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HA | & | RE A

2021-07 | 0.10 | FFAF | Al X#.

2021-09 | 0.20 | FFAAR | HinEke®E  FEE D
(1) EHHE LIS 1A

2022-02 | 030 | FFxda | (2) FTRFRFT FRMBERAELR, HELB RN T,
WM A LR, EeEE N Y, WRNEN T,

2022-02 | 1.00 | EXF
1. 3 45 K o

2022-04 | 1.10 | T &A% | 2. AT FHALH
NEPN S ES &
1 AT B T B R AR, ] BR R R o AT IR
2. BB MO-RASER, XM tag453 FHELAFH
k@, @M BEE MM

2022-07 | 1.11 | FF&A | 3. 5% tag 693 QuoteRespID F F £ A % C18
4. M B 4% A R A B R ( Quote Status Report ) # tag 693
QuoteRespID
5. 4R E B F B tagl31 QuoteReqID, A T I B ik %
Logh e iT e mtg L TRF &, I BRRAHE, F1
B
2. RGN HERE: #AFMER. BARMNE R E=
orderID; 3 4t 48 Ak 7 I 4 & 47 ordID=0r00003 ; #f 4 44 ik 7

2022-08 | 1.12 | XA | EAR AR A E A QuoteStatus=Cancelled
3. B RWMIER . AWM IE KT FR A orderID, FHRIFAEY
03
4. WARA R RARA B4R A OrderID 4 3k 03, #57E
F B

2025.08 | 1.13 | EXFa | LEA/ALEEN (ZATX/ALEEREIL ., ZHRH/AL




HA | & | RE A
WENEH) | FHAELER LS (FB, 2a8E. BHE
W) BEEFERI LS (REXH, THXE, HESI
HERBRE ., FRIN, FRIY) | NEFDRE (FEHE/
EH), AENRETFEEBEERAXS T4
24411 F% b, TRRBFEAAELE; 25T MBER
K10, HEHEHLARBYNFELE; REARTELHREGE
BAREN., FHELARGFEAT RN,
34412FFH, ZHEFIANERE;
44311 R, ZHEFANHERE, HH2RRBH N AL,
LET(ISI01 LBEHFRZ i hBeTewhs 54850 Ak
2025-11 | 1.14 | EXA | HAE) XBER KL, MXANATIHE (18124 LHIEFR G
Fror s BlE X R e n AR R ), EHAK T AR
HrTHEEREREMX LS FREDNE, 48
1L WHXBFFR T HE k5 EXA
2. W ALIE I B R A T BTN TEAT I R AT
3.0 AT B AR R R
4. 440 FHHATEF WA R ALK F BERIH LS
2026.05 | 2.00 | EXA | 5. 442180 EFKFME T E0E K% T (QuoteReqID ) F ¥,
WA T Mgk £ A (QuoteRequestType ) F H; 4.4.2.7 E 4w
M B T W E 9 B4 5 (QuoteResplD )
6. 442 X PR mATK FRERFH L &
7. HHT 443 444 TEFRBE
8. 4.4.5.1 i fnde X F B ER A L 4
L BT EAERAX S FRETNE, G AERXFR,
PRI AR RN B R ST A
2026.09 | 2.01 | FEAAE | 2. 4.4.4.1 jik 3¢ 4R b o D IE] I e Ak S A BB S A, B O

A B3 i TN 4 B S B 5K
3. 4.4.4 BTN PR DU B OE 2] M S 4F Ak S8 AE K 4 A
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L = I OO OO 1
1.2 ZRIBFIIE S oo 1
1.3 252 S e 1
1.4 K 2 7 3R oo 2

2 R T B A1 e 3
2.1 R EFEN oo 3
2.2 BT oot 4

3 B T AIUA] e 5
31 A TE LI oot 5

B L TE et 5
312 P TE oo 5
B3 R o TE et 6
304 2 T oo 6
3.2 H AR G IR oot 7
321 B ZE A et 7
3.2.2 TH BT oottt 9
323 T B R S e, 26
324 T AT B oot 27
325 AT A2 oo 28
33 R I B oo 29
B AT FIHLIEL oot 30

B T B TE S et 31
A1 TH B BTG T oo 31
B2 BEFBE AL oottt et 31

B2.0 STEP B8 320 S oo 32
422 STEP JH B 3k oot 32
B.2.3 STEP JH B oo s 32
4.2.4 STEP T B FEBEME oo 33
A3 B TETH B oot 34
4.3.1 FTTIHE B (MSETYPETA ) oot 34
432 FEAHTE B (MSETYPETS ) oot 35
433 0BT B (MSETYPEZ0 ) oo 35
4.3.4 MARIE K B (MSETYPE=1 ) oo 35
435 EREIFEREE (MSETYPE=2 ) oot 36
43.6 2IEFEL T B (MSETYPET3 ) oo 36
437 JFEFETHE (MSETYPE=4 ) oo, 36
A BT TH B oot 38
BAT FTE AL ZE e 38
A2 TP AR LB ZE e 47
A3 BT B AR ZE e 71

B A R B AR ZE oottt 76



A5 AT I 2K oot 103

4.4.6 W% %5 R4 (Password Service, MsgType = U006 ) .....ccccevvvereeeiverrnrnnne. 111

BT T B oo 113

FEE T cvoreevereeseceseseesese et s st 117
BT — AR IR AT oottt 117
FESE = PBU JLVL T oot 118
P 2 IR AR T oottt 119

T P AT A B T B e e e 120
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~ T€CH L BHE% B % 5 A% STEP 0% (ERR %S TS )

1 W&

1.1 BH#

AREOATHRT LEIEER G (UWTHREAN) RZ WX 5TH55H 2K Z A LA STEP thil# 4T
R 5 BAE e TR R EALE . HEAR, HEEXFAHEANR, B, AEOHEREHN TARAL
BRR g FafmEEE R RAREHERL 5,

KA SRR M AER MBS AES STEP RBH O NG EAN AR, TEASE,

1.2 REFZEX

47 ST
TDGW % % W 5% TraDing GateWay

MDGW AT W % Market Data GateWay

OMS FiT ¥ % 3 2 4% Order Management System

A
2 RETH 55 H @ OMS # N\ TDGW FHH#ATR & B AE L #

PBU W5 5 % K 5 b % % J0 Participant Business Unit
ITCS BEW R 5T & 1815 R4 2 Internet Trade Communication Server
STEP I % & 5 3048 5 ¥ L Securities Trading Exchange Protocol

1.3 5% X
4
CIS111 B iE % & 7 T S R 45 R R A& )




¥-TecH
~ EschRti LA G S WA STEP B0t (BN 5 T4 )

1.4 BRRT R

FAMRS QQ #: 298643611

B M S HL3E 4008888400-2 (8:00-20:00)
B, U tech_support@sse.com.cn

A RSk 1Z N A5 . SSE-TechService ( EZE 00 H ANA LTS )
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&.TecH

LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

2 REFEA

21 REEN

Al R B KR TR R AT, APTEILR S Fx (TDGW ) xt#& BBk M & 5 F & M B
RlkEE ARG, REELHMRGRED . TDGW &R G RAAATHE5 54 A% (OMS) By rEE T

OMS

<5 > TDGW
= HHIE
TRKE
METHHESEIR
=

> |TCS

N

3Z 5 Bt

TDGW #it X 5 W 4 %70 (PBU) X4 HEANK S 24, PBU tWE & 1 A P &7 & TDGW 3% % Ko
TDGW &4 F & Tk — A 3% 0 OMS Z L4 3%, TDGW £ % OMS k& /N F & #1 — -/ TCP/IP

EH, BMNEERAFEL - MERN2E, Z2ERA THK OMS 1k 4 # 1, X1\ OMS i L 5 fr

Bl H ARG 7 B E R

OMS 5 TDGW & Hy & 8 H #70 TCP/IP £ #:, B OMS i £ #£ ., OMS 5 TDGW = [&] 1% #r thy 0 4E &
A E by, REER Tt h 3 E N WL F UK,
M — 2t K& PBU & £ B 37 % T # i A AT T 0,
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LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

2.2 V4% Bl

A%

%

b - o e 1]

BRRARXZF &

RN RS

FHAEEW S (Fl, BEH, RREHE, 2a%E)

EXT 2/ e %k EREIR
BB/ A B A A4

MAREL S (REXE, BRXNE, BEREXNE ., FENE)

P 28 5 A IR 4

9:30-11:30

13:00-15:00

B K R S

2% BT K
R = B
2 A

WPLE & AR
=77 B & ) AR
BHEANFE R FR

R

RN

—fx i
2 W R K
& H ik

% B &R TN
xE (WY, #1ER)

=07 B BN H
FAR ] 5 A 5% LR 2
Fh3E 7] R e A
FrEE (—fF&E)
i 2% 1B R4
ke

9:00-11:30

13:00-15:30
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éTE&Q FHIEHR G LS MK STEP #HHE (ERKMNRX 5 F &)

3 X EHLH

3.1 2HEHLH

OMS 5 TDGW i By 2% ¥ B 45 B 3 Logon. 744 Logout 7.4 Bk Heartbeat 2 7 &, o

[y
h 4

oMs TDGW
T T
I I
! B TCPEE |
I I
! I
! Logon I
: ) J BRAE
I
I I
I I
I I
I
I
I I
! I
! I
! I
I
! I
! I
i HeartBeat ) Dk
I I
| I
' Logout '
I ogou I o
L 8 | SEH
I I
! I
I I
I I
I I

3.1.1 123

OMS i 5t K A2 B %2 5 W x Wy TCP %4, % ## I Ja K% Logon 4 & . OMS £ 5 th & MK &
/& Logon 4 B, #n B % F &3y, TDGW & [l — 4 Logon ¥ B 1E A #h; % k&, TDGW & [F — 44
K R H 8 Logout 74 &, 3F B OMS % Hl#8, OMS R [ 72 ¥ 2| TDGW 5 5 % 3 # A J5 A 8 & % Ho
/Fl] d o

3.1.2 x4

SERITRIA G, H T T L Logout 41 B, &kt £ ML, — Ak, BRTREEL
— A Logout % B.1F # [l K1 . Logout By & 4 77 # 4 5| | b1 J5 % M . R A S 3% AW E b7 B Y
Logout % &, 4K 87 b H A% Mk, 877 K% Logout M B J5 7 5 B K 2 E1TH .



@TIEQ%Q FHIEHR G LS MK STEP #HHE (ERKMNRX 5 F &)

3.1.3 £+H43E

TEH B A He by = W R, 8 R 7 3 3t Heartbeat & Bk 38 B £ #2038 , BN % 88 W0 (AT — 77 2.0 Bk it 18] I
R R R E, FEAEH KR —A Heartbeat &,

o Bk PR R R R R HATIE, B FR I G TDGW 3K [B By & 4 A H K. ¥ 87 HeartBtlnt 3 b /&
—#k R, % OMS & # Logon 4 B # # HeartBtint B & T[5,60]8, TDGW & Bl JE &, & U H i FME (5
 60) .

BT B RE T HE (R B ) T E B Bk it s, B8y £ 5 G BkiE 18 ik ik 2
FERHE, WU ANSERARE LW X AEE, OMS X EHE, TEHRARLSEINEELM

TDGW,

3.14 HMA =

TDGW &E R KT &K ER 7 A%, OMS ¥ Lk k3§ TDGW #  21%; TDGW § ITCS # # i 7
B, TDGW HE4H 5 OMS [ By &8, e OMS N E 2 REZ L, Y E4LH TDGW R %

M4k, TDGW ZE TR T 2 £ 20 H77F 5 OMS [8 By % 4% .

® OMS 5 TDGW #L TCP ##2 )5, M 5 R TEMEF;

® OMSEXRFAMZE, KESHHKNAESE;

® OMSHEXREHME, KESHDANXAESE;

® OMS ki F it 47 TDGW TATH &, S 3 TDGW KR IE B9 & 15 ¥ B4 3t 45 5 B

® TDGW 5 ITCS [d] #y 3% 8 B & Wi FF



~ T€CH AR SRS X STEP B oA (ERFAXS TS )

32 W5 EHH#K

OMS AT By 7T 2 # 4t (New Order Single ) . 8 i& K (Quote Request ) . 1 (Quote) . & i W
3% (101) #n % & # 4 ( Trade Capture Report) Bf, KITXK 5 2 A2 #ATH B L, B/ 5@ ¥R EAT
#3654 (Order Reject) . 1% K % 2 ( Quote Request Ask ) Fn4f 44k 4 B4R ( QuoteStatusReport ) . &
i) # 4R 7 5 (101 Response ) 7 & 22 # 4R # i ( Trade Capture Report Response ) ¥ & .

T ELRTEAR S 8 AR, K7 R ARG LS8R, 17 OMS 3 B 46 J7 8y $.4T 3] 4 ( Execution Report ),
# K&k (Allege Quote Request) | # & 4t # (Allege Quote ) . %2 & % 1 # 1} (Allege IOI ) fn# %
&2 4 ( Allege Trade Capture Report ) 7 & AT & 45 % B #4A, 4o 3t #0397 S 69 # A SIE 470
R, BN FOTEFREEMIER T ERKH, PATREF L EAERKH I

BT EEBT:

New Order Single

|
' I
| g FETH B
: Order Reject : 1R [El4E £
¥ !
ceepe e s Lmene s e swasss e se s s sl esesine s pe e s s
New Order Single
" Al ZERHR
FEERITRE

Execution Report

[y

Execution Report

[y

321 w&XA

ITHERF LR LS5 EKA (ApplID) , H =& B E R A B By AT &2 X (PartitionNo ) %] 24
AEANBEEPAERINBRER, REEELSNLE, TREHLESEA 2PREGTNX R, FUALS
KB,

W % HE KA MsgType) | W4 KA (ApplID) | XF#E | F#AK | RXAK
HELBRN K H D 600020 Y Y Y

7




),

~ TECH LA SR B A STEP B O AN (ERAZEHTE)
% WK & XA (MsgType) | ¥4 XE (ApplID) | XFHHE | FRAK | RXAHA
SR PNE D 600021 N Y Y
R (i)
Ee@BANK 7 S () 600022 Y Y Y
Al (FMEE)
T ALY D 600030 Y Y N
TF A FE 4 ] D 600040 Y Y N
T A ELKLEHE Y D 600050 Y Y N
Vil SN T Rk D 600060 Y Y N
BT Z/AN2BEFENFRL | D 600070 Y Y N
ZAMMH/INLFNME | D 600071 Y Y N
R B AR R R # D 600080 Y Y N
R VT @ 2R 10 5 R # D 600090 Y Y N
AV A AR R RN D 600100 Y Y N
B R 2R FEAR 0 K D 600101 Y Y N
RO B R R RN D 600110 Y Y N
R B A 2 R R D 600111 Y Y N
P 4 55 4 JR 4 2 U006 600120 N Y N
fi 27 LA A DU AE 600130 Y3 Y Y
fie 25 FUAF R = 7 B Y AE 600140 Y3 Y Y
T DCTE Y AR 6 600150 Y Y N
= E MR AR 6 600160 Y Y N
A HEmF R 6 600170 Y Y N
R SO 600180 Y Y Y
Al (FMEE)
R (iF%)
— {3 38 1 S () 600190 Y Y Y
Al (FMEE)
e = WA R ORI 600200 Y Y Y

S (k)
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~ TECH LA KB 5 X STEP B DAL (RS L)

% B XA MsgType) | W5 XA (ApplID) | XFHE | FRAX | HXAHN
Al (RO EE)

L5 TR R AE 600210 Y Y Y

&I H R AE 600220 Y Y Y

FAE ¥ 4% 7 4 R 4 D 600230 Y Y N

FhF 7] A e I D 600240 Y Y N

frzrEE (— &) D 600250 Y Y N

fix 27 & W D 600251 Y Y N

G i D 600260 Y Y N

=77 BN D 600270 N Y Y

ik (B, ¥#FrEH) |D 600290 & Y Y

fit 7 16 RCFEHA2D | AE 600300 Y3 Y Y

F1 % B 2R R TN AE 600310 N N Y

E

1. Y B, NAE,

2, W% EERE S, #RE b H EA#HHATRE (Execution Report )
3. MEN ., =7 B R ARG R R R RN LR, B B EBE AL, RRER

Mg

(AR EFNER) . Z7 BB W E =77 B A5 5 R

4, ERNFTRXAKMBN EHRAT, TUBMBHEERALTHR; KA —ZEREAAT A0, BHFR
A KRR S EEFATT AR, R 3T LU B A AR (] A R AT RO

3.2.2 HERE

3.2.2.1 FITELAEE LR E

32211 F{ITHR R

iT# (OrdType=2) ¥ B #n T :




),

8~TECH
~ | S FHIEER XA RS STEP Ok (EHAXHTFE)
PR EEFR (New Order Single)
iTEA3E4E (Order Reject, OrdRejReason=xxx) AT ER R
‘_ _____________________ J—
FR{EEFR (New Order Single)
BIR#IN (Execution Report, ExecType=8) A B R Y
‘_ _____________________ J—
PR# e33R (New Order Single)
> @ﬂﬂk%ﬁ”ﬁ SEiR B
BIE#EIA (Execution Report, ExecType=0) AN, FRBEITRHT
—-— _ 1 5L [B] A 32 B4R
A E (Execution Report, ExecType=F)
‘_ _____________________ J—
YA ILFHTMITE,

32212 ¥FiTHHEE
LN HFRBENMAF T L FRKAE,

o =

#&a 3R (Order Cancel)
> RIERH KM
JTH3E4 (Order Reject, OrdRejReason=xxx)
1_ _____________________ —_
& 4R (Order Cancel)
" RS
HiBs%km (Execution Report)
‘_ _____________________ —
B4 (Order Cancel)
« __ MEA (Beation ReportBxecType=4) R

10



~ T€CH L BHE% B % 5 A% STEP 0% (ERR %S TS )

3.2.2.2 HPH|M A EHE L E

OB H BT U AT B WO BRI R

EWNDE, BT ERENER, KB RERRANERARN T (—AKEA) , BIHFT oLk
B AT T DR BATAR A

ERN I, 0T AR AR ETRO, KT ERERN B L LN T BT REB LIRS,
TR E EHERRN ., AR T TURREZITR TR T RN FRR T EZRA, U
B—BRAE L, X TR AR AR B LT R A KRR R KR E R RS BT TEEHR
f, HAEI I R 8 B KK

WO AR AT, W0 T IR AR R, BT ARG, TR R, BH
P FHATRA, AN ERI BB AR, BEARGHRER;, FUNRIELEHKOIART, UE
8 38 o B AR A A R B % B A

WHBRERT: £4ABN. —FAANFELRN, —FAINFLARERNFEHEL, &
AEEARTEL K,

#FAe AR —FABN, AP RTERECEALAANEE; ATHERN, AP THtawH
SEREHENLRRYN, A TREBLTHNHE, FRILATFHREA; 2T RAEE LA
HARM B, T B R B E

11
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~ FHIEER XA RS STEP Ok (EHAXHTFE)

32221 W T A AN FERLE (HKIFR)

o = ows

( HMER )
N e o v Quote Request,MsgType=R
WA REAHER QuoteRequestTransType=New
QAOrdID=c00001
HHE K K sap s
Vpe=R BREMIER
(Quote Request AdMsgT) ) ( Allege Quote Request,MsgType=R) 4o
QuoteReqID=qr00001, OrderlD=qr00001 QuoteReqiD=r00001 BERERNTS
QuoteFlequestTrmsType:N_ew QuoteRequestTransType=New
QuoteRequest Type=Submit QuoteRequestType=Alleged
QuoteRequestStatus=Accepted QuoteRequestStatus=Accepted
]
( Quote,MsgType=S )
QuoteReqID=qr00001 RN REIRMN
QuoteMsglD=gm00001
ERIRM BT REER
{ Allege Quote,MsgType=S) (Quote Status Report,,MsgType=Al )
KEmans QuoteReqID=qr00001 QuoteMsgiD=qm00001
QuotelD=q00001 QuotelD=g00001,0rderID=q00001
QOrdID=c00001
HAMIER
EN B EMN ( Quote Request,MsgType=R)
B3R QuoteRequestTransType=Cancel
QAOrdID=c00002
OrigQOrdID=c00001
SR B
Reject ( Quote Request Ack,MsgType=R)
QuoteReqID=qr00002
QuoteRequestStatus=Rejected
QuoteRequestRejectReason=20001
HE R IR
( Quote Request Ack,MsgType=R)
' QuoteReqID=qr00002,OrderID=qr00001 REMER . .
QuoteRequest Type=Submit ( Allege Quote Request,MsgType=R) BARMN T EM
QuoteRequestStatus=Cancelled EL:t6
QuoteReqID=qr00001
QuoteRequestTransType=Cancel
QuoteRequestType=Alleged
QuoteRequestStatus=Cancelled

12
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LREREerk

bEIEHER G TR G MK STEP BT (ERAR ST &)

32222 WHHRM T MARNLE (FXIFR)

= =2 o
AR ]
WNEREDNIER ( Quote Request,MsgType=R)
QuoteRequestTransType=New
AOrdID=c00001
BRI B ERAEMIER
( Quote Request Ack,MsgType=R) { Allege Quote Request,MsgType=R) BREIRNA
QuoteReqID=qr00001,0rder|D=qr00001 QuoteReqlD=qr00001
QuoteRequestTransType=New QuoteRequestTransType=New
QuoteRequest Type=Submit QuoteRequestType=Alleged
QuoteRequestStatus=Accepted QuoteRequestStatus=Accepted
R
( Quote,MsgType=S) RN A RERMN
QuoteReqID=qr00001
QuoteMsglD=gm00001
BRIRM RARFREIR
RN ( Allege Quote,MsgType=S ) ( Quote Status Report,MsgType=Al )
QuoteReqlD=qr00001 QuoteMsglD=gm00001
QuotelD=q00001 QuotelD=00001,0rderID=00001
QAOrdID=c00001
( RN B )
Quote,MsgType=S
OrigaOrdDg ’ RN T R BIRMN B
QuoteMsglD=qm00002
BidSize=0
OfferSize=0
RINMREENR
( Quote Status Report,MsgType=Al ) Reiect
OrigQOrdID=qm00001 1
QuoteMsgiD=qm00002
QuoteStatus=Rejected
QuoteRejectReason=5011
RINMREENR
BRIRN ( Quote Status Report,MsqType=Al ) Accept
( Allege Quote,MsgType=S ) QuoteMsgiD=gm00002
EREWMT QuoteReqID=qr00001 QuotelD=g00002,OrderID=q00001
QuotelD=00001 QuoteStatus=Cancelled
QAOrdID=c00001
BidSize=0
OfferSize=0

13
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LREREerk

bEIEHER G TR G MK STEP BT (ERAR ST &)

32223 WNF EHRMT RX (FRFER)

W KR BN EEHR ARG, BR8N 7 o B, X K@ e w7

EHRRNKE. ZeBANTMHEEZRNEHBRRER THES —, FERNBL2RRIER THEKX =,

OMS1 TDGW OMS2
\IMER
HNS BEEMNER (Quote Request,MsgType=R)
QuoteRequestTransType=New
QAOrdID=c00001
ATERIAN (All Q F%ﬁjmift*M T R)
= ege Quote Request,Ms e=
(Quote Request Ack,MsgType=R) g q glyp BRI
QuoteReqlD=qr00001,0rderlD=qr00001 QuoteReqlD=qr00001
QuoteRequest TransType=New QuoteRequestTransType=New
QuoteRequestType=Submit QuoteRequestType=Alleged
QuoteRequestStatus=Accepted QuoteRequestStatus=Accepted
( . )
Quote,MsgType=S
QuoteReqlD=qr00001 BiE R
QuoteMsglD=qm00001
RNEIR
RERM (Allege Quote,MsgType=S) | | (Quote Status Report,MsgType=Al)
ERSENE QuoteReqiD=qr00001 QuoteMsglD=qm00001
QuotelD=000001 QuotelD=000001,0rderlD=q00001
RNES
BTSSR (Quote Response,MsgType=AJ)
QAOrdID=c00002
QuotelD=00001/ QuoteReqID=qr00001
QuoteRespType=Hit/Lift
RORESEIR
) (Quote Status Report,MsgType=Al)
Reject | “Q0telD=q00001/ QuoteReqID=gr00001
QuoteStatus=Rejected
QuoteRejectReason=5011
RORESEIR
Accept (Quote Status Report,MsgType=Al)
Quotel D=q00001/ QuoteReqID=qr00001
QuoteStatus=Accepted
QuoteMsglD=c00002
OrderID=qr00002
BN R MRS (MsgType=8) BERE (MsgType=8) BN
QAOrdID=c00002 QAOrdiD=gm00001
ExedD=e00001 ExedD=e00001
OrdStatus=1/2 OrdStatus=2
Execlype=F Execlype=F
( RERAMIER : t—:
Allge Quote Request,MsgType=R EEEAIRAN AN
QuoteRequestTransType=Cancel
QuoteRequest Type=Alleged
QuoteRequestStatus=Cancelled
HERMMNER _
(Allge Quote Request,MsgType=R) Lk vy -
QuoteReqID=qr00001 BREEFRNHE
QuoteRequestTransType=New
QuoteRequestType=Alleged
QuoteRequestStatus=Accepted

14
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~ TECH IS B B 5 W% STEP # ML (EBNZHFE)

32224 WM FELBRN T HN (BRRIFKX)

OMS1 TDGW OMS2

BHMiER
N BEEER (Quote Request,MsgType=R)
QuoteRequest TransType=New
QOrdID=c00001
B ER NGB BRAMER
(Quote Request Ack,MsgType=R) (Allege Quote Request,MsgType=R) | | ssipimnrs
QuoteReqlD=qr00001 QuoteReqlD=qr00001
QuoteRequestTransType=New QuoteRequestTransType=New
QuoteRequest Type=Submit QuoteRequestType=Alleged
QuoteRequestStatus=Accepted QuoteRequestStatus=Accepted
( o )
Quote,MsgType=S
QuoteReqID=qr00001 RING &R
QuoteMsglD=qm00001
RNEIR
#ERIRH (Allege Quote,MsgType=S ) (Quote Status Report,MsgType=Al)
BREANS QuoteReqiD=qr00001 QuoteMsglD=gm00001
QuotelD=q00001 QuotelD=q00001
RNEIS
NS ESEN (Quote Response,MsgType=AJ)
QOrdID=c00002
QuotelD=q00001
QuoteRespType=Pass
( ROMREER )
. Quote Status Report,MsgType=Al
Reject QuoteMsglD=c00002
QuotelD=q00001
OrderlD=q00002
QuoteStatus=Rejected
QuoteRejectReason=5011
RAREEIR
Accept (Quote Status Report,MsgType=Al)
OrderlD=00002 REENES
QuotelD=q00001 (Allge Quote Response,MsgType=AJ) ERIRN AR RIES
QuoteStatus=Accepted QuoteMsglD=gm00001
QuoteMsglD=c00002 QuotelD=000001
QuoteRespType=Pass

15
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bEIEHER G TR G MK STEP BT (ERAR ST &)

32225 WHHMERLE (AFFTE)
HFATFEEENERT BELRNETE, TH LN T ELRDFHRA (BRER) T4,

o Em e~
¥ 3 , MsgTy
R RA Bt # (Quolo Reauos Meglype
QuoteRequestTransType=New
4 R W A
_ (Quote Request Ack, Msgype=R)_ ___ _ | s oy
& T QuoteReqiD-t100,0rderl D£100 HEBHEER AT
QuoteRequestStatus=Accepted
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B, MK RELAEFEA O, RIFFHRIEA, FREAXBEGFER,

4. BERAFEBRAEOME, FHERBBNRARE; 4 Gr B T8, HERME

5. ft# T BT AR AN R, ARERELRTERBHTET, wFEEREHRL, &
FHREA K NI3(S), NEFEE 1.00000; & FHEAN Cl, MERFES F/41,

6. HE L, EXMBoLHER LT

FE A4 *A WA

price N13(5) WA, A THRAERMAT; HTEEHER, RFAE, L%,

quantity N15(3) BE, HTHAE, BLATLEHA; 4THALHAFE REITs, B G; T
fE RGP FEIE, B 10 Ko

amount N18(5) SH, BALA T,

date C8 LATE X B, %X YYYYMMDD, YYYY %4, B/{ESEE 0000-9999, MM
H A, BAEEE 01-12, DD A H, BEEE 01-31,

ntime C13 LATEE X B, 45X HHMMSSsss, HH 27 /N B, BUESE E 00-23, MM 5 4 #
BUE 6 B 00-59, SS A, BUEEE 00-59, sss HZEFH, BETE E 000-999.

Boolean C1 REZFIHEAENARME, ARBEREY ZH N,
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~ T€CH L BHE% B % 5 A% STEP 0% (ERR %S TS )

4.2.1 STEP %R 4 &

STEP % 134 % Bl 1K K HE I “AF =% BB <SOH>" M 7 R4 B, AN K FF4, MERE#K, hiE
R F SN, FERBEHHTIN ASCU B FHELT, TRRALAFHFH; AT XIRFXHFHE,
&kl UTF-8 %745, <SOH>4 F B 4%, 1E A4 4T 0 ASCIL & F 4F .+ <341 8y 0x01,

STEP My ERE AW F B F B G 0 G T E W LT FRABFEASEERTEME,
B R “hr = <SOH>"MF Rk T (55550 RAEA - ANEH) , BEAFEA 0XRTEME, FhRa

=0<SOH>" (F: &/ BB EA FHRZHEFMFEHBANER, FINI3(5) BE K T N 24=0.00000<SOH>" ),

4.2.2 STEP 4 E L

BN BEIEAMEAE —NHEL, ZHEREANEER, HEAKE., HEFFTRAEARE
EXERSE
HE KB T
Tag B4 Y P9 kA
8 BeginString Y HthE, EE O FIXT.1.1 C16
9 BodyLength Y HERKE N9
35 MsgType Y HEERA C16
49 SenderCompID Y RiEF R C32
56 | TargetCompID Y BT R, OMS & H iy i# & 35 “TDGW” C32
34 MsgSeqNum Y HEFT N18
43 PossDupFlag N SIE B R E A& Boolean
97 PossResend N BB b E AR AR & Boolean
52 SendingTime Y Rixu ], A C21
YYYYMMDD-HH:MM:SS.sss
347 | MessageEncoding N FA G AR, AT Cl16
UTF-8

4.2.3 STEP B E R
BN ERM BT PR, FULAEIL, HEETLQBLNHEE, B4H 3 RN E
FatE
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),

~ TECH A 2 B T STEP AL (ERAXH L)
HERBAWT:
Tag B A4 SR WA *A
10 CheckSum Y RE A, BB R C3

4.2.4 STEP ¥ & 2 ¥

STEP ¥ B 5 B M 1 BT A 7 E R IE . W B KK E RO 3 Fr By 38

JH B K & # 1t BodyLength # 1.5k, % 7 BodyLength ¥ {8 = & % — M & A <SOH> ( L &% ) 5
CheckSum 3, 5 8 #9 3% Jg — MR € AF<SOH> (&4 ) Z B W F /AN,

B Fn 2 0 AN F 4B ASCIL B {E N H BT k8= iy 8 T dh A, —H Mm% %5 7 CheckSum &

V0="Z /T Wy AF, AR 256 BURREI A R T ERBR N RS B 54 1 F— <t ERR .
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~ T€CH L BHE% B % 5 A% STEP 0% (ERR %S TS )

43 &EHE

2EHEHEUNTETFTUNE, HERX2EHERR, 2 EHENFFE (LFIXT 21& il #

4.3.1 B FHE (MsgType=A )
HKHE (Logon) N2 OMS BT ##HE X EWENHEE,

BERHERHEHARWT:

Tag R4 ey} Pt XA
PR K & X MsgType = A

98 EncryptMethod Y ME T E, EENO N8

108 HeartBtInt Y kA [, LR A N8

141 ResetSeqNumFlag N W F5EER 1AL (FKE L | Boolean
Y)

789 NextExpectedMsgSeqNum | N BRITHMEEINT—AHEFE (3F | NIS
KEF L)

553 Username N Arp4 (ME) C32

554 Password N X (WY ) C32

1137 | DefaultApplVerID Y AR 4E P B FIX 9 B W84 A | C8

1407 | DefaultApplExtID N KK ATE B B FIX M E e 4T B | N8
4,

1408 | DefaultCstmApplVerID Y KRR 4LEF FIX HEWHHE B E LR | C32

BB &K o EH 5 B KX A
STEP1.20 SH nxy H ¥ nxy % # A
HIURA S, AP AE A 1.70
i, A5 . STEP1.20 SH 1.70 .
(TDGW 4 R ] e N B U A . L 8T
AR BN M BUR AR Z R 7 0.10 J)

BN ESE
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~ T€CH L BHE% B % 5 A% STEP 0% (ERR %S TS )

432 4 HE E (MsgType=5)
FHHEHERARKANSTELLNHEE, BERFTEREEHHEEZER N K EEMHEE,
FHHEEERRN T,

Tag B4 Dy P *A
PR 8 MsgType =5
1409 SessionStatus N EHRASA N4
58 Text N XA C1024
FrE W8S

4.3.3 LBk & (MsgType=0)
NPHEA T REREEENRI, RIS S Bha B B B R R B R R, A

it A%, VLB K F TCP %4,

N RSN S
Tag B4 ok VA (A
PR 8% Y MsgType = 0
112 TestReqID N R XM RIFEREE (424) MAEHCBHEL, WEFA | C32
GARB, FNAEARE, R AEEH T RE R H
B (4.2.4) #TestReqID &
PR EJE Y

4.3.4 JRFRKHE (MsgType=1)

MXFRBEEBH TR BB, MRERHEWEARREX T HEF SR ERELEN
Mo xR K AT IR (TestReqID ) B0 BkE R4, TDGW F o £5h K # Il &, B
FIX Arof 5] 2 #0779 2 OMS & 3% By 7% K .

MAKFR B EAEAR LT

Tag B4 Dy 6 *A
PR 8 MsgType =1
112 TestReqID N MR K ATIRAF C32
FrE B
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Z.TecH

LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

435 ERXRFRHEE (MsgType=2)

TDGW F4& £3h K W iH &, B4 E FIX ArvE 5] 2 A0 T 75 2 OMS & # By iZ 35 K . TDGW # ¥ 5|

BREKRHE, BAFTERHE (42.7) W,

ERERHEARDT:

Tag B4 Py P9 XA
R 8% MsgType = 2
7 BeginSeqNo Y RIEH BT T N18
16 EndSeqNo Y ERHRTT N18
FRIE W8

4.3.6 2EHELE E (MsgType=3)
LR T RE —4FRSEEANT FREERLENEER, NZRXHSIEELEE , TDGW 4 £

3R E M H B
2EELBEHR T
Tag B4 pres-4 Pt 9 KA

PR K & X Y MsgType = 3

45 RefSeqNum Y KERHEWFS, HHELHLNTE N18

371 RefTagID N MRBRBET, HAHFRNFIXH 5 N6

372 RefMsgType N A K 4 ik T B 1 MsgType Cl6

373 SessionRejectReason | N SiEE B H R NS5

58 Text N XA, 4B 4 0 )R B H# % C1024
BN ESE Y

43.7 FEEXRHE (MsgType=4)

FEERHEATERERT T-NMEEWHE TS, 75 ERH L MsgSeqNum %47 FIX #1X
METMUERAS HER T Aotd, ZWEEHAE N 1, TDGW £F2 5 KA WHE L, E2HEE FIX AT
VEGI AN T BL OMS R # W E KIFEKHE (425) . 4 TDGW RE A P75 ERHE, NEENEHE

B J¥ 5 Nxtln = NewSeqNo,

FEERHEARLT:
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Z.TecH

Pt FEEHERG RS F X STEP # B HE (RN S F4&)
Tag R4 pYes-4 P XA
PR K & X Y MsgType = 4
123 GapFillFlag N o EHAMR R Boolean
36 NewSeqNo Y MHETFT N18
FRE B JE Y
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Z.TecH

LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

4.4 B .

4.4.1 T8V &%

4.4.1.1 #iTHE ¥4 (New Order Single, MsgType=D )

TS PB4 FRHR S/ | KA
H &k MsgType =D
1180 ApplID N Y C6
11 ClOrdID SRNBITE R Y C10
48 SecurityID 7= iR Y C12
522 OwnerType TRAHEEA, RELE: Y N3
1= AR
103=AL A5 # %
104=H B X &
54 Side FEFm, BE: Y Cl
1= % (#XN)
2= 3% (#H)
44 Price H AR N price
38 OrderQty FREHKE Y quantity
110 MinQty KKK E N quantity
40 OrdType TR KA 2= (B A FFRN) N Cl
59 TimelnForce ITHAREE LA, RERE: ORTYHEAK|Y Cl
(GFD)
60 TransactTime 1T % B 4R B 8] Y ntime
544 CashMargin FRwE, GRAXZWHES, BME: XY=EKE |N C2
%%, RZ=BHX 5. PC=FERH
1091 PreTradeAnonymity | & & & 4 W, WE: E4=1, E4=0 N Cl1
63 SettlType ZHITA: 1=484%H, 2=2RTGS £ & N Cl

ERFTHE 1K 2; FERFREN 2. FAH,
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),

&.TecH

et FPEEHERGHR G Mk STEP#EHE (EHNRFFE)
X FAZE B S0 F REITs, R 1,
198 SecondaryOrderID | % =& 7 FriT #4545 C16
10238 BidTransType EFE A KA Cl1
1= EXMA
2= BREHFR
3= Jfh# R
10239 BidExecInstType 5% K T7 A Cl1
1= ¥ —F&KPiT
2= ZEhRBE-MEFT
3= ZEERLEMB R
432 ExpireDate X H H date
529 OrderRestrictions | iT#R#, K- EERLH A AL T L FM Boolean
Y= %
N= %
58 Text AP RAE R C32
453 NoPartyIDs SH5FANH, BE=14, FEEEH, KAELEXK N2
RINREEKRKF, . LERZETE . Z 7 EY
ETRKFP ., ZFEME P HEXZETE . X
R—frEK ., RATHILE KRS, & LHRD,
HELFRG, BEHXFELERTTHAELKF .
RRHEFELEEX TR, . HEARD ., FHK
BED, AHRELBIXENERT . FMRET .
KBI AR A | 448 PartyID | A 277 54 K P C13
& F 452 PartyRole | L5, % 77 % PartylD & BUE A & A2 7 % % # Ik N4
P
R AT % % | 448 PartylD | AR 7T W HXZETRE, BHE S H5K 5% C8
5% L5 TE
452 PartyRole | BU 1, 77 % # PartyID 8 5UE 4 & A2 7 b 5% 5 N4
BTE,
K AT = 77 E | 448 PartyID | 5 =7 EIg& A K P, C13
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Z.TecH

LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

& % 7 452 PartyRole | B 107, % 7 %3] PartylD (WE{E h X £ 7 =7 E | N N4
% K P
KA = E | 448 PartylD | KR =7 EMERAIKFP NG E TS N C8
W % PR | 452 PartyRole | B 106, %7~ %7 PartylD BWE{E H &£ 5 =F E | N N4
5 # L5 W% LK P X B3 5 T 5
KRBT B | 448 PartyID | X% it —fr@EJK P N C10
— A K P 452 PartyRole | B 101, %7 %77 PartyID W BUE A X R F KX F | N N4
R—fREIK P
AT 8] 41 JK | 448 PartyID | ATEHEIK S . MAFELEHER. N Cl1
5 452 PartyRole | B 28, % 7 %4 #f PartyID Y EUE A AT Z K S | N N4
KT g L | 448 PartyID | K# 7 & L#ARD N C8
KA 452 PartyRole | B 4001, % 7 4 77 PartyID tH{E A K& FE ¥ | N N4
R,
ZHEARD | 448 PartyID | £H 2 AR N C8
452 PartyRole | B 4, %7 %3] PartylD WA H & H S A RE, |N N4
" ESE | 448 PartyID | & & T HARELK P N Cl12
HEFHEREAE | 452 PartyRole | B 4010, % 77 %4 #f PartylD tyEUE A L& 7 th & | N N4
Ik P HEFAHAELKF
HH P E L | 448 PartylD | #HAFFELEHXZKF N C17
BEXZKF 452 PartyRole | B 4011, 5% 7~ % #] PartyID WEU{E h & 2 7 #EL | N N4
HIFMAELKF THXZKF
HEARD 448 PartyID | 44 & AR N C9
452 PartyRole | B 117, %7 %7 PartyID $BUE K X & 7 4 E | N N4
R,
FHM R T | 448 PartyID | # # W 2 5 4 N C9
452 PartyRole | B 81, % 7 %4 #f PartyID By BUE 4 K A& 7 8% F 3 | N N4
AR B,
T R HE 4% | 448 PartylD | FHRAELEHEHERTREA, HF M [N C3
HEWEATT e AR, BUE 000-999, 2 3 M0,
452 PartyRole | B 30, %77 S #] PartyID tWE{E A FH R L4 | N N4
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),

~ TECH LA 2 5 T STEP S B AL (ERAXHT4)
FEWE T REA
R R 448 PartylD | Wik % 5 N C6
452 PartyRole | BX 4003, 57~ % 7 PartyID &y HU(E ) H 3 4% 5 N N4
8532 DividendSelect SEET, U= A%, C=Hlera N Cl
WA
1, BV H5EEFREUHALT:
ApplID VXA MK FEEEHH
1.Price ¥ B i3
2.0rderQty W i B & #4604 175
600020 | HEABEBHN X 7 3. MAFXFELHETBEAELKF . AXFTELERERITKF . #
EARG, FERESE ., ELIHRD K LE
4.0rdType Sh#
I BRHFFELEETBERELKF . RAFFELEER K P . #
EARSG, ZHRAEEE, BLMARD N LHE
600021 | Fai@ i N
2.0rderQty it B & $4r h
3.0rdType Sb 3
1. Price B & 1,
2.Side B & H 1,
3.0rderQty X~ H WA, ¥ hm, HEFE 0 EFEKH, ZmEly
600030 | PR ELH Y
48R 100 TLE HERE,
4. SecurityID 5 IE R (519XXX) o
5.8 W AR LA,
1. Price B & 1,
2.Side B & 2,
3. OrderQty & 7 BBl 41, B4 hfp, #5340 E&EL, FFHFAD
600040 | FFE R A4 H
.
4. SecurityID 5 IE R (519XXX) o
5.8 W MR LA,
600050 | FFHREAEILEHE | 1.Price B EH 1,
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Z-TeCH

LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

ApplID

Y4 XA

AKX FBRE PN

2.OrderQty R H AR H, BN K, H5 0 EEHK, FIXHD
.

3.Side B £ 2,

4. SecuritylD 5 IE KA (519XXX) .

SHMAELHATHWETT . E UKD T LA,

600060

FHRAEL ;% E

1.Price & & 1,

2.Side Bl & H 1,

3.0rderQty H & 1,

4. SecuritylD 5 E KA (519XXX) .

5. DividendSelect $038, U=41F|% 4%, C=34 41,

6.8 I Fp A L3R

600070

EATZ/ A &R FRNE

i

1.Price &Y, #A AT, HEHE 0 EHK,
2.Side B & 2,

3. OrderQty X W I &, HE 4 0 EEH,

4. SecurityID L5 47ty iF 77 I R K4

SHMET FRGHE, HE 6 Ll F; TLHREGLHE,

600071

FARH/IA e R BERE

i

1.Price & AR My, BALHTL, HE A 0 EHK,
2.Side B & H 1,

3. OrderQty &~ W3 &, H 59 0 EEH,

4. SecuritylD ¥ 5 Fr 0y IE 7 I KA

SHMMT FHROGE, EE 6l F; FLBRDGLHA,

600080

T R R A R #

1. SecurityID 5% 7= 3 N B9 AR By 7= f R

2. Price [ & ¥ 1,

3.Side B &M 1, FANEXNTHIESFN EHLFBETAKS”
PR EHEARNEAXGEREZKFT o RAFREHEAK
P (EFX) #if.

4.0rderQty R T X|# 5% & A5 4 0 X%, niFFEHK.

5.8 W MR LA

600090

Bk A kR 5 X #

1. SecurityID % 7 # N AR B = f R A
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Z-TeCH

et FPEEHERGHR G Mk STEP#EHE (EHNRFFE)
ApplID VXA MK FEEEHH
2. Price B EH 1,
3.Side B 2, = H#HXHAFWER N “EHFAEF A K7 BRI
ZKp” PR EHFAFABELTRAKE” o RARREHEAK
P (EFk) #df,
4. OrderQty Xk T X|# % &, 5 0 EEHK, 2 EHM; BLH
KA LI,
1. SecurityID % 7= 3 N BYAR By 7= SR
2. Price [ £ 1,
3.Side Bl 1o ENEXAFIMIESF AN “BHAERIEFIKF”
600100 | k¥t B 1 AR & RN PR EHAEGERXZERERKF o RAFREHE K
(EF3k) i,
4. OrderQty %I % #0 &, M5 0 E¥HK, AFEHM; & LHRD
S,
1. SecurityID % 7 # N B AR B 7= R A
2. Price E E# 1,
3.Side B H 2, = #HXHAFWER N “EHFAFF A K BRI
600101 | Bk¥E Bk 1EAR & X ZKp” P B HEHEREFKF,” o RAFRT# B HKF
(EF3%k) #if.
4.O0rderQty X| % % &, HEH 0 E¥H, AHEHE; ELIRE
ShH
1. SecurityID % 7= 3 N BYAR By 7= &R
2. Price [ £ 1,
3.Side Bl RH 2, EHEXAFMHIEFN “EHFAFHEKFP” TP
600110 | Bt Bk 7r 7 R RIN
B “EHAEEELTAKS” o RAFESAT BEKF F#
4.O0rderQty X % 40 B, HEH 0 E¥H, A HEHE; ELIRE
ShH,
1. SecurityID % 7 # N AR B 7= f R A
600111 | &5 Bk 27 7 JR X i 2. Price [ £ 1,

3.Side B ZH 1o FENFK AT N 57N BT RIK P
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Z.TecH

LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

ApplID

W 4%A

AKX FBRE PN

HPE CERATREFEERST o RAFIERAT HEKF k.
4. OrderQty X| 3 %k &, 50 EE¥H, L FZHM; ThBRD
Sh3E o

600230

AR 7] #% i 4% AR 4

600240

7hF A A e frw 4 B

600250

FHEE (—fFE)

600251

i 2% 1B U4

600260

e

600270

=07 B BN H

L 257 P FERERG B —FAK P g F i), RATHE
GG ZHEMENE R, EAKP R RS R T
A

2. Side: M T#EE, BE. HRAEMEE, H2; T EEKH
HIRE 1o ZFEMEIE L, HBE 2, G RRARNERAE
&, BETHATRRMA, BRAK T B GTEBEF) H 1,
3. OrderQty 403 ; Text ¥,

4. H A Ar LT BLH

600290

(7H,
o e
A

et
H
=
\3

b

1. BidTransType 3 1, Price & =&, OrderQty & 7 7 3 #
2. 55 HR G R —fmEK P L,

3. SettlType. BidExecInstType. PreTradeAnonymity . ExpireDate .
OrderRestrictions #44#, ExpireDate % 7~ 3% 3+ # 4} H .

4. MinQty w6 #% % EAR B AR e b8, BN AT, Text % ; H
e b3 F B R

3 % H Ak

1. BidTransType 34 2, 1.Price % 7~ &, OrderQty %k =~ % F 4 &,
2. 55T HR G R —AREK P L,

3. MinQty #r 3 3F % TR FARE L, BTN ATH,

4. SettlType. BidExecInstType. PreTradeAnonymity 5 3 3 il 4y ¥ 4t

HE, RRFABR; Text HH; HMfLEFEERK.

LA B 4R

1. BidTransType 3 3;

2. 4 F#—EARAHE, OrderQty b 5% X MAHEA%, Price
B% kT T RN

3. 257 % R 5 i —fAKF 64 . PreTradeAnonymity 54 3 ;
SecondaryOrderID sh3, % 7 B xt 57 0y 3 % H 4R 4% 5 ; Text 264 ;

H A AE S F B R

2, OrdType F & : THAEL. ZAH/ANLBEN., #ABFLEFFHRERGT T E A
3, Text ¥R THARAES, @BTwE., BA/ALEFRERS LENA 12 LH K.
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~ T€CH L BHE% B % 5 A% STEP 0% (ERR %S TS )

4, “REFE VMR F . SRy, R XIE 400000, 65535], F /& 54y ZAM A 0,
FUHRGT FAF AL REXEH, ERMEEWBRD, WZFRAT EH,

5. “BE2AREFH: BREF2 ARG, T ARERFFELEXL, T B RFAZIH CI
KK PRIBFFREANR, HEAS FEAG AN B REEL ARG, TR Sy AMA0,. 4T BBE
WRAEH ClLEK P EEXL, MSHAR. HTARRESL, EA/ALUER, BRBFERFLEEE
Ko

6. OwnerType F 8 : MR 4, EH/NLRER, BEBFEXF LS HFRERE T B A

7. BE5FANERANTHT 14, ERANMNNSFRE G T MEMERALFRAES, FLHES5E
FA kT, FHAEFELFM, NWAFEZAURKRREEREN E (FREEZHEMFA) .

4.4.1.2 #HE ¥4 (Order Cancel, MsgType=F)

H Ok MsgType =F

1180 ApplID N2l Y C6
11 ClOrdID SR NBITE R T Y | Cl0
48 SecuritylD IR Y Cl2
522 OwnerType TEAH LA Y N3
54 Side ExFm, BME: 1RFEF (BN), 2%krx (%) Y Cl
41 OrigClOrdID Ri64 R NIIT %5, F8HH 2T 219 ClOrdID Y | Cl0
60 TransactTime 1T # H A A ] Y | ntime
58 Text AP RAAHEE N C32

S5 A, BE=12, FEEA4, RREEKRLT R
HFhP.LExGELE, ZFENLAKS . ZHFEHE
453 NoPartyIDs PHRERZBETLS ., X0 —fmEKF . RATELEKS . Y N2
EVHRD, REFFELETHAELKF . KFFTE
HEXGHKF . HEARD, FHNETH, FHET

K7t | 448 | PartylD | g e o7 4 ok Ik Y | Cl3
Yk p | 452 | PartyRole | 3t 5, %7 %3 PartyID WY HUE G KR 7 & H K 7 Y N4
Rl | 448 | PartylD | ey 4w R TRE, HESHLERFETE, Y C8
%% 5% | 452 | PartyRole | Bt 1, &R %37 PartylD 8 REH AR T LHR G ETT Y N4
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Z.TecH

bRt P ER GRS M A STEPHEONE (BN S F6)
5
K= | 448 |PartylD |\ 3 E = 5 E R K P C13
7
457 | PartyRole | % 107, % 7 % 77 PartyID Wy BUME 4 % #2 77 = 77 Bl % A K /2 N4
Ak P
KA Z | 448 |PartylD | gde oy = FEE A K PRGBS C8
B
B 106, % 7~ Y HT PartyID By EUE O & 4 77 = 77 Bl W & Tk 7
PR | 452 | PartyRole N4
- XN 5 B F
VAT
KA | 448 | PartylD | x5 B —fraE ik C10
7 R — 1% B 101, % 7~ %7 PartyID B9 BUE 9 K #2 77 By X 5 7 — 17 3 Tk
452 | PartyRole N4
i ik F
RATEFE KT, S 1 LRATHREKRS  BHEEEEH
HATIA 4 | 448 | PartylD Cl11
A
k=
452 | PartyRole | 57 28, # 7= % 47 PartylD #9BUM 4 AT A4 K 5 N4
kR E | 448 | PartylD | e or & R A C8
W # R A | 452 | PartyRole | 1% 4001, % 7 % ] PartyID #y BUIE Hy & A2 7 B & Ak 3R D N4
WHHEF | 448 | PartyID | HHFF I HRE4L K P Cl12
E % H T
B 4010, 7% 47 PartyID #yEUE & A2 7 o o [E 45 B FF ik
BA 4 | 452 | PartyRole N4
‘ RELK P
K F
hHFd | 448 | PartylD | HAFFELEHEX S K F C17
E&#HEK B 4011, %7~ 477 PartylD By EUE O & & 77 # B 4 F X
‘ 452 | PartyRole N4
Z %P EeKFTHRFKF,
HE AR | 448 | PartylD | BHE AR C9
] 452 | PartyRole | B 117, 7% %37 PartylD By BUE h & A 77 0948 € XA, N4
448 | PartyID | T M &5 C9
# A
B81, FKom YT PartyID 89 BUE Y K AT 7 B0 & 7 3 4 A 2 I
] 452 | PartyRole N4
BT,
448 | PartyID | ®i4w =T C6
G E R
452 | PartyRole | BX 4003, %7~ % # PartyID #yEU(E 4 H 4 4% 5 N4
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/=
~ T€CH L BHE% B % 5 A% STEP 0% (ERR %S TS )
A .

1. #4#MWMN K % ApplID=600020, 4 i 4# N4 H ApplID=600021 &, #¥tH F ELEEAHA L
SKFP . BRFFELEERZIKF, . HEARD ., FRRATE, ZUHRD K LH,

2, FEFMRF, APPID, REFTREEK S . ARFT UHFXFETLE ., REH = EMERIKF
RBRTZITEMEPANRGETE . RRFT RS R —FEKF . RATHIREKS . BRH P ELHIT R
RELKF . BREFFELEZGK P . HEARD . HH MW 5. SecuritylD, Side BUE L 5 & # 4 A1 [ ,
OrigClOrdID # BU{E fi 5 4 # B 3T 3 4y ClOrdID 48, Text F H kit , xf FHA MK L4 | E4/I 4 HEMN
A RAER G NS, RER ApplID, K7 k%K 5 BILF . SecuritylD BE [ & R IT £ 48R,
OrigCIOrdID B B 5 4% #iUR 3T 2 B9 ClOrdID #[F 5 Text F HAUHT 12 L4 .

3. BHAEER LS HMER R, FRETFELHE, BFHFEITERF -2

4, KRFHEFKF . KRFELHRE ., OwnerType, Side FHE M THA KR LS, EH/A4®HE
W, BABRFERZLFE TR

5. ARFTELBROMFHALES, EH/ALRER, BAEFERT LS RETHFEREL.
RETREHFER., GHEEE (—FE) | RFEEEMH. GARRKE, ZFTEUENRERELLEY
TR, Hthdg i,

4.4.2 HH WM AL F%

4.4.2.1 #HHiEK (Quote Request, MsgType=R )

MISES MsgType=R

1180 |ApplID W& %A Y C6

11 ClOrdID SR NEEE Y C10
Ftha RABMITERT, R EITEN

41 OrigClOrdID N C10
ClOrdID
W 2 A

537  |QuoteType N N4
1=Tradeable, 7~ 7 X & Wik W
TP % KA

522 OwnerType BN & Y N3
103=AL4 #% ¥

47




),

¥ ~TeECH s ; .

~ | S EHIESK S HRH N E STEP B ALK (ERAXHTFE)
104=0E X%

60 TransactTime T3 o 4 B JA] ntime

48 SecuritylD EHRD C12
EEF W, BEAR:

. 0= AWM

54 Side Cl
1= %
2= %
THEHKE

38 OrderQty quantity
FEA M, Side 0 HETENKE
ITEN A ,

44 Price price
FER M, Side A 0 Bf &£ 7 XN\ #%

640 |Price2 Side % 0 B} 7~ 32 H price

32 LastQty Side #y 0 Bt Rk R~ HH & quantity

1138  |DisplayQty KT E quantity

: TR

2551 StartPriceRange price

MEFE, TEA
. M bR

2552 | EndPriceRange price
MEFE, TEA
W ERES LA

10200 |QuoteRequestTransType 0-New, ¥iT# Cl
1-Cancel, #i4H

1091 | PreTradeAnonymity EEAWMY, WE: EL=1, B4=0 Cl

8418  |FullAmountTrade EELHRKZ: 1=7, 2=F C1
RN 1=48B4EH, 2=RTGS £ H

63 SettlType RS 2; FEHRFAGA 2, HFA Cl1
Mo, T NZET R AZ REITs, RiEHE 1,
BREG \=FESEH, 2=FREH

207 SecurityExchange WAFESH, MHE1H2, A EH AR Cl1
HEFEET, MEFE, TFEA.

10216 | SettlPeriod GHREM: Cl

48




),

&.TecH

B LA G S WA STEP B0t (BN 5 T4 )
0=T+0
1=T+1
2=T+2
3=T+3
MY F&, ¥LREHA
126 ExpireTime WMIFER A KA, MEFE, TFEA ntime
10300 |NoCounterpartyParticipant wWhER T 55 AN N10
N 10301 |CounterpartyParticipantCode WhER TS5 ARG, XHFEERLEE C12
B, BE=8, FBEELZYH, KRE4H
WHRETHTHEEKF . L HFRXH 2 TR
453 NoPartyIDs gV RE, X5 R — Ak, TRH N2
FEEEARN LA, BREFFERLER
%P, HEARSG, FENAFTD,
% #2 J7 |448 | PartyID W R AT HRHE K Cl13
™R H B 5, %7 %AT PartylD By BUME 4 & 42 7 % &
452 | PartyRole N4
% F K P
R A T7 wWhERET LSRG TRE, BT 5 Ak 4
448  |PartylD Cs
b % =% XHBETLE,
VA B 1, %7 %87 PartylD By EBUE A K A& 7 %
452 | PartyRole N4
& XHBETLE,
% #2 J7 |448 | PartyID W KA T E A cs
& B 4001, % 7 %7 PartylD 6y FUE K ¥4 & #2
452 | PartyRole N4
1R 77t R
% # 77 (448 | PartylD X5 R —tEEK P C10
B 101, %7 %3 PartylD thEUE % & £ 7 1
— f& i@ [452  |PartyRole N4
‘ X5 R —HEK P
K F
# % # (448  |PartyID HRFIFHRRE LT P Cl12
W 4 BL 4010, T %77 PartylD thEUE A & £ F 1
452 |PartyRole N4
i ¢ WO R ALK F
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Z.TecH

ExeRrBe FEEER GRS Mk STEPH#OAE (EHNX5FE)
R i 4
K P
#HK# 448 |PartylD BHEEFEEARGKF N ClT
o E A
B 4011, %7 %3] PartylD B A X A& F 1Y
H X % |452 | PartyRole N N4
| TEETT TN
K P
448  |PartyID HE AR N 9
HE A
B 117, %7 %3 PartylD thEUE A & £ 7 1
K% 452 |PartyRole \ N N4
HERHA,
448 |PartyID FEHAEH N c9
%W A
81, For YT PartylD B K L £ F &
M5 1452 |PartyRole N N4
F 3 Y A B R 5 A
Pt B
1, T iE KT 2 ¥ 4], TransactTime #64, HA L HEFRERDT, R XHELEFBEHL
8
W4%%A (ApplID) ¥ HEE WA BEHE YN
E & B W M| Gde (U 1 K 2, OrderQty & 7 4K 7 OrigClOrdID
(600022) 2 HEHPELEFHALSKS AT ELERIKS  HE | DA
AKE ., EFR RS, %R Y b
3. M ER T 55 AN F R TH0,50], H 0B, <HhERTSS
AR ZFBETA R, R W W 3 B4 AT R R 1
R (600200) 1. SettlType. FullAmountTrade. PreTradeAnonymity 544 OrigClOrdID .

2. NoCounterpartyParticipant s0 4, F#[0,5], 0 K=K ESH LT ; 0 | KT X Z R
5 7€ e X 3%, CounterpartyParticipantCode ¥ 2 B ObH

3. DisplayQty ¥, &% A & /N % 21 B AL E ¥ A fF; DisplayQty 77
FullAmountTrade=1 A~ #[ [&] it # 4R , #m8 % 36 H & %, T 3XFHK AT E,
4. HFFWAARAM: 40 Side # 0, N OrderQty. Price. LastQty. Price2
HFEHEE s T NAEE 3 B ) 6y #8087

5. RERFT R e &b

— B A M e T 1 &2
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1

€CH

LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

W %-%A (ApplID)

B BT A

& Y

(600190 )

4. RAETRZ B fE & IbH

2. OrderQty. PreTradeAnonymity. SettlType 543
3. NoCounterpartyParticipant 524, F[J[0,5], H 0 B £ 7 &K 8% £

##; KT 08, CounterpartyParticipantCode 553

2, ATRZBMARAMMN, WERTEENKAN, BFEIARETITEEREHFIT; weTHL
A, W2 H WETITEB AR EATH SR A

4.4.2.2 HHIER ™ N (Quote Request Ack, MsgType=R )

b FB A4 FERMHR MM | KA

H Ok MsgType=R

10197 PartitionNo FENRPRE Y N4

10179 |Reportlndex PATRE ST, N1 FhESHEES Y | NI6

1180 |ApplID 4K A Y C6
WWIEXRRE, &7k — 3R E g NiE

131 QuoteReqlD Y C18
K ID

11 ClOrdID SR NEHEE Y C10
Rt R AMITERS, ERBEITEN

41 OrigClOrdID N C10
ClOrdID
o 3 R IR

2405 |ExecMethod 0= X 3% & 4 N Cl
1= #0o3% (TDGW ) # 4}
W 2£ 7

537 QuoteType N N4
1=Tradeable, %* 7~ 7 & & &9 A
PEY i
1= A3t

520 OwnerType Y N3
103=AL44 % 3¢ #
104=0 & X 5

60 TransactTime 15 45 B ] N ntime

48 SecuritylD E AR A Y C12
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),

~ TECH ST B 5 M STEP B AL (ERAX5F8)
EEHE, R
= Wit
54 Side Cl
1=%
=%
TEHE, REHEXTHAKE
38 OrderQty Side % 0 B &7 X NKE, Wl 2B £ T % quantity
ANH & BE
Side ¥ 0 W& T HHE, RAMEH K TE .
32 LastQty quantity
HHAHKE
2551 StartPriceRange T IR price
7552 | EndPriceRange - price
R 5 il 245
QuoteRequestStatus=0 Bt i & 5 FTiT £ 47 5,
37 OrderID Cl16
QuoteRequestStatus=4 Bt X # H# 1 £ X 5 B
THE S
17 ExecID TEHPATHR T Cl6
W ERES LR
10200 |QuoteRequestTransType 0-New, FiT# Cl1
1-Cancel, #i44
HHIE K KA
303  |QuoteRequestType 101=Submit, # % C3
102=Alleged, # %
B F R A
0=Accepted, B#HEX
10222 |QuoteRequestStatus 4=Cancelled, B %% Cl
5=Rejected, E {4
7=Expired, B #8 it
658 QuoteRequestRejectReason IT M 4B 4 AL C5
10237 | QuoteRequestRejectText 1T B3R 4 R 3 B C32
126  |ExpireTime WIER KRB, TEFE, TFEA ntime
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T
~ LR B S A STEP # 0 A% (THMLHFE)
10300 |NoCounterpartyParticipant WK T 55 AN Y | NI0
— 10301 | CounterpartyParticipantCode | i iyl 77 5 5 AR, XHEHHET N | C12
SR, BE=9, FHEEAN, KAEE
WWERFTWEFIRITHR G 2T, #HERHFK
PobEERGETRE, ELHREG, X5 R
453 NoPartyIDs Y N2
—fREKF  BRAFFTELEETHRRELKF .
RAFZFEEEZGKF . HEARD ., 8
a5,
% 477|448 | PartylD ARFBFEATAXRGET(RIELAISLE) N C8
2 5 % 17, &7 Y H PartylD By BUE H & 51T 7
B 452 |PartyRole N N4
T R 5 % T
% 2 77 | 448 |PartyID WK AT LRHK P Y | C13
" xR H B S5, &~ YT PartyID thEUE & A 7 WK H
452 | PartyRole Y N4
T F Ik F
KT WhERTLHZHETRE, BE 5 ilbks
448 | PartyID Y C8
NN R HTL5
A B 1, &7 Y37 PartyID thEUE A & A2 H b %%
452 |PartyRole Y N4
5 GHETLE,
& #7448 | PartylD W & AT R N | c8
R B 4001, & AT PartyID th BUE 4 8 4 & A&
452 | PartyRole N N4
R g R,
Kﬂﬁ 448 PartyID ﬁ%ﬁ"fﬁ@,ﬂ&fﬂ N C10
5 R
B 101, %7 Y 8T PartyID By BUE & A 7 09 %
— 5@ |452 | PartyRole N N4
5 R — R K
T F
L H | 448 | PartylD BHRFIHIT AL LK P N | CI12
o E 4
e B 4010, # & Y437 PartyID thBUE A & 42 H B
452 |PartyRole N N4
A& 4 FIATHRELIKF o
K P
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Z.TecH

EseRRsar PRI RGHR G WA STEP O (EHRXFFE)
¥ % (448 | PartyID RAHFTELEEZ G KF N | C17
H [ 4

B 4011, F 7 Y437 PartyID thyBUE A & 42 7 B
AKX % |452 | PartyRole N N4
\ WIS G K P o
W P
448  |PartylD HE AR N C9
HEA
B 117, %7 Y #T PartylD By EUE 4 & 4 J7 09 44
#1452 |PartyRole \ N | N4
ERA,
448  |PartylD FH R TS N C9
%7
B 81, % & %3 PartylD thEU(E K4 7 &
M. 5 1452 |PartyRole N N4
P 3 Y A 3 85 A

W
Lt FUTLS, REFZXGET., KEF XS R —H#NKF | TransactTime, ExecMethod H ¥ ; #
A BLE A, OrderD 4 4; 3T %3 424 4, QuoteRequestRejectReason & . JfFE MHUZ ft E K 4 T,
KA R AR LI T B TR
W4 KA GECE AT #x

(ApplID)

&AM NoCounterpartyParticipant/CounterpartyParticipantCode . | 1. £ & Zf Bt OrderQty 2 LastQty
(600200) | OrderqQry . LastQuy I #i i & REHAHE, FUNEL.

2. OrigClOrdID & # 4 15 &

—WEA | NoCounterpartyParticipant/CounterpartyParticipantCode~ | 1. % &3 i OrderQty % 7 4
(600190) | oy derqry F o4t & RE, BUEM,
2. OrigClOrdID [F ¥ 4t 1= &

2. TR |MN B, WA A —ERB RS, —LH TR R LK, & ERH
Bty (B8 ; wHEHEERRRAME EHH LK, RERMBLAK (BEL) .

4.4.2.3 # X HMIFR (Allege Quote Request, MsgType=R )

HE X MsgType=R
10197 PartitionNo FLANRE v N4
10179 | Reportindex PAITRER T, N1 Tk EHH RS Y N16
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& recH LR A B R E STEP # 0 A% (ERAXSTE)
1180 ApplID A % %A Y C6
WWIERFE T, K5 T#tATE — LA B gk
131 QuoteReqID Y CI8
ID
WA 2% A
537 QuoteType N N4
1=Tradeable, % ¥ & 7 MR MN
ITHEFAA LA
1=MAF K
522 OwnerType N N3
103=AL4 % 3¢ #
104=HZ R 5
60 TransactTime REXE S N | ntime
48 SecuritylD EHFRA Y C12
XRIpE, REENRET T E, BEH:
54 Side 1= % Y Cl
= %
44 Price TR N price
38 OrderQty THERE, BRERETREAKE Y quantity
2551 StartPriceRange TR N price
2552 EndPriceRange g EIR N price
37 OrderID x5 BT 8455 N Cl16
17 ExecID ITRHATH T N C16
W ERES LA
10200 QuoteRequestTransType |(-New , FiT Y C1
1-Cancel, 44
4 3E K KA
303 QuoteRequestType 101=Submit, %% Y C3
102=Alleged, # %
9 E KRS
0=Accepted, B.#E%X
10222 QuoteRequestStatus A% C1
4=Cancelled, B %
5=Rejected, E.IE4
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),

¥~-TECH N N . ; -

~ | S FHIEHK S H RS W% STEP B ALK (ABEFNXHFEL)
7=Expired, B # B
8=Filled, B &%

8418 FullAmountTrade ELAHRR: 1=&, 2=%, N Cl

63 SettType RN 1=8B4EH, 2=RTGS £ H N Cl
BH G \=FELEH, 2=V 4K

207 SecurityExchange ) ) N Cl
MEF&, LB A
EHEREAM:
0=T+0

' 1=T+l

10216 SettlPeriod N C1
2=T+2
3=T+3
MEF&, LB A

126 ExpireTime WHER kR, RYFE, TF8A N ntime

SH5H A, BE=8, FEELMA, KREEETR
TR Z BT, W KRTHERFEIKF . X5
453 NoPartylDs FHEIK P AFFRG55 AMKRED, RETRF| Y N2
FHPEERTHAELKF ZARFFEEER T K
PLHEARE, FERRATH,

El"

BERIATHR 780 (BHLHEWERT, hEs
HFH T |448  |PartylD N C8
WAL )
WK 5 %
B 17, - Y PartylD 8y BUE K B FHAT K 7 %
TG 452 |PartyRole N N4
To
K J7 448 |PartylD WM R TR IK P N C13
W p |452 | PartyRole S5, kYA PartylD WWHUE N KR FHEHEKF” | N N4
KAk (448 |PartylD x5 R — ik P N C10
a f—1fik B 101, %77 % # PartylD tWEUE A KR T K 5 R
452 PartyRole N N4
K p — R E K P
X F 77 | 448 | PartyID MFEFR G55 ANMRE, LFERET - N C12
ML A R 37, £ LH PartylD BYEUE N & FH XG5
452 PartyRole N N4
&z 5 AR
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EseRRsar PRI RGHR G WA STEP O (EHRXFFE)
#HRH ¥ 448 | PartylD WHRZ T HAEL LK P N C12
B 4 H T

B 4010, % 7T % #T PartyID By EU(E 4 & A 7 th 37 4h -
A F4 (452 |PartyRole N N4
‘ BRELTK P
K P
FH % (448 | PartyID BREEFELEEZGKFP N C17
EECEC SN B 4011, 57 4] PartyID 8y BUE K & 2 7 37 4h %
452 PartyRole N N4
Z K P K F o
448  |PartyID HEARD N C9
#HE AR \
117, %k 7= % f PartyID By B 7 K A2 77 B9 45 B R
iz 452 |PartyRole N N4
o,
448 | PartylD FH R T N C9
FHEF A
B 81, & YAl PartylD #y UM 4 KA & F 3
= 452 |PartyRole N N4
A

B
1, £4@BEMH (600022) B, HXFPELEZEAKRINELKF, HRFFELEERTKF . 4

EARA ., W R R 5N LHE,

2, —fr@| M (600190) | FFAMHM (600200) B, KAEF R Z R AKX FF AL
Ho wighrasE ‘BELA M, REFTRG A —FKEKF . RETELFEKF (4 ) # ‘anonymous’ .
3, HERGRFEEGWERAFEME, ¥ TLEERFE, FTHTH K.

4.42.4 HH (Quote, MsgType=S )

Ak MsgType=S

1180 ApplID A4 E A Y C6
MW7

537 QuoteType N N4

1=Tradeable, * 7~ X & W3R M

YRR A FE R B, EE B ENIERE
131 QuoteReqID N C18
QuoteReqID = A FF R M AT + 8 QuoteID

1166 QuoteMsgID E PR GE, £ ClOrderlD & it W# 45 Y C10
41 OrigClOrdID BT ¥ 1 QuoteMsgID N C10
522 OwnerType REYEE ] Y | N3
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),

~ TECH T4 5 B 5 A STER B0 A% (ERRAHTH)
IEYN &3
103=AL4% % % %
104=8 & X 5
60 TransactTime T8 4Rt B [ N | ntime
48 SecuritylD IR Y | CI12
132 BidPx F A BidSize>0 B LR E (RFMMALT X) | N | price
133 OfferPx S OfferSize>0 B L AUEE (K RMM AL T 2)| N price
134 BidSize L E N | quantity
135 OfferSize 2HE N | quantity
1138 DisplayQty KLAT B E N | quantity
REE4
1091 PreTradeAnonymity 0=% 4 N Cl1
1=E 4
8418 FullAmountTrade EEEHER: 1=7, 2=, N Cl1
ZHITA: 1=404%H, 2=RTGS £H,
63 SettI Type HRFTHE 1325 FHIRF RN 2, FAH, T N Cl
NFET B AR A FE REITs, REEHE 1,
BRI 1=FEEH, 2=V 145K
WMAFEE S, THE1K2, BAXEHFREALLRT
207 SecurityExchange N Cl
T8, BRITH L,
M F&, BB,
EHAH:
0=T+0
L0216 |SettlPeriod b N | ol
2=T+2
3=T+3
M F&, BB H
62 ValidUntilTime WMMAERZEE, TEFE, TLREA N | ntime
MW T 55 AN
10300 NoCounterpartyParticipant N N10
R w REA

58




),

/=
~ LTS 5 Fk 5 M STEP 0% (EBNESTFS)
103
= o1 CounterpartyParticipantCode | 4 4 40k 7 5 5 AR A, X F4EsRME 5 N | CI2
ZH AN, ME=8, FHEELA, RACAERNK
RITWHERHEKRF . LEX 2 TORG, B LBRD,
453 NoPartyIDs R R—FEAKF BAHFFEFETHRELK .| Y | N2
HEAFPEEARGKF . HEARD ., FHHAS
o,
KA T7 #1448 PartylD WA KA T K P Y | C13
Yk | 452 PartyRole 5, R4 PartylD WEE A KR T HEHK, | Y N4
WhART LHERFHETRG, HEFSHELEHX %
V& 448 PartyID Y C8
5
5X 58
B, %o Y87 PartylD tWEUE A KR F L HX 5% T
TE 452 PartyRole Y N4
5.
448 PartylD W& AT B WA N C8
KRBT E
BL 4001, %7 % #T PartyID B9 BUE A WM &L £ 7 &
A | 452 PartyRole N | N4
b E AR,
KA J7 22 | 448 PartylD WMART X R —fBEIK P N | Clo
& B —1f B 101, 5% 77 437 PartylD BBV H AL TR 5 7 —
452 PartyRole N N4
i K P fri@ K P
R #H 448 PartyID TR H I ALK P N | C12
B4 &7
B 4010, k7 YR PartyID B9 BUE K A2 7 0y 37 4h IF
B A FEA|452 PartyRole N N4
\ HREETK
WK P
% | 448 PartyID BRHFFEEE T K P N | C17
EZ£EXK B 4011, T % PartyID B9 BUE b & A 77 6937 58 %
452 PartyRole N N4
Z %P K F o
e AR | 448 PartyID HEARD N C9
2] 452 PartyRole 117,k 7~ 47l PartyID WHUE h K& 7 W ERE,| N N4
448 PartyID FHME T N C9
T W A
81, k& YT PartylD oy BUME 4 & & 7 B0 & A 3%
AL 452 PartyRole N N4

R
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),

/=
~ T€CH L BHE% B % 5 A% STEP 0% (ERR %S TS )
A .

1, £42&WHN K% (AppllD=600022) i, WHHFFELEFRAELK S, REXFELHTR S K
PoHEARS, FERESTE, BLHREDNLH,

2. WAH B AU TR TR, H P R IR (R R TR R,
11, B BidSize £ OfferSize #31 0) , H iy Ik 40 5 £ 3 A

| F R BidSize (134) OfferSize (135)
M >0 =0
SR =0 >0
AR A >0 >0
BAH RN =0 =0

3. ATHERM . —EE AR RS, KR XS R — AP L, TransactTime #4, 3
A RER DT, AR E DR F BT LS B

W 4% A (ApplID ) GECE R BEHE PN
# A (600180) 1. SettlType. FullAmountTrade. PreTradeAnonymity 543 1. BidSize 7

2. NoCounterpartyParticipant s4 4, ¥ 3[0,5],0 &k = K% % 2 W3 ; | OfferSize % Bt
#ndg € 3 B K %, CounterpartyParticipantCode 154 H2HEE

3. DisplayQty ¥ 35, T & /N% 20 2 AL E ¥4 fF; DisplayQty | 2. OrigClOrdID
A1 FullAmountTrade=1 7 7 [& it ¥ 4R , #0482 0 Bl K 3%, £ 30k | AR

3T B

4. XFFNA A . BidPx/BidSize 7 OfferPx/OfferSize T % £

5

- R E QuoteReqID s43H
(600190) . e W E B b .
2. BidPx/BidSize 7 OfferPx/OfferSize & ZIH 5 H & —xt, 7] nig

& K H Side 7 F, M4 R I OfferPx # OfferSize

TR (600200) | QuoteReqID 4
2. BidSize 2 OfferSize ¥ #H —/Msb3E, fndnig i K + Side H

F*, A N U OfferSize

4. AT AR R AT RN KA, mAERTEE N, BHF2 I HETITEER AT
e WTH KA, WHFEsATHETITERBLEEATH XS KA
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~ T€CH L BHE% B % 5 A% STEP 0% (ERR %S TS )

4.4.2.5 MRS E#H (Quote Status Report, MsgType=Al )

& FBA4 7R RHR Py *A
H &k MsgType=Al
10197 | PartitionNo TFEAPRE Y N4
10179  |Reportlndex PAWMERT, N1 THBELRE RS Y N16
1180 | ApplID £ A Y C6
1166 | QuoteMsgID BN ESE, KW ClOrderID 2 B W %5 Y C10
41 OrigClOrdID R AT 2 B QuoteMsgID N C10

L&

2405 | ExecMethod 0= 73 ¥ i} N Cl

1= #03% (TDGW ) ¥ i

117 QuoteID WA E K 4T Y C18
Y AR X E K Ay e LR, B B R E K

131 QuoteReqID N C18
f#y QuoteReqID 2 A I AT IF # #) QuotelD
WA £ 7

537 QuoteType N N4
1=Tradeable, %* 7~ 7 & & &9 A
TR KA
BN &

522 OwnerType Y N3

103=ALA0 L 35 &

104=HE X%

AR

0=Accepted, #%
297 QuoteStatus 4=Cancelled, B %4 N Cl1
5=Rejected, B4

7=Expired, B # it

300 QuoteRejectReason | 47 445 4 J7 [ % 75 N G5
10236 | QuoteRejectText 4B 4R B W N C32
60 |TransactTime S o N ntime
48 SecuritylD R Y C12
132 BidPx FE A N price
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Z.TecH

bRt LA G S WA STEP B0t (BN 5 T4 )
133 OfferPx ZWRAM N price
134 BidSize FHE, BERNXTEANF LT E N quantity
135 OfferSize EBE, MEHERTIZHRLEE N quantity
R 5 il B4 5
37 OrderID QuoteStatus=0 H % % 7 FriT # % 5, QuoteStatus=4 N Cl16
B OV AR X & BT e
17 ExecID WA %5 N C16
62 ValidUntilTime WMk, TEFE, TLBEA N ntime
HZ5F A%, BE=9, FEELH, KAEERN
RBRIMERBIITAXR G E T, #HRFKF . L&
453 NoPartyIDs X e, EVHRD, X570 —FHHEKF . Y N2
BREFFELEEF BRI EL K, HRHFFEEH
RaMKF . HEARD, R EETH,
K F T | 448 PartyID RBRITBFIATHER G BT (LS LE) N C8
x G # B 17, % Y #T PartyID thEUE K & F ST X 5
452 PartyRole N N4
T BTG,
Kk #5448 PartylD WM & AT T P Y C13
# % B 5, F o~ YE PartylD 89 BUE K & A2 7 % K H K
452 PartyRole Y N4
% p
R &I MMERET VSR G BTRE, BT SV HFR S
448 |PartyID Y C8
¥ % =% BILE,
% B 1, FT YR PartylD WEBE A LR F V5K 5
452 PartyRole Y N4
= B
% H 57 | 448 PartyID X5 B —fEE N C10
%5
B 101, % T Y87 PartylD I h K& 7 HAZ 5
— & (452 PartyRole N N4
— R K P
& P
K J7 |48 PartyID WM& 7T R N c8
7 & 4001, 7 Y #T PartylD By BUE A AN & A 7ty
452 PartyRole N N4
KA Bl EARA,
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Z.TecH

EschRti P ER GRS M A STEPHEONE (BN S F6)
# W & 448 PartyID "RF T ALK P N C12
HE 4
i B 4010, % & U a7 PartylD B BUE H & 4 7 B9 37 51
452 PartyRole N N4
A 4 T REEKF
K F
#F | 448 PartyID RAFZFELEEL K F N C17
v E A
B 4011, %7 YT PartylD B BUE K & 4 7 09 37 51
B R 7452 PartyRole N N4
\ 5K P
K F
448 PartylD HEARD N C9
#EA \
B117, %7 Y37 PartyID thEUE K & A& 7 44 €
(e 452 PartyRole N N4
R,
448 PartyID FHEH R T N C9
% B W
B 81, % & YT PartylD tHEUE K & A 7 09 % P 3%
BEH 452 PartyRole N N4

AT,

A -

1. X-THEAREEN, SecuritylD (48) Z AT A FLH K, ExecID (17) Z%AT 10 (A%, HHF 2
2, FFUAT A4, w5 F Ey QuotelD F £, W H A MM, HEF K Z e — ARG M iFR ID; 4
FRAMNER, BEZFHE T QuotelD, MM+ 5 FHHEHE FEME, KRFRZ BT, KLT
R f—1fk# K P | TransactTime. QuoteStatus, ExecMethod H %(; # = % K 2y i, OrderID A 8 1T
$HE 4 6, QuoteRequestRejectReason # 3, H A dr o H F B E K0T, K4B Ry b 5 Btz 4
B

W 4% A WA B WIS It 9 WP B R EHHE P WA HEHE P

(ApplID)

A BidPx. BidSize. OfferPx. OfferSize | BidSize 2 OfferSize [ 1. OrigClOrdID A

(600180 ) o OrderQty 2. ## T B BidSize.

—f# Y | QuoteReqID , BidPx . BidSize . |, OfferSize 4 % % 7 4
OfferPx . OfferSize [ # {1z &

(600190) HE, TNEK.

g
e AR QuoteReqID. BidSize. OfferSize [F | /

(600200) | pyp e
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Z.TecH

LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

4.4.2.6 % ZH{HM (Allege Quote, MsgType=S )

(a3 FRA4 FR#ER SR XA
HE K MsgType=S
10197  |PartitionNo TENIREF Y N4
10179  |Reportlndex PARES T, N1 FhES#E RS Y N16
1180 ApplID A 4K A Y C6
MW £ 7
537 QuoteType N N4
1=Tradeable, %* 7~ 7 & & &9
YN RN FR B, BT E N E KRS
131 QuoteReqID N C18
QuoteReqID =k I M H-4T 1 # #9 OrderID
QuoteReqlD SN SRNBET, FEATHESLR
11 ClOrdID N C10
1
117 QuotelD WM EKRImE, X7 P — A B RMER ID Y Cl18
ITHPTHH KA
1= AR
522 OwnerType N N3
103=AL49 & ¥ %
104=0E X 5
60 TransactTime A 1 kB ] N ntime
48 SecuritylD IE 21X A Y C12
132 BidPx F M BidSize>0 B L AEF N price
133 OfferPx FAR M OfferSize>0 B L/ 5 N price
134 BidSize EHE N quantity
135 OfferSize EHE N quantity
37 OrderID R 5 BT 55 N C16
17 ExecID PATH 5 N C16
8418 FullAmountTrade mEAHRL: 1=%, 2=, N Cl
63 SettlType RGN 1=4H4H, 2=RTGS £ X N Cl1
BEG. I=REEE, =P REH
207 SecurityExchange ‘ ) N Cl
MEFE, T8 A,
10216 | SettlPeriod 2R N C1
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),

/=

- LA KB 5 X STEP B DAL (RS L)
0=T+0
1=T+1
2=T+2
3=T+3
TEF&, T1LEA.

62 ValidUntilTime WO KA, MEFE, §FBH ntime
ZH N, BE=8, FEEAA, KREEEX
RITARGET, WAL THNEXREKP . X5

453 NoPartyIDs R—MFAEKF . XFFT XG55 ANMRED, L& N2
TR RFFEEETBRAELLK . HAHTE
EERZKF . HEARE ., FHHNEFTH,
BEXRITHARZ 20 (B RLHEWERT, ki

H AT |448 | PartylD C8
AR AN b )

WX 5
B 17, %7 Y PartylD Y EE B F KT K H

i 452 | PartyRole N4
B,

KA (448 | PartylD WA K AT L T P C13

YAk o |452  |PartyRole | H 5, 3% 5% U PartylD #9BUE H & 42 7 % % % Tk 7 N4

K #2775 |448 | PartylD WM KA T K F B — K P C10

Z R —1x B 101, % 77 43T PartylD WBUE A L& T K5 R

452 PartyRole N4

K P — K 7

Xt F ¥ | 448 | PartyID MHFEHR G55 ANMRE, LFFEREET C12

LA AR B 37, &7 YT PartylD BB A 4t F HF WK 5 5

452 PartyRole N4

Fal 5 AR

% F 448 |PartyID TR ST R 4 K P C12

EERCS
B 4010, & Y77 PartyID #y B 4 & A2 77 6y 37 41

R 4| 452 PartyRole N4

\ T REEKF

K P

L # % 448 | PartyID HRHFFELEER K F C17

El%H X B 4011, ko~ 47T PartyID By 4 & A2 77 Hh 37 41

452 PartyRole N4

2 %P oK P
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Z.TecH

EschRti P ER GRS M A STEPHEONE (BN S F6)
448 | PartyID HEARD N C9
HE AR
B 117, &7 S 37 PartyID 8y 3UE h & 2 7 th 4 1R
# 452 |PartyRole N N4
%’%O
448 | PartylD FHMHE TS N C9
7 W A
81, F & YT PartylD Wy EU(EL h & A2 HF W E P 3%
T 452 |PartyRole N N4

AT,

WA

1, # 2 f (600180) |

—FEE M (600190) . #FF WM (600200 ) B, XA F K H R —1FEK

PR FTMKRELE, g RN TR E CEA B, ARFTRG A —FEKF . KETEEH

K (#7% ) # ‘anonymous’ .

2, HAGRFEEWERFEME, AT hFLHTE, THTEKL.

4.42.7 H M EE (Quote Response, MsgType=AJ )

FRA PB4 FHEMHR DY XA
HE Sk MsgType=Al
1180 ApplID N Y Co6
11 ClOrdID SR NEHE Y C10
S &l
537 QuoteType N N4
1=Tradeable, * 7 7 & & W M
AR ]
1= AR
522 OwnerType Y N3
103=AL4 4% %
104=0E x5
60 TransactTime WA & B A N ntime
48 SecurityID 27 R A Y Cl12
W EE LKA
1=Hit/Lift, #%
694 QuoteRespType N Cl
2=Counter, Eft (MEFEHY, HLEA)
6=Pass, B4
54 Side FRIw, BEA: 1RTE, 2KT% Y Cl
44 Price AR A N price
38 OrderQty WA E N quantity
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),

&.TecH

EseRRsar PRI RGHR G WA STEP O (EHRXFFE)
W B E R LA, BME:
40 OrdType Y=Negotiated Trade, & 7~ & & & X MM K Y Cl1
2=Limit, % 7~ LB K KWK H
10199  |NoQuote WA H A Y
WMME RGBT, 7Pk — A E RN IF K
> 117 QuotelD N C18
ID
-~ 10225 |QuotePrice WA N price
-> 10226 | QuoteQty M2 E N quantity
131 QuoteReqID HWEREE N Cl18
62 ValidUntilTime MBI, FEFE, TFEHA N ntime
S5 AN, BE=8, FEEL4, KAELEM
MEEZRXRTNEREKF . LEXFET., &
453 NoPartyIDs VHRD, X0 —HEKF, #RFFTELEEH Y N2
FHAELKF . BRRXFFEEELZK . #
EARD ., 2HHE 5,
448 PartyID W B E I H K P Y Cl13
KA T %
B 5, £ Y PartylD By BUE A & A2 7 1% K K
W pr|452 PartyRole Y N4
=
WMEEFT VL EFRFETRD, HE ST HFK
K;@jyjk 448 PartyID Y C8
ZHTLE
%R 58
B 1, k7= S PartylD WEE N XTI 5K 5
TE 452 PartyRole A% N4
BITLE,
448 | PartylD WA EE T E B N C8
R E
4001, % & %4 #T PartylD th BUE W18 1 & &£ 7
d ¥k | 452 | PartyRole N N4
B & b B AR A
%477 % |48 |PartylD A B 2 B — K N C10
7 R —1% B 101, %7 %3 PartyID By BUE & & A2 7 2 5
452 PartyRole N N4
K P R —fRE K P
FH AP (448 PartyID [ T ALK P N C12
El % 5T 452 |PartyRole B 4010, % & YT PartylD thBUE 4 & A2 7 47 N N4
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~ LR B S A STEP # 0 A% (THMLHFE)
B EAE ST ALK P o
& F
[HE F (448 PartyID BRHFFELEER 7 K7 N C17
E#&Hx B 4011, %7 Y477 PartylD thEUE 4 & A& 7 47
‘ 452 PartyRole N N4
K F RGP
448  |PartylD HEARD N C9
#HEAR \
B117, k& S 77 PartyID By BUE X & A 7 th 44 &
2] 452 PartyRole N N4
R,
448 PartyID FE MRS N C9
7T R
B 81, % T YHT PartylD By EUE 4 & A B & P
= 452 PartyRole N N4
A R TR
LA

1, AT Ee@RNRS (600022) , HRFFELEETFHRELKF, . ERFFELEEITKF .
HEARD, FUARTE, TR L LH; KHRRHBNERSE T (QuotelD ) LI, IEH KK
WU F K %5 (QuoteReqID ) #6375 M E&Z XA (QuoteRespType ) A H 1, #nx$E%, B Bk

o

2. MF# RN, —EENRE RN, RINEE F XS A5 ELE, NoQuote 3 1, QuotelD b
3, TransactTime ¥£3H, HEMAE L FHERWT, KEXWNELEF EXZ L H LK

W 4-%A (ApplID)

5 H N

# A (600180 )

OrderQty %432 ; OrdType #°Y’

— R 7 (600190 )

QuoteRespType $5#, XA 1 3 6, FLFFHH 2; OrdType #°Y’

2 R (600200 )

QuoteRespType $4#, XA 1 3 6, FLFFH 2; OrdType #°Y’

4.42.8 # X HMEE (Allege Quote Response, MsgType=AJ )

S FB4 FRER bR kA
H B Sk MsgType=AJ
10197 PartitionNo TEHALPKE Y N4
10179 Reportindex PATMER T, N1 TR RS Y N16
1180 ApplID A KA Y C6
1166 QuoteMsgID FPRNE BT Y C10
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Z.TecH

b EPHEIEER GRS WA STEP UG (EHNX ST E)
537 QuoteType A N N4
1=Tradeable, %77 X % M
PE Y
522 OwnerType AR Y N3
103=AL47 4% %
104=0E R 5
60 TransactTime WA K AL [ N ntime
48 SecurityID AR A Y Cl12
694 QuoteRespType s N Cl
6=Pass, B4
54 Side FExHm, BEA: 1kTF, 2RkTX Y Cl
44 Price AR N price
38 OrderQty WK E N quantity
WA R KA, BUE:
40 OrdType Y=Negotiated Trade, % 7~ & i & L W% 7 Y Cl1
2=Limit, & & IEE KR LMK 5
10199 NoQuote WA H &A% Y
> 117 |QuotelD |4k, X5 frE— LA E o HMiERID| N Ci8
~ 10225 | QuotePrice |45 44 N price
~ 10226 |QuoteQty |4 # & N quantity
131 QuoteReqID 9 IE K G 5 N C18
62 ValidUntilTime WA, MEFE, HFEA N ntime
HHEF AN, BE=T, FEELA, KAGEEX
FITAXZ%T., WNEELTHREEKRF . X5
453 NoPartyIDs Rk r . RALFELETHRAELKF . Y N2
RREFELEELRGKF . HEARE ., FHH K
55,
BT BRFATHAR BT (LB ENERT R
448 |PartylD N C8
MR 5 % A LI )
T 452 |PartyRole |17, &7 %7 PartyID By BUE B K 01T & 7 N N4
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),

&.TecH

EseRRsar PRI RGHR G WA STEP O (EHRXFFE)
BT,
koA 7 #0448 |PartyID g 4 [F & 7 HE 0 Tk P N C13
Y |452  |PartyRole | F 5, kR Y HT PartylD WYBUE K & 4 7 LK # K P N N4
& #7448 |PartylD WMEEF X5 R —fRBEK P N C10
7 R — & B 101, %7 Y77 PartyID WL A X 2 F X 5 7
452 PartyRole N N4
i K P — &K P
#% % # ¥ 448  |PartylD T H T A LT P N C12
E % 5 I
B 4010, % 7T %7 PartyID th B A & 4 7 137 4k
B A 4 (452 |PartyRole N N4
‘ TR EEK
& P
# K # F 448  |PartylD BAFFELEHEZ 7K F N C17
B4 & x BL 4011, %7 %7 PartylD B 4 & 4 7 837 4k
452 PartyRole N N4
7 & P 5K o
\ 448 | PartyID HEARD N C9
#HE AR \
B 117, % & Y # PartylD By BUE K & & 7 48 &
] 452 PartyRole N N4
o,
448  |PartylD FH R T N C9
WM&
B 81, %7 % PartyID tyEUE K & A2 7 & P 3%
] 452 PartyRole N N4

RN R

L

1., — &AM (600190) . FZERMN (600200) B, KLF K5 08 —fFHEIK 7 SHE, wig 77 il
My&TE BL B, ARFXGA—REK, . KRFTZEHFKS” (F ) E ‘anonymous’ .

2, BRBEFRESWERFEMAR, ¥TLELRTE, FHTEL,
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Z.TecH

LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

4.43 BW#HH|E

4.43.1 ¥ ¥4 (I0OI, Indication of Interest, MsgType=6)

S FB A FRHR S | KA
35 HEK MsgType=6
1180 ApplID KA Y C6
23 101D 2R NEHE Y C10
AR N ]
IEUN & 3
522 OwnerType Y N3
103=HL 3% %
104=8 E X 5
BErWHRESFER
28 [OITransType N=New, # # i} Y Cl
C=Cancel, 4 ¥
26 IOIRefID J& % 1 # 4t 101D N C10
54 Side FE: I=EFREEW, 2=%KHEY Y Cl
48 SecurityID %R A N Cl12
44 Price IR B B & N price
38 OrderQty B E N | quantity
8911 ExpirationDays HR (X), ¥H[1,365] N N4
64 SettlDate HREFHE N date
231 ContractMultiplier #HE A (%) N | N5Q)
8504 TotalValueTraded A A N amount
KA E
10300 NoCounterpartyParticipant N N10
s B R E A
—»|10301 | CounterpartyParticipantCode | 55 5 % 5 A HlAg(0 AL, L 3smka & 2 N C12
60 TransactTime v 4 & BT Y | ntime
AERFFRAEZ 1 TEENFETF, flnieE 1,
10194 BasketID N C16
2, 55 8F, #“1100100000000000”
453 NoPartyIDs RKEFTERN, KRAERBTWX G A —ff#E| Y N2
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),

/=
~ T1E€CH L EA B S MK STEP B O AE (EHALXETE)
ko, HEEKFE, LERGET, BN 3
448 | PartylD RBRIR G B —REK P Y C10
— B 101, % 7 48T PartylD BEE h K 2 T X 5
452 PartyRole Y N4
R —fR ko
448  |PartyID R HFEHKF N C13
-~ 5, k7 S HT PartylD BYBUE & 42 7 % # K
452 PartyRole N N4
)ﬁ
448 | PartylD KART A 5K 5 B TR Y C8
— B 1, %7 S8 PartylD WEE N KBTI 5K 5
452 |PartyRole Y N4
BTE,
A
ELEFEHEE Y, KRR AL F B xZ S TR
W 4-%8 (ApplID) K S B

1. SecurityID. ExpirationDays 432, SecurityID & 7 T #f % X %

2. Price. OrderQty. ContractMultiplier. TotalValueTraded.

IOIRefID .
TCE W & e R SettlDate 63
SecuritylD
(600150 ) 3. TotalValueTraded 1T 77 R W7 : FHFR X4 H=1HF %% & -

*10% 25K A7 F W L H /1005 AR A F =R 5% &
* 5 BT AL R A L ]/100, THA RN

1. ExpirationDays. BasketID 5
=B E R 2. KRR FHANHIK P LE, EHEEMNT, = EIEH K | IOIRefID %
(600160 ) F,oERSE Y, WEE g E K P #

3. Price. TotalValueTraded 35

1. SecurityID. Price #4041
" IOIRefID .
, ; 2. OrderQty ¥
AR F A o SeaurityID
3. NoCounterpartyParticipant 264, #[#[0,5], # 0 B &k &K%
(600170 ) RATT R

%474, & N CounterpartyParticipantCode 144 \
\ ‘ F K P b
4. RETHAHIK P b
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Z.TecH

LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

4.43.2 # X E W ¥4 (Allege IOL, MsgType=6)

TS PB4 FERMR S| %A
35 H R MsgType=6
10197 PartitionNo FERAKE Y N4
10179 Reportindex PARERS, N1 T HEZEE RS Y N16
1180 ApplID N Y C6
B AR EA
694 QuoteRespType Y Cl
1=Alleged, # & & 1 ¥ i}t
28 [OITransType B R ES LA Y Cl
693 QuoteRespID X5 T BT Y Cl6
54 Side FE, R ERKRT W Y Cl
48 SecuritylD 2 Y C12
44 Price E Mk N price
38 OrderQty B E N quantity
60 TransactTime Ny €4l Y | ntime
KRFTELLM, BE=3, KACEERIITHAR G T,
453 NoPartyIDs ARFTNE G R—FEKP . XFFXGH55ANMR| Y N2
.,
448 | PartyID BRFITHARZET (ERXHEWERT ) . Y C8
- 452 |PartyRole 17, %k L8[ PartylD WA A B FHITHAR ZH .| Y N4
448  |PartyID KRFT KRG F— AP Y C10
— 45y |PartyRole B 101, % 78 Y PartyID B EE N KA T RX 5 R — 1% y “
& ik P
448 | PartylD HFEFTX G5 ANMRE, XFHFHRFET Y Cl12
- B 37, %7~ SR PartylD WA N F WX Z 55 A
452 | PartyRole Y N4
®
Pt B

1, #XEEFEEHERFEME, AT hFLHTE, THTEL.
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Z.TecH

LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

4.43.3 W ¥4 M (I0I Response, MsgType=AJ )

LS FEA FERMHR DY} *A
MRk MsgType = AJ
10197 | PartitionNo FEASRES Y N4
10179 Reportindex PATRER T, N1 TR ELEH R ET v N16
1180 ApplID w4 A Y C6
BHFRESHXA
28 IOITransType N=New, ¥ # 3} Y C1
C=Cancel, H4H # it
TTEFAE#HRA, BREEHE:
1= A B H
522 OwnerType Y N3
103=HLA 4% % =
104=HE X %
60 TransactTime [E] 3 e J8] Y ntime
48 SecuritylD IR N C12
BHHHRER
694 QuoteRespType Y C1
2=Replace, & I ¥ 47 7 5L
PATHRE XA, BEA:
0=Accepted, 1T B 3 & 2
150 ExecType Y Cl
4=Cancelled, T3 ¥ 44 k.
8=Rejected, 1T B {45 4
23 101D 2RANFIT RS Y C10
G e
2405 ExecMethod 0= %703 ¥ & Y Cl
1= # 0% (TDGW ) ¥R
54 Side %R I7 Y Cl
44 Price 3R N price
26 IOIRefID B2 5 NEAT %% 5, ExecType=4 B H 34 N C10
300 QuoteRejectReason | 1T #3544, ExecType=8 B H X N C5

74




Z.TecH

Essbgerti P ER GRS M A STEPHEONE (BN S F6)
693 QuoteRespID R 5 Pt %4 5 Y Cl16
SN, RE=4, FHELU, RABEEX
453 NoPartyIDs FITHXZET, KBEFVLHFRFHETL., K 7 — Y N2
FEIK P REHEKP
448 | PartyID R AT B FHAT & 57 # T o Y C8
— B 17, %7 %3 PartylD BB H & FH AT X 5
452 | PartyRole Y N4
L
448 | PartylD KAFTIIEHK, DU I AR e R A N C13
452 | PartyRole BUS, & Y A PartyID 8y B F R A TR K EKF . N N4
448 | PartyID RN 5K 5%, Y C8
- B1, Fkor YUHT PartylD (WEBUE A KR T L5 5%
452 | PartyRole Y N4
Tho
448 | PartyID KRBT X5 R —EK P Y C10
— B 101, %~ 48 PartylD WEE A X R TR 5 R
452 | PartyRole Y N4
— R E K P
A .
L F BEHEE WU, QuoteRejectReason 1T % B IR IE 46 M A R, K4 K W3 L F Btz b 4 s
W 4-KA (ApplID) ik &
TP AR IOIRefID. SecurityID [ # 4
SecurityID. Price ] # 3 f5 &
(600150 ) £ &
=77 B E A E AR \ \ \
R HFK#HKF | Price Bl HRE L IOIRefID [& # 415 &
(600160 )
I R IOIRefID. SecurityID. A #
(600170 ) SecurityID . Price. A # 77 & % # K P [l # i fZ K.
7 ALK KPR B
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~ T€CH L BHE% B % 5 A% STEP 0% (ERR %S TS )

4.4.4 B H{/E

4.4.4.1 KX ¥ (Trade Capture Report, MsgType=AE)

35 MISES MsgType=AE

1180 ApplID 4 KA Y C6
828 TrdType W4FERA, WX N C3
571 TradeReportID S RN HmT Y | Cl10

R R R

0=Submit, # %k K ¥
856 TradeReportType Y C1
2=Accept, AR H ]

3=Decline, E %4 & X ¥

R A S
0=New, ## ik

487 TradeReportTransType Y Cl
1=Cancel, #4# ¥

2=Replace, " i

TR KA
1= A HH
522 OwnerType Y N3
103=HA % & #

104=0E X%

BRI T2 RAMET, ZABRAHIT RS R A
572 TradeReportReflD N C10
%5

FxFw 1=F, 2=%

WFEY. 1=EEY, 2=
54 Side ‘ Y Cl1
TR F=H1E, G=fE

Xt T4 JF # 4} A TradeReportType 7 0 A : 42 0

RO () HEMAE (%) REREE (%)
44 Price N price
Aot B AR AR E T EAN

640 Price2 K ) N | price
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),

~ TECH LA AR5 A% STEP B U ALK (RAZHTS)
G REREFE T ZHME (T)
455 Security AlItID HBhIE R A N | CI2
60 TransactTime b 4 & BT Y | ntime
8504 TotalValueTraded ISy N | amount
8903 DeliveryQty EFRTHE N | quantity
8911 ExpirationDays HR (K), ¥H[1,365] N N4
64 SettlDate HREHH N date
541 MaturityDate e N date
193 SettDate2 R A N | date
915 AgreementDate W E N date
8847 UAlnterestAccrualDays | 52 F% & 3 K%, ##[1,365] N N3
TotalAccruedinterestA | R 1HF| & &AL, K& & B W F| K ST 47 16 s
540 N | amount
mt PR R A
10330 TotalSettlCurrAmt REMAEF 45 N | amount
580 NoDates FAFRH (K) , [0,365] N | N3
T 2 IR
FFPER, KR RERAREEARHT
WA M ZE AR 5 BT AT A DA 3
529 OrderRestrictions TR E T RIATH B s F=Fr i r“%4= | N | Boolean
Y= %
N= %
HEGF: 1=PEEE, =P REE
MAFEESH, TH1H2, BHEEHFAHEALL
207 SecurityExchange N Cl1
PRIt 7 o
TEF&, TLEA.
&E
10216 SettlPeriod 0=T0 N C1
1=T+1
2=T+2
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),

/=
~ FHEA R R F kS % STEP B UM% (EHRFNESFE)

3=T+3

BEFE, TTEH

HHITN: 1=40%5H, 2=RTGS 4%,
63 SettI Type HARFTHE 1K 2; FHEARFREA 2, FAlH, | N Cl
X TN B #% £ s % REITs, R 1,

146 NoRelatedSym GEHEE N N N1
UMK GRS
I=RE LU &, HAEERE LN & HREHL

— | 655 ContraLegRefID N Cl
B By R B 2
2=REHE 4, ir R R B LMo e 2
HEHEHX
0= A&, GHRERREIALLEH

— | 668 DeliveryForm ) ! N C3
2=, RHEERREGFEH
101= K, GiREIREB2ALEH
RedH 7K

— | 172 SettlDeliveryType 1= FHEHE N C1
2= I EH

— | 510 NoDistribInsts WK P E A AN B N N1
F=Hi 1§ 77

— | > | 624 | LegSide N C1
G=fg N\7J7

— | — | 498 | CashDistribAgentName | %4 & YAl 4 87, BEERRER ST AT N | C75

— | > | 499 | CashDistribAgentCode | # & B KE, fizfsRREKLTRAATE | N| CI8

CashDistribAgentAcctN \
— | > | 500 Kalk P N | C22
umber

CashDistribAgentAcctN \
— | — | 502 F TR P 4 AR N | 87
ame

ERMFRER 1 FEFNFTET T 1,2,
10194 BasketID N | Cl6
5 5 ¥, #“1100100000000000”

711 NoUnderlyings IE A4 N N2
— | 865 EventType BAEATIR N C2
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),

~ T4 5 B 5 A STER B0 A% (ERRAHTH)
21=# N/FA N
22=%: %

— | 48 SecurityID IE 2 R A N | Cl12

— | 38 OrderQty I E N | quantity
B EA

— | 10331 ShareProperty 0= [RE N Cl1
1= RE

— [ 10332 | RestrictedMonth REH (A), BWHFEREH N N4

— | 231 ContractMultiplier FrELH (%) N | N5(2)

— | 152 CashOrderQty R A RRSY N | amount

— | 381 GrossTradeAmt R 4B N | amount

— | 159 AccruedInterestAmt T 1 £ £ N | amount

— [ 119 SettlCurrAmt EpEEC S ] N | amount

— | 880 TrdMatchID B X 7 T N | Ci8

192 OrderQty2 A3 B W 4 H R R N | amount
Bl kA

829 TrdSubType N=FF=F4H (EXFF) N Cl
Y=8=Z05# (FFFH)

1125 OrigTradeDate R HH, YYYYMMDD N | date
%Y TradeReportType 7 0 i, Wy EHFH A4, %
TRAEARZRT;

19 ExecReflD N Clo6
% TradeReportType % 2 % 3 B, K arfF#A (1
%) WE R G T E %5,

10248 MemoEx ¥ RAE, LHEHFX N | €9

58 Text B PR R N 32
KBRTERM, RABERRT X H 0 —FEK

453 NoPartyIDs PLoLbHBT, BRFK, . AFFTXFR—FE | Y N2
P MFFLEG R —FEKS 20 REN S

448 PartyID KRBT X R —FE K P Y | Cl0
N
452 PartyRole B101, %7 Y#T PartylD WHUE A AR TR S | Y N4
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),

8 ~=TECH \ s .
~ | S L% F Fr 5 % STEP # R AL (ERNX 54 )
B — 17 K P
448 PartyID KT V5K 5 % TR Y C8
— 1, % Y PartylD WWHUE A KB F Ik HR 5
452 PartyRole Y N4
BTE,
R AT XK %K P, TradeReportType % 0 2 2 B
448 PartyID N | CI13
ShHE
B 5, &7 YA PartylD By EUE h KA 7 K H K
452 PartyRole \ N N4
):j
MFFRG R —HAEKF 1, Yot FMatErFE
448 PartyID \ Y | cCl10
FR G R—fRAEK P
B 102, % 7 %7 PartyID B9 BUE A 3 F F X 5
452 PartyRole Y N4
B — 17 K P
MFFRG R —RBEKF 2, RAFFRAALHEH
448 PartyID N | c10
N BETET RS R HRERREE L,
452 PartyRole 57, F & YHTEY PartylD BB A A HRESF | N N4

4 5, TradeReportType=0 it ¥ DL E | F T xf

664 ConfirmID FHEMITERER ., RTEANEEXFHHE | N | CI2
Fo

10198 Memo HEEARARREE, XFFX N [ €600

W -

1. W45 WHHEE A, KR AN ELEFESZ LS TR

ApplID | TrdType #R HE YW
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Z.TecH

LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

ApplID | TrdType #R HE A
1. Price 8438, % 7~ [E] I F| % ; ExpirationDays #0385, 3 7~ [E 4 ] IR ;
SettlDate sb3, # LK 7 H
2. MaturityDate , SettlDate2 F1 UAlnterestAccrualDays ShIE, H o E
TEIM =4 X 7 B+EWHR; 2 BMEHF D=0 R EH O+£F &
R
3. NoDates. OrderRestrictions #4542
4. NoUnderlyings 4438, F[3[1,10], SecuritylD/OrderQty 38 5 %t i
P R f & wiiF 4 A /A% REITs, FEHAE
ShareProperty, %1% /2% REITs [k E 3 %1, F 45 RestrictedMonth,
TG RNy R LH P EEHREN “EREER FR HE
AR N ORI K MBI N £ B, RT3 R, N EF 45
131 R A MNEREXMFHE—HN, FAEHRERNERK, #BLA—£, K
-, HEFRHEITFLALTEER,
5. ContractMultiplier ( #f & ] ) . CashOrderQty ( W {H % 41 ) .
GrossTradeAmt ( & X 4 # ) . AccruedInterestAmt ( [E i | &, ) Fn
SettlCurrAmt ( | ¥4 H 440 ) b3, HAHES, REAFHMLA%K, W
EEN, He
4 W B B=J 35 5 B B 10x 32 5K U 47 4 T (8
F£ 4 3 REITs T 18 & 4=/ 3 7 30 & * 3 oA 1
JR S A =T AL R BT A B 617100
. [E] ) 1| 8= 2K 4 B < B U A 22 /100% 52 7 o 2 K #0/365
VL EE 1015 5 B o W B AL
(600130) 6. Text. ConfirmID . Memo £ ; 45 214, Y F| R AT 5%, Memo
S, HE WA RN EIEEH Y,
1. NoUnderlyings # 1, SecuritylD/OrderQty 3 5 X i it 47 % X # fn
132 EER PN 7#@_ \
2. OrigTradeDate. ExecRefID 443
3. Text. Memo ¥t #
1. Price s03, & 7#0 E A% ; ExpirationDays S0, 7 # Fl 1
B ; SettlDate b3, UMK 7 H
2. MaturityDate. SettlDate2 7 UAlnterestAccrualDays &3, H & %7
BRI M =X 7 B+HE R, AWML =g REH B+
Il G
3. NoDates. OrderRestrictions. OrderQty2 ( & # 2| /Nt % B F L ) |
TrdSubType #43H
133 F| M 5+ | 4. NoUnderlyings % 1, SecurityID/OrderQty 3 7= &t b it 17 = 1, 4 Fn

B &; AT %4 9 3 REITs, ShareProperty s63, R & G444
S

5. ContractMultiplier. CashOrderQty. GrossTradeAmt.
AccruedInterestAmt A7 SettlCurrAmt $b 3, 7= #1 & 4/ KX S 4, 1t
07 AR R s AR

6. OrigTradeDate. ExecRefID #4#, Text. ConfirmID. Memo ¥t ;
A, YR FE KT 5%, Memo WLH, HE WA F WA EUA,
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Z.TecH

LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

ApplID

TrdType

5 H N

134

1. Price sb#, &7 %P E W F| %, ExpirationDays .
UAlnterestAccrualDays. AccruedInterestAmt 7 SettlCurrAmt 44,
FT AL L 7 A R

2. NoUnderlyings # 1, SecuritylD/OrderQty & 7~ X{ bz Jit 4% Z (X # fn
KE

3. OrigTradeDate. ExecRefID #0#, Text. ConfirmID. Memo #t 3

135

e o AR

1. NoUnderlyings # 2, EventType #43%

2. EventType # 21 B, SecuritylD/OrderQty HL# N\ % (X & fudk & ,
#n 3 N N /A% REITs, % ZH5 ShareProperty (XFE 1) ,
ContractMultiplier ( #7 H ] ) . CashOrderQty ( H1E & 41) .
GrossTradeAmt ( 2 & 81 ) S0, #NFH L 2 FR 4 5 # 1 4
1% ; EventType % 22 B, SecuritylD sb#, F R H 4.

3. OrigTradeDate. ExecRefID ##, Text. ConfirmID. Memo

136

fR B Ji 2

1. NoUnderlyings # 1, SecuritylD/OrderQty 3 7= X 5L Jit 47 % X & #n
BE
2. OrigTradeDate. ExecRefID #0#, Text. ConfirmID., Memo #t

137

2| 3 2
WA A
T 4%

T

138

2| Stk
kv

3

= E Y
(600140 )

141

AR ES

1. Price &64, # 75 B g A & ; ExpirationDays 503, %7 [ W HI R
SettlDate 043, LK 7 H
2. TotalValueTraded, MaturityDate, SettlDate2 F#
UAlnterestAccrualDays <038, Ho o [ 1 2| ] H=Y 77 & B+ 1
s BIMEHO=FREFH+2FE R RE
3. OrderRestrictions. BasketID &b #2H
4. NoUnderlyings ¥ 38, F[3[1,3], SecuritylD/OrderQty 38 5 %t i it
WHRREMEE, RAFRLYETCRENET
5. TotalAccruedInterestAmt ( [E W4 F] & ) #¢ TotalSettlCurrAmt ( Z| }f
ZHEH) LH, HHER, REFACLANEK, DEEN, HF:
(B g | =k 2 4 B< TB] T A 2/100% 5L 7 o7 30 K #%/365
B M 5 H o H=5 K &+ E A&
6. REFTZREKF LE, L= EERAKF; dFFEZHE
5 L@ K P
7. Text. ConfirmID. Memo #t3H

142

2| 3 1=

1. OrigTradeDate. ExecRefID #4#
2. Text ¥
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Z.TecH

LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

ApplID

TrdType

Ha

5 H N

143

2| ) s

1. Price 5038, K om#7E W A| % ; ExpirationDays $b45, 7= #1 B 1
IR ; SettlDate %0#, H YA 7 H

2. TotalValueTraded. MaturityDate. SettlDate2 71
UAlnterestAccrualDays #5358, H o 37 [El W 2| #] =271 &2 5 B +37 E
THEIR; FEMEF =8 REH I+ LT & HRH

3. BasketID. OrigTradeDate. ExecRefID. OrderRestrictions 503 ,
TotalAccruedInterestAmt ( 2 ¥ | & ) #1 TotalSettiCurrAmt ( 2| # £
HeH) LH, R-HEAMKSEK, WEFARBERZTHR
4. REFTBFHIKP LHE, M= EME AIKF, 3 F 7 #ELHH
HEEKF

5. Text. ConfirmID. Memo #t 3

144

1. Price 6%, 7R 5% 1l A %

2. ExpirationDays. UAlnterestAccrualDays. TotalAccruedInterestAmt
A1 TotalSettlCurrAmt 463, F 4= 7T £ 1L J7 48 fr 8

3. OrigTradeDate. ExecRefID 443, Text. ConfirmID. Memo &

145

e o AR

1. NoUnderlyings 44 1 2 2, 4 1 Bf % =03 H ; EventType 503,
SecurityID/OrderQty 3 % i #: N 33 4 KA A B & % N\ fndk
H % 5% BT B — 4N 75 EventType=22 Bf TrdMatchID 403, %
TR HNEEFEE S

2. OrigTradeDate. ExecRefID 443, Text. ConfirmID £

146

B AR

1. OrigTradeDate. ExecRefID #4#
2. Text. ConfirmID. Memo #t 3

147

P AR

1. NoUnderlyings £ 1, SecuritylD/OrderQty 3t 5 # N\ 2% X 45 F1 5%
=4
2. OrigTradeDate. ExecRefID #43, Text I

I T R
2 (600210 )

1.Price S0, R T H MM ; SettlType. ConfirmID 443
2.NoUnderlyings & 1, SecuritylD/OrderQty &5 58 5 # X 4 fn 5 &
3.Text. Memo #E3H

Ao B A
(600220 )

&k

. Price. Price2 #6387, 445K 78 F M 32 B
. SettlType %63, Side # 0

CHFFRG R AP 2 AR HIK P IR, Text %I

7 15 4%
(600300 )

301

SN

1
2
3. NoUnderlyings 3 1, SecuritylD/OrderQty 385 & 5 # X & fn # &
4
]

. Price 2b#, RTHEREE;
TotalAccruedInterestAmtFotalVataeFraded- S0 38, Rk~ ERHH, &
G B =7 0 25 2 R RS G B R R B IR /365 (1R P AL AN
W& AN ) SH-

2. ExpirationDays, SettlDate, SettlDate2 #4438, H # ExpirationDays
K ERBR,SettlDate 3 S B KX 7 H , SettlDate2 F = 2| M £ 5 H
BMARI=HREFZO+ERBR

3. SecurityAltID/DeliveryQty b3, K FATHF R A/ &,
TotalValueTraded S04, &R0y 77 % W 84, % W 8 H=r5 1 5 5
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Z.TecH

LRt

LHEHRG R F K STEP EUAE (EHNX 5 FE)

ApplID

TrdType

Ha

HEHH

£ X \E*10

-NoRelatedSym I 1,
SettlDehveryType ohIE, KRR H]# F 4 2 7 X, NoDistribInsts 34
1, LegSide, CashDistribAgentAcctNumber,
CashDistribAgentAcctName 532 . CashDistribAgentName .
CashDistribAgentCode 3% 38

SecurityAltD/DeliveryQty sh Sk i 4=

5. NoUnderlyings #%45— %[ #4[1,20], SecuritylD/OrderQty 385 *f i
FUAF R A E

6. OrderQty2TotatAeervedinterestAmt- b8, & 7m AF B0 % B 1T F| & &
ki

7. AgreementDate #L3E, % TAREY & T — AT B B s—SettDeliveryTFype

~

8. MemoEx # iﬁ %v(ﬁﬁwi%ﬁih Memo # 3, FIHANH T YA
R Text—it A

302

S

1. ExecRefID. OrigTradeDate sh3E, Text 3£

2. NoRelatedSym # 1, DeliveryForm s038, R 2|4 E 7 &
SettlDeliveryType 53, SettlDeliveryType=2 i, NoDistribInsts &
1. LegSide, CashDistribAgentAcctNumber .
CashDistribAgentAcctName, CashDistribAgentName .,
CashDistribAgentCode 3542

nzmb:k KA_’DZH/’ Ay Z Ll 4 B /J,ﬁ
VA= AR 7R = TN

3. TotalSettlCurrAmt 5 7= I 4 4 5 4 %+, % DeliveryForm =20
B 101 B bR A

4. DeliveryQty & 7= 3L bR By % i 625, Y DeliveryForm =101 Ft
sb et e

303

B

%l

1. ExecRefID. OrigTradeDate 5438

2. Price sb¥E, RTHE R % X, TotalAccruedInterestAmt th3E , %
o IN = e

3. ExpirationDays. SettlDate, SettlDate2 s:38, H ¥ ExpirationDays
T H R HIR, SettlDate 3 4 7] 2 5 H , SettlDate2 5 7 #7 2| ] 4
HH, HEAMEEE=YwK G A+HETHR

4. SecurityAItID/DeliveryQty 345 # & A AR . &,
TotalValueTraded $648, % 7= #1 & 44T 00 % % W 5 #

5. NoRelatedSym & 2; ContraLegRefID 3 1 X % JE & 47,
SettlDeliveryType 432, SettlDeliveryType=2 i, NoDistribInsts 2 1,
LegSide ., CashDistribAgentAcctNumber , CashDistribAgentAcctName .
CashDistribAgentName ,CashDistribAgentCode #5 4 ; ContraLegRefID
M2 REH A2, SettlDeliveryType #4638, NoDistriblnsts & 1,
LegSide. CashDistribAgentAcctNumber, CashDistribAgentAcctName
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Z.TecH

LRt

LHEHRG R F K STEP EUAE (EHNX 5 FE)

ApplID | TrdType #R HE WA
544 CashDistribAgentName . CashDistribAgentCode %t 42
BF e AR
NoRelatedSym-#2—ContralegRefID—4 #7172 NeDistriblnsts
6. NoUnderlyings +4#—7 3£[1,20], SecurityID/OrderQty 35 % &
Hy 47 2R AL Fa 4k & , EventType #-5-5 ~ % ¥ X Al | EventType=22
i TrdMatchID 2038, &7 U374 R4 HiE 6 5
7. OrderQty2FotatAceraedinterestAmt- 1038, K 7 # M 1T F| B & B
8. —AgreementDate sbIE, % T EH A AT — AT E H sSettiDeliveryType
—TFotalValueTraded s, firér

45
9. MemoEx #3, 5 # 4 VAT X5 Memo #H, 7N H 4
F Y WA Text %I
1. ExecRefID. OrigTradeDate s5#5, Text 3
2. NoRelatedSym ## 1. DeliveryForm $03, & w2 #1457 {5
SettlDeliveryType #44, SettlDeliveryType=2 B, NoDistribInsts 3
1. LegSide. CashDistribAgentAcctNumber .
CashDistribAgentAcctName . CashDistribAgentName .
CashDistribAgentCode 443
ExeeRefID-4%
SettiDeliveryType—bF—SettDeliveryType=2-#— -2k 4

304 RAA L B L2 Fe K g gz e AR 2 A gz B oL

S H N e N NN

3. TotalSettlCurrAmt # 7= 4 45 7 4 #i+65%, 4 DeliveryForm =20
101 B S H R e Fo 0
4. DeliveryQty & 7= 1L 45 1 7 # &+, % DeliveryForm =101 Bt
b3
ExpirationDayss—Fc~F4+r i H=—
5. UAlnterestAeeruatDays- 00, K77 LR HIR, MaturityDate
S, RRRALEH
6. TotalAccruedInterestAmtFoetalValueTraded- S48, & 7~ 52 5 5t %
1. ExecRefID. OrigTradeDate 863, Text ¥t #

305 JUAF %% | 2. NoUnderlyings #6%— ] #[1,20], SecuritylD/OrderQty 5 *t ki

EH R JuAf R AL E, EventType 5 % ¥ XA, EventType=22 i

TrdMatchID 503, 75T 77 R 25 W iE+ 5

306 2% Fi4F | ExecRefID. OrigTradeDate #h38, Text &8
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~ T€CH L BHE% B % 5 A% STEP 0% (ERR %S TS )

ApplID | TrdType #R HE WA

1. ExecRefID. OrigTradeDate 5635, Text ¥4

2. NoRelatedSym 4 1. DeliveryForm #63, Fm 2| #14 &7 &
SettlDeliveryType #4#, SettlDeliveryType=2 B, NoDistribnsts
1. LegSide. CashDistribAgentAcctNumber .
CashDistribAgentAcctName . CashDistribAgentName .
CashDistribAgentCode 1%

3. TotalSettlCurrAmt & T I 4 4 & 4 %1, 4 DeliveryForm =0 101
R EYeEE

4. DeliveryQty & = A AARW 78 &, % DeliveryForm =101 Ff 243
5. ExpirationDays 6038, 5 77 SLFrth (7 # R , MaturityDate 2045, %
TEIAE E

TotalAccruedInterestAmt $b 4, 5 7= 52 P 4t % Jil SettiDeliveryType]

307 WAL E i
Deh. Vet 7} ot ﬁé‘ Eg\ E) 5%% ;"3 :ﬁ\A /jo] /% ﬁ:/(k ;5\ Ei
ExecRefID-#45%
9 % B 2K . R s ‘ o =
ﬁiiA& T T FEH, KHZALFERRITE, WX GREHE, HEWKFET
(m&m) THERZAR

a>

B L AT WU B S (TrdType: 133) , fad F 07 #A 5 £ R R AT, — %00 B S
HTH (137), m—EREMEMEAFA (138)

E2: A TAFEM, BHPNHLEFRELLTINF . A FRFTHH NG A ERTLERT (T
WRETRW) , —EANFETEEFTNRE, F—ERFRET T HRK,

3 M THAEGE B (TrdType: 303 ) 3= 7 F W 2| # 4  (TrdType: 143) , AR —Z R K,

BERREER AR HLEZRHFIT 2 AER.

2, VEBERAARELEITHY, RRREMWELEF BT LSRR

TrdTyp
ApplID #Rk & Xt FHH#A ¥4
e
T 131 TE AR TradeReportRefl | ExecRefID. NoUnderlyings, Sec | ExecRefID .




Z.TecH

LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

(600130) D $b#, Textit | urityID, ##H#H K 7. MemoEx | NoUnderlyin
133 st | #Eo T T 4IE C45, FORFM A4 | gs. Securityl
W, AFwffn | BF) s SbHE, Text #IE D L3, Eve
134 AT MBI R, N | ExecRefID. NoUnderlyings. Sec | ntType # 7%
135 | #% w4k | oUnderlyings, Se | urityID. %% # ik 7 2645, Event | 5037, Text
136 | fithJid® | curitylD S63R, E | Type %% Bf 8038, Text #if 3
141 | W& | ventType #47# | ExecRefID. %% # W F b, T
143 | Eggm | O, AESH | exiiti
ZHEY \ ExecRefID 44
144 B | WME—BG B
(600140 ) ExecRefID. ¥ # K P30, T | 3, Text 13
145 | #zwy | HUREFRE :
N N ext Kﬁiﬁ
146 fE T 3 BE, AFRE
M- B NLER ExecReflD.
o 2 N B
HHAIHE ExecRefID. NoUnderlyings. Sec | NoUnderlyin
SR AR |
FER | AHFFR urityID, X ¥ #H K P 863, Text | gs. Securityl
(600220 )
HH D L#E, Text
W
L4 % \
TER | WEARR & FEA
(600210 )
ExecReﬂDﬂ%%%mW
Lo — b, Te
t #6385 ; NoRelatedSym. NoDist
ribInsts 3 1, LegSide. CashDistr
ibAgentAcctNumber, CashDistrib
AgentAcctName #4073 . CashDistri
bAgentName. CashDistribAgentC
ode ¥ 3
] TradeReportRefl s
7 H 48 4% ’ > ExecRefID &
301 WE KK | D SGH, Text # % %
(600300 ) H, Text T3
pi8
+
\ 7N 9’
. . BTN
ReflD-41-1— SettiDeliveryType
L R s %
b =
== e
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),

&.TecH

LRt

LHEHRG R F K STEP EUAE (EHNX 5 FE)

7~ E) N '~ > ) '~ ‘
N FL' y e i ;EF v =
N~ ~ N

/g = S
TN £23K]

1. ExecRefID #4J8, Text 3% ;
2. NoRelatedSym ¥ 2;
ContraLegRefID #L 1 Xk JE A 4,
SettlDeliveryType=2 i,
NoDistribInsts 32 1, LegSide,
CashDistribAgentAcctNumber .
CashDistribAgentAcctName .
CashDistribAgentName |
CashDistribAgentCode L3 5
ContraLegRefID #L2 Xk #1441,
NoDistribInsts 32 1, LegSide,
CashDistribAgentAcctNumber .
CashDistribAgentAcctName ¢4 3

CashDistribAgentName .
CashDistribAgentCode £ 3

1. ExecRefID #b3, Text 164
2. NoRelatedSym # 1, +
SettlDeliveryType=2 it ,
NoRelatedSym ., NoDistribInsts £

1. LegSide,
CashDistribAgentAcctNumber ,

CashDistribAgentAcctName .
CashDistribAgentName .
CashDistribAgentCode #b 4

/ iy \K‘ Ny ), \K\

&y N

303 F 3 2k

302 AR

304 #HT4E

307 HPEE

306 TR AR

305 R HLE
B 3

ExecRefID s438, Text £ 4H

4.44.2 #ERX ¥4 (Allege Trade Capture Report, MsgType=AE)

H &k

35 MsgType=AE
10197 PartitionNo FENHKE Y
10179 ReportIndex PARERS, N1 FhESHE RS Y




Z.TecH

s FEEHERG RS F X STEP # B HE (RN S F4&)
1180 ApplID % KA Y C6
828 TrdType W %F A N C3
1003 TradeID R 5 Bl 8% % Y C16
R H AR KA
856 TradeReportType 1=Alleged, % & k% ¥ Y Cl
3=Decline, 54 % % # i
LR &
487 TradeReportTransType | 0=New, ## Y Cl

1=Cancel, # 4 # it

WHCOHIT R R 5 T %5, #4F3k
1126 OrigTradelD " N Cl6

F AW K T7 A B AR W AR R AR T
ExFE. 1=F, 2=

54 Side Y Cl1
EHEM, U, 1=EE, 2=3FY

EHNER, . F=84#, G=fEA

44 Price o 3R 3R A N price
455 Security AItID HBhIEH R N C12
60 TransactTime 1T HH Y B ] Y ntime
8504 TotalValueTraded ISy N amount
8903 DeliveryQty IEHFRFHE N quantity
8911 ExpirationDays HR (X) N N4
64 SettlDate HAREHH N date
541 MaturityDate Eolp:ri | N date
193 SettDate2 R A N date
915 AgreementDate W E N date
8847 UAlnterestAccrualDays | 55 % & 20 K % N N3
TotalAccruedinterestA | R T A& B4, K& & B WA & 7415
540 N amount
mt Bt 15 B AR
10330 TotalSettlCurrAmt REMHER &5 N amount
580 NoDates AR (K) N N3

89




),

~ TECH LA AR5 A% STEP B U ALK (RAZHTS)
TTERA,
R EMR TR TR EEE AR
THRRT A ZEAR R TR #E
BUME, EREFA#TLE +—HF
529 OrderRestrictions A R B B A N Boolean
ASE
Y=%;
N=H#&
RGP, =PEEE, 2= AEH
207 SecurityExchange WAFEEH, TH1H2, $HREHFAE | N C1
BHSLFHET . TEFE, TTEA,
R
0=T+0
10216 SettlPeriod b=t N Cl
2=T+2
3=T+3
MEFB, 1B H
63 SettI Type HHITA: 1=4BHEH, 2=RTGS £ &K N Cl
146 NoRelatedSym EHEENH N N1
HHMEKR T
I=REZLM &4, rERRKLeH
— | 655 ContraLegRefID BE| B S e B R A 2 N Cl1
2=REH &4, HHrERRKEHm
a4
HEHW3
0=3I&, FFRrEFREALLEE
— | 668 DeliveryForm N C3
2= %4, GHEERREGFLEEH
101 = Hft, FRERFREH2ALEH
KeEi A
— | 172 SettlDeliveryType N Cl1
1= FHER
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),

~ TECH LR A B R E STEP # 0 A% (ERAXSTE)
2= Y EEE
— | 510 NoDistribInsts UK P E A A N N1
F=H &%
— | > | 624 LegSide N Cl
G=tE T
— | — | 498 CashDistribAgentName | %4 5 YA 4 #F N C75
— | — | 499 | CashDistribAgentCode | %4 s WAL A A N C18
CashDistribAgentAcctN
— | — | 500 He K P N C22
umber
CashDistribAgentAcctN
— | —|502 F e K P 4 FE N C87
ame
ERMFRESZ 1 5 EENSETF. Flinds
10194 BasketID N Cl6
1, 2, 55 %F, #E“1100100000000000”
711 NoUnderlyings IEF AN N N2
BAEARIR
= 865 | EventType 21=# N/F N N C2
22=4 W %
— 48 SecuritylD Ju A R A N C12
— 38 OrderQty AR H B E N quantity
— 10331 | ShareProperty 0=R&; N Cl1
1= RE
— 10332 | RestrictedMonth e (A) N N4
— 231 ContractMultiplier FrELO (%) N N5(2)
— 152 CashOrderQty Ju A 4 T AR KA N amount
— 381 GrossTradeAmt KA N amount
— 159 AccruedInterestAmt ERRAIESE N amount
— 119 SettlCurrAmt R N amount
— 880 | TrdMatchID W R 5 %5 N CI8
192 OrderQty2 A3 B W 4 H AR N amount
829 TrdSubType B E A N Cl1
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),

8 ~=TECH , s .
~ | S FHEA K B B 5 W% STEP B0 ML (BN X 5 FE)
N= F&=F4M
Y= %=74MH
1125 OrigTradeDate R 2 B H# N date
TradeReportType 4 1 B, xT3E & H & 4%
19 ExecRefID TRERZGET; NIHKRTHELITEN | N Cl16
K5 T 8% %,
10248 MemoEx VEEE, XFHFX N C96
ARFELU, KREEEZIATARS
B, RBRITWX 5 7 —FEK P #3%
453 NoPartyIDs HRFP . RIEFEKFER, XFFTXE5 | Y N2
SARBUBHF IR 5 FfEE. BAEA
6o
BERIATAR Z 8T (KRB ENEK
448 PartyID Y C8
F) o
-
17, 7 YT PartyID 8y BUE A & &
452 PartyRole Y N4
THER Z %70,
448 PartyID KA R R — K P Y C10
— B 101, & & YA PartylD By EUE K & A2 H
452 PartyRole Y N4
W2 5 B — A Tk P
448 PartyID KT HRHK P N Cl13
N B 5, %7 YT PartylD By UM 4 & # F %
452 PartyRole N N4
KK P
448 PartyID REFHRHKF 4K N C180
— B 38, o % PartylD Y HUE 4 £ 277
452 PartyRole ‘ N N4
R P A4
448 PartyID MFFHGANMRE, IFHERET | Y C12
— B 37, &7 Y PartyID 8 BUE A 2t F 7
452 PartyRole Y N4
W55 5 ARG
448 PartyID MF T K R — K P Y C10
N
452 PartyRole B 102, %7 Y PartylD W EE A FF | Y N4
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),

¥/~-TECH \

~ FRIEA XS AR ML STEP B0 (ERRXETE)
B 5 R — Ak P

664 ConfirmID AxEET, NAEANEEXFHRKT N C12

10198 Memo BTN ERLE, XFF X N C600

A .

LA THXEHEFRNERAFFREELE, FERNEXLXRRFRENF T, BFERNA %
B4 %

2. 4 T OrigTradelD, it # &8, F & # B HITEE K Z T8 % T 5 X T ExecReflD,
TradeReportType 4 1 B, Xtk g M & AR T REKR G T H 3 HEATHELTENRG T2 5 T; Lt
T EFRKP AR (GREFKF —— 3B, wxdMKP RE@E 4%, WLkFE) A8 Ef
BAERFBREHBERFEME, AT LHELRFE, THTEL.

4.44.3 KX ¥ " N (Trade Capture Report Response, MsgType=AR )

& FBA FRHR SR | XA

HE K MsgType = AR

10197 PartitionNo Fenaks Yy | N4

10179 Reportindex PAARER T, N1 T eELEERT v N16

1180 ApplID N Y C6

828 TrdType 47 E A N C3

856 TradeReportType J 8 AR A Y C1

487 TradeReportTransType J& 8 AR S A Y C1
JR A AR R R A, BUE A

8912 TrdAckStatus 0=Accepted, T ¥ B 4} K Cl
8=Rejected, iTH B RIE4

571 TradeReportID SRAFIT R C10
H 3R R IR

2405 ExecMethod 0= I T3 # 4} Cl
1= # a3 (TDGW ) # it

1003 TradelD R 5 il B 4% 5 Cl16

1126 OrigTradelD WHOATE X 5 T %5 Cl16

522 OwnerType TEAH LA N3
FEJmE, B

54 Side Cl
1=% (EEW) 2= (FEH)
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),

~ TECH LR A B R E STEP # 0 A% (ERAXSTE)
F=H&/G=HF X
XA F AR I KR, BER O
44 Price S N price
455 Security AItID HBhE F R N Cl12
8903 DeliveryQty IR HE N quantity
ERWFREZ 1 FEENSET, AlindEE 1,
10194 BasketID N Cl6
2, 55 %F, ¥#“1100100000000000”
711 NoUnderlyings IEF AN N N2
BIEARR
— | 865 | EventType 21=# N/ F N C2
22=% i 7
— | 48 SecuritylD I %R A N C12
— | 38 OrderQty H R E N quantity
— | 10331 | ShareProperty 0= [R& N Cl1
1= fRE
— | 10332 | RestrictedMonth REH (A) N N4
— | 231 ContractMultiplier FELA (%) N N5(2)
— | 381 GrossTradeAmt R A N amount
— | 880 | TrdMatchID e N C18
B HHORAS, BEA:
0=Unmatched, B 3% Kk x%
939 TrdRptStatus Y C1
4=Cancelled, B #4
8=Rejected, ELIE4
572 TradeReportReflD Rl RNBMITER S, BERAXL N C10
751 TradeReportRejectReason | 7T #4E 44, TrdAckStatus=8 it # % N N5
60 TransactTime TE] 4% B [8] Y ntime
58 Text F P AH R N €32
HHEFANE, BE=4, FHRERN, KRAELEF
453 NoPartyIDs Y N2
FEITAXR BT, ARFLVERGET. X5
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),

8 ~=TECH , s .
~ S EHIEAK S HX B M E STEP B A% (EHAZXHFE)
R—fr@kF . ZRHEKF
448 | PartyID KT FHAT AR 77 B T o Y C8
= B 17, k& Y77 PartyID B9 BUE K & F KT A %
452 PartyRole Y N4
% % T,
448 | PartyID RN 5K 5% T, N C8
— B 1, k7= Y PartylD By EUE K & # 7 b 5=
452 PartyRole B N N4
% # T,
448 | PartyID RKRF X7 R —FEK P Y C10
N B 101, % & %7 PartyID By BUME 4 K 42 7 B &
452 PartyRole ‘ Y N4
Z L — 1R K P
448 | PartyID RAETHIFEHKF N Cl13
— B 5, & Y PartylD By EUE b & & 7 %
452 PartyRole \ N N4
WK F o
P

L XEF X B AR A, N AR AR N R, B U — R, T
BRI AT WEH, RIARE F RIS LA S — R LR AR, R R
F, FUCE BRI, Tt LA RS

2. AU AMEFERADT, REFLHFRI BT, RATRIAKF | Text FB R4 RAF,
SRR BB LHE BT

OLEY &
ApplID | TrdType #R HE A
131 R 5 NoUnderlyings 34 1, Price. SecurityID, OrderQty. ShareProperty .
NG N N
* RestrictedMonth, ContractMultiplier, GrossTradeAmt [&] # 3} 15 &
132 Z|H#A | NoUnderlyings. SecurityID. OrderQty [& ¥ {5 K.

N NoUnderlyings. Price. SecurityID. OrderQty. ShareProperty .
X E 133 2| 1 £t \
(600130 ) RestrictedMonth, ContractMultiplier. GrossTradeAmt [ ¥ 3 15 &

134 # A2 | NoUnderlying. SecurityID. OrderQty. Price [ ¥ #f {5 &
. NoUnderlyings. EventType. SecurityID. OrderQty. ShareProperty .
135 | #EFHR yimes P 1D, OrderQy pery
ContractMultiplier. GrossTradeAmt [ ¥ 4} 5 &
136 fitle 4% | NoUnderlyings. SecurityID. OrderQty [& ¥ 1} {z K.
. | Price. BasketID. NoUnderlyings. SecuritylD. OrderQty & # 1z
Symm | 141 | WEAX |, yine Y Qy
(600140 )
142 2 HE |
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Z.TecH

s FEEHERG RS F X STEP # B HE (RN S F4&)
ApplID | TrdType #R HE A
143 F| M4 | Price. BasketID [ # {3 £
144 RATZ L | Price Bl W15 &
. NoUnderlyings. EventType. SecurityID. OrderQty. TrdMatchID [7
145 | #EEHR Lo P Y Qty
E}—j EH;\ E JISN
146 AR R |/
147 % 4R | NoUnderlyings. EventType. SecurityID. OrderQty [ # 3 f5 &
L5 T WK, : AHFWHE ‘
N A& A . Price. NoUnderlyings. SecurityID. OrderQty [l ¥ i 15 &
% (600210 ) 28N
& Bk : x . . : .
A& A 4w | Price. NoUnderlyings. SecurityID. OrderQty [ # i 1z &
(600220)
. .| Price. SecurityAltID, DeliveryQty #3455,
301 T o . Y _ o
NoUnderlyings, SecurityID, OrderQty [& # 1z &
302 ML H | [DeliveryQtyDeliveryForm—SettDeliveryType-FH-H-i45-5
Price. SecurityAltID, DeliveryQty E-#f45-5.
303 | H 4% | NoUnderlyings, SecurityID, OrderQty. EventType. TrdMatchID [
fix 77 16 5% )
(600300 ) 304 RAA L | /DeliveryOtyDeliveryForm~—SettDeliveryType- o F-H4e--
305 Jidf %% | NoUnderlyings. SecurityID. OrderQty. EventType. TrdMatchID [
EHHK | FRES
306 IR AR |/
307 WILEE | /DeliveryQtyDeliveryForm~—SettiDeliveryType-FH-dftf=-5

(2) &k, #IASIEL:

TrdTyp
ApplID #R & X F 4 #NE L
e
131 SN
133 B 1 S OrigTradeID, TradeReport
T NoUnderlyings. SecuritylD, Even
134 | #Ar&E ReflD H 2%, Tl E
(600130 ) tType [F] ¥ i fz & (FB3NZF)
135 | #EER W | A3 o AR I 2R b R
136 TR AR %, NoUnderlyings 32 1, S
141 T A ecurityID, EventType [& #
= EY ‘
143 B st WfER (FHEANF) . /
(600140 )
144 AT L
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),

/=
~ LT 5 5 % STEP B A% (ARALSFE)
145 e 2 B4}
146 TR AR
Tl NoUnderlyings . SecurityID [&] # 4
FEH | AFFH
(600220 ) 7 B
A 7 KR
FEH | ERK T
(600210 )
301 %N
303 2| 3 2
302 I AEH
fit 718 5% OrigTradelD . TradeReport
304 AT b /
(600300 ) RefID # &
307 WAL E
306 i A i

305 AR5 EH R

(3)d % & #2 , # ¥ | A 248 4 & i, TradeReportRejectReason , Text A %, # # A TradeReportRefID

A

ApplID

#k

HLE T (600130 )

TrdType. NoUnderlyings. SecurityID 7 % ; % B, Xi&

BN

=7 E¥ (600140 )

TrdType H 3

A # 4 (600220 )

A4 R A (600210 )

NoUnderlyings. SecurityID 7 %X

R HE 5% (600300 )

TrdType H &

4.4.4.4 R ZHIA (Trade Capture Report, MsgType=AE )

ot FRA FEHR bR XA
Rk MsgType = AE
10197 PartitionNo Fersks Y N4
10179 Reportindex PATWMER T, N1 THELEB RS v N16
1180 ApplID w4 KA Y C6
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Z.TecH

s EPHEIEER GRS WA STEP UG (EHNX ST E)
828 TrdType W %F A N C3
571 TradeReportID SR NFIT R Z Y C10
G e
2405 ExecMethod 0= F T3 H 4R Y Cl
1= #03 (TDGW ) %R
1003 TradelD 5 T4 % Y C16
JR AT A AR KA
856 TradeReportType Y Cl
0=Submit, # % & X # i}
JR A A KR
487 TradeReportTransType | 0=New, # # Y C1
2=Replace, " ;i
THEAAHEERA, RELHE:
1= A F#
522 OwnerType Y N3
103=HL45 & %
104=HE X %
PATIRERA, BEA:
8912 TrdAckStatus Y Cl
F=Trade, WX
Lol REPRAS, BEA:
939 TrdRptStatus Y Cl
2=Matched, BT kX
54 Side K RI7 Y Cl
31 LastPx o S N price
17 ExecID KA G 5 Y C16
455 Security AltID B I 7 R N Cl2
60 TransactTime i 3 B[] Y ntime
8504 TotalValueTraded B 4 N amount
8903 DeliveryQty IEHFXFHE N quantity
8911 ExpirationDays HR (X) N N4
BEG: 1=HEEHE, =9 AER
207 SecurityExchange WAFEEH, TH 1K 2, FHFHEH A6 N C1

BHLEFRET. BEFHE, ETEM.
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),

&.TecH

LRt

LHEHRG R F K STEP EUAE (EHNX 5 FE)

10216

SettlPeriod

X SEE R
0=T+0
1="T+
2=T+2
3=T+3

MEFE, TTEM

Cl

63

SettlType

BRI
1= B#HEH

2=RTGS # &

Cl

146

NoRelatedSym

ENEE MK

N1

— | 655

ContraLegRefID

GHMKR T
I=RELM 24, mArERREIT LY
B B e et By R B 2

=REH 24N, MEERRREUHH

a4

Cl1

— | 668

DeliveryForm

#EEHA
0=A%, FHAEXFREALLE
2= %4, HHRERREGHREH

101= 2, FREFREBLALEH

C3

— | 172

SettlDeliveryType

KhE T\
1= FNEHE

2= i HE

Cl

— | 510

NoDistriblnsts

UK P AN

N1

624

LegSide

F=Hi & 77

G=f N7

Cl

498

CashDistribAgentName

¥4 2 AL 48 AR

C75

499

CashDistribAgentCode

P AL KA

C18

500

CashDistribAgentAcct

Number

ek P

C22

502

CashDistribAgentAcct

F TR P 4 AR

C87
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),

~ T4 5 B 5 A STER B0 A% (ERRAHTH)
Name
ERFR%AE 1 TEENSETF, #linds
10194 BasketID N C16
£ 1, 2, 5 5%, #“1100100000000000”
711 NoUnderlyings IEF AN N N2
B AR R
= 865 | EventType 21=# N/F N N C2
22=4 %
N 48 SecuritylD IR N Cl12
— 32 LastQty Ji% 2K HE N quantity
a kA
— 10331 | ShareProperty 0= [R& N Cl1
1= FRE
N 10332 | RestrictedMonth REH (A), HBWHEILREN N N4
— 231 ContractMultiplier FrELA (%) N N3(2)
— 381 GrossTradeAmt AR 4 B N amount
— 880 | TrdMatchID WX 7 5 N C18
8500 OrderEntryTime 1T H Y ] N ntime
1125 OrigTradeDate 25 H N date
19 ExecRefID R e N Cl16
58 Text A PR B N €32
S5 AN, BE=T, BEEL4, KX
WERBRTEREHEKF . BEXHITAR S
453 NoPartyIDs B, Y HERGETL. R R —fRAKF . Y N2
HFEFTRGR—REKF . HFRHEKF
K PR
448 PartyID KT B FHAT AR 77 B T o Y C8
- B 17, % 7T % #7 PartyID By UM 5 F 4T
452 PartyRole Y N4
W% 58T,
448 PartyID KRBT X5 R—E K P Y C10
- 452 PartyRole B 101, &7 Y47 PartylD tWEE W AR | Y N4
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),

8 ~=TECH , s .
~ S EHIEAK S HX B M E STEP B A% (EHAZXHFE)
W5 R —fRE K P
448 PartyID KRBT V5K 5% T, Y C8
— B 1, % 7& Y PartyID B9 BUE K & A& 7 b
452 PartyRole o Y N4
%% 5 %
448 PartyID L&k & Y C13
R Bl 5, 7 % PartylD #BUE K & A %
452 PartyRole ‘ Y N4
FHIKF
448 PartyID MHFEFK G R —fEKF Y C10
— B 102, 7 %7 Hy PartyID #h BUE K % F
452 PartyRole Y N4
FRH R —fRAEK P
448 PartyID Xt F 7 v K P Y C13
— B 39, % 7T 4 #T PartyID th BUE A 3 F 7 #%
452 PartyRole Y N4
REK P
448 PartyID IEFIK P AR, XFFF o N C180
— B 36, % T 4 #T PartyID th BUE A 3 F 7 #%
452 PartyRole N N4
Vi Yl RS
P9

1. A TRRWERWER W2 T N E R ST a4 T 4, S RE R
Hd . #HARKIE (ExecMethod ) 38 0, iT# ArA # £ A (OwnerType ) . 103" ; 2 R AWHITH %5
( TradeReportID ) 4% B W 703 B4k B 20 & i BRBOATHAR Z 80, W5 7 2R g M e REFE, vy
B AR 7 B 3L T 3 A AR, U ot R SE R T AR I TS

2, &G N F B AT, IR IK P 4 AR (3t RLIK Pk R 1e E] 4 AR, IR &) | OrderEntry Time
H A, Text F 8 5 &4 5 440 ], LastPx 5 5 4 # #9 Price/Price2( 4n# )4 [l , LastQty 5 # 3 # # OrderQty
(A ) MR, HiRREREELEF R TR

ApplID | TrdType HE WA
NoUnderlyings ## 1, LastPx, SecurityID, LastQty. ShareProperty .
131 W X | RestrictedMonth , ContractMultiplier . GrossTradeAmt , ExpirationDays
B 445
él 7Y E ] . . .
Jjj;E Ak NoUnderlyings. SecurityID. LastQty. OrigTradeDate. ExecReflD
\ 132/137 | Kar#ié G
L E WY h B
(600130) NoUnderlyings. LastPx. SecurityID. LastQty. SharePropert
3 30 4 oUnderlyings. LastPx. SecurityID. LastQty. ShareProperty .
1338 Ak 3 RestrictedMonth . ContractMultiplier . GrossTrade Amt . ExpirationDays .
LR iIwi , _ .
OrigTradeDate. ExecRefID [ # 3 15 &
134 B NoUnderlying . SecurityID. LastQty. LastPx. ExpirationDays .
e

OrigTradeDate. ExecRefID [ # 3 15 &
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Z.TecH

Eserrssr; PRI RGHR G WA STEP O (EHRXFFE)
ApplID | TrdType #R HE A
NoUnderlyings £ 1, EventType . SecurityID . LastQty . ShareProperty .
135 #% W | ContractMultiplier . GrossTradeAmt & 7~ #: A\ # 15 &, OrigTradeDate .
ExecRefID & # 1 15 &
NoUnderlyings. SecurityID. LastQty. OrigTradeDate. ExecRefID
136 | @BEE | Y Qty. Orig
A Efﬂ :H;\Té IS
. .| LastPx. TotalValueTraded. BasketID. NoUnderlyings. SecuritylD .
141 RN L _ .
LastQty. ExpirationDays [ # % 1z .
142 F|H W E | OrigTradeDate. ExecRefID [F] ¥ it 5 &
LastPx . TotalValueTraded . BasketID . ExpirationDays . OrigTradeDate .
143 3 30 4 astPx oaf aueja ed.Baske xpirationDays . OrigTradeDate
‘ ExecRefID [{ ¥ 2 £
=7 EY ” \
(600140 ) 144 A2 E | LastPx. ExpirationDays. OrigTradeDate. ExecRefID [ # itz &
. NoUnderlyings. EventType. SecurityID. LastQty. TrdMatchID.
145 | g | oo ype, SecuriyIB, LastQuy
OrigTradeDate . ExecRefID | # it 1z &
146 f % L4F | OrigTradeDate. ExecRefID [ # it 1z &
147 A2 R NoUnderlyings EantType\ SecurityID . LastQty. OrigTradeDate.
ExecRefID & # 15 &
I T T K ; WA
N I & A .
2 (600210 ) Ji& A
G i & 3F AR LastPx. SettlType. NoUnderlyings. SecurityID. LastQty [l # &
(600220) E., TotalValueTraded #% f& - 15 2k E ¥ AT 11 &
% % L & ik .
| ran | AhEE
- R TN
(600310)
LastPx., TotalValueTraded, ExpirationDays. SecurityAltID .
DeliveryQty . ExpirationDaysNoUnderlyings. SecuritylD . LastQty [F
GRS
N L;Jegﬁdefl7iﬁgs\iseetﬁit719\7]3&'SEQE7\7
301 T R : _ . .
2. NoRelatedSym # 1, SettlDeliveryType [& # 3§ 1 . ; NoDistribInsts
312, LegSide=F # G A, ~—CashDistribAgentAcctNumber
CashDistribAgentAcctName ., CashDistribAgentName
CashDistribAgentCode [ {577 . (5 )\ J7 ¥ 415 &
4 1 5% 1. OrigTradcDatc , DeliveryForm—SettDelivery Type—OrigTradeDate~
(600300 ) ExecRefID [ # 4t f5 &
2. TotalValueTraded. DeliveryQty [l # 412 £
| 3. NoRelatedSym # 1, DeliveryForm, SettlDeliveryType [5] # 1} {Z
302 AR . . . .
B, ; SettlDeliveryType=2 i, NoDistriblnsts 32 2, LegSide=F # G
Hf, CashDistribAgentAcctNumber, CashDistribAgentAcctName.,
CashDistribAgentName . CashDistribAgentCode | HEH . A F &
%—E\/ﬁ% /%‘
1. OrigTradeDate. ExecRefID [ ¥ 3 12 &
303 B 1 S . :
LastPx. TotalValueTraded. ExpirationDays. SecurityAltID.
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~ T€CH L BHE% B % 5 A% STEP 0% (ERR %S TS )

ApplID | TrdType #R HE WA

DeliveryQty. NoUnderlyings. SecuritylD. LastQty. EventType.
TrdMatchIDExecRefHD- | # 4 15 &,

3. ~—NoRelatedSym. ContraLegRefID . SettlDeliveryType [E ¥ i} &
&, NeDistriblnsts~—CashDistribAgentAecetNumber—
CashDistribAgentAeetName~—CashDistribAgentName—
CashDistribAsentCode~—ContralesRefID—SettiDelivery Fype-FHH-44
4=E-SettlDeliveryType=2 ', NoDistriblnsts & 2, LegSide=F # G
i, CashDistribAgentAcctNumber, CashDistribAgentAcctName .
CashDistribAgentName . CashDistribAgentCode E &4 . E A F &
%E\/T—g /%‘

1. OrigTradeDate. ExecRefID [ ¥ 15 &

2. DeliveryForm~SettDeliveryFype~TotalValueTraded. DeliveryQty .
ExpirationDays~—OrigTradeDate~ExeeRefID-FF| H . 5 &

3. —NoRelatedSym # 1, DeliveryForm. SettlDeliveryType [ ¥ it f&
& SettlDeliveryType=2 ff, NoDistriblnsts £ 2, LegSide=F 3 G
Bt , CashDistribAgentAcctNumber. CashDistribAgentAcctName .
CashDistribAgentName . CashDistribAgentCode [ 177 . & N\ 77 &
H 1= &

304 B4 b

Ji## %% | NoUnderlyings. SecurityID. LastQty. EventType. TrdMatchID

305 \
¥ # 4% | OrigTradeDate . OrigFradeDate~ExecRefID [ # it fz £

306 f# % 4F | OrigTradeDate . OrigTradeDate~—ExecRefID [ # 15 &

1. OrigTradeDate. ExecRefID [E] # i} 5 &

2. DeliveryForm~SettdDeliveryFype~TotalValueTraded . DeliveryQty
ExpirationDays [&] ¥ 1§ & &

3. NoRelatedSym # 1, DeliveryForm. SettlDeliveryType [El # i} &
£ ; SettlDeliveryType=2 B, NoDistriblnsts & 2, LegSide=F # G
B+, CashDistribAgentAcctNumber. CashDistribAgentAcctName .
CashDistribAgentName . CashDistribAgentCode [E i {77 , 5 N\ 77 &
15 & DeliveryEorm~—SettiDeliveryFype~TFotalValueFraded~—
OrigTFradeDate~—ExeeRe D475

=S
=
o
s

307

4.4.5 PATHEX

4.45.1 $ATH 4% (Execution Report, MsgType =8 )

4.4.51.1 BARRL . R BB K T AL

IR 2B 4 FEHE#HR B KA
HE K MsgType = 8
10197 | PartitionNo FEARPRT Y N4
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1

€CH

LRt

bEIEHER G TR G MK STEP BT (ERAR ST &)

BATREHE, KL FHELBN R

10179 ReportIndex Y N16
1180 ApplID 4 KA Y C6
PATHRE XA, HEA:
0=Accepted, 1T 5 & I & T
150 ExecType 4=Cancelled, T ¥ B4 R 3 Y Cl1
8=Rejected, 1T H i IE 4
F=Trade, A % B}
2RRBITRES, XX ANREZ TR, @H TR
11 ClOrdID Y C10
ClOrdID, 77 B QuoteMsgID
HARCR IR (OO B Gt Ak 454 30)
2405 ExecMethod 0= T 3% # 3K N Cl
1= #u3 (TDGW ) H )
48 SecurityID R Y C12
TEAHA XA, RETHE:
1= AR
522 OwnerType Y N3
103=HL4 1 %
104=H & X %
54 Side FKRITW, BAE: 1xxmE (BN, 2%7Fx% (%) Y Cl
8500 OrderEntryTime | 1T W3R i 8], ExecType=F B H & N ntime
44 Price H 35, ExecType=0/4/8 it A 2% N price
38 OrderQty R & & N quantity
151 LeavesQty Rl E N quantity
31 LastPx M A%, ExecType=F Bf A %0 N price
32 LastQty &K% &, ExecType=F i H 3 N quantity
TotalValueTrade
8504 ; &34 B, ExecType=F B H N amount
84 CxIQty %2, ExecType=4 Bt H % N quantity
40 OrdType iT# £ A ExecType=0/4/8 B H %% N Cl
59 TimelnForce T4 R EE A £ A ExecType=0/4/8 B A % N Cl
39 OrdStatus Ay AR A, BUE A Y Cl
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),

~ TECH L AEA RS B8 A STEP B0 M (ERRASTE)
0=Unmatched, T ¥ KK
1=Partially Matched, 4 m &
2=Matched, T &KX
4=Cancelled, B %74
8=Rejected, E B4
BREGT: I=REEHR, =9 REH
SecurityExchang
207 HAFEEHF, THIK2, BAREFARALLITL | N Cl
) B, FEFR, GREA.
&E
0=T+0
10216 SettlPeriod = N C1
2=T+2
3=T+3
TEF8&, T1EA
63 SettType RN 1=404H, 2=RTGS £ X N Cl
FRAME, FAXZHEE, BME: XY=4Fk& L%,
544 CashMargin N C2
RZ=@% %X 5% . PC=TFE&X %
41 OrigClOrdID F 462 RONEIT 8B 45, ExecType=4 i H & N C10
103 OrdRejReason T 4B 445, OrdStatus=8 Bt A 3 N N5
17 ExecID KA %5, ExecType=F H OrdStatus=1&2 i A % N Cl16
37 OrderID Ra 855, BRENKTF Y Cl6
1080 RefOrderID BROT X5 PTiT#4%5 , ExecType=4 i A% N Cl6
75 TradeDate 2 5 Y date
60 TransactTime TE] 3R B 8] Y ntime
58 Text RFEAEREE, R RE, EHFRE N C32
S5 A4, BE=16, FEELZ4, RAGERLT
BHEEKF BXRHITHARZ BT, ARTLER T
453 NoPartyIDs B, RRT X 0 —mEKF ., RATEHE KT . Y N2
ARFELHREG, ZHE2ARG, EXFFELE
FHRAELKF . RAFFELERTKF, . HEA
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),

/772 ) \
~ LTS 5 Fk 5 M STEP 0% (EBNESTFS)
R, FEREEE, FRAELBILEHERT .
WG T AT F o — A P W H K AR
# K P AR
K A F | 448 | PartylD R AT B H K P Y C13
W 452 | PartyRole | X5, &7~ 47T PartylD B BUE N KR TR HEHTK 7. Y N4
% P
B 3k 3 | 448 | PartyID B RHAT X Z % T Y C8
RGN B 17, %77 %3 PartylD B BUE A B FHITH X 5 #
452 | PartyRole Y N4
VA Too
K AL F | 448 | PartylD RN % 5 % T Y C8
¥ % =%
452 | PartyRole | B 1,% 7 % 3T PartylD tyBUE A & & 7 b 5% 5 %70, Y N4
5 %70
K A F | 448 | PartylD 25 R — A K P N C10
B 101, %7 YT PartylD W W KR F R 5 R —
— fit 38 | 452 | PartyRole N N4
‘ o T P
% F
4T 1A | 448 | PartylD FATHEEK T, MARFEEHEM, N Clil
£ % K
452 | PartyRole | 57 28, % 77 % #7 PartyID UM 4 44T B4 K 5 N N4
=
& A F | 448 | PartyID KT E v EHRAG N C8
& b B 4001, % 7& YT PartyID B9 BUE K & A2 7 09 & b 36
452 | PartyRole N N4
R R,
4% & 4 | 448 | PartylD FHL AR N C8
RAKA | 452 | PartyRole | BX 4, %k %[ PartylD BWEE N 4 E 4 AR, N N4
& # | 448 | PartylD R ZIIIF ALK P N C12
¥ E &
Cabie B 4010, % 77 Y #7 PartyID By BUME Ky & 4 7 09 37 4h T
452 | PartyRole N N4
A 4 BRELKF
& F
% % | 448 | PartylD BAFEFTELEER G K P N C17
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Z.TecH

Eserrssr; P ER GRS M A STEPHEONE (BN S F6)
vE S
B 4011, % 77 %37 PartylD B9 BUE 4 & 4 7 8137 5 %
# & 5 | 452 | PartyRole N4
‘ 2K F o
& P
4 & A | 448 | PartylD #HEARD C9
KA 452 | PartyRole | B 117,377 %77 PartyID &y BUE h & 42 7 44 & R A, N4
448 | PartyID FE MRS C9
# W M
A 81, & % PartyID B9 BUE X & A& 7 B0 & A 3% 4
M5 | 452 | PartyRole N4
BT
Tk R TFHRAELERENERTREA, WF 3 EHHE
448 | PartyID C3
#* 4 AR, BAE 000-999, F 2 3 FrAM4 0.
2 W B 30, ko YHT PartyID BYHE N AR ELA ALY
452 | PartyRole N4
BAr By B AT RE A,
H 4R 4 | 448 | PartylD ST C6
5 452 | PartyRole | X 4003, 57~ % PartyID &y HU(E ) W R K 4 N4
Xt F 77 | 448 | PartyID MFH KRG R —fREK P C10
— 7 @& B 102, %7 YHTEY PartylD BB A 4 F H X 5 7 —
. 452 | PartyRole N4
& P i % P
Xt F ¥ | 448 | PartyID MHFEFEFRHEKP R =T EYL P C13
s 452 | PartyRole | B39, 7 4] PartylD B93U(E 4 3T F 7 %9 Ik 7 N4
s A
%t F 77 | 448 | PartyID MFTIKP AR, FEF XL, C180
iE % Ik I 36, & %A PartyID B9 BUE X 3t F 7 K F K P
) 452 | PartyRole N4
F 4 R % R
e, RATHAEREL LK, U= A,
8532 DividendSelect Cl
C=34 4
Pt B
1. ExecType 2 OrdStatus 41 & BU(H
B AR R Ty ;. ExecType=0, OrdStatus=0
WARIELEE L  ExecType=8, OrdStatus =8
W S M. ExecType=4, OrdStatus =4
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),

v/~
~ LT 5 5 % STEP B A% (ARALSFE)
A B3 . ExecType=F, OrdStatus =1/2/8

H 4, ExecType=F,OrdStatus=8 it & 7~ 1T % W | F NAT 3£ 9§ 5 B X AP A2 7 L B TR sk & o
2, NTHABRES, ZA/ALHEER, Bh#EFEXT LS, OwnerType FEH B A .
3. MHTHhE, HEFHRAALT:

wEXA | F& FHAELEXS | BABFEXD | RAALBERERS
Price # 4 fi# K SRS
WA ORI | OrderQty W & KRS
] i LeavesQt F| & # & TEX
CxIQty # £ 4 & EEX
Price H 3 4 GiEiSERS
Wk | OrderQty 4k & GiEEERS
Mg L LeavesQt F| & # & L& X
CxIQty #{# # & TEX
Price ¥ BRUE # R
Bk | OrderQty # 44k & BROR #
] B LeavesQt F| 4 4 & FEX
CxIQty #i # % & FEX

4, MTTALE, RIBSHET BN, FRREFEAR, KEFT R Z R —FEKF
HREL, AL EFER AT, RRRNELHET B 5 R

. Text £

ApplID WK A R T GE T B R BRA

600230 | W E T EE 4R Lo R/ e | 1 MHEE, RAT | 1 d#EE, R

600240 | AE Ty | EE TR, Price H | MAEEK SR GR | THEEK T

600250 | fEEmE (—frm) | K REEBE | A GRE SRS

600251 | 4% s BN/ EEN |2 HZFEWEN | 2. =0 H Y
iy HBde, TAKP | BAEE, £
2. 3 Z 7 B | FHHRE S K PR R R |
N# B, % F K | 3. OrdRejReason , | 15 & ;

600260 | 15 H 4 Pz B [F ¥ 4% 2 | TimelnForce A%%; | 3. OrderQty #*
B 4 BB R B, | T B RTS8
3. A#HE, /AT | OrigClordID B & | & ;
EHEK S AR; | WMEE; #FHR KK | OrigClordID |
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Z.TecH

bEIEHER G TR G MK STEP BT (ERAR ST &)

Esebht
ApplID W 4XA kY% GE T BB T R
4. OrderQty #038, | B, OrderQty [& ¥ | RefOrderID
oW HKE; | REE TimelnForce 44
TimelnForce # %% . =, 1. LastQty ( & & #
) AENEEEEK
& , ExecID
OrderEntryTime 4
600270 | =77 B\ / \
s
2. X =7 BN
W, AFF 7R
HIKF
EEMLY 1. Price
1. Price. OrderQty .
OrderQty
SettlType [& H 1t 4t 1. OrderQty
SettlType [& # 4 %k 1. OrderQt
& LeavesQty. LastPx.
75 B AR * i CxIQty # %%
2. OrdRejReason . LastQty
600290 2. TimelnForce 1 2. OrigCIOrdID
TimeInForce $A 35 . TotalValueTraded .
(HE) e ! . RefOrderID
SettlType . ExecID .
1. OrderQty. Price | 1. Price . OrderQty | TimeInForce &
OrderEntryTime  #
| 3 CEEEeS . |
B o 4R 8
2. TimelnForce 44 | 2. OrdRejReason . \
2. 3¢ F 07 — A K
H TimelnForce s, 4,
PR F/BR K P AL 5
s I
600180 T 4 AR
_E SR
gootoo | PR / / /
600200 M

MR EITMARGHRT A AR, EABFHRARREFERNA, RAKAEMMLE & 820 &R X H M
WGB3 SE A KR R R R S R HATRE . S R N#IT 2 %% 5 (TradeReportID ) W R 4t H 3t
£k B RIE (ExecMethod ) | IT# AT A # KA (OwnerType) . BFHITHARZ 2T, V5K %
BLEMAHE, wFARBLIN IR, ERITHALTHEES R RACH X ZHT; X5
RAGE, MNkPFATHRERER T 5w EE,
T —HFEAEAFEFRRAL (RERK., BRI EFRLF) , FERKERFEENF

T —REK P R IK P ARER, WER TR ERLERACR T ®RE BEA

)

FER¥HEET ‘anonymous’ ; WEFEFT AN B FALELARFTHE L RFLEH TN ‘RTGS’ , M K#
LN G ERE; Bk AR EEE WM, FELFE,
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),

/=
~ FHEA R R F kS % STEP B UM% (EHRFNESFE)

44512 BEEBPATHRSE

LTS FBA FRHER SR | XA
Rk MsgType =9

10197 | PartitionNo FERNARE Y | N4
10179 Reportindex PAT|ERT, N1 THELER RS v N16
1180 ApplID A 4K A Y C6
11 ClOrdID SR NBITE R T Y C10
48 SecurityID R Y C12
41 OrigClOrdID FA6 o 0 WEIT $5 5 Y Cl10
75 TradeDate R 5 B Y date
60 TransactTime EEEEl Y ntime
103 OrdRejReason | ffl 1T ¥ 45 4 45 Y N5
58 Text AP RAEE N C32

S H N, BE=8, FHERY, KALEEFIITH
RGBT ARTLHERGET, ELHRE, RF R —1K
453 NoPartyIDs Y N2
BKP BAFFELEETARAELKF BAETEHLEH

REKFP . HEARE, ZFEARNRTH,

B F 3 | 448 | PartylD | BFRIITH R 7% 7T, Y C8
TR K \

| 452 | PartyRole | A 17, 7R %A PartylD W HUE A & FHIT A X Z £ T Y N4
VA
K # J7 | 448 |PartylD | KR F W EK G E T, Y C8
b % %

| 452 | PartyRole | BU1, 77 U] PartylD By EUE K K A7 b 55 % # 70, Y N4

2 %
K # ¥ | 448 | PartyID | KT E LR N C8
R
- 452 | PartyRole | #4001, 7% %3 PartylD BYHUE KR T E L HARD, | N N4
fk A
& # 77 | 448 | PartyID | X 5 R — @K P N C10
R % R | 452 | PartyRole | BX 101, %o~ % PartylD tWIE h KR TR 5 R —fH#& | N N4
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Z.TecH

b FHIEE R GHR WA STEP #H O (EHNR S FE)
— i & Ik 7
Ik P
# * 448 | PartyID | HEH T HAE LK P~ N CI2
vOE %
# P X 4010, % 7 %4 7] PartyID 8 BUE A & A2 7 37 40 T i R 2

452 | PartyRole N N4

A #E 4 2K F
Ik 7
# % # | 448 |PartyID | BRFFELEERFK P N C17
v OE %

H & % | 452 | PartyRole | BL4011, 3% 77 S # PartyID By BUE A K £ T W H ARG KF .| N N4

K F
4 & A | 448 | PartyID | #EARD N C9
KA 452 | PartyRole | B 117, % 7~ % PartyID By EU(E 4 & A 77 W44 & R A, N N4
448 | PartyID | # #8554 N C9
B M
B 81, &R % AT PartyID W EUE ) K A 77 89 5 7 % 4 A I
M5 | 452 | PartyRole N N4
BEH,
Pt B

LEARFTEWBRGFENTHRAES, BA/ALHEN, #TEBFERT RERES L 5H T A
Ao

4.4.6 W4 5% R % (Password Service, MsgType = U006 )

4.4.6.1.1 W% 558 R4 %)

%S FHA FHRHR Y BES

H &k MsgType = U006

1180 ApplID N2 ¥ Y C6

11 ClOrdID SR NBITHE R T Y C10

48 SecurityID 7= iR Y C12
ITHRA4 A, BEEHE:

522 OwnerType Y N3
1= AR H
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),

v/
‘;TregﬁmHm tEIEAERGHX Gk STEPHEOAE (EHNXFF&)
103=AHL14 3% ¥¢
104=HE X 5
60 TransactTime 1T 5 B 4 B[] Y ntime
54 Side 1=, 2=H%5NEE Y Cl
8539 ValidationCode F A 2B W kv M e R R AR Y E A N C8
58 Text B PR A N €32
HEFNK, BE=3, FHEEEM, KREERRLT W
453 NoPartyIDs Y N2
wREES ARFTLHFRGETLE ., BLBRAD,
% # 77 #% | 448 | PartyID KRTHAH P Y C13
THIK P | 452 | PartyRole | (S5, %7~ % PartylD WY EU(H ) L& 7K H K F o Y N4
K AT | 448 | PartyID RBRTVHRZETRG, AESMHIYHFRZETT, |Y C8
%R 5 %
F 452 | PartyRole | B 1, % 7R S #] PartyID W EUEH AR T b S FE TS, | Y N4
448 | PartyID K AT B b #R A Y C8
KAFE
B 4001, % 77 %77 PartylD W BUE A k2 7 W& L #H K&
WK | 452 | PartyRole Y N4
#
WA
1, 2V H5H5FHHALT:
K I #%R ApplID W4 KA X FBEE A
1. SecurityID, A I # 4f3E 5 799988, B i # IH 5 939988
600120 W] 4 5 7 R %
2. OwnerType % 1 & A

4.4.6.1.2 S5 AR 4 B 4R ST

S FBA FRHR SR | XA
HE K MsgType = U008
1180 ApplID A4 KA Y C6
11 ClOrdID SRANBITERT Y C10
48 SecurityID H AR R A Y C12
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Z.TecH

SRt LA G S WA STEP B0t (BN 5 T4 )
522 OwnerType TR A& KA Y N3
103 OrdRejReason | fE 4875, X 4 W 4 R T B i SR [0 N N5
75 TradeDate X % B H Y date
60 TransactTime B 4R B ] Y ntime
8539 ValidationCode | %45 4 Y C8
58 Text P AE 1 B N C32
54 Side #I1EHL Y Cl
HE AN, BHE=3, FEELZY4, KREERXLTHRHK
453 NoPartyIDs \ \ Y N2
FoRBITVER R, REhEvBRD,
K A T | 448 PartyID RAEFHRHK P Y C13
# % B S5, &7 YUHT PartylD W EBUE & A R FH K
452 PartyRole Y N4
K P Fo
K # T | 448 PartyID RRFT N5 5 %7, Y C8
¥ % = B 1, %7 Y8 PartylD WBUE N K& F V4K 5
B 452 PartyRole Y N4
VYT BT,
K A | 448 PartyID KT E R Y C8
R B 4001, % 7 % AT PartylD BB A L &2 7 th &
452 PartyRole ‘ Y N4
KA VAR,
e

1. OwnerType ¥ 1 & Al .
447 HXEHE

4.4.7.1 ®Wi{4E4 (Order Reject)

PP FBA FRHER Se R *(A
MISES MsgType =j
1180 ApplID w4 KA Y C6
11 ClOrdID SRAFIT R Y C10
48 SecuritylD IEH R N C12
103 OrdRejReason ITHAE 4 Y N5
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Z.TecH

s FEEHERG RS F X STEP # B HE (RN S F4&)
75 TradeDate X B Y date
60 TransactTime 1B 4% B 8] Y ntime
58 Text R P AE B N C32
S5 N, BE=1, FEEE4, KRREEKLT
453 NoPartyIDs B Y N2
N2 -
RETHBR Z B TR, BE 5L
& oo | 448 PartyID Y C8
KT ISR 58T,
¥ % =%
B 1, % 7& % PartylD $y B 4 &
e | 452 PartyRole Y N4
Bl HR T T,
LA
1. HEXALGWVEE ID X pk:
HE KA WAE L EXT MWL 4B ID
#1T# (New Order Single ) ClOrdID
F# w4 (Order Cancel ) ClOrdID
1 3% 3k ( Quote Request ) ClOrdID
MM (Quote ) QuoteMsgID
# M E & (Quote Response ) ClOrdID
# 17 ¥ 4. ( Indication of Interest ) 101D
Jix 2 4 ( Trade Capture Report) | TradeReportID
W 4% 55 75 i 4 ( Password Service ) | ClOrdID

2. AT A E IR B P A H B, SecurityD 8% AT A KR, SecuritylD b

4.4.7.2 FE&R A (PlatformState )

b3 FEA FERMR DY %A
MISES MsgType = U109
FE AR
10180 PlatformID Y Cl1
6= EHHN X ZF 6
FakA:
10181 | PlatformStatus | 0 = NotOpen, = JF#% Y Cl1
1 = PreOpen, 7%

114




),

&.TecH

LRt

EWHIEHERG R 5 WK STEP # MG (EEKRX T &)
2=0pen, T

3 =Break, # =

4 =Close, * M

4.4.73 PATHE 2 X E & (ExecRptlnfo)

LTS FB A FRHER DY il
MISES MsgType = U108
F & AR
10180 PlatformID Y Cl
6= LMK 7 &
8561 NoGateWayPBUs BT ] PBU # & Y N4
— 8560 | GateWayPBU B BT 7] PBU Y C8
10196 NoPartitions e N REE Y N4
— 10197 | PartitionNo P& N K5 Y N4

AT E 4 K2 B4R PBU fr g K 7] %, @t OMS M #HATR EmFAT WL A4, H 9 PBU 7 &
A OMS fri&#: TDGW _E 1y &3k PBU, 7 & 1% TDGW _ 1T [ By H 4t PBU (X & 43T 4 & 2 9 PBU ),

TDGW ZEZ G AT H 44 1 55 PBU, B4 HiTIH M PBU (F ) .

4.47.4 X FEE¥ (ExecRptSync)

S FHA FEHR SR *A
HE K MsgType = U106
10196 NoPartitions CEINE Y N4
— 8560 | GateWayPBU HF AT F] PBU Y Cs8
— 10197 | PartitionNo FeRNaKT Y N4
— 8562 | BeginReportIndex AR PATRE R AT 5 Y N16

¥ 5 [l % 1% 3K # BeginReportIndex BUE 5 A T 0, OMS [ i# #41 % &k <X F 5 EF"ER, BibF

TS ENRERFATA
4475 KX FE5EF A (ExecRptSyncRsp )

S FHA FEHR DY *A
MISES MsgType = U107

115




Z.TecH

s FEEHERG RS F X STEP # B HE (RN S F4&)
10196 NoPartitions TEE R K Y N4
— 8560 GateWayPBU B AT [F] PBU Y Cs8
— 10197 PartitionNo FEHNARKE Y N4
— 8562 BeginReportIndex A RPATRE R )T 5 Y N16
— 8563 EndReportIndex ARISFTHERKFZF Y N16
— 103 OrdRejReason AR5 F FIE A Y N5
— 58 Text ik Y C64

X5 [F] 25 v i o RejReason 4y 0 BF & R k2, HMHE X 741k (4 PBU = PartitionNo HUE

EH) o

4.4.7.6 £ XPATHELE X (ExecRptEndOfStream )

& FB A FRHR SR | KA
HE K MsgType =U110
8560 GateWayPBU R 5 Pk 2T B PBU Y C8
10197 PartitionNo FeakKE Y N4
ARPATRERAFE, KELABNZLSRITRER S
8563 EndReportindex Y N16
3,

TDGW & F 7 & 7] OMS H 31 K& —K, RTZPATRERBELE R, FEZPATRER LT TH

FEHm, & KF 5 % EndReportindex.,
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~ T€CH L BHE% B % 5 A% STEP 0% (ERR %S TS )

iy 3%

Hx— HERE

DL it S AR AR e R A B

uint32 CalcChecksum(const char* buffer, uint32 len)

uint8 checksum = 0;

uint32 i = 0;

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

checksum += (uint8)bufferlil;

return (uint32)checksum;
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~ T€CH L BHE% B % 5 A% STEP 0% (ERR %S TS )

%= PBU XL

¥ B PBU & A JLFF 4 X

I, BETTDGW L ATEREXR G A ARG WERER, RIBRRFET;

2, AR, RV AT ST ERET, HALAKF LT, B0 A BizPbu 45
s

3. EHBHE, kWL S —HFPBUMBITAAR, HAITHR R LR,

BT, WAXFETLREEERHETETE -5 5HWM, TN XSG RGHAE L H 5 5
4K, 3T PBU R 5 B EPBU BT R — W5 544, SUHTHAY, ERARELSRES

ExecRptInfo ¥ & ¥ 128 43T 7 Kk B iy 52 77 8 70
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N

/=
~ FHEA R R F kS % STEP B UM% (EHRFNESFE)

Mx= RGN

WG/ R P9 Text (44 )
0 E#RH Normal Logout
4012 SecuritylD 4 % 2. # W 4 £ Al BizID 4 1%
5000 EfTHEAT 4K Message Exceed Max Length
5001 AT E R A iR CheckSum Error
5002 NG ¥Ry Heartbeat Timeout
5003 F & BH OMS Hk Already Login, try again
5004 HHEHEILE S PARTRETR Login Timeout
5005 AT B TargetCompld 7 IF # Compld Error
5006 TDGW £ BF X EX 7 %%, EHEEiR Not Ready
5007 W IR Internal Error
5008 T bR A B R KA Message Type Illegal
5009 FaRATrEL TR
5010 PartitionNo  4%1%
5011 Pbu 2%
5012 B /NH K JE & Logon H & Login First
5013 BeginReportIndex X {H £5 1%
5014 TN E T HOURK UnsupportedPrtclVersion
5015 HE B IR Message Data Error

E ARPRBRZARERY, RABeERDEREKN R 5 F & /8B 2K E R RERDELEX
T#O

119




~ T€CH AR SRS X STEP B oA (ERFAXS TS )

MEW “ArPRAEERE” AW
SFNAEE TN Text ¥ (FPARAAEREE) , HuwTHN:
TDGW 3 [E] 4 OMS # 47 H & ¥ Text, BliZ & TATH & Prxt bty E4TH E (  OMS & # % TDGW )

O Text 5 BfE .
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