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27 RitetHWH SR | RiEL&HESK, 206 % N6(2)
28 EFHK — F X R A 45K N12
29 BERMN F /TR FERMN =R FRKE TR N12
30 FERN TR ER R By BRI LR N12
31 BETHERTR BTN AR RIKEK TR, NI12
32 BRI B AR AR KK LR N12
33 BN AL #Ar: 7T, M E]0.0001 7T NI1(4)

HRENRAERENE | ZFENSATHE, AREMRTRANE X, TRXNHE | C8

H¥
¥

Fl1fr: 00 ZRAHE, IV RrREEZHITC C(TaEE
# I FENTF

2 0 RoNAESER, I RTrHESZER. (T,

HHE0)

34 F3f: ‘0 RnAkBEBHEME, ‘U RTEHINHELL
5% ZH.
A 0 RTAHAMEE, I RIrRELSARZH
HAENKELHEE,

F5M: ‘A RTLHFEENEY, B RTFENEH
Fofr: ‘I RTNAHNTRATEANZEHE, 0 X
R DL AT BT A B4 A SR

FEMZH R | ZEMEATEENZH ARG BB AEH, |C8
R bR B YYYYMMDD.

MTE2 R mENEL, WFRAE2 B, 28 EHEE
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35
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XERH: ZXEARNEAEEXH, G847 2ERFEHNEANEL. XH4F YYYYMMDD %74 A
B Hi#. P XFHXF GBK %, &AM A 415 At XML # —% OptionContract Rec it 5, % 7C

RFPBREUERRY HKEAE, TH=EH,

FEOER:

Fe | FERAEK FREXLK FRER FERER

S EFF/EATRE, A Cs
1 RFStreamID SEHELRA

RO301 7 A& A 7 &
2 SecurityID A AR A B 20 & 21 C8
3 ContractID A AR Z R C40
4 ContractSymbol B A 29 f AR C60
5 UnderlyingSecuritylD | 7 #E % X 24 C6
6 UnderlyingSymbol H AR E F 0 5 4R C8

EBS & TAr# KA % ETF, ASH &74F | C3
7 UnderlyingType PREVIE KA

B R AR E

AR, WAFEANE; EHER | Cl
8 OptionType B E R

A, MAFEAHA”

W, MARFEAC; HANE, WAF | Cl
9 CallOrPut NN

&%“P”
10 ContractMultiplierUnit | & £ 21z ZRABRARFAEGHN AN EM N11

Z AR B 5 N EARAT UM, #E# E | N11(4)
11 ExercisePrice HAAT A

0.0001 7t
12 StartDate LR A M EARXZ HYYYYMMDD C8
13 EndDate ®mER 7 H BN &G 5 HATALH, YYYYMMDD | C8
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F AR R R 5 BT B R B D AR A

NE=(ey
14 ExerciseDate HAATRE HMATRH, YYYYMMDD C8
IRZEH, RAATREN T AR5 | C8
15 DeliveryDate TR EH
H, YYYYMMDD
16 ExpireDate BB H A EE H, YYYYMMDD C8
17 UpdateVersion EHRAT B AN AS Cl
BAE (KD N12
18 TotalLongPosition UM GARTEH | WARFLCEEAF LRI ZZ A HIH
&,
MEE RN, AT, B T FFHE | N114)
19 SecurityClosePx A 29 1T A
0.0001 7©)
e H 2 BN, B IR AR BN A EZ B4 | N11(4)
20 SettlPrice SN EHN BN (N LT HEEAFTEEN), HXT,
#r: n (F# 2 0.0001 7T
HAAAT B 27 TR AX TR B R B B Rl 0 | N11(4)
21 UnderlyingClosePx FRHYIE 7 BT WA
#, BXF, B T GFE#E 0.0001 7T)
22 PriceLimitType K 2k 1@ IR A 2% AL N*H K B AR PR 2 B Cl
L HHAACK (2 0 A%, 40 TR # 2] 0.0001 | N11(4)
23 DailyPriceUpLimit K g £ PR
70D
L HHAA B AZ A, A0 TR # 2] 0.0001 | N11(4)
24 DailyPriceDownLimit | 218 T FR 44
70D
LHRA—KeAMFENRILEEKE, & | N16(2)
25 MarginUnit B AL RIE &
# 2|
RIE2 T HEHH 5 N6(2)
26 MarginRatioParam1 ; fRiE&TES S, B %
B —
RIE& T EHH 5 N6(2)
27 MarginRatioParam?2 RiE&TES S, B %
H=
28 RoundLot EFH — F 0 BB A 4950 NI2
29 LmtOrdMinFloor BERNMEFRTR | FERNFRAFHREKHTIR N12
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30 LmtOrdMaxFloor BERMERER | FERN F R FHKH LR, N12
31 MktOrdMinFloor HEFHERTR | BETHFROAFHRKE TR, N12
32 MktOrdMaxFloor BERNERER | BEFTMHFRAFREKT LR, N12
33 TickSize /N R AL B oo, i E 0.0001 0 NI11(4)
AL RN A C8
F 1. 0" RRAHFA4, ‘17 FKoRIRH
ZHF 4 (FEFEE LT ) BENTF 4.
F2h: ‘00 RaKRESER, ‘17 £R
EHaEg, (Y, GHE0)
F3f: ‘00 RraAEEBHE, ‘1%
B AARAEE
34 SecurityStatusFlag THBEIHEARSAKZH.
#R 25
F4f: 0 RrTEARBEE, ‘1 %k
RERASAR G HASAL ETEE,
%50 AT RN IHEENEY, B
KRB EW AN
F 6 VEFAAFRITEENZS
A REg, 0 Fkor o LLHEAT BT B B4 A R R,
ZHHETEENZH A KB HMAE | C8
H#, YYYYMMDD,
FHMN EH A EB
35 AutoSplitDate T E-2 BE SR AL, W F BT A E-
FHAE P4 H 28
2 H, B|#AHEER, WFEEREEFSES
HE,
HEAHE RE A LA | BIAURE R K E R, B KER, 5F | C32
36 UnderlyingSymbolEx
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2.16. FIAXH A Ko

X4 : zhcl03MMDD
#' %ﬁg txt
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R, FERUSRHF | REo, BEKE. ko A% ERLARAER, RAFHERWEAER, TRHEL
B A4 REE . X AT AR A Unix 7K, BIEE 0x0A RR#AT.

BEOAEX:

F5 | #B4 FERHR FHRAR

1 BEHREEA SEHEEAFIRE, RE C5

C0301 R4 4 K fz B
2 U4 K G A VNSRS RS C32
NG A K &

UNCE SRS L

N RE T 2 Rk

R Ek

58 R Sk

A B @ A& T A
3 20 & F s Y AL BRI A 7 M E K C8
CNSJC. PXSJC. PNSJC. CXSJC. KS. KKS. ZBD

4| Rp s H A SR, K 144 N2

s | EmkAl %—fr: S HFEIHE, DA RRZME, N HEBHEE | Cl6
z %

%= fr: S HAEFEARH, D AR, N AR EER
4 0 AEMEEHER, * U A E-1 HHAR
B, fokkE. N ERETEA.

SWEEE ALY

& wle | MERRAEER | copymmr, pANEER c1
gE |7 | Bexs L HRA, S 754 cl
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1 - Covered % .
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9 RGBT | g1 Fw, 1 RRARNER, 2 k2. WEFHAAE | CI
B, MHE AR %S
10 | FAMBEBREIUT | gw emminEm 5105 DEER. NI

M1 TS, 1 FOREHI BRI, 2 K. wREIHEA
B, NBEEAHRHKT

” FOEE R T 5 pdug b 4 LA A KB N2
A A AT K
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3. EMEERBATEXM

X4 : mktdt00

¥ RA: txt

RATRE . LB A A

KA R#E: MDGW. UT

XEERA: ZXHA RN RERETEXS, CERE. £6. BHAGHFIHTE

EORX: 20 (IS101 LBEAXGHENRETETHEELEBONERAE) FREEALZURATH
BOMXEY.

32. BAVFRATEXH

X A4 : mktdt01

¥ R4 txt

RATUEE: LB A A

KA R#E: MDGW. UT

XBERHA: XA EELHFRETEXE, SFEFRMLTAE. EEERMELZTE

BOBX: 20 (IS105 LBUEARGHEELEFETHEEHBEOAERAE) FHRESALZURATEX
HEOHEAESR.

33. BETEXH

X4 : mktdt02

¥ RA: txt

RATRE B : LB A A

KA RE: MDGW. UT

XBRA: ZXH A FRFTEXH, AEFRFAFTE. REAEETE
BOER: TEXHEE XL, XHhXtRZ#Hs
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L 2ERBerk

F AR R R 5 BT B R B D AR A

(1) Xk BATIDE

F5 F AR FER#HR b3l
1 BeginString RAE AR A, E“HEADER” C6
2 Version FRA, HE“XBTP1.00” C8

BEKE: LRFBRARBAERNTTH (T4 ATRETN RS | N10
3 BodyLength
HATHE, GEAMFREENLRE. BATH
4 TotNumTradeReports | U110 F %k N5
5 MDReportID TERFS (E, T8 N8
6 SenderCompID KT, EXSHGO1” C6
7 MDTime R 5 FiATIE X #et ], #% XA YYYYMMDD-HH:MM:SS sss C21
K77 A N1
8 MDUpdateType 0= %P Full refresh
1= 3 & Incremental (% 1~ % #)
WIHTERS, EREAETEZNEN, REXWBEZE%, BkE | C8
9 MDSesStatus
W 77 WAT IR A BUE
FREE, THE5TRNBARZNEIHFTRENT REWTER | T
AT R A B :
AT ERZS FERERME
o SERIGETGRBHHE GFHa) , TERINFTILTLZZHE (SFEkT) , B
e FARH AT R T HA A
F2Mr VETRAFTHTEEEENERTE, RERRO
#3Mr VERRRATHTEEKFLE, RERBRO
%44 VERTGFAF CTHFERFAES) TEERTLE, RERBO
%51 VETRFRFEN. FHAAS (RITEFEFIRER) TEHEEREE, RERRO.

(2) Xfrfk: £ATILE

Fe FRa®K FEHR gl
1 MDStreamID TEHELR, HMD201”, £ HTHE C5
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%TE—(ECWH,“ A F R 5 B B X R e O AL A B

2 SecuritylD 7= i R A C6
3 Symbol FF 8 R C8
4 TradeVolume AR E N16

RAEEH, FTRFAF, RX2TNELERIHNE I E*10 9L | N16(2)
5 TotalValueTraded

Aoy MTRAFXEN, RRXEFH 100Kk XK E*10
6 PreClosePx HE H Wk & N11(3)
7 OpenPrice 4 B I E A NI11(3)
8 HighPrice = = N11(3)
9 LowPrice &0 N11(3)
10 TradePrice AT N11(3)
11 ClosePx A N11(3)
12 BuyPricel H LA — N11(3)
13 BuyVolumel HEE— NI12
14 SellPricel B S — N11(3)
15 SellVolumel HEE— N12
16 BuyPrice2 # L= N11(3)
17 BuyVolume2 e N12
18 SellPrice2 W= N11(3)
19 SellVolume2 HEE N12
20 BuyPrice3 H L= NI11(3)
21 BuyVolume3 HEE = N12
22 SellPrice3 WM = N11(3)
23 SellVolume3 HEE = N12
24 BuyPrice4 # LA N11(3)
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F AR R R 5 BT B R B D AR A

FEREe
25 BuyVolume4 wXEN NI2
26 SellPrice4 # SE A 1 N11(3)
27 SellVolume4 Bl NI12
28 BuyPrice5 L N11(3)
29 BuyVolume5 HXERL NI12
30 SellPrice5 BN N11(3)
31 SellVolume5 HXERL N12
b SER B RS, 4 AN, RAMEENE, ST H P~ &L | C8
32 TradingPhaseCode
B BoAr A A
33 Timestamp BT R A ET ], #% A 4 HH:MM:SS.sss C12
¥ XS TR
7= b SE BT [ B BAT S B -
= R BROR AR FERIE
o ‘SETEBH e BHE, CErAHEGRNHE, TETIEEXZHE,
e BERATHE, PR
CERUFRATEFER S, VERTUFETEFL Sy, LRXEER. £ &
%2 HANFHELFEN. EEXGREEN D, EFRENEFERREEEY 0, E
AT ERREZT R ATHWES T E¥XZRE
%31 ‘OCERTARLET, ‘UPERFELET
o ‘ORI R SRR RS HATHITEFR, 1 Rnb R Y a B #
ran ZHEATHITEFRR, TEXNEZR. REXZHBAER, EFXFZHELK

TEF B EAA:
RAAFTE. REXEETEN = BNE. STFRELCIHART LT, FEHELLAH T TEH.
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(3) XHR: BTIEE

Fe FRAHK FRER KB

1 EndString 2 K ARIRA, HE“TRAILER” C7

2 CheckSum 3fukcifn, RRMAUHTETZES LT AR MITHE C3
g Aot

RExfEZELHEFCERRAFRGTCEZTFRENBTHBENXE T EtE—NFH (BE0E
. BATH) Z AR 256 B, REEA 3 A ASCI A, flan, WwREZHERKR Y 274, A 256 58
H A 18, RIFECKE A ASCIL F 4 # 018,

BRI fnF BT R TSR A REE X EAERR., EXHZZHE, BXHHTRELRENEZ, Rixf
FREE-ENREETRAETLE,

34. R Z RGATHE XM

X4 : mktdt03

¥ RA: txt

RATOE B : LB A A

KA R#E: MDGW. UT

XEBEER: 7S B 5 R AT I UM

(=) ATHEXHaEX L, XHh, XHRZAHS

(20 BRAAEXHTY R, XHEXRATRMEE MY RFE, BRAE TR THRELE, By
R¥BE, XFEFERAFRALBNR P, TEEARER;

(Z) Xk, HTAREMATERELE, 252 GeFAER, BRAEF N ERETERELRRIILE;
(W) XHERTFIATERE R #H, F—TEEERREFRDEE;

(5) FTHBEHFEE, XHFTEEZ~ BT,

GO X HFHEETERELLNEBARAE, BRAE, NI HK 9999999999;

(£) w8, AT 2 B BIAT & A s

OO AT, 28%E, 2AHARTT. X THEHE, G482 MHK;

(L) ERAFEMNEER, GWEINNFLAZHNFREEIENUTESL NS, IREEGENTETEFE
WEMNK NG, AELE— e 2B A THL A2 N EINCEE. ¥ L8 = HATE LA 208 77 & M
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ALEBE, #FRE-NTHRATHZAN LT EWURLEE;

(1) FEARABRLZT BATERERN, HZA4;

(+—=) REFARFRRG, SAMERZXHER, F5FULLE,
‘UK

XHERREX, &F—ATHRHKILE:

FB% F B | #Rr
5 B4
(KA
1 BeginString A I8 AR C6 HEADER
2 Version HRA C8 DTP1.00
HEKE N12 | HEHHNKEFBRIBAEENFTH (Fa&AF
3 BodyLength BEBWARM , AAXRTRETNARA, #
4.

4 | TotNumTradeReports | X fFAITF 4 | N12 | XHRIDFH

5 MDReportID TERFS N8 THEXHFS (Y, T1E)
V&1 C6 RIZEFTETF, B
6 SenderComplID
XSHGO03
7 MDTime AT & B[] C21 | ATHEHEE, &4 YYYYMMDD-HH:MM:SS.000
BT N1 0= P8 Full refresh
8 MDUpdateType

1= ¥ & Incremental (& X #)
THATEWRES | C8 2T HATERE:

ZFBASMTRE, AREMLTRINEN, T

PR = A,
F1f: ‘S krewgEaifE (Fma) , ‘T
9 MDSesStatus KAWL TR ZEE (&FEKT), ‘B &F

2T THTAE.

F24: I RTTABREEMNERTS, RERR
‘07 .

F346: U RTHHTEATRS, RATR 0 .
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XHREX, £5TELE, TEHEBELEEABERRTFEM mERES,
Y EUE A MO301 Bf, XHEARIDFEE R T

Fe B4 FR4 FERER | #7
Tl ERA C5 T $9E RAAT IR, BUE
1 MDStreamID MO0301 FATHE#HEE ALK, Bz ki
AR ZATE
2 SecurityID Gk KL C8 A AL P B R
EFLE N12 B (5K
3 | TotalLongPosition HWALHECEEARCRFTLZZANEK
.
4 TradeVolume Y HZIT R E N16
5 | TotalValueTraded | % H Rtz &4 | N16Q2) | F#E o
6 PreSettIPrice WE E & H A N11(4) FEA: T CF#Z 0.0001 7T)
7 OpenPrice A H T # A N11(4) Efr: o CF#H# 2| 0.0001 70)
HESE N N11(4) BV RS E A, B T O # 2] 0.0001
8 AuctionPrice
70)
9 AuctionQty EWMTELE N12
10 HighPrice L H & om R M N11(4) B gn (F# 2 0.0001 70)
11 LowPrice L H R AR M N11(4) B n CFE#E 0.0001 75)
12 TradePrice AT A A N11(4) WA R, B T CHE##E] 0.0001 70D
B LA — N11(4) LRI CHR RN , 2L T FH
13 BuyPricel
%] 0.0001 75)
14 BuyVolumel HXE— N12
A — N11(4) LR WM (Hammm , £ T FH
15 SellPricel
%] 0.0001 7T)
16 SellVolumel HRE— N12
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R LHRIEFERZ T GERE L EE T IAETAS
B = N11(4) Laf EANM (LRI ML) , B T
17 BuyPrice2
% 0.0001 7T)
18 BuyVolume2 HEE N12
o N11(4) LYErsE M CHarmmn) , 2. T CE#H
19 SellPrice2
£ 0.0001 7T)
20 SellVolume2 HEE N12
B M= N11(4) Laf EANM (LRI ML) , B T
21 BuyPrice3
%) 0.0001 7T)
22 BuyVolume3 HEXE= N12
A= N11(4) Yar M (CLErmMLN) , Bh: T CF#
23 SellPrice3
%] 0.0001 7T)
24 SellVolume3 HEE = N12
& N11(4) Yaf EANM CLErmMLN) , B T CF#
25 BuyPrice4
%] 0.0001 7T)
26 BuyVolume4 HXEN N12
el N11(4) YR M (HmmMmn) , B T CE#H
27 SellPrice4
%] 0.0001 )
28 SellVolume4 W E N12
BN H N11(4) LEr EAM (LR mAN) , B T O
29 BuyPrice5
%] 0.0001 7T)
30 BuyVolume5 WXERL N12
HEMNE N11(4) YEi N (LR, BA: T CF#
31 SellPrice5
%] 0.0001 )
32 SellVolume5 HEER N12
33 SettlPrice A-H & H A4 N11(4) B 0 F# 2| 0.0001 70D
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P e B R ARE | C4 BFBH AT E, ARELRTREN
&, RRXNWEEH.

%14 ‘S” xR EH FRaD K&, ‘C
RTEAENHE, ‘T R TELEXHHE,
‘B’ RTATEHE, V' RmEEIE ST,
‘P RTIEEER. U RTKEELRE
fro ‘M RTRATIRER Z B (EFEE
FMD, N RRATRER 5 W5 CF 1%
X5 EHT)

F2MI: ‘0 RARESEM, I KTE
34 | TradingPhaseCode Sigm., (¥, gEZH)

34 00 RAARAI A, 1 KRR
#E&ERFE, 2 RTREEZEFE, 3
ETRRHAZHFC. £0F6, 4 KRR
BENTF A, 5 RTRREAINF 4. &34
Fa, ‘6 RFREEIANFE. ZHF 4,
7 RTREEINT 4. ZHFE. £ R
£

Fafr: ‘0 RTMFRELHNHBETER
BATHIT R R, 1 oM RS
B BEZHATHITEFR.

35 Timestamp e [B] 2K C12 HH:MM:SS.000

36 ReservedWord | il & B [8] 7 B¢ C12 T F B % 00:00:00.000

¥R X 5, TR ABMREFFIL TR BRI T B

R
R AT EA:

1. WA — (BuyPricel) #u# 24— (SellPricel) F R A EMNASEF 18, BIREEEZNHEITH
% Y E 3R B 1 A

#32W £ 69T



»

~ TECH B £ B R A R D L

2. [FEBf, ®X&— (BuyVolumel) F1# 32& — (SellVolumel) 47| 4 AT & i i Z| 0y 55 77 Fu 32 77 & L IE R

film

3. BB, #FE= (BuyVolume2) #7828 — (SellVolume2) 4 F| 4 1T 1 & 77 bt 2| 89 3 77 #n 52 77 JE LK IT
it &,
e

1. F#FH M (TradePrice) # Uk £ M

2. A H&EAM (SettlPrice) ¥ H 0

3. 4 HE&F M@ T EACKCE M S X (clprO3MMDD.txt) 57~

R LN ERAAET, B4 (REBRZHFITEFR) , REXRZHBEAR, EEXZHBELH.

XHEREX, & ATRHKRILE:

= 15 o o
FE | s S84 gk | i
1 EndString | £ RATIRA | C7 TRAILER
2 CheckSum | & % fn C3 R¥ A, 3R K F0

R R EFOERRAFE (FTOFERFRENS
R BENX T HUE—NFH (BE 2RI, RATH)
ZAngNEAE 256 1 i, REHMAA 3 ASCIL &, flin, 4o
REFTEARI A K 274, WA 256 FRy% N 18, &I FH

B A ASCII /4 # 018

3.5. B SZEHATIE M

X4 : mktdt04
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BERATIRE P RE T,

3.6. VBB 3 B 4 SRR ASAT 1R XA

XH4: trdsesO4.txt

¥ RA: xt

KATHE . LB LA

KA R#E: MDGW

XHRA: TP EE R GERER S & TR AT X, BB RE SRR ETE. ERATER
T QAR i Nl R S - &

BOEX: 50 (IS117 LBEFAXGHEBERETS5EBEOALERAEERXZ)) FHEEXLGZURE
8 2 2 # L BOR SR E

3.7. BT e wmEROAT R

X4 se015qdbjyyyymmdd001.txt

¥ RA: txt

RATRE ) LB R A
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AP ot A B R i T e R AT E S, BRSNS ATEHRE

BORA: 20 (LBIEAKXZH LDDS RAE R RATEEDRHAE) FHRELALDZURFHZRNEXE

o

3.8. HEdkiFeRIATHEXH

X A4 se015¢jhqyyyymmdd001.txt

VREA: xt

RATREE . LB LA
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XHRA: wx ARk ETERATE X, Ae B2k ek ERAE R HF ETF 897 & 8RSt

fER.
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BORX: 50 (LEIEFRXZF LDDS AGE R R THEDRAS) FHREBAGTURRKATHEERE

2

3.9. HEdkiFEe R HETIEXH

X4 se015cjmxyyyymmdd001.txt

¥ RA: «t

RATHE . SEBS L A

KA R¥E: MDGW

XARBLE: o A B R E T B R AR AR T R R AAATE (BEATE) , BEHZRN. FEMMN.
Wh. BEARR. &FFMR. BEXFEFTRLRARNEE; TEERFAPNE L 5. =7 B E XK
1%

BEOBEX: 50 (LBIEHZZ P LDDS RGE W TEREDRAS) FHREEAOEZ UL RKAHEELE

S

_[70

3.10. EH 2k F ik HE RTHEXH
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o
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X4 : tpxxxxhhmmss.txt
#' B4 txt
RATEEE . SCE & A

RATEY. MDGW. UT. ztDisk
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XHERH: ZXHEAZRNMRERAIR. HAUREFERAEXH, XHLT xxxx AEFEBRLAEFS, K
0001 JF 4 # ¥ %% 5 ; hhmmss % B 5] B

BOBR: AR, THWT:

1) FEAEER— (BEEEEET 14: 57T 09HFER)

KT OEFAHRY ((ERRAEY) P iErHER A

(E# 4K ((EFRBY A H{LFA/TF, REFELKEATNAXZMEEFIERHER. RE (L
LR G T R AN 898 RAE, Ak, B{YYYY}4 {MM} A (DD} H {HH} i {MM} %7 46 % (2
GEH4#) (GEHREYD K5, B{YYYY)4{MM} A (DD} H {HH} i {MM} 2 &k £ % 5

R REZFZERXZ AR, BHEEFE,

LEIEFR T

{YYYY} 4 {MM!} A {DD} H

2) ALK CEEMEBT 14 5T (&) METER

AT OERAHY (GEFRE}) 5 a2 e a5

(EH S} (GEHARBY A H{LF/TF, REFHRLIEETT L ZMEETIEREE, RIE (L
BIEFZ G H AN A A, RFkE, B{YYYY}4{MM} A (DD} f {HH} & {MM} 4 7 # % (=
GEH 4 (GEHFRBY) 25, B{YYYY}4E{MM} A (DD} H 14 B 57 2 RIXREX 5

AFREREHF TR G AR, BEHER,

LIEIEH R 5 BT

{YYYY} 4 {MM!} A {DD} H

3.02. RAFE P EEAECH

X4 ztxxxxhhmmss
#ﬁﬁg: txt
RATHEE . SCE A A

RATEY. MDGW. UT. ztDisk

#3367 £ 69 T



7~
~ TECH B £ B R A R D L

XHHH: ZXEARARETEELE XN, XHET xxxx ARFEFEERLEFS, 0001 I 46 %8 4%
<5 hhmmss % &[4 2
BOBER: U, TAWT:
(D) FRAEBR— (R HEF AR AR AR, BERHEET 1527
AT OEFAHRY (GEFRAY) & T IERFEE A5

FiEAE (FAEKEE) [{YYYYMMDD} [{(FAEF 55

(E#%#H) (GEHFREYD A B{LF/TF, REFERERET G EARE R, RE (LEEFRZH A
RHEZZAND) Fo (R THRFERRLZE T IGAHEE T XET B L) g XAE, RITRE, B{YYYY}F
{MM} A {DD} H {HH} Bt {MM} % FF #6 5 (& (L % % A%} ((EHRA)) 2%, BE{YYYY}4{MM} A {DD} H {HH}
B (MM} 2 RIEE X 5 .
APRBEREZ IR GNR, BERE, REXFE, MRHEFRZEREARE K, AT EHE K
oG B F R, F AR BB A E A H {HH) B (MM} 4

i3 5 B

{YYYY} 4 {MM! A {DD} H

(2) ERAEBRZ (R #EEMERI TR ZIFR, BRBEMEN 15:27)
AT QEFAHRY ((ERNA}) 5P i E R A

FiEAE (RAEE) [{(YYYYMMDD [{{ER A& F5)5

(EF&#} (QEFNRB}) S H{LF/TF, REEERERETN X ZHARE K. RE (LBIEFR 7B
RAR Z AN fr (A THRAFLR&RCET ERIFEIEAETNE) 97 XAE, RFFAE, B{YYYY}F
{MM} A {DD} H {HH} it {MM} 5 FF 46 %12 {iE A L #7 ) ((iIEHREY) K%, B{YYYY}4{MM} A (DD} H {HH}
B {MM} 3 2K E X 5
R RERFZFER G AR, BERE,

LIEBIEF R 7 A

{(YYYY}4 {MM} F {DD} H

F37H £ 69 T



_£TECH F AR R R 5 BT B R B D AR A

L 2ERBerk

(3) ERAEER= (TG ER, BERMEET 14:57)
KT (ERARY (GERRADY) H a2 e 04

FIEAN4E (F#EE) [{(YYYYMMDD}[{{EHAEF 55

(EF 4} (QEFRBY A& H{LF/TF, REEELERET X ZEARE K. RE (LBIEFZ Z A
TR AR R Z LN A R AU, ABTRE, B{YYYY}4 (MM} A {DD} H {HH} & {MM} 5 JF % % (¥
GEH4H) (GEAREY K5, B{YYYY)4E (MM} A (DD} H {HH} i {MM} 2 &% & % 5
AFRBERAAEFETER A, BRAR. REXRZE, WZRAERZBREIARE R, KT ERE —KE
oG B F AR, % AR B R A E A4 H {HH} B (MM} 4

LB 2 Z BT

{(YYYY} 4 {MM! A {DD} H

(4) (FrnERRE (TG (ER, BEEZEEEY 1457
AT QEFAHRY ((ERNRA}) 5P I E R A5

FiEAE (RAEE) [{(YYYYMMDD [{ER A& F5)5

(EF&#} (QEFRB}) S H{LF/TH, REEELERET X ZHARE K. RE (LBIEFX 7
A H N F R FR G E AN BR ANE, RFTREE, B{YYYY}F{MM} A (DD} H {HH} & (MM} 47 #6 % 1%
GE#4H) (GEHERBY 25, B{YYYY)SF{MM} A {DD} H {HH} & (MM} 4 &K £ X % .
REREEFZERXZ AR, BEHEEFE,

LEBIEAR Z B

{(YYYY} 4 {MM! A {DD} H

3.13. e BATRHXH

X4 : mktdt06
VB4 txt
KA LA

%38 £ 69 T



7~
~ TECH B £ B R A R D L

KA RHE: UT. MDGW

XBPH: K E4BATHE MG

BOER: TEXHGEHL. XHEFXHERZH,. FARTRERETEEL LM EEESE L, G
BREBMEATETESTE. FRLEXRLZFEATEREN, FHESK, HEHO

(1D XHLEX, §—TRAILE:

F5 B4 FHA FHREH | #HRr

1 BeginString IR AF C6 HEADER

2 Version &N C8 FEX1.00

3 BodyLength BIEKE N10 HHEWKEFBEDREEEWN #

%%
(FasRFRETNARE , B6%
T BETHABA. BT
(5T )

4 TotNumTradeReports | X &1L F % | NS SR RIT F

44

5 MDReportID TERFS N8 THEXHRFS (AR RD

6 SenderCompID Rk T C6 REFIAME, B

SSEIN

7 MDTime TR CHRETE | C21 TR A, %X A YYYYMMDD-
HH:MM:SS.000
[HERXGEFMEE, TbETHF
HEEH]

WY 55 # R g E BARAE I B AT 5
BoEHE, B RN REE.

8 MDUpdateType RET R N1 0= ' B Full refresh

1 = ¥ & Incremental (&1 X #)

9 MktStatus TR A C8 0= 2 HKT

1= MAEZECTHEL TN
2= HHEFHESFEMHE)

3= HERZ

4= A EORAEE AT B

#3397 £ 69 T


file:///D:/SXBG/WXWork%20Files/File/fix2011/Fiximate30/en/FIX.5.0SP2/tag748.html
file:///D:/SXBG/WXWork%20Files/File/fix2011/Fiximate30/en/FIX.5.0SP2/tag49.html
file:///D:/SXBG/WXWork%20Files/File/fix2011/Fiximate30/en/FIX.5.0SP2/tag273.html

»

& -TECH

L 2ERBerk

F AR R R 5 BT B R B D AR A

103= Y7

102 = Exchange Intervention

104= FUHFELH
105 = ZF 4 2 (k=525 0 i B)
106 = A~ BUH (K & % 25 0 B )
107 = BEALUL (R B 5 52 1 A )
108=Ff ML 7t & (IF £ % & 52 1B B

5= MATZEREEEFENAIE)
1= H1%

100 = KT
101 = F¥ BUH(TT & &6 F M BB

¥R X 5,

RGN FFIT KR BRI T B

QX HEREN, ZE5TEILE, TEHELEBTEFRFEMD AR %S,
Y EUE A MD601 B, XHFARICFE AL T:

F% | B4 FBR4 FEREXA | @R

1 MDStreamID THE#HE R E Cs THEHIE KRB AR RAE, A
MD601 &~ #E & ATHEHEEAKE,

2 SecuritylD 7= i KA Cé6 iE 7 R

3 Symbol FE i 4 R C8 IE 77 8 A%

4 TradeVolume R E N15(2)

5 NumTrades AL N16

6 TotalValueTraded Jod N19(5) | #frT, NE S fr, LA RL=
fir

7 PreClosePx HE 4R A N14(5) BALIT, NE S L, IR ARAE=
fir

8 OpenPrice A H I EEA N14(5) | BT, MNE 5, ERARML=
fir

9 HighPrice = = N14(5) BAIL, NE S L, EZRAERAE=

F40TM £ 69 T



»

~ 1ECH L E 5 B R S e LA 9

fir

10 LowPrice =R N14(5) BTG, NEE S L, AR
fir

11 TradePrice e N14(5) BH AR, BT, NRE S L,
EIRA AL =AML

12 Perprice B N14(5) MWACEHN, BT, NRE S AL,
LR AL =

13 ClosePx A0 E A N14(5) | BfLm, MNE 5, ZRARML=
fir

14 BuyPricel H A — N14(5) =Py

15 BuyVolumel HLE— N15(2) B AL

16 SellPricel A — N14(5) L B 32 H A

17 SellVolumel H e — N15(2) AL

18 BuyPrice2 HEN N14(5)

19 BuyVolume2 HEE NI15(2) B AL

20 SellPrice2 S N14(5)

21 SellVolume2 HxE— NI52) | #ff

22 BuyPrice3 A= N14(5)

23 BuyVolume3 HEE= N15(2) B

24 SellPrice3 W= N14(5)

25 SellVolume3 HiEE = N15(2) AL

26 BuyPrice4 ¥ LA N14(5)

27 BuyVolume4 ¥ &N N15(2) AL

28 SellPrice4 = S Y N14(5)

29 SellVolume4 W3 Y N15(2) AL

30 BuyPrice5 MR N14(5)

31 BuyVolume5 HEER N15(2) B4R

32 SellPrice5 WA R N14(5)

33 SellVolume5 HEER N15(2) B4

F41T £ 69T



Z-TecH

L 2ERBerk

F AR R R 5 BT B R B D AR A

H_

7]‘/*&\

34 InvestorSellingPrice | HKH AN N14(5) BT
35 InvestorSellVolume BREZHEE N15(2) HALH
36 InvestorBestSellPrice B R #FH 2 H &AM | N14(S5) B AT
#r
37 | InvestorSellVolumeAtBestPrice | 3 # # 3 i & £ | N15(2) | St
h#E
38 InvestorBuyingPrice BHHEFENHM | N14(5) BT
39 InvestorBuy Volume HEEFENEE | NISQ) B
40 InvestorBestBuyPrice #THREFN®M | N14(S) AT T
i
47 InvestorBuyVolumeAtBestPrice | #% % # * A\ & 1t | N15(2) =R
&
42 IOPV # 4 10PV N14(5) MDStreamID=MD601 Bt % £ 1% F & .
43 TradingPhaseCode P SR B B K| C8 BFBA S LFHE, EREMNET

BEBAEL, TEXNE=EE,
%14 SRTBH (FFHAD HE,
‘CrRTHEEATMNHE, T Rr®
Sx gk, BERTATRE, PX
R EAERE, MR TR B R 5
Wret & (EFEAFEN) , NERA
TIRERFHBEHHE (FEXSHE
WD, UkrlaEEs TN,
%2 fr: OCERTUFELTEFR
S, VRAUFSETEERS, LE
YR E

F3f: OCkTALT, TERREL
L

FAf: 0 RRI S BEYREBER
BZATEEM, 1 Fom s RESH

F2W £ 69T




»

~ TECH B £ B R A R D L

BB BZITEWR. TRXEZHE,

44 Timestamp it 8] B C12 HH:MM:SS.000
¥ RKX S T AANEIXHRILRRBEY BRFHF
&0

(3) XHREX, &E—TRHKILE:

Fe | B4 FRA FREAA | #HR
1 EndString | & ®ARRFF | C7 TRAILER
2 CheckSum | & % fn C3 R¥ A, 3 fLaRhFa

REAMERLHEFTOERRFRATLEZTFRE
BAT VB ER X F E G — N FHCBE LR BATR)
ZAngNEAE 256 1%, AEEMA 3L ASCI A, fl%m, 4o
REFTERB A 274, N 256 FHH N 18, REA B
B ASCII 7 7 & 018

R o BT BT T AR A MO B S ERA M AR A ST
R, BXHEILERBAETNER, R FBREFE—
EHMEERRAETEER,

=

3.14.B # H fTIE X
X4 : mktdth
Y RBA: wxt

RAUEE: LB A A

KA R#E: UT. MDGW

XHRHA: ELBERATEXH, a4 B HAANTE
BOER: TEXHQE XL, XHhAuXHRZH5

(1D XHEXEX, F—TRAILE:

F5 | B4 FBRA FERXB |7

1 BeginString ARIEATRIF Cé HEADER

F43W £ 69 T




D,

TECH

L 2ERBerk

F AR R R 5 BT B R B D AR A

Version

&S

C8

BodyLength

BEKE

N10

(FTHEE, HZH)

4

TotNumTradeReports

AR ARIT

N5

XA F K

MDReportID

TERFT

N8

FHEXHFT (RE, B7H, EEH)

SenderCompID

Co

REFATH, B

SSEIN

MDTime

AT 1 XA 1]

C21

fTIEECE, # A  YYYYMMDD-
HH:MM:SS.000

(W ERXHEHHEE, TREEEFHEE
#1

T 55 # R G BARYE M B H T AR A
P, 8RR IREKE

MDUpdateType

N1

0= &P Full refresh

1 = ¥ & Incremental (&1 X #)

MktStatus

IR

C8

0= 42 Hiw

1= MANEEZEFTFHES TN E)
2= M EFFHEEFNAE)

3= FHEERH

4= 3 EREEE TN

5= MNEZEEE SN )
1= %1%

100= AT

101 = A7 BUH (T 2 % 255 0 B )
102 = Exchange Intervention

103 = Y

104= BUYE 24

F44T £ 69 T


file:///D:/SXBG/WXWork%20Files/File/fix2011/Fiximate30/en/FIX.5.0SP2/tag748.html
file:///D:/SXBG/WXWork%20Files/File/fix2011/Fiximate30/en/FIX.5.0SP2/tag49.html
file:///D:/SXBG/WXWork%20Files/File/fix2011/Fiximate30/en/FIX.5.0SP2/tag273.html

»

Z-TECH

L 2ERBerk

F AR R R 5 BT B R B D AR A

105 = 2 &4 2 4 (4 & 455 1 B R
106 = A~ BUH (4 5 % 455 B B
107 = ALY T (R A & 6 3 0 BB
108 = BEALX & (FF 4 &6 F A B

¥R

5%

RGN REXFILKRMY BRI T B

Q) XHEEX, ZHEAEILE, THEHELREREFARTHEMD mEERT.
LEEH MD401 B, XAHAILRA A T:

Fe B4 FB4 FEEXH | #R
1 MDStreamID THEHERE | C5 TSI KRB AR RA, BE
MD401 %7~ 4 B % HiE#TIEHIESE R
2 SecuritylD IE KA C5 IEHFRE TR EAL AT,
#l: 00012
(*f &2 MMDH = ¥ 34 : SecurityCode)
VE: A D H MMDH XA % RS F,
3 Symbol FGEFEAR | C32 FXGEF AR [(FERF X, &% 8 MRF,
UTF-16LE %% (G NRFRAT 4 2 £ 44
FRIGERRAFRET AL TR, BATH)
(% 52 MMDH % X% 4: SecurityNameGB)
4 SymbolEn FESCEHEM | C1S FESE# B[\ % 15 1]
(% 5 MMDH 7 X% 4 : SecurityShortName)
5 TradeVolume A E N16 (*f . MMDH 7 X 3 4 : SharesTraded)
6 TotalValueTraded | &3 & N16(3) (A 5. MMDH 7 X 3 4: Turnover)
7 PreClosePx HE H g £ N11(3) (*f &2 MMDH & ¥ 3 4 : PreviousClosingPrice)
8 NominalPrice wHEMN N11(3) W AN B Z B BT B B A 5 A A
=k Sk
Ho BB AN
(%t 5 MMDH 7 X % 4 : NominalPrice)
9 HighPrice & & N11(3) 2 H&aEh

(*f 5. MMDH % X %4 : HighPrice)

F45T £ 69 T




%Tgﬁcm'"m EWIE SRR S BT RE R R O RS

10 LowPrice & il N11(3) 2 H s X
(*f &L MMDH % X 3 % : LowPrice)

11 TradePrice & kil N11(3) AT KA
(*f ;L. MMDH € X 34 : LastPrice)

12 BuyPricel B A — N11(3) ®EFEAM
ELFENEEA,
B H % % F# 4 # (BuyPricel 4 T SellPricel
FHARTHERLT), HEZEFHEME;
KESEFHEME: CHFE, HREFN
fr, BN HE
(*f &L MMDH € X 3 4 : BidPricel)

13 BuyVolumel B E— N12 RKEFAMAEEE
ELFNHENA,
EH % % F#i 1 # (BuyPricel % T SellPricel
HARZHERLT), HEFFEHALE;
KA SEFHEME: CHFE, AREFAMN
Hyw g, TMAHE
(*f B MMDH & X35 4 :
AggregateBidQuantity1)

14 SellPricel H 2 — N11(3) wEZEN
EHFMNEENA,
B %% T #1144 (BuyPricel % T SellPricel
HARZHERT), HEEFEME;
KA SETFHEME: BALE, ARELY
fr, B AHE
(*f 5. MMDH % X $ 4% : AskPricel)

15 SellVolumel HRE— N12 REZHNBFZE
EAFENAEEA,
B H % % F# 4 # (BuyPricel 4 T SellPricel

F46T £ 69 T




»

~ TECH L E A S5 B SR R T AL R

HAAEZHERT), AE5FEFEHEAXE;
RHESEFEME: BAZE, AREZHM
e xE, TUHE
(*f 5L MMDH & X 4 :
AggregateAskQuantity1)

16 SecTradingStatus | IE# X ZHA | C8 FOfL: OKRTER, VERTIEERS
(*f i MMDH & X 3 4 :
Security TradingStatus)

17 Timestamp AT 1E B ) C12 HH:MM:SS.000
7 WA FAT 18 BB BB 8]
— MR R Y R THEH G, HEHEEE
EAE.

¥R X TR RN IHILRRET RENTFE.

LEUE A MD404 B, ARG FAE R T

F5 | B4 FBRA FEREHE | #r

1 MDStreamID TRHEERE | C5 TIEHIER AR, BE
MD404 #°% 4 B % H iE % T AL H (VCM) %t
X
(Ra&TRZEBEN, B VCM # ft X i 2 5
Az B HILAWEAEE)

2 SecurityID E 7 R A C5 E 7 KA, R EALAFNE
#l: 00012
(*f iL. MMDH 7 X $,4: SecurityCode)

3 Symbol FGEFEH | C32 FOUEF EAR[ER X, &5 8AKT,
UTF-16LE % #% (G MR F9mAae A 2 £ 4]
F 1]
(*f iL. MMDH % X 34 : SecurityNameGB)

F4TH £ 69 T



javascript:void(0)
javascript:void(0)

%TIEQECWH,“ EWIE SRR S BT RE R R O RS
4 SymbolEn FESCE#FH | C15 FCEH F AR [® £ 15 ]
5 VCMStartTime WIRALE T 46 | C8 VCM %7 H I 46 9 B [8]
Fit J8] HH:MM:SS
(*f &L MMDH & X %4 : CoolingOffStartTime)
6 VCMEndTime WRENFER | C8 VCM % ## # % K iy Bf 8] HH:MM:SS
it [8] (*f i MMDH % X3 4 : CoolingOffEndTime)
7 VCMRefPrice TRENE SE | N11(3) VCM %8 8 A 8 5 & 4% (37 -2 MMDH 7 3
#r ¥ 4 : VCMReferencePrice)
8 VCMLowerPrice TREAE TR | N11(3) VCM %8 8 A B9 44 T IR (%7 &2 MMDH 7 X
#r %4 : VCMLowerPrice)
9 VCMUpperPrice TG LR | N11(3) VCM % # H A B 4 L IR (X &2 MMDH 7= X
#r B4 : VCMUpperPrice)
10 Timestamp AT 1% B 1] C12 HH:MM:SS.000
ik B % HE#% VCM 15 B 5 1 87 37 Bt |8
¥R X 5 TR RENEIHILIRET RHHFR.
L FAE ) MD405 Bf, THAEIZFAR T
Fe | B4 FBA FHBRERA | #HR
1 MDStreamID THREEXE | C5 T # B R AAT R, BE
MD405 %= 4 B # H iE % Y 52 4 50 5 B Bt
(CAS)#k 4%
(T Uk 52 4 X 57 B BT 46 & ik B R &4 CAS
WEH B # HILAFWAE X E)
2 SecurityID IE 77 R A Cs EFNRE, TR AEAE.
#l: 00012
(*f 5. MMDH % X $ 4% : SecurityCode)
3 Symbol FXAEHFEHR | C32 FOCEAF EAR[E R X, &% 8ANF,
UTF-16LE %8 (AN FHEF A 2 £ 41

F48T £ 69 T




»

~ T€CH L E R BB B R B AL W
F ]
(*f 5. MMDH % X $ 4 : SecurityNameGB)
4 SymbolEn FEOEHEH | C15 FESOEF FM[& % 15 L]
5 CASRefPrice WEEEFEN | N11(3) CAS W& # i # (3 &2 MMDH & X 3 4 :
0B 5 ) ReferecePrice)
6 CASLowerPrice WEEEFEN | N11(3) CAS I # TR
B T IR (% iz MMDH % X 3% : LowerPrice)
7 CASUpperPrice wEHEAFM | N11(3) CAS #fir#6 LR
Bt BX B PR (*f . MMDH 7% X 35 4 : UpperPrice)
8 OrdImbDirection Tt £ | Cl CAS kb B xf 3 LA 09 77 18]
H 77 1] N= EHEMRF
B= ¥#HMEZES
S= ZHWEE %
<EH>= TEAKA SF - FHENE)
(*f B MMDH & X34 4 :
OrderlmbalanceDirection)
9 OrdImbQty TeelextFEZ | NI12 CAS REE A EZ B E
wE (Xt iz MMDH = X 384 :
OrderlmbalanceQuantity)
10 Timestamp ATIE B[] C12 HH:MM:SS.000
b B % H AE ¥ 3 A X 7 B B S R R i
B 3 B 18]
YRUTNEFE, WEHAEEELE,
¥R X5, TR RANBEIFILEKRIYT BFHWF .
L HU{E A MD406 B, SCAHRID TR 4T
Fe | B4 FB A4 FRER | #HR
1 MDStreamID TEHELE | C5 TEHERAF RS, TE

F49TW £ 69 T



javascript:void(0)

»

£TE—<acm§Hm b VGAE 28 5 BT AR X A B O LA B
MD406 7~ 4 B % H iE % IF 7 3% 4 58 5 Bt 8
(POS)# #E4& 3,
(R T T EM R Z o BEA B A &4 POS W
FH B # HIEZMAE < R)
2 SecurityID IE R A Cs EH R RBAEANE,
#l: 00012
(*f L MMDH % X 38 % : SecurityCode)
3 Symbol FOCGEFEHR | C32 FOCGEFER[E®RF X, &5 8AMARF,
UTF-16LE %% (AN FRAT A 2 E 44
F ]
(% iz MMDH & X # % : SecurityNameGB)
4 SymbolEn FESOEH A | C15 FSOEF FM[& % 15 1]
5 POSRefPrice FHEEFEN | N11(3) POS WA F M4, TAABUH(TH & & F M
Bt B 5 A B E)IRBE, ZRIBE N 0
(*f . MMDH 7 X 35 4 : ReferecePrice)
6 POSLowerBidPrice | F# %4 %M | N11(3) POS % & 8 #& T IR
BB LA TR (*f i, MMDH & X 3% : POSLowerPrice)
#hr
7 POSUpperBidPrice | FF# & 4w M | N11(3) POS X #H 4 LR
BB LA EIR (* L. MMDH & X384 : UpperLimit/
#r POSUpperLimit)
8 POSLowerAskPrice | FF# & & # M | N11(3) POS & 891 #& T IR
BB A TR (%t iz MMDH /£ X $,4: LowerPrice /
i POSLowerPrice)
9 POSUpperAskPrice | A& 47N | N11(3) POS Z &4 EIR
Bt ER S IR (*f & MMDH % X384 : POSUpperPrice)
#hr
10 OrdImbDirection Taefext £ | Cl POS K fE BE % 3% 32 45 89 77 14]
B 77 1A N= I HEMSE

F50M £ 69 T




»

~ T€CH L E R BB B R B AL W
B= E#WHZHES
S= ZHELFEHS
<EW>= T&ERCKESH FHN %)
(*f 5L MMDH & X 4 :
OrderlmbalanceDirection)
11 OrdImbQty TeeECA L2 | N12 POS K EEEL A L L F B &
HE (*f i MMDH & X 3 4 :
OrderlmbalanceQuantity)
12 Timestamp AT 1E B ) C12 HH:MM:SS.000
b B # HAEF T %4 & & B B 5 K & 1t
B 3 B 18]
YRUTNEFE, WEHEEEERE,
¥R X TR RGR A X FILKREHY BRI F
(3) XHREX, &E—THKILE:
F5 | B4 FBA FEEA | #HAR
1 EndString & AT RF C7 TRAILER
2 CheckSum 1% o An C3 R¥A, 3 AR KA

KRipf 2B ETOEREAF RGBT HE
BT BRENBTE BRSPS —AF
HOCBENTRM. BATR) ZAREH 256 &
d, REEMY 3 ASCH A, fln, wiEE
AR A Y 274, MM 256 FRIE N 18, K
o Fn B4 By ASCIL 54 & 018

A B Ao 5 B VT R T T w0 A OB B S TE A
B, LR ZHE, HXHHITTERT
NE#, RRMFEREE-RIBESILEN
BATE

51 £ 69T




Z-TecH

F AR R R 5 BT B R B D AR A

PR
R A BE B -
R #7
100 = K W ERATHACRE, TEFHESFRMETE
(—#& A4 9:00 7
1= MNF2& FHRESGZNAE, ENETERHIPRA
(FFHEE&F N B (—#& A4 9:00 £ 9:15)
101 = A7 HUH FHELFNHRGETETEIGRARA
(FF & &M B (— %A 9:15 F 9:20)
108 = B AL 4 THEGFTNEE, T 9:20 Frie/a 2 4-#b 47 8] R ALK 2 B B9 R S
(FHEEFNETED (—#H 9:20 E 9:22)
2= %t# FHEEFMEE, FAEEMEIPRA
(FF &% &M BD (—HcH 9:20 F 9:22, BEMMAXNEE)
7= %1z FHEEGFENHEERE, ELTHATHARS. WHBEFEEETTEREX
VAT
(—fH 922 F 9:30, BEXMHE)
3= HEX ATGATRGHE, TE&FEEEFMEE (FHREH 1. 101, 2. 7 F

102) B ¥ [ 4R T BT B (3R A A 103) R TFFFH el 1T £ BUE BT B (3R A A
104)

(—#% 9:30 £ 12:00 & 13:00 £ 16:00)

102 = Exchange Intervention

REFNAHE, GEEMTERIRZED

(—f% A 12:00 £ 12:05 % 16:00 = 16:01)

103= Y

o JR] PR T B B

(— /% A 12:05 Z 12:30)

104 = FUH & 24

TR T BT £ BUH B

(— 4 12:30 £ 13:00)

105= ZF M =M

REEEENHE, TERATSFZNHEPRA

(KEEAFEMITED (— % 4 16:00 £ 16:01)
5= NI EH WEEASZMNIE, TNHETHERNARES
(KEEAFEMETED (— 4 16:01 £ 16:06)

F52W £ 69T




Z-TecH

L 2ERBerk

F AR R R 5 BT B R B D AR A

106 = A~¥ HUH WK EFENEE, FETEIHIERIRE
(& A5 i BO (—# W 16:06 £ 16:08)
107 = EEALUR WEEEFNETE, T 16:08 FFie/5 2 44 H 8] B AL AR 2 BT B9 R &S
(i & 25 1 i BO (—#H 16:08 £ 16:10)
4= 3f# WA R 6T BB, M &I A ERS
(& 25 i BO (—# K 16:08 £ 16:10, ZHEA YT E)
0= 4 Hi WA T AT, KEEAEFMEBEEREHRE
(—#&H 16:10 J5)
315 EHBATHXH

X4 csiYYYYMMDD

T ERA: xt
KA. Lt LA

RAEME: MDGW., UT

XAPLH: A LI R 5 BT A P AR 4 B A8 B AT R UM
BORX: S0 (FIESETEERE AL ' FHELEANTURBHBTEXHEOALHR,

13 L RS 3 8] B W https://www.csindex.com.cn/

53 £ 69T




»

Z-TECH

L 2ERBerk

F AR R R 5 BT B R B D AR A

FWUE #EKE

4.1. WHFEI P EEXH

X4 zqghXXXXX

#E% txt

RATHE: FHE L%
RATEMY: ztDisk—UT

XHRHA: ZXENRFLFEE, GERFAFRT. REXEEX L U RFXEEEEL PIER, X

4 XXXXX # PBU (5 1i1)

BEOHERX:

F5 FERARK FHEHR %A
1 7 K P C13
2 &2 H # X% YYYYMMDD C8
3 ARG C16
4 R 5 #TT C8

A RFA B ST ', e A h N16(3)
5 BB E

Y U BLAE Y 67
6 LR A C12
7 o1 4 B 8] # . 7 HHMMSS C6
8 R 2 B[] # X % HHMMSS C6

B AN TT N16(5)
9 A

Yo U BLAE Y 67

B0 N19(5)
10 A & KRR T BA R BB E*10

AR B2 F B9 100% k& $ #*10

547 £ 69 T




»

~ T1€CH S B 2 5 B 4 B S A et T AL
*goy U BUE A L, OMS a8 R A R A A, [ RE BT
HE., HoEE, XARCEESES L TALE, #FzR
R A A 4L 3R
11 S RAMITES C10
B-3 Cl
12 iT¥ 7 E
S-
BTR-(i # A # % & C3
CRP-ff 17 R B 1§ % %
13 %% A
BPD- i # & B g A\ &
BPW- 5 17 =, [E 14 1 &
YEFHNEARZE GERKFP AERAKF ), ZFEAER (5 | C2
14 15 AR 2
RTHFEARZEME) , TNESHK
ERAXZBE:
ERAXHER FERBME
FHLF CreditTag="RZ”, Side=‘S’
F a3z CreditTag="PC”, Side=‘S’
AR B FEN CreditTag="XY”, Side=‘B’
4R o 32 CreditTag="XY”, Side=*S’

42. EREHERAXH

X4 : zsbxYYMMDD
¥ R4 txt

RAEE: T EARA
KA EM: ztDisk, UT

F55W £ 69T



Z-TecH

L 2ERBerk

F AR R R 5 BT B R B D AR A

XEREHA: ZUHAEREHCRIALIE. XL F YYMMDD &R 4 A HA&R e B

BEOHERX:

F5 FHRAR FRHR (X
1 HEH ARG C6
2 R A C8
3 BAHKE Y ALK E N10
4 W £ A B H A N12(2)
5 AR A TR YA AAAKHY, B TART N8(2)

FREy, 44 B g% (000003) A, FEAfr: =T
6 A & HH Y ARANRLLFLE R LTART N12(2)
7 FH A FH YR FRNFYRA, B TR N12(2)
8 RfE TR LYMBEARNETELE, 2 FRLTART N12(2)
9 & % LM AHANETE S FIEEH AR AN ETEE L N6(2)
10 | #ATAE FHLUMHANBITAE N8(2)
11 | HHEARR B4 T C6

FiE4E %011

Ear 012

414 46:090

41 50:100

I 180:101

_F3E 50:201

_H3E 380:301

_F3E 100:401

_H3E 150:501

B X4 40:1102
[ {57 45 %5:2002

H 4 4 4:3002

2 EEEHKAE: FIEH%E (000001) . FiFdkiE (000888) . ALAIZ#E (000680) . A4 50 (000688) . i 180
(000010) . _E3E 50 (000016) . _EiF 380 (000009) . FiF 100 (000132) . EiF 150 (000133) . Bk#E# (000003) . EfE
g4 (000012) . #4 4% (000011) .

#F567 £ 69 T




7z
éTxeiﬁcmHm F AR R R 5 BT B R B D AR A

43. RHF L XH

X4 ofghXXXXX

¥ RA: xt

KATHHE: F TR Z/NE A K E (17000 BT

KA RE: zDisk

XHERA: AXHasEeB RS HANTRTF$E, aFANs, XHLT XXXXX &TEMLS, £AF
FRREE S A BN TR, WESRSEMLITER ARG REELE, TEXFRTA,

BEOHEA:
Fe |FHRA FRER (A
1 I % KA C6
2 iE %K P C10
3 L C5
4 TR E 2K P Cl12
5 27K Cl17
6 HEARD C9
7 R 5 Cl16
8 A2 H # A 4 YYYYMMDD C8
9 Jik 3 B[] # =X HHMMSS C6
10 R H E AR FEAEN, s, ZFERETATENE N15(2)
11 A RERRFEAEN. BHE, ZFBEHNE N14(5)
12 R 4 B HHAE SN LR AR ERED R 2ATF R (X RIRFE A |NIYOS)
AN, HUHZFEANE)
13 o 3R e 8] # A % HHMMSS C6
14 ~RAFITES | F#RE D FH ClOrdID C10
15 K 2] B: EA Cl
S: ZH
[: # )\
O: # i
16 N2 %l 0: SCEHTENF (BA%AN. #id) Cl

F57TH £ 69T



Z-TecH

L 2ERBerk

F AR R R 5 BT B R B D AR A

1: \HRZI %

17 #E REFE, gTHE C30
4.4. BB d P H3E X
X4 ighXXXXX
¥ R4 txt
KA. F TR &%
KA R#E: UT—2tDisk
XERH: XL F XXXXX RRENT. RFARHES 7 A BT B, HEE 5B T B
WEBEER, TEXFEAE, 7 HEREZHR KRR ER.
EOHEX:
Fg | FEA FERHR KA
1 ik 77 K P C13
2 %3 E #X 4 YYYYMMDD C8
3 R 5 C16
4 s C8
5 R E LRalie N16(3)
6 IE % R A CI12
7 o 4R ] # X % HHMMSS C6
8 B[] # X, % HHMMSS C6
9 A ALK T N16(5)
10 R A B BALAETT N19(5)
11 SRANFITES B B0 FH reff (2 RAHITES) Cl10
12 3k 3277 18] B: % Cl1

S: &

13 N BTH=B # H ' % C3
14 &E REFE, ¥THE C30

4.5. Bk BN OB

X4 : clpro3MMDD

58 £ 69T




Z-TecH

L 2ERBerk

F AR R R 5 BT B R B D AR A

¥ RA: xt
RATRTE: ATERZFTETH 554K %
KA EME: UT. ztDisk
AR A& N, B4 RENFEELELN. XHFL T MMDD & A HER S B ALET Y
MAZZH. CERATER, FRUSBERX S, BEKE, ZXHEH#RTHFRAN Unix 7R, BIET 0x0A
RHAT .
BEOBRX:
F5 FBA FERHER FRXH
1 BEHERE SEHFEXAF RS, BE Cs
R0302 F 7 HAAX A 7 4 4812 &

2 Rk L] BN A NE A, 8 (LT C8
3 HAA A A W, BAATT, HEAE 0.0001 T N11(4)
4 RS EEEM SEEEN, B AT, HHE 0.0001 T, N11(4)
5 AT 421K ZEHMTEZEHAT A4, BNk, N12

¥R K RGN XHFLERIT RFWFE. N

4.6. TP XHEHEE

X A& OGHXXXXX
¥ R4 zp

RAEE: ATEXZARTI55% K%
KA R¥: UF—zDisk

XERE: U4 F XXXXX R L5 (PBU). ZCH A AL P 5B E % |, @& Rt P 308

(trnsO3XXXXX.txt) . HAM A4 F0d KO (hold03XX XXX txt) . HAA E M %

(qtywO3XXXXX.txt) , 4 HELIDFE, T KZEZE X,
BOBR: MEEXHEXSEE X HEXTA.

F59M £ 69 T




7~
~ TECH B £ B R A R D L

4.7. BAR R R T P B3 X

X4 trns03XXXXX

¥ R4 txt

RAUE: AWEXZEAT TS 58K %

KA R#E: UT—2tDisk

XHRH: XL XXXXX &RFELE (PBU) , REMSFEL P BER, + 277 XHITR. 2
i OGHXXXXX.zip fEEH B WEREXAMTER, FRUFBHEVRR S, BHELXREEKE. ZXMH

447 7% % Unix 77, BT 0x0A A7 #47.

#EOBR:

Y5 EHIE AR EE A T030S B, XHEHIDFERET:

Fe | B4 FERER FREA

1 SEHRERA S EHERAATRAME, BE C5
T0305 R B R R 3L P 4B

2 HR AR B 2 0 10

3 VYEXHETT VERZHETE, MXHELFHRZETET K C5

4 B R Bl # AR A C5

5 IEHIK P AR T IK P A | FT, BRI TR R, B EE” 8887 C3

6 LRAWITES SRAHITES 10

7 pET L 5T RS cle

8 b NG HIAR AL H 7 5 R C8

9 R AT R, 4% % HHMMSS C6

10 ik 3 e 8] AR, 4% A 4 HHMMSS C6

11 it P H TP HH, #X A YYYYMMDD C8

12 R Y5 R frte B X R 5 C16

13 R E R E. A (K N12

14 kB R, B T (E#HE] 0.0001 T N11(4)

15 o 1] KA, EHE| L N16(2)

16 % =77 18] FEEFE: B-FAN,S-EH Cl

F60TM 69 T



Z-TecH

F AR R R 5 BT B R B D AR A

ek
17 T FAFF FFFHFE: O-TF4;C-F & Cl1
18 & BT E & RATE, BUEEE: Cl
I A AR
1 - Covered % .
Z#% - Uncovered 3 & 5.
19 PATHA LRrT EHATRE, BE: Cl
F=& %
20 TR AA KA EAARE, REEHE: N3
=8 H# KR
101=2 5 fir & #2
102=HRZE NN CaHEHEREZH T
103=HL45 5% % & & &
104=EE X 5 % &
105=7 2 P IR 548 4 BT 4 A2
21 ik CNY - AR C3
22 RHGFH BA: T, WHHEL N16(2)
¥R K RGN ZXHFLTRIT RFWFR. T
% 5 e K A FHUE 5 T0306 B, XHERITFE T
F5 | #B4 FHRHR FREAE
1 SEHFERE SEHFRUIFRG, BE Cs
T0306 F 7~ H A 56 £ 45
2 HAAR B 5 K C10
3 VH 5 ETE YHERZETE, IXHLETIHRGETET—H Cs
4 EHKF BN TR, R | B, EHKS R FIKS R, BEE” 888”7 C3
5 Ak L] AR & 2789 7 i R C8
6 JR A B[] AR, A HHMMSS C6
7 it 7 H wpP H#, %A N YYYYMMDD C8

F61TM £ 69 T



Z-TecH

R LHRIEFERZ T GERE L EE T IAETAS
8 BRI 5 RAGH A H AR RS, ULE FLWeEmES, . | Cl6
E00000000000001
9 B E BRREE., Bz (5K) N12
10 E 3277 18] FEHE: B- I, S ZH Cl
11 % REANATE % RAra, BUE E: Cl
FHIF AR

1 - Covered % .
¥ - Uncovered €& i,

12 HATEA YE T EHAT A, BUE: Cl
E=7# 44
13 TR KA TEALRA, BEECE: N3
101=% 5 fT £ #
¥R X, AN HFILTRHYT BHANTE. TR

U & IR KR BE A T0307 B, XHEICFER T

5 FE4L FHR#HR FERER
1 SEHERA S EHFERBARIRE, BE C5
T0307 R R HAM 4 H 4 A1 o 5 38
2 V&K ZETE VYEXZETE, MXBLFHAXZETET K ()
3 HAAX B AL 2 Tk P C10
4 R P BT | 3188, EAKF R TIKF R, EEE” 888” C3

K P 4 A
5 S RATWITES LR AFITES C10
6 Y A R Y BRI A 7 fh 44 55 ZBD. CNSJC. PXSJC.PNSJC.CXSIC. 8
KS. KKS
7 H A A
Cl6

Bl AT 4 A A & X

8 AR B[] &AL E, X 4 HHMMSS C6
9 it P A T HE, B % YYYYMMDD C8

F62W £ 69 T



7~
~ T1€CH S B 2 5 B 4 B S A et T AL
10 WA BE: B&Rrd4E, CERrlin, FRRRZEF®EA RS, A|Cl
RN A S
11 BB E(H) HAEeEE5HF2HEGD) N10
12 A AL BELHEL 4, EHEEEL N2
4 13 ek C8
%
z | 14 A4 7 |, LIS (B A 1
h<§ /X H)
15 & SEAARR, 1 - Covered % . -
2= # - Uncovered 3E & 5.
16 RRHE (k) N10
¥R X 8, RGN T FICKERYT BN T &, T

4.8. AR & R B KU

X4 : hold03XXXXX
¥ R4 txt

RAWE: ATEXZFETTE 5% K%
KA R#: UT—zDisk
XBRH: X4+ XXXXX &R FEE5 (PBU) , BENSFEFRGRHAN, + 27 EZXHITRK. ZXH

3 OGHXXXXX.zip M EEHR A ILFRATHERX, FEULRREIRE S, BRKE. ZXHRITARAY

Unix # &, Bl 3F Ox0A &£ R#A4T.

BokR,

FE | $H4 FHHR FHRER

1 5 B KA 5 HEFAARE, B Cs
HO0301 &7 # & 4 #Udt s B

5 A A2 P 10

3 | BREATRAES |\ EEM (7 888) 3

4 A BTF V45 XBETE, XhLTNLFETE %K s

F63M £ 69 T




Z-TecH

_FS3EfgE IR Z BT IR SO R O AR LB
5 A AR A N R, SMLFH Cs
6 o L/S (B F| 77/ X 4 77) Cl1
7 & AT R & RARA, BUERE: Cl

1 - Covered % .
A& - Uncovered 3F & %

g B oA Bl %
BOAMERAERILEEMEART, BEEAFHER | NI2
AREUREARARE, AAB6TEELE,

9 HeFoHhe B, BK N12
kP E T R THENF LR E
¥R X 3 RGN X FICKRHY BF N F B T

4.9. FAAH Ak £

X4 qtyw03XXXXX

¥ RA: txt

RAEtE: ATERG AT 554H %%

KA R¥: UF—zDisk

XBPH: T4 XXXXX RREMS (PBU) o % X H# T OGHXXXXX.zip #f /& 5B, iLERATH
X, FERULSEHIERRS, TEHEKE. ZXH®RT AN Unix 7R, BFEL 0x0A K7 HAT.

BEOHEK:

LEE N Q0301 B, HAEAFEER, XHHRTKEAIT:

Fe FBA FERHER FBRERA

1 S EHERA SEHR/EAF RS, RE C5
Q0301 KR4 A kD

2 R ETE VEZZETES, XUHLEFHXFZETT K C5

3 B A0k P C10

4 HReNTHRFPRST | BEME CFF 888) C3

5 YH & F s YR A E Bl 4 6 414 % #: CNSIC. PXSJC.PNSJC.CXSIC. | C8
KS. KKS

F64T £ 69 T



Z-TecH

E3phEh LA G B SR SO A B 0 LA
6 A EKE () ZE AR KK E() N10
7 A HAER, Cl16
8 B4 A B RIE & 18T HATE— 0K H AN B IRIES N16 (2)
9 B 218 G 4, ERERM N2
= 10 B YR, g
ZIREt AWFH L AR 8 4 5 ¢l
t# |12 & R ERAT &R, REGHE: ¢l
h<t 1 - Covered % %

= # - Uncovered ¥4 %
13 FofhE (K N12
7RIS, RAR X BT RHT RINTE, T

4.10. IR T FH 55 HHTM A XA

X4 cybsXXXXXYYYYMMDDOO!

¥ R4 txt

RARE: 45 HEE 1530(T H)-16:30(T )T 745 5F 025 it —k

WERH: ztDisk

XA XL+ XXXXX 74 RAERNELS (PBU) , —AWH25H A [ AR & 445 < 8 PBU
WEFMAEF ARHE. XHLF YYYYMMDD 27 FA BEXE Y ERETT AKX ZH. AT/EET
G55 AR GFRE, QETINHE, REEMHAEL. REAHEATH, L—XFHLTAHT1 H. T

FEXRATER, FEULEFE | kKXo, BEKE. X HBRTFAN Unix F3, BFiET 0x0A KRk

1T

FEogR:

F5 | #B&4 FERHR FREA

1 SEHF/ERA HEBEREMRRE, BE C5
A0302 R HAMIK P KA E B, WA AE—E

2 LR & H YYYYMMDD, # 4w %% H C8

F65T £ 69 T



%TETECWH,“ LA G B SR SO A B 0 LA
3 W55 # KA F182MAERRKRE, wHEN CH; %3 KK | CI2
B, e R G 4; B 4FS5MAETRAE, 0 EiEN SH;
FOMATHSEE LR, WikhNEAHNS; FTMHEE
BT, RRETE, F8EF 2N ETHSEH N F W
£ AL, 4 CH4SHSTS8128.
4 W5 5H 4K W 5 5 4 E X F C48
K AR, fn el kBB AR B
5 VY HRZ% T N Cs
6 E A R A 2 R A Cs
7 HRAEAKF 5 R HAA A 29Tk P C10
8 HREH TR, %= B (% 888) C3
9 ValitR P AL A Bk C10
10 P E K Vit of C10
11 TEBReKFPRIESE | T-1 HEHEEHE, FHES. TABF2K/RIES LA | N16 (2)
i A FRIES M ERFRIELEXENEH, T2FLTE,
12 PHRTERERFRIEE2E |T-1 HEEEHE, TS 55K E F TR FPTLE | N16 (2)
i FRIES &ML, WHHE 5
13 AT 4 & ] R AROE 4 441 T1 HEERHE, MESTARILL, BHESH N16 (2)
14 Y HE & XK %5 T-1 HE & 548, w240, A T-1 H#EKEE, ERE | N16(Q2)
KaIIN,
AHRE T 2K H
15 A& ANTERE T-1 HE & E#¥E, &P RTHMAHNEL, ZHE T-1 H | N16(2)
AR EENTE, BHE L.
16 IE % T8 KA T-1 HEHEHE, BRBRE. BRZIWHAFPETFIE | N16(2)
FHE (GEH) , FRIERAER T HREMTE, ¥4
2|5,
17 AT EKFARATe24 | T-1 HEEEHRE, FAARTES (8T , B#HE 4. | N6 ()
B
18 BAEAKPIEARLTE | T-1 HEEEHE, 2P KT 7,FH A% T-1 HREMIT | N16(2)
5, wHE L
19 B R AR P e KA T-1 HEHE#E, B#HE 5 N16(2)
20 MABEKPFBONLEAE | T-1 HEEEHE, BHEH N16(2)
B
21 BAEAKFPBALTE | T-1 HEEEHE, 2P KT 7,FH A% T-1 HREMNIT | N16(2)
&, wHE o

F66T 69 T




Z-TecH

_FS3EfgE IR Z BT IR SO R O AR LB
22 2B A RET-1 HBEEENES, FEIZ Cl
BEAANKFEEE

‘1R R,
27 RARZR,
‘37 RAR=Ko
FERAKF FET
e

I EEIN T T-1 HEHBHE, PARTZHRGE & FHE (EAHE, | N16(2)
BECHERAMKER . KAZL

HIRAE LA

1, SHFeX X EE#F=S HEF e \eF-LHEFeXHed; FRITEHITHE,

2, MAERGATENE=2 (HHGNLEENM NN AN KL -2 (HHAALEEM X FeKE(EE
R)y*ehEAD) o R ENILE, BT, REYAMLNK.

3. HEKF AFRE

4, TERKFLEHTTFAE, NELHEFEATRE, TT— X7 HRM#THRE; SHHFH, RTT—XFZHR
(EIE &

411 AR E N REER XM

X4 : prestlp03YYYYMMDD

¥ RA: xml

RAWE: ATEXZFETTE5#H K%

KA RE: ztDisk

XHRA: PN BEENREER S, G Y HRAARGAEENNRAER. AXEFHRIEHTN
HEENERKANGRELER, FRAZHENER, TTATERNBEESRELE LY S, RAEHENME
15 B DLER AU #5604 2 (clprO3MMDD.txt) % % . X4 # YYYYMMDD %7 4 A B4 50 B #,7 b &or

WA Z H. &N ALE BB XML % —% ContractPreSetPrcRec 103, & G&E ¥ IE UL 5K E 4%,

T ZEH

BEOAERX:

F5 | FBRAK FH XA R FHRHR FBRERH

1 RFStreamID SEYFERA SEHERBAN, BE C5
RO323 KM EHMEAALERER

2 SecurityID SR R AN R, 8T C8

F6TH 69 T



7
~ TECH L SE 58 5 A B S S b O AL
3 PreCalSett]Price MACREEHN | REEHEMN, £ h0, 5200001 T, | NII®4)

FEHENRELER, SHEENUIRENE

S (clprO3MMDD.txt)

ik

<?xml version="1.0" encoding="GBK"?>
<ContractPreSetPrcRecs>
<ContractPreSetPrcRec>
<RFStreamID>R0323</RFStreamID>
<SecuritylD>10000037</Securityl D>
<PreCalSettIPrice>7448.2915</PreCalSettIPrice>
</ContractPreSetPrcRec>
<ContractPreSetPrcRec>
<RFStreamID>R0323</RFStreamID>
<SecuritylD>100000038</Security]D>
<PreCalSettlPrice>7447.4368</PreCalSettIPrice>
</ContractPreSetPrcRec>

</ContractPreSetPrcRecs>

#68T 2 69

=




»

~ TECH B £ B R A R D L

FLE L

FEIEFRRG AN A ER IR, RE LGIEFARZ AT, M2 MATEE AR T
H A B .

AXERERRFT, RLEFVFELEEARCITTRER, FHLEM. SAXEHEETUTFHEIRL, TE
R TR SR 4 B 1E AT R AR

#,F i : tech_support@sse.com.cn

AR % 1% 4008888400-2
M 3EH Ak : https:/www.sse.com.cn/ - K FH A X HFE X
W HA: FETFEAFTXEARE S 528 5 EXAHE AN HEAT L L

F69TM 69 T



