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18 | FID ActionType C TR -S4 (OPTION EXEC)” ¢ ~H 5
(OPTION ABANDON)

19 | FID ActiveTime DT S enainglsl

20 | FID ActiveUserld S BAVERZ 55 1S, FTDStringType<15>

21 | FID AddValue IN-2 | &AL 5 HBiis 554, FIDFloatType<14, 2>

22 | FID AlwDate D RVFE ARG H

23 | FID AlwHisDate D i fF &L RUE H A AlwiisDatec
AlwDate

24 | FID AlwQty UN HeHER R A2 5 FrittE g, k| 2% 7

25 | FID AskLot UN SRR, kR R

26 | FID AskPrice LN-4 | SEH Y, FTDFloatType<12, 4>

27 | FID AutoSuspend SI HaEdbrd 1>, 0>

28 | FID AveragePrice LN-4 | ¥4y, FIDFloatType<12, 4>

29 | FID Balance UN SO, I

30 | FID BalanceValue IN-2 | A FRIES R %0, FIDFloatType<14, 2>

31 | FID BidLot UN SENHCE, i 2%

32 | FID BidPrice IN-4 | SEAA#%, FTDFloatType<12, 4>

33 | FID BroadcastSequenceNo UN IR E A S, it N

34 | FID BroadcastSequenceSeries | UN TR 3205, kil P 2%

35 | FID BuyHedgeOffsetMargin IN-2 | SELRPE IR BI{RIES:, FTDFloatType<14, 2>

36 | FID BuyHedgeOffsetProfit IN-2 | ELR P& &5, FTIDFloatType<14, 2>

37 | FID _BuyHedgeOpenFrozMargin | IN-2 | SEARFFEIEELE{RIE 4, FTDFloatType<14, 2>

38 | FID_BuyHedgeOpenUsedMargin | LN-2 | SERFFGA# F fRAIE4:, FTDFloatType<14, 2>

39 | FID BuyHedgePosition UN SEFGE (), itk Mg T

40 | FID BuyHedgeTurnOver IN-2 | SEARRRAC A, FTDFloatType<14, 2>

41 | FID BuyHedgeVolume UN SERRA B (R, —tH N T

42 | FID BuyOffsetFlag ST T FahrdE 0—H4 1—TF6

43 | FID BuyOffsHPosition UN LA (), I N4 7

44 | FID BuyOffsSPosition UN SLEAR (), iR N

45 | FID BuyPrice LN-4 SEAR AT, FTDFloatType<12, 4>

46 | FID BuySpecOffsetMargin IN-2 | EH-PEIR ERIES:, FTDFloatType<14, 2>

47 | FID BuySpecOffsetProfit IN-2 | EHFBE S, FIDFloatType<14, 2>

48 | FID BuySpecOpenFrozMargin IN-2 | SERFF B RIUES:, FIDFloatType<14, 2>

49 | FID BuySpecOpenUsedMargin LN-2 SEFETF O d AR &, FTDFloatType<14, 2>

50 | FID BuySpecPosition UN SETF i (), i R
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FID TR eyt iR

51 | FID BuySpecTurnOver IN-2 | EFAZEN, FTDFloatType<14, 2>

52 | FID BuySpecVolume UN SERNAE B (), I 4

53 | FID CancelDate D HyH HI H ar A A

54 | FID CancelFlag SI E%%@_o»g@% % 1_>£?ﬁ%$ 24
B B FRL 3T RS AR AN T R S

55 | FID CancelTime DT HUH e B ATA A

56 | FID ClearDate D BEEAW HurRH

57 | FID_ClearPrice g | G5 FIDFloatTypecia, 4), HIXIFAIR
KUt i & CE ¥, W R IC RS Ny 0

58 | FID Clientld S 95, FIDStringType<8>

59 | FID ClientName S BV ZHFR, FTDStringType<80>

60 | FID ClientType C 2N HarARH

61 | FID ClosePrice IN-4 | Y4, FTDFloatType<12, 4>

62 | FID CabType o1 Y& RS, 0-SPZ 1-SPD 2-1PS 3-BUL 4-
BER 5-BLT 6-BRT 7-STD 8-STG 9-PRT

63 | FID ComeFrom HERIE HArA M, FTDStringType<20>

64 | FID ConnectionReference WM AR~ HarARH, FTDStringType<5>

65 | FID Content W R IEX, FTDStringType<500>

66 | FID Currency S o H ﬁ@ﬂr*zﬂ? o M, HEi="RMB”,
FTDStringType<3>

67 | ID Dealgty N I A H A R B =0, HEHI LY, KAk
it}

68 | FID DealStatus ST WEIRFE 0—MHBR 1—HEkE 2—B0E

69 | FID DelValue IN-2 | A3 5 H$E %4, FIDFloatType<14, 2>

70 | FID DeriveAskLot UN HELHEE

71 | FID DeriveAskPrice IN-4 | AESZHM

72 | FID DeriveBidLot UN HEFLNHE

73 | FID DeriveBidPrice IN-4 | HAETZAM

74 | FID Direction ST KEFE 0K, 1%, 2008 WEHAH
LN

75 | FID EndDelvDate D i e 2 EIH

76 | FID EndTrdDate D a2 H

77 | FID ErrorCode S RS, FIDStringType<10>

78 | FID ErrorText S 5% IE N, FTDStringType<100>

79 | FID ExchangeDateTime DT S RG] yyyymmddhhmmss

80 | FID Forcedistime UN it S 0F o o 1) bl 29 R E 11 7 N

81 | FID ForceExitCode ST pEfRH S HAETA O

82 | FID ForceExitMsg S s ifiE R K, FTDStringType<100>

83 | FID ForceGroupld s P45 HAETARH, FTDStringType<24>

84 | FID FuseFlag ST EWThRL 1->F, 0> HETARH

85 | FID Fuselimit IN-2 | ¥EWIERAT H A A

86 | FID Fusepersisttime UN i W e ARSI A], R 2%, H BT AR
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FID TR eyt iR

87 | FID Fusepoint DT LEZIS 8] S G ANA A B r R A

88 | FID FuseRights SI Al SRR 1->HE, 0], HATNO

89 | FID HedgeDate D H i H 3

90 | FID HedgeFlag SI FARPRIE 18, 3->EIARE

91 | FID HighLimit LN-4 | k458, FTDFloatType<12, 4>

92 | FID HighLimitRate S WA= ZE HRTAM, FIDStringType<4>

93 | FID HighPrice IN-4 | & &, FTDFloatType<12, 4>

94 | FID HoldQty UN FrofaE, kM, AR

95 | FID InitMargin LN-2 | #IUBARIES:, FTDFloatType<14, 2>

96 | FID InsertTime DT S NI [E]

97 | FID InstrStopCode ST IR R HHETN 0

98 | FID InstrumentId S & A G, b, ﬁ Bty WS509, BB A
WS509C1600, FTDStringType<20>

99 | FID InstrumentName S EL144HFR, FTDStringType<80>

100 | FID InstrumentStatus C G G IRAES (N— 1B, S—HEkE, D—MIER)

101 | FID InstrumentType ST GEER 008, 1R 2: HA

102 | FID InstrumentVersion ST HAMAS HETRNO

103 | FID TpAddr . zs:z:%%ﬁ’] IP Hitht 21 192. 168. 99. 100,
FTDStringType<20>

104 | FID LastLot UN B JE— RS FH, WA, kS

105 | FID LastPrice IN-4 | HHiifr, FTDFloatType<12, 4>

106 | FID LifeHigh LN-4 | [ 52 iy S A A%, FTDF loat Type<12, 4>

107 | FID LifeLow IN-4 | 7 SRR A A A%, FTDFloatType<12, 4>

108 | FID LimitPrice A PRAN (Bl B4 e B R 1)
FTDFloatType<12, 4>

109 | FID LongOffsFrozHPosition UN Z 3P IR T (PR, 3t X% 7

110 | FID LongOffsFrozSPosition UN L3P G ERFAT (1), kI 7

111 | FID LongOpenFrozHPosition UN Z AT BIELE R TF (R), Z#HRIMNE

112 | FID LongOpenFrozSPosition UN Z AT BIE LR TF (1R, Z#HRIMNE

113 | FID LowLimit IN-4 | EKEAR, FTDFloatType<12, 4>

114 | FID LowLimitRate S PSR HATA R, FTDStringType<4>

115 | FID LowPrice IN-4 | &A%Y, FTDFloatType<12, 4>

116 | FID Margin ILN-4 | {#iF4:, FIDFloatType<12, 4>

117 | FID MarketId S Tﬁt@gﬁﬁg H 4" 2080017,
FTDStringType<10>

118 | FID MarketMatchDataStatus SI B ENRIERAZATHE 1K, 0%

119 | FID MarketName S T4 FK, FTDStringType<80>
W IR 8ORG AR, Kitd, 1
RYhdk, v LLE SR, 3O TR sa i N FIT 4

120 | FID MarketStatusId ST BB, 13->JF B sa i NP AR B, TR A&

SEN TR, 14->FF e 50, 4 8 9> SRS
S, 5 8 11->8 5 B, 6> KRG HEM
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FID TR eyt iR
Bt 7 B 10->73 5 A
WAL B 1> BRI 438 g, 2-> R &B

121 | FID MatchCondition SI IYRAE, 3> B AR, 4> BUH T R, 5->14
& HHIRTA 2%

122 | FID MatchDate = 5y H A

123 | FID MatchSession R FE I ) H AT A

124 | FID MatchTime DT JRAZ B[]

195 | FID MaxLot o %kﬂ?ﬁfiﬁz, RN AR R KT, B
Fi A 1000, — 3 /R 2% 7

126 | FID MaxOrderLocalld S B R IAR A S 5, FTDS tringType<24>

127 | FID MessageReference S ﬁﬁ):'ﬁi}(iﬁﬁ, HIEER
FTDStringType<6>

128 | FID MinimalVolume UN BN RE B, ki M4, B R A

129 | FID MinLot UN BN ERFH BHETA 1, kN

130 | FID NewPassword S B4, FTDStringType<40>

131 | FID NewsType S HEZEAE HAr=" 0", FTDStringType<3>

132 | FID NewsUrgency C KRR HATARH
FFEEtRid 006, 106, 2->5°F, 3->

133 | FID OffsetFlag SI IR T R0 JBESF- 3, 4> 1T R~ A s JBE T
RN

134 | FID OldPassword S IH 4, FTDStringType<40>

135 | FID OpenInterest UN R, it

136 | FID OpenPrice LN-4 FF#E:AT, FTDFloatType<12, 4>

137 | FID OpenQty UN SO, I

138 | FID OrderActionCode ST AR AIRD 0 >MIRR, 1->HEL, 2> ¥is

139 | FID OrderCMBType SI ?&ﬁ?&‘ﬂ:@{j@ﬂ’bito_?mim’bm_ﬁﬁ
#r, bit3—>1EH, bit7T- >4 A 5E

140 | FID OrderDate DT HiE H A

141 | FID OrderLocalld S A4S, FIDStringType<24>
RERDS 0> AEBAAL, 1> 5 BRAZ IETE BA

142 | FID OrderStatus SI 5U¢,2—>%B§J\EE§T;EM§UEP;3_>5EJJJ‘Z/‘EJ?:‘.
FEBAN B H, 4-> K i A8 AN AE BA A, 5> Hill 5
6> 14 L fjr A

143 | FID OrderStatus? SI giﬁ O—HifR 1-HE 2—8 3—mEm

144 | FID OrderSysId S & F4% 5, FTDStringType<20>
A 0 >FRMY, 1->Tit, 3->1E45, 7->4H

145 | FID_OrderType sp | GE 0 BAEL, 102K & £ R
ik, 103> 1 SR 4R A, 104> 3 B AL 7 47
i, 105> 1 KM B2, 106> AL Sl 57

146 | FID ParticipantId 3 Gy 4x Bigwis, FTDStringType<24>

147 | FID ParticipantName 24K, FTDStringType<80>
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FID TR eyt iR
. SRR 0>HE, 1KLL, 20854, 3%
148 | FID ParticipantType ST Sl 4-> T
149 | FID PartiTrdRight SI 2= ARUR 0->584s, 1> Ha[ F, 2> AL 5
150 | FID Password S 14, FTDStringType<20>
151 | FID PreClose IN-4 | BiCELI#%, FTDFloatType<12, 4>
152 | FID PreOpenInterest UN Wi H 2S5, XmTh 5, ki 2 7
153 | FID PreSettle IN-4 | BigEHE M #%, FTDFloatType<12, 4>
154 | FID Price IN-4 | k&, FIDFloatType<12, 4>
155 | FID ProtocolVersion S e FT_D Rk TR 7 e 2, 11
FTDStringType<8>
156 | FID Pubstyle SI SEMBY BA LATIE K AT T 0> K 1-> KA
157 | FID Qty UN i B, kI 2
158 | FID RemainQty UN Tl RAE (R EEE), bk ey
159 | FID RegDate D R & T8 H B
160 | FID ReqQty UN TS HCE 2 R ECE, T
161 | FID RegSegNum S WA R FEH) 5, FTDStringType<20>
162 | FID RequestBy ST KT (0->— Mz i, 1->38 5 )
163 | FID ResponseTime DT T SR 1A 82 A (]
164 | FID SecondLeg S HA B R, FTDStringType<20>
165 | FID SellHedgeOffsetMargin IN-2 | S2fR PR BI{RIES:, FTDFloatType<14, 2>
166 | FID SellHedgeOffsetProfit IN-2 | SER P47, FTDFloatType<14, 2>
167 | FID_SellHedgeOpenFrozMargin | LN-2 | SEfRFF GRS fRIES:, FTDFloatType<14, 2>
168 | FID SellHedgeOpenUsedMargin LN-2 SEAR T FH{RIE 4, FTDFloatType<14, 2>
169 | FID SellHedgePosition UN SEHGE (R, kI N2 7
170 | FID SellHedgeTurnOver IN-2 | SERAAC N, FTDFloatType<14, 2>
171 | FID SellHedgeVolume UN SE RS B (1), 3k 2%
172 | FID SellOffsetFlag ST I EhRE 0—HE 1—F4
173 | FID SellOffsHPosition UN SEEAEE (), k2%
174 | FID SellOffsSPosition UN SEPA R (1), k] %
175 | FID SellPrice LN-4 | ST, FTDFloatType<12, 4>
176 | FID SellSpecOffsetMargin IN-2 | 2P R BIRIES:, FTDFloatType<14, 2>
177 | FID SellSpecOffsetProfit IN-2 | 28 FE &, FTDFloatType<14, 2>
178 | FID_SellSpecOpenFrozMargin IN-2 | SEEIFEIHELRIES, FTDFloatType<14, 2>
179 | FID_SellSpecOpenUsedMargin IN-2 | SEHEIFEEHARIES, FTDFloatType<14, 2>
180 | FID SellSpecPosition UN IR (7)), iM% T
181 | FID SellSpecTurnOver LN-2 SEFE A A, FTDF loatType<14, 2>
182 | FID SellSpecVolume UN SRR (1), i 4%
183 | FID SendTime DT HiLE]  hhmmss
184 | FID SequenceNo UN A0S, I 2%
185 FID SequenceSeries - AR5, iR/ 2% P
([A] FID_DataFlowFlag) BHRR AR 0 >X1ER 1->R AL 2> &R
186 | FID ServerAppName S RN RS LZFR BEiARH

10
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FID TR eyt iR
FTDStringType<20>

187 | FID SettleFlag SI 00— 1—F0

188 | FID SettlePrice IN-4 | M HRE|LEE AN, FTDFloatType<12, 4>

189 | FID ShortCutKey C WNAERE, HARH, BATCN O

190 | FID ShortOffsFrozHPosition | UN TP RHRE RO T (IR), b hI M 2% 7

191 | FID ShortOffsFrozSPosition | UN PR RO T (1), b h M2 7

192 | FID ShortOpenFrozHPosition | UN ATV F O T (), 3k 2%

193 | FID ShortOpenFrozSPosition UN AT EIEEF AT (7)), kN 7

194 | FID SpdDate D FHu6E H

195 | FID SpdEndDate D g5 H

196 | FID StartDelvDate a2 #H HErARH

197 | FID StartTime DT oA E H AT A A

198 | FID StartTrdDate D sz 5 H

199 | FID StayTime N WE A BT[] (FB), 0 RoRASBR ), — b i)
2 95d

200 | FID StopPrice LN-4 1EF4 4%, FTDFloatType<12, 4>

201 | FID SuspendTime DT e A

202 | FID ThroughTime DT ELFIE H AR

203 | FID Tick g | NS GAL FTDFLoatType<12, 4>, HlHI,
NFER 1, FRAEN B

204 | FID TimeOut s ﬁ%%iﬂﬂ%%ﬁﬂ‘l‘ﬂl‘ﬂﬁ% =AM
FTDStringType<3>

205 | FID TimeSpan S $T§§’HE§Q%%Z<QEE§’ﬁﬁiﬁ%%ﬂ<ﬁﬁﬁ§
HurA&H, FTDStringType<3>

206 | FID TimeStamp DT BE#k  format=yyyymmddhhmmss

207 | FID TotalMarketMatchData UN RILERAAT I IC S B, — k| X 2%

208 | FID TotalVolume UN P Yl Y il G2 95 2

209 | FID TradeDate D T o ZHEH W

210 | FID Tradeld S A g5, FTDStringType<20>

211 | FID TradeLot UN RSNl By W [ B R 1 L < 9 2

212 | FID TradePrice IN-4 | BHAE M, FTDFloatType<12, 4>

213 | FID TradeRights ST G RLR

214 | FID TradeTurnover UN RURAZ &0, WA T, ik 2

215 | FID TradeType ST WA HRA HAEiN 0

216 | FID TradeVolume UN A AT &, k] 2%

217 | FID Unbalance UN KEOHE, Mg T

218 | FID Unit N 5 F-Fe $, 5140, WT/WT/GN=10, CE=5, — it
IR 2% )

219 | FID UpdateTime DT e e A& B )

220 | FID_URLLink S ﬁtvﬁ%ﬁﬁWEB Wkah HurAH
FTDStringType<200>

221 | FID Userld S T 5 B, FTDStringType<15>

11
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FID TR KR iR
222 | FID ValidThrough D R AL yyyymmdd
223 | FID VirtualQty UN ARG, kT
224 | FID VolAskLot UN MR, kR %
225 | FID VolBidLot UN MLNHE, k%
226 | FID Volume UN Bog, b g
297 | BID VolumeTotal o Pl e AR R (DL N BAr) , kil o 2%
?
228 | FID VolumeTotalOrginal UN Rip 8 HH IR (AFRHRM), —dHFE
?
229 | FID WDTime DT R s ]
230 | FID YdBuyHedgePosition UN AERE R (fR), ZkHI MLy
231 | FID YdBuyOffsHPosition UN SEPHE R (FR), 3k 2% 7
232 | FID YdBuyOffsSPosition UN SEPRER ($8), b N2
233 | FID YdBuySpecPosition UN TSRO (F%), k% P
234 | FID YdLongOffsFrozHPosition | UN ;Eg%y@@%%@i(%’*ﬁﬁ%mé%
235 | FID YdLongOffsFrozSPosition UN ;E%;&?@{E%%@i(&),glﬁﬁ?lJIWé%
236 | FID YdSellHedgePosition UN ATSEREE & (), ZHEHIM % T
237 | FID YdSell0ffsHPosition UN ST HER (PR), | 28 7
238 | FID YdSellOffsSPosition UN SETHER (), b 2P
239 | FID YdSellSpecPosition UN AISERE Q& (%), b hI sy
240 | FID YdShortOffsFrozHPosition | UN éayf%%@‘@‘%%ﬁiﬁ)’:1‘%%%
241 | FID YdShortOffsFrozSPosition | UN éayf%%@‘%%%ﬁiﬁ)’:1‘%%%
242 | FID Reserve S FEARHS, RG T AR OREE 7B
243 | FID BuyHoldQty UN SN
244 | FID SellHoldQty UN e
245 | FID AvgBuyPrice IN-4 | 0
246 | FID AvgSellPrice IN-4 | ¥
247 | FID BuyVHolding UN ALK
248 | FID SellVHolding UN I
249 | FID OpenPL IN-2 | #BhifT
250 | FID OpenDate D PAREN=E:
251 | FID HedgeVHolding UN EMRERT =
252 | FID MaxOpen UN B KRG E
253 | FID CurMaxOpen UN E B FNCIPI RN s
254 | FID LastHolding UN FEHFF G &
255 | FID CheckFunds IN-2 | Esi R &S
256 | FID RealFunds IN-2 | SEPR#%t 4
257 | FID LastMarginAmt IN-2 | FEH RN AR

12
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FID TR B gt Eiiipu
258 | FID CurrMargin LN-2 | HETNAS e ARIE 4
259 | FID OpenMargin LN-2 | & HFERAARIE S

4 WS

P ELTFEMNMERY (AP ERZEHEEL) BT REFIFINFEI, EFRE
5 FID_SequenceNo FE, TEWBIMEIEGF BT RSP HFBEKES] FID_Chain.
FID_SequenceNo. FID_DataFlowFlag =N FB%,

4.1 X5 RFEFIEXR (PID): 0x00016

ReqUserLogin 725 (PID): 0x00016
T
AR KA | #iid
FID_DataFlowFlag ST BARRAATE: 0>XIER, I>FVER, 2->) R
FID ParticipantId S R ]
FID_UserId S 525 G it
FID Password S 14
FID ServerAppName S 2N RS 4 FR
FID ProtocolVersion S ﬁ}zﬂ FTD fiiAS, Hur=2. 11, & 2 Ay TCP

71 (R 2 AT, 11 WA UDP 4745 (Bif) 4

UMT )
FID TimeOut S R A S i fal e B, H AT AR H
FID IpAddr S ESRFH N IP Hukk, 40 192. 168, 99. 100
FID SequenceNo UN FEH S, ZHEH N2
FID INIT PASSWORD S AL R T
FID AUTH SERIAL NO S BT 55
FID AUTH CODE S ALY

42 XZRERMNE (PID): 0x10016

RspUserLogin #5445 (PID): 0x10016

TR
BFR KA | #R
FID DataFlowFlag ST IR Ak 0->XHER, 1>RA T, 2->7 #ii
FID ParticipantId S B ESAE
FID_UserId S A2 5y A Y
FID Password S 14
FID ExchangeDateTime DT TS5 RS A yyyymmddhhmmss

13
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FID_TimeSpan X, IEHCRRARIX, SRR PEIX HEToR

FID_IpAddr BoREN 1P bk 5T 5 53 8 SR SR B
IpAddr

FID_MaxOrderLocalId S BRI AR A S

FID MarketTd S i ghs H iy ZCE001”

FID MarketStatusId ST 358 G IRES

FID BroadcastSequenceNo | UN TR A B e 51 5, 3k P 4%

FID ErrorCode RS

FID ErrorText R IESL

FID TimeStamp DT BFE#k  format=yyyymmddhhmmss

4.3 ZHEEFIELIEK (PID): 0x00017

ReqUserLogout iy 45 (PID): 0x00017

FE
ZFR KA | iR
FID DataFlowFlag ST BHRRAFR 0->X G, 1->FAF W, 2> #ii

FID ParticipantId

]

FID Userld

Fl sl

N
Y

5 RS

44 XZREFRHENE (PID): 0x10017

RspUserLogout 545 (PID): 0x10017

FE:
SR KA | fd
FID DataFlowFlag SI AR 0->XE, 1->FAE U, 25T # iR
FID Participantld S A5 & i
FID Userld S 32 5y A GG
FID ExchangeDateTime DT LS RGTE] yyyymmddhhmmss
FID ErrorCode S ErR Ay
FID ErrorText S Bz 1E L
FID TimeStamp DT IEJ8E  format=yyyymmddhhmmss

4.5 X HRIENHEIEK: (PID): 0x00018

ReqUserPasswordUpdate #ig45 (PID): 0x00018

T
R RA | #HiR
FID ParticipantId S A 5 2% DLy
FID UserId A2 5y A G b

14
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FID NewPassword

o4

FID OldPassword

IH 4

4.6 X5 RIENEBNE (PID): 0x10018

RspUserPasswordUpdate
FE:

1
e

(PID): 0x10018

R KA | #R

FID Participantld S A2 5 2% LY

FID Userld S 5 G gt

FID NewPassword S B4

FID_ErrorCode S U AME]

FID_ErrorText S FRIEN

FID TimeStamp DT I TRIE  format=yyyymmddhhmmss

4.7 MEPEFNIER (PID): 0x00003

ReqOrderInsert fix45 (PID): 0x00003

?Eﬁ:

R R | #Hid

FID OrderSysId S SAGE RS

FID OrderLocalld S TS

FID Userld S A5 D1 Y

FID ParticipantId S A 5 2% R

FID ClientId S R T

FID InstrumentId S G4m0 fl, B WS509, HAEA WS509C1600

FID Direction ST SESEJ A 0>, 1->3%

FID OffsetFlag SI FFEFRid 0716, 1P, 2->58°F, 3->RIBEIT
RGP, 4->FIEF A5 BT

FID HedgeFlag ST BRbRIL 18, 3->EHARE

FID StopPrice IN-4 | b0 4%, FTDFloatType<12, 4>

FID LimitPrice IN-4 | FRAY (Bubdie B R ) |, FTDFloatType<12, 4>

FID VolumeTotalOrginal | UN JRuG e R E (LN R 27

FID OrderType ST WAL 0> RRAMY, 1>, 3> 1840, 7O H A %
i, 101->B RN, 102->FF BRI, 103->15R
A, 104> AR SAT A, 106> BHEUR F1 7 57

FID MatchCondition ST W AT B 1-> B 4 EB R g, 2-> By 3540 B
22, 3> HA M, 4O BEEATA R, 5->%8 w HIHETE
R

FID MatchSession 495 i 5| M E e 1 N2 |

FID ValidThrough AR RIZR yyyymmdd

15
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FID MinimalVolume UN /DT B, kR N 28, B TR H

FID AutoSuspend SI Hahibrd 18, 0>

FID InsertTime DT SN[

FID MessageReference S A X8R, £FER

FID CmbType ST HAEERRR, 1- TR BN, 2- Ik s &
], 3-Hi#X BUL, 4-BER, 5-BLT, 6-BRT, 7-STD, 8-STG

FID SecondLeg S HeE s iR

4.8 WPENE (PID): 0x10003

RspOrderInsert fix45 (PID): 0x10003

?‘Eﬁ:

R KA | Hik

FID_OrderSysId S & F S

FID_OrderlLocalld S eItk

FID_UserId S 52 5y it

FID Participantld S AL 543 01 i

FID ClientId S = G

FID InstrumentId S GRS mlan, HATE N WS509, HARH WS509C1600

FID Direction ST SESETTIA) 0->3K, 1->3E

FID_OffsetFlag ST TFEARE 0001, 1->°F@, 20581, 3> HIHRIT
GGG, 4R ERR T

FID_HedgeFlag SI BrRBRIE 1>, 3->EWIRE

FID StopPrice IN-4 | IE3RN#%, FTDFloatType<12, 4>

FID_LimitPrice LN-4 | BRAY (ERaESE BRI OR4 ) |, FTDFloatType<12, 4>

FID VolumeTotalOrginal | UN SR R E (LA b 2% 7

FID_OrderType ST WERA 0> R, 1>, 3> 1b 4, 7> A A
B, 101> RN, 102->RF @ &R, 103215 3K
i, 104->HIBUR 34748, 106> IR 178 5%

FID MatchCondition ST WA B 1> B A 0 Rl 52, 2-> RIS 58 43 J
A8, 3> B HA R, 4->BUH T R, 5->48 € HIWRTA
R

FID MatchSession W et E] HErAH

FID_ValidThrough AR TR 2K yyyymmdd

FID MinimalVolume UN /NS, bl Sy, B TR

FID AutoSuspend ST HahiEhE 1>, 0>

FID InsertTime DT SN A

FID MessageReference S P & . &EER

FID_CmbType SI HE e RN, - &R, 2- W s f A &
F, 3-34 BUL, 4-BER, 5-BLT, 6-BRT, 7-STD, 8-STG

FID SecondLeg S HA e e R

FID ErrorCode S RS
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AR i BT

TR Ty Bl S e e L V3.4

FID ErrorText

S

B IESC

FID TimeStamp

DT

I A format=yyyymmddhhmmss

4.9 BHHRNWEREANIER (PID): 0x03003

ReqQuotMarketRsp iy &5

(PID): 0x03003

TR

2R KA | #R

FID OrderSysld S G R

FID OrderLocalld S At =1

FID UserlId S 22 5y A G b

FID ClientId S & il

FID Instrumentld S G5, i, WL WS509, HIAA WS509C1600

FID BuyOffsetFlag ST TP ahrd 0—HFE 1—F6

FID BuyPrice LN-4 | &4y, FTDFloatType<12, 4>

FID SellOffsetFlag SI I FEhRE 0—He 1—F6

FID SellPrice IN-4 | 23R4T, FTDFloatType<12, 4>

FID Volume UN B, k4

FID StayTime UN WE R (FP), 0 RoRAIRGI], —adkhl sy, H
HIARH

FID ReqSeqNum S RIMERF A5

410 RN E (PID): 0x13003

RspQuotMarketRsp fiy&*5 (PID) :0x13003

T

R RA | #HiR

FID OrderSysld S NGE k=

FID OrderLocalld S e At =1

FID Userld S 5L Gy b i i

FID ClientId S & i

FID InstrumentId S ALY, Bilhn, TN WS509, BB WS509C1600

FID BuyOffsetFlag SI TP athrd 0—H4E 1—F4

FID BuyPrice LN-4 | 34y, FTDFloatType<12, 4>

FID SellOffsetFlag ST I PEhrdE 0—HE 1—TF6

FID SellPrice LN-4 | SE3R4fr, FTDFloatType<12, 4>

FID Volume UN Krgr, b

FID StayTime UN WE 1S RN E] (FP) , 0 FonA PRI, —dkhi e e, H
HIARH

FID_RegSegNum NG R TH 5

FID ErrorCode FRAHS

17




AR T BT 3
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FID ErrorText S iR IEC
FID TimeStamp DT BFE#k  format=yyyymmddhhmmss

4114 B BEER (PID): 0x00004

ReqOrderAction #5425 (PID): 0x00004

F B
LR KA | HER
FID OrderActionCode ST REEEERARY 0> MRS, 1->HE8, 2 0%

FID OrderSysld

BFGS

FID ActionLocalld

A G 5

FID InstrumentId

SIS N, BTN WS509, HAR A WS509C1600

FID InstrumentVersion | SI ESARAS HHETN O
FID UserlId S A2 5y R Ykl
FID OrderType ST A 0-D[RAMY, 1>, 3184, 7T-OH A

101->E RN, 102> K G E RN, 104>
AT, 105> AN TE K B2, 106> HIREU T

4.12#RBBIENE (PID): 0x10004

RspOrderAction f5&5 (PID): 0x10004

T

By KA | #R

FID OrderActionCode ST HOREAE RIS 0> MIER, 1>, 2B

FID OrderSysId SMGIE k5

FID ActionLocalld PR A G

FID InstrumentId Y Bltn, BTN WS509, HIRCA WS509C1600

FID InstrumentVersion | SI HYIMAS HETNO

FID Userld S 525 ity

FID OrderType ST WAL 0->FRA, 1->TiH, 3> 1h4, Todl G E #
101->FFHH N, 102->FF BB RN, 104> IR T)
ATAE, 105 >HRAN 5 R 7, 106> AU 1T

FID ErrorCode ERARY

FID ErrorText Him1E

FID TimeStamp DT B format=yyyymmddhhmmss

413 R A EIFER (PID): 0x00006

ReqQryOrder 745 (PID): 0x00006

TBG

| ZHF

| e |

iR
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TR Ty Bl S e e I V3.4

FID InstrumentId S ELYmRY filhn, 2N WS509, HARUA WS509C1600
FID InstrumentVersion | SI EYIRAS HEINO

FID ParticipantId S 5L 5 2% A ikt

FID Userld S A2 5 DL iy

FID ClientId S % iy

FID OrderSysld S SMGIE k=

4.143R AT E

(PID): 0x10006

RspQryOrder 45 (PID): 0x10006

FE

B KA | #r

FID OrderSysld S SEEDRS

FID OrderLocalld S Tt

FID UserId S 5L 5 LY

FID ParticipantId S AL 5 2% R ks

FID ClientId S % it

FID InstrumentId S HLgES Fln, W1 WS509, IR WS509C1600

FID Direction ST LRI 0->3K, 1->38

FID OffsetFlag ST TFAFRIE 0T, 1->F 4, 2> F

FID HedgeFlag SI FARFRC 180, 3->ERME

FID StopPrice LN-4 | (b4 4%, FTDFloatType<12, 4>

FID LimitPrice LN-4 | FRAY (ke SR 4D, FTDFloatType<12, 4>

FID VolumeTotalOrginal | UN a6 S R E (DL AR |, I 4% 7

FID OrderType SI WA 0> FRAYY, 1R, 3->1bd0, 744
101-> & FI#f IA, 102> F5 B R H 1A, 103> 185 K #H
i, 104> AR 34748, 105> A 37 K 1 B2, 106> 1A
BT 55

FID VolumeTotal UN PR B HHEE (DT NERADD |, it HIN 7

FID MatchCondition SI W R AT B AE 1> BB 4 50 R AL, 2> BB 58 43 Bk
22, 3> AR, A BUERTA RL, 5> 2 H IR L

FID MatchSession C e Az i e H AT H

FID ValidThrough D AR T Z) 5 yyyymmdd

FID MinimalVolume UN /NS B, HERI NS, H AT AR

FID AutoSuspend SI G 1R, 0>/

FID OrderStatus SI WEIRE 0> BT, 1>ER I AT IBAEBA A th, 2>
5y AEATE BN R, 3> K A I FE B A R, 4> A %,
TATEBNS R, 5>, 6-> L4 B fir
B BRACIETE AT H - 5 B, R A s R
o RS ATEBAT I H 5 B, R A s R
RRAZIETERNF - 8 BB, R = R
KRIRZEATENT - 8 BT, R = R

FID InsertTime DT SN A]
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FID_ActiveTime DT WO I (8]

FID SuspendTime DT FE A

FID UpdateTime DT 1 Jm I EU 1)

FID ActiveUserld S PAERL 5 Rt

FID Margin LN-4 | {#iF4:, FIDFloatType<12, 4>

FID ForceGroupld S PSS HArAR A

FID TradePrice LN-4 | S AN, FIDFloatType<12, 4>

FID_TradeVolume UN A AT, k] R4 PP

FID MessageReference S A E e R, SEER

FID CmbType SI HEE R, - R, 2- 18w WA &R, 3-
WML BUL, 4-BER, 5-BLT, 6-BRT, 7-STD, 8-STG

FID SecondLeg H A e s R

FID ErrorCode R AR

FID ErrorText R IES

FID TimeStamp DT I format=yyyymmddhhmmss

415 ER AR B EFIFEK (PID): 0x03010

ReqQryOrderBySysId 745 (PID) :0x03010

F B
B KA | #HR
FID OrderSysld S IR [R5
FID Participantld S T o4 Ry
FID Userld S 52 5 B Y
FID ClientId S R T
FID InstrumentId S G905 BN, A5 WS509, AN WS509C1600
FID OrderCMBType SI WA AT AR bitO—> PR AT Y, bit1—>FE

WA, bit3—> 1k, bit7>HE E 8

416 ERARBBEEFIGNE (PID): 0x13010

RspQryOrderBySysId x4 (PID): 0x13010

?‘Eﬁ:

B4 i3 RA | HiR

FID OrderSysId S A T RES

FID OrderLocalld S Tt T

FID Userld S A2 5 D1 i

FID ParticipantId S 5L 5 2% A ikt

FID ClientId S % iy

FID InstrumentId S A flan, BATEA WS509, HHEA WS509C1600
FID Direction ST SESEJIA 0>, 1->3%

FID OffsetFlag ST HFEhrid 00, 1->F6, 25 F
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FID HedgeFlag SI BARPRD 181, 3->EHRE

FID StopPrice IN-4 | IEH ¥, FTDFloatType<12, 4>

FID LimitPrice LN-4 | B4 (BubiE SR, FTDFloatType<12, 4>

FID VolumeTotalOrginal | UN JRaG S B R (DAF A |, kil 2 7

FID OrderType ST AL 0->PRAY, 1>, 3-> 140, T->H G e
101> E R #A, 102> F¢6 E LR #1A, 103> 15 K ik
M, 104> AR A3 47 48, 105> 4R 18 K i 52, 106-> 34
O TA &

FID VolumeTotal UN Pl A E (VT REALD |, gk hl 27

FID MatchCondition ST WA B 1> B 43 A, 2> B A 38 49 ik
A2, 3> HA R, A-BUHATA AL, 5—>%8 € HHIRTA 2%

FID MatchSession C e Az I ] H AT AR H

FID ValidThrough D ARSI 2 yyyymmdd

FID MinimalVolume UN /NS, IS, HETR A

FID AutoSuspend ST HahEhrd 1>H, 0>/

FID OrderStatus SI AR 0 >BHEEE, 1535 ASIEAERNT 1, 2>
B A ATERAF 3> K RAZIEAE A B, 4> K il
ZEATEBNGIH, 5> H5, 6> 145 FLfi R
B AS IR AE AF A - 5 B0, R A SRR E
5> BEATE NS - R, R B R R E
KRR IELEAF P - 5 BB, RS = R
REAEATEBNFH - B, R R = iR B

FID InsertTime DT SIS [E]

FID ActiveTime DT B T TE]

FID SuspendTime DT e N [a]

FID UpdateTime DT B¢ Je B B (]

FID ActiveUserlId S RS 5y 51 i

FID Margin LN-4 | {#iF4:, FIDFloatType<12, 4>

FID ForceGroupld S P S HAErARH

FID TradePrice IN-4 | EHT A HE, FTDFloatType<12, 4>

FID TradeVolume UN A As i, I N

FID MessageReference S H P EE X FFEER

FID CmbType ST HeEE R, 1-HikE HER, 2- 1 E & E
F, 3-HA#X BUL, 4-BER, 5-BLT, 6-BRT, 7-STD, 8-STG

FID SecondLeg HE e s i

FID ErrorCode RS

FID ErrorText R IEX

FID TimeStamp DT WfE] 8, format=yyyymmddhhmmss

41732 A E R SR A EFIFR (PID): 0x03013

ReqQryOrderBylLocalld #5745 (PID): 0x03013
TFB:
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B KA | #iR

FID OrderLocalld S Tty

FID ParticipantId S 5L 5 2% A ikt

FID Userld S A2 5 DL iy

FID ClientId S % P iy

FID InstrumentId S A i, #ATEAN WS509, A WS509C1600

FID OrderCMBType ST KRR A i AL PR, bitO—>FRM A TT Y, bit1->FR A
AT, bit3—> 145, bit7T->2H A

FID Reserve S TREE 7B, AR

41812 ERASHATFIGNE (PID): 0x13013

RspQryOrderByLocal Id iy4*5 (PID): 0x13013

TR

B RE | #iR

FID OrderSysId S & A9

FID OrderLocalld S Tt T

FID UserId S AL 5y A

FID Participantld S T 52 gy

FID Clientld S % gk

FID InstrumentId S AL i, W WS509, MR WS509C1600

FID Direction ST SKLT7IA) 0->3K, 1->3%

FID OffsetFlag SI TFPEFRE 0->JF 4, 1A, 2>

FID_HedgeFlag S1 Betrbric 18, 3->EMRE

FID StopPrice LN-4 | 1E3 ¥, FTDFloatType<12, 4>

FID LimitPrice LN-4 | ROy (BObEdE SRR 1), FIDFloatType<12, 4>

FID VolumeTotalOrginal | UN JEaG s Rk B (LT A, b hl 2t

FID OrderType SI BT 0->PRANY, 1->Til, 3-> 10480, T->H G B
101> & A I, 102> #F & & R AL, 103> 38 R 3k
r, 104=> B A3 4748, 105> 4 A i35 >R i Bz, 106> 3]
BT+

FID VolumeTotal UN Pl S AR ECE (LT A, kil 2%

FID MatchCondition SI WA R 1> BRI 4 8 558, 2> B 36 43 ik
&2, 3> X HA R A>BUHRTA 2K, 5—>3 5 H I 3%

FID MatchSession C R I A H AT

FID ValidThrough D BN TEZH yyyymmdd

FID MinimalVolume UN BONEASE, TR, H TR

FID AutoSuspend ST A RS 155, 0>

FID_OrderStatus SI ARG 0> IR, 1->8 7 IRASIEAE NS, 2>
A7 S AAEBR B T, 3> R R ACIEAE BA B 7, 4> K B
ZAFEBNFI, 54, 6-> 1k H il
R RASIEAE B o - 58 B, AR A BRI ER
A8 RASAE B - 58 S e, R RS BRI ER
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AR RASEAEBNF T« TE BRI, A A B = AR AU
RBESAEBNI e ERiE, R E=H iU

FID InsertTime DT SIS [E]

FID ActiveTime DT T I ]

FID SuspendTime DT e s A

FID _UpdateTime DT I JEAB U [R]

FID ActiveUserld S HAEAL ) A D

FID Margin LN-4 | {#iF4:, FIDFloatType<12, 4>

FID ForceGroupld S S HarAR A

FID TradePrice LN-4 | HHi A #%, FTDFloatType<12, 4>

FID TradeVolume UN A AT B, kI R4 P

FID MessageReference S H P B SE. &FEER

FID CmbType ST Mo e BRI, 1-WI T s IR, 2- W B ws i AP A), 3-
#ARL BUL, 4-BER, 5-BLT, 6-BRT, 7-STD, 8-STG

FID SecondlLeg MG R

FID ErrorCode RS

FID ErrorText R 1EXC

FID TimeStamp DT B a8 format=yyyymmddhhmmss

4. 19EHRETEEIAEK (PID): 0x03017

ReqQryHedge f74&*5 (PID): 0x03017

FE:

ZR KA | #R

FID Participantld S T o4 Ry
FID_Userld A2 o) b1
FID ClientId w7 Y

FID OrderStatus2 ST WRE HErkRH

420 EHIRETEEIANE (PID): 0x13017

RspQryHedge fy4*5 (PID): 0x13017

?‘Eﬁ:

B4 i3 Eyit 7 )

FID OrderSysId S HiG P S, yyyymndd+5 5

FID HedgeDate D FiE H 1

FID ParticipantId S 5L 5 2% A ikt

FID Userld S A2 5 D1 Y

FID ClientId S % iy

FID InstrumentId S ALY BN, BTR WS509, BHBUA WS509C1600
FID Direction ST SESEJ A 0— %K 1—3&

FID OrderStatus2 ST RERES 0—MHBR 11—k 2—B0E
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FID_ReqQty UN HIFHE 2 AHIEHCE, Mgy
FID_ReqDate D i T a6 H

FID_AlwQty UN HHERCE 2 5 Ptk g, kM 2% 7
FID Unbalance UN KRG, —HthN T
FID_VirtualQty UN O HE, M

FID_OpenQty UN CEOHE, —dkH]

FID_AlwDate SO A H

FID AlwHisDate s il iG B AlwHisDate<=AlwDate
FID ErrorCode R

FID ErrorText R IES

FID TimeStamp DT I format=yyyymmddhhmmss

4211 EREHAEIEIER (PID): 0x03018

ReqQryHedgeCfm 545 (PID): 0x03018

F B
B RA | #HiR
FID ParticipantId S AL 5 2% R ks
FID UserId A2 5y R Ykl
FID ClientId % iy
FID OrderStatus?2 SI RE HATRH

4.22EMREMIANE (PID): 0x13018

RspQryHedgeCfm #5745 (PID): 0x13018

T

B R | #HiR

FID OrderSysId S SAGE T RES

FID ReqDate D RIE & GIT4E H I

FID OrderLocalld S A E L

FID Participantld S A5 2% Yl

FID Userld S A5 iy

FID ClientId S & P Yy

FID InstrumentId S HLgmEY Blhn, BTR WS509, BHBUA WS509C1600
FID Direction ST SESEJ A 0—F 1—3&

FID OrderStatus2 ST RS 0—MikR 1—HiE 2— &

FID ReqQty UN FIGE R, ZikhI e F

FID DealQty N FRINAC B R B =0, kI N4, R
FID DealStatus ST MEHRFS 0—MHIBR 1—HEld 2— B0

FID ErrorCode S ERARY

FID ErrorText HimIESC

FID TimeStamp DT IR format=yyyymmddhhmmss
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4.23EF B EEIFER (PID): 0x03019

ReqQrySpdFirm #y45 (PID): 0x03019

?Eﬁ:
B RH | #id
FID ParticipantId S L5y 4 5L Y
FID UserlId A2 5 LY
FID ClientId % P iy
FID OrderStatus2 ST RE - HETARH

4UENTENE (PID): 0x13019

RspQrySpdFirm #745 (PID): 0x13019

?Eﬁ:
B KA | #ir
FID SpdDate D Fr6 H
FID SpdEndDate D SR H M
FID ParticipantId S AL 5 2% R
FID ClientId S % iy
FID Instrumentld S BB A LGy
FID SecondLeg S R ALY

FID Direction ST HAEHLRIEL 0—F 13K

FID OrderStatus?2 SI AR 0— Mk 11—l 2—30E

FID ReqQty UN RIGEE & R iaEcE, ZdEHI gy
FID_AlwQty UN e 22 ) Pt e, — b 4 7
FID RemainQty UN FIRBE (TEROHE), ZdHMEF
FID Balance UN Ok, RN 7

FID HoldQty UN FreHaE, Mgy, HErRH

FID ErrorCode S RS

FID ErrorText S Him1E

FID TimeStamp DT IR format=yyyymmddhhmmss

4.25EFMRINEIFER (PID): 0x03020

ReqQrySpdApply #745 (PID): 0x03020

FE:

B R | #HiR

FID ParticipantId AL 5y o 51 i
FID Userld A2 5 D1 Y
FID ClientId % P iy

FID OrderStatus?2 ST RE - HETARH
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426 EFFIAME (PID): 0x13020

RspQrySpdApply 745 (PID): 0x13020

?“Eﬁ:

B R | #Hd

FID OrderSysld S SMGIE k=

FID OrderDate DT F i H 1

FID OrderLocalld S A Hh g L

FID ParticipantTd S A2 Gy 2 A Y

FID ClientId S T G

FID InstrumentId S R A L gy

FID SecondlLeg S RS A g

FID Direction ST HEGLIEEL 0—3K 132

FID CmbType SI | 442 0-SPZ 1-SPD 2-1PS 3-BUL 4-BER 5-BLT
6—BRT 7-STD 8-STG

FID OrderStatus?2 ST REVIRES 0— kR 1—HkE 2—B0E

FID_ReqQty UN HEHCE, k] g P

FID ErrorCode R AR

FID_ErrorText S FHIRIEN

FID TimeStamp DT A a8 format=yyyymmddhhmmss

427 ERN W EIGIEKR (PID): 0x03026

ReqQryQuotMarket w45 (PID): 0x03026

FEL:
B R | #HiR
FID Participantld S L o4 Ry
FID Userld S 5Ly T
FID ClientId S R T
FID InstrumentId S E A, Blhn, WA WS509, HIAUN WS509C1600

428 FIMN WL EIANE (PID): 0x13026

RspQryQuotMarket fx45 (PID): 0x13026

B4 i Eyit 7 )

FID OrderSysId S SEE RS

FID OrderLocalld S Tty

FID Userld S A2 5 D1 i

FID ClientId S % P iy

FID InstrumentId S AL Blhn, 5 WS509, HIAUKN WS509C1600

26




AR T BT 3
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FID_BuyOffsetFlag ST LI bR 0—HF 6 1—F 6

FID BuyPrice IN-4 | SE3MHY, FTDFloatType<12, 4>

FID_SellOffsetFlag ST LI-FabrdE 0—IF A 1—F6

FID SellPrice IN-4 | S23RAN, FIDFloatType<12, 4>

FID_Volume UN Hod, I

FID_StayTime UN WOEFF R A (BD), 0 RonA RG], kN7,
H A

FID_RegSeqNum S RAE K FPA 5

FID WDTime DT T s 1)

FID OrderStatus2 SI RE 0—MIFR 1—4:k 2— B 3— AL

FID ResponseTime DT T SR M 87 B[]

FID ErrorCode RS

FID ErrorText R IESC

FID TimeStamp DT I format=yyyymmddhhmmss

4.29HBITEIAIER (PID): 0x03025

ReqQryOptionEApply #7425 (PID): 0x03025

FEL
B RA | #HiR
FID ParticipantId S AL 5 2% R
FID UserId S A5 D1 Y
FID ClientId S R T
FID InstrumentId S E 4% BAR=WS509C1600

430HABUNITRIE (PID): 0x13025

RspQryOptionEApply 545 (PID): 0x13025
TFE:
B4 i3 Eyit 7 )
FID ParticipantId S A 5 2% R whl
FID Userld S A5 iy
FID ClientId S & P Yy
FID InstrumentId S E A gmts HAL=WS509C1600
FID OrderSysId S EiEE RS
FID OrderLocalld S Tt T
FID ReqDate DT FI H A
FID WDTime DT JRICERL B ]
FID ReqQty UN FIGE R, ZikhI e F
FID SettleFlag ST Fretrd, 1—F6
FID ActionType C P47 2K A B - #1047 (OPTION_EXEC),’ € - Ji 37
(OPTION_ABANDON)
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FID_OrderStatus?2 ST WEAPREE 0— MR 1—Hoke 2—30E
FID ErrorCode S RS

FID_ErrorText S HHRIESC

FID TimeStamp DT BRI format=yyyymmddhhmmss

4315 &SR (PID): 0x0000B

ReqQryMarket 7545 (PID): 0x0000B

FB:
2K R | Hd
FID MarketId S T4t “7ZCE001”

4.2 IAEANE (PID): 0x1000B

RspQryMarket 7545 (PID): 0x1000B

TR
ZK KA | R
FID MarketId S gty H e 7ZCE001”
FID MarketName S % 4 FR
FID BroadcastSequenceSe | UN T IRAE A, R M g
ries
FID_TradeType ST W5 KM HEN 0
FID ErrorCode S FERACHS
FID ErrorText S iR 1E L
FID TimeStamp DT BE#k  format=yyyymmddhhmmss

4.33 A G RSEIRIFKR (PID): 0x0000D

RegQryMarketStatus g45 (PID): 0x0000D

TR
HR KA | R
FID MarketId S iy “ZCE001”

434X FRSHE (PID): 0x1000D

RspQryMarketStatus #5425 (PID): 0x1000D

T

ZFR KA | #R

FID_MarketTd S %4 H iy ZCE001”
FID_MarketStatusTd ST W358 5 IRE

FID BroadcastSequenceNo | UN JERE R B 8 5, a3k &
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FID ErrorCode

HHRAY

FID ErrorText

HHRIESC

FID TimeStamp

DT

B E]8L  format=yyyymmddhhmmss

43584 EER (PID): 0x00005

ReqQryInstrument fix45 (PID): 0x00005

TR

2R

#ik

FID MarketId

KA
S

%%k “ZCE001”

FID InstrumentId

A9 i, B WS509, BIAL A WS509C1600

43654 EANE (PID): 0x10005

RspQryInstrument fix45 (PID): 0x10005

FE:
BFF R | Hid
FID MarketTd S g% H iy ZCE001”
FID_Tnstrumentld S E YRS i, TR WS509, HAKCA WS509C1600
FID InstrumentVersion | SI EYIMAS HETNO
FID InstrumentName S EEX AR
FID ShortCutKey C WNPRAERE HEICRA HEICNO
FID StartTrdDate D s % H
FID EndTrdDate D wJE 2 o H
FID InstrumentType ST G 0Tk, 1IN 2: HE
FID EndDelvDate D a2 EH
FID StartDelvDate e EH  HErARH
FID InstrStopCode SI EIEZ S EE HETNO
FID Currency S THHMER MR, HE="RMB”
FID_TradeRights SI XA

KT RF R SET5 A A JF R, 3R [E O
ST IF AP 25 R R E I, iR 1E] 3
ST IFR] P 27 R AP, k16 4
FI7 AR 207 A AR, R 5
FI7 AT LI E AR, &6
FI7 AR I SE2J7 A FA -, R 7
FI7 R 207 A R, iR 8
FI7 R 27 AR, RE
FIg R F A 27 A A IFRE, R 169
SITIRANTIAL by SET5 R AT Al ~F, 3R [A] 10
FITRATIAL 5y L5 A F T, iRIAl 11
S RATAL Gy 5 AT, JRIA] 12

29




AR T BT 3

TR o Bl A e LT V3 .4

SEJT AR 327 AR RS 5y, ik (A 13
SEF AR AT L RARR S, R 14
ST AP 2 RARRZ S, R 15
SEH ARG LA S, kA 2
T LA
ZIAIFAF A kAT AT, R [E 16
Z A Sk AT, R [E 17
Z AP Ak HAE A, R ([E 18
ZI AT E LA ATA, JRE 19
ZIAIFE LA, JRE 20
ZLHa e BknlHFarE, aklE 21
ZI AP BHLHAATFA, R[H 22
ZI AP LA, JRE 23
Z R KA HFAF, k[ 24
ZRANAL gy AR, iRkIE 25
ZIATRS LA ATA, IRE 26
ZIATRS LA, RE 27
ZIAIFA KA G, IR (H] 28
ZIRATTFE BRANRZS, RIE 29
ZIATPE BRANRZ S, RIE 30
LTS KA, R[E 2

FID FuseRights SI Al AT 153, 0>, HETHNO

FID Unit UN FFTREL, 140, WT/WI/GN=10, CF=5, — | [¥ 2% /5

FID Tick IN-4 | B/, FTDFloatType<12, 4>, Hlln, /NEH
1, #fER 5

FID HighLimitRate BKAERE HATARH

FID LowLimitRate PAFRE HATAH

FID MaxLot UN BKAT TR, RN BRGENRANFEHR, Hilh
1000, 3k 2% 7

FID MinLot UN BANAT T BT 1, R g

FID Pubstyle SI SEMBY BB LATIE RAT T 0> KA, 1-> KA

FID Fuselimit LN-2 | MEWrRRE H Aok

FID Fusepersisttime UN 55 Wi B R ARSI TR, — 3k 2% 7, H BT AR H

FID Fusepoint DT TEAZIT ] S A RTIs il HarRH

FID FuseFlag ST FEMbRD 1>, 0> HAjTARA

FID Forcedistime UN G o st 1] b il | S - S S S 11 B N

FID ErrorCode RS

FID ErrorText Him1E

FID TimeStamp DT B format=yyyymmddhhmmss

30




AR T BT B 5 B e A2 Hiek LRIV V3.4

4.37@mMZHRESEIGIFR (PID): 0x0000E

RegQryInstrumentStatus 1
T

42 (PID): 0x0000E

B

Ejiipa

FID MarketId

KA
S

Him9mtS “ZCE001”

FID InstrumentId

an gty lhn, W58 SR, BB SRC, ik
WA SRP

438 M FRSNHE (PID): 0x1000E

RspQryInstrumentStatus f
T

45 (PID): 0x1000E

2R KA | ik

FID Instrumentld S AN RS D, BATESN SR, BIEKEIRCN SRC, FHEE
HIRUA SRP

FID InstrumentStatus C m P AZ G IRAS (1 G B, 3 R Se B, 4

IEHZ B, 6 HEEk B, 7 325 TR BO

FID ErrorCode S E%Tﬁﬁ%

FID ErrorText S R E

FID TimeStamp DT Hﬁ[ﬂ%& format=yyyymmddhhmmss

4.394AEEHNEMFER (PID): 0x03015

ReqQryCMBInstrument fiz4>

5 (PID): 0x03015

FEB:
2 RE | R
FID MarketId S i 4aks “7CE001”

FID CmbType ST ,Ele%ﬁﬁ 1-SPD, 2-1PS
FID InstrumentId 1 hREATR &2
FID SecondLeg 2 MR A2

4408 HEEAANE (PID): 0x13015

RspQryCMBInstrument iy
T

A5 (PID): 0x13015

2K KA | R
FID CmbType SI H4E257) 1-SPD, 2-1PS
FID InstrumentId 31 RREREY

FID SecondLeg

55 2 BN E 2

FID InstrumentName

kA
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FID InstrumentStatus C AL GRS N—IEH, S—H&, D—MIEk
FID BidPrice LN-4 | SEAAMH%, FIDFloatType<12, 4>

FID AskPrice IN-4 | S2H Y, FTDFloatType<12, 4>

FID_BidLot UN TN K, %

FID_AskLot UN LR, ik R P

FID_VolBidLot UN S S NHE, N4

FID_VolAskLot UN S S B, N4

FID ErrorCode R

FID ErrorText B IESC

FID TimeStamp DT IfEE  format=yyyymmddhhmmss

4 EZPEEEIFEX (PID): 0x0000C

ReqQryClient fiy 4>
TR

= (PID): 0x0000C

2R RKA | #HR
FID ParticipantId S W Ent
FID ClientId Egay i

4.N2EBFREENE (PID): 0x1000C

RspQryClient x4
FEL:

= (PID): 0x1000C

By KA | #R

FID ClientId S w7 G

FID Participantld S 52 5y 2 A Y

FID ClientName S g S A

FID_ClientType C R0 AR

FID TradeRights ST THRR H =0

FID ErrorCode S akﬁfﬁﬁ%

FID ErrorText B IE

FID TimeStamp DT Hﬁ[ﬂﬁi format=yyyymmddhhmmss

4432 RHRSEM[MIFEKR (PID): 0x00008

ReqQryDeposit i 45
FE

(PID): 0x00008

K

KA

ik

FID Participantld

S

\|

552 it
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4442 HZENE (PID): 0x10008

RspQryDeposit fy45 (PID): 0x10008

?Eﬁ:

B KA | #HR
FID ParticipantId S AL 5 2% A ikt
FID ParticipantType ST SRR 0>HY, IORL, 2088, 304

i, A>T

FID TradeDate D T SERFEH M
FID InitMargin IN-2 | ¥IAEARIE4:, FTDFloatType<14, 2>
FID BuySpecOpenUsedMargin | LN-2 | SEFFFGH FRIE4:, FTDFloatType<14, 2>
FID_BuyHedgeOpenUsedMargin | LN-2 | SELRFFG1 H FRIE4:, FTDFloatType<14, 2>
FID SellSpecOpenUsedMargin | LN-2 | S2&IFG{# F{R1IF 4, FIDFloatType<14, 2>
FID SellHedgeOpenUsedMargin | LN-2 | S2{RIFG{# F{R1IF 4, FIDFloatType<14, 2>
FID BuySpecOffsetProfit IN-2 | LT85, FTDFloatType<14, 2>
FID BuyHedgeOffsetProfit IN-2 | AR P55, FTDFloatType<14, 2>
FID SellSpecOffsetProfit IN-2 | £8P & 5, FIDFloatType<14, 2>
FID SellHedgeOffsetProfit IN-2 | £ P&, FIDFloatType<14, 2>
FID_BuySpecOpenFrozMargin | IN-2 | SEHH GRS fRUES:, FTDFloatType<14, 2>
FID_BuyHedgeOpenFrozMargin | LN-2 | SE{RFF GRS fRIUES:, FTDFloatType<14, 2>
FID SellSpecOpenFrozMargin | LN-2 | SEH-GH4ERIE4, FTDFloatType<14, 2>
FID SellHedgeOpenFrozMargin | LN-2 | SEARFFG% 45 RIE4:, FTDFloatType<14, 2>
FID BuySpecOffsetMargin IN-2 | SEH-FEIRBISRIE S, FTDFloatType<14, 2>
FID BuyHedgeOffsetMargin IN-2 | ELR-PEIR BILRIE 4, FTDFloatType<14, 2>
FID SellSpecOffsetMargin LN-2 | 2 PR [E{RIE 4, FIDFloatType<14, 2>
FID SellHedgeOffsetMargin LN-2 | 2R PR [E{R#iIFE 4, FIDFloatType<14, 2>
FID BuySpecTurnOver LN-2 | SEFAE A0, FTDFloatType<14, 2>
FID BuyHedgeTurnOver LN-2 | SEARRAE AN, FTDFloatType<14, 2>
FID SellSpecTurnOver LN-2 | SE¥ a4, FTDFloatType<14, 2>
FID SellHedgeTurnOver LN-2 | SEARRAE A0, FTDFloatType<14, 2>
FID AddValue IN-2 | A% 5 H i % 4, FIDFloatType<14, 2>
FID DelValue IN-2 | A%2 5 HiEH % 4, FTDFloatType<14, 2>
FID BalanceValue LN-2 | A] FHERUEERE, FTDFloatType<14, 2>
FID ErrorCode S ERARY
FID ErrorText S Him1E
FID TimeStamp DT IR format=yyyymmddhhmmss

4.453ZITIRZEMIEXR (PID): 0x00002

RegQryMarketMatchData x2S (PID): 0x00002
T
| Z% EEEREES
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‘ FID InstrumentId ‘ S

| i o, B85 WS509, WIEUAN WS509C1600

446 FR3ZITIBME (PID): 0x10002

RspQryMarketMatchData #4425 (PID): 0x10002

TR
R HKA | #HiR
FID InstrumentId S Ak T il 4, AN WS509, JHEL A
WS509C1600
FID InstrumentVersion ST GLRAS HATNO

FID PreClose

LN-4

BTN #%, ETDFloatType<12, 4>

FID PreSettle

LN-4

B4 M #%, FTDFloat Type<12, 4>

FID PreOpenlnterest UN WEH =R E, XU, k] ek

FID OpenPrice LN-4 | JF#E4Y, FTDFloatType<12, 4>

FID BidPrice LN-4 | SEAMHE, FTDFloatType<12, 4>

FID BidLot UN SENEE:, ik N T

FID AskPrice LN-4 | 24y, FIDFloatType<12, 4>

FID_AskLot UN | SEl#cE, s

FID LastPrice LN-4 | i, FIDFloatType<12, 4>

FID LastLot UN B RS TFH, WA, ki g T

FID_TradeLot UN | RS TH, XA THER, Bk 26 e

FID TradeTurnover UN BURRAS LA, XA, bk N2

FID Openlnterest UN FOE, iR Mg T

FID HighPrice ILN-4 | &=, FTDFloatType<12, 4>

FID LowPrice ILN-4 | &&Afr, FTDFloatType<12, 4>

FID ClosePrice LN-4 | Y&#E4fr, FTDFloatType<12, 4>

FID SettlePrice LN-4 | M HAZ RIS A, FTDFloatType<12, 4>

FID_ClearPrice IN-4 | £55 4, FTDFloatType<12, 4>, H it AR
YAt B, An R TE A 0

FID AveragePrice LN-4 | ¥/, FTDFloatType<12, 4>

FID_LifeHigh LN-4 | J3 St s A%, FTDFloat Type<12, 4>

FID_LifeLow LN-4 | J3 SR s k%, FTDFloat Type<12, 4>

FID HighLimit LN-4 | k{5 H%, FTDFloatType<12, 4>

FID LowLimit LN-4 | BkfFHR, FIDFloatType<12, 4>

FID_TotalVolume UN KA B, k] 4

FID UpdateTime DT | & 5kt

FID MarketMatchDataStatus | SI R ERERLATE 158, 0>k

FID TotalMarketMatchData | UN RILEAATIE IC S B, — k| N 2%

FID BroadcastSequenceNo UN IR E A S, it N T

FID ErrorCode FERACHS

FID ErrorText B 1E L

FID TimeStamp DT BFE#k  format=yyyymmddhhmmss
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447 EFRMEMZEAEIFEKR (PID): 0x00007

ReqQryTrade 45 (PID): 0x00007

?Eﬁ:
B RH | #id
FID InstrumentId S ALY i, BTN WS509, HABA WS509C1600
FID InstrumentVersion | SI HYIMAS HETNO
FID ParticipantId AL 5 2% R ikt
FID UserlId A2 5 DL iy
FID ClientId % iy
FID OrderSysId S RS
FID StartTime DT Fraawtral HarAH
FID ThroughTime DT HE R HarAH

4 48R EFRIMBS R EHNE (PID): 0x10007

RspQryTrade 45 (PID): 0x10007

F B

B RA | #HiR

FID InstrumentId S G gmis i, B8 WS509, HIAL A WS509C1600

FID InstrumentVersion | SI EYIMAS HETNO

FID CancelFlag ST SERRR 0 >WIEE R, 1oIRBER, 2-oHEE
B, 3D AT R AR A e 5

FID CancelDate D BOHHB HurAkH

FID CancelTime DT Heym e Har A H

FID Tradeld FZ G

FID MatchDate 2 5 HA

FID MatchTime DT R I [a]

FID ClearDate D BEHEEW HurAH

FID Price ILN-4 | #i#%, FTDFloatType<12, 4>

FID Volume UN o, | 4%

FID OrderSysId S GRS GERELS)

FID Userld S A5 iy

FID Direction SI SR 0>, 1->3

FID OffsetFlag SI FFERE 06, 1P, 2->5F

FID HedgeFlag ST FARFRIC 180, 3->ERME

FID ParticipantId S 5L 5 2% A ikt

FID ClientId S % iy

FID OrderLocalld S Tt T

FID ErrorCode S RS

FID ErrorText S B 1ESC

FID TimeStamp DT BRI format=yyyymmddhhmmss
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449 M MIZ S LA EIIER (PID): 0x03014

ReqQryTradeByTradeld #5425 (PID): 0x03014

?Eﬁ:
B RH | #id
FID Tradeld S LU FRAE G
FID ParticipantId S L5y 4 5L Y
FID Userld S A2 5 DL iy
FID ClientId S % iy
FID Instrumentld S HLgES a0, 52 A WS509, HIAUA WS509C1600
FID OrderCMBType ST TREAERL  F AL AT, bitO->FRAN AT, bit1-> R

WA, bit3—>1E4, bit7T->H & e H

4501 ZRE RS LHNE (PID): 0x13014

RspQryTradeByTradeld #y45 (PID): 0x13014

T

B KA | #ir

FID Instrumentld S HLAgE Flan, BT A WS509, HIAUA WS509C1600

FID InstrumentVersion | SI HYIMAS HETNO

FID CancelFlag ST SERRR 0 >WIEE R, 1>IRHER, 2-oHEE
B, 3D AT R AR A e 5

FID CancelDate D BOHHB HurAkH

FID CancelTime DT HUyE B 1a] H R A

FID Tradeld A G 5

FID MatchDate 2 5 HA

FID MatchTime DT R I [a]

FID ClearDate D BEHEEW HurAH

FID Price LN-4 | #i#%, FTDFloatType<12, 4>

FID Volume UN Hoim, R N R

FID OrderSysId S GRS CERELT)

FID Userld S A5 iy

FID Direction SI LS 0>, 1->3%

FID OffsetFlag SI HFEhrid 00, 1->F6, 258 F

FID HedgeFlag ST FARFRIC 180, 3->ERME

FID Participantld S A5 2% Yy

FID ClientId S & P Yy

FID OrderLocalld S Tt T

FID ErrorCode S RS

FID ErrorText S B 1ESC

FID TimeStamp DT BRI format=yyyymmddhhmmss
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451 S RAFEEMEIFER (PID): 0x00009

ReqQryPPosition #5455 (PID): 0x00009

B RH | #id
FID ParticipantId S AL 5 2% R ikt
FID InstrumentId S A gminitn, W WS509, IR WS509C1600

4.52£RFENE (PID): 0x10009

RspQryPPosition iS5 (PID): 0x10009

T
B KA | #k
FID Participantld S AL 5y 43 01 i
FID Instrumentld S & LygmbS A5 tn, # £ A WS509 HAL N WS509C1600
FID InstrumentVersion ST GARAS HEIANO0
FID TradeDate D T o2t H W
FID YdBuyHedgePosition UN | AR (R, SR
FID YdBuySpecPosition UN | AUEFPOE (), SR F
FID YdSellHedgePosition UN SRR B (%), —HEHI %
FID YdSellSpecPosition UN SRR B (%), —HEHI %
FID BuyHedgeVolume UN SERRAS B (FR) , 3kl P 2% 17
FID BuySpecVolume UN SERRAS B (%), HEH 2% P
FID SellHedgeVolume UN SER A & (PR), 3t X 2%
FID SellSpecVolume UN SERAS E (B), 3t 2%
FID BuyHedgePosition UN SEH R (PR), kI 28 7
FID BuySpecPosition UN SEFF R (B0, ik M4 7
FID SellHedgePosition UN SEFGE (PR), k] 2%
FID SellSpecPosition UN SEFGE (B, k| X%
FID BuyOffsHPosition UN | SEPA & (fR), k] 2% 7
FID BuyOffsSPosition UN | SEPE & (), b s
FID SellOffsHPosition UN | S2P4 8 (fR), it 27
FID SellOffsSPosition UN | S2P4 & (3), b a7
FID YdBuyOffsHPosition UN | SEPHER (BR) , b 2% 7
FID YdBuyOffsSPosition UN SRR ($2) , I M 2%
FID YdSellOffsHPosition UN | SZPRES (PR), ZiEHI N
FID YdSellOffsSPosition UN | SEPHER (), bl Mg 7
FID LongOpenFrozHPosition UN Z T CHEFCT (D, Ny
FID LongOpenFrozSPosition UN 2T CHEFCT (B, Ny
FID ShortOpenFrozHPosition | UN TR CHEEFCTF (), kRN
FID ShortOpenFrozSPosition | UN TR CHEERFCTF (B, ZHINg T
FID LongOffsFrozHPosition N | ZRPEHRGFRET (PR, Zdkh )7
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FID LongOffsFrozSPosition UN | ZLPEEREFFOT ()), Zihlmgs T

FID ShortOffsFrozHPosition | UN | Z3kPEURERFETF (FR), k|27

FID ShortOffsFrozSPosition | UN | Z3kPEURERFETF (B, k|7
FID_YdLongOffsFrozHPosition |UN | _EHZFEHEEFFCT (R, ZiHMN%E T
FID YdLongOffsFrozSPosition |UN | _LEHZLFEHEERETF (), —dkhM L7
FID_YdShortOffsFrozHPosition | UN | EHZFEHEEFFCT (R, ZiEHI N % T
FID YdShortOffsFrozSPosition | UN | EHZ L FEIHRGERETF (%), kML 7
FID ErrorCode R

FID ErrorText B IESC

FID TimeStamp DT I format=yyyymmddhhmmss

4532 RBEFPFHEEIAEK (PID): 0x0000A

RegQryPosition fix45 (PID): 0x0000A

FE
B RA | #R
FID ParticipantId L5y 23 R by
FID ClientId & il

FID InstrumentId

G gEEI, BTy WS509 A A WS509C1600

44 REPHEHE (PID): 0x1000A

RspQryPosition #4545 (PID): 0x1000A

FEL:
B RA | HiR
FID ParticipantId B EAE LT
FID ClientId R T
FID InstrumentId A gmiL I an, 11528 WS509 HAAUA WS509C1600
FID InstrumentVersion ST EYIMAS HETNO
FID TradeDate D T oA H I
FID YdBuyHedgePosition UN A LR B (7)), —HEHI 2%
FID YdBuySpecPosition UN B SERGE %), s %
FID YdSellHedgePosition UN HSEER OB (%), —HEHI %
FID YdSellSpecPosition UN AUSERR G & (), I P
FID BuyHedgeVolume UN SERAS & (FR) , 3 P 2%
FID BuySpecVolume UN SERAS R ($) , 3 2%
FID SellHedgeVolume UN SE RS B (1), 33k 2%
FID SellSpecVolume UN SE AL B (1), ik %
FID BuyHedgePosition UN SEHr i (), —HEHI 4 7
FID BuySpecPosition UN EIF G (), it M2
FID SellHedgePosition UN SEHFEE (PR), 3k 2T
FID SellSpecPosition UN SR ), a3k T
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FID BuyOffsHPosition UN LA (F) , ik L

FID BuyOffsSPosition UN LA ($) , ik M

FID SellOffsHPosition UN SEEAE (R, kIR

FID SellOffsSPosition UN g4 (1), kIS P

FID YdBuyOffsHPosition UN SIPHE & (PR, 3k 4% 7

FID YdBuyOffsSPosition UN SPHE R (%), i %% 7

FID YdSellOffsHPosition UN SEFREE (), B N2

FID YdSellOffsSPosition UN SEPHER (1), 3k 287

FID LongOpenFrozHPosition UN ZICHERETF (), ZHEHIE T
FID LongOpenFrozSPosition UN ZIATFCIFEERFCT ), ZHHIMg T
FID ShortOpenFrozHPosition UN FITFIELERFCT () , ZikHINE
FID ShortOpenFrozSPosition UN TR OT (%), kI
FID LongOffsFrozHPosition UN 2P EHRERETF (R, ik M%7

FID LongOffsFrozSPosition UN Z 3R PRIRGER T B, Zdt M7

FID ShortOffsFrozHPosition UN ISP EIHREE R T (), b4 7

FID ShortOffsFrozSPosition UN TP F T (B, b 27
FID YdLongOffsFrozHPosition |UN | _LHZLFEHEERETF (R, kML
FID YdLongOffsFrozSPosition | UN FHZ P EHREFETF (), it N7
FID_YdShortOffsFrozHPosition | UN | LHZ L FEIERERFETF (BR), kM4 7
FID_YdShortOffsFrozSPosition | UN | LEHZ L FEIHRERFEF (), kM4 7
FID ErrorCode FE RS

FID ErrorText R IEY

FID TimeStamp DT I format=yyyymmddhhmmss

4552 RBPHAFCEREK (PID): 0x03031

ReqQryCMBPosition #x&"5 (PID): 0x03031

T

B KA | #id

FID ParticipantId L5y 23 Rt

FID Userld 5L Gy b i i

FID ClientId & i

FID Direction SI SESRJTR 0—3K 1—3E

FID CmbType ST A E kA, 0-SPZ 1-SPD 2-1PS 3-BUL 4-BER

5-BLT 6-BRT 7-STD 8-STG 9-PRT

FID InstrumentId

RS 205

FID SecondLeg

R A A g

4562 REFHEEHENE (PID): 0x13031

RspQryCMBPosition fiy4*5 (PID): 0x13031

T
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B KA | R
FID Participantld 5= A Y
FID Userld 5 GGt
FID _ClientId I ik
FID Direction ST SESEJIR) 0— K 1—3k
FID_CmbType SI A e kA, 0-SPZ 1-SPD 2-1PS 3-BUL 4-BER
5-BLT 6-BRT 7-STD 8-STG 9-PRT
FID InstrumentId ALYt
FID SecondLeg BB A 2 Yt
FID_Volume UN HAHR, ik Mg P
FID ErrorCode RS
FID ErrorText FER IESC
FID TimeStamp DT BE#k  format=yyyymmddhhmmss
4.57%%1RMIR (PID): 0x10001
Error ff4"5 (PID): 0x10001
TR
ZK RA | #R
FID_ErrorCode S R
FID ErrorText B IESC
FID TimeStamp DT i a) 8k format=yyyymmddhhmmss
FID SequenceSeries ST FER KR, 336 2% 7
FID SequenceNo UN FEH S, ik 2%
FID OrderSysId SiEE RS
FID OrderLocalld TR

458 ASHRTEM (PID): 0x12007

InstrumentChangeNotify 745 (PID): 0x12007

?Eﬁ:
B4 i Eyit 7 )
FID MarketId S Wi %wts HHijN”ZCE001”
FID InstrumentId S A B, HATEA WS509, HHBUA WS509C1600
FID InstrumentVersion | SI GARAS HECNO0
FID InstrumentName S G LI FR
FID ShortCutKey C PR HATRA HETR O
FID StartTrdDate D FHEA 5 H
FID EndTrdDate D wJE % H
FID InstrumentType SI HLIFRA 00T, 1IN 2: A A
FID EndDelvDate D I aseH I H

FID StartDelvDate

THEAcEIH HATRH
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FID InstrStopCode SI fFIEZ G EE HECN 0

FID Currency S THHIGMm LM%M, HHE="RMB”

FID TradeRights SI PO e B
SEJF el R S0y mnlE e E, ak[E 0
SEJy el R 207 M R A, kA 3
SEJF el R 207 M R AR, aR[E 4
SEH MR AHA MR A, &IE 5
SEH MR AHA 2 m R P, kA 6
SEJF MR A 27 mel e, akE 7
SEH MR AP 27 M R A, kA 8
SEJF MR AP 27 R R, R E 1
SEJ7 A A RP 25 mnfFeer, & [E 9
SEJFIAIANAIRZ 5y S5l nloF, & [El 10
SEJF AR Gy 2 A, Rk [E 11
SEJF RN 5y 205 AR, IR [E 12
SEJT A FER P 3207 AR AR 5y, ik (A 13
SETTE R 27 AT AL S, k8 14
SEH MR AP 2 AR S, RkIEl 15
SEF AR Gy TR 5, Ik[E 2
XTI 2 :
ZAHF A kAR, R [E 16
ZIAIFAF Sk AT, R 17
Z3Rn A Bk J AR, aRIE 18
ZI AT E AT, IR 19
ZR R kR PA, i&IE 20
ZL W BkalFarE, akE 21
ZI AP L HATRA, IRE 22
ZL R R PA, RIE 23
2 R KA HFAF, k[ 24
AT gy eI, iRIE 25
ZIATRLS KRR, RI[E 26
ZIATRLS KA, RE 27
ZAFFAF kAR G, IR [H] 28
Z AT E BHRANRL Y, RIE 29
ZIRAPE BRANR Y, IRIE 30
ZRATAL Y BT, RIA 2

FID_FuseRights SI | M)A 18, 0>, HATA O

FID Unit UN fFIRS, 4, WI/WT/GN=10, CF=5, — iM%

FID Tick LN-4 | BN, FTDFloatType<12, 4>, N, /NEEH 1,
Mi4E N 5

FID HighLimitRate BKAERE HETARH

FID LowLimitRate PRAERE HATARH

FID MaxLot UN WANTNEREFH, RN EFENRAKTE, HilN
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1000, ki X 4% 17
FID MinLot UN B/NF T RFE Bl 1, Zdkh ey
FID Pubstyle SI SEMPTBE QAT KA T 0> KAR, 1-> KA
FID Fuselimit LN-2 | #EWrRRZ B Ak A
FID Fusepersisttime UN S5 T B K st (1), bk 2%y, B R R H
FID Fusepoint DT TEAZI A fUE A TTERT B aTAH
FID FuseFlag ST EWbRd 1->F, 0>k BHHETKRH
FID Forcedistime UN S (R HR A ARG, b 28 7, B TR A
FID ErrorCode R
FID ErrorText R IES
FID TimeStamp DT I format=yyyymmddhhmmss

459 RMPREKTIEA (PID): 0x12006

InstrumentStatusChangeNotify 45 (PID): 0x12006

T

B RA | #HiR

FID_Tnstrumentld S SFRRAD BN, BATEN SR, FHEKHIAUN SRC, & ELIY
By SRP

FID InstrumentStatus C MR GRS (1 RGN EL, 3 RN EL,
4 IEEZ B, 6 HERME, T 25 HHHED

FID ErrorCode EE RS

FID ErrorText Hiz1E 3

FID TimeStamp DT A format=yyyymmddhhmmss

4.603ZZFr5~r 3% (PID): 0x12003

MarketBulletin fig45 (PID): 0x12003

FEL:
B4 i Eyit 7 )
FID NewsType S HERM Hiur= ‘0’
FID NewsUrgency C KRR HurkRH
FID SendTime DT Ji%E W 1E] hhmmss
FID Abstract S FE /U H AR A
FID ComeFrom S HESRIE HarAkH
FID_MarketTd S W4ty H i y”ZCE001”
FID_Content S HEIEX
FID_URLLink S UEH B WEB BkSE H RTR

0
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4.61 X357 (PID): 0x12004

MarketMatchData #5425 (PID): 0x12004

?“Eﬁ:
B R | #R
FID InstrumentId S G4 Yt il 4, AR SN WS509, HAKL A
WS509C1600
FID InstrumentVersion ST GLRAS HATNO

FID PreClose

LN-4

BTN 4%, FTDF1oatType<12, 4>

FID PreSettle

LN-4

B 45 A k%, FTDFloatType<12, 4>

FID PreOpenlnterest UN WEH 258 &, XUa)oH 5L, —HEH K% P

FID OpenPrice LN-4 | 754, FTDFloatType<12, 4>

FID BidPrice IN-4 | SEAM#E, FIDFloatType<12, 4>

FID BidLot UN SENEE:, ik N T

FID AskPrice IN-4 | SEH4Y, FTDFloatType<12, 4>

FID AskLot UN SEH R, k] L%

FID LastPrice IN-4 | &3, FTDFloatType<12, 4>

FID LastLot UN RE R T AR, N2

FID TradeLot UN SRS T, AR, R R

FID TradeTurnover UN RURAZ &0, W) T, ik 2

FID Openlnterest UN g, ik Mg

FID HighPrice LN-4 | f @, FTDFloatType<12, 4>

FID LowPrice LN-4 | ff&4Hr, FTDFloatType<12, 4>

FID ClosePrice IN-4 | Y23&A4r, FTDFloatType<12, 4>

FID SettlePrice IN-4 | 4 HZEZEHAM, FTDFloatType<12, 4>

FID ClearPrice LN-4 | 4554y, FTDFloatType<12, 4>, H RiXt-T HiA K
VLA BRI, AR T RAZ A 0

FID AveragePrice LN-4 | ¥4}, FIDFloatType<12, 4>

FID LifeHigh IN-4 | i m A, FIDFloatType<12, 4>

FID LifeLow IN-4 | [ LB A Mk, FTDFloatType<12, 4>

FID HighLimit LN-4 | ¥kf=H%, FTDFloatType<12, 4>

FID LowLimit LN-4 | Ekf54%, FTDFloatType<12, 4>

FID TotalVolume UN RSB, Tk N4 R

FID UpdateTime DT 5 S5 /&0 [a]

FID MarketMatchDataStatus | SI BB ENRIERZATHE 158, 0>

FID TotalMarketMatchData | UN RIEWAATIE IO T BB, 3k H XK

FID BroadcastSequenceNo UN IR TSR TS, it N T

FID_Volume UN B, b2 P

FID DeriveBidPrice IN-4 | ZHESENN

FID DeriveAskPrice IN-4 | HESZHEN

FID DeriveBidLot UN HEFNEE

FID DeriveAskLot UN ML
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4.62284171H (PID): 0x13016

CMBInstrumentChangeNotify fiy45 (PID): 0x13016

TR

HHR R | #HR

FID_CmbType ST YA2RAL 1-SPD, 2-1PS
FID InstrumentId S 1R AZ

FID SecondLeg S 32 B4

FID InstrumentName S E LR

FID InstrumentStatus C

AT HNRES N—IEW, S—H#, D—MEk

FID BidPrice IN-4 | SEANMNHE, FTDFloatType<12, 4>
FID AskPrice IN-4 | S2H Y, FTDFloatType<12, 4>
FID BidLot UN SENBUE:, i T
FID AskLot UN SE R, kR N2 T
FID VolBidLot UN MSENHE, kI
FID_VolAskLot UN LS i, I 2%
4.63IHRSEZIEA (PID): 0x12005
MarketStatusChangeNotify #g45 (PID): 0x12005
TR
K KA | #id
FID MarketId S gty H iy 7ZCE001”
FID MarketStatusId ST M2 GRS
FID BroadcastSequenceNo | UN TR TR R A S, b 2R
FID ErrorCode RS
FID ErrorText Bz 1E L
FID TimeStamp DT BE#k  format=yyyymmddhhmmss
4.641RiER (PID): 0x13002
QuotRsp fiF 45 (PID): 0x13002
?“Eﬁ:
R KA | #ik
FID_OrderSysId S izl
FID_InstrumentId YRS B0, BT WS509, HIAL A WS509C1600
FID_Direction SI SELTTH 003K, 1532, 25T F
FID RequestBy ST WRT O>—Me R, 1> 50

44
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4.65FR BAIR7ASTHIA (PID): 0x11003

OrderConfirmation fy45 (PID): 0x11003

?Eﬁ:

B KA | #iR

FID OrderSysld S SMGIE k=

FID OrderLocalld S THt 9w

FID Userld S AL 5 DL iy

FID ParticipantId S AL 5 2% R ikt

FID ClientId S % P iy

FID Instrumentld S HLgES i, W1 WS509, IR WS509C1600

FID Direction SI SESET W) 0->3K, 1->32

FID OffsetFlag SI TEARIE 00710, 1P Ay, 2->98F

FID_HedgeFlag SI FARFRC 1>, 3->EMRME

FID StopPrice IN-4 | 1E#4#%, FIDFloatType<12, 4>

FID LimitPrice LN-4 | FRAY (EukaiE SR 40D, FTDFloatType<12, 4>

FID VolumeTotalOrginal | UN JRUG S R R (DA AL, kil 2y

FID OrderType ST RELEAL 0->PRAY, 1>, 3-> 1040, T->H G
101-> & F#f A, 102> £ & & LR #IA, 103> 1 KR
M, 104> AR 74T 48, 105->FR i K i B2, 106> 35
BI85

FID VolumeTotal UN TR SR E (LFENRAD |, tH P

FID MatchCondition ST B R AT JE A 1 B A R RS, 2> BV S 43 B
A2, 3> HA R, A-BUHATA AL, 5—>%8 € HHIRTA 2%

FID MatchSession C e Az i fa] H AT AR H

FID ValidThrough D ARSI ZI R yyyymmdd

FID MinimalVolume UN /NSAS B, kMg, B TR

FID AutoSuspend ST HahEbrE 1->H, 00|

FID OrderStatus SI PR 0>, 187 S IEFE A, 2>
TR A ANTE AT, 3> K A I TEBA S 1, 4> A %
ATERNF A, 5305, 6> 1453 5 fk
A L AC IR TE B A - 5 BB, R A SRR
5> RS ANTE NS - R, R B R RS =
KBRS IEAEBAF R - 5 HOE, A RAS E= iR
REBEAEBNT I 8 B, R A =ik EE

FID InsertTime DT SIS [E]

FID ActiveTime DT B T 18]

FID SuspendTime DT e N A

FID UpdateTime DT I B B ]

FID ActiveUserlId S AR 5y 51 i

FID Margin LN-4 | fRiF4:, FTDFloatType<12, 4>

FID ForceGroupld S 25 HEarARH
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FID TradePrice IN-4 | SH AU #%, FTDFloatType<12, 4>
FID TradeVolume UN AT 5, ik N
FID MessageReference S A B e SR . SEEER
FID_CmbType ST A PR, - B R, 2- 1 B s dh A
F, 3-MAHL BUL, 4-BER, 5-BLT, 6-BRT, 7-STD, 8-STG
FID SecondLeg HA e e i
FID ErrorCode R
FID ErrorText B 1ESC
FID TimeStamp DT BRI format=yyyymmddhhmmss

4.66EFFIN (PID): 0x13041

OrderSpdApply 745 (PID): 0x13041

FE

B KA | #ir

FID OrderSysId S SEEDRS

FID OrderDate DT FI H

FID OrderLocalld S A Hh S B

FID ParticipantId S AL 5 2% R

FID ClientId S % P iy

FID Instrumentld S BB A LGy

FID SecondLeg S R ALY

FID Direction ST HAEGLIEEL 0—3K 132

FID CmbType SI YHE2KA 0-SPZ 1-SPD 2-1PS 3-BUL 4-BER 5-BLT 6-

BRT 7-STD 8-STG

FID OrderStatus?2 ST WHORZE 0—MiIBr 1—FEkE 2—BuE
FID ReqQty UN FIG SR, —khI P

4.67EHAIRERIN (PID): 0x13040

OrderHedgeCfm #5425 (PID): 0x13040

?‘Eﬁ:

B4 i3 Eyit 7 )

FID OrderSysId S A T RES

FID RegDate D H i

FID OrderLocalld S A Hh g L

FID ParticipantId S 5L 5 2% A ikt

FID Userld S A2 5 D1 Y

FID ClientId S % iy

FID InstrumentId S A flan, BATEA WS509, HHEA WS509C1600
FID Direction ST SESEJ A 0— %K 1—3&

FID OrderStatus2 ST RERES 0—MHBR 11—k 2—B0E
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FID ReqQty UN R S, —adk ] 4% 7
FID DealQty N DAL e B =0, —EHI LSy, ARAE
FID DealStatus ST AEERZS 0—MIBR 1—Hedle 2—3us

4.68EABUINITHEIA (PID): 0x13042

OrderOptionEApply fiz4'5 (PID): 0x13042
TR
R R | #HR
FID ParticipantId S 5L 5 5% A ikt
FID UserId S 5L 5 LY
FID ClientId S 7% i
FID InstrumentId S E 4 9mtE HHA=WS509C1600
FID OrderSysId S SEEDRS
FID OrderLocalld S AR Hb g B
FID OrderDate DT ik H
FID WDTime DT SR B ]
FID Qty UN HIE SR, k% 7
FID SettleFlag ST HretmdE, 1—F6
FID ActionType C AT HE R, O - $h 47 (OPTION EXEC) , *C -l 3
(OPTTION_ABANDON)
FID OrderStatus?2 SI AR 0— Mk 11—l 2—30E

4.69 T IR AL AHIA (PID): 0x13026

QuotMarketConfirm fig25 (PID): 0x13026

FEL:

B R | #HiR

FID OrderSysId S SAGE T RES

FID OrderLocalld S At k=t

FID Userld S A5 iy

FID ClientId S & P Yy

FID InstrumentId S A9 flun, TN WS509, HHRCA WS509C1600

FID BuyOffsetFlag SI TIFatrdE 0—Ha 1—F6

FID BuyPrice LN-4 | EHHr, FTDFloatType<12, 4>

FID SellOffsetFlag ST SEHFeihrE 0—HE 1—F6

FID SellPrice LN-4 | 3, FTDFloatType<12, 4>

FID Volume UN Hoim, I N R

FID StayTime UN WOEMFRI A (FP) , 0 oA, —dkhimey, H
HIENGE

FID RegSeqNum S WM ERTF Y5

FID WDTime DT T e (]
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FID OrderStatus? ST RE 0O—MHER 1—4EiE 2—3uE 3— WML

FID ResponseTime DT TR 2R ) )8 B[R]

4.70 838 p%3ZEl4 (PID): 0x11001

TradeInsertSingle 45 (PID): 0x11001

T
LR KA | Hk
FID InstrumentId S G490, Blan, HATE N WS509, HAECH WS509C1600
FID InstrumentVersion | SI EYIRAS HEINO
FID CancelFlag ST THEEM 0>YIFEH 1DIEMER 2>HEER
3> T T AR A R 8 E R
FID CancelDate D HBaHHEE HurAH
FID CancelTime DT HeyH el H ar A H
FID_Tradeld S JRAZ G
FID MatchDate D A2 5 H
FID MatchTime DT JIAZ N 1]
FID_ClearDate D TEEHW HETARH
FID Price IN-4 | #i#%, FTDFloatType<12, 4>
FID_Volume UN Hom, 2%
FID_OrderSysId S & g5 GERE21T)
FID Userld S 525 ity
FID Direction ST SESET M 0->3%, 1->38
FID OffsetFlag ST FPatRic 0>, 1->F4, 2>
FID HedgeFlag ST BRbRd 1>, 3->EHRE
FID Participantld S L o4 Ry
FID ClientId S = Y
FID OrderLocalld S Tty

5 VSRR

51 ERXGAER

1) £ RAGAERKIEATATIE R SCZ AT, BT E 3%

2) FH API Connect B{# API ConnectEx % .iE HUZERE;

3) SRARGRHIEREFER (WEFE: HIRR5=0, 5 AR5, %G, T3
5=0 45);

4) WINBF, THRGWPN (ZZHRAAH &K RN AZFEH 5
MaxOrderLocalld, %5 RGUIRES, &5 HHIRED; BRRW, 5 KRG % H KM
JRA
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52 MARXIHER

1) 2R RGAERBEREIRE 0T, BT 8%,

2) F API Connect 83 API ConnectEx #3718 tHiETE;

3 SRAGKEMARERER (LEFE: BER5=1, &5 R0, %5, iR
M FID SequenceNo 75 J5 H tad i A i EA% Ji R B4

4) G RGP, WIEF BERRM, 5 RG%E B RMUR K

5) W FID SequenceNo=0, MIZZ5 RGNS | HHIRIEEFAA FSA%L I S

CHE PR 43 Hi B AT REAS SCHRRE AN O FHABWIEURAA T k)

6) I FID SequenceNo>0, NIAE 5 KGMF 55 FID SequenceNo+1 H4GiE M FAH it
BEAL 3 SR

) RHHRGH L HNAA R LB KL TSGR ROE A R koL,

53 [T BRXGHAEFR

1) 2 RRGAEENT FRREE a7, BT R

2) F3 API Connect B(# API ConnectEx % 7iE {HiZERE;

3) SARGFKM FHERERER (BEFL: BdanT=2, &5 i, %),
4) BRGNP, WIS SRR, o RG% B RMUR K

54 TEEZERFR

ZCE 5 ZSET78 GATIE /7 AT AL GATIS,  SRRRAT TS AN AL G AT 18 (0 A IE ML
KA EMZATIE RIETTI, Bl B RGUE T RN A2 5 |G T3 Rk R e AT, &
RAGHHHAGEAERN IR RASITE, A58, B THERASTER
AL, 5 T R G RIR AR B R B A AT B AR SCE A S AT 1B RO

FBR A AZ AT 1 MarketMatchData SO W AT BERIE DL, 709042 78 BE W BAEAT TR A1 AR AL
HIRCE AT -

TEREI BUCEAT I R — 5 2 AT AT TS I 78 B R IR , AR A AT B R i 2 — M
247155 b AR AR EIE B . SR ST R E IR B B i R AN RS, SRS R 5
TR BAATIEA A7 2

) JHRERE, 5 RFLNRE BT, FHl5HN 0;

2) AT &R ATE .

TR HIER] (SPD) M FER (PS) FELAEITE. AEITHAEMANRE, 2
5 RspQryCMBInstrument I CMBInstrumentChangeNotify (7E3% A &% K AR, Xk
EE MR TB AR KAER, RspQryCMBInstrument fi SCKEEL 5 3 MR E IR E B
BFBO. AETHOSN N HEESLLMTHER CBME . IHASITERERNLN,
TG RG] T K% CMBInstrumentChangeNotify ( PID=0x13016 ) ik 3L .
CMBInstrumentChangeNotify i X H RIE B PIHETIE . =R AFEBG R THNHAEE
ZUE R (T1E), FEAMHA AT E E Al ReqQryCMBInstrument (PID=0x03015) 3,
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55 XHRGHALIER

1) HRRRELER
m HERLFR
WS RAGVIIERT, EILE 25 ReqQrylnstrument(PID=0x00005)5 415 1| 5¢
BEREAGER, BEHEE4EH ReqQryCMBInstrument(PID=0x03015)45 4153 5| 52 3£ 11
HEAER.

5.6 XHRGHFEAR

1) FRREEE

2) HEFE

WHE RS RAGWIMGAET, JEit 2 7 AR FF S A I ReqQryPPosition (PID=0x00009) f§
4, TS RS, B RS A ReqQryPosi tion (PID=0x0000A) 4>, ZXifl
BB E IR H AR B A IReqQryCMBPos i tion (PID=0x03031) 54, &% 4
G, HEFONZRAS N 0-SPZ. 1-SPD. 2-1PS. 3-BUL. 4-BER. 5-BLT. 6-BRT. 7-
STD. 8-STGHI9-PRT CHRFIABUHIRHE)

57 XGRS ERRE

1) IEH AR E . Order

2) 1E#iE # StopOrder

3) A EH CmbOrder

4)  EFRHIAE H$ SpdOrder

5)  EWREIAE ¥ HedgeOrder

6) JARINAT € B OptExeOrder

7) AT R AR A MR B E H QuotRspOrder

DA AP MR R BORS R AER, 5 RGBHNAS 5 RINAH
IR IE— ARSI IAIRL

TR TR O 75 R B B — R R e i, ERERIF A E . B R
E L HARRAT 52 BRI T R R A i 92 52 5 T FHAS [F] (48 4

58 MERANFRERE (HR) i

1) 2 Gl iE i A B R N ReqOrder Insert (PID=0x00003) R 3C;
2) RGN SCE, B ERS TR F % RspOrder Insert (PID=0x10003)
L5
3) RHARGHEH Order £, A ARHFUIREHIIN OrderConfirmation (PID=0x11003) i
3, I RFMAKIRLEG L5 5 (OrderConfirmation i 3CSERR b i ARG
BRSO ;s MR OrderConfirmation #R3C, 23 0 RGFHEM BHT H CE R, £5
H 4 5 R G BRI, WAZ 5 RS2 H CRI4A B0 B (X e 5 3R KO
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4)

5)

6)
7)

8)

9)
10)

BROER), ZJaMdls OrderConfirmation fR3C, FEHiE HBIRE HREVREHIA
OrderConfirmation X 5#REF AN ReqOrderInsert IR ILIFA——XF M, FELDIR
i\ OrderConfirmation R SCANELFEHR B 5% A\ ReqOrderInsert R IR IUWAE B,
W RAIS R F N ReqOrderInsert fR LIRSS B, AT DA B X 15 Yt AR 4 B0 07
2 RspOrderInsert R 30);

ERZ KL, 5 RFEAERA RN IT AL 5 5153 5 K 532 5l 22 7] ik
TradelnsertSingle (PID=0x11001) k 3;

MPATHEERN, 5 AT FHFh K H B R AT 1 MarketMatchData
(PID=0x12004) #% 3L (AL BRACAT 1)

4 OB SHER R IR SR/ ReqOrderAction (PTD=0x00004) %3¢ (HHAR0);

L5 ZGuhN FIRIRCCE, B0 (R fae MZFER, B s TR R aE
M2 RspOrderAction (PID=0x10004) #& 3 ;

T RFEFH Order 3, A RIRBEAREHIN OrderConfirmation (PID=0x11003) i
3, B FAE IR KL AL 5

WMFATIE AR, o RGHE) fih & H S BRECE AT 16 MarketMatchData 3
X kg A A2 A i 2 (R SRS NI AR I AR S R A 1A E I AR A
AHTE

5.9 BRREBMEE

1)

2)

3)

4)

KAZ 5y BAERL by 724t Order DA AIERER E 5, T HMEF FRFBE ALY
D3P B AL s

Lo RGAEARZ Ty I AE TR R R AR A A OrderConfirmation
(PID=0x11003) $}& 3;

T ARARIERZ S AR AA R K H L KA Bl ik TradelnsertSingle
(PID=0x11001) 4% 3¢;

L5 RAAE) Wi R R A 4T MarketMatchData (PID=0x12004) 3.

SA10HEERMXTIE

1)

2)

3)

4)

5)
6)

AR5 MAERE B 248 CmbOrder AFIH A& i, BT HALE -~ e fakdl
B BB A BRI EUARAL 5 A G B FLRAS s

THRBRIERTZ G ARG RT R HEHEGHARESHIL OrderConfirmation
(PID=0x11003) K 3 ;

LT RAERZE G 5 IR A T & H B iR BR S 80 OrderConfirmation
(PID=0x11003) K 3 ;

Lo RBIERL G RBIA A WA K H 830 a2 Bl #) TradelnsertSingle
(PID=0x11001) K 3;

T RGHE) iR AR H BRI AE AT MarketMatchData (PID=0x12004) % 3;

T 5 RGHE IR kK AT OMBInstrumentChangeNotify (PID=0x13016) i
Lo
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S.111EHE B A& 32T 1R

1)

2)

3)

4)
5)

=
1E:

ARAE 5 BAER 5 R 8t StopOrder PAF AR IEIE B, f i ok 25443 2 1L 4 261
B B AR N T BB AT H A AT, TSR AN BE 430 A sl AL, AR N BRAN A
Order BAFI 2515,

T 5 RGAERA i K H R SRS HIIN OrderConfirmation (PID=0x11003) #i
s

T 5 ZRGAERA T R H BRI SRS HIN OrderConfirmation (PID=0x11003) #i
s

T 5 R GAERA T R B S R TradeInsertSingle (PID=0x11001) )3 ;
T 5 RGAE) FRim T & R A AT 1 MarketMatchData (PID=0x12004) 5 32
AT LS RS, PS5 Fris s e

s.2 T EERREKRAARHTE

1)

2)

3)
4)

5)

6)
7)

AT 7 & 7 8RS B P BN G e 1 9 R R A1 3R ReqOrderInsert
(PID=0x00003) 4} 3 ;

L5 RGN RSO, I HE RS T B RspOrder Insert (PTD=0x10003)
'

5y RGP AR RIS QuotRsp (PID=0x13002) , i) R KL E AL S
T 7 2% P AR O SR AR AN T 3 I X OE YRR 16 i A i Y. RegQuotMarketRsp
(PID=0x03003) $} 3 ;

Lo RGN RIS, @ XRG4S T AN I B M. 25 RspQuotMarketRsp
(PID=0x13003) $} 3¢;

L5 RGAERA R R IR I RfA QuotMarketConfirm (PID=0x13026) ) 3

L5 RAAE) i R BUR B A 4T MarketMatchData (PID=0x12004) 3.

513 =B AN

1)

2)

3)
4)

MR & PG RN 5 B 0 (ReqQuotMarketRsp #ZH1f#) FID RegSeqNum 7B
=0) , WEIIXTIEFAILRAN V5% RegQuotMarketRsp (PID=0x03003) #3C;
L5 RGN AR S S, 8 X 1 g T AR 0 i BN % RspQuotMarketRsp
(PID=0x13003) $} 3 ;

5 RGAEAA T R RN R A IA QuotMarketConfirm (PID=0x13026) 4} 3 ;
L5 RG] /I & BBR B AS 47 1E MarketMatchData (P1D=0x12004) 3.

5144 IR MO R B AR 32T FE

1)

2)

AAZ 5y AEAL Ty 5 48 IO R A 0 L5 B R B — K — SR AE L RE B, R T
HoAthze N B P ECE AL G GRS R SE (B B RE B RAL
A Gy B GAE AR S by GO FL A U R 30 5S4l TradelnsertSingle
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(PID=0x11001) #3C, ZMWCH I FID OrderSysld (H RS ) FBets Hak i v
PRI AN M AN QuotMarketConfirm (PID=0x13026) # 3¢ # #9 FID OrderSysId
(GRS FB—;

3) Ko RG] Fin bk R AT T MarketMatchData (P1D=0x12004) $i% 3

4) A5 KRR E BN ST BB GE FRAER A RAT B S AR GEAE AL VAL R R H AR A W R AR A
QuotMarketConfirm (PID=0x13026) Rk -

5.15EFRIA

1) ZCE &5 Rk T X e HE FHATRA AN, SRR AN BRI LR G R &
SN
2)  7ZCE A8 %) RG0SR I A0 PR ) (1 300 0 s S ) i S A B A o 301 DR S S B R
R ety R i N S TR SRR Zu
1) 5 Ve A R RE AL B SPD BY IPS;
2) HEKRRLAFTELZ G HE— RS ZREAHERARIE.
R SPD A IPS BFFRINEE, X5 RGERE, MARIERE, BirHiERE0a
INTFETE RS S AN SRR CRNS/ME. BFHATE, &5 RKR%RIHE
RO, KRR OB G R
3)  ZCE A5 R SCHFEAT F0 P BRI T A RN . IX LA 23l A STD A STG. 5K
PLIX L R i A A SR
1) G RV F A A
2) HEKRRLATTESE 5 Pt i — IR 55 G LM HE KR IIE .
B TIIINERSIARE, L5 R8I, RETRIER, RRIEFRLIUVNTE
—RRAELAIM R E S S AN R CEN B/ N E. BRHATE, X5 &
SRR, HRFEAE, BB TRAGRE,
4)  HTTET, 7R LA R A T ERIRIATE S .

516 EHIRIERIA

BATHISRERELR S, Bes RN 5 e W EHIRE R, K5 it
IREWRMEAE . A PR ST B R E R

1) ETETRN, fHEERERS.

2) X EEN RIS R ENRMER &, EXHHIE, ZPrEdE ARG TE
WIRMERINEIE, 5 RGHEn, MEENREHE, RitHiEE0uIvhT
EeHE. BHATE, 5 RGREENREDE. BHRFeRMEY R
MEFIANRIEE, SRV RENRER & .

EYREBZ D AN HAEBEAIQty, REGHEUnbalance, CHIHHE

VirtualQty, SEGHEOpenQty. MHEEEREEME, CEOHELHME N OAET
MEHRERCEE, WRVFE, ZERD. FHYHAN, e

Unbalance = AlwQty — OpenQty VirtualQty = 0

HZETERRMERICHR, VirtualQty A4S, Unbalance N4E; AZHS, Unbalance
J/b, OpenQty¥&hn. TFEMARMEMIAFESHS, VirtualQtyighn, HEEAL,
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S ARG A B R HUE .
FEFITIRD, 43 ARG DA A E R AR £ .

5.1 THAUA T (ST FR A

D IR S E BRI H 2 AT AT S 50 H . W] DASR HE AT R

2) B SWIE, RREHIBPATHRE: K5 RGEREE, BT e .

3) H T, 52 5 R GURYE % - IR T3 Fr & A BURAT i &, 3EAT IBUhAT
SIBGEAL D I SLAH NS B AR

4)  WIBURJEAE S AT G, MR AR IBUS TR B, 52 5 R 500 SR A 2 5
SEFRM CRT R B WISHE IR AT, FHBET B AU H 2 % 251 1 SAE )
BURT AR S9IAL o

5) FEMITHRG, 7/l DA IALIAT (BUBE) v . IBUBEE B RE IR A 52
Gy AAR, AR 28 5 H ) 15 5320 23 22 0 CRARIN [R] LASZ 5 i i@ koD, 2 7 4§
A DA SIS T R

6) /AT AEIRT (BURFE) HE

5.184HEHESHIME

1) HItR414 (SPD A1 IPS) HILLEAds N 2.

Mm% = BRELNH - B RELNK
2)  WIRZH4 (BUL. BER. BLT A1BRT) FULLEIAE N2,

Mm% = BRELNH - B RELNK
3)  WIRULA (STD A1 STG) ZH-AM& A,

WA = E-RRELNRE + 2B IRE LN

AW AT LN S
6 FOCHIR
XEARE: n/M DhIE
BLK/BLANK A
7ERO 0

7CE FTDL. 1 #R4 ZCE A2 5 KRG HITHREER, 39N T — L35 i SR B R 58
PLREL “0001” 5401, “000100107 548 5 G 15 B = B4 SC A SROFN R 255 FE

Y EUTEMERD (A EREBNEEER) BRTRETFIIINTER, EFRE

FID_SequenceNo FEt, HEWIMBIERL PR T RP I KFBREWKFE FID_Chain.
FID_SequenceNo. FID_DataFlowFlag =/~ 7B.
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6.1 MERX G HAEFR

6.1.1 SRARLGER

iR PID=0x00016
SR

2R KA = )EE HUEE
FID DataFlowFlag ST M CUERSIE 0) 0,1,2
FID ParticipantId S N/A
FID _Userld S M (g “000100107)
FID_Password S M (i “12345678907)
FID ServerAppName S BLK
FID ProtocolVersion S M 2,11
FID_TimeOut S BLK
FID_IpAddr S N/A
FID SequenceNo UN 0
FID INIT PASSWORD S M
FID AUTH SERIAL NO M
FID AUTH_CODE M

6.1.2 G RGWMN

5 B SN PID=0x10016
1.

B RIS R APT B 60 1) 7 BON:

4 Fx FAY Eiiip%
FID DataFlowFlag ST HHRmAI 0% UG, I->FAF R, 2> # i
FID ParticipantId AL 5 2% R
FID UserId A 5 D1 iy
FID Password 14

FID ExchangeDateTime DT

Lo T ARG E yyyymmddhhmmss

FID TimeSpan

X, IEHERRARX, R IX BTk

FID IpAddr

AN TP bk < A5 BUE SRS REARIRA TpAddr

FID MaxOrderLocalld

KI5

FID MarketId

Mi%ghs HArN”ZCE001”

FID MarketStatusId SI

[ERZE N

FID BroadcastSequenceNo | UN

J R AR e A S, R AR

BT, RIS 018 SRR A BN 1.

Hr, FID MaxOrderLocal Id B¢ : B K INRSEA M w5 . & HWIIGERRT, %489 BLK.
BTSSR 54, ZAE RN S H AR 5 RNk SR A Hh i K G5

FID MarketStatusId: %% &%t HBliRZ.

‘ MarketStatusId

o ZGHVIRES
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8 RGERIE, Kuhss
1 RGhss, nILLE SR
3 FEEL AN NI IR H B
13 FHELTEAN N AR B, R G5 F iR
14 TR TN SR
4859 LA G B
58 11 HIFH B
6 RSB
7810 5 T

2. B FRIAT R APT B 60, 1) 7 BON:

HFR HRH g
FID DataFlowFlag SI HHRMATE 0%, I->FAE R, 2> F i
FID Participantld S AL 543 01 ks
FID UserId S 525 Rty
FID Password S M4
FID ExchangeDateTime DT AE ST R Gi A yyyymmddhhmmss
FID_TimeSpan S WX, IEHERRARX, R HECRH
FID_TpAddr S A TP bt < 25 BUE SRIE SRR TpAddr
FID MaxOrderLocalId S i KD REP A G 5
FID ErrorCode S EE RS
FID ErrorText S Hiz1E 3
FID TimeStamp DT A format=yyyymmddhhmmss

AR R AZ 5 O8N HE e N H0m 1.

6.2 AARZZRAER

6.2.1 SRARLGER

BRiE R PID=0x00016

SR
ES Y ® IS BB G
FID DataFlowFlag ST M U 1) 0,1,2
FID ParticipantId S N/A
FID Userld S M (i “00010010”)
FID Password S M (hn “1234567890™)
FID ServerAppName S BLK
FID ProtocolVersion S M 2,11
FID_TimeOut S BLK
FID IpAddr S N/A
FID SequenceNo UN M(3& iStart SegNo)
FID INIT PASSWORD S M
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FID AUTH SERTAL NO

FID_AUTH CODE

6.2.2 5 RGP

5 BN PID=0x10016
1. BSERINE R H APT BUREA 1 F B A

e Y Eiiipa
FID_DataFlowFlag ST BRI AT 0->X 1R, I->FH, 2->) 1k
FID ParticipantTd A2 Gy 2 A Y
FID Userld 52 5 it
FID Password 14
FID ExchangeDateTime DT AE ST RS TE] yyyymmddhhmmss
FID TimeSpan S NFIX, IEHEERRARIX, HBFEREX HErkH
FID_IpAddr S FREN) TP bt < 225 51 6 siiE SRR IpAddr
FID MaxOrderLocalld S PN ANIE &Nk RS S

BRI, WAL 5 OB S NE BR8N 1.
WA 0<iStart_SeqNo\iZA & MR KB T 5, 4 RGAM iStart_SeqNo+1 H4ri@ T
A RRIEEHE . W iStart_SeqNo=0, 5 RANTFHI'T 1 H i@ IS FAA It AL ETR -

2. B RIAF R APT R 6 = BOA -

R KA Eip%
FID DataFlowFlag SI BARFLATE 0->X W5, 1>FRAA N, 2> #Eii
FID Participantld S 52 5y 2 A i
FID Userld S 525 ity
FID Password S 14
FID ExchangeDateTime DT AE ST RS TE] yyyymmddhhmmss
FID_TimeSpan S WX, EREREX, fn&RuX JErRH
FID_TIpAddr S AN TP b < 25 BUE SRIE KRB TpAddr
FID MaxOrderLocalld S KR A S H A%
FID ErrorCode S FEARARHD
FID_ErrorText S Hi iR IE3C
FID TimeStamp DT WfE] 8 format=yyyymmddhhmmss

AR WRIIAZ 5 RO SR N Hs e H0m 1.

6.3 I BRXZAEFR

63.1 =RARGER

iR PID=0x00016

RIRA:

| K

B

HIHE
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FID DataFlowFlag NI M (UERSIE 2) 0,1,2
FID ParticipantId S N/A
FID Userld S M (i “00010010”)
FID_Password S M (hn “12345678907)
FID ServerAppName S BLK
FID ProtocolVersion S M 2,11
FID TimeOut S BLK
FID IpAddr S N/A
FID SequenceNo UN M
FID_INIT PASSWORD S M
FID AUTH SERIAL NO S M
FID _AUTH CODE M
6.3.2 RHRGWN
A5 GE N PID=0x10016
L B SFRRINAS I APT Hs 6 H 7 BON:
AR KA iR
FID DataFlowFlag ST BHRIRAFR 0->X 15, 1R, 2> R
FID Participantld 52 5y 2 A Y
FID Userld 525 it
FID Password 14
FID ExchangeDateTime DT AE ST RS TE] yyyymmddhhmmss
FID_TimeSpan S WX, EREREX, nf&RuX JErRH
FID_TIpAddr S AN TP b < 25 BUE RIE KRB TpAddr
FID MaxOrderLocalld S KRR A S H A%
BT, WERIHIAE 5 538 s BB B A0 1.

2. B RIAF B APT R 6 = BOA

AR R E{iba
FID_DataFlowFlag ST HHRRATR 0-OX1ER, 1 >FAR, 2->) #k i
FID_ParticipantId S A2 522 G
FID Userld S A2 5 gt
FID Password S M4
FID ExchangeDateTime DT Lo RS yyyymmddhhmmss
FID_TimeSpan S X, IEHEERRARIX, R IX BTk
FID_TIpAddr S AW IP bk < 25 BUE RIE REEEIR A IpAddr
FID MaxOrderLocalld S BRI A ARG S HirAs
FID ErrorCode S ERARY
FID_ErrorText S Hi iR IE3C
FID TimeStamp DT BRI format=yyyymmddhhmmss

AR WRIAZ 5y O SR N Hs N E0m 1.
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6.4 ZHREFRIRL

6.4.1 SRAGHR
A2 oy G SR R SC: PID=0x00017
SR
B/ Syt wPHE Hyfi d Bl

FID DataFlowFlag SI M 0,1,2
FID ParticipantId S N/A
FID Userld S M (i “00010010™)
YiBH: DataFlowFlag=0 &% i H%E TR

DataFlowFlag=1 & 5 RiB AT

DataFlowFlag=2 & 5 B &

6.4.2 5 RGWMN

A 5y BB SRR N PID=0x10017
pras

1. B SRIR HY RIS ¥ APT 50 6, 1 2 BN -

YRR KM | ik

FID DataFlowFlag SI HHRmATE 0%, I>FAE R, 2> # i
FID Participantld S T o4 Ry

FID UserId S 2 5 Gy gt

FID ExchangeDateTime DT RS A] yyyymmddhhmmss

AR, RIS 58 OB N AR B AN 1.

2. B IR AR MBI APT il A i) 7 B

HFR KA | HR

FID DataFlowFlag ST BHRRAFR 0%, 1->FA A, 2> FR i
FID Participantld S RS

FID UserId S 52 5 1w

FID ExchangeDateTime DT Lo RGN yyyymmddhhmmss

FID ErrorCode S Hlﬁﬁﬁ%

FID ErrorText S R IE

FID TimeStamp DT Hﬁllﬂ?ﬂé‘k format=yyyymmddhhmmss

AR HRMG WBINAE 5 518 SR N AR B AN EON 1.
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6.5 X5 RIEBEN

6.5.1 SRAGER

A2 oy B SCE RS SC: PID=0x00018
ESa B
E s R % JRE HUEE

FID ParticipantId S N/A

FID Userld S M Cam “00010010™)

FID NewPassword S M

FID OldPassword S M
6.5.2 XHRGWN
A8 5 BB % . P1ID=0x10018

1. AB B R ) APT i A A i 3 BN -

B/ St ik

FID Participantld S 52 5y 2 A Y

FID UserId S 52 5 it

FID NewPassword S o4

W A0 1o
2. 1B AR SR IS 3 1) APT i B I BN

AR KA | HER

FID ParticipantId S T2 L Ymht

FID_Userld S A2 5y b1

FID NewPassword S o4

FID ErrorCode S R

FID ErrorText S BEARIE X

FID TimeStamp DT B format=yyyymmddhhmmss
W B ER B AN 1.

6.6 THILHRRMN IS

6.6.1 =HRARFFR

TR R f1 454 PID=0x00003

RN

e KA | BRPHE BB G

FID OrderSysId S BLK
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FID OrderLocalld S M yyyymmddxXXXXXxX
FID Userld S M

FID ParticipantId S N/A

FID Clientld S M

FID InstrumentId S M

FID Direction SI M 0,1
FID OffsetFlag SI M 0,1
FID HedgeFlag SI M 1,3
FID StopPrice LN-4 | ZERO

FID LimitPrice IN-4 | M

FID VolumeTotalOrginal | UN M

FID OrderType ST 0

FID MatchCondition ST M 1,2,3,4,5
FID MatchSession C BLK

FID ValidThrough D M yyyymmdd
FID MinimalVolume UN ZERO

FID AutoSuspend SI 1

FID InsertTime DT BLK

FID MessageReference S N/A

FID CmbType SI BLK

FID SecondLeg S BLK

PiBH: FID OrderSysId #1FID InsertTime, ¥ ANFARIN, M5 RGHE.
8457 FID OrderType=0.

FID MatchCondition HU{E 42

10C BP A FAK $54)

1->FOK, 2->10C, 3->GFD, 4->GTC, 5->GTD. (F:

FID MatchCondition=5 i, FID ValidThrough NEIMIH (yyyymmdd).

FID MatchCondition#5 i, FID ValidThrough A BLK.

FID MatchCondition AHEGE HE AT BN ERIN N 3, BRI AR, 585 g A SCRE
ERKINA RS, 4 F 5 BARMAH, SATHIRE 2SR 2. 3, WIRELSCR 1, 2,

3o

FID Direction B M) &=: 0-
FID OffsetFlag BUEHI & =: 0

FID_HedgeFlag BUHMI & &: 1-
ZAt4u 5 FID OrderLocalld, 285 Frgiles R RSk “8 i HEA+8 M7 415 ” gk
ok, R TAEEKE SR, fltn 10 Kl Fr—MIH R0E 145 R RERA
T, AEH “8 A HEIH8 f7F 5 7 i FID OrderLocal Id £ 52 R4 0] LLEALFT N I — 12

.

6.6.2 35 RGN

> 1->3%,

> 1->F4.
FID OffsetFlag NEBEH T IEE BN ERUA 1, PG,

S 3->EHRIE .

L. NI, MR — 0 i 5 B 2 B £ (PID=0x10003); 18 i FAH I S AZW—1>
HR SN OrderConfirmation (PID=0x11003).
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2. N HURMES,  MGHER BRI — R B S Z i £L (PTD=0x10003)
Tt BH - T BE R T e AT 3] 0 B B B B HE B R IR BEOR S\ A B3 FID_ErrorCode,
FID ErrorText, FID TimeStamp iX =/ MiREHRE S K FK.

6.7 THASTHAIR SRS

6.71 SRRGER

AR $E 4. PID=0x00003

%E%)\:

R KA | BPIHE BUE G
FID_OrderSysId S BLK

FID OrderLocalld S M yyyymmddxXXXXXXX
FID _Userld S M

FID ParticipantId S N/A

FID _ClientId S M

FID InstrumentId S M

FID Direction SI M 0,1
FID OffsetFlag SI M 0,1
FID HedgeFlag SI M 1,3
FID StopPrice LN-4 ZERO

FID LimitPrice LN-4 0

FID VolumeTotalOrginal | UN M

FID OrderType SI 1

FID MatchCondition ST M 1,2,3,4,5
FID MatchSession C BLK

FID ValidThrough D M yyyymmdd
FID MinimalVolume UN ZERO

FID AutoSuspend SI 1

FID InsertTime DT BLK

FID MessageReference S N/A

FID CmbType SI BLK

FID SecondLeg S BLK

PiBH: FID OrderSysId F1FID InsertTime, NI, X% RGEE.

8458 FID OrderType=1

FID MatchCondition=5 i FID ValidThrough NZIHIH, yyyymmdd

FID MatchCondition#5 it FID ValidThrough >4 BLK

FID MatchCondition ANHEFH IS 1. 2. 4. 5 IAMNAFBUN BRI 2, RIFH653 AL,
LA B KIAA RS, 4 F1 5 BRI, Muriift 54508 2, HIRG 4
SR L 2

FID  OFfsetFlag RS M5 ks B Bl 1, BIT6,
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672 X5 RGMEL

LN HRII, MR TE SRR A 4R B N 2 e d £ (PID=0x10003); 83 A A it AR — 17
WHOIRZSHAIIA OrderConfirmation (PID=0x11003),

2. N HRIGN, MORTE AT — 13 1 B N e L (PID=0x10003 ).

Tt B« T B R Ty B W B B R N A BRI R S ISR EFE FID_ErrorCode,
FID_ErrorText, FID_TimeStamp X =MHiid4EiR{E B K FE.

6.8 THASZIEIRIES

6.8.1 SRAGER

TR 1IEFIFE 4 PID=0x00003

TN

R KA | BPIHE HUE G
FID OrderSysId S BLK

FID OrderLocalld S M yyyymmddxxxXXxxx
FID _Userld S M

FID Participantld S M

FID _Clientld S M

FID InstrumentId S M

FID Direction ST M 0,1
FID_OffsetFlag ST 1 0,1
FID HedgeFlag SI M 1,3
FID StopPrice LN-4 M

FID LimitPrice LN-4 M

FID VolumeTotalOrginal | UN M

FID OrderType ST 3

FID MatchCondition ST M 1,2,3,4,5
FID MatchSession C BLK

FID ValidThrough D M yyyymmdd
FID MinimalVolume UN ZERO

FID AutoSuspend SI 1

FID InsertTime DT BLK

FID MessageReference S N/A

FID CmbType SI BLK

FID SecondLeg S BLK

YiBd: FID OrderSysId F1FID InsertTime, #ANMEI), M5 RGHE.
F8 42K FID OrderType=3, FID OffsetFlag=1, IE#H A FGEH,
FID_StopPrice R fio X T Kik#idE4, HFtiro=flA b, 18 RSy if K 5
BATHE . WT LB S, S <A, IR EREE TN LR ATR G
FID_LimitPrice &Ry, fRI1=0, IEBRBEERE AT RETIRG, WREE
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56, S kAR RIS TR ARAN I BR AN B s S2 B4 B A A A S AT AR A R R A B . AR AP
M0, BB RS JE AT N REATIR S, R A AT, KRR NN R A (R
Prop, SE RS AR A R ORI IR BR A 5

FID MatchCondition=5 I} FID ValidThrough AZIMIH, #%=: yyyymmdd.

FID MatchCondition#5 i} FID ValidThrough 4 BLK.

A5 T8 A SCRF I 0l 25 o

682 A5 RGWR
L N ERIhRS, MR — i N B B R A (PID=0x10003); 8t FAF I X —17r
W EAREHIA OrderConfirmation (PID=0x11003),

2. FHIRIGES, WM& — e S EH R (PID=0x10003),

Ui BH : R B T s AT B 0 3 B B B B HE B R R ORI\ A EHE FID_ErrorCode,
FID ErrorText, FID TimeStamp X =/ iiREEREEKFEK.

6.9 THILTHIRABAHES

6.9.1 ZRAGHER

AR A 484 PID=0x00003

SR
£ K| BPIHE HUE G
FID OrderSysId S BLK
FID OrderLocalld S M yyyymmddxXXXXXXX
FID UserId S M
FID Participantld S N/A
FID_Clientld S M
FID InstrumentId S M
FID Direction ST M 0,1
FID OffsetFlag SI M 0,1,3,4
FID HedgeFlag ST N/A 1,3
FID StopPrice LN-4 0
FID LimitPrice IN-4 | M
FID VolumeTotalOrginal | UN M
FID OrderType SI 7
FID MatchCondition ST M 1,2,3,4,5
FID MatchSession C BLK
FID ValidThrough D M yyyymmdd
FID MinimalVolume UN ZERO
FID AutoSuspend SI 1
FID InsertTime DT BLK
FID MessageReference S N/A
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FID CmbType ST M

FID SecondLeg S M

YiBH: FID OrderSysId A1 FID InsertTime, & ANERIN, ARG RGETS.

5 42KA FID OrderType=7.

FID CmbType ZH&ZRAL, 1-J0% SPD, 231 IPS, 3-JH#L BUL, 4-BER, 5-BLT 6-BRT 7-
STD 8-STG.

FID Instrumentld ZF—RE&Z).

FID SecondLeg # _fR&EZ].

FID Direction AL A BSEHA AT,

FID LimitPrice N & & 2 B #, X+ SPD, IPS, NUL, BER, BLT, BRT 4 4 ,
FID_LimitPrice=28—RRE 20 IS — 28 —hRE 2 1A H

XFF STD, STG 204, FID LimitPrice=25—HR &2 NS+ 28 IR A LN .

Sof T B4 FID MatchCondition W AE=1 (FOK) B 2 (10C) (JF: 10C Hi A FAK 54) .

YT H5E 44 FID MatchCondition AHEIEZ K BUIA S AL BN BRI 3, 5T
BAFE K IAA RO S, 4 15 BARAE A .

FID_OffsetFlag AHEGH IS AEIEF BRI 1, B4,

FID_HedgeFlag ANHBY # IH 5T = 7B BN 1, BIEAL.

692 A5 RAWN
L NI, MU — R S R AR B (PTD=0x10003); il id A A I —r 3k
FURZASHIIA OrderConfirmation (PID=0x11003).

2. RIS, MR — R S R E R B (PID=0x10003).

Ui BH : F B S e 0 B B 3 B A BOHE B R IR BOR S H A F A EFE FID_ErrorCode,
FID ErrorText, FID TimeStamp X =/iiRE 25 S KFEK.

6. 100 FEFIFHIAES

6.10.1 &R ARGIER

ERHINIES: PID=0x00003

%ﬁ%)\:
4 FR K| BT HUE YE
FID OrderSysId S BLK
FID OrderLocalld S M yyyymmddxXXXXXXX
FID UserId S M
FID ParticipantId S N/A
FID Clientld S M
FID InstrumentId S M
FID Direction ST M 0,1
FID OffsetFlag SI ZERO 0,1
FID HedgeFlag SI ZERO 1,3
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FID StopPrice LN-4 | ZERO
FID LimitPrice LN-4 | ZERO
FID VolumeTotalOrginal | UN M
FID OrderType SI 101
FID MatchCondition ST ZERO
FID MatchSession C BLK
FID ValidThrough D ZERO
FID MinimalVolume UN ZERO
FID AutoSuspend ST 1
FID InsertTime DT BLK
FID MessageReference S N/A
FID CmbType ST M
FID SecondLeg S M

YiBH: FID OrderSysld A FID InsertTime, &HANERIN, ARG RGETE.

6428 FID_OrderType=101.

FID CmbType ZH&2KAY, 0-Hitt SPZ  1-MI0% SPD, 2-J1%% IPS, 3—HIAL BUL, 4-BER, 5-
BLT 6-BRT 7-STD 8-STG.

FID Instrumentld Zf—RE %7,

FID SecondLeg 2f —fB&4].

FID Direction NEHEBEHAIRN.

FID VolumeTotalOrginal HHiEH&E.

6.10.2 3T 5 AL B

L NI, MG — R R AR B (PID=0x10003); @id A REK —hE
FIHHIA OrderSpdApply (PID=0x13041) .

2. T EURIGIN , MBI R B R B A0 (PID=0x10003).

VLB TR DI IR 2 N E B S R AEHE FID_ErrorCode, FID_ErrorText,
FID TimeStamp X =MEREERE BHFE.

6.11 TEHREMIAES

6.11.1 =RRGER

EMREMINFE 4 PID=0x00003

RIRA:
R KM | BT QIR

FID OrderSysId BLK

FID OrderLocalld M yyyymmddxXXXXXXX

FID ParticipantId N/A

S
S
FID UserId S M
S
S

FID Clientld
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FID InstrumentId S M

FID Direction SI M 0,1
FID OffsetFlag ST ZERO 0,1
FID HedgeFlag SI ZERO 1,3
FID StopPrice LN-4 | ZERO

FID LimitPrice LN-4 | ZERO

FID VolumeTotalOrginal | UN M

FID OrderType SI 102

FID MatchCondition SI ZERO

FID MatchSession C BLK

FID ValidThrough D ZERO

FID MinimalVolume UN ZERO

FID AutoSuspend SI 1

FID InsertTime DT BLK

FID MessageReference S N/A

FID CmbType SI BLK

FID SecondLeg S BLK

PEBH: FID OrderSysId #1FID InsertTime, ¥ NPT, HA5 RSHHE.
4287 FID OrderType=102,
FID VolumeTotalOrginal HiEHE .

6.11.2 X5 RS

L N HSINET, MRFIE TR — 0 N2 50 B (PID=0x10003); @A A I L EU— 1
EHFAE A OrderHedgeCfm (PID=0x13040) .

2. RIS, M TER BRI — R B S 2 s EL (PID=0x10003 ).

YEH: TR IKBHMENZHECL R AEIE FID ErrorCode, FID ErrorText,
FID_TimeStamp X = MR RS BT,

6.12 TR IEKRIES

6.12.1 &R AGER

HiriERIE 4 PID=0x00003
/Z%j'!'\ %)\:
4 FR K| BT HUE YE
FID OrderSysld S BLK
FID OrderLocalld S M yyyymmddxXXXXXXX
FID Userld S M
FID ParticipantId S N/A
FID ClientId S M
FID InstrumentId S M
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FID Direction ST N/A 0,1,2
FID OffsetFlag ST ZERO 0,1
FID HedgeFlag ST ZERO 1,3
FID StopPrice LN-4 | ZERO

FID LimitPrice LN-4 | ZERO

FID VolumeTotalOrginal | UN ZERO

FID OrderType SI 103

FID MatchCondition SI ZERO

FID MatchSession C BLK

FID ValidThrough D ZERO

FID MinimalVolume UN ZERO

FID AutoSuspend SI 1

FID InsertTime DT BLK

FID MessageReference S N/A

FID CmbType SI BLK

FID SecondLeg S BLK

PiBH: FID OrderSysId A1 FID InsertTime, ¥ AFEI), HXH ARSIHEE.,
64K FID OrderType=103

6.12.2 X5 RS

L FHRIIET, WS — i B B2 B £L (PID=0x10003)
2. RIS, M TER BRI — Rk B S 2 5 s EL (PID=0x10003 ).

YEH: TR IKBHMENZHECL R AEIE FID ErrorCode, FID ErrorText,

FID_TimeStamp X =M#RHRE B FE.

6.13 AR FITTESR S

6.13.1 S RARLFHR

FABURA AT A 45 4. PID=0x00003

/Z%j'!'\%)\:
4 FR K| BT HUE YE
FID OrderSysId S BLK
FID OrderLocalld S M yyyymmddxXXXXXXX
FID Userld S M
FID ParticipantId S N/A
FID Clientld S M
FID InstrumentId S M
FID Direction ST N/A 0,1,2
FID OffsetFlag ST ZERO 0,1
FID HedgeFlag ST ZERO 1,3
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FID StopPrice LN-4 | ZERO
FID LimitPrice LN-4 | ZERO
FID VolumeTotalOrginal | UN M
FID OrderType SI 104
FID MatchCondition ST ZERO
FID MatchSession C BLK
FID ValidThrough D ZERO
FID MinimalVolume UN ZERO
FID AutoSuspend ST 1
FID InsertTime DT BLK
FID MessageReference S N/A
FID CmbType SI BLK
FID SecondLeg S BLK

PiBH: FID OrderSysId #1FID InsertTime, 5 NFARIY, M35 RGHE.
F64 7 FID OrderType=104.
FID VolumeTotalOrginal HHiE¥&E.

6.13.2 25 5 R
L R AT, MOS0 i B N2 2 £ (PID=0x10003); i it FAA It S HU— 1y
PR AT HSCHAIN OrderOptionFApply (PID=0x13042) .

2. RIS, M TR — R S S R B (PID=0x10003 ).

VLB TR DI IR 2 N E B S R AEHE FID_ErrorCode, FID_ErrorText,
FID TimeStamp X =MEREERE BHFE.

6. 14 FHARURFI L Fe 484

6.14.1 &SR RGER

HARBLR i FE484: PID=0x00003

/Z%j'!'\ %)\:
4 FR K| BT HBUE G
FID OrderSysId S BLK
FID OrderLocalld S M yyyymmddxxXXxXxxx
FID UserId S M
FID ParticipantId S N/A
FID Clientld S M
FID InstrumentId S M
FID Direction ST N/A 0,1,2
FID OffsetFlag SI ZERO 0,1
FID HedgeFlag SI ZERO 1,3
FID StopPrice LN-4 | ZERO
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FID LimitPrice LN-4 | ZERO
FID VolumeTotalOrginal | UN M
FID OrderType ST 106
FID MatchCondition ST ZERO
FID MatchSession C BLK
FID ValidThrough D ZERO
FID MinimalVolume UN ZERO
FID AutoSuspend ST 1
FID InsertTime DT BLK
FID MessageReference S N/A
FID CmbType SI BLK
FID SecondLeg S BLK

PiBH: FID OrderSysId MIFID InsertTime, #F NFARLY), HIAC5 RGHE.
F64 7 FID OrderType=106.
FID VolumeTotalOrginal HHiE¥&E.

6.14.2 35 RSB

LRI, WS — 0 i B N2 i £ (PID=0x10003); i it FAA It S HU— 1y
HARAATHSC AN OrderOptionEApply (PID=0x13042) .

2. RIS, MR — R SR E R B (PID=0x10003).

VLB TR IR B 2 N E B S R AEHE FID_ErrorCode, FID_ErrorText,
FID TimeStamp X =MEREERE BHIFE.

6. 15 T E RN MMIES

6.15.1 R ARGIER

ST R R A B 45 4. PID=0x03003

RN
4 FR K| BPIHE HUE Yo
FID OrderSysId S BLK
FID OrderLocalld S N/A yyyymmddXxXXXXXXX
FID UserId S M
FID Clientld S M
FID InstrumentId S M
FID BuyOffsetFlag SI M 0,1
FID BuyPrice LN-4 | M
FID SellOffsetFlag SI M 0,1
FID SellPrice LN-4 | M
FID Volume UN M
FID StayTime UN M
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| FID ReqSeqNum s | |
PEBH: FID OrderSysld, #HANHHT, MRS RGIHAS.

FID Volume XA E = .

FID_StayTime {5 B (6] (FP) , 0 FRIARAFRHNE RS H] . CHATARAD

FID RegSeqNum #RUMGKFF'S, M % - 805E &) B /g B 61 % SRR 18 3K (1)1 K
FHT, EANERFIISRAT FERBHRANIER . R MR 7 B3k, BIsA AP
SRR BB A R E K, FID RegSeqNum & 0.

T T A FORGAARANY

6.15.2 X5 RGN

LR SR, DO 3% AL 2 WA — A A i TR R A e R R 25 £ BE B RspQuotMarketRsp
( PID=0x13003 > ; @ & A A W X % W — o W B W A om BBl

QuotMarketConfirm (PID=0x13026) .

2. N LRI, MO I IR 4 W — O T AR U e R R 2 B4R L RspQuotMarketRsp
(PID=0x13003).,

Ui B« T B RN Th B T B B T R AR M e S B & i iE B A B 3 FID_ErrorCode,

FID_ErrorText, FID_TimeStamp iX =/AM#id4iR{E B F B .

6.161 I SHHALLHATUBR 36 S

6.16.1 =R ARGIER

R TR IARLR A 484 PID=0x00004

SR
2 FR P | AT VG IERENEF
FID OrderActionCode ST 08%1 0,1,2
FID OrderSysId
FID ActionLocalld S N/A
FID Instrumentld S N/A
FID InstrumentVersion SI 0 0
FID Userld S M
FID OrderType SI M 0

VEEA: A AR AN 78 4 FID OrderType=0, T HMTE472 10C $84 (7F: 10C PR
FAK $84) , A ).
FID OrderType AHHEGIAE 254 MIFE 101, 102, 104, 105, 106 AP EC7 35 AT HEA R L) o
FID OrderSysld: &5 RSHIMRMIELS A FdR S -
FID ActionLocalld: 20t RAARHEFEH 5 .

6.16.2 X 5 RGN

L BRI, KT UG IR I — 4B AL R B4R SC RspOrderAction (PID=0x10004); i#idFAH i
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SR — R SR ZSHAIA OrderConfirmation (PID=0x11003) .

2. J R, DO TR RS — i B R A S RspOrderAction (PID=0x10004).

T B - JRBEL T B WS 3B A B B B R R RN SRS A SR B A B FE FID_ErrorCode,
FID_ErrorText, FID_TimeStamp X =MHiid4EiR{E B K FE.

6.17#IsHEAR IE 3RS

6171 &SR RGHER

RAE AT 18184 PID=0x00004

SO
ES KA | SHRHE HUE G
FID OrderActionCode ST 0 0,1,2
FID OrderSysId M
FID ActionLocalld M
FID InstrumentId M
FID InstrumentVersion ST 0 0
FID _Userld S M
FID OrderType ST 3 0

PeBH: I TR B8 A28 FID_OrderType=3.
FID OrderSysld: %% &% b2 &% 5 .
FID ActionLocalld: &0 RGAMBILIT .
AL 5y TR AN SCRFHICES 1L b 55

6.17.2 325 2R Gimi R

L ARy, OB IR R — 3 LR B 25 # 5T RspOrderAction (PID=0x10004); it FA A i
B — 1 R EOR SN OrderConfirmation (PID=0x11003).

2. IR, MAFUE SRR — 0 JU R N B 4 L RspOrderAction (PID=0x10004),
T B - e A T B W B A SR B iR B R RS H A BERE B A $E FID_ErrorCode,
FID ErrorText, FID TimeStamp X=/iR4EIR(E B K FE.

6.18HIsHHAT A E A

6.18.1 &R ARGER

R TR A 354 . PID=0x00004

RN
ES KU | 2HHE BUAE
FID OrderActionCode ST 081 0,1,2
FID OrderSysId S
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FID ActionLocalld S N/A
FID InstrumentId S N/A
FID InstrumentVersion SI 0 0
FID Userld S M
FID OrderType SI M 0
YEE: ST AL E B4R 4 FID_OrderType=7.
FID_OrderType ANEBEIH S 25 A% AR 101, 102, 104 105, 106 41 %745 ol S e 1 2l o

FID OrderSysld: %% R4u¢h HIAH G € AR %S .
FID ActionLocalld: <G RGEAMBFLI S .

6.18.2 X 5 RGN

L WA R T, MR TR RIS — 0 F B8 B 254 SC RspOrderAction (PID=0x10004); i#id A A i
B — R R A A OrderConfirmation (PID=0x11003) .

2. FCR RN, M IE TR RIS — A0 FC S 25 4% SC RspOrderAction (PID=0x10004).

Ui B - $8 B2 s T A WA 28 ) 3R B A B L RN IR R S A B B A48 FID_ErrorCode,
FID ErrorText, FID TimeStamp X =/MEiR4E RS K FER.

6.19HHEFIHIAIES

6.19.1 &R ARGER

R ERINFE2: PID=0x00004

SN
PR K| ZREE VG IERENEF
FID OrderActionCode ST N/A 0,1,2
FID OrderSysId M
FID ActionLocalld S N/A
FID InstrumentId N/A
FID InstrumentVersion SI 0 0
FID Userld S M
FID OrderType SI 101 0

P : W EFIATES FID_OrderType=101,
FID OrderSysld: %5 &4tk HIER N EEH S .
FID ActionLocalld: 40t RGAMEFLSHS .

6.19.2 X5 R

L SRR T, DB R — 4 S B4 S RspOrderAction (PID=0x10004); @it FA ¥t
B — 4 EFHAIA OrderSpdApply (PID=0x13041).

2. FE R, OO IS IR — 3 R S 4R L RspOrderAction (PID=0x10004).

Ui B - R R T A W B B B A BE R E RS\ BB R P ARFE FID ErrorCode,
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FID ErrorText, FID TimeStamp iX =/ MiREHRE S K FK.
620 ERARERINIES

6.20.1 R RGER

R E R EFIATE 4 PID=0x00004

SR

2R KR | & EHE Hyfi d Bl
FID OrderActionCode SI N/A 0,1,2
FID OrderSysId S M

FID ActionLocalld S N/A

FID Instrumentld S N/A

FID InstrumentVersion ST 0 0
FID Userld S M

FID OrderType ST 102 0

VEBH: S EIARERIATE 4 FID OrderType=102,
FID OrderSysld %2 5 R4 H I EIHLREM NG g5 .
FID ActionLocalld £ f RGAHTIERS .

6.20.2 325 2GR

L AR Ty, DO RIS — 3 H B 24 5L RspOrderAction (PID=0x10004); it A A i
P B RE N OrderHedgeCfm (PID=0x13040) .

2. FCR ARG, ST RN — 3 R R L RspOrderAction (PID=0x10004).

Ui B - 3B AR T B U B B W BB R S R A $E FID_ErrorCode, FID_ErrorText,
FID_TimeStamp X=MHREIRE BRFEK.

621 BISHAIR AN 1T IEIE S

6.21.1 &R AGER

R IRB AT d$8 4 PID=0x00004

RN
4R KM | 2REE B AE S [
FID OrderActionCode ST N/A 0,1,2
FID OrderSysId S M
FID ActionLocalld S N/A
FID InstrumentId S N/A
FID InstrumentVersion SI 0 0
FID Userld S M
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FID OrderType ST 104 0
| (st |

TiBH: JEH AR 14T #4584 FID_OrderType=104.
FID OrderSysld 32 5 R4 I ARBUAT & H 4 5
FID ActionLocalld £ KRG AMTIER TS .

6.21.2 X5 RGN

L3RRS, MR R RIS — 3 H3 N 253 0T RspOrderAction (PID=0x10004); i it FA 45 i
B — 1 AR S7 4748 N OrderOptionEApply (PID=0x13042) .

2. HCR IR, MR TR AR — 4 N 0L RspOrderAction (PID=0x10004).

Ui BH : B R S B R B K W N B B B A $E FID_ErrorCode, FID_ErrorText,
FID_TimeStamp X = MR IRE BRIFE.

6. 22 IEH AN IE R MBI 3RS

6.22.1 &SR ARGER

R AN 1 R N F8 4. PID=0x00004

SR
24 FR P | R AT VG IERENEF
FID OrderActionCode SI N/A 0,1,2
FID OrderSysId S M
FID ActionLocalld S N/A
FID Instrumentld S N/A
FID InstrumentVersion ST 0 0
FID UserId S M
FID OrderType ST 105 0

PEBH: A HRAN G KM B 454 FID_OrderType=105.
FID OrderSysId 22 5y R 25 H HIARAN1E R A [F) 2 5 o
FID ActionLocalld <= 5 REARMEFES T .

6.22.2 X5 RGN

L R, DOSHTE R — S B B 4 5T RspOrderAction (PID=0x10004); 8 id FA AT iR
S T EARAR R A QuotMarketConfirm (PID=0x13026)

2. FCR I, M IE TR RS — 1 F N 25 i SC RspOrderAction (PID=0x10004).
VWA R TIRR B RN ERELNRMBERMEHARECFAERE
FID_ErrorCode, FID_ErrorText, FID_TimeStamp X= k4L 715 8 HFE.
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6.23WHABMR D AFIEL

6.23.1 SR ARGER

R IR 1737484 PID=0x00004

SR
ZFR R | LT HUEE
FID OrderActionCode ST N/A 0,1,2
FID OrderSysld S M
FID ActionLocalld S N/A
FID Instrumentld S N/A
FID InstrumentVersion ST 0 0
FID _Userld S M
FID_OrderType ST 106 0

ViEH: SRR 1737484 FID_OrderType=106.
FID OrderSysld &% R4 H AR I FH & [ 95 o
FID ActionLocalld £ RGAMEFCH T .

6.23.2 X5 RGN

1. AR Ty, DT R RS — 4 BB S 25450 RspOrderAction (PID=0x10004); @it A i
B — 1 BARUBU I FE AN OrderOptionEApply (PID=0x13042) .

2. FEIRI, MRS UE RIS — 3 FR N B 4 S RspOrderAction (PID=0x10004).

YLBH BRI B BN E R ES R AEIE FID ErrorCode, FID ErrorText,
FID_TimeStamp X =R RS BT,

6.241R B Eif)

6.24.1 &R ARGER

AR PID=0x00006

RN
B KA | 2REE HAH ¥
FID InstrumentId S ANHBIH TR R e AL HE BIREG49%
5 “CF5127) R 5 AR Ak &4
FID InstrumentVersion | SI 0 0
FID ParticipantId S M4 “0001” )
FID UserId S AEBIA TR RIRASL 5 01 S BARAL 5 R
ifdgmis (i “000100107) Fondwm 54L& 1A
1AZ 5 7t
FID ClientId S ANEBUE TR RN E s HE BAARE P 9
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i (i “00090007 ) FKongwm 5 AAER I B AR
FID OrderSysId S ANEBIA TS RN e, HAKEG RS
(4 “2005121300000028”) Fondi 5L M A
SSAG
i

I RIS BEE WAL S 1GR9 5=F1D_OrderSysld [ R E AL G E 5., NHER
WIARSZ 5 IR 45 B, AN BE A U0 (83T R A o [ B A ol S S L

6.24.2 X5 RGN

LoAF Ry : WXTIE R B E A (A D) R A N 2 30 £ RspQryOrder
(PID=0x10006) ; A~fAL#%E FID ErrorCode, FID ErrorText, FID TimeStamp iX =R 1R15
BHTE

2. 1 SRR ML OO TE S — AN 5 2 B B 285 £ RspQryOrder (PID=0x10006) ;

YL EIASE G AR S B AERA AR RRPRNAL S 51, FID UserId=
TGS, WUEMARA A ETA 5 Bk, 55 01, FID Userld=74&HF, AL
AT ) R

6.251RE R RBR B EN

6.25.1 R ARGER

% 58 PR AR F AT )R SC: PID=0x03010

2GRN

2R KM | 2 RIEE HEYE

FID_OrderSysId S ANHBUE PR R AR, HAAERwS
(4 “2005121300000028”) Fondi 5L M A
& T

FID ParticipantId | S M “0001” )

FID UserId S ANHEBUE TP RIR A2 01 1S BARSE 5 19w
fih (41 “00090090”) Ko 5K M HAM L 5

FID ClientId S ANEBIATI RN R P HE BARR P %
5 (hn “00090007 ™) Ko TR R k% -

FID InstrumentId S ANHBIH TR R e AL 1S BIREG49%
5 “CF5127) R s RN AE &4

FID OrderCMBType | SI M

FID_OrderCMBType FB &M AbHE, bit0—> PR AT, bit1->RM AT 4, bit3—>1k45,
bit7->4 A 5E B
R, FID OrderCMBType=0xff //4:¥5E B
FID OrderCMBType=1 // B/ FRAf AT AR T 471
FID_OrderCMBType=2 // 5.5 PR A F 5L R T3 41
FID OrderCMBType=8 //1b:45i7E H.
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FID OrderCMBType=128 //4H& €8

FID_OrderCMBType IEZS 8 JRiE T BN, SRR AIPRAN .
Ui AT G AN G5 OFID OrderSysld R RAMAH G . #ARA AR EH T
BBRIIAZ 5 51, FID_User Id="7S#& 5, ol DA AR A J A58 5 DA (AR B 5 N — A 5 B3
FID Userld=74&mf, W LAES AL 5 [ .

6.25.2 5 RGN

LB R BT MAF I EME E A (DN 1) 38 B 2R AR 0 15 ) B2 2o
RspQryOrderBySysId  (PID=0x13010) ; A 4 $§ FID ErrorCode, FID ErrorText,
FID TimeStamp iX =AMHIAEER(E BT B

2. VB SRR AT TE RIS B — A2 B R R s A W N B 1 RspQryOrderBySys1Td
(PID=0x13010) »

6.263R A E B SIRAEIA

6.26.1 &R RGER

P A e BS R BT . SC . PID=0x03013

RN

B K | 2RIEE A 0

FID OrderLocalld S M

FID Participantld S M (i “0001™)

FID Userld S AHEIA T LR A2 A HE BARES R
f5 (4 “00090090”) Ford 5 AR I H A2 7

FID ClientId S AR LR 2R 1S HAR% 9
ity (ln “00090007 ) Fondn 5 ARF I AARE

FID Instrumentld S ANHBIA SRR EL); HE BIRE 2%
5 (I “CF5127) FoRdgi 5 AAURK Bk &4

FID OrderCMBType SI M

FID Reserve S N/A

FID_OrderCMBType FB &M AL, bit0—> PR AT, bit1->RM AT 4, bit3—>1k4,
bit7->4H 4 5E B
[Alitk, FID OrderCMBType=0xff B 255 //4=5E B
FID OrderCMBType=1 // B/ FRAf AT AR T3 471
FID OrderCMBType=2 //H./5 FRAf A1 AR T 471
FID OrderCMBType=8 //ib:4fi7E H.
FID OrderCMBType=128 //#H& g
FID OrderCMBType HHZ 8 JRiE T BNy, R MIFRAN .
VL A 5 G A E B 5=FID OrderLocalld (4R, % FID OrderLocalld %%,
MR FNZAS 5y R B AR . 2 8 B A al & B AR IAE 5 71, FID Userld=7S4% M), W]
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LA AR AT A 5 R, HN— 35 R, FID User ld=2#0, A A&l AAL 5
DAY:IE{ 2=

6.26.2 35 RGN L

LB SR BT AT IE R BT EAS (DN 1) FAR R e BT 4 5 25 o B 2 B0 B
RspQryOrderByLocalld (PID=0x13013) ; & @ #§ FID ErrorCode, FID ErrorText,
FID TimeStamp iX =AMHIAEE R (E BT B

2. 15 R R We o OREOE U B — N R AR e RS R R AN B e A
RspQryOrderByLocalld (PID=0x13013) .

6.27EHIRETMEEIS

6.27.1 &SR ARGER

EWRAEBUE B4R PID=0x03017

E BN
B KM | 2RIEE Hyq d Bl
FID ParticipantId | S M (i “0001™)
FID Userld S N/A
FID ClientId S AN EUIE AR BUIR S AR 2 5T A R i
FORAS AR P
FID OrderStatus?2 SI N/A

6.27.2 35 RS

L35 R AT MR EME A (b A 1D B R A8 403 218 W 2 5085 B RspQryHedge
(PID=0x13017); ANEL$E FID ErrorCode, FID ErrorText, FID TimeStamp iX =M HiAES RS
ISNEAE

2. 15 3R XS R R U B — A B AR B AT AR N % B S B RspQryledge
(PID=0x13017) .

6. 28 ERAREFRINES

6.28.1 &R ARGER

EMAEMAE R PID=0x03018

2 RAFN:

4R KM | #RIEE B AR 3 [
FID ParticipantId | S M (i “0001™)

FID UserId S ANEBIE T R R A2 015 S BARSE 5 Rihd
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(n “00090090”) FKngm 5 AREA Bk S 7

FID ClientId S ANHBHTIE RN T E s 1S BARE il
(n “00090007”) FKngm5REK BMAEZ

FID OrderStatus2 SI N/A

6.28.2 X5 RA L

L A5 SR AT - MR EME A (B 1D EIIRE B AR 50 £ RspQryHedgeCfm
(PID=0x13018) ; A4 FID ErrorCode, FID ErrorText, FID TimeStamp iX =Mk R[S
BT B

2. 18 3R 2R W K 3 A W B — AN 2 3 0% A A 7 ) B % BOHE 4 RspQryHedgeCfm
(PID=0x13018) »
ULEH: WA G I ERIART .. G EA AR EERBIRAZ 5 7L, FID Userld=%%
Feit, WA AR A R AL 5 R A — R 5 i, FID UserId="F &K, nfLI#
WARAL 5y TR

6.29EFHEER

6.29.1 &R ARGER

BB AR SC: PID=0x03019

%ﬁ%)\:

E N B | SRHE B 76

FID ParticipantId | S M (i “0001™)

FID UserId S ANHEBUE TP RIR A2 01 1S BARSE 5 19w
i (41 “00090090™) Fondm 5T HAAS 5

FID Clientld S AHEEIA I RN AIE S S BRE Y
i (40 “00090007 ) Ko 5K M AR P

FID OrderStatus2 ST N/A

6.29.2 X 5 RGN

LW SRy MR EME A (N 1D BERIEE N Z R RspQrySpdFirm
(PID=0x13019); A~f#% FID ErrorCode, FID ErrorText, FID TimeStamp iX =R iS5 1R1E
BT

2. VE SRR KT RTS8 — AN B AN AURE B2 48 B RspQrySpdFirm (PID=0x13019)

H AT & ARERM B, (2 A ZE R EEA B RO &, ST LS BN, A B R .
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6.30EF|#HIAEIf

6.30.1 =RARGIER

ERHIAE RS PID=0x03020

SR
2R KM | SRIEE Hyfi d Bl
FID ParticipantId | S M “0001”)
FID UserId S N/A
FID ClientId S AN I 2 A% B S AR 2 N AT R T G b
TR BT A
FID OrderStatus2 SI N/A

6.30.2 X5 RGN
L& Ry MIHERENE R (DN 1) EFFIANZEPEE RspQrySpdApply
(PID=0x13020) ; ANE$E FID ErrorCode, FID ErrorText, FID TimeStamp iX =AMk 4Ei%(E

JSNEEAZ
2. T 3R I - KT IE S B — AN B B A B Z B e £ RspQrySpdApply  (PID=0x13020) o

6.31 i TH EF R i i L i

631.1 £RAGER

5T R AR A I B B i SC: PID=0x03026

%ﬁ%)\:
2R KM | 2REHE AR 3 ]
FID ParticipantId | S M “0001”)
FID UserlId S ANEBUA TR R A I 1S BARE 5 A gnts
(4n “00090090”) FKondhi 5 AR A FAk 2z i
FID ClientId S ANHBUR TR R EME s WS BIRE F gwiD
(4n “00090007”) FKondhi 5 AR I BHAxE
FID InstrumentId S ANHEBIATH R R W EL); 15 BRGNS
(hn “CF5127) Rorgm SRR AR E L

6.31.2 X5 RGN
LGSR : MAHE R ENERAS RO 1D BT rs oy e S22 1) 92 508 £
RspQryQuotMarket (PID=0x13026); Af$E FID ErrorCode, FID ErrorText, FID TimeStamp

REARERE BT
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2. 1 3R 2R U AN 37 38 YAC 381 — > i T R A O e N A 3 B 2 B4 B RspQryQuotMarket
(PID=0x13026) «

YL EIAAE 5 o AR AR . 5 O B ARV E BLRAR DA 5 7, FID Userld=%%
R, FTAB A A A &AL 5 B ke AR 5 5, FID UserId="= &, AILLE
WS G B .

6.32HANITIES &G

6.32.1 X RRGHR

HABAATHRE A &R L PID=0x03025

2 RN
B FA | SRS B Y
FID ParticipantId | S M (i “0001™)
FID Userld S PHBIH TR RA S 0 1S B S 09
i Chn “00090090 ™) Forgm TR EAS 7
FID ClientId S NHBIH TR R AR 1S BAE P Y
i (4 “00090007 ™) Forgm TR EAZ
FID Instrumentld S ANHABA RN SRS L), HE BIRE 49
5 “CP5127) Fondi 5 RENEMAEL

6.32.2 X5 ARG

L AE R ) - MATTERCENE BAS (b D BIREAT B2 3 £ RspQryOptionEApply
(PID=0x13025); ANEL$E FID ErrorCode, FID ErrorText, FID TimeStamp iX =M HiAES RS
BB

2. 18 R KW AR IE W B — A BB AT B 2L BE AL RspQryOptionEApply
(P1D=0x13025) ;

YL BHIARAE 5 SR AT IR . 5 N B AR S AR A 5 0L, FID Userld=%%
RIS, AT LB AR A R AL b R R S A, FID UserId="F4&, A PAEE
WA 5 G R

6.33 WA E

6.33.1 SR ARGER

T E G R C: PID=0x0000B

RN
ZFR eyt SRS A Vi
FID MarketId S M (ag “ZCE001™)
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