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StepTextLength | 216
9=210<SOH>35=AJ<SOH>37=2<SOH>150=0<SOH>39=0<SOH>1166=9)
ExecRptStepTex | HJJO0O051<SOH>48=10000002<SOH>522=1<SOH>132=0.2300<SOH>13

t
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StepTextLength | 230
9=224<SOH>35=U11<SOH>11=9JHJJ00054<SOH>37=8<SOH>17=1<SOH
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ExecRptStepTex
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t 22=1<SOH>39=1<SOH>8504=13000.00<SOH>453=4<SOH>448=A00001
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H>452=1<SOH>448=12345<SOH>452=4001<SOH>
SR AR
TR BUE
ReqlID 0QO
SecuritylD 10000002
BizPbu 21001
Reff 9JHJJ00055
StepTextLength | 169
9=163<SOH>35=7<SOH>1166=9JHJJ00055<SOH>48=10000002<SOH>5
22=1<SOH>132=0.260<SOH>133=0.360<SOH>134=0<SOH>135=0<SOH
ReqStepText >8909=0<SOH>8910=0<SOH>453=4<SOH>448=A000012118<SOH>452

=5<SOH>448=888<SOH>452=500<SOH>448=21001<SOH>452=1<SOH>

448=12345<SOH>452=4001




W BRI N, (T): 150=6,39=6, ZKI: 150=8,39=8)

TR A
Pbu 21001
SetID 300
Reportindex 8
ReqlD 0Qo

StepTextLength | 234

9=228<SOH>35=AI<SOH>37=
<SOH>150=6<SOH>39=6<SOH>1166=9JHJJ00055<SOH>48=10000002<
SOH>522=1<SOH>132=0.2600<SOH>133=0.3600<SOH>134=0<SOH>13
ExecRptStepTex | 5=0<SOH>8909=0<SOH>8910=0<SOH>300=

t <SOH>8541=20:08:39.843<SOH>73=2<SOH>41=9JHJJ00054<SOH>151=
15<SOH>54=1<SOH>41=9JHJJ00054<SOH>151=20<SOH>54=2<SOH>45
3=2<SOH>448=A000012118<SOH>452=5<SOH>448=21001<SOH>452=

1<SOH>

223 HRELHE

FB Ul
ReqID 0oTO
BizPbu 20779
Reff 2000000001
Remark 11270

R

TR B P ARYE AR I A, Remark 45 AN HUE . tEALLL 11270 FRORE LT 4R
dh. FITH A IR, Ja IR BN E AL, SAh, EPTREIRIERRERE, 52
HL R 2> PUER — 28 (0 BRI M o e 4 2



224  HAHEEB

FEIRAS PlatformState

FB HUE
PlatformID 3
PlatformState 0

PATHR S S ExecRptinfo

FB Bl
PlatformID 3
NoGroups 1
— Pbu 20779
NoGroups 3
— SetID 300
— SetID 301
— SetID 302

43 X J7 5 [F5 ExecRptindexSync

FB Vg
Pbu 20779
SetID 300
NextRptindex 1
Remark 1

I IXPAT RS 45K ExecRptEndOfStream

FB Ul
Pbu 20779
SetID 300
MaxReportindex 4

2.3 fRHER 5 Binary O H BRH

AR A S AR R B SRR AR, RSk BARMURETR



231 £iEHEHE

OMS KL Logon 74 &

FB iVg:N
SenderComplD OMS
TargetComplD TDGW
HeartBtInt 30
PrtclVersion 1.90
TradeDate 0
QSize 0

TDGW iR [F]f#] Logon 7K &.:

TB Vg
SenderComplID TDGW
TargetComplD OMS
HeartBtInt 30
PrtclVersion 1.90
TradeDate 20130327
QSize 20

TDGW 7E4 Logout 71 5

TR Ul
SessionStatus 5006
Text Not Ready

232  HHREEIRHEL
2321 MHFIABFFENZS
T H R
TR BUE
BizID 1




SR

BizPbu 88802

ClOrdID " 8"
SecuritylD "202001 "
Account "A100000010 "
OwnerType 1

Side 7'

Price 3500000
OrderQty 15000

OrdType 2!

TimelnForce '0'
TransactTime 1359300010223
CreditTag o
ClearingFirm "00123 "
BranchID " "
Userinfo 123456789abcdefghijkimnopqrstuvw
= U

Pbu 13056

SetID 801
Reportindex 15

BizID 1

ExecType ‘0’

BizPbu 88802

ClOordID " 8"
SecuritylD "202001 "
Account "A100000010 "
OwnerType 1

Side 7'

Price 3500000




OrderQty 15000

LeavesQty 15000

ClxQty 0

OrdType 2!

TimelnForce '0'

OrdStatus '0'

CreditTag o

OrigClOrdID " "
ClearingFirm "00123 "

BranchID " "
OrdRejReason 0

OrdCnfmID "1200801000000007"
OrigOrdCnfmID " "
TradeDate 20130327
TransactTime 1359300010223

JRAZ [ 4%

Userinfo 123456789abcdefghijkimnopqrstuvw
TR BUE

Pbu 13056

SetID 801

Reportindex 16

BizID 1

ExecType 'F'

BizPbu 88802

ClOrdID " 8"

SecuritylD "202001 "

Account "A100000010 "

OwnerType 1

OrderEntryTime 1359300010223




LastPx 3500000

LastQty 15000
GrossTradeAmt 525000000

Side 7'

OrderQty 15000

LeavesQty 0

OrdStatus 2'

CreditTag v

ClearingFirm "00123 "

BranchID " "
TrdCnfmlID "1200801000000005"
OrdCnfmlID "1200801000000007"
TradeDate 20130327
TransactTime 1359300010223

Userinfo 123456789abcdefghijkimnopqrstuvw

R H R
= U

BizID 1

BizPbu 13056

ClOrdID " 10"

SecuritylD "202001 "

Account "A100000010 "

OwnerType 1

Side 1

OrigClOrdID " 12"

TransactTime 1400300010223

BranchID " "

Userinfo 123456789abcdefghijkimnopqrstuvw

ARCER SR L




TR BUE
Pbu 13056
SetID 801
Reportindex 23
BizID 1
BizPbu 13056
ClOrdID " 10"
SecuritylD "202001 "
OrigClOrdID " 12"
BranchID " "
CxIRejReason 10702
TradeDate 20130327
TransactTime 1400300010223

Userlnfo

123456789abcdefghijkimnopqgrstuvw

2322 MFERMRAMEBES

BT HHR

= U

BizID 2

BizPbu 88802
ClOrdID " 15"
SecuritylD "201000 "
Account "A100000010 "
OwnerType 1

Side 2!

Price 3100000
OrderQty 100000
OrdType 2!
TimelnForce '0'




TransactTime 1419300010223

CreditTag o

ClearingFirm "00123 "

BranchID " "

Userinfo abcdefghijklmnopqrstuvw123456789
AR

= U

Pbu 13056

SetID 801

Reportindex 29

BizID 2

ExecType ‘0’

BizPbu 88802

ClOordID " 15"

SecuritylD "201000 "

Account "A100000010 "

OwnerType 1

Side 2!

Price 3100000

OrderQty 100000

LeavesQty 100000

ClxQty 0

OrdType 2!

TimelnForce '0'

OrdStatus '0'

CreditTag o

OrigClOrdID " "

ClearingFirm "00123 "

BranchID " "




OrdRejReason 0

OrdCnfmID "1200801000000013"
OrigOrdCnfmID " "
TradeDate 20130327
TransactTime 1419300010223

JRAZ [ 4%

Userinfo abcdefghijklmnopgrstuvw123456789
TR BUE

Pbu 13056

SetID 801
Reportindex 30

BizID 2

ExecType 'F'

BizPbu 88802
ClOrdID " 15"
SecuritylD "201000 "
Account "A100000010 "
OwnerType 1
OrderEntryTime 1419300010223
LastPx 3200000
LastQty 100000
GrossTradeAmt 10000000000
Side 2!

OrderQty 100000
LeavesQty 0

OrdStatus 2'

CreditTag v
ClearingFirm "00123 "

BranchID




TrdCnfmlID "1200801000000007"
OrdCnfmlID ""1200801000000013"
TradeDate 20130327
TransactTime 1419300010223

TR R

ARCER B L

Userinfo abcdefghijklmnopqrstuvw123456789
= U

BizID 2

BizPbu 88802

ClOrdID " 18"
SecuritylD "201000 "
Account "A100000011 "
OwnerType 1

Side 1

OrigClOrdID " 16"
TransactTime 1430300010223
BranchID " "
Userinfo abcdefghijklmnopgrstuvw123456789
TR BUE

Pbu 13056

SetID 801
Reportindex 31

BizID 2

ExecType ‘4

BizPbu 88802

ClOrdID " 18"
SecuritylD "201000 "
Account "A100000011 "




OwnerType 1

Side 1

Price 3200000

OrderQty 100000

LeavesQty 0

CxlQty 100000

OrdType 2!

TimelnForce '0'

OrdStatus '4'

CreditTag o

OrigClOrdID " 16"
ClearingFirm "00123 "

BranchID " "
OrdRejReason 0

OrdCnfmlID "1200801000000015"
OrigOrdCnfmID "1200801000000014"
TradeDate 20130327
TransactTime 1430300010223

Userinfo abcdefghijklmnopqrstuvw123456789
SRR R U
TR BUE
Pbu 13056
SetID 801
Reportindex 32
BizID 2
BizPbu 88802
ClOrdID " 19"
SecuritylD "201000 "




OrigClOrdID " 16"
BranchID " "
CxIRejReason 13430
TradeDate 20130327
TransactTime 1430300010223

Userinfo abcdefghijklmnopgrstuvw123456789

FHIRIELEH R
FB BUE

BizID 1

BizPbu 88802

ClOordID " 18"

SecuritylD "201000 "

OrdRejReason 11270

TradeDate 20130327

TransactTime 1431300010223

Userinfo abcdefghijklmnopqrstuvw123456789
FHAlH B
FE4RA PlatformState
FB Vg
PlatformID 2
PlatformState 0
AT E 15 S ExecRptinfo
FB Vg
PlatformID 2
NoGroups 1
— Pbu 13056




NoGroups 1
— SetID 801
53 X J75 [F 2P ExecRptSync
TB BUE
NoGroups 1
— Pbu 13056
— SetID 801
— BeginReportindex 1
43 X 5 [ 251 )3 ExecRptSyncRsp
= U
NoGroups 1
— Pbu 13056
— SetID 801
— BeginReportindex 1
— EndReportindex 888
— RejReason 0
— Text "
7 X AT A 45 ) ExecRptEndOfStream
TB iVg:N
Pbu 13056
SetID 801
EndReportindex 999

2.4 FA G Step BOH BRI

AP e Step HE, WEHEL. B

241 SiEHE

OMS ) Logon JH &




8=FIXT. 1. 1<SOH>9=126<SOH>35=A<SO0H>49=0MS<SOH>56=TDGW<SOH>34=10<SOH>52=20210413—

09:38:58. 751<SO0H>347=US-ASCII<SOH>98=0<SOH>108=50<SOH>141=N<SOH>789=5<SOH>1137=

9<S0H>1407=124<SOH>1408=STEP1. 20_SH 1. 90<SOH>10=067<SOH>

TDGW & [FIf¥] Logon ¥ &

8=FIXT. 1. 1<SOH>9=126<SOH>35=A<SOH>49=TDGW<SOH>56=0MS<SOH>34=5<SO0H>52=20210413-0

9:38:58. 776<SOH>347=US—-ASCII<SOH>98=0<SOH>108=50<SOH>141=N<SOH>789=11<SOH>1137=

9<S0H>1407=124<SOH>1408=STEP1. 20_SH 1. 90<SOH>10=075<SOH>

TDGW 7E44 Logout 71 &

8=FIXT. 1. 1<SOH>9=83<SOH>35=5<SO0H>49=TDGW<SOH>56=0MS<SOH>34=5<S0H>52=20200929-21

:00:07. 275<SO0H>347=US-ASCII<SOH>1409=0<SOH>58=NormalLogout<SOH>10=055<SOH>

TDGW Uk &

8=FIXT. 1. 1<SOH>9=60<SOH>35=0<SOH>49=TDGW<SOH>56=0MS<SOH>34=4<SOH>52=20200929-20

:157:22. 272<S0H>347=US-ASCII<SOH>10=103<SOH>

242 HHREEHRER

2421 MBIHEREMEZS

T H R



8=FIXT. 1. 1<SOH>9=260<SOH>35=D<SOH>49=0MS<SOH>56=TDGW<SOH>34=13<SOH>52=20210225—
17:52:07. 281<SO0H>347=US-ASCII<SOH>1180=1<SOH>11=A1008<SO0H>48=202001<SOH>522=1<S
OH>54=1<S0H>44=35. 00000<SOH>38=15. 000<SOH>40=2<SOH>59=0<S0H>60=1359300010223<S0
H>58=123456789abcdefghi jklmnopgrstuvw<SOH>453=4<SO0H>448=A100000010<SO0H>452=5<S0
H>448=88802<SO0H>452=1<SO0H>448=

<SOH>452=4001<SO0H>448=00123<SO0H>452=4<SOH>10=219<SOH>

P A1 1 - B )

8=FIXT. 1. 1<SOH>9=348<SOH>35=8<SO0H>49=TDGW<SOH>56=0MS<SOH>34=9<SO0H>52=20210413-0
9:21:37. 211<SOH>347=US-ASCII<SOH>10197=801<SO0H>10179=1<SOH>1180=1<SOH>150=0<SOH
>11=A1008<SO0H>48=202001<SO0H>522=1<SO0H>54=1<SO0H>44=35. 00000<SOH>38=15. 000<SOH>15
1=15. 000<SOH>40=2<SO0H>59=0<SOH>39=0<SOH>37=1200801000000001<SOH>75=20190826<SOH
>60=0845543400000<SOH>58=123456789abcdefghi jk Imnopgrstuvw<SOH>453=5<SOH>448=A10
0000010<SOH>452=5<S0H>448=88802<S0H>452=17<SO0H>448=88802<SO0H>452=1<SO0H>448=

<SOH>452=4001<SO0H>448=00123<SO0H>452=4<SO0H>10=237<SOH>

FH i i [ -9 B

8=FIXT. 1. 1<SOH>9=343<SOH>35=8<SO0H>49=TDGW<SOH>56=0MS<SOH>34=10<SOH>52=20210413~
09:21:37. 213<SO0H>347=US-ASCII<SOH>10197=801<SOH>10179=2<SO0H>1180=1<SOH>150=8<S0
H>11=A1010<SOH>48=202001<SOH>522=1<SOH>54=2<SO0H>44=34. 00000<SOH>38=15. 000<SOH>1
51=0. 000<SOH>40=2<SOH>59=0<SOH>39=8<SO0H>103=11050<SOH>37=

<SOH>75=20190826<SOH>60=0857141700000<SOH>58=123456789abcdefghi jklmnopgrstuvw<S
OH>453=5<S0H>448=A100000010<SOH>452=5<S0H>448=88802<S0H>452=17<SOH>448=88802<S0

H>452=1<SO0H>448= <SOH>452=4001<SO0H>448=00123<SOH>452=4<SO0H>10=194<SOH>

JEAZ [ 4



8=FIXT. 1. 1<SOH>9=403<SOH>35=8<SO0H>49=TDGW<SOH>56=0MS<SOH>34=13<SO0H>52=20210413—
09:22:39. 461<SO0H>347=US-ASCII<SOH>10197=801<SOH>10179=4<SOH>1180=1<SOH>150=F<S0O
H>11=A1008<SOH>48=202001<SO0H>522=1<SOH>54=1<SOH>8500=0845543400000<SOH>38=15. 00
0<SOH>151=0. 000<SOH>31=35. 00000<SOH>32=15. 000<SOH>8504=5250. 00000<SOH>39=2<SOH>
17=1200801000000001<SOH>37=1200801000000001<SOH>75=20190826<S0H>60=092232050000
0<SOH>58=123456789abcdefghi jk lmnopgrstuvw<SOH>453=5<S0H>448=A100000010<SOH>452=
5<S0H>448=88802<SO0H>452=17<SO0H>448=88802<SO0H>452=1<SO0H>448=

<SOH>452=4001<SO0H>448=00123<SO0H>452=4<SOH>10=080<SOH>

AR R

8=FIXT. 1. 1<SOH>9=200<SOH>35=F <SOH>49=0MS<SOH>56=TDGW<SOH>34=30<SO0H>52=20210224~

10:51:21. 171<SOH>347=US-ASCII<SOH>1180=1<SOH>11=A2040<SOH>48=202001<SOH>522=1<S

OH>54=1<SO0H>41=A2020<SO0H>60=1359500010223<SOH>58=12345654321<SO0H>453=3<SO0H>448=

A100000010<SOH>452=5<S0H>448=88802<SO0H>452=1<SO0H>448=

<SOH>452=4001<SOH>10=134<SOH>

ARCERL ) -G L

8=FIXT. 1. 1<SOH>9=369<SOH>35=8<SO0H>49=TDGW<SOH>56=0MS<SOH>34=24<SOH>52=20210413~

09:27:10. 878<SOH>347=US-ASCII<SOH>10197=801<SOH>10179=11<SOH>1180=1<SOH>150=4<S

OH>11=A2040<SOH>48=202001<SOH>522=1<SOH>54=1<S0H>44=35. 00000<SOH>38=25. 000<SOH>

151=0. 000<SOH>84=10. 000<SOH>40=2<SOH>59=0<SOH>39=4<SO0H>41=A2020<SOH>37=12008010

00000005<SOH>1080=1200801000000003<SOH>75=20190826<SO0H>60=0927034600000<SOH>58=

12345654321<SO0H>453=5<S0H>448=A100000010<SOH>452=5<SO0H>448=88802<S0H>452=17<SOH

>448=88802<SO0H>452=1<SO0H>448=

<SOH>452=4001<SO0H>448=00123<SO0H>452=4<SOH>10=090<SOH>

i CP S



8=FIXT. 1. 1<SOH>9=226<SOH>35=9<S0H>49=TDGW<SOH>56=0MS<SOH>34=32<SO0H>52=20210224~

10:51:44. 249<SO0H>347=US-ASCII<SOH>10197=801<SOH>10179=10<SOH>1180=1<SOH>11=A205

0<SOH>48=202001<SO0H>41=A2020<SOH>75=20190826<SOH>60=1051439331692<SO0H>103=13430

<SOH>58=12345654321<SO0H>453=3<SO0H>448=88802<S0H>452=17<SOH>448=88802<SO0H>452=1<

SOH>448= <SOH>452=4001<SOH>10=150<SOH>

2422 FERMBRAMEBES

BT HHR

8=FIXT. 1. 1<SOH>9=262<SOH>35=D<S0H>49=0MS<SOH>56=TDGW<SOH>34=36<SOH>52=20210224—
10:53:56. 214<SO0H>347=US-ASCIT<SOH>1180=2<SOH>11=B10020<S0H>48=201000<SOH>522=1<
SOH>54=2<S0H>44=31. 00000<SOH>38=100. 000<SOH>40=2<SOH>59=0<SOH>60=1419500010223<
SOH>58=abcdefghi jklmnopgrstuvwl23456789<SOH>453=4<S0H>448=A100000010<SOH>452=5<
SOH>448=88802<S0H>452=1<SO0H>448=

<SOH>452=4001<SO0H>448=00123<SO0H>452=4<SO0H>10=044<SOH>

FH 38 1 -l

8=FIXT. 1. 1<SOH>9=353<SOH>35=8<SO0H>49=TDGW<SOH>56=0MS<SOH>34=24<SOH>52=20210413—
09:38:59. 124<SO0H>347=US-ASCIT<SOH>10197=801<SOH>10179=16<SOH>1180=2<SOH>150=0<S
OH>11=B10020<SO0H>48=201000<SOH>522=1<SO0H>54=2<SO0H>44=31. 00000<SOH>38=100. 000<SO
H>151=100. 000<SOH>40=2<SOH>59=0<SO0H>39=0<SO0H>37=1200801000000007<SOH>75=2019082
6<SOH>60=0931522600000<SOH>58=abcdefghi jklmnopgrstuvwl23456789<SOH>453=5<S0H>44
8=A100000010<SO0H>452=5<SO0H>448=88802<SO0H>452=17<S0H>448=88802<SO0H>452=1<S0H>448

= <SOH>452=4001<SOH>448=00123<SO0H>452=4<SOH>10=217<SOH>

CEE LA EL S

8=FIXT. 1. 1<SOH>9=346<SOH>35=8<SO0H>49=TDGW<SOH>56=0MS<SOH>34=27<SOH>52=20210413—
09:38:59. 127<SO0H>347=US-ASCIT<SOH>10197=801<SOH>10179=19<SOH>1180=2<SOH>150=8<S
OH>11=B10011<SO0H>48=201000<SOH>522=1<SOH>54=3<SO0H>44=32. 00000<SOH>38=100. 000<SO
H>151=0. 000<SOH>40=2<S0H>59=0<SO0H>39=8<SOH>103=19036<SO0H>37=

<SOH>75=20190826<SO0H>60=0933100800000<SOH>58=abcdefghi jklmnopqrstuvwl23456789<S




OH>453=5<SO0H>448=A100000011<SOH>452=5<S0H>448=88802<S0H>452=17<SOH>448=88802<50

H>452=1<S0H>448= <SOH>452=4001<SOH>448=00123<SOH>452=4<SOH>10=116<SOH>

JRAZ [ 4%

8=FIXT. 1. 1<SOH>9=409<SOH>35=8<SO0H>49=TDGW<SOH>56=0MS<SOH>34=26<SOH>52=20210413—
09:38:59. 126<SO0H>347=US-ASCII<SOH>10197=801<SOH>10179=18<SOH>1180=2<SOH>150=F<S
OH>11=B10020<SOH>48=201000<SOH>522=1<SOH>54=2<SO0H>8500=0931522600000<SOH>38=100
. 000<SOH>151=0. 000<SOH>31=32. 00000<SOH>32=100. 000<SOH>8504=100000. 00000<SOH>39=
2<SO0H>17=1200801000000003<SOH>37=1200801000000007<SOH>75=20190826<SOH>60=093152
2600000<SOH>58=abcdefghi jkImnopgrstuvwl23456789<SOH>453=5<SOH>448=A100000010<S0
H>452=5<S0H>448=88802<SO0H>452=17<SO0H>448=88802<S0H>452=1<SO0H>448=

<SOH>452=4001<SO0H>448=00123<SO0H>452=4<SOH>10=113<SOH>

R R

8=FIXT. 1. 1<SOH>9=199<SOH>35=F<SOH>49=0MS<SOH>56=TDGW<SOH>34=40<SOH>52=20210224—

10:56:01. 165<SO0H>347=US-ASCIT<SOH>1180=2<SOH>11=B10040<SO0H>48=201000<SOH>522=1<

SOH>54=1<S0H>41=B10030<SOH>60=1430500010223<SOH>58=99999999<S0H>453=3<SOH>448=A

10000001 1<SOH>452=5<SO0H>448=88802<S0H>452=1<SO0H>448=

<SOH>452=4001<SOH>10=137<SOH>

ARCER B L

8=FIXT. 1. 1<SOH>9=370<SOH>35=8<SO0H>49=TDGW<SOH>56=0MS<SOH>34=39<SO0H>52=20210413~

09:34:07. 712<SOH>347=US-ASCII<SOH>10197=801<SOH>10179=21<SOH>1180=2<SOH>150=4<S

OH>11=B10040<SOH>48=201000<SOH>522=1<SO0H>54=1<S0H>44=32. 00000<SOH>38=100. 000<S0O

H>151=0. 000<SOH>84=100. 000<SOH>40=2<SOH>59=0<SOH>39=4<S0H>41=B10030<SOH>37=1200

801000000009<SOH>1080=1200801000000008<S0H>75=20190826<S0H>60=0934002700000<SOH

>58=99999999<S0H>453=5<S0H>448=A100000011<SO0H>452=5<S0H>448=88802<SO0H>452=17<S0




H>448=88802<SO0H>452=1<SO0H>448=

<SOH>452=4001<SO0H>448=00123<SO0H>452=4<SOH>10=159<SOH>

i CP ST

8=FIXT. 1. 1<SOH>9=225<SO0H>35=9<S0H>49=TDGW<SOH>56=0MS<SOH>34=44<SO0H>52=20210224~

10:56:19. 333<SOH>347=US-ASCII<SOH>10197=801<SOH>10179=19<SOH>1180=2<SOH>11=B100

50<S0H>48=201000<SOH>41=B10030<SOH>75=20190826<SO0H>60=1056192168630<SOH>103=134

30<SOH>58=99999999<S0H>453=3<SO0H>448=88802<SO0H>452=17<SOH>448=88802<S0H>452=1<S

OH>448= <SOH>452=4001<SOH>10=151<SOH>

243 HRELHEER

8=FIXT. 1. 1<SOH>9=189<SOH>35=j<SOH>49=TDGW<SOH>56=0MS<SOH>34=13<SO0H>52=20210224—

10:41:09. 744<SO0H>347=US-ASCIT<SOH>1180=1<SOH>11=1008<SO0H>48=202001<SOH>103=1127

0<SOH>75=20190826<S0H>60=1040523079399<S0H>58=123456789abcdefghi jklmnopgrstuvw<

SOH>453=1<S0H>448=88802<SO0H>452=1<SOH>10=008<SOH>

244  HAEE

SEEIRAS PlatformState

8=FIXT. 1. 1<SOH>9=79<SOH>35=U109<SO0H>49=TDGW<SOH>56=0MS<SOH>34=2<SO0H>52=20200930

—=11:31:30. 631<SOH>347=US—-ASCII<SOH>10180=2<SO0H>10181=2<SOH>10=241<SOH>

AT E 15 S ExecRptinfo



8=FIXT. 1. 1<SOH>9=120<SOH>35=U108<SOH>49=TDGW<SOH>56=0MS<SOH>34=7<SO0H>52=2021011

4-09:19:48. 148<SOH>347=US—-ASCII<SOH>10180=2<SOH>8561=1<SOH>8560=88802<SOH>10196

=2<SO0H>10197=801<SO0H>10197=802<SOH>10=067<SOH>

X 75 A28 ExecRptSync

8=FIXT. 1. 1<SOH>9=128<SOH>35=U106<SOH>49=0MS<SOH>56=TDGW<SOH>34=11<SO0H>52=202101

14-09:52:36. 513<SOH>347=US-ASCII<SOH>10196=2<SOH>8560=88802<S0H>10197=801<SOH>8

562=1<SO0H>8560=88802<SOH>10197=802<SO0H>8562=1<SOH>10=096<SOH>

43 X 5 [ 251 )3 ExecRptSyncRsp

8=FIXT. 1. 1<SOH>9=166<SOH>35=U107<SOH>49=TDGW<SOH>56=0MS<SOH>34=8<SO0H>52=2021011

4-09:52:36. 525<SOH>347=US—-ASCII<SOH>10196=2<SOH>8560=88802<SOH>10197=801<SOH>85

62=1<SO0H>8563=0<SOH>103=0<SOH>58=

<SOH>8560=88802<SOH>10197=802<SOH>8562=1<SOH>8563=0<SOH>103=0<SOH>58=

<SOH>10=094<SOH>

I X HAT A 45 5 ExecRptEndOfStream

8=FIXT. 1. 1<SOH>9=89<SOH>35=U110<SOH>49=TDGW<SOH>56=0MS<SOH>34=5<SO0H>52=20200930

—-13:33:10. 642<SO0H>347=US-ASCII<SOH>8560=88802<SO0H>10197=801<SO0H>8563=1<SOH>10=0

67<SOH>

2.5 THA L Binary B OHE ER~H

AN AL B A BT B R BB, TRk BARURR.

251 £iEHEE

OMS K] Logon YH B

TR U




SenderComplID OoMS
TargetComplD TDGW
HeartBtInt 30
PrtclVersion 0.10
TradeDate 0
QSize 0

TDGW & [FIf¥] Logon ¥ &.:

TR Bl
SenderComplD TDGW
TargetComplD OMS
HeartBtInt 30
PrtclVersion 0.10
TradeDate 20070312
QSize 20

TDGW J7¥4Y Logout V4 &

TR HE
SessionStatus 5006
Text Not Ready

252  MAHEB-FITHE

Lo AR U B b Bl R BUE S S 3 W], TS AT S5 Bl

FEB Byt BEH S 1Y

HEE TR LR it i

SEAH 1, SIS 100000

HEE TR PR E . W [

SEAH 1, NIAE 1000

2. AMEAI B RRIT R B E 3, WiTHEE & [ SecuritylD. BizPbu. Account
X3 A8 5 W IR A RIS S HF A IR AN B IR, AFASMX 730 BN
i AL B SN AE Ty S, HoAtolk 5528 3 [F) B

price N13(5)

quantity N15(3)




3. H{E G FEl 9 i

GrossTradeAmt | N18(5)

B RAY FB A MU 3A S Ui
BT R R TS, B aihT 17
Price N13(5)
JG, BIIES Fi/NF 1000000000
FE g 7 B, BB /T 1000000000,
OrderQty N15(3)
R ¥ 5 /)T 1000000000000
R R SE s iR S 4 4999, 999, 999.99999

JG, JRIA|OXFFFFFFFFFFFFFFFF CE G 4L
EH-D. FERABI.

HHZ BN 9SS AR R,

W& RGN REFA I I A P12 B
5, RIOE AT S e o U

# e R Sl 4 FAE e Ay AL

B, iz R AN P

2521 ABHBETNRS

T H R
FB E

BizID 100010
BizPbu 20130
ClOrdID "1001000001"
SecuritylD "600000"
Account "A277303015"
OwnerType 0
Side 1
Price 2336000
OrderQty 1000000
OrdType 2'
TimelnForce '0'
TransactTime 1359300010223




CreditTag

ClearingFirm

FH 5

BranchID "36855"
Userlinfo v

FB Bl
Pbu 20130
SetID 2
Reportindex 1
BizID 100010
ExecType '0'
BizPbu 20130
ClOrdID "1000100001"
SecuritylD "600000"
Account "A277303015"
OwnerType 0
Side 1
Price 2336000
OrderQty 1000000
LeavesQty 1000000
ClxQty 0
OrdType 2'
TimelnForce ‘0’
OrdStatus '0'
CreditTag "
OrigClOrdID "
ClearingFirm "
BranchID "36855"
OrdRejReason 0




OrdCnfmID " 0710002000000001"
OrigOrdCnfmID "
TradeDate 20070312
TransactTime 1359300010223
Userlnfo v

FB iVg:N
Pbu 20130
SetID 2
Reportindex 4
BizID 100010
ExecType 'F
BizPbu 20130
ClOordID "1000100001"
SecuritylD "600000"
Account "A277303015"
OwnerType 0
OrderEntryTime 1359300010223
LastPx 2336000
LastQty 1000000
GrossTradeAmt 2336000000
Side 1
OrderQty 1000000
LeavesQty 0
OrdStatus 2!
CreditTag "
ClearingFirm "
BranchID "36855"
TrdCnfmID "0000000000000001"




OrdCnfmID "0710002000000001"
TradeDate 20070312
TransactTime 1359300010223
Userlinfo v
SR AR

FB Bl
BizID 100010
BizPbu 20130
ClOordID "C000000002"
SecuritylD "600000"
Account " A277303015"
OwnerType 0
Side 2!
OrigClOrdID "1000100012"
TransactTime 1400300010223
BranchID "
Userlnfo 99999999 "

SRR Ty i 5

FB Vg
Pbu 20130
SetID 2
Reportindex 11
BizID 100010
ExecType 'q'
BizPbu 20130
ClOordID "C000000002"
SecuritylD "600000"
Account "A277303015"
OwnerType 0




Side 2!

Price 2336000

OrderQty 2000000

LeavesQty 0

CxlQty 1000000

OrdType "

TimelnForce '0'

OrdStatus ‘4

CreditTag "

OrigClOrdID "1000100012"

ClearingFirm "

BranchID "

OrdRejReason 0

OrdCnfmID "0000000000000000"

OrigOrdCnfmID "

TradeDate 2007012

TransactTime 1430300010223

Userlinfo "99999999"
SRR R U

FB Bl

Pbu 20130

SetID 2

Reportindex 12

BizID 100010

BizPbu 20130

ClOordID " C000000003"

SecuritylD "600000"

OrigClOrdID "1000100001"

BranchID "36855"




CxIRejReason 13430
TradeDate 20070312
TransactTime 1400300010223
Userlinfo "99999999"
2522 BRIKEMIS
BT R

FB Vg
BizID 100010
BizPbu 90020
ClOordID "B010000010"
SecuritylD "900909"
Account "C108560770"
OwnerType 0
Side 1
Price 48200
OrderQty 2000000
OrdType 2'
TimelnForce ‘0’
TransactTime 1718050000000
CreditTag "
ClearingFirm "
BranchID "65534"
Userlinfo v

FAf M [

FB Ul
Pbu 13002
SetID 20
Reportindex 7




BizID 100010
ExecType '0'
BizPbu 90020
ClOrdID "B010000010"
SecuritylD "900909"
Account "C108560770"
OwnerType 0
Side 1
Price 48200
OrderQty 2000000
LeavesQty 0
ClxQty 0
OrdType 2'
TimelnForce '0'
OrdStatus ‘0’
CreditTag "
OrigClOrdID "
ClearingFirm "00136"
BranchID "65534"
OrdRejReason 0
OrdCnfmID "0710020000000002"
OrigOrdCnfmID "
TradeDate 20070312
TransactTime 1715049639655
Userlinfo v
2523 RAT
T H R
FB Bl




FH 5 )

BizID 300010
BizPbu 22973
ClOrdID "3000100042"
SecuritylD "510703"
Account "A236047333"
OwnerType 0
Side '
Price 100000
OrderQty 1000000
OrdType 7'
TimelnForce ‘0’
TransactTime 1718050000000
CreditTag "
ClearingFirm "
BranchID "36855"
Userlinfo v

FB Ul
Pbu 22973
SetID 991
Reportindex 9
BizID 300010
ExecType '0'
BizPbu 22973
ClOrdID "3000100042"
SecuritylD "510703"
Account "A236047333"
OwnerType 0
Side 1




Price 100000

OrderQty 1000000
LeavesQty 0

ClxQty 0
OrdType "
TimelnForce ‘0’
OrdStatus '0'
CreditTag "
OrigClOrdID "

ClearingFirm

BranchID "36855"
OrdRejReason 0
OrdCnfmID "0710991200000001"

OrigOrdCnfmID "

TradeDate 20070312
TransactTime 1105373618130
Userlnfo v
R H R

FB Vg
BizID 300010
BizPbu 22973
ClOrdID "3000100122"
SecuritylD "510703"
Account "A236047333"
OwnerType 0
Side 1
OrigClOrdID "3000100102"
TransactTime 1400300010223

BranchID "




Userlinfo "99999999"

SRR RSE T ] L
FB Bl

Pbu 22973

SetID 991

Reportindex 13

BizID 300010

ExecType '4'

BizPbu 22973

ClOordID "3000100102"

SecuritylD "510703"

Account "A236047333"

OwnerType 0

Side 1

Price 100000

OrderQty 1000000

LeavesQty 0

CxlQty 0

OrdType "

TimelnForce ‘0’

OrdStatus '4'

CreditTag "

OrigClOrdID "3000100102"

ClearingFirm "

BranchID "36855"

OrdRejReason 0

OrdCnfmID "0000000000000000"

OrigOrdCnfmID "

TradeDate 20070312




TransactTime 1119245283530
Userlnfo v
i CPN LTI

FB Bl
Pbu 22973
SetID 991
Reportindex 14
BizID 300010
BizPbu 22973
ClOrdID "3000100142"
SecuritylD "510703"
OrigClOrdID "3000100102"
BranchID "
CxIRejReason 13430
TradeDate 20070312
TransactTime 1120218691820
Userlnfo "99999999"

2524 MEBR/FEREE

T H R
FB Ul

BizID 300020
BizPbu 22973
ClOrdID "3000200042"
SecuritylD "700601"
Account "A236047333"
OwnerType 0
Side 2!
Price 266000




FH 5

OrderQty 500000
OrdType 7'
TimelnForce ‘0’
TransactTime 1718050000000
CreditTag "
ClearingFirm "
BranchID "36855"
Userlinfo v

FB Vg
Pbu 22973
SetID 991
Reportindex 1
BizID 300020
ExecType '0'
BizPbu 22973
ClOordID "3000200042"
SecuritylD "700601"
Account "A236047333"
OwnerType 0
Side 2!
Price 266000
OrderQty 500000
LeavesQty 0
ClxQty 0
OrdType "
TimelnForce ‘0’
OrdStatus ‘0’

CreditTag




OrigClOrdID

ClearingFirm

BranchID "36855"
OrdRejReason 0
OrdCnfmID "0710991900000001"
OrigOrdCnfmID "
TradeDate 20070312
TransactTime 959014748690
Userlnfo v

FB Bl
Pbu 22973
SetID 991
Reportindex 2
BizID 300020
ExecType 'F'
BizPbu 22973
ClOrdID "3000200042"
SecuritylD "700601"
Account "A236047333"
OwnerType 0
OrderEntryTime 959014748690
LastPx 266000
LastQty 500000
GrossTradeAmt 133000000
Side 2!
OrderQty 500000
LeavesQty 0
OrdStatus 2'




CreditTag

ClearingFirm

BranchID "36855"
TrdCnfmID "0000000000000001"
OrdCnfmID "0710991900000001"
TradeDate 20070312
TransactTime 959014748690
Userlinfo v
2525 FBAEEHILE
T H R

FB Ul
BizID 300060
BizPbu 23429
ClOordID "3000600042"
SecuritylD "522001"
Account "A100000109"
OwnerType 0
Side 2!
Price 100000
OrderQty 123000
OrdType 7'
TimelnForce '0'
TransactTime 1718050000000
CreditTag "
ClearingFirm "
BranchID "12345"
Userlnfo v
Custodian "456"




SR

FB iVg:N
Pbu 23429
SetID 991
Reportindex 1
BizID 300060
ExecType '0'
BizPbu 23429
ClOordID "3000600042"
SecuritylD "522001"
Account "A100000109"
OwnerType 0
Side 2!
Price 100000
OrderQty 123000
LeavesQty 0
ClxQty 0
OrdType "
TimelnForce '0'
OrdStatus ‘0’
CreditTag "
OrigClOrdID "
ClearingFirm "
BranchID "12345"
OrdRejReason 0
OrdCnfmID "0730991900000001"
OrigOrdCnfmID "
TradeDate 20070314
TransactTime 1114453403663




Userlinfo v
Custodian "456"
R H R

FB Bl
BizID 300060
BizPbu 23429
ClOordID "3000600122"
SecuritylD "522001"
Account "A100000109"
OwnerType 1
Side 2!
OrigClOrdID "3000600102"
TransactTime 1400300010223
BranchID "
Userlinfo "99999999"

SRR Ty i 5

FB Vg
Pbu 23429
SetID 991
Reportindex 4
BizID 300060
ExecType 'q'
BizPbu 23429
ClOordID "3000600122"
SecuritylD "522001"
Account "A100000109"
OwnerType 0
Side 2!
Price 100000




i CPRe

OrderQty 123000
LeavesQty 0
CxlQty 0
OrdType "
TimelnForce '0'
OrdStatus ‘4
CreditTag "
OrigClOrdID "3000600102"
ClearingFirm "
BranchID "12345"
OrdRejReason 0
OrdCnfmID "0000000000000000"
OrigOrdCnfmID "
TradeDate 20070314
TransactTime 1119137143021
Userlinfo "99999999"
Custodian "456"
i

FB Vg
Pbu 23429
SetID 991
Reportindex 5
BizID 300060
BizPbu 23429
ClOrdID "3000600142"
SecuritylD "522001"
OrigClOrdID "3000600102"
BranchID "
CxIRejReason 13430




TradeDate 20070314
TransactTime 1119575561260
Userlinfo "99999999"
2526 FHAESSARE
T H R

FB Ul
BizID 300070
BizPbu 23429
ClOrdID "3000700042"
SecuritylD "523003"
Account "A100000109"
OwnerType 0
Side 1
Price 100000
OrderQty 1000
OrdType 7'
TimelnForce '0'
TransactTime 1718050000000
CreditTag "
ClearingFirm "
BranchID "36855"
Userlnfo v
DividendSelect 'U'

FAf M [

FB Ul
Pbu 23429
SetID 991
Reportindex 20




TR R

BizID 300070
ExecType '0'
BizPbu 23429
ClOrdID "3000700042"
SecuritylD "523003"
Account "A100000109"
OwnerType 0
Side 1
Price 100000
OrderQty 1000
LeavesQty 0
ClxQty 0
OrdType "
TimelnForce '0'
OrdStatus ‘0’
CreditTag "
OrigClOrdID "
ClearingFirm "
BranchID "36855"
OrdRejReason 0
OrdCnfmID "0710991900000007"
OrigOrdCnfmID "
TradeDate 20070312
TransactTime 1709491868171
Userlinfo v
DividendSelect 'U'

FB Bl
BizID 300070




BizPbu 23429

ClOordID "3000700122"

SecuritylD "523003"

Account "A100000109"

OwnerType 1

Side 1

OrigClOrdID "3000700102"

TransactTime 1400300010223

BranchID "

Userlnfo "99999999"
SRR Ty i 5

FB Vg

Pbu 23429

SetID 991

Reportindex 23

BizID 300070

ExecType 'q'

BizPbu 23429

ClOordID "3000700122"

SecuritylD "523003"

Account "A100000109"

OwnerType 0

Side 1

Price 100000

OrderQty 1000

LeavesQty 0

CxlQty 0

OrdType "

TimelnForce '0'




OrdStatus ‘4
CreditTag "
OrigClOrdID "3000700102"
ClearingFirm "
BranchID "36855"
OrdRejReason 0
OrdCnfmID "0000000000000000"
OrigOrdCnfmID "
TradeDate 2007012
TransactTime 1744025407369
Userlinfo "99999999"
DividendSelect 'U'

i CPN LTI

FB Vg

Pbu 23429
SetID 991
Reportindex 24
BizID 300070
BizPbu 23429
ClOrdID "3000700142"
SecuritylD "523003"
OrigClOrdID "3000700102"
BranchID "
CxIRejReason 13430
TradeDate 20070312
TransactTime 1744573525210
Userlinfo "99999999"

2527 FHREEFEHR




BT HHR

SR

FB iVg:N
BizID 300080
BizPbu 23429
ClOordID "3000800043"
SecuritylD "524300"
Account "A100000109"
OwnerType 0
Side 2!
Price 100000
OrderQty 1000000
OrdType 2'
TimelnForce ‘0’
TransactTime 1718050000000
CreditTag "Xy"
ClearingFirm "
BranchID "36855"
Userlinfo v
DestSecurity "519300"

FB Vg
Pbu 23429
SetID 991
Reportindex 2
BizID 300080
ExecType '0'
BizPbu 23429
ClOordID "3000800042"
SecuritylD "524300"




Account "A100000109"
OwnerType 0
Side 2!
Price 100000
OrderQty 1000000
LeavesQty 0
ClxQty 0
OrdType "
TimelnForce '0'
OrdStatus '0'
CreditTag "
OrigClOrdID "
ClearingFirm "
BranchID "36855"
OrdRejReason 0
OrdCnfmID "0730991900000001"
OrigOrdCnfmID "
TradeDate 20070314
TransactTime 949536350671
Userlinfo v
DestSecurity "519300"

FB Bl
BizID 300080
BizPbu 23429
ClOordID "3000800122"
SecuritylD "524300"
Account "A100000109"
OwnerType 1




Side 2!

OrigClOrdID "3000800102"

TransactTime 1430500010223

BranchID "

Userlnfo "99999999"
SRR Ty i 5

FB iVg:N

Pbu 23429

SetID 991

Reportindex 5

BizID 300080

ExecType 'q'

BizPbu 23429

ClOordID "3000800122"

SecuritylD "524300"

Account "A100000109"

OwnerType 0

Side 2!

Price 100000

OrderQty 1000000

LeavesQty 0

CxlQty 0

OrdType "

TimelnForce '0'

OrdStatus ‘4

CreditTag "

OrigClOrdID "3000800102"

ClearingFirm "

BranchID "36855"




OrdRejReason 0
OrdCnfmID "0000000000000000"
OrigOrdCnfmID "
TradeDate 2007012
TransactTime 957329302430
Userlinfo "99999999"
DestSecurity "519300"
i CEN LTI

FB Vg
Pbu 23429
SetID 991
Reportindex 6
BizID 300080
BizPbu 23429
ClOrdID "3000800142"
SecuritylD "524300"
OrigClOrdID "3000800102"
BranchID "
CxIRejReason 13430
TradeDate 20070314
TransactTime 959240868031
Userlnfo "99999999"

2528 RFRIE
T H R

FB Ul
BizID 300090
BizPbu 22973
ClOrdID "3000900042"




SR

SecuritylD "799981"
Account "E122973001"
OwnerType 0
Side 1
Price 100000
OrderQty 1000000
OrdType "
TimelnForce ‘0’
TransactTime 1718050000000
CreditTag "Xy"
ClearingFirm "
BranchID "36855"
Userlinfo v
DestSecurity "123456"

FB Ul
Pbu 20131
SetID 991
Reportindex 1
BizID 300090
ExecType '0'
BizPbu 22973
ClOrdID "3000900042"
SecuritylD "799981"
Account "E122973001"
OwnerType 0
Side 1
Price 100000
OrderQty 1000000




LeavesQty 0
ClxQty 0
OrdType "
TimelnForce ‘0’
OrdStatus '0'
CreditTag "Xy"
OrigClOrdID "
ClearingFirm "
BranchID "36855"
OrdRejReason 0
OrdCnfmID "0710991900000002"
OrigOrdCnfmID "
TradeDate 20070312
TransactTime 1052162729745
Userlinfo v
DestSecurity "123456 "
SR AR

FB Ul
BizID 300090
BizPbu 22973
ClOordID "C300090044"
SecuritylD "799981"
Account " E122973001"
OwnerType 0
Side 1
OrigClOrdID "3000900143"
TransactTime 1400300010223
BranchID "
Userlnfo "99999999"




SRR RS T M L

FB iVg:N
Pbu 20131
SetID 991
Reportindex 6
BizID 300090
ExecType 'q'
BizPbu 22973
ClOordID "C300090044"
SecuritylD "799981"
Account "E122973001"
OwnerType 0
Side 1
Price 100000
OrderQty 1000000
LeavesQty 0
CxlQty 0
OrdType "
TimelnForce '0'
OrdStatus ‘4
CreditTag "
OrigClOrdID "3000900143"
ClearingFirm "
BranchID "36855"
OrdRejReason 0
OrdCnfmID "0000000000000000"
OrigOrdCnfmID "
TradeDate 2007012
TransactTime 1430300010223




Userlinfo "99999999"
DestSecurity "123456 "
i CPN LTI

FB E
Pbu 20131
SetID 991
Reportindex 7
BizID 300090
BizPbu 22973
ClOordID " C300090006"
SecuritylD "799981"
OrigClOrdID "3000900143"
BranchID "36855"
CxIRejReason 13430
TradeDate 20070312
TransactTime 1400300010223
Userlnfo 99999999 "

25.2.9 PATIME PR SHEITE

FE L1
Pbu 20130
SetID 991
Reportindex 5
BizID 300021
ExecType 'F'
BizPbu 20130
ClOordID "1000200001"
SecuritylD "'704000"

Account "A277303015"




OwnerType 0

OrderEntryTime 1403300010223

LastPx 2336000

LastQty 100000000000
-1o SEPRERAC B
2336000000.00000 i

GrossTradeAmt 999999999.99999 i KA, I [H]
OXFFFFFFFFFFFFFFFFE B
HE-D

Side 2

OrderQty 100000000000

LeavesQty 0

OrdStatus 2

CreditTag "

ClearingFirm "

BranchID "36855"

TrdCnfmID "0000000000000005"

OrdCnfmID "0710991000000005"

TradeDate 20070312

TransactTime 1403300010223

Userlnfo v

253  NIAHB-EMALE
TEH AP R
FB Vg

BizID 300200

BizPbu 23429

ClOordID "3002000042"




VM AE BT [l

SecuritylD "799999"
Account "A100000109"
OwnerType 0
Designationlnstruction 7'
DesignationTransType 7'
OrigClOrdID "
TransactTime 1718050000000
BranchID "
Userlnfo v

FB Bl
Pbu 23429
SetID 992
Reportindex 2
BizID 300200
ExecType '0'
BizPbu 23429
ClOrdID "3002000042"
SecuritylD 799999 "
Account "A100000109"
OwnerType 0
OrdStatus '0'
OrigClOrdID "
BranchID "
OrdRejReason 0
OrdCnfmID "0710992800000002"
OrigOrdCnfmID "
TradeDate 20070312
TransactTime 1657484725704




254

Userlnfo

REE )&k

LR B- M 4 AR %

FB Vg
BizID 300100
BizPbu 23429
ClOrdID "3001000042"
SecuritylD "799988"
Account "A100000109"
OwnerType 0
TransactTime 1718050000000
BranchID "
Side 1
ValidationCode "12345678"
Userlinfo v

[0 2% 5 B Ik 55 AT e

FB Bl
BizID 300100
BizPbu 23429
ClOordID "3001000042"
SecuritylD "799988"
Account "A100000109"
OwnerType 0
BranchID "
Side 1
ValidationCode "12345678"
OrdRejReason 0
TradeDate 20070312




TransactTime

1657484725704

Userlnfo v
255  HIFRELHE
= U

BizID 100010
BizPbu 20130
ClOrdID "1000100001"
SecuritylD "600000"
OrdRejReason 4012
TradeDate 20070312
TransactTime 1431300010223
UserInfo vt

E: Ja B BV ERPEYIIEAE R HE I 5T, ONS W] BEAENC R IE BT B A PAT R 35 4h,

AN R E R 2 (OrdRejReason=11270).

256  FHAhHE
P EIRES PlatformState
FB Vg
PlatformID 0
PlatformState 0
PATHR A {E S ExecRptinfo
FB Vg
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5-09:21:03. 389<S0H>347=US-ASCII<SOH>10196=1<SOH>8560=23429<SO0H>10197=4<SOH>8562

=1<SOH>8563=0<SO0H> 103=0<SOH>58=Success<SOH>10=096<SOH>

I IXPAT R4S 45 K ExecRptEndOfStream

8=FIXT. 1. 1<SOH>9=87<SOH>35=U110<SOH>49=TDGW<SOH>56=0MS<SOH>34=5<SO0H>52=20200715

—13:33:10. 642<SO0H>347=US-ASCII<SOH>8560=88802<SO0H>10197=2<SOH>8563=1<S0H>10=046

<SOH>

2.7 Mg Kol

K FIFRUE JSON Hidfits A2 B
- & 5k (platform) HXU{E 14 B :
Eyit) HUfE 158




MTP 0 S

BTP 2 R
DTP 3 ARG, AT

271 IEEESCHRER

2 SO o AT I K LT 5 +PBU N .

BATHE R
2K Km | |
(Y/N)
platform String Y TaER
pbu String Y & 5% PBU
state String | Y PBU IZ17IRZS
CREATED-H#JU&IRAS
RUNNING-iZ 47 H
STOPPED-% 4]
subPbuSuccessSet List N T BRI Pbu 4138
sendEzcsPkgCnt Long Y MATERKIBS GG SE B
sendEzcsPkgTps Long Y Rk G G2
receiveEzcsPkgCnt Long Y MAT RS A AT B
receiveEzcsPkgTps Long Y B & Bk
upgradeVersionFlag Boolean | Y true-HEFETHR
ezcsAddressEntry Object | N EHE G k.
ip String EHE Gtk
locallp String EFE A b
receiveOmsPkgCnt Long Y FUL OMS 3 2%
receiveOmsPkgTps Long Y 2 OMS Frit
sendOmsPkgCnt Long Y J23% OMS HLVH B8
sendOmsPkgTps Long Y K% OMS FFmk R
omsTd String | N OMS iEB &7, ¥3: omsComplId (/ip:port)
RILINE R, WA ZIEE 2 5
upQueuePendingNum Int Y ATR bR
downQueuePendingNum Int Y AT AL B AL
upQueueHighWaterMarkNum Int Y AT BAB i e KA Ok, RPN A
downQueueHighWaterMarkNum | Int Y TATBAF i A KA R, B e A TR S
A




orderCnt Long Y BT B R AR

execReportCnt Long Y RIEPATIREEL

generalRespCnt Long Y A% — L N £

orderRe jCnt Long Y RIEHARIELH, AR PSR A fF RIEL
tradeCnt Long Y RIERAZH. A MTP/BTP V- & iZEUEA 3%
orderRespCnt Long Y OBV H R A MTP/BTP ~F & 12 HUEH G 3L
throttle Int Y AL

maxReqSize Int Y I RAEIETT AL

reqSize Int Y MRS T AL

peakReqSize Int Y VB 7R IR TT HL4Y

execRptIndexList List Y OMS KBS ECR RIE TS5 FPHEE, ZENs
- pbu String | N 5k PBU 17T %] PBU

- setld Int N X

- nextRptIndex Long N T=MPATIRE TS 1R

“platform”: 737,
“pbu”: 7380307,
“state”:”RUNNING”,

”subPbuSuccessSet”: [7380317, 73803271,

”sendEzcsPkgCnt”:2001,
”sendEzcsPkgTps”: 88,
“receiveEzcsPkgCnt” : 3465,
“receiveEzcsPkgTps”: 134,
”ezcsAddressEntry”: {
7ip”:7198.2.134.17,
“locallp”:70.0.0.0”
',
“receiveOmsPkgCnt”: 1999,
“receiveOmsPkgTps”: 34,
”sendOmsPkgCnt” : 3425,
”sendOmsPkgTps” : 786,
“omsTd”:”OMS (/127. 0. 0. 1:36543)”,
“upQueuePendingNum”: 3,
”downQueuePendingNum”: 10,
“upQueueHighWaterMarkNum”: 1,
“orderCnt”:1024,
”execReportCnt”: 1048,
“generalRespCnt”:0,
“orderRe jCnt”: 0,
“tradeCnt”:0,

”orderRespCnt”: 0,

“throttle”:1,
“maxReqSize”: 20,

“reqSize”: 2,




“peakReqSize”: 15,
“execRptIndexList”: [
{
“pbu”:”20897”,
"setld”:1,
“nextRptIndex”:987

272  HTTP EO#R

API SFFARE Restful KUA%, JEIT GET/POST J7 Tk i =K A1 IR [A] 0 3 .

HTTP RS YL«
R it
200 0K
404 THARRI, 17 SR P A BB B BRI 55 2 BRI
500 JIR 55 & A A R

VE: RARER RS, FFEbaE HTTP RS E L.
AR R AR B AR AN SR, HTTP & KR [ REE a0 T
{

“success” :false,

“data” :” internal unknown exceptin.”

2721 WEEOHER

I ARHE HTTP B GET/POST 5 sk B 45 %58 .
PRI N A I R (R BRSO B2 R (R IRV KT 1
48 PBU i 474 bR 45
> Difeiii
SREL A & PBU S8 AT 4R br s
> iERITA

GET iER, #3%Z# & URL: /tdgw/allPbuMetrics



> AERSEAED

S AT SHERR WA (Y/N) %
o N " o
/tdgw/allPbuMetrics
> RIS
B/ it DA (Y/N) ik
success Boolean Y e R A Th
data Object Y BN, 5 R
L

“success”:true,
“data”: [
{
1 S W F S0HE  #

2.7.3  Websocket O

WebSocket # R 5 & #4605, T I7 01, HE UOTREAL NS RS .
[FS, BTz, AR AR R B T 2 AL 5 M, femiakne
1. HRTERANAZ S ML, ARG =LA WebSocket 32 IR AN, T =Ko 2
SLIEYE.
4% 558 5 W R A B AR R -
| <som>



i
|
5
H

TDGW

WebSocketiEIE

A
\/

BF

A
\/

FEHRITIR)
Platform=DTP, MetricName=T001, period=30
Platform=DTP,MetricName=T002, period=5

A

PING it

A

TE BT & 1% PIN Gt

PONG it

\/

Nl RZ PONGI5E

MetricName=T001,T002,===""" TDGWA 2 4z

WiE

A

WebSocket ZE$E 1T FF

2731 MEBEOUH

> B®OER
R G5 M K ) iliE WebSocket 3815 77 358 B 52 #5t « 388 15 1A 3 11 2 9 56 15 51 )
WEAR T i (B2 5 M RERE S 7878) . SR AR R G5 W O Z IR i) A AV JEL AT LA
FinalBinary /%% (Rl FIN=1, opcode=0x2) ] WebSocket $4fi ik i . 757 b 1 IR 55 St &
AR, TN T WO AT IR AR, RO i K I B T Mask=1, AR 55 v U
BAXAER.

> HERRXUHH



I R G 5 W AR PRUE VMR ZEYE, {F ] ProtoBuf AT W 2% 18 15 A ks =2 4t /7 41
. proto SCAFAE LI % .

> FRRG
oA X £ W2 UG A R A8 UTF-8 15 4t
> SiEHLH

W% R G835 4% X ST WebSocket 8, JF5E S . Sl g ik R4k
Ko, RIS, P0G TSR s .

> DERE

RIS A TE G, G L S M e A 2 4% R, R E I R 1% PING 3, £ iR TE
W fE#45 T PONG L2 o I GFE 4L 3 YK PING-PONG [HIFE I AU E] PONG M .,
WA A5 B BR e, T TT iR, AP i .

> HEHIR

P SCTEWC BN AR TG (178 2 B0k HE AN SRS, DA Error B H B8 S s 4% R G,
Bt 5 W 21 o T B H B AR RN, TOVEIBIE Error B VRV BV AN 1 R G,
HEGWIT 2, PP RER O O S B B R ER, SRR .



2732 £iEHEE

o

> Login B3
TR e id) Eitipa
MsgType Uint32 1
Identity String RIETT Ay
Targetldentity String BT S
PingPonglnt Uint32 PingPong [A]f%, =LA NFD
PrtclVersion String HAEAINVETEN

Identity 1 Targetldentity F TR0 T7 1) & . W% RGUIE AT LAbR

Identity, EFAZ 5 M CHT Targetldentity S5

= o«

H “TbGW”,

L

NN

S

PingPong [ 7£ 5 SR A2 F I, LA SR R Login 8533 8 O - 59 X 18] 04[5, 120]

>  Error $5i%
FB 4 KA ik
MsgType Uint32 2
ErrorStatus Uint32 EE RS
Text String AR

Hrp ErrorStatus W] REHUE U1 R & X

FiRSAY i3

1 Login JH 5. 7 Targetldentity 4%

2 PrtciVersion X AR (G ARALES)

3 R e S R I #5 WebSocket AL

4 PingPong

5 T MR 4 R hn i iR

6 KRE R, HHEF

7 MRS T DY S A5 EE-Software Hi iR
> DBk

WX 5 E I A i% PING £, £EF IR R 5545 T PONG N2&F

> PSRBT



TR R P!

MsgType Uint32 3
Software String TDGW
MetricsList List
MonitorT stri W45, HUE: BTP. DTP. MTP.
-> onitorType rin - .
vp & 4 MetricName=T001 I, iZIRIHZT &£,
-> MetricName String RIE W 44 FR
) _ RIEFW , AR . BUEN-1 FRoRsK
-> Period int32 s
I HE 1%

s 5 Bl 0k A WA VT [l e N2 v B A S HE « 4715 W 5 A7 MetricName 75 : TO01. TO02.
TO03. T004, H:AfEHAKI% MetricName 4 : T001. T002. T003. T005, SLif A= #Ei% Y

MetricName & : T004.

2733 REMIKEHEE

572 5 W57 WebSocket 42 Hudik: ws://{ip}:{port}/tdgw/monitor

WEFIH 2 MetricName | SR AW B
AR

T001 [5,600] HAER

T002 [1,600] PBU 121746 H5

T003 [1,600] OMS 2 iE1EbR

T004 fik A R AEIE PBU 12171 #2 H i Hif5 8

T005 [1,60] PBU IZ AT 7 L Fi A
> RHGMXEBSER

A R

MsgType Uint32 200

MetricName String TOO1

TdgwVersion String AR AN

CertType String WEFRA . RGUET . SCHIET

CertAlgorithm String NG EN=#R

Certldentifier String W P25 ]

CertExpiryDate String WES 2 HA H

CertRemainingDay Uint32 WEP R R R




> PBU iBf7¥E#x
PBU IZ AT HRARIR M 5 5 _EAZ 5 G IR S5 2 (BB AT TR bR . IR 5 E2CS BERK T T % 5
EATTR bR E .

FE4 E3it) %
MsgType Uint32 201
MetricName String T002
\/lA:T
Platform String
DTP
EnvNum String g =
Pbu String PBU
State String IGATIRAS . 2: CREATED. RUNNING Al STOPPED
. RHCIRES . RMIER R R N/A. IhERE R
PlatformState String . . . . SR
I i O 2 G o O R = IS
PlatformDateTi stri 38 5 RG], 4% 2CA YYYY-MM-DD hh:mm:ss.
atformDateTime ring s . IRV .
WA DR FASHT, R 58 ML [
. 5 H, BRI YYYYMMDD. IR i &
TradeDay String

i_\‘non

UpgradeTdgwVerion String BT RRRA, ARTZRA, @I

LowestOmsPrtclVersion String 5 OMS Ut SRR A . CEF AR S F=R)

SuccessSubPbulist List

> SubPbu String | 1T B BLZhI¥ PBU F13&

SendPkgCnt Uint64 Ik EH B

SendPkgTps Uint64 RIEFNEZF (E/F)
ReceivePkgCnt Uint64 S NOSSEDSE !

ReceivePkgTps Uinted | ZElcEmER (E/F)

ServerAddress String R Bs b, 4% =0 1P -LOCAL

UpQueuePendingNum Uint32 AT AL FE A

DownQueuePendingNum | Uint32 AT R AL AL

Throttle Uint32 M TREY 4
. . AR A META N R, AN
ReqSize Uint32 N
MaxReqSize Uint32 BNAEE VT . PBU VLIEBUE T, BRI
q M B, SRR R




SuspendAcceptOrderCnt | Uint32 PHZ SRR B
SuspendAcceptExecCnt Uint32 PSR AT S B
PeakReqSize Uint32 VA 7RI T AL
ExecRptindexList List OMS REFEHCARKFSFPHE, 2
> Pbu String | %% PBU E(1T % PBU
-> SetID Uint32 | 41X
-> NextRptindex Uinted | TAHUTHRSG P95 M1 FFER
. HEF T
UpgradeVersion Boolean true - HEFETH

>  OMS &iEfats
OMS & ififabrfiiid NI S oMS RSS2 (8] & ififabr. Bk OMS HiEfG, FabRk i

5.

FB 4 KA ik
MsgType Uint32 202
MetricName String TOO03
S 2
Platform String H
DTP
Pbu String PBU
State String IE4TIRAS, W: CREATED. RUNNING #1 STOPPED
omdld String if_%ﬁ’\] gms 58, ¥%3: complD(ip:port).
THRIRAREEN
SendPkgCnt Uint64 KI% T B
SendPkgTps Uint64 RIEFNEZF (E/F)
ReceivePkgCnt Uint64 L NOSSIEDSE !
ReceivePkgTps Uinted | ZEUcEER (E/F)
OrderCount Uint64 | BT B IR AL
ExecRptCount Uint64 RIEPAT L
GeneralRespCount Uint64 R — ) )8 H
OrderRejectCount Uint4 | RI&HIHEEA R BFE M SCHELA S G E 45
TradeCount U0 |y MTe/BTR S £ i
OrderRespCount Uint64 RIETT FRp] S




| | X MTP/BTP ¥ & i AU 43

e HS E, TTPARIEE=A P BT A N 2L (OrderCount= OrderRejectCount+ OrderRespCount)

> PBU BfTEIHIER
PBU BT HRIRHIR M I 5 B2 Al G & IR 45 2 IAis AT Ha bR . BRI 5 EzCS BE g W T B )5

BATIRARR R

FB A E s3] Eitipu
MsgType Uint32 203
MetricName String TO04
Platform String 45

PBU String Pbu
HappenTime String yga L]
Level String 25

Info String s B

>  PBU IBATH DL

AV SRS NHIFFAL (PreOpen) FIFF (Open) A HEERS AEF5 bR o

TR e id) Eitipa

MsgType Uint32 204

MetricName String TOO5

Platform String ;ﬁ_;ﬁ‘ MTP

PlatformDateTime String X5 R Gt a], 2N YYYY-MM-DD hh:mm:ss
Pbu String PBU

State String IE4TIRAS . W1: CREATED. RUNNING F1 STOPPED

up -k FATHIE

LatencyType String down - 2 F 175 5%
total- 1T A BERE CELAE BFITRAT)

Count Uint32 % H

Max Uinte4 | RIS IE, B4 us

Min Uinté4 | /NS AE, BAAT us

Avg Uinted | “FIgIFIE, HAAT us




P50 Uintéd | 50%Hf LE7 AL i, AL us
P90 Uint64 | 90%HHf ZE /37 s, AL us
P95 Uint64 | 95%Hf ZE /i i, AT us
P99 Uint64 | 99%HHf ZE /{7 s, FRLAL us




3 ikp=d

3.1 TDGW #EMAFEDS EzZOES thilER K

HZ% (MF—: TDGW FEMI5Z 53 1 5k EzOES WS 57 51

3.2 proto X

3.21 Error.proto

syntax = "proto3";

message ErrorP {
uint32 errorStatus = 1;

string text = 2;

3.2.2 Login.proto

syntax = "proto3";

message LoginP {
string identity = 1;
string targetldentity = 2;
uint32 pingPongint = 3;

string prtclVersion = 4;

message MetricSubP {
string software= 1,

repeated MetricP metrics = 2;

message MetricP {
string monitorType= 1;
string metricName=2;

int32 period = 3;




3.2.3 PbMessage.proto

syntax = "proto3";

message PbMessageP {
enum MsgType {

UnknownType = 0;
LoginType = 1;
ErrorType = 2;
MetricsSubType = 3;
TdgwsStaticinfoType = 200;
TdgwPbuRunMetricType = 201;
TdgwOmsSessionMetricType = 202;
TdgwPbuOutputType = 203;
TdgwPbulatencyMetricType = 204;

MsgType msgType = 1;

oneof dataBody {
LoginP login = 2;
ErrorP error = 3;
MetricsSubP metricsSub = 4;
TdgwOmsSessionMetricP omsSessionMetric = 200;
TdgwPbuRunMetricP pbuRunMetric = 201;
TdgwsStaticInfoP tdgwStaticinfo = 202;
TdgwPbuOutputP tdgwPbuOutput = 203;
TdgwPbulatencyMetricP tdgwPbulatencyMetric = 204;

3.24  TdgwMonitorData.proto

syntax = "proto3";




/] ZZHMKEHHER

message TdgwStaticInfoP {
string metricName = 1;
string tdgwVersion = 2;
string certType = 3;
string certAlgorithm = 4;
string certldentifier = 5;
string certExpiryDate = 6;

uint32 certRemainingDay = 7;

/] LMK PBU & T8 R

message TdgwPbuRunMetricP {
string metricName =1,
string platform = 2;
string envNum = 3;
string pbu = 4;
string state = 5;
string platformState = 6;
string platformDateTime = 7,
string tradeDay = 8;
string upgradeTdgwVersion = 9;
string lowestOmsPrtclVersion = 10;
repeated string successSubPbu = 11;
uint64 sendPkgCnt = 12;
uint64 sendPkgTps = 13;
uint64 receivePkgCnt = 14;
uint64 receivePkgTps = 15;
string serverAddress = 16;
uint32 upQueuePendingNum = 17;
uint32 downQueuePendingNum = 18;
uint32 throttle = 19;
uint32 reqSize = 20;
uint32 maxReqSize = 21;
uint32 suspendAcceptOrderCnt = 22;
uint32 peakReqSize = 23;




repeated ExecRptindexP execRptindex = 24;
uint32 suspendAcceptExecCnt = 25;

bool upgradeVersion = 26;

message ExecRptindexP {
string pbu = 1;
uint32 setld = 2;
uint64 nextRptindex = 3;

/] ZEHHMK OMS £ iEFE bR
message TdgwOmsSessionMetricP {
string metricName = 1;
string platform = 2;
string pbu = 3;
string state = 4;
string omsld = 5;
uint64 sendPkgCnt = 6;
uint64 sendPkgTps = 7;
uint64 receivePkgCnt = 8;
uint64 receivePkgTps = 9;
uint64 orderCnt = 10;
uint64 execRptCnt = 11;
uint64 generalRespCnt = 12;
uint64 orderRejectCnt = 13;
uint64 tradeCnt = 14;

uint64 orderRespCnt = 15;

/] ZE5 MK PBU BT 45 B
message TdgwPbuOutputP {
string metricName =1,
string platform = 2;
string pbu = 3;
string happenTime = 4;

string level = 5;




string info = 6;

/] S5 M5 PBU BT ZE 4L
message TdgwPbulatencyMetricP {
string metricName = 1;
string platform = 2;
string platformDateTime = 3;
string pbu =4;
string state=5;
string latencyType= 6;
uint32 count=7;
uint64 max=8;
uint64 min=9;
uint64 avg=10;
uint64 p50=11;
uint64 p90=12;
uint64 p95=13;
uint64 p99=13;
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