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2 4-17-1 THHEPLRE &L STEP H & E#K X

Hrit B AR LR il

Standard Header Y MsgType = UBOO2

10201 | ChannelNo R % b4z K 8 6 I A T 9 iE KA
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Mavrket!D Y N | %R
1 e
130 non .
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291 | FinancialStatus N N
e
102 ) non TFRA#
NoSwitch N N
o2 e
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1020 | SecuritySwitc v non N I x £ A
3 hType e
- _ . TR
1020 | SecuritySwite non
Y N | Y &5
4 hStatus e
N &7 %
Ik £ AL 2

£ 4-10 EHFELFREIFXEANI R

T X XA £ AR A B
RRITEN 1 & ) T AR AR A9 A
AR 3 2 & ) T AR AR A IE
¥ 1 3 ERT ETF, LOF 7% XA &
g 1= 4 E R T ETF, LOF 5% X4
2N s & BT R _EZAT AR A
i1 6 E R TR THBRG TG, KA & THRIBRAAGTR

BeAa St o1 AR 8]

=B 7 ER TR TEEMG LA, &, THG, %GR,
T ST ALFAT | AEF N SR B AR W X HFIEA . KA.
IEF N S AR AT . T R e 8] A

FTAL 8 i T A T AT A 89 BGE R A
KA 10 E T HARFAT A S

SO 11 & TR AT A S

® & ETF 5% 12 ERF#&E ETF

Y

% 4 ETF % 13 ERF¥HEETF

A 5z =

G & D) 14 ERTATEHGIGIEE

fR IR 229 15 ERTRTZLMEHGRE

JR A7 20 & R TR X TR AT N AR A
fiz v 21 & TR A7 K= TR AT N R AE A
P38 22 # TR

EEY e N 23 & T T R AT K@ 0k 569 5E H
%

iy 26 & B T IARFAT A s
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FHEH X B Pr STEP 1T R IEE O AL

T B AR 27 E AT IREF L HMT AR IER
BRBEFX 28 # R T HBREARA IER
BB EF % 29 # AT ARGEARIER
S F e 30 R T AREAFIER
LB R P2 31 # R T AREARAIER
A B4 & 32 ERTHRE@HELE LTI
LA
W& LA 33 ERTIRE LR PR
ROy
= 4AH 34 AT TRERM D RAT, AE) G, EG, TR
HALFEAT L AER N SRR T LAHER ., IER N 848
B, T R 8] iy
Harid g 35 T RREIE R A L 00w AR AR IR
A, AP IR
ir=wEHE 36 ERATRATEHEHENMOGA. T~ AHFIER
2) ERRHREBLOKAEHH 154,
4.4.3 N
R 4-11-1 MDGW R /N4 STEP H & EH# X
#RIL BAAR Py X
Standard Header Y MsgType = B
10201 | ChannelNo Y %R 0002
5 RawDatalength Y FAST 5 &3 9 #IE KA
6 RawData Y FAST ¥ &4k
Standard Trailer Y
% 4-11-2 MDGW K#n4 FAST i & E# X
#RIT R AR LI FAST & 4 EX S
BYER
999 | TemplatelD Y default Y | TemplatelD = 4002
42 | OrigTime N none N | ~&eiE
10012 ChannelNo Y copy Y | E KA
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none N | "E—47iR
147 EHERTNERE,NERER
NewsID N
2 FTHERE, TEINEBREAH
N R R R A
148 | Headline Y none N N ARAL
102 | RawDataFor none N .
Y Z ) S R4S X
09 | mat
RawDataleng none N ‘
s Y ZH R RHE R
th
none N — ) S A
96 | RawData Y .
nEBE

INEEBE R — AN Y AT O K GE AN S8 S A A KD KT,
%k 4-12 NEEEZ

NERE BulletNum B LA A R

N AR IR (D1 £ A AN NewsID

N FRAL NAMEZ1 A £ LN Headline
NN SIZE1 A XA 5 N RawDatalength

2
2

N B A TIME1 HAEEAL L OrigTime

T @2 RawData ¥ %7 1 & 69—/~ £ 71 :
BulletNum = 2

ID1 = SZGGOOO1

NAMEZL = J . U m 5N F13 8

SIZE1 = 100245

TIMEL = 20071022 -049:15:01

ID2 = SZ4GOo002

NAME2 = RINERT HPAER 5 AFFAz &
SIZE2 = 25076

4.4.4 BRATH

% 4-13-1 MDGW KA B®BATH STEP ¥,

B X

#RIT B AR Pyl

EX S
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IRBARFE RINEHR X B P STEP TR KR DAL
i B4 AR | EL =S
Standard Header Y MsgType = W
10201 | ChannelNo Y e B3 2 Y S8 R D
5 RawDatalength Y FAST i &3 2 RAEK AL
6 RawData Y FAST i &4k
Standard Trailer Y

% 4-13-2 MDGW K thBAT I FAST H & B4 X

Tag B4

oL
#

FAST
B’
il

EX S

a94q | TemplatelD

defau
[t

Y | TemplatelD =4101

42 | OrigTime

delta

N | 248 & nx bt 1A

102
ChannelNo
o1

copy

Y | E R

150
MDStream|D

copy

171 £ A

or1o0=a% (%, k&, A% £
NS B RAT IR

O20=fit #i8 A 47 X & g R 5 T B
e BBAT I

O30=1it #5044 B BB AT 1
O40=MARE F SEM R 5 B BBAT
OGO=AKEMR H I HBEZM KR
L5 B BAT I

O61= VA EMmA-FHM L5y &
& M KRR G RIATIE
370=&)G M5 *PBATIH

410=TR KA AKX 5H BBATIH
630=HLF T

A00=45 F B BBAT I
Q1O0=m X & %t G Antk RAT
920=EEHE R R BAT I

a30= &KL F 44

48 | SecuritylD

none

N | iE A KA
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22

SecuritylDSource

none

N

i F5 XA IR

853

TradingPhaseCode

copy

Y

5ot PIT A8 04 3 5 B BoR A

140

PrevClosePx

none

WEALAR

850

NumTrades

none

387

TotalVolumeTrade

none

\
n

SN

850

TotalValueTrade

none

AN

}4\
%
W

102
o7

StockNum

None

St B A AR

268

NoMDEntries

none

26
MDEntryType

none

2= M

=L AT 454k

4=TFF &

5=l A&

T=® &

8= K

Q=AM

x1=H % —

x2=FF ¥ =

x3=K NILE (BZF B AACE M)
x4=F HILE (B B AACE M)
x5=f £ B F—
x6=JL F T BF =
x7=% 4 T-1 0444

x8=H &K A E S (QLEETF &Y
10PV)

X9=FIE i M &

xa=tF B LA H5H
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xd=3R A& 45 £

xe=ikIEM, 999999999.9999 % 7 ik
15 A0 A& TR 41

xf=3k 124, -999999999. 9999 * = &
FRAF A4S TR A1

xg=EARECE

xh=#z #Z M

xi=5H

Xj=m AT ks BP

xhke=FEN 3 Ao BT 3 0

x | =A% # A5 4

xm=A 4542 (GE)

xn=A & 454 3 (FG)

xr=3%# L IRH

xs=3FK # T IRM

xt=3 & ERAH

xu=3% & T R

Xv= & BT A%, 3 3R UL Rk A

xw=ETF 5% i} Jty

xx=ETF 4 i 1§ 11

27 4
- MDEntryPx none
o
27 _ HE
- MDEntrySize none
1
10 ) Kk EAE
- MDPricelevel none
23 ML FrdE
34 iz 8 EIeE R
- NumberOfOrders none
6 A O R T ABT
Mz BT EIL LR
- 73 | NoOvders none
A O RTABT
- - |38 | OrderQty none EX IR &
VCM %3 33
149 ' ox1
NoComplexEventTimes none )
4 1 ATEAAT A VCM 894314,

T & &Y B 18] & A F 2R 69 FF 45 4 ROET A
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FHEH X B Pr STEP 1T R IEE O AL

14 | ComplexEventStart AT 4G B 18]
- ' none | N
a5 | Time
14 | ComplexEventEndT KT R IR
- . none | N
96 Ime
102
NoSubTradingPhaseCodes | N | none | N | @5 5 M HEA %K
33
10
- SubTradingPhaseCo ‘ ‘
23 p Y |none |N | 57 XTREGHHBERD
e
4
57X
10 1:@@@&2
- 2=t E MR
23 | TradingType Y |none | N | z_ &g x5
5 4=T8 i B
S=ER MK
102 _ I BT Ak 3R K E
AuctionVolumeTrade none | N
20
102 ) I BT &, 3k 34 B
AuctionValueTrade none | N
21
N
1) BA LG RAITHF BT
T | ARE | AR | AL | AN | BRE | #H | A4 | A5 | BHiE | R | HERAFE
%8 | FEH | AR el XE (63 | (90 | A% in ¥¥ | (04 %
x5 | (010) | X®u¥ | (030 | (06O, o) 0) b 18 (370 | (92 | ©) (410)
(020) ) 061) (az0 ) 0)
)
o [ o [ [ [ o [ [
1 [ o [ [ [ o @ @
2 [ o [ [ [ o
3 o [ ]
4 o o o @ o
5 [ ] o
7 o o o o @ o
8 [ o [ [ [ o
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X1

X2

X3

X4

X5

Xo

X7

X8

xa

Xa

xb

XC

xd

Xe

xf

Xg

xh

Xi

Xj

xk

x|

Xm

Xn

Xr

XS

xt

Xu

Xv

Xw

XX

2) frE & B KA

A& B XA

B

£ 21 A % 39 N




O\

IARAERRE

1

FHEH X B Pr STEP 1T R IEE O AL

FHEBAZEHE (O) . £4& (1) #4z, *+F MDEntryPx & T2 04,

MDEntrySize % 7451z Loy £ 44 F, MDPricelevel k71269 R A,

ML FHAEIR %5, ABAR DR TASE R A RARZ (Level L TR S BT 5
Mz, Level 2 {TH R %8BT 10 ME{z) , NumberOfOrders % T#54%
Loy B EIEHK, NoOrders, OrderQty & 520 Al T8 i% 4442 Loy £ 4
m (Level 1 fTHARBT, Level 2 {TIHR % BFAT SO0 ££4) .

ST &B M LS, RAH MDEntryType. MDEntryPx. MDEntrySize

EANFH.

2 % B ¥ MDEntryPx FHB AT RERZM, STHEHH “010=85% (&
F, Ae®) P ML HRBIR” & “040=HRE F M5 RBITH”
B, deiE R O, BB XA & AR, U MDEntryPx F B & =ik A& 6 Mo
LAT KA A “A10=f FILKR L5 P FRATH” K “020=1F K38 A RA7 X =
5 Bk BATE” B, MDEntrySize &7 £ R LM R T X, AR
TR RE
O.01=IEH BT
0.02=tH MK
0.03=m#EH KX
O0.04=1 M MK
0.05=3E K MK
HAFBEALE Lo
JoE R LRA FERK, WAREALEKE

3 T % B MDEntryPx FH AT Y AT44, HIFHRLE L,
TG HOR AT AR, WARKHILFR,

4 T % B F MDEntryPx FB AT LB, HFBRLEL,
Jo i R IRA AR, MARRALE B,

5 % B F MDEntryPx FBATIE AN, HEFBELE L,
i E R AT, MARRFZTHE D, b ROk T LS RARI, WAHY
BN doiE RO LS R AR, W RAAAEN .

7 % B F MDEntryPx FHRATR &AM, HEFBELE L,
Jo i R IRA AR, MARRALF B,

g T % B F MDEntryPx F# & TR, HieFHEEE L,
JeE R L XA FERK, WAREALEE

q #7154 B % MDEntryPx F B & T s L2 mBC-F 3 1o
JoE R RA FERK, WAREALEKE

x1 T % B F MDEntryPx FHB A TH%—, AFHELEL,

T — A B B ETEAL
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Y iE FIE XA FARK, NAKALEHE,

X2

1% % B F MDEntryPx B A7k =, AHFELE L.
3k =R RAEMRE E— R, F R FF AN, WA B =R AN -EIH
Y E FIE R FARK, MNAKALEHE,

X3\

x4

VATH R BAIERAERETABCEMER AN EIN (x3) . £ (x4) £t
LEAT, #+ MDEntryPx &R &M E mI-FHH, MDEntrySize %
TERRERE, AFELE L

X5

|

TH % B F MDEntryPx FBEATRETRE—, ARFELEL.

Xo

R BRMBETIREELEE A
T % B+ MDEntryPx FBEATRETRAFE -, ARFELE L,
BRI ARG L&A, H#RAH.

X7

T % B ¥ MDEntryPx F B A TAEHE, HFHELEL,

R E— AR T-1 BAE:; FTHEphe GeRBETITHEL)
TREAN T-x BAE (x>=1, Pldest THRFERGESE, x=2) .
ZEBRBRTEEELEZHAA.

X8

T % B F MDEntryPx F 8 A TR SR AZF4 (€45 ETF 49 10PV)
AT EEE L,
BEBRRTEELZHAA.

xa

T % B ¥ MDEntryPx FEATAGEENF, FFHELEL.
%5 BALIR T AGE R o

Xa

AT % B+ MDEntryPx F 8k 70 B R, EAAFEAEL.

xb

iTtE % B MDEntryPx FBREA T &4, LeFBEALE L.
JodE B AT EAER, WARRALEFE,

Xc

T % B ¥ MDEntryPx FBEATR&IEH, EHFELEL.
JodE BOR AT EAER, WARRALEFE,

xd

iTH % B ¥ MDEntryPx FB A TRAIKIER, EHFELEL.
oG HOR Z AT EAEE, WARAHLFEE

Xe

T % B ¥ MDEntryPx FB A TRIFH, ARFELE L,

BUL A 999999999. 9999 % 7 L BKAZ N A& TR 4] o

TR A S, de R AT A, WA TAFHNGMAE LR, de R AT
HELSEMEE, WETRESEN T B AN LR,

xf

TR % B F MDEntryPx FB A T3%RAFH, ARFELE L.
M FNAET AR R RIS, BAEA-999999999. 9999 & T LkAF M AL FRH] ;
3T NAE R AR RAAGIESR, FULAIER 6N AE 54 R T RBRATMAS TR ],
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st TR Z34 5 0. 01,
ST B S, de R T AR, NEARTAFHNGNAE TR, R Tk
HELSFEMRE, NETKRIEELS TN BN TR,

Xg T % B ¥ MDEntrySize X THREH N HFLE, ARFEALE L,

xh TH % B F MDEntryPx FHETHRAN, RAFELEL,

i % B F MDEntryPx FBEATHEZMN, AFHELEL,
T ARE LS, de RATAFY, NETAFNNGLFNE, wRLETI
HEELEMNHE, WEATHEELSENHBLEN, R TFEES TN
B, MATFEEEENEBLZN;
MFIMRE T TN S LS, AT AEN,

Xj T & B ¥ MDEntryPx F Bk 7 R 47 X & i 69 4 A8 F- 39 F) 5k 3k BP, 34t
FHERLE L,
e BF 3 A BBk 3k BP A R B S A AT 3 A 08 A A AR R e AR
HAEERA 100, W4EAENE|/ Mz,
%A B AR T R 47 X = 2~ 5 BT
HiE LR AR, MAKAREE .

xk W % B F MDEntryPx F Bk i 47 X 0l 69 Bk £ % 308 AR 3 1 3
HAF B IE Lo
% BARTR T A7 X&) = & R o

x| % B ¥ MDEntryPx F 8 A T & 155

Xm e

Xn sl

xr T % B F MDEntryPx FHB A TR LRMA, ALFELE L,
ST BRI S, de R AT FAESSEMEE, WA T TN B E LN
# LIk,

XS % B F MDEntryPx FHRATEATRM, HEFBELE L,
ST BRI 5, e R AT FAEASSEMEE, WA T TN BE LN
A& T o

xt % B MDEntryPx FHBATE & LRA, HEFBELE L,
ST BB S, e R TFAESSEMEE, WA TF LML LN
&,

xu % B MDEntryPx FHB AT LA TRM, HEFBRLEL,

X R o BT RSO, W AR AN R E AN
T &Ko
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Xv % B F MDEntryPx F B & T BB RS R LA, HAFBELE L,
S R E B ZE A A RK, MAAALER,

KW f71% % B F MDEntrySize %7 ¥ 1442, Number0fOrders & % £ 4,
At F B E Lo

XX 471 % B F MDEntrySize %7 @4 #, NumberOfOrders < 7= L4,
At FBAE L,

3) FAEMBE AR MR M B EEEREBT, L P E—Fek A TR R M A A
BEHE, FZREBTREMAIMz LW ER K ZREHEZ, RIERZIMAEA
154000, REAKEH 3200, XH#EH 1200, WITIHERB Y 2 HAEATITIH S8

MDEntryTy | MDEntryP | MDEntrySiz | MDPricelLev

pe X e el

15.4000 3200.00

1 15.4000 3200.00

0.0000 1200.00

4) RHMERDRE R 242, HF—AZBERLART: .
4.1) HEMBRBE OB it T % :

9 A% it %18 ) ik % FAA &5 &5 ik #
WRRD | £FEH | AFEXDH 24K EFEM | =B ZH | ARXH
(o10) (020) (030) (040) KT (370) (410)
(oe0/
061)
S= R # o o o o [ o [
i
AT)
O= 7 # ® [
oM
T= % 4 [ o [ o [ o [
SEH
B=tk o [ o [ [ o [
C= % # o o
oM
E= & i o o [ [ [ o [
7
H= 5 & [ ] [ ] [ ] @

#£ 25N £ 39 R




IABARRE EIEHR X 5 P STEP T #BHE O ALK
1% 5%
A= # [ [
)
V= # o o
P op W
RHMBREG | BRAW | BRERTH | BiedH | 25w 4L
(900) (630) (920) | %44 (930)
S=x % (FFHar) [ [ [ ]
O=FF & & &5t [ ] [ ] o
T=& 455 [ [ ) [ ) [ ]
Btk ® d
C=K&HEELEM o o
E=C A o [ ) [ ) [ ]
H=s Bt 4% p o o
A=HE S
V= BT o
4.2) XHMBRDE L AZBAR
XH0 | ARETF | BFEA | iFD | BRE k-2 &5 ik % o8
BRD | S Y ELENC 4 TEMA | 2 B | AKX | wHEE
(010) # (030 | (040) Xz (370) % b g1
(020) ) (oe60/06 (410) | (930)
1)
o= & o [ [ [ [ [ [ [
RS
1= 4 o o [ [ [ [ [ [
AT %
5) X5 F XA S U B XA (SubTradingPhaseCode) & Al % 1 45, H—{ZBAAHLH 4 T :

5.1) X5 7 Xpaey B BRAE OB

R 5 77 KPR 5 Uy BoR D

IC T A%, 3

LR

A%x%ﬁy(‘i

W AR

i

L3

i

S=i# (FFFar)

@ |

#2060 %397
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O=FF #HE LM o
T=3& %55t ® o [ o o
B=tk T [ ) o [ ) o ®
E=€ A [ o [ o [
H= s B 12 j% [ [ [ [ ) [
V=W BN BR/IFTIREE | @

&M

6) AEFEAFAHMBM(MDStreamlD: 930) AT FHBLE Z H O:
PrevClosePx (FEMM) . NumTrades (X E£#) . TotalVolumeTrade (SR E&)
TotalValueTrad (m 3% £ %1)

445 RLEATH
THOIEREERITHARERZATE, MEHEB R LGN/ LE—ANKIERT
K% Fﬂf‘/\ﬁﬁ SEDECE I iR LNl %1 &t k5 (ApplSeqNum) %—iE 4

BREFTHIBFZHAA IR G RESEK: BX—, RELHBT UA201 H 8 Ki#E, &
E BT UA202 H & R#E; X, BRELHBRRERZABIT UBOOL H & &

i

BA—FRELFRERLESAITLE ARG STEP 4 &+, th%i@**zf}#ﬁlﬁ
BRERZHEATHEN HMaFATAHA—LREZL—LRERIZIH) , Khm
FHSTEPH &R ERMKEM RAE, BIKT FAST Sfitazf, HEmTH 5%
BRA BT R REENRBRERLASTE —4 STEP H & “F K%, /‘}\&FJF’%?M STEP
HE&KE RO R, RIT FAST sz ®, KT W58 &
FTHRABRIMNMERARE KX —REZESNTE, THHEAE5ETEL Eirﬂ]aéﬁaﬁ AR X,

4451 RELFITH
% 4-14-1 MDGW R %A BRLEEIITH STEP H & EA X

#RIT B AR Pyl xS

Standard Header MsgType = UA201

10201 | ChannelNo B EFIAT W B 69 SR8 XA

as RawDatalength FAST A &3 &4 K K

96 RawData FAST /¥ 8.4k

< << =[x

Standard Trailer

# 27 W % 397




IARERARE FHEH X 5 AT STEP T HREBEBE DAL

& 4-14-2 MDGW A ZLEIHATH FAST H EE# X

% | FAST | &

R B AR . L
R | BER | £
999 | TemplatelD Y | default | Y | TemplatelD = 4201
102 ,
ChannelNo Y copy Y | iR
o1
118 increme HERERS
ApplSeqNum Y Y
1 nt M1 T AL
71 £ A

O11=A% (K%, A&, MAEF)

P ENRHRETH

O21=1fix %@ F i 47 X & W X % &

AT

O41=HMEFEM K H ZEATH
3

OS2=WB K % B ERMAITH
e

O71=%aRiliE A h 48 £4T 1%
o0 MDStream|D Y copy Y | 411=MAFAAER S ERALEL
© i
413=MMAEAZER S mE R REEL
1%
415=MMAAZRH T FIREL
ik
416=MA AR R HLERREELE
ik
41 7= HIF T S B AR K
BEATH
48 | SecuritylD Y none N | iEHRD
SecuritylDSour
22 Y none N | EH KRR
ce
44 | Price Y none N | Zieh4
38 | OrderQty Y none N | %=
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54 Y EEIm
1=%
Side none N | 2=3%
G=HEN
F=ihi &
40 N T KA
OrdType none N =
2=
U=A&7 &k
664 EMATH 25
ConfirmID N none N | ConfirmID A = &7 & mAT I
T W AR MAT R
B9% | ExpivationDay N none N | #ArR, 424 K4
1 S
8490 | ExpirationTyp N rone N | s
2] e
60 | TransactTime Y delta N | &ieet i
ot Contactor N none N AN
84
ot Contactinfo N none N RETA
85
QuotelD N none N | RHH &5, RERT &HFR
" i
10211 | MemberID N none N | 5B RD
10212 | InvestorType N none N | XHEHRAAE
10213 | Investor!D N none N | X5 ZHRD
10214 | InvestorName N none N | &F &k
10215 | TraderCode N none N | 5 R4
10216 | SettlPeriod N none N | &5 RAH
63 | SettlType N none N | &7 X
10219 | Memo N none N | &z
198 SecondaryOrd | N none N | =R 5T E %5
erlD MDStream|D=416 (3£ 3% s X%
£) 0, RTEXHKRBT

#£ 29 W %397
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FHEH X B Pr STEP 1T R IEE O AL

102 | BidTransType | N none N | SEX L4 £7
38 1=K AL ¥R
2=52 K KA PR
3=5t K BN PR
102 | BidExeclnstTy N none N L
SIS N
39 | pe
114 Lo N none N
LowLimitPrice s T Ik
8
114 L N none N | #iAs £k
HighLimitPrice ‘
q AR O= M A LR
110 | MinQty N none N | RAKRE &
75 | TradeDate N none N | 58

4452 BRERTITH

R 4-15-1 MDGW XA ZLERIATH STEP K & B X

#RiT B AR PRy EX o
Standard Header Y MsgType = UA202
10201 | ChannelNo Y | BEASUT A R 69 SRiE KA
5 RawDatalength Y FAST i &3 A KA
a6 RawData Y FAST /K &K
Standard Trailer Y
% 4-15-2 MDGW X B LERIATH FAST % & EH# X
FAST &
#RIL B AR P o
REF | £
999 | TemplatelD Y default | Y | TemplatelD = 4202
1020
ChannelNo Y copy Y | SR
1
increme HeNES
1181 | ApplSeqNum Y Y .
nt M1 BT

# 300 % 39 W
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171 £ A

o11=A% (K%, A&, ”HEF) %
PN SR EATH

O21=fx %8 AR 47 X & X 5 & £ 4T
H
O41=MREFEMN R H B EATH
OS1=ARHZEZT@ITIH

O52=MAR 5 &L RMAT 1

1500 | MDStreamlD Y copy Y ) ’
O71 =4 3Rl IE b 532 £47 1
411=MRFIAF R Y EE AR E LTI
412=MFF KRS 8RR E EAT IR
413=MF F ALK LY EF R LB ETTH
414=REAF L5 I R EZ EATH
116=MAERF RS LR AR B LT
41L7=RFAFXH ERAX KL E
1%
rort BidApplSeqNum N none N FoRIAT )
6 KL BT, O R TR EELE
1011 | OfferApplSeqNu e i
N none N
7 m ML FEI R, O R T AN B &
48 | SecuritylD Y none N | iE AR
SecuritylDSourc
22 . Y none N | 3 FH KA R
31 | LastPx N none N | B4
32 | LastQty Y none N | RX&E
AT AR
150 | ExecType v e N j:CamceHed, F 3R A AL RATR
F=Trade, mIXHITIHE
60 | TransactTime Y delta N | A 3B ]
10216 | SettlPeriod N none N | 25
63 | SettlType N none N | #5877 X
198 | SecondaryOrder N none N | =5 iTE %5
1D MDStreamID=416 (%R ZXEZE)

H, RFEEHKGS

#£ 31 A £ 39 R




IAERRARE RYEH X 5 PT STEP 47 #4540 ALK
1023 | BidExeclnstType | N none | N |FEERRT X
q 1=%— AR PAR
2=% 2R E -4 T Ar
3=5IHh S ETNH T
1024 | MarginPrice N none N | & AR R 9 2 IR A%
3 TRRR T XA % TARE - F AR

LIRS EMMPART A TBT
FE KO AT AL, AT E R T KX
Z F B L FE L, B = %

—-999999999. 9999

4453 REELRBRBRIATH
% 4-16-1 MDGW AABRELELRBRBRERIITH STEP K & E# X

it BAAR LI S
Standard Header Y Mngype = UBoO1
10201 | ChannelNo Y BT WA 8 i KA
as RawDatalength Y FAST A &3 &4 K B
FAST H &4k, HE&#X AL
96 RawData Y | TemplatelD = 4201 % TemplatelD =
4202
Standard Trailer Y
E:
1) VSS Tl i Fast #3EiR T 89 Templateld K 5% £ & iefo i £ 3 &
., HEFH
51 HEXR
k5-1 BBEEARL
KEXA XA W
Price N13(4) A&
Qty N15(2) Rz
Amt N18 (4) i
SeqNum N18 HE&ERT
E 3
Boolean C1 *Y’ =True/Yes,” N’ =False/No

#£ 320 % 39 R




IARERARE FHEH X 5 AT STEP T HREBEBE DAL
Length N9 K E
ATFPHELZGRERE, EH
UTCTimeStamp c21 B FRAR R B ] 3
YYYYMMDD -HH:MM:SS.sss (Z£#7)
YYYY = 0000-9999, MM = 01-12, DD =
01-31, HH = 00-23, MM = 00-549, SS =
00-60 (#), sss=000-999 (Z#),
E: BB Fast A inte4 BT, XA
YYYYMMDDHHMMSSsss.
Local TimeStamp c21 K A B 18] %,
YYYYMMDD-HH:MM:SS. sss (Z£#))
YYYY = 0000-9999, MM = 01-12, DD = 01-31, HH
= 00-23, MM = 00-59, SS = 00-60 (#)),
$55=000-999 (Z£#)) .
E: BPRRAE Fast 7 XA inte4 #iTEHr, # X
A YYYYMMDDHHMMSSsss.
Num | nGroup N9 TEHK
A TET AR, EXK
LocalMktDate c8 A ¥ 3 B
# X YYYYMMDD, YYYY = 0000-9999, MM = 01-12, DD =
01-31
E: BHE Fast P L uint32 37485, #& X
A YYYYMMDD,

VE:

1) H3EEA -

V CXEATFRE, XATFRERRFIH, RIERANER, FHERTOLLHF. KBF
#H, NEFHEURRK; FHREEFRRKREDTFRERERRKANTUARANEA; TP
%h—1E F UTF-8 %h#h;

v ONx R FRT#H RN, x ATFERR KR ROBERT) , RIEHA BT, EHEAY

HIE G

v ONX(Y)ERTF e, x AT

RGN TR, REFEDRE, y R EdEs, e

AR LMASE @AM O, tde NS(B) X R ML 18.460 245 kM, 1846 AR

18.4600 # ARGk,

52 4SEEBEN

MRAEAA BB, FEHERHAER;

% 5-2 SiEEBEL

# 33 A % 39 N




IHEBRIRE EIEHR IS P STEP T K488 2 AL
Tag B 17 B
449 | SenderComplD c20 BT KA
. . UTCTI t .
52 | SendingTime S T
mp
56 | TargetComplD c20 R % Ty R
58 | Text Cc200 o
TRASTXFH, ATRS 200 4FT
34 . T 8 P G AL IR Y T G R A
MessageEncoding | C16 i A -
7 UTF8
ARaiEF, FIXHE L6988 a2 L AmA. AR
A R3F tag 1137 + tag 1407 #93t—F 29 R,
14 | DefaultCstmApplV e o8 =
o3 D C32 3B % STEP1. 20 SZ n. xy
er
B onxy HBERAT, @R AFTH 101 8,
AAREE A STEPL. 20_S7_1.01,
53 LHFEHmEL
% 5-3 LHFEBRX
FAST £
Tag Bt (7 B
ol
C4 String | IEFRADR
22 SecuritylDSource 102=F YL £ % B Fr
103=H B 5 T
31 LastPx Price Int64 RN AE
32 LastQty Qty Int64 MR E
38 OrderQty Qty Int64 iTYEHE
Cc1 String | iT¥ %A
=T H
40 OrdType A=
2=k
U=A7 mtt
; String
42 | OrigTime LocalTimesta A & Py B 9]
mp
44 Price Price Int64 FAeMA
45 | RefSeqNum SegNum Int64 SR e &P 5
48 SecuritylD c8 String | iEHKAKAD
String | ¥ 7@
54 Side C1
1=%

# 34 0 £ 390




IARBKIRE

FHEH X B Pr STEP 1T R IEE O AL

2=%
G=tE N\
F=di 44
Cs String | Al XL AS, TiabPLF
58 Text , AT®R% 200 NFH, 2L
A B B BT
LocalTimesta | String
60 TransactTime e8]
mp
ulnt16 | ZH 7 X
63 | SettlType N3 103=% i % 4
104=2 £ 2 8
73 NoOrders NumInGroup ulnt32 | Mz BFEIEHK
75 LocalMktDat |ulnt32 | % B
TradeDate
e
95 RawDatalength Length N/A ZHFHKERE
96 RawData C* N/A T K — a4 &K ¥
110 | MinQty Qty Int64 AR =
117 | QuotelD c10 String | fRHH &5
140 | PrevClosePx Price Int64 FENLA
N/A N ARAR
148 | Headline 128 TROSTLFH, ATR%
128 AFH
String | #ATER
150 | ExecType C1 4=Cancelled, * = H4
F=Trade, X =L MK
198 | SecondaryOvrderlD | Cle String | =X HHITERT
268 | NoMDEntries NumInGroup ulnt32 | fTHE BN
269 | MDEntryType c2 String | fTHEE B XA
270 | MDEntryPx N18 (6) Int64 A&
271 MDEntrySize Oty Int64 »=
291 c1s String | JEHFRZE

FinancialStatus

A=_L TN 8] F ) R R
B=_LH &) A W ER T
RETRNBTRAMIKE, A2

£ 35 % 39 0




IARBRFER

FHEH X B Pr STEP 1T R IEE O AL

ol
336 C4 String | X% &1 1D
TradingSessionl|D
1=H 9], Day
340 | TradSesStatus N4 ulnt32 | XHRERE
341 _ LocalTimesta | String | X5 K46 a1A
TradSesStartTime
mp
345 _ LocalTimesta | String | X5 2i&4 R AT
TradSesEndTime
mp
372 | RefMsgType Cc8 String | #MIEZLAYH & AR
379 | BusinessRejectRefID c1o String | #A4ELEN &3t m gk 4 & ID
380 N5 ulnt32 | 8432 R
BusinessRejectReaso 20106=F B BAAHIX
n 20107=TF FayH & £ A
29999=44t
346 | NumberOfOrders N9 Int6d | fiiz 8 K408 3
387 | TotalVolumeTrade Oty Int64 RS
625 | TradingSessionSubID | C4 String | X% &1#EF 1D
664 | ConfirmID c8 String TMITHE S 25
708 | PosAmt Amt Int64 B v A8
834 | ThresholdAmount Amt Inté4 & B s
999 TemplatelD N4 ulnt32 | #E#H 5
1023 | MDPricelLevel N2 ulnt32 | £ A4
1148 L . Int64 i T Ik
LowLimitPrice Price
1149 | ) Int64 A& LR
HighLimitPrice Price ‘
B H O=Fth# LR
1181 | App!SegNum SegNum Inté4 HEIRR T
1182 | AppIBegSeqNum SegNum Inté4 AL B 5
1183 | App|EndSeqNum SegNum Int64 HRF5T
. L ulnt32 o
1189 | TimeToExpiration | N4 AR, $42H R4
String . .
1300 | MarketSegmentID | C8 A AR AR

# 36 0 % 39



file:///C:/Users/hlyu/AppData/Local/Microsoft/Windows/Temporary%20Internet%20Files/fix2011/Fiximate30/en/FIX.5.0SP2/tag708.html
file://///10.132.134.61/zycao/firefly/fix2011/Fiximate30/en/FIX.5.0SP2/tag834.html

IARBKIRE

FHEH X B Pr STEP 1T R IEE O AL

1301 String W 5 KA
MarketID c8
XHKG=% A% i
1328 String | 1E48/R B HLEA
RejectText C16 TROSTLFH, RTR% 16
ANFT
Inté64 .
1350 | ApplLastSegNum SegNum RE— AT HIR IR R T
1472 | NewsID c8 String | A& & 5|/38{44F 8% 5]
NoComplexEventTi ulnt32
1494 Num|nGroup VCM #2943
mes
ComplexEventStart | LocalTimesta | String ‘
1495 | A I T4 1
Time mp
ComplexEventEndT | LocalTimesta | String ‘
1496 | A HE A48 R 1]
me VV\P
1500 | MDStreamlID c3 String | ATH £
8503 | NumTrades N18 Int64 R EH
8504 | TotalValueTrade Amt Int64 R
8538 | TradingPhaseCode c8 String | FRAA S U BERL
ulnt32 | AR EA
8906 | ExpirationType N2 )
1 & B 2 R
8911 | ExpirationDays N4 ulnt32 | ARk, #42h X
ulnt32 Bzt rA, HEZMKERXS
8912 | FixedPriceType N1
DI N
8934 | VersionCode C16 String | ARG
8935 | UserNum N4 ulnt32 A P % 8
10076 | ResendStatus N2 ulnt32 | KRS
10077 | ResendType N2 ulnt32 | TAMX
10116 | BidApp|SegNum SegNum Int64 E & E 5]
10117 | OfferApp|SegNum SegNum Int64 il L
1018 Ci2z String KEA
4 Contactor TROSPLFH, ETRS 12
NF
1018 C30 String AT
ContactInfo L
5 THROSPLFH, ETR$ 30

# 37 N % 39 W




IARBKIRE

FHEH X B Pr STEP 1T R IEE O AL

NFH
10201 | ChannelNo N4 ulnt32 I8 K AG
10202 | NoSwitch Num|nGroup ulnt32 | FEA#
10203 | SecuritySwitchType N4 ulnt32 | FX£A]
10204 | SecuritySwitchStatus | Boolean String FRKE
10205 | EndOfChanne | Boolean String IRIE 4E RATE
10207 | StockNum N9 ulnt32 | gt 8 AR A A
10208 | NoMDStream!D NumInGroup ulnt32 | 4 i £ 514
String | —d#tHIIEAE X, BAAH TXT.PDF,
10209 | RawDataFormat C8
DOC % %
String RS
1= FE TR
10210 | AmountStatus C1 2= & T
10211 | MemberiD c6 String | 5 HARA
String T hH EREA
o1=80%
10212 | InvestorType G2 O2=% %
O3=hHZ 4
O4=/NAN%4
10213 | InvestoriD c10 String | X% /KA
String | &P &AR
10214 | InvestorName €120 TROLAPLFHF, £TR%
120 NFH
10215 | TraderCode c8 String | X% R KA
10216 | SettlPeriod N2 ulnt32 | 28 1y
String &z
10219 | Memo 160 TEAFLFH, RK 160 4F
il
AuctionVolumeTra Int64 T BT A%, R R F
10220 Qty
de
10221 | AuctionValueTrade | Amt Int64 I BT A%, 3 A 3R

# 38 W % 39 W




IARBKIRE

FHEH X B Pr STEP 1T R IEE O AL

NoSubTradingPhaseCod ulnt32 | a5 5 A%
NumInGroup
10233 | es
H = 7 ;‘ B UL Al
10234 | SubTradingPhaseCode | C8 String | %7 APAb ey 35 P SR A
ulnt32 | x5 7 KX
1= IC B sk X
N1 2=t A
3= HFRK
4= MR X
10235 | TradingType S=EEMRK
1023 | BidTransType N2 ulnt32 | SEE W 4 % 5|
8 1=3E LA ¥R
2=3CF KA ¥ IR
3= E M PR
1023 B!'dExeclV\StType N2 ulnt32 FE R T X
q 1=% — K 4R
2=% T RE—HH P AR
3=% T KL TMHF IR
1024 | MarginPrice Price Int64 3K AR R B 6Y I TR A
3 EERE T AA S EHRE M

FARR S RS EMA P ARE A

TBTE KRR

[ 4%

# 39 0 % 39 0
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