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12 ERE A R E A% 5 H,YYYYMMDD C8
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15 TR E H ARREH, BAATHENT A% H, YYYYMMDD | C8
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X4 : reff0302YYYYMMDD

¥ EA4: xml
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KA ®#: UT. ztDisk

XHRHA: ZXHENEREAEEXHE, 68T 2ERABEANEGANEL. XHEF YYYYMMDD £ 4 A
Fl A& X8 B e F A A-GBR A AN A A 415 B 4 AL XMExml F — % OptionContract_Rec it &4

%M GBK %7

BFEUkR:
F5 | FERAK FHREXAK | FERER FHRERH
S EHERBATRSF, BE Cs
1 RFStreamID SEHFERA
RO301 7 #A & A 12 B
2 SecuritylD GCEAE KT B A 29 09 & 2 Y 7 C8
3 ContractID ARG R C40
ContractSym
4 HIAR & 2 8 AR C60
bol
UnderlyingSe
5 A B AIE 27 (XA C6
curitylD
UnderlyingSy | # &b if % iF #
6 C8
mbol %
UnderlyingTy EBS & #r#i kA % ETF, ASH %7 | C3
7 FREIE KA
pe PR R A A R
EARKHAN, WAFEHE"; &A4 | Cl
8 OptionType B E A
AN, WATEAH“A”
W, WARFEAHC; & HAE, W | Cl
9 CallOrPut SN
KB P
10 ContractMulti | & 278 (L ARG HEENAL R N11
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~ T€cH T 5 5 57 4 B A A B T AL
plierUnit
ZE A A E AT, & | N11(4)
11 ExercisePrice | BiAXAT A
# %) 0.0001 75
12 StartDate ERS A= RGN Z H,YYYYMMDD C8
MR & ERXZ H /AT A HE, |C8
13 EndDate R JE X & B
YYYYMMDD
14 ExerciseDate | B AT H BAATAH, YYYYMMDD C8
TRRENH, BIAATHRERT—AK | C8
15 DeliveryDate | 7 % & H
% H, YYYYMMDD
16 ExpireDate A EH H HAE#H, YYYYMMDD C8
UpdateVersio Cl
17 AR AE IR A LW A S
n
BAE (5K) N12
TotalLongPos | %4 & & £ & “F
18 HAEHFCBEENFECLATILEZ W
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B E M
SecurityClose FEH W RN, AXFF, £4: T (K | N11(4)
19 AR A
Px % 0.0001 7T)
HEH EE A, BRI AN EEE | N114)
20 SettlPrice AT EN | WEEN (AN LT EHEESEMN),
HAF, B n CE#E 0.0001 T
B AT B E R A TR BB E B e i | N11(4)
UnderlyingCl | #7 B i % Bl 4
21 BEWH, AT, B T (FHE
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0.0001 75)
PriceLimitTy | #k 2k 1@ fR %] 25 | ‘N°& Sk Bk i@ PR &) £ &Y Cl
22
pe Al
DailyPriceUp LM KNS, B o CE#E | N114)
23 K 18 _E PR A8
Limit 0.0001 75)
DailyPriceDo L HEIR BENAE, B T EFHE | N11(4)
24 B T IR A
wnLimit 0.0001 7©)
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¥ EA: xml

il L R - i

KA EH: zDisk
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BEogK:
FRAEH X4 KE DN FERER
IEZE LA KA MemberID Cl12 Y
AR ShortName C40 ¥N
HAG 4 B LongName C200 Y
A
<?xml version="1.0" encoding="UTF-8"?>
<BondMbrs>
<BondMbr>
<MemberID>CH4SHZT12345</MemberID>
<ShortName>lli#{A [ #4</ShortName>
<LongName>Mi 7~ L F4)</LongName>
</BondMbr>
</BondMbrs>
y =Gy AT A)
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X4 : bondtrdrs_yyyymmdd
Y EL: xml
K AR ] JE Rl K A
KA E#E: ztDisk
XM L4+ yyyymmdd FORF A H A R SO JF B
% ] ﬁi :
EA XA KE G b FE#R
2 Z A — K P TraderCode C10 Y
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NN Contact C40 N
A
<?xml version="1.0" encoding="UTF-8"?>
<BondTrdrs>
<BondTrdr>

<TraderCode>1021234501</TraderCode>
<FSPCode>702001</FSPCode>
<TraderName>%Z %) i 1</TraderName>
<MemberID>CH4SHZT12345</MemberID>

</BondTrdr>

<BondTrdr>
<TraderCode>i021234502</TraderCode>
<TraderName>%Z %) i1l 2</TraderName>
<MemberID>T12345</MemberID>
<Contact>01012345678</Contact>

</BondTrdr>

</BondTrdrs>
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L
Fl TRP / FAEBAFA = 7 B Y
SC 6 & 7 CDS / 2 AR A2 (CDS &%)

F29M £ 89W




\;

&.TecH
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% 7 CDX / e X ERERF &Y (CDX &4
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F121 B H s (F) ETFE
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%74 OLF. ABS. BBS. CBS. ARP. TRP. CDW =&, H U HENEEGHERLERX S EZY; T CDS.

CDX F= @ T F £

4. M TR TERAARNETT#HB (CCH) &, MAEfFATFET, TELEEARKEE MR FHHNE.,

5. MRAERT “BEMArs e f X HE %" Wik, B8 ERErE, HEEFELHERA, HKE

WA BEHATHRE, WHEE, STRAEEFE, BWREAERTLELSZ M.

6. WHHE UM ERNERBHEE LU RGN E AT A0, BEEF RN ERLF

7 AEFRSF BN EE, WIRSHAZEEERAMEH T E, SRULHATERENE, ST RAERE

i, WRENTAXZAGEANBEAGEEF G TIER,
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<?xml version="1.0" encoding="UTF-8"?>

<Products>
<Product>
<SecuritylD>123456</Securityl D>
<SecurityIDSrc>101</Securityl DSrc>
<Symbol>7 il # it </Symbol>
<LongName>7r 19 #% fii</LongName>

<SecType>D</SecType>
<SecSubType>CCF</SecSubType>
<SecSegTag>B010</SecSegTag>
<ParValue>100.00000</ParValue>
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<CrdBuyUnderlying>Y</CrdBuyUnderlying>
<CrdSellUnderlying>Y</CrdSellUnderlying>

<DayTrading>N</DayTrading>

<Currency>CNY</Currency>
<ExDividend>1.00000</ExDividend>
<PrevClosePx>123.45600</PrevClosePx>
<ListDate>20190329</ListDate>
<QualiFlag>Y</QualiFlag>

<QualiClass>1</QualiClass>

<SecStatus>

<Status>2</Status>

</SecStatus>

<BondParams>
<LastDate>20250424</LastDate>
<MaturityDate>20250425</MaturityDate>
<PxType>1</PxType>
<NOGuarantFlag>Y</NOGuarantFlag>
<SwapFlag>1</SwapFlag>
<PutbackFlag>1</PutbackFlag>
<PutbackCancelFlag>1</PutbackCancelFlag>
<PrevNegoClsPx>121.86000</PrevNegoClsPx>
<PrevAvgPx>121.86000</PrevAvgPx>

</BondParams>

</Product>

</Products>
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BEogA:
FRAK FREXL KA 2 4.8
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2= Bl R
3= ERK
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6=% i ¥ 3
JT % B[] OpenTime Cc6 Y HHMMSS
- | > | YA CloseTime Cc6 Y HHMMSS
== EHET BuyQtyLowerLimit | N17(3) Y 7 /DK # =
LTERHEEFENIZEMNE
- |- | EXEEFIEHEM BuyQtyUnit N17(3) Y
M
e ¥ & b BuyQtyUpperLimit N17(3) Y A E e
e ZHET SellQtyLowerLimit N17(3) Y AN ¥ E
ETHRBEFEN T NE
oo | B ERNDTHEM SellQtyUnit N17(3) Y
M
- | = SHE L SellQtyUpperLimit N17(3) Y FAZHE R E
R SR ST B S BN S N
- | = | AR e HE AN T E AmtUnit N20(5) N
Sl R A
- | > | BX A TR AmtLowerLimit N20(5 N B/ AR B 5 B e BT
Sl | BATEN PriceUpperLimit N15(5 Y = sl ko 4 B T
- | o | EITES PriceLowerLimit N15(5 Y L H v IR R R A
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#32W #£89W




7~
~ TE€ECH 5 B B B X 2 O LA
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4. T RZ 4. (3 CDW (ERRF R £, RTAXARE, BMATT

A

<?xml version="1.0" encoding="UTF-8"?>

<BondNegoParams>

<BasicBusReflnfo>

<BondNegoParam>
<SecuritylD> = | X A </Security] D>
<SecuritylDSrc>101</Security]lDSrc>

<TradingParams>
<TradingParam>

<TradingType>2</TradingType>

<OpenTime>150000</OpenTime>
<CloseTime>153000</CloseTime>
<BuyQtyLowerLimit>1000.000</BuyQtyLowerLimit>
<BuyQtyUnit>1.000</BuyQtyUnit>
<BuyQtyUpperLimit>10000000.000</BuyQtyUpperLimit>

<SellQtyLowerLimit>1000.000</SellQtyLowerLimit>
<SellQtyUnit>1.000</SellQtyUnit>

<SellQtyUpperLimit>10000000.000</SellQtyUpperLimit>

<PriceUpperLimit>120.00000</PriceUpperLimit>

<PriceLowerLimit>80.00000</PriceLowerLimit>

<PriceTick>0.00100</PriceTick>

</TradingParam>

</TradingParams>

</BondNegoParam>

</BasicBusRefInfo>

</BondNegoParams>
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X4 bilateralrepoparams_yyymmdd

32 Eﬁ xml
K AT B8] JE ] A AT
KA B#E: zDisk

XHWH: X4t yyyymmdd £ORF A B AE A B9 CE A HH#, e AL xml XHEY AL H 5 A A,

HAE# 4 N xml # ) — £ 10 K,

& =) ﬁ E_k :
XV £ 5EEFE BasicBusRefInfo
I AL SecuritylD Cl12 Y
W& R AL SecurityIDSrc Cc4 Y 101=FE it A5 Z BT
Ft A B (8] OpenTime Cé6 Y HHMMSS
g A 8] CloseTime Cé6 Y HHMMSS
IHET BuyQtyLowerLimit N17(3 Y 5 /[N SF %=
FERBEFE N LI
HIHEFNT A E BuyQtyUnit N17(3 Y
¥4
THE F BuyQtyUpperLimit | N17(3) Y 7 A #E
FHEET SellQtyLowerLimit N17(3) Y AN A g
‘ THRBEFENZENE
HEHERNT R SellQtyUnit N17(3) Y
¥4
ZHEF SellQtyUpperLimit N17(3) Y N ¥ E
B 3R Bk Ak A A 4 BTN Y i
B 4 B R /N Th B AL AmtUnit N20(5 Y
I Bk & K [z
P AmtLowerLimit N20(5 Y s ALK LN e
= AT i PriceUpperLimit N15(5 Y L H A E R Em N
T /NT N AR PriceLowerLimit N15(5 Y Y H ¥ IR s A A
4 /N B B PriceTick N15(5 Y B 3R A B R /N o B
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L Ttk ROREMAR, 245K %;

2 MTHE: RTERFFANKE, WAKAIS, SHHTIHH: WALEREIT S XL, B0 A

3. TR AH: BAAT.

A

<?xml version="1.0" encoding="UTF-8"?>

<BilateralRepoParams>

<BasicBusRefInfo>

<BilateralRepoParam>
<Security[D>206001</SecuritylD>
<SecuritylDSrc>101</SecuritylDSrc>
<OpenTime>090000</OpenTime>
<CloseTime>153000</CloseTime>
<BuyQtyLowerLimit>1.000</BuyQtyLowerLimit>
<BuyQtyUnit>1.000</BuyQtyUnit>
<BuyQtyUpperLimit>10000000.000</BuyQtyUpperLimit>
<SellQtyLowerLimit>1.000</SellQtyLowerLimit>
<SellQtyUnit>1.000</SellQtyUnit>
<SellQtyUpperLimit>10000000.000</SellQtyUpperLimit>
<AmtUnit>0.01000</AmtUnit>
<AmtLowerLimit>0.01000</AmtLowerLimit>
<PriceUpperLimit>100.00000</PriceUpperLimit>
<PriceLowerLimit>0.00100</PriceLowerLimit>

<PriceTick>0.00100</PriceTick>

</BilateralRepoParam>

<BilateralRepoParam>
<SecurityID>206002</SecuritylD>
<SecurityIDSrc>101</SecuritylDSrc>
<OpenTime>090000</OpenTime>
<CloseTime>153000</CloseTime>
<BuyQtyLowerLimit>1.000</BuyQtyLowerLimit>
<BuyQtyUnit>1.000</BuyQtyUnit>
<BuyQtyUpperLimit>10000000.000</BuyQtyUpperLimit>
<SellQtyLowerLimit>1.000</SellQtyLowerLimit>
<SellQtyUnit>1.000</SellQtyUnit>
<SellQtyUpperLimit>10000000.000</SellQtyUpperLimit>
<AmtUnit>0.01000</AmtUnit>
<AmtLowerLimit>0.01000</AmtLowerLimit>
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<PriceUpperLimit>100.00000</PriceUpperLimit>
<PriceLowerLimit>0.00100</PriceLowerLimit>

<PriceTick>0.00100</PriceTick>

</BilateralRepoParam>

</BasicBusRefInfo>

</BilateralRepoParams>

. A RFR=ZAEMEELER

X444 trirepoparams_yyymmdd

¥ E4: xml

il o PR 1 i

KA R#E: ztDisk

XHWRH: X4+ yyyymmdd £omF A B AW X HERA HE, AU xml XHWHXEATELA, —
HAF %% xml 8 — &40,

BogR.
FRALK FRAEXL FBREH S A
HapW 55 £ R BasicBusRefInfo
i % R A SecuritylD C12 Y
i % R AL E SecuritylDSrc C4 Y 101=FBIEAER G P
I 4t B [ OpenTime Cc6 Y HHMMSS
i £ B ] CloseTime Cc6 Y HHMMSS
L ET BuyQtyLowerLimit N17(3) Y 5 /N SE ¥ e
ITEREEFEANZE M NE
HEH e RN T A A BuyQtyUnit N17(3) Y
S
L E L BuyQtyUpperLimit N17(3) Y iz A =
FHEET SellQtyLowerLimit N17(3) Y & /N2 &
THRBEFEANTEAHE
G2 G AN e SellQtyUnit N17(3) Y
M
HEHE LR SellQtyUpperLimit N17(3) Y = A 32 =
B & B /N F ) B AmtUnit N20(5) Y B AR B R AT B A B 4 g

#367W #89W




\;

-<ETE%%# B AE 338 5 BT BRHE U A M 0 AL R B B
frHy %
A BT AmtLowerLimit N20(5 Y /N B AR B OR A B 4 B
R AT E M PriceUpperLimit NI15(5) Y L H oI
5 /N1 PriceLowerLimit N15(5) Y B = e s i = e A S
S AN e e PriceTick NI15(5 Y ol - 20 AN e s A
ZHEEFER BasketInfo
F1FENTET, H4:
BOO1 = F %
B002 =AAA ()
B003 =AA+ (/M)
% 7 454 BasketID c4 Y B004=AA (1)
B005 =AAA (FA)
B006 = AA+ ()
B007 =AA ()
B008 = At
& T A Name C40 Y
EFHRME (%) Ratio N10@3 Y
RFEET SecurityList
— | IEF KA SecuritylD Cl12 Y
- | IEFEREIE SecurityIDSre Cc4 Y 101=_F ¥#&3F % &% 5 AT
W

L X Fiha: ROTEAR, £ 4%,

2. MTHE: REFFAHE, wHEF AN A, BN T THEHM:

3. TR AH:. BAA I,

AR

<?xml version="1.0" encoding="UTF-8"?>

<TriRepoParams>

<BasicBusRefInfo>

<TriRepoParam>
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<SecurityID>207001</SecuritylD>
<SecuritylDSrc>101</SecuritylDSrc>
<OpenTime>090000</OpenTime>
<CloseTime>153000</CloseTime>
<BuyQtyLowerLimit>1.000</BuyQtylLowerLimit>
<BuyQtyUnit>1.000</BuyQtyUnit>
<BuyQtyUpperLimit>999999999.000</BuyQtyUpperLimit>
<SellQtyLowerLimit>1.000</SellQtyL owerLimit>
<SellQtyUnit>1.000</SellQtyUnit>
<SellQtyUpperLimit>999999999.000</SellQtyUpperLimit>
<AmtUnit>1000000.00000</AmtUnit>
<AmtLowerLimit>1000000.00000</AmtLowerLimit>
<PriceUpperLimit>24.00000</PriceUpperLimit>
<PriceLowerLimit>0.00100</PricelowerLimit>
<PriceTick>0.00100</PriceTick>

</TriRepoParam>

<TriRepoParam>
<SecuritylD>207002</SecuritylD>
<SecuritylDSrc>101</SecuritylDSrc>
<OpenTime>090000</OpenTime>
<CloseTime>153000</CloseTime>
<BuyQtyLowerLimit>1.000</BuyQtyl.owerLimit>
<BuyQtyUnit>1.000</BuyQtyUnit>
<BuyQtyUpperLimit>999999999.000</BuyQtyUpperLimit>
<SellQtyLowerLimit>1.000</SellQtyL owerLimit>
<SellQtyUnit>1.000</SellQtyUnit>
<SellQtyUpperLimit>999999999.000</SellQtyUpperLimit>
<AmtUnit>1000000.00000</AmtUnit>
<AmtLowerLimit>1000000.00000</AmtLowerLimit>
<PriceUpperLimit>24.00000</PriceUpperLimit>
<PriceLowerLimit>0.00100</PricelowerLimit>
<PriceTick>0.00100</PriceTick>

</TriRepoParam>

</BasicBusRefInfo>
<BasketInfos>

<BasketInfo>
<BasketID>B001</BasketID>
<Name>7F| £ {7 </Name>
<Ratio>0.000</Ratio>
<SecurityList>

<Security>
<SecurityID>7K 7] X84 1</SecurityID>
<Security]DSrc>101</Security]IDSrc>

</Security>

% 387 89
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<Security>
<SecuritylD>7k 7] X 8% 2</SecurityID>

<SecuritylDSrc>101</Security[DSrc>
</Security>
</SecuritylList>
</BasketInfo>
<BasketInfo>
<BasketID>B002</BasketID>
<Name>AAA(/>)</Name>
<Ratio>0.030</Ratio>
<SecurityList>

<Security>
<SecuritylD>7x 7] X 8% 3</SecurityID>

<SecurityIDSrc>101</Security]lDSrc>

</Security>

<Security>
<SecurityID>7k 7] X 2% 4</SecurityID>

<SecuritylDSrc>101</Security[DSrc>
</Security>
</Securitylist>
</BasketInfo>
</BasketInfos>

</TriRepoParams>
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FoE LRAE

31 EHEARETEXHE

X4 mktdt00

¥ R4 txt

RABEE: SEAF LA

£ A ®#: MDGW. UT

XHERA: XA RN RAERDTEXS, CERE. £o. BEAGHF2HTE

BoO#R: 20 (S101 LEEAZGHENREGFETHSE5HEOABRRASL) FHEEXLZURATESE

DK E

32, BALHRGAHEXH

X% : mktdt01

¥ EA: txt

RATOEE]: LA A A

KA EHE: MDGW. UT

XHERHA: ZXEAGEELFREAE X, AFERMATTE. BEEENBZZTIE

BUBER: 20 (S105 LEEAR G EELHFFETH5E5EH0AERAE) FPHEEXLGZURTEX
HEOAEXEN.

3.3. FRARTEXH

X4 : mktdt02

¥ R4 txt

RATR ] LB LA

XA R#E: MDGW, UT

S XN RAATEXHE, BERAAFTE. RFXEETE
BOBR: THEXHEE XL, XHEX RS

%407 3 89T



#-TecH

T RGerh

AR5 5 BT T B X R O A A A

(1) Xk BATIDX

F5 FBRAR FRHR KA
1 BeginString RIATIRF, HE“HEADER” C6
2 Version WA, HE“XBTP1.00” C8

BEKE: URFEIBBEENTIE (T4 AFREEMNATRMS) | N10
3 BodyLength
HATHH, BEEMFERETBNLRE. RATH
4 TotNumTradeReports | >0 410 F % N5
5 MDReportID fTeRrs (Mg, grHE N8
6 SenderCompID K% T, EXSHGO1” C6
7 MDTime L5 FTATIE & % BT, %X 4 YYYYMMDD-HH:MM:SS.sss C21
V& N1
8 MDUpdateType 0= % Full refresh
1= %% Incremental (% 1% #)
WIHTERE, ERELERTHRENEN, TEXNEEHK, BEEN | C8
9 MDSesStatus
T 77 WAT R A BE
TERE, THEE5TRHNBEARENEIHFILZRENY BHHWFR | TX
WIHAT RSB
THAT R A FRHME
N SERTMETHEHHE (FHa) , TEIGHFTHATEZHE (EFEAKT , B
e R T AL T A HA 1A
%2 fr TVETRAATHTHEEFRNERTE, RERRO
%31 VETRRATHATEERTE, REXIO
% 4 fr VETRGHFAEF TERGRIIES TEEREE, REXRO
%5 fr VERIGHFRFEN., FHEIAF (BT ERFRIIRESR TELEREE, REXIO0,

(2) XK. ZATIEE

5 FERALK FER#R XA
1 MDStreamID TEHIEXR, TMD01”, ErEHTE C5

#4170 89T




@Tieggﬁﬂ LB F R 5 BT AR X R B O A A B

2 SecuritylD = i R C6
3 Symbol a2 C8
4 TradeVolume R E N16

RS, FTHERFELE, KX BN ELERZHNEHE*0 BE | N16(2)
5 TotalValueTraded

Ao, ATRAAEE, KR8 H 100% &L HE*10
6 PreClosePx =& a iy N11(3)
7 OpenPrice A H I # A N11(3)
8 HighPrice = & N11(3)
9 LowPrice = R AN NI1(3)
10 TradePrice wHT M N11(3)
11 ClosePx A A NI1(3)
12 BuyPricel B SE A — N11(3)
13 BuyVolumel L E— N12
14 SellPricel B A — N11(3)
15 SellVolumel HEE— N12
16 BuyPrice2 W LA = NI11(3)
17 BuyVolume2 HEE N12
18 SellPrice2 A NI1(3)
19 SellVolume?2 HEE N12
20 BuyPrice3 B Ef = N11(3)
21 BuyVolume3 HEE = N12
22 SellPrice3 B M= N11(3)
23 SellVolume3 HiE = N12
24 BuyPrice4 B A M N11(3)

% 427 89T
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St LB F R 5 BT AR X R B O A A B
25 BuyVolume4 HEE N N12
26 SellPrice4 =i NI1(3)
27 SellVolume4 HEEN N12
28 BuyPrice5 B LA N11(3)
29 BuyVolume5 HEER N12
30 SellPrice5 i NI1(3)
31 SellVolume5 HEER N12

P ER I BRARS, 4 WA, MAMEZE, SN TH P& XK | C8
32 TradingPhaseCode

BEAFERE
33 Timestamp AT AR ACETE], A 7 HH:MM:SS.sss C12
¥ RXE iy

7= 5% S A W B BAT 5 B

7= o ST B O B BT RS FEREME

‘SRTFEH OTHE) HE, CRTAZESRNHE, TRTELEXZHE, ‘E
FORA T BB, PTROR R 1E

%1

OCRTHFEFATEERS, VR TAhFRATEERS, TRXEAZE, EF kit
%2 ATFHEGTN, EEXZRAHEA D, EF G*NFERSHER O, HAT
FRFEZFEATHHNETT EERZRA

%3 fr ‘OkoAk LW, ‘IPEREET
ol OFRNM R E YA BE AT HATIHITEFTR, 1 RomUI ™ & E Yo i & #
4 fr
ZHRATHTEFH, TREXEZE, REXIZHEAR, EEXZHELK
T F B AL :

RAAFTE. REXEBUTENFEME. @FRELAHNARTT, FEEELEMLA T THEH.

% 437 89T
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(3) XHR: BATILX

F5 FRAK FERHR KA

1 EndString % FAFRA, HE“TRAILER” c7

2 CheckSum 3, REBRHSERS LT IRE R c3
BRI it

KRBT ETAERRAFEOICERTFRENBTHBENI T HEE—AFH (BE2R
M. BATH) ZARJEH 256 B, SREHLA 3 6L ASCI A, fltn, R ZiHE kA h 274, N 256 58
H A 18, R FEAH A ASCI F4F & 018,

RifmFRTATAEMMRE X EEAERR. £XRZZHE, BXHZITXEATNEZ, KRif
FREE—RHMELSTINENLE.

34. MIMXZRRATHE XM

X4 : mktdt03

¥ EA: txt

RATREE]: LA A A

£ A ®#: MDGW. UT

XHRHA: 2N ERL S R GATE .

(=) TEXHEAE k. Xk, XHR=ZAHL;

(Z) ERATEXHTY B, XHLXRATRBEE T RFE, BUAE TR W THREALE, ¥y
RFBE, EHFRAFRIALENAP, TFEARRS;

(Z) XHthd, G TARMATEREELE, 28 EFER, BRAE TN ERETERERERHNLE,;
(M) XHRITFIATERELRR #N, B —ATHEHIERE L5 R %5,

(B) MTHREEHFH, XHEFFLEEFHHITE;

GO I Xt HEFEREE LN RN EAE, BmAE, 40 NI10 B 9999999999;

() ark &N, I T ZRTEAT LA

O\ AT, 2HHE, EHIARTT. dTHEHE, GHEQHK;

L EEEFENEHBEA, YWIANFLTZENFREEAENUTESL NG, IREEGENTETESF S
HEMNRENE. AL e e X HTHEAARZNENLEE, ¥ X8 - FTHE LMo 2 807 EM

% 44T 89T
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ALHE. FZE-ATERAHANZ T EURLEE;

(1) FEARXBILZTBATEHRER, HZH;

(+—) REFAERFERG, SRARE B, #5FUEAE,
BEoA:

XREX, F—ATRAKILE:

FB4 FH | #ER
F5 B4
RE
1 BeginString RIE AR C6 | HEADER
2 Version JRA C8 DTP1.00
BEKE N2 | HHEEWKEFESREEENT TR (TEEAT
3 BodyLength BEEWATRMA , At FREBNSRMF. &

AR

4 TotNumTradeReports | X R AT FH | N12 | CHRIE T4t

5 MDReportlD | /7152 NS | fEXHFE (Y, §TE)
&l C6 BT, B
6 SenderCompID
XSHGO03
7 MDTime 1T 15 B[] C21 | /TR, #% X% YYYYMMDD-HH:MM:SS.000
R TR NI 0= &8 Full refresh
8 MDUpdateType

1= ¥ & Incremental (& X #)
WHATERE | C8 2T FATERE:

RZFBASMNTHE, EREMRTRANENL, T

FENE Z A,
B 1. ‘S” krewygEm#AE (Faa), ‘T
9 MDSesStatus EReWHAL TR ZHE (&FEKT) , ‘B %

T AT A

F2M: U RTHAEEARNERNTS, RERR
‘07 .

3 U RTTWIAEATHRS, KATR 0.
¥R X 3, TR | REMREIXFILRRBY RITNTE.

% 45T 89T
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\;

&.TecH

T RGerh

AR5 5 BT T B X R O A A A

XHEEX, ZETEER, TEEAEREREFRTFEM PEREREZ.
L BUE A MO301 B, XA ARIDFRA R T

Fg B4 FBA4 FHREA | ik
T HERE C5 ATIE B R AATIRSF, BE
1 MDStreamID MO0301 ZATHEHESAEKE, HalZzkd
AR ZATHE
2 SecuritylD GOk L] C8 A A L9 7= i KA
RELE N12 B ()
3 | TotalLongPosition WA RFEEEAFLRTLEZZ ALK
&,
4 TradeVolume YHEREIRXHE N16
5 TotalValueTraded | % H Rt &% & 4 N16(2) ¥ # 5 5
6 PreSettlPrice WE H & E A N11(4) B m (HFFE 0.0001 7T)
7 OpenPrice A B I # A N11(4) B o CE#E 0.0001 70
NS E N N11(4) B WS E A, B4 T O E] 0.0001
8 AuctionPrice
70)
9 AuctionQty BT B3 & NI12
10 HighPrice LY H & = A3 N11(4) B o6 CE#E 0.0001 70)
11 LowPrice Y B &K A& N11(4) . o (FFE 0.0001 7T)
12 TradePrice R R M A N11(4) RE RN, BA: T (FFHE] 0.0001 75D
B L — N11(4) LBarEAM (SR REmd , B T R
13 BuyPricel
# %] 0.0001 )
14 BuyVolumel HEE— N12
B M — N11(4) LBarsdm (Gt mnd , B T (R
15 SellPricel
# % 0.0001 )
16 SellVolumel HRE— N12
17 BuyPrice2 B LA = N11(4) Yl ENM (HH LN , B T F

% 467 £ 89T
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A LIBIEAER Z T E R e O AR
#%| 0.0001 75)
18 BuyVolume?2 HEE— N12
e N11(4) YEr M (Y wmMm) , B T K
19 SellPrice2
# %) 0.0001 7T)
20 SellVolume?2 e~ N12
XM= N11(4) YEEANM (YETwMEM) , B T B
21 BuyPrice3
#%| 0.0001 75)
22 BuyVolume3 HEXE= N12
H A = N11(4) YE M (YEiwtMm) , B T B
23 SellPrice3
#%| 0.0001 75)
24 SellVolume3 HEE = N12
B SE A1 N11(4) YEl EAM (Y wHEM) , B T K
25 BuyPrice4
# % 0.0001 70)
26 BuyVolume4 L g N12
#3241 N11(4) YE M (Y wMEM) , B T B
27 SellPrice4
#%| 0.0001 75)
28 SellVolume4 3 E Y N12
WM A N11(4) YEl EAM (Y wMEM) , B T
29 BuyPrice5
# %) 0.0001 7T)
30 BuyVolume5 HIERL Ni2
HEMNE N11(4) YE M (Y wMEMN) , B T B
31 SellPrice5
# %] 0.0001 7T)
32 SellVolume5 HEER N12
33 SettlPrice A H&HE M N11(4) Bfr: ot CE#E 0.0001 75)
P SR B RAR R | C4 BFBENAMNTFHE, EREMRTFEIW
X, ToE U B A
34 TradingPhaseCode ‘
F1fr: ‘S’ korpo (GFwa) BHE, ‘C’
R TEAENHE, ‘T’ kT &E8XHHE,

%477 89T
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‘B’ RAHATHE, V' RREINE T,
P RNIEEER. U RRKEELRE
fro ‘M RTREIHRER ZHEY (EF &
ERM), N RTRFAIRER Z B (8
BRHERT)
F2f: ‘0 RRKRELER, ‘1 KT
EgER. (HE, $EZH)
F3M: 00 RTRAREITA, 1V KT
R & A, 2 RoRRAIZHIT A, ‘3
ERREZHF L. £0F 4, ‘4 KrR
HENFA, S RRBEEAT A, &5
Fe, ‘60 RRRHAEINF 6. ZHF 4,
T RTREENF A, ZHFL. AT
£

FA4ML: ‘0 RTHFREYMHEIER
HATHITESER, ‘U RTRUFEEYH
B BT B B ATHTIT B R

35 Timestamp i 8] B C12 HH:MM:SS.000

36 ReservedWord T B [B] F B Cl12 e F B 47 00:00:00.000

¥R X 4 AGMEXFILEREHY RN T B

B
TP VT T

I # %4 — (BuyPricel) o 2t — (SellPricel) o 10 4 EMAA 54 hhs, BURAEE 5 05 # it K
{8 0 LR B0

2. [EB, ®*&— (BuyVolumel) Fu & 328 — (SellVolumel) 47| 41T 1§ & A i Z| 0y 5F 77 Fn 32 75 & WL IT R

i

3. FEBf, #E %= (BuyVolume2) fu & 328 = (SellVolume2) 4 Al 4 AT & & i bt Z| 19 5F 75 fu 32 77 g LK T
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8 F A B
1. ®#H 1 (TradePrice) # 44
2. A HEZHAM (SettlPrice) # % 0
3. A HEH @ T EASR AN S SO (clprO3MMDD.txt) 45 7=

Pl XHMBERTET, FA4M (REBRZHITEFR , REXZHBAR, EEXZHETHK.

XHREX, ®E—ATHAILE:

= b7 . w "
g |84 84 | TRxD | H4
1 EndString | & RAFIRAF | C7 TRAILER
2 CheckSum | %% fu C3 W Fn, 3 AR

Rixf 2 AR HETCERRAFR (TEHEZTFBREHR
) HENX T REE—ANFH (BESRME. BATH
ZFuREHE 256 T, AJEEM A 3L ASCII #. fl4n, #n
RAFERR AN 274, MK 256 EHIH Y 18, KRB A

B A ASCII /% & 018

3.5. W RERATE M

X4 : mktdt04

¥ R4 txt

RATREE]: LA A A

KA RE: MDGW

XHRA: ZXHH LBIEFRR G R NERERATEXH, SEEREFNEENEFHR ZTE
BEOERX: 20 (IS117 LEEFRZAERET S 5FE DA RASERRZ)) FHES RN U RE

PERATER O RET,

3.6. BRAXZHEZHRASTHEXH
X4 : trdses04.txt
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¥ R4 txt

RATBEE: SEAF LA

KA R#E: MDGW

XHRH: ZXHAPERRREREL S HEZRSATEXS, QEEREZHFERETE. LRERE
RG] e AT I 5 R N R R S B

BogX: 50 (IS117 LBEARGERETT 55X B O ABRASERRXR)) FHEEXLZURE
RERX RS AET,
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ol Lo ST e = L= e by \ ~ K N e NN [
%‘E"‘%’)—\‘ ool L e B S EDPDS- A A s T R i ERE S b Ay R A R AR DL T BR A = s
N
o
3 > N f2- 4= 2
=/

3.7. Btk e RAE T ERNEXH

X4 : tpxxxxhhmmss.txt

¥ R4 txt

RABEE: SEAF LA

& A ®#: MDGW. UT. ztDisk

XHPHA: TN FENRAE R G EH . RS TR NS, XS T xxx H#FERAEFS, L0001
Frdb #3845 ; hhmmss # B 7

BOBR: TR, RAWT:

1) EHAEER— (EREEET 14 STHEFERE .
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KT OE#RLRY (GEFRADY) H P IEeEEe A%

(E# LM} (GE#RE)) S H{LF/TF, REFELEHEAMEIR ZMAEFIERER, RE (L
AL R 7 TR Z AN) 88 RALE, ABTRE, B{YYYY}4 {MM} A (DD} H {HH} & {MM} 77 4 & 17 {iE
FL4MY ((EHRREY) K5, B{YYYY)4# (MM} A {DD} H {HH} & {MM} 4 ® 1k £ % 5 .

AFEERAFERR NG, EERE.

LB F R Z BT

{(YYYY} 4 {MM} F {DD} H

2) FEAEER - (EEEEBT 14: 57 (&) WETEE .

KT (ERaHy (GERRAY) H P IEe 2 deg N E

(EA 4} ((QEFRBYD 4 H{ELF/TF, RESELIGHETI X ZMEET EEER. RE (L
EIEAZ Z RGN E XM ZE, KFAZ, B{YYYY}4{MM} A (DD} B {HH} i {MM} 2 JF % % 1% {iF
F 4% (GEHFREY) X5, B{YYYY}4{MM}H (DD} H 14 i 57 2 RIREKX 5 .

AFRBERAF IR AR, BEERE.

LI H R 5 BT

{(YYYY} 4 {MM! £ {DD} H

3.8. i FEBRNEXH

X4 : ztxxxxhhmmss

¥ R4 txt

RABEE: SEAF LA

& A ®#: MDGW. UT. ztDisk

XHPA: AR RS X, XL xoxx AREEFERAEFS, L0001 FHEHEE S,
hhmmss 7 At [8] 2

BOBR: TR, RAWT:

(1) FrnEBER— (KRG NEBGFI S AEE, BEEREET 1527
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~ TE€ECH B 2 5 TR X A T LA S

KT OERAHRY (AR H Pl iHE e A

FiEAE (RFEKEE) [(YYYYMMDD} [ {F#AEF5) 5

(EF & ((E#REY S H{LEF/TF, REERLEHETEXZEARFET. RE (LBEAX S
Frin xR Z AN fo (R THRAFLRALE T IERIEERE XETEL) 97 XAE, KFHAE, B{YYYY}
F{MM} A {DD} H {HH} Bt {MM} 7 FF #6 % 1% (IE % % A7} (LIEH R X 7, BE{YYYY} 4 {MM} A {DD} H {HH}
BH{MM} 2 RAXE R Z o
AFREEAFERX AR, BUERK. REXZ G, wERFRZBARAEIARE R, KRATERE —KE
il R, (2 R AT R 4 E A H (HH) B (MM} 4~ .

LI F R Z BT

{(YYYY} 4 {MM} A {DD} H

Q) EERAEBER - (R EGIM LM FA SRR, EEMMHEN 15:27)
KT OERAHRY (AR H Pl iHE e A

FiEAE (RFEKEE) [{(YYYYMMDD}{F#AEF 55

(E#4#) (GEHREBY AH{EF/TF, RECEERSLHETEXFHARE K. R (LBIELRS
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