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| Order Request I

i " ARIBEMATE

: Order Request Reject : B IR RIELE

A I
e L oy e e o R )

| [

| |

! Order Request k.

| g et

| | PEE—R S ENITIRE
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I |

| [
N S P S

Order Request

General Response

3.2.1 MV55 8%

T HR TR EHRE 5K (ReqiD) , MRAERAMNLFHIAR, TS HLS 515K

RAIRERLSEZR I BB S5 AR R TR A

e FERR
1R [B]—ARAE

Wk [, e |
W% m ﬁ‘fﬁ W/ ﬁki%
(ReqID) s |
HIRT B AR o010 v v y
Option Trading Order Entry
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Option Quote Order Entry
IE 25 B 5
) # P 'ﬁﬁ&F.J oTu N Y N
Option Trading Underlying Freeze
-t 2; %\I/'—‘
.TT*R/’}E.Q HATAL . OTE v v \
Option Trading Execution
ITRLE I AR
Option Trading Combination OCE Y Y N
Execution
2 L B AL BRI P
Option Trading Transfer for oTT Y Y N
Execution
Ha 5o
OML N Y Y
Option Multiple Leg
PRIUE 4225 1
' . ' OMR N Y* N
Option Margin Requirement

3.2.

3.2

F1: YN NAR.

T 2(*): OMR fRAES A TR Bl — BN, ATTE AL, SERAGR IR B ER .

2 HIREBRE

2.1 BIRGT R RIHBR

& T HABGT R (0TO) M4,

FRATITH. (OrdType=2) VBRI :

b3 551 RS
I I
: PR EA3R (NewOrder Single) :
[ gl
: EARAI. (NewOrder Response) :
* |
: M3 [ElFR (Trade Confirm) :

T IT 5 (OrdType=1) YHEIRUWIF:
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T EHR (NewOrder Single)

I I

| |

| |

i [ BikE, TR3ZAT
: $E4ENTR. (NewOrder Response) : PAEE ] o)
| |

| |

I I

A

HEIR (NewOrder Single)

\ A

|

|

|

| BIR/E, AR
|

: GHES RIS KR
|

|

|

|

BIhE . (NewOrder Response) iR B R T RL
XHE) , BiRE
ok 3z sk £ EBAK 3L (Trade Confirm) R 3Z[EIFR

A

Th#EPREEIR (NewOrder Single)

A 4

T T

| |

| |

I | FRIRE, T FEM
! $E48AEN (NewOrder Response) | Z, BXREXFRMLMN
| |, RENEAIE

| |

| |
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\ A

|

|

|
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! IRE IR (ETR
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: =] 5% 32 [E1 4k

A3Z[EH4R (Trade Confirm)
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EHTHE SRS (oML k552,
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< Report) !
|
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3.223 EXFIESHBR
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(OCE) « & HIEHKABEIERIK S (OTT) .
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IEEHIE S (NewOrder Single)

IESE SAR SR (Option Trading Underlying
Freeze Response )

A

1THXERIR (NewOrder Single)

FTIERRMEN (Option Trading Execution
Response)

A

ITIEFH R (NewOrder Single)

ITIRAFH RN (Option Trading Combination
Execution Response)

A

SARIFHLEIESEMN P (NewOrder Single)

SRR EIES M PR (Option Trading

Transfer for Execution Response)

A

- -y _ | __ Y____|-___Y

3.224 WEERSHEHER

SCRFRURL ML 55 R 3.2.1 Mk 55 R AR
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Kt 5 53
I I
I I
I I
: Hilf5 4 (OrderCancel Request) :
I I
| . N . - . ) ) |
: . T'\[V%T}nﬁii‘ﬁkiﬂ;ﬁm t('I\ewOerer Resp/onoset '/ : Tﬁ)’liﬁiﬂ]ﬂﬂl,‘
: ? lc;n rading : xecu ,1on‘ esponse ‘ p “ion : 2 [ 26 M 2% JRILEEL o T 57
| rading Combination Execution Response / |
: Option Trading Transfer for Execution :
I Response) |
N |
I |
I I
I I
I I
I I
: B4R 4 (OrderCancel Request) :
I I
| " , | UK ERT
I W R W B, (OrderCancel Reject) | 3 [ BB 2 I ) 7
I g I
I I
I I
I I
I I
| |
! #4584 (QuoteCancel) !
| | N A
! A % (QuoteCancel Response) ! BULRAN F B
« :
I I
| |
S + As\ 7
3.2.2.5 RIEEEAHSTHER
& T RUESE DS (OMR)
£i&n R G
RILEEifFES (Margin Requirement Inquiry)
|

RiFE EifNR RS (Margin Requirement
Response)

A
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3.2.2.6 FIRTLA MM T B ERIRHBR

& FIIBSGARAT T R (0Q0) K5I,

RS 5

VUMMM (Quote)

A\

BikfE, SiRER
AR, T3
fEIRE 32 E 4R

A

I

|

|

|

: B0 (QuoteStatus Response)
|

: A3 El3R (Trade Confirm)

3.2.2.7 X ZMBFEHSHBR

& T2 5 B T alk 55

25 XS

A 3ZE4R (Trade Confirm) gﬁ—;ﬁ];@ A E R

ESRRFPBU

3.2.3 FERS

OMS [i1] TDGW HEAT H R NAF 542 5y I (8] R EE 5K o TDGW K #8525 I [) 2 xR &k
77 %y, REEWT

NotOpen PreOpen Open Break Lo PreOpen Open Close

4T NotOpen. Break. Close IR A2 HI#, TDGW it 45157 5 K] 5009 fY—
NF LR . PreOpen2RAS T, TDGW AT OMS HIH )k, F-7E Open B [RIZZ 5 R G4 K

Lt 17 2% LAA T 22 5 SO A
2H R, ¥E PreOpen AXZE 5 B Open Rl 5 # . LAZE 5B 9:15-9:25 45l, 9:14:55TDGW ¥y PreOpen, 9:15:00 TDGW #%
N Open IRZ .
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A2 5y W A S

[X it PreOpen /% Open Kf TDGW 2l OMS [ HIfR, {HHRZE G 5 R ENEZ N PIAD

Dy RS RO HE

£ OMS 5 TDGW =& 5 il i & 37 & 1 i P J5» TDGW [ OMS K ik — %P 6 IR &

PlatformState JH 5, B T2 SRR 9P SRS KRB, TDeW thia C e

T OMS Kk — 21 B IR BT LUE R

Logon

TDGW

PlatformState

Y

BRERRRETIRLL
PlatformStateilE£I0OMS

Order Request

Order Request Reject

Y

NotOpen/Break/Close At
1ELEER (5009)

Order Request

Order Request Reject
/ General Response
/ Execution Report

h 4§

3.24HHITH

PreOpen/Openfd
TDGWIEHIFR

TGy B GARARE FRARE SR B (Order Request) H IR DL R 5% B i b FRARE 75 W EE S 1T BR
%% PBU (BizPbu) + Vi1 ¥4 (Reff)

XFEEITH, TDGW i&[A441% 5 K 11270 [1] Order Request Reject 4471 & .
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oms TDGW

Order Request

BizPbu=20001, Reff=10,
Remark=11270 (Duplicate)

T
I I

I |

| »l EE*E.

: BizPbu=20001, Reff=10 |

| I

I I

I Execution Report I <
? a | R $RAA
: BizPbu=20001, Reff=10 :

I I

I |

I I

I I

I Order Request I

: . o =58k
I |

: Order Request Reject t

e I FE £E N Ky
I |

I |

| |

I |

I I

I I

[ |

MTRESS, o R AR FIREEIT ., T2 R m o N A5 R . HHT, R
HRA

g% Ak 55257 (ReqID)
PRAEE A 4R 2

Option Margin Requirement

OMR

3.2.5 PITHRE

REPITIRETHEAEE PBU. 77X (SetlD) /75 (Reportindex) 15 2.

PBU FELER M T % PATR & AW — AN & 5% PBU _E AT IR P2 A R S, — %
N OMS P&+ TDGW L IEFES %1 PBU; #7 TDGW BCE 11T B, %7 BCHUE th ] e N
TR A PBU, TE LG ST 2 1 Ui

ERAPBU F, BATMERIEX (SetiD) ¥l NEZ A% 5 A BT BRI . £ —
MNESHW, FDMPATIRE R A I Reportindex M1 1 FFIGESLHI . ZANAENLS TR T
[ —AN X, MIMTE R — AN HATIRE P 7 k% F—MESEn g T2 400X, Eid
ZANPATIRE RIS

OMS 5 TDGW #3721 f5, TDGW £ 11 OMS HEEFATH 4515 B (ExecRptinfo) JH &,
Hrp & PBU FIR M X FK, OMS MARYE IS B4 2 A& ER#ATIRGE . 545
XFRER, HEERXSRGHE, ATREbE G SRR, oMS Mgk 5 H 17T HC & [H E 5
XAEE, R RS0 RGN HE R

OMS 5 TDGW #7216 5, NARYE ExecRptinfo M52, [ TDGW K ik &£ ANPAT IR
W5 X 75 1F25 (ExecRptindexSync) Y4 5., TDGW #4i% [A]—/™ ExecRptindexSync Y 5347

8] B . X} T ExecRptindexSync 1% =K £ 56 @ it (1) 15 &, TDGW K¢ 4k ¥ L b 249 ¢ I |7 =
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NextRptindex & i% J5 S AT

OMS HASGEF SRR, TOGW A S PATIR G . W oMSs KEHF 5 [FHD
THEH, NextRptindex KT SLBrffEH) 7 X a4k i KFF 5, W TDGW A EA HuAT s, H
52 PR 7y X 18] 4 B SEIA 2] NextRptindex J& FET AL . FITH S, TDGW ANFiEZH oms H
e, E AT L@ 7T [R5 S R R H 7 s AT R

OMS NLXF TDGW FEIE HI AT R 5 HEAT Ha 15 A ML ERAE, LD OMS S Ik AZ 5 22 4t
WEPAT G E . FR, oms RIR &R EFHATIRE WRe ), #EhE TR,

omMs TDGW

Logon

TR

L J

Logon

F 3

PlatformState T Lk

F 3

ExecRptinfo

Pbu=20001
SetlD=300, 301, 302

PATIRERER

' 3

ExecRptindexSync

A J

20001, 300, NextRptindex=1
20001, 301, NextRptindex=100
20001, 400, NextRptindex=100

ExecRptindexSync

Y

20001, 300, 1, Remark=1
20001, 301, 100, Remark=1
20001, 400, 100, Remark=5010

Execution Report

A

PATR &
20001, 300, 1
20001, 300, 2

20001, 301, 100

I
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
1
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
T
|
|
|
|
|
|
|
|
20001, 301, 101 |
|

|
|
|
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3.3 kEHE

oms 5 TDGW WiFF

7E OMS HHi 5 TDGW #3231 o, I T Wrde I a) v] ReAEAEA 4 h T B &, OMS [
St BN ATPIAN T T BT IR . B OMS S AT IR HEAT IR, DU AT 5 B b i
AR ARIT B RRES . OMS ATFEIRE —BUf (] J5, XHARAL T “ SRR IN” RIS KT8
BEAT BT AR

TDGW 5 EzCS Wi FF

TDGW 5 EzCS [AIIEFLIKTITIS , TDGW Hf il i IR A6% 74 5006 FJ Logout i 2 VEHH 55 OMS
[ 22, AP H E2CS. 16 TDGW KBRS RG], oMs KiLF| TDGW (1)
ST TDGW RE 83k, H oms L TDGW (AL 1E /5, OMS XVH Bk s
AbBETT 5 b — AR A [

3.4 1T IAHLE

B TE TOGW ¥ THCE , OMS FliE 55—~ TDGW [H] &1, U ®) HAth ToGw L
BRI — PBU FITrE AR P AT HR A B

+——PBU-ARJ[E#R—> TDGW \

ERPBU-A
OMS \/6 o3 ZE35
ERPBU-B
PBU-BHIEIRALIE /‘T"ﬂPBU'A
- F —> TDGW

PBU-ARVITIR &

TDGW ¥iii 2 5 1) PBU-B, #5775 1 I 73— TDGW % 5% [¥] PBU-A FIT=2E [H B 474 %5 , PBU-B
5 PBU-A FEE T [ — M 5EH.

HHT, 225 RGRHIRAE 5 PBU IR % 3 N IHANE S PBU T B Th. i/ 1T [
X SRK PBU B [EIR AR AL FE (520, TDGW K4 56 K 1% 8 5% PBU H B ¥ [E1 HR A4
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& TE€ECH 52 5 T B 1

FER—TiHZ 5FE I ETEE AN, TR EMEE DTS 58I 5A5, sz
BNUIAE TS FIF AT B B TDGW I8 A [RIARF, 0 A0 3T e A PR AT 50 4 A PRy 2

23



),

& TE€ECH 52 5 T B 1

FNE HEEX

4.1 HREH

B2 B HHEE k. BRI S RA .

MsgType
gy o MsgSeqNum
B MsgBodylen
EEE MsgBody
HEE Checksum
‘Yé A%\% Hﬂ ‘Yé A%\%@;FDYE/ 4%\17‘&{/(%2&52:
FB 4 it i B
MsgType uint32 MERS eyt
MsgSeqNum uint32 HEFE
MsgBodyLen uint32 B K
?ﬁ 4%\}% /I?T:‘/E/ 4%\&3@%”1
FB 4 it i B
Checksum uint32 256 Al

FEIR AT T 5 MTH B Sk 46 3] Checksum 1A 1R (AN E Checksum 38), & 775 DL
Ko

HEFS
MsgSeqNum HE2EXUT E AL R, MM 1 T IRIELE#LE .
HET R

OMS BLSHHI B SIS T e MsgType HITRAE A A SE 45 UTEAT A6, X1 F 748 1
RGBS, LT BT O T 20

SR BLCFHI BB JE: e MsgBodylen WL, AT T BLARRUR . 5L RAT
HEMBOARRNT B, BT A T 2 W7 P 2

B, T R R L Sl TR, (eI B AR A STEP 4Ky, Bk
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Z;TECH 52 5 T B 1

L 32pfiferi

HHOZ SR M O Je, GBI STEP 45 H4) P 25 1 1A HE R SL 8L

BomRT

2P EMH

1. RA KT (BIG_ENDIAN) ;

2. FRFEHREAH charlx] #on, x NS, R UTF-8 %fid, ZEXI5F, ARKE
I 23 b 2 A 5

3. BUEHABFBIRIR 0, F0F H KA BRI 22 4%

4. HHR KRR S AR, B R STEP S5 M AH OGRS sURI SR BB, 75 — 524158 .

Hi

4.1.1 STEP R 2

1. STEP SRR IRHES “Frab="7 BURAE<SOH>” 77 NAHLL, PR NEBTF 77,
AIE T2, BRAERE R A WIS, FBUBME Y N WT T B ASCI BB 545 83 o, AR 2/
FFRE, <SOH> NFBFERT, HANAFHTENFRF ASCl . 7St ) 0x01.

2. STEP Z5M L AEL & e L b it e U, ELSSATE B 1 AR o i g SRR I

3. FRRTBLL X R, XARERKE; Bl A7 B NX oK, XARRKE; X
AL EMER B, BLNX(Y) R, X AREBKEE, v AR 3, Horb X B — 6N
HI RO T e 2 A X-Y-1 47, AN R 2 AN Y AL B E OB R LR,
T fE B b B E K

4. STEP ZEMH 7B, TR R RR 2l BIRH “Frss= <SOH>” T RER (5%
SIE S RAFRA A  BUERH 0 R E, B “FR%E=0<SOH>" ;

5. X STEP S5 ALEE, NSZRFAEPISUR AN TS 7 Bed e 75 2o

4.2 2EHB

4.2.1 Logon B3

FB4 Eait) Wt B
H Bk MsgType = 1
SenderComplD char[32] | KiZHFIG
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~ 1E€ECH 52 5 I e e L
TargetComplD char[32] | #UWTAHS
HeartBtInt uint16 ok lE] g, B RS
PrtclVersion char[8] PR A S
o H

¥ YYYYMMDD,
YYYY R, BUE

TradeDate uint32 .
0000-9999, MM N H,
HE{H 01-12, DD AH,
HUA 01-31
QSize uint32 T
HERE

SenderComplD #il TargetComplD F T 3RR21E X7 I S 4« OMS NS 1] DR R S 4y
f¥] SenderComplD, TDGW X & ¥ i 7F [B]4% Logon HH ¥ H A S T TargetComplID H1. OMS & H
# Logon VB S 7 TargetComplD 3H'E “TDGW” .

HeartBtint 3 HI >R 48 72 O Bk 51K A IR I ] (B RR, J SE T 2 1AL At 35 rpondCo B )
L E -

PriclVersion A TMBUIRA S Gt MASCRIA 5 ) , #8320 aa.bb (41 0.30, 12.00) , TDGW
FERFAT 7o SR BR ) 4 N R B R AR

4.2.2 Logout V44

TR g3t Ui
MEPSN MsgType = 2
SessionStatus uint32 FEAPIRA Y
Text char[64] | AR
HERE

4.2.3 Heartbeat 0Bk

TR 4 HA i B
e MsgType = 3
Bk

MsgBodyLen =0
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~ T€CH S SH ISR L1
HER
43 B
%>R (Order Request) YH BRI -
FB4 it ]
H Bk MsgType = 10
ReqID char[3] N =it
SecuritylD char[8] P AR
%% PBU
BizPbu char[5]
SRR NSRS
2 RN RS
Reff char[10]
S ECE N SEN ST
StepTextLength uint32 STEP 45K &
b opds
ReqgStepText char(] ;;}; e AR hy R
HERE

HHRIERH, ReqlD NGRS FEMgmS, 5= SecuritylD —ig H TR A 5515
3R BizPbu AHIRFTEPNL S I, 5 Reff & N5 —HAE NHIREE KA, SFEH

REA T LA

I K 1, ReqStepText Jy STEP A% sUBF 4% () FR AR AL, B & AR SEER, TEIH
i STEP 4544 T2 15 Hiiik o

teAh, AL e

1. % T ReqlD 5 SecuritylD BUE 4% 12, TDGW iR [5] OMS —F& [BIHK i N T LLFE 44, I

gh AR

2. SecuritylD HUE W 45 ReqStepText H X w35 (1 7 BY UE AR [R], P e sk 45 2 5 dn

N& = =ix] _

(ReqID) SecuritylD BUH
EURERGIE

OMR ooooooooﬁé)@MEw’ajﬁ
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—”_-ETEE%Q 52 5 T B 1

3. BizPbu HUHE N 245 ReqStepText H 5%t w3 i) 7 B BUAE AH 7] 5
4. Reff BUE M 45 ReqStepText H X NI I FBUIUEAR A, ARPEASFEDL S, X RI3k B
N

W55 AY | Reff Xf 52 STEP 4544 (1Y
(ReqID) BB
OoTOo
oTuU
OTE
ClOrdID
OCE
oTT
OML
OMR MarginRegmtinqID
0Qo QuoteMsgID

5. S5 P PRIES ] T AR Reff HUE UL QP1 I3k, AHRIPAAT I 5 (2 53 9 4
SHUEARR: A8 5 4% o AR S Reff BUALL cva IRk, MRHATIRE 2 AN
SHUEME; 525 Fr 4 & PRIE G SR H R 70 RV B Reff HUELL CF1 T3k, RN AT IR
(K12 53 PR g S BUE A A o

II

2
A
H

4.3.1 HI#i STEP &1

FHAR Y R ) STEP 454, J8id STEP 255 (MsgType) S AFI L5 T LAX 43

® D = Hi{t (NewOrder Single)

® F = ¥ (OrderCancel Request)

® CH = ffiE&&E#E4 (Margin Requirement Inquiry)
® S = XURArHR (Quote)

® 7 = XUURMEEHHR (QuoteCanceD

DL IR H 4R STEP 4544,  25%F M FE iV B H Y ReqStepText FBL N 2o

4.3.1.1 BABUT SRR

NewOrderSingle HARLLT 5 R

k-
RN SR Ym 'S (ReqIiD) : OTO = HABLIT FRHHR

Lo TR IR A (59) HUE 53T FRRALNT R % R/ U0 F -
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~ TECH 53 R T B
a) [RYTHIK - GFD. FOK
b) Wik - 10C. FOK
o TIMFRERMHHR - GFD
2. B G BV BT SR A
a) HATM: RITHIR (GFD)
b) ELETEM: FTA TR S A A R 2R R A
o B BRI HHR (GFD)
d) WEEE TN R (GFD)
3 FILAREE (203) EH T
a) KA. ZHIFA: &, JE& A
b)  SEAT. LA FERN
PR3 FB4 FRIA e
9 BodyLen STEP 4R K (R4 7B A N5
It STEP &5, ARFEBRFTIE 74, A
E HAM 7B BT <SOH>, A& A FE G 14k
FF<SOH>.
35 MsgType D=HI{l C4
11 clordIiD 2= AN ER 5 C10
48 SecuritylD Ak I cs
LA #HR A, BUE A N3
1= N Kk
101=22 5 i K it
522 OwnerType 102=3RZEN K (B XSS Akt
103=HLIG 5B A
104=H EA 5 K ik
105=im. 80 M Ik 55 $ 7 S
. ARG, XTFHMITRIEE S, $A: oo O | N11(4)
44 Price .
#i%1 0.0001 JG.)
38 OrderQty R EE (5% N10
54 Side LS W, BUE: 13RRE, 2 KRRk C1
77 PositionEffect | JF&/ 6, BUE: c="F &, O=HH& C1
40 OrdType TR, U
1= C Market) 1
2=fRfr C Limit)
K =T J R SR A
59 TimelnForce VT A RS () 2R A, HUE VG
0 =4 HA (GFD)
3 =R B AZH A H S (10C) c1
4 = BP0 s 5 MRS (FOK)
BOAEOLR, BRYr v GFD, ity 10C
203 CoveredOrUnc | & SiAn%s, HUHETEH:
overed 1- Covered #% i, c1
ZH% - Uncovered JE4% 5t
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—”_-ETE{%Q 52 5 T A

453 NoPartyIDs Z 5704, BUE=4, FHESH, KREETK

TR EK P R ER P TG, B | N2

SIS B
RFT | 448 PartylD | KT 10
Bt 452 partyRole WY 5, 75 24 PartyID (HUE MR AL | N4
M F T A
KT | 448 PartylD KA T BT E W T 9mhY, 888 c3
Bt Y 500, 27 24/ PartyID HIBUE A K | N4
M [ R AE i L
G % 452 PartyRole | % #H & LI CRIE T # vt K P

+3 LR T B K T s
(888) )
RiLJ; | 448 PartylD | RigJ7 HIRZC 5 HouiliY, 5 5 67 | C5
HIHR AL HIR2E 2 Ho6 5
VL VI 452 PartyRole U 1, 75 2471 PartyID (HUE KR AL | N4
5 Ji HARAE 5 ot
KL | 448 PartylD | K#ET7 ENLERALHY cs5
=45 452 partyRole B 4001, FoR 4T PartylD UEUE N | N4
R RALTT BEN AR .
198 SecondaryOrd | A& 4mhY C16
erlD WA T B,
HHE AL Gy}, SHEHE .
YA WS P, JES PO R A b .

4.3.1.2 BE5KFEN

NewOrderSingle HE L
iR
R SRS (ReqiD) : OML= & 535
PR FB4 FEAA B3]
9 BodyLen STEP S5 K I (JegrBa i) N5

Ub STEP S5y rh, AT B BRRT A NP EL B
& H A F B BB <SOH>, A& AR FBUS 1147 bR

FF<SOH>,
35 MsgType D=HIH} ca
11 ClOrdID 2 NG C10
522 OwnerType TR RA, BUEEHE: N3

1= N Rt
101=22 5 it kit
102=4> G Kk
103=H LI % & K
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),

Z.TecH

i

hett 2T 5 e B 12 11 RS
104=HE % b K it
105=7t 80 M R 25 e L i ke
48 SecuritylD HA WS cs
BUfii: B #amHE, CEBmiky c1
54 Side HEFNE N “ZBD” B, HESHD I REEN
[1 B,
38 OrderQty R (%) N10
198 SecondaryOrd | A& gmtY. A HIRE, ZFBONTHE; PR | C16
erlD RE, EGRIR A HHE G
555 NolLeges &2, BUEAET 4, FEEEH N2
602 LegSecuritylD | &Z14whY c8
624 LegSide G2, LARRIE,S N XS 1
LY &
;E/A 203 CoveredOrUnc | % Wn2s, HUETEHE:
-H overed 1 - Covered % Cc1
Z##% - Uncovered JE4 L,
685 LegOrderQty | HIR%&E (5k) N10
453 NoPartylDs S5, BUE=4, GEESH, KKREER
TR E K 7 . R E KPS, RS | N2
DIt EALERACHS .
KRk | 448 PartylD R IT K c10
#erH 452 PartvRole B 5, 27 477 PartyID fHU{E Ay | N4
i Y TR H S
KL | 448 PartylD AL T R E K 4wy, 888 | C3
PR HX 500, #7~ 24 i PartyID [UHUE | N4
e R T BB E R P T YR .
o 452 PartyRole BHEELK T CRETHRHEE
WK +3 A R T Bk
gt (888) )
Ky | 448 PartylD KA H IR 5 oY, HE | C5
I3 A 5 (L HRAS Z oS .
DEST HY 1, 75 247 PartylD fHUE A | N4
o 42 PartyRole | gy bR 5 LT
Ky | 448 PartylD KA T E N 5
Ell 452 partvRole HY 4001, 72471 PartylD [Ee | N4
R Y (R R AL T 10 B AR RS
4.3.1.3 iEHPIE S @
NewOrderSingle UE S8 5
iR
RS2 AIGS (ReqID) : OTU = iF58E 581
FR%5 T4 F B AR B
9 BodyLen STEP Z5MIAK I (a4t BLEa A N5
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% TE€ECH 25 5% 9 Kb 4
I STEP £5#h, AFEBRFT R 7/ 8L a8
HoAth 7B A BB 75 <SOH>, A AT G/ AT
<SOH>.
35 MsgType D=k ca
11 ClOordID 2 G G S C10
308 UnderlyingSe | IEFARHS, BLALER ST & LI bR AE S 6
curitylD
38 OrderQty MR R R (RSN, ETF RO N10
54 Side BUE R, BUE:. z #oRBUE, YRR C1
453 NoPartylDs | 25 541N, Bl=4, FHEREEH, KKEE KL
TR E IR . BRI P F gt FRRAC S | N2
65 ENLEACHS .
KL | 448 PartyID KA T Bk C10
®oHE HU 5, 75470 PartylD FHUE Ak | N4
i 452 PartyRole R
KL | 448 PartyID KA TR E K T mis, 888 c3
Pk HU 500, FR7~4H0 PartylD (EUE AR | N4
= T BB E K T YR o
wm | PartiRle | i sk CRRTBRRI S
+3 PR T BT E K T 4ht (888))
KL | 448 PartyID KT HRAL S ooy, HE 547 | C5
CEEW HIRAZ 5 8t
ULV U1, %77%24R7 PartylD [RIEUE My & | N4
o 452 PartyRole 7 HHR A S 2
KRk | 448 PartylD Kk T E LAY 5
El 452 bartvRole | P 4001, F75 M PartylD (HEUE K | N4
Nz Y 92 87 B AR
4.3.1.4 1THL IR
NewOrderSingle TR
ik
WHRN G2 A% S (ReqliD) : OTE =4THY
PR FEBA4 F B AR i
9 BodyLen STEP ZEMIAKE (a4 BLaAD N5
It STEP 50, ARFE O RRAT R 7/E, B85
HAhF B3 B <SOH>, A& ARG I b 14
<SOH>.
35 MsgType D=HI{ik Cc4
11 clordID 2 RN YT C10
48 SecuritylD LY, 8 MLTFLF c8
THATA KRR, BUEHE: N3
522 OwnerType 1="MNFEHEEH K
101=% 5 i Kk it
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& TE€ECH 25 5% 9 Kb 4
102=HIZE NN CEFELRSGEFITT Kkt
103=HLA$E 72 F K
104=H &3 5 K ik
105=9i 5l 1 R 5 3R AL i R S
38 OrderQty Rk (5K N10
453 NoPartylDs | 57N, BUli=4, FiEEH, KIXEE KR N2
HHFBEE . HIRAZ G RI05 . B .
KALT; | 448 PartyID KA T B R C10
Bt HU 5, 27347 PartylD HIEUE A Rk | N4
i 452 PartyRole I P
KALT | 448 PartylD KA TR E K T, 888 c3
Br H{ 500, #7~4HT PartylD FIBUE K | N4
K F T BB E K P T YR o
| PartyRole | vt ol Rt 7 B T
+3 7R BRI P T 4wt (888) )
KRk | 448 PartylD KA R G ooy, 5 s AL | C5
HA 4 2 IR 2 505 .
5 ¥ B 1, %5247 PartylD IBUE A R | N4
o 452 PartyRole 7 HHR A S 2
KL | 448 PartylD KA T E A c5
Bl 452 PartvRole HY 4001, #7477 PartylD (IEUE AN K | N4
N Y K27 BB ARAD
4.3.1.5 1TREHERIR
NewOrderSingle ATRLA FF H i
ik -
R %K AR5 (ReqiD) : OCE = ATALE I HIHR
PR T4 F B AR ReAY
9 BodyLen STEP ZE K (s B fil) N5
I STEP &5#yh, AFB A BRATE 74575, B8
Hotth 7B b 75 <SOH>, RNEATEGE 2T
<SOH>,
35 MsgType D=H#k ca
11 clordiD 2 N TR c10
TRHRS G IR R G280, BUERN 2, &
555 Nolegs B N2
TR | 602 LegSecuritylD | i&7& 2 4hY cs
R e A
Y 685 LegOrderQty | W& %1%E (3K N10
VTR KA, BUE A
522 OwnerType 1= AN HEEH K N3
101=72 5 Ft R
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Z-TECH

L 32pfiferi

A2 5 W R B L

102=HIZE NN CEFELRSGEFITT Kkt
103=HLA$E 72 Kt
104=HE X % RikZ
105=7ii B 14 AR 5% $ (i 7
38 OrderQty ITRR A G IR S E () N10
S5, BUE=4, FHEEEH, KIREER
453 NoPartylDs EH P TER T . KPS, RIS Z 5T | N2
S BB,
KALT | 448 PartylD RALTT K C10
e 452 PartvRole 5, KIRZHT PartylD FIEUE N Na
ik Y oIk s et Ial
o 448 PartylD RALTT R HE K Fomhd, 888 | C3
Bk 1 500, 2247 PartylD HUE
BB NIRRT R E K T 9mis .
KT | 452 PartyRole BREGAK T CREFHRTE | N4
o MK P +3 AR g E K T G
g (888) )
KA Ty RALTT AL 5 e fRAS, 3R 5
. 448 PartylD RS S e C5
Sy LG B 1, FoR4H0 PartylD [HEUE N
o 452 PartyRole A R S BT N4
KRALTT | 448 PartylD KL T E AT c5
BV HY 4001, 7R 2417 PartylD FIEUE
ey | 2 PartyRole | s ke L B S N4
4.3.1.6 SRHIEELEIESHKF
NewOrderSingle 2 GRS A B SRK
ik
ERW S EH GRS (ReqID) = OTT =23 ft HITE L Ak B iIF 5K 7
% FB 4 F B AR it
9 BodyLen STEP Z5MIMAK F (JaBe 7B ) N5
I STEP Z5M 7, ARFEBUrBRFTE 7/ 8, B8
HAh B Wi <SOH>, A& A7 BG I 20 b 74
<SOH>.
35 MsgType D=H#k ca
11 clordIiD 2= N YT C10
308 UnderlyingSe | IEFARES, BLALER ST & A bR LSS 6
curitylD
VTR 2RA, BUE M. N3
1= AN H K
522 OwnerType 101=22 5 fit K it
102={AMLE NN CEFEHL XSG EHTT]) AL
103=HLA$ B8 Kt
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),

~ 32 5 SR 1
104=H L o Kild
105=yi 3l 14 Ix 25 R AL s
38 OrderQty HR A=, AR A, ETF S0ty N10
747 ExerciseMeth | AbFEET, HU{H B HE:
od =W AR IRAT BT L A B c1
R=Ab B FHRIRIE, L7 B 55 7 P R IR 8 K P
453 NoPartylDs | 2545/, HUfi=4, JeH:EEH, KREE& KR
TR E M R E S TS, B SH | N2
JC5 s ENERARED
Kty | 448 PartylD Py 2K C10
e 452 partyRole BU5, o407 PartylD HIBUE ML | N4
i BERTEEWS
R | 448 PartylD R EE M T4ufid, 888 c3
B HY 500, F7~4H( PartylD [IHUE Nk | N4
I ¥ 452 partyRole JE T BT K T GG
gt PR B AL O TR H K +3
RLREETT R E K 1 9fid (888) )
i | 448 PartylD B E R 5 oG, 15 5 gk | C5
CEEW Qb B IR FR AR A B G
VLV 452 PartyRole B 1, o407 PartylD HIBUE AL | N4
5 BRI 5 It .
Feigs | 448 PartylD BB EN D, 1S 5 b Ek | C5
Bk FHREN R AR D
e 452 partyRole HY 4001, &7~ 240 PartyID FREUE kG | N4
Ak i PR E AR
4.3.1.7 HEARIR
OrderCancel Request R fs 4
Hiik
PR TR FEAIR KA
9 BodyLen STEP ZEMIAKE (a4 BLaAD N5
It STEP &M, AFBARRMTE N, aF
HoAth B BE 77 <SOH>, A& AT B G 7 bR 4%
<SOH>,
35 MsgType F=JA R C4
11 ClordID SR NS, TR H RS RN RS C10
TEFTA RS TEE A, Fl—AN 8ok i m
TS M —, A5 RGANE B AT A A
[F]— A28 Gy B e Rl ) 22 RS 5 1T B, R DA
' BEAE NI R EEMKYE.
a1 OrigClordID E%TEEF?(#%)Wﬁ%%,%%Wﬁﬁﬂ c10
FL[#) ClordID
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Z.TecH

L 32pfiferi

A2 5 W R B 2 T

i

v

A

48 SecuritylD W2 OTE/OTO F5 4 M BN & ) gtid
W2 oTT 64, WFBA 6 MEFARRY, Faftx) c8
BB HIE SR
W2 OCE 54, WFBNT
WA RA, BUE A N3
1= N B R
101=72 5 T K ke
522 OwnerType | 102=M&ENH CEFEH XS EHHTT i
103=HLIL 5 Bt & Kokl
104=1 B 38 b Kitd
105=yi 3l 14k 25 3R Ak i RS
453 NoPartylDs | Z 55N, HUE=4, FHEEH, KRG KL
TIHRR BRI P . BEEIK P oS, RS S | N2
JGT - EDEARS
KT | 448 PartylD RETTHBEE K P C10
W W Z OTT #5 4, ST BB At
K BT AR
B 5, 782400 PartylD FEUE N K | N4
452 PartyRole TR
KT | 448 PartylD KA TT R E K 19, 888 e
W HY 500, 7~ 2470 PartylD FUEUE A | N4
[l RAETTIGE W T i
it 452 PartyRole BHRE LM Ol 7 #8538 %
43 SR T R F K P T b
(888) )
KTy | 448 PartylD RETT IR 5 ooy, HE 5 | G5
kS R Gy Bt 5, T FRARIE
VL B, R JEAE AR RS S #T
5 (AR E'S
45 PartyRole B 1, R 2400 PartyID MIHUE N R | N4
TR ot T .
KT | 448 PartylD KA TT BN G5
BNV HR 452 partyRole HY 4001, F/N4HT PartylD (IEUE | N4
AL R R TT R EN I ERARES o
4.3.1.8 RIEEEIG
Margin Requirement Inquiry FRAE 4 25
HiR:
TR %% 2K %% (ReqID) : OMR = fRIE4 i)
PR FB4 FEA KR
9 BodyLen STEP Z5 A K E (a8 BUEAD N5

Uk STEP 45Mh, AFEAWAEINTRHE, 6
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),

~ 1E€ECH 52 54 I 5 e 3 L

&l B b R <SOH>, Ao A BUR 1605
5 <SOH>.

35 MsgType CH=FRIE 4 & 1) c4

1635 | MarginReqmting | 2 5h &) Jj () EriVHih A a5 cio

ID

Z 5N, BUE=2, BRIEEKS . KEHFK | N2

453 NoPartyIDs A 5 B

Rie) | 448 PartylD [ RIERIKS, KEh2sfir. | C25

EE e _

L HY 100, 7= 24H7T PartylD FIHUE
i;i]l: 452 PartyRole SR A N4
R KT HRAZ 5 ooy, JHE
g | PartylD s i g e, <
LW U1, Fo834HET PartylD HUE N

|
= 432 PartyRole | ey iz 5 e N4
4.3.1.9 HIRAGBBN TR RR
Quote HARRGH R AN VT 5 HH R
HhiR :
R SRR S (ReqiD) : 0QO =HAR AL IR T B B

I ZZBITHERYONIRY (Limit) iTH, 2 HAR% (GFD)

2. NREANFE/ 6 LHHFE/ e, A& E/ T

3 AN T RS A
P2 TEB 4 B AR Byt
9 BodyLen STEP SR KE (Ja&: 7B A N5

It STEP 4k, AFBAMRATE T, A
S H A T B PR <SOH>, AN A F B G 14 K
FF<SOH>,
35 MsgType S=Quote 1T H.HHR c4
1166 QuoteMsgID Wthdn's, FaiT B HHRE P by e 1 BT 5 G C10
=,
TERTA ARSI, F—N3E 5 8 ooie i
W] B 5 LY KMfE—, 5 RGAEEL
PEET S HE B A — /N A2 5 B e AR [R) 2 O N
g5 i, FECAE SRS EE AR NI R E S K.
48 SecuritylD A ] cs
THRTA AR, HUE: N3
522 OwnerType L=
P 101=72 5 it & 2
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SEARMY, AL JC CRE#ZE) 0.0001 JG) N11(4)
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I F [ E e A1 Il LD
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HERT G HEAZ 1 [F] — A5 5 B e R 1 2 53 P9
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1= ANFEH R
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ct N9
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RER | 48 PartylD | ARy R 51 IR, 35 5 fi | €5
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4 i ARSI

Kots; | a8 partylD_| Ak AL ICR s
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e BT IR,

4.4 EIHGEHR

4.4.1 PATRE Execution Report

TBA KE L
MEPSES MsgType = 20
Pbu char[5] BT R PBU
SetID char[3] X
Reportindex uint64 %[Zﬁﬂ?mﬁ?&%ﬁ
RS
ReqID char[3] Mk 552
StepTextLength uint32 STEP 45K &
STEP & T R HIPAT
ExecRptStepText char(] S Mg
HER

PATIREHE E S, SetlD A% X, Reportindex A% 73 X 4 B 447 ik 55 ¥t HH 19 )75
ExecRptStepText A STEP A% B e I PATH A Bt , & BARRL 52 R . BUT Rk 1) STEP

ZER), XN ExecRptStepText FEX N % o

PATIR S STEP Z5#4rh, id STEP 287 (MsgType) X AN[E 45 H) T LLIX 45
FR e N R FLRR B I e Y. (NewOrder Response)
I ¥ (OrderCancel Reject)

8

9

Ull= B2 a3k (Trade Confirm)

U12 = HE 54T (Option Multiple Leg Report)
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® U13 =& E5¥5MWi ¥ (Option Multiple Leg Response)

® Ul4= iFH8iE S5M8imY (Option Trading Underlying Freeze Response)

® U15 = TR B R HARUER B D . (Option Trading Execution Response)

® U16 =17 BLA I A1 4k M 2 Kz FL B B B ) 2 ( Option Trading Combination
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®  U17 =2 by HITE i Ab B UE 23 K 7 e )97 R LR s g il . ( Option Trading Transfer
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RS2 A9 S (ReqID) : OTO = HALIT B HIFR
STEP F5%% 150 A1 39 4 A HU(H -
JRAT B AR TN N : 150=0, 39=0
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4.41.2 HE SRS MR
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PR FBA FEA B3]
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103 OrdRejReason | yup o, 1457 BUHUE A7 cs
FHAR RGN, FoRIE a3 .
453 NoPartylDs S5 AL BUE=2, FRESM, KIREEK N2
ETT IR ZIK . R S RIS,
R | 448 PartylD KA T c10
Py & B 5, FINYET PartylD ] | N4
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F,
Ry | 448 PartylD RAETTHIRAL 5 AR C5
RS i, HE 5 HRET 58
l TC 5o
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el
4.4.1.3 iEHPE 5 R Eing M
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44



),

~ TECH 53 R T B
0= Ty ] )3
8= 441
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VLY 45 partyRole B 1, 78400 PartylD FIHUE N A | N4
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GG LTINS &R LRl LA

R
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<SOH>,
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48 SecuritylD BRI, 8 L FRF cs
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TR RIS, ARG S % (57D | €10
41 OrigClOrdID S, FRANHEIES T SR ClordID, X ik
W N, BUAE NS
ITRHE AL G IR &%, BUEN 2, &
555 NoLegs }%i’;jﬂ N2
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B 452 PartvRole 05, FoR4HT PartylD IEUE AL | N4
i Y BRI
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48 SecuritylD H B HEWE G i c3
17 ExeclD AT . SIS g, LV 97 FFkIW | C16
FMgRS . 4. 900000000000001
54 Side HUE: BRRAHSG, CERRIFD, FRRESA | Cl
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Esehhg 5 5 W OB B2 L RIE
32 LastQty A& N12
198 SecondaryOrd | ZH&4wi5. XFAHAHHK, W NZS T4 | Cl6
erlD FCZH & 9mtd, w8 Mo H, J5 8 A AGIEE
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2015040300000001)
KT PR R, ARFBAN T HRI B s
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4+ SecuritylD & ZBD B, KFBAEH .
555 NoLeges B G2, BUEARE 4, EEREEA N2
602 LegSecurityl | & Z1%mh4
D C8
624 LegSide ELITTIA, LRCRIE,S S 556 | Cl
tyy |20 CoveredOrU | 4 5 prae, HUAA
ncovered
HE 1- Covered %% b, c1
2} - Uncovered JF£% i,
685 \I;egOrdeer HIREE (5k) N10
8541 H\j"sa““meo TTHHATIAL, #2A HHIMM:SS. sss c12
42 OrigTime JRA 1T G SR B 1B TE], 509 HH:MM:SS.sss C12
522 ITHATE R, BUEETE: N3
1= N KL
101=22 5 i R ite
OwnerType 102=%3 R D
103=HLI & 55 KL
104=H"E35 % Kt
105=¥i 30 P i 55 FE AL i At
453 Z 5 A, BUE=4, EEEEH, KREHE | N2
NoPartylDs RTTRIFEF MR . R E K Famig.
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~ TECH 53 R T B
Jdn | 448 PartylID o P c10
ks L N4
T partyRole EX 5,%m§—’uﬁu Pa‘rtyID I EUE N
i RAETTHGTE K
Kk | 448 PartylD RALTT K omhd, 888 | C3
ks B 500, FR/~4HT PartylD FIHUE | N4
e R TT R F R T Yabid .

K 452 PartyRole Bk EH ALK Oyt

T4 W ;43 A R TT R R P T

i Yl (888) )

Kig | 448 PartylD RAETT R by ooy, 1S | G5

J7 H 567 IR G ot .

AL o .| Na

5 B 452 PartyRole Hﬂ 1,%méﬂj Pa‘rt\LID HIBAE Y

— RALTT HIRAL Zy 05

Vi)

Kig | 448 PartylD KA TTEM AR c5

o 54001, 7247 PartylD fUBL |
N , RN artylD |

o | FarRole | s L.

4.4.1.10 FABUTLA R 41T B ER 3R M 2

QuoteStatus Response

ST B A AN VT 5 R R ) 7

ik
RS EA GRS (ReqiD) : 0QO =HARRGAFRAM T 5 FH 4R

STEP #7325 150 F1 39 41 & HUAH -
FAR DI N . 150=0, 39=0
BN . 150=8, 39=8

PR T4 F B AR St
9 BodyLen STEP ZE MR K E (J 8B A N5
It STEP 45t , ARFBABRAT G 7174, &
B HAh T B A B FF<SOH>, A8 AT B G 4k
FF<SOH>
35 MsgType AJ=Quote 1] F H R i B ca
37 OrderID Lo T s, BUE T C16
METITERPATRA, BUEA c1
O=F¥ Zh i 3
150 ExecType 84 a7
AT AR, BUESR: c1
39 OrdStatus 0= F Ty 7
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R SR (k) , RonEMMECE, K7Lk | N10
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t
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N, BRI T 1A SR AR R
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AT Ri, BN
Ho 151 LeavesQty HESCRUA R I B &, B | N12
HIE O
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o T HCR 5 T AR A B
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151 LeavesQty S STRUR R s B | N12
KA 0

54 Side ST, BUE: 2 #oREz | Cl

453 NoPartylDs S5, BUi=2, FHEREH, KRESK N2
TR E K. BHIRAS S T,

RALTT | 448 PartylD | AT BT K c10
e e B 5, FR/5HAET PartylD FIEUE A KL | N4
ik 452 PartyRole I P ¥
RALTT | 448 PartylD | REETTHRAZ 5 oS, HE 5147 | c5
B A R Z Bot, X T R, AR
5. B IR 1) R A 5 BT

452 %mmmlﬂLﬁ%%W%mmmmﬁﬁﬁﬁ N4

J7 AR A 5y $ot .

4.4.1.11 FIALRGA IR TT S5 58 W

QuoteCancel Response HHR XD H A Ff B i o

R
RN ST AT (ReqID) = 0QO =AU Hi i JhiL 5 Wi &2

STEP #5325 150 F1 39 ZH A HUfA -
B A BT AR 8 T i S ¢ 150=6, 39=6
AR A BT AR 2R D ¢ 150=8, 39=8

PR B4 FEA IR KM
9 BodyLen STEP Z5 M RK E (JeLBLa Al N5
It STEP 45t , ARFBAMBRATfa 7174, &
B HA T B BB TT<SOH>, A& AT B 7B
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35 MsgType Al=Quote & H8. M 3] ca
37 OrderID g Bl ¥dw s, Jom X C16
MECTERPATRA, BUEA: c1
150 ExecType 6=Hfl H 18T
8=4F 4t | [
METHRRIPIRES, BUEA c1
39 OrdStatus 6= . L T
8= £ i) v
1166 QuoteMsgID XA G5, TRIT R P i 51N ES | C10
YRS,

TERTA RO ETERIN, Fl— N85 Rt 2 i
WHT B9 5 LAY KRME—, o REAE R
FRHT G525 M [F]— A28 B B o AH [F] B 22 R B
a5 1T, LA YRS ERAE VT R E AR .
48 SecuritylD Ak c8

522 OwnerType IR PT A &R, HUE: N3
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=
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¢ EE Y cl
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(EPS) 151 LeavesQty S LR R I BCE; B | N12
HIHO
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. SE A IR AR S P S o DR B
e | OrigllOrdID ITH4 (5 QuoteMsgiD) » | O
SEIT B N
(EPS) 151 LeavesQty S SRR ECE; B | N12
HIE O
54 Side SESEH W, BUE: 2 F#oRsz | Cl
453 NoPartyIDs Z 574, BUE=2, EHEEH, KIREEK N2
EAERE . HIRAZ S Ht.
KT | 448 PartylD | K7 T K C10
BB 452 PartyRole B 5, 7840 PartyID [IHEUE N A | N4
K FHEEK .
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4.4.2 —f&W . General Response
FB 4 Byt Ui W
MEPSN MsgType = 21
ReqlID char[3] Nt
BizPbu char[5] k%5 PBU
Reff char[10] ESANRHIE TS
M AR A i
Remark uint32 | BUE N 1 RoRET), H
B R R iR
StepTextLength uint32 STEP &5 K J&
RespStepText char() STEpzﬁsitiiiéﬂﬁfhﬁf
e Hts
HER

LikgERy s, BizPbu 5 Reff BUAE v 5 B 1 SR Hp % N HRAE , Remark Ay SR 2545,

RespStepText JEf 2% 1 STEP 4% = 1M B 2 4%

Har, [HABCT G RE4 A (ReqlD=OMR) i K H] General Response, H: STEP 544

LI

4.4.2.1 {RIEE TGN RN

MarginRequirement Response

DRAIE <52 2T ] Fi [V

Hiid-

PRAE AN, KFNMES2EAY (ReqiD) : OMR = {RiFE 4 A if)

Remark 7Bt. EHIMINNS, SHEGZH,

PrAE FBRA4 TR KA
9 BodyLen STEP LR K JE (a4 B m i) N5
It STEP &5, RFBAr AT e T4 8, a5
HAh 7B BB FF<SOH>, AN EAFEB G 7 T
<SOH>,
35 MsgType Cl= {RIE4 A i 5 C4
1635 MarginReamtl | B & CGRiE) EHIEN T H 5 C10
nqlD
. BRI, HEERELNHEE, BUER C5
102 CxIRejReason
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i

cth 58 5 e b 1 3
8541 Irl'jnsactTlmeO BT, #5259 HH:MM:SS.sss C12
. W SICEE, BUERN 2, HERFEAERSZ | N10
1643 NoMarginAmt R 210 T2
SAH | 1645 MarginAmt | D&%, A o6, FEHE5 N16(2)
AR, #73H 0.00
1644 MarginAmtT | jiz 22, %1 MarginAmt 43 FUIR{E | | o
ype NI EH
n 4 | 1645 MarginAmt | i H &%, #.00: o, KRR N16(2)
i R, #IH 0.00
1644 MarginAmtT | HY 101, 7K MarginAmt 4 i [ HX N3
ype BT &%,
S5, BUE=2, RIEEKS . RERTHH | N2
453 NoPartyIDs o s —
W2 g oty .
KTy | 448 PartyID RIEEIKS, KERN 25 47, C25
LEI S .
L BX 100, 7~ 24H0 PartylD HIEUE N
I | 452 PartyRole X N4
o Y (RE4K
7 7 5 CACED, S S
Z{izj: 448 PartylD %iﬁfi&x%fﬂﬁt i & C5
AL LR ) Bt 5
VLY 1, FR 4T PartylD [ N R
.: 452 PartyRole EX‘ ?%/T#élﬁu‘ ir;, FREVEEWSY S Na
5 EH IR 5 BT .

4.4.3 HIRFEZE Order Request Reject

FBA & it ]
H Bk MsgType = 22
ReqID char[3] N& et
BizPbu char[5] %5 PBU

Reff char[10] 2 NG

Mg 2 AR A AL
Remark uint32 BUE N 1 "o pliTh, H
b IAE IR iR

HERE
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4.5 Hibig2

4.5.1 ‘FEIRA PlatformState

FBR4 it i BH
MEPSN MsgType = 30
FEtriR, BUE:
PlatformID uint16
3= WBCF S
FERS, HBUE:
0 = NotOpen, K
1= PreOpen, FiH
PlatformState uintl6 .
2 =0pen, K
3 =Break, #/5
4 =Close, K]
HER

7E NotOpen. Break fll Close tR#& N B H#iE 3K (Order Request) , TDGW ¥ il i 4%

J5L K4 5009 HJ Order Request Reject (MsgType=22) T PAE4.

4.5.2 TR 515 B ExecRptinfo

FEB4 &3t} Y
H Rk MsgType = 31
PlatformID uintl6 PRIV,
3= WIRCF&
NoGroups uint32 TEIR IR
— Pbu char[5] | B3RBIT Y PBU
NoGroups uint32 TEIRIREL
- SetID char[3] FERND XS
HER

PATIR S 5 B2 Pou 14> X B2, ik OMS WHHATIR &5 M BT WIEA LA 4Ed . Hodr Pbu
Al FE N OMS FTiZERE TDGW &% PBU, tHA[HENZ TDGW BT [ HAh PBU (EL&T
[ I PBU) , TDGW TEIZIEIMAH 1 e 45 8 5% PBU, Ja 2 1T R A9 At PBU (I
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L 32pfiferi

A2 5y W A S

FENDPX S (SetiD) , BUAHAZ S RS R GRE, WHthE R GILmiaEE, & oms

ExecRptinfo H#EI% AR A, FR¥F RIE M FEAENE .

4.5.3 43X FF5 63 ExecRptindexSync

FBR4 it i B
MEPSN MsgType = 32
Pbu char[5] Bk BT [ PBU
SetID char[3] 43X
TR ) R — AT
]2 75, TDGW #5 M
NextRptindex uint64 T 5 UG HEIR J5 4L
PATIRE » A LEF
2732 S RHUA
Remark uint32 i 2R A B
HE R

o X5 R SR S NAE R — 254, &K Remark TG X, MM H Remark 4 1
B 2 7 B, HAR U 7R 45 = (U Pbu BY, SetID BUE A IEH#) o 575 [F) 25 1 3K F NextRptindex

HUE RN KT 0.

4.5.4 FXPITIRE LR ExecRptEndOfStream

TR g3t Ui
MEPSN MsgType = 33
Pbu char[5] Bk BT [ PBU
SetID char[3] 41X
MaxReportindex uint64 PATHR S R B KT 5

HER

TDGW [i] OMS A%, TR IZHAT IR RS, Ja SaZPUT b i LR 5ok A

$hn, HAMIL MaxReportindex.
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BHEMR

5.1 Mf—it+ELEF

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

uint8 checksum = 0;

uint32i=0;

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

{

checksum += (uint8)buffer(i];

}

return (uint32)checksum;

5.2 Mi— PBU KRB

W PBU IS A JLRRE X

LECE T ToGW EHI T ERELZ G KRGt )a 6 B EFBAL, MONEFAZ 5 HIT;

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

3L BT, RS 555k PBU [MAIT FIX R, FRONITRIAS 5 Ht.

TEARZL O H, Bk 180 3 BFE HLLE W B4k 3C (Execution Report. ExecRptinfo.
ExecRptindexSync. ExecRptEndOfStream) 1 LAAHIE [ Pbu F-EX F R o

H i, BizPbu %2015 &% PBU JR T R—TinS 5N, 75035 FHURE 4640 B 1)
W55 Wi K. 75 PBU 2015 ¥ 5% PBU J& T Al —inZ 5N, SNHKITH RN, 78
AT 15 B ExecRptinfo JH Bt AN B E T BRI PBU
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5t

pet—8- A2 5 W R B 1 RS
5.3 MI=sHiREi%EA
R/ HE R Wi B Text (WA
0 1EH IR H Normal Logout
1 JR Wi
4012 SecurityID iz a5 A
ReqID 4%
5000 ATE S 4K Message Exceed Max
Length
5001 AT BRI MR 1R CheckSum Error
5002 W SEEling Heartbeat Timeout
5003 FEEH OMS Bk Already Login, try
again
5004 BERRALG 5 BN R SRS R Login Timeout
5005 474 & TargetCompld AS IEHff Compld Error
5006 TDGW KREREBRX S ARG, 1 Not Ready
T e Ek
5007 W R Internal Error
5008 ANBE TR R H B A Message Type lllegal
5009 TGRS AR R
5010 SetlD %%
5011 Pbu fix
5012 AN B 3E A2 Logon JH 2 Login First
5013 NextRptindex HUE 4 1%
11270 =Rl

5.4 MiPY EzSTEP [0 EERLEt

5.4.1 HIRIFR

TDGW Hi#fiE =k
Order Request

EzSTEP %{(¥E /3
reqresp %
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regnum
ReqlID reqid

SecuritylD securityid
BizPbu pbu
Reff reff

ReqStepText reqtext

resptext

recordtimestamp

ordstatus

remark

localrespnum

resptext

5.4.2 PATIRE

TDGW #1473k & Execution

EzSTEP ¥4l ¢

Report execreport %
execnum
TechPbu/SubScribePbu
SetID setid
bcasttype
Reportindex
seqnum

recordtimestamp

ExecRptStepText

Execreporttext

Reportindex & seqnum [HEUEAN R XN C R, XEHFN:
1. Reportindex ARUATH 5573 X (SetID) #4745, seqnum LA setid+bcasttype 4T 415 ;

2. TDGW AT i 75 VL HH BR B BN AL, 38

execreport & F AL RSN -

5.4.3 — MR/ FHIRIEL

TDGW — %13 General

EzSTEP %4k
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Response/H k4544 Order reqresp %%
Request Reject

regnum
ReqlID reqid
securityid
BizPbu pbu
Reff reff
reqtext
RespStepText resptext

recordtimestamp

ordstatus

Remark remark

localrespnum

resptext
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