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324 FIUTH e 18

32,5 TR e 19

KT /1 = OO OO 21
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4.2.3 LMK HEATEDEAL ...ttt nn s 26

A3 T B I TT B oo 26
431 FITHHH New Order SINGIE .........o.ovveveeeceeeceeeeeeee e, 26

4.3.2 T HL OFAEr CANCEL ...t 29

4.3.3 HUITHRE EXECUtiON REPOTT.........cvveceeceeveecee e 29
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ST AN IR B AL I ERE THEE OB N A . HRT, A% Ao
18 TAP -5 585 R G s il 55

1.2 RIBHMENX

41 P

TDGW | TraDing GateWay
B ZIEPS

OMS Order Management System
MPITRAE RS
2B ETYZ S EIE OMS A TDGW I #4758 ) Bl sc 4

PBU Participant Business Unit
W% Z 54855 ot

EzCS Easy Communication Server
EAMEIE RS

STEP Securities Trading Exchange Protocol
UEZRAE o B A e sl

1.3 &EH
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CIS111 _FHHIESFAE 5y B SRS RS )
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2.1 RGHEAN

B E REMN

R RV 55 K e SR ANSE T2 5 M55 KF-, APl 225 RS ( TDGW ) XHESEM-F- 5
LHFG, PN SED . TDGW XL S RELTTHZ5E RS (OMS) HIRE

.

OMS

A

TEHE
TiRgE

HETESS5ER

TDGW

> Ez(CS

D —

35 AT

—

TDGW il BCFUEF I Sl 55 59T (PBU ) s 42 AAL Y & 48, Ik M PBU (AT

i PR ATTE TDGW 358 il

TDGW -6 FF—4 3 1 it OMS &7, 250% , TDGW {U4%Z OMS A4 dr

— TCPNP 4%, B R AVFEN — AR Zaim B Tl OMS fllk 55

i, 1i] OMS 3% 52 5 P B A 7 A Y [ s o

OMS 5 TDGW [a] A& H MR TCP/IP #4%, H OMS i35 ki, OMS 5 TDGW 2 |i]

e B AR 1Y, K Fedan 1) 22 P o 038 A 10 246 3 LAARAIE
Bf s’ XS ARTE PBU fEA A5 T YA T T .

2.2 A\ 36

HAT SR - B AR 55 -

¥
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B=3F ZHEHLH

3.1 g

OMS 5 TDGW [0 21514 S 465 5% Logon., 44 Logout LBk Heartbeat 114 5. :

OoMs TDGW

[y
h 4

I I
! BIITCPEE |
I I
I I
! Logon '
! ‘ . B AE
I
I I
I I
I I
I
I
I I
I I
I I
I I
I
I I
I I
I HeartBeat ) Bk
) I
I I
: Logout :
L | pEit|
) I
I I
I I
I I
I I

3.1.1 B[ &h

OMS 5t KL BIZC 5 W CH TCP %4, IFAEZEHE T 5 K1k Logon JHE . OMS % #%
JE BN B AU Logon 1B o WIAESEMT), TDGW 32 [M—> Logon 1 BAE JHfIA ;
WRRIM, TDGW & 7l —4~ 3 I A Y Logout 8., IFH OMS %, OMS HE7E
53] TDGW 5 SEN a0 A fE & 16 AT B .

3.1.2 RH&E

SRS G, AT BIN] K% Logout VERSTHE. , 5 AN a4 G 218, — i,
F2W07 ;B 52— Logout 1M EAE AN . Logout FY A& &5 EWCEN [0 6 5 OGP E . AL
ik 5 BB WX 7 [BZ Y Logout VHE., TEEH AR Tt n] BHCHIERE . XU 1 Kk 1%
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Logout {8 JG AN &£ AR E

3.1.3 fERpLih

TETH H A 23 NI, 3007 8 1d Heartbeat OBk B AERF 2538, B RAT AT —
Ty FE ORI ] (] B A R RATATIH ., 7527 A2 9 & ik —1> Heartbeat 14 5.

o B T B 3 3 8 SR R AT B RS, LB SR NEN S TDGW 3 [l 1 %5 S i A T 8 TP i
HeartBtInt 38 Ay i . — Bt , 24 OMS &% Logon i B ) HeartBtInt HUEJ&E T-[5,60]8F, TDGW
RMEE, SMEGIRE (5560 ),

PO HEMEATIN S, CORUUR0Bk ) v 8 SO Bk T4 2o 76 2 A0 Bk
[ B AR, T LA R 25338 B 57 BG4 . OMS SGM )5, vl
HOBT AR 2 s )40 2= HAl TDGW .,

3.1.4 HAthZy e

TDGW TEREIIE R BT RGiRT, OMS ¥4Ik 5 TDGW @7 431%; TDGW 5
EzCS JEHWIFIT, TDGW ¥4 5 OMS (Rl 2xif, i OMS WA 5 2% il d il 5
Y14 % TDGW fiiR55 .

A, TDGW TELL T BT 2 F3hWiT 5 OMS [a] Y24 .

® OMS 5 TDGW #57 TCP &3k J5, it 5 FPARTEME %

® OMS EBRRIMZIG, RAE S RPN CH 4

® OMS fEREIHIG, RTE 5 FNKEHIER;

® OMS KEE XA TDGW FATIHE ., T2 TDGW W IRE A% T4 B 1 R e

B ;
® TDGW 4 EzCS [HIf#4 T 2 Wit

3.2 RIS ER

OMS HATHIHTTT 4 ( New Order Single ), AT 5 RGESEITHT BEA A, AK 2
Al DR R PITTHAELE (Order Reject ) JH B o
T A B A, A RS BIARE], [ OMS 3 [BIAH B A T4
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( Execution Report ) {8 o PAATHECLFEXT BRI, WOREHT S p i A sl B 4 me ' |
AR 5 A=A pAE I, AT 2 35 e i

SRR
OoMS TDGW
T T
I I
! New Order Single !
I >| FIET AT BRI
: Order Reject : BB
) I
e e e T e O o B A S e e T A s
I I
I I
! New Order Single !
| g NI
| | FERITIRE
: Execution Report :
I I
I I
I I
: Execution Report :
D )
I I
I I
3.2.1 W53
ITHRHIRTTER E M52R8 (BizlD ), HP2gAH R AR T4 —SettD -

2

MRS BRI, R4 L 55 50 55 255
PBIXTRIIEAR , FEIIEL 55 A E A

P
b 552k SCREL | HRARER | CH
k55 o
#(BizID) B N N
(et
BH5E
100010 | 1620 Y Y Y
i

U AR RS AT A A 3R (9] Reject A1, FRAT IR Pt A 25 A PR 45 B 96 A 1 3 7 A AR 44 0 37 Execution Report
( ExecType=8 ).
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E2: Yo, NN,

322 HEE

3.2.2.1 FTiTE IR

1. BRMITEA (OrdType=2) THERUNTF .
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/= e 2 -~
~ TE€cH 52 5% T K B T
OMS TOGW
: :
| FRAN R ( New Order Single ) |
] »l
: TTHAFELS (Order Reject, OrdRejReason=xxx ) : Hi g R
l1 1
| |
t +
| |
| R 14 (New Order Single ) l
I g
: HIRIF ] ( Execution Report, FxecType=8 ) : Al 55 e g S i
D |
| |
| ]
: R4 B 4% ( New Order Single ) :
t > A 55K s i,
G UEIN s
: Hi i i ( Execution Report, ExecType=0 ) : ﬁ%@%%&%%ﬂ
< 1 55 MR A0 T
: HAE 4 (Execution Report, Exec Type=F ) JI TR DL [ L Rl
<— ————————————————
| |

2, THAHGTH (OrdType=1) HERUT -
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OMS TDGW
| |
: A New Order Sige ) !
: TTEHEZ (Order Reject, OrdRejReason=xxx ) : AR R I
I |
| |
) I
| |
: HiEEA 1 ( New Order Single ) :
t > N
l 4R mA 1. ( Execution Report, ExecType=8 ) [ AP T AR
1< ]
I I
1 L
: :
New Order Single )
: AR it (New Order Single >: %5}&%\?@5 .
1% [a] i e g (J
| FH AR M ( Execution Report, ExecType=0 ) | }%%ﬂ‘gﬂ{%;kﬁi%ﬁ
le ! ), ARz
| RAZ 14 (Execution Report, FxecType=F) | {
—_—— e ————— 4
| |
| |
| |
| |

3. THHFRITH (OrdType=3 ). AJr&ff (OrdType=4 ). X FIrEtl (OrdType=5) ¥

/%\?ﬁﬂﬂ? :
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OMS TOGW

| :

| TR AR (New Order Single ) |

] »l

: TTHAFELS (Order Reject, OrdRejReason=xxx ) : Hiy B4R

l1 1

| |

t +

| |

: T RR B R ( New Order Single ) :

| |

: HIRIF ] ( Execution Report, FxecType=8 ) : Al 55 e g S i

l: |

| |

| T

| |

T F B4R (New Order Single )

| O e q 5 B,
SGaR [ i 0

: HI MR (Execution Report, ExecType=0 ) : ( l%%%’lﬁﬂf%% I{ém

€ . ), WA

| RAZ 14 (Execution Report, ExecType=F) | 22, ARl I

e - i

-—— e
o

3222 FiT AR

=

SR M 55 28 0 UL i 31l 55 2R RS
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OoMS TDGW

| [

: A HR (Order Cancel) :

| ] HTE ALK
: TTEAJE#E ( Order Reject, OrdRejReasorxxx) :

X ;

' :

: R 1R (Order Cancel) |

: AR I )3 ( Execution Report Tl SR

| > CxIRejReason=xxx ) !

L) 1

| :

i 1

! fPA R (Order Cancel) :

: AR ] ( Execution Report BxecType=4 ) : TR

I i

| |

| |

323 FEERE

OMS [i] TDGW HEAT HIHR AT G 52 5 N TRI R ESK . TDGW 38 52 5 I RI 0 - 5 4R 25
AT TR, AWEEWT .

NotOpen PreOpen Open Break LLL PreOpen Open Close

#b F NotOpen . Break . Close & & Bf A 42 it 1 #i2 , TDGW iR 7] Order Reject
( OrdRejReason=5009 ) T LA4E4%, PreOpen RS T, TDGW #2£RT4ZUL OMS MR, FH7E
Open 0] 32 5 R Gi %% % . PreOpen J Open IRZS T TDGW 2 HEHRJE B #5C 2 R 58 L
3%, OMS B LAHI B R

7£. OMS 5 TDGW % %) i i #3722 15 25, TDGW [i] OMS K ik — 4 F 5 R 3

PlatformState 74 B.. 4 FGARES KA 25b, TDGW Wla] B 87 2535 OMS K% —5 76

241 [ 2 LA AS I 52 5 B o
SHET, %% PreOpen 45355yt E: Open BifY 5 #b, LIRSS TR 9:15-9:25 M|, 9:14:55TDGW #%°# PreOpen, 9:15:00 TDGW
%k Open R4,
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REWEE T LB
OMS TDGW

T T
: Logon :
I i
| Lo |
o :
: : B 57 BARAS AR AT LA
I PlatformState ! PlatformStateifi IOMS
) |
| | PATHSE 2P IX AR R (B
! ExecRptinfo ! SPBUFISeID 1)
| |

———————. B P PRI e
| |
| |
! New Order Single I
: >: NotOpen/Break/ CloseHs}
| | fEA F 4 (5009 )
| Order Reject |
le I
I |
| |

—_——————— dm e — - P
| |
l - l
: New Order Single :: PreOpen/Openif
: Order Reject : TDGWHEIS H 4t
| /Execution Report |
f‘ i

324 EEITH

L5 ZGAMRIG AR AL S PBU + 43 BN T B 5 4L A O BUE I R e 5 b AR
T,
Hrr, %% PBU 4 BizPbu,

22 BN T LG 5 BUH S B AR 7 B«

AR 2R 2 NERIT B g 5 B
New Order Single CIOrdID
Order Cancel CIOrdID

XPTEEITH, TDGW RIEHEZEH B, (Order Reject )s
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OMS TDGW
|
New Order Single J iR

AOrdID=10 Pbu=20001

Execution Report ,ExecType=0

< EBRHIA
New Order Single %

AO0rdID=10 Pbu=20001 ) EEHIR

Order Reject B 4N R

OrdRejReason=11270

b 3

3.2.5 PTHRAS

BEPITIRA BRI E PBU. 411X (SetID ) AT (Reportlndex ) {5 /.-

PBU FE R T TS S AEWE— %5 5% PBU LB A7 BRI =2 i I g, — i
i OMS FTi# 4% TDGW LIEAEE A PBU; #5 TDGW Bl 7T 5, % BeBUE R T g
TR A HAL PBU, 1S ST IR 19U,

FERS PBU F, HUTIRAHRAEST X (SetID ) K430 244 5 A0 H AR S, BRI . 75—
NG HWN, BT A B9 Reportindex i 1 FFURESLSENE . 24 AR EDLS o] LUS T
[F]— A3 DX, DTIAE ] — A3 ey Rk s (] — Ml S5t UE T 2453 X, Gt 2430
Tt i AL .

OMS 5 TDGW #37.21E )5, TDGW 23] OMS #Ei% $4 T4 1517 B ( ExecRptlnfo ) JH &,
Hrbf?y PBU SR A5 X5, OMS RARIEIE B 46 25 i PuT i, 1o
XA RMER ., HE 6385 REME ., "TRENIS SRR . OMS e f 117 Fic & [ 4
DAG S . 5N R GEHY R3E PE RS

OMS 5 TDGW @57 2535, NARYE ExecRptinfo H {5 B, (] TDGW % %4 ATk

WL X5 A2 (ExecRptSyne ) &, TDGW Rk [0l — A>3 X 35 [a] A5 0 1oz 9 5L
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( ExecRptSyncRsp ) #4171, %I T ExecRptSync iR # 5l i Y E AL, TDGW B4 H:

T2 5E 1975 BeginReportIndex & 1% J5 SE A T4+

OMS EA KX FLIHE, TDGW H AL HATHIRE . R OMS Kk i)75 W
A EH, BeginReportlndex K TSEBRAFLER 43 X MR IR ATS, W TDGW ANk 0T
e, B SEPRAN X R B0 5214 B BeginReportindex J5 BT IAHER . TG, TDGW A
FHEN OMS HidR, H AT LUE i J3-5 6] 2530 S FE TR H G se TR Hdl

OMS Bi%f TDGW ik A TH S HEA TEAE R A LERAE , LIl OMS S B A2 5 %
GRS P THAEEGE . RIS, OMS R AR EE PUTIREG RS, ks AR,

20001,1,2

OMS TDGW
I |
| |
I Logon I
[ > R
| |
L Logon I
I |
3 PlatformState : FHERE
] |
e ExecRptinfo | PR K (7 L
: Pbu=20001, SetID=1 :
| |
| |
I ExecRptSync I
: ’: AacACIEATEN
| 20001, 1, NextRptindex=1 |
| 20001, 2, NextRptlhdex=100 |
| |
| |
| |
I Exe cRptSyncRsp i P A
| |
: 20001, 1, 1, 10, RejReason=0 :
I 20001, 2, 100, 200, RejReason=5010 |
| |
| |
| |
| |
: Execution Report :
:‘ : PATH
! 20001, 1, 1 !
| |
| |
| |
| |
| |
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3.3 REHR

OMS 5 TDGW WiFF

7E OMS H#i 5 TDGW 43365, Hh FWiE A vl se e b i 8 =2k, OMS
REXF R AT RIS AT AT o B OMS Jerd AT A TR, LU AT RESE ik
HERTHRAOT AR . OMS AI7EMRE — B[], XHBARAL T “CHREABIN RASMIT
BAGEATE TR AR

TDGW 5 EzCS WiFf

TDGW 5 EzCS [Ali Wi FA, TDGW Hfi# i Logout ( SessionStatus=5006 ) i1 B4
5 OMS [y, I U 1] EzCS, 7E TDGW ARE S EACH) RG], OMS &
#| TDGW M2 TCIE ) . TDGW R4 5%, H OMS Hi#5 TDGW [H 1431k /5, OMS

X BB AL BER] 5 b — 5 il A AR TR o

3.4 TTIRHLE

W 7E TDGW Uit THCE, OMS Alifid 55—/ TDGW [l &ih, %Ik s HAL TDGW

SRS — PBU B A AR T i e

+——PBU-ARI[EHR—> TDGW \

ERPBU-A
OMS > Y ZE
EFEPBU-B
PBU-BHIEHRA 12 /‘T”ﬂPBU'A
-— Fn — TDGW

PBU-ABIHITIR &

TDGW i85 1) PBU-B, #1117 — TDGW &SI PBU-A =2 A T4 4
PBU-B 5 PBU-A T &g TRl —im 2 5 E VM .
HTT, 325 250 R85 PBU Al 922 2 AN HANE 5% PBU TTH RSN, A/ iT 15
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X155k PBU [ B RIHERAN RS20, TDGW WL4e & 355 5% PBU [ 519 Rl 5
e —T3%2 5SEIMFEEN, ITRNEEMEHRHTIS 5505, s
HHURITEFE AR BIE B TDGW B A RISty o T el A B AR A B 4 i o
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HE HEEX

4.1 HEEME5Y4E

BRI ERIHESL L HEARFHERAR, HERKIKEEN 4K 77,

MsgType
HEasL MsgSegNum
MsgBodylLen
HE MsgBody
HERE Checksum
THESL R 55 B B AL -
FB A ez i
MsgType uint32 THEZEA
MsgSeqNum uint64 HETFS
MsgBodyLen uint32 MBS
THE AL TH BRI
FB 4 A i
Checksum uint32 L5 AN

FEB0 AT T B Sk 4R 2] Checksum 304 1F (AN 7 Checksum $8), 115 757 UL
Ko

411 HRFS

MsgSeqNum HE2EXUT E ML B, BN 2R, WA 1 T IRZELashg, H

25 WIS ANSR ] BRI BF 5 AU 1 IH IR sl A4 221 4

412VHEY B

OMS B3I BRI : cllt MsgType FOIRIEAOCEE I TAL L, XEFHEAI)
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ARFIZERL, OMS I ] LA e i 11T 208

OMS [ SR BRI . K HE MsgBodyLen HIUE, X T ARG . 14 B ERTH
B AN B, TG IO 117 Z W T H 2%

Xt B S BAY RIS, OMS [ BEFTIC AR B T b 3

4.1.3 BAEA

ZIEWT

1. KHARGFIF (BIG_ENDIAN );

2. FATHZRIUA] char[x] 7R, x A HTATEL, R ASCIL 4wt , 72X)5F, AR
AR e A2 A s BREEIE I, AT E SR RE 78 N PRSI

3. BUEZERIF BN 0 {H, FATEREBIERIH 225 4% X AR FB,
C1 NN

4. Nx. Nx(y)HTXF int, uvint SFERF B SEPRll 5B O ) mBAUEH, Horb Nx
IREREBRK N x A RREE; Nx(y) Rz B E R Ky x ey, HrhEoR y 4k
TR NEGER Y

5. BEXSER > BOHG WEER R, FEE ARG LR BRI A TS . I BeER

?,
“EIREIE 17, AFBEERIN N13(5), WSEPRES 1000005 #5B2ERN char, MSLFRIEE

FAF ‘1
6. MTRIALIEA, &SGR S AT
TR | KA i
price int64 M, N13(5)
quantity | int64 BiE, N15(3)
amount | int64 &, N18(5)

date uint32 | HETESIX H, 4% YYYYMMDD, YYYY R4,
BUEIER 0000-9999, MM A H , BUEIEH 01-12,
DD A H, BUEIER 01-31
ntime | uint64 | MYHETHSIXETE, #%3 HHMMSSsssnnnn, HH SA/)
B, BUEYE R 00-23, MM A4, BUETER 00-59,
SS MFS, BUEIEHI 00-59, sss MZFP, BUHTLH
000-999, nnnn K HEE, HUESEFE 0000-9999
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42 2EFHR
4.2.1 & 3% Logon
FBA# A Wi
HEk MsgType = 40
SenderComplID char[32] Y R AL
TargetCompID char[32] 2 GIEANE]
HeartBtInt uint16 I/ [21] I <K vy
PriclVersi har(g FEARA S, #5300 aabb,
rtclVersion char[8] 11030, 1.00
TradeDate date 2o H
QSize uint32 ik
HER

SenderComplD 1 TargetCompID H T#/R AU Sy, OMS W IHS ] DIFR R B

#31#) SenderCompID, TDGW X & HHh7E 1114 Logon M4 HIHS T TargetComplID ', OMS

% ) Logon 78 & H TargetCompID $HE “TDGW”,

HeartBtInt IR E DBk B AR I Ta] [E] B, R DL AT 2 ML ) 55 rp o O Bk ] B

IZI5E

TradeDate 1 L& #5515 TDGW 1% [01 8 ST B 1Y) TradeDate 3 A #E
PrtclVersion “H4ZEAMMYRA S, # K aa.bb (141 0.30, 1.00), TDGW $7EH 5 E
KB e A BT SURA o 2GR [l A AT SURAS S . HRTERAREA R AE R

0.50 Bt
4.2.2 #44 Logout
FBA v i
HERSSS MsgType=41
SessionStatus uint32 TR IR A
Text char[64] AR
HE R

25
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L32hfer

B2 W SR 1 MRS

4.2.3 .0>Bk Heartbeat
FBA# A Wi
HE MsgType=33, MsgBodyLen=0
HER

4.3 NRHB-#ITE

4.3.1 FriT B HHE New Order Single

FBA A Ui
HEk MsgType = 58
BizID uint32 k55 G
BizPbu char[8] k%5 PBU %', Tl 5 VA RK
CIOrdID | char{10] 2N g 5
SecuritylD | char[12] UEZRACHS, T 6 A Ak
Account char[13] UEZRIE A, T 10 AR
OwnerType uint8 TR A HEA, AR
SKIETT )
Side char 1=K
2=3;
Price price H RN A%
OrderQty quantity I Bl
TR
1=TH A
2=FRA4fr
OrdType char 3T
4=7RTJ7 Feflt
5=X F It
| A A
TimelnForce char 0= A7k
TransactTime | ntime F i Fsf ]
fERbREE, T BT SEm e ol 55 s IZE By, JBUE
XY= A K S
CreditTag char[2] RZ=[%§L%§§EEJ
RQ=Fl #7525
PC=F-(:3 %)
HoAlh 55 B BRONME, o X,

26
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~ T€CH 5 53 W B RS
ClearingFirm | char[8] LER LGRS, R/ S AR
BranchID char[8] B RS, TS AARL
UserInfo char[32] HAPRERE, 712 AL
Extend Fields Y TR, HAAH
HER
i

L ZIMEH TS BT SR B

i | N S How USRS
2=31
L5
KA (ETF | IAWEGE ., DL | RATAARES ( “IEsg oMb 552570
e
K4 | N M EFLAIA | 1000 M/ hea | = “IN” ), SEARE CONXF IR
i
eI 1) 7o K25 RITINE,
Jit B/
BRARAS ( Al g2l =
R el E5E | /R | BB/
N “R17 ), Sz FE SRR R IES:
A W2 | WM =g
S5k,
g
B ey ( “dEe o4 25”
o % s
N Fie foiffr Bofrike | = “R4” ), SZHEE SCONXTRRAIE
fot H2
F2 5l
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2. SecurityD “FB: Bk “BUTTEN LS S GIEIFAISAN, HAl AR S Sl 55 AR A 7 b
52 G Fehlf5 B2 1 fiyYYYYMMDD.txt HHEEE “AESS S 4526807 XA “AE38 Sk
I 15,
3. OrdType 7Bt: BURIEMN AT 55 HHGIR Y OrdType ATHUE 1/2/3/4/5, FiAtll 55 #i 4
R OrdType B A
D) R VIR R R S R AR AT ST B0, 5 SOAZ B ARAE X 07 e e f
AL N AR T I5 A% R RS BB OO, AR AR IRAE 53 H S 5

2)  HVFIRERA T

3) A3 FOREA IS BN A RIAR RN A TN T TE, & ORI HARAE XS T 05 SE
T LA LIS 05 A% S S B UEE , FTAR AR o # AR R e BTk
SEHEE R BRI T 55 AnTEXS T 05 H RS I R RS Y, AT B AR e S BRANY
ITH ANJEARTT BRI, T T S

4y Ra FORUATTEAMAR BTN T, AT ASE D) WL,
e h A B AR AR S HE A RS o QAT AR, AR D B AR AN S R A
ITH ANJEAR T BRI TR F S

5) A5 FIRVIXI IR R TN IT L, AR LA S S FHUR, SR
HUR O T e S H A R AN A o X TF O i, AR5 Bl S iise
N SR F IR IEE , FIAAR SR HEA AR RS B e RO IT 55 et
FI7H, TIT R A SR .

4. BranchID FBUHE EV ARG 5 A 80FFon, HETHAIXEIH[00000, 65535], A2
5 BLHYZEMIRN 00 AR A] A T 3k 23 03 L XTI, 5 JOXh DL ARFCRS , D2
F RIS 2754

5. ClearingFirm 7B : B B4 RS, XTI\ BUETEE XL, *F A B i
WUETCHE Lo X T B BERAME B CO ik P IIC ARRE N =S, HHEIS P A Rl A
(1) B BEZESE 2 GRS, A S A ZEMAN 00 XFT B REBENAETEH C1 280K 6

6. Price FBt: XTI, MEFBOLAUNT 1 I,

EEXTTTAN T B (A4 T SR A fo O A B At F S T A R T A VT B L e A B
SERIARILRATOIT R AT E AT T XFIrm i iT 8 ). T B Ry R
#r, BUEMAURT 0 H/ANT 1 570, FoRBEE RS2 i i B AN sl RS2 th

28
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BIVSEA BRI SR VR BRI AR A 2 TR R, S FR AR S i L FRAN 1Y
AR T RIBRAY

7. ClOrdID FB: £BINFERIT GRS, KELHET 10 MR, S FAHUAHEE T
0-9. K/INEFHE a-z A-Z, AT HALTFAE

8. Userlnfo 7B: 2 23 2 32 i, AUHLHESCHIEN, M THE I Bl 55 1) BCAN i
(FWHFIR gD ) {58 . BCAN Zifis3t 10 7807, 5 10 7, W34 A7 0t
o

4.3.2 FEAHHR Order Cancel
FB A A Vi
HEk MsgType =61
BizID uint32 V& 25
BizPbu char[8] l%5 PBU %'
ClOrdID | char[10] 2 BUNERTT B g5
SecuritylD | char[12] WEZRAAY
Account char[13] WP, B H
OwnerType uint8 TR #HER, BARH
Side char SESZJTIm, AR
OrigClOrdID | char[10] | JR4R43 01 NFRITHSw S, F8THEURIT LY ClOrdID
TransactTime | ntime FH 41 Fsf ]
BranchID char[8] B AR, AR
Userlnfo char[32] HPRAEE, 112 A%
HEE
L

1. s+, BizID. BizPbu. SecurityID HUE N 5 AHHURTTEAHIE], OrigClOrdID
A IBUEL N5 FF AR T 5L CIOrdID AR o

4.3.3 ATt Execution Report

FAE AR DA SRR | R IS 7 RS2 [P 4K o
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~ TECH S5 XK e LA
4.3.3.1 ERHHR A S A% 3561 28 o Th Wil
TEA it Bil
HEk MsgType = 32
Pbu char[8] Bk IT R Pbu
SetID uint32 FHENITXE
ReportIndex uint64 *ﬁﬁﬁ%gﬁ%
M1 TR L8 2
BizID uint32 A 55 G
PATER
ExecType char OZ?T#i " EHFLEJ?IJJ
4=1T HAEH
8=1T L AR
BizPbu char[8] W55 PBU %5
ClOrdID char[10] SRR
SecuritylD char[12] AT
Account char[13] UEZRIR
OwnerType uint8 TR AEEA, BB
Side char K325 1A]
Price price H i A
OrderQty quantity i B
LeavesQty quantity Pl g
CxIQty quantity Gk
OrdType char TT A
TimelnForce char PR R
0=24 HAL
TTHRES
OrdStatus char 0=
4=CL A
8=l
CreditTag char[2] 15 Ftn %
OrigCIOrdID | char{10] | J4f4s RNERIT S g%, (UHEREY) ( ExecType=4) HA R L
ClearingFirm char[8] e =R AR A
BranchID char[8] Bl RS
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SRk 2 5 W A 1 RS
OrdRejReason | uint32 TRt [URZmN ( ExecType=8 ) WA & X
OrdCnfmID | char[16] | ZZZFFiT 8%, (UTHHHSE) (ExecType=0) FA L,
OrigOrdCnfmID | char[16] HA A H
TradeDate date 25 HI
TransactTime ntime EE NG
Userlnfo char{32] MPRAER, #12 fAL
Extend Fields Y B, HARM
HERE
i :

1. ExecType il OrdStatus ZH5 BUH :

FH AR e
SRS EECUEIVE
SRR I

ExecType=0, OrdStatus=0
ExecType=8, OrdStatus =8

ExecType=4, OrdStatus =4

2. KT HH Price. OrderQty. LeavesQty. CxIQty HYIHE 15 S IR % 11,

4.3.3.2 18 58 5k Tt e Ry
TBA Al i
NEISSS MsgType = 59
Pbu char[8] BT Pou
SetID uint32 FHENDXS
ReportIndex | uint64 PTG
BizID uint32 b3S 45
BizPbu char[8] W% PBU % '5
ClOrdID | char{10] SR NERIT g S
SecurityID | char[12] UEFRARAS
OrigCIOrdID | char[10] SR 23 5 NERTT B
BranchID char[8] ELEBAH, AR
CxIRejReason | uint32 e A fih
TradeDate date 2 HIY
TransactTime | ntime [ i s ]
UserlInfo char[32] | HPRVARE., T 12 AR
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4.3.3.3 B3B3

TR il Uil
EPSPS MsgType =103
Pbu char(8] BT Pbu
SetID uint32 FHANXE
ReportIndex uint64 AT
BizID uint32 Ak 55 G
ExecType char TIRPATIRAS, A
F=s
BizPbu char[8] Al % PBU %
ClOrdID char[10] R NERIT g S
SecuritylD char[12] UEFRARAS
Account char[13] UEZF I P
OwnerType uint8 T EEA, BB
OrderEntryTime | ntime FH % Bsf 1]
LastPx price AL A
LastQty quantity PRAH
GrossTradeAmt | amount JAE 42
Side char K37 [
OrderQty quantity FH B
LeavesQty quantity Pl e
char TTHRE
OrdStatus 1=#B53 AL
2= RAE
fRHIbREE . 2 t=IEE S
XY=H{R K3
CreditTag char[2] RZ=fl7 3 5
RQ=Fl 7752 %)
PC=F-B2 %)
ClearingFirm char[8] HE S A
BranchID char[8] Bl RS
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TrdCnfmID | char[16] A G
OrdCnfmID | char[16] LT e S
TradeDate date Ay H i
TransactTime | ntime EEGRY
Userlnfo char[32] | FHPRAATRE, I 12 fARL
Extend Fields Y B, HARM
HERE
Wil

1.  TrdCnfmID FEt: MU NECT, AR 16 MiZEMAN 0. BN BAS o5 R 1, WIS

A “0000000000000001”

44 HiBHR

4.4.1 HHRFIEL Order Reject

B Al i
NEPSES MsgType = 204
BizID uint32 M55 G >
BizPbu char[8] W% PBU %5
ClOrdID char[10] SR ARG
SecuritylD char[12] UEZRAAY
OrdRejReason uint32 AR AT
TradeDate date 2 HIY
TransactTime ntime [l i Fsf ]
UserlInfo char[32] MPRAERE, AT 12 fiARK
HER
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4.4.2 SF-5IR7 PlatformState

FEA FHY )|
HEk MsgType = 209
| FARF
PlatformID uintl6 0= BHTL
FEMRA

0 =NotOpen, ARFJil

1 =PreOpen, THHJK
PlatformState uintl6

2 =Open, ik
3 = Break, #{5
4 =Close, X
HER
4.4.3 47 E15 B ExecRptInfo
TR il Bi
HEk MsgType = 208
PlatformID uint16 hbR
0= ZfrFaH
NoGroups uint16 PEIRREL
> Pbu char[8] | &SkE(iT i PBU
NoGroups uint16 TEFRIREL
> SetID uint32 FHENX S
HERE

PATH S B AE Pou FIA X513, it OMS XA TH - T dE A TR dn L A4 . Hoh Pbu
A HEN OMS JIri% 4 TDGW L IW% 5% PBU, tAlEERi% TDGW LiTl AL PBU ({2
FATH I PBU ), TDGW TEIZIAEFMAH G453 18 5% PBU, J5 45 T A HAL PBU (40
Ao FEMNBIX G (SetlD ), BUE S RG0E o . nlBERIE & AL A%, i OMS
LA ExecRptInfo #EX ARG A e, (R4 R 5 AYHEAE
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EREERA 5 5 W A A4 1S
4.4.4 53X FF5 [P ExecRptSync
TR it VL
HERSSS MsgType = 206
NoGroups uint16 PEA AL
> Pbu char[8] Bk EIT TR Pbu
> SetID uint32 FENIKE
- | BeginReportIndex uint64 ARBARRT S, BASH
2132 B HURBUES
HERE

J¥5 A 253K ' BeginReportIndex HUE R KT 0,0OMS I ikt Gl %k 3% “ 43 X 745 [F] 257
S T

4.4.5 53X FF5 R0 ExecRptSyncRsp

TBA Ui
HEk MsgType = 207
NoGroups uint16 TEIR U EL
> Pbu char[8] B EIT TR Pbu
> SetID uint32 FENT XS
- | BeginReportIndex uint64 53 DX R 75 A
> | EndReportIndex uint64 S soNCIE i ass
> RejReason uint32 Rt
> Text char[64] iR
HERE

O3 DX S [R AP WAL RejReason i 0 IF7s i), HABIUER/RFEDR (1 Pbu B SetID

BUEAIER ).

4.4.6 53 XIFTHAE S5 ExecRptEndOfStream

B et Wi
HE K MsgType =210
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~ TECH 5 5 R R L
Pbu char(8] BRI PBU
SetID uint32 IrIX
PATIRE R R, A
EndReportIndex uint64 TH B AIZ I XA T
RSB 8
HE R

TDGW TEHMI TS 6] OMS H 8l A&k —IK, FoRZPA TR AR E W, JE 2z i iy

i B SR AN, K550 EndReportIndex .
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BRHE xR

5.1 M— HERIEF

AR AR AR AU B
uint32 CalcChecksum(const char* buffer, uint32 len)
{

uint8 checksum = 0;

uint32 i =0;

for (i=0;1<len; i++)

{

checksum += (uint8)buffer[i];

}

return (uint32)checksum;

52 Mi— PBU KRR

W L PBU AT JLFR 5 X

LECE T TDGW FJH TH SRR REUG G RSB AL, FRNE RIS I,

2AEHBARsc, RUNZIH BT 5 HIE T, B 553 s o, H0 3eph
H BizPbu $51X;

3AETHEIRSCH, W5 5 —&5 PBU MIKITRIER, FRITIZS S i,

TEASE O SO, Bk 1A 3 RS BCAE T B4 3C ( Execution Report, ExecRptInfo .
ExecRptSync/ExecRptSyncRsp. ExecRptEndOfStream ) 1L Pbu FEBtF /R .

HTii, BizPbu WA 5E 335 fouls TR -2 5EIM, BNALH REIGHEL A
IS0 45 FARAE SR L T PBU A28 5% 53 PBU J& TRl — %2 5 & W0, B IEH T B 2k,
FEA TR 5 B, ExecRptInfo {48 R AL 5 1T B R MU 32 5 BT
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e B oy W AR 45 1 LI
SIS HRREHER
RS/ FE RS Vi Text (41F )
0 IER IR Normal Logout
4012 SecurityID iR sl 55 J$ 7 BizID fif
I’S
5000 ATIHEE T 4K Message Exceed Max Length
5001 AT B AN 1R CheckSum Error
5002 BB Heartbeat Timeout
5003 FEHEEHA OMS Bk Already Login, try again
5004 BTG 5 BN R SE B 5% Login Timeout
5005 4778 B TargetCompld A IEAf Compld Error
5006 TDGW KEFERZ S 75, /G HEIR | Not Ready
5007 AR Internal Error
5008 ANBETR I AT B2 A Message Type Illegal
5009 T RS AESZ HHR
5010 SetID %1%
5011 Pbu fif iR
5012 EMHEARZ Logon THE Login First
5013 BeginReportIndex HU{E 5517
5014 NSRRI O U UnsupportedPrtcl Version
5015 NEPSKEiit e Message Data Error
5016 CIOrdID HU{F 5%

TE  ARROERMEES T FSCHTRY , RGE)E BRI Z A B AR se i F 5

5.4 MM

UserInfo 3R

13%6%1;( L,\jC’ﬁ: o

X0 I S H A Userlnfo 7B (P RAARE ), A~ HN .

1. TDGW &[4 OMS B F47iHEH Userlnfo,

OMS %i%%; TDGW ) H#) Userlnfo B fH

2.UserInfo 7B, 1XHT 12 PiARL

38
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55ME MHisBEFRIA

N HAt
MsgType=
FEB i | SFEH
32 FRUT | HFER | AR HAt
i AL
Hfs | HRfE | BRfE | BHdE | Wi | B
Price HIfR 1%
B B B 5! B 5!
OrderQty iz | HR(E | HHRAG | S | WIRME | BRfE | FRMGE
R | % S| S| B 5! 5! 5!
M o, LeavesQty F|4% HLRREL | RRREL | FERRER
B == == ==
CxIQty UL R
TR X TEX | BEX | BEX | TEX
== 8
H R
Price B #% CLETEEIEN
B
OrderQty Hi HR(E
5 S
HARI | o E
Mg S LeavesQty Fl4x
pw=-9'4 =94
o
CxIQty AL
-
WERRLT) | Price HARMHE BRURE R (T IR 0 ) e
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M J3 i
OrderQty H14R e
AR H 4
o i
LeavesQty F|4%
Kt
CxIQty UL
e CERAG s Tz X
%

5.6 M7~ RASRLSE

BBTH AT R S5 5, w1 B BB Rl 55 SR BIE SR A Bl I, TR E
Tk B E R RER

TR I3l 55 BOUE SR 23 BRI AUE HhoE 8 BT SCIESS A Bl B & IR, A7 A A IESR
PETEHHATRIIR A S o WS R & PR P AP TR AT H 41

T IRl 55 HITESR 2y BB A7 o8 4 T BESIESR ARG IS B HARIE R Kk 7, 1%
kP 5 B BT R FIESR IR P> 2 A Sk 5 ANk oG R, TR 8 s LI A
FREA A R UE S ) A A0 , b ROz T B8 ey rpogs 8 R 9P o RS RS HIZE 2R RIS
T AN HEA T AR R 41

BB A5 UL ol R AR S2 n0lh 55 B . kAT (RAASH LG P ), B/
PHEIBBCHE . BoF ol

RS AR5 A Sl 55, AT 15 ISR I P Wil , HR G (5 AR 28, (5 A%

G5 | CreditTag | Side SecuritylD

PR SEA <y 1 LR S AR

FHLR S 2 JBesE . B4 . ETF. EfT. wlfi
FAlBELA R7 1 il T S ABRI)

IR 2 B BAAIES . ETF. EfT. o445
Rl S RO 2 Rl S AR Y

LRI 1 SEIFIRIFHRIY
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FEa sz 2 2 H R4 . ETF. B, a5

T IR AT
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