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2. WEBHAT IR R B D S g S BN R 10 £, B SR .

3. FhFE U BGEAN SR FOK AT #.

SCRYAEEE 20140728
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1 HdEiksX. STEP JH 8 4% Kol A 4 e e DA

BEHRLE S I (LIBIESR A S T2 5% EzSTEP JB H MU 5 LU BT )
STEP M BLES I ( LIERAE 5 Tl 2 5% EzSTEP J FIHUE e 5 RS BT )
ERBFERE DS (LIER T2 5% EzSTEP 8 HIHUE B RS BT T5)

e W55 SR LA R IE R 55 K 5 (reqid) , HUfH:
HKN BT 34 (HongKong New entry) , Bl #FiT 5
HKO I ERIT 8 H . (HongKong Odd lot) , ZEMiT St AR AT e iT 24 .

ANV S e (setid) M:

107

Bl #K2Y (beasttype) , A0l 25 HUE :
JRAZ B AN B B4 Rk 19

WHERA (MsgType) , AV 45 BUE -
8 =H ke mi B 474 5 (Execution Report)
9 =HIR I M (OrderCancelReject)
D =H1# (NewOrder Single)

F =H 4% (OrderCancel Request)

AE A LAY E -

HTZiak 557 & STEP Uil 51, SRS 5 FriT g5, DAL H R B D 2k oo vz o
A5 AT H i 5 N

Hells P PR SR A Y HEIBAREY,  FEREANE SO 5 A B ACRD HE Al b 22 #h M A0 5T 6 £
WA AT OCG Binary #1112 il Interface Specifications HKEx Orion Central Gateway Platform

Binary Trading Protocol:

https://www.hkex.com.hk/services/trading/securities/infrastructure/overview?sc_lang=en
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2 AT 5k % E BT

2.1 WK 5% STEP JH B HEE

HRAE 25 HU, 73745 25 T AR AT S5 opHRORRR R, 50 5 T St S sk FR A B A, Tk
RS IR CRIPATHR 45

TR T R AR

4% 5% 355

H i (NewOrderSingle)

\ 4

1 f%. 1 JZ (Execution Report)

»i

HH i #8{ #.(Order Cancel Request)

FH H% 38R 15 B 1) 3 (Execcution Report)
o
FH iR J R i )i (Order Cancel Reject)

\4

A

A

AT FR £ (Execution Report)

A

2.2 EBHREE
NewOrderSingle (reqtext) HRIHE S
ik

TSR B 34 1 2 Hh i) reqtext 7 B -

W% 5% NewOrderSingle JH ST & 3L il . SCRF LU T i Rk 55 F
HKN GEBAT #H RO

HKO GEBRZBAT B H R -

VER L APAT AR . BRI AR TR

wE | PB4 FBA KA

VPSS MsgType BUEN: D=H#k

pi
N
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H
N
o
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11 | ClOrdID RN S, RIS RN C10
IEFANES, WEANEY, 7E3EabE B et 5 AR Hmt b, 7% C6
48 | SecuritylD o X
RN 6 f
44 |Price Wk, BLHETG. N11(3)
38 | OrderQty L %5 N10
SESEJT IR, BUEA C1
54 |Side 1 FKRE
2 RNk
TTHEA, HUA: C1
40 |OrdType 2 =[R4 (Limit)
RFESTTFERLZE S, TSR,
RIS, BUA: N2
1 FoRsE BN AT
1090 | MaxPricelLevels
0 NEREME, FontlomRm 4
ATENNTFERLE N, AIEHERE,
VI B RO ) 8, B - C1
0 = HHAHEM (GFD) , HIIEWIEM, RVFHD R
59 |TimelnForce
4 = B4R AL 15 S (FOK),  BIAS 3B 4 s, H Al
R T B A SRR
SHEANE, FEESH, RIREESEETEEEKS . B N2
453 | NoPartylDs o e X
WA G IS BN, 45 5ARS, BUEN 4.
f3 |448 |PartylD | $#EE K Cc10
7%
ﬁ 452 | PartyRole |l 5, #7247 PartylD (U A % & ik /- N4
i1 |448 |PartylD | k45 PBU A5, 35 5 1585 It C5
Eird
s N4
ﬁ 452 |PartyRole |1 1, #7447 PartylD it} PBU
JG
& 448 |PartylD | ENLAARES C5
N
;E 452 |PartyRole |HL 4001, 227552477 PartylD f8UE A L 3 AKH N4
v |448 |PartylD |25, BiE, ATHCSRR & R A SIS SERAME C5

gl a
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452 |PartyRole |HL 4, 247 PartylD fIHUE A4 54 N4

58 |Text i C50

2.3 HRBEEBEEE

OrderCancel Request (reqtext) B RIS EALYE B

ik

T SR B 2 F1 2 R Y reqtext 7 BN -

W% 521§ [ OrderCancel Request 74 & 4T H 4R f e

HEERAR, A RAR SO IHaE, LRE % T G R H LA R 2 25 5
k5558 5 B TE SR IR R 51 7 B

W& | 7B 4 FB AR %
it
MEISES MsgType BUE N:  F=H{kH®HH
11 |CIOrdID LSRN S, RHEIRES RN C10

41 |OrigClOordID | UGB G WTHGS, HHR#HRUNIT %  ClordiD  |C10

48 |SecuritylD WEZF AR C6
38 |OrderQty PR 8 S N N il N10
ESEJ7IE, WUEA - C1
54 |Side 1 KRk
2 FoRF

S5, REERY, RIRESREEKS . iR 5 50| N2

453 | NoPartylDs

2, BUEN 2.
%) |448|PartylD | B MK Cc10
i)
g 452 |PartyRole | HL 5, 71247 PartylD (IHUE A 2 K N4
j [448|PartylD |5 PBU OIS, 5 5 Rt shese s, AF TR, BORIREARA | C5
§ FHR L % PBU R,
i
# |452|PartyRole 1, RNHHT PartylD HIEUE N PBU N4
58 |[Text H1E C50
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BRI

2.4

PR 5 e SN2 T B/ FR AR AR AR T R LT B,

ExecutionReport (resptext)

F R L S

EiipuY
TR 3R B b2 13 H ) resptext T B AR .
B A BT AR ISR A — N LIRS R . 11352 5% RG] SRS EAC
R ek Y A B N Y S

Ja H Text F Bt K Fr g DL R Bl . 24 OrdRejReason HUE 2y 30000, 32000,
32002, 32004 DL} 32006 B, Text FEAs=N “HESE ATE RIS FTE iR iR ” « %15 B
IS 2%, VRO R0 S 28 M #E2 F OCG Binary 2 1135 B SCRY o i A S R

150 1 39 & HUH & -

IR AR : 150=0, 39=0
HiR A 4. 150=8, 39=8
AR AR B T A B 150=6,39=6

F IR S B2 : - 2 WL OrderCancelReject

wE | FBRAE FEHR RA
MERSSS MsgType HUHE Fy: 8=F i B

37 |OrderlD | A5 FTiT 4 C16
AFTRPATRE, BUEA C1
0= Ly i ¥

150 |ExecType |8=4F £
6=JH L)
E=1& U5 %)
HFT R, BUER: C1
0= Ly i [

39 |OrdStatus |8=14h 4%
6=JH L L)
E= {2 1)

gZalsra T2 55O HH %1000 3L 400
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48 |SecuritylD |iFEFHUHY C6
11 |CIOrdID 2 AN S C10
TransactTi C21
60 Bz iE R E], XN YYYYMMDD-HH:MM:SS.000
me

21 OrigClOrdl | X T H R R D N, N IRAGAE By )07 (377D 1T #idi5, | C10

D BRI ROEMENOT B ClOrdID, X F Bk, BUE A .
YT EARm N, B REE, e /KRR ENEIREE, ##|C5
OrdRejRea | T/ R ALHL RIS, Z 7 BEUE NS . BRI, FoR
103
son 4B, HUER Remark B .
X F R R S B, % BEE N A .
32 X T B AR R TR N, R R R I B N12
LastQty
HAh TR LHL 0
58 |Text PEAE AT 1R A C50

2.5 FRIREER RN ME S

OrderCancelReject (resptext) FH R 38 B S TR R Y R

ik

TR 3R A B 422 132 i) resptext B .

JAH Text 7B kA8 frdt miE UL R A iR iR . 24 CxIRejReason Hi{f 2y 30000, 32000,
32002, 32004 Lk 32006 if, Text ‘wBek Aoy “HAC Frfir i prifiniig” . 5L
WS, PEAIEEE UL S A 22 BT OCG Binary 42 17135 B SCRY b (K M GRS

W | PB4 TR KA

FrAETE Bk [MsgType BUE N: 9= FHR B 2R o v

37 |OrderID 5 T S C16

LT R, BUEA C1
B=10 £ 11 L

39 |OrdStatus

11 | ClOrdID 2 BN C10

OrigCIOrdl | JRIGAZ A% )5 (G WSS, RN T # ClordID |C10
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60 | oot g e i i, 420 YYYYMMDD-HH:MM:SS.000
me

102 CxIRejRea | 3yl ey, HEAiERIELAH t, BUE [ Remark 7. C5
son FLAK S TR AT S R4

434 | CxIRejRes | fami ik, HUfH. C1
ponseTo A= JB I

58 |Text AT AL 15 C50

2.6 PITHREHEE

ExecutionReport (execreporttext) ERHITREEERE

ik

AT F T execreporttext 7 EX R o
I AT IR SRR, SRR R, B S K
AL 0, WTEHATIRE . 1T HUIRASHUE 4.
Ja H Text 7 B0 s 28 T i i DA M B iR ik . 24 ExecType=4 I, Text FEHAE N “H

XTI AE 5 P 8 B

P iR S T iR R 7 o M5 BANES %, VRARES R UL & RS BT OCG Binary #%
158 B SCRS A (R AR DG AARE
S | FB4 FERR RKE
R(EISSS MsgType A Hy: 8=/%7Z [Hlfik

11 | CIOrdID 2R NER S, C10
37 |OrderlD A G T s C16

17 |ExeclD A Y= Cc16
1180 | ApplID TSN ARR, AL 7 B e i R Lk 452578 reqid C3

48 | SecuritylD HEZR AR C6

31 |LastPx Wrig N11(3)

32 |LastQty ZE ALK E . N12
8504 | TotalValueTraded | %55 445 N16(3)
151 | LeavesQty KRFRRE, BHAHO N12
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21270 34070




«E%., ﬁ AR XY /3
JSHAN " OCK%X(%QN(i il:ji*y*é
54 SESETT I, BUEAG C1

Side 1 KR L
2 TRk
60 o C21
TransactTime ITEHATH ], #38 YYYYMMDD-HH:MM:SS.000
42 | OrigTime JEA LT B SR B e 18], 24 YYYYMMDD-HH:MM:SS.000 | C21
150 METRPATIRES, BUE: C1
F=mAs
ExecType .
4= H 3 (Canceled)
39 | OrdStatus MECT R, BUE: 1= RS, 2=E%, 4=l | C1
S5, FEREESH, KIREEERETHHEEKF . N2
453 NoPartylDs o .
Rk 5 oS, BUEN 2.
3 |448 |PartylD VK C10
‘{)'ZI
ﬁ 452 |PartyRole |15, #ir4ii PartylD U Jydik % &k N4
i 448 |PartylD k45 PBU XA, IS 54738 5 ot s C5
fi
2 o L N4
ﬁ 452 |PartyRole |HU 1, F/RX4HT PartylD FIBUE NI S Bt 5
58 |Text WAL TSRS B C50
L A M55 &5 8 & 137 L4070
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3 i P B O hghXXXXX.dbf

hghXXXXX.dbf P HEED

R
SAEA R XXXXX Rom k5528 5 ot 5 . P Ja K%

R B RS 7 SO ) 7 B, 23RS BS ROG RAT S A B R A6 (5 8, TR 7B
He

P T hghXXXXX.dbf 46y hghXXXXX zip SCHFH R 3

T P A [ S B RS TR
S |FREZ | FRER B it
1 gddm | iFZ0K c10
2 berg [z HIA, #30H YYYYMMDD cs8
3  |cbh |mAGE C16
4 |gsdm |Vr% PBU C5
5 sl A H B N12
6 zqdm | EFRARRD C6
7 |sbsj HIR I E], 4% 28 HHMMSS C6
8  |[cfs] AL, %28 HHMMSS (of3]
9 ciig FRATAN A% N11(3)
10 |cjje JRAE 450 N16(2)
11 |sgbh | ZGANEITHRS, [FREREDPE reff (I NFITHS) C10
12 |cbz | @B AR C3
HKN &8T5 H R (HongKong New entry)
HKO 1T #H ik (HongKong Odd lot)
13 |bs ST C1
B: %
S: &
14 |text I, RE TR, BAK C30
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4 5 B3 AR AL R SO tjss04XXXXX . txt

tjss04XXXXX.txt W IE R B O
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A4 XXXXX Fomlk 5552 5 ot 5 o P Ja RS .

A R ERESF LG A R SUE 2 ] Bl AR AR, AR .

SCAF R4 isOAXXXXX zip (VE R T RBRA, i fo S 45D ST it 3
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1 2R C40
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3 NGIEZ /S C40 FREF 2

4 By C1 B: %, S: &
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6 A H N10 (3) BTN T

7 JRAL 40 N19 (2) A R TT

8 ENERL N19 (2) BTN T

9 AL G N16

10 BAs H H C8 YYYYMMDD #% 3,

11 i) 5 H 3 C8 YYYYMMDD #% =,

12 AW H 3 C8 YYYYMMDD #% =,

13 P e 1 C80 LR R ENERLR A, E Ak 2l
RS A 5 BT IR~ 7 45

14 i 2 C80 FRAZ HLE B A T W AR BE A TR
B KA WEUESF 1 AL 25 T DA & J
BT,

15 Ui 3 C80 A2 RSN R LT A E
B WAL S5 L SET Fg B AT Tk
1T K SE AL 5)
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5 WRR LTI mktdtod.txt (BER)

Mktdt04.txt WERATE 8D

A

ARSCAF AP S AT SO T, AT SO 4408 mktdtO4.txt, 4 HJF T Al 2258 5 45 R IR &
o AT FTE R, RIS B AT, R IR FESR A S RS
R GIRES, AR B HRE (S WA G B SERPRESHE O ) o Uil
i, mktdtod.txt &S0 Sk K OCHFRE

AT SCAF R AN R sy (_HEIESR A8 5 TP @ 55 St IME ) BARSE RGP IR SS
R IIRLE A .

AT S SOA txt SO, MRy F

(=) BV N T BT, 7 BOEE WAL E A bR, AR R BB S

(2D LR )R HTE R R L K TSRS R

(=) FFBIN— AR e U8, B A 4% 55 BT

D FBEK, FBokgUE LAE TREMRE: FRR7BRLl CX R, Hi X RE
TR, DRMIPLEXTE, AR, BEHT R 7B NX iR, b X REHT
P fF KB, ARE AT, AT TR B NX (V)RR Hp X RE
Hep MR B KR, Y RN, XA — /NS, BEGR e 2 ANl X-Y-1 4,
N B E ALY AL, ARESARTE, AN

(1) BAT L7832 ] OXOA 57, f)a —1T L LL Ox0A 455,

SO IR -

() AT SRS SO SO, SCHER =AY

() FERATH SRR R, SCHHE T R ] BRI S Iy R B, BeUSUb #E 7 RiRE ) R A
BACE, BNy RBE, MEE BTGB, ATREARRS: ERRHE
P44 ¥ B MDStream|D HUE AT AN ] (3R LI 2

(=) SCfFRd, W TAFERATESIE R, e e, Bellcb 38 77 R AR AT 15 4
AP AL BT 25 AT 0 A5 MD401 - I BEIE ST 15504, MD404 -
VB UE SR T ANLE (VCM)E S, MDA405 - HE B UEZ7 YT 58 4 52 5 1N B (CAS)E 2. J2 MD406
- WEBGEUESR T T 524 52 53 I B (POS) #id »

(V) SO AR SRR 5%

(F) SR AREE S LIRS, KIFR LT3 5 UL S KA S (27

N WS B 5 BB R I 2 5 s AU R, BUROR{E, 0 N10 L 9999999999;

ZalsTra W52 585 0% 4 %5 1671 3t 4000




Grisit % pt HoR S

SHANGHAI STOCK EXCHANGE

Mktdt04.txt WRATHE D
() FICAEAN RS, EFF T Z AT RIAT R AT o FEAL A AR T 393 18] [F) A48 78 5% RS SE S M i A 5 4
=H

OO Xtk effdE, PLovET. X FEESdE, B4 v (share);

O EIFHETEM T SE A S I B A, 24 i S S 48 mT AR 4R 45 Fe M SR L 18 2 5P
K%, B S — A B SR [N DN 222 P A0 K T R S — AR S22 — R RIS D 24 i (i 2551
SR, MBHFEMR RSN, BiR7 B & B SR80 5N BUARE

() FERETHESIEN, FRAHEERK, BUEH O,

Ch—) FRIEE XN, 7R E R

(=0 R (T RE N 0) » FREH LN

CH=D Wi — TR S 29 1 23 Bl 5 KA

D TEFF RS TN BB, BRATICEL RS S, BTA M. &8, BEST B AR N

0;

(T SO, 225851 438 MD401 IAT S 28, 1541 4> MD404 ) i R AL
(VCM) 15 B(i& ) » F5H 453 MD406 [T i se i 22 S i B (POS) 15 B (i
HI) B J5 1 4 MD405 (Il sa 60 38 ST B (CAS) 5 B (Wni& )

(1750 MD404 Hdfs S R 2 7E 2 H A8 Gy ik B 84 R VOM 4 1T sl v4 2 A 0
HI. A —2H5), MD404 Bl U R R 8 Rk I — AR E EEE (i)
[ — kg7 T [ H X H VCM E 7 — % E, ERS 0T, MD404 4 ok
B HORIBZUE SR — R A RS B (i) MktdtO4.txt [ R 15 2% (k] [H] ;

(> MD405 i #i ST 4k A L5 CAS B (UIIE 77 91 T CAS I Btk ix . CAS B
MD405 $i4is SC i1 23 K 3% S 31 %% CAS iEF7 1) CAS S48 I I PR . CAS
Se4 Ji MD405 Hds SO R 2 4k 2 K ik i J 2 CAS 15 B EL A Mktdt04.txt [ A i 4 1k
1]

() Frfi CAS k¢ )k CAS iEZR# 2 T CAS JHIRIE HZHE s, RESEME T
MD401 175 HE SR 2 A% B B A%

(-+J1) MD406 %z SOk A 5 POS FInid o (OIIE S T X T POS I Bt KRk . POS I BN
MD406 ##s S 22 K ik K E & POS EZR ) POS 2% kg J B R IRT#% . POS 5845 )5
MD406 H# LIk 25 1k i

(=) Frfs POS iE##i<x T POS X &L HII UG KIE S H N

(A=) WA BARIEZR A0S, 2 WAHSGE A, JE2% DL BALE.
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BRI

5.1 4t
ZiR R

MAFEE TR S %

BeginString|Version|BodyLength|TotNumTradeReports|MDReportID|SenderCompiD|M

DTime|MDUpdateType|MktStatus

MDStreamID|SecuritylD|Symbol|SymbolEn|TradeVolume|TotalValueTraded|PreClosePx
INominalPrice|HighPrice|LowPrice|TradePrice|BuyPrice1|BuyVolume1|SellPrice1|SellV

olume1|SecTradingStatus|Timestamp

EndString|CheckSum

5.2 BREX
Ak E S, BB ATR R D %
%= FEBR FERE g
BeginString | IAFHRTF C6 HEADER
Version Ji A C8 ITP1. 00
BodyLength | ##iK i N10 THER HH RS =7 B R A I THD ) -9 3
A ERFBIGHP 2R , B
HoAh = B 5 H I B AT 5F
(BAEE, HTK)
TotNumTrad | SCAFRIEREL | N5 SIS AL
eReports
MDReportID | 17155 N8 TS (T, BAE, IS
(9]
SenderComp | Ki%J7 C6 RIETThRaFF, HL
ID XHKGO1
MDTime ATt SCAFI e | c21 AT1EE ], % 2Ch YYYYMMDD-
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