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X444 : archive_bondinfoYYYYMMDD

¥ R4 : zip

R AqwE B ;T AR A

RARE: UT

XAV . B B X (bondinfoY YYYMMDD.txt ) 4@ IA, MEGREHNE L SHERFRE
B X —2. X4+ YYYYMMDD % =4 A H A0 B

BORR: BERES5HES7&EEXLH (bondinfoYYYYMMDD.txt) — 5

2.13. B2 — R EHRMY L FfE B

X4 : dygpdbblYYYYMMDD
¥ R4 xt

15T £ 907
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& TE€ECH 2 2 5 B A X T AL A

RATHE: LA

KA R#: zDisk

XHRA: BRPTE—ARRERFREEEANCAKFEEILEE (FeHKE) SE LT TRAZNLAL
X4 F YYYYMMDD % 7~ 4 A B #& A 6 B #,

EOREK:

F5 | 28B4 FREA | £

1 x5 B H C8 A H: YYYYMMDD
2 I R C6

3 TIE 77 6] A% C8

4 B — AR B N20Q2) | AL K%, TR E PN

2.14. IR AR fE B X

X4 : reff03MMDD

¥ RA: txt

RATHEE . IF R A A

KA E#E: UT. ztDisk

XBRA: T EREAEE M, AL TAERMENEREAER, X4+ MMDD k7 A B R &
B, DRRAATERX, FRUSEMA | kKo, BEKE., ZXCHEHRTH AN Unix R, HET 0x0A £

THAT

BEHREX:

FE5 | B4 FEMER FHREH
SERFEA | SHFHELEARRSE, BE Cs

: RO301 7 HI W EE 2 15 &

2 & g A AW E N R C8

3 EHRGRA C19

4 HIAR & 2 AR C20

5 T B A SRR C6

# 167 #9071
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TECH

AT 2 2K 5 BT AR U A e U AL A

ek
5 A 3E O %
6 Cs8
4 7R
7 FRHgIEZr KA | EBS R TARWI XAy ETF, ASH R TARKI £ A b R 2 C3
HENESY ENRKBAR, WARFEN “E” ; EHERBN, WAFHENY | CI
8 .
9 N RS A, MARFENY “C7 5 FHAHKE, WRFENY “P” Cl
10 &Yy #AT BRABRRREHEERHEHEN N11
11 B AAT A Z 1t AR B By AT, KA 2] 0.0001 T N11(4)
12 RO A B E35 B, YYYYMMDD C8
13 wJE R 5 8 MM R E R % BIATRE, YYYYMMDD C8
14 HWAATALH WAATHE, YYYYMMDD C8
15 IR H H IRZEH, BANTRENT A% H, YYYYMMDD C8
16 AR WAE B H, YYYYMMDD C8
17 & RS MRAAMWIAS Cl
S AEHRT | BAE (K) N12
* x4 HARFCEENFERTELZZ A WEKME,
19 EARRE N | o B A, BT, B4 T (K E 0.0001 T ) N11(4)
EAMERN | EEEEN, wBRNGRENNAEENEEN (A4 LT E | N1L@)
? BRASEEMN) , AXF, #46: T CF#Z 0.0001 T)
BRI AT | BAURR B9 TR AR TR B R R B RTIR A A, ASE, AL | N11(4)
s # 7L (K %] 0.0001 TG )
K 2K 8 IR ) & Cl
22 " N’ A K Bk 0 IR R A
23 il EROME | LB Ak E M, B T CR#4E 0.0001 TT) N11(4)
24 BB TIRE | LB Mgk E M, B 7 O % 0.0001 TT) N11(4)
25 BALRAE 4 LEFA-—KREATFENRIESHE, KA N16(2)
AL 4 H N6(2)
26 s RiE&H RS, B0 %

F17H #9071
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TECH

AT 2 2K 5 BT AR U A e U AL A

_FERBeri
AL 4 & b N6(2)
27 fRIEAITE S, 2. %
1) % %k —
28 BFH — F 3 LA A B N12
B RAH # R N12
29 BAERN AR EREK R TR,
TR
B RAH # R N12
30 BAERN HE AR AR KR EIR,
R
B WM H AR NI12
31 BETH EREEREKE TR,
TR
B WM H AR NI12
32 BT AR AR K S B R
IR
33 AR | 4. 6, FE#E 0.0001 TC N11(4)
BRAEARS | ZFBEHNSFHE, AREMETHEEZNE L, L2 XNHE | C8
15 BAR A =R
E1fL: ‘00 krAHAAe, ‘17 EFRHAZEAL (FEFE
&R A) MENTF A
F24L: 0 krkELZEM, ‘U krEgEE, (1Y,
HIE0)
34 F3f: 00 karkwIHLBEME, ‘U RArEHEINHBEOLLS
AXEGH,
FAafr: 0 kraHiAMIAE, 1V krmELSHPRFH
KNEH R ETRE,
ES5f, ‘A RFALUHHFEMNEY, ‘B XTrHFELZWNAY
ol ‘17 kTAAFHHFATEAMNZAS K, ‘0 %
7R 5 DL BEAT BT At 4 A SR
EHEMEHE | ZOHERTEENZA SR YMAEY EE, YYYYMMDD, | C8
35 Kug | B | T E2 B mESA %, T B B2 B E| B e,
B 3 WFBEEEEE P EE,
¥ E XM, RO LI ERYT BN, Y4

% 187 £ 90T
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#-TecH

BRI IR A 5 P T 3 B AE UM A e B 1 AR UL A

2.15. IR ERE B E IR X

X4 : reff0302YYYYMMDD

¥ R4 : xml

R AR ;T AR A

RAEM: UT. zDisk

XHHP: ZXHAARELEE S, B TLERFEENEGAMER., X4+ YYYYMMDD %k =4 A

AR B, FANHAA ARG EX A xml f — % OptionContract_Rec 2.5k ,

I : GBK 477

FEOREX:
FE | FBAK FEEXAR | FRHR FHREA
ZEBERBATREF, BHE Cs
1 RFStreamID | % 445 £ &
RO301 & 7~ # A FE 4 15 &
2 SecuritylD ek L B A4 06 24 0 C8
3 ContractID EAR R C40
ContractSym
4 HA A 4 AR C60
bol
UnderlyingSe
5 Fr 8 3E 77 R AD C6
curitylD
UnderlyingSy | #£ i iE 2 iF %
6 C8
mbol 4
UnderlyingTy EBS %k rmArHy KAy ETF, ASH &% | C3
7 T BT 27 R A
pe PR R A BE
AKX, MWAFEAE"; #FH | Cl
8 OptionType B % R }
£ ABA, N ARFBEAA”
AW, MARFEAC; FHAE, W | Cl
9 CallOrPut AT )
KT AP
ContractMulti N11
10 R ZRABRRIREEERNE N BN
plierUnit

%207 £ 90T




\;

& TE€ECH EEE 5 5 B 4 B SO A et T AL A
Z R R BRI G B BATAA, | N11(4)
11 ExercisePrice | #AATA M
# %] 0.0001 TG
12 StartDate TENK G H R EANZL S B,YYYYMMDD C8
B &R EX S H /AT HE, |C8
13 EndDate G X % H
YYYYMMDD
14 ExerciseDate | #BATALH AT EH, YYYYMMDD C8
AR EE, BRIANTRENT—4I%K | C8
15 DeliveryDate | T X #| H
% B, YYYYMMDD
16 ExpireDate BRE 0 E HHEHE, YYYYMMDD C8
UpdateVersio C1
17 &4 AR E A A H AR
n
BALE (5K) NI12
TotalLongPos | % #l & %4 & F
18 A RFLEEENIFLATILEZZA
ition Minie
G IR
SecurityClose WE B R A, AT, B 6 OF# | N11(4)
19 A AR AN
Px %] 0.0001 7T )
E B 2B, B AR BN YR EE | N11(4)
20 SettlPrice HEHTGEEYN | WEEN(AALTEHEESEN ),
FAFE, BA. ou (K2 0.0001 T )
HAAT B9 3 2 Br A T B B 8 B BT R | N11(4)
UnderlyingCl | #r B9 3E 7 BT ¥ ‘
21 WA, HXF, B T (FHE
osePx #
0.0001 7T )
PriceLimitTy | # 2k 18 R # £ | ‘N°& a2k i@ R | K A Cl
22
pe A
DailyPriceUp Y H AR N, A T CE#E | N114)
23 K18 _E IR A A
Limit 0.0001 70 )
DailyPriceDo Y H A KN, A T OE#E | N114)
24 B8 T IR
wnLimit 0.0001 7T )

#2171 £ 90T
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& TE€ECH EEE 5 5 B 4 B SO A et T AL A
YHFH—KAEANIFEEZNKRIESE | N16(2)
25 MarginUnit BALPRIE 4
2, B3 o
MarginRatioP | & iE 4 1t & N6(2)
26 fRiE&IHES %, B %
aram1 5] % %% —
MarginRatioP | & iE 4 1t & N6(2)
27 fRIESITE S %, B %
aram?2 5l % %% —
28 RoundLot BER — SRy A B N12
LmtOrdMinF1 | 2 % [R 1 # 4Rt N12
29 BERMNFERE HFREKEK TR,
oor ’F I}FQ
LmtOrdMaxF | 2 % [R 1 # 4Rt N12
30 PR FRE FREKIHK LR,
loor EIR
MktOrdMinFl1 | ¥ % W 4 # 4} N12
31 BTN IR FREKEK TR,
oor ’F I}EQ
MktOrdMaxF | ¥ % W 4 # 4} N12
32 BTN R FREKIHK LR,
loor EIR
33 TickSize SN EAL | AL J6, FEFZ] 0.0001 T N11(4)
7 AT AE LR R A L C8
F 16 00 krA A4, ‘17 E£F
RAlZHFa (FEESELFL) AT
AT A
g2, ‘00 karkESEM, ‘U
ForEsgErR, (Y, HHEO)
SecurityStatu | A & AR A
34 ®3fL: ‘00 karklEwHEHE, ‘1
sFlag ERBE
A THEBIHEFRESARGHE,
Eaf, ‘0 korEPAMIAE, ‘1
ETRHEESARG B NAH K ETHE
% o
F50: ‘AT RTYEHFERNSY,
BRTHENAEN

B 227 £ 90T
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~ TECH 2 2 5 B A X T AL A

FOM:URTAATRBITELNZ
UK, 0 R F LHHAT T 9 4 &
HHs

ZEHMERTEAMEAAKGR M | C8
FHMWEHS | hiEH, YYYYMMDD,

3 | PP s e | T B2 BN A4 T B0
) B N E2 B, BN BN, RFRGE
b 3 A
UnderlyingSy | #£# iE % iF % | AU IEF KGR, HF LK ERK, | C32
U mbolbx | % (%) | BEMEATESRERAE 5.

2.16. BIAX 4 & 5K o %

X4 . zhcl03MMDD

¥ RA: txt

RATHEE : TF R A A

RAEH: UT, zDisk

BV BA s U b ALY B A4 A s fE K5 B, U4 MMDD & om F B R BB B IR RATRRA,
FERUSBE | kB, BEKE. RO AKERRIRAER, (CAEARNEAREE, TRBLNE

HE REE, X AT AN Unix 7 X, EEI 0X0A &K w47,

2o

Fe | #B4 FRMFR FREA

1 SEHEEA S H R BTRE, BHE C5
C0301 % 7 21 & % s 12 &,

#23W #£907W
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& TE€ECH 2 2 5 B A X T AL A

2 4 & Sk 2 AR AT 2 22 SR C32
AT B8 T A

A TE 4 T A 2= R

AT RE 2= SR

5 R =k

T AR Sk

A A R S T A T

3 4 A 5K W 2y A HRTH 7 fbo A %k, 8
CNSIC. PXSJC, PNSJC. CXSJC. KS. KKS. ZBD
4 Ra& A Fus iR A AH, 14 A N2
5 SRBAT &AL F—f: SAHFZHE, DALEELE, NyEHHE Cl16
FE K
% f: S HMEARE, DYTREARH, N ARNEE
B

=4, ‘00 HEHEAFMER, 1 HE1HAD
M, WKREHR, N RTFEAEA,
EWAEEE+AETY

e |0 | PREERER o, v rran ci
INERREE=S LA, S 354 “l
8 | EAMBRE | piARs, REME. Cl1
1 - Covered % it
= #& - Uncovered FE 4 ¥t
9 AR BT | )1 T8, 1 R FARNER, 2 k2., BT, 1
NIEE 48 7 % F
10 | BHWEMER | (Y “gumii” %1460 DRAEX, N1
FF W1 TFHe, | RFE S B R, 2 k2, wBE N A,
) 15 A8 ] 4
11 LR N2
AW MANTE | B K P e A 4K
¥

# 24T £ 90T
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217. FHRX 555 A5 B Xt

XA 4 : bondmbrs yyyymmdd
¥ RA: xml

RATHE 1 IF R A A

KA E#: 2tDisk, MDGW

XAV X4 F yyyymmdd -4 F OB AR B SCHE F B B

FEOREX:
F B A FX A4 k& B LHE FEER
E F AL 1R D MemberID C12 Y
HLAG 8 FR ShortName C40 N
HLAG 4 R LongName C200 Y
FRRFEHAZLOR 1= &
CoreFlag Cl1 Y
2 B AR IR 2= %
Tl :
<?xml version="1.0" encoding="UTF-8"?>
<BondMbrs>
<BondMbr>

<MemberID>CH4SHZT12345</MemberID>
<ShortName>Jll i #/l.#</ShortName>
<LongName>l| i, 7= ] . #4 </LongName>
<CoreFlag>1</CoreFlag>
</BondMbr>
</BondMbrs>

2.18. RFER & R fE R Xt

XA 4 : bondtrdrs yyyymmdd
¥ RA: xml

RATHEE : IF R A A

KA E#: z2tDisk, MDGW

XAV X4 F yyyymmdd -4 F B AR B SCHE F B B



#-TecH

ERBRR LB AR B S B U R g 0 AR B
#EoEX:
% FX A4 k& B LHE FEMHR
R 57— K P TraderCode C10 Y
BERZ Z 7R FSPCode cé6 N
5 R4 TraderName C100 Y
FIt J& I 2 ALAA AR A MemberID C12 Y
Bk A AL E 5 A Contact C40 N
4= g5 R
R KA TraderType C4 Y
15= L@Ex G R
T~
<?xml version="1.0" encoding="UTF-8"?>
<BondTrdrs>
<BondTrdr>

<TraderCode>i1021234501</TraderCode>
<FSPCode>702001</FSPCode>
<TraderName>% % i 1</TraderName>
<MemberID>CH4SHZT12345</MemberID>
<TraderType>14</TraderType>

</BondTrdr>

<BondTrdr>
<TraderCode>1021234502</TraderCode>
<TraderName>%X % i 2</TraderName>
<MemberID>T12345</MemberID>
<Contact>01012345678</Contact>
<TraderType>15</TraderType>

</BondTrdr>

</BondTrdrs>

2.19. i3 7= % E A2 & X4

X A4 : products_yyyymmdd
¥ R4 : xml

RATHEE : TF R A A

KA ®H: z2tDisk, MDGW

%267 90

b
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TECH

FEBeh

AT 2 2K 5 BT AR U A e U AL A

XHPLA: X4 F yyyymmdd & 75 4R A OE A SO

i
XHRERR G FEEET R, FEEBRFIINRE, H

A H

B, —HAiEZ&Zx xml PH—4908%, g E%
SEREXZ G BT .

BEOBEX:
FRATK FRAXA XA | BHE A
i %A SecuritylD c12 y | EFRE
IEH R AR SecurityIDSrc C4 Y | 101=k i H R 5 T
ISIN %7 ISIN c12 N | TE, FAEA
iE % B Symbol C40 y | PXEHFAR
¥ AL AR LongName C60 Y
L P A VT B i T A A A AT A
Ak R A UnderlyingSecurityID | C12 N o B, 5 B SLAR B9 7 8 19 A
KA,
UnderlyingSecurityIDS e
S R R c4 N | 101= kRS A
rc
IE 2 2 7 SecType C6 Y 5L 5 L&
/L\\/\ ?‘
% F A SecSubType C3 Y HE YA L &
B
WAE 28 ER, EFRAS N
IE Z 28 AT A SecSegTag C4 N
(g
A5 27 77 o 22 A, Hf R
mE (7T) ParValue N15(5) Y
£0.00000’
Y- £
AR IR B AT CrdBuyUnderlying Cl Y
N= %
Y- £
AR A AT B AT R CrdSellUnderlying Cl Y
N= 1%
R BE k27 T o AR AE Y= %
GageFlag C1 Y
SR AT IR N= %
R Y HEHE X AT Y= =%
DayTrading Cl Y
N

NN

I
my

%277 £ 90T
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~ TecH T B BOR S M T AL B
TR RBEME (5% 1S04217)
P RAARL Currency C3 Y USD= X7
CNY = AR T
HTRE, RREGRS AT T
PSRl ExDividend NISG) | N | TEERTEGREEH AT R
%, krHELH SR ELH
AT A PrevClosePx NISG) | N | SR E DR S E
b E# ListDate C8 Y | YYYYMMDD
EEFEMNZEHFERAHEY
HRHFE YU EEAT e A 38
QualiFlag Cl N
S Y= &
N= %
WRHELWEE K
FRHFE YW EEAT
QualiClass Cl N | 1= HREHEYHERE
2= PR HHEYHERSE
FRAEHTUR OANAREIRA,
iE R A SecStatus
0 MRA, R AT A
1= FH#&H
2= %A
3= A& (FHE)
— KA Status C2 N ‘ ‘
4= KA BRE R T XFFIE
AL
5= X GEE
PATT 91k 2 7= & ¢ A F Bt ( BondParams )
wERZ B4 (B8
LastDate C8 Y | YYYYMMDD
% | BIRH)
A
E2lp: = MaturityDate C8 Y | YYYYMMDD
F
77 R PxType Cl Y 0= %

% 28T 90T
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&.TecH

FEBeh

AT 2 2K 5 BT AR U A e U AL A

A AR AT A

NOGuarantFlag

Cl

18 RS A AT A

SwapFlag

Cl

2= ek FRGEXF (TH)
3 = BHFES- R BT K i
Ao tuiE e b5 e (H
#)

B & AT A

PutbackFlag

Cl

| = ERARS 65 E
REXH

2= GALARETH (FH)
3= ERARESTLHERY S
REP G UF REHLH (T
#)

B & 4 AR A

PutbackCancelFlag

Cl

1 = FHF=H- A B 2 ki

G

2= ek FRGEXF (TH)

3 = BRMEE a8 B
Ao el F R2RH T (H
#)

A AF IC B Rk R A

(7;)

PrevNegoClsPx

N15(5)

S N YUY e A G
R TR R L R
3 E R R ) BE RS

B AR A 2 4 45 (0 )

PrevAvgPx

N15(5)

i R S QA NE U i e e
R R R R
e E K ) BETBRIRE

JLA

L T4 FagEmmits, —REALT, wAXFE (K EWEH, ERRA%) A5 Fa T2, WU

# 297 90T




=TECH

FEBeh

0

AT 2 2K 5 BT AR U A e U AL A

Eh e T 6 RHfn KT T 6 WBAE A E; FFAlH, T4 =AU R SR 4, HAE 20 08 AR A 04

55 B MR A R G A

2. X T HEAAE R RAD, BRI N4 T T R T R R R R R T e R R B

3. % % 5] (SecType) . iE#F 2% 5| ( SecSubType ) F1if % 48 #7425 ( SecSegTag ) JH 5 it A

SecType Pt SecSubType | SecSegTag F= &L
GBF / Ef., IR, BIRXFR. BREL R
CBF / B A N &5 )
NE B, A (FREBFIFR) . A%
CPF /
B L
/ FERNFET H#AF
D % CCF
B010 A BN FE T # 4%
OLF / BFER
ABS / B 7= AR AL S
BBS / KRR R R
CBS / & R P X Fril &
Rk 2K ARP / % A7 X E
L
A TRP / FHEFHR = E Y
CDS / EHR&F A% (CDS 44 )
W e % 3
SC CDX / HEHENEREPEL (CDX A4)
By
CDW / 5 A R 3 F A
CB /N REITs RET / /N %= REITs
F121 B tk4& () ETF
EU 24 EBS F122 BW k% (PFE) ETF
F123 I 4 ¥ B K ft % ETF

4. 3FiE# F %45 % GBF. CBF., CPF, CCF. RET. EBS W7 &, HATkANES LB & 2 A0 4 F

%% % OLF, ABS., BBS., CBS, ARP, TRP, CDW /= %, HATU# M85 A7 JE I B & K 2% 5 *-F CDS.

CDX = &% L F .

# 307 F£ 90T




|
£TE§%§ AT 2 2K 5 BT AR U A e U AL A

5. A TEZETFRMANZET i (CCF) &, FamaTEY, TiEERRERRESS NI FH 05,

6. XRALT “BEMAXFAR T L7 KL &G, BT 6reE, REEFEAERML, Hkd

MAFHATRE, WHFE, XTRAFERGF, BWRELTECRKZSFZN,

7. BRAHELYUEGERSAIBRHELUECELEMHANERN TRES G, BEXT RN EELS &,

8. EFRAFBEWHFRE, WRSEGFRERLMERTHRAE, LIEFUERATHRS N E,

9. ERZ B (R|MEILE ) RTALE (&) TNRE-NMARKZE, BETURKR G, HLAKHTHE

<?xml version="1.0" encoding="UTF-8"?>
<Products>
<Product>
<Security]D>123456</Security]D>
<SecurityIDSrc>101</SecurityIDSrc>
<Symbol>7 ] # i </Symbol>
<LongName> 7 7] # it </LongName>
<SecType>D</SecType>
<SecSubType>CCF</SecSubType>
<SecSegTag>B010</SecSegTag>
<ParValue>100.00000</ParValue>
<CrdBuyUnderlying>Y</CrdBuyUnderlying>
<CrdSellUnderlying>Y</CrdSellUnderlying>
<GageFlag>Y</GageFlag>
<DayTrading>N</DayTrading>
<Currency>CNY </Currency>
<ExDividend>1.00000</ExDividend>
<PrevClosePx>123.45600</PrevClosePx>
<ListDate>20190329</ListDate>
<QualiFlag>Y</QualiFlag>
<QualiClass>1</QualiClass>
<SecStatus>
<Status>2</Status>
<Status>5</Status>
</SecStatus>
<BondParams>

<LastDate>20250424</LastDate>
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<MaturityDate>20250425</MaturityDate>
<PxType>1</PxType>
<NOGuarantFlag>Y</NOGuarantFlag>
<SwapFlag>1</SwapFlag>
<PutbackFlag>1</PutbackFlag>
<PutbackCancelFlag>1</PutbackCancelFlag>
<PrevNegoClsPx>121.86000</PrevNegoClsPx>
<PrevAvgPx>121.86000</PrevAvgPx>
</BondParams>
</Product>

220. FHRARX TS F R ERKX)

X4 4 : bondnegoparams_yyyymmdd

¥ R4 : xml

RATHE T IF R A A

KA RH: zDisk

XERA: X4 & yyyymmdd R4 F B ARG SCHEER B #, — FHESX N xml F8 —FI8%.
EUHK:

FEAK FEREXA *A SoH A
Ea Vv 55E R BasicBusReflnfo
IR SecurityID C12 Y
E 2R A5 IR SecurityIDSrc C4 Y 101=_FFE X 5 Ft
R 58 &k TradingParams
— | R 5HER TradingParam

D=t A 5

3=p K
— | = | XFFT K TradingType N2 Y 4= R &

5=3 K KK

6="7 1] ¥ it
— | — | A OpenTime C6 Y HHMMSS
— | > | YA CloseTime C6 Y HHMMSS

% 327

b

9071
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— |- | FEXHETR BuyQtyLowerLimit | N17(3) Y KANFEHFREE

— |- | HEHERNEHEM BuyQtyUnit N17(3) Y ;ka%%%%ﬁﬁﬁ nE

— |- | FEHELR BuyQtyUpperLimit | N17(3) Y RAEHREBE

— |- | FEXHETR SellQtyLowerLimit | N17(3) Y /N HREE

- |- | EEBERDTHEML SellQtyUnit N17(3) Y j;iéwk%%gﬁﬁ%ﬁ e

— |- | #XHELR SellQtyUpperLimit N17(3) Y KAZHREE

— | > | RXAHE/NE S EA AmtUnit N20(5) N PR R SRR S AR
Lt B B A

— | - | RXA2H TR AmtLowerLimit N20(5) N /N B3R R 2T Y A A

— | - | RAITEMNE PriceUpperLimit N15(5) Y Y H A H AR & R

— | - | HADITEME PriceLowerLimit N15(5) Y E RISk DR oS

— | > | R/ R A PriceTick N15(5) Y o AR B B /N R B AL

YA

I AXBHEETSE5RFEAFEFLRRR (LEHEKK.

BRI R

36 Kk AR R AR ) AR

RN GV E5EEE, B4 F%£4 % GBF., CBF. CPF, CCF. OLF. ABS. BBS. CBS. CDW. RET

By AE K 5

2. XTFHAE: BN T

3. T HE: WmAfRAEINEF, BAATIUEH; 0K A% REITs, BAAH;

4. T RREH: XX COW (FARFRIL) £8, kr4 XKL, BULAHT

T~

<?xml version="1.0" encoding="UTF-8"?>
<BondNegoParams>
<BasicBusRefInfo>
<BondNegoParam>
<SecurityID> 7~ 7] 1% 25 </SecurityID>
<SecurityIDSrc>101</Security]DSrc>

<TradingParams>

# 337 £ 90T
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<TradingParam>

<TradingType>2</TradingType>
<OpenTime>150000</OpenTime>
<CloseTime>153000</CloseTime>
<BuyQtyLowerLimit>1000.000</BuyQtyLowerLimit>
<BuyQtyUnit>1.000</BuyQtyUnit>
<BuyQtyUpperLimit>10000000.000</BuyQtyUpperLimit>
<SellQtyLowerLimit>1000.000</SellQtyLowerLimit>
<SellQtyUnit>1.000</SellQtyUnit>
<SellQtyUpperLimit>10000000.000</SellQtyUpperLimit>
<PriceUpperLimit>120.00000</PriceUpperLimit>
<PriceLowerLimit>80.00000</PriceLowerLimit>
<PriceTick>0.00100</PriceTick>
</TradingParam>
</TradingParams>
</BondNegoParam>
</BasicBusReflnfo>

</BondNegoParams>
221. R A BN EM S L

X444 : bilateralrepoparams_yyyymmdd

¥ E4: xml

RATRE : R A A

KA R ztDisk

XA : X4+ yyyymmdd £oRF A BAE R SUHER B, — FAEHA I xml A8y — KT
BOBR:

FERAR FEEXA il SSHL VA
b F 5% E R BasicBusRefInfo
IR SecurityID C12 Y
IE %R A R SecurityIDSrc C4 Y 101=_t ¥iE % X 5 P
IF & B [A] OpenTime C6 Y HHMMSS
AL ] CloseTime C6 Y HHMMSS
HEHETR BuyQtyLowerLimit | N17(3) Y AN FHREE
W LB ERNE ST BuyQtyUnit N17(3) Y FHBBEFREN LA E




\;

~ TE€ECH AT 2 20 3 B AR S R B LA 0
A
HEHELER BuyQtyUpperLimit | N17(3) Y RAEH R E
B ETR SellQtyLowerLimit | N17(3) Y /N HREE
WS BB R /DR B AL SellQtyUnit N17(3) Y i{i%&%ﬁ%%%ﬁiﬁ%ﬁ nE
HERBEER SellQtyUpperLimit | N17(3) Y KA ZH B E
JR A 4 A /N B AL AmtUnit N20(5) Y PRARER SRR S A
oL By B B A
AT IR AmtLowerLimit N20(5) Y B/ AR 2 B 4
" AT M4 PriceUpperLimit N15(5) Y Y H AW H AR &
BANT BN PriceLowerLimit N15(5) Y E NI Sk bR S
oA B /N R By AL PriceTick N15(5) Y o AR B B /N R B AL
W

Lo THts: ZrEBAR, 240K %;

2. MTHE: RFERAMFANKE, WAhR#7INF,

3. MTHRKSH: AN T,

=~
<?xml version="1.0" encoding="UTF-8"?>

<BilateralRepoParams>
<BasicBusRefInfo>
<BilateralRepoParam>
<SecurityID>206001</SecurityID>
<SecurityIDSrc>101</SecurityIDSrc>
<OpenTime>090000</OpenTime>
<CloseTime>153000</CloseTime>
<BuyQtyLowerLimit>1.000</BuyQtyLowerLimit>
<BuyQtyUnit>1.000</BuyQtyUnit>

BALAFIOCE B dm A A% REITs (4, #4004

<BuyQtyUpperLimit>10000000.000</BuyQtyUpperLimit>

<SellQtyLowerLimit>1.000</SellQtyLowerLimit>
<SellQtyUnit>1.000</SellQtyUnit>

<SellQtyUpperLimit>10000000.000</SellQtyUpperLimit>

<AmtUnit>0.01000</AmtUnit>
<AmtLowerLimit>0.01000</AmtLowerLimit>

# 357 £ 90T
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<PriceUpperLimit>100.00000</PriceUpperLimit>
<PriceLowerLimit>0.00100</PriceLowerLimit>
<PriceTick>0.00100</PriceTick>

</BilateralRepoParam>

<BilateralRepoParam>
<SecurityID>206002</SecurityID>
<SecurityIDSrc>101</SecurityIDSrc>
<OpenTime>090000</OpenTime>
<CloseTime>153000</CloseTime>
<BuyQtyLowerLimit>1.000</BuyQtyLowerLimit>
<BuyQtyUnit>1.000</BuyQtyUnit>
<BuyQtyUpperLimit>10000000.000</BuyQtyUpperLimit>
<SellQtyLowerLimit>1.000</SellQtyLowerLimit>
<SellQtyUnit>1.000</SellQtyUnit>
<SellQtyUpperLimit>10000000.000</SellQtyUpperLimit>
<AmtUnit>0.01000</AmtUnit>
<AmtLowerLimit>0.01000</AmtLowerLimit>
<PriceUpperLimit>100.00000</PriceUpperLimit>
<PriceLowerLimit>0.00100</PriceLowerLimit>
<PriceTick>0.00100</PriceTick>

</BilateralRepoParam>

</BasicBusRefInfo>

</BilateralRepoParams>
22. mERFERZFEMSEF R

X4 : trirepoparams_yyyymmdd

¥ R4 : xml

RATHE I IF R A A

KA RH: ztDisk

XERA: U4 & yyyymmdd R4 F B ARG SCHER B #, — FHESX N xml F 8 —FI8%.
EUHK:

FEB ALK FEEXAL FHRAA S6H VA
LV 5 5E R R BasicBusRefInfo
IR A SecurityID C12 Y
IE 2 R A R SecurityIDSrc C4 Y 101=_t ¥3F % % 5 Pr
IF & i [A] OpenTime C6 Y HHMMSS




#-TecH

AT 2 2K 5 BT AR U A e U AL A

R
AL ] CloseTime C6 Y HHMMSS
HEXHETR BuyQtyLowerLimit N17(3) Y /N R E
WX BB R NE S BT BuyQtyUnit N17(3) Y ;i IHEREARERRE
HEE F R BuyQtyUpperLimit N17(3) Y RAFHFBRHEE
HEHEETR SellQtyLowerLimit N17(3) Y wxAZHEREE
WRBERNE S B SellQtyUnit N17(3) Y ;i IHEREARAERE
HEHELER SellQtyUpperLimit N17(3) Y RAZHREE
JR A 4w /N B B AmtUnit N20(5) Y PR SRR SRS
L by BB AR
S4BT IR AmtLowerLimit N20(5) Y /N B AR B 2K B 4
B AT BN PriceUpperLimit N15(5) Y Y H AR RN
B/NT A PriceLowerLimit N15(5) Y B H AW R AR R IR
Mg /N B S Ar PriceTick NI15(5) Y H AR AR B RN R B AL
ZHEMETER BasketInfo
F1EAFNFTET, L.
B001 = A% &
B002 =AAA (/)
B003 =AA+ ()
T 55 BasketID C4 y |BO04=AA ()
B005 = AAA (#)
B006 = AA+ ( f4 )
B007 =AA ( #.)
B008 = At
SRS Name C40 Y
ExdhrdnEk (%) Ratio N10(3) Y
i 7 V& 7 R SecurityList
— | EHERD SecurityID Cl12 Y

# 37T

b
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#-TecH

FEBeh

AT 2 2K 5 BT AR U A e U AL A

!

IEH R AR SecuritylDSrc Cc4

Y 101=_F ¥iE % %5 5 Bt

W

Lo THts: ZrEBAR, 240K %;

2. MTHE: RT-RIFFLE, WRIFFHFHIE, BN TTEA;

3. MTHRKSH: AN T,

T~

<?xml version="1.0" encoding="UTF-8"?>

<TriRepoParams>
<BasicBusRefInfo>

<TriRepoParam>
<SecurityID>207001</Securityl D>
<SecurityIDSrc>101</SecurityIDSrc>
<OpenTime>090000</OpenTime>
<CloseTime>153000</CloseTime>
<BuyQtyLowerLimit>1.000</BuyQtyLowerLimit>
<BuyQtyUnit>1.000</BuyQtyUnit>
<BuyQtyUpperLimit>999999999.000</BuyQtyUpperLimit>
<SellQtyLowerLimit>1.000</SellQtyLowerLimit>
<SellQtyUnit>1.000</SellQtyUnit>
<SellQtyUpperLimit>999999999.000</SellQtyUpperLimit>
<AmtUnit>1000000.00000</AmtUnit>
<AmtLowerLimit>1000000.00000</AmtLowerLimit>
<PriceUpperLimit>24.00000</PriceUpperLimit>
<PriceLowerLimit>0.00100</PriceLowerLimit>
<PriceTick>0.00100</PriceTick>
</TriRepoParam>

<TriRepoParam>
<SecurityID>207002</Securityl D>
<SecurityIDSrc>101</SecurityIDSrc>
<OpenTime>090000</OpenTime>
<CloseTime>153000</CloseTime>
<BuyQtyLowerLimit>1.000</BuyQtyLowerLimit>
<BuyQtyUnit>1.000</BuyQtyUnit>
<BuyQtyUpperLimit>999999999.000</BuyQtyUpperLimit>
<SellQtyLowerLimit>1.000</SellQtyLowerLimit>
<SellQtyUnit>1.000</SellQtyUnit>
<SellQtyUpperLimit>999999999.000</SellQtyUpperLimit>
<AmtUnit>1000000.00000</AmtUnit>
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<AmtLowerLimit>1000000.00000</AmtLowerLimit>
<PriceUpperLimit>24.00000</PriceUpperLimit>
<PriceLowerLimit>0.00100</PriceLowerLimit>
<PriceTick>0.00100</PriceTick>
</TriRepoParam>
</BasicBusRefInfo>
<BasketInfos>
<BasketInfo>
<BasketID>B001</BasketID>
<Name>F| % % </Name>
<Ratio>0.000</Ratio>
<SecurityList>
<Security>
<SecurityID> 7~ X & 1</SecuritylD>
<SecurityIDSrc>101</Security]DSrc>
</Security>
<Security>
<SecurityID> 7 ] X & 2</SecuritylD>
<SecurityIDSrc>101</Security]DSrc>
</Security>
</SecurityList>
</BasketInfo>
<BasketInfo>
<BasketID>B002</BasketID>
<Name>AAA(/A)</Name>
<Ratio>0.030</Ratio>
<SecurityList>
<Security>
<SecurityID> 7~ ] X # 3</SecuritylD>
<SecurityIDSrc>101</Security]DSrc>
</Security>
<Security>
<SecurityID> 7 ] X & 4</SecuritylD>
<SecurityIDSrc>101</Security]DSrc>
</Security>
</SecurityList>
</BasketInfo>
</BasketInfos>

</TriRepoParams>
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F-F LHEE

3.1. EM\AERAATHEXH

X4 : mktdt00

¥ RA: txt

RATHE I SLH R A

KA %#: MDGW. UT

XBRA: ZHAENRERFATE XS, BHERE. 4. BEEEHFI2HTRH

BUKER: 50 (IS101 LEEARGHRENREFETHEGHEDAERAS ) P HEE AN E U RATHE

HAHRES

32. A4V HRAEATHEXH

X4 : mktdt01

¥ RA: txt

RATHE I SLH R A

KA %#: MDGW. UT

XBRA: TN LS REATE XS, AFEEGRRAATAE. AFEBENELFTR

BUKER: 50 (IS105 LEEARGHEALEFETHEGHEDANERAS ) +HEE A E LU RATHX
BEOHXEY,

3.3. HRATHXH

X4 : mktdt02

VEA: xt

RATE B . LA AT

AAE#: MDGW, UT

XBPA: A RAATE S, R FAFAFTE. TR EWATE
BORR: ATHXHEEEL, XHEERPMXEE =2

%407 907



#-TecH

FEBeh

AT 2 2K 5 BT AR U A e U AL A

(1) XK. BATIEX

F5 FBAR FRHR XA
1 BeginString HRAEFRIA R, HE“HEADER” C6
2 Version A, E“XBTP1.00” C8

BEKE: UWZFELBAEHFTE (FaeAFREEN 2B ) | NI10
3 BodyLength
HOUE, abHtFREBNS R, BATH
4 TotNumTradeReports | X0 3 3 N5
5 MDReportID TEFS (FE, ¥1E) N8
6 SenderComplD K% Jr, H“XSHGO1” C6
7 MDTime L5 FATIE LB, B R F YYYYMMDD-HH:MM:SS.sss C21
RHEF A N1
8 MDUpdateType 0= Full refresh
1 = # & Incremental ( & F £+ )
TIHTHRES, EREMERTRHENES I, TEXMNAZE, BEEL | C8
9 MDSesStatus
T WHATERASBE
VERE, THE5TENBARRGEN R I ETREIT RN FHE | T
HHAT R A B
WHATHERS FREME
o SERTmETHBHHE (FFA) , TEFFTHL T ZHE (&FEAKT) , B
PR F P 27 W 40T AL A
%21 VERTRFTHTEEEENE TR, REKO
%3 VERRRHFTHATER S KAr &, RERRO
%4 VERTRFEASF (T8GR RFRES) THERNS, KERRO
%5 VERTRFERIFEY ., GErAF (RTHEIIRES) TRERTS, KEERO0,

(2) XHE: ZATEX

5 FRA K FRHR XA
1 MDStreamID AT HIEEA, BMD201”, )k TE54T1H C5

41T £ 90T




—”_-ETE%Q LB AR B S B U R g 0 AR B

2 SecurityID FE R A C6
3 Symbol F= o 4 AR C8
4 TradeVolume o G N16

RAEAH, THEERE, WXL ENFLERZ N E*0 B E | N16(2)
5 TotalValueTraded

Ay TR A, KK EF A 100% 5k X B E*10
6 PreClosePx B B A N11(3)
7 OpenPrice A 8 I E N11(3)
8 HighPrice & N11(3)
9 LowPrice AR N11(3)
10 TradePrice =AM N11(3)
11 ClosePx AW N11(3)
12 BuyPricel HSE A — N11(3)
13 BuyVolumel WL E— NI12
14 SellPricel 3 — N11(3)
15 SellVolumel HRE— N12
16 BuyPrice2 HEM = N11(3)
17 BuyVolume?2 HEE— N12
18 SellPrice2 H M= N11(3)
19 SellVolume2 FREC N12
20 BuyPrice3 B L= N11(3)
21 BuyVolume3 HEE= N12
22 SellPrice3 H = N11(3)
23 SellVolume3 FRE= N12
24 BuyPrice4 £ Y N11(3)

%027

b

90

=




#-TecH

bR IS 2 5 B BRSO s R 0 AR
25 BuyVolume4 HEEN NI12
26 SellPrice4 W SEA 1 N11(3)
27 SellVolume4 H3zE N N12
28 BuyPrice5 WM R N11(3)
29 BuyVolume5 HEER N12
30 SellPrice5 HRMA N11(3)
31 SellVolume5 HEH N12

Pl L M BORARE, 4 AR, MAMEEE, LT = &L | C8
32 TradingPhaseCode

B R A& B
33 Timestamp AT AL BT 1], 46X F HH:MM:SS.sss C12
¥R X, i

P o S I B RAT AU

7= d S H B R AR & FBERME

SEkFE (T HE, CERFFEEGTENHE, TETELERG HE, ‘E
RAA TR B, PERTLER

E R

OCERTWUFEFATEFRG, VRTWFRTEFRG, RERIUARHME, £/ &t
%2fr AT HEEFN, EEXGRAEN D, EF BHENFERESHEL 0, HHAW
FERFEFZ o A TRH RSB R RA

% 3L ‘OCkTAk bW, ‘I'RTE LT

ORI BAE LR B ELHATHOT LT MR, U KT I A Ll o BT
FHATHFITEAR, REXARE, REXZHEAR, AERxFHEEXK

%4

GES TP
EAETHATE . FHREUATESYE B0, STRBREHHARTE, FARELENTLEA
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7~
~ TECH 2 2 5 B A X T AL A

(3) XHR: #47EX

F5 FRAK FRMHER XA

1 EndString % F AR, HE“TRAILER” C7

2 CheckSum 3fiktetn, Kinfit HEES LT Rt & C3
e Fr it 4

R¥efr 2 B ERAER R F R T A% T B BT R BN Xt E s — N5 (e
M. BATH ) 2 AR 256 1B, SRJEHL N 3 6L ASCIL 2, fil4n, B & it R Fnh 274, MK 256 &
oA 18, RInFE I A ASCI F4F # 018,

R I AnF B BT AR A R e X ER MRS, ELHRFHE, BXHEELXEASNEZ, R
FREE-—EWNMEFEINEF LR,

34. FIRXF ZAATHXH

X4 : mktdt03

R4 xt

RATRE I SLHRA

KA EH: MDGW, UT

B FOCH N B G R GATHE .

(=) fAHEXHEA XL, XK, XHREAHL

(Z) ERATHEXCHTY RYE, XHRRRBTRMEE Y BF &, BRAET N E TRALE, Wy
BFBE, AHEFRLFRINLENR P, TFEALRSA,

(Z) Xk, AT ARMATERERA, 208 GEFAER, BRAE 7 B AREATIE IR R ARG E,
() XHEREREATHEE LB EN, B —ATH R LB R RGN,

(E) MTHMBEOES, P Fa4%"SNIEE;

(7)) X AT B AR LY A FAME, BRAME, 4 N10 L 9999999999;

(&) BTN, EIF T LT EAT R

() MTHH, 2888, BRAIART T, THEHE, 64LLHK;

(L) BEAFME BN, YaTENMF ST W Ry EWNTFE5E0E, BREESEMERITER N
WE MR AN, R H LB fH g - AATH AR 2 ENIR R &, ¥ L8 = AT LA B 20 77 JE 9

% 44T £ 90T
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REBE, ¥ 2EZHATH LA Z 0927 E R CEE;

(1) FEEBXREZT BATHHER, HZH;

(+—) xGFAME>FGRE, SRR ER, F5ELELHE,
#UAA:

XK, F—ATHKILE:

PB4 FE | #HR
FE B4
%A
1 BeginString AR IR FE C6 | HEADER
2 Version R C8 DTP1.00
HIEKE N2 | HHEHWKEFRABAEEN TV H (FE84KF
3 BodyLength BREEHQRA) , At FRETNIRE. #
T4

4 | TotNumTradeReports | XXHERIEF & | N12 | SUHAIE F 4k

5 MDReportID TERFE N8 TREXERFE (Y, HE)
REF C6 | REFIT-M, W
6 SenderCompID
XSHGO03
7 MDTime AT 1 Bt 1) C21 | AT, # R % YYYYMMDD-HH:MM:SS.000
RIET A N1 0= WP Full refresh
8 MDUpdateType

1= ¥ & Incremental (% %+ )

WHAERES | C8 | AWHAHERA:

ZFEN SMFHE, AREMRTHENEL, £
S 4 o

1fr: ‘S’ krawgesh#eE (Faw), ‘T

TaTHL TR ME (FEHKT), ‘B %

TATHA T TR,

F2M: 1 R THEEENGE RS, KEHR

60’ o

%
9 MDSesStatus *

F3M: U RTWHAHATAAE, RATHR 07,
¥ X, TE | RANEIXFERRBHT BN FE,

% 45T 90|
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&.TecH

FEBeh

AT 2 2K 5 BT AR U A e U AL A

TR E X, Z4ATHIEE, THEHRELXAREGRTFEM LA 5L,
L EE 7 M0301 B, U AR T .

FE B 4 FhA FHREA | FHR
fTEHAE XA C5 TG 348 R A ARRA, BE
1 MDStreamID M0301 R TATHE R EA R LA, Barz kA
a5 4TE
2 SecurityID L C8 B A AW R
REEE N12 B (%K)
3 TotalLongPosition WAEFEEEANFERTLEZMTIH
(=
4 TradeVolume YH 2R HE N16
5 TotalValueTraded | % H 2t & & 4 %41 N16(2) it E R
6 PreSettlPrice WEH % H M N11(4) BAr. Jn (AF# 2 0.0001 75 )
7 OpenPrice A8 T E M N11(4) BEA: T CFE# 2] 0.0001 TG )
HELHE N N11(4) WP WS, AL T (K E] 0.0001
8 AuctionPrice
)
9 AuctionQty EM T E NI12
10 HighPrice O R R N11(4) B gn (K54 0.0001 TG )
11 LowPrice ER: R4 N11(4) B4 T (R 2] 0.0001 7T )
12 TradePrice BT R KM N11(4) wH R A, #Ar: on (H#F] 0.0001 )
A — N11(4) BRI (SRRMAN) , B T (K
13 BuyPricel
# %] 0.0001 TC)
14 BuyVolumel HEE— N12
EHh— N11(4) BEr N (SR MmN ), B T (fF
15 SellPricel
# %] 0.0001 TG )
16 SellVolumel HRE— NI2

#4670 £ 90T
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&.TecH

FSEAEE LB 2R 5 B 3 B A R R e v AR UL A
WA= N11(4) YT ENM (SRR MAN) , B4 T (F
17 BuyPrice2
# %] 0.0001 TG )
18 BuyVolume?2 HEE— N12
H A= N11(4) Vars o (BRrmMmN) , £ T (F
19 SellPrice2
# %] 0.0001 70 )
20 SellVolume2 g NI2
W) = N11(4) YA EANM (BTN ) , B T OF
21 BuyPrice3
# %) 0.0001 TG )
22 BuyVolume3 HEXE= N12
B = N11(4) VT W (SR RMAN) , B T (F
23 SellPrice3
# %) 0.0001 )
24 SellVolume3 HE = NI2
WS A 1 N11(4) YarFENN (B RMAN) , B T O
25 BuyPrice4
# %) 0.0001 TG )
26 BuyVolume4 L E N N12
B OS2 N11(4) VR M (SR RMAN) , B T (F
27 SellPrice4
# %] 0.0001 7T )
28 SellVolume4 B E N NI12
WM N11(4) LEr EAM (BRrmMAN) , 6. T (F
29 BuyPrice5
# %] 0.0001 70 )
30 BuyVolume5 FLERL NI2
B N11(4) VR WO (SRR MAN) , B T (F
31 SellPrice5
# %] 0.0001 7T )
32 SellVolume5 HEER NI12
33 SettlPrice A EEEEN N11(4) #Br. g6 (K# % 0.0001 7T )

F4TH £ 90T
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34

TradingPhaseCode

P o 5 B B BERAT

C4

TFENAMTHE, EREGAETHEN
A, T XA R,

F1fL: 'S kr s (el Wi, ‘C
ETEAFENHE, ‘T XRTHEXHHE,
‘B’ R TW TR B, V) RRK M AT,
‘P oERTIEEMER. ‘U kRKEELE
fro ‘M’ RRTHRE R Z Wkl (4%
EFEMN), N RFATREX G Wk (4
EXHEANT)

gofr: ‘0 RT-AELEM, ‘17 kT
EEER, (T8, BHEEH)

F3f: ‘00 XRFFARHAE, ‘17 XF
R &L E, 2 kR HFE, 3
ETRHEZHT 4, £XFE, ‘4 XFR
HEANTFA, 5 ZRRHUEINTFE. &0
T, ‘60 RFRHIATA, ZHI 4,
T ERTRHFNT A HFAL AT
o

Fafi: ‘0 KRR HELAEBEAES
BATHOITR R, ‘U RFhFRAYN
bt B % HEATHOT R R

35

Timestamp

B 8] B

Cl12

HH:MM:SS.000

36

ReservedWord

T B E B

Cl12

% = £ % 44 00:00:00.000

¥R X

RGN X IRXRBHY BHWF B

W

RS

1.

B

# X — (BuyPricel ) #1 # 324 — (SellPricel ) ® & X EMNH S SF N, WREEENFTETEH
Y E MR A A8

% 48T 90T
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2. FEW, #FE— (BuyVolumel ) #1 8 328 — ( SellVolumel ) 45 A 47 1 & A7 it 2| 0y % 77 Fn 32 77 f BLIC

e

3. FElEf, W& (BuyVolume2) 18 328 — (SellVolume2 ) 45 4 471§ & #7 it %t 3 77 #n 32 J7 g 5k [T
[
e 1A T Bt B
# M (TradePrice ) # Y £
2. A BHHEMN (SettlPrice) % % 0
3. 4 HEH A B AR AN A& ST (clprO3MMDD.txt ) # 7
PR LB B RARE S, B AR (REBEZFITERMR) , REXFHEAYR, EFXFHEEM.

XHRE, &G —fTHKRILE:

g | B ‘ " "
P | s % B4 axm |
1 EndString | & ®ATRAF | C7 TRAILER
2 CheckSum | £ % Fn C3 R AR, 3 LR B A

Rtz @t EFaFERBMTE (FTEF LT RGNS
) EN T E -7 (Ba o RiF. BAT4)
Z AR AR 256 i, SE AN 3L ASCIL A5, fldm, 4n
R Rk 274, WA 256 5ok 18, Rk FE

% ASCIL Z 45 & 018

3.5. WMSEEATIE X

X4 : mktdt04

¥ B4 xt

RATRE B : SLE AT

KA R#: MDGW

XA A LS R 5 BT i R A R SRR AT U, R BRI R R E R WK B AT
BOER: SLCIS1T7 LEEFZGERAT S 5HE O AERAFCERKZ)) PHRER XY EUKE

% 497 £ 90T
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JREBATRE AR ET

3.6. B RER & LR SATIH B

X4 trdsesO4.txt

¥ RA: xt

RATEE B . LA AT

R A7 ¥ : MDGW

SCBEPL A U P R R G SRR K 5 A SR R AT UM, R R L AU BAEAT IR . X BT RR
RGBT IR BOR A B

BOER: SIS LEEFZGERAT S 5HEOAERAFCERKZ)) PHRER XY ZUKE
JRAK 5 SFER SR FF

37. ENMEARAE FERAEXH

X4 tpxxxxhhmmss.txt

¥ REA: xt

RATH B : SLE A A

KA EM . MDGW, UT. ztDisk

B U N R A R G AR R OUBE B A U, U4 oo B AR A E TS, M 0001
Fr i 5% ; hhmmss % Bf 8 B

BEOBER: R, RmAWT:

1) FEAEER— (AEeEET 14: 57TWHETIER) .

KT OEZARY (OERRA) ) B ko 6 A 4%

(EH AR (GEHFRBY) 4B {EF/TF, RIBEERIGE T E RS AT 5 R RIE (L
WEEAR A 5 TR AN ) B X HE, AFraeE, B{YYYY}4 {MM} H (DD} B {HH} # {MM} 4 JF % % 1% {3E
HaMHy (GEHFRDY) X5, H{YYYY}SE{MM} A (DD} H {HH} i (MM} 22K £ X 5 .

AT RERFFERERG A, EERF,

FEIEF K 5
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(YYYY} 4 {MM} A {DD} H

2) FRAEERZ (REHERT 14: 57 (&) e FIER) .

KT GEFAMY (OEZFRA)) B Ik i 6 A &

(EH 4R ((EHRDY) A B {EF/TF, RIEEERIGE T E} RS b AT IEeHFE, RiE (L
WAERR G R G AN ) A XHE, KPTRE, B{YYYY}4 MM} A {DD} H {HH} i {MM} 2 JF 4 % 1= {iE
F4H (GEHRREY) X5, H{YYYY}4{MM}H (DD} 14 it 57 KL X 5 .

R RERFHERRZ G NG, BHERE,

LEIEF K G P

{YYYY}4 {MM} H {DD} H

3.8. A FERANEXH

X4 : ztxxxxhhmmss
VEA: xt
RATEE B . LA AT
A A EH: MDGW, UT, ztDisk
KB TR A PRSI, XA T xxxx AEFETERAETFS, 0001 Fib# %S
hhmmss 4 & [8] 2
BUHBER: CRXH, TH0T:
(1) BEELAERR— (R HF LR AAFREER, EEEREHET 1527)
KTOEH Ay (GEHRRE)) &P lErEEy AL

HiEadE (fiszlEfe) ({(YYYYMMDD}{#F A4 F 55

(E# A4} (OERRAY) 4 B{EF/TF, REFERERHETL RS HARTE K. RE (LBIEFRS
Brfie 2 2K 2 AL ) A (R T 7 I 0 jk X A o I 2 M OB R BB Jn ) B9 R, KPR, B{YYYY}
4 {MM} A {DD} E {HH} & {MM} 5 I 46 % 1 (I 5 4 A7} ({5 KRB} )X 7, BH{YYYY} 4 {MM} A {DD} H {HH}
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7~
~ TECH 2 2 5 B A X T AL A

B MM} 2 RIKE K 5 o
AFRBEEAFEELZGNG, BUERR, REX GG, ZFHEXGHREIATE WD, KT LHE A&
Wl B R, A AR B B AR £ 4 B (HH) B (MM} 2

iR H R G

(YYYY}4 {MM} f {DD} H

(2) &R (RTHMG LG RI M RIER, EAREE R 1527)
KT QEFAMY (GEFRRADY) A Pl b A%

FIEAE (FHEE) [(YYYYMMDD}{E A% F 55

(EZ A} (GEFRAY) 4 B{EF/TF, REFERERHETL RS HARTE K. RE (LBIEFRS
FiTfic 27 28 2 FU ) A ok T 27 I8 T A 2K A o Il B {2 0B O R B UM L ) YR R AL, AP E, B{YYYY}
4 {MM} A {DD} B {HH} & {MM} 5 IT 46 % 1% (I 5 4 A%} ( (I KRB} )X 7, B{YYYY} 4 (MM} A {DD} H {HH}
B MM} 2 RIRE R 5 o
AP REZFHEER G NG, LR,

bR R 5 B

(YYYY} 4 {MM!} f {DD} H

(3) FEAERR= (THAERAER, HEMEHEFT 14:57)
KT OEZARRY (GERRAY ) 5 I B 69 A

Fib g (il e ) [{YYYYMMDD}{fF i a & r 515

(E# 4} (GEHRD}) S B{LF/TF, REGEEREHETE RS HARE W, RE (LBEFRS
Bl ¥ n Bl ik F R o K N ) WA R AR, AP, B{YYYY}H (MM} A {DD} H {HH} i {MM} % JF %
TiriEra iy (GEARA)) X%, B{YYYY}4{MM} A {DD} & {HH} B (MM} 2 R K 2 X % .
AP RERRFEELG AR, BUERE, REXFE, i EFR G FHRBIARE K, KT EwmE kA
Wl B R, A AR B R AR £ 4 B (HH) B (MM} 2

LEIEF K 5 P

% 52T 90T
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~ TECH 2 2 5 B A X T AL A

(YYYY} 4 {MM! f {DD} H

(4) FHnERRT (AR FR, LAME Y 14:57)
KT QEZFAMY (OEFRRADY) A Pl o i b A%

FEAE (FEERE) [(YYYYMMDD [ {ZH# A4 7515

(EH4H} (GEFRDY) A B{LF/TF, REERLHEHETE RS HIARE W, RE (LEELFZS
Bl s 3 N R R & SN ) i R AL, AFTRE, B{YYYY}4 (MM} {DD} H {HH} if {MM} % JF %
PR OE# 44 (GEFRA)) X5, B{YYYY}S{MM} A (DD} H {HH} # (MM} 5 R R L X 5 .
AT RBRAFEER G ARG, BERT,

LEIEF K 5 P

(YYYY}4 (MM} f {DD} H

39. XA BAEXH

X4 : mktdt06

¥ RA: txt

RATHE ] SLH R A

KA EH: UT. MDGW

XA Kk A AT IF UM

BOAK: THXHEEXHL XHERXHREZHD. FRATRAFB AU LM EPRESEL; kot
BREBEATERAETE, FREEXEA R FRATERER, FHEZE, HEHO

(1) XHKEX, &—THKEEX:

F% B4 FHA4 FHEEA | HR

1 BeginString | AL AT IRAF C6 HEADER

2 Version AR C8 FEX1.00

3 BodyLength | #{EK & N10 TEHRNKEFBR2BAEENF

# 537 £ 90T
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TECH

AT 2 2K 5 BT AR U A e U AL A

N1 757
(G Y=0:iD
4 TotNumTrade | X AL FH | N5 SCHRIE K
Reports
5 MDReportID | 71 7 & N8 THEXHFET (BFER)
6 SenderCompl | & # 77 C6 RIAT T, B
D SSEIN
7 MDTime AT X HHEE | C21 7% & ® , % KX ¥
YYYYMMDD-HH:MM:SS.000
[0 4R SO E R Bt ], i & & 4
HEEH
W55 % £ AEEARIE M B B R
R A, B AR A R B
8 MDUpdateTy | &% 77 3, N1 0= & Full refresh
pe 1= ¥ & Incremental (% F &)
9 MktStatus R A C8 0= 4HkwH

1= S NEE2ECTH&EEF M)
2= MECTEEEFE )

3= #HER Y

4= X&ECREEEENHR)

5= N E A KA A F A B)
1= %1%

100 = K W

101 = ¥ BUH (T & &6 5 M £)
102 = Exchange Intervention

103 = Y

104 = HUH F =4

105 = M2 MOk &4 TN &)
106 = 7 ¥ BUH (Y 4 5 1Bt BE)
107 = FALKCA (b 5 6 5 1 B BE)
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& TE€ECH 2 2 5 B A X T AL A

108=FaALx £ ( FF 2 & & 7 B 8

IR X TR RGN L IRTRBHY BT B

QX BERE XL, ZHAFEE, THEEXAREFRTH MD nXBEZ

L EE ) MD601 B, XA FAE R T

FE B4 FB 4 FREA | #;R
1 MDStreamID | T #HAE XA | C5 AT B X AATRAF, BUE
MD601 % 7= ZE A ATIF H A A LA
2 SecuritylD 7= il R A C6 it %X
3 Symbol P& 4 #R C8 T 27 T8 A
4 TradeVolume Ji% 2 HE N15(2)
5 NumTrades o2 e N16
6 TotalValueTrad | & % 4 %1 N19(5) BALG, NECE S, LRARML=E
ed o
7 HE B XA N14(5) BALG, NECE S, LRARM=E
PreClosePx
i
8 A B FF M N14(5) BTG, MK S, LRARAM=
OpenPrice
i
9 = & N14(5) BALG, NECE S, LRARML=E
HighPrice
i
10 =M N14(5) BALG, MNECE S, LRARML=E
LowPrice
i
11 £ N14(5) AR, BT, MRS L,
TradePrice
SE R A R = AL
12 H4r N14(5) ACERH N, BT, NOE S L,
Perprice
SR A AL = AL
13 A WA N14(5) BALG, NBE S AL, LRARM=
ClosePx
i
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~ TecH T B BOR S M T AL B
14 BuyPricel HE A — N14(5) A7 SEA
15 BuyVolumel HEE— N15(2) AL
16 SellPricel 3 — N14(5) L Ar 32
17 SellVolumel HRE— N15(2) By
18 BuyPrice2 WS N14(5)

19 BuyVolume2 WEEZ N15(2) RoR T

20 SellPrice2 H 2= N14(5)

21 SellVolume2 HRE— N15(2) AL

22 BuyPrice3 HEM = N14(5)

23 BuyVolume3 HXE= N15(2) AL

24 SellPrice3 H M= N14(5)

25 SellVolume3 WZE= N15(2) By

26 BuyPrice4 HEA M N14(5)

27 Buy Volume4 X E Y N15(2) AL

28 SellPrice4 W32 N14(5)

29 SellVolume4 H S E Y N15(2) By

30 BuyPrice5 WM R N14(5)

31 BuyVolume5 WEER N15(2) AL

32 SellPrice5 G N14(5)

33 SellVolume5 HEER N15(2) By

34 InvestorSelling | #% ¥ # 32 H 3 | N14(5) BALTG
Price in

35 InvestorSellVol | % # # 3 H & | N15(2) BAL
ume —EE

36 InvestorBestSel | % % # 3 H & | N14(5) BALTG
IPrice A

37 InvestorSellVol | # % # 32 H & | N15(2) By
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\;

<~ T€CH T 255 R B S A B T LA A
umeAtBestPric | {1 2 &
e
38 InvestorBuying | % % # % A3 | N14(5) BALTG
Price #
39 InvestorBuyVol | # % # % N & | N15(2) AT
ume =
40 InvestorBestBu | # % # % N % | N14(5) BT
yPrice gy
47 InvestorBuyVol | # % # % N %& | N15(2) BT
umeAtBestPric | 1t 4 &
e
42 IOPV #4 10PV N14(5) MDStreamID=MD601 it % 72 1% % F .
43 TradingPhaseC | /= i 5% & [t B | C8 ZFBRASMNFAE, ARELERT
ode VS FEEMA X, TEXNEZ %,

%16 S RTFES (e ) B,
CERTFHEESFME L, TRTHE
gxgub, BERTATHE, PX
TR, CMERTAIRE R 5 WK%
wretb (#FEEFEN) , NETFF
TRERGWENHE (FEXHE
M), UkrREESFREE,
F2fr: OCRFRUFBELTEFR
5%, TETHFRTERRG, L&
I EH

F3M: OCKXRFALT, TEFEL
W

%460 0 KT W R E YR AR
BLITEER, ‘1 KRR RELH
HBETHEZITETR, LEUAZH,
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#-TecH

TR IS 2 5 B BRSO s R 0 AR
44 Timestamp 18] 2 C12 HH:MM:SS.000
¥R X TE AANBXFIRXBBY EFHNF
B,
(3) XHREX, &JE—ATHHKILX:
F5 B4 FH4 FREA R
1 EndString 2 FARRAF C7 TRAILER
2 CheckSum 1% o Fu C3 g Fr, 3 AR fn
B o 2 R i E R AR de A F

B 84512 7 B s AT 1) Bl
WXt e — A2 (42T
L BATHE) 2 AR EHE 256 R,
SRIEHEA N 3L ASCIT #, fil 4, 4w
RETERB TN 274, WK 256 &
YA 18, AR I A By ASCII

FAFE 018

Bgefn s Bo A T IT A el Ak AL R
XM E R MRS, LB B,
AR RIS NE 5, et
FREAE-—ENMELEFRERAZST
g

3.10. B # H 471 X1

X4 : mktdth

¥ B4 txt
RATRE I SLH R A

KA EH: UT. MDGW
B A R RAT R U,
#EUHA:

a4 B #% HFRIATIH
TRXHEFEX MK, XHFEMXHR=
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#-TecH

FEBeh

AT 2 2K 5 BT AR U A e U AL A

(1) XRREX, &—ATHKILX:

FE | B4 FEA FEEA | #R
1 BeginString IR AT IR AT C6 HEADER
2 Version AR C8 BTH1.00
3 BodyLength BAEKE N10 HEHWKEFRELPBARENF T H (L8
RFBREEWARE), BeHEMFRETN S
WfF. #ATH
(FTHEE5, A=)
4 TotNumTradeReports | X AT FK 4 | N5 X R T #
5 MDReportID TERFZ N8 THEXHFE (MY, 18, B5K)
6 SenderCompID & C6 RIEFT T, B
SSEIN
7 MDTime T X Fef e | C21 T B 1A, # X YYYYMMDD-HH:MM:SS.000
[FBEARXHEHNEE, FLEEATHEE
#1
WS G # FOEERE M BH By B
M, R A R B
8 MDUpdateType RIETT R N1 0= & Full refresh
1= ¥ & Incremental (% T %+ )
9 MktStatus KA C8 0= & HiH
1= $y N K AT 4 &4 i)
2= MNHECTEEE NI BK)
3= RHEXG
4= XEREESFENEB)
5= MANZEZHEREESFNHE)
1= #Hiz
100 = & Jf i
101 = 7 BUH (FF 4 & & 3 4 i B
102 = Exchange Intervention
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&.TecH

FEBeh

AT 2 2K 5 BT AR U A e U AL A

103 = Y

104 = BUH % 32 4

105 = Z& 2 R &4 70 i B)
106 = 7] BUH (4 B & 52t B
107 = FEALK (B 6 7 0 B B
108 = ML A (I 4% A FE M A B )

¥ & X3,

T

RGN LFFIRKRBHY BRI W F B

(2) XHHREX, ZHATHETE, AHERELXBREFRTH MD LB 55,
LHE A MDA01 B, SUH AR FAE R T

F5 B4 FHA4 FREA | HR
1 MDStreamID THBEEXRA | C5 AT B R AATRAF, BE
MD401 %7~ % B # H il 471 B4 5 X
2 SecuritylD IR A C5 IR, R AL AEHNE,
#: 00012
(7t i MMDH £ 33 4 : SecurityCode)
7. A$E0d MMDH A fi % R A%,
3 Symbol PSGEHF AR | €32 FOUE# AR [T X, &% 8NN F,
UTF-16LE %% (BN RFRBTH 2 E 4N F
BICEERFRD T AL 2R, BATH)
(*f B2 MMDH € X3 4 : SecurityNameGB)
4 SymbolEn EGEHEHR | CI5 FOSGE# HAR[& % 15 L]
(*f B MMDH € X3 4 : SecurityShortName)
5 TradeVolume %A HE N16 (%t 5. MMDH £ 3% 4 : SharesTraded)
6 TotalValueTraded | F& X & 41 N16(3) (*f . MMDH & X3 4 : Turnover)
7 PreClosePx HE B YA N11(3) (X 5L MMDH & X, 4 : PreviousClosingPrice)
8 NominalPrice e B N11(3) BT MK G B BT AR B S M A
Wi JE A T
H A Bk B A AL
(*f i MMDH 7 X3 4 : NominalPrice)

% 607 £ 90T




\;

~ TECH T P B S R e AL
9 HighPrice 4=y N11(3) 2 H&Eh
(%t i MMDH € X 3% 4 : HighPrice)
10 LowPrice (& N11(3) iy
(3 i MMDH % 33 4 : LowPrice)
11 TradePrice AT N11(3) TR A
(3 2 MMDH f 33 4 : LastPrice)
12 BuyPricel B E A — N11(3) wE FENN
ELENHEN,
B, % % 4 4 # (BuyPricel 4T SellPricel 3
AEFENEFERT), hEFHFENE;
REHETENE: CHEHE, AREZIAN,
& &
(%t iz MMDH € X 3% 4 : BidPricel)
13 BuyVolumel HEE— N12 RKEFNNHHEFEE
Eawha N,
B.# %% #1145 (BuyPricel % T SellPricel 3f
HEFENERT), WE5HEFERLE;
KHSE BN CAEZE, WREZANN
WEE, TMAE
(% 2. MMDH & X 3, % : AggregateBidQuantity1)
14 SellPricel W2 — N11(3) d Ny
EawMa N,
B, H %% - # 4 # (BuyPricel % T SellPricel f
AEFENERLT), hE5HEFENE;
kB HHTENS: EHRE, HREZHN,
T A E
(3 2 MMDH & 3% 4 : AskPricel)
15 SellVolumel WE— N12 REZHMFLE
ELENHEN,
%617 F£907




\;

& TE€ECH 2 2 5 B A X T AL A

B H %% P # (BuyPricel % F SellPricel 3F
AEFENERT), WE5HZFERRE;
KHSEPENE: CARE, W REZHNMW
WxE, FUAE

(4 iz MMDH & X3, 4 : AggregateAskQuantity1)

16 SecTradingStatus | iEH# X KA | C8 FOM: ORTER, PRTEERZ.

(Xt . MMDH 7 X3, 4 : SecurityTradingStatus)

17 Timestamp AT 1% Bt 18] C12 HH:MM:SS.000

A WA AT I 3 2T B BT B 1]

— AL 2 R R, S A A B
3

iR B ¥ RUB LR RRRHY RAH R

LHE K MDA04 B, SUHAAIEFAE R T

F& | B4 FBA FREA | #HR

1 MDStreamID TH#EEERAE | C5 T E0E R BAT RS, WA

MD404 % 71 % B # Hil % 7 AL H (VCM) B 4
R
(REATXR G BN, B VCM # ik X 7 & 5
AFMz B HIEHFWHEXEER)

2 SecurityID IE 2 R A C5 IEHRAE,A R AR E,
. 00012

(% 2 MMDH Z X 3 4 : SecurityCode)

3 Symbol FOUEAEA | C32 WO BAR A F X, & 8ANTE,
UTF-16LE %% (G RFHLTH 2 EANF
Vi

]

(%t B2 MMDH & X 44 : SecurityNameGB)

4 SymbolEn FEEH AR | C15 PS4 AR [ % 15 L]
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javascript:void(0)
javascript:void(0)

\;

~ TE€ECH T P B S R e AL
5 VCMStartTime HRHLE T 46 | C8 VCM - 11 T 44 1y B (5]
I#] HH:MM:SS
(3 i MMDH = 33 4 : CoolingOffStartTime)
6 VCMEndTime R HLE R | C8 VCM % # 4 K 9 & E] HH:MM:SS
Ie] (%t 2 MMDH & X3 4% : CoolingOffEndTime)
7 VCMRefPrice WIRHLE S EZ M | N11(3) VCM % & H W 8y 5 £ it (32 MMDH & X
.4 . VCMReferencePrice)
8 VCMLowerPrice HRALE T RN | N11(3) VCM %7 H A B 4 T IR (3 -2 MMDH & X
.4 . VCMLowerPrice)
9 VCMUpperPrice TRAE ERN | N11(3) VCM 4w H N s # LR (35 MMDH & X
¥ 4 : VCMUpperPrice)
10 Timestamp AT 1% B 1] Cl12 HH:MM:SS.000
1l B #% HiE % VCM 15 B 5 I By F #7 if |8
¥R X TR RGRL AR KRBT RH Y F
BEE A MD405 i, SUHERIEFRE R T
FE | B4 FE A FEEH | #HR
1 MDStreamID THREEEE | CS AT B8 R B AR R, BUE
MD405 %7~ 4 B % HiE#H K #4052 5 it B
(CAS)# #5445 R
(T M2 5 B BT 4 K H R R L4 CAS i
ZW B # HILA MR E)
2 SecurityID EFRED Cs EHFRD AR EMEFE,
#l: 00012
(*f L. MMDH € X3, 4 : SecurityCode)
3 Symbol FOUEHR B AR | C32 FOUEH EAR[E R T X, &% 8 ANMNF,
UTF-16LE %2 (&N X F BT h 2 £ 4ANF
7]
(X B2 MMDH € X 3% 4 : SecurityNameGB)
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\;

v/

~

TECH

AT 2 2K 5 BT AR U A e U AL A

N1 757
4 SymbolEn FEEHFFEHA | CI5 FGEF MK % 15 L]
5 CASRefPrice Yok &AM | N11(3) CAS £ #% (3 i MMDH & X3 4
BEEMN ReferecePrice)
6 CASLowerPrice KEEEFENME | N11(3) CAS Wi T IR
BT R (% F. MMDH % X 3 4 : LowerPrice)
7 CASUpperPrice WA A EME | N11(3) CAS Wy LR
B ERM (%t iz MMDH 7 33 4 : UpperPrice)
8 OrdImbDirection T B %24 | Cl CAS K g B xf 3% 32 45 00 77 1]
AU N= XZHEME
B= F#EAS
S= ZAWTHS
<EH#>= FEFCGKHSETFHNME)
(X 5L MMDH & 3 3 4 -
OrderImbalanceDirection)
9 OrdImbQty Fhb BT FE A | NI2 CAS KB ERANBEE
& (%t B MMDH % X ¥ % :
OrderImbalanceQuantity)
10 Timestamp AT 1 B 18] C12 HH:MM:SS.000
b B # HAEH R #4058 5 B B fs Bt
B33 B 8]
R HMEHE, EHEEEE L,
¥R X T RGP R TRBY R F o
LELE A MDA06 i, SUHRIEFAE R T
R B4 FHA4 FREA | HR
1 MDStreamID THREEEE | CS AT B8 R B AR R, BUE

MD406 % 7~ & B # H L% JF i #4 KX 5 i
(POS) FHE 4% =\,

% 64T
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javascript:void(0)

\;

~ T€ECH AT 2 20 3 B AR S R B LA 0
(R T EM & 5 ot KK R 4 POS i %
) B # HiE By 4 X 15 B)
2 SecurityID IR A Cs IR, R AL AEHE,
. 00012
(3 i MMDH = 3 4 : SecurityCode)
3 Symbol FOUIER B AR | C32 FOUEH EAR[ER T, &% 8NN F,
UTF-16LE %% (G N X FHEGT N 2 E 4NF
4]
(% 5L MMDH % X ¥4 : SecurityNameGB)
4 SymbolEn FEGEFHA | C15 FGEF MR % 15 L]
5 POSRefPrice A FZNME | N11(3) POS W 5E M4, TAABIHT& KA FM A
BAE N BT, 2 HEY 0
(X 5L MMDH % 3, % : ReferecePrice)
6 POSLowerBidPrice | JF# & %M EH | N11(3) POS 3% 4 th 46 T R
B AT R (% 5L MMDH & X3 % : POSLowerPrice)
7 POSUpperBidPrice | T# & &% M | N11(3) POS * # Hy - #% IR
B A E R (% 52 MMDH & X 3% 4 : UpperLimit /
POSUpperLimit)
8 POSLowerAskPrice | Fr & &4 M B | N11(3) POS S # M T IR
BT R (%t . MMDH & X3, 4 : LowerPrice /
POSLowerPrice)
9 POSUpperAskPrice | T# &4 F WM& | N11(3) POS 3£ # #y £ IR
B4t E IR (5. MMDH [ X3 % : POSUpperPrice)
10 OrdImbDirection T B LA | Cl POS =k it B % 3% 32 4 8y 77 1]
W 1] N= LHEEME
B= F#HWEZHES
S= ZEWIHS
<EH>= FTEAKHESHFHENE)
(%t B MMDH & X ¥ 4 :
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~ T€ECH AT 2 20 3 B AR S R B LA 0
OrderImbalanceDirection)
11 OrdImbQty Fhb B AT E A | NI2 POS K # e xf 5% 4kt B &
& (%t B MMDH % X ¥ 4 :
OrderImbalanceQuantity)
12 Timestamp AT 1% B 1] Cl12 HH:MM:SS.000
W B H IS IT W SR & 5 Bt B fs R iy
FH e A
LRGHMEHE, WEHEFEEELL,
¥R X v AAMEEXFRIRBY BHWFE,

(3) XHREX, &JE—ATHAILE:

B4

FB A4 FEEAH | #R

EndString

SR AR IR A C7 TRAILER

CheckSum

G C3 R I A, 3 frA g fa

KegeAn 2 @A BB EAR e A B (A
WF B AT R B B Xt e — A
(AR BATH ) Z A G H 256 17,
RGN 3 6L ASCIL A, fldn, WwRZITE
Ay 274, WA 256 & w300 18, &3 Frid
HHH ASCIL F £ & 018

R I A B AT R T T AL A Al B SCHE IE A
I FESEBE A 5 HIE, ST K AE IR B N
B& BT BEE-—CHBRELFEZNES
I

WRASBAEIHA -

WK

#Hr

100 = K FF 7

THERFTAARS, TEFEELENH K

( —#& % 9:00 7 )
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#-TecH

FEBeh

AT 2 2K 5 BT AR U A e U AL A

IER NEE S T &M, FEME TR IRA

(FaEEFENE &) ( —#t W 9:00 £ 9:15)

101 = 77 BUH FHEA TN B ET 2RO R BRI RS

(FFaEEaE M) (—#%H 9:15 F 9:20)

108 = FA LA 4 T EAFENME B, T 9:20 465 2 24 M 18 AL KA B B &5
(FaEEFENE &) (— M H 9:20 E 9:22)

2= Xt T B, FEN R A AR A

(FaEaFENE &) (—#tH 9:20 = 9:22, BHHHHEE)

7= %1z FEEGENHEERE, EATHTTHRRS. A EHEEATERRS

&
(—#Hh 9:22 F 9:30, KHEx#)E)

w
Il
3
T
Rt
N

AWML TR GHE, AEFHESFTNHE (FIHRAR 1, 101, 2, 7 F7 102)
RO AR T B B(TT 3R A 103) X T 4 JF W BT 3T B BUIH A Fe (3 A 0 104)

( —#% 9:30 £ 12:00 & 13:00 % 16:00)

102 = Exchange Intervention

RGN &, HEEMTERR S E

( —#% % 12:00 % 12:05 % 16:00 £ 16:01 )

103 = g7

o 1B R T A B

( —#%H 12:05 £ 12:30)

104 = BUH F 24

T4 IF T R AT S BUH B A

( —#% % 12:30 E 13:00)

105 = &E 0 =4

KEEEFENHE, TERANSENH KA

(M & & 5 it B ) ( —#% % 16:00 = 16:01 )

5= MANERAE BAEEAFENE R, FNETEHGRA

(k& & 58 it B ) (—#% 4 16:01 = 16:06 )

106 = 7 7 B WA A FM B, FEITRBOE RS R AR A

(W EawEMa ) (—4#t ¥ 16:06 £ 16:08)
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