31, HH = 00-23, MM =
00-59, SS = 00-60 (#/), sss=000-999
().
NumInGroup ulnt32 AKX
ATET RN, BHK
LocalMktDate ulnt32 AT B H
#XYYYYMMDD, YYYY = 0000-9999,
MM =01-12, DD =01-31
SecuritylD char[8] IE AR
e

1) AP Nx(y) R TA08 40 R R R IR 5 SHER, b x AFEHE S, Tk

R,y BB A, tedexd T Price £, Int64 {4 186400 & 4944 A 18.6400,

2) char[x] A TFH &, x R TFHERRXFT T, RIEFHEH,

FHEAHATLEHT. X5

FEH, PEFHEUREK: FHABEERKADTFREERRKEGHG A ZH T
%h—1% Bl UTF-8 %h#h,

KEEBRE L
k52 2EEBEX
B4 e B
BodyLength ulnt32 AR R
MsgType ulnt32 e A
Checksum ulnt32 A I Fer
SenderCompID CompID RiE Ty R

#35 W &£ 407



IARRFAE FHIEH 5 P Binary T BB O AL

TargetComplID CompID Bl T R

Password char[16] %
LAAE &

Text char[200] TREESFXFH, ATR%E 2004
FH

o Bk U ) 64 B 18] 18] 5

A F AR R A A 45
DefaultApplVerID | char[32] BT R AT

ME A n. xy

4B AE MR A5 A 101 B, W F R
EE A 1.01,

SessionStatus Int32 STERE

HeartBtInt Int32

53 LHEBEN
%53 LHEBEZX

B4 £ BLEA

UK

1=80E T R
AmountStatus char ]

=3 T Al

I=EE AR
ApplBegSeqNum SeqNum AR5
ApplEndSeqNum SeqNum RFE
ApplLastSeqNum SeqNum KRG — RATIH I B eyt k5
ApplSeqNum SeqNum HEILERT
AuctionVolumeTrade Qty TC BT A%, A% R E
AuctionValueTrade Amt U T e o
BidApplSeqNum SeqNum k7 FHE 5]
BidExeclInstType ulnt16 EERRE T X

=% — E4RF 4R

2=% THRE - T AR

3=% RS EME T AR
BidTransType ulnt16 33K Ak % K A

1=SE XM & 4R

2=30 K KA PR

3=3C K A P IR
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IARRFAE FHIEH 5 P Binary T BB O AL

BusinessRejectReason ulnt16 B4R H -
BusinessRejectReflD char[10] MABLETH &3 B By L % & ID
char[50] JE 48R A 5L
BusinessRejectText TROSPLFH, RTRS S0NMFD
ChannelNo ulnt16 I8 X 2

ComplexEventStartTime | LocalTimestamp | #3745 8 1]

ComplexEventEndTime | LocalTimestamp | 4 #% #7145 R i )

ConfirmID char[8] EMATH L 25
B A 7 X
ContactInfo char[30]
ThEAFTLFH, ATRS0NFH
BKAA
Contactor char[12]
ThEOASTLFH, ATRS 2AFH
EndOfChannel Boolean I 2E RARE
PAT R
ExecType char 4=Cancelled, #* 7 C 44
F=Trade, AL MR
ExpirationDays ulnt16 Bk, #4520 K&K
ExpirationType ulnt8 AR £ A
IERRS
A=_ET N 8] A 45 4R
FinancialStatus C8 B=_L 7 2 8] 18] L FE AR T
HEANFHBT—HRE, RETRNB
TAFRIK S
N ARAL
Headline char[128] TROSTLFH, ATRE 1284F
ki
HighLimitPrice Price s LIk

0=R 4% LIk

0l=8%
InvestorType char[2] 02="

=
i

03=HLit 22 22
04=M A2

# 3T W & 40



IARRFAE FHIEH 5 P Binary T BB O AL
InvestorID char[10] PR AW
&P AR
InvestorName char[120] TR AT LT, ATRE 120NN F
il
LastPx Price &AM A
LastQty Qty I E
LowLimitPrice Price WA T IR
KR AR A IR AE
EERZ T XA % THRE—MAF AR
MarginPrice Price
% TR 5 EHA T AR AT BT 58 5 AR
PR S
T KA
MarketID char[8]
XHKG= %% i
MarketSegmentID char[8] T #a e XA
MDEntryPx Int64 & B M, N18 (6)
MDEntrySize Qty THABHKE
MDEntryType char[2] &8 £5
MDPriceLevel ulnt16 KA
MDStreamID char[3] AT £ 53
MinQty Qty RICR LK =Z
MemberID char[6] 5 B R
&z
Memo char{160] TRRESTLFH, RTRS 160 ~F
il
NewsID char[8] N R/ YEAEAE B B
NoComplexEventTimes | NumInGroup VCM %7 A%
NoMDEntries NumInGroup T EFBAK
NoMDStreamID NumInGroup T £ AA K
NoOrders NumInGroup Mz BRI LK
NoSubTradingPhaseCode
NumInGroup w5 5 M BAN S
s
NoSwitch NumInGroup EiIE ¢
NumberOfOrders Int64 Iofe B R LR
NumTrades Int64 MR LS

% 38 W
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IAHKRE

FHIEH 5 P Binary T BB O AL

OfferApplSeqNum SeqNum S i
OrderQty Qty ITEHE

TR AR

1=77 4>
OrdType char

2=FR A

U=A77 stk
OrigTime LocalTimestamp | £ 4% 4 a% & 4]
PosAmt Amt H o ] 430 E
PrevClosePx Price HEAA
Price Price FHMA
QuotelD char[10] RNH &S
RawData char[n] T K st F %I

— B H RS X, A TXT, PDF. DOC
RawDataFormat char[8] .

4%
RawDataLength Length Z R RIERK R
RefMsgType ulnt32 WAR LY IH B XA
RefSeqNum SeqgNum SR & &P T

128 R B HLH
RejectText char[16]

ThEOASTLFH, ATRS 1640MFH
ResendStatus ulnt8 ERER IS
ResendType ulnt8 =R L
SecondaryOrderID char[16] SEE KRG T
SecurityID SecuritylD IE AR 2D

IE F ARG R
SecurityIDSource char[4] 102=K HIE A R 5 Ff

103=% % 5 AT
SecuritySwitchStatus Boolean FF XIS
SecuritySwitchType ulnt16 FFx £ 5
SettlPeriod ulnt8 EH BB
SettlType ZH 7

ulnt16 103=% 34 %

104=1% £ 2

Side char KEF

#39W &£ 40
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FHIEH 5 P Binary T BB O AL

—

1=%

2=3%

G=f A

F=th #&
StockNum ulnt32 IER R4
SubTradingPhaseCode char[8] R 5 7 KT AL 69 3 5 I RS
TemplateID ulnt16 AR5
ThresholdAmount Amt B B s 35
TotalValueTrade Amt AR E AR
TotalVolumeTrade Qty MR E
TradeDate LocalMktDate X 5 B A
TraderCode char[8] 5 JR#A
TradingPhaseCode char[8] 7= o BT AL 69 3 5 I AR D

XH & ID
TradingSessionID char[4]

1=H 9], Day
TradingSessionSubID char[4] X5 4aEF 1D

1=TC B A%, 3
TradingType ulnt8 2= T Ek i

3=k F AR

4=18 ) A%

5=3E K MR
TradSesEndTime LocalTimeStamp | X % & 3% 45 & Bt 14]
TradSesStartTime LocalTimeStamp | X % & 3& 77 4& B 9]
TradSesStatus ulnt16 T HEERS
TransactTime LocalTimestamp | Z&4€8t 9]
UserNum ulnt16 F P 4B
VersionCode char[16] MR A AR

# 40 W 4% 40 W
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