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ExecType=Rejected
1 1% 4 7 (101 Response, MsgType=Al)

r v s —
1c: wREES ExecType=Accepted & 1 A AT
QuoteResplD=¢100

# 4R B F-(101, MsgType=6)
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TradeReportType=Submit

_ HEAZTR AE

TradelD=t100
TradeReportType=Alleged
TradeReportTransType=New

HERXFHR (AR

HEAX T CAE)

TradelD=t100
TradeReportType=Alleged

TradelD=t101
OrigTradelD=1100
TradeReportType=Alleged
TradeReportTransType=Cancel

BEAZPH (AR

B P HUAE)

TradelD=t101
CrigTradeID=t100
TradeReportType=Alleged
TradeReportTransType=Cancel

TradeReportiD=200
ExecReflD=1100

TradeReportType=Accpet

TradeReportTransTyp

A PRI R (AR)

TradelD=t200
TradeReport|D=200
TrdAckStatus=Accepted
TradeReportTyp e=Accept
TradeReportTransType=Replace

1
P

LELE )]

A EH (AE)

TradeReportiD=200
ExeclD=m001
TradeReportTransType=Replace,
TradeReportTyp e=Submit

TradeReportiD=300
ExecRefID=t100
TradeReportType=Accpet
TradeReportTransType=Replace

RZ PR (AR)

TradelD=t300
TradeReportID=300
TrdAckStatus=Accepted
TradeReportType=Accept

_ _BEER (AR _
TradeReportiD=300

ExeclD=m002
TradeReportTransType=Replace
TradeReportType=Submit

TradeReportTransType=Replace | |
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Z.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

322542 X—xFHES, EBH

b A o — 45 U T 8 o A 8 SR

OMS1 A OMS2
(iE)75) (HFEHL
JEEH I CAE)
TradeReportiD=100
TradeReportType=Submit
TradeReportTransType=New
C s . 4% R (AR e ZBZ . CAE
Rk —-— - TRRPER )
TradeReportiD=100 TradelD=t100
TradelD=t100 TradeReportType=Alleged
TradeReportType=Submit TradeReportTransType=New R RAEIR (AF)
TradeReportTransType=New TradelD=t100
TrdAckStatus=Accepted TradeReportType=Alleged
TradeReportTransType=New
AF RIS B ¥ BUAE)
TradeReportlD=200
ExecRefID=t100
TradeReportType=Decline
TradeReportTransType=Replace
| REAHRE AR)
TradelD=t200
TradeReportiD=200
TrdAckStatus=Accepted
TradeReportType=Decline
TradeReportTransType=Replace
B R R BRI e # £ R A W (AE) HERZHM (AE)
FRFH TradelD=t100 TradelD=t101
TradeReportType=Decline OrigTradelD=t100
TradeReportTransType=Cancel TradeReportType=Alleged
TradeReportTransType=Cancel
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17
~ TECH LE S5 H 5% STEP B0 A (EBAZSTE)
3.2.2.6 B FERHSLALENLIRE

M4& % fBARSS (Password Service)

" BTERI RN, RSB
iT#3E4 (Order Reject, OrdRejReason=xxx)
MEZJILARS (Password Service) -
> RIER @R, (SRS

ERIRIER, (Password Service Report, OrdRejReason=xxx) KM

M 2ZRLAR S (Password Service)

AT .
EAIRMER (Password Service Report, ExecType=0) W SHEIBL, IR

- - J—

323 FERE
OMS 1 TDGW #H AT H RN HF A4 Z it E £2E K., TDGW RIEX Z B E 2T FERAHT T X4,

TREEWT,

NotOpen PreOpen Open Break e PreOpen Open Close

4t F NotOpen, Break, Close A Bf 1~ Y # ), TDGW & [E] Order Reject (OrdRejReason=5009) F
PA4E 4 . PreOpen3h 2 T, TDGW & 5l #: Y OMS # & 3], F 7% Open Bt 7 % 5 & 4% % . PreOpen & Open
HAT TDGW BRI HF RETH X 7 R G ENES, OMS M LB RA AN %,

£ OMS 5 TDGW % 5 i i# # 3 21 & 7 J5, TDGW [ OMS % # — 4 &R & PlatformState # & .

L RS K AR WA, TDGW 41 E# L 2158 OMS X & — & F & R AME T U f1,

26 18] & LAA BT 25 5 ML O o
SE I, ® & PreOpen N4 38 % BT B Open W1 #9 5 £ o LAZC & BB, 9:15-9:25 H47, 9:14:55TDGW % % PreOpen, 9:15:00 TDGW

% 7 Open R 4.
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),

PATHE P XEL (B
4 PBURISetID(Z 5D

8~TcCH o i \ o
~ S EHIEER B RS % STEP #OMH (EHRAXATE)
oms TDGW

T |

: Logon :

| T

| I

I Logon |

| ! I IE SRATE I 1L

5 PlatformState | PlatformStateii 1OMS

«

|

|

)

[
ExecRptinfo :
|

New Order Single

> NotOpen/Break/Closell}
ELHIR (5009)

I
|
Order Reject :
I
I

New Order Single PreOpen/Opent

|
i
: TDGWIHEIL ik
|
|

\ 4

Order Reject
/Execution Report

324 ERITE
RO FAKEFRFTALSEPBU+ 2 RNHIITERSHANBEAMEFRESAEEITE, H9, I
% PBU Bl Parties 41 {4 F PartylD F 8 (4 PartyRole=1) .

2 RAMITERTBOHE KRBT &

R AR SRAMITERTFE
New Order Single CIOrdID
Order Cancel ClOrdID
Quote Request CIOrdID
Quote QuoteMsgID
Quote Response CIOrdID
Password Service ClOrdID
101 101ID
Trade Capture Report TradeReportID

T EEITHE, TDGW & EFE4H A (Order Reject) o
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JTE%;Q LEIEF RGBT 5 WK STEP B MG (EBHMA ST E)

OoMS TDGW

New Order Single

A

OrdRejReason=11270

[

|

[ I

| »| :: :j:&

I ClOrdID=10 Pbu=20001 | e

| I

| I

| I

: Execution Report,ExecType=0 : B3R AIA
| I

| I

[ I

[ I

! New Order Single !

| ClOrdID=10 Pbu=20001 g ESHIR
| I

| I

[ I

[ I

! Order Reject ! $E 4 5
| I

[ I

[ I

[ I

| I

| |

3.2.5 #ATHE

BEPATRE Y E#E 4 PBU, 4 [X (PartitionNo) #1175 (Reportlndex) 15 & .

PBU F & T ZHATH4E A E T — 5 PBU b # 47 & BT 7= 4 o B4R BHE, — M H OMS Fr &
W TDGW L iF % 5 8 PBU; #& TDGW B E 7T, 2 F B HUE W] 68 A 43T B v b PBU, L5 4
THEFHRHA.

EE&APBU T, #UTHEMRES X (PartitionNo) X4 H £ MrE LT HEER. £— MK FH
M, FNFATIR A+ # Reportindex B | ¥ ELZH# M, LATELEFTUR TR -4 K, AiiEH
—MNRFEFRE,

OMS 5 TDGW # i 21 J&, TDGW 4 [i OMS # % 4T & 4 X 5 K. (ExecRptlnfo) H &, H+ @
& PBU 7l & fu X 5%, OMS MR ILE B4 £ F 8 EwHFATHRE R,

OMS 5 TDGW # i 2 1% /7, iR 3 ExecRptinfo F#1 1z &, i TDGW % #% AN HATHE R4 X F
= [F 2 (ExecRptSync) HE, TDGW ¥ & [H — A4 X F 5 [8] 25 v i v K. (ExecRptSyncRsp) # AT [ i7 ,
X F ExecRptSync & K i Je 1 3L 8915 51, TDGW 1K 48 5 F £ % # )7 5 BeginReportIndex % # J5 £ #4T

A
= o

OMS # 1T &5 5 #HE, TDGW ¥ T2 FHHATRE. WR OMS KZWHWF SR FHEF,
BeginReportlndex A T EZTFEM 4 X EH & AFF, N TDGW T2 #LFATRE, HZE Lo KX EH LK
# 52 34 B BeginReportndex 5 H T #E%, AT/, TDGW 1 FH W OMS # iR, EF LI#E N F 5 F P 7H
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Z.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

REHMRI Y B EHATREHIE.
OMS [ % TDGW ## 2 i AT M & A AT HE R AL (E, H OMS M AL RAEZHATREWNRES,

BEELAE,

0]\ TDGW

33 WEFE

Logon

Logon

A

PlatformState

A

ExecRptinfo

Pbu=20001, SetID=1

ExecRptSync

A4

20001, 1, BeginReportindex=1
20001, 2, BeginReportindex=100

ExecRptSyncRsp

20001, 1, 1, 10, RejReason=0
20001, 2, 100, 200, RejReason=5010

Execution Report

<
<
»
<
<
<

20001, 1,1

|
|
|
|
|
|
|
|
|
|
|
I
|
|
|
|
|
|
[
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
| 20001, 1, 2
|

|

|

|

OMS 5 TDGW M7 7

£ OMS £ 5 TDGW Ex 2 /5, B TWEHMETREECHFHHEER, OMS Lt £ TATH
A7 e B AT . EI OMS LA AT REHATIRE, LURTT RE E A7 & 7 # R 1T £ RS, OMS
MERE —BHEE, XA TEMRERFNRSHITEHATERF R

TDGW 5 ITCS W 7F

WITIRG

TDGW 5 ITCS [ #% # Wi - if, TDGW ¥ 1 i Logout (SessionStatus=5006) & & 7E 44 5 OMS [8] 8 &
i, FEREEF ITCS, & TDGW R BEF ERX H Z 5 HH, OMS £ # 5| TDGW W& 1E % T ik R .
TDGW % £ &3, H OMS E# 5 TDGW |7 2iE /G, OMS T H Bk E A BT 5 F—FHAMHE.
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JTE%;Q LEIEF RGBT 5 WK STEP B MG (EBHMA ST E)

3.4 1T F HLE
# 1t 7£ TDGW s #ATE B, OMS 7 i it 5 — 4 TDGW [A 8y 21F, B 2| H 4 TDGW & F i 5 —

PBU Ff 7= 4 B9 AT 4 & $UHE

+——PBU-ARI[EHR—> TDGW \

ERPBU-A
OMS > Y ZE
EFEPBU-B
PBU-BHIEHRA 12 /‘T”ﬂPBU'A
-— Fn — TDGW

PBU-ABIHITIR &

TDGW 3 & % #) PBU-B, & % 11 [l # — TDGW L & % # PBU-A F7 7 &£ i # AT it &, PBU-B 5 PBU-A
FEETR—TH5 5%,

e, X7 AKREENE K PBU I # &K% 3 M HAMWEF PBUTIE R ARDIT A EF PBU B
S ERBAEALEWFH, TDGW # it 8 % % %% PBU B & i B #IE.

ER—WHSEENMNEEN, THANREREEGTHS 5N AFK, THE5FNMELS
ATk TDGW B 4 Ky [ B, Ar B2 887 3T B AR R An B 48 A% PR A 4246
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N

v/
~ EHIEER B RS % STEP #OMH (EHRAXATE)

HERX

4.1 BREHEHE

— 4 STEP WA MM AL, HEKPEERER, HERAKEN K T4,

4.2 FFEERA

BERBARGHAWT:
I FREXRBACX LT, XATTHERATTH, REANFH, FHEACEHT. AFFH,
INEFEHUR R FREEERKE BRARAKER T USAZ A 74 85— KA UTF-8 i,

FAMNZRGREFH, BF N, O, VA&, ASCH4H—

2. THAEHFANX &R, X EREREALEK (FTEEERS) , BEHRIH, BHEAHAE R,

3. BEHEANX (V) &, XETREHRS ML (FTEENERERS) , Y R7/NA
o, MNEEHTFEESFEFEA O, RIERKLH, FAREAHFER.

4 HEXRBFERNEOE, FHRERVBRANEZY, YT F&, EEFRIAE.

5. XM H A FRATEZEN TR, BEERBEIRFRERATHEET, wFREREBEH 1", #
FEEA A NI3(GS), NELEFEEE 1.00000; £FEER A Cl, MNEZFHEEFH

6. HELRHR, EXHHLEER 0T

FER A4 KA Bt

price N13(5) WA, ATHRAEM AT, HTEHEHER, TRANE, 0N %,

quantity N15(3) heE, IThzr, EMATTEG; NFTHES RN REITs, BT AR; T
fE AR R, B4 10 K.

amount N18(5) SH, B{hT

date C8 LET et X HE, %X YYYYMMDD, YYYY # 4, B E 0000-9999, MM

A H, BUETEE 01-12, DD 4 H, BAEEE 01-31

ntime C13 L wr B X AT A, 48X, HHMMSSsss, HH % /NEF, BUE G B 00-23, MM 4 4-4F,

A G E 00-59, SS AF, BUE E 00-59, sss ¥ ZF, BEEE 000-999

Boolean Cl REZFHENEATRE, ARRELZY H# N,

4.2.1 STEP B X4 =&

STEP 4 #] 3 % Al fROK HE 7 “#r B =F X BUE<SOH>"M # R AL, AN KFFH, WL =Hh. b
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JTJ:EQEQ LEIEF RGBT 5 WK STEP B MG (EBHMA ST E)

HAIFAN, FRBEHATITHNASCIBFHERT, TRXALAFFFH: AT XHEIXHNTH,
K Ji UTF-8 %5 . <SOH>X F B F =/, AT ASCI B F #F: + <3t %l i 0x01,

STEP £ M+ ELAHN MFRESREBE DA FEXNERIT; FHEAFERAZKEREM,
Bk Fl i 4= <SOH>"W 7 R&AT (45 EE54RMEAH M=), HERFEA 0 RTEE, HmRL

=0<SOH>" (J: &4/ N HEA FEZSHEFAEEAENR, FI NI13 (5) FE LT A £=0.00000<SOH>"),

4.2.2 STEP 4 B L
F—ANoERNFEEHE —ANEEL, ZHELFHBEEER HEARKE., HEF5 R A EE

%R
HE KRBT

Tag B4 D PLH i)

8 BeginString Y Yk HE, [EE K FIXT.1.1 Cl16

9 BodyLength Y HEERKE N9

35 MsgType Y HEERA Cl6

49 SenderCompID Y &% 7RG C32

56 TargetCompID Y BT R, OMS X H#HE FHEEF“TDGW” C32

34 MsgSeqNum Y HEFS N18

43 PossDupFlag N SEERRELTE Boolean

97 PossResend N BB B E AT & Boolean

52 SendingTime Y K xetiE], X C21
YYYYMMDD-HH:MM:SS.sss

347 | MessageEncoding N FRMGER, FEWT: Cl6
UTF-8

4.2.3 STEP ¥ &R

FE—ANoERGLABERME—NEER, FULLILE, BERET,REMNEE, €48 3 AEHRE
Fufl,

HERERLT:
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),

w/=

~ TECH SRR RS FA STEP 0% (ARNZHTE)
Tag B4 Y B %3
10 CheckSum Y YA, IH R B A AR C3

4.2.4 STEP R 2 & H

STEP M A w BN B R A7 ERIE: HEAKERRR B RIE.

M Bk 3 it BodyLength 3105, % & BodyLength H(H 2 & % — M 7 & H<SOH> (&) 5
CheckSum 35 7 # %% /5 — A8 2 £ <SOH> (@ FF) Z 81y F /4.

B Fu B 48 G A F A H7 ASCIL B E W H B FF 3k 8= B8 oA, — EH i3] % % % CheckSum H 5
V0="Z W B R 2, RERE 256 MEGFIMER, HERRAHRGERT LM EZ It ERR A",
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7=
~ TE€CH BIER RS H RS P % STEP B0 AL (EBREHTE)

43 2FEHE
SIEHEBBEUTET R TUNE, HFEXSTEHEER, 2FEBHAENG FEE (LFIXT 2F HilE

4.3.1 BFZHE (MsgType=A)
BFHE (Logon) A2 OMS B ## /5 X %W ENHEE,
BEFFERHEEA LT

Tag B4 DYl Pt HH XA
S MsgType = A

98 EncryptMethod Y mEFE, BEHO N8

108 HeartBtInt Y SRR e, B N8

141 ResetSeqNumFlag N WA FSTEEN 1 WAL (KB E | Boolean
Y)

789 NextExpectedMsgSeqNum | N BUATHEREW T —4HEFS (GF | N18
KBTS 1)

553 Username N FF4& (FE) C32

554 Password N AL () C32

1137 | DefaultApplVerID Y AR 4T B9 FIX 98 B HY 824 fRAC | C8

1407 | DefaultApplExtID N AR LTEFEFNFIX EENHEYT & | NS
i,

1408 | DefaultCstmApplVerID Y Ak AiE® FIX WEMEE 8% L | C32

A R & . # 5 # KX X
STEP1.20 SH nxy H# nxy H#EA
WA S, AR A S A 1.70
B, W4 5 : STEP1.20 SH 1.70 .
(TDGW # IRl B T R A . 25T
FARBEAN VR AZE K A 0.10 B

FrE Y ESE
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JTJ:EQEQ LEIEF RGBT 5 WK STEP B MG (EBHMA ST E)

4.3.2 EHHEE (MsgType=5)
HEHHBERELXRIANSELLWEL, EEXFEX R EHHBREZEARL R ZEMHE L.
EHHEEBR T

Tag B4 D Pt WA XA
Fr T S MsgType =5
1409 SessionStatus N RS N4
58 Text N XA C1024
R ESE

4.3.3 NERHE (MsgType=0)
RBCGHER TRERGEBENRIL. R BRSO BRet 8 (8 FF A R U BE A H BB EHE, F 1A
RaiE I R%, " LLLR X | TCP ##.

O BRIH B AE R T

Tag B4 NF P85 KA
S Y MsgType = 0
112 TestReqID N R MR IERE R (42.4) MR EHOBEE, NEFA | C32

aAE, TNTEEARE . ABRE A AR TN EKHE

B (42.4) #iTestReqlD M %

FroEH B Y

4.3.4 NKXFKELE (MsgType=1)

MR E KM B R A 7 R OBk B MAE R B EREREX FHEF T e TR LB
W o X %A MR ERIFIRE (TestReqID) O BRERI 4. TDGW T2 EF L E L, ELHME
FIX #7 7 3] % AU T o B2 OMS & 3% B Z 1 K

MR E KB B R T

Tag B4 D Pt B XA
Fr T B MsgType =1
112 TestReqID N A K ARIRF C32
R ESE
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JTJ:EQEQ LEIEF RGBT 5 WK STEP B MG (EBHMA ST E)

435 ERFEKRKHELE (MsgType=2)
TDGW T4 £ 3 &% H R, (B2 EE FIX AR /&5 & AN T e AL OMS & 3 B 1% K . TDGW E i F|

BEXERERE, ARFSERHE (42.7) AL,

ERIERHEBR T
Tag B4 SR P %A
Ve MsgType = 2
7 BeginSeqNo Y RIEHREF S N18
16 EndSeqNo Y ERHRFZ N18
PRk B JE

4.3.6 &iEHE%EE (MsgType=3)

LYEW T RE —FE R A1E BN A EHALERNERER, NiZAHAEELHEE. TDGW T4 %
&% IHE

SIEELEEE AT

Tag B4 % F P i)

PR L Y MsgType = 3

45 RefSeqNum Y RRHRWFS, HNEELEENFT NI18

371 RefTagID N PR AR, I BTN FIX 52 N6

372 RefMsgType N A8 K 45 1% 7H K Y MsgType Cl16

373 SessionRejectReason | N SIEEBIR AR5 NS5

58 Text N A, B 4 R I 4 C1024
FroEH 8 R Y

437 FEEXHEE (MsgType=4)

FEERMEATEmBERT T—MEENEEF S, F5ERHEMN MsgSeqNum #4777 FIX il
AETUERESTHBER T A 44E, BWEEZES N 1. TDGW ~4 £ L FIH L, (B4 H1E FIX #f
AT EHLN T A OMS & ¥ E LK E (425 . Y TDGW KB FAF FEERHEELE, MEENHH

B JF 5 NxtIn = NewSeqNo.

FEERHEBALT:
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Z.TecH

BRI FEIEHR G FR 5 Wk STEP 0 M (EBMR ST E)
Tag B4 % F Pt B XA
Ve Y MsgType = 4
123 | GapFillFlag N Bho EAMT R Boolean
36 NewSeqNo Y HHE TS N18
PR E R Y
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Z.TecH

LRt

FEIEHR G FR 5 Wk STEP 0 M (EBMR ST E)

4.4 NFHE B

4.4.1 T8N %%

4.4.1.1 F1TE ¥ H#_(New Order Single, MsgType =D )

FRaE FR4 FRHR S| KB
Bk MsgType =D
1180 ApplID KA Y C6
11 ClOrdID SRATITER T Y C10
48 SecuritylD = i R Y C12
522 OwnerType TEFaH KA, BUEEHE: Y N3
1= AEF#
103=HAG & % %
104=EE X &
54 Side LI, BE: Y Cl
1= % (%))
2= 3 (%)
44 Price B AR A A N price
38 OrderQty L& & Y quantity
110 MinQty (R R E N quantity
40 OrdType ITEERA. 2=RHM CHERIFRM N Cl1
59 TimeInForce AR ERA, REBE: 0 kTS HAEX|Y Cl
(GFD)
60 TransactTime 1T % o 3R A [ Y ntime
544 CashMargin FRmE, ERAXZEHEE, BE: XY=#EK& | N C2
L&, RI=BERX . PC=FE£XZ
1091 PreTradeAnonymity | Z T E L4, BUE: BEL=1, T 4=0 N Cl
63 SettType BHTA: 1= %H, 2=RTGS & N Cl

ERAFE ] H2; FERFAGEN 2. FAIM,
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Z.TecH

et LEIEAR GRS M A STEP 20 ML (EHEMRFZFE)

X F 3] #% f sk /0 B REITs, HgEH 1.

198 SecondaryOrderlD | £ =X F il ¥ %5 N | Cl6

10238 BidTransType 7 Kb & KA N Cl
1= % LHH
2= %X HH
= N =4

10239 BidExecInstType 3 E AT 3 N C1
1= #—FKdiF
2= £ EthBE itz
3= 4 EREENB P

432 ExpireDate 2 H N | date

529 OrderRestrictions | IT#[F 4], TR HEF L H AL LT FLF M N | Boolean
Y= &
N=%

58 Text Vil S RERS\ N | C32

453 NoPartyIDs LNk, BE=14, EEREAZH, RAEEX |Y N2
RAMBREKR, . LEXFETS. Z7EHY
CHEKF ., CHEBEP RN GETE,. G
R—fidlk . BATELEKRS. EVHRD,
HECARD, BEFFEEE AR ELTK, .
RREFEEA TR, . BEARD., FHH
EEH, FHRAELHLEHNERT. FHRET.

KR HE# | 448 PartylD | & A7 % %tk 7 Y C13

% P 452 PartyRole | Bl 5, F & %] PartyID BYBUE A &L R A A | Y N4
Fo

KT % 3K | 448 PartylD | KR F VY HXZETRE, EESHIVFHFXH52 | Y C8

B TE T o

452 PartyRole | Bl 1, %748l PartylD WHUE A AR AV H2 5 | Y N4

BT,

(7 = 77 [E | 448 PartylD |EE=FEILAKS . N |CI3
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file:///D:/fast%20cs/fiximate/en/FIX.5.0SP2/tag529.html

Z.TecH

Eserrssr; LEITEARGHE W * STEP Ok (ABHERXZFE)
1 R 452 PartyRole | B 107, %~ & PartylD MY HUE X LR K7 =4 E | N N4
Il W F
(A= 77 [E | 448 PartylD | X427 = 7 EIH F K- A W2 5 B 05 N c8
W+ Pt A | 452 PartyRole | B 106, & %8l PartylD WBUE A X R F =4 E | N N4
ZRETT g5 A K P R RS B BT
T R 7| 448 PartylD | 2z 7 7l — 3 K 7 N Cl10
—(HAEN 452 PartyRole | B 101, &% Y& PartylD BEUH 4 X R TR Z | N N4
R — 45 38 Tk
17 [ 4% & ¥k | 448 PartylD | SATEHEEKS. FRAHRFLEEEA, N Cl1
= 452 PartyRole | X 28, & % 24 5[ PartylD e B (H HRATEFLEKS | N N4
AT E N | 448 PartyID | K& 77 E L H R Y C8
KA 452 PartyRole | B 4001, &7~ %4 #] PartylD tWEUE A A £ HrEE L | Y N4
MR,
EH SRR | 448 PartylD | 484 R R N C8
452 PartyRole | Bl 4, * & %] PartylD B E A% HE 4 AR&, | N N4
HA# P ELE | 448 PartylD | B FH G A E L KFP N C12
FHHANESE | 452 PartyRole | B 4010, &7~ %4 #] PartylD (9 BUE A A £ 7 FE | N N4
JK 7 HEHTHAELSKF .
"I H T EE | 448 PartyID | BAFFEEERZKF N C17
R 7K F 452 PartyRole | B 4011, % % 4 & PartyID BYEUE H X7 # E% | N | N4
HAMAELKS THEZKF
HE AN 448 PartyID | #E AR N C9
452 PartyRole | B 117, 7~ 48T PartylD eHEUE 4 X & F I E | N N4
R,
AB W E S | 448 PartylD | %7 W & 54 N C9
452 PartyRole | B 81, &/~ 4 & PartylD B9 BUE 4 X & FHZ 3% | N N4
TR T
Tk R e | 448 PartyID | FHRAESHEEWERFREA, HH AL | N C3
HEWE A BE AR, BUE 000-999, TR 3 GAMF 0,
452 PartyRole | Bl 30, &~ 4 #] PartyID WHEAFHAE4A4HE | N N4
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),

~ TECH LHIES RS H % STEP # 04l (ERAZHFE)
HEWEFTREA
EETE A 448 PartyID | ¥R %5 N C6
452 PartyRole | B 4003, % % ] PartylD HYEUE A ¥ %% 5 N N4
8532 DividendSelect ST, U=ZA%8, C=Haeqnd N Cl
AR
ERTERNXZ FeLs
£V HEEFBRRAWT:
ApplID N2l X FEEE A
1.Price F 8 264
2.0rderQty ¥ it £t & #1414 12
600020 | E&ERMN K Z 3. RAFFELEHTHAESKF . BRAFFEEERZKF, . #
EARE, W ESHNSLE
4. OrdType #s#&
ILRAEFEEHARAEL K, . BREFFEEHZ TR, . #
. PO EARE., FE W AT A LE
2.0rderQty ¥ it #0 & ¥ 1L 4 fr
3. OrdType 443
1. Price B & # 1,
2.Side B Z#& 1,
600030 | AR E L F Y 3.0rderQty R W &4, 2 Ah T, EEFOEEHK, Ewlh
S A 100 THREEHKE,
4. SecuritylD H 5 F R (519XXX) .
1. Price B & # 1,
2.Side [ £ # 2,
600040 | FFAA A e B E 3. OrderQty £ R BB 81, 2L A, EEH 0 EEHK, TXHFAD
#,
4. SecuritylD #E 5 E KA (519XXX)
1.Price B & # 1.
600050 | JFA R &4 HITE #
2.0rderQty R R £ A& BH, B ik, EEH 0 EEH, TXEHFN
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Z-TeCH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

ApplID

N3

TR F B E YA

.
3.Side & & # 2,
4. SecuritylD 5 E R (519XXX) .

STHMAESHLEHETT FEBALHE,

600060

T AE e Lk #

1.Price & E¥# 1,

2.Side B ZH 1,

3.0rderQty & & # 1,

4. SecuritylD #E 5 E KA (519XXX)

5. DividendSelect S5 3, U=£LF|# 4, C=H4 441,

600070

B/ & & ERXE
10

1.Price &K IGH, B AT, HEHE 0 EHK,
2.Side [ £ # 2,

3.OrderQty k%2, HE 0 EEH.
4. SecuritylD 3 5 47 B E # 1E X (K5 .
SHMES FRLHE, HE 6 i F.

600071

B ARH/A & R EAE
#

1.Price &K IGH, B AT, HEHE 0 EHK,
2.Side & < & 1,

3.OrderQty k%8, HE 0 EEH.
4. SecuritylD 3 5 47 B E # 1E X (X5 .
SHMBS FRLHE, HE 6 T,

600080

Rk %

p=ry
Hn|

A AR A R

N

1. SecurityID & 75 4 N\ B9 A7 84 7= & KA

2. Price B Z # 1,

3.Side B I 1. FNHIAFMERNER A F@F LR KF”
TP EEHFE N AR ZEREFKS”. RAFREHE K7
(EF3k) #ift,

4.0rderQty T X4t 8 A F 4 0 EXEHK, LIFE#HAK.

600090

b R 1 R X B

1. SecurityID & 75 % N B9 A7 84 7= & KA

2. Price B Z # 1,

3.Side [ % # 2, 32 # XA AR IE 3 A E F 4 B4 A R 5 EARIE
FIkPr PR EA A B BAERAIKF . RARRRE EAKF (B
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Z-TeCH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

ApplID

N3

TR F B E YA

FK) #H#
4. OrderQty F T X% # &, HEF 0 FEH, LFTHMK.

600100

il 7wk B R R

1. SecuritylD & 75 % N\ B9 A7 89 7= & KA

2. Price B E # 1,

3.Side B &M 1, FNE X HATHEFH NI F # EEIEH Tk P it P
B EFRNEERAXZERERAKS . RAFREZEEAKF (E
F3R) #if,

4. OrderQty X ¥ %%, HEF 0 EEH, AFTHMK.

600101

Rl 7 ko E R X

1. SecurityID & 75 % N\ B9 AT 89 7= & KA

2. Price B Z# 1,

3.Side [ % H 2, 32 # XA AR IE 2 A E F 4 B4 A R EARIE
FWP PR R EHF LR UL, RAFREZFERAKS (B
F3R) #Fif,

4. OrderQty X ¥ %%, HEF 0 EEH, AFTHMK.

600110

|

R R IR

ol
A

1. SecuritylD &R 3 N\ HIAR B9 7= & R A,

2. Price B 2 # 1,

3.Side [E & 4 2, 32 X HATHE SR A EHR A BE KL P3|
CEHNERAEAKF . RAFIESRAE BEKS .

4. OrderQty X ¥ %%, HEF 0 EEH, AFTHMK.

600111

Rk 9 Rk A 2 TR XU

1. SecuritylD & 7R 3 N\ HIAR B 7= & R A,

2. Price B Z # 1,

3.8ide EEHE 1, AN GIIERFRNUEHNFBF LA K
RPEERAFBFEERF Y, RAFIERAS BEKF .
4.OrderQty X| #2401 &, EF 4 0 EEHK, AFT#HK.

600230

W AE ] # A 5 B R 4

600240

b3 7] & e f e B

600250

fit % B & (—fi#)

. 2572 FRAEGR R —RKF; HELEHHR, RATFELL
EIKT I, — BN R, TRKFE REN VARG ET
Sb3H

600251

i 4 [E1 B H 4

600260

L E

2. Side: T ##HE. BE. B ALEMEE, H2, HEEHH
HiRE 1, = FEGEANE L, HHE 2, X5 AN A M\ ERAE
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Z.TecH

LRt

FEIEFRGF RS Wk STEP 0l (ARG TFE)

ApplID

N2 3l

TR F B E YA

600270

Z 7 B\ B

%, JEAHATHRBBE, HRMARTE GIEHNT) H 1

3. OrderQty s43&,

4. HfdE LT B A,

% LI

1. BidTransType 3 1, Price £ =&, OrderQty X r% F#H &

2. 25 FHRF R R IKF NE

3. SettlType. BidExeclnstType. PreTradeAnonymity . ExpireDate .

OrderRestrictions #4358, ExpireDate & & X B4 H

4. MinQty anit & % F (K P ATB 048, W T W[ 3E

5% % = 4

1. BidTransType 3 2, 1.Price &>~ &M, OrderQty £ Rt F# &
2. B2 E5EFHRG A —(RAE K IE

3. MinQty @i £ % F 4k P AR A 2030, 7 N7 o] 35

4. SettlType. BidExecInstType. PreTradeAnonymity 5 % 3 il 47 ¥ 4%

HHEL, AR

"N

1. BidTransType 3& 3

2. T B —F KPR, OrderQty M5 % EFNA 4 4%, Price

NS KT T RN

3. 259K 5 R — (K P S04 | PreTradeAnonymity #4 38 ;

SecondaryOrderID 038, F&oR b 43t v 89 5% F 8 %% 5

B :

1. OrdType 78 : AHAES. BA/ILRER. BEBFLFFRERETEA.

2. Text FRMTAHRES . AL, EAINLEERNER S LHRET 12 7 3.

3, “RAERFEVIHREFE: 5 KT &, HuEAXIEA[00000, 65535], TR 5 AHZMFH 0.
EVHRETTAAMEL REREN., ELHEEVHRG, WZFEESTZH,

4, “BH2FREFH: BREFLAARHE, ¥ T ARBAFRELENL, T BREIZEHE CI
KEKFPWIERAEANE, BEEEEFELNT AN B REAL 2 ARG, TR 5L AMA 0, T B %
AERFECLEKRF TR, W SR, #THAHAESL. EAH/ALRER, BEBFEXZLEFAE

Ko

5. OwnerType 7B : T AE L. BA/NLEEN,. BARFEXZ L FFHRARE T E .
6. 2HAANKENTHT 14, ERAN BN SFREG TN PHEEFEFRAET, FLESS
ELEHERWR, WAFEEANURKRRERENE (BRAEEZEHFD .

A Bk,
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V
< T€ECH FIEAT BB M STEP B O AH (ABEAZETE)

4.4.1.2 # ¥ FH_(Order Cancel, MsgType = F)

Bk MsgType = F
1180 ApplID KA Y C6
11 ClOrdID S RAMITERE Y C10
48 SecuritylD iE R A Y C12
522 OwnerType TR HEERE Y N3
54 Side FEEAmE, BE: 1 RFF (BN, 2FKk57E () Y Cl
41 OrigClOrdID g RAMITE %5, FHHET 2 ClordID Y C10
60 TransactTime 17 B & A A e Y ntime
58 Text Ji P AL A B N C32
5540 %, BE=12, GEESYH, RREELLFTHHEE
ZhF. WEXZFRETES, ZAEMEFAKF . = EHE
453 NoPartyIDs PHNZZETLST. X R —fHEKF ., BAEEKS. Y N2
BWHARE, BREFELEETFRAELKF . B#AFFE
BEZT K. BEARE, AENAESH, BRES.
%y | 448 | PartylD | e gy an ik o Y C13
K# kP | 452 | PartyRole | gy 5, %R L7 PartylD B9 EUE 4 4 4 4 HE WS . Y N4
kel | 448 | PartyID | %o\ Sk B T RE, HE SV S K FETE. Y C8
E
452 | PartyRole | g1 |, %R Y3 PartylD WRE A LR F VSR FETE, Y | N4
TE
%A= | 448 |PaylD | B = EmEAKE ., N | €13
z‘ [E_T]”:L.i
452 | PartyRole | g 107, %77 %3] PartylD WEUE A X R A = HELAK” | N | N4
JLK P
;a7 = | 448 | PartylD | g = 7 E g B P RS B % T N | C8
Z‘ EﬂiAi
B 106, & T % H[ PartylD By BUE & 4 77 = 77 [ 1% F K &
R AT | 452 PartyRole N N4
o MR G E TS
2% 1T
& A4 77 % | 448 | PartylD 5 B — &AW N C10
R —f{& | 452 | PartyRole | 5 101, % R U] PartyID (B h R B A—fEAEK | N N4
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Z.TecH

BRI FEIEHR G FR 5 Wk STEP 0 M (EBMR ST E)
i Jik F Jal
FATEFRER T, HF 11 WRATEFEKES . AT
714 | 448 | PartyID N | cl
.
s f?i =]

452 | PartyRole | g 28, # R 4 7 PartylD B4 BUE 4 44T & Tk 5 N | N4
kg | 448 | PartylD | e E W R Y C8
AR AL | 452 | PartyRole | g7 4001, #7747 PartylD B9BUE X % 42 7 98 W 3K 4D, Y N4
BHREE | 448 | PartylD | RAF I A A E4TKF N Cl12
&ET

B 4010, & % H] PartylD HyBUE H & A2 77 09 F B 4 H FF %
A4 | 452 | PartyRole N N4
‘ RESKF .
Ik F
HHF | 448 |PartylD | HAEFELEHEZZIKF N | C17
EEEE BN BL 4011, %o~ % H0 PartyID B9 BUE K & & 77 B 4 £ I %X

452 | PartyRole N N4
4.9 E2KF THXZKF .

e AR | 448 | PartyID | B E AR N €9
5 452 | PartyRole | B 117, & & 4 ®[ PartylD B EUE X & & 77 8988 €& R A, N N4

448 | PartyID FE W E S5 N C9

B PR
B8, K& Hl PartylD HYBUE X & A2 77 B9 7 3t 4 A 3K

= 452 | PartyRole N N4
B

448 | PartyID | ® I mF N C6
EEE A

452 | PartyRole | B 4003, 7~ 4 Hl PartylD 89 EUE A ¥ K %k 5 N N4

Wt A -

1. 4 @M 27 ApplID=600020, # 4 i # N\ % ApplID=600021 if, #% % &+ EE LT A £
AP REFXTEEERGKS . HEARD ., 5H M ETHNLE,

2. BEHFF, APPIID. KR FHREAFIK, . ARFVHFRFE TS, L —r ELFIKP .
ARFZFEMEP AR FETE, RRTX G R—RKF  FATELEKES, WEEFFELEETK
ARESK, . REHFTELELR R, . BEARE, FHMA. SecuritylD. Side BUE i 5 & # A [,
OrigClOrdID # BUME f 5 R #UR 1T # 87 ClOrdID Al . X TH KA E 4. ZH/ILEEN . BABFER
Gk %, WEK ApplID. X7 %25 %705 . SecuritylD HUE K 5 % #FIT £ A8, OrigClOrdID #
BUE R 5 # R 1T # 89 CIOrdID A El; Text F B XA 12 GLF Ko

3. BN/ BERLSFHMERHRE, FRESFELE, EFSRITERE L.

4, KRFZHEEKPF . KR FEVHNRL, OwnerType. Side FE M T A£4. EX/H 408
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Z.TecH

LRt

FHIEARFGHRZM* STEP O (EBRR ST &)

M. BEBFERZNHETE .

4.4.2 PRI 5K

4.4.2.1 #WHiEK (Quote Request, MsgType=R)

M Bk MsgType=R
1180 |ApplID NI =i Y C6
131 |QuoteReqlb ¥ 18
11 ClOrdID Y C10
41 OrigClOrdID N C10
ClOrdID
RN K A
537 QuoteType N N4
1=Tradeable, &7~ ¥ & & I
TTHETEH KA
1= AT H
522 OwnerType Y N3
103=HLAG & % #
104=8E X 5%
60 TransactTime T 2 4 i )] N ntime
48 SecuritylD IF 2 AR A Y Cl2
EFZFE, BAEF:
. 0= Wi
54 Side Y Cl
1=
2= %
TEHE
38 OrderQty N | quantity
B R H, Side h 0 RTINS E
E M .
44 Price N | price
KA, Side 7 0 Bf &R EANHE
640  |Price2 Side 4 0 Bt & T & B # N | price

47




Z.TecH

s FEIEARZH RSP % STEP #OHE (ABRX G TFE)
32 LastQty Side § 0 & TZHKE N | quantity
1138  |DisplayQty T E N | quantity
2551 StartPriceRange e TR N price
WETE, B1EA
2552 EndPriceRange s L1 N price
WETE, E1AEA
EUNEE EE
10200 |QuoteRequestTransType 0-New, ¥iT# Y Cl
1-Cancel, # %
1091 | PreTradeAnonymity EEELHM, WE: BEL=1, T 4=0 N Cl
8418  |FullAmountTrade ELHEHRI: 1=k, 2=F N Cl
HHETR: 1=%F%EH, 2=RIGS £ &
63 SettIType HERFEE 1 B2, FHEERFAEEH 2. HFH]| N Ccl
H, X T B[ # s 3 REITs, A& 1.
EHGH: =Y EHEH, =7 REH
207 SecurityExchange RAHEH, [H1R2, BAFKEFAFE| N Cl
ELEET. MEFE, BTEMH.
% 5 E
0=T+0
10216 SettlPeriod = N Cl
2=T+2
3=T+3
HETE, BLEA
126  |ExpireTime WA-ERAREE, MEFE, FTEA N | ntime
10300 |NoCounterpartyParticipant WK F 55 A Y N10
N 10301 | CounterpartyParticipantCode | g\ 320k 5% 5 A RAL, FHkmmes N c12
557404, BE=8, FEELZYH, KAREE
45 NoPartyIDs W ERRFTNEFEEKR, . LERZETNR N o

VARG, X G A AR, THEE
FEEZHATHRAELKF . AAFFELHER

48
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),

v/
JTE&EHI“ FEIEHR G FR 5 Wk STEP 0 M (EBMR ST E)
WP . HEARE., FENESH,
% # 77 |448 | PartylD 4 & A 77 3% R K Y C13
"R H B 5, F&o~YHT PartylD 89 BUE A & & 4 &
452 PartyRole Y N4
K P # 1k P
& W EBRTVHFZ HE TR, EE SIS
448 PartyID Y Cs
% % RZETLT.
% % 7T B 1, %R % PartylD B9 BUE A & A2 77 W 4
452 PartyRole Y N4
2 R ETE.
% w2 7 |448 | PartylD 4 & 27T E R A Y C8
A B 4001, %% % # PartylD B9 EUE 84 & 42
452 PartyRole Y N4
KA T E A HARAG,
% 77 (448 |PartylD X5 B — A K N | Clo
B 101, % 4 Al PartylD By EUE K & A2 77 8
— & iF (452 PartyRole N N4
R B
9
L HE (448 |PartylD BKE I RS TP N | C12
#E %
BT K B 4010, & % H] PartyID By BUE A & & 77 )
452 |PartyRole N N4
RE 4 TN ARELTKF .
Ik P
# 9 4 |448 | PartylD BRHFEEER G KPP N C17
FE &
BL 4011, & %] PartyID B BUE A & & 77 8
8 % 5 |452 | PartyRole N N4
‘ TP
Ik P
448  |PartylD #HE ARG N C9
HE A
B 117, %7K % #0 PartylD B9 BUE A & #2 77 84
R 1452  |PartyRole N N4
HENRD,
448  |PartylD AR e N C9
## W
BL81, F7 Y Hl PartylD B9 BUE 4 & A 77 i &
B 5 1452 |PartyRole N N4
F o mAg B W B 5 A,
Wt A -

49




),

v/

JTE&EH”‘ FEIEFRGF RS Wk STEP 0l (ARG TFE)
1. Xt FihigKiT 2 4%, TransactTime #63E, Hfrdr WEFEHE K.
V% %K% (ApplID) HE 3B

% 5387 fr (600022 |, Side [ A4 1 5. 2, OrderOty & F 3t f1 77 A% &

2. PR BFELEEFRALSKF  AFXTEALEXZIKF . HEAR
B, ZBF RS AE

3. “igtridk 7 £ 5 AA$CF BT H[0,50], E 0 B, < BRTEEA
RAG” T BN %, FROT 18] W7 377 127 i A 7 4 3B T B A A 1

B Z MM (6002000

1. SettlType. FullAmountTrade. PreTradeAnonymity #5435

2. NoCounterpartyParticipant #0338, F[#[0,5], 0 kKR A %% 2 W, wiE

3 B % %, CounterpartyParticipantCode 2438

3. DisplayQty # 3, FE y 5/ NT oh B gy IF 4 fF; DisplayQty 2
FullAmountTrade=1 T 7] F[ A H iR, g Bl R £, T FKLITHE,

4, TEHERHAHA: 4o Side 3E 0, M| OrderQty. Price. LastQty. Price2 3%
BE, HWAEE X W 77 16 B 4 4% F0 25 BE ¥
5. ERARZ Az B 80E

— A (600190) 1. Side /74 1 5% 2

2. OrderQty. PreTradeAnonymity. SettlType SA3E

3. NoCounterpartyParticipant S0 38, ¥[3[0,5], # 0 B F T & A B EH 7 H;

AT 0, CounterpartyParticipantCode 44 3E

4. ERFIX 5 315 80E

2, NTHRFNRAFM, wERETEALAN, GHQANETTEREALNF T weETHL
A, ML AFETITERARETEX KA

4.4.2.2 HHEKR" N (Quote Request Ack, MsgType=R)

Y-S FBA FERER S| KB
MRk MsgType=R
10197 |PartitionNo FLHHARE Y N4
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QﬁTECH
~ S FEEER B RS STEP #ONE (EBAZR L)
10179 |Reportlndex PATMER S, M1 FhESREES Y | NIi6
1180 |ApplID NI =] Y C6
W EKRKRS, 70— WA G e E
131 QuoteReqlD Y C18
sk ID
11 ClOrdID ARAHRT Y | Clo
B2 RAMITERST, EHHEITEW
41 OrigCIOrdID N Cl10
CIOrdID
A kB
2405 |ExecMethod 0= X 7k & 3 N Cl
1= # o (TDGW) # i}
WA KA
537 QuoteType N N4
1=Tradeable, &7~ X % B M
THEAH KA
1= AF & H
522 OwnerType Y N3
103=HL14 % % &
104=HE X%
60 TransactTime 1T 2 w35 B A N | ntime
48 SecuritylD IE R A Y Cl2
L#HE, BUEE:
. 0= X
54 Side Y Cl
1=3%
2=%
TEHE, MENEKTFAHE
33 |OrderQty Side H O AT INNE, RAMEREZTE| N |quantity
AR &8 E
Side # 0 Bt R n ¥ &, W #H ¥ KT ,
2551 |StartPriceRange A& T IR N price
7552 | EndPriceRange M E IR N price
37 |OrderlD % 5T R N | cl6

51




),

~ TeCH FEEARFHAR ML STEP 0K (EBRXHTL)
QuoteRequestStatus=0 Bf 4 & & Fril 247 5,
QuoteRequestStatus=4 ft 4 # #1822 57 FT
TERZ
17 ExecID TEHATHR T N | Cl6
W ERES KR
10200 |QuoteRequestTransType 0-New, #iT# Y C1
1-Cancel, #
W IER KA
303 |QuoteRequestType 101=Submit, 3 Y | 3
102=Alleged, # %
W 1F R A
0=Accepted, E.#E%
10222 | QuoteRequestStatus 4=Cancelled, E.#t% Y | CI
5=Rejected, E.3E%
7=Expired, E.# At
658 QuoteRequestRejectReason iT ¥ 4R Y A ¥N C5
10237 | QuoteRequestRejectText 1T % 4E % B [ 3 A N C32
126  |ExpireTime W ER KK, MYTE, BB N | ntime
10300 |NoCounterpartyParticipant W EW TS5 A% Y N10
N 10301 | CounterpartyParticipantCode |43k 55 5 A KA, LTSRS N Cgl12
S 5770 4%, RE=8, BRERA, KRREE
W ZRFEEFHEIKF . W FHRZE TR,
453 |NoPartylDs EVHRD, X B A —HAKS ., RAEPE] Y | N2
BEFABRAELKF . EAFFTELERT K
F.HEARE., FENRTE,
% fe 77 |48 |PartylD WY KA K Y | C13
BEFE B S, & 4T PartyID BB 4 LR 7&K H
452 | PartyRole Y N4
Tk P P
R RT7 W ERAVYHFRZE TR, HE 5l 4
448 | PartylD Y C8
NN RAGETTT .
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Z.TecH

bRt FEIEE R G R G MK STEP B O (EBRMNXZFE)
VA B 1, & 430 PartyID By BUE 4 & 42 7k %3
452 | PartyRole A% N4
= SETE.
% #7448 |PartylD W& AT KA Y C8
2l & B 4001, 7~ 4 & PartyID By BUE A 81 & &
452  |PartyRole A% N4
(2] FHE L E R,
% # 77 |448 | PartyID 5 B — i K P N Clo
%5 B
B 101, FoF 4 B PartylD By B H & A2 77 8 %X
— % 3% (452 |PartyRole N N4
G F— Ak
KF
T HK# 448 |PartyID BB G TR E LK P N | CcI2
o+ E %
e B 4010, &7~ 480 PartyID By BUE A & A2 7 8
452  |PartyRole N N4
XE 4 ST AE LT
% P
#F % |448 | PartylD RAEZFEEEZ ZKF N C17
E %
B 4011, #o& Y8 PartylD B BUE H & &2 7 8
# % 5% |452 | PartyRole N N4
‘ R Z P
% P
448  |PartyID HE ARG N C9
HEA
B 117, %5F %80 PartyID By BUIE A & A2 77 el 84
K#  |452  |PartyRole N N4
ERA,
448 | PartylD FE M LT N C9
B W ,
B 81, %o& YT PartylD B9 B A & & 74 H %
&5 452 |PartyRole N N4
P 3 YA B M 5
W
TR ERE, wRHITE P H —E R R, — % FH PR S R RS s T, R B

o (CHED ; wHEHFACRXREMFERABEAK, REHMELK (EIFEHE .

4.4.2.3 # X #¥HMiEK (Allege Quote Request, MsgType=R)
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Z.TecH

e FPEIEAR GRS WA STEP # O (EHEARZFE)
W Bk MsgType=R
10197  |PartitionNo FEHA RS N4
10179 |Reportindex PARERS, N1 FRHESEHERS N16
1180 ApplID N3] C6
. QuoteReqlD WIWERGE T, X AT E— WA E FHHE N i
ID
WA £ A
537 QuoteType N4
1=Tradeable, &7~ ¥ & & A
TEAHRE
522 OwnerType =hARSEE N3
103=AL44 4% % #
104=HE X %
60 TransactTime 1T B B 3 A (] ntime
48 SecurityID I % R AL Cl2
Xxuw, oA A RTE e, RER:
54 Side 1= ¥ Cl
2= 3%
44 Price IR AR N price
38 OrderQty TEHE Y | quantity
2551 StartPriceRange WA TR N price
2552 EndPriceRange A& EFR N price
37 OrderID RGP T N Cl6
17 ExecID TESATR S N C16
WM EKREH LKA
10200 QuoteRequestTransType |0.New, #iT % Cl
1-Cancel, #i4H
W E R EA
303 QuoteRequestType 101=Submit, # % C3
102=Alleged, # %
10222 QuoteRequestStatus WHIE RS Cl1
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),

~ TECH LBEAR B H XA STEP #0ME (ARARETE)
0=Accepted, E#X
4=Cancelled, B #%H
5=Rejected, E{E4
7=Expired, B #Hf
8=Filled, 2 A%
8418 Full AmountTrade 2 EAHRK: 1=%, 2=, N Cl
63 SettlType BHITA: 1=%%44E, 2=RTGS #H N C1
EEG: =P EEH, =P REH
207 SecurityExchange N C1
METE&, HAEA
% 5
0=T+0
10216 SettlPeriod = N Cl
2=T+2
3=T+3
W FE, ¥AjEMH
126 ExpireTime WHERKHEE, REEE, HTEA N | ntime

5N, BE=1, BREAH, RREEENHAK
RAWEFEZEKRF, . g A —tEK, . NFHX T
453 NoPartyIDs SH5AMMRE, ZERFTREHPEEEFHAESL| Y N2
WP, REEFELEEZ TR, . HEARG, ZH

Pl 7

%Ay (448 |PartyID W &AL TR P N Cl13
%#M P (452 |PartyRole BL5, &N YET PartylD ORUE A K R A AHKF | N N4
S| 448 | Partyib N cs
o5
s 452 |PartyRele . N N4
TET o

48 |PartylD i3 2l 4R N cs
e
A 452 | PartyRole o N |
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bRt FBIEEZ G S WA STEP B0t (RN 5 FE&)
;A7 % |448 | PartylD X5 B — iR K P N €10
R — fi B 101, 0K % ] PartylD By EUE H & & H X 5 5
452 PartyRole N N4
i ik F —EE P
Xt F 77 | 448 | PartylD NEAXGHE MR, XFERHRES N Ci2
oA K B 37, &% %[ PartylD IBE A FHAK 55
452 PartyRole N N4
A 5 AR A
%K %+ (448 | PartylD VK Z T HAELKP N Cl12
B 4 H 7T
BL 4010, %% % 8] PartyID 895U A & & 7 37 4 F
A E 4 452  |PartyRole N N4
\ BRELTKF
% P
B HF A& F 448 | PartylD REHFFEEER G K P N C17
E & &% L4011, Fo7 Y 8] PartylD BB 4 % & H 8937 5%
452 PartyRole N N4
Ve, 9 GIKF .
448  |PartylD HEARD N C9
HE AN
117, o 48] PartylD B EUE 4 & & 8 E R
] 452 |PartyRole N N4
w,
448  |PartylD B e 5 N C9
W A
B 81, &% %Al PartylD By BUE K & A& 77 8 & 7 35 4
= 452 |PartyRole N N4
W EF,

B«

ELBEMHRH_(600022) i, HAEFELEEFRAELLKF . BREZFEHEESZKF, . HEA
RAD ., HEW RS K LE,

— A E ) (6001900 . FFE MM (600200 B, KA T ZH H— Mm@ K o F AR SE,
wEh T B BA ‘AR M, ARAXGH—FEBEKF L ARAHEHEKF wH) HE

‘anonymous’ .

4.4.2.4 H/H (Quote, MsgType=S)

H RSk MsgType=S
1180 ApplID D=5 Y C6
1166 QuoteMsgID PR B E, KL ClOrderlD 4 B #5455 Y | c10

56




),

¥~-TECH e . » .
~ S EHIEER B %S % STEP B OAH (EHRAXSTE)

41 OrigClOrdID 4 1T # 8 QuoteMsgID N | cl0
WA KA

537 QuoteType N N4
1=Tradeable, %7~ ¥ & & R M
TR BTA # KA
1= AEHEFH

522 OwnerType Y N3
103=H144 #% % #
104=HE X%

60 TransactTime 1T & 4 A ] N ntime
LR A2 S KRy e AL A, EE A R E Kk

131 QuoteReqID N | CI18
QuoteReqID = 1 4 14T 1§ + # QuotelD

48 SecurityID iF R AL Y | Cé12

132 BidPx A BidSize>0 B S AUEE _(Fordi AR E) | N | price

133 OfferPx j@ %& {fl\ OfferSize>0 ETj' S Z)ﬁ: iﬁ E ( 7% T~ %E\ /ﬁl\ 77’: # il fﬂ )| N price

134 BidSize FHE N | quantity

135 OfferSize SHE N | quantity

1138 DisplayQty LTS ¥ B N | quantity

62 ValidUntilTime WK E, MFFE, TLEA N | ntime
=& E 4

1091 PreTrade Anonymity 0=% % N C1
1=E 4 9=F45=

8418 Full AmountTrade AL EFAK: 1=F&, 2=F, N Cl
EE R |=4%%%EH, 2=RTGS £ &

63 SettI Type HEARFE 1 B 2; EHEEFHEGEH 2, KA, ¥T| N Cl
INBEE AR B\ REITs, REEHE 1
GEGA: \=FEEE, =P REH
WAFKESH, FIHE1K2, $HLEHFHAGFEELTIR

207 SecurityExchange \ » N C1
e, BRMXAHE 1,
ME TR, ¥LEA.
? ]: JELHA .

10216 SettlPeriod N Cl
0=T+0
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),

/=
JTE&EHI“ FEIEHR G FR 5 Wk STEP 0 M (EBMR ST E)
1 =T+l
2=T+2
3=T+3
ME T, ¥LEA
W EW TS5 AN
10300 NoCounterpartyParticipant N N10
Bt T3 A,
103 .
=M CounterpartyParticipantCode | 4§ 2 i 77 5 5 A R8T, F3sEsk e 0 N Ci12
255 AN, BE=8, FEEEYH, KRAREEHRMNEK
RAWBRERF . W EXZETRE, Bl HRAG,
453 NoPartyIDs LR —EKF BREFEEEARIELKF | Y N2
BHREFEEEXGRF . BEARE, 2BFWAES
g,
% AL 77 4 | 448 PartylD WP 2R FHEE K Y Cl13
KREW P |452 PartyRole BUS, & Yu0 PartylD HYEUE X & A2 77 3% W4tk P Y N4
WmERFVEXZETRE, BEESHVHFRK 5%
%A 448 PartyID Y Cs
T,
e
U1, &~ 40 PartylD WEE N LA 7V 5% 2T
T 452 PartyRole Y N4
=,
448 PartylD A A T R Y C8
KRFE
B 4001, #Fo& Y80 PartylD 89 BUE A MM & &2 H 1 E
b # 1k AL (452 PartyRole Y N4
E R A,
; #2 77 A | 448 PartylD WA & 77 38 Fy i — {3 Tk P N C10
R — 1% 101, F&or 48] PartylD (IR E A X R HX F A —
452 PartyRole N N4
i ik P fou 3 Bk P
K | 448 PartyID BHRFEGAFHA L LK N C12
E % & F
B 4010, %% % BT PartylD 89 BUE K & #2 7 8937 48T
A E A |452 PartyRole N N4
HAELTKF .
& P
K | 448 PartylD BHREPEEELZKF N C17
H& R 7452 |PartyRole T A1, %55 ParylD BB H £ 7 EA K| N | NA
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Z.TecH

Eserrssr; FEIEE R G R G MK STEP B O (EBRMNXZFE)
Va9 GIKF .
e A |448 PartyID HEARD N 9
7 452 PartyRole BU117, &7 4 PartylD W HUE N X R T HHE RS, | N N4
448 PartyID LB E S N C9
F B & ‘
81, %o~ | PartylD By EUE X & & 77 8 & F 3k
T 452 PartyRole N N4
MW R T,
0t A«

1. X4 #HNKZ (ApplID=600022) A, FHXEFEEEFRAE AL KF FFEEFEEEXFK
PO EARE., AR S SN,

(A SE B = =T s 7

2. WM H A R LT A 7 A A R R R AR A (R

4 3R A kA B T T B A4, 4Bl BidSize A7 OfferSize #3800, H A £ X # b A .

A7 X BidSize (134) OfferSize (135)
A >0 =0
AR =0 >0
Bz 4R >0 >0
S GEi Sy =0 =0

3, MT#ERMN, — B RRM, ART K5 RIS LME, TransactTime ¥4, H e
HTBERWT:

Y5 %XA (ApplID) BB 8
AR A (600180) 1. SettlType. FullAmountTrade. PreTradeAnonymity #5435

2. NoCounterpartyParticipant 03, F[3[0.,5], 0 K- X # % A H, wigE

B % i, CounterpartyParticipantCode #) 3

3. DisplayQty # 3, FE y 5/ NT oh B4 gy IF 4 fF; DisplayQty 2
FullAmountTrade=1 T ¥ E[Af # 4, dnde e W B A %, T X HFhLiT#

4. TEFN A IRAY: BidPx/BidSize #1 OfferPx/OfferSize FE F VI E — 3¢

— & 4 (600190) 1. QuoteReqID s43

2. BidPx/BidSize 1 OfferPx/OfferSize & Z 4 5 &+ —xt, #4014 i K F Side

A FE, AL Y 3E OfferPx F2 OfferSize
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Z.TecH

LRt

FEIEHR G FR 5 Wk STEP 0 M (EBMR ST E)

B Z MM (600200

1. QuoteReqID 43

2. BidSize 3 OfferSize F I — A 204, dotnig friE sk & Side 4 F, A Y

3 OfferSize

4, MTHERNFLF RN, wEREHEALNT, Mo AREFITERL LN FI7; WeEHY

A, WL AWETITERARLTENS A

4.4.2.5 |HRAEHR (Quote Status Report, MsgType=Al)

Yy FB 4 FER#R IR *A
MRk MsgType=Al
10197 |PartitionNo FEHUNKES Y N4
10179  |Reportindex HATRE RS, N1 FleEsgge Y N16
1180 ApplID W% %R Y C6
1166 | QuoteMsgID E P WM B, £ ClOrderlD & 7 #4% 5 Y C10
41 OrigClOrdID B 3k 1T # 89 QuoteMsgID N C10
B AR IR
2405 ExecMethod 0= T 3 & N Cl
1= ¥ o3 (TDGW) #if
WM E R G T SRR B - QuetelD-
117 QuotelD Y C18
e
LR & X8 E SR B A B, R B A K WA iE K
131 QuoteReqID N C18
#9 QuoteReqID = /2 I 3 41T /& # QuotelD
W 2 Al
537 QuoteType N N4
1=Tradeable, &~ % Z RN
T & KA
1="M A%
522 OwnerType Y N3
103=ALH % % #
104=BE X%
WK A
297 QuoteStatus 0=Accepted, #% N Cl
4=Cancelled, T #8
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Z-TeCH

LRt

FEIEHR G FR 5 Wk STEP 0 M (EBMR ST E)

5=Rejected, E %

7=Expired, . #Af

300 QuoteRejectReason WY IE 4 B H KA N C5
10236 | QuoteRejectText 448 4 JR I B N €32
60 TransactTime AN B2 U B (] N ntime
48 SecuritylD I % AR AL Y Ce12
132 BidPx R AN N price
133 OfferPx EWA N price
134 BidSize FHE, HERETINFALKE N quantity
135 OfferSize ZHE, HEFETEHMAHS N quantity
R il %%
37 OrderID QuoteStatus=0 Bt 4 25 & FriT £ % 5, QuoteStatus=4| N C16
A BN R 5 T £ 5
17 ExecID AR S N C106
62 ValidUntilTime WA KR EtE, METFE, T /EA N ntime
2550, BE=8, EEERA, RALERN
RRANETHEEIKRF L HR Z 2 TG, BLITK
453 NoPartylDs W,z g Rn—fEkr . BEEFFEEETHAE Y N2
kP BREFTEEER K. HEARS,
FH P T,
% f 77|48 |PartylD W & 7 K H K Y C13
" FEH B 5, &7 Y] PartylD BYEUE A & 2 J7 K 4 K
452 PartyRole Y N4
Tk P F
xR T BRMERFYHXZETRE, HESHIVHFX S
448 PartyID Y C8
¥ % % BT,
Z % B 1, &7 %YHl PartylD WEE N LR TV FHX 5
452 PartyRole Y N4
52 BT5.
% A o |48 (PartylD g 5 (HE K N L
% 5 B B 101, koK %] PartylD B9 B(E 4 &% A2 H N 5
452 PartyRole N N4
— fr i@ A — {3 K F
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Z.TecH

bRt FBIEEZ G S W% STEP B2 oG (EBHNXHFE)
il
% g7 |48 PartyID WM K AR A E AR Y Cs
gl & B 4001, #7437 PartylD B EUE A M & A2 HH
452 PartyRole Y N4
KA B E R A,
# K F (448 PartyID BRFE I A E TP N Cl12
FE 4
A B 4010, &~ 4T PartylD 8 BUE A % A2 7 #9377 4
452 PartyRole N N4
XA 4 FHAELKF .
K F
# K F (448 PartyID BHRHEFEEESHKF N Cl17
FE 4
B 4011, &~ YT PartylD B9 BUE A % 42 7 1937 4
F R & |452 PartyRole N N4
\ LGP o
K P
448 PartyID HE ARG N C9
HE A
117, &7~ & 5] PartylD B9 BUE X & 42 5 88 E R
KA 452 PartyRole N N4
.,
448 PartyID FE W BT N C9
# B W \
B 81, *o& Y] PartylD BYBUE A 4 A& 7 8 & 7 3%
BEH 452 PartyRole N N4
AL BT,

A
1. M FEAEEY, SecuritylD (48) A Al ~{rH %, ExecID (17) A% EI 10 A%, H¥H T4

s
73
T

2, A TvE N FE QuotelD FEL, AR AR, HE X 5 preE — AT 5 B R AriE K ID; o B 4R 4

HMEE, BEEFEET QuotelD, W/ F L aRetEE FEAH[E

4.4.2.6 # ZW/HM (Allege Quote, MsgType=S)

kS FBA4 FERHR SR KA
MRSk MsgType=S
10197 PartitionNo TLEHHKXE Y N4
10179 |Reportindex RARERE, N FhEEBHET Y N16
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¥ .-TecH
~ S EHIEER B %S % STEP B OAH (EHRAXSTE)
1180 ApplID N3] Y C6
o4 350 X R B, 0 K
131 QuoteReqlD N C18
QuoteReqID = I 3 41T & # OrderID
QuoteReqID *f ff 0y & R N # w5, 1 iE T H 4 1
11 ClIOrdID N C10
1 h
17 QuoteID BE kBT, KB LAEERANERD| Y C18
WK A
537 QuoteType N N4
1=Tradeable, &7~ ¥ & & A
THEFAE KA
IS 1
522 OwnerType ¥N N3
103=AL4 3% % &
104=EEX %
60 TransactTime WA Uk B ] N ntime
48 SecuritylD i % A% AL Y Cé12
132 BidPx SR BidSize>0 2L A E N price
133 OfferPx FHA OfferSize>0 B S /ME 5 N price
134 BidSize I¥E N quantity
135 OfferSize FHE N quantity
1138 DisplayOty Ao T e N quantity
37 OrderID BT R4S N Cl6
17 ExeclD 1T RS N C166
8418 FullAmountTrade ELAHRE: 1=, 2=5, N C1
63 SettlType HHEHR: =45 4%, 2-RTGS 4 H N Cl
EEGA: = ESEE, 2= REE
207 SecurityExchange N C1
MEFE, LR
ék j: JEL ]«
0=T+0
10216 SettlPeriod 1=T+1 N C1
2=T+2
3=T+3
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),

v/

‘;TE%Q FEIEFRGF RS Wk STEP 0l (ARG TFE)
MEFE, TLRA.

62 ValidUntilTime W R, YT E, % TEA N ntime
H5F A, BE=7, FEELYH, KRALERN
ERFWLEFK P | e gz aai
AT RS 2 5 i — (i

453 NoPartyIDs Y N2
KFr., SFARZHH5 ARG, ZARTHERL
FHESEEFRRELK, . BEFFELEERS
WF. HEARE, FEMASH,

% #7448 | PartyID WA AT AL H A ¥N C13

HZTkp (452 |PartyRole | g 5, % R Y PartylD WEUE 4 £ R A HAEWKS | NY¥ N4

& ge 5oyl |448 | PartydD ¥ =

i -

Y 452 |PartyRele ’ - v N4
AR

448 P&H—}‘I—D > > i‘—‘v 32 AL 7]l Y c8
gk

Lo |452 | PariyRele " B y N4

;77 & |448 | PartylD WA E AT T A —(RE K N €10

R —1fit B 101, FoF Y E] PartylD BB X & 4 L 5 F
452  |PartyRole N N4

il — K P

X F 7 | 448 | PartyID NEFEHRZHEGANMMRAE, XFEHRES N C12

Mo K B 37, &R Y H] PartylD BHE AN FHNX G5

452 PartyRole N N4

o] E A

BH A+ (448 | PartylD HHETITFHRR LA K P N C12

B 4 H 7
B 4010, & 48] PartylD B9 BUE K & A& 7 8937 4

WA 4 (452 |PartyRole N N4

\ FuXELKF

% F

#F# F 448 | PartylD BHABEFEEE S &P N C17

B % 5= B 4011, o~ 48l PartylD B9 BUE H & A 7 #9377 4h

452 PartyRole N N4

5k P RE5KF .
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Z.TecH

Eserrssr; FEIEE R GRS W x STEP BEOAE (EBEFXZTE)
448 | PartyID HE ARG N C9
HE AR
B 117, %o~ % 8] PartylD BB & 2 77 9 € R
o 452 |PartyRole N N4
E’%o
448 | PartyID SHEWE 5T N C9
FH M A
B 81, oK Y[ PartylD ¥ BUE X & & 77 80 & P %
T 452 |PartyRole N N4
AR BT,
i BA

HE AR A (6001800 . —fFiEE A (6001900 . FFE A (6002000 A, ZH AKX ZH R —HEIKF .

MEANMARAGGE, wigh ARG Tk EL HA BHEE B, ARAXFG R —EKEF,

KERFFEEZEKF (nF) E ‘anonymous’ .

4.4.2.7 ®H EE (Quote Response, MsgType=AJ)

PR FB4L FER#HA SO XA
M B Sk MsgType=AJ
1180 ApplID A% KA Y Co
693  |QueteRespiD Bl A ¥ €18
11 ClOrdID R Y C10
A KA
537 QuoteType N N4
1=Tradeable, & ~F X & H R M
TTHEAH KA
BN & &
522 OwnerType Y N3

103=HL1 % & #

104=8E %%

60 TransactTime WA & # A N ntime
48 SecurityID IF % A Y Cel2
B EE KA
I=Hiv/Lift, #%
694 QuoteRespType N Cl1

2=Counter, EH (HFETHE, ¥ 1 EAD

6-=Pass, B4

|

Hr
~<

54 Side EyrwE, BER: 1 k7%, 2%7 Cl1

44 Price % A N price
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Z.TecH

bRt FEIEE R GRS W x STEP BEOAE (EBEFXZTE)
38 OrderQty B E N quantity
WM EE R KA, TME:
40 OrdType Y=Negotiated Trade, 7~ & 5 R MM 2L & Y Cl
2=Limit, %7~ ICHE & RN 5
10199  |NoQuote WAH A% Y
WMIE K ImT, KHAE— AR FRNEK
~ 117 |QuoteID N C168
ID S F AT F#9-OrdertD
> 10225 | QuotePrice AN N price
> 10226 | QuoteQty W% E N quantity
131 QuoteReqlD WK N Cl18
62 ValidUntil Time BN AR E, REZE, ETEA N ntime
SR N, BE=8, FBRELZA, RAEEH
NEELZRTUBZRER, . LERXZET. B
453 NoPartyIDs LHRE, XHR—EKS . RAEPELE| Y N2
FuXEekr. BRAFFTELEERZKF . #
EARE., FBNEFH,
448 | PartylD EirQMEI A & i Y C13
& e
BUS, ko~ %0 PartylD B BUE & A2 77 R K
wHE K P 452 PartyRole Y N4
iz
WA E & il SR G TRE, EE 5
&y (448 PartyID Y C8
\ fLERBETT.
5 5%
B 1, &Ko~ S E0 PartylD FEUE A £ #2775 %
Te 452 PartyRole Y N4
BILE,
448 |PartylD WA EE B R Y C8
R ITE
B 4001, %o~ H] PartyID e BUE A @7 & &2 4
b 3 fR A | 452 PartyRole Y N4
B E b E AR AT,
g7 4 (448 |PartyID A E1 4 775 B B — f N C10
F—1f& B 101, K Y E] PartylD BV BUE 4 & £ AT 5
452 PartyRole N N4
i F B —fF 38 W F
B K # F 448 PartyID BRFE I A E 2K P N C12
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Z.TecH

et LEIEAR GRS M A STEP 20 ML (EHEMRFZFE)
E % &
B 4010, %~ 4 & PartyID By BUE 4 & & 7 137
R E 4452 PartyRole N N4
ST R E TR o
% P
#F# F (448 PartylD RAEZFEEEXZKF N C17
E % H % B 4011, %% Y8l PartylD B9 BUE 4 & &2 7 H13
452 PartyRole N N4
e, 9 B Z K F .
448 PartyID HE ARG N 9
HEAR
U117, &~ S8 PartylD W EUE A £ & F I E
iz 452 PartyRole N N4
R,
448 PartyID FE M LT N C9
B 81, & Yl PartylD By HUE A & & 7 # & P
=5 452 PartyRole N N4
kLA

WA -

1. T Ee2BENKH_(600022) , BEFXFFEEETHA LK, . RAXFEZEXZKF .
HEARDG., Z2BWNETHYLE; S H R RMNIERAS (QuotelD) SLIE, JTHEL & 3 B 18] 1 & K dw
= (QuoteReqID) 03 ; #H# E & %A (QuoteRespType) (X F[HE 1, kS, A H kK.

2. ATHERY . —GEEhFFE R RN, RNEE 725 Rl L 43, NoQuote 1, QuotelD s
L, TransactTime %38, HEMaFUEFERERWT:
W% (AppliD) HEERH

= 7
# 2 4 4t (600180) OrderQty 444 ; OrdType ‘Y’

—fEF A M
(538 6] f (600190) QuoteRespType sh3#, X ¥ 1 8 6, T X FFH 2; OrdType HY’

TR (6002000 | oy oreRespType s, (LA 1 56, T2, OrdType Y’

4.4.2.8 # X WM E X (Allege Quote Response, MsgType=AJ)

Y3 84 ELE T 2% %5
VHE L MsgType=AJ
10197 PartitionNo TLHNKE Y N4
10179 |Reportindex PATHAERS, | e smEge Y N16
1180 ApplID b % K A Y C6
1166 QuoteMsgID Z PR AR Y C10
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Z.TecH

e LEIEAR GRS M A STEP 20 ML (EHEMRFZFE)
U S )
537 QuoteType N N4
1=Tradeable, & 7] 22 7 IR A
ES G
1=~ A HF
522 OwnerType Y N3
103=A4 4% #
104=H & %
60 TransactTime § % A A A N ntime
48 SecurityID I AL Y Cl2
NEEX
694 QuoteRespType N Cl
6=Pass, 307
54 Side TEuH, Bk | RET, 2RSS Y cl
44 Price B 34 N price
38 OrderQty e N quantity
WA B E s KA, BE:
40 OrdType Y=Negotiated Trade, F T & & & /M X 5 Y Cl
2=Limit, & ICE R RN K Z
10199 | NoQuote WA A Y
> U7 |QuotelD |47 g k45, 57 Fr& — A B By 4 iE K ID N Cl8
> 10225 |QuotePrice WA ) 4 N rice
> 10226 | QuoteQty ¥k & N quantity
131 QuoteReqlD L N Cl18
62 ValidUntilTime |4 g i it ], BT, #REA N ntime
S50, BE=6, FHREEH, RAGERMN
EE R FEKS . X R — AR, HHEE
453 NoPartyIDs Y N2
o PEEEFHAAE TP HAFFELEL B
P HEARE, £ ETH,
% g gr|448  \PartyD |4 ) o) 4 774 4 bk N ci3
u}rg \ N, S
452 |PartyRole |5 5, %% 24 ¢ PartylD #95UE 4 4 f2 77 % % & tk N N4
kP
% g 7|48 \PatyID 5 i gy A B Bt K N Ll
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Z-TeCH

et LEIEAR GRS M A STEP 20 ML (EHEMRFZFE)
% 5 B
101, £~ Y& PartylD BWEE A LR F X G F
— = i 452 PartyRole N N4
— (=
KF
# R H (448 PartyID BEREGITFHAELKF N Cl12
b E 4
& T K B 4010, £ L E] PartylD B BUE 4 & #2 77 8937 4F
452 PartyRole N N4
x4 FHRAELKF.
KF
#% % #1448  |PartylD BRETEELRL ZKF N Cl17
E 4%
\ 4011, F o~ 4 5] PartylD By BUE A & 42 77 3750
B 5452 PartyRole N N4
2 20
KF
448 PartyID HE AR N (6%
H E
B 117, For % E] PartylD 8 BUE X &4 428 77 B 8 E 1R
KA 452 PartyRole N N4
E’i&o
448 PartyID F B e T N c9
Gii
B 81, k4B PartylD By BUE 4 & 42 77 B K P 3
BEA 452 PartyRole N N4
AL BN B A,

— LA (600190) . FFRERA (6002000 B, A& F7X 5 R — @K LI, dnig f 77 SR 77
i ‘BEa BN EHER H, ARAX G AR —HEKF, ARGTHEFHKF (WnF) E ‘anonymous’.
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Z.TecH

et LEIEAR GRS M A STEP 20 ML (EHEMRFZFE)

4.4.3 Fe ¥ %

4.4.3.1 E i ¥ O, Indication of Interest, MsgType=6)

35 &K MsgType=6
1180 |ApplD Ay 4 A Y | 6
23 101ID A B 2 Y Cl10
T FA R
1=/ #
522 OwnerType Y N3
103=H45 37 # #
104=8Ex 5
EEERESLA
28 IOITransType N=New, ##f Y Cl
C=Cancel, # % #
26 IOIRefD JE % 5 # 4 101D N | clo
54 Side J71: 1= SE B, 2= ¥ E Yy | c
48 SecuritylD SIF 22 4% A ¥N Cc12
44 Price 1 448 o I N | price
38 OrderQty AN E N | quantity
8911 |ExpirationDays IR (KD , F[H[1.365] N | N4
64 SettlDate kgl N date
231 ContractMultiplier FEHH (%) N N6(2)
8504 TotalValueTraded i N amount
& A 3
10300 NoCounterpartyParticipant N NI10
fo B B A 16 T
— 10301 | CounterpartyParticipantCode B 55 AR, TEERLES N Cc12
60 TransactTime N ES X a: Y ntime
ARIVFREXFE1ITZENTET. W7 1
10194 BasketID N Cl6
2, 55 F, #+1100100000000000”
453 NoPartylDs ARFTEEH, RKOEXLFTHZ 7 R — il N2
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),

¥~-TECH DR . X N
~ S EHIEER B %S % STEP B OAH (EHRAXSTE)
P, FRERE . VAKX ZET, BV HRA,
BE X 4
448  |PartylD BRI Z R — K P Y C10
- BL101, Fox 48] PartylD eWEUE A X R T HRX 5
452 PartyRole Y N4
At K
448 | PartylD BRI HEEF N C13
= B 5, FOK Y E[ PartylD B9 BUE A & #2 77 % K F ik
452  |PartyRole N N4
Yl
448 | PartylD ZEITINE K 5 %R A Y C8
- 1, %7 YH PartylD B E N KR F WV EK 5
452 PartyRole Y N4
-y
448 | PartylD 2R FE N HRA Y C8
- B 4001, KoK 4] PartylD By BUE 5 & & T E
452 PartyRole Y N4
o R AR A,
4 s B S
V% (A (ApplID) H#R #E
1. SecurityID. ExpirationDays #4238, SecuritylD & Jf 3% % KA
2. Price. OrderQty. ContractMultiplier. Total ValueTraded. SettlDate
IOIRefID.

X 1 A # I

(600150 ) 3. TotalValueTraded it & 77 & 4 : ff % ik 5 & #1=)7 47 7 4 5 *10*
Bk R S EET W F1/100; RAE KX S F=-FFLHE*F
A B A A * T L 91/100, T F N

SecurityID

$h 3

1. ExpirationDays. BasketID 443
= 77 B E AR 2. AR GFHFERHWFNIE, FHTEWMF, HB= FEWEFAK | IOIRefID 44

(600160) P, EhSE W, WEE ko -1

3. Price. TotalValueTraded £ 3
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135 ik WA B BRI, N | uritylD, % % &0k P 204, BEvent | ntType # %
136 #[% JF 4 | oUnderlyings. Se | Type #: 3 B 203, Text 13 Bt L HE, Text
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),

¥~-TECH s X .
~ S FEEER B RS STEP #ONE (EBAZR L)
curitylD 2038, E I
141 B R ventType # % Bf | ExecRefID. HAZ WK b3, T
143 B HA S S, AEEH | ext #3E
=X EY ‘ ExecRefID 44
144 AL et —F X
(600140) ExecRefID. #% % &M/~ 2038, T | 3, Text B3
145 | #pwy | EIHE FHRE
ext & JE
146 W4 A HA, AR
A ZRILER ExecRefID.
il 1 ExecRefID. NoUnderlyings. Sec | NoUnderlyin
L E
TEA | ot uritylD . % F K P 05, Text | gs. Securityl
(600220)
I D A3, Text
HE
I 2791 B AR ‘
THEA | BEAEX i i
(600210
ExecRefID., *fF 77 — i@ Ik 7 |
BHRHAKF . X 8BTS HE,
1 B 2 B, NoRelatedSym. No
Distriblnsts 38 1, H 4k . H 4
TP LR abiE, REFFAT. X
301 SN TR FAT T HE,
ZI| B 42 {E Bt , NoRelatedSym 3 2,
ContralLegRefID 4 A& 1 fu 2,
NoDistriblnsts 3 1, # Contral.eg
RefID #& 1, SettlDeliveryType
HOR, MARFTHSKF ., &
. T = :
N n TradeReportRefl odl %F E S i Wl B i ExecRefID s
AT 500 E, £ ContraLegRefl
_(600300)_ 303 | s D i3 D2, MALKE, Kok | K
PARGE, FEFFIT, M
REAT T A,
302 IS ExecRefID #4435 SettlDeliveryTy
pe=2 Rt FHE LK, . KoK
304 | EEZUE PAK. AP, XHE%
78
307 R 4 B
306 R AR
FREEE ExecRefID 035
305
| =®E#&
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Z.TecH

LRt

FEIEFRGF RS Wk STEP 0l (ARG TFE)

4.44.2 %% RX Ef (Allege Trade Capture Report, MsgType=AE)

3
35 B S MsgType=AE
10197 PartitionNo TERNLPKE Y N4
10179 ReportIndex PATRE RS, N e #E RS Y NIl6
1180 ApplID N Y Co
1003 TradelD 2 8% 5 Y Cl6
828 TrdType WA FHA N c3
2 £ 7
856 TradeReportType 1=Alleged, % & &= ¥ 4R Y Cl
3=Decline, 1B %% & 3 # i}
i L |
487 TradeReportTransType | 0=New, #7 ¥} Y Cl
1=Cancel, #4H % #
WREIT BN Z il 2%, HEFHR
1126 OrigTradelD N Cl6
S
LI E: 1=F, 2=%
54 Side ZAEN, M. 1=FE, 2=%Fg Y Cl
EaERE, W F=H#, G=HEA
44 Price o 3 A1) B B g A & N price
455 SecurityAltID BB 5 AL N Cl12
8903 DeliveryQty EHERfTHE N quantity
8911 ExpirationDays HPR (KD N N4
64 SettlDate B K EE H N date
541 MaturityDate 2| H] H N date
193 SettlDate2 FIHR4E & H N date
915 AgreementDate X H 2 N date
8847 UAlnterestAccrualDays | ZZFE & 2K K ¥ N N3
60 TransactTime NE:F &l N ntime
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Z.TecH

Eserrssr; LEITEARGHEX M * STEP BEOAE (ABHERNXZFE)
8504 TotalValueTraded N amount
TotalAccruediInterestAm | 11 A & 8 47, K & & B IgF| B s 47 5 15
240 N amount
t AT B 5 i AR KR
10330 TotalSettlCurrAmt EEHIEEE 48 N amount
580 NoDates HAFIRE (KD N N3
ITER A
T E g &R T F B AT AER
THRR AN ZFEALZ T THFF#EH
BUBE, TEHFAHARE"; ; X T
529 OrderRestrictions N Boolean
—HEWERHFAEEREE T HRAK
kl\ ’,0
Y=2.
:E\
EEGET: =R EEE, 2= REE
207 SecurityExchange PAFHESH, [H152, BAFKEHFAE | N Cl
HETIEE . TEHFE, BLEA.
o H A
0=T+0
, | =T+
10216 SettlPeriod N C1
2=T+2
3=T+3
My F&, H1EA
63 SettType EH TN 1=484% %, 2=RTGS & N Cl
146 NoRelatedSym EHNEENHK N N1
AV A S
I=REK L A4, FEERREYMEL
— | 655 ContralegRefID B E|HA S fE B R A4 N Cl
=R EFEA, FHMEFA KM
A4
HEEHK
— | 668 DeliveryForm ‘ N C3
0=J4, FHERRERILEH
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),

~ TECH LBEAR B H XA STEP #0ME (ARARETE)
2= %Y, rERRERAEH
= Hh, FAERKELEL2TAEEH
Ke%HEHR
— | 172 SettlDeliveryType 1= JhEE N Cl
2= I EH
— | 510 NoDistribInsts LUKk P E A HA K N N1
F=tHt& %
— | = | 624 | LegSide N Cl
G=A\7
— | — | 498 CashDistribAgentName | # 4 3 AL 4 #F N C75
— | = | 499 | CashDistribAgentCode | # 425 YAt K5 N C18
CashDistribAgentAcctN
- | = | 500 Hel N €22
umber
CashDistribAgentAcctN
- | = | 502 F ol T N C87
ame
ERINFREZ1IZEZENZE T Flinds
10194 BasketID N Cl6
21, 2, 55, #<1100100000000000”
711 NoUnderlyings W N N2
2 JEARIR
— 865 EventType 21=# N/H N\ & N Cc2
22=4 1 4
— 48 SecuritylD S AT K AL N Cl12
— 38 OrderQty R = N quantity
1 %0 2K Al
- 10331 | ShareProperty 0=k &; N Cl
=R E
10332 | RestrictedMonth e (A N N4
— 231 ContractMultiplier TEWH (%) N N6(2
— 152 CashOrderQty SR 2 T 8RR N amount
— 381 GrossTradeAmt 2L A N amount
— 159 AccruedInterestAmt =] 14 A1 &, N amount
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),

@TE&EH”‘ FEIEFRGF RS Wk STEP 0l (ARG TFE)
119 SettlCurrAmt L E 4 N amount
— 880 TrdMatchID IR A N C18
192 OrderQty2 A HH [B] 1 45 & F| B N amount
1| HE 4 3 A
829 TrdSubType N=FE=-FEH N al
Y=%=F5H
1125 OrigTradeDate B ik A H & N date
TradeReportType # 1 A, xtdF & HiFH4
19 ExecRefID BMENETREREL RS H3EERTHE | N Cl6
AR G2 RE.
10248 MemoEx TEEFE, THEFX N €96
ARTEEH, RKAE XTI G 0
— R K P S m e A
453 NoPartyIDs KEWRPE  BHRERP G, HFFXH | Y N2
S5 NREURNFHR 7 ffe K. BE
A s
448 PartyID RRIR 7 R E K P Y C10
- B 101, T 48] PartylD B HE K & 2 F
452 PartyRole Y N4
YR 7 R — fi i K P
448 PartyID KT R P N C13
= B S, &% YRl PartylD HYBUE N & 4 77 #
452 PartyRole N N4
" .
448 PartylD KBTI FHEP L. N C180
= X 38, F T U H[ PartylD BYEU(E 4 4 A F
452 PartyRole N N4
8 K P 4 A
448 PartyID MHEHEGANMMRE, XREHRAES | Y Cl12
= B 37, %% % H[ PartylD B HU(E 4 x¢ F 77
452 PartyRole Y N4
WK 755 AKX
448 PartyID X F 77K 7 R — R K P Y Cl10
- 452 PartyRole B 102, F T Y H[ PartylD BE(E A FFH | Y N4
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Z.TecH

LRt

LEIEFZ GRS WK STEP B0k (ABENX S FE)

B 38 Z R — A K P

664 ConfirmID HNES, RAERNEEXFHRET N Cl2
&E, THEAAARRAAER, X F

10198 Memo N C600
¥

1% BA ;

1. X THREBHEFHRNERFLIRDELG, FERNELLAAXERES T, BERFT—
EN

4.4.43 BEX #if"g i (Trade Capture Report Response, MsgType=AR)

BE EF23 CET T YA | 3

VHE L MsgType = AR

10197 PartitionNo TEARKE Y N4

10179 ReportIndex PARERST, N1 FHhESEERS Y N16

1180 ApplID N Y C6

828 TrdType 2 KA N a

856 TradeReportType &N KA Y Cl

487 TradeReportTransType R AR E 42K 5 Y Cl
AL AR N KA, R B

8912 TrdAckStatus 0=Accepted, 1T % ¥ 4 & 7 Y Cl
8=Rejected, 1T ¥ {35 %

571 TradeReportID SR AFITER= Y C10
& 4R kIR

2405 ExecMethod 0= T &3 Y Cl
1= # 03 (TDGW) %

1003 TradelD 2 T R Y Cl6

1126 OrigTradelD BWBITEXZ T 2% T N Cl6

522 OwnerType ITHETH H KR Y N3
LT, BAE:

54 Side =% (EENg) 2=3% (3 [FHH) Y Cl
F= &/G=fE )\

44 Price HAR A N price
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%TreiﬁﬁHm TBIEFR G Z WA STEP 0 Hlie (EFEWEZ-FE)

455 SecurityAltID 1 Bh A A AR AL N Cl2

8903 DeliveryQty A& N | quantity
ERINFAREZE1ITEZEENTET, Flindg % 1,

10194 BasketID N Cl6
2, 5 5% F, #E<1100100000000000”

711 NoUnderlyings UE A N N2

2 {E AT R

— | 865 EventType 21=H, N/ AN\ & N c2
2=k

— | 48 SecuritylD if % X AL N Cl12

— | 38 OrderQty ®E N | quantity
ﬁ il £ < Al

— | 10331 | ShareProperty 0=[RE N Cl
1= &

— | 10332 | RestrictedMonth EH (A N N4

— | 231 ContractMultiplier FEHE (%) N N6(2

— | 381 GrossTradeAmt L A B N amount

— | 880 TrdMatchID WX GRS N Cl18
A ROR RS, BEA
0=Unmatched, .3 ¥ K& &%

939 TrdRptStatus Y C1l
4=Cancelled, E #%#
8=Rejected, F 104

572 TradeReportReflD B4 AAHMITE RS, HERNFXK N Cl10

751 TradeReportRejectReason | iT #1544, TrdRptStatus=8 Ft F 3% N N5

60 TransactTime EE&E Y ntime

38 Text TR DS N C32
S5 AN, BE=5, EEEEH, RROER

453 NoPartyIDs FRANEARZETL, ARTVEXFGETL. X5 | Y N2
R—frdEKF . ZHREKF, . EVEHRD,

448 | PartylD K J7 B R BT P 25 57 % T Y Cc8
" las2 | paryRole B17, £ % d PartyID A K EEKITEL | Y | N4
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&.TecH

ERERE FEIEER G GW A STEP BEONE (R FE)
2% ; 2—‘ o
448 PartyID ANV ELFGE T, NY c8
- B 1, FoxYa] PartylD B9 BUE A & & 47 W &%
452 PartyRole N¥ N4
448 | PartyID ARITX 7 A —E K Y C10
- B 101, For U] PartylD B9 BUE A X R AKX
452 PartyRole Y N4
% B — {5 K P
448 PartyID AT T B N C13
= B 5, FoNUE] PartylD BBUE A & R A HE
452 PartyRole N N4
i
448 PartyID b & A Y C8
- B 4001, %K Y Hl PartylD B BUE A X 2 T E
452 PartyRole Y N4
W E# 1R,
WA

1, A FHXEEHhE Rt R, NEZFFAEREIN LRy, FEHNRE— A FF xR, 6
WA KA W F BER, AENMEERGLLETF R XA L AKEL LA #THE, &R 5T
2, HRE| AR EE T, g g R AT E .

4.4.4.4 E X #iA (Trade Capture Report, MsgType=AE)

NP MsgType = AE
10197 PartitionNo FTenaRe Y N4
10179 Reportindex PATRER ST, N1 bt H RS Y N16
1180 ApplID N Y C6
828 TrdType W% FERA N C3
571 TradeReportID S RHNEITE RS Y Cl10
B A kB
2405 ExecMethod 0= 73 % 4R Y Cl
1= # o3 (TDGW) H i
1003 TradelD 2 ] E g E Y Cl6
522 OwnerType TR AAKRA, REAE: Y N3
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),

~ TECH LA B H RS % STEP 8 B AL CTRMARSTE)
=P AR HH
103=HL44 $ ¥ #
104=HE R 5
s o g A
856 TradeReportType Y C1l
0=Submit, 3% 2T & 38 #
&L H AR F 5K A
487 TradeReportTransType | 0=New, 3T ¥ Y Cl
2=Replace, "7
PATRE KA, WMEA:
8912 TrdAckStatus Y Cl
F=Trade, A *C
Lpl E R A, BUER .
939 TrdRptStatus Y Cl
2=Matched, B &
54 Side X £ Ie] Y Cl
31 LastPx A N price
17 ExecID S Y Cle
8504 TotalValueTraded BR A A N amount
455 SecurityAltID BhiE 5 X AL N Cl12
8903 DeliveryQty A& N quantity
8911 ExpirationDays BR (KD N N4
1125 OrigTradeDate = EH & N date
19 ExecReflD N ki N Cl6
146 NoRelatedSym SHEENK N N1
A AE Y E
I=REYH 64, FAERREKLAEY
— | 655 ContraLegRefID BB HA S BT R A2 N Cl
=REH 6, firERAKSEYE R
Aok
ZHETA
— | 668 DeliveryForm 0= 4, FHRERREALEH N C3
2= %Y, HAEFRRERLEE S
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),

RAFEE 7, PIH 1 K2, BHEE FHEE

¥~-TECH DR X ,
~ S PHIEAXHH R B E STEP O A% (ERAXHFE)
101= Hth, iR EKTL2IALEH
B A2 E R
— | 172 SettlDeliveryType 1= Y AEHE N Cl
2=FNEH
— | 510 NoDistriblnsts KWK P E S HA K N N1
F=H#E%
= | = | 624 LegSide N C1
G=fE 77
— | 498 CashDistribAgentName | # 4 & YK 14 4 1 N C75
— | = [ 499 | CashDistribAgentCode | % 4 22 Y44 X5 N Cl18
CashDistribAgentAcct
- | = | 500 H ol N €22
Number
CashDistribAgentAcct
- | = | 502 ied i N C87
Name
ERIVFREE1IEZENSE T, flinds
10194 BasketID N Cle6
1, 2, 55 %5, #E“1100100000000000”
711 NoUnderlyings UE A N N2
2 VEAE IR
— 865 EventType 2= N/#b N N Cc2
22=¥ 4 %
— 48 SecuritylD I A N Cl12
— 32 LastQty ZTHE N quantity
B3 £ A
- 10331 | ShareProperty 0= [RE N Cl
1= &
— 10332 | RestrictedMonth IREH (A) , 843 FitiR EH N N4
— 231 | ContractMultiplier HTHEWE (%) N N6(2
— 381 GrossTradeAmt 2 A SR N amount
— 880 TrdMatchID WX GRE N Cl18
GEGH: |=RELEE, 2= R4
207 SecurityExchange N Cl
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),

@TE&EH”‘ FEIEFRGF RS Wk STEP 0l (ARG TFE)
BEHEETREE . TR, BT EA.
% 5
0=T+0
1=T+1
10216 SettlPeriod N Cl
2=T+2
3=T+3
e FE, HA1EA
ol W
63 SettlType 1= #5%H N C1
2=RTGS £ %
8500 OrderEntryTime 17 5 A |8 N ntime
60 TransactTime EE&E Y ntime
58 Text ~ FLH 5 B N C32
S5 A%, BE=8, EHEEH, KK
BaRBTRFEK, BRXFIATHAR 5
453 NoPartyIDs Br. VERFGRET. X R —fFEKF Y N2
1 L T e B N Al T
wEEKF, . KPP 2K,
448 PartyID R AT F K Y Ci3
= B 5, FON %] PartylD BB 0 % 4 77 1%
452 PartyRole - ‘ Y N4
448 PartyID KR EFIAT TR 7 % TTo Y a8
= B 17, &% 4 5] PartylD B BU{E 4 5 51T
452 PartyRole . . Y N4
448 PartyID KARITN 525 5 % 70, Y (@]
- B 1, o 5 Hl PartylD B BUE X & 4 77
452 PartyRole N . Y N4
448 PartyID RARITX Z F— K Y Cl10
- B 101, % 4§ PartylD ¥ BUE & & 77
452 PartyRole Y N4
MY 2 Z S — 1 3 K
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),

8~TECH DR . ‘ .
~ S E £ 55 % 5 1% STEP B0 AL (EHMRHTH)
448 PartyID & 778 W H AR A Y Cc8
- BX 4001, &% 4 B PartylD 9 HU(E X & A 77
452 PartyRole Y N4
B b B R AT
448 PartyID HFEHFX G R —HEKF Y C10
- B 102, %% % #( & PartylD 8 BUE X X F
452 PartyRole Y N4
77 A 7 R — 1 i K P
448 PartyID N F RS NY C13
- B 39, &K 2 B[ PartylD #9 BUE 4 4 F # 3%
452 PartyRole N N4
K Ek P
448 PartyID il 2 S S i il N C1280
- B 36, %ok 24 H] PartyID 8 BU{E K *t F 77 3%
452 PartyRole N N4
K = 2
A

1. A FRRRE MR N kR, Bl B kL, £4: @4k (ExecMethod) # 0,
T2 A% KA (OwnerType) # ‘103" , BV HAAIE 99999” ; & A AT $ %= (TradeReportID)
RN TSR EANE R BRITEAXZE T, W E G B TE G E AR, g #7788 W T
AR, MR SR RN A E R,

4.45 PATHRE K

4.4.5.1 #4744 _(Execution Report, MsgType = 8)

4.4.5.1.1 WAREELL BRI B AR BB T AL

A FB4 FER#R il o)
MRk MsgType = 8
10197 | PartitionNo FENTRT Y N4
10179 ReportIndex PATMERS, N1 FHhELENERS v N16
1180 ApplID KA Y C6

PATHE LA, MEF:

0=Accepted, iT# &% &)
150 ExecType Y Cl
4=Cancelled, 1T 4 &3y

8=Rejected, 17# HIRIEH
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),

~ TECH LA BB STEP B0 A% (ERRESTFL)
F=Trade, &2 B}
SRAFITERS, - ZEH/k, AN 7 H
11 ClOrdID Y C10
ClOrdID, R 7 B QuoteMsgID
il e
2405 |ExecMethod 0=l s N C1
1= #o3% (TDGW) #if
48 SecuritylD I # KA Y C12
TEFAA XA, RELCHE:
1= AR K H
522 OwnerType Y N3
103=A14 # % #
104=H& % %
54 Side FEEITH, BE: 1 &7k (BN, 2F7% (Bl) | Y Cl
8500 OrderEntryTime | 17 # ¥ {§ it [5], ExecType=F B & 3 N ntime
44 Price ® AR 4%, ExecType=0/4/8 Ft 4 2% N price
38 OrderQty H A E N quantity
151 LeavesQty FathE N quantity
31 LastPx A%, ExecType=F A % N price
32 LastQty AR ¥ &, ExecType=F i H 2% N quantity
8504 TotalValueTraded | % 4 %1, ExecType=F B H & N amount
84 CxIQty B %2, ExecType=4 i A K N quantity
40 OrdType IT# %A, ExecType=0/4/8 B 2% N Cl1
59 TimeInForce 1T # A 2 A 8] KA, ExecType=0/4/8 Bt & 24 N Cl
Larw HAR A, MEA:
0=Unmatched, F.3 ¥ %k &3
1=Partially Matched, 4 X
39 OrdStatus Y Cl
2=Matched, B &KX
4=Cancelled, E.#H
8=Rejected, E.1E %4
207 SecurityExchang LRGP \=FEEH, 2=FREH N Cl
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),

~ TeCH L AER S5 AR5 F % STEP B DA (ARAXHTH)
e RAFEH, THE1 K2, EHILEH AEEH TR
. WHTE, BB A.
45 E A
0=T+0
10216 | SettlPeriod =T N cl
2=T+2
3=T+43
e 78, #1EHA
63 SettlType HEH TR 1=%FEH, 2=RTGS 4% N Cl
FRGE, GRAXZHEAT, BE: XY=HF&LE,
544 CashMargin N 2
RZ=BH KX 5. PC=T &R 5
41 OrigClOrdID Fth4 RAHIT 295, ExecType=4 B A % N C10
103 OrdRejReason 1T #4640, OrdStatus=8 B & &K N N5
17 ExecID KR %5, ExecType=F A OrdStatus=1&2 i & % N Cl16
RZ BT % %5, BEN T T HAh
37 OrderID ‘ Y Cl6
ExeeType=0-5+53%
1080 RefOrderID WHT B2 5 FTiT 2% 5, ExecType=4 Bt & N Cl16
75 TradeDate % % B # Y date
60 TransactTime [E] 3. B[] Y ntime
58 Text A PR A N C32
S50, BE=16, EHEEH, KABEREH
REEKF, . BEXRTHAXZET. KRFLEX S
BT, ARAX G A —REKS . BATELEKS .
ARFEVHRD, FHL2RRE, KEEFEHLEHL
453 NoPartylDs Y N2
FHhAELK, . RAXFFELEEAITK, . BHEA
R, FEWETH, FRAELHITEHE T .
WiRm T F e —RE K R HK S AR
B a2
& # 7 | 448 | PartyID VYR e Yl Y C13
# % #& | 452 | PartyRole | Bl 5, & & %[ PartylD BYBUE 9 L& FH K HTKF . Y N4
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Z.TecH

et FPEIEAR GRS WA STEP # O (EHEARZFE)
Ik P
B F 5 | 448 | PartyID HRBAT AR 7 % T Y C8
THx B 17, %o~ Y80 PartylD B EUE H B FBAT AR 5 #
452 | PartyRole Y N4
Z# T TCo
& # 7 | 448 | PartylD KBRFTNH R Z % T, Y C8
% %
452 | PartyRole | Bl 1, &~ 4] PartyID W HE A X R ANV H5 X 5% . Y N4
Ve
K J7 | 448 | PartylD | X R —{REIKF N C10
% 5 B
B 101, oK 5 H[ PartylD e BUE K & A2 I 5 7 —
— i 3 | 452 | PartyRole N N4
5 38 K S
9
A7 1 | 448 |PatylD | BT EKEKE, EEALEHEHIE A, N cu
452 | PartyRole | 7 08, # T & PartylD My BU(E 4 RAT 45 Tk & N N4
=
& # 77 | 448 | PartylD & AT E AR Y C8
g #H B 4001, oK% H] PartylD &9 BUE 4 & &2 77 89 b 3
452 | PartyRole Y N4
KA KA,
% % 4 | 448 | PartylD #H & RRG N C8
RARH | 452 | PartyRole | B\ 4, &7~ 4wl PartylD WEUE 4 4 H & 7 KA, N N4
# % # | 448 | PartylD REFE T A E ST N C12
F [ %
A B 4010, %7K % B PartylD &9 BUE A & A 77 8937 4hF
452 | PartyRole N N4
X £ 4 BAEEKF
K P
# % % | 448 | PartylD BHRHEFEEESHKF N Cl17
E %
B 4011, % oF %4 1 PartylD W9 BUE X £ R FHFI R Z
B & % | 452 | PartyRole N N4
\ TP .
K P
2 & A | 448 | PartylD HE ARG N C9
R AL 452 | PartyRole | BU 117, &7~ % 7l PartylD FYEUE K & A& 77 94 & K&, N N4
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Z.TecH

et FPEIEAR GRS WA STEP # O (EHEARZFE)
448 | PartyID FE M LT N C9
81, o= YA PartylD By BUE X & A2 77 89 & P 3%
B 5 | 452 | PartyRole N N4
LB W S A,
vinl G FHRAELHERENERTREA, XA NNHE
448 | PartylD N C3
* 5 % AREL, B 000-999, T2 3 fri4h 0.
TEMW B 30, %8 48 PartylD WHREAF R ELHAE
452 | PartyRole N N4
B A B B x5 R A
¥ iR 4% | 448 | PartyID B R KA N C6
= 452 | PartyRole | BL 4003, &7~ 4] PartylD 0y BUE 4 = R KA N N4
X F 77 | 448 | PartyID X F AR T A — R E K N Cl10
] B 102, R YEH PartylD IWERE A FHAXF A —
452 | PartyRole N N4
JKF 73 ik P
X F 7 | 448 | PartylD MEFEFEEHK SR FEEE P N Ci13
.
‘ 452 | PartyRole | H( 39, F %4 [ PartylD #yBU{E K xf F 77 #% % F tk 7 N N4
K P
X F 77 | 448 | PartyID METWE AR, EFF X N C180
if 7 Bl 36, % o& % B[ PartylD By BUE A xt F 77 3% & ik
452 | PartyRole N N4
P 4% B
AT, WATHAERAELTHE, U=,
8532 DividendSelect N Cl1
C=H &5
PEEA .

1. ExecType #2 OrdStatus 4 4 BU{H :

BRI :  ExecType=0, OrdStatus=0

WARIE LIS . ExecType=8, OrdStatus =8

B ¥ ke A . ExecType=4, OrdStatus =4

& ER:  ExecType=F, OrdStatus =1/2/8

# 4, ExecType=F,OrdStatus=8 it & 717 % & # \1T 2.9 5 H K A2 5 R H LR & A R K.
2. MTFAHRES., EL/A2EEN, BABAELZ LS, OwnerType FEE T B F .

3. MTME. HEFEAALT:

HEXA | FH FHRRE | BEwEF | ZH/H L% I3 E Y/ /=

100




),

_£TJ:E§%§HJH FHIEHET GRS W% STEP M (EBRR ST E)
2¥RXE | k¥xHm | EREXZ FEENE Y
Price # ) B A /e R A
RS TEX
1% /B E 5
OrderQty
RSN 4R 12 A B S B
HaRkT | #FREKE
ve] R LeavesQt
TAEX LEX TEX
2P
CxIQty
TAEX LEX TEX
wEHE
Price ¥
#4158 FE L £ Y
1%
OrderQty
Ry SRGA G
HRAM | BREKE
¥lE] R LeavesQt
TEX TEX TEX
FrKE
CxIQty
FEX FEX EEX
fEHE
Price ¥
HRUR 4R TEX TE N
1%
OrderQty
HRUR 4R R B AR KR W AR
WMERY | FREE
vE] R LeavesQt
FEX FEX EEX
2P
Cx1Qty
FEX FEX EEX
HEE

4, HNTF=FEHENEEH (6002700 k35, LastPx (K4 ) F2 TotalValueTraded (s =X 4 %) T
EX, LastQty (REXHBE) AHNBHEHBEE.

5., MF—FEBLKIAEFILEAL (AFRK, WHEAX T T RKE) , ¥E KX ER HRE X
FHN—EKF , AR KPS ELE, WEEHANEHLEFHEEE—HEFE ‘BEL , KT
BEHETE ‘anonymous’ ; WEHHFANEHEEHN T AL 28 FHEF 7R RIGS™ , N &% LIRH
Xl BEwKFr 4 LEkaaimE, L FE.

6. WEIMARALT HFAR, ERBFAHALELE TN, RABEHNK S EHNAET LER,
b B 3 SE A & R 7 AR B AT IR E . B2 R AT # %% 5 (TradeReportlD) B 2 40 B 20 4 &
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JTJ:EQ%EHII‘ FPEIEAR GRS WA STEP # O (EHEARZFE)

B4 kB (ExecMethod) . iT# g £ %A (OwnerType) . BN EARA ., BFHITEXZE T, VE5

Z BB AR, iR W sg e, FERKATHETHET R RAARNL 7 £ T0; W F T

AR, MHPATRERE R TG EE.,

44512 BERXBIATRE

TR & FR4 FERHR S| KRB
H Ak MsgType =9
10197 | PartitionNo FeERnaRT Y N4
10179 Reportlndex PATRERS, N1 FpEEH RS Y N16
1180 ApplID W% KA Y C6
11 ClOrdID SRNEIT 2GRS Y C10
48 SecuritylD iE F R A Y C12
41 OrigClOrdID B2 RAHITE RS Y C10
75 TradeDate = % HH Y date
60 TransactTime (=] 4 A [] Y ntime
103 OrdRejReason | %17 % 45 445 Y N5
58 Text P AEEE N C32
S5 A%, BME=8, FHEELEHE, RACEERHITH
R8T KRFVERZ BT, AEZFELHRE, 227
453 NoPartyIDs Y N2
R—frEKS REAEFEEEFARAELK,  BEHF
EZEXZKF . HEARS., #BWETH,
B F B | 448 | PartyID BERBAT AR 7 % 7T Y C8
iTF =
452 | PartyRole | BU 17, %7~ %[ PartyID 9 BUE 4 B F ST R & % TTo Y N4
5%
& # 77 | 448 | PartylD ERFWVER 78T, Y C8
¥ % x
452 | PartyRole | Bl 1, #F K48l PartylD WEUE A LR F WV H % 5 % T, Y N4
A
& A F7 | 448 | PartyID & AT M H AR A N C8
g
. 452 | PartyRole | B 4001, # K% PartylD B E A X & Fehg W HAEL, | N N4
A% J7 | 448 | PartyID R 5 A — {7 K P N C10
% % R | 452 | PartyRole | B 101, FOK Y E[ PartylD (WEE A X R AR F F—f#E | N N4
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Z.TecH

et FPEIEAR GRS WA STEP # O (EHEARZFE)
— (& KF
&P
# K % | 448 |PartyID | BHEFFIFTHXELKF N C12
v OE 4%
i B 4010, &= 4 AT PartyID B BUE X & & 7 69 37 4 JF sk K

452 | PartyRole N N4

A E 4 2P .
Ik 7
# K & | 448 |PartylD | BRAEFELEHERZKF N C17
P OE 4

4 % % | 452 | PartyRole | BL4011, %7 Y &7 PartyID W EUE H K R T AL B, | N N4

Tk P
# & A | 448 | PartyID HE ARG N €9
R AL 452 | PartyRole | BU 117, & & 4l PartylD Wy BUE 4 & & 77 B9 #H & KA, N N4
448 | PartylD FE M LT N &
# @ M - .
B 81, &R 4wl PartylD BYEU(E A & AL 77 89 % P 3 4 85 5K
B 5 | 452 | PartyRole N N4
BT,
B«

LARFEVHREBTESTARA LS. EY/ANLLEEN. BARFERZLEETEA.

4.4.6 W% XK % (Password Service, MsgType = U006)

4.4.6.1.1 WEZEREE R

A& FE 4 FEMER AR | KRB
W Bk MsgType = U006

1180 ApplID N2 33t Y C6
11 ClOrdID S RNEITE RS Y C10
48 SecurityID o AR AL Y Cl12

TERAZERA, REAHE:
522 OwnerType 1= A& # Y N3

103=AL44 3% % %
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),

/=
JTJ:EﬁﬁﬁHm FHBIEH X FH R G A STEP O (BN ST E)
104=EEX %
60 TransactTime 17 B H 4R B[] Y ntime
54 Side 1=3%0E, 2=-HAREE Y Cl
8539 ValidationCode FH b A BT W S UE A R BT 3R A R E AT N C8
58 Text P AEEE N C32
57540 %, BE=3, FEEAH, KRAKEELETH
453 NoPartyIDs Y N2
REEKF . ARFTVYHFXZE TS, BELHRE,
% # 7 # | 448 | PartylD RRITFZRE S Y Cl13
KA | 452 | PartyRole | BUS, &<l PartylD BBUE 4 X R T HEHKS . | Y N4
& # 7 | 448 | PartyID ABRIFVHR ZE TR, HESHLHFXRGETT. |Y C8
%R 78
e 452 | PartyRole | BX 1, &R 48] PartylD HE A X R AW S5 F 2T 5. | Y N4
448 | PartyID & AT M H R A Y C8
ERFE
B 4001, &7~ %4 A0 PartylD B9 BUE H & & 77 0 & b 34K v N4

W #R A | 452 | PartyRole

A

It BH
1. 2V HEEFEHHAWT:

Kz A #% % ApplID N2 %) HrxFBREEHHA

600120 W 4 55 A5 AR %

2. OwnerType ¥+ & A

1. SecuritylD, A Bx#R#EEF 799988, B & # HE 5 939988

4.4.6.1.2 AR % 9 45 e B

A FB4 FEMER eI | KA
MRk MsgType = U008
1180 ApplID W KA Y C6
11 ClOrdID SRNEITERS Y C10
48 SecurityID B AR KA Y Cl2
522 OwnerType TH A& KA Y N3
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Z.TecH

Eserrssr; LEITEARGHE W * STEP Ok (ABHERXZFE)
103 OrdRejReason | 24485, 4 & 4 Ak 3 B v S 12 [60” N N5
75 TradeDate % % B # Y date
60 TransactTime [E] $ B J8] Y ntime
8539 ValidationCode | #& % 5 %5 Y C8
58 Text DAk SR N C32
54 Side BIEHEA Y Cl
s, BE=3, EREEAA, KRRAELRTREEK
453 NoPartyIDs Y N2
FoEARTAYHZ BT, KRTE VIR,
K R J7 | 448 PartyID KT B P Y C13
# % # B S, &o& LHT PartylD By BUME W & A2 7 % ¥ & ik
452 PartyRole Y N4
K 7 Fo
K T7 | 448 PartyID KERFVHZX 7% TT. Y C8
¥ % % B 1, %% %80 PartylD BV EHUE % & 77k 5 5
452 PartyRole Y N4
A BT,
KR T | 448 PartyID R ARTE ARG Y C8
£ b B 4001, %7K 7 PartylD e BB A X & FHE
452 PartyRole Y N4
G AR A
W
1. OwnerType & T & Jf .
447 HEH R
4.4.7.1 ®#HE4 (Order Reject)
S FR4 FRHR B (A
W B sk MsgType =
1180 ApplID KA Y C6
11 ClOrdID S RNEIT R Y C10
48 SecuritylD IE A KA ¥N Cl12
103 OrdRejReason 1T 46 4 A Y N5
75 TradeDate 2 7 H# Y date
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Z.TecH

BRI FEIEHR G FR 5 Wk STEP 0 M (EBMR ST E)
60 TransactTime 5] 3R B Je] Y ntime
58 Text WAk SR N C32
25540, BE=1, FEEEYH, KREELETN
453 NoPartyIDs Y N2
VR Z % T,
EERTERX ZE TR, HE 5 fI
& e 5 | 448 PartyID Y 8
) ERFWEHXZE T,
¥ % =
B 1, &K% # PartylD W HUE A %
5 ¥ 452 PartyRole Y N4
RAEVEXZE T,
B«
1. HEERRGWEZ ID X5 k:
HREEKA WELBEEA ML FE ID
#1T# (New Order Single) ClOrdID
## # 4 (Order Cancel) ClOrdID
#411F 3k (Quote Request) ClOrdID
A (Quote) QuoteMsgID
WA EE (Quote Response) ClOrdID
& | ¥ 4% (Indication of Interest) 101ID
J& % # 4% (Trade Capture Report) TradeReportID
W 4 5% 70 i 4 (Password Service) | ClOrdID

2. TR EREFE @ HHKEE, SecuritylD JE403H; o T H MK L, SecuritylD sh#,

4.4.7.2 FE&RKA (PlatformState)

S & FRER Se IR (XA
MRk MsgType = U109
FEAFR:
10180 | PlatformID Y Cl1
6= LB ZF &
FERA:

0 =NotOpen, = #
10181 PlatformStatus Y Cl1

1 =PreOpen, Fil FF ik

2=0Open, JTk
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),

v/
~ EHIEER B RS % STEP #OMH (EHRAXATE)

3 =Break, ¥ 1%

4 =Close, * M|

4.4.7.3 $AT#HE 4 X1 & _(ExecRptInfo)

S & FRER Y (kA
MRSk MsgType = U108
FEAFIR:
10180 PlatformID Y Cl
6= LB 5T 6
8561 NoGateWayPBUs B X EH1T [ PBU # & Y N4
— 8560 | GateWayPBU B F AT PBU Y C8
10196 NoPartitions FensREE Y N4
— 10197 | PartitionNo FENLFRZ Y N4

HATHE 4 X1z B4R PBU fu g X 7 %, #t OMS M # AT E R AT WB A4, 2+ PBU 7 §
4 OMS FTi% # TDGW _t B & 3 PBU, 4.7 & %1% TDGW _ 17 [ 89 E i PBU (.47 [ & 2 # PBU),
TDGW EZ B IR g 44 H 5 F PBU, B4 HiTHABKEM PBU (8F) .

4.4.7.4 4 X )F %5 EPF_(ExecRptSync)

A& FE 4 FEMER il xA
W Bk MsgType = U106
10196 NoPartitions TR K Y N4
— 8560 | GateWayPBU B F 4T /] PBU Y C8
— 10197 | PartitionNo FENFTRE Y N4
— 8562 | BeginReportIndex A RPATRE RS F S Y N16

JF 5 [7] % 1& K # BeginReportIndex BUE B A T 0. OMS i %M & & B« X F 5 [FFiEK, k7
B A B R E R FATA .

4.47.5 X F5E PN _(ExecRptSyncRsp)

oy FE A4 FHRHR Y XA
MRk MsgType = U107
10196 NoPartitions G & Y N4
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Z.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

— 8560 GateWayPBU B F AT PBU Y C8

— 10197 PartitionNo FENIFRT Y N4

— 8562 BeginReportIndex A RPATHE R F 5 Y N16

— 8563 EndReportIndex ARPATHRERATZ Y N16

— 103 OrdRejReason 7K 55 [F 46 4 5 Y N5

— 58 Text #1k Y C64

4R 75 [ 27 v i o RejReason 0 Bf &8 i3, HAMEE X417 (40 PBU X PartitionNo BUE 1~

E#H .

4.4.7.6 2 XPIATHRE4E X _(ExecRptEndOfStream)

A& FB 4 FEMER S| KA
H RSk MsgType = U110
8560 GateWayPBU % 5 W % B F 1T 4 PBU Y C8
10197 PartitionNo FanaXE Y N4
ARFTHRERATS, RERRA LS RIFTRER T
8563 EndReportindex Y N16
FA.

TDGW ZEH 5 M OMS BF &5 —K, KT ZHTMERELE R, BEZPTRERLOFTH

T FHjm, &AF 5 EndReportlndex.
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7
~ FHIEAX B H R B A STEP B OAE (ARFEHTFEL)

iy %
R~ i ERRA

LT At E R i A oy RAG B

uint32 CalcChecksum(const char* buffer, uint32 len)

{
uint8 checksum = 0;
uint32 i = 0;
for (i = @; i < len; i++)
{
checksum += (uint8)buffer[i];
}
return (uint32)checksum;
}
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7
~ FHIEAX B H R B A STEP B OAE (ARFEHTFEL)

&%= PBU R itHH

W B PBU B& JLA & .

1. RET TDGW LA THRXERZAKGENETEN, RABEIXFET;

2. EHBRXF, KA RHBABTHLSFTREET, HRALFXHET, 0 X+ A BizPbu 3
s

3. EHEMIF, KASE—FEPBU AWITH*R, HRATARZET.

B, Y5 XGETUAERZXGETR TR —T 05 5H5 MM, TNX G R GHKELAE AL 5
HREKRK. T PBUXLAEREZPBU BT -5 5#MY, TUETHAK, EHRTHRES KGR

ExecRptInfo 8 B 4 T2 &2 1T H K M2 7 % 7T,
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FEEAR GRS Wk STEP B oML (ABARGTE)

&= R RN HA

RAG/IHRG Bt Text (%)

0 B R Normal Logout

4012 SecurityID 4 1% 5t % Ik - % 4! BizID % 1%

5000 FATH R #E L 4K Message Exceed Max Length

5001 T HERRMEIR CheckSum Error

5002 0 Bk B B Heartbeat Timeout

5003 F& EBEH OMS BX Already Login, try again

5004 EBRELESUAKRTREF Login Timeout

5005 4774 B TargetCompld 1~ IF # Compld Error

5006 TDGW ABR X EX 7 A%, EHEER Not Ready

5007 W4 1R Internal Error

5008 T RE R AW H B kA Message Type Illegal

5009 FERBZG T LR

5010 PartitionNo %1%

5011 Pbu %1%

5012 H/ME K 4E 2 Logon 74 & Login First

5013 BeginReportIndex B {H £ 1%

5014 X FHE T DVURAK UnsupportedPrtclVersion

5015 HEHAEHIR Message Data Error

E: ARPEBERFGWRERE, RARHRGEREISEHEIHRARG T HRGE X .
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7
~ FHIEAX B H R B A STEP B OAE (ARFEHTFEL)

Mxm “APAERR” KA
TR F YA Text 78 (FPAABEELE) , B THN:
TDGW & [ % OMS B T 4T B F Text, BUZ & TATH B AT AT L vy EATH B (B OMS & #% % TDGW)

B Text F BB
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