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] LLBEAT TR B A SR
ZEMEZRARRINAE | ZOHRTEENZA LK% 2 HM%H BE, YYYYMMDD, | C8
35 P H MTE2 ERAMmENEL, WFEMAE2H. R HHEE
B, WFBERBHEFHE,
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X 4: reff0302YYYYMMDD
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RATEE ] JF T AR A

KA RE: zDisk

XHERA: ZXEANARGAEEXE, 84T 2ERHEHREANEL. XHEF YYYYMMDD £ 4 A
Hi#AMH# ., FXFHXA GBK %4, &M E21E KX XML # —4% OptionContract Rec it 5, & 7T

FHREUERL FKEHNE, THZHA,

BEogX:
F5 | FRAHK FBR X ALK FEER FHRER

S EFERAFRE, BE C5
1 RFStreamID SEHFERA

R0301 &R #AA & Al 5 B
2 SecuritylD AL LT HAA B2 0 6 29 5 C8
3 ContractID EHX 5 R C40
4 ContractSymbol HA A A 2 6 BR C60
5 UnderlyingSecuritylD | #rE7E 5 R4S Cé6
6 UnderlyingSymbol H B IEF I 4 C8

EBS kT ArHIEA 4 ETF, ASH RTAR# | C3
7 UnderlyingType FRHIE F K A

KA HNRE

EARKEAIA, MWAFEAE; £HEKX | CI
8 OptionType B =K \

HAAL, WIARF B <A

W, WARFEIC; £FHAE, MWAF |CI
9 CallOrPut R

& 7‘5 “P”
10 ContractMultiplierUnit | & %7 # ZR BRIk S RE RN ALY EM N11

Z i A B E AT, B#E | N11(4)
11 ExercisePrice HAAAT A

0.0001 7©
12 StartDate v AR ZH R E % H,YYYYMMDD C8
13 EndDate ®JEX % H R &ERZ HATHEH, YYYYMMDD C8
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AR5 5 BT T B X R O A A A

5B
14 ExerciseDate HAATAH HAMATHH, YYYYMMDD C8
TMZEH, RAHNTRENT—A%Z | C8
15 DeliveryDate THXEH
H, YYYYMMDD
16 ExpireDate HA 2|3 H HAE#H, YYYYMMDD C8
17 UpdateVersion EHBART A BN B A Cl
B (KD NI12
18 TotalLongPosition YA AARTFaH |HWARKLCEANFCRATLEZZIANNHEK
(R
WE H R A, A 5T, # A0 T 2] 0.0001 | N11(4)
19 SecurityClosePx A 29 1T W
70)
WEH & BN, B RRREN N AEEHE | N11(4)
20 SettlPrice B2 4 E A BN (e LETEHEFTSEEN) , AT,
#fr: T G # 2 0.0001 7T)
HAAAR B E 7 B A TR B 2 5 B R0 AR A | N11(4)
21 UnderlyingClosePx FRHYE 7 B UK A
%, B, #4r: o C#Z 0.0001 7T
22 PriceLimitType K 2k i PR A 25 A N K 2k i IR 4l 25 A Cl1
L HEIR K AF 4, A0 T (K E] 0.0001 | N11(4)
23 DailyPriceUpLimit K& PR A&
70)
Y EHHAA BN A, A0 T A 2] 0.0001 | N11(4)
24 DailyPriceDownLimit | 18 T[R4 4
70)
LYHEH -—KEANFENRIESHKE, & | N16(2)
25 MarginUnit EALRIE S
H#E| o
RIE& T H LB 5 N6(2)
26 MarginRatioParam1 RiE&iTES %, BA: %
#—
Rk &1t & Bl & N6(2)
27 MarginRatioParam2 RiE&iTES %, B: %
H=
28 RoundLot BT — F 2t BB B 298K NI2
29 LmtOrdMinFloor FERMFMRTR | FERNFRAFHREKK TR NI2
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LmtOrdMaxFloor

BERMFR LR

HERA o WA R LR NI12

MktOrdMinFloor

BEFTHFHRTR

HEET A A FREKEK TR NI12

MktOrdMaxFloor

BEFHER LR

BET AR RKEK LR NI2

TickSize

/N R A AL

AL oo, E#E 0.0001 7T N11(4)

34

SecurityStatusFlag

7 R B RO A R A X C8
F1f: ‘00 RFAFE, 1 ZTRH
EFHF & (FEFELTFE) BIANF 4,
2 00 RTARELEE,
HaiErg, (ME, HHE O
3 00 RTFARIENEHH,
TEBIMEFRES A FH.
F4M: 0 RTAHAMEE, ‘1 %
AERASAIRGEAAAL AT EE,
FS5M: A RTLUHFEENEY, B
ETRGEWNEY

FOML: VERTEATRIATEEMNEZAS
Fug, 0K LHATHTA AL A R,

‘17 &

(l’ %

35

AutoSplitDate

R
| 20 B A

ZHHERTEENZHE 6 KB 2 MMB A | C8
H#, YYYYMMDD,

T B2 B F R 64, i F B A E-2
H. S(# HEE, LFBRELEHEFH

g4

IE o

36

UnderlyingSymbolEx

A AE O 5 4 A
()

HABMATEE RV K FAR, ELKER, 5% | C32
BYE U 78 T BN — B

2.20. HAACL & Ko SO
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KA EM: zDisk

XAV : AR Y HAE A K5 R E R, X4+ MMDD & A HAERK H# 0K RATHERX,
FBUATRAE | kKo, BRKE. BR2EAKERLIEAEN, REFARNGAGERE, TRHHS NG
HfE BRI Z . B XHE#RAT AN Unix 7R, BT 0x0A RoR#4T.

B0 HK:

F5 | TERA FERHR FERXRY

1 SHEHERE SEBERBFRA, WE C5

C0301 R 44 %k fz &

2 LR LS I 4 T £ K C32
NV R T 2 R
IV A 2 K
AT RE T4 2 K
A =k
FEs A= Sk

A A AX 3 S F A A T A
3 A R Y AL BRI 4 7 FhH A R C8

CNSIC. PXSJC. PNSJC. CXSJC. KS. KKS. ZBD

4| RpemAK Ho RS AH, H 144 N2

5 SRuE AT RS AL F—fr: SHEZHH, DATHEHME, NAZHETL | Cl6
Bk

B S AMEATH, D ATEARE, N AAFHTER
B=fr: 0" HEHHEEHMER, " 1V HE1HEHE
MR, RAKEH#E. " N RF-LIEA.
FUMES T LHE

& 46 WHERINEIA | o opimmm, Pyl EHA Cl

wa |7 KA LSRG, S AL 56 cl
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b

8 & BAUR &RARA, MM E: cl
1 - Covered % ¥,
%4 - Uncovered %4 %,

9 TROBERAE | ) e, 1 RFARN RS, 242, WEARMER, | C1
I 5 4R 3

1o | FAMEBMBME | g «gmmafr #1400 DRAR. NI
W1FH, 1 RTHBARE, 252, wEM A,
I 5 A8 4 %

1 | FRESRET Q| g g e WA NRK N2

A B A 4% B
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FoF XHHKE

31, ERZAERZATEXMH

X4 : mktdt00
¥ R4 txt
RATH . SEE LA
KATRE: MDGW
SHPRHA: IXUEHRNRERAGATEXH, aFKRE. £&. BEAGHFSBTE.
BORR: TEXHEEXMHL, XHER, XHER=AHS.
XA A B T

XU EMER S F .
BeginString|Version|BodyLength|TotNumTradeReports |MDReportID|SenderCompID |MDTime |MDUpdateType |MD
SesStatus

MDStreamID |SecurityID|Symbol |TradeVolume | TotalValueTraded|PreClosePx|OpenPrice |[HighPrice |LowPric
e|TradePrice |BuyPricel |BuyVolumel|SellPricel|SellVolumel|BuyPrice2|BuyVolume2|SellPrice2|SellVol
ume?2 | BuyPrice3 |BuyVolume3|SellPrice3|SellVolume3|BuyPrice4|BuyVolume4 |SellPrice4|SellVolume4 |Buy
Price5|BuyVolume5|SellPrice5|SellVolume5 | TradingPhaseCode | Timestamp

EndString|CheckSum

(1D XHLEX: F—ATHRKIDE

F | B4 FBAHK FB | #R

5 KA

1 | BeginString BRI IRTE C6 HEADER

2 | Version WA C8 MTP1.00

3 | BodyLength FREKE N10 NHEHNKEFBRSRAEEN T
H (TaeRFREEBHLEE , &
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~ 1€CH L 5 5 B SO S S O LA A
EHRMFREEWN AR, BATH.
4 | TotNumTradeReports | X FRICFE % | N5 XAEARITFH
5 | MDReportID TERFZ N8 TEXHRFS (Y, T8
6 | SenderComplD & C6 REFTIAFE, B
XSHGO1
7 AT 16 i 1] C21 fTIERTE, AN
MDTime
YYYYMMDD-HH:MM:SS.sss
8 &N N1 0= F& Full refresh
MDUpdateType
1 = # & Incremental (& 13 #)
9 | MDSesStatus TIHATERES | C8 AT AT IEWRA2:

BT EA ST HE, L REMFTR
WAL, TRIXNPEE .

F 1 SkreWmFEHHE OF
TR , T RANAETILTRZH
(FEAKRT), ExRTemILT
W T A 1A

F2M: PRI ERSTNE R
[, RERERO,

F3M: VERTAETHTHELERINT,
REERIO S

F A4 VERTLEBETTEERT
[, RERRO, FSM-F8MLTNE.
¥R X 3, TR | RARMEXFILERRRYT BRI TE

(2) XHHEEX: £ATIEXE
TREERDREFRTH MD kB RS, LEEH MDOOI B, XAHERITFAER T
F | B4 FBAHK FB | #R

5 KA

2 bBifgmily: WAERRGE. EE. SR, il B T A
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H PSR4 E B SRR B 4 LN
2 | SecurityID = i R C6 wHK
3 | Symbol = d 4 B C8 I8 HE AT
4 R HE N16 SEHERNEENE Z 5% E, RERE
BRGHEEME 100 i, £4 4550
TradeVolume
REHE LA 100 7, FHF KR
SHEELETLEA
5 A 4 N16(2) | & 5+ 5 AR R 48 $ w9y s 2 & 41, A0
TotalValueTraded
H AR T,
6 | PreClosePx W W N11(4) | mr#c s +8 #
7 | OpenPrice A B # A N11(4) | AFF &%
8 | HighPrice = & N11(4) | mEEHK
9 | LowPrice AR N11(4) | &3 %
10 | TradePrice & kil N11(4) | &#F I
11 | ClosePx AL H A N11(4) | A3 4, TIHERZ &
12 | TradingPhaseCode IWHEE MR | C8 ZFBRASUFMHE, L REMLETH
BAF & T E X, TR XA,
(&>
13 | Timestamp i [ B C12 HH:MM:SS.sss
¥ RX S TR | RANBEIFILRERYT BRFATFE,
TR#HEXRATERAFE MD mEAKS, LEEH MD002., MD003, MDO004 A, SCHRITFAMHE R T
R | B4 FRAK FRE | ¥R
52 il
1 | MDStreamID TEBEERE | C5 TR #ERAFIRG, BE
MD002 %7 E (A, B 1T1E#
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MDO003 % 7 7t # 4 #H AT 15 248 7 K
KA,
MDO004 F 7% 21T 1F K KA
(& /% REITs) ;

2 | SecuritylD 7= i R C6 % R A

3 | Symbol F= i 4 AR C8 E 27 5] #%

4 | TradeVolume AL E N16

5 | TotalValueTraded R 4 N16(2)

6 | PreClosePx HE H Wk N11(3)

7 | OpenPrice A H I F A N11(3)

8 | HighPrice = & N11(3)

9 | LowPrice = KA N11(3)

10 | TradePrice REM NI11(3) | &#H AR

11 | ClosePx AU N11(3)

12 | BuyPricel L — N11(3) | L F AN

13 | BuyVolumel HLE— NI12

14 | SellPricel 32— N11(3) | La7EH M

15 | SellVolumel HEE— N12

16 | BuyPrice2 ® LA = N11(3)

17 | BuyVolume2 HLE N12

18 | SellPrice2 G N11(3)

19 | SellVolume2 HEE N12

20 | BuyPrice3 B LA = N11(3)

21 | BuyVolume3 HEE = N12

22 | SellPrice3 H A= N11(3)

23 | SellVolume3 HEE= N12

24 | BuyPrice4 LA N11(3)
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TR AL H R 5 B O BRSO A B O LA L

25 | BuyVolume4 wLEN NI12

26 | SellPrice4 324 N11(3)

27 | SellVolume4 HEEN NI12

28 | BuyPrice5 # AT N11(3)

29 | BuyVolume5 HEE R N12

30 | SellPrice5 H AT N11(3)

31 | SellVolume5 HxEh N12

32 | PreCloselOPV £4 T-1 Hig# | N11 ik F B, X% MDStreamID=MD004

it %] IOPV (3 B FEEZTFH.

{3t ETF = &%, T EA K.
27 BB 0.000 B, TE L.
ZFBENERA R EFRE,

33 | IOPV #4 10PV N11 i F B, X% MDStreamID=MD004

(3) | HEEZTH.

3t ETF =&, T &A K.

% ETF /A4 X3 Publish (TXT A
/PublishlOPVFlag (XML ) F & (&
HHERERAIOPV) BUE N 1 B, 1F
B %¢ BL = & B TOPV 18

%4 ETF /A4 X+ Publish (TXT A
/PublishlOPVFlag (XML ff) F EXBUf&

H 0B, T B EEE 0.000, TEX;

34 | TradingPhaseCode | 7= SL B B & | C8 BFBRALFHE, AR KT
LIS R E X, TR XNE=EK,

F 1. ‘SEANES PR ME,
CHRTTHEEETRNEE, THRT#E
SxguE, ExTATRE, Pk

PETF A NN (15118 BIHIER S 5 ke € 2 5 E I A W45 (R AFE) ) .
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F2MI: ‘OCRTHFELTEERX 7,
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#

fr: ‘0FRFALT, THRFEL

¥

% 3 fI
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F A 0RTIF R E YRR RT
BXITEEH, 1 ZrlbmBEYw

HETHEZITEFHR. TROCEZA.

35 | Timestamp i ] 2% C12 HH:MM:SS.sss

¥R X 3, TR | RARMEXFILERRYT BRI TE

BH: YAXZHBEA, FRAGEANRACE: FEEERN, B85, B, KEEL7M, HI
FEAFEN, BEXFZEAT) . T LR T 34 (TradingPhaseCode) , EEEMWE 2t (ELHTE¥XF)
EFEBHENFTFEEEFN . EEX S, KEREFTM, B (EFEEFEM RSREN D, E&RBENEE,
W (BEXGEAT) RAHER0, BATERBZSSATHNETTESR SRS, ERENE 44
(REEZHTEFR , REXZHBEAR, EEXZHETK,

(3) XHREX: &E—THHKILEK

FE | B4 FRAK FEREAA | #HR
1 EndString 7 RAT IR C7 TRAILER
2 CheckSum 7 o Fu C3 e A, 3 foAk e fo

Rl g BT ETAEREA T B
(LT BEZ T B G AT /) K E R
XHFEME—ANFRH (B0 RE.
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e I o 3 B 5 ASCIL 5 7 5 018
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BT EAENE =, R FERE
E—RWBESILEAELLE,

HKAEHA:

1.

10.

11.

12.

EREATHEXHTY R, XHILRRATRERE Y RF R, BRAE TN E THRALE, By R
FRE, AFBFELFRALEGRAF, THFEARRAG; EERE XK E F B MDStreamID FU{H # 47
T B B A ARAT T A K

Xhd, MFREMATERERE,
XY RITFEATE SR LR EH, F—ATHEHERA A R,

NTEEFELTHRE, XEFTREZRENILR. KATHAGTAREA B TR GO &, XHEFTE
B RTR. S TREEH &, X477~ 6 HITE;

WX P HEFERELT N EEARAME, BUORAE, 4 N0 H 9999999999;

R A AN, I W Z RBIAT A A

LR RGN RELHE, BTHREXZWHEUT TERAN LML, RXEFNEFFELRTHNEEK
E*10 By & A0,

MTFEaNE. 2FKEEM, BRBRIETH, HEAART L. T8 28ELM0, REAR,
£4 . WAL, A% REITs 41, R&ESHATLEH. & T/ & TradeVolume R KB B, MEAMK, %
4. AZEREITs A, FHa2#8 T TEH, FEEH 100 4 X THREMNE . 8. HELE, FLEE
Bk X

EEEFNEBEA, S I NN LB FRE I ENTESEMNE, AREEEENE X AR EW
EWEENE, ANELE— e ZE— N TEAARHAGENCRE. ¥ L8 - HTEL A2 E 7 &
WALRE. ¥RXE-NTEAAHZO LT EMNKTEE;

EFEEERNZ EREGRT R FhRTHEEFEREELIZNEREFLHER;

e et % 1o A ] A~ 48 7 AL AT 1
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=

A AR XA TR, BRAEFMERETEREXRZAANLE;
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32. BAVERGTEXH
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XHEWRHA: ZXEAFELHFRRATEX S, BEEGMATITE. EEERNMEXZTE

BORER: 50 (18105 LEBIEAX GGV FeTas 52 B0 A RAE) PHEEXLZURTEX
HEOMEAETR.,
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KA R#E: MDGW

XA EXHEHFTFATEM, AEFRFAFTE. REXEWTE
BORER: THEXHEEHL. CHERMA R =S
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2 Version A, E“XBTP1.00” C8
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3 BodyLength
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FORR AT AT T A 1]
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%3 VRTBLFTITEERTS, RERRO
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5 TotalValueTraded
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6 PreClosePx HE H g & N11(3)
7 OpenPrice A H I F A N11(3)
8 HighPrice == N11(3)
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10 TradePrice BT NI1(3)
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12 BuyPricel B S A — NI11(3)
13 BuyVolumel B g — N12
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15 SellVolumel HEE— N12

16 BuyPrice2 B SR = NI11(3)
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18 SellPrice2 A= N11(3)
19 SellVolume?2 HEE N12
20 BuyPrice3 B E A = N11(3)
21 BuyVolume3 HEE = N12
22 SellPrice3 B A= N11(3)
23 SellVolume3 HiE = NI12
24 BuyPrice4 = SE A I NI11(3)
25 BuyVolume4 g N N12
26 SellPrice4 2 N11(3)
27 SellVolume4 HXE N N12
28 BuyPrice5 W LA I N11(3)
29 BuyVolume5 HXERL NI12
30 SellPrice5 HEMNE NI11(3)
31 SellVolume5 HEERL NI12
32 TradingPhaseCode | 7= i SLBT M BAR &, 4 (LA, FAMESTHK, 2T H = &L | C8
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% Frit
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HEMNRENE. AR LE e X HTERAARZNENLEE, ¥ X8 - HTHEL A2 807 EMN
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7 MDTime AT 1 Bt I8 C21 | fTHEA, # X% YYYYMMDD-HH:MM:SS.000
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X MEEH,
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L BUE A MO301 B, XA AIDFA R T

F B4 FHR4 FHREA | ik
C5 ATIE B R AATIRSF, BUE
1 MDStreamID THEHERE MO0301 ZATHEHESAEKE, Halz ks
A RZ ZATIE
2 SecuritylD L C8 A A 290 7= i KA

% 52| #1457


file:///D:/fix2011/Fiximate30/en/FIX.5.0SP2/tag748.html
file:///D:/fix2011/Fiximate30/en/FIX.5.0SP2/tag49.html
file:///D:/fix2011/Fiximate30/en/FIX.5.0SP2/tag273.html

\;

~ T1€CH T 5 5 57 4 B A A B T AL
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1H.
4 TradeVolume LHETRRXHE N16
5 TotalValueTraded | % H 2 it & % 447 N16(2) EED
6 PreSettlPrice WE H 4 & i N11(4) B4 oo CE#E 0.0001 T
7 OpenPrice = i N11(4) Efr: o CFFE#ZE 0.0001 70)
NI1(4) WENEF RS E Y, B o6 CE# 2] 0.0001
8 AuctionPrice HEBE N
JG)
9 AuctionQty EWMITEHKE N12
10 HighPrice L H R &AM N11(4) B on CE#E] 0.0001 70)
11 LowPrice Y H s KA M N11(4) Bfr. 55 CRE#ZE 0.0001 75)
12 TradePrice HT R A N11(4) TE RN, B4 T CE#E 0.0001 T
N11(4) YEEANM (LETwMAEM) , B T B
13 BuyPricel B LA —
#%| 0.0001 75)
14 BuyVolumel WL E— N12
NI11(4) YEr M (Y wmMm) , B T K
15 SellPricel B S —
# %) 0.0001 7T)
16 SellVolumel HEE— N12
N11(4) YEEANM (YETwMEM) , B T B
17 BuyPrice2 B A=
#%| 0.0001 75)
18 BuyVolume2 HXg N12
NI11(4) YEr M (Y wmM) , B T K
19 SellPrice2 M
# %) 0.0001 7T)
20 SellVolume?2 HEE NI12
NI11(4) YEl EAM (L wEM) , B T
21 BuyPrice3 WA=
# %) 0.0001 7T)
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23 SellPrice3 A=
# % 0.0001 75)
24 SellVolume3 HEE = N12
N11(4) YEEANM (YETwMEM) , B T B
25 BuyPrice4 ¥ LI
# % 0.0001 75)
26 BuyVolume4 L N12
NI1(4) YEr M (Y wmMm) , B T
27 SellPrice4 W2
# %) 0.0001 75)
28 SellVolume4 H S8 N12
N11(4) YEEANM (YETwMAEM) , B T B
29 BuyPrice5 WA
#%| 0.0001 75)
30 BuyVolume5 HEERL NI12
NI1(4) YEr M (Y wmMm) , B o K
31 SellPrice5 M
# %) 0.0001 75)
32 SellVolume5 HEEH NI12
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C4 RFBRAACFHE, EREMETE N
B, BEXNEE,
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ETEAENHE, ‘T ZRTEEXHHE,
‘B’ RORHATRE, V' RTESNEFRT,
P RN IEEER. U RRKEELRE
fro ‘M RTREIHRER ZHEY (EF &
ERM), N RTRFTIRER Z B (8
B EN D
F2fr: 00 RAARELEE, IV KT
34 | TradingPhaseCode | /= 5 Bt i B F AR & EofEg. (MY, TEZK)
F3M: 00 RTRAREITA, 1V KT
R & A, 27 RoRRAIZHT A, ‘3
ETRREZHEFAC. £XF 4, 4 KRR
FENF A, 57 RRREAEANF . &0
e, ‘6 RRRHINF &, ZHT 6,
T RTREENT A, ZHF4. ELF
oy

FA4ML: ‘0 RTHFREYMHEIER
PHATHITEE®R, UV RALFRELH
B BT B B ATHTIT B R

35 Timestamp A ] 2 Cl2 HH:MM:SS.000

36 ReservedWord T B A 7 B C12 Y 7 B % 4 00:00:00.000

¥R X v ARMREXFILRREHY RN T B

BLEA
ERETNEEA:

1. %M — (BuyPricel) #n# 24— (SellPricel) ¥ F & A EMA S S F N4, BIRERETNFiEitH
2 B9 E AR B 1A
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2. [FlBt, & F&— (BuyVolumel) Fn& 328 — (SellVolumel) 45| 4 1T 1 & 7 bt 2| # 5 77 Fn 32 77 & L IC D

el

3. EA, ¥ X8 (BuyVolume2) #1828 = (SellVolume2) 4| 4 4T 1§ & 7 B % iy 3 77 An 32 77 & ULk [T
E.
8 F 7 A A

1. ®#H 1 (TradePrice) # 44

2. A HEZHA (SettlPrice) # % 0

3. A HEH @ T EASR AN S S (clprO3MMDD.txt) 45 7=
P LEHMBERAEY, F40 (REEXHITERR , REXZHBAR, EEXZHETHK.

XHREX, ®E—ATHRAILE:

= B . w "
g |84 84 | TRxD | H4
1 EndString | & RAF IR | CT TRAILER
2 CheckSum | %% fu C3 WA Fn, 3R

Rixf 2 AR HETCERRAFR (TEFZTBREHR
) HENX TR EE—ANFH (BE2RME. BATH
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RAFERRA N 274, MK 256 EHIHHy 18, KRB A4
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3.5. ¥ SZATRE SO
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RG] B T O 8 R R R S SR
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b &l e &l
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XA & EE e AT E XM

BOERX: TEXHFQEXHEL. XHEUXHER=ZH0. FRARTRFERELIZNERHESFEL; nat

AR BN AT
(1) XHEREX, FATHKILX:
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5 B4 FHA4 FBRAA | #HR

1 BeginString R I8 IR TF C6 HEADER

2 Version WA C8 FEX1.00

3 BodyLength BEKE N10 HWHEEHKEFEIBEEENT T
(FEEAFREEBNALTRME) , 4%
tF R EEN AN TRAE. BATH.
(BB HA)

4 TotNumTradeReports | X ARILFE | NS SR F

5 MDReportID THERFS N8 TEXHRFS (BB

6 SenderCompID BT C6 RE TR, B
SSEIN

7 MDTime fTIECHFETE | C21 7% B %o R A
YYYYMMDD-HH:MM:SS.000
[N ERXHEHAEE, TREEHETHY
EFH]
W55 R G E BRI H A
AR, B RIR R MR
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100= KW

101 = AF BUH(IT & & & 5 0 B )
102 = Exchange Intervention
103 = 47

104 = BUHE &

105= ZF N EMHCREE A TN HE)
106 = A~ BUH (K 5 & &35 0 B )
107 = BAAL Y 7 (2 % 4 55 4 B L)
108=FE AL & (JF &% & F M At B

¥R X 5, TR ROMREFILT BT RN T B

QX R E N, Z4TEILE, TEHKEXABRESBEFHEMD mEARE,
Y EE % MD601 Bf, XHARIEFE R T:

g | B4 FB4 FEREE | #R
1 MDStreamID THHERA Cs BB RERRE, BE
MD601 k7~ &4 ATHEHEAE A KA,
2 SecuritylD 7= i R A C6 ik KA
3 Symbol = i 2 AR C8 E 77 18 AR
4 TradeVolume R E N15(2)
5 NumTrades AR N16
6 TotalValueTraded FRAL BB N19(5) BALT, NEE S AL, EIRRE AL =
7 PreClosePx =& Xl N14(5) BT, NEE S fL, AR = A
8 OpenPrice A H I &M N14(5) BAITT, /INKE S L, ERRA KL=
9 HighPrice = & N14(5) BATT, MNE S L, LA KA = A
10 LowPrice = &AM N14(5) BALTT, /INKE S L, SERRA AL =
11 TradePrice M N14(5) R R, BALT, NGRS o, £
P& A 2 = fr
12 Perprice B N14(5) ACEH Y, BT, NEE S, &
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~ TecH S5 B BB S B B AL
W8 B =1
13 ClosePx AW N14(5) BT, NGB S fL, SRR R = A
14 BuyPricel B E A — N14(5) L E] ENA
15 BuyVolumel HLE— N15(2) B
16 SellPricel 32— N14(5) SRy
17 SellVolumel HEE— N15(2) A
18 BuyPrice2 WA — N14(5)
19 BuyVolume2 HEE NI15(2) AL
20 SellPrice2 A NI14(5)
21 SellVolume2 HRE - N15(2) B AL
22 BuyPrice3 HEM = N14(5)
23 BuyVolume3 HEE = N15(2) BALR
24 SellPrice3 B = N14(5)
25 SellVolume3 HEE = N15(2) AL
26 BuyPrice4 B SE A Y N14(5)
27 BuyVolume4 ¥ EE M N15(2) B
28 SellPrice4 B 32 Y N14(5)
29 SellVolume4 C i N15(2) A
30 BuyPrice5 XM R N14(5)
31 BuyVolume5 S i N15(2) B4R
32 SellPrice5 B H N14(5)
33 SellVolume5 HXER N15(2) A fp
34 InvestorSellingPrice B #H = HAN N14(5) BT
35 InvestorSellVolume BHRHELZHEE NI15(2) B
36 InvestorBestSellPrice |HH RN | N14(5) BT
37 InvestorSellVolumeAtBestPrice | #% % # 3 & s 41 | N15(2) =R
HE
38 InvestorBuyingPrice BHFH ENHAMN N14(5) BT
39 InvestorBuy Volume BHRHEFNRE N15(2) AL
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40 InvestorBestBuyPrice | H FNRMMN | N14(5) BALTT
47 InvestorBuyVolumeAtBestPrice | # % # F A\ & E 4 | N15(2) B
HE
42 IOPV # 4 10PV N14(5) | MDStreamID=MD601 B % 7% 5 F
43 TradingPhaseCode 7= i LB B RAE | C8 GFBRASUFMHE, L REMLKTHF
& FHA, TEXNPEZE .,
%11 SERTED (G B,
ChRTTHEGRNEE, TET&E
gx g, ‘ERTATHE, Pk
TR R, M ERRIRER G
W (HEPEEFEN) , NETL
(IRA R GHIEH R (FER G EN
W) L, URTKEEA TN B
F2ML: OCRTUFEREALTEFXS,
VTERUFETESR S, LEXHE
.
F3fL: kA LT, TERIEL
Ll
FA4fr: ORTHTHELWEET
BEITEER, 1 RRHESEEYH
BB BEZITET R, REEZEH#,
44 Timestamp Bt 18] B C12 HH:MM:SS.000
¥R X TR RAN G XFITRREHY BHHWFE,
(3) XHREX, &E—ATHKILE:
Fe | B4 FB4 FREA | #HR
1 EndString EFRATRF | CT TRAILER
2 CheckSum | #% % fu C3 BRI Fe, 3 AL fo
R EZELH AN CERRFRG T EE LT RGNS
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A BB PEME—NFH (BEaRRmF. ®ATH)
Z ARG 256 1R, AERAA 3L ASCI A, fil4n, 4m
REHHERB A 274, N 256 FHH H 18, K304
B4 ASCII F 7% & 018

eI o BT R TR R AR B X EA AR B . FE ST BT
XA, EXHZICREAENEE, R FREE—
EHREETRAEFLER.

3.14.B # H {7 X+

X#4: mktdth

¥ RA: txt

RATHE: LB LA

AARHE: MDGW

XHPHA: ELBRATE XS, a4 B HARWTHE
BOBR: THEXHEE L, XX tRZ S
(1D XHREX, F—ARKRILE:

Fe | B4 FRA4 FREH | #R

1 BeginString L6 R IRAE C6 HEADER

2 Version Fg A (& BTHI1.00

3 BodyLength BEKE N10 NHEHHWKEFBRIBEEENFTH (a4

AFREEHARMA) , A4 EMFREENS
M. ®ATH.

(BTHEE, AZH)

4 TotNumTradeReports | ST R0 5 #1 N5 XHARILFHK
5 MDReportID TRFT N8 fTlextFs (Y, ¥18E, 28
6 SenderCompID & C6 REFATA, B
SSEIN
7 MDTime AT 1§ XA B 8] C21 ATIE BT 1], # X % YYYYMMDD-HH:MM:SS.000

[(HERXHESFMENE, TRESHEFHER
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MDUpdateType

N1

0= B Full refresh

1 = # & Incremental (A X£)

MktStatus

LIRZE7ES

C8

0= 4 Hdkd

1= MAEZETHESFN )
2= dEGFFEES TN E)

3= HERZ

4= HECKEESFENIE)

5= MAZZHKEESLNAEB)
1= %1%

100 = &I

101 = ¥ BUH(IT & & & % 4 B B
102 = Exchange Intervention

103 = ¥

104= BUHFx&

105 = 2 N2 M (CREE A TN )
106 = 7~ ¥ BUH (K B & & 56 0 B B
107 = BAAL Y (e 2 % 4 55 4 Bt BY)
108 = FEALX & T # %6 %M e B

¥R X

5%

AEMEE L FIET R R T &

(2) XHEREX, Z5THILE, TEEEXABREMRAFEMD FEAERS,
L HUE H MD401 B, XHERIDFBE R T

F5 B4 FE4 FEREA | #HR
1 MDStreamID TEHEEXRE | C5 THREEREFRE, HE

MD401 %774 B # HIiEH AT HE AR
2 SecuritylD 7 R Cs EFRE,T R AEAE,

fl: 00012
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@TE&Q LB F R 5 BT AR X R B O A A B
(*f 5L MMDH % X 4% : SecurityCode)
VE: A O H MMDH *f i x 25 %,
3 Symbol W SCAIE S £ AR C32 FXOEF AR [FART X, &% 8 MKF,
UTF-16LE %% (G NN FRmET A2 E4 40T
FICERX FRA GG, BATH)
(* iz MMDH % X 3% 4% : SecurityNameGB)
4 SymbolEn ¥ SCIEF J C15 FESOEFER[RE 15 1]
(*f . MMDH 7 X #4: SecurityShortName)
5 TradeVolume & s N16 (*f 5L MMDH 7 X {4 : SharesTraded)
6 TotalValueTraded | KX 4 41 N16(3) (%t B2 MMDH = X 3 4 : Turnover)
7 PreClosePx E H Wit £ N11(3) (% iz MMDH % ¥ 34 : PreviousClosingPrice)
8 NominalPrice #EMN N11(3) T 36 2K Z B BUTT 48 B B A6
W i g Ay W
- LRk K
(*f 5L MMDH # X 3 % : NominalPrice)
9 HighPrice = & N11(3) 2 H&EE M
(*f i MMDH € X35 4 : HighPrice)
10 LowPrice =K N11(3) 2 H &M
(*f iL. MMDH % X 3% % : LowPrice)
11 TradePrice & kil N11(3) AT R M
(*f BZ MMDH % X 34 : LastPrice)
12 BuyPricel LA — N11(3) ®EFENM
EeEMEBEA,
B F % & F#11 # (BuyPricel % T SellPricel
AEFWERT), A5FFHENE;
KESETHEMNE: EAFE, AREFNM,
T AE
(*f 2 MMDH % X354 : BidPricel)
13 BuyVolumel Wk E— Ni2 KEFANMNAEFEEE
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T RGerh
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BEFPETHURRE ARERAT, ZRRAERASAIREKR,, WE LR WHELTARE, BERZER
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MLE S A BB 1,000,000 e, HF 1%E AR A 10000 A
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HEBERMEL T EH DR # R F & 1 RMERZHEHARER. 11 A

D3: A SRR %Ak 7 R &
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NI AEHE 1 Q2 A AR B4 2% A AU .
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