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NGRS

5. EFX S TR RIUE )5t BUEARYE SEbr BER BT IS o A Bk “ [l e
17 SRS EI 1, #5 BN N13(5), WISEPRIES 100000; # FBZEAN char, TSk
REHSFER ‘1 .

6. NILAIR, & LAk BAT

T4 it Ui B

price int64 k&, N13(5)
quantity | int64 ¥, N15(3)
amount | int64 A, N18(5)

date uint32 | METE X HEE, #20 YYYYMMDD, YYYY N4E, HL
{EL35 FEl 0000-9999, MM A H , BU{E il 01-12, DD
RH, BUETERE 01-31
ntime uint64 | 4ETE XA, #%3% HHMMSSsssnnnn, HH SN/,
B Y5 FE 00-23, MM JyZr4h, HU{f EFE 00-59, SS
NP, BUEYEHE 00-59, sss Amfb, HUEIEH
000-999, nnnn AHZNFP, EUETEH] 0000-9999

16



& TeCH S8 55 I S B RS

4.2 S15EHE

4.2.1 & 3% Logon

FRA Ui
MERSES MsgType = 40
SenderComplD RIETTARNG
TargetComplID P A
HeartBtInt OBRIEIRE, B
PrtclVersion BRHRAE, AN aabb, W
0.30, 1.00
TradeDate 5o H
QSize T B

HER

SenderComplD Al TargetComplD F T 3RIRE1HEXTT I E 4y - OMS N3H S AT PAFR IR IL B 4y
#J SenderComplD, TDGW X fiij L 7E [F4% Logon B K H3H 5 T TargetComplID H1. OMS K H
f] Logon Y4 /& 1 TargetComplID H'E “TDGW” .

HeartBtint 425 F R4 & /Co BRI JEL ) AR IS TR] TRI R, 96 DAL A T 2 1 AL A1) 21 mpon O Bk 18] B
IZI5E o

PrtclVersion g2 B RA, # M aa.bb (41 0.30, 1.00) , TDGW H7EFA 7 Z ML

BARNKI I BRAS . 21T AR PIFRA ER Y 1.90 ik

4.2.2 7¥4%5 Logout

FRA Wi B
PSS MsgType=41
SessionStatus VRN T
Text SCARRHIR
HEE

17
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4.2.3 Bk Heartbeat

FEB4 Tt B
MEPSEN MsgType=33, MsgBodylLen=0
HERE

4.3 MNHEER

BT GH B, WK 5P R B SR IT

HE KA k552 (BizID) B R
New Order Single 1 N
(MsgType=58) 2
Order Cancel
[ S i B N/A
(MsgType=61) ki /
Execution Report N

(MsgType=32. 59) 2

Order Reject
ERGEEE N/A
(MsgType=204) : /

e Y R, NOATR, N/A N ERBATEY 7B Bitie T e sy ARy &

TFBL

4.3.1 FiT B IR New Order Single

TR P B
MEPSES MsgType = 58
BizID W2t
BizPbu Ak%5 PBU %5
clordiD 2 AN ERT BT
SecuritylD UEFFARS
Account UEZFK
OwnerType T 2R
Side K37 1]
Price FARAN A%
OrderQty F AR B
ITHRA,  H SRR
OrdType RIS
TimelnForce 1T B R [r) 287

18
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< T€ECH 32 54 AR T
0=HA

TransactTime FH i B[]

CreditTa GRS, (MG SRS,
& T2 I SIS 5 i

ClearingFirm SEE ALY
BranchID 2V ERACY
Userlnfo HPRAERER

Extend Fields B B
HERE

P B -

1. @EH TS BizID=1. 2

2. ClearingFirm Z55ALMAIS: BAEH, HEEIME.

3. JRERTEEAMEH

4.3.2 U R Order Cancel
FB4 1t B
MEPSES MsgType = 61
BizID W55 %5
BizPbu A% PBU 45
clordiD 2 BN ET g
SecuritylD UEFFAAG
Account UEZFK
OwnerType T A R
Side KI5 1A
OrigClOrdID JRth s N g
TransactTime FR A ]
BranchID AT
Userlnfo H PR RAEE
HERE
T :

1. #Ea ARG, BizID. BizPbus

SecuritylD. Account. OwnerType. Side. BranchID HX
1N 5 R RIT B0 N BRI TR, OrigClordID O ERE B 5 AR 3T B clordID ] TA

4.3.3 1 fT7H %5 Execution Report

LA RIS SR A N R ) ST 5[] 4K o

19
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TECH

L3RBT

32 5 W RS 4% TR

4.3.3.1 B3R i &7 X% $4f B0 B T iz

FEB4 i B
MERSES MsgType = 32
Pbu BT [ Pbu
SetID FERS XS
PATIR G w5
Reportindex . o
M1 FFGRIE SR I g
BizID NZZ 2=
PATHRAY
0=17 F HHR B2
ExecType e .
A=TT FLRUEH R
8=17 F H R H 4
BizPbu k%% PBU %'
clordiD 2 B AT G
SecuritylD UEFFARS
Account UEZR K F
OwnerType PN it
Side SESEJT IR
Price FRAT %
OrderQty A
LeavesQty PR A
AR, (VT (ExecType=4) IfH
CxlQty EN
=9
OrdType T EAKA
. VT B 25} ) 2R A
TimelnForce
0= HA R
TTHIRES
O=CLEE R R AL
OrdStatus )
4= RN
8=CliE4s
CreditTag 1Z Hin2
B A B BT G e o
OrigClordID JRgG 2 N ERIT B dw s, SURER R

(ExecType=4) fH = X

20
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< TECH 3 5 B LR
ClearingFirm EE S A
BranchID B AR
. RIS, [UHE4Em N (ExecType=8) M
OrdRejReason IR
=X
OrdCnfmID A 5 BT T Mg

OrigOrdCnfmID

JRAEZE Ty FIT T 55, AR e L
(ExecType=4) A& X

TradeDate o 2R
TransactTime (=] % Bs} ]
Userlnfo HPRAERER
Extend Fields MY T
HERE
i -
1. ExecType fl OrdStatus ZH& BUH
FRAZ AR I N, ;. ExecType=0, OrdStatus=0
FE A1 ExecType=8, OrdStatus =8
ROATE S IR . ExecType=4, OrdStatus =4
2. VRTFEREGMMIA
4.3.3.2 5 5 KL B2
FRA Wi B
MERSES MsgType = 59
Pbu % BT 1 Pbu
SetID FERS XS
Reportindex PATHR A G5
BizID N3 ke
BizPbu %% PBU %5
ClOrdID 2 NEIT B
SecuritylD UEFFARY
OrigClOrdID JRUG 2 51 N B
BranchID 2V ERAC Y
CxIRejReason R e 4ahg
TradeDate o HIH

21
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4.3.3.3 B 3ZER

TransactTime [ 4 I [a]
UserInfo HPEREER
HERE
FRA Wi B
MEPSEN MsgType = 103
Pbu % BT I Pbu
SetID FENT XS
Reportindex PAT R i 5
BizID N&E A
ExecType ITHRPATIRE, HUE:
F=Ri 32
BizPbu A% PBU 45
ClordID 2 B NERIT B 5
SecuritylD UEFFARY
Account HEZR K
OwnerType VT
OrderEntryTime FR AR 5T (1]
LastPx i
LastQty A H
GrossTradeAmt A 40
Side KFT71A)
OrderQty F i i
LeavesQty Tl R =
HRES
OrdStatus 1=FB 7 A
2=
CreditTag 15 FHPR%E
ClearingFirm R ST AN T
BranchID BNV
TrdCnfmID A G5

22
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~ TECH 5 A
OrdCnfmiID ST e
TradeDate 25 H ]
TransactTime [ Hi B 1]
Userlnfo HPRARER
Extend Fields ST R B
HER
i
1. ¥RFBEAMEM.
4.3.4 IR FE 4 Order Reject
FRA Ui W
THE K MsgType = 204
BizID V559 5
BizPbu 55 PBU % 5
ClOrdID o BN ERLT B
SecuritylD UEFFARS
OrdRejReason TR 4ah0
TradeDate 5 5 H
TransactTime EEFINIEIN
Userlnfo HPRAER
HER
4.3.5 ‘5 4R7ZS PlatformState
FERA Ui I
HE Sk MsgType = 209
PlatformID FERRR
PlatformState SEEARTS
HEE
* XFFEAET R, 3R [T S R A

23



A2 5 WM R Bl %

4.3.6 TR 515 B ExecRptinfo

TR YiH
MEPSEIN MsgType = 208
PlatformID RRER
NoGroups TEIRIRE
Pbu K EIT [ PBU
NoGroups TEIR IR B
SetID FENTX S
HEE

PATIR A5 S pbu A2y X HZE, ik OMS X HATHR 5 AT W) a4 A 4D . o Pbu
Al RE N OMS FITiZEHE TDGW L FE 5% PBU, AT REATZ TDGW _LiT [l i) HAth PBU (VB E1T
[ DT PBUD , TDGW TEZEMA 1 Se2h H & 3% PBU, 25 HiT IR A At PBU () &

4.3.7 5+ X 75 [F]2F ExecRptSync

B4 Vi
MEPSSS MsgType = 206
NoGroups PEI IR
Pbu kBT H Pbu
SetID FENS XS
> | BeginReportindex Sy X PR R TS, BASCHF
2763 N B RHUE.
HER

Fr 5 [R5 3K 7 BeginReportindex HUE N K T 0. OMS i Gl 2 A 3% 7y X > 45 [/ 20 7

R, FIbEr AL EN R FPITN.

4.3.8 41 X J5 5 [F] 22 M B, ExecRptSyncRsp

FB 4 i B
MEPSEIN MsgType = 207
NoGroups TEFR IR EL

24
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B2 5 W RS 4% T8

~TECH
> Pbu a7 B Pbu
> SetlD FEANKXS
- | BeginReportindex a7 X [RIHR 75
> EndReportindex X KEHR TS
> RejReason B0
> Text HiiR

HERE

53 X 55 [F2E 1 % 1 RejReason 0 B KR, HABHUE R /RE51% (W1 Pbu BY SetID

BUEAIERD .

4.3.9 73 XPATIR S 455K ExecRptEndOfStream

FRA Wi B

HEk MsgType = 210
Pbu R PBU
SetID 43X

EndReportindex

PATIR SR KPS, &
RN Z o X AT IR
95 P51

HER

TDGW [1] OMS K%, RMZPATIRERABELH, Ja Sz PITHRESR LR 55 A H

Hahn, HAEI EndReportindex.
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eZzTECH

L3RBT

A5 MR % D

AN

v

(EA

51— HERIEH

PLR it S B A A B -
uint32 CalcChecksum(const char* buffer, uint32 len)

{

uint8 checksum = 0;
uint32i=0;

for (i=0; i< len; i++)
{

checksum += (uint8)buffer]i];

}

return (uint32)checksum;

52 t— PBU X&iiBH

¥ PBU A J LRI & s

LECE T TDGW L TERXEAZS R G0 A 6 KRR, FONERI S HIT;
2AETH BRSO, R ST REAT R S5 VA8 e, MO SR B T, D SCR

M BizPbu F84K;

3RV RS, RHEH B3 PBU AT KR, FONITTR S HIt.
FEARZ O H, iR 1 F0 3 PIAIEOLETE S 4Kk 3L (Execution Report. ExecRptinfo.

ExecRptSync/ExecRptSyncRsp. ExecRptEndOfStream) H1LA Pbu FEE R R

HEl, BizPbu WIS EFA 5 BB TR — S 5EHIM, TIN5 R Gk IR 440 B
[l 45 BRI R . 1T 0 PBU %2583 PBU JB T A —in S 5H UM, 75 AT 5 I8,
FEPATHR E 15 5 ExecRptinfo Vi 5 HoR AN 2 85 1T B R I 28 5 BTG
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L3RBT

32 5 W R 4 TR

AN

v

(EA

5.3 M= SRR
RS/ FE R A Wi B Text (i)
0 ERIEBH Normal Logout

4012 SecurityID iR 8 #5525 BizID iR
5000 ATIH B 4K Message Exceed Max Length
5001 AT B ES F A R CheckSum Error
5002 OBk ER Heartbeat Timeout
5003 FEEH OMS Fx Already Login, try again
5004 TG 5 PN R SE B SR Login Timeout
5005 478 B, TargetCompld AN 1Eff Compld Error
5006 TDGW RERELZ S 248, EM/EEI | Not Ready
5007 R 1R Internal Error
5008 ANBER A HI7E BT Message Type lllegal
5009 FEREE AL Z H R
5010 SetlD %R
5011 Pbu %
5012 HNMHEAEZ Logon YH R Login First
5013 BeginReportindex HU{E 4%
5014 AR A UnsupportedPrtclVersion
5015 MERSEAE A Message Data Error

T AR 5 M RHR Y, RG05 G HHRIS S AR H AR 67T G H RS E B 0.

5.4 MiPQ Userinfo ¥iAR

XF N HE B A Userinfo FEB (HPRAEE) , AU .
1. TDGW IR [A1Z5 OMS B RATTE Brh Userinfo, HUiZ4& FATH Bt EATHEE (H

OMS Ki%%: TDGW) HIJ Userinfo 7 BHH «
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L RERFRA

32 5 W R 4 TR

AN

v

(EA

55T HiEFH

1 2 ETBUE L

FBE (&1 S S
B)
Checksum uint32 Lol
HeartBtInt uint16 CoBklaIRG, AR
MsgBodyLen uint32 H B K
MsgSeqNum uint64 HEFS
MEPSE Tt
33=008k
40=5 3%
41=7FH
58=3F 11 H HI ik
61=H 5 Hik
32=FPAI M N S FCER B Dy i S8
MsgType uint32 SO=f HL R U 82
103=h A2 [l 4k
204=F{RIE 4
206=47 X 75 [\)25
207=7 X 75 [R] 25 0 3
208=HUTIRE 5 S
209="F- & RZ
210=7p XPATHR 75 4
MsgType uint32 EPSE =it
PrtclVersion char([8] O A, #3N aa.bb, #710.30, 1.00
QSize uint32 Tiieg
SenderComplD char[32] RIE TS
SessionStatus uint32 RN
TargetComplD char[32] TS
Text char[64] SCARHEIA
TradeDate date 5 H
2. N EFBCE X
FERZ(MABEE RAY TiEA
Account char[13] WEZR K
BeginReportindex | uint64 I XU AR TS, A SCHRF 2263 B RHUE
BizID uint32 A 95 %5
I=fFINTF T2 5

28
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~ T€CH S8 55 I S B RS

2=t 73 i A 5 m T 22 5

BizPbu char[8] A% PBU

BB b A r R, BT XIE N
BranchID char(8] (01000, 599991, A& 5 ArEIZ N 00 ENVEBAR
T AT T A B i 2 53 & X 2

ClearingFirm char([8] ShH 2 AR

clordiD char[10] | & GANHERIT RGNS

B, (MEHZSGHES, BUE .
XY=4H {R ity K 32

CreditTag char[2] RZ=Ffh AL 5

PC="F- 7L 5

G5 A S HEE T

CxlQty quantity | JUEREE

CxIRejReason uint32 if/ 2R R CHIE

EndReportindex uint64 o X EK Bl

EndReportindex uint64 HAT IR G N5

ITHRPAT R, BUEEHE:

0=1T B F 4R T

ExecType char 4=1T PR T

8=1T HL IR E 4

F=plisE

XHRIFINIFTEMNAL Ty, AN LastPx * BAC
GrossTradeAmt amount & LastQty * 10;

X ZR AT A B AL 5, 100 % s
LastQty * 10;

BN A

XHRIF IR TN AL Ty, AN N T

X AP 5 5, AR E G 4 BRI
R

LastQty quantity AT B &

LeavesQty quantity T EHE

NoGroups uint16 PEIIREL

OrdCnfmID char[16] TG FiT g

OrderEntryTime ntime i B[]

H Rk

MRFFIIFTEMN AL T FigF R AL 5, Hk
e A N T ool i, B 1000 yoKAT HE B 1000
TohrESF—F.

OrdRejReason uint32 TR 4ah0

LastPx price

OrderQty quantity
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< TE€ECH S SIS T
ITHRA, BUEEFE:
0= AR BAE
1= 73 1 AE

OrdStatus char o= 4 M
4=
8=C.ib %
TR, BUE M.
OrdType char =B
OrigClOrdID char[10] JRUG 2 51 NS B
OrigOrdCnfmID char[16] JRG6 5 5 BT S 5
WA &R, BUE .
N %
OwnerType uint8 103]_$i§&§
104=HE LS
Pbu char[8] BB R Pbu
. FEFRR
PlatformID uintl6 5 = BHETL
FEIRE
0 = NotOpen, AR
PlatformState uint16 L= PreQpen, ‘Tﬁﬁﬁﬁl
2 = Open, JFHl
3 = Break, HE
4 = Close, KWl
FRANA
XHRIFIIFTEMN A Ty, N B E TTRAT A GZR
Price price ¥,
X ZR AR AL 5, Ry “ R E n B S RIHAE
RejReason uint32 fE4any
Reportindex uint64 PATIRE S, N 1 ARIE SIS g
SecuritylD char[12] UEFFARY
SetID uint32 FENFX T
SESET7 I, BUE A
Side char 1=3K
2=3L
Text char[64] iR
TimelnForce char VT HAG 2[R 2R A, BB AL
0= H A%
TradeDate date 2 5 H
TransactTime ntime FF R B[R] 2 [ i B (1]
TrdCnfmID char[16] FNAS Y
Userlinfo char[32] HPAEEER
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