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S ID 4 optioncombinationstrategy, 4 & % 7 xml.

AAE L O SIS AT L, %15 8 XML X691 XAF T AT LA, —Aa
ARt g xml 89— % strategy 1Ko

FREM | FRELL 2E | %A
R S StrategyID cs

K 9
RS A A S StrategyName U0

N2 4 B % B AR T A4 3
# B E #AT89 K&

24 B 3 fEI% B X _ . _
* AutoSplitDayParam 0 X7/ E BTG 8 3 fifix,

A
1 %74& E-1 BILT B A iR
M, ROk KN,
Cl | S=A#4 3|48 L/MMFE
S A % I LA

% LastTradeDayParam D=42 31 0 R AL X 248 F)
N=2|2 0 L&k

C1 S=4& A AR89 5L 4 AR R
D=4 iRt T 7 2 A8 )

A& 294789 & K | UnderlyingSecurityParam

#F3 A ES3RA




IARBRFE RINGE R T F T $ 38 A X ek o ALK
N=5&#Hirt £ &K
o _ Cl |l y=2
ARG &R AFARE 2 NonStandardOptionFlag
N=%
—RARE 3 g — &
RS ingSecurityLi
A UnderlyingSecurityList UnderlyingSecurity 3¢, %
FRAGIE A C8
- 521 UnderlyingSecuritylD
AREGIESRA c4 | 102= FHEAE S
- P UnderlyingSecurityIDSource RAERZ 5B 21
1 ok 8 R A B 12
LR
ENLESNG Cl C = Call
- LegCallOrPut
P = Put
Ho LA Cl =4 A 6
- LegSide
2= 5 &
oA R N15(2)
= | BEEEI | LegPositionQty
&2 RE
A R A& N2 A%, | RFiRb A
s
MRS, 2RZ, RREHE.
- LegExercisePriceSeq
o RAT M ARF], W35 48 R
2T
)40 B N2 LastTradeDayParams # D B %
FHEAEXL.
1 TS5, | RTiae4 5
- LegLastTradeDaySeq o
BB RL, 2RZ, REKEHE,
e R B A AARE], NAE AR
2F

3.21 BEiE##43 & (cnindex)

A ID A cnindex, ¥ /& %A xmlo
AFEALSTAEAIRHRAARAEIEIH L LRSE

=]

8., 174% 8L XML L AH89

KAEFT AT A, —RABHATE xml F 69 —F index 1T Ko

FHE AR FHRELSL (7 LA

& HARAL SecuritylD C8

iE ARG R SecurityIDSource C4 102 = RIHEHR D FT
18 28 AR Symbol U40

F3S AN £ S53 R




IARAERRE

FIEHR R B T8I A i 0 AL

R MAAR ()

SymbolEx

U40

mE
AR KEAR, ELKEAR, 5

% 1) AR

EnglishName

C40

IndexType

C2

01 = MEHHK
02 = fir F 454
03 = &K
04 = e

A A

Currency

C4

Py, At

CNY = AR

HKD = &

Ush = £

U A # 1S04217, sbit R——
BZIE:

SR BOL R GG HRAR T
Mregdaae, ZAAA “ONY” (AR
) 5 IRt as s, ZA
BN R X R /N SR CE
ZAEA “HKD” (BT .

MR & A

PrevCloseldx

N18(5)

MR T 3% KA

ConstituentSource

C2

01 = &
02 = 7
03 = FiPF %
04 = RFR&H
05 = K&
06 = X7
07 = &%
08 = K4
09 = K
10 = &3k
99 = HAk

322 BERNXHLH A %428 (fixedpriceparams)

A ID 4 fixedpriceparams, ¥ & & xml.

ABEELEOASTALEEBEM R H L H0IER L 548X 5%, %75 864 XML L4
w7 XATFF T AT KA, —RIEH & xml ¥ 49— % security 12K

#36 W & 53R




IARAERRE

FIEHR R B T8I A i 0 AL

%315 HEBERHNXH L% 4A£42 L fixedpriceparams.xml A 5 & L
FRALMA FHRELL AR HLEA

JiE F R SecuritylD C8

TEF ARG R SecurityIDSource C4 102 = EIEHR 5 P

K E LR BuyQtyUpperLimit NIS(Q2) | £ &4es# 09 Lk

EHE LR SellQtyUpperLimit NI5@) | & #destd o) LR

D & E s , NI15Q2) | H#ELF LN EILH T LA FE
uyQtyUnit HE 4 8 8 B

EHEFEA Sell , NI5Q) | LA LK FTLAASE
ellQtyUnit P4 0K

3.23 FEFTHLHHIZ L (bondmbrinfo)
A ID # bondmbrinfo, # & % % xml.
AMEEOLSTAHAEMATHIH LSS AE L, %7 8L XML X697 K&

FHFATEA, —AKHEX 2 xml F 89— member 1T K.
FHREA FHRELL 24| HHA

X5 B R4 MemberID C6

X5 B m AR ShortName U20

X5 B AR Name us0

3.24 M HFFH X H 2445 & (bondinvestorinfo)

S A ID 4 bondinvestorinfo, 4 & % 4 tsve

K EOAETAHAERATHRIH LSO H EHRE L, %1584 TSV A& X
BEFTAAA, —AXHATH—ASH EART R tsv P8I —ITL K.

FEALM | FERELL A2 | RA
R AW InvestorID C10
X5 AR MemberID C6
X 5 ARG AR InvestorName U100
Iy AR AR InvestorShortName U100
Xh AR InvestorType 2 oA E s
&, 04—/\/\ %o

325 mMAETHXH K128 (bondtraderinfo)
S A ID # bondtraderinfo, ¥ /& % # tsve
j\f\/fa fioN b/\T f\‘ %{%%‘Tﬁi%)k%—]k%éﬁ )&% F' ‘5—4?_» , ii'f?f’; Vx TSV i{#‘%ﬁzj J"K/ﬁ—

#F3T RN £ S53 R




IARAERRE

RINEHF X5 TR AE A R B 0 AT

FHFATRA, — N5 R tsv P 69— 4710 K,
FR LA FRELL XA | HHA
5 RR#A TraderCode cs AR HRARET—ANLHA
X R AA TraderName Us0
X5 TR MemberID C6

3.26 EAKEXH L% 4#£42 8 (bondtradingparams)
¥ &4 A xml.

S ID 7 bondtradingparams,
AREOAETHAEMANRL S LEHG LA LFMAER, OERAAT F 18

JER %, %1% 80 XML A6 X AT T a7 K 4,

—PAEAM R xml P 89— % security

1L Ko
% 3-16 HFAHKKLSH k%45 %1% & bondtradingparams.xml P & & X
FER LA FHRELAL XE | A
AR SecuritylD o
i F XA R SecurityIDSource C4 102 = RINEH 5 AT
R Tradine NI5Q2) | B S 7 X3 —%
radingrarams TradingParam 2. 5%
= | xHFK N2 | I=EEAR
2= B R
TradingType 3=t R
A=T8H A
5=3E KA
= | AR priceTick N13(4)
= | G PriceUpperLimit N13(4) FiefiAe LR
- | B®iEH PriceLowerLimit N13(4) FALHAET IR
- | FHE LR BuyQtyUpperLimit N15(Q2) | EHZief =69 LIk
= | REF LR | sellQtyUpperLimit NI5(2) | & Edes g0 Lk
- | EHRETR BuyQtyLowerLimit N15Q2) | EEHH W TR
2 | FHETR | SellQtyLowerLimit N15Q) | £E4es B0 TR
- | EXKEELE NI15Q) | H#LFE LG FIH T LIRARE
BuyQtyUnit
& Az 0 5
- | EREELE NI5Q2) | HLZ A LB T LMA S
SellQtyUnit .
o= Az 0y A

#38 W £ 53R




IARAERRE

3.27 FAEARIF XD Mk F 5 %12 8 (bondrepoparams)
S A+ ID 4 bondrepoparams, ¥ & % % xml.
AMEEOATAEHRABRRIT X @ W £ 0IE R0k S48 X 5%, GERirXE

FIEHR R B T8I A i 0 AL

W% o %45 B XML XA XA T AT KA, — RIEHR T2 xml P 49— % security
R,
£ 3-17 Hr @ AR 4T XE Wk 4 5% 13 & bondrepoparams.xml P &= L
FH LA FRELL AR | KA

AR SecuritylD C8

IE AR R SecurityIDSource C4 102 = RIER 5 P

5 B3 IradingParams N15(2) &ﬁi%ﬁiﬁ&f%
TradingParam 2 3%

5 | x5 7X TradingType N2 | I=EERAR

- | iAsASLE PriceTick N13(4)

- | KM PriceUpperLimit N13(4) | FAeHis LIk

= | ®AFH PriceLowerLimit N13(4) FALHAE T IR

= | FEELR | BuyQtyUpperLimit NI5Q2) | ZFEHEH T LR

= | FRFLR | sellQtyUpperLimit NI5(2) | & &4es g LIk

2 | RMETMR | BuyQtyLowerLimit NI5Q2) | &4 FH TR

= | FHETR | sellQtyLowerLimit NI5Q2) | FHRIHFWH TR

- | EHEELE NI5Q2) | HLE ARG E B ETLAREE

BuyQtyUnit

RE Az 0y A

- | ZHERE NI5Q2) | HLFZ Rt R R FTLMA

SellQtyUnit

G b L e

3.28 MAAKXTH T LML & (bondtradingbidbookinginfo)

S_# ID # bondtradingbidbookinginfo, # & % A xml.

A a5 T EENMANRIRL S T ERAE Lo %13 & VA XML L4697 X 42 F

Bl R, —HKSEEMLYE &ITRM Z xml P 89— 5 bidbookinginfo 1T .
% 3-18 HAEAK XD F F M A1 & bondtradingbidbookinginfo.xml PJ 2 2 3L
FER LA FHRELL A& | 3L
EEHR BT BidID Cl16
IE 5 KD SecurityID C8
EERS H TradeDate N8
EERAKE Qty N15(2)

F39RN £ S53 A




IARAERRE

RINEHF X5 TR AE A R B 0 AT

AR I E MinQty N15(2)
EF AT K N2 [ 1= — 2k
BidExeclInstType 2=% T ARE—MAF AR
=3Ik S EMM TR
AGEL AnonymityFlag Cl1 Y=E %
N=TE %
X5 B R4 C6 | % “REBL” AY, MNFH
MemberID .
S
o EHREAR C2 |0l=87%, 02=7%, 03=tiys
7, 04=/NA LR 1
InvestorLype ECRTEL” AY, WikFH
i LR HighLimitPrice N13(4)
A T IR LowLimitPrice N13(4)
gH 7K SettIType N4 0: RAEE
103: % #ieth s H o X
104: # £ 2512tk 5 75 X
LI R SettlPeriod N2 0: T+0
1: T+1
2: T+2
3: T+3
Rk Memo U160

. R E R I A

4.1 BEFEAIEE (reducequota)

S A+ 4% 4 reducequota_memberID YYYYMMDD.csv, £ ¥ memberID 4 X % 5 5 A
ERZA 2R ID, YYYYMMDD A3t 569K 5 B o i X EFALSH BFTATT Ao
BAFFENZ & AP 60T (e R T, IERKP, ERRD) FREILINF
HFo EXHHHAAIE LT O ART S FORFEF, WAETARA—NTEREA

0 89 = X,

% 4-1 BIFH K 1Z L reducequota_*.csv P& L
FR LA FHRELL A3 | LA
REEL ClearPBU Cé
JERTK P AccountID Cl2
IE K ARAD SecurityID C8
ARG FEREHE TotalQty NI8(2) | #£F M AMEFAREHE
RRERBRALZHE N18(2) | £ EMAMEARBR Y HE X
FrozenQty HE% B Ak Ak 2 SR ST

#F40 W £ 53 W




IABERFE RIEF X B PTRAE A R ek 0 ME

KE
A= 1 NI18(2) | KX 5 #T3%IA 2 69 303 7T 1~ T 4%
iLag R E, TRHIRELEH
ShareQty1 o B) R EE R AT
Blde: KRELHBFTILT R
1369 2 IRALA o
B $cE 2 N18(2) | X % AT 3miN & 88 3 FR AL A 3k

¥, BMTEEXERH &
WA R E CRAF I L L i
ShareQty2 RBHFAREZLR) , THRA
SEH N B RN .
Bldo: MEIRIRE —F W a9dEn
TERAT I 50%3F 5o

Rty £ 3 N18(2) | X % AT 3mik & 88 3 FR AL A 3k
2, BT@AZNMHRKE
TR K E OBFFET
L Mtk RBIFREFRK)
E B MR Ak 45 F N 8) AR L h %

e

ShareQty3

B E 4 NI18(2) | R 5 AT3%Ik 2 49 3 % PR AT %k
7, THBAEMTHIRKEFR
B omaE, RIS N 5] %
LER R

Bldm: Z AT SEH T HEAN
69 BZLAD

ShareQty4

bl

%= 5 N18(2) | MRELA ST 35 T BaF 30 A
= (1% 89 N A A B SEM L
B X PR A B A Yo AP Z Am)*
3] B R A

ShareQty5

BrdE 6 N18(2) | IR KR X5 T M50 &
=(2%-RKEL 89 MNAARE KER
B 2 IR AL B AF AP 2 Am) *

8B R A

ShareQty6

AR L) OrigShareQty|1 NI8(2) | %= 1 Blr AL AT K=

%5) | OrigShareQty2 NI8Q2) | W& E 2 IR ALK E

%5) | OrigShareQty3 NI18(2) | W& 3 BIR AL AT MY 2 &

%5) | OrigShareQty4 N18(2) | AW & 4 Bk AL AT E

4.2 FTLAHA K41z & (fundquota)
A4 % 4 fundquota memberID YYYYMMDD.xml, H ¥ memberID % X 5% % 5 A
BRI E R ID, YYYYMMDD A3 B8 % B o % XAEHENTSH BFT AT Ko

F41 N ES3RA




IABERFE RIEF X B PTRAE A R ek 0 ME

TR /MG H 12 & 02 F M 2arm M ei=4 05 5 5 A0 8L
B A NIE R R BRIk, %15 & A XML XHa9H X EF T AT, —A%iEE
A3t 2 xml F 89— 4 monitor iR, —ANXERAFOEEIAHEL, AAXELRTS
B AEBMA AR Rz H] . R AT A H5ABAT @ RFEIEAT .
% 42 TEAHEEHE L fundquota.xml A K 2 X

F B LR FHREELL XA | B
N2 I=2RAagx
A2 F A MonitorType =2 RAWEL
3=AA L % £
CREED:S FundQuota NI8(4)
X5 #EAKRAF| % | PBULIst
- | XHEL PBUID C6
ZER LT ZOIEEENRS BT B B9 54T H1E & .

51 ASIEHFAKXFTH (cashsecurityclosemd)

S A+ A cashsecurityclosemd  YYYYMMDD.xml,
% Ho,

JEFNHATHE AT O 1E 5713 & XM (securities) W 89 F7 A LT IE KA i 47 A =
WA EAT I o %45 & A XML A8 KA S BT B A, —RIERX R xml F
a9 — %% security 1% Ko

%51 ARWIEHFILEZAITH cashsecurityclosemd _*.xml A 52 L

H P YYYYMMDD # *F R 89 3

FER LA FHEELL EX Y
ISR SecuritylD C8
A R SecurityIDSource C4 | 102= FHHEH LB A
JiE K 8 AR Symbol u40
U40 Mg
IR FIAR (U7) | SymbolEx B KA, EERKRAAK, SiE
R ARRN B —
F L AR EnglishName C40 | 3 F HACGA S A 24 K 4L
N4 BAE A % 29(ANIE#AA) W 30(ETF
i A i
R SecurityLype A SRRIEE £ A
A PrevClosePx N13(4)
e OpenPrice NI34) | % B AR A%
N E M ClosePx N134) | ¥ B AR AR

F4H2 AN ES3RA




IABERFE RIEF X B PTRAE A R ek 0 ME

LS NumTrades NI18 | B AR H 0

M EE Total VolumeTrade N15Q2) | % 8 ARIHH 0

AR E AR TotalValueTrade NI8(4) | I B LAKIH 0
E:
SHFAEAFEFENLHGIER, KETHIAPHORTLERK. RXEE. RXE2H O 2H
BERMZHREBEEMKEZRHLFHRLLERK. RXEZ. RXEEH,

52 HTAREFRKEITH (derivativesecurityclosemd)
XA % A derivativesecurityclosemd YYYYMMDD.xml, £ % YYYYMMDD 4 #f &
5 B
JEFNHATH AT L2 5712 & LA (securities) P &9 AT A #T £ il R 6D F AT
W o 1% 15 & VAXML A6 XA S B T B KA, —RIEHR3 & xml F & — 5 security
WK,
% 52 ATASBIEFKFFTWH derivativesecurityclosemd _*.xml P & & X

FBREAR FRELL A8 | KA
IEH KD SecurityID C8
AR ARAD R SecurityIDSource Ca | 102 = FEIEHR S AT
I R AR Symbol U40
% Xl AR EnglishName Ca0 | xF THMAGA S & H R
EE A Security Type N4 zi)fg 29 (A #AA) | 30 (ETF
HEALH PrevClosePx N13(4)
L OpenPrice NI3(4) | & B AR A=
Eh&: iy ClosePx NI13(4) | T HARRF AR
DR NumTrades NI8 | HHAKRXEHO
R E TotalVolumeTrade NI15Q2) | 3 HAAREAO
A TotalValueTrade NI8(4) | ¥ B AMREH 0
LEHA ClearingPrice N13(4)
FARELE ContractPosition NI18(2)

53 BROKENMHME I (hkexclpr04)

S A+ ID 4 hkexclpr04, ¥ /& %4 txto

AL OB B ENBRIE, 758 txt THHHXEKTE (LSH
ABIANZ G B) KA, HRIEFI R —FKITR, LARIBHE XA TR AT X,

F43 N £ S3 A




IABERFE RIEF X B PTRAE A R ek 0 ME

FERAD AR, B KK, Z L4877 XA Unix 7 X, BPilid 0x0A & 4%

\

>N

o

A B BT A, R Ko

53 BRKERSIAAZTZL
F5 | F8A4 KE | FEHL
Lo |asaEss (5 R0402
2. LEAKam C5 JiE F KA
3. PeAEmA N10(3)

#M: HKD; #: USD; AR H: CNY; i
Lo A A 3 AUD; #w i : CAD; B : JPY;# 403 §: SGD ;
%% :GBP; BkL: EUR

54 fxFEAAFIEITH (bondlendingclosemd)
4% 7 bondlendingclosemd YYYYMMDD.xml, 3% YYYYMMDD # % 7 &9 3
5% H.
%A & A XML A8 XA H B AT EAH, —RIERX R xml F 6 —%&
security %Ko
% 54 ABRBRETHIAREEL

FREM | FRELL £ | B
IE H R SecurityID cs | L&S5S
IE A B AR Symbol U40
LS NumTrades Nig | FHAAXE A0

MIE4H | TotalValueTrade | N18(4) | T AL RLE ) 0

S WeightedRate | N18(2) | 1.23 &7 1.23%

£ 5-5 FHFAET A EATHE A A EHK KD

EFRA | EFRA | BERR
131901 L-001 1 R4 (Fa) &4
131902 L-007 2RM (B) 2 TRE () &4
131903 L-014 S RH (&) £ 14 R¥ (&) &4
131904 L-021 15 240 (&) 21 R4 (&) &4
131905 L-1M 22 X (&) £ 30 R (&) &4

F44 N £ S3 A




IABERFE RIEF X B PTRAE A R ek 0 ME

131906 L-3M 31 R (&) £ 90 R (B) &4
131907 L-6M 9l X471 (&) £ 180 R (&) &4
131908 L-9M 181 &1 (&) £ 270 R (&) &4
131909 L-12M 271 XA (&) & 365 R (&) &4

I MAERKETEN S B R RE RO R ICEITH,

R H A B4R IE

BZREEEZEOIHEAEENTS BT B HE KE G IR IE,
6.1 MK EEIHR (evotereport)

XA % evotereport YYYYMMDD.csv, £+ YYYYMMDD #f & 69% % H o

M REFERIA4OGBIXHZATENRLERELLGE T ELER, Hld
XHMMAEZZHERI AV, Vo], WAE V., B (1Sm<n) X#E V) £V, B8P A @
RHRARTROMBHELILGELER,

%A% B VA csv XA RAER 5 B AT B KA, AL B —FER,

% 6-1 FML%HEEIRKIE evotereport _ *.csv A EZ X

B4 AR FHRME
SubmittingPBUID C6 ¥R S T
SecuritylD C8 HEF R
SecurityIDSource C4 ik H XA R
OwnerType N4 T AR
N17 R FAAent ]
TransactTime

# XA YYYYMMDDHHMMSSsss

OrderID Cl16 RHPiTH RS
ClOrdID C10 FEPITE SRS
ExecID Cl6 HATHR S
Cl1 PATEA
ExecType 0=New A & FiTE

8=Rejected A EXHZZFILER

OrdRejReason N5 B4R AR, HATER R SHIAE
AccountID C12 JERIK P

BranchID C4 2 b FRIR A 2

VotingProposal N4 BEART, B

1-99 & T~ EHRNEF

100 &7 &L E

VotingSubProposal N4 BETRRTREFREA, EH

45 MW £ S3 W




IABERFE RIEF X B PTRAE A R ek 0 ME

0 R TATH TIE
>0 H AR R BART IR
VotingPreference Cl BEEE
RER &, 2 RERM, 3 KEFKR
OrderQty N15(2) RERF

E:

1) dextBREARNETHRSTNEGHAFRTTHBRAALNEG PR, MBI ERNEGFIRANRDH
%, BESERR, HZHCAEAKXPRGENTRERN LA —EREDR, S TGFEAKXPRGEAN
FEAEE—EPRA XD R,

2) BT HBEBEATANERL CENEREY, NAKERY, REF—LRDFIR; 4o RHZFTH A5
FHETHRRE, BRL “ELERE” £4, WZEELAAII AR, B S LERR, HZATCHEH K
VARG AN BEAR S A — LR LR, XA TEERAFIROENEA S L —LVRA XTI o T
HAMAANENET AREE, AR “ENFHRE” £, NiZELEAAEE, B —LHPER,

3) WHRAKAEKERAAZLRAOMTISAAREAEERA, LS MAAERS A (Blde, RHAAHRELRA
HEE, BHRAZBLERDZFAR) , WTFRHZAARBLERAGT—H BERT D RARBH R TR EL
Ko

4) THEEIREARSEHEESAEORHIE, WEMETHEL ZREE—CREH 0691,

5) REBERLFFRRALE

262 PBERFRAMRBARZAE

OrdRejReas R B R AR B: N 8
on
20201 BUE KA 1. WEFEfNE P oL E R T LHME ;

2. WEFTATFET T RNE P 69327 & k69 % PR FoF SR
R

3. WEFTEFRANET ERARE T AT HRLEAGBAARD

4. BT LERE, EAANETATRETMAMNANERDE, &
AR BRI E L BGRRBERBDETIMAN, LR LERDE,

20202 F ok F N 3 FE@ AR R Ak, BREETEAMRA L R 2 K3, FUAA Kk
LA,
HFERBRE, REREZEDTHFTREAKRP FRERALEAY, &
WAL Ay &k B WA

20203 LA HEZRFPIEHRK P TR B HA % LT NS AR R
KPS, MAELRIER.

20204 TARE TR —EHZEZREFTIR—K, FRFIRG, AFE—RAXFRAE,

#46 W £ 53 W




IABERFE RIEF X B PTRAE A R ek 0 ME

OrdRejReas JR B & AR EA4RA L

on

H—RARXPHRAGEHPRAAA T AHKE,

do R AT PER R A HPRF T RAKZNET T EFR,

WA EFNEGFRAANETAHKE,

do R 3BT E LT WA TR A R AT T 28 & )
FOPIR, WATBRREENEGPRANTIHRE,

e EBRFHF LS RGP IHRAREZRAATLHEN, HHREER
B, 4 B B 1) AR SRR O A

e R H AP NEET AR E, BRENEHRE £, N
TERIAAHRY A 2%, L= ZLEER, FIACHEEARPIRGEAN
WEH~Z A —EWMERIR, AHELRE,

de RBRFH A ENERT ARBRE, BRENERZ £, N

BERANETINRE, LI —LHEDR,

20205 R ARA S FE3TH I R BT ZCR RIS, #AT RARFIE,

AR BABAREFRANEARL T EAL, &UAAH R RARE

20206 ZARBE S Je3t 5t F AT SO RN G, #AT R AR A,
BAABRREILAFARDRAL AR, WEAOEFRZH, gk
FHBREHRTEFAGEZH, NAHN BRI

20070 Tk P AP 2L BT HZAHHITRERE
29999 H AL R EARFEESPG R F RN EGLKE,

6.2 MIILEX#H (execution aggr)

A% S B S FR AR AT K 89 a% L IR G o

M IIE & LA % A execution_aggr TGWID N _YYYYMMDD.tsv, £ TGWID # %+
KGR FILE R X ID, N AL 5-F& K8 (R LA R CEINGER S AT Binary 3T
HHEPBEHEOHAE) ), YYYYMMDD A e9 % B, RS F % LagH Lk
5T 62— NREULE A, m RIZFE S RAADRITE, WELTR—AE L.

LS AR LA, I FHEFLR (—17) A—ERK, TRAZEZ L
HE CRIEHR K S P Binary X S HEE ALY Poy_sta R &2, 5=
FHEARL, AT 27, AT BARAR B RN —— 3

1) AP IRFARE 3 H)7H &Kk F 49 BodyLength F £

F4T RN £ S3 R



IABERFE RIEF X B PTRAE A R ek 0 ME

2) AP ERI e B AH AL

3) IR A =Bt H) U B4R P 89 PartitionNo F £

4) H/NAFF LK) Reportindex A 1 Fr4b i 42 2% 5, —# H1 74 & ¥+ 49 ReportIndex
BHEANFEOENSREN ] FFIEES RS

5) T 2EEIE AP B AL TAB (0x09) . #47 (0x0A) . @£ (0x0D) ,
iﬁﬁx&biﬁﬁ&m FHR (0x20) BATHAK

tsv SUAFAS RHALTE LG @ 89 “tsv A4 KALTEHAA” — o

VXT@%%%%%%“}DE ke 4537 3 R AT AR E 2 %K & A

% 6-3 WWEFEN L 53T E R L MITIRE BINARY 4 & T4

B4 A
MsgType 200115
BodyLength 153
PartitionNo 1
ReportIndex 1
ApplID 010
ReportingPBUID 000100
SubmittingPBUID 000100
SecurityID 000001
SecuritylDSource 102
OwnerType 1
ClearingFirm 01
TransactTime 20130228144215555
UserInfo test
OrderID 6B4569CDNB009C03
ClOrdID A0000001
ExecID 1100000000004124
ExecType F
OrdStatus 1
LastPx 171000
LastQty 30000
LeavesQty 90000
CumQty 30000
Side 1
AccountID 0100004698

F48 MW £ 53 W



IARAERRE

3t B L E AT IR R A A (<T>RK & TAB 2 faf, <N>KRETH1aH):

RINEHF X5 TR AE A R B 0 AT

BranchID AA
CashMargin 1
Checksum --

B BAA
MsgType 200115
BodyLength 153
PartitionNo 2
ReportIndex 1
ApplID 010
ReportingPBUID 000200
SubmittingPBUID 000200
SecurityID 000001
SecurityIDSource 102
OwnerType 1
ClearingFirm 01
TransactTime 20130228144215555
UserInfo test
OrderID 6B4569CDNB009CO03
CIOrdID A0000001
ExecID 1200000000004 124
ExecType F
OrdStatus 1
LastPx 171000
LastQty 30000
LeavesQty 90000
CumQty 30000
Side 1
AccountID 0100004698
BranchID AA
CashMargin 1
Checksum --
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200115<T>1<T>010<T>000100<T>000100<T>000001<T>102<T>1<T>01<T>201302
28144215555<T>test<T>6B4569CDNB009C03<T>A0000001<T>1100000000004124<T>F
<T>1<T>17.1000<T>300.00<T>900.00<T>300.00<T>1<T>0100004698<T>AA<T>1<N>

200115<T>2<T>010<T>000200<T>000200<T>000001<T>102<T>1<T>01<T>201302
28144215555<T>test<T>6B4569CDNB009C03<T>A0000001<T>1200000000004124<T>F
<T>1<T>17.1000<T>300.00<T>900.00<T>300.00<T>1<T>0100004698<T>AA<T>1<N>

6.3 BREARXEIEIH (hkexecution_tax_memberID)

WRIFA K FERF L ST R, PEERELNNEENIH BEHLTRG, @RI
RAEBGA R L EHIE, RTEAER (B4R, TR) A%, EENZS
BALT G, ™7 %4 K L s 48 A

A OB oR X B LK XA LA LMK, LM LEA
hkexecution_tax_member ID_yyyymmdd. tsv, 2 P, Member|ID % & & R #{z f& 5 X FT 6y
2R ID, yyyymmdd: E = B R H H, LH B A LELERZEEITE, FET AR
REE A (o RABRCE R EHITTE, WTFRZLHNE) .

tsv SAFAE AFLTE LB @y “tsv A XITEHLEA” — T,

% 6-4 BRERX LRI ERX
TRE KEAY | TR
E KR c8
EAE c8 YYYYMMDD #% X,
A X H 2 c8 YYYYMMDD #% X,
AT T C16
XHET C6
R E N15 (2)
Bk N3 4y | BT
R A Nig (4) | B
P S T 6 HHMMSS #% X,
FPFEAL N1g (4) | FAEET
% B A 8 YYYYMMDD #% X,
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WA 1 c80 IR AR AL B A, L RFLET
B BIEA R BT A TR 8) At
AR 2 €80 ﬁii%mﬁiﬁ%ﬂﬂﬁ%ﬁiﬁﬁﬁ
HAFRBIEAGRRLE R T AFERE
CRGIK €80 REIFNE R FAAMEICRZITT N ) KA
XEBIER KX RITES G ERTT R
T 5
£, 4% E R A
AP F B AR XA 4T .
vV Cx AT ASCIH FH %, x TR $FHK;
vV Ux (T UTF8FH %, x A TR 5 FHH;
vV Nx A7 Taa 8y, x A TERZAEK (ROFEENT) , RIE4ER EHA
HEERYHIE R
vV Nx(WETFEH, x R TEHKSDHEHEH, ROEIHRE, yETIE
¥, PEEEREFES@AN0; RIEFANEH, FEREAHYAER,
A tsv A4 XA TE LA

tsv A& XA TE B 4n F

v

v

Fus

R HEANFEZIATAB (0x09) 28, #F10FATHEH 0x0A 4 &,

HFRAT AR FEE N F B 5B TAB, R e — K10 KB LM it 5 T8k .
T Nx(y) & B8 ARG FEA T DS, DEAANT, ERLEREIFHS TR
EANE R, WA F B KA NI3(4) e =P A “15.23007 & “-14.02107 ; %
HAFEAZO S FRERAE, ALEATANEH, o “1500” ; char[x]F
HERFBRARLSTHERIFMLLIFE LG ZAID
THLEEEZGREIBLRERT EHOFE, TMEAHY RO FRN R
A 2R FERITHEREE,

i A

9.1 BAIFHEA &TH

BAX LT 8 A EAL KA 250 T A%, BR A B A L8] A &9 IPO AT X4 40000
B%, MRIRTRAE 1 420 By dE N FF K47 R4 30000 A%, MRIRTRE 1 AW 893N FF K47 0%
#r 20000 A%, 6 AN A Ml K7 R 5 ik ay < FRAZ 4 8000 AL, ST % 35 A 84 iZ 47 3000
B, LR AR E A AR R B AFD, WNAFHERE & FEHUZFHOATH T :
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FIEHR R B T8I A i 0 AL

#% =€
P £z
(%)
T PR A AR . -
o 101000 HAOLREREREE
=
T R A R AR A
0 L H AL
B F
Ay = 1 8000 6 NARBEKFER S by IRAZ 4 8000 AL
. FRIR FRAE 1 45 LA R 69 3E AT & 4T % 4% 20000 A% 44

R E 2 10000 ,

50% 3k 5>

IPO AT A% 4> 40000 AZ+MEIR FRAE 1 A L agdEn
By # & 3 80000 FF R AT A% 4 30000 RX+AEIRTRAE 1 SF A a9 dE

FF KATRE 4 20000 A% 49 50%3% 4
B HE 4 3000 FNT B FE N4 3000 AL
Bir#= 5 25000 B A A 250 7 RE*1%
By ¥ = 6 50000 B LKA 250 7 pE*2%
Birde 1 (5% . e .
- 8000 6 A MEE KE R 5 ik 6y kAL A 8000 A%
B2 (5% 10000 AR FRAE 1 5 LA R 89 3E N IF & 4T A% 4 20000 A% &9
4E) 50% 2R

PO AT AZ 4% 40000 AZ+AF IR IR 1 F 4 LA dE
WA HE 3 (Bd - ‘ A
o 80000 FF & AT RXA» 30000 AZ+AFIRTRAE 1 S5 A a9 dE
-~ FE K 47 RS A4 20000 A% 69 50% 3R 2~
Bir#e 4 (5% X s

s 3000 FM R B FE N9 R4y 3000 i

Yo R R B B9 IA MR LE, AL AR Z 1. ROKE 2. RHHE3

KT ZESWGHS. ROKE 4. BOKEI N THFTHRMEES 6939, T4
ETIABATRR G LRERBIALHZTH TR KE 1-4 6B
FB K K K 4K K
¥ 5000 A% ¥ 10000 f% | & 30000 Ax | = 75000 i | = 80000 A%
MRAy# =1 | 3000 0 0 0 0
%= 2 10000 8000 0 0 0
fiAy %% 3 | 80000 80000 68000 25000 21000
JRAy# 2 4 | 3000 3000 3000 1000 0
A% 4r % = 1| 8000 8000 8000 8000 8000
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(5 ik 4)
B% 4> 4 & 2| 10000 10000 10000 10000 10000
(5 ik 4)
B% 4r % & 3| 80000 80000 80000 80000 80000
(5K 4)
F% 47 #% = 4| 3000 3000 3000 3000 3000
(5K 4)
A= & RAES R AT 3% B 4% B ALY 2 8 AL
REER BT Rt Bok- 3 Ay 1-4 32 B R E
{is bii
AFREFFENZS |MIN (B3, & | (1) Rz 3 Foe T E = 5
e il KE5)+ kg4 >=| (2 Rz 4 GEM 5 *T R
BXZ ETF #71 = E: TR RE 3| B, R
LSRN R e = REALTIR | RERBRHEKE
&= 5 (P MM | 3 mmaI K=
HHERBAN) .
REXHEE MIN (B3 3+iasy | (1) BErdcE 2 FoBIEAY R 6
(5 FRAZ A #4E) ®E2, BT 6) >=| (2) RH#HE3 (RZERSH TR
EX T & Er BRWEE 2. | BEA) , fem
B E 30&itde | REREILEKE
BE S AE AR 1T I Ay &
= 6 (KREXHBHFM
BB R) o ikl
6 N A Z R R g4EE,
KRR DL P #E 4 >= R4 | R RREARLHE | A& ARFH
(A2 FRAEAT353E) | & 4, B, RE e
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