Z-TecH

LR

EHEHRA G B
AT 53 W 5% Binary ¥ T RHLA% Ui B 5
(fRFFE)

2025 % 11 H
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SRS hR A

H i &N it B
2019-03-15 | 0.10 B SR .
2019-04-29 | 0.20 MR SRR R N2, AR R
FR PG AR EEN Ke R G018 AR N 28, #h TR 4 U6 IH K B g
2019-07-16 | 0.30 o
TR FER WA
2019-08-16 | 0.40 P 55T BB B
2019-08-26 | 0.50 VA% bizID FELHUE, M7 E0 Ik 55 BUIUH
IR v SR EUE, MIBRA LI U, % ExecType-.
OrdStatus. OrdType HU{E, MIBR CumQty FFEB, 1A B4 2K
M N HH Reportindex B &, MR 1T 546 243 .+ BranchID
2019-10-31 | 0.60 FB, Hrd e R E D R R, MIBREIREG R R,
TargetComplD & F I N“TDGW”, - & 15 Bl B 2K % 208,
[F1] 4% [5) 25 ] S A PR A8 I EndReportindex, %25 checkSum 1511
YO, #hRIA R R .
I EIRSE R, RN SRR B SR I ClearingFirm
2019-11-11 | 0.70 B, AR O SR N SecuritylD, AZ IR TR AN ClearingFirm
FBs Rk 5% [ B IE S N BA LB, BB OwnerType HUE .
R IR N Side FBt . BUZ AR I LeavesQty F-EL; &
0 OMS HH % 57 42 1) SR (1) Ua B s b 78 0 B M 5% =7 B B FL R
{8, MIBRESY G G- ASCFL S HUE; M 55 E M
B B B G R
BriL 55357 (BizID=5/6/7/8/9/10) M AR, 4> N JE
8 APIANNE R AL s BT S ORI A8 [ 3G I e - Bt
BRI E . PATIRE FIHE4EIE 5., 390 Userinfo FB: N &
Ml 282 75 SCRFARUR IR IR AR B SetID {5 & .
T2 BR BizID=5/6/7/8/9 M AHFNV.Z5 4 787 B s TR A A R ARG HLAEL s
TH B 3N MsgSeqNum Z B AT B AH < 2esl, 38 ik
2020-07-01 | 1.00 1735 R0 75 250 B 1) Pbu B PASCHRIX 43 8 53¢ /1T [ A8
Gy G PAT IR - B8 BRI 6 B Y OrdStatus T B,
JRAZ Rl S RGN OrderQty 7B $7 78 Userinfo /% .
IR 53 2 S 4 X g EH N A DG I 2 s AT B TR BIORS FE 22 E 40
2020-07-22 | 1.10 Fb s 38055 DX AT 25 45 SR MSGTYPE; 1 %% OrdStatus . ExecType-
side FELALZSTY; 91 TimelnForce F B o
& 1E H 4o 52 AT #ik 5 7 BE odQty . OrigClordID H 5% F
ExecType HU{E 1 1 o
1. ARIETHEDGAEE MsgSeqNum FEEAY,
2. VABERALSL R BRI O T RN 5 A BRI .

2019-11-29 | 0.80

2020-04-01 | 0.90

2020-09-09 | 1.20

2020-09-22 | 1.30
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VR B4 B i A X9 ASCIl G

VHECHTIT B R 25 1 S RS - B B o

YA AT AR 45 44 MsgType {8, H1 32 48 H 103,

MR 17 3 B Wt 2 L R 4 R R 2 19 T

TS LA ERIT RS (ClordID) « JREGS 51 A HRT B

5 (OrigClordID) H#fE KA N 7458

W% SetID HX{H .

1. ZPETFRERRBUAE B .

2. WX PATRE SR (ExecRptEndOfStream ) JH 5 7 Bt
EndReportindex ¥ ik .

3. WEITH Y5 (OrdCnfmID) A2 %m5 (TrdCnfmID) %%

2021-01-05 | 1.70 YERBUON 7R,

4. HINEEREY 5014/5015.

5. MAMERMRRAREIIGE, A% 4.2.1 %478 30 A3z

2020-09-29 | 1.40

2020-10-19 | 1.50

N Rk [N -

2020-11-20 | 1.60

w

RS 1 B AR 5
6. % SetID HUH.
1. AR RERE, MRS E GHRIE, RS EGH

Rt 2 WAE H R IE 5557 & ER (5 B0

2021-02-01 | 1.80 2. PATIREHE . WIRIELE SRS 5 H B

3. XX P FEPIER (ExecRptSync) ' BeginReportindex
T B R BUE 36 7 DA R 78 15 B

2021-03-23 | 1.81 #NFE Userinfo FZBEUEHT (B %-F YD

FH R 1 % % JRCBE R e 3 U2 R 3900 OrigOrdCnfmID B (J&

2021-06-24 | 1.90 BAZ G T GRS ) #MFE 3.2.5 EATULH, 90 oms KT

R P R A Ak DA SR 2 S P AT R 5 1R R )

LEH “A5HARZE” KIS U .

2.HH X FEFERE” R RA .

LEH “HATEAER” M R IS .

2021-09-15 | 1.92 25T “HdR T .

3T B E B K 4k T L HBR .

LER R MIFEMAL T Figr B a2 5 (1 Ff 4 s

2022-03-15 | 1.93 Rtk

2. 5B 55 YE I ) b 55 HR AR 1]

1T (1s101 HigUER R G i G P o i s 5# 08

2025-11-01 | 1.94 MUY SO IEE Ik, AR AT R (15124 FIUEHRAE

5y B i 3 B0 SO A 4 e LU Ui B ), SE AR DG 5| F A

2021-08-12 | 1.91




—”_-ZTE%Q 52 5 T S B 1

Hax
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1oL I Rt 1

1.2 TRIBTIIE S vttt 1

1.3 B TR st 1

14 TR TT I ottt 2

B TEE RGETAIIY et 3
2.1 BRGEIEN ettt 3

2.2 MVBGTEIE oottt 3
TR ST oottt 5
3.1 BTEHU oottt 5
30 T 2T ettt 5

3012 FRPAIZETE sttt 5

313 B T sttt 6

3018 FABZITE oottt 6

3.2 HIHREG IR oottt 6
321 MEGTZET ottt 7

3. 2.2 THIBTEIE ettt 8

3.2.3 T ARE oottt 9

328 BB AT E oottt 10

3.2.5 PUITHRET ettt 11

3.3 PRI BT oottt 13

3.8 FTBIHLH covvvoveeeieeeiie sttt 13
FETUTE T IEIE Y oottt e 15
B TR GEFT T LITE oottt 15
B TH TS ottt 15

B2 THET I oottt 15

813 FIHEIETL oottt 16

B.2 FITETH S oottt 17
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4.3.3 FAAT RS EXECULION REPOIt ...vevieiieceeeiiceeeee sttt ettt st 19

4.3.4 FHARIELG Order REJEC .....cuveeeeeeeceeeeeeeeeeeeeeeeeeeeeeeeeees s asasanans 23
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4.3.8 43 X 75 [A] 2D M N EXECRPESYNCRSP ceveveveveeeriieeeeeeteteee ettt 24

4.3.9 7 XPATHRE 5T ExeCRPtENAOFStream ...cuciieeeceeeeeeieeeeee e 25
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il

1.1 B®

RO T FHUESRAE 5 BT (URRRARRD ZH MK 555 5% KRG 2 Mk
A2 oy Bl AT IR F S AL 3 RS 3 TR SOl A 2. FRT, AR REAX
EHTAFH G 625 KGR RN

1.2 RIBFEN

T
TDGW | TraDing GateWay
55 R

OoMS Order Management System
M PITRAE RS
L AETTHS 5E BT OMS 2\ TDGW H AT 22 5 Hidli 22 4

PBU Participant Business Unit
W2 5HLE 5% ot

EzCS Easy Communication Server
BAMEIEIE IR 25 A%

STEP Securities Trading Exchange Protocol
UEF3 5 5y B A8 # Wp L

1.3 BEH

(15111 RIS 52 &) Pl i 5 A A iR ARAS R )
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1.4 BREAN

BoRIRS: QQ #E: 298643611

Hi AR A 45 L1 - 4009003600(8:00-20:00)

H-FHEE:  tech_support@sse.com.cn
BIARRSAE Af5:  SSE-TechService (018 00 i# A
NN &)
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BE RAER/N

21 RGN

i NV G5 R SR AR T AL 5 RS K T, AFTEE A S M % (TDGW) MHEH i
B RS, PSR B .. TDGW MHER S R4 M ins 5% 240 (OMS) KR
Ean .

OMS = > TDGW |= | E76S
ZHEE
TR
HETHEE5ER oz

TOGW L HFE- BRI 55 ¥t (PBU) B HEEAL 5 RS, IEH K PBU L E
H1 P 42 Wi 7E TDGW Ui 58 il o

TDGW AT & FFI— AN 14 OMS #3745, TDGW X452 OMS N/~ G dir—
AN TCP/IP 42, BN EHAN SV IS — M R &1 o 2 TE B T #2050 oms FgMb 55 Hi ik,
X [5) OMS HEIXAZ Fy Wi of i e 7= 2B R [l 4R 208

OMS 5 TDGW [8] (3 H bRk TCP/IP 4%, i OMS 5Tk, OMS 5 TDGW 2 [a]f%
SR R AR 1, B A 0 22 Ak b RO R4 T BLORIEE

B3 —0FARAE PBU FEAS A 3350 I (A3 T EAT T 69

2.2\ B3G5 H

H AT SCRERT 2T 6 M Rl 55«
= w55 M55 HA AR A [8]
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B=F XEHLH

3.1 TEHLE

OMS 5 TDGW [8] 2> 1% VH S35 & 3¢ Logon V4 Logout Fl.0r Bk Heartbeat ¥H 2.

OMs TDGW

Y
v

I I
! EVTCPEERE |
I 7
I I
! Logon !
! g . BRAE
I
I I
I I
I I
I
I
I I
I I
I I
I I
I
| |
I I
:4 HeartBeat =: Bk
I I
I Logout :
I o
L | pas
I I
I I
I I
I I
I I

3.1.1 BV &0

OMS i 5T K FEFIZE 53 MG TCP 4, IFEERHE S J5 K 1% Logon T E.. OMS 5
(BN B 22 Logon TH B . WA E Y, TDGW iR [El—> Logon T EAE NN itk
KW, TDGW iz [B] — A5 W 5L A 1) Logout Y /&, I HH OMS KR, omS R BIAEI |
TDGW HJ & s DN 5 A g Ak HAt i &

3.1.2 RALE

DUESLEIN G, SRR BIR]KIE Logout TEAHTH S, AR ik ¢ 21, — ik,
W7 LRl — > Logout V4 BAENIBIRL . Logout YR A2 T7 FE WS 3 Im] B 5 O P IEHE . o SRk
i 5 A EA WS 5 M) Logout TH S, VEBAGE TS W] B SCTERE . ERITERIE
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Logout Y 2 Ji5 AN BL P A AT ¥ 2.

3.1.3 #EFSiE

TETH B A Bl 2SR TR, XU i) Heartbeat ki B 4EFE 218, RIER AT f—
T Lo 8] [RJ R A 2 B RORAE TSR, R B AR I RiE—A Heartbeat JH &L
O B 1) I 3 L 8 Sl R R AT VR R, LA SR BRI S TDGW 3R [a] % s Al A v U2 v 19
HeartBtInt 38 A #E . — it 24 OMS K% Logon ¥4 2 ) HeartBtint HU{H J& T[5,60]H, TDGW
WA JEAE, S EGL FHE (5 60D .
ST HEME AT . OG0Bk 7 B S OBk T4 A HaOT7E 2 A0k
(1 A AR B AT R, T A 23 18 SR 8 R L RGP RE . oM el Re e, ol
HHT RO 21 BT 2 HAth TDGW

3.1.4 HAh A =

TDGW fEAR BRI E KRB Y RGN, OMS 5 TiE ) 5 TDGW # 3L 2 i ; TDGW 15 EzCS
ERWIITRS, TDGW K85 oMms (B £x1%, JUHT OMS Ry J5 s ik o ih, mibjHes
i TDGW fil2 %5 -

Ak, TDGW FELL 1B T 2 EBIMIT 5 oMS (8] f#iE

® OMS 5 TDGW 37 TCP &R J&, ilid 5 MR e & ¢ s

® OMSTEHFRML G, RIE S BN KL

® OMS fEREIES 5, RAE 5 PR M IER

® OMS K & 4bHE TDGW NATTHE, 3 TDGW PR HAF A i Bl i 5 E 1]

1A;

® TDGW 5 EzCS [A] £ D2 WIT;

3.2 AR 5[EIH

OMS BHATHIHT T H B k. (New Order Single) , AR5 KRG T BN A, HRE
AR BT A6 2 (Order Reject) YH 2o

XTI AT BRI R R, 5 RGREAL S A, R OMS 3R B R ST AR
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(Execution Report) JH /B . ATH G EFEX FRATHIN, WX H T SR A o\ B HE 4t Bt
RO B 55 AN AR AR, BT RSB E S HIA

SR BT
oms TDGW
| |
' |
! New Order Single !
' "l ESEIRLIR G
| Order Reject | B
] :
S (O
' [
] |
! New Order Single !
' g Al SEHR
| | P ITIRE
: Execution Report :
N |
' |
' [
| |
] Execution Report !
X |
! |
! [
3.2.1 Mk KA

ITH R EHE SR (BiziD) , H AR B PO R ST IR S 70 X (SetiD)
X0 A2 A B B EEE R R BRSSO, R R LA 2 XX
IV P LGN S EE SR

W5 WA | PATIRE 45 | SCRERL | R | A
(BizID) [X (SetID) B ik A
BiFFMIFTEMN L 5 1 801 Y Y Y
iz i =X Bl 52 5 2 801 Y Y Y

E: YR, NN

" BRATER A AREITIR F Reject Ab, BUATIRE A S R SR I8 A I R AR IR 49 B Execution
Report (ExecType=8) o
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3.22HRWMHE

3.2.21 MEZM AR B35

EH TR F w2 5 (BiziD=1) AN nWac 5 (BizID=2) M55 H,

FRAMTH (OrdType=2) JH R :

FRIEEHR (New Order Single)

iTE$E4E (Order Reject, OrdRejReason=xxx) LRt
_._._.-._.-.-:. ............................................. oo
: :
! PRIVERIR (New Order Single) !
' gl
| E#RFAIN (Execution Report, ExecType=8) : Al 55436 SR I
. I
o |
| |
............. }ecccccccccccccccccccccccnacccaascsssancs cccccheccccccccccccccccccccccccccccccccsccancnan
| |
| I
! PRIV ERFR (New Order Single) !
| > ﬁﬂ#%&%,ﬁﬁ@%
L EIFRHFAIA (Execution Report, ExecType=0) ! ?\gf;g&giggimn
e I
i M3Z[E3R (Execution Report, ExecType=F) i
= ———— e — — —— ——————— e
i )
| |
BRI IT L.

3.2.2.2 #%

SCFF AR PR ML 55 SR A DL T Bl 55 R AR
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B R (Order Cancel)

|
|
> BTERI LN

T
|
|
|
|
| |
L ITEA$E4E (Order Reject, OrdRejReason=xxx) |
|‘ T
_________ S A
| r
: |
! s B3R (Order Cancel) |
! > 55
| B LM (Execution Report) !
|l
A :
| |
TN RRRRRRR— Femmemmemnememeenemna
| l
: B R (Order Cancel) |
>
: ) | HERRIN
I HE I (Execution Report,ExecType=4)
<
|
|
|
|

3.2.3 FERS

OMS [i] TDGW HEAT B R N 548 5y I (8] 225K o TDGW #8557 I [) 2%~ 5 IR &2k
7T RISy, REETR.

NotOpen PreOpen Open Break LT PreOpen Open Close

At T NotOpen . Break . Close JR & Wf A 4% Yt H 4t , TDGW i [H] Order Reject
(OrdRejReason=5009) T LLFH 4 . PreOpen®R#& T, TDGW & aT#:0 OMS I HI ), FE7E Open
i [7158 5 R G155 K . PreOpen J Open JIRZS T TDGW HZIK (1 B4l B 22 5 R 48 LN,
OMS J37 LR Affi A 9 ke -

£ OMS 5 TDGW =& 5y il i % 37 = 1 i P J5» TDGW [ OMS K ik — %P 8 IR&

21 ] 2% AAS T A 5 R0 A
SHEG, ¥E PreOpen A%ZE 5 B Open Rt 5 8. LAZE 5 BE 9:15-9:25 95, 9:14:55TDGW #% 9 PreOpen, 9:15:00 TDGW #%
N Open IRZ .
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PlatformState JH &2 . 4 F&IRAES KA, TDGW WA O #7215 1 OMS Kik—4%F &
R ST LLER

A

PATHRE S XA (B

ExecRptinfo .
P 4 PBUFISetIDfE B

A

OMS TDGW

I I

: Logon :

| i

| [

[ Logon I
: G Ja PR ARS LL

PlatformState | PlatformStateif H10MS

|
[
[
[

New Order Single

|
|
|
{ NotOpen/Break/Closeft}
: R (5009)
Order Reject :
|
[

A

New Order Single PreOpen/Openif

|
|
l
: TDGWHENT Hi
|
|

\ 4

Order Reject
/Execution Report

A

3.24 EFITH

A o) BRGURYE AR TP LSS PBU + 4 53 N BT B4 5 AL I B I T R R N E R
TTH

Frr, A% PBU M BizPBU.

&3 G FRAT B g B R SR A N B

IR Y = R NERT B 5 B
New Order Single ClOrdID
Order Cancel ClOrdID

YT HEEITH, TDGW R[EIFEL4IH 2. (Order Reject)

10



),

& TE€ECH 52 5 T S B 1

oms TDGW

New Order Single

A

OrdRejReason=11270

[

| |

| | .

\ > FERIR

[ ClOrdID=10 Pbu=20001 I

! |

| [

| [

: Execution Report,ExecType=0 : BB AEIA
[ |

| |

| |

| |

! New Order Single |

| ClOrdID=10 Pbu=20001 " BEEHIR
| |

| |

| |

[ [

! Order Reject ! B 4 52
[ |

| |

| |

| |

| |

. |

3.2.5 PTG

PTG H EH S PBUL 47X (SetD) #1755 (Reportindex) {5 .

PBU B T IZHATIR S R AEW — A& 5% PBU kAT BAR BT = A= I Rl it , — %
N OMS &L TDGW FIEAE¥ K1) PBU: #5 TDGW ML il bd, %7 BeAUE T fe i
B AR PBU, T ILJE EE1T T = B

TEREAS PBU R, HATIREGIRIE /XX (SetiD) KI5 NZAGw5 A HASL 8RR . 76—
MNEGHW, FAMPITIRE R H 1) Reportindex M 1 FFaAELLHME . LA ARFENMLS AT LLE T
[l —ANr X4, A [ — AN P e s

OMS 5 TDGW #7431 5, TDGW 23 [ OMS HEXHUATHR 515 & (ExecRptinfo) JHE.,
Hrb 5 PBU BRI X F13E, OMS REARHE A5 B 4k 2 A28 B HAT IS it .

OMS 5 TDGW & 7 2xifi 5, MARYE ExecRptinfo FFFI{E &, A TDGW K%M HATIRE
W5 X 75 A5 (ExecRptSync) 1 &, TDGW H4 iR [a] — AN 4 X 3 5 [ 25 mi Bz 31 6

(ExecRptSyncRsp) HEAT A8 . XFF ExecRptSync i SRR TS50, TDGW K4k 4 1 h &4

5E [11F*5 BeginReportindex &% J& £ AT 5 .

OMS #HAKIET 5 FZIHE, TDGW BASHENPATIRE . Wk oMS KiEN 75 [F P

Abtn, FHEMHTEML S (BiziD=1) MR EEAE S (BizID=2) ¥JJET SetiD=801 I/} X o
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TH B, BeginReportindex KT SEFRAELE 73 X Bl i K5, W) TDGW AL HER AT
B2 S2PR 5 X 8] 4R Bk 5234 B BeginReportindex J& F T U6 H#EI% . [T )5 , TDGW AN £ OMS
R, (AT DO 5 [R5 S SR 7 s AT i o e

OMS JSiX} TDGW FHEI& AT 15 BEAT Bedl 55 AL A, H oMs BLR #5155 A2 AT 4
HMEE ST, R E A

oMSs TDGW
Logon R o
Logon
PlatformState R

A

ExecRptinfo

F

Pbu=20001, SetID=1

ExecRptSync
> 2 R
20001, 1, NextRptindex=1
20001, 2, NextRptindex=100
y ExecRptSyncRsp R W
20001, 1, 1, 10, RejReason=0
20001, 2, 100, 200, RejReason=5010
Execution Report
< TR

20001,1,1
20001, 1,2
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3.3 EH=

oms 5 TDGW W7

7E OMS HHi 5 TDGW @231 o, 1 T Wrde I a) v] ReAErEA 4 h v R &, OMS B
St BN ATPIAN T T BT IR . B OMS S AT IR HEAT IR, DU AT g 5 b i
AR ARIT B RRES . OMS ATFEIRE —BUf ()5, XHARAL T “ EAR(EARH N ARZS 1T 8
BEAT BT AR

TDGW 5 EzCS WiJT

TDGW 5 EzCS [BIEHWI T, TDGW ¥filid Logout (SessionStatus=5006) jH L4
OMS (8] [ &x i, JE2R P14 E2CS. 1F TDGW KRB X EAL 5 RG], OMS R3] TDGW
(215 oI Th . TDGW TKE &%, H oms i 5 TDGW [l (415, OMS X & 11k
SR 5 E iR A

3.4 ITRE#HLE

I AE TDGW i AT AC &, oMS mlilid 55—/ TDGW [B]fF)2x1f, U3 HAh ToGw |

M5 — PBU P AR AT ik i A

+——PBU-ARY[E[#R—> TDGW \

ERPBU-A
OMS \/} RIRSE
B FPBU-B
PBU-BHOEIHREN 13 /ﬂ]ﬂPBU'A
— &0 — TDGW
PBU-ARIHITIR &

TDGW 3ifi & 3% 1) PBU-B, #5711 1% 5 — TDGW _E & 3% ) PBU-A FT/= A AIHAAT IR 75 , PBU-B
5 PBU-A HFEE T H—HymZs 5ENM.

HAl, 225 RGRHRA S5 PBU AR % 3 A HARE 5 PBU 1T L. iz 1T )
ST PBU H B [EIHR B A H 520, TDGW Kl S R 3E B 5% PBU H & 1[I H 404

EF—T %S5 ENEEE N, iTRARENEEAT%HS 55 H 5, Thss
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BIE HEEX

41 HEEMEYLE

B—HEHHEE L. HERIEERHM, HERKKEN 4K 7.

MsgType
HEL MsgSeqNum
MsgBodylLen
HEE MsgBody
HER Checksum
HESLHHEERA, 75 A B A A
FB 4 9]
MsgType B
MsgSegNum HERFS
MsgBodyLen MERSKEN S
R RS BRI
FB4 5]
Checksum 206 A

BB AN IS TH B S TF 46 3 Checksum 3R 1E (LS Checksum 38), 11577 7% WL
o

411 8RS

MsgSeqNum 2 1EXNUT B ALTH B, B 1 TR IELLEIE,

412 BT B

OMS RESHFIH KM 04 e MsgType MUBLILXTAR L6 HOEAT 0BT, X T4 0
RAIEAL, OMS 517 LT O 17 2185
OMS i3 1 BRI JE: Hiclis MsgBodyLen IRIERE, AT ELAKILIG « 18 FE A1 7

15
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HIARFN B, LTE 75 B 1T 2 T 2
XTI E R GBS RIS, OMS NBEATICRIFAE L I TR AL PE .

4.1.3 B AERE

LET

1. KH K747 (BIG_ENDIAN) ;

2. TR RIA charlx] Fox, x A HFTEL R ASCH Zwid, x5, ANEKE
RIS a2t BRREI A, PR s REEHT . KRS58 NEFRLL T

3. BUEHRMFEERINE 0, FrFE KB HE: 0 “BABH” 7B,
HERE

4. Nx+ Nx(y)FH TXf int. uint S8R F B AGSLRL 5K CREEED MBABERT, ot Nx
RETRRAKSE R x LTI REEL Nx(y) R 2 8UE R KA x A8y, bR y s
NNy o

5. X FBORF PR EUA 5%, BUEARSE LR BRI BT IE . s Bk “
ST 17 BUOMOSEEL 1, #7 BRI N13(5), TSERRIH'S 1000005 # 5Bt AL char,
KERHGFH ‘1 .

6. AR, & AR L R .

TR 4 B it Wi B

price int64 P, N13(5)
quantity | int64 M=, N15(3)
amount | int64 4%, N18(5)

date uint32 | HETHRTX HEA, 3K YYYYMMDD, YYYY N4E, HL
{H il 0000-9999, MM A H , HUE 5 01-12, DD
FH, BUETEHE 01-31
ntime uint64 | HETHS X ETE], #5378 HHMMSSsssnnnn, HH SN/,
HUE VG 00-23, MM s, HUEYEHE 00-59, SS
R, BUETEE 00-59, sss NZFD, BTG
000-999, nnnn A H NP, HUEEHE 0000-9999
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Z;TECH 52 5 T S B 1

L 32pfiferi

4.2 2IEHE

4.2.1 & 3% Logon

T4 Ui
MERS MsgType = 40
SenderComplD RIETT ARG
TargetComplD RS TT ARY
HeartBtInt OBk RE, AR
PrtclVersion BEFTPR A, A A0y aa.bb, A
0.30, 1.00
TradeDate Lo H
QSize e

HER

SenderComplD #1 TargetComplD H TR 1E X7 I & 1y - OMS AR S 1] DAFR IR & 1
f] SenderComplD, TDGW X f] BLHL7E [A]£% Logon B K H4H 'S T+ TargetComplD H1. OMS &
f] Logon 4 /2. TargetComplID 5 “TDGW” .

HeartBtint 35k HI >R 48 72 O Bk 51K A IR I 8] (B RR, JL SE T 2 LAt 3 rpoxdCo B )
ILI5E o

PrtcIVersion 5 I H AR A, # 3~ aa.bb (41 0.30, 1.00) , TDGW K7EA 75 B KL
B NBIVMARAS o M BT SR ARAE AP A B3Ry 1.90 B

4.2.2 7¥4%4 Logout

FB&Y Ui B
23k MsgType=41
SessionStatus PR AY
Text AR
HERE
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A2 5 W R B 2 T

A

¥

A

4.2.3 0>k Heartbeat

FBA 1t
MENSES MsgType=33, MsgBodylLen=0
HEE

4.3 NRHR

Wiz el ERM ., AR ST RPN LR LT
KA V55 25 (BizID) BV RTE
New Order Single 1 z
(MsgType=58) 2
I
Order Cance B 4 3 N/A
(MsgType=61)
Execution Report N
(MsgType=32. 59) 2
Rei
Order Reject B N/A
(MsgType=204)

4.3.1 FriT L H R New Order Single

TR 4 Wi B
H Bk MsgType = 58
BizID 55 %5
BizPbu A5 PBU i 5
clordID & N FRT B S
SecuritylD UEZF ARG
Account UEZF K A
OwnerType N it
Side K37 1A)
Price FHAR AT A%
OrderQty FRAR
ITHRRA,  H AR RR
OrdType B
TimelnForce VT AT A5 ) 2 2
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~ 1E€ECH 52 54 I 5 e 1L
0= HAEK

TransactTime FH R T [E]

CreditTa {5 MRS, UHE A SRS,
caree Afis P AE S HUS 5

ClearingFirm SEE LAY
BranchID A v
UserInfo HPERAER

Extend Fields B SPY RTB
HERE

i :

1. &EH TSR BizID=1. 2

2. ClearingFirm &5 5 WS : FABH, HEBRIME.

3. YRTBEAMM

4.3.2 #{HE. H 3R Order Cancel
FB4 Wi B
VEPSES MsgType = 61
BizID NI TR
BizPbu k55 PBU %5
clordID & N FRAT B S
SecuritylD UEFF RS
Account EFR I P
OwnerType TR #H R
Side ST 1+
OrigClOrdID JRUG 2 N e S
TransactTime FR s ]
BranchID Bl AR
Userinfo HPARARER
HERE
Tt B«

L. fp s, BizID. BizPbu.

SecuritylD. Account. OwnerType. Side. BranchID HX
(BN S A H0T PR B B M 1], OrigClordID HEUAE B 5 AT ¥  ClordID AR TH]

4.3.3 P47 45 Execution Report

(ERLEE R VNSE  C AP LD IVAE | CP R IRV 5 A EIE

19



),

~ TECH 32 5 R HA B A
4.3.3.1 ERR M R % 155 A Th i
TBA BiH
B3k MsgType = 32
Pbu % aliT 14 Pbu
SetID FENS XS
Reportindex %ﬁ%&%%ﬁ%
M1 IR SR i S
BizID Ak 55 4
PAT A
ExecType OZW% EET&E%IJJ
4=1T FLEA T
8=1T HiHIRIE 4
BizPbu %5 PBU %5
clordib AN RS
SecuritylD WEFFRG
Account TEZFIK 7
OwnerType PRSI S gt
side Sy
Price AT A%
OrderQty HR R
LeavesQty Tl R R
oxiaty R, Wﬁﬂiﬁgﬁ (ExecType=4) WH
=X
OrdType ITHRAY
TimelnForce PR TR
0= HA %
TR
OrdStatus 0=C AR A L
4= A
8=l
CreditTag & HFREE
OrigClordID JE UG 2 G A BB T g S gﬁﬁﬁkiﬂ
(ExecType=4) BH & X
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A2 5 W R B LA

/=
~ 1€CH
ClearingFirm TBHE 2 A
BranchID B AR
. ITHAEZRY, IEZAH N, (ExecType=8)
OrdRejReason o
HrE X
OrdCnfmID 55 I AT $ g S

HERE
LR
1. ExecType f1 OrdStatus ZH-&HUH:
FSCE FF AT R D I N«
E 205 Y«
R =R P LIV

OrigOrdCnfmID

L RN

PIn A0 2

(ExecType=4) HJH = X

Gy P .S, SRR R

TradeDate 2 5 2
TransactTime [ 45 B (1]
Userlnfo HPAREEE
Extend Fields Bk 559 B

2. YRTBEAMEM

ExecType=0, OrdStatus=0
ExecType=8, OrdStatus =8
ExecType=4, OrdStatus =4

4.3.3.2 $8 5.5 T
FB A4 Ui W
MEPS S MsgType = 59
Pbu AT Pbu
SetID FENTX S
Reportindex PAT R G
BizID V55 45
BizPbu A%5 PBU %i 5
clordiD 2N S
SecuritylD WEZF AR
OrigClOrdID JR G2 LN LT B S
BranchID A AR E]
CxIRejReason HeRsE4ahy
TradeDate = 5y H
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4.3.3.3 g3z B3]

TransactTime EECER ]
Userlnfo HPRAEER
HER
TR i
MEPSEN MsgType = 103
Pbu E T [ Pbu
SetID FENDX T
Reportindex PATIR w5
BizID b 55 % 5
ExecType HRPATIRES, HUE:
F=iAC
BizPbu A4 PBU 4i 5
clordiD 2 RN BT
SecuritylD UEFFALHS
Account EZR K P
OwnerType PN it
OrderEntryTime FR AR (]
LastPx FAE
LastQty FRAZH
GrossTradeAmt FRAE 470
Side SKRTT I
OrderQty FR A=
LeavesQty PR AR
ITHURA
OrdStatus 1=HB 73 B
2= RN
CreditTag 15 Fn%s
ClearingFirm HHE 2 AR
BranchID B A
TrdCnfmID A G
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~ 1E€ECH 52 54 I 5 e 1L
OrdCnfmID A5 AT G
TradeDate 525 H
TransactTime EECERNE
Userinfo HPRARER
Extend Fields S T B
HERE
i -
L ¥y RFBEAME.
4.3.4 RIS Order Reject
FB A4 Ui W
MEPSN MsgType = 204
BizID V55 45
BizPbu %5 PBU %5
clordiD 2 RN B T
SecuritylD UEFRACHAY
OrdRejReason TR a0
TradeDate 5 H#
TransactTime EECGREIN
Userinfo HPRARER
HERE
4.3.5 F 5 IR PlatformState
B4 P B
MEPS MsgType = 209
PlatformID FEARR
PlatformState FERE
HERE

>N T EARIT R, AR (8] SR IT R [l A



%%TE%Q 52 5 T S B 1

4.3.6 P ITH 15 B ExecRptinfo

TBA W
MENSES MsgType = 208
PlatformID FEhRiR
NoGroups I IREL
> Pbu E BT B PBU
NoGroups I IREL
> SetiD FHEBHKE
HER

PATIR S 5 S 324 Pou 14> X B2, ik OMS RHFHATIR &5 M BT WA LA 4Ed . Hodr Pbu
Al HE N OMS FTZERE TDGW &% PBU, tH A HENZ TDGW BT [ HAR PBU (EL&T
[ I PBU) , TDGW TEIZAEIMAH 1 e 45 8 5% PBU, Ja 25 T R A9 At PBU (I

4.3.7 4+ X 5 [ ExecRptSync

FB A4 Ui W
VEPSES MsgType = 206
NoGroups PEIA IR EL

> Pbu AT B Pbu

> SetD FENTXS

> | BeginReportindex X R S, A SCHF

2763 B KHUE.

HER

J75 [F25 15 3K ' BeginReportindex HUE . KT 0. OMS Rkt G i 2 ik “ 43 X J7 5 [F) 257

R, 2R E N B B R R AT .

4.3.8 43X 5+ 5 [E] 2B W ™. ExecRptSyncRsp

FE B
MENSES MsgType = 207
NoGroups TR
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~ EILES T JRp D
> Pbu AT Pbu
> SetD FENTXS
- | BeginReportindex I3 X Rl 75 A
> | EndReportindex g3 X e K ER 75
> RejReason fE4ahg
> Text i3
HERE

53 X 75 [F) P . H RejReason 2N 0 B R p ), HAWHUE R /RE % (W1 Pbu BY SetID
BUEAIERD ©

4.3.9 5 XPATIRE S ExecRptEndOfStream

T4 Ui B

MENSES MsgType = 210
Pbu o ET R PBU
SetID 73X

PATIRE R KT 5, &
EndReportindex HEBINZT KPATH
T RSYS I8

HER

TDGW [i] OMS A%, TR IZHAT IR IR AR, e SaZPUTIb i LK 5ok A

Hahn, HAHEE EndReportindex.
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% TE€ECH 52 54 S S T
FhHE Mix

51 Mi— HERIEN

PAUR it SR B A AR B -
uint32 CalcChecksum(const char* buffer, uint32 len)
{

uint8 checksum = 0;

uint32i=0;

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

{

checksum += (uint8)buffer(i];

}

return (uint32)checksum;

5.2 {— PBU KiAA

W N PBU IS A JLRRE X

LECE T ToGW EHI T ERELZ G RSt )a 6 I EFBLL, MONEFAZ 5 HIT;

25 Bk, R BTN SRR T, FROSSAE 5 HoT, SO
i BizPbu FE1X;

3L IR, RS 555k PBU [BAIT FIKR R, FONITRIAS 5 Ht.

TEARL O H, Bk 180 3 BFE HLLE W B4k 3C (Execution Report. ExecRptinfo.
ExecRptSync/ExecRptSyncRsp. ExecRptEndOfStream) H1LL Pbu FEE IR .

HHT, BizPbu WIS &R 5 HTE TR —aZ 5#HNM, BN S RGIGIELAAR
45 HRIE R . T PBU 6415 ¥ 5% PBU J& T M — TS 5ENM, BIPRAT [ R,
FESAT IR 515 B ExecRptinfo JH B HR A 2 51T B RIK I ZE 5 #.7T
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& TecH 35 54 K B 1
SIMZ R
RS/ FE R Y Text (W)
0 1IEHIBH Normal Logout

4012 SecuritylD #5 iR B35 MV 55 25 BizID 45 1%
5000 ATE S 4K Message Exceed Max Length
5001 AT BRI A A 1R CheckSum Error
5002 o6 R B Heartbeat Timeout
5003 FEEH OMS Bk Already Login, try again
5004 R G 5 PR TE RS R Login Timeout
5005 AT B TargetCompld AN IEFf Compld Error
5006 TDGW REXKERZ Y # 5, EM/EEIX | Not Ready
5007 R Internal Error
5008 ANBE IR R B A Message Type lllegal
5009 T E RS G AR R
5010 SetlD fifi®
5011 Pbu %
5012 HNE R AESZ Logon JH S Login First
5013 BeginReportindex HUE 4 1%
5014 AN SRR R WM A UnsupportedPrtclVersion
5015 VPSS €A Message Data Error

T AR 5 W SR RIS, RS0 R B8RS S AR H AR R 67 T 6 BRI E B0t

5.4 MM Userinfo B8

X5 TRV S P Userinfo ‘7 BL (R RVEEED » AU TR
1. TDGW iR [E145 OMS [1) FATTH B H Userinfo, HUiZ 2k NATH BB R EATEE (i

OMS Ki%%; TDGW) ) Userinfo 7B {H .
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A

Esehhg 5 5 W B B L RIE
.
557 #HIEFH
1. SiEHBTFE R G
A 3T
FBA (&1EHE S B
JE\)
Checksum uint32 B8 AN
HeartBtInt uint16 NEIS TN R iy
MsgBodyLen uint32 VEPSKINISic
MsgSeqNum uint64 HWEFS
MEPSE -yt
33=[ Bk
40="5 3%
A1=7E4
58=HT 11 HH Rk
61=fF L FR i
32=FR R ] 87 K AR s D i) 8
MsgType uint32 59=1ifLFp. 2 WL i) J37
103=/%72 [Fl Kk
204=H#fh 4
206=77 X 75 [F) 20
207=77 X J7 5 [F] 20 ) |37
208=HUTIREE R
209="F- & IR%
210=4) X BTG 45 K
MsgType uint32 MEPSEiL]
PrtclVersion char[8] PO RAS, #3208 aa.bb, U1 0.30, 1.00
QSize uint32 TiEE
SenderComplID char[32] RI%E TS
SessionStatus uint32 VERIRSS
TargetComplD char[32] F o7 ARy
Text char[64] AR
TradeDate date 5 H
2. MW EFBOE LA
FERAMABER) B it i
Account char[13] UEFR K P
BeginReportindex | uint64 XRS5, A SCEF 2763 A RHUE.
BizID int32 A 95 4
uin et S or e
’ 1= BT 5
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& TE€ECH 52 5 T B

2=fit 7 o P 2 B 52 5

BizPbu char[8] k%% PBU
ED ARG 5 A TR oR, HEIEA X a1
BranchID char[8] (01000, 599991, AL 5 ALHIZEMIEN 0. EMLERAR
B AT T AR B sk 2 3 XA )
ClearingFirm char[8] g2 Y
clordID char[10] | & B3 AT i 5

FEHANZ, MHMERZSNES, B EAEE:
XY=HH {5 i K 32

CreditTag char[2] RZ=FHEAE 5

PC="FAE 4 5)

e HAZ B EE 245

CxlQty quantity i R gy
CxIRejReason uint32 WopE4ahs
EndReportindex uint64 53 X 5 K [FHR 75
EndReportindex uint64 PATHR A TR KT 5

ITHRPATRA, BUEATE:

0=1T B R B T

ExecType char 4=VT B BT

8=1T L HRRAE 4

F=p{ 3¢

MEFFIIFTEMN AL Ty, A LastPx * B
GrossTradeAmt amount & LastQty * 10;

X ZE AN 52 5y, 100 * A #E
LastQty * 10;

FAE

X IF TN AL Ty, AN N 7T

LastPX Price S AR IR A2 5, e s 7 76 e e 4
R
LastQty quantity BB E
LeavesQty quantity T E =
NoGroups uintl6 TEI R EL
OrdCnfmID char[16] Lo il
OrderEntryTime ntime FR S ]
ks
. MEFFIFF TN AL 5 g A R AL 5, Hk
OrderQty quantity " s . N .
o Aoy Toe A, B 1000 7ok AT HIEEL 1000
TehRETT
OrdRejReason uint32 TR 4800
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~ 1E€ECH 42 55 % ek i 1L
ITHORAS, BUEEHE:
0= AR
1= 2
OrdStatus char o= A A
A=
8=C.fh 4t
1T BA KA .
OrdType char i?;f\i’ BB R
OrigClordID char[10] JR G2 N T SR
OrigOrdCnfmID char[16] JRUGAE 5 BT i ¥ 9 5
LA #HRA, BUEAFE:
OwnerType uint8 1:4\)\&%}%
103=HA #5535
104=HE 5
Pbu char[8] Bk EiT 7 Pbu
) FEhRiR
PlatformID uintlé o = FHETL
0 = NotOpen, HRIFK
- 1 = PreOpen, THFFIK
PlatformState uintl6 N
2 = Open, JFiK
3 = Break, #1{%
4 = Close, *M
R A%
MEFFIIFTEN A T, N “BEE ToRAT TR 7+
Price price s
X AP R AL 5, “ R E o B e BIHAE
a7 s
RejReason uint32 faahd
Reportindex uint64 PATIE 'S, M 1 IR IESG G % 5
SecuritylD char[12] UEFFARAY
SetID uint32 TFERNT XS
SKET7 IR, HUE AL
Side char 1=3K
2=32
Text char[64] i
TimelnForce char VTG RS (R 2R A, HUE B
0="4 H A%
TradeDate date 2 5 H A
TransactTime ntime R B [8) B8 2] i B (1]
TrdCnfmID char[16] A Y=
Userlnfo char[32] HPERAE R
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