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2 | FID INIT PASSWORD S BERATAE %D, FTDStringType<8>

3 | FID AUTH SERIAL NO S PERUF 5, FTDStringType<17>

4 FID AUTH CODE S S, FTDStringType<17>

6 | FID Chain C SCHEE YA JE SRS N JE B S

16 | FID Abstract S 2 /Ui B, HHTARH, FIDStringType<80>

17 | FID ActionLocalld S e E AR %% 5, FTDStringType<24>

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

19 | FID ActiveTime DT S eraingle

20 | FID ActiveUserld S BEEA 5 B4, FIDStringType<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, FTDFloatType<12, 4>

29 | FID Balance UN CEGHE, —HEH M%7

30 | FID BalanceValue IN-2 | AT ARIES &%, 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 SEHar i (fR), 3kt 2

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

41 | FID BuyHedgeVolume UN SE AL B (BR) , 3kl X 2%

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 IN-2 | SEHEIFGfH A {RIES, FTDFloatType<14, 2>

50 | FID BuySpecPosition UN SEFE %), it Mg T
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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 ClientId S & F 145, FTDStringType<8>

59 | FID ClientName S % 12 FR, FIDStringType<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 5 H ﬁ’aﬂrﬁrﬂ? A2 Gt , HAl="RMB”,
FTDStringType<3>

67 | FID Dealgty o AL B R B =0, —HERIR R, KAk
#

68 | FID DealStatus ST AR 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 e 2 #E H

76 | FID EndTrdDate D a2 5 H

77 | FID ErrorCode S RS, FTDStringType<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 | JEWTERAT H Ak H

86 | FID Fusepersisttime UN A W B R RREERT [R], — kRN 2%, H TR
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FID TR eyt iR

87 | FID Fusepoint DT FEAZI TR S AN el fs b B arA H

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 e NI [E]

97 | FID InstrStopCode SI A2 G R HECA 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 BRI 008, 1R, 2: HA

102 | FID InstrumentVersion ST HAMAS HETRNO

103 | FID TpAddr . %Eﬁ%%ﬁ’] IP #udik 4 192. 168. 99. 100,
FTDStringType<20>

104 | FID LastLot UN B a RS FHL, BT, k2

105 | FID LastPrice LN-4 i, FTDFloatType<12, 4>

106 | FID LifeHigh LN-4 | JJ3 S iy 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 P RHRGF T (PR, 2 H| M%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 PRAFIRZE HAETARH, FIDStringType<4>

115 | FID LowPrice IN-4 | Hf&Afr, FTDFloatType<12, 4>

116 | FID Margin ILN-4 | {#4F4:, FIDFloatType<12, 4>

117 | FID MarketId S ﬂw]%@' H I 79" 2CE0017,
FTDStringType<10>

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

119 | FID MarketName S T4 FK, FTDStringType<80>
WL G IRE: 8> ARG AR, K, 1
ARG, i LB, 3O 83 N TR

120 | FID MarketStatusId ST BB, 13->FFBEse i NEREE IR B, R &

Set TG, TA->IFEETEM SR, 4 B9 >IELERL
SBrB 5 B 1> 8 EH B, 6> RGUEEEERr
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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?%%%ﬁz, RN AR R KT, B
Fi A 1000, — 3 /R 2% 7

126 | FID MaxOrderLocalld S BRI AR A 2 5, FTDStringType<24>

127 | FID MessageReference S ﬁHFEiXﬁ%’ 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 AT BETFG RN G BESF-6, 4> Hi R P F1 5 BE I
RN

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

135 | FID OpenInterest UN FrOE, B m o, ke

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

137 | FID OpenQty UN SO, I

138 | FID OrderActionCode ST WAERAERAIRD 0> MR, 1->HE, 2> ¥s

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>
REIRDS 0> AFBAAL, 1> 5 BRAZ IETEBA

142 | FID OrderStatus SI EJEP’2_>%B%EEET;EM§U$’3_>*EE?C%E
TEBNFI A, 4> R B AS AN TE BA B, 5> fill
6> 14 L fir

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->TiH, 3->1E45, 7->4H

145 | FID_OrderType sp | GE 0 BAIEL, 102K & £ R
ik, 103> 1 SR 4R A, 104> 3 B AL 7 47
i, 105> 1 KM B2, 106> AL STl 5+

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

147 | FID ParticipantName £ R4 HFR, FTDStringType<80>
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FID TR eyt iR
. SRR 0>HE, 1R, 2084, 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 WEH 2S5, Bm k5, k] g 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 RHTRCR 7 e 2, 11
FTDStringType<8>
156 | FID Pubstyle SI SN ITBCE LTI KA 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 | S2fRPEIR BI{RIES:, FTDFloatType<14, 2>
166 | FID SellHedgeOffsetProfit IN-2 | R FE 8T, FTDFloatType<14, 2>
167 | FID_SellHedgeOpenFrozMargin | LN-2 | SR QAL RIUES:, FIDFloatType<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 | S2#-PE IR BI{RIES:, FTDFloatType<14, 2>
177 | FID SellSpecOffsetProfit LN-2 | P&, FTDFloatType<14, 2>
178 | FID SellSpecOpenFrozMargin IN-2 | 2B RIES, FIDFloatType<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
([F] FID_DataFlowFlag) BRI AT 0> K& 1> AR 2->T #&it
186 | FID ServerAppName S SNHRGAFR HArARH

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 FAFFBIELE T (FR), Z3EHINE

194 | FID SpdDate D FHu6E H

195 | FID SpdEndDate D SE5H

196 | FID StartDelvDate D FHE=EHIH HErAH

197 | FID StartTime DT oA E H AT A A

198 | FID StartTrdDate D H4632 5 B

199 | FID. StayTine 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 | AEB AL FIDFLoat Type<12, 42, 4,
NFER 1, FAEN B

204 | FID_TimeOut S ﬁiﬂﬁw%%ﬁﬂ‘l‘ml‘ﬂﬁ% =AM
FTDStringType<3>

205 | FID TimeSpan S $T§§’HE§Q%%Z<QEE§’fﬁiﬁ%%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 SRE R, BRI, i N

209 | FID TradeDate D T o ZHEH W

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

211 | FID TradeLot UN MBS TR, B, 2K

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

213 | FID TradeRights ST 2 G AR

214 | FID TradeTurnover UN RUNAS G, B a R, R S

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 & F-Fe 4L, 540, WT/WT/GN=10, CF=5, — it ffl
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 A, 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 T B 1)

230 | FID YdBuyHedgePosition UN BEEGE (R, it N r

231 | FID YdBuyOffsHPosition UN SEPRER (fR), it W 4% 7

232 | FID YdBuyOffsSPosition UN SEPRER (1), ik N 4% 7

233 | FID YdBuySpecPosition UN TSRO (F%), k% P

234 | FID YdLongOffsFrozHPosition | UN ;H%%&?@‘{E%%@i(ﬁ),:lﬁﬁiﬂlmé%

235 | FID YdLongOffsFrozSPosition UN ;E%;&?@{E%%@i(&),glﬁﬁ?lJIWé%

236 | FID YdSellHedgePosition UN ATSEREE & (), ZHEHIM % T

237 | FID YdSell0ffsHPosition UN SEOPHE R (PR), b 28 7

238 | FID YdSellOffsSPosition UN SEOPHE R (), b 287

239 | FID YdSellSpecPosition UN ATSEREE & (1), ZiEHIm %

240 | FID YdShortOffsFrozHPosition | UN éayf%%@‘@‘%%ﬁiﬁ)’:j‘%mg%

241 | FID YdShortOffsFrozSPosition | UN éayf%%@‘%%%ﬁiﬁ)’:j‘%mg%

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 | 2

247 | FID BuyVHolding UN ALK

248 | FID SellVHolding UN Al PEE

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 FEHF G &E

255 | FID CheckFunds IN-2 | Esi R &S

256 | FID RealFunds IN-2 | SZPrii4r

257 | FID LastMarginAmt IN-2 | HEH RO N RIES

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 WSR3

BH: EUTEMERS (AHPBEREHERER) R TRETIFINTERS, BRI

5 FID_SequenceNo FEk, TEWEIMEHERFER T RS IFHFREHAFES] FID_Chain.
FID_SequenceNo. FID DataFlowFlag =/~ #Ek.

4.1 XG5 RFEFIBER (PID): 0x00016

ReqUserLogin fiir

5 (PID): 0x00016

B

R KA | #iR

FID DataFlowFlag SI IR AT 0->XHER, 1 >RA I, 2->7 i

FID ParticipantId S T 52 M eht

FID UserlId S 2 5y R iy

FID Password S 14

FID ServerAppName S 2N RS 4 FR

FID ProtocolVersion S ﬁﬁﬁ FTD fiuAS, Hur=2. 11, o 2 A TCP

175 (REFD 2 WRATTS) » 11 WA UDP 474 (55F0 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 B

42 XGRERMNE (PID): 0x10016

RspUserLogin fy4>
TR

5 (PID): 0x10016

BFR KA | #R

FID DataFlowFlag ST IR Ak 0->XHER, 1>RA T, 2->7 #ii
FID Participantld A ]

FID_UserId A2 5y A Y

FID Password 14

FID ExchangeDateTime DT AT RS TE] yyyymmddhhmms s

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 ZHEBEFIRMIEK (PID): 0x00017

ReqUserLogout iy 45 (PID): 0x00017

F B
B RA | #R
FID DataFlowFlag SI AR AT 0%, I->FAE R, 2> #k i
FID ParticipantId T 52 M ht
FID UserlId 22 5 A b

44 ZHREFFBENE (PID): 0x10017

RspUserLogout 545 (PID): 0x10017

FE:

SR KA | fd

FID DataFlowFlag SI IR AT 0-O>XER, I>FAE T, 2> #kiR
FID Participantld S A5 & i

FID Userld S 32 5y A GG

FID ExchangeDateTime DT Lo RGN yyyymmddhhmmss

FID ErrorCode S FrR Ay

FID ErrorText S Bz 1E L

FID TimeStamp DT BE#k  format=yyyymmddhhmmss

4.5 X HAIEHEIFEK: (PID): 0x00018

ReqUserPasswordUpdate #ig45 (PID): 0x00018

T
R RA | #HiR
FID ParticipantId S B ESAE I
FID Userld 5L 5y b i i

14
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FID NewPassword

o4

FID OldPassword

IH 4

4.6 XG5 RIENEFEBNE (PID): 0x10018

RspUserPasswordUpdate fix25 (PID): 0x10018
T
R KA | #R
FID Participantld S A2 5 2% LY
FID Userld S 5 G gt
FID NewPassword S Fe N
FID_ErrorCode S U AME]
FID_ErrorText S FRIEN
FID TimeStamp DT I TRIE  format=yyyymmddhhmmss

4.7 MEPEFNIBR (PID): 0x00003

ReqOrderInsert fix45 (PID): 0x00003

?Eﬁ:

R KA | #k

FID OrderSysId S S 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 G Hl, B WS509, HAAUA 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 BRbRE 18, 3->EHARE

FID StopPrice IN-4 | IE3RNH%, FTDFloatType<12, 4>

FID LimitPrice LN-4 | BRAY (Bubie B a— 540 , 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->1E5R
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

A2, 3> HA R, 4> BUHATA &L, 5->465€ H T
2

FID MatchSession

W RRAZ I 18] HATARH]

FID ValidThrough

BRI LI 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 fig45 (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 0201, 1->°F@, 2058 F, 3> FIRIT
CAIE R, 4> FTR G A S R

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 3, 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
A2, 3> B HA R, 4->BUH R R, 5->48 € HWIRTA
R

FID MatchSession W RAZE R H AR

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 &

H, 3- AL BUL, 4-BER, 5-BLT, 6-BRT, 7-STD, 8-STG

FID SecondLeg

LA s R

FID ErrorCode

HHRAY

16
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FID ErrorText

S

B IESC

FID TimeStamp

DT

I A format=yyyymmddhhmmss

4.9 BHHRNWEREANIER (PID): 0x03003

ReqQuotMarketRsp iy &5

(PID): 0x03003

FB

2R KA | #R

FID OrderSysld S G =

FID OrderLocalld S AR TR

FID UserId S 22 5y A G b

FID ClientId S & il

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

FID BuyOffsetFlag ST TP EhrdE 0—H4 1—TF6

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 NG R ITH 5

410 FMMN ML RE (PID): 0x13003

RspQuotMarketRsp fiy&*5 (PID) :0x13003

TR

ZFR RAE | #iR

FID OrderSysld S NGE k=

FID OrderLocalld S e At =1

FID_UserId S 525 G it

FID_ClientId S 7 G

FID InstrumentId S G ZgmAis, mhn, BN WS509, HHAL A WS509C1600
FID_BuyOffsetFlag ST LI P atrE 0—IFe 1—F6

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

FID_Sell0OffsetFlag SI LI-PaRE 0— 6 1—F4

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

FID Volume UN B, b 2 e

FID_StayTime UN BOE T BN E] (D) , 0 Fon AR, —@EfIMNZ 5y, H

HIAH
FID RegSegNum WANE KR 515
FID ErrorCode FrRAy

17
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FID ErrorText S iR IEC
FID TimeStamp DT BFE#k  format=yyyymmddhhmmss

4114 B BIEER (PID): 0x00004

ReqOrderAction #5425 (PID): 0x00004

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

FID OrderSysld

BFSS

FID ActionLocalld

W FAEA 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

412 P BENE (PID): 0x10004

RspOrderAction 45 (PID): 0x10004

?‘:‘Eﬁ:

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 SI RIS 0> PRAY, 1>, 3> 1k 41, 7> A e
101->FEFH N, 102->FF B E RN, 104> IR T)
ATA8, 105 >3 =R WA BE, 106> BARUR 77 5

FID ErrorCode RS

FID ErrorText Him1E

FID TimeStamp DT B format=yyyymmddhhmmss

413 RBAEIFR (PID): 0x00006

ReqQryOrder 745 (PID): 0x00006

TBG

| 2%

EENEES

18
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FID InstrumentId S ELYmY filhn, N 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=

4143 A TN E

(PID): 0x10006

RspQryOrder 45 (PID): 0x10006

?Eﬁ:

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 SESE T 0->3K, 1->38

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

FID HedgeFlag ST BRbRIE 18, 3->EHARE

FID StopPrice IN-4 | 1EHi4r#%, FIDFloatType<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, 1T, 3->1bd0, T4 &
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> H HIRTA L

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

FID ValidThrough D ARSI ZI R yyyymmdd

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

FID AutoSuspend SI HaiHEEERE 1O, 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
K RATIEAEBAA o 2 58 B, R =R
REZEATENT - 8 B, RS = R =

FID InsertTime DT SN A

19
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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 ST HEw R, 1- IR IR, 2- T s s A, 3-
HAAL BUL, 4-BER, 5-BLT, 6-BRT, 7-STD, 8-STG

FID SecondLeg HEwErns i

FID ErrorCode R AR

FID ErrorText R IES

FID TimeStamp DT I format=yyyymmddhhmmss

415 ER LB B EFIFKR (PID): 0x03010

ReqQryOrderBySysId 745 (PID) :0x03010

F B
B RA | #HiR
FID OrderSysld S ey RENBIE TR
FID Participantld S T o4 Ry
FID Userld S 52 5 B Y
FID ClientId S R T
FID InstrumentId S 905 N, BTN WS509, AN WS509C1600
FID OrderCMBType SI WA AT AR bitO—> PR AT Y, bit1—>FE

WA, bit3—> 1k, bit7>HE E 8

416 ERARBBREFIHNE (PID): 0x13010

RspQryOrderBySysId #y4"5 (PID): 0x13010

F B

B4 i3 RA | HiR

FID OrderSysId S A T RES

FID OrderLocalld S Tty

FID Userld S A2 5 D1 i

FID ParticipantId S B ESAE T

FID ClientId S % iy

FID InstrumentId S EAmE Bltn, BTN WS509, BB WS509C1600
FID Direction ST SESEJA 0>, 1->3%

FID OffsetFlag SI FFEhric 07, 1->F 6, 258

20
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FID HedgeFlag ST FARPRIE 18, 3->BEHIRME

FID_StopPrice IN-4 | 1E43 %, FTDFloatType<12, 4>

FID LimitPrice LN-4 | [ROY (BObESUE AR ), FIDFloatType<12, 4>

FID VolumeTotalOrginal | UN JRag B R E (CLF AL |, 3k 4% 7

FID_OrderType ST AL 0->PRAY, 1T, 3> 1k 45, 7oA & e
101->E F BN, 102> 5 B LR 1A, 103-> 35 SR
1, 104> BB AT 48, 105> A1 SR 52, 106-> 3
BI85

FID VolumeTotal UN TR B HEIREE (IFNRAL) |, 3EH] X%

FID MatchCondition ST A JEE 1> B A0 A, 2 B I 40 ik
22, 3> HA R, A BURTTA &L, 5> HIRTA 2L

FID MatchSession C A A H AT AR H

FID_ValidThrough D AR RI LR 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>
FBA> S ANEBN T A, 3> KR AT AE A B A, 4-> A ik
TALERNF R, 5> 5, 6-> 145 B
B B I AE AF - 8 BRE0E, R BRI EE
B3 AEANE AT Hh 2 s R, R A BB
AR REAEIEAEBAFN 1 5 BRI, A A = R
ARIIEALEBNT 5 B, RS =R

FID InsertTime DT SIS [H]

FID ActiveTime DT E I [E]

FID SuspendTime DT e N [a]

FID UpdateTime DT B J5 185U ]

FID_ActiveUserld S HBAEAE 5 O

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

FID ForceGroupld S P S HAErARH

FID TradePrice LN-4 | 5 SCE s, FTDFloatType<12, 4>

FID TradeVolume UN A R AS B, i M R

FID MessageReference S AP EE X EdE. #FER

FID CmbType ST WA e B, 1I- TR s IR, 2- M 1R 1w fp
], 3-3#A#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 SRPERIFR (PID): 0x03013

ReqQryOrderByLocalld w545 (PID): 0x03013
T
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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, #ATE AN WS509, A WS509C1600

FID OrderCMBType ST KRR - A S AL PR, bitO-> R AT A, bit1->FRAN
AT, bit3—> 145, bit7T->2H A

FID Reserve S TREE 7B, AR

4181 KM ELASHATFIGNE (PID): 0x13013

RspQryOrderByLocalld #74% (PID): 0x13013

T

2R KA | ik

FID_OrderSysId S & A9

FID_OrderLocalld S Tt s

FID_UserId S 5L oy T e

FID ParticipantId S AL

FID ClientId S % it

FID_InstrumentId S ELGY B, BT WS509, HIBCA WS509C1600

FID Direction ST LS A 0->3K, 1->3E

FID_OffsetFlag SI TFPEFRE 0->JF 4, 1A, 2>

FID_HedgeFlag ST FARFRC 1280, 3->EWIRME

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

FID LimitPrice IN-4 | FRYr (Ek4 e AR 47D, FTDFloatType<12, 4>

FID_VolumeTotalOrginal | UN JRG S R R (LT, I 2%

FID_OrderType ST REBAL 0> PR, 1->TiH, 3—> b4, T->H G E
101-> & F 1A, 102-> K¢ & & R 1A, 103> 7 K #
A, 104> BB I AT A8, 105-> 4R A 17 K Wi Bz, 106> 4]
AN ER

FID_VolumeTotal UN PR S HRIREE (LT NRAD |, 7

FID_MatchCondition SI B A JE M 1> B 4 k5, 2> BV # 40 B
AL, 3> HA R, 4->WUHATA R, 5->46 € H T %

FID MatchSession C &Nl N 51 S =T B N

FID_ValidThrough D A RN TE 295 yyyymmdd

FID MinimalVolume UN /NS, RIS FE,  HETARH

FID_AutoSuspend ST ARG 1->8, 0>

FID_OrderStatus SI WERE 0> HEAL, 1->8 5y B IEAERA A, 2->

o BRAZASTEBA B R, 3> R A B FE A B PR, 4> A Bl
LATEBAF 1, 5>, 6-> 143 Hfirh 2

B AC IR TE B A - 5 B, R A SR E
5> RS ANTE G - 8 B, R B R R =

22
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AR ASEAEBNF T < TE BRI, A A B = F AR A
RBESAEBNI e R, R E=H iU

FID InsertTime DT SIS [E]

FID ActiveTime DT P B A

FID_SuspendTime DT H TR

FID UpdateTime DT I E BT [A]

FID_ActiveUserId S RS 5y L i

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

FID_ForceGroupld S S BHATARH

FID_TradePrice LN-4 | S AN, FIDFloatType<12, 4>

FID_TradeVolume UN A RRAS &, R 4% P

FID_MessageReference S P BE X . &EER

FID_CmbType ST HEE R, - R, 2- 1R w5 WA =R, 3-
HAML BUL, 4-BER, 5-BLT, 6-BRT, 7-STD, 8-STG

FID_SecondLeg MG R

FID_ErrorCode RS

FID_ErrorText R 1EXC

FID_TimeStamp DT B a8 format=yyyymmddhhmmss

4. 19EHRETEEIAFEK (PID): 0x03017

ReqQryHedge 745 (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 745 (PID): 0x13017

F B

B4 i3 Eyit 7 )

FID OrderSysId S HiG P S, yyyymndd+5 5

FID HedgeDate D FiE H 1

FID ParticipantId S AL 5y o 51 i

FID Userld S A2 5 D1 Y

FID ClientId S % iy

FID InstrumentId S HLgmEY D, BT R WS509, BHBUA WS509C1600
FID Direction ST SESETTR 0— K 1—3k

FID OrderStatus2 SI RURE 0—MiIBR 1—#Ek 2— s
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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 A format=yyyymmddhhmmss

4211 ERREMHAETIEIFER (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 OrderStatus2 SI WE HArAH

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 S

FID ParticipantId S AL 5 2%

FID UserId S A5 D1 Y

FID ClientId S & P iy

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 R IE X

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

ReqQrySpdFirm #y45 (PID): 0x03019
?Eﬁ:
B RH | #id
FID Participantld AL 5 2% R ikt
FID UserlId A2 5 LY
FID ClientId % P iy
FID OrderStatus2 SI WE HurkH

4UENTENE (PID): 0x13019

RspQrySpdFirm fig4*5 (PID): 0x13019

?Eﬁ:

B KA | #ir

FID SpdDate D Fr6 H

FID SpdEndDate D SR HM

FID ParticipantId S AL 5 2% R

FID ClientId S % iy

FID InstrumentId S R A L gy

FID SecondLeg S ﬁgﬁh 2ty

FID Direction ST HEAGLIRFEL 0—K 1—3L

FID OrderStatus2

ST i‘&%ﬁt#& 0—Mikx 1—+8& 2—BuE

FID ReqQty UN HIEHE & RHRiERE, Zh NS F
FID AlwQty UN HEERCE 22 5 Fr e S, 3k 2% 7

FID RemainQty

UN FIRBE (TEeHE), dtHMgT

FID Balance

UN DG, R Sy

FID HoldQty

UN FrefcE, Mgy, HErRH

FID ErrorCode

S FEARARHS

FID ErrorText

R IESC

FID TimeStamp

DT i a8 format=yyyymmddhhmmss

4.25EFRINEIMIFER (PID): 0x03020

ReqQrySpdApply #745 (PID): 0x03020

FE:
B R | #HiR
FID ParticipantId o5 T Ymhty
FID Userld A2 5 D1 Y
FID ClientId % iy
FID OrderStatus2 SI RE HurkH
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426 EFMIARNE (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 w7 Y

FID InstrumentId S F—hRE L g

FID SecondlLeg S RS A g

FID Direction ST HEGLIEEL 0—3K 132

FID CmbType SI | 4427 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 HE AR, b 4

FID ErrorCode R AR

FID_ErrorText S FHIRIEN

FID TimeStamp DT A a8 format=yyyymmddhhmmss

427 FRN W EIGIER (PID): 0x03026

ReqQryQuotMarket w45 (PID): 0x03026

T

ZR KA | #R

FID Participantld S L o4 Ry

FID_Userld S A2 5y b1

FID ClientId S = G

FID InstrumentId S G, Flhan, BN WS509, HIAA WS509C1600

428 FIMN W EIANE (PID): 0x13026

RspQryQuotMarket fx45 (PID): 0x13026

?‘Eﬁ:
B4 i Eyit 7 )
FID OrderSysId S eSS
FID OrderLocalld S Tt T
FID Userld S A2 5 D1 i
FID ClientId S % iy
FID InstrumentId S EAm i, BT A WS509, #ECH WS509C1600
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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 BOEAT BN IE] (B), 0 FoRANPR A, k48
H A A H

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 TR 2R ) )8 B[]

FID ErrorCode RS

FID ErrorText R IESC

FID TimeStamp DT I format=yyyymmddhhmmss

4.29HABITEIMIER (PID): 0x03025

ReqQryOptionEApply #7425 (PID): 0x03025

T
B RA | #HiR
FID ParticipantId S AL 5 2% R
FID UserlId S A2 5y R Yk
FID ClientId S R T
FID InstrumentId S E 4% BAR=WS509C1600

430HABUNITRIE (PID): 0x13025

RspQryOptionEApply #5435
FE

5 (PID): 0x13025

B KA | #HR

FID ParticipantId S AL 5 2% R

FID UserId S A2 5 D1y

FID ClientId S & P iy

FID InstrumentId S E A gmts HAL=WS509C1600
FID OrderSysId S SEE 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 P AT A E - 4T (OPTION_EXEC), C - i}t 3¢

(OPTIONfABANDON)
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FID_OrderStatus?2 ST WEAPREE 0— MR 1—Hoke 2—30E
FID ErrorCode RS

FID ErrorText R IES

FID TimeStamp DT BRI format=yyyymmddhhmmss

431 IAEIRFR

(PID): 0x0000B

ReqQryMarket 7545 (PID): 0x0000B

TR

B

KA | R

FID MarketId

S T4k “ZCE001”

4.32HiIAE RN E

(PID): 0x1000B

RspQryMarket 7545 (PID): 0x1000B

TR

ZK KA | R

FID MarketId S gty H e 7ZCE001”

FID MarketName 37 44 FR

FID BroadcastSequenceSe | UN e S A B3| R va il | e 95 2
ries

FID_TradeType ST 5K Hih 0

FID ErrorCode FERACHS

FID ErrorText 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 T 4%is “ZCE001”

434X FRSHE (PID): 0x1000D

RspQryMarketStatus #5425 (PID): 0x1000D

FE:
ZFR KA | #R
FID_MarketTd S %4 H iy ZCE001”
FID MarketStatusId ST W358 5 IRES
FID BroadcastSequenceNo | UN | R B A1) S, k2
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FID ErrorCode

HHRAY

FID ErrorText

HHRIESC

FID TimeStamp

DT

B E]8L  format=yyyymmddhhmmss

435854 EER (PID): 0x00005

ReqQryInstrument fix45 (PID): 0x00005

TR

2R

#ik

FID MarketId

KA
S

%%k “ZCE001”

FID InstrumentId

A9 N, 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, HATR N WS509, HAKCA WS509C1600
FID InstrumentVersion | SI HLIMAS HETNO
FID InstrumentName S E L1545
FID ShortCutKey C WNRGESE HBErARH HETANO
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 THHPIEM LS5 HMEM, HE="RMB”
FID_TradeRights ST XA

Sy LIRS T G 1 B I G A I
S5 AT 207 A A A A, iR E 3
S LIS T i DA G P A I
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 by 25 R AR T, iRIAl 11
FITRANTAE Gy S5 10 AP, R 12
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SEJT AR 327 AR RS 5y, ik (A 13
SEF AR AT L RARR S, R 14
ST AP 2 RARRZ S, R 15
SEF AR G L RAR RS, R 2
W 24
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
ZIRAIFE AP, JRE 20
ZIRATTE AT, kA 21
ZI AP BHLHAATFA, R[H 22
ZIATPE LA, JRE 23
Z AP Ak AIFEF, R 24
ZIATRLS  AEKATFFA A, R [H] 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 RN, RAl 2

FID FuseRights ST RSN 1>, 0>, HETANO

FID Unit UN FFTREL, 40, WT/WT/GN=10, CF=5, — | [¥ %% %

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

FID HighLimitRate BKAERE HATARH

FID LowLimitRate PAFRE HATAH

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

FID MinLot UN BANAT T BT 1, R g

FID Pubstyle SI SEMI B A LATIE KA TN 0> A KAR, 1-> KA

FID Fuselimit IN-2 | JErpRE HarkRH

FID Fusepersisttime UN 135 Wi R ARSI R, — 325 7, B 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 FEARARAD

FID ErrorText Him1E

FID TimeStamp DT B format=yyyymmddhhmmss
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4.37@mMZHRSEIMMIFR (PID): 0x0000E

RegQryInstrumentStatus #5425 (PID): 0x0000E

?Eﬁ:

B RH | #id

FID MarketId S Wingmis “ZCE001”

FID Instrumentld S m AR gRED Blan, HITEON SR, BEKEABUAN SRC, FHiEk
IR SRP

438 M FRESHE (PID): 0x1000E

RspQryInstrumentStatus fy45 (PID): 0x1000E

?‘:‘Eﬁ:

2R KA | ik

FID Instrumentld S mFhgmbd BN, #I5 N SR, BEKHIRUN SRC, HEL
HIBUN SRP

FID InstrumentStatus C AT AZ GRIRES (1 R G B, 3 L Se L, 4
IEHZ B, 6 HEEk B, 7 325 TR BO

FID ErrorCode S RS

FID ErrorText S R IES

FID TimeStamp DT B a8 format=yyyymmddhhmmss

4.3948 55 H/EMBER (PID): 0x03015

ReqQryCMBInstrument #5345 (PID): 0x03015

FE:

ZR RAE | #iR

FID MarketId S %455 “ZCE001”
FID_CmbType ST YA 1-SPD, 2-1PS
FID InstrumentId S F1RRMRAEA

FID SecondLeg S =2 MRHAT &4

440 HEBANZE (PID): 0x13015

RspQryCMBInstrument #7425 (PID): 0x13015

?“Eﬁ:
B4y KA | #HiR
FID_CmbType ST YA 2KA 1-SPD, 2-1PS
FID InstrumentId S 1R EY
FID SecondLeg S 32 BRI &4
FID InstrumentName S B Y44 TR
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FID InstrumentStatus

C BALHIRES N—IEH, S—4k, D—MER

FID BidPrice

IN-4 | SEAMH%, FIDFloatType<12, 4>

FID AskPrice

ILN-4 | Sz, FTDFloatType<12, 4>

FID BidLot UN SENH U, | 2%
FID AskLot UN SE e, kI 2

FID VolBidLot

UN SMSENEE, iR R

FID VolAskLot

UN MR, iR R

FID ErrorCode

HHR Y

FID ErrorText

THIRIE

FID TimeStamp

DT IfEE  format=yyyymmddhhmmss

4 EZFEREEIFEKR (PID): 0x0000C

ReqQryClient fiy 4>
TR

= (PID): 0x0000C

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

4.N2EFREEMNE (PID): 0x1000C

RspQryClient x4
FEL:

= (PID): 0x1000C

B KA | #R

FID ClientId S R T

FID ParticipantId AL 5 2%
FID ClientName = A2 R

FID ClientType

=3 HETRH

FID TradeRights

ST THMBE HHT=0

FID ErrorCode

akﬁftﬁ%

FID ErrorText

%BEK

FID TimeStamp

DT Hﬁ[ﬂﬁi format=yyyymmddhhmmss

4432 RARSEM[MIFER (PID): 0x00008

ReqQryDeposit i 45
FE

(PID): 0x00008

K

KA | #iR

FID Participantld

\|

S T YRy
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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, |ORL, 2084, 34

i, A>T

FID TradeDate D T SERFEH M
FID InitMargin IN-2 | ¥IAEARIE4:, FTDFloatType<14, 2>
FID BuySpecOpenUsedMargin | LN-2 | SEHFFOffi F ARIE 4, FTDFloatType<14, 2>
FID_BuyHedgeOpenUsedMargin | LN-2 | SELRFFG1 H PRIE4:, 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 | S GRS fRIUES:, FTDFloatType<14, 2>
FID_SellHedgeOpenFrozMargin | IN-2 | SR G4 fRIUES:, 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 554, FIDFloatType<14, 2>
FID DelValue IN-2 | A% 5 H¥&H ¥4, FTDFloatType<14, 2>
FID BalanceValue IN-2 | a] FIARIE 4 4%, FTDFloatType<14, 2>
FID ErrorCode S ERARY
FID ErrorText S Him1E
FID TimeStamp DT IR format=yyyymmddhhmmss

4.453ZITIREMIEXR (PID): 0x00002

RegQryMarketMatchData #ig45 (PID): 0x00002

TR

| 2%

EENEES
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‘ FID InstrumentId ‘ S

| &g ik, I WS509, 391 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

BT 4%, FTDF loatType<12, 4>

FID PreSettle

LN-4

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

FID PreOpenInterest UN WEH 285, B m)vhae, k] i 2%

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 | &) RS TH, PR, kR

FID_TradeLot UN B SAEFHL, B, k) 4 T

FID TradeTurnover UN RUNAS G, Hm R, R g

FID OpenInterest UN = 0 N = b o= W ¢ 371l | G295 2

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 | Jj S f i BRACH 4, FTDF Loat Type<12, 4>

FID_LifeLow LN-4 | Jj s IR ERAC 4, FTDF Loat Type<12, 4>

FID_HighLimit LN-4 | #k{Z 4%, FTDFloatType<12, 4>

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

FID TotalVolume UN PN 5 %Yol o= N = o M i1 | GO <9 5 2

FID UpdateTime DT 55 1B 24 A

FID MarketMatchDataStatus | SI R ERERLATE 158, 0>k

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

FID BroadcastSequenceNo UN TR IR R A S, R 2

FID ErrorCode FERACHS

FID ErrorText Bz 1E L

FID TimeStamp DT BffE#k  format=yyyymmddhhmmss
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447 ERmE Rz ELAEIMIER (PID): 0x00007

ReqQryTrade 45 (PID): 0x00007

?Eﬁ:
B RH | #id
FID InstrumentId S AL gmEY B, BTN WS509, HIBA WS509C1600
FID InstrumentVersion | SI HYIMAS HETNO
FID ParticipantId AL 5 2% R ikt
FID UserlId A2 5 DL iy
FID ClientId % iy
FID OrderSysld SMGIE k=
FID StartTime DT Fraawtral HarAH
FID ThroughTime DT HE R HarAH

4 48R SRR B RS HANE (PID): 0x10007

RspQryTrade 545 (PID): 0x10007

F B

B RA | #HiR

FID InstrumentId S HLgE Flan, 52 A WS509, HIAUA WS509C1600

FID InstrumentVersion | SI HLIMAS HETNO

FID CancelFlag ST SERRR 0@ E R, 1oIEHER, 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 LN-4 | #i#%, FTDFloatType<12, 4>

FID Volume UN K, | 2%

FID OrderSysId S GRS (B RE45)

FID Userld S A5 iy

FID Direction SI SESETTIE 0->3K, 1->3

FID OffsetFlag SI HFEhrid 0>, 1->F6, 258 F

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 R IE S

FID TimeStamp DT Bt a]#;  format=yyyymmddhhmmss
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449w EMIZEAEIMER (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 InstrumentId S ALY Blhn, BT WS509, BIBUA WS509C1600
FID OrderCMBType ST KA A AL PR, bitO-> PR AT MY, bitl->FR

WA, bit3—>1E4, bit7T->H & e H

4501 RRZw/E RS LHNE (PID): 0x13014

RspQryTradeByTradeld #y45 (PID): 0x13014

?Eﬁ:
B KA | #ir
FID Instrumentld S HLgES Flan, BT A WS509, HIAUA WS509C1600
FID InstrumentVersion | SI HLIMAS HETNO
FID CancelFlag ST SERRR 0@ E R, 11 BER, 2-oHAE
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 B, kg
FID OrderSysld S ERYS CERALS)
FID UserId S A5 D1 Y
FID Direction SI LTI 0->3, 1->3E
FID OffsetFlag SI FFEARE 06, 1P, 2->5F
FID HedgeFlag ST FARFRIC 180, 3->ERME
FID Participantld S A5 2% Yy
FID ClientId S % iy
FID OrderLocalld S Tt T
FID ErrorCode S RS
FID ErrorText S BRI
FID TimeStamp DT B a]#;  format=yyyymmddhhmmss
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451 S RAFEEMIFER (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

4522 RFENE (PID): 0x10009

RspQryPPosition iS5 (PID): 0x10009

T
B KA | #k
FID ParticipantId S oy e R gmiy
FID Instrumentld S & LygmbS A5 tn, # £ A WS509 HAL N WS509C1600
FID InstrumentVersion ST GARAS HEIANO0
FID TradeDate D T HTFEHE
FID YdBuyHedgePosition UN | AR (R, SR
FID YdBuySpecPosition UN AL B (3%, —HEHI %
FID YdSellHedgePosition UN | ATERreE (R, iR
FID YdSellSpecPosition UN | AR E (%), SR F
FID BuyHedgeVolume UN SERRAS B (FR) , 3kl P 2% 17
FID BuySpecVolume UN SERAS = (), bl X 4% 5
FID SellHedgeVolume UN SERAE & (R), Z 3N
FID SellSpecVolume UN SERAE & (1)), Z i3I
FID BuyHedgePosition UN SEHF G (R, i3 g 7
FID BuySpecPosition UN G (%), i g 7
FID_SellHedgePosition UN SEHOE (fR) , —JEHI X% 7
FID SellSpecPosition UN SEIAE (%), Z3EHI g
FID BuyOffsHPosition UN | SEPAE (BR), ik 2% 7
FID BuyOffsSPosition UN | SEPA5 (1), ik 2% 7
FID SellOffsHPosition UN SEPAE (), RN P
FID_SellOffsSPosition UN SEPAE (B, RN LR P
FID YdBuyOffsHPosition UN SRR (TR, 3R 4%
FID YdBuyOffsSPosition UN | SEPHEE (%), kil Mg 7
FID YdSellOffsHPosition UN | SZPRES (PR), ZiEHI N
FID YdSellOffsSPosition UN | SEPHER (), bl Mg 7
FID LongOpenFrozHPosition N | ZLIFCHREGFCT (R, ZEHIM% T
FID LongOpenFrozSPosition UN ZIHBCHERFFCT (), IS T
FID_ShortOpenFrozHPosition | UN | kI GHLAFET (B , ZHtHIMN%E T
FID_ShortOpenFrozSPosition | UN | ZkIFGHLAFET (B , ZHHIMN%E T
FID LongOffsFrozHPosition UN 23R P EIRERCTF (R, I T
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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 REBEFPFEEIAEK (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 RABFPFENE (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 SI ELRAS HATA O
FID TradeDate D T HERFEHY
FID YdBuyHedgePosition UN A LR (PR), RN T
FID YdBuySpecPosition UN A LR (1), RN T
FID YdSellHedgePosition UN SRR B (%), —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 SEr e (), ik MK 7
FID SellHedgePosition UN SEFGE (PR), i N2
FID SellSpecPosition UN SEIFEE (1), a3k LT
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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 BT IELEEFF T (), ZiEHINE
FID ShortOpenFrozSPosition UN TR FFOT (), ZikHIM % 7
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 iRy

FID ErrorText R IEY

FID TimeStamp DT I format=yyyymmddhhmmss

4552 RBPHAFEEREK (PID): 0x03031

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

T

B KA | #id

FID ParticipantId L5y 23 Rt

FID UserlId 2 5y R Gy

FID ClientId & i

FID Direction ST SESEJ7R 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 REFHAHENE (PID): 0x13031

RspQryCMBPosition #y4"%5 (PID): 0x13031

TR

39




KR T T 3 B2 5y B A2 4 4 L N V3.5

HHR KA | #iR

FID Participantld 5= A Y

FID Userld 5 GGt

FID _ClientId I ik

FID Direction ST SESEJIR) 0— K 1—3k
FID_CmbType SI YA 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 R IESL

FID TimeStamp DT BE#k  format=yyyymmddhhmmss
4.574&RMAL (PID): 0x10001
Error fix4"5 (PID): 0x10001

FE:

BFF KA | #HR

FID_ErrorCode S R

FID_ErrorText FHIRIEN

FID TimeStamp DT TRIE  format=yyyymmddhhmmss
FID SequenceSeries ST FER KR, 336 2% 7

FID SequenceNo UN FEH S, ik 2%

FID OrderSysId SiEE RS

FID OrderLocalld TR

4588 ASHHEEM (PID): 0x12007

InstrumentChangeNotify 745 (PID): 0x12007

F B
B KA | #HR
FID MarketId S Wn4miy HHiN"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 Fa672 5 H
FID EndTrdDate D wJE % H
FID InstrumentType ST HLIFRA 00T, 1IN 2: A A
FID EndDelvDate D a2 HH

FID StartDelvDate

JHascEIH - HATARH
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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
SEH MR AP 27 R PR, kA 1
SEJF MR AP 207 M el HF e, ak[E 9
SEJFIAIANAIRZ 5y S5l nloF, & [El 10
SEH ARG S5 M R A, dR[E 11
SEH ARG 27 R PR, ik[E 12
SETT R AR ST AT AR 5y, kA 13
SETT R AR LT MATRZ S, ikE 14
SEH MR AP 2 AR S, RkIEl 15
SEH ARG LA S, H&IE 2
T HARE 2
ZIAHF A kA, R ([E 16
ZIAIFA Sk TR, R E 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
ZIAT RS AT, IR[E 26
2R g AR, RIE 27
ZIATFAF KA G, IR [H] 28
ZI AT E BRANRZ Y, RH 29
ZIRAPE BRANR Y, IRIE 30
LTS ERANRZ Y, R[E 2

FID FuseRights ST AW 1->H, 0>, HRTHN 0

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

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

FID HighLimitRate BKAERE HETARH

FID LowLimitRate PR HETARH

FID MaxLot UN BRONTNERFE, RN RERENRAKTE, HilN
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1000, 33k P 2%

FID MinLot UN BRI BT HAEA 1, R N2 P

FID Pubstyle ST 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 A format=yyyymmddhhmmss

4.59 MRS TEA (PID): 0x12006

InstrumentStatusChangeNotify 45 (PID): 0x12006

T

B RA | #HiR

FID_Tnstrumentld S ShFPgRiL BN, TN SR, FHEKIIBCA SRC, AL
By SRP

FID InstrumentStatus C MR GRS (1 RGN EL, 3 RN EL,
4 IEEZ G B, 6 HERHE, 7 25 A TH B

FID_ErrorCode FHR A

FID ErrorText Hiz1E 3

FID TimeStamp DT A format=yyyymmddhhmmss

4.603ZZFr5~r & (PID): 0x12003

MarketBulletin fig45 (PID): 0x12003

FEL:

B KA | #HR

FID NewsType S HEEM Hir= ‘07

FID NewsUrgency C KOMEE HATARH

FID SendTime DT JIEBE] 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
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4.61 R3ZFTHE (PID): 0x12004

MarketMatchData #5425 (PID): 0x12004

TE:

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 | BUELT#%, FTDFloatType<12, 4>

FID PreSettle ILN-4 | Rigs B #%, FTDFloatType<12, 4>

FID PreOpenInterest UN WEH 28, &, —akh gy

FID OpenPrice LN-4 | JF#E4f, FIDFloatType<12, 4>

FID BidPrice LN-4 | SEAMHE, FTDFloatType<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 a2 T R, k| R 2%

FID_TradeLot UN BN rals = - (AT - S | L9 2

FID TradeTurnover UN RUNAS G0, Hm v, R g

FID Openlnterest UN £ s A I = Y v 1] | SO 295

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

FID_LowPrice LN-4 | %A, FIDFloatType<12, 4>

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

FID_SettlePrice LN-4 | 4 HAZ RIS 54, FTDFloatType<12, 4>

FID_ClearPrice IN-4 | Z55 4, FTDFloatType<12, 4>, H it Ak
Y A2 A, R IEAZ N 0

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

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

FID_LifeLow LN-4 | Jj SEBRAI B A, FTDFloatType<12, 4>

FID HighLimit LN-4 | B4R, FTDFloatType<12, 4>

FID_LowLimit LN-4 | Bk{F4%, FTDFloatType<12, 4>

FID TotalVolume UN SRAZ B, BRI, R A%

FID UpdateTime DT 5 S5 /&0 [a]

FID MarketMatchDataStatus | SI BB ENRERZLATHE 1OH, 0]

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

FID BroadcastSequenceNo UN IR TSR TS, it N T

FID Volume UN KO, B R A, R 2%

FID DeriveBidPrice LN-4 | HE AN

FID_DeriveAskPrice LN-4 | HELHN

FID_DeriveBidLot UN Ha LN

FID DeriveAskLot UN HEZBHE
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4.622841T1§ (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

UGS N—IEW, S—4k, D—MER

FID BidPrice IN-4 | SEAMHE, FIDFloatType<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 G e, N2

4.63 T IR KL

MarketStatusChangeNotify fy45

(PID): 0x12005

(PID): 0x12005

T
B KA | #HR
FID MarketId S Win4mtd HHirAN”ZCE001”
FID MarketStatusId ST M2 GRS

FID BroadcastSequenceNo | UN

J AR A R e 81T, R 4

FID ErrorCode

U SINE]

FID ErrorText

IR IEXC

FID TimeStamp DT

BE#k  format=yyyymmddhhmmss

4.641 M ER (PID): 0x13002

QuotRsp 45 (PID): 0x13002
TFB:

B4 i3 Eyit 7 )

FID OrderSysId S FAls

FID InstrumentId S S BN, I8 WS509, B WS509C1600
FID Direction ST SESEJTR 0>, 1->3%, 2>

FID RequestBy ST WRT O>—Me R, 1> 50
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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 InstrumentId S HLgmEY i, BTN WS509, HARUCH WS509C1600

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

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

FID_HedgeFlag SI FARFRC 1>, 3I->EHRME

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 E
101-> & F AN, 102> £ & & LR #IA, 103> 1 KR
M, 104> AR 74T 48, 105->FR i K i B2, 106> 35
A €

FID VolumeTotal UN Pl R A E (VT READ | b fl 27

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 %
TATEBAF 1, 5>, 6-> 1453 Hfirh &%
A AC IR TE AF A - 5 BOBE, R A SR E
T3 A ANE AT 2 5 R, R A SR B
KA IEAEBAF R - 5 HOE, A RAS E= iR EGE
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 | f#iE4:, FTDFloatType<12, 4>

FID ForceGroupld S S HErkRH
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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 HeEw PR, 1-HiREsHER, - HikEnMe
F, 3-HAHL 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

4.66 EFIFHIA (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 InstrumentId S R A LGy

FID SecondLeg S BB 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

4.67EHARERIN (PID): 0x13040

OrderHedgeCfm w545 (PID): 0x13040

F B
B KA | #HR
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 SESETTR 0— K 1—3k
FID OrderStatus2 SI AR 0— Mk 1—H:k 2— s
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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 HAT R, kI
FID SettleFlag ST HretmdE, 1—F6
FID ActionType C AT HE R, O - $h 47 (OPTION EXEC) , *C -l 3
(OPTION_ABANDON)
FID OrderStatus2 ST REVRAE 0—MHBR 1 —HedE 2—30S

4.69 M TH AN I FEIN (PID): 0x13026

QuotMarketConfirm fig25 (PID): 0x13026
T
B R | #HiR
FID OrderSysId S SAGE T RES
FID OrderLocalld S TS
FID UserId S A2 5 D1y
FID ClientId S & P iy
S

FID InstrumentId

S N, Wt oN WS509, HARCA WS509C1600

FID BuyOffsetFlag SI T FahrdE 0—H4e 1—TF6

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

FID SellOffsetFlag ST FEIPEtrE 0= 6 1—F%

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

FID Volume UN Hoim, I N R

FID StayTime UN WREAFEE B (FP) , 0 KoRAFRE], w5y, H
HIENGE

FID RegSeqNum S WMIERTFH 5

FID WDTime DT JTH s [a)
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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 % 3ZE#H (PID): 0x11001

TradeInsertSingle 45 (PID): 0x11001
FB:

R R | #HR

FID InstrumentId S G L gmAS, B, W58 WS509, HAKCA WS509C1600

FID InstrumentVersion | SI EYIRAS HEINO

FID CancelFlag SI EHBR 0>FEE s 1oIEfER 2>HAeER
34T R AR AN MR B

FID CancelDate D HBaHHEE HurAH

FID CancelTime DT HeyH el H ar A H

FID Tradeld S A G

FID MatchDate D 2 5 HA

FID MatchTime DT &AL B[R]

FID ClearDate D BEEAY HErRH

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

FID Volume UN o, I %

FID OrderSysId S GRS GERELS)

FID UserlId S 5L oy T e

FID Direction ST SESET M 0->3%, 1->38

FID OffsetFlag SI TFREARIE 00070, 1->F A, 2->98F

FID HedgeFlag ST BRbRd 1>, 3->EHRE

FID ParticipantId S T2 L Ymhty

FID ClientId S R T

FID OrderLocalld S Tty

O

5 N5 Ab TR

51 MERXGAER

D) 2 RRGAERIBAETERIROCZRT, H e E

2)  FH API Connect 83 API ConnectEx & /il Iﬂ@%
3) ERARGREFGHEFER (WMEFE: H¥ans=0, 5 i, %6, F5)

5=0 45);

4) WIMEFR, THRGWHN (L 5 RAH

B KR BRI A = R O S

MaxOrderLocalld, 225 RGUIRZEs, 5 HEARE]); B3R, 325 RGi4h RN

JEA
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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
BiAL I3 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 TRAEAN

ZCE X5 RGN GATIE 0 AT A A AT, FRBRAT T AL A AT 1% 0 R ML
KA TEERATIE KIE T, B2 R REE R IR A 5 KRG 330 Rk PR E AT, &
RAGHHAGEAE RIS A ST, 5T, QR T ESA TR
AL, A 5 B G IR AR A I R AT AR RSB S AT I RO

FLRR R AZ AT MarketMatchData 1 SCH P FR AT BRI L, 43 1) A2 56 B 1) A8 A7 1 A A8k
1 ACAT 1 -

SERE AT I RN — N5 2 AT AT S I e B IR, TR0 A AT BRI e — G
L 4T1EE B AR AR BE B SRR BT BRI iR R A ROR ), AR R
B ATAT G A W AR 7 =

D THRRERE, Lo RFEIRETEBRZATE, FH5H 0;

2) AHEM T XEMRLATE.

WITR s BIER] (SPD) M i EF] (IPS) EAEHSIT . HETIEAMAR, 4
5l/& RspQryCMBInstrument FI CMBInstrumentChangeNotify (7E3A 4R & 2B, X PR
VAR B AHRR R AN, RspQryCMBInstrument i SCIE AL 5 3 MR AR S R
MFBO. HEATHESN—ANHEEL YT TER CERR . S HHGITER AR,
TR G T & h & % CMBInstrumentChangeNotify ( PID=0x13016 ) i X -
CMBInstrumentChangeNotify i 3¢ R K IE I FIHEATHE . SR AR ERB R EENHES
ZifE R (T, FEAEHA G471 (5 B &1 ReqQryCMBInstrument (PID=0x03015) i 3.
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55 X RGHALIER

1) HRRRELER

m HEGAR
B AES R RGN, @& ReqQrylnstrument(PID=0x00005)45 415 5| 52
BHRRAZAME R, BS54 ReqQryCMBInstrument(PID=0x03015)#& 475 31| 52 # (1)

aelER.

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, HEFONRAS N 0-SPZ. 1-SPD. 2-1PS. 3-BUL. 4-BER. 5-BLT. 6-BRT. 7-
STD. 8-STGHI9-PRT CHRFIABUHIRHE)

57 XGRS ERRKE

1) IEH HhRE B 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 AL .

R TR O 75 B R I B — AR e i, EIRERI A . B
E L HARCRAT 52 BRI T R R A i 92 2 5 T FH AN [E] (148 4

5.8 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) RHARAEH Order £, HFMIRFIREHIN OrderConfirmation (PID=0x11003) #
3, I REMAKIRLG 5 1 (OrderConfirmation i 3CSERR b i ARG
WO MR#E OrderConfirmation R0, &R RGN B H AR ERE; £F
H 4 B R GBI, W5 RE2H E CRI4A 30 e B (X e B F B K
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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

MFATIE AR, o RGAE) fiih & R ECE AT 16 MarketMatchData 35
X kg A A2 A i 2 (R SRS NI AR I AR S R A 1A E I AR A
AHTE

5.9 BRREBMIEE

1)

2)

3)

4)

KL 5y BAERZ 5y 724t Order PAFIHAERLRE 5, BT HME S FTRFBEALZ S
PR B AL s

Lo RGAEARZ Ty R IAE T K 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)

KA 5 MAERE B 248 CmbOrder AFIH I & 5E 8, BT HALE - F e kgl
Er 8 BB B4 AU T EUARAL 5 A G B LS s

L5 RBERT S B R K HHE R FIRSHHIN 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.111EE B A& 32T 1R

1)

2)

3)

4)
5)

=
1E:

ARAZ 5 RAERE 5 Z.5¢ StopOrder BAF AR - Fi e B8, bl T fid R 25 44306 2 1 P 2% 14
FH B3 AR N T AT BB 3, WA B 43 A B A AL, AR N R FRAE
Order PAFIHR&5EAE;

T o RGAERA P K IR FORASHIIL OrderConfirmation (PID=0x11003) fi
s

5 RGAERA P K H SRR FORASHIIL OrderConfirmation (PID=0x11003) i
s

T 5 RGP R B A AR TradeInsertSingle (PID=0x11001) % 3;
o RGAE) 1R R BB A AT 1 MarketMatchData (P1D=0x12004) 32 o
AR I E R, LAAZ 5 B J N E

s.2 T AERREKRARNHTEE

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)
'

5 RGP ARG SRR T QuotRsp (PID=0x13002) , 8l M KL EAL S i
50T 7 % AR O R AR AN S 08 3 X OE YR R 36 R 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 R A 4T MarketMatchData (PID=0x12004) 3.

513 EERAMN

1)

2)

3)
4)

s P HE RN T B 0(ReqQuotMarketRsp R CH ) FID ReqSeqNum FEt
=0), JEIEXFIET A IEIRAM S 5N ReqQuotMarketRsp (PID=0x03003) 3¢,
L5 RGN AR S, 8 X 1 g T AR O i BN RspQuotMarketRsp
(PID=0x13003) 4% 3C;

5 RGAEAA T R RN R A IA QuotMarketConfirm (PID=0x13026) 4} 3 ;
L5 RG] iR R R R AE AT 1 MarketMatchData (P1D=0x12004) ) 3.

5144 IR MO R B AR 32 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 P ECE ARG GRS R SE (B BB RE B
A Gy B GAE A KL by GO FL A U R 0 5 BT 4R 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 -

5.15EFIA

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 25 R SCHFEAT F0 P BRI T A RN . IX LA 73l A STD A STG. 5K
PLIX L R i A A SR
1) G RV F A A
2) HEKRRLAFTER G I — RS 5 ZRELMAEE R RIME.
BN IINERSINRE, 25 /585, MERiIGE, B figEeah T8
—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 EHARIERIA

BATHISRERELR S, Bes RN 5 e W EHIRE R, K5 it
REMRMEBE . AT LB RERF

1) ETRTRN, fREERERE.

2) X RENEF IR R R ENRMERF . EXHHIH, ZPEdE ARG T E
WIRERINEIE, 5 RGHEG, MEENREHE, RitHiEELIvhT
EeHE. BHATE, 5 RGREENREDE. BHRFeRMEY R
MEFIANRIEE, SRV RENRER & .

EYREBZ D AN HAEBEAIQty, REGHEUnbalance, CHIHHE

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

Unbalance = AlwQty — OpenQty VirtualQty = 0

HETEMNRERILHRR, VirtualQty A48, UnbalanceA4F; AZHT, Unbalance
Wb, OpenQtyifin. FEMFMEMINEAE, VirtualQtyHiin, HEEAR4E,
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S ARG A B R HUE .
FEFITIRD, 43 ARG DA A E R AR £ .

5.1 THABUA T (3 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, FHBEF B AU 2 %25 1 SEAE )
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 REL0K
2)  WIRZ4 (BUL. BER. BLT A1BRT) LA IS NN 2.

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

WA = E-RRELNRE + 2B IRE LN

HAEMAE AT LU TEL
6 HICHhid
XEZAE: m/M WA
BLK/BLANK HAE
7ERO HO
N/A ATy, AMEK, AMEH

ZCE FTD1. 1 M4 ZCE A2 5 R G IREER, BN 1 — Lo i SO Bk .
EATREL “00017 5 61, “000100107 542 5 b3 55 B 32 ZEAR SO iR SR N B id A

Y EUTEMERD (A EREBNEEER) BRTRETFIIINTER, EFRE

FID_SequenceNo FE, ZEWBIMFE AR T RPIHKFEEWKAE R FID_Chain,
FID_SequenceNo. FID_DataFlowFlag =/~ 7Ek.
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6.1 MERZHHAEFR

6.1.1 SREARLGER

BSRAE SRR L PID=0x0001
SR

6

2R R HPHE HUEE

FID DataFlowFlag NI M CUERSIE 0) 0,1,2
FID ParticipantId S N/A

FID Userld S M (i “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 S M

FID AUTH CODE M
6.1.2 X5 RGWIN
A5y GUE N . PID=0x10016

L B SFRRINAS 1 APT B 7 BON:

AR R iR

FID_DataFlowFlag ST HHRRAFE 0->X1ER, 1R, 2> #R
FID ParticipantId S 52 5y 2 A Y

FID Userld S 525 ity

FID Password S 14

FID ExchangeDateTime DT AE ST RS TE] yyyymmddhhmmss

FID_TimeSpan S WX, EREREX, n&RuX JERH
FID IpAddr ERFHN TP Mk <~ A5 TSGR ER I TpAddr
FID MaxOrderLocalld B N BRI AR L G

FID_MarketTd w4ty H i y”ZCE001”

FID_MarketStatusId SI W5 IR

FID BroadcastSequenceNo | UN T B F e 55, iM%
B, WERINAE 5 R RN R BN 1.

Hrr, FID MaxOrderLocalld 7B s KR AN 5 o &5F HAICGERERS, %489 BLK.
BT SRS R, ZAE RS 2 H AR 5y G D B AR L B K G 5
FID MarketStatusId: %% &% HENIRA.

A o) RGRES

‘ MarketStatusId

5 RGN
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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 RAS RN APT HE 0 17 BON:

LK eyt it
FID DataFlowFlag SI HHRMATE 0%, I->FAE R, 2> FR i
FID Participantld S AL 543 01 ks
FID UserId S A2 5y 1Y
FID Password S M4
FID ExchangeDateTime DT AE ST R Gi A yyyymmddhhmmss
FID_TimeSpan S WX, IEHERRARIX, AR TEIX HEjARM
FID_TpAddr S A TP bt < 25 BUE SRIE SRR TpAddr
FID MaxOrderLocalId S i KD REP A G 5
FID_ErrorCode S FHR A
FID_ErrorText S FHIRIEN
FID TimeStamp DT I format=yyyymmddhhmmss

AR R AZ 5 O8N HE e N H0m 1.

6.2 AARXZREFR

6.2.1 SRARLGER

B AER T PID=0x00016

SR
£ R % JIEE HUE G
FID DataFlowFlag ST M CUERTIE 1) 0, 1,2
FID ParticipantId S N/A
FID Userld S M (i “00010010”)
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 M(JE iStart_SeqNo)
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, 1->FH, 2->) 1
FID ParticipantTd A2 Gy 2 A Y
FID_UserId A2 5 it
FID Password 14
FID ExchangeDateTime DT AE ST RS TE] yyyymmddhhmmss
FID TimeSpan S X, 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 FRIAT RN APT B 60, 7 By

HFR HRH g
FID DataFlowFlag ST BRI AT 0->X 1, 1->FAH, 2->) 1t
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, nfRRuX JErRH
FID_TIpAddr S AN TP b < 25 BUE SRIE KRB TpAddr
FID MaxOrderLocalld S KR A S H A%
FID ErrorCode S FEARARHS
FID ErrorText S B R IESC
FID TimeStamp DT A format=yyyymmddhhmmss

AR WRIIAZ 5 RO SR N Hs e H0m 1.

6.3 I BRXZAEFR

63.1 =RARGER

AR PID=0x00016

SR

| 4

HPHE ST
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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 52 5 it
FID Password 14
FID ExchangeDateTime DT AE ST RS TE] yyyymmddhhmmss
FID_TimeSpan S WX, EREREX, n&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

HFR KA Eip%
FID DataFlowFlag SI BARFAATE 0->X 5w, 1>FRAA N, 2> #Eii
FID Participantld S L o4 Ry
FID_Userld S A2 5y b1
FID Password S 14
FID ExchangeDateTime DT AE ST RS TE] yyyymmddhhmmss
FID_TimeSpan S WX, IEHEERRARIX, R IX HETRH
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 WfE] 8, format=yyyymmddhhmmss
BRI, RIS 5y R RN B BN 1.
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6.4 ZHREFRIRL

6.4.1 ERAGHR
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 (n “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> F i
FID Participantld S T 52> M ht

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 T o4 Ry

FID Userld S 55 1w

FID ExchangeDateTime DT ST RG] 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 SRARGER

A2 oy B SCE RS SC: PID=0x00018
RN
B R % JRE HUEE

FID ParticipantId S N/A

FID Userld S M (i “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 if a8 format=yyyymmddhhmmss
W B ER AN O 1.

6.6 THISHHRIRN IS

6.6.1 =RARFFR

NITIBUR i 154: PID=0x00003

RN

ES RKY | BT 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

VYEBA: FID OrderSysld fIFID InsertTime, ZHAMRLT), MR G RSIEE .

84257 FID OrderType=0.

FID MatchCondition BUEMI&&E: 1->FOK, 2->I0C, 3->GFD, 4->GTC, 5->GTD. (JF:
10C B~ FAK $54)

FID MatchCondition=5 i}, FID ValidThrough ANFIHH (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,
3.

FID Direction BUEM & E: 0> 1->3%,

FID OffsetFlag FUERIEE: 076 1->F4.

FID_OffsetFlag AHEGH IS AEIEF BRI 1, B4,

FID HedgeFlag BUHMI& = : 1>#HL 3>EHAMHE.

ZEHtYm 5 FID OrderLocalld, A5 Friilles i R KM “8 it HIH+8 fr 5515 " K
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 X5 RGN

L N IhES, MR — i N B B A (PID=0x10003); it FAF I X — 1
HEOIRAHIIA 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 RS

6.71 SRRGER

AR $E 4. PID=0x00003

RN
R KA | BPHE HUEE
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 AR MG IEEF B BRUN 1, BIF4.

62



KR T T 3 B2 5y B A2 4 4 L N V3.5

672 X5 ARG

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 _ClientId 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

PeBA: FID OrderSysld Al FID InsertTime, #i NFLEY), X5 RYHHE.

F8 42K FID OrderType=3, FID OffsetFlag=1, IE#H A FGEH,

FID StopPrice sk Mo X TKibida 4, St >=fl i, 15450 REUE J i i L5
AT G . XTSRS, s Gy, b EREGE AT L R TR G .

FID LimitPrice &34, TR 1=0, IEHAHIE G AT RLHATHRG, RIS
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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

6.8.2 X HRGMN

LN R, MO IS R — 3 45 SR R R L (PID=0x10003); 8 i FA A I AU — 10
REREHIA OrderConfirmation (PID=0x11003).

2. RIS, M TR — Rk B S 2 55 B2 (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

TR S F5 4. PID=0x00003

9

z:J\i%)\

B KA | BPHE 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 LN-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—RR& 20 — 28 —RR& 2 1A H .

%t STD, STG 24, FID LimitPrice=25—RR& 2N A%+ 25 —BEA LB #4

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

YT H5E 44 FID MatchCondition AHEIEZ K BUIA S AL BN BRI 3, 5T
AR KA RSO, 4 f 5 BRI

FID_OffsetFlag AHEGH IS AEIEF BRI 1, B4,

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

6.9.2 X FZRGMMN

LRI, MG ER U — 0 i B N i £ (PID=0x10003); @it FAA I el — 1 4k
FURZSHAIA OrderConfirmation (PID=0x11003).

2. FHIRIGES, WM& R — e S EH i (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 N EFIFHIAIES

6.10.1 &R ARGIER

ER I IES: PID=0x00003

é‘\ﬁ%)\:
24 FR K| BT HUE Yo
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 SI 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-H%% 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 3 5 R G ML

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 TEHIREMIAES

6.11.1 &SR ARGER

EMREMINFE 4 PID=0x00003

RIRA:
R KM | BT QIR

FID OrderSysId BLK

FID OrderLocalld M yyyymmddxXXXXXXX

FID Participantld N/A

S
S
FID UserId S M
S
S

FID Clientld

66



KR T T 3 B2 5y B A2 4 4 L N V3.5

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

$iBH: FID OrderSysId F1FID InsertTime, # AR, HA S RGIHEE.

4287 FID OrderType=102,

FID VolumeTotalOrginal HiEHE .

6.11.2 X5 RS L

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

WG RIES: 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 R — i S BB B £ (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 R ARGIER

HARBR AT #4854 PID=0x00003

é‘\ﬁ%)\:
2 FR K| BT HUE o
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 ST BLK
FID SecondLeg S BLK

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

6.13.2 325 R Gm ML

L R AT, MOS0 i B N2 2 £ (PID=0x10003); i it FAA It S HU— 1y
HARATHSCHGIA OrderOptionEApply (PID=0x13042) .

2. N HURIMES,  MGHER B — i S S B AL (PID=0x10003).

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

6. 14 FHABUIRFI L FE 484

6.14.1 &SR RGER

HARBR i F484: PID=0x00003

é‘\ﬁ H:QL)\:
2 FR K| BT BUE 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 ST 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. N HURIMES,  MGHE IR B — i S S E AL (PID=0x10003).

VB T B R DI U B R BB B E S A ¥ FID_ErrorCode, FID_ErrorText,
FID TimeStamp X =MEREERE BHIFE.

6. 15 T E RN MIES

6.15.1 R ARGIER

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

RN
2 FR KR | BTG HUE Yo
FID OrderSysId S BLK
FID OrderLocalld S N/A yyyymmddxXXXXXxx
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 R SHHA L HATU BRI 36 S

6.16.1 &R RGER

R TR IARLR A 484 PID=0x00004

SR
2 FR P | AT HUE Yo
FID OrderActionCode ST 08%1 0,1,2
FID OrderSysId
FID ActionLocalld S N/A
FID Instrumentld S N/A
FID InstrumentVersion ST 0 0
FID UserId S M
FID OrderType ST M 0

VEEA: S A TAAUR AN 78 4 FID OrderType=0, T HMTE472 10C $84 (7: 10C EPA
FAK $84) , A ).
FID OrderType AIHEGIAE Z5A% IR 101, 102, 104, 105, 106 #MHIECF 35 AT HEA BT
FID OrderSysld: &5 RSHIMRMIELS A FdR S -
FID ActionLocalld: 20t RAARHEFEH 5 .

6.16.2 X 5 RGN

L AR R, AR RN — (48R 25 41 S RspOrderAction (PID=0x10004); @i FAH it
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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 =MHid4EiR{E B K FE.

6.17#IsHEAR 1L IS

6171 SR RGER

R W R 1E4 45 4. PID=0x00004

SR
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: A TR B8 A28 FID_OrderType=3.
FID OrderSysld: 225 R4z I 1IEHiIES S F% S .
FID ActionLocalld: & RGAMBILIT .
AL 5y TR AN SCRFHICES 1L b 55

6.17.2 325 R Gim ML

L3RRSy, OB IR R — 3 LR 8 25 # 5T RspOrderAction (PID=0x10004); it FAH i
B — 1 R EOR SN OrderConfirmation (PID=0x11003).

2. FER IR I, MR TE IR B — 0 FER R 2 4k 3 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 =4 fidsiRE S 7.

6.18RIsHHAT A S E A

6.18.1 &R ARGER

R TR A 354 . PID=0x00004

RN
ES RKH | AT BB G
FID OrderActionCode SI 08f1 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 X5 RGN

1. AR Ty, DT RS — 43 H B S 25485 RspOrderAction (PID=0x10004); @it A A i
B — I I OIS #AA OrderConfirmation (PID=0x11003) o

2. R IR, M IE RIS — 13 L B 2R 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.

6.19HHEFIIAIES

6.19.1 &R AGER

R ERINFE2: PID=0x00004

SN

2 FR PR | R R VG IERENEF
FID OrderActionCode ST N/A 0,1,2
FID OrderSysId M

FID ActionLocalld S N/A

FID InstrumentId N/A

FID InstrumentVersion ST 0 0
FID UserId S M

FID OrderType SI 101 0

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

6.19.2 X5 RS

L AR T, MSHE R — 4 S B8 45 SC RspOrderAction (PID=0x10004); @it FA ¥t
B BRI OrderSpdApply (PID=0x13041).

2. FCR R M, XTSRRI — 13 4 S S RspOrderAction (PID=0x10004).

T B - 3B R T i i B B B A R B A E R B A BB B T AEFE FID ErrorCode,
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FID ErrorText, FID TimeStamp iX =/ MiREHRE S K FK.
620 ERARERINIES

6.20.1 &SR ARGER

R E R EFIATE 4 PID=0x00004

SR

ZFR R | ST 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 102 0

VEBH: HUHERERFIATE 4 FID_OrderType=102.
FID OrderSysld &2 % R4 H I EMIRERIN & [F 45 .
FID ActionLocalld £ f RGAHTIERS .

6.20.2 X5 RGN

L AR Ty, DO RS — 3 H B 2 4 5L RspOrderAction (PID=0x10004); it FAA i
P B RE N OrderHedgeCfm (PID=0x13040) .

2. HCR AR, MO TE R AU — 4 S S RspOrderAction (PID=0x10004).

T BH : B R S B i B R N B B E B R A $E FID_ErrorCode, FID_ErrorText,
FID TimeStamp X =MEREERE BHFE.

621 RISHAIR AN 1T IEIE S

6.21.1 &R ARGEK

R IRB AT d$8 4 PID=0x00004

RN
4R KU | 2RHE BB G
FID OrderActionCode ST N/A 0,1,2
FID OrderSysId S M
FID ActionLocalld S N/A
FID InstrumentId S N/A
FID InstrumentVersion ST 0 0
FID UserId 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

L BRI, MG TR RS — 0 F A R 254 SC RspOrderAction (PID=0x10004); i# i FAH i
B — 1 BARURL 34T A8 i\ OrderOptionEApply (PID=0x13042) »

2. R R, MRV I — P 4R W B 4k SC RspOrderAction (PID=0x10004).

YLEH BB R TIE R B BN IES R A EFE FID ErrorCode, FID ErrorText,
FID_TimeStamp X=/M#REIRE B FE.

6. 22 ISH AN IE R MBI 3RS

6.22.1 &SR ARGER

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

SR
E S KM | 2HEHE W fE Ja
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 £rfi KRG AHTIER S .

6.22.2 X5 RGN

L R T, DOSHTE R — i S B B 45T RspOrderAction (PID=0x10004); i FA A7 iR
S T EARAR R A QuotMarketConfirm (PID=0x13026)

2. R, MR RIS — 13 R B B4l SC RspOrderAction (PID=0x10004).
VWA R TIRR B RN ERELNRMBERMEHARECFAERE
FID_ErrorCode, FID_ErrorText, FID_TimeStamp X= k4L 715 8 HFE.

75



KR T T 3 B2 5y B A2 4 4 L N V3.5

623 WHABMR N BFIEL

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: BB FIAUR 7831484 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 RS — 4 H B S 25485 RspOrderAction (PID=0x10004); @it A A i
B — 1 BARUBU I FE AN OrderOptionEApply (PID=0x13042) .

2. LRI, KT TR IR RS — 1 FPRL W B 4 ST 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 SR ARGER

A I PID=0x00006

2 RFEN:
A KM | 2REE A TG
FID InstrumentId S ANHBIH TR R e AL HE BIREG49%
5 “CF5127) R 5 AR Ak &4
FID InstrumentVersion | SI 0 0
FID_Participantld S M “0001” )
FID Userld S AEBIA TR RIRASL 5 01 S BARAL 5 R
Hidgmhd (i “000100107) Fodm SR A
AZ 5 74
FID ClientId S AEBUAT KRR MR P 1S BAAR 9
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i (i “00090007 ) FKongw 5 AR I k% P
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

LoE Ry - Ao iR B A Gl oy 1D B A B2 2l B 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 BTN

6.25.1 &SR ARGER

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

2GRN

2R KM | 2 RIEE HEYE

FID_OrderSysId S AHBIH B RN A e s HAARG RS
(4 “2005121300000028”) Fondi 5L M A
& T

FID ParticipantId | S M “0001” )

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

FID ClientId S NEBHET R RS E S HE BARE P 9
i (4n “00090007 ) Fondgwm 5 AR A% -

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 e
R, FID OrderCMBType=0xff //4:¥5E B
FID OrderCMBType=1 // B/ FRAf AT AR T 471
FID OrderCMBType=2 //H./5 FRAf A1 AR T 471
FID OrderCMBType=8 //1b:4fi7E 5.
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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 RG MM

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 = AMHIAEE R (E BT B

2. V5 R NKHE S — N 2 PR T B B N A B AL RspQryOrderBySysId
(PID=0x13010) »

6.263R A E R SIRAEIA

6.26.1 &R RGER

P A g BS R BAT ST PID=0x03013

E BN
H R KA | SHIHE B Ja
53]
FID OrderLocalld S M
FID Participantld S M (i “0001™)
FID Userld S AHESH IR FIR AR 7 S BAKSE 5 59
5 (4 “000900907) Frdh 5 AR I H A2 7
FID ClientId S AR R A% /7 S BARE 9
i (4 “00090007 ) FKoRg 5 AR M BARZ
FID Instrumentld S ANHBIA SRR EL); HE BIRE 2%
5 (I “CF5127) FoRgi 5 RN AR &4
FID OrderCMBType SI M
FID Reserve S N/A

FID OrderCMBType Bt &% 7 AEE, bit0—>FRAN AT, bit1->FRAM AT, bit3->1k45,
bit7->4H 4 5E B
[Rlitk, 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 .
VLI A 5 G A E B 5=FID OrderLocalld (4R, % FID OrderLocalld N7,
IR A% 58 5y 3 ARl i . 27 A B AR SRR A 5 51, FID UserId="F4%Hf, J
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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 Mr s OREOE U B — AN R AR H E RS R Rl N B R A
RspQryOrderByLocalld (PID=0x13013) .

6.27EHIRETMEEIS

6.27.1 SR ARGER

EWRAEBUE B4R PID=0x03017

TN

B KM | 2RIEE Hyq d Bl

FID ParticipantId | S M (i “0001™)

FID Userld S N/A

FID ClientId S AN EUE 2R BUR S AR 2 5T AR R i
FRAZ BT A

FID OrderStatus?2 SI N/A

6.27.2 X5 RGN

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

2. 1 3RO XS R IR B — A B R E A AR N % A0S B RspQryHedge
(PID=0x13017) .

6. 28 ERAREFRINEIS

6.28.1 &R ARGER

EMAEMAE R PID=0x03018

2 RAFN:

A KM | 2REE A TG
FID Participantld | S M (i “00017)

FID UserId S AHABIATSIE KRR A2 R HE BT G gahd
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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 ARG

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 3K 2R W K i I W B — AN 2= 3 0% A A A ) 8% 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

BRI A E AT AR SC: PID=0x03019

SN

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 5AAE M HAAS 5

FID Clientld S AHEEIA I RN AIE S S BRE Y
i (4n “00090007 ) Fondgwm 5 AR A% -

FID OrderStatus2 ST N/A

6.29.2 325 R G B

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 R EEA B RO &, JUaT LTS BN, A B R .
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6.30EF|#HIAEIf

6.30.1 =RARGIER

ERHIAE RS PID=0x03020

ESa B
R KM | 2RHE W Ya
FID ParticipantId | S M “0001”)
FID Userld S N/A
FID _ClientId S AN EUIH 2R BUH S AR 2 5T AR R G
FORAZ AN Al
FID OrderStatus2 ST 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 ET R i g L i)

6.31.1 &RAGER

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

%ﬁ%)\:
24 FR FKH | 2HIHE BUE G
FID ParticipantId | S M “0001”)
FID Userld S ANHBSHETAR RS 0 IS BARSE 5 dmiY
(i “00090090™) Fordw 5ACEN Bk
FID ClientId S ANHEBSH TR R ETE ) S B 7 9
(i “00090007™) Fordw 5ACEN Bk %
FID InstrumentId S ANHEBIATH R R W EL); 15 BRGNS
(4 “Cr5127) Fndm SARK AL EY

6.31.2 5 R YW M
LGSR : MAHE R ENERAS RO 1D BT rs oy e S22 1) 92 508 £
RspQryQuotMarket (PID=0x13026); AE$E FID ErrorCode, FID ErrorText, FID TimeStamp

=AM R E BB
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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 2RARGER

BT HE A &R SC: PID=0x03025

2N
B FA | SRS B Y
FID ParticipantId | S M (i “0001™)
FID Userld S PHBIH TR RA S 0 1S B S 09
i (4 “00090090 ™) Forgm TCRM EAS T
FID ClientId S NHBIH TR R AR 1S BAE P Y
i Chn “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); AEL#E FID ErrorCode, FID ErrorText, FID TimeStamp iX =R 1R(E
BB

2. 18 R KW AR IE W B — A BB AT B 2L BE AL RspQryOptionEApply
(PID=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
WAZE 5y SRR o

6.33 WA E

6.33.1 SR ARGER

T E G R C: PID=0x0000B

RN
ZFR it 2 RS H A v [
FID MarketId S M (g “ZCE001™)
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APT 2% 11 & i% H B PID (434, FID MarketID M5 F & 7B~ ZCE00L, {H AT ANIE,
6.33.2 X5 RGN

L% R & : AAHER I EME R A (A 1) T E R B AR A RspQryMarket
(PID=0x1000B) ; Af1#% FID ErrorCode, FID ErrorText, FID TimeStamp iX = Hiid 4R

JSNIE A=
2. 1 SR I : K E R — N 17 4 25 1) N 2 B0 €2 RspQryMarket (PID=0x1000B) .

6.34H AR G REES

6.34.1 SR ARGER

I G RSB RIE RIS PID=0x0000D
2R

K RS HUE G

<
[

FID Marketld M (tn “ZCE001™)

APT 2511 %% R 8 PID fH53 40, FID MarketID B AT & F B3R~ ZCE001, (H AT ANIH ,
6.34.2 35 RGN

LAE SRS - WS TERR IR BT B AN (BN DTT53E 2R N 285 RspQryMarketStatus
(PID=0x1000D) ; Af1#E FID ErrorCode, FID ErrorText, FID TimeStamp X =i %Ei5
ESN A=

2. R KW NI IER IR — AN A8 BIRE N Z B H#E S RspQryMarketStatus
(PID=0x1000D) .

6.356 4%

6.35.1 R ARGIER

BRI PID=0x00005

2R
B KA | 2HEHE Hy A Y ]
FID MarketId S N/A CERIN “ZCE0017)
FID_InstrumentId | S ANHBIATIE RN AL); HE BRE 4%
5 (4 “CF5127) R s RN AE &4

T APT 281 R0k H kB PID IS, AR A 7B AT
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6.35.2 X5 RGN
LAESRACID : MAHERICENERE A (RPN D SN £ A RspQry Instrument
(PID=0x10005) ; Af#%5 FID ErrorCode, FID ErrorText, FID TimeStamp iX =M Hidi51R15

JSNEAE
2. T8 R KT TE IR — AN 20 B B E B8 £ RspQry Instrument  (PID=0x10005) o

6.36 MM FHREEG

6.36.1 =RARGER

B SRS IR TE R SC: PID=0x0000E

%E%)\:
B KM | 2HEE B yE
FID MarketId S N/A BRI\ “ZCE001™)
FID Instrumentld | S AR RN A ER S R JHE B G R Y
5 “SR™) o T ARG E AR S A

T APT 251006 H % B PID IS, AR T 7B = .
6.36.2 3T 5 RS ML

LR N ERIEAEEA (DN 1) SRS GRS N E H i
RspQrylnstrumentStatus (PID=0x1000E) ; A~ 4 %% FID ErrorCode, FID ErrorText,
FID_TimeStamp iX =R R(E B 7B

2. VSRR : MSFIERCE] 1 ASFAPAS 5 R & N 2 $ 4 £ RspQryInstrumentStatus
(PID=0x1000E) .

6.37THBBLEIM

6.37.1 R ARGIER

HEALEHRIRSL: PID=0x03015

/Z%j'!'\%)\:
AR KR | 20T HE Y
FID MarketId S N/A CERIN “ZCE001™)
FID CmbType SI ANHEBIA TR R HEBRH AR L, 2
(I 1 g 5 RERRAKEL
FID InstrumentId S ANHEBIATE RN EL); HE BG4
5o “CR5127) Forgn T IRER M BAMAABL
FID_SecondLeg S ANHBUAET I R R &M EL); 1S BAE4 %
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[ 5 (G “crs12) TR SREMAKEY |

BT API 281005 H & E PID KIS, MR T FEAES R AT .

6.37.2 X5 RGN

LSRN : MR RIEE R (RPN D 45

ELINZHIEE RspQryCMBInstrument

(PID=0x13015); Af1#% FID ErrorCode, FID ErrorText, FID TimeStamp iX =/MHiidsd iR

(ESSIEREE
2. VSRR PR AT 3

638 FIEEEI

6.38.1 &SR ARGER

% Pz B RS PID=0x0000C

2R

—NHAEE Y N EE A RspQryCMBInstrument (PID=0x13015) .

K KM | RS

QIR
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FID Clientld

AHEHEIH PR RN MR S BARR g
(I “00090007”) Fondm 5 ACE M Bk %

6.38.2 X5 RS

LR - WA RIS B B A (DN 1D B E B NEHHEE RspQryClient

(PID=0x1000C) ; AE#5 FID ErrorCode, FID ErrorText,

(ESYEE=

2. VR RTHRATCE] 1A% (5 B A8 ) RspQryClient (PID=0x1000C)

6395 RAAREEIH

6.39.1 S RAGER

2= R SR PID=0x00008

I

2N

]U

FID TimeStamp iX =ik s %

K

=

FID ParticipantId

M Chm “0001™)

K| 2RAHE HUAE
S

6.39.2 X5 RS RL

L3 SR B WA EME A (DA 1) 2 BB N ZA R RspQryDeposit
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(PID=0x10008) ; Af1#% FID ErrorCode, FID ErrorText, FID TimeStamp iX =/MHidsd iR
(ERSN =

2. 15 SRR M DX TESSC R — A2 51 55 4 N E 85 B RspQryDeposi t (PID=0x10008) »

o R AW N T A S8 AT 5N

6.40 KZITIHE

6.40.1 SR RGER

ASATHE B R SC: PID=0x00002

RN

B2 KM | 2REHE i yE

FID InstrumentId | S HEW B REMEL); HEEAKEA %S (W
“CF512”) Fongm SRR R A& 4

6.40.2 5 RGN

LA SR : WS TERR I ENTE BN (B2b N 1) AT 1% N 2 55 £ RspQryMarketMatchData
(PID=0x10002) ; ANEHE5 FID ErrorCode, FID ErrorText, FID TimeStamp iX =AMk i%
15 B 7B

2. VSRR M NS IR U B 1 A AT 1 B2 B4 B RspQryMarketMatchData
(PID=0x10002) .

6.41ZERMS M EHEN

6.41.1 =R ARGIER

Y& R 95 S B A8 Wk SC: PID=0x00007

2R R | 2RHE B EYE

FID Instrumentld S NHEBIASK RN BTG HE B E4% S5
(hn “CF5127) Rt 'sRENMRKEY

FID InstrumentVersion | SI 0

FID ParticipantId S ANHEBET KRR A 0 1S BARE Y2
5 “00017) Fongm 5K M H AL R

FID UserlId S ANEHBUET KRR AL T 1S BARSE ) 7wy
(fn “00090090”) Fnd 5 AR B HAk 2 i

FID ClientId S AHEBIHPE RN A 1S BARE - iy
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FID OrderSysId S AHEBUHSE RN e, 1S ARG RS
(41 “2014082000000001 ) 2 A3 2 5 AR 1) H
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(e
FID StartTime DT N/A
FID ThroughTime DT N/A

6.41.2 X5 RGP

LGSR : MAHERIENERA (RPN D AR5 A A 2R3 £ RspQryTrade
(PID=0x10007) ; A3 FID ErrorCode, FID ErrorText, FID TimeStamp iX = ik iz
ESIESC

2. 18 R KW XTI R B — A% A R T A A 2N B B RspQryTrade
(PID=0x10007) .

P WWARAL S AR5 >FID_OrderSysld MRAZ A2 . £ AR A F S AR IAS
Sy i, FID Userld="F&if, " UUEMARNFEMAZ S AKIMALEL): BN 50,
FID UserId="Fi&mf, WLAEWMAL S 0L E L .

6.2 Z MM S HEN

6.42.1 &SR ARGER

YA G5 S B A IR SC: PID=0x03014
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E N B | ST B E Y

FID Tradeld S MNEBIEETHE R R B EY); HE BG4
5 “CP5127) Fongm 5 RER M RAR AL
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FID UserId S ANEBUAT I LR A 01 S BARSE ) 019w
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FID Clientld S AHBIASIE R R AME S HE BRE 9
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FID InstrumentId S ANHEBIATIE RN T AL); 1S BAR G219
5o “CR5127) Forgm T RENAEKEY
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T D) R SRR B AR 1 e

FID_OrderCMBType FB &M AbHE, bit0—> PR AT, bit1->RM AT 4, bit3—>1k45,
bit7->4H 4 5E B
R, FID OrderCMBType=0xff //4:ifi5E B
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FID OrderCMBType=2 //H./5 FRAf A1 AR T 471
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FID OrderCMBType A5 i 5 By BRIA A R i FRAN A0SR R T 477
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WHH: ERXE REBEHRXE S FID Tradeld IZEAL S RIIEF B LY.
6.42.2 X5 RGN

LoE RN MSHIE R B E A (DN 1) R g5 A & 20 82 503 &
RspQryTradeByTradeld (PID=0x13014) ; A . %% FID ErrorCode, FID ErrorText,
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6.43.1 &SR ARGER

2= PFFO AR SC: PID=0x00009
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ES KA | =T HUEE
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FID InstrumentId S Tiﬁjiﬁ SRR L) HE BRE 49
5 (Jn “CF5127) FoRdgi 5 RN AR &4

6.43.2 T 5 RGN

LA R By - MAHERBREUEREA (DN D 2 REFE N RspQryPPosition
(PID=0x10009) ; Af1#% FID ErrorCode, FID ErrorText, FID TimeStamp iX =i ER{E
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2. VSRR NS IETR ISR — > 22 R R B RspQryPPosition (PID=0x10009) .

644zdﬂgwhﬁﬁiﬁﬁﬂ
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(i “00090007”) Fongw 5 AR A BARE F

FID InstrumentId

AHRBUAEKR LR EH G L) 1S BiE G A% 5

(i “CF5127) FTorgm5REMEMAKEZ

6.44.2 X5 RGN

L &R I MAHER I EME R AN (RN D B P RN E B £ RspQryPosition
(PID=0x1000A) ; Af1#% FID ErrorCode, FID ErrorText, FID TimeStamp iX =/MHidsd iR

(EISSIEREE

2. W SRR W WX il AR — A = R 7 RSN A B dE B RspQryPosition

(PID=0x10004) .

VSRR BLE B AP ) BT Bon 7 SRR ) 7 BUE N “538976288 7, AMURAEMARF IR

o

645 REFESHEER

6.45.1 &SR ARGER

2 R P A OB WIRSC: PID=0x03031

SR
ZFK HRA | S RUEE B EYE
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FID Userld S N/A
FID ClientId S AHEEIAT RN AR S BARE 9
fih (41 “00090007™) Fondi SR HARE P
FID Direction ST ANHBIH T RN W) 1S BARESE Ty 0, 1
Mgy (A1 0) Fond 5 R EART 7
FID CmbType ST AHBHS RN EWAA R, HEAMAKH | 0,1,2,3,4,5
HGRMES (A1) Fondgn T AARK R R ,6,7,8,9
FID InstrumentId S ANHBIHT RN E L) HE B RE 4%
5 (I “CF5127) Forgm 5 REMAAEEL
FID SecondlLeg S ANHBIHT RN AE L) HE B RE 4%
5 (I “CP5127) Forgm 5 REMAAEEL

6.45.2 X 5 RGN

LB R : NI EE B (DN 1) S REHE RN QS
RspQryCMBPosition (PID=0x13031) ; A £ #% FID ErrorCode, FID ErrorText,
FID_TimeStamp 1X —=/MHIRHRE ST B

2. T SRR MR TR E) — & R B T HE RN EHHE A RspQryCMBPosition

(PTD=0x13031) -

T 2R R 37 2 F B % FID Volume 7 BUE N“ 5389762887, AMRRATATREL & X o
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6.46FA BRI

6.46.1 MERAHIN OrderConfirmation(P1D=0x11003)$% 3

R E FE Order. 145 5E Fiy# StopOrder AlIZH & %€ ¥y CmbOrder ficsk K AR
A B BCEARET, A5 RGRIE AR

6.46.2 ERHAIN OrderSpdApply(P1D=0x13041)$% 3¢
AL B3 SpdOrder (A0 R AR BB AR LN, 28 5 R G R IE AR L
6.46.3 EHRMEHIN OrderHedgeCfm(PID=0x13040)#} 3¢

HEWRAE R E #98 HedgeOrder [FC A AR LM B BRI, 225 RGtkI%E
SRS

6.46.4 HABBATIRSCHAIA OrderOptionEApply(PID=0x13042)#%3C

HIBIIAT A€ H.9% OptExeOrder ML A AR A BAU R AU, 525 RGURIE AR
o

6.46.5 T EEIRM I RAAIN QuotMarketConfirm(P1D=0x13026)#k 3¢

TR F A R B E R QuotOrder [TE SRR AR AR B B AR AU, 52 5 &R G k%
PR3

6.46.6 BTAERAZEIIR TradelnsertSingle(P1D=0x11001)3#%3C

A ELIE R R AL ARSI B =, 225 KRG RIE R,
6.47] BRI

6.47.1 SAZEHZEFEA InstrumentChangeNotify(PID=0x12007)#k 3

MELIZHN 5 R RIEIARSC . CHFTARRIZ BRSO
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6.47.2 EPRIRESHEEH InstrumentStatusChangeNotify(P1D=0x12006)#% 3
M EFIR SR, 225 RGERIE AR L
6.47.3 X5 Fif 7~ MarketBulletin(P1D=0x12003)#& 3¢

Ao A o E B, RIE AR

HAEH FID fRA S 2 3 FRAUT . A dh A RPIRS K AR, S5 Rl nd dh ok
A IR SO SRS SR E B o A FID WA 11 &) #5250 RG0H
FRAS S5 B EIZE 5 B i 7R3 SC I FID Content 1, J@ I 22 5 A i /R SO R 3% S FeIR
UGS KRS SRS EE] FID_Content PR MRS sl T

(A=A o 1 2 3 4 5 6 7

FID_Content F#F {8 | 4 1 1 1 2 1 1 6

IAY 8 9 18 19 20 21 22
FID_Content F#FH{H | ( P ) ( A
Vi A7E 9 ) 18 4L 10 4
T T AR PR . 6 E A
9 ik, MEEIA BN SR ghD , Iy
Het AN .
i, AT SR G ©
2 £, 9110 BN FiFhgwis, it

11 2| 18 i BEEHAZTH (ASCII
HEHIME N 32); HIBLS FR 44
PR 371, WNARIAS
AALE 9. 10 F111, 12 3 18 {7
BEHANTH,

LU BNIZ Gy P sk oG, Wik FID Content FRFH1) 0 | 8 AHMERZ “11112116(7, NI
9~18 FLARAFMIFE 10 NI KR R gaid, 19 B 20 ALARAFERZE “O (7, 21 SARAFH 2
M FRAE, 22 IARAFIARZ “) 7 XA N FID Content iR ffM 5, nI LIS EPIRES
KRS AR A

6.47.4 AT MarketMatchData(P1D=0x12004)#k 3

HERBRAT A AL, A5 RGRGEIARSE ERA).
FEIEFRI T, 5 R G R BISEAT IR H T BON:

4R FKA | ik

FID InstrumentId S 9wy BN, #5e A WS509, HARCAH WS509C1600
FID InstrumentVersion SI ELAS BHRETNO

FID OpenPrice LN-4 | JF#:4fr, FIDFloatType<12, 4>

FID BidPrice LN-4 | EAM#%, FIDFloatType<12, 4>
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FID BidLot UN SENKCE:, R R 2%

FID AskPrice IN-4 | SEH4fr, FIDFloatType<12, 4>

FID AskLot UN SeH e, IR P

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

FID Openlnterest UN O, Bmata, ki N

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

FID LowPrice IN-4 | F{&Ar, FTDFloatType<12, 4>

FID Volume UN i, Bm A, kg%

FID DeriveBidPrice IN-4 | HEFENN

FID DeriveAskPrice IN-4 | HESZHM

FID DeriveBidLot UN HEFLNHE

FID DeriveAskLot UN HELHEE

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

FID UpdateTime DT I JEAB EU (8]

MIERR 5 G R B RING, 5 ARG A KL BNRAITE, KB TF:

b FKA | A

FID Instrumentld S G Flhn, TN WS509, HIBCA WS509C1600

FID InstrumentVersion ST BLRAS HAN O

FID PreClose LN-4 | BiScEEAT 4%, FTDFloatType<12, 4>

FID PreSettle IN-4 | U455, FIDFloatType<12, 4>

FID PreOpenlnterest UN WEH 258 &, Jum b5, kN P

FID OpenPrice LN-4 | JF#L4, FIDFloatType<12, 4>

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

FID BidLot UN SENEE:, ik N

FID AskPrice ILN-4 | SZH 4, FTDFloatType<12, 4>

FID AskLot UN SEH R, k] LT

FID LastPrice LN-4 | &4, FTDFloatType<12, 4>

FID LastLot UN B a RS FHL B, k2

FID TradeLot UN MRASFRL, s, R g

FID TradeTurnover UN BURRAS LA, B a) AL, kR R

FID Openlnterest UN B, BmihsE, ke

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

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

FID ClosePrice ILN-4 | Y#EA, FTDFloatType<12, 4>

FID SettlePrice IN-4 | Y H2Z#| 4554, FIDFloatType<12, 4>

FID ClearPrice LN-4 | &% 4 , FIDFloatType<12, 4>, H Rix T HABCR S5k
Fe A, AR T RAS A 0

FID AveragePrice ILN-4 | ¥4, FTDFloatType<12, 4>

FID LifeHigh IN-4 | iR #%, FTDFloatType<12, 4>

FID LifeLow IN-4 | Pj SR ARESE %, FTDF loatType<12, 4>

FID HighLimit LN-4 | j#k{54R, FTDFloatType<12, 4>

FID LowLimit LN-4 | #AS4R, FTDFloatType<12, 4>
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FID TotalVolume UN ST B, BRI, a4

FID UpdateTime DT Ej}ﬁﬂﬁﬂ&ﬁﬂﬂ

FID MarketMatchDataStatus | SI B EINRIERZATE 1>H, 01K

FID TotalMarketMatchData | UN RIEAAT I LS, ] 2

FID BroadcastSequenceNo UN 7 SRR = | = v 11| o 2 =2

FEHAD 2, & 51 R GG B e A AT, A I8 I XS A 3% A AT 1 A 4 L
(PID=0x00002).

6.47.5 #H-E471E CMBInstrumentChangeNotify(P1D=0x13016)#& 3

YHBATE RIS, 5 RGRIBHR T TED). RSB RGEERE8#A
(HAETE), RABESHERAEHA ST HE IR SC (PID=0x03015),

6.47.6 TIHIRABAEE MarketStatusChangeNotify(P1D=0x12005)# 3
MG RGRKAETER, AT, FEERRERR, AKEIR .
6.47.7 T ETRAE RIS (BT 5 Br — > T B ) (P1D=0x13002)#Kk 3L

ARG BT R, ROR LR 2 BT RS

93



KR T T 3 B2 5y Bl A2 e 4 L N V3.5

PR —  HIRIUSR

iR ViEA

0 R AR

1 ERAE R

150 i E 2 0 ZEHE B )

2001 i SRR R BN AT R S

2002 SCIE SRR R RA R

2003 RO TERENE RS R (FROCSEPRIE SO AR E TSk R IE KD
2004 RO B

2005 WA

2006 AR

2007 H R A A I

2009 BOT A ZAC IR 5 UK T O F A Z R S
2010 B AL AL

215 PR 48 5E 7 i VA A8 2 B

236 HiS: RAFFFO CE S 5 BT e ok e R
237 HiS: RAFFO OS2 5 BT e ok e PR
251 WS BRSO E, A B ARE T2 5
254 A B W B R e SR

255 s BERMEBEAY

258 A BIBUSGT L ATE IR 5 22 5 H

261 HES: A1 E LT R

266 e WEREAHAIRI CE G

301 s HE w7 A E

302 s G e R E 7 A B

303 WS BARERAE R

304 Hit: SPD 4H &g HAR R

305 Wit TPS 44 E HAR R

306 st BUL 448 HuAtin

307 Hit: BER 448 HAs iR

308 Wit BLT 4140 AR

309 HE: BRT 46 € Al iR

310 HE: STD & e HAh iR

311 He: STG A& Al iR

312 HES: RS ANBEN O

313 S IEUE BN A RE A AT O T R

315 s RENFRCH

316 W ZEPRAEIRA TSI

318 WA F8 2 A5 AT R A

319 W ZHT e HE PR AN A

320 AT € RIS IR

94



KR T T 3 B2 5y B A2 4 4 L N V3.5

321
322
323
324
327
329
330
364
410
602
604
608
610
635
638
640
641
642
643
646
669
673
674
675
679
681
691
708
711
755
790
3001
3002
3003
3004
3005
3006
3007
3008
3009
3010
3011
3012
3013

T A R AN IR

s EORMERR EA I
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