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3222 WHBMALAEH LR E

HP A 2 B AR T U D T I B O I B R R T

ERBIE, AT ERENER, X5 RARRANERBRNT (—AREA), RAF T
AT I T DL AT AR .

ERA B, BT AR RETRO, T RARRN L LT . RN T BEEERM,
FHRBNRA S EH L RRN . W0 T AR B TR TE TR T M WO T BT R, 0
R—LMNEE, %5 F AN AR B LR R IR R R AT RS, R 5L
WA s AN T, BT TR, MAE R KRR AR

E KR, W T SR . AR R AT, O T LB A, T e, B4R
fhor R AT, WA RS Bk, EAXGHRER, BUHXFRLERKBERE, IE
8 o 3 R A B R BB R E AR

Wl BT AR — A R

7 F 3k — AW A, PR T IR E A AR T AR, B T4 XA
o IR S T A R, T R A T M B, 5 A TEATHE R AR A s xR S 0 K A Y
A O R B A
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32221 WHF WA AN ERLE (KIFR)

=1

OMS1

WHAREANER

BRGANS

W AR
L-F

Reject

Accept

wER
(Quote Request,MsgType=R)

QuoteRequest TransType=New
AOrdID=c00001

AR R
(Quote Request Ack,MsgType=R)

QuoteReqID=qr00001, OrderID=qr00001

QuoteRequestTransType=New
QuoteRequestType=Submit
QuoteRequest Status=Accepted

BERN
(Allege Quote,MsgType=S)

¥ EAMER
(Allege Quote Request,MsgType=R)

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

Eic Sy
(Quote,MsgType=S )

QuoteReqID=qr00001
QuoteMsgID=qmO00001

RAREER
(Quote Status Report,,MsgType=Al)

QuoteReqID=qr00001

QuoteID=q00001
QO0rdID=c00001

HEHAER
(Quote Request,MsgType=R)

QuoteRequest TransType=Cancel
AOrdID=c00002
OrigOrdID=c00001

BRI R
(Quote Request Ack,MsgType=R)

QuoteReqID=qr00002
QuoteRequestStatus=Rejected
QuoteRequestRejectReason=20001

IR N R
(Quote Request Ack,MsgType=R)

QuoteReqID=qr00002,0rderID=qr00001

QuoteRequestType=Submit
QuoteRequestStatus=Cancelled

QuoteMsgID=qm00001
QuoteID=q00001,0rderID=q00001

HRITMIER
(Allege Quote Request,MsgType=R)
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QuoteReqID=qr00001
QuoteRequest TransType=Cancel
QuoteRequestType=Alleged
QuoteRequestStatus=Cancelled
OrderID=qr00001

OMS2
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32222 HMHHFHREBRMLOE (BLEFEXR)

13

gk
aNHREENIER (Quote Request,MsgType=R)
QuoteRequestTransType=New
AOrdID=c00001
W IERI A EEEER
(Quote Request Ack,MsgType=R) (Allege Quote Request,MsgType=R) RPN
QuoteReqID=qr00001,0rderID=qr00001 QuoteReqID=qr00001
QuoteRequestTransType=New QuoteRequestTransType=New
QuoteRequest Type=Submit QuoteRequest Type=Alleged
QuoteRequest Status=Accepted QuoteRequestStatus=Accepted
£ ey
(Quots Y Type=) RS HERY
QuoteReqID=qr00001
QuoteMsgID=qm00001
BERMN BIRASEIR
AN TS (Allege Quote,MsgType=S ) (Quote Status Report,MsgType=AD
QuoteReqID=qr00001 QuoteMsgID=gm00001
QuoteID=q00001 QuoteID=q00001,0rderID=q00001
AO0rdID=c00001
RO
(Quote, MsgType=S ) e
OrigAOrdID=gm00001
QuoteMsgID=qm00002
BidSize=0
OfferSize=0
BOREEEK
(Quote Status Report,MsgType=Al) Reiect
OrigOrdID=qm00001 )
QuoteMsgID=qm00002
QuoteStatus=Rejected
QuoteRejectReason=5011
BRASER
BERIRMN (Quote Status Report, MsgType=AD) Accept
SRR (Allege Quote,MsgType=S ) QuoteMisgID=qm00002
=AY QuoteReqID=qr00001 QuoteID=q00002,0rderID=q00001
QuoteID=q00001 QuoteStatus=Cancelled
QOrdID=c00001
BidSize=0
OfferSize=0 | L



Z.TecH

LREREerk

FWIERR G R G W& STEP BT (ERRRGT4)

32223 W FERMFRR (BLEX)
B A T A L AR T . R — Y e A T B A, R ke AR

FHEMEE ReBPME BN eBRXERNTEX—, RN HFLrRRERTEA=.

OM S1 TDGW OM S2
SR
TS B REINER (Quote RequestM sgType=R)
QuoteRequestTrans Type=New
AO0rdID=c00001
O E R FRAMAER
(Quote RequestAck,M sgType=R) (Allege Quote RequestM sgType=R) ELBRATS
QuoteReqID=qr00001,0rderID=qr00001 QuoteReqID=qr00001
QuoteRequestTransType=New QuoteRequest TransType=New
QuoteRequestType=Submit QuoteRequestType=Alleged
QuoteRequestStatus=Accepted QuoteRequestStatus=Accepted
Ei- oy
(QuoteM sgType=8)
noze. SETYRe BNHRERM
QuoteReqID=qr00001
QuoteMsgID=gm00001
BRNTEER
FeRMr (Allege Quote M sgType=S) | | (quote StatusReportM sgType=A 1)
®RHANTS QuoteReqID=qr00001 QuoteMsgID=qm00001
QuoteID=q00001 QuoteID=q00001,0rderID=q00001
BNEE
N ESRMN (Quote Response M sgType=AJ)
QAO0rdID=c00002
QuoteID=q00001/ QuoteReqID=qr00001
QuoteRespType=Hit/Lift
‘RS EEK
. (Quote StatusReportM sgType=Al)
Rekct | OuoteID=400001/ QuoteReqID=qr00001
QuoteStatus=Rejected
QuoteRejectReason=5011
RIFRSER
(Quote StatusReportM sgType=Al)
Accept
QuoteID=q00001/QuoteReqID=qr00001
QuoteStatus=Accepted
QuoteMsgID=c00002
OrderID=qr00002
B R 3R E (M sgType=8) 3R E (M sgType=8) BINHRRIE
QAOrdID=c00002 AO0rdID=qm00001
ExecID=c00001 ExecID=c00001
OrdStatus=1/2 OrdStatus=2
ExecType=F ExecType=F
#EINMIER R —
(Allge Quote RequestM sgType=R) . 2
QuoteReqID=qr00001 ggigﬁﬁﬁlﬂﬁ
QuoteRequest TransType=Cancel
QuoteRequestType=Alleged
QuoteRequestStatus=Cancelled
BREHER _
(Allge Quote RequestM sgType=R) B -
QuoteReqID=qr00001 BEEEFRHBE
QuoteRequestTransType=New
QuoteRequestType=Alleged
QuoteRequestStatus=Accepted
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32224 WM ELEBJN T /M (FRKIEKR)

OM S1 TDGW OM S2

AMIER
WA EERNiER (Quote RequestM sgType=R)
QuoteRequest TransType=New
QOrdID=c00001
BRI R ERIAMIER
(Quote RequestAck,M sgType=R) (A llege Quote RequestM sgType=R) B BRI
QuoteReqID=qr00001 QuoteReqID=qr00001
QuoteRequest TransType=New QuoteRequest TransType=New
QuoteRequest Type=Submit QuoteRequestType=Alleged
QuoteRequestStatus=Accepted QuoteRequestStatus=Accepted
ki 40y
(Quote M sgType=8)
QuoteReqID=qr00001 RONHLERR
QuoteMsgID=qm00001
RN ER
" BN (Allege Quote M sgType=S )| | (Quote StatusReportM sgType=AD
wBEMaNs QuoteReqID=qr00001 QuoteMsgID=qm00001
QuoteID-00001 QuotelD=400001
BRINEIS
A B N (Quote Response,M sgType=AJ)
] QOrdID=c00002
QuoteID=q00001
QuoteRespType=Pass
RN RASER
Re ot (Quote Status ReportM sgType=Al)
e ke QOrdID=c00002
QuoteID=q00001
OrderID=q00002
QuoteStatus=Rejected
QuoteRejectReason=5011
BRIMRISER
Accept (Quote Status ReportM sgType=A 1)
P Q0rdID=c00002 RN EE
OrderID=q00002 (Allge Quote Response,M sgType=AJ) EEHRN S RN RS
QuoteID=q00001 QuoteMsgID=qm00001
QuoteStatus=Accepted QuoteID=q00001
QuoteMsgID=c00002 QuoteRespType=Pass
OrderID~0r00003
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LRt

32225 WHHMIERLE (AFFTE)
HEARAE P AN LR T ELRA NI E, THELERFTELRD TN (A ER) T4,

HH##ER (Quote Request, MsgType=R)

PR A RR QOrdID-100
QuoteRequestTransType=New

43 R B
— (Quote Request Ack, MsgType=R)  ___ _ p

T T QuoteReqID-£100,0rderID~£100 REGHFLEBLATH

QuoteRequestStatus=Accepted

W 4t # % (Quote Request, MsgType=R)
QOrdID=101, OrigClordID=100
QuoteRequestTransType=Cancel
¥4}t 46 4 (Order Reject, MsgType=j)

A WERPRKITRES Order Reject

i (Quote Request Ack, MsgTypeR)

FR2B: BAFRRAREK | —
QuoteReqID=t101
QuoteRequestStatus=Rejected
820 BEERAY B H B Quote Request Ack, MsgTypeR) _ |
QuoteReqID=t101,0rderID=t100 EFA RN BRLEEIHLTE
QuoteRequestStatus=Accepted

4 ¥ #(Quote, MsgType=S)

3 HFFHMN «
QuoteMsgID=200
QuoteReqID<t100
ik
R I (Quote Status Report, MsgType=A
« B R B W i (Allege Quote, MsgType: QuoteID=t200,0rderID=t200
QuoteID=t200 QuoteMsgID=200
QuoteReqID=t100 QuoteStatus=Accepted
QOrdID=100
R HETRAE - 4 # #(Quote, MsgType=5)
QuoteMsgID=201
OrigQ0rdID=200
BidSize=0, OfferSize=0
B
o ____| [(Quote Status Report, MsgType=AD
-« B A4 ¥ 4 (Allege Quote, MsgType=S) OuoteID~201,0rderID~(200
_ QuoteID=200 QuoteMsgID-201,0rigQOrdID=200
BidSize=0, OfferSize=0 QuoteStatus=Cancelled
. 4 # (Quote Response, MsgType=Al)
FRA: HHRETEZRS Cordini0s
NoQuote=1,QuoteID=t200
QuoteRespType=1/6
 FI3% 5 Quoto Stufus Report, MsglypoA) _
QOrdID=102
QuotelD=t200,0rderID=t102
QuoteStatus=Accepted
. . RE#E
-« BX H# £ (Execution Report, MsgType=8 l ] | | _(Brecution Report, MsgType=S8),|
QOrdID=102 QAOrdID=200
OrdStatus=1/2 kR R XATE OrdStatus=2
ExecID=m100

ExecID=m100
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3223 MMAEHERKE

WP AT Ao T RARETEHALL, HH2HHHRN, Ko R2FHUREFFLATE B TH AR

hEE, fadTREGHENHEN, K5 FHEEBNBEERBEETAFF

1 A o &

OMS1

BR1A: fNREWERRLAK

FR1B: RMRRLSRBRY
REM

F2A: ROWAWERR XK

2B WA LS RBR A
A%k

« — 36 4 (Order Reject, MsgType=) _ __|

F 4t ¥ (Quote, MsgType=S) |
QuoteMsgID=200

« — — {36 4 (Order Reject, MsgType=) _ __|
Order Reject

3R B (Quote Status Report, MseType=AD) __|
QuoteID=t200,0rderID~t200
QuoteMsgID-200
QuoteStatus=Accepted/ Rejected

4 # 4t (Quote, MsgType:
QuoteMsgID=201
OrigQOrdID-200

BidSize=0, OfferSize=0

Order Reject

SRA AR (Quote Status Report, MsgType=AD|
QuoteID=t201,0rderID~t200
QuoteMsgID=201
QuoteStatus=Cancelled/ Rejected

R 2 #t 4 (Bxecution Report, MsgType=8)

—_—— e

OrdStatus=1/2
ExecID-m100

EFRLEZEATR

EFRLEREAHE

4 R# M % M (Allege Quote, MsgType=5)

# Kt ¥ it (Allege Quote, MsgType=S)
QuoteID=t200

QuoteID=t200
BidSize=0, OfferSize=0

EHRERXATE

QOordID=102
NoQuote=1,QuoteID=t200

B4 46 4 (Order Reject, MsgType=j)

et g

| _(Quote Status Report, MsgType=AD

QOrdID=102
QuoteID=t200,0rderID=t102
QuoteStatus=Accepted/ Rejected

QOrdID=102
OrdStatus=2
ExecID-m100

| | B2 ¥ ¥ (Bxccntion Roport, MsgType=8) |

FEIC: R®AFRA

FRID: RPRREXERA

FR2C: RPAFRA

WR2D: WHREHE LA

FRIA: RERXWERBRLK

FRIB: KHFRX VA4 RB R
kK

FRIC: RXEEFAHREL
B 5ARFERHE

# R H M ¥ I} (Allege Quote, MsgType
QuoteID=t200
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3224 B FHREERE

Er AT RAERE AN R, BHATHNEA RN, X EAHUELBHAE AT
GEHEREREE, AATREMANE N, X5 FAKE TN EHERER AT E AT,

e S O R S 07 I R AR R L A, L R R
=05 EA AR A AT K

3.2.2.4.1 B W HBmAERLE (AFATHE)

& 1 ¥ 3 (101, MsgType=6)
10IID=100

IOITransType=New

FRI1A: WERE K AT 2 ??ﬁ?ﬁéﬁ(&der Reject, MsgType=j)
#4 Order Reject

VAR o o T 7 B (10T Response, MsgType=Al) _
iim. W AR K WIT % o

QuoteRespID=q100
ExecType=Rejected

$ 3% 4 M (I0I Response, MsgType=Al)

BEIC: FRUEZ ExecType=Accepted & 1 H A AT
QuoteRespID=q100

B % % (101, MsgType=6)
I0ID=101
IOIRefID=100
IOITrans Type=Cancel

FE2A: WERBENITE ??&?ﬁé@(&der Reject, MsgType=))

EiE ) Order Reject

BEIB: AT Y HE '??E"I‘J JI (I0I Response, MsgType=Al)

g IOID=101
ExecType=Rejected

F%2C: MARMFHRA TR KOl Response, MsgType=Al)
% S 011> = 11) R ——

IOIRefID=100 EHE W WAATR
QuoteRespID=q101
ExecType=Cancelled
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32242 FimHHBMAFRAE (HRHER)
BB, TR R R R S I kA R R A MR S R R

BB F T
F i 4 (JOL MsgType=6)
I0IID=100
IOITransType=New
FR1A: WERBAWITE #4454 (Order Reject, MsgType) |
&4 Order Reject

4 101D=100

QuoteRespID=q100
ExecType=Rejected

_f 4k % 11,101 Response, MsgType=Al) _
WRIC: HBWPET ‘— ExecType=Accepted ERE gu #ft%&lieAueIiezil(; ;VIngype=6)
oteResp
QuoteRespID=q100 QuoteRespType—Alleged
IOITransType=New

1B L4HBAMTHE TR F(OIResponse, Msglype=Al)

¥ 82 (101, MsgType=6)
I0ID=101
IOIRefID=100
IOITransType=Cancel

FE2A: WEARK & TR % « _ Pt 35 4 (Order Reject, MsgType=j)_ |
) Order Reject

FB2B: BAEMERL | FEHEAO Response, MsgType=AJ) |
% I0ID=101
ExecType=Rejected

FR2C: WA B 4 S 5 (101 Response, MsgType=Al)

— TR T T T T | B2 E R W H(Allege I0L, MsgType=6
55 I0ID=101 (Allog glype6)
QuoteRespID=q100
IOIRefID=100 -
QuoteRespType=Alleged
QuoteRespID=q101 [OITransType=Cancel
ExecType=Cancelled
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3225 X ¥ HHERE

3.2.2.5.1 WX E ST AKX

A R K I G R AU ERAA T L B AT, TEAROEAF TR, FES

MRS %, BRI EEICH G &R, T8 K ICEH T R

st K8 T I B R

B2 E L (AB) ,
TradeReportID=100
TradeReport Type=Submit
TradeReport TransType=New
ConfirmID=1234
\ H 40 B (AR)
FEIA: FRESRBEK | - ﬁ}maﬁ=%ejg—cﬁa— -1
TradeReport Type=Submit
TradeReport TransType=New
TradeReportID=100
TradeID=t100
TrdRpt Status=Rejected
. H W B (AR)
FRIB: FRUER '_ TrdAckStatus=Accepted < HE 4t (AB)
TradeReport Type=Submit TradeReportID=200
TradeReport TransType=New TradeReport Type=Submit
TradeReportID=100 TradeReport ransType=New
TradeID=t100 ConfirmID=1234
TraRprSiatusynmatched I FEME R _ . N
Trd AckStatus=Accepted HR2A: WRBESR
TradeReportTransType=New
TradeReportID=200
TradeID=t200
S, FHEN (AR _ . ;
‘TrdAckStatus—Rejected » | FE2B: VHRBRBUEN S
TradeReportTransType=New
TradeReportID=200
TradeID=t200
BREXH R (AE)
TradeReportID=101
TradeReportRefID=100
TradeReport Type=Submit
TradeReport TransType=Cancel
H 3598 i (AR)
FE3A: HEVHRBAK | T TrdAckStatus—Rejected |
TradeReport Type=Submit
TradeReport TransType=Cancel
TradeReportID=101
TradeID=t100
TrdRptStatus=Rejected
$83B: HERH ___ FEmEeR
Trd AckStatus=Accepted
TradeReport Type=Submit
TradeReport TransType=Cancel
TradeReportID=101
TradeID=t100
TrdRpt Status=Cancelled
HE2C: RAICE R ___ﬁgtﬂ&SAE)_ ______ ————— = )53?‘ _&@%E‘(_AE) ......... »|
TradeReportID=100 TradeReportID=200
TradeID=t100 TradeID=t200
TradeReport TransType=Replace TradeReportTransType=Replace
ExecID=m001 ExecID=m001
TrdAckStatus=Trade TrdAckStatus=Trade
TrdRpt Status=Matched TrdRpt Status=Matched
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32252 BRARMEHFER

B EFRERE LB F T FHHA, BRI, T RENE LT R

MR E A TN E R A, = E B E i R RRERENSEE (GFEH AT

WEE ), 5 M RARKTIN (AFHARFN, LTKH R T RE RN ) F,

OMS1

R H H (AE)

FRIA: HERBRBITREIES

HREI1B: W AB e k H H)
4

R Bk R

TradeReportID=100
TradeReport Type=Submit
TradeReportTransType=New

ik &1 ()
Order Reject

H 47 B (AR)
TradeReportID=100
TradeID<t100
TrdAckStatus=Rejected
TradeReportTransType=New

HRIC: FRERBER,

TradeReportID=100
TradeID=t100
Trd AckStatus=Accepted
TradeReport TransType=New

TradeReportID=100
TradeID=t100
TradeReportTransType=Replace
TradeReportType=Submit
ExecID=e100

Trade ReportID=UB00000001
TradeID=t101
TradeReportTransType=New
TradeReport Type=Submit

- ExecID=100

OMS2
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32253 RAERH MR

Bk A R — R RS MK B SRR EEAME ), SR F A (R WA
KEH,

Bt S 5 LT B S O B B R E . BRIAE % BIMMA AR E R, R g
BRI RS, B R WA TR T B G 8 AR R R A

3.2.2.53.1 ®IgLHE

JRA ]
Trade Capture Report, MsgType=,
TradeReportID=100
TradeReport Type=Submit
TradeReport TransType=New
o _TRmEER) BERZEH (AD ,
Y&l wHRBEZ Trd AckStatus=Accepted TradeReportTransType=New
TradeReport Type=Submit TradeID=t100
TradeReportTransType=New TradeReport Type=Alleged
TradeReportID=100
TradeID=t100
B WA ARLE L
_ (Trade Gapture Report, MsgType=AE)
) TradeReportID=200
TradeReport Type=Accpet/ Decline
TradeReport TransType=Replace
ExecRefID=t100
___________ RS (AR _ _ .
Trd AckStatus=Accepted
TradeReport Type=Accept/ Decline
TradeReportID=200
B AH A TradeID=t200
GEOA: BN | «— - Hade Capture Report, MsgType=AB) | | ( Trade Capture Repott, Msglype=AB)
TradeReport TransType=Replace TradeReportTransType=Replace
TradeReportID=100 TradeReportID=200
TradeID=t100 TradeID=£200
TradeReport Type=Submit TradeReport Type=Submit
ExecID-e100 ExecID=¢100
N EEXBRX W H#H (AB)
%28 WRPEL | TradeReport TransType=Cancel
TradeReport Type=Decline
TradeID=t200
ExecRe fID=t100 B B
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3.2.2.5.3.2 LA

OMS1

FRIA: WERBAWITE «—-—-— L

e

Y®1B: L HRBRIBITE «—

4

FEIC: WWMBES

FR2A: MERE K KL
E4

SR2B: LARBEBME

E L

FR2C: WA HR
7

B H % (AP

TradeReportID=100

TradeReportType=Submit
TradeReportTransType=New

H )4 45)

TradeReportID=100
TradeID=t100
TradeReportType=Submit
TradeReportTransType=New
Trd AckStatus=Rejected
TrdRptStatus=Rejected

OMS2

___F®EEAR # R B F B (AB)
TradeReportID=100 TradeReportTransType=New
TradeID=t100 TradeID=t100
TradeReportType=Submit

TradeReportTransType=New
Trd AckStatus=Accepted
TrdRptStatus=Unmatched

TradeReportID=101 "
TradeReportType=Submit
TradeReportTransType=Cancel
TradeReportRefID=100

Order Reject
B 7 b (AR)

TradeReportID=101
TradeID=t101
TradeReportType=Submit
TradeReportTransType=Cancel
Trd AckStatus=Rejected

TrdRptStatus—Rejected

TradeReportType=Alleged

5o 1 (AR) #% R B H (AP
T T "TradeReportID=101 ~ = | TradeReportTransType=Cancel
TradeID=t101 TradeID=t101
TradeReportType=Submit OrigTradeID=t100
TradeReportTransType=Cancel TradeReportType=Alleged
Trd AckStatus= Accepted
TrdRptStatus=Cancelled
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WA AR RAER G BT AL —EOET NG NITE, BX G RG4HR AT NI AR HAETT

PR, HET— 7 4 AT H G b W AR B S A R R T A0 W R
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322541 BXFFHHA, BXER

OMSL OMS2
(hia%) FEAHD

JB3 4 (AE)
TradeReportID=100
TradeReportType=Submit
TradeReportTransType=New
HRIA: WERBRANITE  __ __ THESQ)
EL Order Reject
——_ HHmE@R
WF1B: WA RE & KT TradeReportID=100
B4 TradeID=£100
TradeReportType=Submit
TradeReportTransType=New
TrdAckStatus=Rejected
._._._._._.;.;}_&.qg_ﬁzz _______________ % —ﬁ;ﬁ,g_tﬁ};j{(;a; ..... P PN [N S
FRIC: FHRBER T " radeReportiD-100 TradeID~201
TradeID=t100 TradeReportType=Alleged
TradeReportType=Submit TradeReportTransType=New
TradeReportTransType=New %ﬁéiﬁe%éﬁ
Trd AckStatus=Accepted TradeReportType=Alleged
TradeReportTransType=New
¥ M2 (AB)
2 BERXFRES TradeReportID=101
TradeReportType=Submit
TradeReportTransType=Cancel
TradeReportRefID=100
—— _ BEREAR #HRRXH H (AR
TradeReportID=101 TradeID=¢101
TradeID=t101 OrigTradeID=t201
TradeReportType=Submit TradeReportType=Alleged
TradeReportTransType=Cancel TradeReportTransType=Cancel BEBRXWH (AD
Trd AckStatus= Accepted TradeID=t101 g
TrdRptStatus=Cancelled OrigTradeID~t202
TradeReportType=Alleged
TradeReportTransType=Cancel
R IRXFHHN, X H ] (AB)
R TradeReportID=301
ExecRefID=t201
TradeReportType=Accpet
TradeReportTransType=Replace
REFHRMH B (AR
TradeDt301 |
TradeReportID=301
TrdAckStatus=Accepted
TradeReportType=Accept
TradeReportTransType=Replace R X ¥ (AP
TradeReportID=302
ExecRefID=t202
TradeReportType=Accpet
TradeReportTransType=Replace
REEHWE B (AR)
TradeID=t302
TradeReportID=302
TrdAckStatus=Accepted
TradeReportType=Accept
PRI . SOy | || _TradeReportTransType=Replace | | _ _ _ _ _.
B B
o AREEGH | _REERGD
TradeReportID=100 TradeReportID=t301
ExecID=-m001 ExecID=-m001
TradeReportTransType=Replace TradeReportTransType=Replace|
TradeReportType=Submit TradeReportType=Submit
—  BEE®MB____ || .. I I B ER (AR ..,
TradeReportID=100 TradeReportID=t302
ExecID-m002 ExecID-m002
TradeReportTransType=Replace TradeReportTransType=Replace
TradeReportType=Submit TradeReportType=Submit

322542 X —xtFHEL, HEH

el N a0 A e 0 7/ A = s = R e 1
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OMS1
(PIE)77)

RETHRPER

XFHRRES

MEGCSHERBRET T
B—XFH

TradeReportID=100
TradeReportType=Submit
TradeReportTransType=New

TradeReportID=100
TradeID=t100
TradeReportType=Submit
TradeReportTransType=New
TrdAckStatus=Accepted

OMS2
(CSEDDY)

BRRXH & (AR
TradeID=t201
TradeReportType=Alleged
TradeReportTransType=New

BERERX ¥ H (AD

X H R (AB)

TradeReportID=300
ExecRefID=t201
TradeReportType=Decline
TradeReportTransType=Replace

| BREEHEE (AR
TradeID=t300
TradeReportID=300
Trd AckStatus=Accepted
TradeReportType=Decline
TradeReportTransType=Replace

TradeID=t202
TradeReportType=Alleged
TradeReportTransType=New

BRAZH R (AB) BRAXWH (AD
TradeID=t300 TradeID~t300
OrigTradeID=t100 OrigTradeID=t202
TradeReportType=Decline TradeReportType=Alleged
TradeReportTransType=Cancel TradeReportTransType=Cancel
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Z.TecH

LRt

FHEEH A G TR 5 WMk STEP R (ERAR ST &)

3226 MEZERELEEERA

OMS

W& ZRBARS (Password Service)

iT#3B4 (Order Reject, OrdRejReason=xxx)

W& ZREARS (Password Service)

v

FAIRAAL (Password Service Report, OrdRejReason=xxx)

W& ZREARE (Password Service)

EBRMIR (Password Service Report, ExecType=0)
'_ _____________________ J—

323 FER

OMS 15 TDGW AT B 3 B 454 & 5 Bt 8] k2 FE 5k . TDGW 1K & &8 5 Bt 8] & 3t F &R A 347 7 %14,

TEEWT,

s

AIERWEE, WBKRE

eI

A i@, FRRATH

TERWANY, MRSESE

NotOpen PreOpen Open Break

PreOpen

Open

Close

4t F NotOpen., Break. Close 3k A Bt A8 0k # 4k, TDGW #& [F] Order Reject ( OrdRejReason=5009 ) F

PL3E 48, PreOpen3:k & T, TDGW #£ 7l # 1K OMS &y 5 4, FF 7 Open B 7] % 5 % 4% & . PreOpen X Open

KA T TDGW # Wk ih # R 2 T W R 7 R EHEEZ, OMS B DL # R AN Ak

7 OMS 5 TDGW % 5 @8 # 7 2i% R 5, TDGW i OMS X # — 4 F &k A PlatformState 3§ 2. .

L ERAKETE, TDGW 4 i B L 2EH OMS X% — & FERAHE T LA,

2B 8] 5% DA BT 2 5 AL Ao

SH AT, % & PreOpen W 4 % 5 B £ Open R HY 5 # ¢ AR 5 B & 9:15-9:25 H 17, 9:14:55TDGW 2% 2 PreOpen, 9:15:00 TDGW

# % Open 4
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),

8~TECH \ .
~ | S b AL S B ik 5 M STEP # ML (ERNLHFE)
OMS TDGW

T T
| I
" Logon J
] 1
| |
| Logon |
l ! I FRA L LA
I PlatformState I PlatformStateif HIOMS
I I
| I PATHSE A XER (8
! FxecRptinfo ! De)
I I

U U R PP T S
| |
| I
[ New Order Singl [
: o TCeromee >i NotOpen/Break/ Closef
I ] a4 iR (5009 )
: Order Reject :
I 1
| |

—————— A A
] |
| |
: New Order Single ‘: PreOpen/Openliy
i el
| Order Reject ! TDGWEZ I Hi 4t
| /Execution Report |
1) 1

324 EAITE
R FZARFEHRM PO LS PBU+ 2R AHITERTHAAGNBEH B METHELITE, Hop, b
% PBU I Parties 41 1F ¥ PartyID F £ ( % PartyRole=1 ).

2 RAMITHE ST BN B XM F B

KA SRAPITRE T F B
New Order Single CIOrdID
Order Cancel ClOrdID
Quote Request CIOrdID
Quote QuoteMsgID
Quote Response CIOrdID
Password Service ClOrdID
101 101D
Trade Capture Report TradeReportID

YT EZITHE, TDGW & [E 464 % £ ( Order Reject ).
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),

w/=
JTEE%Q FHIEHER GRS WK STEP 0L (EBEMXZF &)
OMS TDGW
:
New Order Single =! 3R

AOrdID=10 Pbu=20001

Execution Report ,ExecType=0

< B3R AAIA
New Order Single R

AOrdID=10 Pbu=20001 " EEHR

Order Reject B4 NE R

y

OrdRejReason=11270

3.2.5 AT E

FEHATHAE W B4 PBU, 4 X (PartitionNo ) 7175 (Reportlndex ) 15 £,

PBU F F & ¥ T AT & 2 AW — BT PBU 34T H 4087 7= 4 09 B AR 23, — 4% OMS i 4
#) TDGW L IE#£ % i PBU; # TDGW BE 71T A, % F BB 4 7 66 4 #4174 wy H b PBU, 3% ILJ5 4
TR FER A

EHANPBU T, HUATHM AR 2 K (PartitionNo ) X0 4 £ N5 M E M L B R, £ F H
W, BFAHATIRE 7 F B9 Reportindex B7 1 T4 EZ# N, FATELETURE TR - MoK, ATTER
— AN TR

OMS 5 TDGW # L 21iE &, TDGW £ i OMS % H 474 % 2 X /5 & (ExecRptlnfo) # &, H+ &
4 PBU 7k fn 4 K7 %, OMS mARYE M &4 AN EH EHATIRE K.

OMS 5 TDGW # L 21i% /&, M AR3E ExecRptinfo ¥ 615 &, 1 TDGW K &M HATRE R 42 K 7
5 F ¥ (ExecRptSync) # &, TDGW ¥ Bl — /4 X 7 & [ 25 v b H & ( ExecRptSyncRsp ) #47 [ fi .
Xt F ExecRptSync & sk A% 4 3T 4 15 UL, TDGW #4148 2 o 47 € )7 5 BeginReportIndex & % Jg £ $L47
=

OMS £ £ ixJ7 5 Fl ¥ &, TDGW AT 2 sh hATHE. R OMS K& th)r TR L HE +,
BeginReportlndex A T 5 f7 7 & th 4 X E 4t 5 & 7 5, Ul TDGW &% AT &, & E Lin o K E R
# 523k %| BeginReportindex J& F HF #64¢#% , M /5, TDGW FH Uk OMS # 4, 127 M7 5 F 5 ¥
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Z.TecH

LRt

FHEEH A G TR 5 WMk STEP R (ERAR ST &)

REFIRB G B & PATRE B
OMS ji#f TDGW 3% iy AT E HATRE R AMMEIE, B OMS M A& RAELHATHE MRS,

BWREALNHE,

OMS TDGW

33 kA&

Logon

)4

Logon

A

PlatformState

A

ExecRptInfo

A

Pbu=20001, SetID=1

ExecRptSync

Y.

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

ExecRptSyncRsp

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

Execution Report

A

20001, 1, 1
20001, 1,2

OMS 5 TDGW 7 F
& OMS Z# 5 TDGW #Er4iE 5, wTHEHE T EEEH TN EEL, OMS Bt ET/TH

A7 W HH B HATIRE . L OMS £ X AT H A

BF

FEaRTS

PITHRERER

HITIRE

HATRA , VAR F BT 7l W ROT RS . OMS

TAERE — B E G, THRAL T RERFARSHITESATE R F M,
TDGW 5 ITCS ¥ 7

TDGW 5 ITCS |4 % #: #f JF B, TDGW #3# i Logout ( SessionStatus=5006 ) 74 &% 48 5 OMS [ th &
iE, FHERT#EE A ITCS, £ TDGW R EXKERXH Z 5 H 5, OMS £ 4% TDGW 4 iE % ik R 3.
TDGW k& &%, H OMS £# 5 TDGW H 215, OMS X H EWMKEAETE F—F k.
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JTJ:ESE%Q FWIERR G R G W& STEP BT (ERRRGT4)

3.4 T A HLE
Wt TDGW #3#ATE.E, OMS ¥t 5 —/ TDGW a2 3%, W B HEt TDGW F & F W5 —

PBU fff /= & By AT & 45

+——PBU-ARI[EHR—> TDGW \

ERPBU-A

OMs > ZS5E%

EFEPBU-B
1TIRPBU-A

PBU-BRY B3R 5
-— Fn — TDGW
PBU-ABIHITIR &

TDGW 3 & 5 By PBU-B, # % 1T il 7 — TDGW _E & 5k 8y PBU-A Ff 7= & #y $4T it % ,PBU-B 5 PBU-A
FERTRE -5 5H0M,

B, X7 2SR EANER PBU T # &% 3 NEAE K PBU T &3y, AW ADIT X &K PBU H
Y ERBAEAIENE H, TDGW 14k 8 & % % 5k PBU B & by IR B3

R -5 5HNMNTEAN, TRANREMEER TS 5HIMAK, THE5ENME T L
A FAT A & TDGW E & b B B, Ao 50 BRI 3T B AR IR Ar B3R AR IR By 42
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),

/=
~ TECH TS B 5 % STEP # AL (ERRAHFE)

4 HEREX

4.1 HEEHEHE

HF—4 STEP HEMME L. MEERMHERAMK, HERAKEN K FFH,

42 BPFEXA

BAELXAEXR AT

I FRHRELAR CX AR, XARFHERAFTH, REANFN, FHERLEET. A5FH,
NEFEHUREH; FHEERKENTFRERARKKERTUREH; FREH—
TAMNARGRE T, BF W, &, V&, ASCH4H—

2. THBEHANX LT, X RFERRAMH (FEFEERT), BREFHRLH, BHRAHAE A,

3.FAMANX(Y) Rr, XRFEHRG M (FEFE N ERERT ), Y RTF/NRLE,
N B R SR REAN 0, RAFHRUA, FABKAHFER,

4 BEXRFEBRNEOME, FHELRABRAASE, AXErEA"FE, B5BRAE,

5. A FRASTEEAN R, BEERELTFRREAH#TEES, wFREXEBEHE 1, &
FREA g NI3(S), NSEFREE 1.00000; #FEEA N ClL, WEFEE FH1,

6. Affethik, ERXHMALHEAIT .

% Fl UTF-8 4745,

FEA4 RA P
price N13(5) Wi, ATHEFEM AT, HTEHESER, RFAE, EM0N %,

quantity N15(3) BE, dMTAis, $MANTUEG; T4 N3 REITs, FAHHG; T
EARY R, BMKA 10 Ko

amount N18(5) S, BALATG
date C8 LT X H#, B YYYYMMDD, YYYY ¥4, BUEEH 0000-9999, MM

A H, BUEEE 01-12, DD & H, BUEE E 01-31

ntime C13 L B X A A, B HHMMSSsss, HH /N, BUE 8 B 00-23, MM 4-4F,
BAHE S B 00-59, SS W, BUEE E 00-59, sss ¥ ZEF, BUEE E 000-999
Boolean Cl1 REZFHENBZNA/RE, ARBEMELZY H#F N,
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o
~ FHEE R G Hi %5 F% STEP B 0% (ERFNEHTE)

4.2.1 STEP #4 R4 &

STEP % #34 R (R K H 7 “Hr =% B BUE<SOH>"ty 7 R4, HEA KT FH, WER S, i
BRI FESS, FRBEHH TN ASCHBFHERT, FEXALAFHFFH, X TXHI UM FHE,
KA UTF-8 47 #5 . <SOH>K F B 45, 1A A1 A 370 ASCI & # 4% . + <341 85 0x01,

STEP M ELZ AR Y FRFETHEFEHE AL T E XN EEINT; FHEFRAZHETEME,
BR B “#5 %= <SOH>"WH A& T (X552 RAEA M), REAFEA 0L TEME, WL

=0<SOH>” (F: &/ N HHEA FEEEFMH B AER, # N13(5) ={H K & F 4 £=0.00000<SOH>" ),

4.2.2 STEP ¥ & 3
HF— I 2ER N HBEHE - MHEL, ZHELFEHBEEXAE HEAKKE., HEFFRALAIE

£ &,
HEXBR T

Tag B4 eyl 1. 9 KA

8 BeginString Y # Ak #, EE A FIXT.1.1 Cl16

9 BodyLength Y HEARKE N9

35 MsgType Y HE KA Cl6

49 SenderCompID Y Rk TR C32

56 | TargetComplD Y BT RA, OMS & H##H B F 5 “TDGW” C32

34 MsgSeqNum Y HEFF N18

43 PossDupFlag N SIE B R E A& Boolean

97 PossResend N BLF BV E AR & Boolean

52 SendingTime Y RiEuE, KR C21
YYYYMMDD-HH:MM:SS.sss

347 | MessageEncoding N FRABER, BEWT. C16
UTF-8

423 STEP ¥ &R
BN oER N HEEHEAE - PEHER, FURLLE, HERTQBENMEE, B46H 3 LR NRE
Fatfl
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),

%ETE%Q FEEE R GRS W% STEP B U HE (EHRAXSH T4 )
HERMBALT:
Tag B4 S L] *A
10 CheckSum Y g fe, M R R C3

4.2.4 STEP ¥ & T B H

STEP ¥ & 56 B Ml 3 AN 7 B ARE . H B K B RO 36 Fm 8 30 3F

5% B K £ 48 i BodyLength 3i%. %, % 7 BodyLength %14 & % — N8 £ #<SOH> ( f 8.4 ) 5
CheckSum ¥ 5 7 #9 4 Ja — MR 2 fF<SOH> (&4 ) Z 8l By F A5/ 3E

A o A 2 38 A AN FAF B ASCIL A8 MK BT Sk 8=" W Wy 8’ TF A fm, — HE /%] % % 7 CheckSum 3 &

V0="2 7T By R, AR IR 256 BUR R B4 R T ERBR N R B 54 M — It ERB A,
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l 7
‘gTrEgﬁﬁHm FHETAR GRS NESTEP 2O (EHRLS L)

43 SFEH L

2EHEREUNTETFTUNE, ARX2EHERR, 23 EHEFFE (LFIXT 23& il #

43.1 BF Y& (MsgType=A)
H B (Logon) K2 OMS Z ¥ H )5 X% B E N H B

BRERBEAR LT

Tag B4 Py It B4 KA
VTS MsgType =A

98 EncryptMethod Y mE Tk, EENO N8

108 HeartBtInt Y ke [, LA A N8

141 ResetSeqNumFlag N W FeEEHR 1T (FKELHE | Boolean
Y)

789 NextExpectedMsgSeqNum | N BERTHERIANT—FHETFTS (3 | N18
KEF LD )

553 Username N Ara (ME) C32

554 Password N X (WY ) C32

1137 | DefaultApplVerID Y AR 4 1E P E Y FIX GE BBy B4 IR A | C8

1407 | DefaultApplExtID N KKATEFEF B FIX M EWEL Y B | NS
4,

1408 | DefaultCstmApplVerID Y KRR 4EF FIX HE WG 7€ LR | C32

AR K o EH 5 B KX A
STEP1.20 SH nxy X # nxy H#HE A
WA S, BB VAT H 1.70
W, 3 5 . STEP1.20 SH 1.70 .
(TDGW # IR #l 8 Nty U A . ST
FARBN DR AR ZE R A 0.10 iR )

FrE Y EJE
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o
~ FHEE R G Hi %5 F% STEP B 0% (ERFNEHTE)

432 E44% & (MsgType=5)
EHHRERARBIAASIELENERE, BEXNTERX R EHHERLZE AN X EEMHE L
HHHEARET:

Tag B4 DY A XA
VRS MsgType =5
1409 SessionStatus N EHRAS A N4
58 Text N XA C1024
FROE 8 JE

433 Bk & (MsgType=0)
Bk R R TR E AR, R A 5 0 BheT [ B R A R R B H R R, A

FoEHIARHE, TUSLE X F TCP # .

NP H B AR T
Tag B 4 b F Pt A XA
PR T B Y MsgType =0
112 TestReqID N 2 M RGE KR (424) MAZNOHIEL, MNFEL | C32
GARB, FNAE AR, RN AL H T RE R H
£ (42.4) tyTestReqID } &
PREHESE Y

43.4 MKXFKH B (MsgType=1)

MR E K B AR 7 R B BE . WRE R EWER ZREN T HEF kLR FELEN
RS * A MR E RAR IR (TestReqID ) B0 BL1E B4, TDGW 2 ) £ %W &, B4 Mg
FIX AR 5] 2 AL T 98 b OMS & 3% 891Z3F K o

MAKFR B EAEAR LT

Tag B4 DY A XA
PRI T B MsgType =1
112 TestReqID N MR E RARIRAF C32
PR HEE
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o
~ FHEE R G Hi %5 F% STEP B 0% (ERFNEHTE)

435 ELXERHEE (MsgType=2)

TDGW £ £ 357 &% Wl B, 1825 FIX AR 5] 5500 /7 M OMS k& % 1% 15 K . TDGW #U 2|

ERERHEE, BLFFTERME (42.7) N,

FRHEKRHEB LT

Tag B 4 Y Pt A XA
PR 8% MsgType =2
7 BeginSeqNo Y HIEH BT N18
16 EndSeqNo Y ERHETFT N18
PR B JE

43.6 21EE %K & (MsgType=3)

LT RE —FHR2EEANT A ERAE N, NiZRHAEELHE L, TDGW Fa £

SR FEMH R .
SEELEHEAARET:
Tag B4 ek P9 il

VTS Y MsgType =3

45 RefSeqNum Y KERHEWFS, HHELHLNTS N18

371 RefTagID N MAERHELE T, BAHENFIX KT N6

372 RefMsgType N A K 4 ik H & 1) MsgType Cl6

373 SessionRejectReason | N SIEEREH 5 N5

58 Text N XA, B4 0 R B H C1024
FRE W EJE Y

43.7 FEEXKHEE (MsgType=4)

FEERHEATERERT T—NHRNEREF T, 75 EWH LB MsgSeqNum # 47 E FIX #3X
METUEEEE HER T Aot E, ZYETHEE N 1, TDGW F4 £5 L # WH E, E4HEE FIX 47
VEB| AL T mE L OMS A # I E L ERHE (425), % TDGW K2 H P )F S ZXHE, WEENEH

E. ¥ & NxtIn = NewSeqNo,

FEERHEAR T
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Z.TecH

e FIE AR GRS WA STEP H O (EHRNX G FE)
Tag B4 ek it B4 XA
VRS ES Y MsgType =4
123 | GapFillFlag N B0 EHAMR R Boolean
36 NewSegNo Y HHREFE N18
FRE W& Y
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Z.TecH

LRt

FHEEH A G TR 5 WMk STEP R (ERAR ST &)

4.4 FFRWHE
4.4.1 T8 V4%

4.4.1.1 #FHiTEEH (New Order Single, MsgType =D )

%S FEA FHEHR SR | KA
HE K MsgType = D
1180 ApplID N2 ¥t Y C6
11 ClOrdID SRNBITER T Y C10
48 SecurityID iR A Y Cl12
522 OwnerType ITHRFAH XA, RELHE: Y N3
1= AHE
103=AL40 1 %
104=8E X &
54 Side E2JpE, BE: Y Cl
1= % (%)
2= (%)
44 Price S N price
38 OrderQty FIRHKE Y quantity
110 MinQty AR R H N quantity
40 OrdType TR A 2= ( HAREFRMN) N Cl1
59 TimeInForce TR A XA, REGE: OXTYEAK|Y Cl
(GFD)
60 TransactTime T 5 H 4R A TR Y ntime
544 CashMargin FRARE, FRAXZEEES, BME: XY=HF% | N C2
Fx. RE=@EX 5. PC=FEX5
1091 PreTradeAnonymity | =& B A3, WE: E4=1, & 4=0 N Cl
63 SettlType SRR 1=%5H4EH, 2=RIGS £ & N Cl
ARSI 1 20 2; 4 RFRGEH 2, HrhlH,
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),

~ TECH LS 2 B 5 T STEP S AL (BRI HT4)
XN F T 45 R Sk % REITs, R BEH 1.
198 SecondaryOrderlD | # =% 5 il 4% 5 N Cl6
10238 BidTransType i E b KA N Cl
1= ®XY
2= FEHR
3= MWk
10239 BidExecInstType #E R T A N Cl
1= #—F&RPiT
2= S HE-NETRT
3= SEhSEME TR
432 ExpireDate X3 H H N date
529 OrderRestrictions ITHRS, kR T-REFEFLHHHRRTFHR N Boolean
Y= &
N= %
58 Text AP RHEER N C32
453 NoPartyIDs SEFANH, BE=14, FEEEA, KAEEK|Y N2
RIAWREEKRF . LHEXZETE . ZFEHY
THRKFP  ZFTEMEPHEZGETLE . X5
BBk, BAELEKET . EVHRD,
FEHLOFREG, BEHAFEEETHAELIKF
RELEFEEERGKF . HEARD ., FHH
BEH, AHRRELERENERY . FRE T
R AT | 448 PartylD | R#F & KWK P Y C13
K P 452 PartyRole | U5, % 7% % PartylD Wy BUE 4 K R F K HHK | Y N4
Fo
R AT %5 | 448 PartylD | AR F W HFRX G2 TRE, BESHIYFR 52 | Y C8
2R TE L5,
452 PartyRole | B 1, &7 %3] PartylD tWEE A X R F L E X5 | Y N4
BTE,
K AT = J7 | 448 PartyID |HBE=FEWEAKF N Ci3
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file:///D:/fast%20cs/fiximate/en/FIX.5.0SP2/tag529.html

Z.TecH

Eserrssr; FBIEAR GRS WESTEP o MG (EHHLHTFE)

W A K P 452 PartyRole | B 107, % T~ U # PartylD tWEE AL L F = FE | N N4
% K P

K I = 77 [l | 448 PartylD | A7 = FEE AP MHRRGETE N c8

W & P 3t R | 452 PartyRole | B 106, % 7= 43 PartylD By BE A L E = F | N N4

GETLT W JHL K PR3 5 05

KT KRG B | 448 PartylD | X% 7 — i3 Ik & N C10

— A K P 452 PartyRole | B 101, % 7= %] PartylD WA A X 2 X% | N N4
R — R K P

AT B 46 E K | 448 PartylD | RATBEHEK S, AR AEHENR . N cll

e 452 PartyRole | IX 28, % 7~ % ] PartyID B H(H K RATIH L E K S | N N4

K AT | 448 PartyID | K# % & LR Y C8

KA 452 PartyRole | B 4001, % 7 % 7T PartyID thEE A K R F e W | Y N4
WA,

FELFRE | 448 PartyID | £H % R4 N C8

452 PartyRole | Bl 4, &7 43 PartylD W E H & E 2 AR, | N N4

TR H A ELE | 448 PartyID | %R H F T B R E LK P N Cl12

FEFHRESE | 452 PartyRole | B 4010, % 7 4 77 PartyID thH{E H K £ F W E | N N4

Ik P HEFHRELK P

HH#H A ELE | 448 PartylD | #RHFAFELEHZ Z K7 N C17

ARG KF 452 PartyRole | B 4011, % 7= % 37 PartyID BB E h X £ 7 #E% | N N4
AABRELK P THXZKF

HEARD 448 PartyID | # & AR N C9

452 PartyRole | B 117, % 7 %3 PartyID tWEUE H & £ 70944 E | N N4

(R

FEWETH | 448 PartyID | # # W & 5 4 N C9

452 PartyRole | B 81, % 7 % 7 PartyID B EU{H 4 & A& 7 W% F 3% | N N4
R T,

Tk R 4 | 448 PartyD | AR AELHILENEARFTREA, IF XN | N C3
FLEWE AT e AR, BE 000-999, & 3 £+ 0,

452 PartyRole | Bl 30, &~ % #] PartylD WHUE A FHAE4%# | N N4
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),

~ TECH AR AR STEP #0 A% (ERAZSFS)
FEWE T REA
G e A 448 PartylD | #f% 5 N C6
452 PartyRole | BX 4003, % 7~ % ] PartyID & BUE 4 W ) 45 5 N N4
8532 DividendSelect LRI, U= A #4, C=Hlera N Cl
VAR
ERTERAR ST 6 L%
FWHHEFRUHAT:
ApplID W4%kA X FBHAT A
1.Price F &t sb 3
2.0rderQty # it # & #4475
600020 | HEABEBHN K7 3. RRAYELEHAMAELK, . RAEFELERERIKF . #H
EARE, ZH AT DY LHE
4. OrdType 14
ILRREFEEETARAELKF  REFTELEEL TP . #
S EARE, ZH AT DY LHE
2.0rderQty # it # & % L 4 7
3. OrdType 5438
1. Price [E 4 1,
2.Side [ & 1,
600030 | FFHERIELF Y 3.0rderQty X T W W%, B AT, HAEEO0EHEL, ZmFElY
&8 100 OB A
4. SecurityID 5 IE RR A (519XXX ),
1. Price [ & # 1,
2.Side B £ 2,
600040 | JF AR F A B E 3. OrderQty & = BB 0 81, $Arh 6, #5540 EEH, T H/D
#,
4. SecurityID 5 E KR (519XXX ),
1.Price B & 1,
600050 | FrE R FEaHILE T
2. OrderQty & 7~ 2441, AN, HE 0 EEH, FH/D
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Z.TecH

LRt

FHEEH A G TR 5 WMk STEP R (ERAR ST &)

ApplID

NZ 23]

HxFEATHA

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

STHMAESHLEWETT FBLHE,

600060

FHRRES I EE

1.Price & E# 1,

2.Side Bl & H 1,

3.0rderQty HEH 1,

4. SecuritylD 35 IF xR (519XXX ),

5. DividendSelect 0448, U= F|# 4%, C=4 441,

600070

EAT /IR BERE

L

1.Price &R H, $BAL N0, HEE 0 EH,
2.Side B £ 2,

3. OrderQty & w ¥l # &, HE5 4 0 EEH,
4. SecurityID 3 5 7 i 3F = E AR A

S.HMGTFRAHE, HE 6 KT

600071

E AR/ 4R FAE

#

1.Price &, #AL AT, H5HE 0 EH,
2.Side B EH 1,

3. OrderQty &~ % &, 54k 0 EEH,
4. SecuritylD ¥ 5 Fr 0y 1E 77 I IR,
SHRG T FRAHE, HE 6 LB F,

600080

P ki

1. SecurityID % 7= 3 N\ AR 09 7= & R A

2. Price [E £ 1,

3. Side B EH 1, F N X NARIAEH NGEH A @+ F Ik P
It P B SE AR R G EERIESK P RAFREH 6K P
(EFk) Wi,

4.0rderQty & FX|# 4 & M5 4k 0 XS, AFEHK.

600090

R 5T Bk o7 1 2R R #%

1. SecurityID 5% 7= ¥ N\ #y AR 09 7= & R A

2. Price B EH 1,

3.Side [ € 2, 32 H # N AR IE S IS A B 5 & 5 B RE
H Pt PElES A E BAE K P RAFIRRE A K P (B
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Z-TeCH

et FHEER GRS STEP BTG (EHMNL 5 FE)
ApplID W4kA xR FEAS N A
Fk) #Fi,
4. OrderQty & wX|# % &, M54 0 E¥ %, LIFEHK,
1. SecurityID % 7x 3 N By AR By 7= f XA
2. Price EEH 1,
3.Side Bl E 3 1, F N AR INAIE 35 ALK # 8 8T K Pt P
600100 | &kt B AR RN
B HE AR AR ZARERZKF . RAFREHEERAIK? (E
Fk) #Fi,
4. OrderQty X% % &, HE 3 0 E# %, AFTHM.
1. SecurityID % 7x 3 N BYAR By 7= f XA
2. Price EEH 1,
3.Side [E I 2, 3 4 U0 AR B AE F N AE F A F 15 R & AR GE
600101 | Bk ¥ @k FE AR & X
HZ P p R R E L RIEFKP ., RAFREHEAKF (E
Fk) #Fi,
4. OrderQty X% % &, HE 3 0 E# %, AFTHM.
1. SecurityID % 7 ¥ N\ 45 1Y 7= 5 R A
2. Price [ % 1,
600110 | &k ¥ it % % R %\ 3.Side [ 23 2, 32 # X AR IYAE N E A F BB K P It
“EHNE BFERIKF . RAVESAE 8 EK P # R
4. OrderQty X488, HE 3 0 %, AFZEHMK,
1. SecurityID % 7= 3 N\ AR 09 7= & R A
2. Price B EH 1,
600111 | B ¥ Bk 27 2 JR X 3. Side Bl @ H 1. F N AR AEF IE 57 8 @ or & A K P
BPEESAF BFAEKF . RAVFIESRAE BEK P # ).
4. OrderQty X% % &, HE 3 0 E# %, AFTHM.
600230 | REFMRMEMAL || 545y FERExH A HAKS HERLEFH, BER
600240 | FAZEH 3x e fiTd fi EIKT L, Z FE M e, R KPR 6 R 5
600250 | EHFEE (—f7i#E) b3
600251 | 152 & B4y 2. Side: M TH#4E. BE . HRAZGER, H2;, xEHEHH
600260 | 152 4 A WRE 1, =T BN, HHE 2, K5 RACT S\ R

44




Z.TecH

e LB EXG RSk STEPEOAE (EHRNXGFE)
ApplID NP2 %l TR FEET WA
&, GEARATHRAER, BRAAN T E GTEHEF) 1,
600270 | = J7 [ 55 )\ A 3. OrderQty 553,

4. A0 BT

1. BidTransType 3£ 1, Price & = JEW, OrderQty X w5 L &

2. 25 ¥ G Rt K P SbH

EETY 3. SettlType . BidExecInstType . PreTradeAnonymity . ExpireDate ,

OrderRestrictions 32, ExpireDate % T ¥ 3 H 1% H

4. MinQty 4 % (R o 5 g b, 0 F 3T 4

1. BidTransType 3 2, 1.Price %k 7~ E M, OrderQty £ 7 % F i &

600290
2. 25745 G —fFAK P LIE
(e, .
; % 5 W 3. MinQty %% % £ K P Ap bt o0, T 0 A3
F B
4. SettlType. BidExecInstType. PreTradeAnonymity 5 & 3 il 47 ¥ 4§
)
HE, KRALTE K
1. BidTransType 3£ 3
2. T H —FE AR, OrderQty o5 % X 4 8 E 1%, Price
B H A 5%k FE T RN
3. 559 5 R —{RE K P 53 PreTradeAnonymity #b 4 ;
SecondaryOrderID S04, F 7 Ji fi 3 [ oy 5% 5% H 4R 4% 5
Pt B

1. OrdType F8: FHRESL, EA/ALHENR . A BFLHFFHRERYT LB

2, Text FEMTHAMRES, Bty . EA/NLABENERF LS 12 043,

3, CREFE VIR T B 5k FRR, HAEAXE A[00000, 65535], 25 Gy AW 0,
EUMRDATAMME S AL XER, BEMEELHRD, NZFEHEE =K,

4, “BHLAREFH: BREZLARS, ¥T ARZHAFHELEN, T B RIFSILHEH C9
EKPWEFAEAZ, BEHATFEAT NN BEEL2 ARG, TR 5 WA MA 0,0 T BRI
WREH CLEK P REN, WSHHK, ATARRES, ZA/ANLHENR. BABFEXFLSLE
o

5. OwnerType F ft: TR 4. BEA/ALUEN. BABFEX GV HFFRERTTEA .

6. Z5FNERATET 14, BERANKNEWREE T MM ERIFLFRAAT, FLHESS
TRk, HEEFELZFR, WAFEZHFRURZRR ERE N E (FLAEEZEMR ),
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Z.TecH

LRt

EBIEH R G TR 5 Mk STEP #H#E (ERAR ST &)

44.1.2 # ¥H (Order Cancel, MsgType =F )

HE K MsgType = F
1180 ApplID N2 Y C6
11 ClOrdID SRABITERE Y C10
48 SecurityID 2R A Y | C12
522 OwnerType TEAH LA Y N3
54 Side EEFm, BME: 1Rr% (BN), 2%73% (%d) Y Cl1
41 OrigClOrdID Fbh4 B NEATH %5, F8 3T 1 ClOrdID Y | Cl10
60 TransactTime 1T 5 H AR B [ Y ntime
58 Text J P AAH S B N C32
S5 N, BE=12, GEEEA, RAEELL TR
HKF, WERGELE, ZFTEUERAKF,, = EUE
453 NoPartyIDs PHERZRETLE, X5 0 —fEkr . RATELEKS . Y N2
ELHREG, HRFFELEAHAELK HHHFE
ERGKF . HEARD, FENEASE, #F{ET.
Kﬁf’& 448 PartyID Kﬁﬁ&’ﬁ%d’%)j Y C13
Yk p | 452 | PartyRole | 5y 5, 2 R 4 4T PartyID By BUME 4 & 42 7 K H 1k P o Y N4
KAl | 448 | PartyID | e r W SR GR TR, BE SV ERFETE. Y C8
E
452 | PartyRole | %1 1, % & % #T PartylD WM H AR T V4 X HETE. Y N4
TE
K#Ji = | 448 |PatylD | 35 = o £ A Ik o N | CI3
7 Bl &
452 | PartyRole | 1% 107, % 7 Y #f PartylD YA A KR F = FEEHK s | N N4
il Y
K #Jr = | 448 | PartylD | e o7 = oF B R K P YRR 5 T E N 8
77 Bl &
B 106, % 7~ 2 B[ PartylD 8y BU(E 5 & 42 % = 77 B & A Ik &
PR | 452 PartyRole N N4
B xR 5 BTG E
S8 E
K | 448 | PartyID | x5 5 —fF i ik N | €I0
% 7 —1fx | 452 | PartyRole | g 101, % 7 Y PartylD WIRE W AR T F 7 —FdEK | N N4
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file:///D:/fast%20cs/fiximate/en/FIX.5.0SP2/tag309.html

Z.TecH

Essbgerti FBIEER GRS M A STEPHEOHNE (AR5 TFE)
i i F sl
BATELE KT, T 1 MRATAHE KRS, EHELEH
AT 4 | 448 | PartylD N | Cll
A
i
452 | PartyRole | g 08, 3% 7 % # PartyID 8y BU(H 4 4747 FFI 4 4 Ik 5 N | N4
Karg | 448 | PartylD | g b HRA Y C8
AR A | 452 | PartyRole | 5 4001, % 7% % B PartylD 85U 4 & A2 77 i & A 3R A Y N4
#HHF | 448 | PartyID | FEHFF B R L4 TK 7 N | C12
E 4% &It
B 4010, % 7& %7 PartylD thBUE A & A 7 th & & 4 & ik
B A I 4 | 452 | PartyRole N N4
\ RELTKF
& F
PHFH | 448 | PartylD | HAFFEEHER S K F N | C17
e B 4011, % 77 %37 PartyID oy BUMH 4 & #2 7 & B 45 5 7
‘ 452 | PartyRole N N4
% % 7 EekFTHRFKF,
e AR | 448 | PartyID | HE AR N C9
) 452 | PartyRole | B 117, 77 % 7] PartyID t BU{E K & 4 7 th 44 & KA, N N4
448 | PartyID | # W W K 5 N C9
%1 F A
B 81, & YA PartyID By B N K A2 7 #9345 2 N
S 452 | PartyRole N N4
BEH,
448 | PartyID | Hit4m & N C6
GECE R
452 | PartyRole | B 4003, % 7~ % a[ PartyID #yEUE N W 2k & N N4
B

1. &4 ERMN K % ApplID=600020, 4 1 % N4 H ApplID=600021 &, #% % # + EHEFZ T HAE
blkP. ZAFFELELERGKS . HEARD . FHHE SN LHE,

2. HEFRY, APPIID, AR FEFXHKF . ARFUHFRFZETLT . KEFT = FEEEHKF
REFZFEE PN R G ETE R R R —FRIK P BATELEKRE . HFHFELETK
RELKF, WRFFELERGKF . HEARE . HFH M A SecuritylD, Side BUE [ 5 & # A 7,
OrigClOrdID #y (B 51 5 ¢ fUR 3T £ 49 CIOrdID A8 ] . st T A H o, EA/ALRFN . BABFER
Gl %, WEX ApplID. k&7 4R 5 TS . SecuritylD HUE S 5 £ #UEIT £ 48, OrigClOrdID
BUE B 5 A #UR T $89 ClOrdID AHE 5 Text F B AXHT 12 AL 24,

3. BEH/ALBERLSBE TR, HRETFRLHE, BFHFITERF -3
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),

/=
~ T€CH SRR B 5 A% STEP B A (ERRED TS )

4, REITBLHHKF . KR ELHRD ., OwnerType. Side FEM T AKX LS. EH/INLHHF
R, BREFrEXZLHE TR,

442 HHP{RO L F%

442.1 #H#3FK (Quote Request, MsgType=R )

HE K MsgType=R
1180  |ApplID W& %R Y C6
131 |QuoteReqib ¥ €18
11 ClOrdID AR NERE Y C10
Fihe R AMITE RS, MU EITEN
41 OrigClOrdID N Cl10
ClOrdID
A2 5
537 QuoteType N N4
1=Tradeable, % 7= X & B4k 4
T PR % KA
1=M AF R H
522 OwnerType Y N3
103=HLA & % %
104=H & X %
60 TransactTime IT 5 H 3R A TR N | ntime
48 SecuritylD IF AR AL Y Cl2
Exgrm, BEH:
i 0= Mkt
54 Side Y C1
1= %
2= %
ITEHRE
38 OrderQty N |quantity
H A, Side B 0 B X RFNEKE
1T 4% .
44 Price N | price
FEA| ML, Side Jy 0 B K om FEAM4E
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Z.TecH

s FEITARGHR S W% STEPHONE (AKX S F &)
640  |Price2 Side # 0 B} 5 7% 32 i1 4% N | price
32 LastQty Side § 0 £ REZHKE N | quantity
1138 DisplayQty KT R E N | quantity
2551 StartPriceRange e TR N price
MEFE&, T1rEH
2552 EndPriceRange fivis £ N price
MEFE&, H1rEH
W ERESH LA
10200 |QuoteRequestTransType 0-New, iTH# Y Cl
1-Cancel, (44
1091  |PreTradeAnonymity et EARN, WME: E4=1, B 4=0 N Cl
8418  |FullAmountTrade EEAHRE: 1=7, 2=F N Cl
GHGTA: 1=8H %%, 2=RTGS £ &
63 SettlType MRS H 12, FHEFAGER2, HH| N Cl
M, T NF L # TS A SE REITs, X6 1.
HHG . \=FESEH, 2= REH
207 SecurityExchange MAFESF, AH1H2, BAFEHFAEHE| N Cl
HETEE T, MEFH, LB A
S A
0=T+0
10216 | SettlPeriod e N | Cl
2=T+2
3=T+3
MEFE, BLEA
126  |ExpireTime WMER KR, BEFE, HLEA N | ntime
10300 |NoCounterpartyParticipant Bl 5 5 AN Y | NIO
N 10301 | CounterpartyParticipantCode | i 4/} 4 U 77 HEANRAE, TFEEkEE N Cc12
ZEFANE, BE=8, FHELL, KAEE
453  |NoPartyIDs WWRETHEFZEKP . L EXZETR] Y | N2

o, ELHRE, xR A R
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),

¥/=T
~ LT B HA S % STEP B (ERAAHTFE)
PEEEFARAELKF  HEFFELER
aKFP . HEARE., FEHEEH,
kA7 (448 | PartylD WA KA K P Y | c13
"% H B 5, %7 %AT PartylD By B 4 & 42 7 %%
452 PartyRole Y N4
Tk A Fik P
& WPERRT VSR B TRE, 85 56 4%
448 | PartylD Y C8
¥ %% R ETE,
5 BT B1, %77 %AT PartylD W EE A & & 7 b %
452 PartyRole A% N4
&2 R HTLE,
Kk A g7 |448 | PartylD M KA AR A Y C8
Z ol 3 BL 4001, %7 % PartylD #yBUE 484 & 42
452 PartyRole Y N4
(] J7 iy B ERA
# 77 (448 |PartyID 2 5 L — {5 K P N C10
x5 0
B 101, o 4§l PartylD 8y BU{E K K & J7 1Y
— & +% |452 | PartyRole N N4
R o R —f i K P
K P
# K # (448  |PartyID HHH TR AT P N | Cl2
E &
BT % B 4010, % 7 %7 PartylD By B & A 7
452 |PartyRole N N4
X &4 I FHAELK P
& P
Y # (448 | PartylD HRFHPELELEL 5K 7 N | Cl17
T OE 4
BL 4011, %77 % PartylD tyEUE K & 42 7 1Y
H R 5 (452 PartyRole N N4
| SN
K P
448 |PartyID HEARD N c9
#HEA
117, % & %87 PartyID Wy BU{E H & 4 F 1Y
KA 452 |PartyRole N N4
HERD,
% W ¥ |448 | PartyID FH A5 N 9
B (452 |PartyRole B 81, Fo&YH PartylD WM H K rwE| N | N4
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),

~ TECH LS 2 B 5 T STEP S AL (BRI HT4)
P 3 2 5 5 P 8 5 A
VAR
1. xtFig4hiFRiT 5% 8 4, TransactTime #38, HME LB FHEERWT .
W% %X% (ApplID) HE WA
L& R4 (600022) I Side (U4 1 5 2. OrderQty # 73t 7 1 &
2 BREFEEENARAELK,  BEAEPELHEX K, . HEAK
o S AT s
3. R S5 AT BH0,50], H OB, “HRhERTSEA
R F B Sb IR A R, TR 1 T e x4 E AT R A 18
f 2 2t (600200) 1. SettlType. FullAmountTrade. PreTradeAnonymity 5435
2. NoCounterpartyParticipant s, ¥ J[0,5], 0 K T KX %A T, fnds
7€ 9% Bl X %, CounterpartyParticipantCode 1432
3. DisplayQty 64, %% 4 & /% 25 84 oy IF ¥4 £F; DisplayQty ##
FullAmountTrade=1 [ [ it H 4R . #nd5 7 36 Bl R £, T Xk LT #
4. XFF WA AR : 0 Side 0, I OrderQty. Price. LastQty. Price2 %
HE; &NACES AR 7 ir B9 4 o 3k 2 BY w]
5. AR I K 5 RfE 8o
— A 1 4 (600190) 1. Side L4 1 5 2
2. OrderQty. PreTradeAnonymity. SettlType s41H
3. NoCounterpartyParticipant 5648, 7 #[0,5], 1 0 B £ R A BT #
AT 0f, CounterpartyParticipantCode #43H
4. REIT X 5 G5 BsbH

2, A TREHMRAHMNS, wERTHEEANKA, BFELSARETTEER LT ; webTHE
A, MK FETIT B BARETH S RA

4422 #HHFER M (Quote Request Ack, MsgType=R )

S FEA4 FRHR S| RA
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¥ -TecH

~ | S FHEAAL S H S W% STEP B AL (ERFXHFL)

Rk MsgType=R

10197 |PartitionNo FEHNLRE Y N4

10179 |Reportlndex PAMERS, N1 TFhESHWEET Y N16

1180 |ApplID b4 kA Y Cé6
WM ERRS, X G Ak — LA B ik

131 QuoteReqID Y C18
K ID

11 ClOrdID SR NEEE Y C10
Fihe R AT ERE, HH B EITEN

41 OrigClOrdID N | cl10
ClOrdID
o 4R ok B

2405 |ExecMethod 0= K 7% ¥ 4R N C1
1= #o3% (TDGW ) # i
A 2 5

537 QuoteType N N4
1=Tradeable, % 7~ 7 % & 09 3R 1
TR KA
1=/M A H

522 OwnerType Y N3
103=AHLH % % %
104=H EX %

60 TransactTime 1T 3 4 B 8] N | ntime

48 SecurityID k2 1R A Y | c12
FExHE, BALA:

, 0= Wi

54 Side Y Cl
1=
2=%
TERE, BERETHAKE

38 OrderQty Side 5§ 0 B £ T FENME, Wi EHELTE| N | quantity
ANF 4B E
Side 0 HETZHKE, WABEHKTE ,

32 LastQty N | quantity
B4R E

7551 |StartPriceRange W TR N price

52




& recH A5 5 % STEP B AL (ERAZHFS)
2552  |EndPriceRange Mg EIR N price
5 BT 845 5

QuoteRequestStatus=0 f % % 7 FriT # % 5,
37 OrderID N C16
QuoteRequestStatus=4 i K #% #1812 X 5 Prr
TEET
17 ExecID RE e N | CI6
LR EE TS
10200 | QuoteRequestTransType 0-New, #iT# Y Cl
1-Cancel, #{44
W F R KR
303 | QuoteRequestType 101=Submit, &% Y C3
102=Alleged, # %
W E R A
0=Accepted, B %
10222 |QuoteRequestStatus 4=Cancelled, B %44 Y Cl
5=Rejected, E 454
7=Expired, B # &
658 QuoteRequestRejectReason T ¥ 45 4 AL ¥N s
10237 | QuoteRequestRejectText T ¥ 46 45 B 3 A N C32
126  |ExpireTime WHERRKAE, TEFE, HLEA N | ntime
10300 |NoCounterpartyParticipant WK &5 AN Y | NIO
N 10301 | CounterpartyParticipantCode |44 dk 7 % 5 AR , TEEKEE N cs12
L E5x A%, RE=8, FEERY, KALH
W ERTNEFAEKP L HR G TR,
453  |NoPartyIDs ZUHRG, G Rk, FREFFE Y | N2
GHEITBAELIKF, . AFXFFELEERT K
PoHEARD, FEHETH,
& # 77 |448 | PartyID W KA TT T K P Y | cC13
® % # S, k& YT PartylD By BUE 4 KA 7 LA H
452 | PartyRole Y N4
Ik i
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Z.TecH

bRt LIS GG WESTEPEOHNE (EHERXHTE)
RAT WHERRT L EX G ETRD, HE Sl
448  |PartyID Y C8
N2 G ETE,
VAW 1, kT % PartylD By B H & 4 b 4%
452 PartyRole Y N4
5 BT T.
% #7448 |PartylD W& AT AR Y C8
= 4001, %7 %4 # PartyID # BUE K 1 & &
452 | PartyRole A% N4
KA T R
Kk #2J7 |448 | PartylD R 5 R —tRE K 7 N | Clo
5 R
B 101, %7 Y 3 PartyID MY E(E N K42 %
— f& @ (452 | PartyRole N N4
5 B — A K P
KA
L H (448 | PartyID TR HFIFHRELLTK P N C12
J [ 4
F I I 4010, %7 Y 7T PartyID tyBUE K & £ 7ty
452 | PartyRole N N4
A4 FNFRRELKF
& P
L (448 | PartylD BRHFFELEELT T K7 N C17
ClE RS
4011, % 77 Y #7 PartyID By BUE H & A by
H X 5452 |PartyRole N N4
\ FN T IKF
& P
448  |PartyID HEARD N C9
HEA
117, %7 YT PartyID B K & A2 77 09 44
KA 452  |PartyRole N N4
ERA,
448 | PartyID FER R T N 9
A
A 81, % 7 YT PartyID By BUAL 4 & A& 7 th %
.5 1452 | PartyRole N N4
F 3 R B M 5 A
A

TR A, I WA AT A — A ks, — 2 R B o TR K T, 3R R4

o (R ); w7 sE 34 B B sk s o Hf R R B R B, SR TR R Tk (B 3B 28 ),
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- LA 8B 5 R STEP B0 A (ERRESTS)

4423 #EZ#HMiEKRK (Allege Quote Request, MsgType=R )

HE K MsgType=R
10197 | PartitionNo TEARPREE Y N4
10179 ReportIndex PATMER S, N1 FhEsH g e Y N16
1180 ApplID W& %R Y C6
W E KRGS, X5 AT — AL 5 g ik
131 QuoteReqID Y C18
ID
M £ 5
537 QuoteType N N4
1=Tradeable, * =7 %X & o4k H-
T8 FT A KA
1= A% #
522 OwnerType N N3

103=ALA # % #

104=1 % %

60 TransactTime 1T B 3 B (A N ntime

48 SecurityID E 2R A Y C12
Lk E, R AR e, BREA:

54 Side 1= * Y Cl
2= %

44 Price T A N price

38 OrderQty TEHE Y quantity

2551 StartPriceRange W TR N price

2552 EndPriceRange Hrs E IR N price

37 OrderlD X5 BT 8% 5 N Cl16

17 ExecID TREHATH T N Cl6
W ERES LA

10200 QuoteRequestTransType |(0-New, #iT:2# Y Cl1

1-Cancel, #i4H

P ER LR
303 QuoteRequestType Y C3
101=Submit, 1% 3%
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),

~ TECH LS 2 B 5 T STEP S AL (BRI HT4)
102=Alleged, # %
W E KR A
O=Accepted, B %
10222 QuoteRequestStatus 4Cancelled. £ Y Cl
5=Rejected, E.4E%4
7=Expired, B # B
8=Filled, B M=%
8418 FullAmountTrade EHEAEHRK . 1=7%, 2=F, N Cl
63 SettlType HRITA: 1=%HEE, 2-RTIGS £ H N Ci
BEG i =k ERE, =T RBE
207 SecurityExchange N Cl
MEFE, HLEHA
LR
0=T+0
10216 SettlPeriod =T N Cl
2=T+2
3=T+3
MEFE, HLEHA
126 ExpireTime WHER AR, ME TR, HTEA N | ntime
L EHFANH, BE=T, FHRERA, KRAGENK
RAWGEFHEIKP X R AR HFF X5
453 NoPartyIDs HE IR ARFTEAREFELEETF R LS| Y N2
P BREFELERERGKF  HEARD ., #7
F a5,
R #|448 | PartylD o KA T A P N C13
Yok |452 | PartyRole 5, ko LA PartylD A A KR T EHAEKF | N N4
A7 (448 | PartylD X 5 R —1fr#E K N clo
A i I 101, &% % AT PartyD #yI{E 4 & 4 7 X 5 7
452 PartyRole N N4
i K P — fi i K P
Xt F ¥ | 448 | PartylD MHEF KRG 5 5 ARG, EHnfs N C12
#L A4 K | 452 | PartyRole B 37, F 8 YA PartylD IR A HFF 55 | N N4
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EBIEH R G TR 5 Mk STEP #H#E (ERAR ST &)

L s2FReri
kE SARA
P&k F 448 | PartyID TR H TR LS P C12
E &5
B 4010, % 7 % #T PartylD By EU(E 4 & 4 7 th 37 4h -
H A #4452 | PartyRole N4
HAEEKF
K P
K% 448  |PartyID RAFFTELEEL 7K P C17
E&HEx B 4011, 7 %77 PartyID B b & 4 7 i3 4h &
452 PartyRole N4
Z % P K F
448  |PartyID HEARD 9
#HEAR \
B117, % & %37 PartyID BB b & 4 7 8948 & &
# 452 PartyRole N4
E’% o
448 |PartylD ZFHH R 5o C9
%7 F A
B 81, & & YT PartyID By FUEL H & 42 7 th & P 3% 4
= 452 PartyRole N4
W B,
LA

ELRBIENKH_(600022) B, HFXEXFELEATRAELIKF | AFRFFEEZEXIKF, . HEA

KA TR TR L
—fi @i 4 (600190 ), £ ffh (600200) B, A7 5 R —f@ ik 7 x4 F o7 dlt R 64

Wi hor skt CBA BN BRBEE M, ARFIXGR—AKF . REFTHEFHIKF (g ) &

‘anonymous’ .

4424 HH (Quote, MsgType=S )

1= AR

H Rk MsgType=S

1180 ApplID NS Y Co

1166 QuoteMsgID g F %E\'ﬁ]\/}i]/ E\ % % ’ ?é@( CIOrderID /i<\ )'?1 lj‘] %[3 2/% % Y C10

41 OrigClOrdID B BT ¥ 89 QuoteMsgID N | C10
WA K A

537 QuoteType N N4
1=Tradeable, # 7 ¥ & % B3R
PRI

522 OwnerType Y N3
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),

~ TECH A5 BT £ STEP B0 A (ARAXSTE)
103=HLA 4 % &
104=HE X %
60 TransactTime T 3 o 3 B JA] N | ntime
B3R X TR K By e B, L % R E R
131 QuoteReqlD N Cl18
QuoteReqID =/~ FF 447 15 F B9 QuotelD
48 SecurityID i KA Y | Cé12
132 BidPx E4R A BidSize>0 B LM E (RordMh AT E) | N | price
133 OfferPx S OfferSize>0 B A MEE (R rMM AR )| N | price
134 BidSize EHE N | quantity
135 OfferSize ZHE N | quantity
1138 DisplayQty LT B E N | quantity
62 ValidUntilTime WA AR B, TEFH, L e A N | ntime
EEEA4
1091 PreTrade Anonymity 0=% % N Cl
1= 4 9=FF=
8418 FullAmountTrade R AR 1=%, 2=F N Cl
BEHA: 1=FHEH, 2-RTGS £ & .
63 SettlType RS H2; FERFRAEN 2, FHHM, ¥F| N | Cl
NFE W] RS N BE REITs, R HE3E 1,
BEG: =R EEH, =L EH
MAFEH, AHE1K2, BHEEHFRpHLLRT
207 SecurityExchange N Cl
HEF . ol TH 1,
REF8, e
HEEAH:
0=T+0
10216 |SettlPeriod e N | ocl
2=T+2
3=T+3
T F 8, BArEHA
10300 NoCounterpartyParticipant /N EBEUR TS5 ANH N NI10
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),

¥/=T
~ LT B HA S % STEP B (ERAAHTFE)
BEE T E A
103
— oT CounterpartyParticipantCode | 4 -4 i 7 5 5 AR A, F Fesb sk iF 5 N | CI2
L 57, BE=8, FEELL, RALERNK
BITHBERERP  LEXFRETRE, T LHBRD,
453 NoPartyIDs XG0 —frEK S BHHFFEEEFRAELEK, | Y N2
HEAHEPELEER G HEARD ., 2HHAE
o,
& I7 | 448 PartylD WA KA T7 AT K P Y | C13
WP 452 PartyRole BS5, &KoY PartylD (WA KR FHZREKS | Y N4
WMhAERTLH R GETRG, HE SV HX 5%
7 448 PartyID v cs
jt%o
%K 7 %
B 1, %7 Y H PartylD 8y HUE N KA F 5K 5 HTT
TE 452 PartyRole Y N4
5.
448 PartyID W KA T B R Y C8
KBTI E
B 4001, % 7 U3 PartyID B9 BUE K| & £ 7 &
b A% L | 452 PartyRole Y N4
AR,
& 7 % | 448 PartyID W KA T K 5 R — 1 E K P N | Clo
a R —1x 101, k& Y 3] PartylD WEE A KR T X G 7 —
452 PartyRole N N4
i i P i K 7
R 448 PartyID WRB T HREL K P N | CI2
E % &7
B 4010, % 7 Y 8T PartylD By BUE K & & 7 0937 4hIF
R 4| 452 PartyRole N N4
BRELTK P
K P
I T 448 PartyID BAFFELEHEZ 7K F N | C17
EZEHEX B 4011, %77 % 7T PartyID BB K & 42 7 B9 37 4 %5
452 PartyRole N N4
7 & P P
HE AR 448 PartylD HEARD N C9
# 452 PartyRole BU117, %k 7~ 487 PartyID S EUE 4 KL 7 WHERT | N N4
7T M R | 448 PartyID FE MW 5 N C9
5 452 PartyRole B 81, &7~ %Al PartylD BWECE 4 AR 7 E P 3% | N N4
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),

&.TecH

EERs LA GRS MESTEP Ut (BN 54 )
R W EE o,
A

1, £&#Hh K5 (AppllD=600022) B, HH#FFELEHFHAESKF , FRHFFELEEL T K
P HEARA ., FE N E TN G,

oINS WS S N O W o | - e e e A
AR B T R 8, 1 B BidSize #7 OfferSize 344 0), o ftn M SAX S5 B3 4 fr o

H|AF R BidSize (134) OfferSize (135)
R >0 =0
=4 =0 >0
R >0 >0
R B =0 =0

3. AFHAMRM . — A A, KK B R 12 8 sb3, TransactTime 23, HAE
HFRERT

Y% XA (ApplD) R

S 4 A
7 7€ 4 (600180 ) 1. SettlType. FullAmountTrade. PreTradeAnonymity 543

2. NoCounterpartyParticipant 2038, F[JE[0,5], 0 K~ K K4 AW, Wik

E &, CounterpartyParticipantCode #53H

3. DisplayQty ¥4, %% & /% 3 #4769 IF E 3 fF; DisplayQty £2
FullAmountTrade=1 A 7 [5 it # 3}, 448 w0 B A%, kbt #

4. X FF AR . BidPx/BidSize 1 OfferPx/OfferSize EEE VT — 3t

RPN
A4 (600190 ) 1. QuoteReqID

2. BidPx/BidSize 7 OfferPx/OfferSize & L5 H & —xt, ] 4 4 35 3K F Side

N E, Wab Y 3E OfferPx 7 OfferSize

£ R (600200) 1. OuoteReqID S

2. BidSize % OfferSize 't £ — > sbF, 4t 45 K Side Ky %, dhab pi Y

3 OfferSize

4, ATHERMKAFRHN, WAERTHENEAN, BHRONRETTEERENFI; weTy
BAT, N A B EFIT R R FEATE KA
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Z.TecH

et FHEER GRS STEP BTG (EHMNL 5 FE)

4425 ®HRASEH (Quote Status Report, MsgType=Al )

VaT:s FEA FEMR &I (A
Rk MsgType=Al
10197  |PartitionNo TEHNIPRF Y N4
10179  |Reportindex PATRE 5, M1 T E SR 5T Y N16
1180  |ApplID 4k A Y C6
1166  |QuoteMsgID E P WRNEE S, KW ClOrderlD & 5 W45 Y C10
41 OrigClOrdID BT # 89 QuoteMsgID N Cl10

HARORIE

2405  |ExecMethod 0= I 73 # iR N Cl

1= # o3 (TDGW ) H

W15 R G B RS R R4 QuotelD-

117 QuoteID Y C18
—%
YR A2 M E K B AR, BT R E K

131 QuoteReqID N Cl18
# QuoteReqID 2/ FF 4 4147 1& #F £ QuotelD
2 71

537 QuoteType N N4
1=Tradeable, %* 7~ ¥ & 7 B4R
TR KA
=M A&

522 OwnerType Y N3

103=AHL44 % % #

104=8 & X %

WA

0=Accepted, #%
297 QuoteStatus 4=Cancelled, E %44 N Cl1
5=Rejected, 54

7=Expired, B # it

300 QuoteRejectReason | 4§ ¢ 45 4 J& [ (X 4 N C5
10236 | QuoteRejectText WA 4 28 R F A N €32
60 TransactTime 3R e 1] N ntime
48 SecurityID IE 2 R A Y Cc612
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Z.TecH

e FIE AR GRS WA STEP H O (EHRNX G FE)
132 BidPx FE R N price
133 OfferPx S N price
134 BidSize FHE, MEHETINFMAHE N quantity
135 OfferSize EBE, EHETHAAHE N quantity
X5 PT %5
37 OrderID QuoteStatus=0 it 4 25 % FTiT % & , QuoteStatus=4| N C16
B O B AR 28X 5 BT iT 5
17 ExecID PATH 5 N C166
62 ValidUntilTime W KB, MG TR, HFEA N ntime
S5, BE=8, FEEL4, KAEEHN
RBEIFERFK PV EK 72T RG, TLHBA
453 NoPartyIDs oG Rk p | WHRFPELSEF KL Y N2
2K F . HAFEFTEEEZZKF . HEARD,
FHHETH,
& & 7 |48 PartylD WA & AT K Y C13
#* B 5, % & YR PartylD BB K & 42 7 %K% ik
452 PartyRole Y N4
& P F
K &I MMERFT VW EFXHETRE, HE SALLER S
448 PartyID Y C8
Wb % = BILE,
% % T B 1, Ko YH PartyID tWBE N LA LT V£ 5
452 PartyRole Y N4
= BILE,
£ # J7 (448 | PartyID X 5 B — R Ik P N €10
% 5 R
101, For YAl PartylD Y EBE A XL T WX 5
— = i@ | 452 PartyRole N N4
0 —ft 3 JK P
KF
& & J7 |48 PartylD WA & AT KA Y cs8
& B 4001, %7 U7 PartyID BB H WM L 42 B
452 PartyRole Y N4
(] B AR,
& H # | 448 PartylD [ T ALK P N C12
#E 4452 PartyRole | 4010, %7~ % PartyID #yEU{E Wy & 42 77 09 37 41 N N4
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Z.TecH

bRt LIS GG WESTEPEOHNE (EHERXHTE)

i FHERELTK

A 4

& F

R H 448 PartylD BAFEFTELEER G K P N Cl17

v E A
B 4011, %7 YT PartyID thEUE K & 42 77 09 37 4h

B X 5452 PartyRole N N4
25K

K P

448 PartylD HEARD N C9

HE A
B117, % 7 Yo PartyID BB & A 7 0944 £ &

KA 452 PartyRole N N4
E’%O

448 PartyID FEH R T N C9

% W M
81, &~ YT PartylD ByEUE & 4 7 By & P o

EEH (452 PartyRole N N4
R T,

P -

1. xTHAAEN, SecuritylD (48) Z B AT 2, ExeclD (17) 7 #ar 10 A%, H#H A4
'7;:#/50

2, U FEy QuotelD F B, 4 H WA, HE KX 5 Aok — AL IR JE B AR ID; 40 W AR A
WO EE, EEEZHTHAE T QuotelD, Mugm 5 #f M HE F B AL

4.42.6 # Z M (Allege Quote, MsgType=S )

PP FB4 FR#ER bR XA
H Rk MsgType=S
10197 PartitionNo FLALRE v N4
10179  |Reportindex PATHRERS, N1 TFHpELEE RS Y N16
1180 ApplID WK A Y C6
LR XN IE K By BB, EE 0 iE ki
131 QuoteReqlD N C18

QuoteReqID =/ FF /44T 15 # # OrderID

QuoteReqID A i ty o 7 &4 5 , T8 T 48
i

11 ClOrdID

|z
Q
S

117 QuoteID WM E KRBT, X5 — A HE B R E Sk ID Y Cl18
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Z.TecH

e FIE AR GRS WA STEP H O (EHRNX G FE)
WA K A

537 QuoteType N N4
1=Tradeable, * 7=~ ¥ & & 0y { A
IHEAH XA
1= AR H#

522 OwnerType ¥N N3
103=HL45 & %
104=8 & % 5

60 TransactTime 4 Uk B ] N ntime

48 SecurityID R A Y ce12

132 BidPx FAR M BidSize>0 i A F N price

133 OfferPx AR OfferSize>0 B b /A5 N price

134 BidSize EHE N quantity

135 OfferSize EHE N quantity

37 OrderID X5 BT E %5 N Cl6

17 ExeclD PAT 5 N C106

8418 FullAmountTrade EHEAHRK: 1=£, 2=F, N Cl

63 Settl Type SR A 1=4H4H, 2=RTGS & & N Cl
ZEGP: 1=HEZEH, 2=t fHFH

207 SecurityExchange : ‘ N Cl
TEFE, LB,

ZHAY.
0=T+0
, 1=T+

10216 SettlPeriod N C1
2=T+2
3=T+3
TEFE, LB,

62 ValidUntilTime WK, TEFHR, HLEA N ntime
SHEIANE, BE=T, FHEELA, RAEEMMN
ERTMEFHEK P . b mixk

453 NoPartyIDs Y N2

AT B R R X Sy L —fi
WK P Ot F R G5 AR RA T R
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),

¥/=T
~ LA BT 5 % STEP B A% (ZRAXSFE)
HFHEEEABRRELKF RRFFELEERS
P, HEARD, FHHEE5HE,
k7 # (448 | PartylD W & A 7RI P ¥N C13
Yk g 452 |PartyRole | Hy 5, 2% 5% T PartyID WBUE h KR T AEK | N¥ N4
LA 448 | PartylD ¥ fal
s
Ea 452 |PartyRele T v N4
ForT—
448 |Partdb £ ) 0k 7 ¥ cs
KAFE — v
W (452 |PartyRote ) o ¥ N4
k& 7 % (448 | PartylD WA KA K 5 B — 1 K P N €10
a2 R —1x 101, & 7 U BT PartylD W A KRR T X G R
452 |PartyRole N N4
i Jk P — A K P
Xt F J | 448 | PartyID MFFR G55 ARG, XFEExRFET N C12
HL 4 A 37, %k Y PartylD (YB3 F HF WK 5 5
452 PartyRole N N4
2] 5 AR
R 448 | PartyID WRHB T HREL K P N Cl12
B 45T
B 4010, % 77 %4 3T PartylD B BUE A & #7193 4k
B A H 4 452 |PartyRole N N4
‘ FhREEK
¥ F
L2 448 | PartyID REETELEHEZTGKFP N C17
EEHEK B 4011, %7 Y37 PartylD B BUAE K & #4277 09 37 5h
\ 452 PartyRole N N4
7 & 7 RGP
448  |PartyID HEARD N C9
#HE AR :
B 117, % 7~ % 3T PartyID By EUE & A2 7 B4 €&
i 452  |PartyRole N N4
/E% o
448 | PartyID FHME T N C9
T &
B 81, &Y AT PartyID By BUE H & A2 F 09 & F 3%
= 452 |PartyRole N N4
A W T,
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),

/=
~ TECH LA B % 5 A STEP #1005 (ERAXSFE)
T

# 2 WA (600180), — B (600190), £ WA (600200) B, KA I K H A —thAKF . At
FHRHMRADLE, Wl TP T HE BEL® BN ‘BHEE W, REFRFHR—mAKF, . X
AR HHFZIKF (4 ) 3 ‘anonymous’

4427 M EE (Quote Response, MsgType=AJ )

v FBA FRHR bR XA

Bk MsgType=AJ

1180 ApplID KA Y C6

11 CIOrdID L2RNBES Y C10
WA 2 5

537 QuoteType N N4
1=Tradeable, % 77 % 5
IHEFHHE XA

o OwnerType 1= A H# Y .
103=HL1 3% ¢
104=HE X %

60 TransactTime WA K A B 8] N ntime

48 SecurityID IE 2R A Y C612
WA B E KA

o OQuoteRespType 1=Hit/Lift, #% N .
2=Counter, Ef (MAFEFTE, H1EH)
6-=Pass, 154

54 Side FExEHwW, BEE: 1 £FF, 2XTE Y Cl

44 Price EE SIS N price

38 OrderQty WA E N quantity
WM E AR LA, B

40 OrdType Y=Negotiated Trade, * 7 & # KX WM &% Y Cl1
2=Limit, %7 B &R K5

10199  |NoQuote WA A H Y

> 117 | QuoteID WMIERK G5, K57 Hrg— LA IE B IR E R N C108
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),

¥/=T
~ T1E€CH L EA R B % STEP O (ERRESTE)
ID #0475 4185 OrderD
> 10225 |QuotePrice WA N price
> 10226 | QuoteQty W% E N quantity
131 QuoteReqID W ER RS N Ci18
62 ValidUntilTime WM HE, REFE, HLEH N ntime
57N %, B{E=8, REELZ4H, KRAEAMR
HEEREFHEREKRF . VERFET, &
453 NoPartyIDs V#ERL, X F0—FmAKF . #AFFELEE Y N2
FHuAELKF ., ZAFFELEESG K 4
EARE, 2HME S,
448 | PartyID WA B & 7 ek P Y Cl13
-Gk
5, %k Yol PartylD thBUE K & # F & K # ik
KHk P (452 PartyRole Y N4
}‘:z
W EE e SR G TR HEE S
4 o7 ) 448 PartyID v cs
Ll 4% 5 205,
E
B 1, k7 Y8 PartylD tWEUE Y KR F V5% 5
& 452 PartyRole Y N4
BTE,
448 | PartylD WA B & 7 A Y cs
RETE
B 4001, %~ % #T PartylD By BUE A & A&
b % 7 | 452 PartyRole Y N4
iy & B R A,
K A7 % | 448 PartyID WMMEEF KGR — AP N Cl10
A it 101, %7 Y # PartylD WHE H LR TN 5
452 PartyRole N N4
K P R — R Ik P
R 448 PartyID WRFII T ALK P N C12
B % &
I 4010, % 7~ % BT PartylD W EUE A £ £ 7 193
RS (452 PartyRole N N4
‘ SRR EATK P
% P
W FH P | 448 PartyID BRHFEFEEE G K F N C17
B & &ExR 4011, o7 YT PartyID ey BUE K & # 7 173
452 PartyRole N N4
5 P RGP
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Z.TecH

bRt LIS GG WESTEPEOHNE (EHERXHTE)
448 PartyID HEARD N C9
#HEAR
B117, %77 Y37 PartylD By HUE 4 & 42 7 th 4 &
# 452 PartyRole N N4
R,
448 PartyID FE M E5H N C9
A
B 81, T %Rl PartylD $EE b & A2 B & P
5 452 PartyRole N N4
E R AR
B

1. ¥TELFBFNK G (600022), HRFFELEFHAELK,  RAXFTELEEZGKF . H
EARE ., HHMEEENLE; KRR ER %S (QuotelD ) o4, ICHE MK A B M iEk%ES
(QuoteReqID ) 635 B2 XA (QuoteRespType ) [FAHA 1, k%, M H 3K,

2. MT#ERM . — AR I Fo e W, RN EE K5 e ELE, NoQuote 1, QuotelD i
A TransactTime 20, SR LS 2L T,

W% %A (ApplID) BN
e (600180) | oyderQry s#; OrdType #°Y’
— A (600190) | QuoteRespType sb##. 174 1 5 6. F %4 2; OrdType Y’

f 4 (600200 ) QuoteRespType sA38, I | # 6, F L FIHE 2; OrdType Y’

4428 #EH/NMEE (Allege Quote Response, MsgType=AJ )

& FEAL FEHER By KA
HE K MsgType=AJ
10197  |PartitionNo FTEHRHRE Y N4
10179  |Reportindex PATMERET, N1 FlhESHEET Y N16
1180 ApplID W4 kA Y Cc6
1166 QuoteMsgID E PR ELE Y Cl10
2 5
537 QuoteType N N4
|=Tradeable, % 7= 7 2 5 W
TSP A H KA
=P A H
522 OwnerType Y N3
103=HA4 % % 2
104=HE X %
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Z-TeCH

BRI FWEER G R G W* STEP BT (EHRARGTFE)
60 TransactTime WA & # Bt A N ntime
48 SecuritylD I KA Y Cl12
WA EE KA
694 QuoteRespType N Cl
6=Pass, 54
54 Side Fxm, BEH: 1RkrE, 2Kkr3% Y Cl
44 Price AR A N price
38 OrderQty ik &0 N quantity
WA KA, BAE
40 OrdType Y=Negotiated Trade, £ T A HFAXHN K Z Y Cl
2=Limit, X TERKZHRNKZ
10199  |NoQuote WA H A K Y
> U7 |QuotelD |\ if friF sk 45, K 5 fiek —fbab 3 g oy 343 sk 1D N C18
> 10225 | QuotePrice | 4 ) £% N price
> 10226 |QuoteQty |45 ¢ %k & N quantity
131 |QuoteReqID 34 i ok 4 N ci8
62 ValidUntilTime |44 fr%cot o), FUG 5 8, %62 A N ntime
S A, BE=6, EHEELU, KKEEWMN
EETHEREKF X5 R —fEKF, REH
453 NoPartyIDs Y N2
PEZEAAHMAESK,  BAETEZER ZK
FoOAHEAE, ZHAETH,
& & 7 |448  |PartylD |45 4 5 & 7 ik N Ci3
# K &
452 |PartyRole |7t 5, % 7 4 PartylD B9BUE h Z £ 7K HK | N N4
K P
& A J7|448 | PartyID W BB T X R — R E K N Cl1o
x5 0
B 101, % 7= % # PartyID B9 HAE 5 & # J7 B9 %X 5 B
— fE @ |452 PartyRole N N4
| il 94
K P
# % # (448  |PartylD % 5 ST R F A Tk N Cl12
v E 4 B 4010, % 3] PartylD By BUE 4 & 4 77 B3 4
452 |PartyRole N N4
i THRRELKF
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Z.TecH

ERERE ISR SR G N ESTEP B (EBRL5TF4)
A H 4
K A
# ¥ #(448  |PartyID BRHEFPEEEL G K P N C17
b E 4
B 4011, %k 7 Y37 PartyID B9 BUE K & # o7 th 3 4b
B X 5452 PartyRole N N4
REGKFP .
& F
448  |PartyID HEARD N (&)
HE A
B117, 5k ST PartylD BWBUE N & 2 7 4 E R
A 452 PartyRole N N4
=
448 PartyID H W EEA N c9
% B K
81, % & BT PartylD By BUE H & 4 7 o & F1 3%
ST H 1452 PartyRole N N4
SR

A .
— @ (600190 ), = H/HM (600200) B, K#£F K H 7 —fFHEKF LE, g B0 F
wHE CEBL HN BBEE M, ARFTR G —RAEKF L EREFTHEFK S (A )IE ‘anonymous’,
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Z.TecH

LRt

FHEEH A G TR 5 WMk STEP R (ERAR ST &)

443 BEHHFRE

4.43.1 & ¥ (IO Indication of Interest, MsgType=6)

kS FBA FERER %E | XA
35 iH 8 Ok MsgType=6
180  |AepllD T3] Y | C6
23 101D 2R NEEE Y C10
ITEPTH AR
522 OwnerType b=t d Y N3
103=H.45 % %
104=H 2 % 5
EEHRES LR
28 I0ITransType N=New, #7# 1} Y Cl
C=Cancel, # 44 ¥ #
26 IOIRefID J& 7 17 % 4 101ID N C10
54 Side D70 . 1=3L B OE E g, 2=3e s E Y Y Cl
48 SecuritylD i AR ¥N | CI12
44 Price 1 0 2 0] A N price
38 OrderQty EFHE N | quantity
8911 ExpirationDays HR (X)), FH[1,365] N | N4
64 SettlDate HRAEHH N date
231 ContractMultiplier HEWE (%) N N6(2)
8504 TotalValueTraded Y N amount
KA T B
10300 NoCounterpartyParticipant N N10
BEHTEA,
- 10301 | CounterpartyParticipantCode XG5 E AR, Tk gE N c12
60 TransactTime A 5 & A I Y ntime
ARFFREZZ 1 TEZENSTEF, Flinde e 1,
10194 BasketID N Cl6
2, 55 ¥, #“1100100000000000”
453 NoPartyIDs ERITELN, RRAGERTNXG R —thE N2
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),

¥~-TECH .
~ | S b AL S B ik 5 M STEP # ML (ERNLHFE)
KL BREKS . VSR GETL, BV IR,
a4
448  |PartylD RBRF X 7 B —1rE K F Y C10
- IR 101, 5 7 Y3 PartyID &9HUE K & # 77 B9 2 5
452 PartyRole Y N4
B — {38 K P
448  |PartylD R A T7 K P N C13
— B 5, kT [ PartylD Wy BU(E b K 4 J7 % ¥ K
452 PartyRole N N4
sl
448 | PartylD R I 5= 5 R A Y C8
- B 1, %78 YAl PartylD 69 IME N K 7 5% 5
452 PartyRole Y N4
BTG,
448  |PartyID AT & R Y C8
- X 4001, 5T 4 H] PartylD & BU{E A A J7 By E
452 PartyRole Y N4
AR
ELFEFERET WA
W4 %A (ApplD) ik $ &)
1. SecurityID. ExpirationDays #5038, SecuritylD 3 7%~ it 4§ 2 1% 55
2. Price.OrderQty.ContractMultiplier . TotalValueTraded . SettlDate
IOIRefID .

A I 4R HH

(600150 ) 3. TotalValueTraded i & 77 & : % 77 i K & Bl=Ji 4 7 # & *10*
B R ST E L 1/1005 A RT S F=FIFH B EF
BT U A+ 4T S H /100, A E N

SecuritylD
Preg::h

1. ExpirationDays. BasketID #43H
“FEMERFER 2. AR FHREK P LE, EATEE Y, HE=FEMEFK | IOIRefID &b

(600160) B, BN E S, WS R E g #

3. Price. TotalValueTraded 3

1. SecurityID. Price Sb3E

e =N i 2. OrderQty 35

(600170 ) B SecuritylD
- 3. NoCounterpartyParticipant 564, *#[0,5], 3 0 it & R K *%
Sb3H

IOIRefID .

%54 W3, % N CounterpartyParticipantCode 1432
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),

&.TecH

LRt

FHEEH A G TR 5 WMk STEP R (ERAR ST &)

4. KB HLFHIKF b

4432 #EEmEHR (Allege IOI, MsgType=6)

A& FEAL FERMHR sk %A
35 HE X MsgType=6
10197 PartitionNo 6 WA X5 Y N4
10179 ReportIndex PATHRER T, N1 SRS Y N16
1180 ApplID KA Y Cc6
Rk ]
694 QuoteRespType Y C1
1=Alleged, % & & i W
28 IOITransType A ERELS KA Y Cl
693 QuoteResplD X7 Pl 2% 5 Y Cl6
54 Side Jri, Rom AR A A T T N Cl
48 SecurityID SE 2% R AL Y C12
44 Price RS N price
38 OrderQty EHHE N quantity
60 TransactTime NS - &N Y ntime
ABRITELN, RAAERRFT WL R —mBEKF
453 NoPartyIDs Y N2
MNEFEHFXGHE5 ARG, BAEY 2
448 | PartylD KR X5 — Ak Y C10
- B 101, %k 7= % A7 PartyID 8y N K& 7 1K 5 R —17
452  |PartyRole Y N4
i ik
448 | PartyID NFF XG55 AR, XFHFERES - Y Ci2
= 37, & T B H PartylD WEE AN F TR G55 A
452 | PartyRole Y N4
KA
4433 = ¥H#H M (I0I Response, MsgType=AJ )
Y FRA L& il XA
H &k MsgType = AJ
10197 PartitionNo TEAPRE N4

73




1

€CH

LRt

i G 5 Mk STEP B Mt (BN K 5

¥

)

PATHREH T, M| TP &SRR

GR—trAEAKF KRR EKF, . KRTE N

BRA,

10179 Reportlndex Y N16
1180 ApplID A5 KA Y C6
BE R ES RN
28 IOITransType N=New, # # 1} Y C1
C=Cancel, H % # i}t
B HREA
694 QuoteRespType Y C1l
2=Replace, F 5] # 4 " b
PATHRE XA, HEA:
0=Accepted, 1T % ¥ 4§ it 2
150 ExecType Y C1
4=Cancelled, 7T 53 84 . 20
8=Rejected, 1T % #4454
23 101ID SR AT RS Y C10
W R IR
2405 ExecMethod 0= 73k # 4} Y C1
1= # 3% (TDGW) #
48 SecurityID I A] ¥N Cl2
ITHRAHE AR, BEEHE.
1=/ A9
522 OwnerType Y N3
103=AJL A9 12 %
104=0 B X %
54 Side EEFH Y Cl
44 Price H 3R A N price
26 IOIRefID 464 5 WH1T ¥ %% 5, ExecType=4 Bf H 2 N C10
300 QuoteRejectReason | 1T #4545 0, OrdStatus=8 i # ¢ N Cs5
693 QuoteRespID R 5 il %5 Y Cl6
60 TransactTime [E] 3t B 18] Y ntime
SHEIAK, BE=5, FHEAA, KREEEE
RITEAR G BT, ARFVEXFGET, KAEFK
453 NoPartyIDs Y N2
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),

8~TECH .
~ | S b AL S B ik 5 M STEP # ML (ERNLHFE)
448 | PartyID R T B FBAT AR 5 # T, Y 8
- W 17, & %3 PartylD #y BN & F AT A X 5
452 | PartyRole Y N4
BT,
448 | PartyID R W52 5 %, Y C8
- B 1, o U H PartylD 8y HUE N & 4207 b & 5 %
452 | PartyRole Y N4
TCo
448 | PartyID KRB o R — K P Y C10
- B 101, KT % H PartylD #y U 4 K 42 7 X 5 R
452 | PartyRole Y N4
—fREKF
448 | PartyID G s & o R 0. = DL = el R | N Ci3
| 452 | PartyRole IS,k T S PartylD WA KT FEHKFA .| N N4
448 | PartyID R AT B #RA Y Cc8
- B 4001, % 7% 34 3] PartylD #y BUE & & # 7 B9 &
452 | PartyRole Y N4
R,

4.4.4 BEX ¥k

4.4.4.1 R*X ¥ (Trade Capture Report, MsgType=AE)

35 HE K MsgType=AE
1180 ApplID N Y (0]
571 TradeReportID S AN BT Y Cl10
828 TrdType W EFERA, WM N Cc3
R AR KA
0=Submit, & 7 & 2 ¥ 4
856 TradeReportType Y Cl
2=Accept, #AKRK H R
3=Decline, 3F 4 & 3¢ # 4§
487 TradeReportTransType AR AR 52K 5 Y C1

75



),

&.TecH

FHEEH A G TR 5 WMk STEP R (ERAR ST &)

0=New, # # i}
1=Cancel, #4H % it

2=Replace, " I

TR EEA
1= A B
522 OwnerType Y N3
103=AL44 % ¥
104=8 &% %
BRI 54 R N#H RS, R THBOHIT SN2 RN
572 TradeReportRefID N Cl10
EIE ik
FEFEHE: A=F, 2=
A TEY. I=FEY, 2=#HY
54 Side ‘ Y C1
TR F=HE, G
xt F & 3f W 4 F TradeReportType % 0 it : 3 0
HAR S () SEEAIE (%) REFHEE (%)
44 Price N price
Aot W AR B R E AN
H AR A 2
640 Price2 N price
et F R K HN%E (J0)
455 Security AltID B 5 R A N Cl12
8903 DeliveryQty i 7 AT & N | quantity
8911 ExpirationDays HFR (K), F[H[1,365] N N4
64 SettlDate HREHE N date
541 MaturityDate Z| M H N | date
193 SettlDate2 B HAEHH N | date
915 AgreementDate X B N date
8847 UAlnterestAccrualDays | 52 PR & 2t K%k, *3[1,365] N N3
60 TransactTime A % & A B E] Y | ntime
8504 TotalValueTraded B 4 N | amount
TotalAccruedinterestA | 21t A& & 4, K& & B WA & AR 2 15 0247 80 %
540 ‘ ‘ N | amount
mt Bi 3 FLE B B
10330 TotalSettlCurrAmt BB 2 E 4 5 N | amount
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Z.TecH

e FIE AR GRS WA STEP H O (EHRNX G FE)

580 NoDates HATRA (X), [0,365]. N N3
T IR
TN E &R EEREEFAEN T AN
I EHEAR G TS E N A%

529 OrderRestrictions FAHFTAE”; T =FEWERr“HAEHERE | N | Boolean
T HARALE,
Y= %
N= %
EEG: =R EEL, 2=HREH
W, A1 K2, EAHEE AT

207 SecurityExchange N| C1
PRet 7 o
MEFH, LB
EEFAH:
0=T+0

10216 SettlPeriod = N| cl
2=T+2
3=T+3
MEFH, HAEA
BEI A 1=4HEH, 2=RTGS £ %,

63 SettlType ARSI 1 sk 2; FHMRFAGEH 2, 554, | N Cl
X TN # R A B REITs, R 1,

146 NoRelatedSym e A ET N N N1
SAMK G
1=RE LB &4, i RRE L6 4R M4

— | 655 ContraLegRefID N| C
et By R A A
2=REHEA, FASEFREAMEH A NHES
HEEHA
0=A4, GHRERRENGLE

— | 668 DeliveryForm N|
2= 54, GHRERREEAEE
101= Hth, GHRERREFILASEH
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),

8~TcCH \ .
~ | S FHEAAL S H S W% STEP B AL (ERFXHFL)
et AN
— 172 SettlDeliveryType 1= FNEE N C1
2= N EE
— | 510 NoDistribInsts Yk P E G A N N1
F= & 77
— | > | 624 | LegSide N Cl
G=tE N\
— | = | 498 | CashDistribAgentName | ¥&4 s ALA 4 Fr, {5 5 AR K4 T P AT N | C75
— | = | 499 | CashDistribAgentCode | %4 K WHEKRAD, HHEERREIMLRATE N Cl18
CashDistribAgentAcctN
— | = | 500 R4 K F N Cc22
umber
CashDistribAgentAcctN
— | = | 502 F oIk P4 A N | C87
ame
ARMFAREZ I SEZEFNSET Flnda e 1,2,
10194 BasketID N Cle
5 5 ¥, 3“1100100000000000”
711 NoUnderlyings IE A N| N2
B TR
— | 865 EventType 21=4# N4 N F N C2
2= %
— | 48 SecuritylD E 2R A N Cl12
— | 38 OrderQty if % HE N | quantity
— | 10331 ShareProperty 0=RE N Cl
1= FRE
IRE# (A), 8 FITIRE T
— | 10332 RestrictedMonth N EN4
— | 231 ContractMultiplier FEH (%) N | N6(2
— | 152 CashOrderQty JRAR % T A B N | amount
— | 381 GrossTradeAmt R 4 B N | amount
— | 159 AccruedInterestAmt B 1 £ £, N | amount
119 SettlCurrAmt B K o N | amount
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¥-TeCH
~ | S P AR RS AX STEP B MG (EBRRXHFEL)
— | 880 TrdMatchID GEIENE N | Ci18
192 OrderQty?2 AN 3 ] 45 R N | amount
B kR
829 TrdSubType N=fE=FE#H (EXFF) N Cl
Y=F =M (FXFF)
1125 OrigTradeDate B AR HH, YYYYMMDD N | date
¥ TradeReportType X 0 i, ww yEEHE A, %k
TR AHRRGT ;
19 ExecReflD N Cle6
% TradeReportType X 2 3 3 i, Z Fm&E#HA (45
%) WHBNR G AT ER T,
10248 MemoEx T REEE, IFEFX N | C9%
58 Text P RAEEE N | C32
ARFTEEND, RREERXRT KRG F — A
PovsET, U Aa, HERFK S s
453 NoPartyIDs Y N2
F—MFFRGA—FAEKS 1, XFFLH R —
FEK P 2, BUEA 67
448 PartyID RARF X5 R —FEK P Y| Clo
- 101, 37 %4 3 PartylD WEUE Y KR T K H
452 PartyRole Y N4
R — 17 38 K P
448 PartyID K gr W %% 5 B e AR A Y Ccs8
- 1, X7 YH PartylD WEE A AR F V5K 5
452 PartyRole Y N4
BELE,
448 PartylD K 7 ol AR A Y C8
- B 4001, %k & % #T PartyID BB A KR8 HE
452 PartyRole Y N4
WA
KA 3% He K P, TradeReportType 4 0 ¢ 2 Bt
4438 PartyID N | cCi13
S
o B 5, %R %3 PartyID fh B b & 7 8 H K
452 PartyRole ‘ N N4
£
— | 448 PartyID MNFEHIRG A —FAEKFS 1, YAEFHEHELSE | Y| Cl0
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&.TecH

e FIE AR GRS WA STEP H O (EHRNX G FE)
F R G R — Ak
I 102, F£ o~ Y E[ PartylD WBE N M FHF X F
452 PartyRole Y N4
R — K P
MNEFEHRGHR—HAEK S 2, XA HMEARE
448 PartyID N Cl10
— TEFRG R, HEEHRLEEN
452 PartyRole B 57, R Y ATH PartylD WM b A HEF | N N4
21 5€ 5, TradeReportType=0 it 7] 5T , A T3t
664 ConfirmID FHEMITEEE, RAAANTEXFHEIH | N| C12
F
10198 Memo ATHESI T A EREE, XFFX N | €600
LA
1. bE5HHIEE RN
ApplID TrdType #Hr HE Y
1. Price s63, % o [B i F| % ; ExpirationDays s035 , % 7 B Wl # [R ;
SettlDate 438, Y HI X 5 H
2. MaturityDate . SettlDate2 F2 UAlnterestAccrualDays 5438, H & [H
WE =YK G H+E R ; 2 EE = R G E H+5ER b
FRE%
3. NoDates, OrderRestrictions s5 42
4, NoUnderlyings sA#L, ¥ 3E[1,10], SecurityID/OrderQty 3£ 5 Xt it
IR HE R B, W% N /NFE REITs, EZHE
ShareProperty, 4% /A% REITs [R & %1, T30 5 RestrictedMonth,
BRI EL SRy ERIL R P ESERAN R TR HE
B A N X F AR EIN Z b, 2o Ry, NEFHRES
R DCE 131 R A HERENFFE—FA, FAGHEERNERK, FA—%, K&
_(600130) _ R—%, HWEFRHEL I RHFELELTEEL

5. ContractMultiplier (#7 5 th#7] ), CashOrderQty (& & %1 ).
GrossTradeAmt ( ik % 4 %1 ). AccruedInterestAmt ( [ g F| & ) Fn
SettlCurrAmt (|3 Z H 4% ) o, ¥ A EH, RYFAA%, T
EhRN, He.

5 2 T 18 K B=JF 4 2 30 B > 10x 3 5K 48 4 W (8

3£ 4 2 REITs T 14 & 8=/ % 30 & * 5] Yok

JE K A =8 1H K B 5 61/100

[E] Uy 1| B = ik 2T 4 B> [B] Tl A1 /100 % 52 B 7 2k K $%/365

B 45 4 =18 4 L+ T AR
6. Text, ConfirmID . Memo #t38 ; % 7 30, 3% Al K T 5%F , Memo
SodE, B WA RN SRR
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Z.TecH

LRt

FHEEH A G TR 5 WMk STEP R (ERAR ST &)

ApplID

TrdType

R

EI BRI

1. NoUnderlyings %2 1, SecurityID/OrderQty 385 Xt iz Jf 37 27 1% # o

58

2. OrigTradeDate . ExecRefID 435

3. Text. Memo %42

B 1 S o+

1. Price 563, 5 7 #r B WA & ExpirationDavs ShHEL, F o H B
IR ; SettlDate S63, Y AT 5

2. MaturityDate . SettlDate2 7 UAlInterestAccrualDays #4038, H o %7
BB H=UR 7 BE+F B R, HEMEE - REH A+
L BE o # R H

3. NoDates. OrderRestrictions. OrderQty2 ( ## 2| /N3 & Ja # L ).,
TrdSubType #4358

4. NoUnderlyings & 1, SecurityID/OrderQty 5 7= Xf ki it 3 2 X & £n
# B ; 4w R4 % N 35 REITs, ShareProperty s0%, % % /N3 REITs
IR & {7 %1, RestrictedMonth #4238

5. ContractMultiplier. CashOrderQty. GrossTradeAmt.
AccruedInterestAmt 2 SettlCurrAmt s:38, Rk r#F & A X5 %, it
S 77 A Rk A AR

6. OrigTradeDate . ExecRefID #4038, Text. ConfirmID . Memo # 3 ;
FEA M, B E KT 5%, Memo $03E, 5 W R F 8943 ML

134

1. Price s0%8, xS FRE W F| %, ExpirationDays .
UAlnterestAccrualDays . AccruedInterestAmt 7 SettlCurrAmt 4438,
F o PR ET 4k Ja By A B (R

2. NoUnderlyings #& 1, SecuritylD/OrderQty 5 7= Xt ki it 3 2= X & £n
%) &

3. OrigTradeDate . ExecRefID #4#, Text, ConfirmID. Memo #t

—_
9]

ikl

1. NoUnderlyings % 2, EventType s3H

2. EventType # 21 B, SecurityID/OrderQty 34 N\ Z X 25 Fu % & |
#n 3 N\ F # /2 FF REITs, % %35 ShareProperty (X F[3 1),
ContractMultiplier ( 475 . ] ), CashOrderQty ( T {& % 4 ).

GrossTradeAmt ( R 4 81 ) sb3, #NFFH R K S H 0 Y 5 #% 1%
M4 ; EventType N 22 B, SecurityID s03E, F el %,
3. OrigTradeDate. ExecRefID #4638, Text. ConfirmID. Memo 63

J—
W
(o)

i I JR 4

1. NoUnderlyings %2 1, SecurityID/OrderQty 3 7& Xt b i 37 27 1% A o
&
2. OrigTradeDate . ExecRefID #4038, Text. ConfirmID. Memo

—_
(98]
3

EIECEA
B H1 A 4

-
i
I

J4%

J—
o]

R

kv

>
[ﬁ‘;\
i
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Z.TecH

LRt

FHEEH A G TR 5 WMk STEP R (ERAR ST &)

ApplID | TrdType i R |
1. Price sb38, # 7% [l W £ % ; ExpirationDays 5035, # 7% [ W H R ;
SettlDate sA3E, HE Y H 2 F H
2. TotalValueTraded . MaturityDate. SettlDate2 #n
UAlnterestAccrualDays #4038, H P EIGE M E=YATx 5 H+E Y H
Ry B\MAEH B=HREFE H+LIT EHRH
4. OrderRestrictions . BasketID 33
3. NoUnderlyings #£3#%, #3£[1,3], SecuritylD/OrderQty 3 5 %t Jif Jfi
141 HERR | HHEREEE, s N UETERENET
4. TotalAccruedInterestAmt ( [F] 4 | &, ) Fn TotalSettlCurrAmt ( Z| Hf
ZEAH) b, AAREHR, REAMIK, WA, Hd.
[E] g A 6= i 2 4 5 [B1 1 £ /100 % 52 BT 1k 5 K #5/365
B M4 & =k 2K 4 L B AR
5. REFRFAEKFSHE, = FEMERIKF; F 7 HZ o8
Che
6. Text. ConfirmID. Memo 3
1. OrigTradeDate . ExecRefID 43
P
1. Price s0¥, % 7 #7 [ My | % ; ExpirationDays 04, % 7 1 [F Iy
- IR ; SettlDate s63H, B YA X 5 H
. 2. TotalValueTraded . MaturityDate. SettlDate2 1
{600140) UAlnterestAccrualDays #0385 , H o7 3 [ W 2 1 B =Y 5] & & B +37
WHR; HEMEEH-TAREHL O+ T EHREK
143 F|# 2% | 3. BasketID. OrigTradeDate. ExecRefID. OrderRestrictions 543,
TotalAccruedInterestAmt ( [5 1 F| &. ) 7 TotalSettlCurrAmt ( %] #] 4
HaH) L, RTHeAMKSH, 15 I X[ B K H R
4. REFTRFHAKF L, H= 7 EERKF, XFFEXHE
5L REIK P
5. Text. ConfirmID. Memo # 45
1. Price 03, o5 52 [ W £ &
144 AL 2. ExpirationDays. UAlnterestAccrualDays . TotalAcS:ruedInterestAmt
— - 1 TotalSettlCurrAmt 463, 7R 4# B[ 2% 0k J5 B9 48 5 {8
3. OrigTradeDate, ExecRefID sA##, Text. ConfirmID., Memo 3% 3
1. NoUnderlyings £ 1 2 2, i 1 B & T3 H ; EventType s0H#,
SecurityID/OrderQty E xt i # \ sk B (R A fndk & ; 48 N\ Fndk
145 W wEik | HENYETE-ANEF; EventType=22 Bt TrdMatchID 44, %
TRAF R E R ES 5
2. OrigTradeDate . ExecRefID 43, Text. ConfirmID #t3E
146 HL A 4 1. OrigTradeDate . ExecRefID s44H

2. Text. ConfirmID. Memo #3H
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Z.TecH

LRt

FHEEH A G TR 5 WMk STEP R (ERAR ST &)

ApplID | TrdType i R |
1. NoUnderlyings # 1, SecurityID/OrderQty # 5t 57 #} N\ 2 X A5 F1 %
147 HEEHR | E
2. OrigTradeDate . ExecRefID 43, Text #£3H
S5 B ‘ 5 1.Price d&‘fﬁ,. %ﬂ?‘?’%ﬁﬁl\fg‘, SettlType . Conflrril_ID Mfﬁ o
2 (600210) 1 iE Al Bk 2.NOUnderlv1ng? 3 1, SecuritylD/OrderQty 5 & 5 # R A fn 3k &
3.Text. Memo #t3H
1. Price. Price2 03, 4%k & F N5 Fn 32 14
&It H AR S 2. SettlTypeWE, Sidei}io. o o
(600220) 3. NoUnderlyings & 1, SecuritylD/OrderQty 385 X % #{% A fn % &
4, MFF R G 0 —fFAK P 2 Fn R H K L, Text #IH
1. Price s03, ot R%EE
2. ExpirationDays. SettlDate. SettlDate2 A8, H & ExpirationDays
KB IIR, SettlDate MY A Z H, B MEFH=REHF 0+
8 67 A IR
3. NoRelatedSym . NoDistribInsts # 1, X R T X 42HK P . K4 K P
AR, AT PFAMIARFATTHA
4. SecurityAltID/DeliveryQty sh#, * TR H R/ 3 &
301 WX | 5. NoUnderlyings £ 38, ¥[J[1,20], SecuritylD/OrderQty 5 3t i
JUAT 2 R A A dk E
6. TotalAccruedInterestAmt s538, 5 7= 4k B 27 b7 it FlLE B B
7. AgreementDate S0, K A% T — 11 A H ; SettlDeliveryType
ohIE, KRR BB %O 4 & 4 A TotalValueTraded d43E, X T %
8. MemoEx # 8, 5 4k Jr X ; Memo #3, THNH T4
E N
‘ . 1. SettlDeliveryType #b3H
7 5% . . _ PR
(600300 2. DeliveryForm b4, % oF 2| #4554 07 &\
- 3. ExecRefID #b3h
4, SettlDeliveryType 4b3E, SettlDeliveryType=2 i, &4 K F . &
302 AR | 2KFEKR, RET AT, IHRGATE LHE
5. TotalSettlCurrAmt ¥ 38, 3% DeliveryForm =2 = 101 B 8o, £~
bl
6. DeliveryQty #%38, ¥ DeliveryForm =1 = 101 B 203, K x VI
B E
1. ExecRefID #4310
2. Price %03, RRHBERHEE
3. ExpirationDays. SettlDate. SettlDate2 5438, H W ExpirationDays
RTHERMIR, SettiDate MY F H, FEMEL H=SFK
303 MM | Z A ERER

4. HRAKE . TP WA 4L

5. NoRelatedSym #L 2, ContraLegRefID 4532 1 1 2, NoDistribInsts
H1

6. AR FTFHAIKF | HEKF LA, KeF AT I A RAEITEH
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l 7
~ LA BT 5 % STEP B A% (ZRAXSFE)

ApplID TrdType fiE o B0

., SettlDeliveryType 2 Bf, KA T VAP . K4 K 45,
Kot PATAR AT R 54T 5 03

7. SecurityAltID/DeliveryQty 5 # & A fr ty R4 . H &

8. NoUnderlyings #£ 48, F[3E[1,20], SecurityID/OrderQty 5 % ¥
H )R8 % KA Fr 4t &, EventType A5 % ¥ X Al | EventType=22 i
TrdMatchID 03, R TiF 4 AL FiEH 5

9. TotalAccruedInterestAmt sA3E, F & i FlLE ¥ 5
AgreementDate sh38, Kk T H AN T —1F B H; SettlDeliveryType 54
H, kT B 45 7 X TotalValueTraded S03H , 5 7r Hr 8 4% %
piil

10. MemoEx #t38, A5 4 Pk 7 X ; Memo #3H, N H
#h 7 A A

1. SettlDeliveryType 43

2. DeliveryForm b4, % o= 2| #1455 07 &\

3. UAlnterestAccrualDays 5048, 5% 7= 52 fr 5 (¢ #1 IR , MaturityDate

ShdE, ROTEAIAH

4. ExecRefID #43H

5. SettlDeliveryType #43#, SettlDeliveryType=2 i, # 4K . %

Sk P AR, RETFFAT, AR RAATELE

6. TotalSettlCurrAmt #38, % DeliveryForm =2 2 101 Bt 2538, £
bl

7. DeliveryQty #:48, ¥ DeliveryForm =1 2 101 803, £ or HE
B E

8. TotalValueTraded #438, 5 7 52 Fn 4 4% %% il 4 41

1. NoUnderlyings #48, ##[1,20], SecurityID/OrderQty 85 %t i
AR HAE | AT AR A E E, EventType 5 & # XA | EventType=22 ff
- F AR TrdMatchID S04, R T4 A E HiEH 5

2. ExecRefID b3

306 AR A7 | ExecRefID sb3

1. SettlDeliveryType 5434 ; DeliveryForm 038, £t 4 E 7 R
2. UAlnterestAccrualDays 438, F & et H R, MaturityDate
¥, RTRERERHE

3. ExecRefID #b38; SettlDeliveryType 042, SettlDeliveryType=2

307 WMIEHE | B, HEKF HEKFP LK, REF AT, XA RKATE LE

4. TotalSettlCurrAmt ¥ 38, ¥ DeliveryForm =2 2 101 B 3038, K&
A% H 4%, TotalValueTraded $63, For LT 7% 4 H
5. DeliveryQty ¥ 38, ¥ DeliveryForm =1 # 101 K 353, £RHE
N ERE

iy?y%_\\_f‘—r%ﬁk . . FHEH, KHZALFERRITE, WX GRAEHE, HEWNRFGET

RN A1 A A& A ST 1K | e 5 A
_(600310)

E 1 T IRE W B S (TrdType: 133), st F 7 s A B A RFER R, —% 03| M &
hT 4 (137), B—ERFMEMAAFHI (138),
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LRt

FHEEH A G TR 5 WMk STEP R (ERAR ST &)

E2: HTEHHR, AR LN ALFREL LA FH . AFRF ARG E R FERK (T

Bl T RW), —ENEE TG IR, B—ERFETEZHNEK,

VE 3. TR R R S (TrdType: 303 ), U4 & — % & %,

FERKAER & AR HEH RHIT &

AR

2, M 4 2 A A B4R 4 YA

ApplID TrdType Ei R He Xt F 7 Ik At F 07 $6 44
131 U EN ExecRefID. NoUnderlyings. Sec | ExecRefID .
urityID ., % Z K P 053, Text | NoUnderlyin
133 B H48
HIH gs. Securityl
L E TradeReportRefl
134 | #ATAE D ¥, Eve
(600130) D #b3E, Text i | ExecRefID. NoUnderlyings. Sec
135 #5 W ntType # 7%
s T E | urityID FEF K P L4, Event
Bt shJE, Text
136 Al B AR W, A3td e | Type #5 B 03, Text #HH
HIH
A, N
141 T TR A ExecRefID., # ¥ # K 7 sb¥H, T
oUnderlyings. Se
143 B H 4 ext # I
ZFEY curitylD 543, E ExecRefID #&
144 | #ATAE
(600140) ventType 3% % it | ExecRefID. # % H K /0438, T | H, Text 3
145 b ailkind
S, WAEH | ext i
146 | MRER AR
Mo — B X
ExecReflD .
[E] 1 & ¥ 4 B
ExecReflD. NoUnderlyings. Sec | NoUnderlyin
i ik’ R, AR
FEH | AFFFR urityID . %K # K 7 0253, Text | gs. Securityl
(600220 ) M —EHILER
HIE D 563, Text
15
i
I th B R A
FEH | HEERK T3 A T3 A
(600210 )
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&.TecH

LRt

FHEEH A G TR 5 WMk STEP R (ERAR ST &)

oot 6

(600300 )

301 | HEEXK

306 fi W AR

ik

gL

TradeReportRefl

D sb3H

ExecRefID, xtF 7 — @K 7 |
WHREKF . K BTG

T Bk 2 B, NoRelatedSym. No
Distriblnsts 38 1, %4k 7 . %4
WK P A fRobiE, AT PAT. X
T RARAT TSI,

F| 1 £ 4 A, NoRelatedSym 37 2,
ContraLegRefID 4 JlJE 1 F2 2,
NoDistribInsts #2 1, # ContralLeg
RefID # 1, SettlDeliveryType
Hom, WEARFHLEKF, &
STk P AR, AT PATA A
% %475 0038, #& ContraLegRefl
D28, NEEKF., HakK
P ARG, wAEIT AT, AT
AGAT 5 S,

ExecRefID 8438 ; SettlDeliveryTy
pe=2 M FH W AKF | KL
Pa, RETPT, XRHEE
7B

ExecRefID #h3

ExecRefID &

H

4442 X RXEH (Allege Trade Capture Report, MsgType=AE)

10197 PartitionNo TEARPKE Y N4

10179 ReportIndex PAaARERET, N1 FHbEEREET Y N16

1180 ApplID dH KA Y C6

1003 TradelD 5 T %45 Y Cl6

828 TrdType W4 F A N a3
Ji% 28 A KA

856 TradeReportType Y C1

1=Alleged, # & & ¥ it
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),

~ TECH LA %5 F %5 A STEP B U ALK (RAZSFS)
3=Decline, 145 Fk 58 # 4}t
Jik 28 A 52K A
487 TradeReportTransType | 0=New, # ¥k Y Cl
1=Cancel, {4 ¥ it
BHCHIT RN R ZHITE RS, B TR
1126 OrigTradelD " N Cle6e
3R B R 7 A, B AR B AR R AL T B T 1
FEEF . 1=%, 2=%
34 Side Y Cl
EHEN, . 1=FEEg, 2=3 &Y
FANER, N F=Htf, G=fEA
44 Price o 3R A B[ A N price
455 Security AltID B KA N Cl2
8903 DeliveryQty IR HE N quantity
8911 ExpirationDays R (X) N N4
64 SettlDate HREHH N date
541 MaturityDate e N date
193 SettlDate2 AMEEHE N date
915 AgreementDate X B N date
8847 UAlnterestAccrualDays | S£FF i F K 4t N N3
60 TransactTime W &R At E N ntime
8504 TotalValueTraded B 4 B N amount
TotalAccruedInterestAm | R 1t £ & & &1, K% 8 E A8 54k 7 H
540 N amount
t GEAT B F B v R R B
10330 TotalSettlCurrAmt ISEE A N amount
580 NoDates HATRY (X) N N3
1T S TR 4
AT HNEWE T EREEFAFR
529 OrderRestrictions THARI A ZF ARG T IHFLE | N Boolean

BUME, BREFARTLE"; AT

= 7 E Mk R A JE R G 2l AT
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ASLE”,

Y=

Pl

z

=%

EEGPT: \=FESLE, =P REH

"
207 SecurityExchange MAFEEH, FHE 1 K2, B EHAE | N Cl
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Mo NFRTERHE T N3 MR THE

s LA X GG M ¥ STEP B A (EHAX 5 T4
— | = | 499 CashDistribAgentCode | % 4 5 B AL X 25 N Cl18
CashDistribAgentAcctN
— | = | 500 40K P N Cc22
umber
CashDistribAgentAcctN
- | = | 502 F oIk P 4 N 87
ame
ARFREF 1 ZEEZNTEF Hlindk
10194 BasketID N Cl6
1, 2, 558 F, #“1100100000000000”
711 NoUnderlyings i %A%k N N2
BERIR
— 865 EventType 21=# N/ N\ N c2
22=4 i %
— 48 SecuritylD J AT XA N Ci12
- 38 OrderQty iR 5 E N quantity
BEER
- 10331 | ShareProperty 0=[R & ; N Cl
1=4E R &
— 10332 | RestrictedMonth RE# (A) N N4
- 231 | ContractMultiplier HFEWE (%) N N6(2
— 152 CashOrderQty FUAT % 8 8 N amount
- 381 GrossTradeAmt & 4 B N amount
— 159 AccruedInterestAmt ] g A1 &, N amount
- 119 | SettlCurrAmt B HAEH 45 N amount
- 880 | TrdMatchID 2 5 GG N C18
192 OrderQty2 A 2 F AR N amount
EEEY e
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19 ExecRefID N Cl6

89




),

¥-TECH .
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ABRFTEGH, RRAGRLFTNK G R
—fREK P e R
453 NoPartyIDs HHEKF | HREKPALR, XFFRH | Y N2
S5 ARBUBRNF IR G REEE, BIE
H 5.
448 PartyID KRBT R g i — K P Y C10
- B 101, % Y #T PartylD By BUE & # 7
452 PartyRole Y N4
R 5 B — R K P
448 PartyID R AT I R N C13
= 5, F T Y3 PartyID th BUE A & & 7 3%
452 PartyRole N N4
K ik P
448 PartyID RRFTZRHKF 4K N C180
- B 38, K& Y H PartylD tWEBUE A K
452 PartyRole N N4
G B ks i
448 PartyID MFEHSEANMRAE, IHFEEHRES | Y Ci12
= I 37, ko %] PartylD 8y BUAE 4 4 F
452 PartyRole Y N4
X555 ARG
448 PartyID Xt F R G i — AR K Y C10
— I 102, % & % #T PartylD By BUE b x4t F
452 PartyRole Y N4
iR 5 B — 3 K
664 ConfirmID HEES, RABEKNEREXFRHAHEF N C12
10198 Memo THABI T ATREE, XFEFX N C600
Pt A

1, AT E e RN ERIF A Bl G, BAERNEZLRKHREL AT, FENH—

ek
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s FEITARGHR S W% STEPHONE (AKX S F &)
¥ 8 Sk MsgType = AR
10197 PartitionNo FeALKS Y | M
10179 ReportIndex PARERT, N1 TR ELEE R Y N16
1180 ApplID w5 KA Y Co6
828 TrdType LHFRA N a3
856 TradeReportType AR AR KA Y C1
487 TradeReportTransType Jik AT A 4 K Y Cl
R AR KA, BB A
8912 TrdAckStatus 0=Accepted, T3 # i kb Y Cl
8=Rejected, 172 #4648
571 TradeReportID S RNBITE RS Y Cl10
W ok IR
2405 ExecMethod 0= W Fm ¥ 4} Y Cl
1= # 03 (TDGW) # 4}
1003 TradelD R 5 il %5 Y Cl6
1126 OrigTradeID BARIT R R 5 il £% 5 N Cl6
522 OwnerType TR A H LA Y N3
F R, B
54 Side F (EEY) 2=3% (FEH) Y Cl
F=H {&/G=t& \
44 Price H R A N price
455 Security AltID A8 Bh F 2 R A N Cl2
8903 DeliveryQty i Z AT HE N | quantity
ERMFREZ1ISEENSETF, Alindix 1
10194 BasketID N Cl6
2, 5 58, 3#“1100100000000000”
711 NoUnderlyings I AN N N2
AR R
— | 865 EventType 21=3# N/F N 2
20=4 W 7
— | 48 SecuritylD i Z R A N Cl12
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SRR FWEER G R G W* STEP BT (EHRARGTFE)
— | 38 OrderQty H AR B N | quantity
— | 10331 | ShareProperty 0=R%& N C1
1= FRE
— | 10332 | RestrictedMonth RE# (A) N N4
— | 231 ContractMultiplier FEE (%) N N6(2
— | 381 GrossTradeAmt %A 4 N amount
— | 880 | TrdMatchID WX F %5 N C18
B HCRE , BEA
0=Unmatched, 3% Kk =%
939 TrdRptStatus Y C1
4=Cancelled, © 844
8=Rejected, T 3E %4
572 TradeReportRefID Bt RAMITERET, BHEHARK N Cl10
751 TradeReportRejectReason | 3T %45 4540, TrdRptStatus=8 Ht A 3% N N5
60 TransactTime [E] 4R B [A] Y ntime
58 Text APRAEE N €32
SE5FAE, BE=5, EEEEUH, RAELER
453 NoPartyIDs FRITAXGETC, KEFWHEXFHETL, Xy | Y N2
R—frEkr BHEKF . BEVEHRED,
448 PartylD R B FBAT F R g B Th o Y a8
- IR 17, 578 % 3] PartyID &9 B {E % B Sk 83T [
452 PartyRole Y N4
HHE T
448 | PartylD RBEFT W HK 7%, N¥ 8
- W 1, &8 YA PartyID By BUE & # 07 I 5 K
452 PartyRole N¥ N4
ZH T,
448 | PartyID KT R 5 R — A Ik P Y C10
- IR 101, % o % 77 PartyID &y BUAE 4 & 4 07 B &
452 PartyRole Y N4
g R K
448 | PartylD S &k N C13
“ a2 | partyRote TS, %% % ParylD BB A KR FHEX | N | N4
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A #BARAD

#91;
1L AT B L R, N RS N, S U — R, T
I T s B, A VERTHLE B BRI U — R L RAAT RO, 4 RR

7, BB AR S, R B A Rk sk Y 3 R

4444 KA #A (Trade Capture Report, MsgType=AE )

BrE E2:81 FHE#R S6IR XA
H 8 Sk MsgType = AE
10197 PartitionNo FEARRE Y N4
10179 Reportlndex PARERT, N1 TTEELEE R Y N16
1180 ApplID W % A Y Co
828 TrdType w5 F KA N a
571 TradeReportID SR NIIT RS Y C10
H 3R K IR
2405 ExecMethod 0= T W R Y C1
1= # o (TDGW) #4f
1003 TradelD R TR Y Cl6
TR HH A, BEEHE.
1= A
522 OwnerType Y N3
103=AH/L. 44 3% ¥ #
104=8F %5
J A R AR KA
856 TradeReportType Y Cl
0=Submit, # 32 % # i}
Ji 38 AR E 5 KA
487 TradeReportTransType | 0=New, #7 # 1} Y Cl
2=Replace, "f I
8912 TrdAckStatus PATRE LA, BUEA . Y Cl
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YR HRER S, WEH:
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54 Side EEI Y €1
31 LastPx Ji& S N price
17 ExecID R i 5 Y Cle
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8903 DeliveryQty AR HE N quantity
8911 ExpirationDays HR (X)) N N4
1125 OrigTradeDate JE R 28 E # N date
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&4
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94




Z.TecH

et FHEER GRS STEP BTG (EHMNL 5 FE)
CashDistribAgentAcct
— | = | 500 HeKFA N €22
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— | > | 502 HA K P 4R N C87
Name
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BAEAFRIR
— 865 | EventType 21=# N/A )\ N c2
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— 48 SecurityID E Z R A N C12
- 32 LastQty B N quantity
hEER
— 10331 | ShareProperty 0= [R& N Cl
1= ERE
— 10332 | RestrictedMonth IREH (F), 18404 EI0IR & H N N4
- 231 ContractMultiplier HEHLBE (%) N N6(2
- 381 GrossTradeAmt %A 4 N amount
— 880 | TrdMatchID WX F %5 N C18
ZHEY . 1=vELEE, 2=br4H
207 SecurityExchange WA ESH, TH152, BHFHEH A N Cl
HHEREE T, TEFE, HLEA.
ZHAH.
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10216 SettlPeriod N Cl
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3=T+3
T F 8, B1EHA
ZH A
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~ | S FHEAAL S H S W% STEP B AL (ERFXHFL)
2=RTGS £ 4
8500 OrderEntryTime 1T 5 B A B (A N ntime
60 TransactTime [E] 3R B [ Y ntime
58 Text A PREREE N €32
HE A%, BE=8, EHEEHU, KX
HERRFTHRHEK BFRIAT A S
453 NoPartyIDs B, WEKRFHETL, X 0 —fREKF Y N2
EVHRE, HFFRG R —REK S
WRHKF | KPR
448 PartyID R T G P Y Ci3
— S5, KT YA PartylD (WERE A L T
452 PartyRole Y N4
wHK S
448 PartyID KT H BT R 5 # L. Y Ccs8
— W17, % 77 % 3 PartyID By BU(E H % F 84T
452 PartyRole ‘ Y N4
5 5 %G
448 PartylD RN EHZ BT, Y Cc8
= B 1, TS PartylD By BE A L #£ 7 b
452 PartyRole Y N4
448 PartyID KT R 5 B — A K P Y C10
- B 101, 3 7& 48] PartyID By BUE K & A&
452 PartyRole Y N4
W R 5 B — Ak P
448 PartyID Kt 77 & M AR A Y Cc8
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452 PartyRole \ Y N4
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448 PartyID FH R R —REIK Y C10
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= I 39, K 7~ Y T PartylD By B A X F %
452 PartyRole ‘ YN N4
K P

96




),

/=
~ LA BT 5 % STEP B A% (ZRAXSFE)
448 PartylD Nl X P & i . N C1280
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452 PartyRole N N4
F# K
WA

1, TR A R g st s, W B R A A, o WA KIE (ExecMethod) # 0,
TS T A # %A (OwnerType) 1 ‘103", B U HRAIE 99999 ; 2 7 AHIT £ 45 (TradeReportID )
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AR, O ot R 3 S BT ARCBE I T S A

4.4.5 BATHE X

4451 $}ATH 4 (Execution Report, MsgType = 8 )

4.45.1.1 BHEE L, AR E KB R T A
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10179 ReportIndex PATMER T, N1 FpEEE R v N16
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59 TimeInForce TS A R E] KA, ExecType=0/4/8 i A 2% N Cl
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SecurityExchang
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103 OrdRejReason T ¥ 4B 445, OrdStatus=8 A X N NS5
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37 OrderID ‘ Y Clé6
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1080 RefOrderID BT 2 5 PTiT 845, ExecType=4 i A N Cl6

75 TradeDate R 5 B Y date

60 TransactTime TE] 3R B 8] Y ntime
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T A
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452 | PartyRole Y N4
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— R @ 3 Ik
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£ F K
452 | PartyRole | 7t 28, 7 7% % 4 PartylD #9 T {H 4 44T 4L % Ik & N N4
Z
& A 77 | 448 | PartyID KT e v EHRAG Y C8
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452 | PartyRole Y N4
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v E &
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\ K P
& F
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#* B M
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448 | PartyID N C3
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W B 30, k& SHT PartyID BEE A MR LA LY
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—ftr @ 102, £ YAH PartylD WRME AN FF X G 7 —

‘ 452 | PartyRole N N4
K P A K P
Xt F 7 | 448 | PartylD MFFHRRHK SR FE L P N C13
R #H
" 452 | PartyRole | BX39, & & %[ PartyID 8y BU{E y % F J7 #8 % = 1K 7 N N4
KA
At F 7 | 448 | PartyID F MK P AR, R X N C180
it % #K W 36, KT Y PartylD th BUE H ot F 7 % % # ik
‘ 452 | PartyRole N N4
P4 4 B

P, WATARKRESaHEE, U= Fl#i,
8532 DividendSelect N Cl
C=l&na

P

1. ExecType f# OrdStatus 414 B 1H :

AR I . ExecType=0, OrdStatus=0

HWAR4E4 0 5 ;. ExecType=8, OrdStatus =8

B R . ExecType=4, OrdStatus =4

R EHf . ExecType=F, OrdStatus =1/2/8

H &, ExecType=F,OrdStatus=8 i £ ~iTHE H AN TR EFTHEMBETFTER L EWEAERL .

2, MTHABHERES., ELH/ALHEN. #@ABEFELT LS, OwnerType FEH T B o
3. AT, BEFERAALT:
FFHRRE | BEEEF | E4/0eH ] / /=
WERA | F& /% Jt /Bl
2EXH | ¥XH BEREXH 7 B )\ % W
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M1 e/ EE
OrderQty
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Price ¥
LI CEERS) LEX LEX
M1
OrderQty
LR SRS H e R H R B
FaRR M | HRBE
Ve R LeavesQt
TEX TEX TEX
HAHE
CxIQty
TEX TEX TEX
B E
Price ¥ it
WRRE # 3R LEX LEX
A
OrderQty
WRRE # 3R AR ¥ R WARE ¥ R
BERY | WHREE
Ve R LeavesQt
TEX LEX LEX
Tt
CxIQty
TE X LEX LEX
BB E

4. HTZFEMEANEE (600270 ) %, LastPx (& X h# ) #1 TotalValueTraded (%X 4 %) &
BN, LastQty (RAME ) A NSEHHE,

5, T AL KNFECERL (EERK ., HH R E KR E ), 7 R B 43 R B xt
FHH—RAKF  EFEKPIKPEARERE, WEEFTANEHLEEHEE—FHE EL’, WHTF
B HEE ‘anonymous’; WHEE TR NS HLEE AN T YR AR FELE L TR RIGS’, N & % SLFRHY R
GlE8; Bk rFr 4T EAs I, BT,

6. WEEFARGHT AR, ERBEFHAREITA, RE KNS A ARFE L FM]
M B 3 SE 24 KA O U B R E W AR AT R w4 B AT ¥ 4% 5 ((TradeReportID ) B1 % 48 B 3 A& AR
4 & JE ( ExecMethod ), T frH % £ A (OwnerType ), B #AME | BFHTHALGET. LEXH
BTEFAHE, wHAHBEL N TR, ERIGTHALTEEE R G AAENLHET; X H Rk
g, M PATIREREH A EF,

4.4.5.12 BEKBHIATRE

¥ FERA FHRHER SR | KA
MISES MsgType =9

10197 | PartitionNo FERNARE Y | N4
10179 | Reportindex PATRE ST, N FbESEHHET v N16
1180 ApplID A4 KA Y C6
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LRt

FHEEH A G TR 5 WMk STEP R (ERAR ST &)

11 ClOrdID SRNFITRE S Y Cl10
48 SecuritylD R Y C12
41 OrigClOrdID b4 RAHITE 55 Y C10
75 TradeDate X % H# Y date
60 TransactTime EEEERE Y ntime
103 OrdRejReason | fl 1T # 45 4 45 Y N5
58 Text R P AEE R N C32
SR, BE=8, FHEELA, RAEEHEFIITH
KRBT RRTVHER R8T, ARFEVHRED, 25
453 NoPartyIDs Y N2
Rk, BREFEEETHRELK P BHH T
EZEXHGKFP . HEAREG ., 2HRATH,
& F =t | 448 | PartyID BRIAT KL 7 %o Y C8
iT R
| 452 | PartyRole | B 17, %7~ %[ PartyID #yBUIE B Sk #IT H 2K 5 # 70 o Y N4
5 B0
K # J7 | 448 | PartyID | KR F W EK G E T, Y C8
b % x
452 | PartyRole | B 1, % 7= % #T PartyID BB A &2 T I 4% 52T, Y N4
5 BT
& # 77 | 448 | PartyID | AR E W HARD N C8
& 3
. 452 | PartyRole | B 4001, %77 %3 PartylD By HUE N &K £ F thE b HRAD, | N N4
KA
K # J7 | 448 | PartylD R 5 B —1tRE K P N C10
X 5 0
101, F & Y87 PartylD BB N X R N R 5 B — {7
— {3 | 452 | PartyRole N N4
\ K 7
K P
# % # | 448 | PartyID | HERFIHAFHRELK P N C12
v E 4
Cabiaid 4010, % 7~ B 3T PartylD By BUE K & 42 77 0937 4h I sk R 3
452 | PartyRole N N4
A #H 4 2K P
& P
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103




Z.TecH

EschRti LIS GG WESTEPEOHNE (EHERXHTE)
v E A
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& P
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* #
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M.F | 452 | PartyRole N N4
BEE,
LA
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8539 ValidationCode F A 2B W kv M e BT R AR B E A N 8

58 Text JH PR E B N C32
HE5F N, BE=3, FEEE4, KAEEEETHW

453 NoPartyIDs Y N2
BZRHEKFA, KERTVERGETE, LR,

& # 77 #% | 448 | PartyID R AT I K P Y C13
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Z.TecH

e FIE AR GRS WA STEP H O (EHRNX G FE)
KHIKF | 452 | PartyRole | IS, 7~ YT PartyID By BUE K KA 7 A H K Ao Y N4
K # J7 b | 448 | PartyID RKBITVHX G2 TRE, BESHEVHRZETE. |Y C8
5% 5 B
. 452 | PartyRole | BU1,% & %37 PartylD WE(E A AR T V&% F%8 18, | Y N4

448 | PartyID KT B LR Y C8
KRR E
4001, 7% Y H[ PartylD B BUE K & A 7 By & b 34K
WEKA | 452 | PartyRole Y N4
o,
A
1. 5V HEFEAA LT
S &5 R ApplID W4 KA AKX F BT
1. SecurityID, A M # 4f3EE 799988, B it # {IHE 939988
600120 W 2 %5 5 R 5
2. OwnerType % F & JH

44.6.1.2 B RS o b

PP FBA FR#ER SR | KA

MISES MsgType = U008

1180 ApplID A4 KA Y C6

11 ClOrdID SRNIMITHE RS Y C10

48 SecurityID SR Y Cl12

522 OwnerType A Y N3

103 OrdRejReason | {E 4675, X4 W 3 & T B v S 3R <07 N N5

75 TradeDate X % H# Y date

60 TransactTime EEEEl Y ntime

8539 ValidationCode | £ %5 # Y C8

58 Text A FREE R N C32

54 Side BIEHA Y Cl1
HEFAH, BE=3, BEEEH, RAELE LR T HEH K

453 NoPartyIDs Y N2
PoEARTVSERGET., KRTELHRED,
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Z.TecH

LRt

FHEEH A G TR 5 WMk STEP R (ERAR ST &)

K A T | 448 PartyID K AT P Y C13
% S5, k7 YH PartylD Y EUE K & A F 1% K F ik
452 PartyRole Y N4
& P Fo
K B T | 448 PartyID ERFT VS5 T, Y C8
b % x B1, %7 Y8 PartylD WEE A KB F V5% 5
452 PartyRole Y N4
5 BT BT,
K T | 448 PartyID K AT R A Y C8
A B 4001, %7~ % # PartylD 09 BUE H & A& 7 th &
452 PartyRole Y N4
KA A AR A
N
1. OwnerType # 1 & Jf
447 XEHE
4.4.7.1 ¥ix1E% (Order Reject )
TS ¥4 FE#R DY} XA
Rk MsgType =j
1180 ApplID N i Y C6
11 ClOrdID SRAFITERE Y C10
48 SecurityID IE %R A ¥N C12
103 OrdRejReason 1T $ 46 46 4 Y N5
75 TradeDate X% B Y date
60 TransactTime EEEEgE Y ntime
58 Text F P AH S B N C32
SH5FAH, BE=1, FEELA, RABELLT
453 NoPartyIDs Y N2
NF v
KR HEMR G LR, BE S
o4 g7 | 448 PartyID Y C8
KARFT W EHX 5% T,
% =
B 1, %7 Y PartylD B9 B 4 &
S%r | 452 PartyRole Y N4

RIELHERGET,
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),

_‘/;‘.TIEQ%HI“ FHIEER GRSk STEPEUAE (EHRXFFE)
WA
1. HEEALVHEID Xk
HEXH BB 430 Bt B W 4 & ID
#iT# (New Order Single ) ClOrdID
#i# # 4% ( Order Cancel ) ClOrdID
#E K (Quote Request ) ClOrdID
# 4 (Quote ) QuoteMsgID
### £ (Quote Response ) ClOrdID
# 1w # #f_(Indication of Interest) | IOIID
& 2L # 4t ( Trade Capture Report ) | TradeReportID
W % 55 # ft 4 ( Password Service ) | ClOrdID

2. MTRKEREFEm FHREEE, SecuritylD FEsb¥; 3t T H A4 L, SecuritylD sb3H .

4472 F &%k A (PlatformState )

v PB4 FEMR DY XA
Rk MsgType = U109
FE AR
10180 PlatformID Y Cl
6= LHRMX5F &
FaRA:

0 = NotOpen, &
1 = PreOpen, I ik
10181 PlatformStatus Y Cl1
2=0pen, 7%
3 =Break, # =

4 =Close, * M

4473 PATH &4 X 15 & _(ExecRptlnfo )

%S FEA FHEHR 6 (A
H Rk MsgType = U108
F & ARIR
10180 PlatformID Y Cl
6= ERARGT &
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%TLEQ%EH;“ FBIEFE X GG WA STEP B0 (BN ST E)
MA X =]

8561 NoGateWayPBUs B F AT 9] PBU # & Y N4

— 8560 | GateWayPBU B kAT F PBU Y C8

10196 NoPartitions e N REE Y N4

— 10197 | PartitionNo FENAKE Y N4

PATH S 2 K 15 B 4 PBU i K 7] %k, # OMS s AT & R AT b A3, & PBU 7 &
4 OMS Frif#: TDGW _F 8% F PBU, 7 & %% TDGW _FiT [ By Hfh PBU (X8, 43T % ik 25t PBU ),

TDGW #Z &K # & 58 4 & 3 PBU, Ja 4 HiT A w2t PBU (#0F ),

4474 2 X FEE¥ (ExecRptSync)

¥ FBA FR#ER DY XA
MISES MsgType = U106
10196 NoPartitions T ER R EK Y N4
— 8560 | GateWayPBU B AT F PBU Y C8
— 10197 | PartitionNo FeHNFRE Y N4
— 8562 | BeginReportIndex A RPATIRE R4 )7 5 Y N16

J¥ 5 [l % 3% K *F BeginReportIndex B8 i X T 0, OMS i i #4 % Kk K55 Fl # ik, #£ibw

e

SEMEZRFATA

4.4.7.5 X FE B P (ExecRptSyncRsp )

Y8 FB A4 FR MR oA XA

H Ok MsgType = U107

10196 NoPartitions R &8 Y N4
— 8560 GateWayPBU B F 24T ] PBU Y C8
— 10197 PartitionNo FENAKEF Y N4

— 8562 BeginReportIndex A RJATHE R FF Y N16
— 8563 EndReportIndex ARPATRER KT F Y N16
— 103 OrdRejReason AR 75 8 3 48 4 4 Y N5

— 58 Text #k Y C64

7 X 75 & %9 b o RejReason % 0 BY &R R 3y, H MK r41% (4 PBU 2 PartitionNo HUE £

EH )
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Z.TecH

LRt

FHEEH A G TR 5 WMk STEP R (ERAR ST &)

4.4.7.6 2 XPATH &4 % (ExecRptEndOfStream )

oF: S FB4 FR#ER SR | KA
H Rk MsgType = U110
8560 GateWayPBU 2 5 WK & kT ] PBU Y C8
10197 PartitionNo FeaXE Y N4
ARPATMERAFTE, KEEFAZLSRITRER S
8563 EndReportIndex Y N16

3,

TDGW % [ 7 /5 1 OMS 8 3h %3k — K, % R IR SR H AR, AR ST L0524

FEH A, %& K75 % EndReportIndex.
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JT_I:EQ%JQ FWIERR G R G W& STEP BT (ERRRGT4)

iy 3%

% — ERRA

DU A FAde An iy (R B

uint32 CalcChecksum(const char* buffer, uint32 len)
{
uint8 checksum = 0;
uint32 i = 0;
for (i = 0; i < len; i++)
{
checksum += (uint8)buffer[i];

}

return (uint32)checksum;
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7
‘;TE%Q LA LG A HWE STEP B O (EBENXSGTE)

WX = PBU Xt

W R PBU B A JLAE & L

1, WET TDGW LA TERXEXRZ AR F 6 MWEREM, RABFR G ET;

2, EHAMIE, KA ZHBIH#ATHLSEERT, Ky LHXHHT, 0 X+ A BizPbu 3
G

3. EHEMXF, KWL H —HFPBUAMITHXER, HAITHXGET,

BRl, LHXGETARAEEZXGE TR TR -5 540, TG RGAIE LA N L5
HiRiE K. T PBU LA 58K PBU B TR —WHA5LHM, TNHITHAK, EHTRELSERE R

ExecRptlnfo ¥ & #3447 F K Kt 2 5 % T
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l 7
~ LA BT 5 % STEP B A% (ZRAXSFE)

Mx= ERARGIA

RAEG/E R A Text (#175 )
0 E# R Normal Logout
4012 SecurityID 4% 2 # Ik 4% A BizID 44 ik
5000 FATH R M 4K Message Exceed Max Length
5001 EATH EAR R fu iR CheckSum Error
5002 NG ¥Ry Heartbeat Timeout
5003 T4 BH OMS &% Already Login, try again
5004 HHEHLE S PARTRETR Login Timeout
5005 47 7H & TargetCompld 1 IF # Compld Error
5006 TDGW £ B X ERX 7 £ 4%, EHEEiR Not Ready
5007 W IR Internal Error
5008 FHER A W B A Message Type Illegal
5009 ERAG A HZ FH®R
5010 PartitionNo 4§ i%
5011 Pbu % i%
5012 B /NH K JE & Logon JH & Login First
5013 BeginReportIndex B4 45 1%
5014 LRI E B UK UnsupportedPrtcl Version
5015 HEBAEHIR Message Data Error
H: KRERBRBREXFHXE RS, RAReHRDSBEEAAHR IR S T a4 RE5E L X,
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JTJ:EQ%Q FWIERR G R G W& STEP BT (ERRRGT4)

Mxm “APREER” YA
stF R FHE P Text F 8 (P AAEREE ), A THN .
TDGW & [E] 4 OMS B T 4T & F Text, BUiZ & 4T B A xf i 89 _EATH & (  OMS % # % TDGW )

H Y Text F B 18,
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