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WA KRR, WO T UREH N MO RRE, |07 T URHEB N T ELFEN, EH
Mg AT, N EERES ERM, BARFGHEER; BEANRFZRELIEHKIRAR, NF
3T E KA KRR E R RMHEELEMRT

WHERERT: Ee@wlr., —FEWNHPEEZRN.

NTELBRK—RBEN, APRATERZECENLGTANEL; X TRZRN, AP T4HHLTT
REMEBENKRBN . ¥TRELLTHNHEL, FRLATATEN R A 3 TREEE LA
WM R, NG B & % 7t B F 7
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FPRIEHER GRS M * STEP UMK (AHRXFZTE)

32221 WHFREANFERLE (BRIFKR)

OMS1 TDGW OMS2
AR
(Quote Request,MsgType=R)
N a3 s
BtERERINER QuoteRequestTransType=New
ClordiD=c00001
S RIME ;
(Quote Request Ack,MsgType=R)
(Allege Quote Request,MsgType=R) o
QuoteReqID=qr00001, OrderID=qr00001 QuoteReqID=qr00001 BRIGIRINT
QuoteRequestTransType=New QuoteRequestTransType=New
QuoteRequestType=Submit QuoteRequestType=Alleged
QuoteRequestStatus=Accepted QuoteRequestStatus=Accepted
&
(Quote,MsgType=5)
BN ERRn

HRaENG

G EED 6
iBR

Reject

Accept

HRIEMN

(Allege Quote,MsgType=S)

QuoteReqID=qr00001
QuotelD=q00001
ClOrdID=c00001

HffHER
(Quote Request,MsgType=R)

QuoteRequestTransType=Cancel
ClOrdID=c00002
OrigClOrdID=c00001

M BRI

(Quote Request Ack,MsgType=R)

QuoteReqID=qr00002
QuoteRequestStatus=Rejected
QuoteRequestRejectReason=20001

AR R
(Quote Request Ack,MsgType=R)

QuoteReqlD=qr00002,0rderID=qr00001
QuoteRequestType=Submit
QuoteRequestStatus=Cancelled

QuoteReqlD=qr00001
QuoteMsglD=qm00001

RINMIKTSER

(Quote Status Report,,MsgType=Al)

QuoteMsglD=qm00001
QuotelD=q00001,0rderID=q00001

37,310} fyip
(Allege Quote Request,MsgType=R)

QuoteReqlD=qr00001
QuoteRequestTransType=Cancel
QuoteRequestType=Alleged
QuoteRequestStatus=Cancelled
OrderID=qr00001

11
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4 TecH

LI H R Z BT 5 P < STEP # 0 ALE (EBRM K 5 F &)

32222 AHWMAFBERNMRE (BLRiEX)

12

OomMSs1 TDGW oMms2
ek
BN ERERRNE {Quote Request,MsgType=R)
QuoteRequestTransType=New
ClOrdID=c00001
I iE IR EEIEER
(Quote Request Ack,MsgType=R) (Allege Quote Request,MsgType=R) EREIBING
QuoteReqID=qr00001,0rderlD=qr00001 QuoteReqlD=qr00001
QuoteRequestTransType=New QuoteRequestTransType=New
QuoteRequestType=Submit QuoteRequestType=Alleged
QuoteRequestStatus=Accepted QuoteRequestStatus=Accepted
B
(Quote, MsgType=S) BN A RREEN
QuoteReqID=qr00001
QuoteMsgID=qm00001
SEERN RS EIR
BRSBTS (Allege Quote,MsgType=S ) {Quote Status Report,MsgType=Al)
QuoteReqlD=qr00001 QuoteMsgID=gm00001
Quotel D=q00001 QuotelD=q00001,0rderID=q00001
ClOrdID=c00001
EEy
(Quote, MsgType=5 ) RIS RIEIR S
OrigClOrdID=gm00001
QuoteMsglD=gm00002
BidSize=0
OfferSize=0
TRIATSOHR
(Quote Status Report,MsgType=Al) Reiect
OrigClOrdID=qm00001 |
QuoteMsgID=gm00002
QuoteStatus=Rejected
QuoteRejectReason=5011
RIS O
EERIRIN (Quote Status Report,MsgType=Al) Accept
RN (Allege Quote,MsgType=S ) QuoteMsgID=qm00002
A QuoteReqID=qr00001 QuotelD=q00002,0rder|D=q00001
QuotelD=q00001 QuoteStatus=Cancelled
ClOrdID=c00001
BidSize=0
OfferSize=0 ol L




7z
~ L ER K F % STEP DA (ERAZRTS)

32223 WM F ERMF R (B RIEKR)
W B AR E A RS, B — i AR SR R, R T e R
FHRNGE, EABGNPEERN AT REEA TR —, FERNTHREATFHA .

TECH

OoMs1

A
(Quote Request,MsgType=R)
QuoteRequestTransType=New
ClOrdID=c00001

T ERMMNER

TDGW

OMS2

ooy (All Q %Z&ﬁmi’aiiﬁM T R)
(Quote Request Ack,MsgType=R) ege Quote Request,MsgType=
g goyp EREIRAT
QuoteReqlD=qr00001,0rder|D=qr00001 QuoteReqlD=qr00001
QuoteRequestTransType=New QuoteRequestTransType=New
QuoteRequestType=Submit QuoteRequestType=Alleged
QuoteRequestStatus=Accepted QuoteRequestStatus=Accepted
B
(Quote,MsgType=5) B EREN
QuoteReqlD=qr00001
QuoteMsg|D=qm 00001
H&ANEHR
HERIB (Allege Quote,MsgType=5 ) (Quote Status Report,MsgType=Al)
wRERG QuoteReqID=qr00001 QuoteMsgiD=qm00001
QuotelD=q00001 QuotelD=4q00001,0rder ID=q 00001
BAMOE
BB ESRN (Quote Response,MsgType=AJ)
ClordID=c00002
QuotelD=q00001/QuoteReqID=qr00001
QuoteRespType=Hit/Lift
AR SOHE
. (Quote Status Report,MsgType=Al)
Reject
QuotelD=q00001/QuoteReqID=qr00001
QuoteStatus=Rejected
QuoteRejectReason=5011
BAAEER
Accept (Quote Status Report,MsgType=Al)
QuotelD=q00001/QuoteReqlD=qr00001
QuoteStatus=Accepted
QuoteMsglD=c00002
Order|D=qr00002
= - A -
TS B BRZRE (MsgType=28) BERE (MsgType=28) BOSRSE
ClOrdID=c00002 ClOrdID=qm00001
ExeclD=e00001 ExeclD=e00001
OrdStatus=1/2 OrdStatus=2
ExecType=F ExecType=F
EREHER st —
(Allge Quote Request,MsgType=R) B RN R0
QuoteReqlD=qro0001 S
QuoteRequestTransType=Cancel
QuoteRequestType=Alleged
QuoteRequestStatus=Cancelled
SR ER _
(Allge Quote Request, MsgType=R) B -
QuoteReqID=qr00001 R EEFIRNEE

QuoteRequestTransType=New
QuoteRequestType=Alleged

13

QuoteRequestStatus=Accepted



Z;TeECH

FPRIEHER GRS M * STEP UMK (AHRXFZTE)

32224 P FELBMF RN (B RIEFER)

OMS1

BfGREDMER

BRRENG

BfiEERER

Reject

Accept

BffER
(Quote Request,MsgType=R)

QuoteRequestTransType=New
ClOrdID=c00001

SRR
(Quote Request Ack,MsgType=R)

TDGW

ERIEMER
(Allege Quote Request,MsgType=R)

QuoteReqlD=qr00001
QuoteRequestTransType=New
QuoteRequestType=Submit
QuoteRequestStatus=Accepted

WEEIR (Allege Quote,MsgType=S )

QuoteReqID=qr00001
QuotelD=q00001

RINEIS
(Quote Response,MsgType=AJ)

ClOrdID=c00002
QuotelD=q00001
QuoteRespType=Pass

IRERSEIR
(Quote Status Report,MsgType=Al)

ClOrdID=c00002
QuotelD=q00001
OrderlD=q00002
QuoteStatus=Rejected
QuoteRejectReason=5011

TRAVASEIR
(Quote Status Report,MsgType=Al)

ClOrdID=c00002
OrderlD=q00002
QuotelD=q00001
QuoteStatus=Accepted
QuoteMsgID=c00002
OrderID=0r00003

14

QuoteReqID=qr00001
QuoteRequestTransType=New
QuoteRequestType=Alleged
QuoteRequestStatus=Accepted

R
{(Quote,MsgType=S)
QuoteReqID=qr00001
QuoteMsgID=qm00001

IR ENR
(Quote Status Report,MsgType=Al)

QuoteMsgID=qm00001
QuotelD=q00001

ERRINEIS
(Allge Quote Response,MsgType=AlJ)

QuoteMsgID=qm00001
QuotelD=q00001
QuoteRespType=Pass

OoMS2

BRAIRINTT

BRNTGRRRN

BB IR EE




Z.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

32225 WHHBMAFERRLE (AFATHE)
AFATFAE E A0 &R TN T E, TELENFTELRN T RN ERiER) &4,

omMs1
N #h K (Quote Request, MsgType=R)
s A clordiD=100 4
QuoteRequestTransType=New
#HhiE KB R
« _ [Quote Request Ack, MsgType=R) |

QuoteReq|D=t100,0rderID=t100
QuoteRequestStatus=Accepted

7 it i % (Quote Request, MsgType=R)
ClOordID=101, OrigClordID=100
QuoteRequestTransType=Cancel

o % 4 4 (Order Reject, MsgType=i)

Order Reject

gan: WEKBXKITEES

P LIl ‘_ﬁ$"f"’]ﬁ(Quute Request Ack, MsgType=R)

QuoteReqlD=t101
QuoteRequestStatus=Rejected

H %7 K (Quote Request Ack, MsgType=R)
—

$E2C: BBE A
QuoteReqlD=t101,0rder|D=t100
QuoteRequestStatus=Accepted

%3 AFTHRHN

| B A H(Allege Quote, MsgType=S)
I QuotelD=t200
QuoteReqID=t100
ClordID=100

F#3: AF AR R

TDGW

MDGW

RN ZE K

FEHAE B FE BIATH

A W R (Quote, MsgType=S)

QuoteMsgID=200
QuoteReqID=t100

B o 0
" QuotelD=t200,0rderlD=t200
QuoteMsgID=200
QuoteStatus=Accepted

4 # R (Quote, MsgType=5)

& WA+ W(Allege Quote, MsgType=S)
QuotelD=t200
BidSize=0, OfferSize=0

N N § 3 1 [ & (Quote Response, MsgType=AlJ)
wFa: KRR RN oD
NoQuote=1,QuotelD=t200

QuoteRespType=1/6

2l ﬁ"ﬁﬁ(Quote Status Report, MsgType=Al)
“— o

ClOordID=102
QuotelD=t200,0rderlD=t102
QuoteStatus=Accepted

L %2 W 4 (Execution Report, MsgType=8)
ClordID=102
OrdStatus=1/2
ExeclD=m100

4K FE AR AT

15

QuoteMsglD=201
OrigClOordID=200
BidSize=0, OfferSize=0

A o
(Quote Status Report, MsgType=Al

QuoteMsgID=201,0rigClOrdID=200
QuoteStatus=Cancelled

“®
| _lﬁxscmn_Rgp_oﬂjVI_saTwﬁ),
ClordID=200
OrdStatus=2
ExeclD=m100




Z.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

3.2.2.3 HHAEHLRKE

BN THRAERZIEEALRL. BRETIHNRMN, RIZAREURELEZHRTERT I LA R

/ﬁ]\ /ﬁ%‘ /é‘ ’
It ol B AT # R R A

oms1

& 4 & {it (Quote, MsgType=s)

TDGW

QuoteMsgID=200

FRIA: BHAZRTERBEAR - Order Reject

WR1B: WKL F KBRS
E2S 4

< DRI A {Quote Status b
QuotelD=1200,0rderlD=t200

QuoteMsgID=200

d/Rei

__ 4B #(Order Reject, MsgTypez]) _ _ |

% 3% " ¥ (Quote Status Report, MsgType=Al) |

EHELERAN

MDGW

Hi 4t % it (Quote, MsgType=5)

i TIREE BN, X7 R AKERNEER G HEINF

# KA % #(Allege Quote, MsgType=S,

QuoteMsgID=201
OrigClordiD=200
BidSize=0, OfferSize=0

A BRABHATERB LK

Order Reject

70 BORALEGRAS g iR (Quote Status Report, MsgType=Al) |
REK QuotelD=1201,0rderlD=t200

QuoteMsglD=201
a led /Rei

« — B e(Order Reject, MsgType=]) _

PHEEERAE

1% % # 4 (Execution Report, MsgType=8)

clordiD=200
OrdStatus=1/2
ExeclD=m100

QuotelD=t200

# R H % H(Allege Quote, MsgType=S5)

QuotelD=t200
BidSize=0, OfferSize=0

# 1 1B £ (Quote Response, MsgType=Al)

BEIC: |HPATFRA

WRID: WA EE KA

R BHATFRA

B 7. PHREEERA

EHELAZATH

Clord1D=102
NoQuote=1,QuotelD=t200

1§t #6 4% (Order Reject, MsgType=])

Order Reject

B F
{Quote Status Report, MsgType=Al)
—>
ClordID=102
QuotelD=t200,0rderl D=t102
QuoteStatus=Accepted/Rejected

R Z 4 & (Execution Report, MsgType=8) |
ClordID=102
OrdStatus=2
ExeclD=m100

4% % it & it (Allege Quote, MsgType=5)

WRIA: RERXTERBAK

W38 MR FRB RS
E#S 3

, | R0 RXBEHATHRER

EhEEARHEHEE

16
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~ EHIE A S B STEP # 0 AL (EBMAHFL)

3.2.2.4 1 H R L5 E

ERERTHLATHRERZLANL L. BHATHNERER, XHRARUBLBRAERT
GEAEAEREL, T TFRERENEER, X5 R REEE R B AR LS EA T

o R LRI I E . S R R ARSI A R N E T
=7 B R A A T A A

32241 RARHRBHEERLAE (AFTE)

oMS TDGW ‘ MDGW

I ¥ U01, MsgType=6) R
101ID=100 7
10ITransType=New
EIA: W ERBAKITE EF’ L 4E 45 (Order Reject, MsgType=j)

£4 Order Reject

BB WA RR A TR e i&ﬂﬂ_"o_':‘g%%z_“ﬂsgmesm_) _

4
4% QuoteResplD=q100
ExecType=Rejected
B % "F] AL (101 Response, MsgType=Al)
N — 0 — — - —_— - —
Ei1c: WHRHEEZ ExecType=Accepted ER A TE

QuoteResplD=q100 »

B 1% 4 ¥ (101, MsgType=6)
101ID=101
I0IRefID=100
101TransType=Cancel

BE2a: B ERK K WOTE EF?&?E 4 (Order Reject, MsgType=j)

4 Order Reject
Vg2l MM A o JP/T(0I Response, MsgType=Al) _ _
3 101ID=101

ExecType=Rejected

YEac: B A S WOk EF' 5 ¥ 57 (101 Response, MsgType=Al)
b R To 11T+ =5 T, A
I0IRefID=100 FEHE A EATHE

w

QuoteResplD=q101
ExecType=Cancelled

17



JTE%;Q LEIEF RGBT 5 WK STEP B MG (EBHMA ST E)

32242 REFRFHAFRAE (B KIFHO
BA, STHRARAFTEER, LXBEREEEARTEARN, Joot REHRA R RE LS

BB TS,

EH w4 (101, MsgType=6)
101ID=100
I0ITransType=New

Y

WEIA: AERBAKITE - ¥ 46 4 (Order Reject, MsgType=j)

4% Order Reject

G1B: WHBBAWATH  HHECRA (101 Response, MsgType=Al)
36 4 101ID=100
QuoteResplD=q100
ExecType=Rejected
1 4 v 57 (101 Response, MsgType=AlJ) -
BEIC. HRBES —-—- TExecTypecAccepted # % # 5 W . (Allege 101, MsgType=6)
QuoteResplD=q100 QuoteResplD=q100
QuoteRespType=Alleged

I0ITransType=New

w 3% #8101, MsgType=6)
101ID=101
I0IRefID=100
I10ITransType=Cancel
Ean: WERB AR <« — T IEH(Order Reject, MsgTynesi)_
Order Reject

e 101ID=101
ExecType=Rejected

e MMRMERK P[5 (10] Response, MsgType=Al) | 4y o ) #i (Allege 101, MsgType=6)

T =
Z I ollc:‘l::l D];(?I.](.l 0 QuoteResplD=q100
- QuoteRespType=Alleged

QuoteResplD=q101 _
ExecType=Cancelled I0ITransType=Cancel

18



Z.TecH

LREREerk

FPRIEHER GRS M * STEP UMK (AHRXFZTE)

3.2.2.5 X B RE TR E
3.2.2.5.1 TR B AR

MBS FRERERGRAELE A LR R FeF R -7, TEAELENFAELE. X227
T ¥R B AT o] LR

TDGW

MR TE, SR EERERERR,
B X3 H T IR AR

Ooms1

B F IR (AE)

TradeReportiD=100
TradeReportType=Submit
TradeReportTransType=New
ConfirmID=1234

o 3 FZ(AR)

HELA: FHREFEBEK - —7gARSERus-Rejecied T

TradeReportType=Submit
TradeReportTransType=New
TradeReportlD=100
TradelD=t100
TrdRptStatus=Rejected
FEIB: WHEEE o 3L 51 {AR)
TrdAckStatus=Accepted
TradeReportType=Submit
TradeReportTransType=New
TradeReportiD=100
TradelD=t100
TrdRptStatus=Unmatched

R (AE)

TradeReportiD=101
TradeReportReflD=100
TradeReportType=Submit
TradeReportTransType=Cancel
3 " S {AR)

E3a: MELERBAMK T T TrdAckStatus=Rejected

TradeReportType=Submit
TradeReportTransType=Cancel
TradeReportiD=101
TradelD=t100
TrdRptStatus=Rejected

#7%38: AR o HHmEAR)
TrdAckStatus=Accepted
TradeReportType=Submit

TradeReportTransType=Cancel
TradeReportlD=101
TradelD=t100
TrdRptStatus=Cancelled

TradeReportlD=100
TradelD=t100
TradeReportTransType=Replace
ExeclD=m001
TrdAckStatus=Trade
TrdRptStatus=Matched

A E R (AE)
TradeReportiD=200
TradeReportType=Submit
TradeReportTransType=New
ConfirmiD=1234

%R A (AR)
TrdAckStatus=Accepted
TradeReportTransType=New
TradeReportiD=200
TradelD=t200

4 iR 5 (AR)

s

TradeReportlD=200
TradelD=t200
TradeReportTransType=Replace
ExeclD=m001
TrdAckStatus=Trade
TrdRptStatus=Matched

_______ TrdAckStatus=Rejected |
TradeReportTransType=New
TradeReportiD=200
TradelD=t200
R ER C(AE) .
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Z.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

32252 BRAHEFWAR
REMESRERUEESFFFIRI. BARE. TTHRENE LS.

WEXERTHNEWIHAL, Z7EWEAEE i re R, RAERESLEE (KrEHET

WEH) . IHFRMRBARFN (HFFARTEN, ERRZGRFHTREARZHIN F.

OomMs1

HF1A: WERE KKITEEY

Y718 b HA I K W 4
4

BEi1c: wiRKRH A,
R B B3k Rk

R H AR CAE)
TradeReport|D=100
TradeReportType=Submit
TradeReportTransType=New

B HLIE 4(7)

Order Reject

-—

____FHmyAR)
TradeReportID=100
TradelD=t100
TrdAckStatus=Rejected

TradeReportTransType=New

TradeReport|D=100
TradelD=t100
TrdAckStatus=Accepted
TradeReportTransType=New

& 25 TE 4 (AE)

TradeReport|D=100
TradelD=t100
TradeReportTransType=Replace
TradeReportType=Submit
ExeclD=e100

20

TDGW

OomMs2

&35 4] (AE)

TradeReportID=UB00000001
TradelD=t101
TradeReportTransType=New

TradeReportType=Submit
ExeclD=e100




7
~ T€CH L E %5 % B STEP B0 A (EEFAXST L)

3.2.2.53 BAERKH /KK

REERERERE —FRREHX I MEELTRANFH, FBAEFFRHHN (REL) W
%% 4

B R E R T E IR S B R R, AL, B%. MG MPRRRI SR, DR
BEEWIB AT, BBSE. BAAL. RIFALE, BMSH. ARG TR,

3.2.2.5.3.1 HIRAHE

OoMms1 TDGW OMS2
JETH )

(Trade Capture Report, MsgType=AE}

TradeReportiD=100 ]
TradeReportType=Submit

TradeReportTransType=New

L dmwseR) $RAI A (AB) ,
WEL: wifigEsd TrdAckStatus=Accepted TradeReportTransType=New i
TradeReportType=Submit TradelD=t100
TradeReportTransType=New TradeReportType=Alleged

TradeReportID=100
TradelD=t100

RS A B A 4
(Trade Capture Report, MsgType=AE)
TradeReportID=200
TradeReportType=Accpet/Decline
TradeReportTransType=Replace
ExecRefID=t100
___________ WAREA CAR)
TrdAckStatus=Accepted
TradeReportType=Accept/Decline
TradeReport|D=200
TradeID=t200

A

SE2A TR A _(TTEdf @E"E‘EPL""_'_V'LBTVP‘E“E_) | | _ (Trade Capture Report, MsgType=AE)
rade ReportTransType=Replace TradeReportTransType=Replace
TradeReport|D=100 TradeReport|D=200
TradelD=t100 TradeID=t200
TradeReportType=Submit TradeReportType=Submit
ExeclD=e100 ExeclD=e100

R A R (AE)
TradeReportTransType=Cancel
TradeReportType=Decline
TradelD=t200
ExecReflD=t100

Fr#2B: T EHAEL

A

21



Z.TecH

LREREerk

FPRIEHER GRS M * STEP UMK (AHRXFZTE)

3.2.2.53.2 BELHE

OoMms1

HE1A:
EizE: ]

% &18B:
EizE ]

R Rk AT

b H A% Sk AT

FE1C: HIRBWEZ

Yigon: WEARBXKHKE
4,

e W HR Bk M
4

Wa2c: AR K
o

BA HH (AE)

TDGW

TradeReportiD=100 '
TradeReportType=Submit
TradeReportTransType=New
5 i 45 445 ()
‘— ______________
Order Reject
¥ 3% ¥4 B2 (AR)
'— ______________
TradeReportlD=100
TradelD=t100
TradeReportType=Submit
TradeReportTransType=New
TrdAckStatus=Rejected
TrdRptStatus=Rejected

H 3 4 57 (AR)
TradeReportiD=100
TradelD=t100
TradeReportType=Submit
TradeReportTransType=New
TrdAckStatus=Accepted
TrdRptStatus=Unmatched

# it 3% % (AE)

TradeReportiD=101
TradeReportType=Submit
TradeReportTransType=Cancel
TradeReportReflD=100

A AE 45(5)
Order Reject
$ik 8 F7 (AR)

TradeReportliD=101
TradelD=t101
TradeReportType=Submit
TradeReportTransType=Cancel
TrdAckStatus=Rejected
TrdRptStatus=Rejected
¥ 7 (AR)

T 7 7 TTradeReportiD=101 ~ = |
TradelD=t101
TradeReportType=Submit
TradeReportTransType=Cancel
TrdAckStatus= Accepted
TrdRptStatus=Cancelled

B A H . (AE)

TradeReportTransType=New
TradelD=t100
TradeReportType=Alleged

R ERX H AR (AE)

22

TradeReportTransType=Cancel
TradelD=t101
OrigTradelD=t100
TradeReportType=Alleged
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Z;TeECH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

3.22.54 R A ERAER
A E A K A o ] A — A L S W AT
Tk, T — AR AT £ B I A G . B

3.2.2.54.1 HXFHFHHL, RXER

OMSs1
(i)

oMS2
(FFFH1)

—4\

R 5 R Gk R e K

AT & F 8

B P (AF)

TradeReportiD=100
TradeReportType=Submit
TradeReportTransType=New

HEIA: WERBAMITE . PEERGQ
i % Order Reject
_____FECRE(AR)
HE1B: b HF BB K BAT £ TradeReportiD=100
B4 TradelD=t100

TradeReportType=Submit
TradeReportTransType=New
TrdAckStatus=Rejected

GEIC BT o 4R (AR)

 HARAXEH an

TradeReportlD=100
TradelD=t100
TradeReportType=Submit

TradelD=t201
TradeReportType=Alleged
TradeReportTransType=New

FRBX W (AF)

TradeReportTransType=New
TrdAckStatus=Accepted

WE2: BERE PR Y

1 fi % 2 (AE)

TradeReportlD=101
TradeReportType=Submit
TradeReportTransType=Cancel
TradeReportReflD=100
5 " B (AR)

R ERZ P (AE)

TradelD=t202
TradeReportType=Alleged
TradeReportTransType=New

§5 K X % % (AE)

TradelD=t101
OrigTradelD=t202
TradeReportType=Alleged
TradeReportTransType=Cancel

H 5 S ](AE)

— T AN
TradeReport|D=101 TradelD=t101
TradelD=t101 OrigTradelD=t201
TradeReportType=Submit TradeReportType=Alleged
TradeReportTransType=Cancel TradeReportTransType=Cancel

TrdAckStatus= Accepted
TrdRptStatus=Cancelled

FE3: ZERFHAN, %X 4 H(AE)

LAY TradeReportlD=301
ExecReflD=t201
TradeReportType=Accpet
TradeReportTransType=Replace
M M EL (AR)
T T TradeD-o1
TradeReportlD=301
TrdAckStatus=Accepted
TradeReportType=Accept
TradeReportTransType=Replace
P - F ﬁiﬁﬁ_ﬂfAE) _________ i
o EERTL 0 EXP& G
TradeReportlD=100 TradeReportlD=t301
ExeclD=m001 ExeclD=m001

TradeReportTransType=Replace

TradeReportTransType=Replace
TradeRep ortType=Submit

TradeReportType=Submit
" " TradeReportID=100
ExeclD=m002
TradeReportTransType=Replace
TradeReportTyp e=Submit

TradeReportlD=302
ExecReflD=t202
TradeReportType=Accpet
TradeReportTransType=Replace
EX W (AR)
TradelD=t302
TradeReportlD=302
TrdAckStatus=Accepted
TradeReportType=Accept
TradeReportTransType=Replace

........ EEFR AR _ .
TradeReportID=t302

ExeclD=m002
TradeReportTransType=Replace
TradeReportType=Submit
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LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

322542 E—XFHE%E, EIWH
WA F TR E— FIERZIT R G IR E S,

TDGW

AR (AE) N

TradeReportID=100
TradeReportType=Submit
TradeReportTransType=New

____FHmEGAR) |
TradeReportID=100
TradelD=t100
TradeReportType=Submit
TradeReportTransType=New

TrdAckStatus=Accepted

R H M (AE)

R H ] (AE)

OMS2
(RFH51)

TradelD=t201
TradeReportType=Alleged
TradeReportTransType=New

R REH ] (AE)

3535 % W(AE)

TradeReport|D=300
ExecReflD=t201
TradeReportType=Decline
TradeReportTransType=Replace

| RXFHME AR)_
TradelD=t300
TradeReportID=300
TrdAckStatus=Accepted
TradeReportType=Decline
TradeReportTransType=Replace

TradelD=t202
TradeReportType=Alleged
TradeReportTransType=New

R R WL (AE)

oms1
(FRIE)F5)
KRAHPYEZ —
X F I R ARAE
B A5 R4k R% R AR o
F—XFF

TradelD=t300
OrigTradelD=t100
TradeReportType=Decline
TradeReportTransType=Cancel

TradelD=t300
OrigTradelD=t202
TradeReportType=Alleged
TradeReportTransType=Cancel
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=
~ TeCH FEIEARFFR B X STEP B OAE (EHAXRFE)
3.2.2.6 MEHGMAFLAEHERE

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 FERAE
OMS [ TDGW #17 4L 51 # 45 5 Bt 1 22 E K . TDGW R4 5 5 i Bl & 4 F & A AT T %1%,

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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),

8~TECH DR X \ .
~ S FEIESR SRR % STEP # 0 (EHMAXSFEL)
oms TDGW
| I
: Logon :
| "l
I I
| Logon |
| BERSG SR L
PlatformState I PlatformStateld AIOMS

PATIRG A XERE (B
4 PBUFISetIDZ £

I
ExecRptinfo :
I

New Order Single

> NotOpen/Break/Closef
4 HR (50090

I I
| I
: Order Reject :
| I
I I

New Order Single PreOpen/Openfi

|
|
| TDGWHEIK H1 it
|
|

Order Reject
/Execution Report

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

2 RAMITERTBOHE KRBT &

H R KA SRARTERZTFR
New Order Single CIOrdID
Order Cancel ClOrdID
Quote Request CIOrdID
Quote QuoteMsgID
Quote Response CIOrdID
Password Service ClOrdID
101 I01ID
Trade Capture Report TradeReportID

T EEITHE, TDGW & EFE4H A (Order Reject) o

26



JTE%;Q LEIEF RGBT 5 WK STEP B MG (EBHMA ST E)

OMS TDGW

New Order Single

A

OrdRejReason=11270

I

|

! !

| > Freadk

I ClOrdID=10 Pbu=20001 I

| |

| !

| |

: Execution Report,ExecType=0 : B3R A
| |

| |

[ |

| !

[ New Order Single &

| ClOrdID=10 Pbu=20001 T EEHR
| !

| |

| |

| |

[ Order Reject ! $E 4 K7
| |

| |

| |

[ !

| !

! !

3.2.5 IATHRE

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.

#EHANPBU T, $ATHERE X (PartitionNo) X4 £ MRG0 AL B . £— M 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 & A X 5%, OMS MR ILE B4 £ F 8 EwHFATHRER

OMS 5 TDGW # i 2 1% /7, iR 3 ExecRptinfo F#1 1z &, i TDGW % #% AN HATHE R4 X F
S [E# (ExecRptSync) ¥ &, TDGW ¥ & [E — /4 X F 5 [ 27 v iz 74 & (ExecRptSyncRsp) # AT [E .
X F ExecRptSync & K i Je 1 3L 8915 51, TDGW 1K 48 5 F £ % # )7 5 BeginReportIndex % # J5 £ #4T

A
= o

OMS £ &% JF 5 F # &, TDGW T2 @A HPATHE. WK OMS REWFZEFHLF,
BeginReportlndex A T[T FE M 4 K EH & AF S, N TDGW T2 X HATRE 4% M EREE &
# 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,

oMs TDGW

33 WBI=

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

£ 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 ¥ -

FSEH R

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 AL
# 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)

4 HEREX
41 WREMEH R

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

42 ZERA

BERBARGHAWT:
I FREXRBACX LT, XATTHERATTH, REANFH, FHEACEHT. AFFH,
INEFEHUR R FREEERKE BRARAKER T UTANZ A 74 85— KA UTF-8 4,

THAMANRAREFH, AF Y, v, VA&,

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

FHRA Pl HH

price N13(5) r, ITHFEEALHT; S TEHESER, ErfAE, 24 H5%.

quantity N15(3) &g, XTHF, BT TEA; o THES:ANZEREITs, £ A40; T
5 A R4 EAE, 24 10 5.

amount N18(5) A, BAATT
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 REZFREABZNGRME, EXEHER Y 84 N,

4.2.1 STEP B R4 %

STEP % # 3 X Bl R R 5 “#7 & =F BLERUE<SOH>"W 7 RA R, HEARKT TR, WELZH. k¥
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Z.TecH

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

WAEHN, FRREH A TN ASCI BER 2 AT, TARALATETH: 4T LB XHTE,

K UTF-8 44, <SOH>N F B F =&, B4 47 4TEN ASCIL A4 F #: + <3t #l 8 0x01,

STEP 4 # o & 4 41 4 407 L B ™ M 06 4 1 ALA o0 2 X0 4 B I S )

FEAZ#FTEE,

BUR A “#r 4= <SOH>"M A A&~ (¥ T EH5aRAENE —IME8) , HERTEM 0 R TZE, Rma

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

4.2.2 STEP W & 3L

E—N2uR N AEEHE —MNEEL, ZHEELEHABEELRE HAKKE., HAEF TR AR
%z R
HELBR T
Tag ﬁz Pyl %5)3 (A
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 KRBT RE E AR 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 H R &
B NLERNAHEEHE —NERRE, FURL L, BERTLRBENEE, 448 3RS

o,
ﬁ%é%*@ﬁﬁﬂ—ﬁ
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),

%ETE%Q FEIEER G G A STEP BEOE (BN S FE)
Tag B4 SR i *(A
10 CheckSum Y RIS Fu, JH BB R R, C3

4.2.4 STEP ¥ & =¥k
STEP /M B T E MBI H A FEMRIE: HEARKE AR K M8y 1L,

M Bk 3 it BodyLength 3105, % & BodyLength H(H 2 & % — M 7 & H<SOH> (&) 5
CheckSum 5 ®] ¥ & J§ — M € FF<SOH> (&) Z 8 o F A4,

I Fo R 48 A F 45 B ASCIL B (E )\ 7H B FF 3L 8= B 8° FF 46 Ae fm, — B fm 2| % % 7 CheckSum 35
V0="Z R MR R/, REBIE 256 HERIMWER, HERBRFAWAREETSEWF —“HHERKF,
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7=
~ TE€CH BIER RS H RS P % STEP B0 AL (EBREHTE)

43 SHEHR

KEHEBAEUTETETUNE, ARXXEHIBX, 26 EHENFFRE (LFIXT 2 & il &

4.3.1 BEFHE (MsgType=A)
B FH B (Logon) & OMS Z %8G L EMENHEE.
BEFFERHEEA LT

Tag B4 SR Bt B4 %A
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 FEHME R (MsgType=5)
HEHHBERELXRIANSELLWEL, EEXFEX R EHHBREZEARL R ZEMHE L.
EHEEER T

Tag B4 AR L XA
Fr T S MsgType =5
1409 SessionStatus N RS N4
58 Text N XA C1024
R ESE

433 QBKVE R (MsgType=0)
RBREE R TRFEFEERNRI . wRERTE S B BREE 8 FE A AR BIEAE EHEE, FiA

ELEHIRE, TULE AN TCP %,

RSBk B AR T
Tag 4 N Pt.H (A
FrE B S Y MsgType =0
112 TestReqID N 2 MR ERE R (424) MAZOBKE L, NFE | C32
BA, TN EERE ., RBREAAER TR EKH
B (42.4) #iTestReqlD M %
FrEH R Y

4.3.4 WRIFFRKEE (MsgType=1)

MR E KM B R A 7 R OBk B MAE R B EREREX FHEF T e TR LB
W 377 B4 A R E KATIRE (TestReqID) #1/QBIER 2., TDGW T4 X5 L ¥ &, B4 HE1E
FIX #7 7 3] % AU T o B2 OMS & 3% B Z 1 K

MR E KB B R T

Tag =4 Pl P XA
Fr T B MsgType =1
112 TestReqID N A K ARIRF C32
B EE
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JTJ:EQEQ LEIEF RGBT 5 WK STEP B MG (EBHMA ST E)

435 EXIFRHEE (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,

BERERKHEERA LT
Tag B4 AR Pt B KH
Ve MsgType = 2
7 BeginSeqNo Y RIEHREF S N18
16 EndSeqNo Y ERHRFZ N18
PRk B JE

43.6 *EELBE (MsgType=3)

LYEW T RE —FE R A1E BN A EHALERNERER, NiZAHAEELHEE. TDGW T4 %
T K 2 K

ATEELHEBEA LT

Tag B4 %% B (3

PR L Y MsgType = 3

45 RefSeqNum Y RRHRWFS, HNEELEENFT NI18

371 RefTagID N BEEEMEE, WIBEH FIX 55 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 FEERHE (MsgType=4)
FEERHERTEmERT T—MNHAWHEERFS. F5E1RHE N MsgSeqNum # 47 FIX i

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 RE WA *A
Vo s Y MsgType = 4
123 | GapFillFlag N B0 EAMF A Boolean
36 NewSeqNo Y HHE TS N18
Rk B E Y
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Z.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

4.4 NFIWER
4.4.1 T8N %%

4.4.1.1 FiTE ¥ H/ (New Order Single, MsgType=D )

FRA FBA4 FRHR SR | KA
W B Sk MsgType =D
1180 ApplID KA Y C6
11 ClOrdID S RNEIT R Y C10
48 SecuritylD = i R Y C12
522 OwnerType TEFaH KA, BUEEHE: Y N3
1= AR F#
103=HAG & % %
104=EE X &
54 Side LI, BE: Y Cl
1= % (3% )0
2= F (%14
44 Price B AR A A N price
38 OrderQty L& & Y quantity
110 MinQty KR L E N quantity
40 OrdType ITHREA: 2=RMN CH AR HRM N Cl
59 TimeInForce TTHA R E KA, REREH: 0 RS HAK|Y Cl
(GFD)
60 TransactTime T 3 o 4 B 9] Y ntime
544 CashMargin FRmE, ERAXZEHEE, BE: XY=#EK& | N C2
L&, RI=BERX . PC=FE£XZ
1091 PreTradeAnonymity | £ & B & H ), BE: E4=1, L4=0 N Cl1
63 SettlType LR 1=4H%EHE, 2-RTGS 4% N Cl1
HERAFE 13 2; FHEMERFREN 2. FHH,
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),

&.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

X F Bl A 6T 3 REITs, AgEHE 1.

198

SecondaryOrderID

BB TR

Cleé

10238

BidTransType

FEFRA
1= 3% XTI
2= EEHER
3= MHER

Cl

10239

BidExecInstType

KB TT A

1= B2—F KPR

2= ZERE—MEFAT
3= 2FxHRLZEMNB TR

Cl

432

ExpireDate

K HH

date

529

OrderRestrictions

TERA, ETEGEXHEHRARELZFR

Y= =

N= &

Boolean

58

Text

AP R R R

C32

453

NoPartyIDs

257708, BE=14, BHREAYH, RREEXK
RANEFZERF, . L HFEXZETT. ZFEH
THKF. ZH7EMEPRNRZETLT. XY
R—fEKF . RTEALEKRT. THHRAG,
HHELARE, BHREFEEETHAELKF .
RAXTFELEER TR, . HEARE, FHF
REE, FTRAESHLENERT. #FRRT.

N2

RRFTEFHE
Ik P

448

PartyID

KR TR AP

C13

452

PartyRole

B 5, FOR YA PartyID B9 EUE A K A 717 H &K
Fo

N4

KT H &
ZETTT

448

PartyID

ERIEVHFX ZETRE, EES R £

<o

C8

452

PartyRole

= | ol

1, &7~ 48] PartylD By BUE N KA 77\ %3 5

i
=

=
7o

N4

R RTr =77 H

448

PartyID

HE =7 EELTAKF .

CI13
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Z.TecH

BRI FEIEHR G FR 5 Wk STEP 0 M (EBMR ST E)
& R % P 452 PartyRole | B 107, %~ 48l PartylD tWBUE A A £ 7 =4 E | N N4
145 Ak
KA ZFE | 448 PartylD | KA H =7 EII& FIK P xR % 5 % 05 N C8
W & % RLAE | 452 PartyRole | B 106, %~ 48l PartylD tHBUE A X2 7 =4 E | N N4
VA Vi & 7 R 2K 5y %5
RERFTRZ R | 448 PartyID | &% R — @ kP N C10
— R K P 452 PartyRole | B 101, F x4l PartylD WHE A LR FHZX S | N N4
R— &K
AT 1B HE K | 448 PartylD | RATEFEKT. MAHITLERENM. N C11
2 452 PartyRole | B{ 28, &/~ 4 & PartylD (9 BUE A H T L EKS | 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
AR,
HEH ARG | 448 PartyD | &H & 7K N cs
452 PartyRole | Bl 4, * & %] PartylD B E A% HE 4 AR&, | N N4
HA# P ELE | 448 PartyID | HFF AT A E oIk P N C12
FHHANESE | 452 PartyRole | B 4010, &7~ %4 #] PartylD (9 BUE A A £ 7 FE | N N4
JK 7 HEHETHAELKF
"I H T EE | 448 PartyID | BAFFEEERZKF N C17
X7 KFP 452 PartyRole | B 4011, &7 4 #] PartyID B EUE N X277 #EL | 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,
FHEW ST | 448 PartyID | # &M & 55 N C9
452 PartyRole | B 81, &/~ 4 & PartylD B9 BUE 4 X & FHZ 3% | N N4
TR T
TP R 2 5 | 448 PartylD | FHRAE 2 HELENER T REA, A EE | 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 N2 =3l HXFRETHA
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

WHRA

X T BHEE YL

.
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

WHRA

X T BHEE YL

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

600100

il 7wk B R R

1. SecuritylD & 7R 3 N\ HI AR B9 7= i R A,

2. Price B E # 1,

3.Side [l 4 1, F N\ X HATHIE 5 ALK # L 18I 5Tk P it o
B EFRNEERAXZERERAKS . RAFREZEEAKF (E
F3R) #if,

4. OrderQty X # %%, HE 4 0 EEHK, AFTHH,

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.Side B I 1. FNHIAFMERNER A F@F LR KF”
RPEERAFBFEERF Y, RAFIERAS BEKF .
4.OrderQty X| #2401 &, EF 4 0 EEHK, AFT#HK.

600230

W AF V] 4% G 5 LR 4

600240

BT R e e B

600250

RAEEE (—f#E)

600251

it 7 B & k4

600260

AT

. 257 ¥ FEAER R —mEKS; MELEFR, HATEE
EWT A, ZHEMEENE R, TR REM AL G ET
S,

2. Side: M THEE. HE. HRAZRRK, H2; X EEHH
WHE 1, T ZFEENE L, B2, X5 AT RE
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Z.TecH

BRI FEIEHR G FR 5 Wk STEP 0 M (EBMR ST E)
ApplID Y%A HXFBRETHA
&, JEITHTHEBRME, BRBAH T GTEEEF) E 1.
600270 | =77 EIIg4E N\ 4 H 3. OrderQty A3,

4. FAud MHF B R,

1. BidTransType #& 1, Price &= &, OrderQty £ 7% F# &
2. 2 5FER G R — B K LE
% EMA 3. SettlType. BidExecInstType. PreTradeAnonymity . ExpireDate .

OrderRestrictions 4448, ExpireDate %~ % = & 4 F

4. MinQty it ¥ % K AR J03E, &N A ¥
1. BidTransType # 2, 1.Price &~ &M, OrderQty &% F#HE

600290
2. 5 5FRR g R —RAEKF SHE

(8, ‘
| EEEAR 3. MinQty it % £ R P AR T 03, &N A w3

¥ T B :
4. SettlType. BidExecInstType. PreTradeAnonymity 5 % 3 il £ & 4

JiiD)
AE, RRAAHE R
1. BidTransType # 3
2. T B —FHFA, OrderQty oM 55 LA EM%E, Price

BLA ) BL 4 KT % F R
3. 557 %R 5 A — @K F S . PreTradeAnonymity 44 3 ;
SecondaryOrderID 4038, 7w B2 A 7 j7 8 32 5% 4R %% 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, “EHELFAREFHR: BRELL ARG, T ARBZAFRELEN, 4T BREILEH CI
EKFRIEETENT, BEEEEFRENIAAHNBRELS ARG, TR S W AMA 0, X T B K%
AERFECLEKRF TR, W SR, #THAHAESL. EAH/ALRER, BEBFEXZLEFAE
o

5. OwnerType T8 : AKX ESL. BEA/NABER. BEBFEXZ L FFRIERT TR A,

6. BEFAMBENTET 14, EEENFNSFREE TN EMERALFRAES, FLELE
FAKT., ESEFELFR, WAFEZHARUSKKEEREN E GRAEEEMR
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file:///D:/fast%20cs/fiximate/en/FIX.5.0SP2/tag529.html

‘GTE%Q LEIEAR GRS M A STEP 20 ML (EHEMRFZFE)

4.4.1.2 FEEH (Order Cancel, MsgType =F)

Bk MsgType = F

1180 ApplID KA Y C6
11 ClOrdID SRAHITER T Y C10
48 SecuritylD L HF R Y C12
522 OwnerType TR HEERE Y N3
54 Side FEAgE, BE: 1&RR7F (BN, 2%k1% () Y Cl1
41 OrigClOrdID g RAMITE %5, FHHET 2 ClordID Y C10
60 TransactTime 1T & A A (A Y ntime
58 Text P AH R N C32

S 577 0%, BUE=12, RHRELZYH, RREGARTHEFL
FhF. VEXRFETLS, —HFEUEAKF . ZHFEHE
453 NoPartyIDs FPHENRZETS., Xz i —mEaKF . RITHEEKS. Y N2
EVHRD, RAEFELETRAELK, . BRAEFE
HEZZKFP . HEARG., #BHESH, ¥HET.

%Ayt | 448 | PartyID | g gran v ek 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
5% 58

452 | PartyRole | g1 |, %R Y3 PartylD WRE A LR F VSR FETE, Y | N4
T
kA= | 448 | PartylD | mE = EgE E Ko, N Cl13
7 E g

452 | PartyRole | 5 107, %77 %) PartylD W BE A KRR 7= 7 EERAK2 | N N4
F Ik P
%A= | 448 | PartylD | w5 = o E g% B K P A R RS B TS N C8
7 E g+ - \

B 106, &= %57 PartylD B9 BUE X & A& 74 = 77 B g £ F Ik &
Pt Rz | 452 | PartyRole N N4
~ XtRR % ¥ T

VA Yiha
kA | 448 | PartyID | 5 B E K P N C10

% R — 1 | 452 | PartyRole | 5 101, %77 %37 PartylD 8B E R K R T 5 R — k@K | N N4
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Z.TecH

BRI FEIEHR G FR 5 Wk STEP 0 M (EBMR ST E)
i ik P F
RATHALEK T, £F 11 LBEATEHEEKRS . RAFELER
471 4% | 448 | PartylD N | c11
& F .
EKZ
452 | PartyRole | g7 28, #% 7R % &7 PartylD 1 EU(E X 41T |8 41 & Ik & N N4
kg | 448 | PartylD | e E W R Y C8
ARG | 452 | PartyRole | g1 4001, %57 % #i PartylD B9 BUE 4 % 4 7 B8 b 3 (R D, Y | N4
#HFRFF | 448 | PartylD | A F T HAE LK P N Cl12
&ET
B 4010, & % H] PartylD HyBUE H & A2 77 09 F B 4 H FF %
A4 | 452 | PartyRole N N4
RELKF.
K F
#HE P | 448 |PartylD | BAZFEEHEZ ZKF 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 | PartylD | #E W 25 N C9
B PR
B 81, Z o~ %4 Hl PartylD By BUE & AL 77 B 7 3t 4 A5 2K
= 452 | PartyRole N N4
EE,
448 | PartyID | ® I mF N C6
L&
452 | PartyRole | X 4003, 7~ 4w PartylD BEUE N ¥ w5 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. BEHEFF, APPIID. AR FHRAFIK, . ARFVHFRZE TS, KRFTZFEWEFIKP .
ARFEZFEUEP R ZETS. RRFXZ R —HEKF . RITEALEKS, REZFELETK
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
45




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

M. BEBFERZNHETE .

4.4.2 \H A SK

4.4.2.1 HHFER (Quote Request, MsgType=R)

M Bk MsgType=R

1180 |ApplID NS5 Y C6

11 ClOrdID ek = Y C10
Bia RAMITERS, BHBMEITEN

41 OrigClOrdID N C10
ClOrdID
-2k A

537 QuoteType N N4
1=Tradeable, 7 7 & & B R
TR AHEERE
1= A #

522 |OwnerType Y N3

103=HLAG & % #

104=8E %%

60 TransactTime T 2 e 4 i )] N | ntime

48 SecurityID i H AR Y C12
ExJrmE, BER:

' 0= MMM

54 Side Y Cl
1= %
2= ¥
TEHE

38 OrderQty N | quantity
KA M, Side H 0 BHRTENEE
ITE 1 _

44 Price N price
KA M, Side 0 B R R I A

640 Price2 Side A 0 B & r 2 H M A& N price

32 LastQty Side ¥ 0 kR~ HHE N | quantity

1138 | DisplayQty wiTEHE N | quantity
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Z.TecH

s FEIEARZGH R F W% STEP O (ABHRNX G T E)
2551 StartPriceRange i TR N price
REF&, T1rEA
2552 | EndPriceRange i IR N price
REF&, T1rEA
HIWIFEREH LR
10200 |QuoteRequestTransType 0-New, #7i]# Y Cl
1-Cancel, #(4H
1091  |PreTradeAnonymity EGEAWYN, BE: EL=1, 24=0 N Cl
8418  |FullAmountTrade REEEHRR: 1=£, 2=F N Cl
EHEFTA: =5 %EH, 2=RTGS 4 ¥
63 SettI Type ERFTHED R 2; FHERFAEN 2, 45| N Cl
Hi, X T FET# S B REITs, HEEHE 1o
EHF: 1=FEEH, =Y REH
207  |SecurityExchange RAFEEH, TH1H2, EAKEHFREE| N Cl
HEIfRHEET. BETE, TEMA.
&5 R
0=T+0
10216 | SettlPeriod b= N C1
2=T+2
3=T+3
HEFE, ETEA
126 | ExpireTime WHERKMEE, REF8, TR N | ntime
10300 |NoCounterpartyParticipant HHER T 55 A% Y | NIO
N 10301 | CounterpartyParticipantCode |4 520k 5 % 5 AR AL, ZEBEHES N C12
S5, BE=8, FEELE, RAEE
W ERRFTNEFEEKR, . LERZETNR
453 NoPartyIDs B, EVHAS, RFA AR, HEE| Y N2
FTEEZETHAELKF . REEFFEEER
2P . HEARG., FEMNRTH,
£ A2 77 |448 | PartyID W K AT Y | c13
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Z-TeCH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

" # B 5, %oF Y] PartylD B9 BUE A & &2 7 %%
452 PartyRole Y N4
K P # 1K P
&% W EBRITYHFZ ZE TR, EE SIS
448 PartyID Y C8
W % 5 RGBT,
VA B 1, %% % PartylD 89 BUE H & & 7 1 4
452 PartyRole Y N4
= RGBT,
% w2 7 |448 | PartylD W &R T E LR Y C8
2 b 3 BL 4001, & %] PartyID B BUE 4 W4 % &2
452 PartyRole Y N4
(] T HE L H ARG,
% fe 77 |448 | PartylD X5 B — & E Kk P N | c10
25 R
B 101, & % B PartyID By BUE A % A2 7 &Y
— fE 3 | 452 PartyRole N N4
\ 25 R — Ak P
K P
L HAE 448 |PartylD BKE I RS TP N | CI2
o [E 4
BT % BL 4010, %% % PartyID B9 BUE A & A& 77 6
452 |PartyRole N N4
RE 4 TN FFERELTKF .
Ik P
# 9 4 |448 | PartylD HAFEFEEE S & N Cl17
H[E 4
B 4011, %% %3 PartyID B9 5UE A & A& 77 i
B 7 |452 PartyRole N N4
‘ J5 3 Z TP
Ik F
448  |PartylD HE AR N C9
HEA
B 117, % %] PartylD B BUE A & A2 7 &Y
R4 1452  |PartyRole N N4
HENRD,
448  |PartylD EEWEERH N C9
Z# W
B 81, Fo& Y HT PartylD B9 BUE A % & 7 &
M5 # |452  |PartyRole N N4
F St A B W 5 A,
it A -

1.

T 035 KT % # ., TransactTime 4, HAtJE L EFEERLT:
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Z.TecH

BRI FEIEHR G FR 5 Wk STEP 0 M (EBMR ST E)
W 4%kA (ApplID) 3B 3 B
E& @ fr (600022) . Side ST 1 2% 2, OrderQty %77 ¥ i 7 114 &

2. BHEEFEEREFHRELKF . BAEFEEER K, . HEAR
. FE P RTERLE

3. Bk S5 AT BCTHE0,50], E 0, “AnBERTSEA
KA F B MA S, R 6 % 7= db e B 430 B & A 18

fER A (6002000 1. SettlType. FullAmountTrade. PreTradeAnonymity 443

2. NoCounterpartyParticipant #03, F[3[0,5], 0 KT X %% 2 WH; wig
JE 5 B £ 1%, CounterpartyParticipantCode 44 #

3. DisplayQty 63, F %y m/ ML) £y E#E 4, DisplayQty fv
FullAmountTrade=1 7 [&] i ® 4R . 4045 236 Bl & %, T XHFKLITE,

4, LHERARH: 40 Side E 0, N OrderQty. Price. LastQty. Price2 ¥ %
HE, TNCCET xR A 1 A 4 Ao 42 BT P]

5. RERFR 7 e BALE

— 4 (600190) 1. Side (T4 1 % 2

2. OrderQty. PreTradeAnonymity. SettlType 443

3. NoCounterpartyParticipant 03, ¥ 3£[0,5], # 0 B R T X LB ER T #;
KT 0B, CounterpartyParticipantCode 44 42

4. RRFT X 7 A BAGHE

2. A THEBMRLRN, WERZEEALS, B ATETTERRENF7; weTHLR
A, MHFGARWETITERBLZRETEN KA

4.42.2 HMiER"M N (Quote Request Ack, MsgType=R)

Py FB4 FEER M| KR

MRk MsgType=R

10197 |PartitionNo FEWNAEXE Y | N4

10179 |Reportindex HATRE RS, N1 Fibdssngs Y | N16

1180 |ApplID W4 %R Y C6
WHIEKRR S, X — A EEWENiE

131 QuoteReqlD A% C18
K ID
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T

~ EHIEER B RS % STEP #OMH (EHRAXATE)

11 ClOrdID 2R WE RS Y C10
BieRAMITERT, EHMET 2N

41 OrigClOrdID N C10
ClOrdID
B 4R R IR

2405 ExecMethod 0= M| ﬁﬁuﬁ EF] jﬁ N Cl1
1= #0% (TDGW) # i}
WA % A

537 QuoteType N N4
1=Tradeable, 7% ¥ 25 & HI R
PEYEE L]
1= AT #

522 OwnerType A% N3
103=HUA & %
104=EE X 7

60 TransactTime 1T 2 35 B A N ntime

48 SecurityID % R A Y Cl12
ke, BER:

. 0= Wit

54 Side Y Cl
1=3%
2=%
TEHRE, MERKTHAEKE

38 OrderQty Side 4 0 B & E A% E, NAHEHKTE| N | quantity
NFREE
Side 4 0 Bt R 2 HHE, WL F LA KR 2 :

32 LastQty N | quantity
HR A%

2551 |StartPriceRange M TR N price
7552 | EndPriceRange M IR N price
X BB ST

QuoteRequestStatus=0 it % & 7 Fri] 2% 5,

37 OrderID N Cl6
QuoteRequestStatus=4 ft 4 # #1812 % 57 T
SEr

17 ExecID TEHATEE N | ci6

50




),

~ TECH LHIES RS H % STEP # 04l (ERAZHFE)
WA ERKEH KA
10200 |QuoteRequestTransType 0-New, #11T# Y Cl1
1-Cancel, #{%
Ak R A
303  |QuoteRequestType 101=Submit, = Y C3
102=Alleged, # %
WA 1 ROR A
0=Accepted, T.H#%
10222 |QuoteRequestStatus 4=Cancelled, EH#%# Y C1
5=Rejected, E.1E%4
7=Expired, T, %A
658 QuoteRequestRejectReason T 236 Y 7D N C5
10237 |QuoteRequestRejectText T 2 46 46 B I 3t N | C32
126  |ExpireTime WA ER AR, MEFB, &1 EHA N | ntime
10300 |NoCounterpartyParticipant W BT 55 AN Y | NIO
N 10301 | CounterpartyParticipantCode | g3k 7% 5 A R, T HEEZELES < N C12
2554, BE=8, FEELY, RKREL
W ERTR IR, L FHxH 8 TR,
453  |NoPartyIDs EVHRD, REZR—mEKS . REAEFE| Y N2
HEFRAELKF . BRAZXFTELEHZFK
FLBEARE, FERNASE,
% ey |448 | PartylD WA & AT ALK K Y | c13
% # 452 | partyRole BLS, &S] PartylD BYEUE A & R A K H Y “
JK 7 K P
&% 48 |paryD W ERTVFXZETRE, HEF S L FH Y o
N2 XHETE,
VAV 452 |PartyRole BU1, Fo& S PartylD By EUE A & A& Ak 4% Y “
= GETT.
% & 77 |448 | PartylD WA KR FE bR Y C8
% v #5452 | PartyRole BL 4001, %7~ U7 PartylD BHEUE A @M £ 2| Y N4

51




Z.TecH

EERs FBIEEZ G S WA STEP B0t (RN 5 FE&)
KA FHE W #ARAG,
% 2 77 |448 | PartylD R 55— Ik P N C10
B 101, %57 % B PartylD By B H & A2 77 9 25
— 5@ 452 PartyRole N N4
‘ Z R — ik P
K P
% # (448 | PartyID BREFATFHRREL K N Cl12
i [E] 45
B % B 4010, #* o~ 48 PartylD By BUE A & & 7 8
452  |PartyRole N N4
RE 4 FFAHRRELKF .
i
B A& |448 | PartylD FhExFEEEL S KF N | C17
H (5] 4
B 4011, #o& Y8 PartylD B BUE H & & H 8
B 5 452 |PartyRole N N4
\ IR ZKF
& P
448  |PartyID HE ARG N C9
HEA
BU117, %5& %80 PartylD By BUIE A & A2 77 el 84
HK#  |452 |PartyRole N N4
ERA,
448 | PartylD FE M LT N C9
B 81, %o& YT PartylD B9 U A & & 4 %
&5 452 |PartyRole N N4
F 3t 4 B 5K P 8 SR

LA
MTRAFMRE, WRAITEFH —EMHERY, —LEFH DR RIE MR FRH KK, B ERH K
7 (B ; wHENFCRIIAMEFRMM AR, REMHLKL (BEL .

4.42.3 X HMIEK (Allege Quote Request, MsgType=R)

W Bk MsgType=R

10197  |PartitionNo FEHIRF Y N4
10179  |Reportindex PATRERS, N1 FhESHEES Y N16
1180 ApplID A4 KA Y C6
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Z.TecH

bRt FBIEEZ G S W% STEP B2 oG (EBHNXHFE)

WM IERR S, X7 it T8 — A 50 iF sk

131 QuoteReqlD Y Cl18
D
A 2K A

537 QuoteType N N4
1=Tradeable, &7~ & & HI# M
THEAH KA
1= A

522 OwnerType ~ N N3

103=HLAG & % %

104=EEX %

60 TransactTime T B e 4 R ] N ntime

48 SecurityID e o Y C12

ExFE, RoNENARTNTE, REHR:

54 Side 1= ¥ Y Cl
2=
44 Price TN A N price
38 OrderQty TEHRE Y | quantity
2551 StartPriceRange WA TR N price
2552 EndPriceRange A& LR N price
37 OrderID R 5 T £ %5 N Cl16
17 ExecID TEPATRS N Cl16
W EKEFH KA
10200 QuoteRequestTransType |(-New, T Y Cl
1-Cancel, #i4%
gk KA
303 QuoteRequestType 101=Submit, 3% Y C3
102=Alleged, # %
3 KO A5
0=Accepted, E#X
10222  |QuoteRequestStatus 4=Cancelled, T # % Y Cl

5=Rejected, EIE4

7=Expired, B # &t
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),

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

8=Filled, B &%

8418 FullAmountTrade ELEFAR: 1=, 2=5, N Cl
63 SettlType LEHFR: =4 %EE, 2-RTGS % & N Cl1
HEGH: 1=FEEE, 2=FREH
207 SecurityExchange ) } N Cl
MY T, ¥LEHA
% E H
0=T+0
. 1=T+1
10216 SettlPeriod N C1
2=T+2
3=T+3
MY T, TLEA
126 ExpireTime W ER AR, FYFE, TTREA N ntime

S5 A4, BE=T, BRERYA, RREEEN L
REWBEZERF . A —HEKF . ¥ FFXZ
453 NoPartyIDs BEAMMREG, ERFRZEHFFELEITFHA LS| Y N2
kP, BEEFTEEERZKF . HEARG, 55

Pl 7

% f2 77 # (448 |PartyID NS SR e kY N Cl13
KK (452 |PartyRole B 5, &YW PartylD BUEUE A K R FHAEKS | N N4
% #2 77 x5 (448 |PartyID X5 R— Ak N C10
5 B — & EL 101, &R 4 # PartylD BWEE A X R A X F R

452 PartyRole N N4
K~ — {3 Ik P
Xt F 77 | 448 | PartylD NFEFERGHGANMRE, XHFHFERES - N Cl12
HoA AR Bl 37, F&o~ YT PartylD B EUE A 3t F AR F 5

452 PartyRole N N4
o 5 AR A
HH &+ (448 | PartylD HRF IR E A TKF N C12
E 4 &

B 4010, %o~ % & PartyID 89 FUE A & & 4 37 4~ IF
T e | 452 PartyRole N N4
‘ HMAELKF .

Tk P
HH A F 448 |PartylD HEETEEEL HKP N C17
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Z.TecH

Eserrssr; FEIEE R G R G MK STEP B O (EBRMNXZFE)
B 4 H % EL 4011, Fo& %81 PartyID B U 4 & &2 7 74
452 PartyRole N N4
21 Ik P 2K F o
448  |PartyID HE ARG N 9
HE AN
117, %K %80 PartylD Y EUE 4 4 A2 7 B9 88 &
o 452 |PartyRole N N4
w,
448  |PartyID ] N C9
FE B ‘
B 81, & YAl PartylD WY BUE ) & 42 77 B0 & 7 3
T 452 |PartyRole N N4
W &S,
A :

EeBENRE (600022) #f, RFEEFELRETHAELIKF, . BAETFELERTKF, . HEA

KA, #BW w58 ALHE,

— RN (600190) . FERMN (600200) B, KRFXZFH—MAEIKF . FFHFNAERDLE,
Wi FRE BL BN BHEE W, ARFRZA—FEKF. AR FHEEKRF (WE) &

‘anonymous’ o

4.4.2.4 H A (Quote, MsgType=S)

MRSk MsgType=S

1180 ApplID Nl co6

1166 QuoteMsgID P RN E RS, KA ClOrderlD & R W ¥4 = C10

41 OrigClOrdID W AT # 8 QuoteMsgID C10
A 2K A

537 QuoteType N4
1=Tradeable, &7~ ¥ & 57 HIR M
TEFAHEARE
1= A& K #

522 OwnerType N3
103=AL4 3% % #
104=HE R

60 TransactTime 1T % & 4 R ] ntime
L IR A A XS 0 F K BB, EE B R R R

131 QuoteReqlD C18
QuoteReqID /2 FF H 14T & + #9 QuotelD

48 SecurityID iF R AL C12
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[ e

JTE&Q FHBIEFR GRS WA STEP # O MK (BN H-TFE)

132 BidPx FRAN BidSize>0 B SAEE (RRM|MWARZHTE) | N | price

133 OfferPx A OfferSize>0 B L JUEE (RFMMALFTZ)| N | price

134 BidSize IHE N | quantity

135 OfferSize SHE N | quantity

1138 DisplayQty KiTEHE N | quantity

62 ValidUntilTime Bbr AR, AEFR, ETEA N | ntime
REESL

1091 PreTradeAnonymity 0=% % N Cl
1= 4

8418 FullAmountTrade EEEF R 1=£, 2=5, N Cl
HEFN: 1=8%H, 2=RTGS &

63 SettlType FEARFFE 13 2; FHERF RGN 2, FAH, FT| N Cl1
N BT #% i SN 3 REITs, R A 1,
R 1=FEEH, 2= R4
RAFER, ATHE 152, EUHKEHRBELZR

207 SecurityExchange ) N C1
#EH. HARTH 1,
HEF&, BB
& H R
0=T+0

) 1=T+1

10216 SettlPeriod N Cl
2=T+2
3=T+3
MEF&, TrEA
w55 AN

10300 NoCounterpartyParticipant N N10
BT E

103 o

|,y | CounterpartyParticipantCode | i ¢ gt iy 5 55 A KA, % 4TS - N | cn
S 5FA 4, BE=S, FEEEH, KRLERNXK
RAENTEZEKRF . LEXZHETRE, ELHRG,

453 NoPartyIDs Y | N2
R R—fEKF REEFEEETHAELKF .
RIEAFEHEAZ K, . HEARE, #BMNAES
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),

v/
‘;TE%Q LEIEAEZ GRS * STEP # 0 ML (EHMEZZFE)
(TR
% # 77 # | 448 PartyID WA R A TR Y | C13
HE M |452 PartyRole BL5, &S PartylD (WEE A AR FHEAEKS | Y | N4
HNERF VSR ZGETRE, EE ST HF5 4%
%A 448 PartyID Y Cs
5o
$x 78
BU1, &7 4w PartylD B A X R 7L 5% 77 %0
T 452 PartyRole Y N4
=,
448 | PartyID Bt KA 78 B R Y | 8
RARTE
B 4001, & %8l PartylD 89 BUE A MM & &2 H 1 E
b R AL | 452 PartyRole Y N4
W EARA,
% #2775 | 448 PartyID WM KA T2 Z R B N | Cl10
Z R — 1 B 101, %o~ S8l PartylD eNEUE N A R FH X Z fi—
452 PartyRole N N4
K P 153 3 Jik P
P P | 448 PartyID TR E IR E TP N Cl12
E % 5
B 4010, & 48l PartylD e BUE 4 & A& 7 8937 M7
AR FE 4452 PartyRole N N4
\ AAEEKF
K P
& E | 448 PartyID BRAFFEEELZGKF N Cl7
BN B 4011, & B0 PartylD 69 EUE A & & H #9340 55
452 PartyRole N N4
a9 ZIKF
e AR | 448 PartyID HE ARG N C9
5 452 PartyRole B117, & YAl PartyID W B A A R T EHE RS, | N N4
448 PartyID HFBWE S N C9
#FHE M A -
B 81, /KU AE] PartylD By BUE X & A2 7 80 & 7 3 2
T 452 PartyRole N N4
W S,

9
1. £4BENLZ (ApplID=600022) B, £ A ¥+ ELEFMAELKP . HAF Y EL LRIk
FoOBEARE, B E S,
2. HOE G E X HLTHRA TR, KRR X ERD R O RA B ER R,
#.B[ BidSize 7 OfferSize #/#& 0) , H A\ # X £ AWM.
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),

&.TecH

EERs FBIEEZ G S W% STEP B2 oG (EBHNXHFE)
®AF A BidSize (134) OfferSize (135)
E R >0 =0
AR =0 >0
X ad A >0 >0
MM =0 =0

3. MTHERMN. —FEBANOEFEERN, KRLFTKS G BI6E, TransactTime £ E, H AN
HFBRERWT:

W4%A (ApplID) EE LA

#E AR (600180 1. SettlType. FullAmountTrade. PreTradeAnonymity 443

2. NoCounterpartyParticipant #43, F[#[0,5], 0 R K &% 2T, i<k
B % 3%, CounterpartyParticipantCode 443

3. DisplayQty &3, & 4 &/ NE 2 21y E#401%; DisplayQty ¢
FullAmountTrade=1 1~ ¥ B Bt # 4, #ndg & o Bl K %, 1 XFKLITE

4. XE N AR : BidPx/BidSize #1 OfferPx/OfferSize F & & MV E —*¢

—EES
R (600190) 1. QuoteReqID #4#

2. BidPx/BidSize 1 OfferPx/OfferSize & Z 4 5 &+ —xf, |l an g 1) iE K # Side

H3E, AL YIE OfferPx F7 OfferSize

RN (600200) 1. QuoteReqID s #

2. BidSize = OfferSize T Hy £ — /M40 3E, antn i M5 K F Side H 5F, AL A 4

3 OfferSize

4., HTHERNSIFRZRN, wERZEEANLAN, $HF2AFETITERRENFH; weTy
AT, WHFR AREFITERITREATHEN I ZA

4.4.2.5 WA RAE#H (Quote Status Report, MsgType=Al)

S FBRA FERHER SR kA
Bk MsgType=Al
10197 |PartitionNo FENTKZ Y N4
10179  |Reportindex PATMER T, N1 T ELEE RS Y N16
1180 | ApplID 5 RR Y Cco
1166  |QuoteMsgID PN E RS, KL ClOrderlD & R A #i4% 5 Y C10
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Z.TecH

et FPEIEAR GRS WA STEP # O (EHEARZFE)

41 OrigClOrdID AT 22 89 QuoteMsgID N C10
= 4 ok R

2405  |ExecMethod 0= P J 3t % % N Cl

1= #0033 (TDGW) =

117 QuotelD WA 1E K5 Y Cl18
L AR A& AT E KA e R B, ELE AR A E K

131 QuoteReqlD N C18
£ QuoteReqlID =/~ Fr H 4T 1& # #9 QuotelD
A KA

537 QuoteType N N4
1=Tradeable, &7~ X & HI R M
TTHEAH KA
BN & &

522 OwnerType Y N3

103=HL1 % & #

104=8E %%

AR A

0=Accepted, #%
297 QuoteStatus 4=Cancelled, E #4H N Cl
5=Rejected, 1E4

7=Expired, E # &

300 QuoteRejectReason | 45 fir 45 445 & [ 1% A5 N Cs
10236 | QuoteRejectText A48 28 R [ 1 B N €32
60 TransactTime I 12 ok R ] N ntime
48 SecuritylD N i Y C12
132 |BidPx EAR A N price
133 OfferPx /A N price
134 BidSize EHE, HERHETENFLHE N quantity
135 OfferSize SHE, MEMETZHRAHE N quantity
R 5 BT %5
37 OrderID QuoteStatus=0 Bt 4 22 5 AT iT #£% 5, QuoteStatus=4| N Cl6
B O IR X F T IT 2R 5
17 ExecID PATHR S N Cl16

59




7=
~ TE€CH BIER RS H RS P % STEP B0 AL (EBREHTE)

62 | ValidUntilTime B AMANE, FETEE, TFEA N ntime

S5, BE=8, FHERL, KAEERN
RRFAWEFZKRP W HRXZETRAG, ELHR

453 NoPartyIDs G R—mEKF ., RALEFEEEARAE] Y N2
kP, BREXTEEER K, . HEARS,
FEMEZH,
% & (448 |PartyD W KA T HH P Y C13
" FEH S, &~ YH] PartylD B9 BUE A K & 77 874 K
452 PartyRole A% N4
Ik P P
V- BhxRFYHFXZETRE, HE 5L EHFR S
448 PartyID Y C8
¥ % = BT5.
Z % T B 1, &7 YHl PartylD WEE N LR TV HX 5
452 PartyRole Y N4
= BT5.
% oAt g7 448 PartyID X B R — &k A N C10

B 101, %57 %7 PartylD B BUE 4 X 2 F X 5
— & 1@ | 452 PartyRole N N4

R— i kP

&~
% A 7 | 448 PartylD WA &AL 77 E b B R A Y C8
E W B 4001, %% Y #0 PartylD B BUE A 4 & A& 77 8
452 PartyRole Y N4
R AL gl IR,
# K H (448 PartyID BREFE I BN ELTKF N C12
B 4
& I % B 4010, & YT PartylD 8 BUE A % A2 7 19 37 5
452 PartyRole N N4
A X 4 FRAELKF.
&~
# K H (448 PartyID BAREFTEEE S K F N C17
B 4
BL 4011, Fo&~ 4T PartylD By BUE A % A2 7 0937 4
B K 5452 PartyRole N N4
XEKF .
&~
# B A 448 PartyID HE ARG N C9

60



Z.TecH

BRI FEIEHR G FR 5 Wk STEP 0 M (EBMR ST E)
R AL B 117, &7~ 4 5] PartylD B9 BUE A & A2 7 88 E R
452 PartyRole N N4
w,
448 PartyID FE M LT N C9
F B W

B 81, & %A PartylD By BUE X & A2 7 #0 & P 3%
ETRY 452 PartyRole N N4
R AR TR

BLHA -
1. XFEAREEY, SecurityD (48) ZFKFI/NLA %K, ExecID (17) Z# AT 10 oK %, H¥H A+
=
2. AT A8 QuotelD F &, wE B MM, HE K G HrE— AR E RN IEKR ID; wE R A
BMEL, EEEFHEET QuoteID, MM+ 5w wEE FEAME.

4.4.2.6 # X H/M (Allege Quote, MsgType=S)

S FB4 FE#R Y (A
W B Sk MsgType=S
10197 PartitionNo FLHHIRE v N4
10179 |Reportndex FATRERS, N1 TFBESEHRES Y N16
1180 ApplID A5 KA Y C6
L AR AR E K By e BB, BT W E K
131 QuoteReqlD N C18

QuoteReqID = A FF H A AT & F ¥ OrderID

QuoteReqID *f f 14 RN RS, FEF T E4E

11 ClOrdID N C10
W

117 QuotelD BAERBE, KB FE—LAEEMRAERID] Y C18
A 2K A

537 QuoteType N N4
1=Tradeable, -~ ¥ % & B AR
THEAH KA
1= AT H

522 OwnerType N N3

103=HLAG & % %

104=EEX %

60 TransactTime ¢ B2 0k B ] N ntime

48 SecurityID E % R AL Y C12
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Z-TeCH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

132 BidPx EH A BidSize>0 B LA EF N price

133 OfferPx FHA OfferSize>0 Bf S5 /IE 5 N price

134 BidSize IHE N quantity

135 OfferSize ¥ E N quantity

37 OrderID R BT 85 = N Cl6

17 ExecID PAT 9= N C16

8418 FullAmountTrade RELHRAR: 1=£, 2=F, N Cl1

63 SettlType ZH A 1=45%H, 2=RIGS £ H N Cl1
EHG T \=FEEE, 2=V AEH

207 SecurityExchange N Cl
MY F&, B1EHA.

%5 R
0=T+0

10216 SettIPeriod b= N C1
2=T+2
3=T+3
MY 78, E1EHA.

62 ValidUntilTime WA K ETE, MEFE, TLBHA N ntime
Z57A %, BE=7, FEELHE, KRKREERMN
KRFTNBERZRF . G R—HEKF . XFH

453 NoPartylDs 55 ANMRE, KRANEEEFEEET Y N2
HRELKF . BRFFELEEXGKF, . HEA
R, #BWEZH,

% A7 #|448 | PartylD WA & 2 e N C13

H#M (452 |PartyRole | gy 5, %57 L3 PartylD Y BUE H £ A 77 # % # i P N N4

% A g7 % |448 | PartylD WA KA 72 7 B — K P N C1o

Z R — BL 101, %k~ 4 &7 PartylD BN BB H X R TR Z R

452 PartyRole N N4

& Jik P — 1% 4 Tk P

X F F | 448 | PartyID NFEFX TS5 ANMRE, LFEEREST N C12

oA A B 37, %o~ YAl PartylD B EUE A X F FHIR 5 5

452 PartyRole N N4

2 5 AR
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Z.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

% % # # 448  |PartyID TR E IR E S TP N C12
E % H I
B 4010, 7~ %] PartylD B BUE A & A2 7 8937 4+
A E A | 452 PartyRole N N4
\ FHXELKF .
K P
BHH F (448 | PartylD REHFFEEER G K P N C17
B % H = B 4011, o~ %8l PartylD B9 BUE A & A2 7 #9377 40
452 PartyRole N N4
2 Wk P XK F
448 | PartyID HEARY N C9
HEAR
B 117, & o& 4 5] PartyID By BUE A & & 77 808 & R
iz 452  |PartyRole N N4
E’% o
448 | PartyID HE W &S N C9
FHE M A
B 81, FN YT PartylD By BUE A & A& 77 0 % P i
T 452 |PartyRole N N4
YR B P 5,
.«

EMRY (600180) . — A (600190) . FEMM (600200) B, ZEFXZ R —fRAKF .
MFFNERGLE, g FR|NFTEE CBL BN BEEE W, AEFXGR—MEKF.
ERFERFKF, (WwF) # ‘anonymous’ .

4.42.7 /M EE (Quote Response, MsgType=AJ)

S FB4 FRMR il %A
K Sk MsgType=AJ
1180 ApplID N2 Y Cé
11 ClOrdID AR AR E Y C10
A 2K A
537 QuoteType N N4
1=Tradeable, 7= ¥ 3 Z B4R M
VY E i
1= A F#
522 OwnerType Y N3
103=HL45 3% % %
104=8E R %
60 TransactTime WA & A A N ntime
48 SecurityID k7 KA Y C12
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),

v/

~ EHIE A S B STEP # 0 AL (EBMAHFL)
WM EE KA
1=Hit/Lift, #%

694 QuoteRespType N Cl
2=Counter, EH (HFETHE, TLEA)
6=Pass, £

54 Side FExHE, BER: 1 RTF, 2&TE Y C1

44 Price = AR 1 N price

38 OrderQty BB N quantity
WM EE R KR, TE:

40 OrdType Y=Negotiated Trade, 7 & 5 R MM % & Y Cl1
2=Limit, & ICEELHN KX Z

10199  |NoQuote WA H BA B Y
WMiERmS, KHHE—HALEFHRNIEK

> 117 QuotelD N C18
ID

-~ 10225 | QuotePrice WM H N price

-~ 10226 |QuoteQty W% E N quantity

131 QuoteReqID W& K5 N C18

62 ValidUntilTime BN HEKAE, MYFE, 1B N ntime
57740 %, BME=8, EEELZH, KRAREEH
NWEELARBTHRAEKRF . LHEXFZET. &

453 NoPartyIDs VHEHRE, xH A —REAKF . REAEFFELE Y N2
FHAELKFr . BREXZFELEEXZKF, . #
EARE ., FBEW LT,

448 | PartylD SR B &kl Y C13

&I
B 5, &Ko~ 4T PartylD RYBUE A & A2 7 % K #

KW P (452 PartyRole Y N4
P
HNEETVFXZETRY, EE S HK

% % 5 |448 | PartyID Y C8
2% T,

5x 5%
1, &Ko~ S E0 PartylD FEUE A L4 7N 5 7

e 452 PartyRole Y N4
BT,

% #jrg |48  |PartylD WA B E FE e F AR Y cs
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Z-TeCH

BRI FEIEHR G FR 5 Wk STEP 0 M (EBMR ST E)
AL B KA B 4001, %7~ %8 PartyID B9 BUE A 48 1 & &2 F
452 PartyRole Y N4
BB L # R AT
% gy % |448 | PartyID WM BB T Z R — K P N Cl10
Z R —fx B 101, %& 480 PartylD B BUE A & R T X 5
452 PartyRole N N4
& ik P R— 1@ Kk P
HHFF (448 |PartylD WK E T IFHAE S & N C12
E % &
B 4010, %7~ % 8] PartylD B9 BUE A & & 7 137
AR A | 452 PartyRole N N4
\ ST RERTEF .
& F
R H 448 PartylD REZEFEEEXZKF N C17
E % H =% B 4011, *&o& 4a] PartylD Hy BUE 4 & A2 77 #1 3
452 PartyRole N N4
V2.9 SEEZ K .
448 PartyID HE ARG N C9
HE AR
U117, &~ S8 PartylD W EUE A £ & F I E
iz 452 PartyRole N N4
R,
448 PartyID FE M LT N C9
7B &

B 81, %o~ % PartylD BYBUE X &% R AT E P
] 452 PartyRole N N4
SRS M R T,

B

1. T EEBFNZZ (600022) , ERFFELEEARRELKS . RAFTELERTKF .
HEARD, ZHFALSHALE;, EERRARNERSES (QuotelD) S, VT EL A& A B 841 1F K 45
= (QuoteReqID) #43; M EE %A (QuoteRespType) X 1, Wk, HH EHNENK.

2. T HERM . — B ENFoREERAN, RO EE TR H R R LHE, NoQuote H 1, QuoteID 44
L, TransactTime #3%, HMIF A FERERWT:

W% %A (ApplID) HE
R (600180)

OrderQty 443 ; OrdType #°Y’

—fESFH E AN
BRI (6001900 | eRespType X, (LT 1 8 6, FEHH 2; OrdType HY’

R M (600200) QuoteRespType 403, (X FHE 1 8 6, T X FFHE 2; OrdType Y’
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Z.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

4.4.2.8 XM E XK (Allege Quote Response, MsgType=AJ)

(S FBRA FERHER S R %A
MRSk MsgType=AJ
10197 PartitionNo TLEHHKXE Y N4
10179  |Reportindex PATHER S, AN FHEZHEERS Y N16
1180 ApplID N3 Y C6
1166  |QuoteMsgID P RONHERES Y C10
537 QuoteType A N N4
1=Tradeable, * 77 22 & B R
N E
1= A F#
522 OwnerType Y N3
103=HL148 $ 3% &
104=EE X 7
60 TransactTime WA & A A (E N ntime
48 SecuritylD I % AR AL Y Cl12
694 QuoteRespType ez N C1
6=Pass, 1E%
54 Side FxIE, BEA: 1 RFFE, 2&TE Y C1
44 Price H 3R N price
38 OrderQty WM E N quantity
RO EEREED, B
40 OrdType Y=Negotiated Trade, 7~ & & KA MM 2 Z Y Cl
2=Limit, % 7w CH KRN Z
10199 |NoQuote B H A% Y
> 117 |QuotelD |45 fhig Rtk B, % 5 A%k — AR EHRMERID] N C18
-~ 10225 | QuotePrice | 3 - - N price
~ 10226 |QuoteQty |3z # % & N quantity
131 QuoteReqlD W iE KRS N C18
62 ValidUntilTime |45 4ot ), G S8, % FEA N ntime
453 |NoPartyIDs 5554 %, Bli=6, BREEAM, KRAERN| Y N2
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),

/=
‘;TLEQ%EH;“ FPEIEAR GRS WA STEP # O (EHEARZFE)
EETHBRAEIR, . XZA—HREKF ., RHEF
FELEEFHAELKS . BRAFFELERLZK
F.HEARE, FENESE,
% A jr (448 |PartylD WA BB 77 3% K K N Cl13
452 |PartyRole |7 5, %% L3 PartylD W BUE H X R 7 AEWK S | N N4
K P
% A g7 (448 |PartylD WA E F A 5 R E K P N C10
x Z R
B 101, %&oF 4 H] PartylD BB H & 2 F IR 5 R
— f& iE (452 PartyRole N N4
\ — &K P
K P
# % # (448  |PartylD VR TR E L TP N Cl12
# E 4
DI EL 4010, %% % & PartylD e BUE 4 % #2 7 8937 41
452 PartyRole N N4
X E 4 TR ELKF .
K P
# % # (448  |PartylD BRHFFPEEEGK P N Cl17
+ E 4
B 4011, ZFo~ %48 PartylD By BUE A & & 7 el 377 4
F xR 7452 PartyRole N N4
\ LGP .
K P
448  |PartyID HE ARG N C9
HE A
B 117, %&oF 48] PartyID B9 BUE H & 42 77 o 48 & R
KA 452 PartyRole N N4
E’%o
448 PartyID FB W RS N 9
B 81, %o~ %Al PartylD HYBUE K & A2 77 B9 & P 3%
B 5 1452  |PartyRole N N4
A B N AT,
Wt A -

— AWM (600190) . FFEMM (600200) B, KA H R — B K LE, doig 77 KRN 7
wECBEL HN BRHEE N, ARAXZA—MAEKF . AR FEEXFIKF (WwF) # ‘anonymous’ .
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Z.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

443 B FEHRK

4.43.1 B ¥ (10I, Indication of Interest, MsgType=6)

Y S FERA4 FEHMY SE | KB
35 HEK MsgType=6
1180 ApplID Nt Y Cé
23 101D LR HNE RS Y C10
i
1= AZH#
522 OwnerType Y N3
103=HL15 3% % #
104=EE R 7
REHHEFLHERDY
28 [OITransType N=New, ¥ =i Y Cl1
C=Cancel, #%# ¥ #H
26 IOIRefID J& & 11 # 4 101ID N | Cl0
54 Side FE: 1=LREEW, =% L BN Y C1
48 SecuritylD IE KA N Cl2
44 Price 2 A 5 W N | price
38 OrderQty FEHE N | quantity
8911 ExpirationDays AR (KD, #[3#[1,365] N N4
64 SettlDate Yk H N date
231 ContractMultiplier TEF (%) N N6(2)
8504 TotalValueTraded i N | amount
R4
10300 NoCounterpartyParticipant N N10
R B A28
— (10301 | CounterpartyParticipantCode | 5z 2 % & A ML A, FHEHES N C12
60 TransactTime W % % A R Y ntime
ERIFREF1ITEENFTET. Al T 1,
10194 BasketID N Cl6
2, 55 %F, #<1100100000000000”
453 NoPartyIDs RRTERE, RAAEARFNRZA—HE| Y N2
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),

v/
‘;TregﬁmHm FHBIEH X FH R G A STEP O (BN ST E)
WP BmRFERS D LERFET. ELBARAG,
BEN 4
448 | PartylD RERFR 7 7 —HBEIKF Y C10
— B 101, %o~ 43T PartylD BB H X R X 5
452 PartyRole Y N4
5 — i 18 ik p
448 | PartyID R AT AP N Cl13
— B 5, %o~ %] PartylD B9 EUE A & A2 7 K F ik
452 PartyRole N N4
Fx
448 | PartyID ERITNH % 7 % TR Y C8
— B 1, %o~ %% PartylD WEUE H KR F V5K 5
452  |PartyRole Y N4
BTE,
448 | PartyID V& - A (R Y C8
N B 4001, Fo~ 4 #] PartylD BYEUE A X R FHE
452 PartyRole Y N4
A #H AR,
FEREFEEFTHA:
W% (R (ApplID) Lk B

1. SecurityID. ExpirationDays 444, SecuritylD % 7= it #f # X 25

2. Price. OrderQty . ContractMultiplier. Total ValueTraded . SettIDate

IOIRefID .
DU g E E R i
SecuritylD
(600150 ) 3. TotalValueTraded it 5 77 3\ 4 : 157 R X & =47 H# F & *10* "
SO

B AR AT AT E L F/100; X4 BRRAT=TIF LK E*R
81T UK N+ AT E W F/100, 194

1. ExpirationDays. BasketID #4 3
= B AR 2. RRFTRFEERF E, HEAEEEF, H=J7E4% MK | IOIRefID &
(600160) P, EAEEET, WPEE HR R E &K P =

3. Price. TotalValueTraded it 3E

1. SecuritylD. Price s03E

IOIRefID .
it B B 1 AR 2. OrderQty £ 3&
(600170 ) . SecuritylD
3. NoCounterpartyParticipant 4538, ¥[#[0,5], # 0 Bt &J & % "
SO

%473, % N CounterpartyParticipantCode 44 #
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),

&.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

4. REFELFKHZIKF LE

4432 X EHFH (Allege I0I, MsgType=6)

LS FH4 FEHR S| KA
35 Rk MsgType=6
10197 PartitionNo FERN RS Y N4
10179 Reportindex PATRERS, | FHEERERET Y | NI6
1180 ApplID N5 Y C6
RrEHRER
694 QuoteRespType Y Cl
1=Alleged, % %% 7 ##f
28 101 Trans Type RrAERFSRE Y Cl
693 QuoteRespID 7T %5 Y Cl16
54 Side Fle, AN AR T T N Cl
44 Price EEN N price
38 OrderQty EHKE N quantity
60 TransactTime % % A R Y ntime
ARAELM, RRKEBERRTHXG H—FEKF .
453 NoPartyIDs Y N2
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664 ConfirmID FHREMITEFR. RTEANEEXFHHH | N | Cl12
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B4 H & =R K &+ B A &
6. Text. ConfirmID. Memo 4
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137

EEEoS
GBS
T4

138

IR
CRakiviy

78



file:///D:/fast%20cs/fiximate/en/FIX.5.0SP2/tag529.html

Z.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

ApplID | TrdType #HR HE
1. Price #03E, &~ EIWA| % ; ExpirationDays 443, &~ B W HIR ;
SettlDate 403H, L H % & H
2. TotalValueTraded. MaturityDate. SettlDate2 7o
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3. NoUnderlyings % 48, ¥[#[1,3], SecuritylD/OrderQty 3 5 %t i/ it
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143 Z|#Zf# | 3. BasketID. OrigTradeDate. ExecRefID. OrderRestrictions 403,
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2.NoUnderlyings # 1, SecurityID/OrderQty 5 % 5 # KA fa i &
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4.44.2 %X EZX #4H (Allege Trade Capture Report, Mngype—AE)

35 MRk MsgType=AE
10197 PartitionNo FeNa RS Y N4
10179 ReportIndex PATRERS, N1 FhESFERS Y N16
1180 ApplID N2 Y C6
1003 TradeID R il %5 Y Cl16
828 TrdType & FEA N C3
RRA AR R A
856 TradeReportType 1=Alleged, % % R 38 # Y Cl
3=Decline, 1B %45 k2 ¥ it
AL AR 5 K A
487 TradeReportTransType | 0=New, #T# 1} Y Cl1
1=Cancel, #% ¥
WROET B Z T 855, #sHF R
1126 OrigTradelD N Cl6
ShHE
54 Side ETHEA T AT RA R TN, | Y Cl
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Z.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

EEFE: 1=F, 2%
EHE, M 1=EEW, 2= EH

EHER, W: F=HE, G=EA
44 Price B AR A B B A R N price
455 Security AItID HBE A& R A N Cl12
8903 DeliveryQty IEH X E N quantity
8911 ExpirationDays HIR (KO N N4
64 SettlDate HKEEH N date
541 MaturityDate F|H#H N date
193 SettIDate2 A EHH N date
915 AgreementDate T H # N date
8847 UAlnterestAccrualDays | SZFF & & A %% N N3
60 TransactTime A % & A B[] N ntime
8504 TotalValueTraded IS & N amount
TotalAccruedInterestAm | R it | & &40, K& & EWEF & fi 4 &
540 N amount
t AR B F R F B R
10330 TotalSettlCurrAmt REMEH 25 N amount
580 NoDates FHERA (KO N N3
1T 2 IR
T HE R RCR S R AR E
THRAR N ZENZ T TN RF#E
BUEE, EREFRAHTLE; 3 4T
529 OrderRestrictions N Boolean
ZHEMgERTRCE N FERSES B R
ARLE”,
Y==%;
N=H%
EEG: I=PEEE, =984 H
207 SecurityExchange WAFKEH, IHE 1 K2, BAFKEFRE | N Cl
HAZRFE . MEFE, TEM.
10216 SettlPeriod 7 FE N C1
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file:///D:/fast%20cs/fiximate/en/FIX.5.0SP2/tag529.html

),

8~TcCH N . ‘ .
~ | S FEIESR SRR % STEP # 0 (EHMAXSFEL)
0=T+0
1=T+1
2=T+2
3=T+3
WY 7, H1EHA
63 SettlType gEER: 1=4F%EE, 2-RTGS 4% N Cl
146 NoRelatedSym AAEENK N N1
ki
I=RELWEH, GHHAERREKLAELH
— | 655 ContraLegRefID SE| B R 64 N Cl1
=REFHH, GAHREFREREHBA I
el
#HHK
0= 4%, RAERKREIALEH
— | 668 DeliveryForm ) ! N C3
2= L, FAERREGREHR
101= Hft, AERAKTIALEH
— | 172 SettlDeliveryType 1= JHREH N Cl1
2= P s
— | 510 NoDistribInsts LRk EEZHANHK N N1
F= & 77
— | —> | 624 | LegSide N Cl
G= 77
— | — | 498 | CashDistribAgentName | % 42 HLH 4 7 N C75
— | — | 499 | CashDistribAgentCode | % 4 2 W HLAG KA N Cl8
CashDistribAgentAcctN
— | - | 500 g N 22
umber
CashDistribAgentAcctN
— | — | 502 K eIk P 4 N C87
ame
ERIFFREZF1FTEENFEF.Hlnds
10194 BasketID N Cl6
&1, 2, 55 %F, #“1100100000000000”
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Z.TecH

s FEIEARZGH R F W% STEP O (ABHRNX G T E)

711 NoUnderlyings I N N2
BAIEARR

— 865 EventType 21=4 N/ F N C2
22=H i %

— 48 SecurityID A KA N Cl12

— 38 OrderQty ik & N quantity
R

— 10331 | ShareProperty 0=IRE; N Cl1
=R E

— 10332 | RestrictedMonth RE# (A N N4

— 231 ContractMultiplier FEHLA (%) N N6(2)

— 152 CashOrderQty U4 18 R N amount

— 381 GrossTradeAmt K 4 B N amount

— 159 AccruedInterestAmt [E] U 71| & N amount

— 119 SettlCurrAmt FHA % B A N amount

— 880 | TrdMatchID W R 7 = N C18

192 OrderQty2 AHA B 4 B A R N amount
BG4 &l

829 TrdSubType N= & =M N Cl1
Y= #F=75H

1125 OrigTradeDate J& &k 25 H A N date
TradeReportType # 1 B, *f3E & #4240 %

19 ExecRefID TRERG T A3 ERTABELITEN | N Cl6
L7 il 2% %,

10248 MemoEx JR&EE, XHFX N C96
ARFTEZNE, KREEXRTHZZ R
— AR, RAEKF . BEZIKF 4

453 NoPartylDs Y N2
w, SFEIAXZHEH5AREURIFH R
G RfER. BEHNS.

— 448 PartyID EBRITXZ R —FEKF Y C10
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),

/=
‘;TregﬁmHm FHBIEH X FH R G A STEP O (BN ST E)
B 101, %% 48] PartylD ¥ BUE A £ & 7
452 PartyRole Y N4
B2 & L — 1k i K P
448 PartyID KRBT REKFP N Cl13
- B 5, %o~ Y E PartylD 9 EUE A & A2 7 #
452 PartyRole N N4
F WK
448 PartyID RBITEFEKF L. N C180
— B 38, Fo~ Y E] PartylD BV BUE 4 £ A2
452 PartyRole N N4
REEKF L
448 PartyID HFHEEANMREG, XHFEFHRFT | Y C12
— Bl 37, o~ 4 #l PartylD e BUE A % F 7
452 PartyRole Y N4
W 55 ARG
448 PartyID X F 7R R— AP Y C10
— B 102, %% 48] PartyID 8 BUE A % F 7
452 PartyRole Y N4
B & R — 1 i K P
664 ConfirmID NEE, RATEANEEXFHIKTF N C12
%iE, THEEN AR TEHK, XF
10198 Memo N C600
L
A -

1.

HTHNEEHEFRNERF A RREALE, FERNZEXARXFRENFFH, FENA—
ENEiE N

4.44.3 R EH/H N (Trade Capture Report Response, MsgType=AR)

RE Fh4 FERHR 2R | %
VPSS MsgType = AR
10197 PartitionNo TERFKS Y | N4
10179 ReportIndex PATHER S, N FHEZFEET % N16
1180 ApplID N Y C6
828 TrdType b FERA N C3
856 TradeReportType kT B R KA Y Cl
487 TradeReportTransType RSB AR E 5K A Y Cl1
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),

~ TeCH L AER S5 AR5 F % STEP B DAL (ARAXHTH)
A AR R KA, BUE A
8912 TrdAckStatus 0=Accepted, 17 2 ¥ R & 1 Cl
8=Rejected, 1T B E 4
571 TradeReportID SRAMITER S C10
o 4 ok IR
2405 ExecMethod 0= 7 3 % Cl
1= #03% (TDGW) # i}
1003 TradeID R 5 T &9 5 C16
1126 OrigTradelD BT ERZ T2 %5 Cl16
522 OwnerType THRAA#HKRE N3
EEH, BUE:
54 Side 1=3% (EEM) 2=% CFEE) Cl
F= & /G=fF \
44 Price B AR AN A price
455 Security AltID 9 B 5 R C12
8903 DeliveryQty AR HE quantity
ERIFREAF1FTEENFTET. AlinEz 1,
10194 BasketID Cl6
2, 55 %F, #“1100100000000000”
711 NoUnderlyings I ¢ N2
B EARRR
— | 865 EventType 21=# N/FP N 35 C2
20=H# i
— | 48 SecuritylD IE A KA C12
— | 38 OrderQty W AR E quantity
Ak A
— | 10331 | ShareProperty 0=RE Cl1
1= FRE
— | 10332 | RestrictedMonth [REH (A N4
— | 231 ContractMultiplier FHELHE (%) N6(2)
— | 381 GrossTradeAmt o i amount
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¥-TecH
~ S FHIEAX B H R B A STEP B OAE (ARFEHTFEL)
— | 880 | TrdMatchID WHR R N C18
AL AR, BEA:
0=Unmatched, F 1 ¥ & &K
939 TrdRptStatus Y C1
4=Cancelled, ©. %04
8=Rejected, E.E %4
572 TradeReportRefID B RAHITE RS, MERAK N C10
751 TradeReportRejectReason | 1T #4545 4, TrdRptStatus=8 A A N N5
60 TransactTime 5] 4 B 8] Y ntime
58 Text F P A 1 B N C32
5N, BE=S5, BHREAYH, KRKEER
453 NoPartyIDs FEITHAXZE T, ARFVLHFEXZET. X% | Y N2
R—FEKF . BEFEKF . BLBARD,
448 | PartylD RRTEFHITEAR 78 7T, Y C8
— B 17, %% 487 PartylD B9 BUE A & F 1T %
452 PartyRole Y N4
%ijﬁo
448 | PartylD KRN 7 %70, N C8
— Bl 1, & Y80 PartylD WBUE A L2 AL 4%
452 PartyRole N N4
5% T
448 | PartylD ERFT R R — Ak P Y C10
— B 101, oK% PartylD BV BUE A £ & 7 R
452 | PartyRole Y N4
5 R — &K P
448 | PartylD KA TR P N Cl13
— B S5, F&oK Y H PartylD HIBUE 4 & A& K
452 PartyRole N N4
U
448 PartyID &7 E R Y C8
— BL 4001, %K 580 PartylD W BUE A £ & FHE
452 | PartyRole Y N4
W ERA,
1%, A

L AT B R AR B, N ERE RSN B, SERERA—RREE, Ti
HILE A R ROER, R RHICE BRSNS R R U — R LR TR, B RRH
%, BUE MR, ST B ILE S R R

&9




Z.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

4.4.4.4 BEAX#IA (Trade Capture Report, MsgType=AE)

S FBA FEHR SR RH
MRk MsgType = AE
10197 PartitionNo FeaakS Y N4
10179 Reportindex PATHERS, N1 FEEEEEERS Y N16
1180 ApplID KA Y C6
828 TrdType W FHRA N C3
571 TradeReportID S RAMITERT Y C10
B 4R R IR
2405 ExecMethod 0= P ¥ 4t Y Cl
1= #03% (TDGW) # 4}t
1003 TradeID R 5 il # %= Y Cl6
TEAAHEELA, BRELE:
1= AEHH
522 OwnerType Y N3
103=AL4 4% % %
104=HE X %
RN e
856 TradeReportType Y C1
0=Submit, #% % k% #
B H R E H KA
487 TradeReportTransType | 0=New, #7# Y Cl1
2=Replace, " iz
PATME KA, BEF:
8912 TrdAckStatus Y C1
F=Trade, A%
LE FREACR S, BEA:
939 TrdRptStatus Y C1
2=Matched, E &%
54 Side k32 Y Cl
31 LastPx RN H N price
17 ExecID A= Y Cl6
8504 TotalValueTraded Yol N amount
455 Security AItID B 7 KA N Cl12
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Z.TecH

et FPEIEAR GRS WA STEP # O (EHEARZFE)
8903 DeliveryQty AR HE N quantity
8911 ExpirationDays #}R (RO N N4
1125 OrigTradeDate JE R 38 H 2R N date
19 ExecRefID B 5 N Cl6
146 NoRelatedSym EHEHENHK N N1
ENER R
I=RELHEH, RAERRRLM ALY
— | 655 ContraLegRefID SR B R R 64 N Cl
2=REH &4, HArERRKEUIIH
a4
HEHA
0=H%, rERREALEE
— | 668 DeliveryForm ) ! N C3
2= ¥, RiAERRERFER
101= Hf, FiArERAETLALER
Ko HHA
— 172 SettlDeliveryType 1= JHREH N Cl1
2= %
— | 510 NoDistribInsts TRk EEZHNHK N N1
F=i 16 77
— | — | 624 LegSide N Cl
G=tE N7
— | — | 498 | CashDistribAgentName | # 4 2 WAL 4 #k N C75
— | — | 499 CashDistribAgentCode | # 4 28 W #L A R AL N CI8
CashDistribAgentAcct
— | — | 500 KTk F N C22
Number
CashDistribAgentAcct
— | — | 502 TP & N C87
Name
ERIFREF1IFTEENTET. flnds
10194 BasketID N Cl6
71, 2, 55&F, #“1100100000000000”
711 NoUnderlyings I 4 N N2
— 865 | EventType BAERIR N C2
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),

~ TeCH L AER S5 BT R 5 F % STEP B DAL (ARAXHTH)
21=#F /AN F
2=
— 48 SecuritylD I A KA N C12
— 32 LastQty R & N quantity
BERA
— 10331 | ShareProperty 0=RE N Cl
1= RE
— 10332 | RestrictedMonth RE# (A) , FHAWHLETREH N N4
— 231 ContractMultiplier FHELHE (%) N N6(2)
— 381 GrossTradeAmt A & N amount
— 880 | TrdMatchID WX 7T N C18
EHG A \=PEEE, 2=V AEH
207 SecurityExchange WAFKEFH, THE1R2, BAHEHFREE N Cl
BRI E . TR, BB
%5 R
0=T+0
10216 SettlPeriod b= N C1
2=T+2
3=T+3
WY F&, BAEHA
R
63 SettlType 1= BHEH N Cl1
2 =RTGS %
8500 OrderEntryTime 1T % o 3R A [ N ntime
60 TransactTime ] 3 B 7] Y ntime
58 Text PR AE B N C32
57540 %, BE=8, EEELZA, KK
BeRRIBEERF . BXHTARXZ
453 NoPartyIDs Y N2

2. ERZET. XIR—HEKF .
Bl HRG, HFTRTG R HAEKF .
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),

/772 ) X X \ NN
~ EHIEER B RS % STEP #OMH (EHRAXATE)
BHEEKF . WP L.
448 PartyID KA TR P Y Cl13
N B 5, FonY#l PartylD B9 BUE H & & H#%
452 PartyRole Y N4
KHEWKF o
448 PartyID KBRFBEFHITAR S 2T, Y C8
— B 17, %~ %4 #1 PartyID #9FU(E A & F 4T
452 PartyRole Y N4
B2 & % 7.
448 PartyID EBRITNVEH R 7%, Y C8
— B 1, #oR Y H PartylD B9 FUE 4 & 4\
452 PartyRole Y N4
58T,
448 PartyID RRITX 7 R — A K Y C10
— B 101, %% %8 PartyID By BUE 4 & A2
452 PartyRole Y N4
M & R — K P
448 PartyID R AR T E R Y C8
— EL 4001, 7% % &) PartyID By HUE 4 & &2 F
452 PartyRole Y N4
HE AR A,
448 PartyID HFEFRG R —FREIKF Y C10
— B 102, F&oF % A0 H PartylD B BUE A 4 F
452 PartyRole Y N4
F R R — A P
448 PartyID Xt F /K Y Cl13
— Bl 39, &7 % #] PartylD BYFUE A & F 7 #%
452 PartyRole Y N4
LV
448 PartyID WK P &, IR o N C180
— L 36, &7 % #] PartylD By FUE A & F 7 #%
452 PartyRole N N4
F# K 4K
1%, A

1. TR s HRERNE R T, w B #IL. £ ®RKIE (ExecMethod) # 0,
ITE A% KA (OwnerType) # ‘103" , B IHARADIE 99999” ; & A WHIT#£ 4% 5 (TradeReportID)
HRMTSnFRENER; BEXBITAXZET. LHXZETE 8 REE, wEdiAR77 @ L N7
AR, U R R SR AR E R TR R E
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Z.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

4.4.5 PATHERX

4.45.1 IATH %L (Execution Report, MsgType = 8)

4.4.5.1.1 WIRIEAL . B B WK R Th vE A

FRAE FE&A4 FRHR P %A
MRk MsgType = 8
10197 | PartitionNo FERTRF Y N4
10179 | Reportindex PATRER S, N1 FHELEHE RS v N16
1180 ApplID NIl Y C6
PATHRE KA, TEAF:
0=Accepted, 1T ¥ & 4 i 3
150 ExecType 4=Cancelled, T4 & Y Cl1
8=Rejected, 175 ¥ IRIE%
F=Trade, A% E#R
ARKNIFITERS, 4 BN FFR, @HHE
11 CIOrdID Y C10
ClOrdID, R 7 B QuoteMsgID
RS
2405 ExecMethod 0= P 7 3t & 4% N Cl
1= #03% (TDGW) H 4}
48 SecuritylD IE KA Y Cl2
TEAAHERE, RELE:
1= A HF %
522 OwnerType Y N3
103=H44 4% % #
104=8E % %
54 Side EEFE, BE: 1 RTE (BN, 2%k5E () Y Cl
8500 OrderEntryTime | 1T # % X &f [5], ExecType=F B H &4 N ntime
44 Price B4 44, ExecType=0/4/8 i H % N price
38 OrderQty HIREE N quantity
151 LeavesQty FathE N quantity
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ZrecH HIEA RS F IR L STEP #0 A (ARRAHTFH)
31 LastPx A, ExecType=F B A % N price
32 LastQty AR ¥ &, ExecType=F i H 2k N quantity
8504 TotalValueTraded | % 4 %1, ExecType=F B H & N amount
84 CxIQty B2 % &, ExecType=4 B & K N quantity
40 OrdType 1IT#E KA, ExecType=0/4/8 B 2% N Cl1
59 TimelnForce 1T # A 2 At B KA, ExecType=0/4/8 Bt & 3% N Cl1
LalHREORS, BEA:
0=Unmatched, B3 % K& &3
1=Partially Matched, #4* & %%
39 OrdStatus Y Cl
2=Matched, E %
4=Cancelled, E #HUH
8=Rejected, E.IE4
HEEG: =P EEH, =P REH
SecurityExchang
207 RUFEEH, THE 1 K2, BUEEHREELLRR N Cl
) £, REEE, BTEA.
HEH
0=T+0
10216 SettlPeriod b= N C1
2=T+2
3=T+3
HEFE, ETEA
63 SettlType FH A =48 % %, 2=RTGS & N Cl1
FRAGE, GRARXZHEE, BE: XY=HF&EXE,
544 CashMargin N C2
RZ=@% % % . PC=F &R %
41 OrigClOrdID 62 AT # % 5, ExecType=4 B H 2 N C10
103 OrdRejReason T #AE 44, OrdStatus=8 Bt H 2 N N5
17 ExecID AR5, ExecType=F E OrdStatus=1&2 B H 2% N C16
37 OrderID XA T 85T, WEART Y C16
1080 RefOrderID WHT B2 5 FTiT 2% 5, ExecType=4 Bt H & N Cl16
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Z.TecH

et FPEIEAR GRS WA STEP # O (EHEARZFE)
75 TradeDate = & HH Y date
60 TransactTime EEa:E] Y ntime
58 Text R FAEEE N C32
s 5750, BE=16, GEEEYH, RKAELRLH
BERFEKF . BXBATARGETL. ARFIVERS
BL, ARFRZ A —FBEKF ., FATELEKS.
gRAFENVHRE, SHELRRE, AEFFELEE
453 NoPartyIDs Y N2
FHRAELKF. BAHFFELEERTKF. HEA
R, 5BRNETH, FRAZLLEHELEWETT.
HRmEMASFIN—FEKS, ., EEFK EE
F KP4
& # 7 | 448 | PartylD RAT TR FH K Y C13
s 452 | PartyRole | Bl 5, o[ PartylD BYBUE A £ R A H A ZKF . Y N4
&~
B F 5 | 448 | PartyID HRBAT AR 7 % 7T Y C8
TR B 17, &% PartylD BWEHE A B FHITHR Z %
452 | PartyRole Y N4
5%t Tho
& # 7 | 448 | PartylD ZRIFTNVEHR 7% T, Y C8
¥ % =%
452 | PartyRole | Bl 1, &7~ 4] PartyID B E A X R ANV H5X 5% . Y N4
VST
% # 7 | 448 | PartylD X5 R —FREKF N C10
B 101, &L PartylD WBUE A AR FHR Z Fi—
— ft 3 | 452 | PartyRole N N4
‘ ik &
& P
44T 18] | 448 | PartylD RATEFLEK S, RAELLERHEA, N Cl1
T E K
} 452 | PartyRole | g7 28, % 7% U #T PartyID 9 BUME 4 4847 B 42 € Tk & N N4
=
% # J7 | 448 | PartyID & # g AR A Y C8
E B 4001, o~ % BT PartylD B9 BUE A % & 7 B8 b 3
452 | PartyRole Y N4
KA KA,
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Z.TecH

BRI FEIEHR G FR 5 Wk STEP 0 M (EBMR ST E)
% % 4 | 448 | PartylD #H & ARG N C8
RARH | 452 | PartyRole | B\ 4, &7~ 4wl PartylD WEUE 4 4 H & 7 KA, N N4
#% % # | 448 | PartyID BRFE I A E TP N Cl12
OE 4
AN B 4010, oK % H] PartylD &9 BUE 4 & & 77 8937 4 JF
452 | PartyRole N N4
X £ 4 BAESTKF
K P
# % # | 448 | PartyID RAEZFEEEZ ZKF N Cl17
B OE 4
B 4011, % oF %4 1 PartylD W BUE 5 X R TR Z
# % 5 | 452 | PartyRole N N4
‘ TP
Ik P
% & A | 448 | PartylD HE ARG N C9
R AL 452 | PartyRole | BU 117, &7~ % 7 PartylD B EUE K & A& 77 094 & K&, N N4
448 | PartylD FE M LT N C9
B 81, oK% Al PartylD &9 BUE X & & 75 80 & F S 9
B S | 452 | PartyRole N N4
AR T
Ik A FRAELBLENERTREAN, FHANNNEE
448 | PartylD N C3
* 4 # ARAEG, BUE 000-999, T & 3 A& 0.
£EW B 30, ko~ Y] PartylD WIBUEA F AKX AL HILE
452 | PartyRole N N4
E A= 77 W E AR T RE A
¥ % % | 448 | PartyID RG] N C6
= 452 | PartyRole | B 4003, &7~ 4] PartyID By BUE 4 = R KA N N4
Xt F 77 | 448 | PartyID X F R R—HRE K P N C10
— fir @& B 102, &7 YA H PartylD BWEE AN F AR H 7 —
452 | PartyRole N N4
K P fix 18 ik P
Xt F 7 | 448 | PartyID MFFEEREWP =7 EEE P N Cl13
s 452 | PartyRole | B39, 7~ 4l PartylD ey EUE A & F 77 8 5 % 1K P N N4
F
Xt F 77 | 448 | PartylD HFFKF G, ZLFEFF o N C180
iE 7 < | 452 | PartyRole | Fl 36, &% % 7 PartyID By BUME X *f F 77 & % & vk 7~ N N4
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Z.TecH

BRI FEIEHR G FR 5 Wk STEP 0 M (EBMR ST E)
F 4 B
s, NATHARAESIHE, U= F %,
8532 DividendSelect N Cl
C=H &5
P EA .

1. ExecType # OrdStatus 4 & B {8 :
W3R T v
o 45 48 V) -
H R v L

JR AL B4R

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

ExecType=F, OrdStatus =1/2/8

H %, ExecType=F,OrdStatus=8 it X ~i] 2 ¥ R * NIT L& 5 H XM EF EEH LA KRG KL
2, NTHA#RES, BL/HeEEN. BABAFELZ LS, OwnerType FEH T B A
3. TN ZREFEAALT:

FHAE | BEEF | ELHAel HERM/ BEE/ =
MERE | FE& BRI E R
&¥xH | ExH | EREXE 7 B B\ %
Price # B AN AR R
RS TEX
1% e/ B E M #
OrderQty
RSN RSN R EEDSS
HRES | BREKE
¥iE] R LeavesQt
PE
Cx1Qty
wEHE
Price ¥
H IR E R TEX TEX
1%
OrderQty
G EESN H R R R E L
HIRAM | BREKE
vE] R LeavesQt
2P
CxIQty
HEE 6

98




),

%ETE%Q FHRIEHERGH RS M * STEP #0HE (AHMRZTE)
Price ¥}
&R TEX TEX
1%
OrderQty
HWARUR 4R AR # 3R AR # 3R
#ERS | FREE
¥iE] R LeavesQt
TEX TEX TEX
FrHE
Cx1Qty
TEX TEX TEX
fEHE

4, HT=ZFEEENEEH (600270) &3, LastPx (&4 ) F2 TotalValueTraded (% 4 %41) T
B, LastQty (X% E) ABNBHEHEE.

5. T —HREBELRFAAELBMAR (BFHERR. WHAXHEERZEF) , ¥EAKERF R BN
FrHH—RBEKF . EFRKP K EHRER. WEHFTRAASHEFEERE—FuE ‘Bs’ , NkF
BEE ‘anonymous’ ; WEH T AN EFELAN T AL L EEH FA ‘RTGS’ , N &% LRl
e R; Bk ek mR, BLLFE,

6. WHEIMANRAAET BRhAR, EABFHARTE IS, AR EMNN S B A RRE L =R,
BB 58 E TR &R KR B 3 E R BATIRE . Mt & R N #51T # % 5 (TradeReportID) B £ 4 B o1 &
# 4 K JE (ExecMethod) . 1T #BTH #F KA (OwnerType) . BV H KA, BFHITHALZET. LER
ZBTEATAHE. wHAHALIFN T mF R, BEXRITALTREERZ AACHNLZET; WX H R
K4 E, MEHPATRERNERN T mEE .

44512 WMELBPATRE

;S FB4 Fa#HR S| KB
MRk MsgType = 9

10197 | PartitionNo FeRaRT Y | N4
10179 Reportindex PATHRERS, N1 THELHER GRS Y N16
1180 ApplID NI Y C6
11 ClOrdID SRAMITERS Y Cl10
48 SecurityID IE KA Y Cl12
41 OrigClOrdID R4 RN HIT 25 Y C10
75 TradeDate = % H £ Y date
60 TransactTime [E] 3 B 8] Y ntime
103 OrdRejReason T AR A Y N5
58 Text P A R N C32
453 NoPartyIDs S5 %, BE=8, EHELZL, KABEERIITH | Y N2
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),

v/
‘;TIEQ%EH;“ FHBIEH X FH R G A STEP O (BN ST E)
RogBET. ARTLERZET, ELHRG, 25 78—
BIKF  RAZFEEEARAELK, REEFELEH
RXaKF . HEARE, #ENETH,
& F = | 448 | PartyID HRBAT AR 7 % 7T Y C8
TH R
452 | PartyRole | Bl 17, K% PartyID BV BUE A B FHITH R F % T. Y N4
Z# T
% A 7 | 448 | PartyID KBRFTNH 7% T Y C8
¥ % =
452 | PartyRole | Bl 1, %o~ 47 PartylD BUBUE A £ & 7 4% 5 % 7T, Y N4
Ve
& # 77 | 448 | PartyD | KR E IR N C8
E b #
452 | PartyRole | B{ 4001, F N4 [ PartylD eHEUE A X R FHE L HAE, | N N4
(]
& # 77 | 448 | PartylD o R — AR P N C10
X 7 R .
B 101, F~ %H] PartylD BHEUE N X R F IR 5 B — i
— f% i | 452 | PartyRole N N4
& P
Ik P
# K # | 448 | PartyID | BFEH T HRELTKF N C12
B OE 4
AN B 4010, &7~ 4 w7 PartylD WY EUE 4 & A2 77 B 37 ST i R &
452 | PartyRole N N4
X #H 4 2P
K P
# % # | 448 | PartylD wHREFEEEHKF N C17
+ O &

# % 5 | 452 | PartyRole | B 4011, &~ Y& PartyID B A X R F 4 %K. | N N4

K P

# & A | 448 | PartylD HE AR N C9

R AL 452 | PartyRole | BU 117, & & 4 #l PartylD WY BUE A & & 77 B8 E KA, N N4

448 | PartylD FE M LT N C9

B 81, &7 4w PartylD HYEUE A & AL 77 89 B F 3 4 5 2K P

B 5H | 452 | PartyRole N N4
EEH,

Wt A -

100




),

v/
~ TE€CH S5 B B 5 R % STEP 8 AL (EBMZ ST L)

LARFEVHREBTENTARAES. BEY/ALLEEN. BARFERZLEETEA.

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

4.4.6.1.1 WEZERE R

g FB4 FERMR SR | KA
MRk MsgType = U006
1180 ApplID NZE$] Y C6
11 ClOrdID SRAWITER S Y C10
48 SecuritylD R Y C12
TEAAHEKRE, RECE:
1= A HE
522 OwnerType Y N3

103=AL44 3% % #

104=EE& X%

60 TransactTime 1T B H 4R B[] Y ntime

54 Side 1=30E, 2=-HAREE Y Cl

8539 ValidationCode e F AR b8 BT W 3k v M B T 3R AR B E A N C8

58 Text P A R N C32
57740, BE=3, BEEEYL, RREEAETH

453 NoPartyIDs Y N2
BEFEKF . ARFVLEZZE TS, BELHKRE,

% # 77 # | 448 | PartylD RRITFZREKF Y Cl13

KHMF | 452 | PartyRole | B 5, #Fo~ 4T PartylD BEUE A & R A H A EWK A . Y N4

& # 7 | 448 | PartyID ARIFVHR ZE TR, HESHLHFXRGETST. |Y C8

452 | PartyRole | B 1, % T % #f PartylD WEE X AR AV 5 G2 nE. | Y N4

T
448 | PartyID & T8 M E AR A Y C8
R E
B 4001, &7~ % H0 PartylD B9 BUE % A& 77 & Wk 34
A E KA | 452 | PartyRole Y N4
.,
A

1. 2V HEETFEHHAWT:
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Z.TecH

LRt

FEEAR GRS Wk STEP B oML (ABARGTE)

B2 #51R ApplID 2% 3

X T BHEE YL

600120 W 4 55 A5 AR %

1. SecuritylD, A fx#REEF 799988, B & # #HE 5 939988

2. OwnerType ¥+ & A

4.4.6.1.2 BE7G AR % o 3 vE S

Y3 ETY FEHR X | %A
VPSS MsgType = U008
1180 ApplID NS5l Y C6
11 ClOrdID KSRAFITERT Y C10
48 SecurityID H AR KA Y Cl2
522 OwnerType TR AHEKRA Y N3
103 OrdRejReason | FE4845, X 4 & 3R A& Th Ao Sz 3R [0 N NS5
75 TradeDate xR 5 H Y date
60 TransactTime (=] 4 A [ Y ntime
8539 ValidationCode | £ % 5 4 Y C8
58 Text WAk D= N C32
54 Side BEREA Y Cl
S5, BE=3, EBREAYL, RAGEARTRAEK
453 NoPartyIDs Y N2
P RBRIVHXZET. REFENIHRED,

£ A J7 | 448 PartyID R AT R Y Cl13
" xR F BLS, %o~ 4 PartylD H9BUME W & & 77 8 ¥ #

452 PartyRole Y N4
K P Fo
& 77| 448 PartyID K HRTTIH X 5 8 T, Y C8
¥ % x B 1, %7~ 4w PartylD WYEUE A & #2742 &

452 PartyRole Y N4
VAV BT,
KR Fr | 448 PartyID R AT E R Y C8
7 W B 4001, %7K PartylD e BB A X & FHE

452 PartyRole Y N4
KA AP E ARG,

i
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),

v/
~ TE€CH S5 B B 5 R % STEP 8 AL (EBMZ ST L)

1. OwnerType & 1 2 A .

4.4.7 T HR

4.4.7.1 FRIEL (Order Reject)

S FH4 FE#HR Sh IR (A
H Ak MsgType =j
1180 ApplID N Y C6
11 CIOrdID 2RAFITERS Y C10
48 SecuritylD I A KA N Cl12
103 OrdRejReason PR R Y N5
75 TradeDate = 5 HH#H Y date
60 TransactTime IE] 4R A (8] Y ntime
58 Text AP AEEER N C32
5N, BE=1, EEEEHE, RABEALTH
453 NoPartyIDs Y N2
V%2 & 8T,
ARITEREZE TR, EE S5
% A g | 448 PartyID Y C8
ERITNVEHK 7% T,
b % %
B 1, &7 Y8 PartylD B BE H &
5% 452 PartyRole Y N4
RANVHRZ 2T,
A
1. MAXRALEWVHEID XK k:
HREA W IE 4 KAt B L 4 & 1D
#7117 # (New Order Single) ClOrdID
## w4 (Order Cancel) ClOrdID
#41-1F 3Kk (Quote Request) ClOrdID
A (Quote) QuoteMsgID
A E & (Quote Response) ClOrdID
& 7 ¥R (Indication of Interest) I01ID
A3 # R (Trade Capture Report) | TradeReportID
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),

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

W 2% 55 5 B 4 (Password Service) | ClOrdID
2. MTRXEHERERFREMBE, SecuritylD IELHE; 3T H AU E, SecuritylD S5 4,

4.4.72 FE&RAE (PlatformState)

LS FH4 FERER Sh IR %l
MRk MsgType = U109
F & AR
10180 | PlatformID Y Cl
6= RN ZT 6
F e A

0 =NotOpen, = #
1 = PreOpen, T 7
10181 PlatformStatus A% Cl
2=0pen, Tk
3 =Break, ¥ 1%

4 =Close, * M

4.4.7.3 $ATHE 2 XE R (ExecRptinfo)

Y8 FBA FEHR SR (A
MRSk MsgType = U108
FEAFIR:
10180 PlatformID Y Cl
6= LHEMXZT &
8561 NoGateWayPBUs B X =H1T [ PBU # & Y N4
— 8560 | GateWayPBU B F AT PBU Y C8
10196 NoPartitions Fens R E Y N4
— 10197 | PartitionNo FENLFRZ Y N4

HATRE 9 X5 B8 H PBU fu 4 X7 %, # OMS X #HATH S RmApAT A, E & PBU 7 &
4 OMS FTi% # TDGW _t B & 3 PBU, 4.7 & % 1Z TDGW _ 17 [ 89 E i PBU (L4317 [ & 7 # PBU),

TDGW & Z B IR g 446 H B F PBU, B4 HiTHBEM PBU (8F) .

4474 4 XF5FHP¥ (ExecRptSync)

IS T4 FEHR DY *x3

104




Z.TecH

Eserrssr; FEIEE R GRS W x STEP BEOAE (EBEFXZTE)
H Ak MsgType = U106
10196 NoPartitions TR K Y N4
— 8560 | GateWayPBU B F 4T /| PBU Y C8
— 10197 | PartitionNo FenNsRE Y N4
— 8562 | BeginReportIndex ARPATRE RS F 5 Y N16

P55 B % % 5 F BeginReportlndex B A T 0, OMS A %% % % 4K F 2 m %k, £iLx
EEESE LT I L2

4475 FRFEE PN (ExecRptSyncRsp)

S FEA4 FEHR SR XA
MRSk MsgType = U107
10196 NoPartitions (R Y N4
— 8560 GateWayPBU H X 51T F PBU Y C8
— 10197 PartitionNo FENIFRT Y N4
— 8562 BeginReportIndex A RPATHE BRI F 5 Y N16
— 8563 EndReportIndex ARPATHRERATFZ Y N16
— 103 OrdRejReason 7K 75 5 2 46 4 A Y N5
— 58 Text #7 Y C64

4 IX 55 [E] 27 v i # RejReason 4 0 Bt &8 k3, HMEE R4 R (40 PBU = PartitionNo EUE 1~

E# .

4.4.7.6 - XPIATHEE X (ExecRptEndOfStream)

S FH4 FE#R AR | KA
RSk MsgType = U110
8560 GateWayPBU 3 5 WK & F 31T ] PBU Y C8
10197 PartitionNo FeEpRE Y N4
ARFTH/ERAF T, RELRANZSXIATRER T
8563 EndReportindex Y N16
FFE.
TDGW #ZF TG 5 OMS & A% —K, T ZFAREREEZER, FEZPATRER LAFSH

T HH# A, & AFF A EndReportindex.
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7
~ FHIEAX B H R B A STEP B OAE (ARFEHTFEL)

i 3%
R — AR

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)

Mk — PBU X 3LEH

¥ R PBU B & JLAE & X

1. BRETTDGW L ATEREXR AR OMER B, RABRRDET,

2. EHBHIE, R UHEHHETHN SETERT, HAWS KR ET, 80P A BizPbu f
s

3. EHAME, REL5E—EXPBU MMITA%E, HATHLS%T.

HE, WHXFETLAERFZRGETE TR -5 5ENMY, FNKD R GHE LML 5
B 4% K. iTH PBU A 5% E PBU BT A —w#H 5 5E0H, FNHITHAK, ERTRELREE

ExecRptInfo 8 B 4 T2 &2 1T H K M2 7 % 7T,
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7=
~ TE€CH BIER RS H RS P % STEP B0 AL (EBREHTE)

= #RRGUHHA

R/ RG BLHA Text (#174)

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: ARMRERZWAERY, RAEe8RELREKARZ a8 1REE X,
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~ FHIEAX B H R B A STEP B OAE (ARFEHTFEL)

Mxm “HAFPRAERR” HH
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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