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7.

Il

it

AIrEIZBGB/T 1.1—2009%5 H (I N2 5
AAFHEAREIR/T 0022—2014 CUEZRAE 5 Bl S #e i), HIR/T 0022—20144HEL,  Brdmig Az ok
S FEEH AR

—— BT 2 TENLRIRR, A SN BB B (LS FIfs% B, 2014 FRRIETS) 5

—— B TR, 55 1-10000 4> E SRR AR Z: 2 — e XOERAT, 35 10000 LA
FHEEST BT EE L (I 9.2)

—— 1B 1 STEP fRA S, HHN 1.3 (H9.3) ;

—— MR T EHEE, XA BERAM R C (I 2014 ERRE) 103, MK O

—— MRS R, BT EUE (R 44)

—— 3T A BN BB T AR S (LR 44)

—— 3N TN R (L3R 44 458 MsgType BUE) ;

——MIBR T FORMER SR C S IHEAN T AR ANEE (I 2014 FRIFFH SR C

—— MR T EORMAE R S E MAHVE B s AR EE (IL 2014 WRIFRSK ED

——Z T &RE B P (FIXS5.0 SP2) .

AARUE 2 E S RARE AR 2 E R HRZ 14 (SAC/TC180 SC4) 2.

ARt b4 E SRR E R Z 512 (SAC/TC180) VA,

AbrERE AL PEIEFREEREZASAHEER . PEIEFREEEHEZRASEE 0. B

FrEARA R THMEA T RYNEFEZ G B IR E BEARRS AR THEAR . RYINEF@EEARAF .

AbrMEF BN BhAT. XIPOR. R REE. EIRE. AR, FRHE. BER. K.

AFRUEACE IR FRIR/T 0022—20 1454 o

AKRAER) PIIRCAS R AT AE LN

——IJR/T 0022—2004. JR/T 0022—2014.

1T
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UEZ332 5 R S iY

1 SEE

KARERE TIER L B L 59 2G5 M2 5% R 5 0BT UE S 58 55 FT 5 (0 H s 58 e ip i
(Securities Trading Exchange Protocol, fij#XSTEP) MR FHIAEE. ilHLH] . HEMNR. a5,
e se, R, WEEX. BT IIENE.
AbRHEE H TUEZR A8 5 B 5 T 392 5 38 AU OC G R LR T (40 b 2% 5008 A 46, m ik 2 S B AT Mk 4%
P RGAEESH .

2 MEMsIAxH

NEU SO T AR SRR R R A AT A o ML R H AR 51 SO, AUTEE H I RRASE AR S
o FLRAEHIAR SIS, HEHRA CBHEEFTA MBS &R T A0

GB/T 2659  {H 51 2% [E FlHh [X 44 FRACRY

GB/T 12406 &7 B% AN B 4 (1) 4CHS

GB 18030-2005 & EHA 3T ITE

GB/T 23696—2017 37 KAH &R TR 22 5 i Al 1500 i5

GB/T 35964-2018 iE77 MAH G &Rt TH &Rt TR (CFIgig)

3 AIBMZEX

NHNARTE N E & FH T A0
3.1

2B component

BB — S5 AH R AR B A
3.2

HITE  new order-single

o TR A AT B
3.3

HITIRE execution reports

A2 5 W55 T7 W L AE Gy % R 77 ERTH IR
3.4

I5E S designated trading

KEFIK S 53— BT B 2 58 5 ot CnEAL S ) AHEER, MR & k77K 5 1)
LHAEZS 555 500 N TS 5 77
3.5

BEIEE  designation transfer

WE R HILE AR I A ISR 21 00— Jr i AT AT O, JF B s ReREs = e 2T E 1
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TFHHIALIZH .
3.6
NF)ITH corporate action
AR RIAER 525
e WO BEROAG. ARG S
3.7
S5E\EZEIT participant business unit;PBU
W2 5FTEZ R, IRIAL 5 k55 1) i TE .
3.8
HiHE5# market participants
S5 5 INE T .
e WG G RSB

4 NRIE
UESR AT 5 e A B SOSN8 2525 520 25 LR =% A
5 KIEHLE

FIX brdE2iGHLE] L5 B FIX 2% 7H S48 XL C.

6.1 HIEAKE
6.1.1 HHELBEHIA

Hu KM T8 BRI AR, ASRHER 5 DEEAMEE R CBEL FadL BPEAF. 7
Fief . Hdls Data) MIZEREFERH b9 A R . Br“data” B8 S8 U4, HLAbBdE SR AL DL ASCII
715 B 2R

6.1.2 =¥

TIZSHNEAI TS, WRRIESR (HASERRTHR “-7, “0”7 & “9” HBD . 55 HiE—
MERAE. RTRETHFE (Fl: “00023” = “237 ) .

BECRAY e E L

——KJE Length: DAVEECRR T NEA I KL, B4

——H E 3 NumInGroup: PAVEHFREZHKANE, 1B

——HEJF 5 SeqNum: DUIBHFRIREE TS, B4

——14*5 TagNum: PLEEHFIRIIRS (SRR Tag) , 13, BEMAARRE.

——H H#1*5 DayOfMonth: DVEHZF/RIHMBHEILR, BUE 1 2 31.

6.1.3 ZEH
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TAHWIER /NG 7y, TRRIESR (RAEERRTR “-7, “07 2 “9” Fl “.” H) . %15
PERET . RTFMTETF/FE (F: “00023” = “237 ) . RPN EETFHE (Fl: “23.07 =
“23.0000” = “23” ) o FRAEREAIEEE, TRABCERALA IE.

7RI Y R e XL

——& Qty: Wtr#E. T/ ES, "TLA N
—— ¥ Price: /N AT AR,

—— i W F% & PriceOffset: QRS WAL &= 107 md8 .
——& 8 Amt: A& SEEARL IR, R E&H.
——T 4>t Percentage: /NEFE R 1 “.057 RE 5%.

6.1.4 BANZEF

B S E FFANIT A TR R RS 705, KT RN .
FRERMMY B X
——ffi/K Boolean: ZIHUE T MNFRF, “ Y =True/Yes, ‘N’ =False/No” .

6.1.5 =S

X RN,

TR R R E e

——Z JuAFFFEf MultipleValueString: 2545 43 [

— EHKX 5 XA {FH I GB/T 2659.

—— IR MRS W GB/T 12406,

—— X G %% 5 Exchange: F47ef, A GB/T 23696-2017.

H WIFIR 0] 52781548 B GB/T 7408-2005, BJI:

——4 H H# month-year: # = YYYYMM 5 YYYYMMDD & YYYYMMWW, YYYY=0000-9999,
MM=01-12, DD=01-31, WW=wl, w2, w3, w4, w5.

——H B5 % #E B B ] Bk UTCTimestamp : #% 3\ YYYYMMDD-HH:MM:SS ( # ) &
YYYYMMDD-HH:MM:SS.sss () , YYYY=0000-9999, MM=01-12, DD=01-31, HH=00-23,
MM=00-59, SS=00-60 (¥) , sss=000-999 (=ZF}) .

—— [ PR bR AERT ] UTCTimeOnly: %30 HH:MM:SS 5 HH:MM:SS.sss, HH=00-23, MM=00-59,
SS=00-60 (¥}) , sss=000-999 (ZF)

——[#E prbriERT H ) UTCDateOnly: #%3% YYYYMMDD, YYYY=0000-9999, MM=01-12, DD=01-31.

—— A3 H I LocalMktDate: #38 YYYYMMDD, YYYY=0000-9999, MM=01-12, DD=01-31.

6.1.6 ¥4

Tos AP 2 PR A O SR G Bt 60 B I EEOR AR S A B 0, BB T LR 16 BE il
0x01, S dskAR I A sk i 7 4

6.2 5
6.2.1 fE#hAR

SR IR EAR TR, RN S S5 SO E (BUE S L, 3805 48— r o gn A R K,
R X RS, RS, IS R E A R SR EE SRR e 7 L BUE SR, R A S
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B L — NG, ARG SN BUE RN R AR IUE - P i)l 55 5 S Hiep SRR AU G
SR 11 5 7 gt

6.2.2 HHHIEH

FEH R, A =70 IR, ATk SR PFIRAIE R RS HAb A IR A7 AE 5 15 B
BUERE) o« AEN—AEBANERE, g M s AF IR ] e S/ 2 5.

6.2.3 BHEXH

AR T E SR IRANE A FIB , UES38 5 BTk i 2 53 w] LAY J s SORTIRI, B0 | e S
6.2.4 WINFHRG

SR BUE F 4B R I GB 18030-2005 .
6.2.5 WAE

WEAATA M (5 data REEHRED #HE — N0 BRFRIE DB, ZakRT AT
GB 18030-2005 Zwf4E F B35 344 0x01,  (3F: BJ ASCII Y “SOH” , #001, hex: 0x01, Ak
PL<SOH>FE7R) - Ik, FrfaWELL “8=STEPx.yz<SOH>" FfFH 4+ LL “10=nnn<SOH>" F4F
45,

B data Bl RIS, A AR 3 N 2 HAS B 5 38U E 45 <SOH>
6.2.6 iBX

FERTIH AR 2/ SRS = (AR G AL, IRl HAL T 5 5 R <SOH> 3 B«
B LR A L 1.

Mﬁ=ﬁ<mm8~~8ﬁﬁ=ﬁ $m>ﬁﬁ=ﬁ<mm8~-8ﬁﬁ=ﬁ o

E1 HBEHER

HEHEEL, HWEMIESCHEERAER. FFE, BAHROE S — RS “H5=E" Ak, I
HAEEE LR AU B RTHE T “dS={A" BRG] DURAT B HIIRT -

a)  JFURE REHE RSk, BEE RIS, SEaHER;

b)  WESKIRT 3 MR AN RESAE : LR (Tag=8) \ JH B AAR K (Tag=9) . 4 ;5 2K (Tag=35);

c) VHERMEGE —MEMNERME (Tag=10) ;

d) EEHA, BB RE G % R AT S A T S IR

e) TE—ZWET, BRERMASIME M HASAGEES B,

6.2.7 EEE4R

WA DEEEAR ZIRER, HUAAREHR .. ARG N “No” FRIEIRIHES
FIRE, HALTEE NI . AbrdEh EE AR E SGEE4EHE “ > fFF5%R, EEHABTRE.
7T EEHAR NG IE S ET A,

BRI 2 5 D EE A6,



JR/T 0022—2020

BTV A T REE A W B 22 A R 2% ARSI RS 46, R I 3 S50 AH O (0 SRR B 4 n 2 Ab 22

BTN 10 77 1l IR 18 B PR SCTT 5 o

TSN B e 5 N TR IR 38 DL B S AR Ak, F A AT ] 3 R DA N TS % S H A
(SecureData) W,

P A PN 5 ST, AT LIS B IESC P BT A B3 5 o G SR S B R 2 A R o 7R BN A 1Y,
N SR BEAN HL T AH N

AFRAERRAL T I USR5 4 . A IE SO S 2 AR T &

BT TT 244 =M

a) CREAEBURIIEINE 5 2 SecureData 1.

b) CKEFTA SRV B8N % J5 £ 2 SecureData 35,

o) EFTA VI I 5 F2 2 SecureData Y,  [FIAIX L DL A SCAETH B R L.

8 HiEsEEM

B 0 58 BRI I AN VA CRAIE s T S R BGRB8 IE

T4 SR E 2 P BodyLength 0Ok #E R,  HARZ vH 5 H BT B EEEUE M 75748, B8 BHERR
AR 10=" Z AT 58 f<SOH>.

KGR IE A FR 0 R RE N BTk 8=" i 87 JFUAAIN, — BLINE KSR IR
10=" ZATHIIRTCERE, SR 1% 256 UG 2145 1

B8 A AT T B B R — A, RN TH SRR AE NS 2 J5 AT 1) o T B IS A ARG B T 25 i}
4% Eo

9 ¥RARX

9.1 HRIE

PR ARy R E I RAEE XY e

THJELE ST R T LE T B SR ARSI, (HUS BAE O W P I e SO Y ek g ST
W55 . CATH BRI SEY e A GEAE

S S T DUE R B SOk se B, (HRS Rl i BRI E . RGO T, HE PO
SE S R RIS AT REOR B AN e pl ] a3

NORFFAT AR HE ST I — b, FEAPRERE AL b, SHAEFRZ B, SZ EFAE 5 55T\ AH K
BT, QORI S S S BTG IEOE SO FTI R IUEL E S R AT A G 1 B XA AT

9.2 #RAN

B SCH B I ERREE 7R ‘U7 o HARSER W bRHEN 2 AR AR S [ Brbn it 1022t 5 —
5E S RA -

RN SR ST R, FEAESCOHE . . SIUE, ARG R TEEXUs, AFE
G S hRAET I, AT E SO B 2R s SRIBUE . R EILT, MAUEIEEAT I N G & PV I

T R SR 2 S SHIES 58 &) Bl i € ST B B R BE E WAL P78 “UA™ 5 SZ ﬁ

D 4R EEIERZ 5.
2)  TREYNESRZ G



JR/T 0022—2020

S5 5 BT S SUR L BT L PIRLT 46 “UB” GG IR A A1 I i SUIH L0 A
HFECFRN UCT

B 110000 Fi A FRE R (IR FRAE RO 56— SR R s B 10000 BB B0 F1 7 405
X

1 BB A S SURT AL, BMRFFIN S, LRI KRBT . LB P2,
U LS AL AT B

LS 3k = MRS ORI B R RO, (T DL RS B Sk T

M BRI — MRS ORI B R AEBCE, (T DL S B A T

9.3 STEP B

I E 52 SCH BB e M E %, A% B 5 B R .
STEP A5 NAE 215 2 6 5k 7H B 1T 1408 3k 3560
STEP A Sk KA S IRAS (X YZ) , ARSI 1.00 #2458, 457 STEP A5 N 1.30.

10 HEENX

10.1 jHEL

B AR B AE — N E S, 2 ESLARUIE ERA . WEARKE, KX H . A
JFg s RIEEIR SRR IR 8] .

HAWAEHTHEER, T 2EANFM4ATEE KIEE BT aEE RKERE
(PossDupFlag) &HENY CRERFERIEET 5D, MEF A& RS B 0 S5 5 iR n ge
Bk IEMRE (PossResend) WHENY, FUCHERZ UL R ik FRHE R

—— W ReE E RO WA %W BT 5 W B AE AT S 2z, 2RSS, Wk gk B,

W42 T8 A R AL P
—— A RE BB AR : K B AR S B JZ DA E L HT A2 S USENZIE B CEd R BT g 5 B 52

O .
HELEARNE 1.
x1OHEK
Tag B4 Wik LE
8 BeginString Y ASIRE, W FIXT.1.1 CRAINE, RS —AE)
9 BodyLength Y R CRmrng, HERE A0
35 MsgType Y HERR CRurnE, MBI =40
91 SecureData N FCEE CRIRE SCRIR K E D
34 MsgSeqNum Y WEFS (Arhn%)
50 SenderSubID N RIETTTFIRIRFF CRInesD
142 SenderLocationID N RIETT T AR RAF CalnEs )
57 TargetSubID N BT FRRIRSF (Al s
143 TargetLocationID N BT 5 bR IR AE (AT
116 OnBehalfOfSubID N BMIRIETT FARIRFF (AT

3)  fREEH N B R R GATIRTUEA A
6
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xz1HBRL (8D

Tag B4 Dhitk PiEA

144 OnBehalfOfLocationID N WAIRIETT TR FRRAT CAy ‘e

145 DeliverToLocationID N RO JT AR (AT

43 PossDupFlag N AlReE S RIENE, EERER, EikbRid (AT

97 PossResend N Al RE BB R IENR S (RTINS

52 SendingTime Y RAERFTE] (Al nsg)

122 OrigSendingTime N JR UG RIE A (AT

347 MessageEncoding N ¥4 5. EncodedText #7428 AY (4F ASCIL i5)

369 LastMsgSeqNumProcessed | N BRI E RS (ATnE)

370 OnBehalfOfSendingTime N HIRIERE] (A UTC KR [E])D
DBk E R EGH, EREEEE = RIENTIE, BIREHE =

627 NoHops N T RIER—ABEER, (X OnBehalfOfCompID {3 I A 5%, 32
TIRERH B AR

> 628 | HopCompID N HUE % =75 1) SenderCompID

> 629 | HopSendingTime N HUE H 3 =771 SendingTime

> 630 | HopRefID N EUE 3 = J57 11 MsgSeqNum

10.2 HER

F—MEE (ZEENHEE A—NMEER, JFUt& . HERTHT2EZMEE, 88F

3 LIRS ANE

HE A IE 2.

*2 HEERE

Tag B4 Dhitk i
93 SignatureLength N b KE CRarned
89 Signature N B4 CAans)
10 CheckSum Y BERA, HEMERARE CRAnE)
10.3 NAHEE
10.3.1 NABEEAH
10.3. 1.1 R FESEHHA

KZHS W B2 3B — R 505E SGIESR i A %R 8: Symbol. SecurityIDSource SecurityID 5.
AAREH E ST ORBEAA AT, FER I B E S B ARG FIX e . SEPRATE B SRR H, T
NEAZCRE ZELA R T R AH B () Bt d . SV B s LB % F o

AFRT U B ER I A0 I8 P e A A SR A T A P AE S R A ) g0 b, BN E R
EiOEc Y VAW

10.3.1.2 A{<Instrument>

<Instrument>Z1f 78 L TIESR b A (Rt TR AILARSRENE, H AR AR FIIE S5 44 PR b 1 1

I
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<Instrument>ZH 25 ¥ & X WL3R 3.

&= 3 HHE<Instrument>

Tag B4 PDhig L]

55 Symbol ok WEF A R

48 SecurityID ok WEZFARTS

22 SecurityIDSource N UEFH AR Y5

454 NoSecurityAltID N FIBUE SRS

> 455 SecurityAlItID N HIEIETR NS

> 456 rSCZC“r“yAMDSO“ N | BTSRRI, A AU S ES AR (SecuritylDSource) A
CFI 1) % B9 B 45 & GB/T 35964-2018 (¥ #L & CFI € X Code =&

sl CFlCode N 1SO10962 <t L B 7 FACHD E Brasil/* B SCA “ CFI I mA% R AF
4 GB/T 35964-2018 MHE o H & 51 FH 4 s 24 [l S A7 v R 1] B v
ML /AR

207 SecurityExchange N B R AR

762 SecuritySubType N WS 7285, 5 CFICode Fit & i

308 UnderlyingSecuritylD N WIRLE LIRIFR RIE S

231 ContractMultiplier N B3 E B[R] e A 1 27 1) L 451

107 SecurityDesc N UESF AR, W3 SRR

T ORI LI SRS TR B TR ik JE ik

TR A ARSI AT 7R H 2 SGUEZ AR AR 1) ISIN 2 At b v 1L 3 HATA) A
w5l 2% SHIFSAL 5 FTiE S54SR0 1E 4 T34 ACHS AN ISIN bl (4 BAla], it & H 3T B 00 SE“PF 4R4T7, I
5 600000, ISIN AL CN0006000003, ALHG Y #em] I 2.

I+ (Tag) i mE
Symbol (55 HERT ¥ PFYH ME=E=F
SecurityID (48) &00000 W E
SecurityIDSource (22) 101 WEE5 15 B E 0 L iF FR
NoSecurity AItTD (454) 1 B b4 H
> Security AltTD (455) CNO00GO00003 EIRIE A EE
= SecurityAltTDSource (456) | 4 EH {1 158 0 ISIN

g5

Ik (Tag) iH RE
Symbal (55) HWERIT T PFYH gk
SecurityID (48) CNO00S000003 W
SecurityIDSource (22) 4 WESE 15 7R 4 18I
NoSecurity AltTD (454} 1 B— b H
> Securnity AITD (455) 600000 RN
> Security AtTDSource (4561 | 101 ES 15 3R 4 EiERR

2 REEYI#®RG
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UE 7 20 HH CFICodeiiE 77 28 71l Al SecuritySubType 12 5l 3L [F] 418 .- SecuritySubType 1735 H 17 & X,
%} CFICode i LA #b 78, 7E NV 5537 5 b, @0 SR CFICode 7T LA B i 70 HEE 22 35 51, WK 7 H &€ X
SecuritySubType 7-Z 7], AHICH™ & s SCHELNZ: L4 Fe L0 255 .
CFICodef1SecuritySubTypef#iid L3,

Hh R IE 5 T 7 mR DL AIE 2 e Rt B (1

nEL=F CFICode (461) SecuritySubType (762)
AR ES A
A RETRREANY ES AN
A fEs ES AS
A RARIE ES AR
Ei= D G
i HES D 0
ERblES D ¥
Bk DC
s E D
AR D
EEE D R
EEEE EU
B BRrlH ES B
B B RWS ER
Ei=Eal MRI

3 EFERHEE

10.3.1.3 2Af4<0rderQtyData>

<OrderQtyData>ZH 4+ TR n b7 408, @ W B,
<OrderQtyData>Z {4514 & LI 4.

&4 BH<0rderQtyData>
Tag B4 Dhitk PiEA
38 OrderQty N PE Y5
152 CashOrderQty N _IF LOF AIg 4%
10.3.1.4 ¢Aff<Parties>
<Parties>HIFH TR S5 HER.
<Parties>ZH {4574 € LK 5.
=5 HfE<Parties>
Tag B4 Wik i
453 NoPartyIDs N Z 554
> 448 PartyID N 25771, %54 PartylDSource 1 PartyRole
> 447 PartyIDSource N ¥87 PartyID FIACALYE, HUEAKH T PartyRole
> 452 PartyRole N fREZ5Hfat
> 802 NoPartySubIDs N TR EE NS 57 AR
> > 523 | PartySubID > 575 7R5
> > 803 | PartySubIDType | = Z 577 AR
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W2 575 B &ﬁ%\%ﬁAﬂ\
B2 5T M. 2577 HAbE B

T ERIESR 173 T L2 57515 B AR L @L

Lo 5, 18 PartylD N2 5774, PartyRole FH LA
%%, 1] HPartySubIDHE— ik, HiPartySubIDType il LAIX 43

S55ER “PartyRole” (452) “PartyIDSource” (447) “PartySubIDType” (803)
T, e =1 [E #5514 5 (Chi
T H SR P 5= % #FH %5 (Investor ID) SIS AS (Chinese
Investor ID)
S 4 5=/a.?£éz (Full legal name
of Firm)
C=l iz 5& R IRFT
s PBU RS 1=%74 (Executing Firm) (Generally accepted market
participant identifier)
CoEM BB SRR |
JiEALEL PBU 4R 1=%#7 (Executing Firm) (Generally accepted market >~ - #1424 (Full legal name
. . of Firm)
participant identifier)
A 5 AT 12=28 %) i (Executing Trader) D=$Lﬁ.§ RS
(Proprietary/Custom code)
2 5 A AR 12=28 %) i1 (BExecuting Trader) | D=FAH H & AL

4001=" #4005

(Proprietary/Custom code)

37=X F X5 A
Trader)
4002="E I FBACRY

( Contra

D= H & A
(Proprietary/Custom code)

C=HlM %% 5% b iRfy

E%ﬂiﬁﬁ%mﬁi PBU 17=%}J597% (Contra Firm) ( Generally accepted market
participant identifier)
N RN C=H AT %55 FH AT ;
ﬁc%ﬂiﬁfﬁ?mﬂ PBU 17=X4 77277 (Contra Firm) ( Generally accepted market 5=ﬁ.¥£ﬁz (Full legal name
B i - o of Firm)
participant identifier)
G F IR HUESF | 39=X J7 8 % # % 5 (Contra | 5= E B # %5 (Chinese
ik Investor ID) Investor ID)
e T 39=>F 75 % # % 5 (Contra | 5= EHHH %5 (Chinese | 5=7%544 (Full legal name
EANFHRRERE Investor ID) Investor ID) of Firm)
C=EH T %25 &b iR
G NCIEM T 4=iF5 N &) (Clearing Firm) ( Generally accepted market
participant identifier)
T, — C=HA M %55 FH AT
X7 E A F RS 18= X.HL & .{% 5w Contra ( Generally accepted market
Clearing Firm) . .
participant identifier)
" ORI C=lH W% Z 53& R
L ﬁ, AL 55 He T L2k 40=% N1 (Transfer to Firm) ( Generally accepted market
PBU {4 T
participant identifier)
kHE/IKIEETE N C=H T %2 5 FH R
(OEF FrGH R kIE T/ | 3=fRBE AN (Agent) ( Generally accepted market
HArA) participant identifier)
SEEHLA AT =25 EALE NS F=22EIH1H)
C=EH T %25 & bR iR
G2 AR IR 8=5 2K P bR iR Ry ( Generally accepted market
participant identifier)
C=EM T %25 & bR iR
HHIK S =25 ( Generally accepted market

participant identifier)

10

B4 S57FEEHMRRG
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BEARZ: WM s F2H A4 Parties SE 71
10.3.2 Tl SE
TTRAEHEER

T HOL 5 I8 B B SRR H O SEIN RZ S AR RS By T S, e S e RS (A T S U2 BT 0
B GZ Ik, FUSRAIT

10.3.2.2 FNTEIEE (MsgType=D)

BT BT U A PATIES . #UTHES (ExecInst) R/l BAIHATZME. BUTHR AT ESHE
%At

X TAEWE Bk E T PossResend Fr & HITHIH S, MUFHZH® 7T (R THRES
(ClOrdID) #Z5 215 TR ENZAT 5, HARSCILR b Bk A 1T 280 CGEszorml. RS . HEs)
HATIZSE . R Z AU ENZAT 5, AT H S T B B RET BFORES . iR AR, W PAPAT e 5 7
SN EIPNRAREERGRINE

TransactTime 38357~ 1T H A ECIN (], AT &85 G I 25 00 T e 0 BB UAg 81 )3T 2 1 3 3

BT O B IE A TR AU R 5 . BN 8. BE RGNS, 1ENE 5% TT
HOEFRAN

BT B B SRR G 1T AN AERS B 1T H e

B2 Zy AT AR AN SE I A2 B T R ARG EIAT 9, InkAT S B B, IR B, HREE . W,

10. 3. 2.1

Tl ATREE .
BT HE B (New Order-Single) HI#E R ILEE 6.

= 6 ¥1iTH (New Order-Single)
Tag B4 PDhig L]
PRt Bk Y MsgType=D
1180 ApplID N R RN
11 CIOrdID Y ZHHETT R TGS
18 Execlnst N PATIE S
1080 RefOrderID N PR e !
4 ff<Parties> N z57
2H f<Instrument> Y WESF5E X
54 Side Y FK TR
60 TransactTime Y VT RSN (7]
A {F<OrderQtyData> Y B
59 TimeInForce N VT A R [A) 2 2
126 ExpireTime N VTG BN R] (VT G 3N [R] 25 84 9 GTD B ahik)
1125 OrigTradeDate N WILEZE & H I
541 MaturityDate N W =158 By H A
75 TradeDate N IR AN CEED
8526 NonTradingOrdType N 58 Gl 5517 B
8540 ReqID N b 53 SRR

11




JR/T 0022—2020

*E6 11T (New Order-Single) (&%)
Tag B4 PDhig i 8
40 OrdType Y P
522 OwnerType Y eV RS
529 OrderRestrictions N 1R E
423 PriceType N g
44 Price N s CRAMT B E R0
640 Price2 N A [ 4 Il 55 0 [ A7 A%
99 StopPx N LEH A%
REZ MM AR, RS QP i)
1090 MaxPriceLevels N 0 %%ﬁﬁﬁﬁiﬂﬁiﬁmﬁ%ﬁ, AR (FIEl)
1 FoRFEMILM AL QP
BRAEEN O
| S H
110 MinQty N AT 0
R E KA
1093 LotType N IZE"EH&?T%’ Odd Lot
2=%F{] ¥, Round Lot
R EN 2
921 StartCash N WIUGAE 5y A
922 EndCash N W 8] 52 5 <
152 CashOrderQty N _FAE LOF A4 %0
914 AgreementID N 2958 1 Dk 555 R g
580 NoDates N PR, AN REL
664 ConfirmID N ZE s
15 Currency N [iELS
8532 DividendSelect N LS \
PG & o LU BT SRR %)
. FEI B 4 B G T 4 I e NI AR (O B 4 2 4 T e B 4
8533 DestSecurity N .
%)
309 UnderlyingSecuritylD N RT3 A
77 PositionEffect N TFe e, WE: c=F¢, o=IFt
AR, T SIS
203 CoveredOrUncovered N 0=Covered, %ﬂ?%ﬂ‘@
1=UnCovered, Fn¥iEG
AN 1
747 ExerciseMethod N RO 5 AR R
Rl B Rl o5 AR IR
1=Cash, i1
544 CashMargin N 2=Open, RLZREIFFIT G
3=Close, Ah¥%EmZAT&
BREEN 1
8911 ExpirationDays N IR, AN RE (SZAEFRAL S D
8906 ExpirationType N FIRRE
1=[ 7 HBR
58 Text N ik
R RSN Y

12




10.3.2.3 HITIREEHE (MsgType=8)

JR/T 0022—2020

PATIREHETH T

a)  ITHEAIA

b) ITHUREREIA CIORUR SRS SRR
©)  KIEITHHI RS A4k 5

d) ITHIE4.

BANPATIRE A E PN OrdStatus 17 HUIRAS; ExecType T2,
OrdStatus A AR 25 1T 5 M ARES,  WERFIRAFRAE 2 AT HRES, W R & e g m ke . 17

FURESIR AR W 7.
=7 ITEREMER
ek OrdStatus e B
11 FFH (6) Pending Cancel FORE SR A, H TR B EIE R, M EER R CRTh

BRI R AT, M T #AEIE SRR, ARIAT BB e

10 &% (E) Pending Replace -
9 MK5ER (3) Done for Day WRLE G R ARSI H AR FE AL, W EE i #
. WHREERRER ORXH YRR &, HHEIFREMEE mgH
8 2it®& (B) Calculated
EiiRT)
7 CLUR2Z (2) Filled AT, WARRE =
6 .1k (7) Stopped ITHRAER G i 2k, T g R A & IRy
5 CZEZE (9) Suspended T2 0 SRS BT T
4 U (4) Canceled QAR 2 O
4 2t #i (C) Expired VT B pg T B ] 2% T 21 3 2k 2%
3 A EAZ (1) Partially  Filled TR S, AR R
2 B (0D New FRGTHE (DT HRE, SfFRE
. R GRS T (X5 F) 184, SRVFEITRBAZ JFIE41T 5,
2 T4 (8) Rejected )
REACIRZS Bt N« TR 4>
) WL GME T (LG HNEHHIERGE, RS RER
2 FRALFE (A) Pending New

F 5] %7 ] e B

C8%% (D) Accepted for bidding | TS #8:5%Z, FFO#AG, AT BidType A“Disclosed”ff]—#i 11T H#

Ea TSR I A S

ExecType 3 H DARIRSAT I AT R . AT ' ExecType 1 OrdStatus L [RIFE7R 11T #L4R

BB, PUTER (EEEZEMH D) SHERSENGER fHoE. 8. S, o8
oo OS2 BRI AREE —DIAT IR T F IS L% .

PATHR T BV R

——FEMR B R, ExecType A&, FR/m B0 il R IEEALHE . ExecType AU B, /R
(CE AT B ST

—— (B HRAL T “RpAEEL” ARSI IR (RIFRE ) BSR4 7 RAS, AT RN
IR HT 240 (ClOrdID. OrderQty~ Price %) o HUATIRE H CumQty 1 AvgPx Zit47 5
Hro RATERH ExecType N E#IIHATIRG J5, A AT LU TT B8 0 Dl 5 4 o

13




JR/T 0022—2020

—— R AE U AT B TR B I A R
O [N L ELR B T A EAR T B HUAT R CumQty /K, R IEHATIZIT B
O] LA 1T B E R AB BN AR K S B 4

——OrderQty, CumQty, LeavesQty fll AvgPx F[F] st thiT 5 BRas . Fltn, iTH B B 1
B AT T B A, 1T ¥ B ) OrderQty, CumQty, LeavesQty Fl AvgPx 0 i BT # A (¥
RitHaE.
o — AR 1T HAE OrderQty=2 T AT EI R CumQty+iT HL| R 4 E LeavesQty.
® AU HIBIAME ML : U1 ExecType F1/8,, OrdStatus N EHUH . HR5EHK. S, 2ib&E.

O, MIT AL TIHEIRAS, LeavesQty N 0.

——ExecType=F (Trade) HUIALIEHTMAI(E S . ExecType=D (Restated) FHMATIRE 2 HALS)
%575 ENRAE 5 & P T RIEW . N4 H ExecRestatementReason. 1% AJ H 764 B 0] 25 £ (11T
BRI AFATA BIENSRE . S5 MRS 5B St i B 2 i 55 T S B iR AR L

——CIOrdID #4552 5% 7 (WM. J55T . RS ST AR, EHNT ARG hE—.
3, OrderID M2 HZ Z IRSSTT (G Lo BEE&E AR AT bRl ZERERA
B #rh, ClordID/OrigClOrdID 75 i 1% .

PATIRE S (Execution Report) HIFS L 8.

#x8 MHITIREEHE (Execution Report)

Tag B4 Wik Pi8
PRt I Sk Y MsgType=38

10179 ReportIndex Y CIE{F3s 5
1180 ApplID N ML FR IR
37 OrderID Y WHSR S, ZRHIRSTT G FME—iT b5
11 CIOrdID N Zo% 7 TT (GRS
41 OrigClOrdID N JFURAE 5 % ) 7 (73D I W4 5, FEs Bl ME 0T #4#9 Cl0rdID
2H F<Parties> N Z 575
66 ListID N U 2R AT B3I New Order-List A, $775 1T 5T LTS .4 &
17 ExecID Y PATH S, DRSS TR T R —PATHR IR (BRRREE S 5)
150 ExecType Y PATRM
39 OrdStatus Y ITHRE
103 OrdRejReason N PR R
1328 RejectText N RERARA)EF UL, PUTRA N 8 Bl 4 MRS
10189 IMCRejectText N B 117 3 ELIDER U T IR 46 5 R 45
378 ExecRestatementReason N ExecType=D (Restated) HJ 5%
790 OrdStatusReqID N PRSI R
522 OwnerType Y PE YR
529 OrderRestrictions N 1T LR
2H #F<Instrument> Y UES 5E X
54 | side Y K1
2H F<OrderQtyData> Y B
59 TimelnForce N T A R A R
126 ExpireTime N VA R A] (U] 50 20 R 2589 GTD B i)
8526 NonTradingOrdType N B3 G 5517 KT
40 OrdType N TR

14




=8 HITIREHE (Execution Report) (&%)

JR/T 0022—2020

Tag B4 Whifk PiEA
423 PriceType N st
44 Price N gy
640 Price2 N A 15 oz 55 [ 7 4%
99 StopPx N 1B
1090 MaxPriceLevels N % AN AL EK
110 MinQty N /N B E
544 CashMargin N Rl T A5 AR IR
1093 LotType N AR
580 NoDates N JHRR
15 Currency N ik
32 LastQty N Eos R (oL RS
31 LastPx N b (BRI
151 LeavesQty Y TR AR
14 CumQty Y RIMHATH R
6 AvgPx Y DR iy
60 TransactTime N AT A I (7]
42 OrigTime N JEAG VT B SR E W )
8504 TotalValueTraded N FRAE 40
8500 OrderEntryTime N T LRI [R]
8501 AccountSecPosition N AR R
309 UnderlyingSecuritylD N FABUT FIAHS
77 PositionEffect N TP aRiA
203 CoveredOrUncovered N & AR
845 DiscretionPrice N o B R AR T R IR BT B, X BEIE S AR T BB kg
1362 NoFills N VRES IR BN
N 1443 FillLiquidit N Vi L R
yInd
> 1365 FillQty N 5 2 AR B
664 ConfirmID N AE T
8911 ExpirationDays N AR, AR RE GREEFT
8906 ExpirationType N FHBR A
541 MaturityDate N 18152 5 1H 1A
ZHF<CompDeliverData> N FHF[E4R ETF SEE R T [R] f A5 43 FH 2% 4 22 A5 W 41
8902 NoSecurity Y Ridn i s 2
> 309 Underlying |y g g i 540G
SecuritylD
Underlying
> 305 SecurityIDS | Y EZFARAD R
ource
> 8903 DeliveryQty | N Bt A AT B

15




JR/T 0022—2020

=8 HMITIREHEE (Execution Report) (4%)

Tag B4 Wik PiB
> 8904 | SubsiCash | N B4 R A
A2 PR
58 Text N VT
FRUETHE B R Y
10.3.2.4 JTERISIEKRIEE (MsgType=H)

T HRESTE R T 1R 58 5 ik 55 07 1 SR IEAT B RPIRAS 52 55 W 55 75 8 3 AT 1 5 9 2R [T Bk
ITHURSTE R B Ak LR 9.

+£9 ITRIRTIEKIEE (Order Status Request)

Tag B4 PDhig i 83
RGN SN Y MsgType=H
37 OrderID N RIS, ZHMEHT LG MME—ITHRFR N
ZH - <Parties> N 577
41 OrigClOrdID Y IR G 7 (GFRD TS, fRaREdar 514 ClordID
11 ClOrdID Y Ro%F T GFRED T84S
760 OrdStatusReqlD N WHORSTE RS, W HARSIE RME—FR IR, 7R BT IR 5 7
B HRas g S
20 fF<Instrument> Y WEF7E X
54 Side Y K2 T7 1A
PRk R Y

10.3.2.5 #HEHE (MsgType=F)

O S CUROE T B i AT R R A . SR R AT R, TS B R .

FEH BAAETT BB B R], AT P AR AT I DL T 32

R B T — A ClOrdID, PIRAE 4 — AT . W akdE 4, HUp4E 4a9H 2.1 ClordID i
BRI B ClordID, 1 JR 41T ¥ ClordID M OrigClOrdID 18, ClOrdID ZEAFAEME—,

FRH B TR ESLR RN o BRAFECRRE S ZI B A BRERFE 48, 15 T 8 5 32 — MR RH AT i o

W B (Order Cancel Request) % L% 10,

&= 10 #HEHE (Order Cancel Request)

Tag B4 Dhitk PiBH
FrifedE 23k Y MsgType=F

1180 ApplID N JRART R AR IR
41 OrigClOrdID Y JRUEAE Gy 7 R T8RS, FaasiiuEim #.49 ClordID
37 OrderID N WSS, ARSI EHH) MME—T AR
11 ClOrdID Y Lo%F T GFED TS
Y <Parties> N 2577
20 <Instrument> Y UEF E X

16
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#=10 #HEBHE (Order Cancel Request) (45)
Tag B4 Dhik Pt B
54 Side Y KI5 1)
60 TransactTime Y V] HR RS [R]
20 F<OrderQtyData> Y o
8526 NonTradingOrdType N L2 Gl 51T B A
40 OrdType Y 1] HRRY
522 OwnerType Y T A R
309 UnderlyingSecurityID N LG IINE
T/ 74, BUE:
77 PositionEffect N C="Ff
o=J1&
58 Text N #iE
iR IERSYEE! Y

10.3.2. 6 HHEBIEHEEHE (MsgType=9)
AT B TR BSOS B RiEs, B 55 KR B B B AR5 Sk 45 29

FIH R MR R B .

A2 5 W55 5 e B R B 5O S R TGV IAT CR AT A AR Fo R s I o Fu v B o A sls 2>
B, ORISR , R ARERERIEL I

RS DA A R, AR 43 BN ] ClOrdID 45718 B ¥ B () ClOrdID, A OrigClOrdID
RN ZATRGHERZ T B (BRARFELE R R “RAITHR” )

B2 S (Order Cancel Reject) RS0 LK 11,

x 11 BB E (Order Cancel Reject)
Tag B4 Dhig iH

RGNS Y MsgType=9
10179 ReportIndex Y ERICFKS
1180 ApplID N JRAGTT 58 AR IR
37 OrderID Y WSS, KHMB T EHFT) HIME—IT ARl
11 CIOrdID Y oI GRED TS
41 OrigClOrdID Y JRAGAE 5% 5 (R 1T840, Fan B uE /A& 50T $% ClordID
39 OrdStatus Y TR
522 OwnerType Y T TA  R
2H F<Instrument> Y
48 SecurityID Y UEZFARD
22 SecurityIDSource Y UEZ A AE R
YL R
YA <Parties> N Z 575
60 TransactTime N 1T B R RSN (]
434 CxIRejResponseTo Y AR 4[5 RS R

17
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=11 HEIESEE (Order Cancel Reject) (45)

Tag B4 ik PiB
102 CxIRejReason N FlEp R 4 R
1328 RejectText N 40 )5 PR B
58 Text N Free Text
PrEH R Y

10.3.3 iS5
10.3.3.1 MMUEFZEBEEENX

A 2 B SRR AT AT AT (0 55, e RO S5 TR ST R IR S A A A SRS
s FFAEARRLO AL _E 32 52 B (1 KSR EER

10.3.3.2 #RIMIHE (MsgType=S)

AN B SRR AR AR DO R . SEROY . SEARAY . SR . JEE XS BidSize. OfferSize
TR BUE A S LPX Rk . WK 12.

x12 H®MAR

WM AR BidSize OfferSize
RAARA >0 >0
KA >0 =0
AR =0 >0
HAHIRAY =0 =0

ST HABO S 1R B, W BidSize>0, W IEE BidPositionEffect, 15 OfferSize>0, NN
5 OfferPositionEffect.
WATEE (Quote) AU ILFE 13.

=13 HMIEE (Quote)

Tag B4 ik PiH
FrifETH 23k Y MsgType=S

1180 ApplID N RLFFR IR

1166 QuoteMsgID Y BRI B S

117 QuotelD Y WA FR IR

522 OwnerType Y et P R

60 TransactTime N A AL [A]

131 QuoteReqID N e . .
LR R ARAN G KIS, B R E KK 1D

537 QuoteType N e .
1=Tradeable, FK7~W]3Z 5 MM

2H #f<Instrument> Y

48 SecurityID Y EZFATS

18
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13 HRIMNBE (Quote) (&0)

Tag B4 Dhitk PiEA
22 SecuritylDSource Y ISR
102=SZ {E# 38 5 it
HAREEIR
2H ff<Parties> Y
453 NoPartyIDs Y Z 5 NS4
448 | PartyID Y Z 5 N5
> 447 | PartyIDSource Y Z5 N IE
452 | PartyRole Y Z 5 NGt
HARLER
132 BidPx N N
BidSize>0 I % IHE
133 OfferPx N ki
OfferSize>0 I+ ik IH S
134 BidSize N FAE
135 OfferSize N AR
FH-PahrE, ATEMIRINES
8909 BidPositionEffect N O=7Ft
C="F&
FHFahRE, fT4RRNIES
8910 OfferPositionEffect N O=7Ft
C="Tf
58 Text N K- e

10.3.3.3 RIMIKTERIBE (MsgType=Al)

FRANIRZS [FHRE B B I#IA, A QuoteStatus (FRAMIRES ) Ik Ui BHAR N & B W B 2 5
W4
HAPIRZEEHR  (Quote Status Report) A% ILEK 14,

F 14 RNIAESEIRBEE (Quote Status Report)

Tag B4 PDhig iH
ARG IS S Y MsgType=Al
10179 ReportIndex Y BRI RS
1180 ApplID N FEFFRIR
1166 QuoteMsgID Y & PR RS
522 OwnerType Y TR T E KT
131 QuoteReqID N RAN AR R AR SN, SE SR E K 1D
537 QuoteType N Bl I
1=Tradeable, FK7~H]3Z 5 HIHRM
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T 14 RNIREEIREE (Quote Status Report) (4E)

Tag B4 ik PiB
WRZES
297 QuoteStatus N 0=Accepted, %%
5=Rejected, H4
300 QuoteRejectReason N A 4 R RS
1328 RejectText N FRAN-FE 4 iR R 358 B
60 TransactTime N AN BRI (7]
20 <Instrument> Y
48 SecurityID Y EFARTD
22 SecurityIDSource Y UEZ A AE R
YIRS R
H{F<Parties™> Y
453 NoPartyIDs Y Z 5 AL
448 PartyID Y Z 5 AK55
> 447 PartyIDSource Y Z 5 ARG IR
452 PartyRole Y ZH5 AE AT
LR
132 BidPx N SEARMY
133 OfferPx N SEARAN
134 BidSize N EHE
135 OfferSize N S
R N I
8909 BidPositionEffect N =71
C="Ff&
D e I
8910 OfferPositionEffect N o=71M@
C="tf&
58 Text N #i
10.3.4 k53
10.3.4.1 @MILEEHED

BR BRI A S LM E, W UAASE 5 55 51— AW 182, BRI — 7 fad AT A

52 5 JI% 55 5 160 T 3 857 TR T 000 0 o AR A

10.3.4.2 AMNIEE (MsgType=R)

WANIHE (Quote Request) A% ILEK 15.

*= 15 18/MEHE (Quote Request)

Tag

B4

Witk

L

PRIETH 2k

Y MsgType=R

20




JR/T 0022—2020

F= 15 EMEE (Quote Request) (4E)
Tag B4 Dhitk PiEA
1180 ApplID N PR .
042=IBLEE T a4 52 3 A
131 QuoteReqID Y kiR ID
522 OwnerType Y FR AT & R
60 TransactTime N HH R R s [A]
41 <Instrument> Y
48 SecurityID Y UEF ARG
22 SecurityIDSource Y IEPRRISTR
102=SZ UEF#38 5 fit
PSR
2 :<RootParties™ Y
1116 NoRootPartyIDs Y 25 NS4
1117 | RootPartyID Y Z 5N
> 1118 fompartymsourc Y Z 5 NI
1119 | RootPartyRole Y Z5 AR A
HERCEAT
58 | Text IN | s

10.3.4.3 MNIEFZHE (MsgType=R)
W2 W BRSO 50T BRSOk X —Ff .
1AINTEEEE (MsgType=AG)

WANE BARIEIE A 5 IR 5577 WK A, A GRS I H IR TE44H S, QuoteRequestRejectReason
1t I HAR AR 248 SR A

10.3.4.4

WIMHEZEW S (Quote Request Reject) HIFE LK 16,

Fz16 \MNMIEREE (Quote Request Reject)
Tag 4 PDhisk A
PR B3k Y MsgType=AG
1180 ApplID N FEFFRIR
131 QuoteReqID Y MK ID
522 OwnerType Y R AT & 25T
658 QuoteRequestRejectReason | Y E{ERZEN
60 TransactTime N (7] 4 A5} [
2H - <Instrument> Y
48 SecuritylD Y WEZFARTS
22 SecurityIDSource Y IEVRARISTR
102=SZ UEF+3E 5 fit

21
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*x16 \MNIEAEE (Quote Request Reject)

Tag B4 | ik | PiB

B
2HF<RootParties> Y
1116 NoRootPartylDs Y Z 5 AL

1117 | RootPartylD Y Z 5 N5

RootPartyIDSourc .

> 1118 . Y Z 5 NI

1119 | RootPartyRole Y Z 5 \NRIgf
HARLER
58 | Text IN | &

10.3.5 EmEEBARIFZA
10.3.5.1 EmEBRWFZEHED

A8 5y % P 5 I R ] FR AR R A1 A2 G0 T AR R A B R ) RO B R B TG Sk S .
10.3.5.2 EEIFHRIHE (MsgType=6)

AT DA = ey FR RV S AR R R ) R R R ) FR AR, 8 A TOITrans Type 35 [X 75 2 ) HH 4R B = )
R, A oNE I HHRECE, T TOIRefID Ay JE & [A] R 1) 101D .
ZmHIRE S (Indication of Interest) FIF&ZLILE 17,

#z17 =ZOBEIFBEE (Indication of Interest)

Tag B4 Wik B
GRS Y MsgType=6

1180 ApplID N PR
050=P% 22 7 B 17 Hi it

’3 . v &R A R S
[F— 22 G ot — A2 5 0 AN AR A 2 B4R IOIID AREE K
I F R R

28 10ITransType Y N=7 [ H i

C=RE 7] F AR

JEUR A H 4R TOTID, X T 5 A H R % 7 BURUEL VA, 25 U
26 IOIRefID N

R R H R 101D
KSLJT A
54 Side Y 1=k
2=
522 OwnerType Y B R AT 2
60 TransactTime N A B AROR RN [A]
2H #f<Instrument> Y
48 SecuritylD Y EZF A

22
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%* 17 EMEHBERBEE (Indication of Interest)
Tag B4 Pk Vi
22 SecurityIDSource Y IRV TR
102=SZ {iF 738 5 it
LR
A fF<Parties> Y
453 NoPartyIDs Y 25 MUEA 3
448 | PartylD Y 25 A
> 447 | PartyIDSource Y 25 N R
452 | PartyRole Y 25 AR A
TN
27 I0IQty N ot
44 Price N ez
10184 Contactor N 5PN
10185 ContactInfo N BKAER
58 Text N #iE

10.3.5.3 E[EHRIINEE (MsgType=AJ)

SNCIGEE LIRS DT

a)
b)
¢)
d)

B R AAA
A R A
T I FR AR 4
I FR AR AR A

A FEAR I N S (Quote Response) A% LK 18,
% 18 E[EHIRMINEE (Quote Response)

Tag B4 Dhig iH
PR B3k Y MsgType=Al
10179 ReportIndex Y EE RS E=
1180 ApplID N N FFR IR
693 QuoteRespID Y A2 5 T i 1) F AR S G
694 QuoteRespType Y RIS
2=72 7] R A M 8
AT
150 ExecType Y ONew: B X
4=Canceled, & [ H AR 5T
8=Reject, =M FIRIAL
102 CxIRejReason N AR RE R, MUES RGN RE R, TR IR,
103 OrdRejReason N ERHREREREL, MMES KRG RER, TR,
300 QuoteRejectReason N TELA R RS, maR2ETY K 8 I IHE
1328 RejectText N TEARA DU, e BRI 8 I IS
23 011D Y B R AR

23
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=18 EEHBRIMSEE (Quote Response)
Tag B4 Dhitk PiBA
28 IOITransType Y H R R
- (OIRefID N E%W F 4R TOIID, T & M B4R % 7 B HUE N 2, 45 i M e i
HUE R A R 101D
54 Side Y KSTT )
522 OwnerType Y B AR R
60 TransactTime N R IA) B AR [A]
2H fF<Instrument> Y
48 SecurityID Y EZARID
22 SecuritylDSource Y ﬁE#ﬁﬁ%ﬂ% N
102=SZ UEF3L 5 fit
HARLER
HF<Parties> Y
453 NoPartyIDs Y Z 5 NG
448 | PartyID Y Z 5 A5
> 447 | PartyIDSource Y Z 5 ARG IR
452 | PartyRole Y ZH5 AE AT
HfFLER
27 101Qty Y =
44 Price N i
10184 Contactor N KRN
10185 ContactInfo N BAER
58 Text N #HE

10.3.6 pRATERILF

10.3.6.1 BRI EZEEHI

AL 5y % 7 7535 T 5 I 1158 5 e 557 FR AR IS R S8 5 e 58 5 I 55 T A e AN S S i
EEMT SZ UL 5 il ZZ 5lk 55« BRI 25l R mEAE Gl Enl 5. SH SR
52 55 A DR 55 3 T B . AT 4R T SE B

10.3.6.2 R EHREE (MsgType=AE)

JS AT FR AR B PR R RS PR A AT AR o P AR R AR AE 5 B SRS XU % B A
— BRI AR, AT Gy IS5 70X PR A S AR AT BT o BT AR AR R AR S B s P 32T Al — 2B
B AL G T 58 AT B AT, 22 5 IR 55 T AT AR A)

AZ B HE S (Trade Capture Report) [R#%0 3K 19,

19 A HEIRBHE (Trade Capture Report)

Tag B4 PDhisk L]
FrifeTH 23k Y MsgType=AE
1180 ApplID N R FR IR

24
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R 19 BXEBERBE (Trade Capture Report) (&%)

Tag B4 Wik Ui

1 TradeReportlD v B RAL ARG T, Rl A G BT AN Sy H A AR R BRAE HRAR
TR R T M ER

522 OwnerType Y RS B AR T 2R
FRAZ AR 55253
1001=/B¢ 52 5 $if 5 5 WA BT 46 52 5
1002=F 572 541 = [m] Wy 32 11y 0 [m]
1003=F 552 J5 411 =[] 0y 31 391 08 [m]
1004=J5 52 5 $if 3K 21 Iy 42 19 04 [m]
1005=/ 2 5 #1525 11 [e]
1006=/B¢ 52 53 41 2 [e] Wy b 78 5 4
1007=B 52 53 41 2[5 Wy 358 20 o o

- TrdType N 1008=/B 52541 2 M M iE 2 4k B
1009=8 52 5 $if =X 21 Iy 55 73 W4 [
1011=2)5E M8 [BI B 465 55
1012=2 % 1 51 42 iy 1y ]
1013=2 5% 1[5 31 1 ]
1014=24 5 I 1B 4 11 g [m]
1021=J5 # A Ay Bl W BT 46 52 5
1022=J5 # A Ay [ Wy i i e [m]
103 1=f 27 541 2L B )86 22 5
1032=f1 55 4 X W B A W [m] 52 5

829 TrdSubType N JRAS HR T 5520, TR

856 TradeReportType Y MR IR
0=Submit, HEAZEATHIR
BRAZ AR 55285

487 TradeReportTransType Y 0=New, HrH
1=Cancel, 4844 H#k
BRAZ H A

1123 TradeHandlinglnstr N 1=Two-Party Report, KA
2=0One-Party report for matching, X FEC%}

572 TradeReportRefID N PR RS
$HCEH B H RN

60 TransactTime N AT AR R RSN (8]

2H #f<Instrument> Y

48 SecuritylD Y WEZFARTS

22 SecurityIDSource Y IEZ LR
102=SZ UEF+38 5 fit

LIRS e
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R® 19 RRAZEHIREE (Trade Capture Report) (%E)

Tag B4 PDhig L]
2H fF<RootParties™ Y
1116 NoRootPartylDs Y Z 5 NG
1117 | RootPartyID Y Z 5\
> 1118 fompmymsom Y 25 N5
1119 | RootPartyRole Y ZH5 A A6
HfFLER
2 F<TrdCapRptSideGrp> Y
552 NoSides Y side M4
54 Side Y FITT I
2H F<Parties™> Y
453 NoPartyIDs Y Z 5 NG
5 448 | PartyID | Y Z 5N
> L | TPy s
urce
452 | PartyRole | Y Z5 NGt
HfFLER
HERGSE Y
31 LastPx Y BTN
32 LastQty Y PR H
152 CashOrderQty N ]l
664 ConfirmID N 2
8911 ExpirationDays N WIBE, AR E
2906 ExpirationType N WRREAY, S psir s s HS
1=[] 52 IR
8908 ShareProperty N JEe 1 I
541 MaturityDate N 18158 5 H
BT 5C,  FHT AR B IS
8907 ExpirationExeclnst N 1=2I 1 5 3 2%
=3I F 5 81l
gy
3 PriceType N 1=Percentage, I %
3=Fixed amount, TR MNHE, X T 5= BRI A1V 548
e NR M
10183 PledgeeType N JRALN A
1126 OrigTradeID N WITEEE 5 38 5y T A H iR 5
10182 OrigTradeReportID N WIMESE 5 7% 7 RS R4 5
1125 OrigTradeDate N WILEAE 5 H
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R 19 BXEBERBE (Trade Capture Report) (&%)

Tag 4 PDhisk A

R R A P AR IR
1=Cash, %5

544 CashMargin N 2=Open, RLFRESIT 6
3=Close, fh¥E@Z TG
BREEN 1

880 TrdMatchID N Lo, W5 HME—

58 Text N #E

10.3.6.3 AR ERINHE (MsgType=AR)

R S RS PR LA, LB A B
AR AR B RS BTN TrdAckStatus, BASHHRIIRORA ; TrdRptStatus, FRAZHFHIRA

TrdAckStatus

S0 FH AR 5 22 B RS R R AR S 5 R 55 U #3238 B 4 RPIR S, TrdRptStatus 35

FH UASR 5 24 B RS FR AR A58 5 AR 55 7 A BRINPIRAS . B BBz, 1R48. . MoRILED. 4t

Bc o

RS B B2 )2, (Trade Capture Report Ack) A% L3 20,

£20 BXEBERMWIEHE (Trade Capture Report Ack)

Tag B4 Dhitk PiEA
ARG IS S Y MsgType=AR

10179 ReportIndex Y EESIa=)

1180 ApplID Y R RN

1003 TradeID Y A2 5 T S R 53 FC D E— 1D

71 TradeRoportD v B G T, R G B IT— AN S H A AR R RS B AR
BN RS ASER

522 OwnerType Y FRAS R T # 5

828 TrdType N JEAS H AR 55 20

829 TrdSubType N JRAS HAR T 55 2531

856 TradeReportType Y A FR RS

487 TradeReportTransType Y R R 55 250

1123 TradeHandlingInstr N AL R AR

572 TradeReportRefID N Jﬁg}ﬂ R R
FRUEH AT FR AR NS
FSAE B AR AR S

8912 TrdAckStatus Y 0=Accepted, 5%

1=Rejected, FH4
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R 20 mRACEHIRMEE (Trade Capture Report Ack) (4E)
Tag B Wik BB
FRAE FRAROIRZS
0=Accepted, %%
1=Rejected, FH#

939 TrdRptStatus N 2=Cancelled, LY
100=Unmatched, HAILHEL
101=Matched, C.ULHL

751 TradeReportRejectReason N AT FR R A 46 i PR AR

1328 RejectText N A R AR A A 246 )5 R g B

60 TransactTime N BT H AR R T8

2H #f<Instrument> Y

48 SecurityID Y EZFATS

22 SecuritylDSource Y ISR
102=SZ UEF+42 5 v

HfFLER

2H fF<RootParties™> Y

1116 NoRootPartyIDs Y Z 5 NG

1117 | RootPartyID Y Z 5 N
> 1118 fompmymsom Y 5 \IE
1119 | RootPartyRole Y Z 5 NGt

HARLER

2HF<TrdCapRptSideGrp> Y

552 NoSides Y side ML

54 Side Y KSTT A
H A <Parties> Y
453 NoPartyIDs Y Z 5 A
R 448 | PartyID Y Z 5 A5
> e TPy sk
urce
452 | PartyRole | Y 25 ANRIE M
HARLER

HARLER

17 ExecID Y AT T

31 LastPx Y BN

32 LastQty Y RS

152 CashOrderQty N ]l

664 ConfirmID N 2

8911 ExpirationDays N R, BN RE, ERbEIER TS
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*20 FAEHRMEEE (Trade Capture Report Ack) (&%)

Tag B4 PDhig iH
8906 ExpirationType N HABRZEMY, HERLEIES S
8908 ShareProperty N T A7 12 5
541 MaturityDate N =142 55 H
8907 ExpirationExecInst N BRSO R IR EIEE
423 PriceType N gl
10183 PledgeeType N BN
1126 OrigTradeID N WIMETE 538 5y T A iR =
10182 OrigTradeReportID N WIGEAE 5 5 2 AL H R 5
1125 OrigTradeDate N WL 5 H
544 CashMargin N FilR Al 15 T AR IR
880 TrdMatchID N oS, #5385 HME—

58 Text N #iE

10.3.6.4 RRAHIAEHE (MsgType=AE)

BRSBTS A o I SO AR 2T A2 HR AR E Xof RS B £ [ 4
A AN S (Trade Capture Report) [0 L3 21,

x 21 WAHHIAEE (Trade Capture Report)
Tag B4 Dhitk PiEA
ERGAEISESS Y MsgType=AE
10179 ReportIndex Y [EHRIE S
1180 ApplID Y R RN
1003 TradeID Y A2 5 T N S R 53 FC ) E— 1D
71 TradeRoportD v A G T, R G B Ie— AN 5 H A AR RS B AR
BN RS ARER
522 OwnerType Y FRAS R T # 5
828 TrdType Y FRAE B4R 55255
829 TrdSubType N JAC AR T 55 231
856 TradeReportType Y AL H RS
487 TradeReportTransType Y PRI
2=Replace, FAZHHLID
1123 TradeHandlingInstr N R R A
60 TransactTime N BRI [H)
2H #f<Instrument> Y
48 SecuritylD Y WEZFARTS
22 SecurityIDSource Y IEPRARISTR
102=SZ UEF38 5 fit
HARLER
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Fz 21 RAXHIANEE (Trade Capture Report) (4£)

Tag B4 PDhig L]
2H F<RootParties™> Y
1116 NoRootPartylDs Y Z 5 NG
1117 | RootPartyID Y Z 5 N\
> 1118 fompmymsom Y 25 N JE
1119 RootPartyRole Y Z5 \RiEfta
HfFLER
2HF<TrdCapRptSideGrp> Y
552 NoSides Y side M4
54 | Side Y KSTT A
2H F<Parties™> Y
453 | NoPartyIDs Y Z 5 AR
5 448 | PartyID Y Z 5N
> |ar |y s
452 | PartyRole Y Z 5 NGt
HARLER
HfFLER
17 ExecID Y AT S
31 LastPx Y BTN
32 LastQty Y RS
152 CashOrderQty N ]l
664 ConfirmID N 2
8911 ExpirationDays N AR, AR RH, FeRbIEIES IS
8906 ExpirationType N WIRRZEAY, HAhEiES A IES
8908 ShareProperty N JEe 1 I
541 MaturityDate N 18158 5 H
8907 ExpirationExeclInst N PSP AN B S
423 PriceType N Hrig s
544 CashMargin N Rl AR5 F AR IR
1125 OrigTradeDate N WIUEAE 5 H #
880 TrdMatchID N ZogT, P55 HME—
58 Text N #ik

10.3.7 #IEWHA
10.3.7.1 #HEHE (MsgType=U004)

PR B IR TSR R A SR I B AR T RE .
B B s AR 22,

30
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Tag B4 Dhik i EA

RGNS Y MsgType=U004

1180 ApplID Y R AR

11 ClOrdID Y Lo 77 GFw) TS

522 OwnerType Y PRI &R

/A <Parties> Y Z 577

2H fF<Instrument> Y UEZF 7€ X

60 TransactTime N VT HR RS [R]

8547 GeneralMeetingSeq AR EHRIG, BRAREKESHE—TFHS,

8529 VotingProposal Y BENES

8530 VotingSubProposal N BETFNURS

8531 VotingPreference Y RN

8546 VotingSegment N SFEGITES, U R IE A HAA R

704 LongQty N SRR, SO RSB S A A

A {F<OrderQtyData> N B

58 Text N #HE
WAL B R Y

10.3.7.2 #HERITIREG

BEEPHAT A T 2R X B B A R . R AE

PR PAT IR TE B R U 2R 23

SEE (MsgType=U005)

WA R BB TR

& 23 HREMITIREHER
Tag B4 PDhig iH
NGREISSS Y MsgType=U005
10179 ReportIndex Y ERICFKS
1180 ApplID Y R FRIR
11 ClOrdID Y ZHETT GFED TR
522 OwnerType Y BEATA AR
37 OrderID N 52 5 Fr AE B 4
17 ExecID Y AT 5
4 ff<Parties> N Z 577
2H fF<Instrument> Y HEF5E X
PATRE, HUEA:

150 ExecType Y 0=1fR¥E2Z

8=1HR KM
103 OrdRejReason N PEIEAT SRAE Lt SRR S SRAE 441 I
1328 RejectText N TEA SR, $ATRA N 8 IS
60 TransactTime N T R BN R RS2 18 R IKIIN 18], 4 280 B2 TG 1% 5 B]
8529 VotingProposal Y BENERS
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®23 BREHTIREHE (8D

Tag B4 Pk YiE
8530 VotingSubProposal N IR TG T ER S RN
8531 VotingPreference Y RN
2H #F<OrderQtyData> N
38 OrderQty Y PR
58 Text N #iE
FriEiH B Y

10.3.7.3 HEBEBRSEFWHHGEESE (MsgType=U006)

4 25 TS T O R 2 T DI 2 5 R O e T4 S8 AR 4 BT
RO NI, 2 T DLk 7 T I 2 ARS8 P B 4 0 BT 47 B RS, A0 B SZ I
S22 S T SRS

i 4 R 55 B T L s X T 224

*24 PRAEMSZERLHEHR

Tag B4 Dhitk PiBA

RGNS Y MsgType=U006

1180 ApplID Y NEFFRIR

11 ClOrdID Y R TT GRED AT RS

522 OwnerType Y BRI A &R

41 <Instrument> Y UEZF 7€ X

ZH 4k <Parties> Y 2577

60 TransactTime N VT B RSN (]

8539 ValidationCode Y R 5 Ry

58 Text N #iE
Ptk SR Y

10.3.7.4 B HBRSEZEWLIELEE (MsgType=U007)

B I 55 A R A 58 RT DU 5 B 2R Ge AR R B B AR LR R 28 R 4 R 1 Y 5
PR I Ja » RGRER IR B R, 800 A A B A AR 55, I BT S I 55 2 A R 0 2 5
A BAESZAE T AL BT 5 SN IR 55 AT

5 55 T R SR i 1 B8 5 T S A

Bt I 55w i R 2 A% U AR 25

*25 BMAEMSHRLELRHE

Tag B4 ik PiB
IERGREISSS Y MsgType=U007
1180 ApplID Y R RN
11 ClOrdID Y LB T7 GRED B9
522 OwnerType Y PRI A &R
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*25 MAEMSZTRLELRHEE (8D

Tag B4 Dhitk PiEA
A {F<Instrument> Y WEZF5E X
¢H {f<Parties> Y Z 575
60 TransactTime N VI B EL N [R]
8539 ValidationCode Y Eoasi ]
58 Text N #E
PRAETH B Y

10.3.7.5 IRFEHERFEBHEENITIRGIHE (MsgType=U008)

BB AR 55 T R B PAAT I 75 T SR 50 A 5% e R B v B A N o SRR e S A R A

A% ARG A 2 P -
BB AR 55 TR A PAT 075 T B R 26

®26 WEERSZSBLHENITREHE

Tag B4 Dhitk PiEA
RCAGISSN Y MsgType=U008
10179 ReportIndex Y [ 4RIER S
1180 ApplID Y REFFR IR
522 OwnerType Y B A #5288
11 ClOrdID Y Lo TT (FRRD TR S
37 OrderID N 525 FT AL B g
17 ExecID Y AT T
A {f<Instrument> Y U758 X
YA <Parties> N Z57;
PUATRE, HUEA:
150 ExecType Y 0=TR#%EZ
8= KKK
103 OrdRejReason N T3k SRAE 4 B 2 1 SR AR 48 1 i [
1328 RejectText N TEAJRE I, $ATEA N 8 IS
60 TransactTime N TSRO RS2 RIS (8], $E 280 BN T6 1% - B]
8539 ValidationCode Y T E B RS
58 Text N #iE
i RIERSYEE! Y

10.3.7.6 #HRFAERSEBERPITIREHE (MsgType=U009)

BB AR 55 T R B SR PR T A 75 T SR 30 A 5% e S T B A o SRR R S A R A
mIZEAG A S PHER .
B AR 55 R H R AT I 75 T B O AR 27
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R27T BREEMRSZBRHERPITREHES

Tag B4 Dhitk PiBA
RGNS Y MsgType=U009

10179 ReportIndex Y EEAlEs =
1180 ApplID Y NEFFRIR
522 OwnerType Y Fr 25
11 CIOrdID Y OB GFED TS
37 OrderID N 225 F Ak B S
17 ExecID Y PATH 5
ZH{F<Instrument> Y WEFRE X
2 <Parties> N Z 577

PATHE, BEF:
150 ExecType Y 0="TR#%EZ

8=1iE R KK
103 OrdRejReason N i SRAE 4 B 2 1 SR A 44 1) [
1328 RejectText N TELA R, PUTREN 8 IS
60 TransactTime N 1B SR BRI KRB B2 15 R DI 18], F5 2w B B T8 1% - B
8539 ValidationCode Y RN EERR S
58 Text N T

PR B Y

10.3.8 JEAIESEAE
10.3.8.1 EMEIEBHIL

TEN ST B AEAE 5 2 7 5 FR R B S RS IK 5 A8 Gy BRI K96 2, REBEATUE SR A2 5 B B o YT
KB FHRER S FtE . E BRI S ILAE# L%

10.3.8.2 FAHEE (MsgType=U001)

VEMHE B R EE R 4 (DesignationInstruction) , T4 ML S HI280]: R 5 il &
SELGOE . HATE . BEAiREIL . EAREIEES.

& B NN BT SHAERA S e € X H A, B m &Ik, FHUKEIESR K S
52 535155 B0 HEAT RIBE B0 Rk .

HACETNHE N T SZ R SR SHEERN, magh%rkt, HUAZREK SRR 5E
EZ5F NS RITETRERR.

TERATE NN B, RIS, RRZiE R IK 5 1E1% 5 58 W55 ot T A k2= #R R % 22
Bz 5EW SR, HEEE, FRZiERK SEZS 5855 570 FINZIER 2R B8 % 2

BAZ 5% 8T,
(] 5 [0l D B AC A AV A 2 S S B P 5 e s T AONAIE I3 K 5 B B 8 2 AT R 462 [ DA oIl 55 )
BRI

VEMHE A 45 R M SRR SR 72 I JE R W AU SR 2 v R, YEMHEUR A2 5 % T K
DA Z A RS K
TEARH S B LR 28
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28 I
Tag B4 ik Vi
RGNS Y MsgType=U001
1180 ApplID Y R FR IR
522 OwnerType Y A TR 2R
41 OrigClOrdID N IR Gy% P07 (GFTD T8RS, FER#EEGE TS ClordID
37 OrderID N WS, ZHRETT GEZFT) HIME—1T BARiR
11 ClOrdID Y Lo TT (GRS
R4
I=1REX 5%l
8502 DesignationInstruction Y 2= HESIH
3=HtiE
4=[E i [81 E1d
5= [H {5 BIETEH
MR
8527 DesignationTransType N 1=HHEME R (New)
3= AR (Cancel)
41} <Parties> N Z 577
A {F<Instrument> N WEZF 8 X
60 TransactTime Y 4% K I [A]
A {F<OrderQtyData> N B
58 Text N #iE
WALV B R Y

10.3.8.3 GEMHAITIREIEE (MsgType=U002)

TEMF AT #0055 1 2 A 5 i 55 D A - P B D 2 e
VR RAT 0 5 9 B A% AU LR 29

®29 GEMHMTIREG

Tag B4 Wik L]
PRt IS Sk Y MsgType=U002

10179 ReportIndex Y ERICFK S
1180 ApplID Y REFFR IR
522 OwnerType Y A TR A 2R
37 OrderID N WIS, ZHREITT G ME—IT HhRid
11 CIOrdID N Lo TT GRRD TR
41 OrigClOrdID N JRIGAE G % 7 CGRRD WSS, Faan e il $#. ClordID
17 ExecID N PATIR T, SRS TT T HOPE—HAT R BRI % 5D
150 ExecType Y PATRAY
39 OrdStatus N TR
103 OrdRejReason N 1 LR 4 5
1328 RejectText N TEA A, $ATEA N 8 IS
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AMITIRE (80

Tag B

L

8502 Designationlnstruction

MRS
1=48EA 5 Bid
2 =18 &5 S
3=ERFE
4= [E 5[] B
5= & 53 [l Mgy 4

8527 DesignationTransType

]

TEMER
1=New FHHEMER
3=Cancel R/ 7EMHEUR

2 <Parties>

2577

20 f:<Instrument>

EFFE X

60 TransactTime

HA5 R AL [R]

2H #F<OrderQtyData>

o

58 Text

it

ANGEPSY 2

<|Z|z|<|Z|Z

10.3.9 {RIESEMISFE

10.3.9.1 {RIEEEIEHE

A2 Gy ;7 75 R] LA A R AR PR IE < B U2 IR0 A B A 55 U B 2 i RT A B e, 3 B 3 E A RO

%o

10.3.9.2 {RIEEEIEHE (MsgType=CH/U008)

HEZEA U008 7E SH EF A 5 B i€ SUNBE RS HEPATIRG , 78 SZ UEFRAL 5 fT 8 SO R IE 4 2 f
SH EZ5 22 i ARiIE 4 B ik 559 228 CH.
SH IEF A8 7 Fi AR IE 4 JH & (Margin Query) %L 30,

30 RIEEEMHES (Margin Query)

Tag B4 ik PiB

ARG R(ERS S Y MsgType=CH

1635 MarginReqmtIngID Y RGEFF (GFHE) Bl E AR RS

2H F<Parties™> N

453 NoPartyIDs N Z 5 NS4

R 448 PartyID N 25 A\
452 PartyRole N Z 5 NGt

LR

SZ UEFAE 5 i RE 4 VH B (Margin Query) IR 31,

36




JR/T 0022—2020

=31 RIEEEMHESE (Margin Query)
Tag B4 Dhitk PiEA
RGNS Y MsgType=U008
1180 ApplID Y B U
02=HIBEE H FEN 2
60 TransactTime N B R A AT ]
11 ClOrdID Y wPE RS
A {F<Parties> Y
453 NoPartyIDs Y Z 5 NS
448 PartyID Y S5 N4
> 447 PartyIDSource Y 25 N JE
452 PartyRole Y Z 5 NGt
B
58 | Text IN | an

10.3.9.3 {RIEEEIHLERIHE (MsgType=CJ/U009)

THE 2R U009 £ SH IESR A2 5 it g SONE S HR AT, AE SZ B2 5 i g SONPRIE & i1
g5, SH UEFAS 5 P & Wi R AR 5 31 B3R AL CJ o RoRAE 5 IR 45 T7 I B ORAIE 4 A B 5 RO PR IE 4
SR L .

SH UEZ53 22 5 BT BT PRAIE 4 B 1 45 RVE 5 (Margin Query Result) #7420 L3 32,

+* 32 RIEEETHERIBE (Margin Query Result)

Tag B4 ik L]
ARG IS S Y MsgType=CJ
1635 MarginReqmtIngID Y L& (R BRIl R RS
102 CxIRejReason N BRI, S IEREL N H
8541 TransactTimeOnly N U (7]
2H F<Parties™> Y
453 NoPartyIDs Y Z 5 MU
S 448 PartyID Y Z 5 N
452 PartyRole Y ZH5 A A6
AL R
ZH - <MarginAmt> N
1643 NoMarginAmt Y FERIERE SESTae el
5 1645 | MarginAmt Y el
1644 | MarginAmtType | Y KX et
HAFSER

SZ UEF3 8 5 T bRl & Bl 45 RV S (Margin Query Result) [ LK 33,
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%z 33 RIEEEBLERIHE (Margin Query Result)

Tag B4 ik L]
RGNS Y MsgType=U008
1180 ApplID Y B .
042=HARLEE SN2 B WA
60 TransactTime N AR R RIS 8]
11 ClOrdID Y BB WG
17 ExecID Y HWATG S
AT M
150 ExecType Y 0=New F/NifR¥%EZ
8=Reject RN iH R KM
103 OrdRejReason N ELAJE RS, $ATRAR 8 WEE
1328 RejectText N TEA SR, PATRA Ny 8 IS
2H - <Parties™> Y
453 NoPartyIDs Y Z 5 NG
448 PartyID Y Z 5 A\
> 447 PartyIDSource Y Z 5 ARG IR
452 PartyRole Y ZH5 A AT
HERGSE Y
20 4F<Marginltems> N
10186 NoMarginItems Y TRUE4 2% H AN
TRUE4 2% H 2851
S 10187 | Marginltem Y 1={RAIE 48 7T H R0
2={RAUE 4 S B30
10188 | MarginAmount Y PRIUE 4850
HARLER
58 | Text IN | &

10.3.10 1TIH

10.3.10.1

EHEEIFKEE (MsgType=e)

WEFE B RH TR 5% 7 7R3 55 k55 5 3 A GUESR 5 B IE K, @i s 8, nTUAE3—%
WEZ A RIEREEHEE

WEFE BIERE B AE — AT ER SR (SubscriptionRequestType) 35k, 18 i 235k (1) AN [R) B 15
FUNE 7 BT 8 SR A2 e Bl A

a)  0-FIR1FR AN R RIS BIRAS

b)  1-FRRIER NE SRR RS RAEZNL

¢)  2-FRIE RN BRI AL TS A7 IIE 5 RS TR R B Fig K .

WEFE B R H Bk LR34,
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%z 34 IEHEEIEK (Security Status Request)
Tag B4 Dhik i EA
RGNS Y MsgType=e
324 SecurityStatusReqID N WEHE Bl R
A {fF<Instrument> Y WEZF 58 X
15 Currency N [EES
263 SubscriptionRequestType Y VI SR 28
336 TradingSessionID N T FARR
AR THRR, 0
A iy
B &1
HNL T
625 TradingSessionSubID N i
[ i i 7
FoAth i 27 i 7
55 T 7
R i
BNVAR T
WAL B R Y

10.3.10.2 EHEET HBEHE (MsgType=f)

ERE B HE RIS ARER, T E %,
IEFE B R B A AL 35,

&35 IFHEEI#E (Security Status)
Tag B4 i L]
PRt IS Sk Y MsgType=f
41/ <Instrument> Y IEZ7 7€ X
324 SecurityStatusReqID N UEFRE BAE R g5
s61 RoundLot N T%éﬁﬁx (?Ziﬂf#ﬂiiﬁ%ﬂ@ﬁﬁi, R A 1T B = 1T B
XI5 L)
8507 IndustryClassification N (IRIZLES
15 Currency N b
8508 ShareFaceValue N Ji 2 T
8509 OutStandingShares N MRATE
8510 PublicFloatShareQuantity N i iE L
8511 PreviousYearProfitPerShare | N A AR
8512 CurrentYearProfitPerShare | N AR A
136 NoMiscFees N AR IG5k S L
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* 35 IEHEEI & (Security Status)

(80)

Tag

Witk

L

139

Rk B

4=2F %% (Exchange Fees)

MiscFeeType N 5=Ep1ERL (Stamp)

6= % (Levy)
7=H'& (Other)
13=id /' 2% (TransferFee)

3=1fl4 (Local Commission)

137

MiscFeeAmt

2RI B A

225

IssueDate

b H

541

MaturityDate

B/ AHIA

111

MaxFloor

FERE

8513

BidLotSize

AR AT AT SRR A EIE 1 R E )

8514

AskLotSize

SRR AT (ST R NN AR ) B R D

8515

PriceTickSize

iEisg =

8517

AuctionPriceLimit

FIM RN S H

8518

ContinuousTradePriceLimit

ELFEM IR S5

8516

PriceLimitType

PR S HRA

8519

DailyPriceUpLimit

Bk ks Clemntin)

8520

DailyPriceDownLimit

Z|\z|\z|Z|Z2|z|Z2|Z|Z|z|Z|Z

BRIEAT A CReAR )

326

ToIRE CEEMbR )
2={%ff (Trading Halt)
3= (Resume)
101=F H ki

SecurityTradingStatus N 102=44 K Rty b7l

103=1EFRE&

104=_EP5E 1 R AT
105=_EM et K AT
106=IE i+ 4 744

8521

UEZ7 & 1t
N=IE#
S=ST fi%
P=PT JI%

SecurityProperties N T=p LIRS

L=_LFFi# LOF %4

F=ARA2 5 BT i s

H=SH ilE%# % 5 FTUES#AE SZ UES# 58 5 I AQ L

Z=SZ iEFFAE 5 FTUES#AE SH AUESF 22 5 I AQ L

D=_E i TSR AR Y 2 84 LOF <

E= 5 T e ¥t & (ETF)
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F*35 IEHEET#E (Security Status) (&)

JR/T 0022—2020

Tag B4 PDhig iH
O={X FHE 11018 48 7 M 55 R il ok 4
B=ATEWMUZE 55 & HE RS 5 (IE 2%
BRALBR B
A=BR S (Ex-Dividend)
B=F%%H (Ex-Distribution)
292 CorporateAction N C=Pr#L (Ex-Rights)
D=¥& (New)
E=K&FIE (Ex-Interest)
N=1E% (Normal)
8522 NolndicesParticipated N Fr @ a5t
Participatingindex
> 8528 Db N V=R RO
) ) PNFREOTHE AR
> 8523 Fndexmcluswnlnd N Y= N IR
feator N=EHE N Z AR5
159 AccruedInterestAmt N A JofigF R THRLE
TR A
8534 WarrantStyle N A=TRARE
E=RR I
B=H % R AAIE
NNy
8535 WarrantPutOrCall N C=i\ly
P=iAjii
BUESE 577
8536 WarrantClearingType N S=IFF 455
C=Ul&45
231 ContractMultiplier N TR EL
916 StartDate N XBGIERRATRUTE H
917 EndDate N X BGIERZRAT LS K H 3]
309 UnderlyingSecuritylD N FMIEFARS (BGIE. ETF)
8537 NAV N T-1 H 2 (9 S 4
42 OrigTime Y YR A B )
10201 ChannelNo Y AREACRY
48 SecuritylD Y EZFATS
22 SecurityIDSource Y EZFAS IR
291 FinancialStatus N IEFRIRAS
10202 NoSwitch N TFRA
SecuritySwitchT TFRZEH
> 10203 Y o
ype 1=filiBE LN
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&35 IFHEEITIE (Security Status) (L)

Tag 4 DAk LB

2=RFF L

3=Hilly

4= [ml

5=\l

6=44 1%

7=Inl5

8=1THL

10=KTF 6
=371
12=%4 ETF 24 HW
13=#4> ETF SZ40 (]
14=TH 52 22 2]
15=ff R4
18=4% A
19=[al 4
20=)F

21=fiF4

22=F AL

23=f ZE A A Y
24=SE 43 9%
25=152F &3

26=% S IT
27={ A AR
28=YE i R 5K
29=VE i B 5
30=V5 I8 F i K
3= E F L

e TFRARZS
SecuritySwitchS _
10204 Y Y R TIF
tatus .
NEZIFS
FRAETH B Y

10.3.10.3 EHITIHHRIBES (MsgType=W)

AT DRI B & — AP T (0 H o S A FR SR L 2, A F
B WAL SIOTH. L R RIS SR,

{8 IR T8 P T A TSR S ML R 7, TP Refveshindicator 7k X 45 742 p 20
SR AV AT SR O BRI

TR DRI R 5 I 36,

42




JR/T 0022—2020

£ 36 IEHITERE
Tag B4 ik PiEA
RGNS Y MsgType=W
1180 ApplID N WHERR RS, 74
1181 ApplSeqNum N HEKINHRmS, A
963 MDReportID N Lo T B RS
BRI B A2 BB AT i 5, A
1187 RefreshIndicator N 1=H
0=t
42 OrigTime Y B4 A B [A]
10201 ChannelNo Y A A
(R ES
010=Ii0% (JRZE, H&, %) EhmMLHRIBITH
020=/5 i1 [ W 52 5 TR IR AT 1
030=f3 757 /- B4 R AT 1%
1500 MDStreamlD v 040=HIBLEE 1 T 1 52 5y PRI AT 15
060=LASCELAN A8 53 I AL 5 7€ M 28 5 TRIRAT 1
061=LAS A BB 28 53 K3 J5 e 28 5 R ERAT 1S
630=V I S 4715
900=f5H bR AT 1
910=h A8 B Gu T FRAR IR IR AT 1
75 TradeDate N TR EHE ((XHED
8541 TransactTimeOnly N ot B B ] 7 B
55 Symbol N WEJ5 44
48 SecurityID N EFRARRY
22 SecuritylDSource N WEFRARSIR, BX“101”, Fom SecurityID HY_AIE Fr (IEZ KA
461 CFICode N CFICode 1, CFI (4w RIFF& GB/T 35964-2018 HI#E
8503 NumTrades N FRAZ R
44 Price N R o R
271 MDEntrySize N e Rl IR ER AR
580 NoDates N HARR
1020 TradeVolume N AT H
8506 TotalLongPosition N BEEE
387 TotalVolumeTraded Y AT
8504 TotalValueTraded N AT 4
140 PrevClosePx N WEHUELY, 7T g
10207 StockNum N G- EIRFA AN
268 NoMDEntries N T BN
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IESHTIBIRER (80

Tag

B4

L

269

MDEntryType

R eS|

0=k A (Bid)

1=z (Offer)

2= A (Trade)

3=$8%( (Index Value)

4=%FF %A (Opening Price)

5= AN (Closing Price)

6=45 54 (Settlement Price)

7=t (Trading Session High Price)
8=I & (Trading Session Low Price)
x=RILEA TN

x1=FHk—

x2=F+H
x3=FNIC i CR R LZIACT 414
x4=2 e CREZIBCT 81
XS=ERT AR —

X6=B R R

x7=H:4 T-1 HifE
x8=H: LN Z%§H (EL4F ETF ) IOPV)
X9=AUIE#i A %

xa=HE H PR FE

xb=TT#L F5 4

xe=H 4

xd=frfk

xe=TKIE, 999999999.9999 7 e Ik 5 i P
xE=EAEA, -999999999.9999 73 . kA5 11 b B il
xgE=H AR EE

xh=F&FE M

xi=ZF

v=ETF H1Jl/ I 5 () §.47. 2 % 13i (IPOV)
u=BUIE S AT RCECE:

=GR A

s=AUIE ST HECE

270

MDEntryPx

i B ks

271

MDEntrySize

& HEE, BERABEE N, e,
T, BUEAH

%75 [l Ny

290

MDEntryPosition
No

17154 B L4875 (MDEntryType 249 0 5% 1 BF A %0

1023

MDPriceLevel

KA

44
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IESHTIBIRER (80

Tag

B4

Witk

L

M1 TG

346

NumberOfOrders

B BT
N 0 FoRAER

73

NoOrders

LB R AR
N 0 FoRAaR

38 | OrderQty

AR

8538

TradingPhaseCode

A G B

51z

S=Jizh (JFTTRGD

O=FF#EEA =M

T=H4E 5510

B={A i

C= A TN

E=CL AT

H=I I3

A=HJEAC G

V=B 14

P=3R b 15

U=t G et

M= "R ERZ 5 G (B EE T

N=R/R AR AL Gy 1 W

52 iz

0=1EF IR

BN

5360 ORRAREIFE, URRREE IR, 2RnEHIF
B, PFRRREIZHI A, FHFE, 4RRBEENTF A, S
FRPREIENTF A %6, O RRREENTF A& ZHFE, 7
FORMRHE AN, ZHAE, &R

B4R OFRRMTE RTE ST BN S AT RO AR, D R
RIS SR 2 AT B AT B2 AT BT B AR

1494

NoComplexEventTimes

VCM A& IR

081

1 RoR AT T ik VCM 1974 ERIH, T AR A A B A T ah 45
R[]

1495

ComplexEventSta

rtTime

A BT AR 1)

1496

ComplexEventEn
dTime

B 45 SR 18]

brRiETH B
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a2l

MDEntryDate £ MDEntryTime - & 4ii 24 Fi 1T

fi (0 YDA o) o X T4 20 A, R AR AH B 4

FORMTNELIR S IR SBCZ M. Remfadt. RIRIEEL Sobrfase. BUTBOEEE

10.3.10.4 JEHFZFERFEITIE (MsgType=UA201)

A5 W55 T3 1T 3548 78 38 5y 5 1 FRAR I RERE A R T H

IEFF B EZATAT R 2 4% K 37,

*x 37 WHFREZRRITHE
Tag B4 PDhig L]
PR B Sk Y MsgType=UA201
10201 ChannelNo Y ARTE AT
1181 ApplSeqNum % i Eﬂa%é ,
M1 IFAR T
(REES
O11=B1t (%, 4, i) EhEMEHBETH
021= T X [EIME5E 5 1B EAT 1
1500 MDStreamID Y 041=HABLEE T SE 4 58 5 1B 2B AT 1
051=FM3 3 5 B 2 5 AT 1
052=Pp3 3 5 B 28 58 AT 15
071=1% il iF 77 12 28171
48 SecurityID Y UEZRACRY
22 SecurityIDSource Y EZFAE IR
44 Price Y TR
38 OrderQty Y A6
DS A
1=3%
54 Side Y 2=3%
G=fEN
F=H
pEES]
40 OrdType N =i
2=fR 4
U=ATJ7 el
EMATIEL S
664 ConfirmID N ConfirmID A7 £ 7R /& B AT 1E
TN E AT 1S
8911 ExpirationDays N AR, B REL
8906 ExpirationType N HABR Y
60 TransactTime Y il
10184 Contactor N FE YN
10185 ContactInfo N BAREE
10.3.10.5 JEHZFEMRZITIE (MsgType=UA202)
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525 W55 05 1R T S 3875 28 5 % 1 P PRI RSB FRE
B IB 2 RASAT 1 TH B RS UL 38,

% 38 IEHFBEMZITIE
Tag B4 PDhig iH
PRt IS Sk Y MsgType=UA201
10201 ChannelNo Y A A
1181 ApplSeqNum Y i
M1 TR
10201 ChannelNo Y AE AR
1181 ApplSeqNum Y BRI
M1 FFLETHEL
TS
O11=F1t (%, H4, i) EhEMEHBETH
021=F T X [EIME5E 5 1B EAT 1
1500 MDStreamID Y 041=HABLEE T SE 4 58 5 1B 2B AT 1
051=FM 3 5 B 2 5 AT 1
052=th il 5 BB 2L E AT 1
07 1= RliE IES3 H E R AT IR
10116 BidApplSeqNum N KA EIER] .
M1 FFEETH S, 0 BRI T
T BRG]
10117 OfferApplSeqNum N o _
M1 FFEETH S, 0 BRI T
48 SecuritylD Y EZFATS
22 SecurityIDSource Y EZFARAD R
31 LastPx N BTN
32 LastQty Y RS H =
AT R
150 ExecType Y 4=Cancelled, F BB HNMAIATRE
F=Trade, AT
60 TransactTime Y [p%inglE
10.3.10.6 REBITIHESNESIT (MsgType=UA004)
FRAT 175 400 1 2 7 R I DR AT 1 A S v 2
H%f 1 ATE G TH i B ks AR 39.
& 39 REITHEMES I
Tag B4 Wik L]
ERGAEISESS Y MsgType=UA004
10201 ChannelNo Y HEACRY
1181 ApplSeqNum Y RIS
M1 TR
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<39 REITIEINES T (80
Tag B4 PDhig L]
42 OrigTime Y H AR N (7]
10201 ChannelNo Y A AR
10208 NoMDStreamID Y TR AAHL
> 1500 | MDStreamID Y 1T
> 10207 | StockNum N WEF R
PHTTIR A
: 50 e
> 8538 TradingPhaseCod % o o ‘
e T=E4E AN (EEBESR AT
E=C.HH (&HIEHEHm)
10.3.10.7 N2 (MsgType=B)
AT BRI 40,
T 40 NE
Tag B4 PDhig L]
PR Sk Y MsgType=B
42 OrigTime N 35 I )
10201 ChannelNo Y A AR
ME—HRiR
1472 NewsID N TRRRAEHEAGHMESEL KL, TETASBEREAS
REHBRER B
148 Headline Y Nyl
10209 RawDataFormat Y b B A X
95 RawDataLength Y kAR R
96 RawData Y kI A
10.3. 11  THiHiTH|
10.3.11.1 THiASHIEKIEE (MsgType=BI)

WIS HOERM M THENT A5 TR GE T 20K, RIBCART T R 25, 285 i
AT 372 B JE AR it SR (R i
WA 2406 K H B Rk & 41,

R4 HIHSEIEK
Tag B4 Dhi%k LE
FRfEH B Sk Y MsgType=BI
335 TradSesReqID Y Lo EE RS
336 TradingSessionID N LGB IR
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minSHIER (80

Tag B

Witk

L

625 TradingSessionSubID

AR THRR, 0
A iy

B &1

FN Ak T
&1

[ i i 7
FoAth i 27 i 7
5157 T 7
FElBriR i3
AR T

207 SecurityExchange

RN

338 TradSesMethod

GG Tk

1=l TR 5 240

2=IF 22 5 (Open Outery)
3=X{J5 (Two Party)

339 TradSesMode

AR G
1=2 40
2= 5
3=p=hh (IEWA5)

263 SubscriptionRequestType

Y

T BRI

PRAETH B

Y

10.3.11.2 HiIASHGEE (MsgType=BJ)

WA SEY BTG FTRAE5 % 7 7T RIENRE HEER, HULSE LS.

T ZH0H B LR 42.

=42 WHiEEH

Tag 4 PDhisk A
ARG IS S Y MsgType=BJ
335 TradSesReqID N Ao B R
396 NoTradingSessions Y T o /AE
> 336 TradingSessionID | Y T EARR
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*42 WIS (8

Tag

B4

Witk

L

625

TradingSessionSub
ID

L HEFFRR, e

A BT

B ikl
LT
&

E i
Foft iz i 7

i 75 Bl T 37

I B i T 4

BNEAR T3
WRTTIHSEN BRE L 5B TFHrH (TradingSessionSubID) , M3
WA T2 HAE R .

207

SecurityExchange

R RN

338

TradSesMethod

Lo WAL 5 T3
1=l 5 240
2=WF4 25 & (Open Outery)
3=X{J5 (Two Party)

339

TradSesMode

G RA G
1=2 4
2= 5
3=p=hh (IEWAS)

325

UnsolicitedIndicat

or

EBRIEFRIN

340

TradSesStatus

0= FRZ (Unknown)
1=1Z4 (Halted)
2=J1#%(Open)
3=M14%(Closed)
4=THFF % (Pre-Open)
5=T3i [ 4 (Pre-Close)
7=4E:/2 (Suspend)
11=1E# % 5 (Trading)
21=r11¥7(Break)

567

TradSesStatusRejR

cason

A2 G BARA RIBLE SR A

341

TradSesStartTime

A2 Gy BT T UGN [8]

342

TradSesOpenTime

A2 Gy BT AN 18]

343

TradSesPreCloseTi

me

A2 Gy BT I 18]
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*42 WmIHEH (B

Tag B4 Dok i B

> 344 TradSesCloseTime | N 5L oy BRI [A]

> 345 TradSesEndTime | N A2 5 ik 45 AU [H]

N 387 :otalVolumeTrade N e B

> 58 Text N WAL

> 354 EncodedTextLen N AL AR

> 355 EncodedText N ELITR W

LE{iRIEPSYE:S Y

10.3.11.3 THIASERPIRZAS (MsgType=h)

W37 SSP RS T2 5 B a8 5 % 7 7 ROETT IR, MU 5% P iiEH152 5 -
37 e RS A% L3R 43

® 43 WIASERPRTS

Tag B4 PDhig iH
ARG IS S Y MsgType=h

335 TradSesReqID N RN TR

396 NoTradingSessions Y GBS

42 OrigTime Y HH A BRI [R]

10201 ChannelNo Y PIEARY

1301 MarketID Y [EEZIANE

1300 MarketSegmentID Y TGRS, T

336 TradingSessionID Y AL 5431 ID
5T 1D
24 MarketID >y HKEX, TradingSessionID A 1 i}, 785 4xi%T ID B
fE IR
0=2 H ity
1= N SESE A OT AR A TN B
2= RO R G ST B

625 TradingSessionSubID N ISR
=0 B AL A A SR I BY)
5= N KA (A A e I BY
T=E1E
100=AJF 117

101=x} BT OSSR G S BY)
102=Exchange Intervention

103=1i 7
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MIASERHRZS (80

Tag

B4

L

104=H0 S48

105=ZH A & Hr (WAt S & ZE A I )
106=ANATHUH (B SR & SEi i B
107=BEALIC T (AR & SE i B

340

TradSesStatus

LGk, T

341

TradSesStartTime

A Gy kB 1), T

345

TradSesEndTime

A Gy eGSR ), T

834

Threshold Amount

Z|Z|Zz|Z

K HAIUEHE

708

PosAmt

z

H o el x50
FEATT R, RATE E{E 0.0000

10210

AmountStatus

BEERE

11 HIEFH

PAUR B 218 2 8 SRR 20 B b IR s, s s sUL 6.1.1, Bl 5 S LR 44.

R44 BUEFH

Tag B4 B g € it Ui
6 AvgPx FAE - Price VBT R P38 a2
7 BeginSeqNo sy MY YA ) SeqNum ORI B IX MR 25
8 BeginString AT H String UG, RS TEEDARA, W FIXT.1.1
9 BodyLength B Length THEARKEE, A, wERSE A
10 CheckSum R AN String BEGA, AT, HE&EE— M
M GHF T GRED BT HIT B S, Xt
. CIOMID QEEFﬁW$~Sm% FAR 57 (SenderComplID) TEiT BA5E 5 I 3
ETRs PR AR IEME— o Xt HAT#, AT BAZEIZ kA
N A=E
14 CumQty RIMHATH R Qty VT BT AR RS AT S T
15 Currency i Currency Wi T mEAL, LA, (HEREF4H
ORI B X A R BT S
. BeginSeqNo=EndSeqNo, FHH kK —%H L
10 FndSeqo SRR | SeaNum EndSeqNo—0", %01 AR A TH B 5 R
i HE
H3E 5 %57 (RIZE 5 ) TR T AT 4 5,
17 ExecID AT G 5 String TEAT 850 B3 391 PRI AAE R — . i AT,
A ATEAZA Y RN AE 55 H 9 CBlORR 3 4 5

52
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Tag

B4

B4

HmRn

L

18

Execlnst

MultipleValueStri
ng

LGP AR S, ATUA 2 CBET
—BrBED

22

SecurityIDSource

EZRACAL S

String

IESF AR RIE B RIS, Ayl B A
T SecurityID 3 Ul 1 5 4 SecuritylDSource
B, BUE:

4=ISIN (ISIN ZH%1)

101=SH iF% % 5 fit

102=SZ iF-#: %8 5 fit

103=XG BKEZ F

104=GG ¥~ 7]

(200+E AT W FALE )

23

1 (0)11D;

R AR G

=

=

String

BRI ARG

26

IOIRefID

E =S LTI L
I0IID

String

J5 2 1] 4R TOIID
TR 2= 1) B RS A5

27

101Qty

ENCIEEE S a

Qty

R R AR

28

IOITransType

I R R

char

T[] FAR SR
N=Z 7] Hi )
C=7[a] F AR AR

31

LastPx

Z

Price

T BT — A A R A

32

LastQty

L=
=

><\P ><\P

Hﬂlm &

H

Qty

T BB — A E (K B AR

34

MsgSeqNum

i
i
EPSNEE

Jo

SeqNum

35

MsgType

T
o
T
=

String

HEFT
HERR, AurmeE, HWEMNE=ZAE. 3
SESGH BB BLUTTFk, 1 UL, U2 4. 3
RRRIEUA -
0=:00Bk (Heartbeat)
1= 3R (Test Request)
2=H R iEK (Resend Request)
=254 (Reject)
4=J7"5 E ¥ (Sequence Reset)
5=7E4 (Logout)
8= ATH 75 (Execution Report)
9= #iE 4 (Order Cancel Reject)
A=%3% (Logon)
D=#1iT % (Order — Single)
E=H1iTHiEH (Order — List)
F=H{(*#. (Order Cancel Request)
G=1E . (Order Cancel/Replace Request)
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F44 BURTHE (80

Tag

B4

B4

HmRn

L

H=1T R Z&E R (Order Status Request)
e=iFE#15 iR (Security Status Request)
=iFZ5{5 52 % (Security Status)
BI= 17 ¥ £ ¥ K ( Trading Session List
Request)
BJ=T1i3%Z%{ (Trading Session List)
U001=1:MHE 4
U002=VE MHE 2 AT i
U003=iEZ+ 17 1%k

Herv SZUEZRAE 53 it STEP 228 53 ¥z #% 11
1 F B9 B 2R (MsgType) 7 B. 5 SH IFZR48
ST A2 5, BARUR R
U006, f£ SZ LI 5 iR 551
B, 8 SH RS A2 5 FT AR « B s U007,
TE SZ UEHAE G s : BIIRS PATHR
£ SHAEFR L 5 s : b U008,
1E SZAEFAE G TR : fRilbefi), £ SH
UEFF2E 5 3R s B IOS AT i 55 U009,
TE SZUEFZ G RR: RIESEWE R,
TE SHAEH R 5 TR B R PAT iR -

36

NewSeqNo

WHE S

SeqNum

HHETFS

37

OrderID

PR TR

String

MR SRS TT CZ5 T T HIT RS,
FEAL by H N R ARIEME— . XTE5 H T8, ATEL
FEAZIR A R 5 H 3]

38

OrderQty

AR

Qty

T U SR B

39

OrdStatus

TR

char

WERLFPRES, BUH:

0=#7 (New)

1=8 3 3 (Partially filled)
2=CiAZ (Filled)

3= K5, (Done for day)
4=C 0 (Canceled)
6= (Pending Cancel)
7=E.4 1k (Stopped)
8=E4t (Rejected)

9=\ %% (Suspended)
A=F54bFE (Pending New)
B=C.il"5 (Calculated)
C=t.i#] (Expired)
D=C'#:% (Accepted for bidding)
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JR/T 0022—2020

Tag

B4

B4

HmR

L

E=f5##t (Pending Replace)
Z=34E3Z B 1T B 820 (Non-trading order has

been received)

40

OrdType

T

char

TTEEA, A

1= (Market)

2=[R4 (Limit)

3=1k4 (Stop)

4=1E3PRA (Stop limit)

6=7r B Fr (With or without)
T=RRMBLEELF 4 (Limit or better)

8=PRAN & s A (Limit with or without)
9=%:T-JA) (On basis)

D=L (Previously quoted)
E=LRERIEEN (Previously indicated)
G=4MLE3#: (Forex—Swap)

=24 A RRAY, o)A 23 AE NS T 45 R A
A T A ( Funari (Limit Day Order with
unexecuted portion handled as Market On
Close. E.g. Japan))

AT T, W RAT BT, A%
RHAY SLRIAE BN T (Market If Touched
(MIT))

K= fir 1T SR AT & 0 Fe DA, (Market
with Leftover as Limit (market order then
unexecuted quantity becomes limit order at last
price))

L= b iRIe4G M, 18L& (Previous Fund
Valuation Point (Historic pricing) (for CIV))
M="TRH4 EM, MK (Next Fund
Valuation Point —(Forward pricing) (for CIV))
P=H:% (Pegged)

T=vKili (Iceberg)

U=ATJ5 i fl

V=X 5 el

W=tz L TLA

X=WilZZ 5 (Block Trade)

Y=M73 % (Negotiated Trade)

Z=4E%Z 51T #. (Non-Trading Order)

41

OrigClOrdID

JRUG A 5 % 7 T

String

Z HIAH T (9 ClordID, F T-HR s & 4
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x44 BuETHE (80
Tag B4 B HERR Ui
IR L
42 OrigTime B4 A Bt [A] UTCTimestamp et A= R A], R VT A SR [A]
fa/R iz BP0 ST Re A ik, BUE:
43 PossDupFlag AREE AR E Boolean Y=m At
N=1 KK i%
44 Price i Price FERANG
45 RefSeqNum KEGH BT 5 SeqNum HERRBHEE TS
48 SecuritylD WA String iﬁ‘#ﬁ B, Rt SecuritylDSource 54
i
49 SenderCompID S AN String Rk TS
50 SenderSubID RIETT FARRFF | String RIETTTAS (WnAg 5 51)
52 SendingTime R I ] UTCTimestamp TH BRI [R]
WERLSET I, HUH:
=% (Buy)
2= (Sell)
54 Side KST5 1) char F=3R Rl B A
G=F7R Rl B A
D=H1Jlf
E=J ]
55 Symbol S5 FR String TR bt L BRI 2R
56 TargetCompID RN T String O ]
57 TargetSubID BT FARIRAF | String BT N L ARES
58 Text BN String H Hg LA R
VTR RN A SR, IRE VG -
0=4HA% (GFD)
1=HUHATA % (GTC)
| E—— 2=At the Openin‘f‘g,ﬂ:ﬁﬁ%l (OPG)
59 TimeInForce ” char 3=RIEAIBGE (10C)
4=42HBI (FOK)
6=15E HMRTA X (GTD)
7=At the Close W% 4L
A=Good For Time £ 3&H A1 2L
60 TransactTime HLIN ] UTCTimestamp 1T ER B AT B g B 1]
Lo E T B s, HAME—,
66 ListID T L String USRS HAT BB ORAEME —, AT DAAETT A5
ARV IDNIEE!
67 ListSeqNo WHRIBRT S int W RIE R BT RN T 5
68 ToNoOrders T - FR7RAE A — ListID N AT A3 1 B 93T 5
i, A BLSCRRE S &
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Tag

B4

B4

HmR

L

73

NoOrders

IR

NumlInGroup

AN

75

TradeDate

25 HM

LocalMktDate

ITHHIR ] (CH D

71

PositionEffect

FeFe

char

TEErra, HUE:
C="Ftx
O=JF &

&9

Signature

s

data

90

SecureDatal.en

AR KR

Length

IR

91

SecureData

L&

data

T Eodia bk

93

SignatureLength

By KE

Length

B A B 7 5L

95

RawDataLength

T A K

Length

TR A (17 1 £k

96

RawData

Tttt XA

data

Tk s, AT ALE. WORD A

97

PossResend

A REE AR S

Boolean

FoniZ i BT R R IERE (R 7 27
5, HUE:
Y= REE K
N=T5 A%

98

EncryptMethod

& T

int

Iy, HUE:

0=TC = s HAh in% 777% (None/other)
1=PKCS & i (FAH)

2=DES % Jii% (ECB )
3=PKCS/DES Jn# 5% (FAf)
4=PGP/DES JIN% J7i%
5=PGP/DES-MD5 Hl# J5 %
6=PEM/DES-MDS5 1% 77 %

99

StopPx

1L RS

Price

1EHifirts

102

CxIRejReason

AR £ R

int

MR RS, UE

0=fil . KH#e (Too late to cancel)

1=ARH1T ¥ (Unknown order)

2=Hi%&J5 [~ (Broker / Exchange Option)
3=IF{E#JH (Order already in Pending Cancel
or Pending Replace status)

A=A BEZH A5 (Unable to process Order
Mass Cancel Request)

5= B B AN AL (OrigOrdModTime did not
match last TransactTime of order)
6=IXF|EE ¥ (Duplicate C1OrdID received)
99=FAth Cother)

103

OrdRejReason

TR AR

int

ITRAEA R A, TUE
0=27 7 / 2 % FT 1% Bl ( Broker /Exchange

option)
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Tag

B4

B4

HmRn

L

1= HEY: (Unknown symbol)

2=A% %M (Exchange closed)

3=1T BT R (Order exceeds limit)
4=1] L KIR (Too late to enter)

5=AH1TH (Unknown Order)

6= & i ¥ ( Duplicate Order (e.g. dupe
CIOrdID))

7T=5 3L AEH (Duplicate of a verbally
communicated order)

8= 1T ¥ (Stale Order)

9=Trade Along required

10=JERUK P (Invalid Investor ID)

=S FF BT 45 4E (Unsupported order
characteristic)

2= &%k FF R A (Surveillence Option)
13=$&4#%1% (Incorrect quantity)

14= % & 4> B #5 ®  ( Incorrect allocated
quantity)

15=AK 41K 5 (Unknown account(s))

99=H:Ath C(other)

100=2 53\l 55 B e ARG 2

101=Z4E H AR

102=1E%715 1

103=3K3T B4 A SISXX.XXBLDW [fJ4#

Hifk: =

104=321T BLAR A2 SISXX.XXSLDW [1)%
Hifh: =

105=1T F % & i H SISXX.XXMBXL (1 [}
f8;

106=ZFLAN % A 42 SISXX. XXIGDW (1544
%

107=1EFIK & A HE R 4%
108=3RVE M ZFENL 55
109=HAFFBE 1E 2 F* A e vrk
110=WTCLBZ & ‘2’

L11=22 Gy 3R R S Fo Vi
112=1%2 5 V55 BT oA E S AIE S
13=1ZIEF# K TR 5 i iE
14=ZAE B T AT 2 5

58




*44 BURTHE (80

JR/T 0022—2020

Tag

B4

B4

HmR

L

115=2: 5% 1 55 B ol 4 Kl o
116=1EF7 K /- 4 48 K Bl AA 3
117=25F V5B HEA L
118=%Z 461 747 DELETE #rid
119=[aI 324
120=25# 1 4% ot s

121=f% RS

122=/2 & R

123=tr it i

124= kg 1A

125= kg 4 1%

126=H & Ei%

127=4 5B

128="H1 &7 it

129=lK ;2 ik

130=4% 4k 1k

131=[r] %

132=AE 4

133=FF IR

134=2 53155 B o0 o sl 55 AR
135=TT 73 < H I 2 1
136=FF T8t B 4 I8z [l 255 1
137=BUIFATRZE 1

138=ETF Hlj%k k-

139=ETF I8 [F1%% 1k

140=ETF A=#8 4  AX FRIa2s 1k
141=ETF HII$ 55 4 T 7 A 2
142=ETF I [m] f 564 08 Bt A 2
143=ETF FRl I 4 & AL L 5] IR
144=ETF 2400 <5 B AR I A5 55 25 PR
145=ETF 2800 & B ACH I BAMRIMIETR A
ke

146=1ZIEF7 45 1L Rl 2 S
147=1ZIE S 45 b Rl 25 32
148=To 3401V 5% 25 51

149=3L32\h 5% 1E

150=H1R T ZFERT FIGIE AL T S 3058 5
TR E BRI S

151=ETF 8 [m] s 2 | 8¢ e e o B )
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Tag B4 B4 HiaRn L

152=ETF R 24 B H 0 e b PR )

203=TERGIEFAHY (Invalid stock id)

204=3E%Z 5 iF 1] (This stock is not in trading

hours)

213=iFFH 4 HE#L (Stock is suspended)

214=Z W EA S 544G T M (Orders not

accepted for this stock during open period)

215=T3K*5 (Invalid client account)

216=Z K5 Ks B ER S HH 5% H
(Your firm does not own this account)

217=k5 B4 (Account is suspended)

218=TLRN S (Invalid price)

219=H#M A BENZE (Price may not be 0 for

a limit order)

220=1 /M % 5K & (Minimum price Step

is...)

222=Mr k& i (Price is out of range)

224=T % ¥ (Invalid quantity)

225=H1 Rk FE R KT 0 (Quantity must be

greater than 0)

227=HR B E AR /NP (Invalid quantity

for minstep )

228=HI k& M. A KT (Order quantity must

not be more than)

229=i# i BR & ( Holding limit would be

exceeded)

231=R &4 £ (Insufficient account balance

for sell order)

234=R ZE R B H PR & (Holdings limit on

stock would be exceeded)

235=Unable to find base stock for rights

243=HLHIK 5 A BE KL IES

244=8 K5 ARERA

245=ARe il TR E CH LTI

246=ARefteE (HZHD)

247=ARe TR E (AR ST

248=SH 1 S F L g5 A Rl A RVFROH AR €

271=ZK 5 OB TER S 58 L5 5ot

22=KR M FR EARESL 5
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Tag

B4

B4

HmR

L

401=TCRHAF B1ARHY (Invalid trader id)
403=JC Wk /75 (Invalid order number)
404=f A B #t (Not your order)
405= 5 A A (Account differ)
406=F5ZE AN A (Stock differ)
407=L3E2 A (Buy Sell differ)

2001=H 4% (Date error)

2002=H [ 4% (Time error)

2003=2#T ref F-BUER A 1% (Brok-ref error)
2004= 5 Hi 4% (Account error)
2005=3K 3z Hi4 (B S error)

2006=1%H5 Hi 45 (Stock error)

2007=A#% 4 (Price error)
1100=Z#E5 KK (Weituo number too large)
1101=1 3% ANILEL (Record not match)
1102=FHE R (Weituo faulted)
1000="E¥% IR (Invalid status)
1021=1t % 5 H45 (Rec-num error)
1022=1EZ7 K 5 #1% (ACC error)

1023=iE 72U % (STOCK error)
1024=3%Fhr E45R (B/S error)
1025=fr # 4% (PRICE error)
1026=# & 4% (QTY error)

1027=H 7Bt 1% (Field Date Error)

107

SecurityDesc

IEZF iR

String

W5 HER(E B, 7E STEP HH FH CAHE IR IF 25 1
HESLTER

108

HeartBtInt

Lok [a] FF

int

CoBRIERE (A )

110

MinQty

RN HRE

Qty

MR

111

MaxFloor

RPN E

Qty

FRERE

112

TestReqlD

DT RARRAT

String

R U NN ISP R e A EIPIVA: o PN T
SO

115

OnBehalfOfCompl
D

AR TT AR R
¥

String

AT & =J7 KIEHE, feREGRET A
7 4%H5 , SenderCompID 1848 B 55 = J7 A FI4%
i

116

OnBehalfOfSubID

WA IIETT T AR

I

String

MTAE =T RIEH S, TYRIRKIETTAE
5 A

117

QuotelD

Wetirbril

String

etirtrif

122

OrigSendingTime

JEUR &I TR

UTCTimestamp

W RAE R, TR ERE, EaJR
GV B R IA I (]
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Tag b Hrh s g € it il
MTRFSERHE, fangmEshen, i
fE:
123 GapFillFlag B 1AM 4 Boolean YT RGN AL, R S
%% (Gap Fill message, MsgSeqNum field valid)
N=/7 5 EE-ERHE, HEFTHILH
(Sequence Reset, ignore MsgSeqNum)
126 ExpireTime VI R [A] UTCTimestamp I ELAT R )
AT &E=J7KIEHE, fRHE&ETA
128 DeliverToCompID %%ﬁq&ﬁﬁ " String FHS, TargetComplD 45 B 4 =7 A 7
" R
129 DeliverToSublD AW T 5 String RAT&E=JrRIENE, Bs&Rl0TA
WRF A
131 QuoteReqID frpif =K ID String MK ID
132 BidPx FAR A Price SAR A
133 OfferPx FARAY Price LA by
134 BidSize FH Qty S
135 OfferSize SHE Qty LHE
136 NoMiscFees ZRTPR 255 %0 | NumInGroup J T ok FH B2 2 2H 2R B VR
137 MiscFeeAmt R I 5k FH 4 Amt S ﬁ)ﬁﬁﬁﬁﬁj
i W 2 I 2t FH ) 2l P 228
H ?ﬁﬂlﬁ:
1= %% H (Regulatory (e.g. SEC))
2=Fi (Tax)

3=f4% (Local Commission)
4=2F %% (Exchange Fees)
5=ENfeFt (Stamp)

139 MiscFeeType AR I %R 2 String 6= % (Levy)

7=5'& (Other)

=M k& InfE (Markup)
9=y % Fi (Consumption Tax)
10=FFR2 5 (Per transaction)
11=5:4%% (Conversion)
12=X3 %% (Agent)

13=it %% (TransferFee)

140 PrevClosePx WE H UL Price WE H W S0

RS EEERN T R R E BN
Y=Yes, i # B % J¥ 5 (reset sequence
numbers)

N=No

141 ResetSeqNumFlag | 55 BEikirE Boolean
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Tag

B4

B4

HmR

L

142

SenderLocationID

I TT I AL AR IR
¥

String

THRARETTN AP R

143

TargetLocationID

BT 7 A AR IR
¥

String

TR N AP R

144

OnBehalfOfLocatio
nlD

W % 77
i

String

MT A8 =T7 RIEH S,
J7 N GBI

CEAMNEISYAYCY ¢

145

DeliverToLocationl

D

I AR T
PRARSF

String

TR =T RIEH S, 1RUIH B R& I
J7 N GBI

146

NoRelatedSym

N

NumlInGroup

TR B AT ML

148

Headline

A

String

AN

A RER S TR, R 128 T

150

ExecType

AT

char

PATIRE A, 5 OrdStatus LA, B

fH:

0=#7 (New)

3= K52 (Done for day)

=0 H0H, VHEsEL S RN B S
(Canceled)

5=c.&% ¥ (Replaced)

6=1F474 (Pending Cancel)

7=, 1k (Stopped)

8=E44 (Rejected)

9=[LJEZE (Suspended)

A=f74b3 (Pending New)

B=C.il'% (Calculated)

C=C.id# (Expired)

D=E3)Ki% (Restated)

E=### (Pending Replace)

F=h A2 B4 il 3¢ (Trade (partial fill or fill))

G=HZ B (Trade Correct)

H=pZZ 4 (Trade Cancel)

=1 HRES  (Order Status)

151

LeavesQty

PR HE

Qty

PERUBIY IS o& DR T Nib)i &

152

CashOrderQty

T I g <A

Amt

il LOF A 445

159

AccruedInterestAmt

B2

Amt

(SAEPIR ez VAT i)

167

SecurityType

EZE5

String

TRANIETF SR, £ STEP AR AEH]

203

CoveredOrUncover

ed

e AR

int

H AR, fTEMTSIEE
0=Covered, FR& A
1=UnCovered, F~EiE G

207

SecurityExchange

RN

Exchange

54 GB/T 23696 fnife, Horh:
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Tag 4 B4 HRA il
XSHG=SH F##22 5 it
XSHE=SZ iE4#3 %) it
225 IssueDate EHHM UTCDate T
T S Y
231 ContractMultiplier | #4745 L4l Percentage gii;iﬁ;mﬁﬁ@# s
BTG R, HUE -
0=1Ji® (Snapshot)
63 SubscriptionReques — char 1=k EE + il 5% ¥ #r  ( Snapshot+Updates
tType (Subscribe))
2="2 W& AT PRI+ T E B8 (Disable previous
Snapshot + Update Request (Unsubscribe) )
268 NoMDEntries 17154 B AN NumInGroup R EAN L
1715 % H 20
0=3% (Bid>
1=5 (Offer)
2=t (Trade)
. . 3=18%1 (Index Value)
269 MDEntryType 1T 4% B2 char 4—4FFBE (Opening Price)
5=4 U AL (Closing Price)
6=25 M (Settlement Price)
7=fx it (Trading Session High Price)
8=1pf%A (Trading Session Low Price)
270 MDEntryPx 1T % HiNtg Price 17154 B v %
271 MDEntrySize TE% BEE Qty 1154 B it s
272 MDEntryDate 1TiE % H B UTCDate 1715 % H it H
273 MDEntryTime 1718 % H ) UTCTimeOlny AT1 2% H T )
T AT (25T . GB/T 23696
brife, o
275 MDMkt (ENCEENIE Exchange XSHG=SH {532 5 5
XSHE=SZ UE#2C 5 fit
290 MDEntryPositionN | 1714 2% H ¥ 324% . 17152 B £E2#/ PS5 (MDEntryType N 0/1
0 Frs NSRS
RS
e AR
291 FinancialStatus B=_L1ii A @A | String AZ b I:Eﬂ ﬁﬂ:ﬂg%ﬂj
SERR B=_E T AR A R i
. % TR s \FRRES,  BAA % RE
= EANGINEIEN

JNFRES, BLE
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Tag

B4

B4

HmR

L

1% 5

292

CorporateAction

P AR R 2 R

MultipleValueStri
ng

JBRAR R SR, AR R B 46
A RO «

A=BRB S (Ex-Dividend)
B=F4H (Ex-Distribution)
C=F#L (Ex-Rights)

D=t (New)

E=BxfiiZF S (Ex-Interest)
N=I1E%# (Normal)

297

QuoteStatus

AR

int

AR
0=Accepted, 5%
5=Rejected, FHA

300

QuoteRejectReason

T T R AR 2 R
A

int

E A HIRIE AR AN, IR

305

UnderlyingSecurityl

DSource

FLAHIE SR AU

String

FERUETFA LA IR

309

UnderlyingSecurityl
D

FERIIE S5 HART
BIARED

String

BUE. ETF. HEATA i B RHE 20,
% I, SecurityID  (48) 1

324

SecurityStatusReql
D

UEZ7 15 218 R

==}

=

String

UEFF A5 RN ME— G 5

325

UnsolicitedIndicator

B RIERRIR

Boolean

T 2RH B2 B IR R M R SR T
B RIS

A R -

Y= B E3hAKIE

N=YH 2wzl k%

326

SecurityTradingStat

us

int

T oRE, WE:
2={Z}# (Trading Halt)
3=1K%&E (Resume)
101=4% H ki
102=44 5 H i
103=1EF R4
104=_EP5E K AT
105=_EMSa i R AT
106=IE i+ 4 744

335

TradSesReqID

LSRRI

String

52 5 BV SR S I — 2 5

336

TradingSessionID

5o BRI

String

T o EARR, BUE R (CLOSE. OPEN,
BREAKI . TRADINGl . BREAK2 .
TRADING2)

338

TradSesMethod

W52 5 J7ik:

int

WIH3E 57
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B4

HmRn

L

1= 75 R %
2=W4/r % % (Open Outery )
3=X{J5 (Two Party)

339

TradSesMode

WIHE SR

int

W73 G A
1=248 01
2= 5

3=pdh GEWAS)

340

TradSesStatus

int

LaRIRES
0=ARHIRA (Unknown)
1={## (Halted)
2=JF#% (Open)

3=i#% (Closed)
4=THIF AL (Pre-Open)
5=TiA#L (Pre-Close)
7=#E#Z (Suspend)
11=IE% % % (Trading)
21=1¥ (Break)

341

TradSesStartTime

52 Gy BT F UG I 8]

UTCTimestamp

A2 Gy BEIT AR 8]

342

TradSesOpenTime

A2 Gy AT AL I 18]

UTCTimestamp

A2 Gy BT AN 18]

343

TradSesPreCloseTi

me

A2 Gy A TR P I
IE]

UTCTimestamp

A2 5 BT HIS 18]

344

TradSesCloseTime

A2 5y 3 5% TN 18]

UTCTimestamp

A2 Ty 3 9% AT T6]

345

TradSesEndTime

A2 5y A 45 RN 18]

UTCTimestamp

A2 Ty B 55 RN 18]

346

NumberOfOrders

s HER

int

ITH%HER

347

MessageEncoding

TH B iR

String

TSP g I ) A 4 i 28R (I ASCIT 1))
BUEYE -

1S0-2022-JP (f4 1SO 2022 #wfihrife, for
using JIS)

EUC-JP (for using EUC)

Shift JIS (for using SJIS)

UTF-8(Unicode FF4wf4 , for using Unicode)
GBK (GBK JU7gfidbni, v E KK Hrin
WAL

BIGS (BIGS {74 bnife, i E B &
D

354

EncodedTextLen

G i SCAAK

Length

EncodedText 35 1) 575 4.

355

EncodedText

G SCA

data

Text B 9w i 2, 13 A MessageEncoding
BRI gD T2, WERAEA, R [ A
Text 38 (] ASCII i)
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Tag

B4

B4

HmR

L

369

LastMsgSeqNumPr

ocessed

% I AL EE BT

Jo0 &n

SeqNum

BB — RO A B B, W LAE
SR ARG, FITXTT T ARG DL

370

OnBehalfOfSending

Time

AL [R]

UTCTimestamp

cL i G

371

RefTagID

LIPS RS

int

T F1# Tag

372

RefMsgType

FHRTH B2

String

Bl AT S 2

373

SessionRejectReaso

n

iR

int

T2 B4, faninga)si, HuHE:
O=AEAE TIN5

=19 8 AP b i 13 2R
2=1Z%H B LA e Sk

3=RE IS

A=t R

S=IHUE A R GG D

6= fE A% A iR

TR R

8=R L

9= F BRI AR 5

10="R 1K) [B] 455 52 £ 1%
LI=TERE B A

12=XML %iF45 1% (XML Validation error)
13=[F—sZ I (EEE D

VA=A 7 Rl B i

1 5= 5 A 74

16=18 53 4H 5 52 VB4 1%

17=4F data Zdfs3drh B 5 58 £F<SOH>

378

ExecRestatementRe

ason

HIR R A

int

A5 W55 75 B R BT IR b 45 28
PAT IR, U

0=GT Corporate action

1=GT renewal / restatement (no corporate
action)

2=I13LEE M (Verbal change)

3=ITHREH EM (Repricing of order)
4=2 40 NiEFERL (Broker option)

S=HRor T EARLL, WS 5 AR AR R4
(  Partial decline of OrderQty (e.g.
exchange-initiated partial cancel))

6= 32 % 4% 1L B (Cancel on Trading
Halt)

7= & 4t B BT (Cancel on System

67




JR/T 0022—2020

%44

iR (4

)

Tag

B4

B4

HmRn

L

Failure)

8=T1 3%/ 5y B e B AL (Market (Exchange)
Option)

101=[% {53 [7] %) £ B )2 I7) i ¢ ( Repurchase
Settlement)

20106="7" B HUE H %
20107=ANSCRFIH B2

29999=F

381

GrossTradeAmt

JRAZ A

Amt

WAL 440 CumQty x AvgPx (Currency #.47)

383

MaxMessageSize

RATHEKE

Length

LR S EPSYiNE G ONS k|

384

NoMsgTypes

HRRAA L

NumlInGroup

4 MsgType FIA%

385

MsgDirection

char

EELINERSYA L
B Y

S=i% (Send)
R=FZIX (Receive)

386

NoTradingSessions

NumlInGroup

FRERNZ 5 EAH

387

Total VolumeTraded

Qty

AT AR, AR R

394

BidType

Wt

int

R TE R LB G fs,  HUE G

1=3E A FF#E X (“Non Disclosed”Style (e.g.
US/European))
2= 2 JF B K
Japanese))
3=TCHMAbE (No Bidding Process)

( “Disclosed”Style (e.g.

396

NoTradingSessions

Lo A

NumlInGroup

R

423

PriceType

iR

int

ks FBAED, A

1=FH 45kt (Percentage)

2=FF AL, FREE S (per unit (i.e. per
share or contract))

3=[# e # &, 4% {E (Fixed Amount (absolute
value))

4=Hr f1- K T b5 ME E 4 S (discount —
percentage points below par)

5=4h W5 - T AR H 4 s (premium —
percentage points over par)

6=15 B 1 B Z A6 22 (1) s 3 (basis points
relative to benchmark)

T==A T BEFUR A A=A H 554058 0
A K2 (TED price)

8==H H i Bt & R A=A H 585036 704
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Tag B4 B HERR Ui
RA NS ZE (TED yield)
TEMPAELEE B, 1R MR 2 E s
434 CxIRejResponseTo | fi a4z char 1=
2=fE
878 PartyID MUACREYE, WA PartylD Ni%
BN I, BUEAKR T PartyRole
1) PartyRole=“Investor ID”, %2 (equity)
I=HhE# % # %5 (Korean Investor ID)
2= 7 QFIl ( Taiwanese Qualified Foreign
Investor ID QFII/ FID)
=56 % 5 K /' ( Taiwanese Trading
Account)
4= K P53 1 Je 5 id 5 (Malaysian Central
Depository (MCD) number)
447 PartyIDSource 2 5775 char 5=rh[E B E %5 (Chinese Investor ID)
2) el
B=SWIFT 4R 1714 (BIC (Bank Identification
Code—Swift managed) code )
C=lEHMHS 5EWIRT (Generally
accepted market participant identifier (e.g.
NASD mnemonic))
D=FFH H & LA ( Proprietary/Custom
code)
E=ISO EZH#[X 8% (ISO Country Code)
F=2Z Z|H M) hik (Settlement Entity Location)
448 PartyID Z 57700 String % 57754, 454 PartyIDSource I PartyRole
feE 5t BE:
1=%37 (Executing Firm)
2=f5 &4 N\ (Broker of Credit)
3=%"%i%5 (ClientID)
4=75% 7] (Clearing Firm)
5= % & Y9m'5 (Investor ID)
452 PartyRole S 575 fat int 6=/41/2 7] (Introducing Firm)

T=11 4 N A 7] (Entering Firm)

8= A o A E A 7] (Locate/Lending
Firm (for short-sales))

9=3 &M N K /" 4i'5 (Fund manager Client
ID (for CIV))

10=55% 3 (Settlement Location)
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Tag

B4

B4

HmRn

L

=1 B & & & 5 7 ( Order Origination
Trader)

12=%2 5 4 (Executing Trader)

13=1T B #2 /A7 (Order Origination Firm)
4= %G5 5] (Giveup Clearing Firm)
15=AH R [E5H A F (Correspondent Clearing
Firm)

16=#U4T & 4¢ (Executing System)

17=X4 77277 (Contra Firm)
18=XJ7iE 5 A7) (Contra Clearing Firm)
19=%tBh/A 5 (Sponsoring Firm)

20=X}F/A 7] (Underlying Contra Firm)
21=iF5A1#) (Clearing Organization)

22=2% 5 i (Exchange)

24=% ' (Customer Account)

25=%F M. j& ML (Correspondent Clearing
Organization)

26=XF M2 N (Correspondent Broker)

27= % 3= J7, Wk J5  ( Buyer/Seller
(Receiver/Deliverer))

28=FE# A (Custodian)

29=r ALK (Intermediary)

30=FCEEAN (Agent)

31=F#EE N (Sub custodian)

32=%2z N (Beneficiary)

33=2%3 N\ (Interested party)

34=IEHL# (Regulatory body)

35=a At (Liquidity provider)
36=% A% % & (Entering Trader)

37=X7728 % b1 (Contra Trader)

38=# %Mk ' (Position Account)

39=XF 7 ¥ % & 45 (Contra Investor ID)
40=#4 NJ537 (Transfer to Firm)
4000+="1 B 45 14075 H € X

400 1=AJ7 BN AR
4002=3F J7 LA

453

NoPartylDs

S 5T

NumlInGroup

5T

454

NoSecurityAltID

# VAR SR AURD A

#

NumlInGroup

S AT AV
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Tag B4 B HERR Ui
455 SecurityAltID F RIS String zggzg@,ﬁESSmmmmm%mw
FHIRIEHUDYE, WHA SecurityAItID Ji%
N I
A RUE 5UE 23 S 5 (SecuritylDSource) 1
456 SecurityAltIDSourc SIS | Sting [,
e 4=ISIN
(100+E AT W EBAED
101=SH iE %38 5 it
102=SZ UEF+38 5 fit
460 Product EFFAL S int FRANIEZR A, £ STEP HRAE
CFICode ilF # 2% . CFI %% f% , CFI ¥ %% 55 B fF & GB/T
461 CFICode String
5 35964-2018 I
MERFRE, FRZ RN UE R ¥ 2
TestMessagelndicat (TR, TR
464 pIREW Zn Boolean HAE Y
o Y=True
N=False
. TradeReportTransT | B3 FH 4 3 55 2% String e F 26 K
ype il
516 OrderPercent PR Percentage PLAAE
WRTAHRA, BE
PN s E Y 3
101=22 5 JIr ik
29 OwnerType TEFAERE | i @k%ﬂﬁ%ﬂ@(@%ﬁm@%ﬂﬂﬂ)
Rt
103=HUH 55 & ke
104=F1E R 5 Kl
105=V 1 IR 55 42 ik v R it
523 PartySubID Z 577 15 String Z 577 1A%
529 OrderRestrictions TR String TR E
537 QuoteType KA int b et
541 MaturityDate I HH I LocalMktDate T =158 By H A
544 CashMargin fjf PR A b char A RIS AR IR (SZIESR3E 5 BT
552 NoSides side M NumInGroup side M4
553 Username 44 String P 4808 P RS
554 Password BN String =N
561 RoundLot 5 5 AL Qty ZAEZF T B B i, R AR AT SR

71




JR/T 0022—2020

F44 BURTHE (80

Tag B4 Hrh s HERR Ui
RN B AT S B
% RASTE SRAE 4 A A«
TradSesStatusRejRe | 32 5 # IR 18 K X%ﬁ/{# lf QETE @J?.
567 int 1=RFNBTE AL 5 BRI
ason 5 44 Ji A
99=H:Ah
B H RIS, RS
B R R | e e
571 TradeReportID o String FI A FRAR AR BAC AR ) P s R AR G 5 A
53
REL
572 TradeReportReflD 2 hf}ﬂ L String JR 2% P RS B AR a5
‘5‘
580 NoDates H i NumInGroup TR
Ak, AU SRR E, BUE AT B
RLTT % BATE X
A
B &%
o SN
TradingSessionSubl ~
625 b S TR String Fei
FE il
HoAth 5325 1737
iz R
FE B T )
BNV T
DiEBRREEERH, WRXRHELEE=FK
A » BRRE S =07 RiEN—MBEER,
627 NoHops BRER 3L NumInGroup ik, RIREE =TIy j ' f(
1224 OnBehalfOfComplD {ii I 45 %%, FE
F T BRI B AR
I {8 % = & 9 SenderComplD , 24 {f H
628 HopCompID NN AL Stri
op-omp RERA I ring OnBehalfOfComplID 3 4 2%
U {H 5% = 77 #) SendingTime , 34 f# F
629 HopSendingTi B Je Al UTCTi
opSendingTime kR R I ] imestamp OnBehalfOfComplD B 4%
KR Z % B , I {E 5 = 77 ) MsgSeqNum , 4 ff F
630 HopRefID String
1= OnBehalfOfCompID i 4 %%
640 Price2 kg 2 Price FRA 1 Ml 25 T =R A
QuoteRequestReject ]
658 A HE 4 S R int AR LR A
Reason
664 ConfirmID AET String AET
693 QuoteRespID A e 8 2 = String 5 Gy Bk 1) FR e i g5 (SZ EFRAS 5 BT
Wi MR, TR, FIX BUH
694 QuoteRespType A R S 1Y int 1=Hit/Lift
2=Counter
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Tag L B B4 HmRA L
3=Expired
4=Cover
5=Done Away
6=Pass
704 LongQty SR HR Qty SR, AU SRS B R
708 PosAmt BEPIPS i Amt SRS
747 ExerciseMethod AbEE T char B 55 b 2 2 551
s TradeReportRejectR | Jfi A8 H i 4% 35 4 - s HE A 4 R D
eason JiR
iE % T 2, 5 CFICode (461 ) B
762 SecuritySubType WEZF 2500 String SecurityType (167) LR UEFFZI], W
S, B [F] B8 CFICode B SecurityType
T HOR A 15 R , ITHORSE RME—FR IR, IR A AT RS
790 OrdStatusReqID String
5 HEPTREEHS
802 NoPartySubIDs ig AR NumInGroup HRERENZ 5T T
% 577 740K PartySublID (523) MR, I
EYEH
1= (Firm)
2= N\ (Person)
3=%%; (System)
4=Application
5=57k4z44 (Full legal name of firm)
6= bk, EriEhl, X, HEgmiY
( Postal address (inclusive of street address,
location, and postal code))
B FAE | 7=Eﬂiﬁﬂnjﬁ% (Phorfe number)
803 PartySubIDType o int 8=H T{54H (Email address)

9=Contact name

10=457E 4 K5 (Securities account number
(for settlement instructions))

11=45 53 M 5 ( Registration number (for
settlement instructions and confirmations))
12=25 5 yF M th ik ( Registered address (for
confirmation purposes))

13=Regulatory status  ( for confirmation

purposes)
14= 25 5 7 Mt 4 ( Registration name (for

settlement instructions))
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Tag B4 B HERR Ui
15=455 4K 5 (Cash account number (for
settlement instructions))
16=tRATA4Y (BIC code)
17=CSD  participant/member  code (e.g.
Euroclear, DTC, CREST or Kassenverein
number)
18=yF Ml (Registered address)
19=3E 4/ 7 4 (Fund/account name)
20=Hi#k LS (Telex number)
21=f£ 35 (Fax number)
22=iF# K FF 4 (Securities account name)
23=P &K 4 (Cash account name)
24=¥1"7 (Department)
25=Location / Desk
26=Position Account Type
828 TrdType ;EIJX IRLES int AS RO 2525
829 TrdSubType Eki % int A R T %200
eS|
834 Threshold Amount & HWIGRAE PriceOffset & HAIURERE
045 DiseretionPrice HONBRAIT B Price Xf L AR TR BRAN IRAT B, X BIRE
ik BRATIT S
856 TradeReportType FRAS AR T int JHAS RIS
880 TrdMatchID LG YT String LG9, AL HME—
eI Z b, BUE G
0=44%1{E (Absolute)
891 MiscFeeBasis HR IG5k H AL int . _
1=5E 547 (Per unit)
2=FH 4yt (Percentage)
914 AgreementID EAEE RS String 295 Mg ENYS5 & Rl 45
916 StartDate s H LocalMktDate A AL H I, AT RGER L H
917 EndDate S5 H LocalMktDate BABE AR E M, AT SR H
921 StartCash VIUGSE 5 Amt VU672 oy 0
922 EndCash W [ 52 5 < Amt W B1 52 By < 80
939 TrdRptStatus RS FHARARAS int RS FRARCIRAS
963 MDReportID TS BT int Lo TGS BT
1003 TradeID JRAZ R 1D String A2 5 BT RAZ AR Sy L ME— 1D
1020 TradeVolume AR Qty A B
1023 MDPriceLevel TS RAREAL int SESEAANAL
1080 RefOrderID WL SSHEE | String S5 T ¥ 5 5%l
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Tag B4 b4 g € it L

RZ AN ALEL BORME SR (U isim)
(7 N NS il A v - 8 e

1090 MaxPriceLevels SONIE- S int A1)
1 FoRFTEMBMA QP i)
BREEN 0

1093 LotType PRt char AR et

1116 NoRootPartyIDs 25 A\Ni544% | NumInGroup 25 NS4

1117 RootPartylD Z 5 A5 String 25 A5

1118 RootPartylDSource | &5 AMRAGIR char 25 AR IR

1119 RootPartyRole 5 \NRiBft | int Z 5 AR A
AT HR AR

1123 TradeHandlingInstr | J{A2 B R4 char 1=Two-Party Report, K
2=0One-Party report for matching, HMXECXT

1125 OrigTradeDate WITEEE 5 H LocalMktDate WIUERE & H

1126 OrigTradelD Zﬁ;ﬁgj d String WIMESE 5538 5y T A H iR =

1166 QuoteMsgID EF‘ i £ String BRI RS

1180 ApplID AR IR String R RN

1181 ApplSeqNum HEMPM AT | SeqNum TH SR 4 5

1187 RefreshIndicator SRR IR Boolean F USRI B2 B A B AT S 50E

1300 MarketSegmentID | iR String TR, TR

1301 MarketID QAN Exchange iR, TE

1328 RejectText 5 246 5 1R 3 B String 5 248 5 1R 13 B

1362 NoFills ;i%/ BRSE ) WL M

1365 FillQty RA A%y Qty R4/ R B

1443 FillLiquidityInd RA A T int TREE /R AR &
AR, FIX HEREE B SN R
A AFRZ ST tagl 137 +agl407 K —H4
W

KU SiTh, FIX HE5AR STI‘EP‘I' .207SZin.xz/+
1408 DefaultCstmAppl Ve B 1 | String Hhnxy MEHEEOHTERA, BAS T
1D SR A STEP 3¢ 7 # i e Qi & T A 5,

R VS RA R (Ver 1LOOYT,  AAR %8
5 y: STEP1.20 SZ 1.00; n¥cdd% o
J R A N (VerlL.OD I, AIr&EIHEE N
STEP1.20 SZ 1.01,

1472 NewsID News M—FriH String News ME—H7iH
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Tag 4 B4 HRA il
NoComplexEventTi N
1494 VCM A EHAAN L | NumInGroup VCM A E A%
mes
ComplexEventStart | ‘ )
1495 - WIS | UTCTimeOnly VA BT LG e 1)
ime
ComplexEventEndT ) )
1496 . A EHASE R R | UTCTimeOnly Vo 1 22 I (]
ime
1500 MDStreamID 71 ID String AT 1 ID
1635 MarginReqmtIngID | Z i) & %m 5 String RGEFF (GFHE) Bl EE NS
, TR AR |
1643 NoMarginAmt ” int ERLIELE YRk
SR, BUE
1644 MarginAmtType Ko it int 22=MarginAmt 477 I BUE A 2850
101=MarginAmt 24 fij I BUE vl &40
1645 MarginAmt K Amt &%
8500 OrderEntryTime LT ERL H AR ] UTCTimestamp VT 5 BRI (]
8501 AccountSecPosition | HE & Qty FEHE
HEMHE S
1=48EXZ 5%
DesignationInstructi | 2=1REX S
8502 e 4 char ”
on 3=EEE

4= [E filnl Eid
5= [ it [ Wy 4

8503 NumTrades RS SR int IR
8504 TotalValueTraded FRAZ G Amt FRAE 40
8505 LastPriceChange gLy, Priceoffset Mg Bk,
8506 TotalLongPosition | A#ZIfF & Qty AR ORE
IndustryClassificati | . ) TN — AT, KRBT,
8507 (NIZLES String . P e
on PR, (BT AR 26458510 RSERI5
8508 ShareFaceValue Ji% 25 THE Price i E=NTKIE
8509 OutStandingShares | & RITHE Qty MRATE
PublicFloatShareQu | _ . . .
8510 _ T Qty MRl
antity
PreviousYearProfitP . ) o .
8511 AR Price AR R
erShare
CurrentYearProfitPe - N ) .
8512 AR Price AEEBEBAE
rShare
8513 BidLotSize AR AL Qty ST BB IS A AR AR ) B
8514 AskLotSize SRR AL Qty ST B NN A R B R
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x44 BuETHE (8D
Tag L B B4 HmRA L
- N _ Wk B NASEN R, ST SRS R
8515 PriceTickSize Y=L Price
A AU
07 R TN IR SBAELSL TN R
. ZHOVIHE
8516 PriceLimitType RS HER char s Fer A S I S MR S
ZHONEI
8517 AuctionPriceLimit ié sl float LERMIRN S
0518 ContinuousTradePri | #4255 M R = foat e
ceLimit b
8519 DailyPriceUpLimit | #TEAN Price 4 F I R H1 A A% FR
DailyPriceDownLi - .
8520 - P 4 Price 924 BRI PR AR 44 TR BR
N=IE#
S=ST Ik
P=PT i
H=SH ilF- %% 3¢ & ik 2+ £ SZ WE3758 & BT AR
8521 SecurityProperties | %)@ char iﬁ FRTI—
Z=SZ L5 5 FITUEZR(E SHAE SR 52 5 AR HE
L=_ETiiJFt LOF 24
D=_E i PR RS i 2 Y LOF %4
F=AR52 5 T TR T &
NolndicesParticipat
8522 od Frig e # s NumInGroup IR R (&8
IndexinclusionIndic | 49\ $8 #0115 b Y= N ZIEHOTH
8523 Boolean
ator & N=# g NizFa Hot 5
8524 PERatiol [IE & float R R S
8525 PERatio2 LI float R -
G=H i %
IN= L IPO Hilly
IE=Ti{H AL PO H1I
IS=Z A K TPO H1Il
NonTradingOrdTyp | dEZC 55k 5591 ) NS=T {8 B & T A 8
8526 String
e KA CV=nlF 5155 4

CR=H] ¥ i 3 [ 5
EC=ETF Ffilly
ER=ETF Ji& [f]
EM=ETF {R1E 5 W
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Tag B4 B4 HiaRn L

ES=ETF fRIUF4: M7
EZ=ETF H U 08E [mi 55 <5 [l 42
OS=TFHE e\
OC=H it = 45 i
OR=H Jift 25k 4518 ]
OL=FF 72 4> 4
OD=TFHFH 4> 7 LT E
OF=H Jift =B 43 A% N\
OT=HTl 4 1 Bl
OV=TTTla\FE e 4
RI=ACEATAL
WE=BUIFATAL
WW=AUIEA] &
WC=AUIF Y

BD=Jfi #fl75 \ J&
BW=/Ti 11 5 th 2
PS=TC I 3 15 485 o 41
PF=f 4 5t 41 H.R &5
RP=TC B 3 V5 465 i 41
RF=JB 43 41 ELAR R
PO=Ti%Z %4

CO=ff BTz # Y
QBD=#R it N JEE
QBW=if/ t 22

MRS R, BUETEH:

2577 DesignationTransTy VI 428 - =B HE SR (New)
be 3=7FMHAE (Cancel)

8528 pmermnent | it | suine S5 25179

8529 VotingProposal BENES int WEWES, BUEERE: 0-999

8530 VotingSubProposal | & TFUES int BEFIUES, PUATEHE: 0-99
R, BUEGH:

8531 VotingPreference BEERA char =
2= %
3=
LRI, BUETEE

8532 DividendSelect PAEARUEE RN char C=3l& (P E40)
U=tp4i CiERED

8533 DestSecurity LN AN T String AN G R e S R NG R R AN
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Tag B4 B HERR Ui

AN T
A= \BGIE

8534 WarrantStyle TR A char A
B=F 5: K UBGIE
UN PN

8535 WarrantPutOrCall PN RN A char C=i\y
P=iii

WarrantClearingTyp PSS 7754
8536 BUIESS 577 20 char S=lEF45 5
¢ C=& %K
8537 NAV TLIEREHTR ] To1 0 B0
(DREHIEN

8538 TradingPhaseCode ;;gﬁf e String 7 i T AR B S B BURES
®E 5 CHATH THAH0ERSS, xR

8539 ValidationCode oS T] int PEAE IR PR R G IR & T 2R
GAr RS 579D
BII= 7] Hifi
BPT=3¢ il il
BQT=3E 1 Hik

8540 ReqID k45 SR String QNE=#R /1 [2 )%y
QCA=HRA [ W42 i [e]
RNE=HI4H5E 5
RNR=JH[F1%2 5

8541 TransactTimeOnly | T Bd i [&] UTCTimestamp 9B Bif ]

8546 VotingSegment HBA BT String SRS

8547 GeneralMeetingSeq | /R K&gmis String R RS

8902 NoSecurity Bn i s 2L int Rt e s

8903 DeliveryQty Bt A2 A H Qty et A2 H

8904 SubstCash Bl B AR Amt BB ANEH

8906 ExpirationType AR 7Y int ;ﬁﬂjsf% -

8907 ExpirationExeclnst | FIHIL{H 77 =X String FIEOTA, BT RIS

8908 ShareProperty Ji& 1P I String AT, T

8909 BidPositionEffect | EHFT-iz& String FI bR, MRS

8910 OfferPositionEffect | FHFT-iz& String FIPeird, AEMIRMIES

8911 ExpirationDays HHRR int HWARR, AR E

8912 TrdAckStatus z e R AR int FSAE B AR AR S

BN
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8934 VersionCode hRAARY String ARG
8935 UserNum AP 4H int HF#H
10076 ResendStatus BEIRE int HRRES
10077 ResendType RN int HRR
10079 ReportIndex CIE{F s = String [EHRIE S
10082 OrigTradeReportID ?ﬁﬁ IR String WA 5 & R iRk S5
AT H RS
10086 NoMarginItems RIEE% BN | int TRIE 425 H AN
10087 Marginltem RIES 2 H 2] | int PRIE 4% H 2851
10088 MarginAmount PRIE 4= 440 Amt PRAE 42 480
b T 37 B
10089 IMCRejectText 77 1 346 4 )R String bR T4 HLIKN T7 T 37748 46 )5 1A 3
Wi
10116 BidApplSeqNum ST RFER A SeqNum LT R
10117 OfferApplSeqNum | 27 ZBHER T SeqNum EHEFRTI
10183 PledgeeType JRLNER int BN
10184 Contactor BERN String e ) _
ATREEL S TOCTAY, FoRi® 12 DT
ARG E
WREE SR, KRR E 30 N
10185 ContactInfo AR String VRN 01 BaHEE (DA L 02 K
BERTE (DMAD L 03 TAERALHEE (DA
04 BEAHLTE. 05 fEE. 06 HITHBAS
10201 ChannelNo PIEARY int BB
10202 NoSwitch FFRAHL NumInGroup TFRA K
10203 SecuritySwitchType | JFI%25%) int FF R
10204 SSecurltySw1tchStatu EAR s Boolean TR
10205 EndOfChannel ARUTE 45 A Boolean ARE 45 bR &
10207 StockNum j:; R int G EARFEAA S
10208 NoMDStreamID (ERLEEIR 4 NumInGroup (NI
10209 RawDataFormat ik HEER Y | String g;iﬁé” FEg L, AU TXT. PDE. DOC
BEDIRAS
10210 AmountStatus BERES char 1=F A

2= A
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M X A
(FERMEMR)
N FAEZRSE S

P AL T UESR 52 5 BHfa A2 i Bl 30 A5 (14 225 S

FE LS H LI PIER L BB LS T T2 5F N AR S WS 5E DR RS K
R G 5 RG0S R MSTEP L O T35 2 5% RGUR RER, RN SCRAMIAC 5 fr ik O &
L5 AR Ty T I

s ~ -
8 54 A o —
X e L
i BELEDINHERSE
Iz 55| T e B R 4
= ™
S
fiHEsENHESR ]
MiHe SEE L i
A28 5 B ot STEP FF Hof O ]
\ y AN Sy BT O R 5

A1 NEIRESLA)
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Mt % B
(FTEMEMIR)
FIX frESIENLE

B.1 FIX&i&

B.1.1 HEFS

AT — 258 BB A — N E P 5 KME—dRiR, WEF SERRSIEERE T 1 ITHG, 84
SIS ARSI, HENZS U R A 0. i WA B RS T DU A e 3 Rk
H, I Rn, AEAFE 30T Bl R

RN HR WA AN BASL A B S, 2 EERIEN — I iy 3 RIEH B S, OF
AR B P 5 DLORIE T JE sk 1A A AN AL 2E

B.1.2 1Bk

TETH B A 2 IR ], SR X0 2= A U ok vH 2. o J8 e B3 S8 T DA S 35 8 O R 1Y)
RS o OBk [T RE B T8 FH 2 1 A e N AR5 I B 08 o 78 RIEATARYE B G, N7 B EEHr v B OBk (R B 1T A 4%
ok [ 5 B 18] 212 A5 BB BRI, 8 SR 25 H A5 218 S 32 52 5 A o SR X005 18 F A
EEWEE T
B.1.3 HEROIIEAM

T RSO3 T R T B AR s =, Y S eI R T ReAFAE B 2R, X Al B & R R E T A
BEASIN, DRI WA T B A S A I S AR 1 AL B . A AR AL B 7 v BT R BBk 1 ) 3% T R
RARFR OB S EPTE S U7 KIS ITE, P77 CIRENE R, i k% J7 15 SR B 2 IR 1
HE
B.1.4 HEREEXLZF

M) [, — A B R 13 SR T B R IR T RN, B AN e R T e S U v SR T R R B, R
ZIHEHBE AN B REEEFRE (PossDupFlag=Y) o Wi AbHEiZyH B2 Ry fEtE . BT 9ERE L
KR RIR R B, 0 2 BRI R R T S, (HRELeE BT RE XU, W AR I A] Ik [A]
IESCK B TREE AL, BTN BB EAR LA
B.1.5 HEEMAE

NIRRT REE A, WUAGRRIIT SAEAR S K A (8] N BCH BN, BE PREE AR AR 8 Ak,
A DL I 3 8 AT e ERT R AR SR E KT K 0% (PossibleResend=Y) , FHAEMBTIIE BT S . #07 N E
W% B, ROE B S A R (LT B S 5D REA S LR USRI A . %R BN
W SR IE S, FRE, BT E R RS, P DN T SRR A .

B.1.6 HEMIA

W PP SGR EE T IR 0 2 AR A 5, SR MR B 5 R B 11, AN SR RN B ORI AR A -
HR B B WO BN FTE R R E SCo FEN R 52 AFE 242 FoVFIN, i S Ak
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B.2 FIXiEE

B.2.1 FIXZEHMA

SR R A 4 T DUX R IR : BT A — MRS BF ST B I%, WA 2 Wi ]
PAZ YR W FF I S, LW T LU AR 51, 1 n] DL I3 XU MR U5 R 80k 40— il 5 fof ) 17 FF 9 2
WG, — RS TEEREE ARGEL 24N, 28R, W ERRR24/N DL B SR, WRERE KT
A5 RS B S BRI BT .

FIXGERE Y N=A0y: B, HEA B, 8.

FIX & & — AN EAFIXERE, Bl —ANFIXS g LLBBEZ AN & 5%,

B.2.2 &R

BRERAS AP @SR IER: . B0 IIAGE . T B AL FD IRIAG .

BRI AR TT 5 HUSCTT ST A i T

IIEAE KA TT KIEE T B (Logon) , 4EWUTINIE R TT S Gk . &5 BN ARG AUER)
VR, WA S WG TT B s e, R RIE— AN E SR BAE R R, A
WSR2 iU MIAE O — A B R MUt B BV 85 B (Logout) J5 K MIES: . Ak KIXTEHTH EIF
2 BB, PR LeE L N AR R 2 5 H A ) . 75 AR T W B STT  E sl B 2 Ja B 2
TIER ST e . 21l RS T7 nT DL B 5 SVl S22 S5 T 4R g HAE B

B SR A B0 NI AR IE SEINATE SRS S (TestRequest) J5 1EIR 25— BT[], AR5 1% BT IV
B AEARERSNTT ReAT Rz H R K o 13 I AT e 2 3 30— J7 S B0 J7 B4 — 20T B R R E K

WIEa AL R FRAE S il IR J5, KR TTERIOTT M E R R E R 5, R4 B B AE IS
. FEPHEEBERF 5@EEHEE T 58 (MsgSeqgNum) ki, K ExEEEMHEERFS (MsgSeqNum)
5N ER IR T — AN TUHE W S5 AT LR e R SR B a1 . [RIRE, Rk T I Rl
T RIERE RSB IHEEF S (MsgSeqNum) 5 T —ANTUH I B 75 AT HLECH B < B0 21 dik
M,

B.2.3 HEX#

FEVL EIGEATE R Ja, AT DIF G EEA TS B A e . P A A R0H B 2 AE “ 215 87 F1 “ R H
HE” oA RUA .

B.2.4 F%H

SUE I IR 45 AU B E 0T HAR A IE S TH S (Logout) FERLIT . 45 A& A W B Bl ik (1) 7
B S (Logout) , WHEXI T MAE CFEH . BRIt AN H B 7 UG S R MR IR, HERiRs Rk
%f@o

TERIEEHHE R (Logout) T, FIAIEMIAIERIEE (TestRequest) PAESRXTT7HILEHE R, X
BT ORUEA HILH B 7560 .

TESS RG22 0T, EBHE (Logout) AR AL T MAZSEREXS 7 FIIE FIVERH S (Logout) , XFEZS
FEWOTT — AN AR O BIHL 2 o A5 B R SR IGME B AU B fa , FRUSTT A v] I8 R B3 857 1S (Logout) »
WERBWTTHE— e N RN RA SR, Bastdta] LRI,

B.2.5 HEWME

PR 8 1 A7 R R B B AR i
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=TT ROZEF W NEET S, — M TRE, — R THIK.
MG R I B S 5 U BT S A AR, fREATE IR . (AR EEERE, R
WSk A2 )75 B -1 (SeqReset-Reset) YH S AT EAS IEALEE, (R AL 3238 B A 06 2 FE B 1)
RS AR BN B B S L RUA R B 55/, 1 B E % AT e E 2 AR & (PossDupFlag),
AR RAE T PEE AR NS RIZE R td, FFIF AT N LT n Rtk ik B 5t
AR, TR AR AW B IER, SOd Rk E RS K AR
MU BN E R AE RN, FR N AT DR B R PR = —
a) AENIER IR, HR NP RIEGEIE R EE S, XLEH B H BT S EEE TS, HE
AT ReE Z brE (PossDupFlag) BN “Y” .

b) AENIER RN, =k NRIETF5 E -GN (SeqReset-GapFill) 5., AIREEZir&
(PossDupFlag) BEAN “Y” , VAFRRMIBREE 2 RIHEE .

o) PENIEIEH BN, BHAKANKIETFHIX-EIR (SeqReset-Reset) JHE, FIREEEMisE
(PossDupFlag) BN “Y” , LAilE RS F2 .

FEGR CUIEANS R, AR EE RS 1T H B o B AR 2 —FPRE ik 1 )7 5 B8 - 1 A b
(SeqReset-GapFilD {H & . AFREEFKIENSIEHEL: Fx. FH. ERIER. OBk WHLiER.
g ER-E B (SeqReset-Reset) ¥ 5 & i%-H 1 3E %N (SeqReset-GapFill) o IXFES 1 HE 4434 B F 1%
N ME— T RE R B R E I 21T R

21t I R T M AR U SR 1)V JE DA R IR B T IR TR D7 B RO T 1 B CRE T T RE
HEFE (PossDupFlag) 1) o URBXLLTH B LA, ALBEERT, REHREITRAH ST 51 56 Bk
BT, i 2R e AT M 55 BB FH ) AR 2

R SRl 3 22 AN EE SR AN FR R ) 2 T S R R E— AN 5 B - 3EER (SeqReset-GapFill)
HERMARZ . %75 ER-ROIEANE R AE R 52 N NMUAKEE T 5. 79 EiR-G A
(SeqReset-GapFill) JHEMHITHERFS (NewSeqNo) NAELL SR BB H & AH BT 5+1.

TEGR SR SE R 5 > 28 35| BE R TC T 10 88 R AT N A 7 I HES FE 42 007 % e AT Tk AT Ab 2
DT I I n>m, n>m+1, n->m+2, . ERIE R, WITFE T KER ] 8 E S (PossDupFlag=Y")
FRit

KB BT 5 R LA i B T R AN DR o AT, BEXE B RARUANE, AbFEIE B
JP 5 2 R A E . £ B S T SR BT 5 KT U B 5 I T R R H 1 e

< B.1 HROEFLIBIEE

HERM BEXHH B S R P R 1

FKIZEJEIEF T RAB I — 2 2, I T VAEAER . RIS FH B A

e
v BRI, SEE L S B2 R LRI RIR -

NSRRI BRI, AR BRI R S A BRI A RIS, SRR R
A IEVERVE BAE R RN . R AEA SIS R4 R 1E. I
TEA IR B ] R N S 5T 45 R i, DRIV 8 R A AT A [l 2 BT A R B 5K

HR A AN TR E AR, BE AE B QR E AR DUIEANE B S R R T

HRIER
" RO R Eh .

A LB BT SRR . BOATE) P S E R -HE 1 (SeqReset-Reset) 5 5 H 1H7

R
TEREE MEFE (NewSeqNo) M F— k%1 BAMHN B2
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*B.1 BROEHCERRE (80D

H R

X B 5 R R TR A

J 5 HE -t 1A

JS2 ST B ) 6 5 Ak B SR o (B E A B DR T R R Bk AR T
IR A BRI AN S MR U e R, RO AT, AR BB T AR

1B B DL

PAT IEH (R LA
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Mt % C
(FTEMEMIR)

FIXSIEEE
C.1 SIEHEHIR

S S HARERIE IS, CRAECL TR & T U, I E X il R
U7 )T A R TR R

C.2 ILBEEE (MsgType=0)

OB B T IS A RO, TR SR B — R B

YEBNATAT— J57E ([HeartBtInt]FP, CoBkIAIRE ) W] P9 B4 RAEATATEE IS, 847~ 25— A0
e Bk 25, HERENEM— 57 ([HeartBtInt]+ [ & FRALH S [ ] B 8] P #895AH U BI04 %
B IR, = AR — AN DT SRV B IR H 2 WERTEIEZ J5 1 ([HeartBtlnt] + [A BEAL RS [0]])
IR P, A AR OB S, B4 T GER R, 1 H /R A S f2 IE 4 F . W) HeartBtInt
W EAE, WA e AEROBEE . JFHA L HeartBtint BUE £/, ATA— 5 &8 0] K I& M5
SRR, MOt R B AT A D BRI B

DRI 7 R A1 SR 2 T = AR 0B (Heartbeat) 1 S8 8 A 35 x5 77 3017 SR 1 U2 A 0 3X17s R b iR
£ (TestReqID) o XA H 5 E 1% Co Bk B2 W LI TE KT = A2 10, 1A A2 B i = AR Y

OB BRI C.1.

% C.1 LBk (Heartbeat)

Tag B PDhig BB
ARG R(ERS S Y MsgType=0
HARIE SRARRRF, R Wi SR g B2 e Co MRV 2., JU AL A
112 TestReqlD N
e/
PR B R Y

C.3 EFiBHE (MsgType=A)

BRI B REIESEH P A2 15 S S 5 X7 RGUIERE - 5% B RO AE 2 T T AR RE R U KA
BN

HeartBtInt 450 FH A 75 W17 A Lo Bk (1 8] (8] B% - CGEXUJT HeartBtInt B FIRED o HEEXUT H52)
SERUE,  HE AT 7 AL A B WOT IR A B o

FERWSOE ST BN, SO K I0UE AR TT B iy AR, JF BRI U 8 s i B AR AGE R R B
Wz, [FIRE, TN SRIE BB T Ao 05 8 F ASRAIE 45 1 B i S U7

W7 RAEWC RS ST B2 5, SEEMEOT R BAL B R HE 4 o R 5 W] LIRS LE BB A 8 SR
B HITFA6TH AR o A ABRAERLE - 7247 5 S A 8 3l BRI 2 5, A Sl IR % (R H 2 5 e

NGO IE T TR M 2 o« RNl R PIom sy, f 2 s, Wamt
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AT A B A T 1 R B R U T SR I 1R . R, IO Fe v AR LA A
A E

% SRH B TT DA Sk AR B B R B K (MaxMessageSize) AT DU Sdi B A& R 32 B BT 3¢
FRHOTH 2R

FxigEmsAE C2.
#*C.2 BFR (Logon)
Tag B Wik i B
ARG IS S Y MsgType=A
98 EncryptMethod Y HREE J7 IR (A RN
108 HeartBtlInt Y Lo B
95 RawDataLength N Tk RHHRAEE, HTAE
96 RawData N Tk, A TAE
141 ResetSeqNumFlag N 75 Eibr &
383 MaxMessageSize N R EKEE, W EMmRTI 4
384 NoMsgTypes N HE BB
> 372 RefMsgType N HEHRA
> 385 MsgDirection N HRETTI
464 TestMessageIndicator N MAr&, AR N RERES R Wi &R, FAT RS
553 Username N iRk
554 Password N Y
WAL B R Y

C.4 MEXIEKIEE (MsgType=1)

DT SRV B RE s A 7 R H o BT SR o I SRV B A FH A R 0 T SRR AR A £ A R
ARSI o %55 77 A A RIS SRARIRAF (TestReqID) O BEERIE

MARTE RARIRFF (TestReqID) FH EAFE BH X 75 A2 Al o R 5 A2 Wi A7 00 375 SR = 13 R N 51 A2 1T
X5 kBT EAE R RIS, KIS SRARIRAT (TestReqID) AFEEVH B H . AT 745 5 &R v LA
YEMRTE SRARIRSF (TestReqID)  CRJ A AR [A]#L (timestamp)

MAAIE R B g A2 C3.

< C.3 MHXiEK (Test Request)

Tag B4 Wik it
ERGAEISSS Y MsgType=1
112 TestReqID Y DT SRR IRSF
PRAETH B Y

C.5 EEXRIFKIHE (MsgType=2)

R SRS O R, B ) Rk Ty R Syl B S k% iR T RIVHE T 5
B BT E K TIE B MERIR R R T RE A .
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HRIE R B R RE R B R ANEE . —RINME BB, — e EZ T EHE.
Y E G RIATH B, RIETRERIEERE, W FEERERINPHE —F2EHEE, BT
WIMATAR, KREFATEERGEMIZFHEE. Fik, SREFAELREIEEER, 75 E -G
F13EKh (SeqReset-Gap  Fill) 1 BB A Sk Bk it i B o
HRIERE A LN =FhRR 7 K
——iERER —FKHE: BIBHERF'S (BeginSeqNo) =45HJH E 75 (EndSeqNo)
——1ERERIEMEENMEE: EHHEFS (BeginSeqNo) =1ZyuR A 1 478, 45 RH
BJ75 (EndSeqNo) =iZjiHlH /G —%H BT 5
——iERERIE—REHE B EMITA T E: BIGHET S (BeginSeqNo) =1%u [ HEE 1 %
HE, ZRHEFS (EndSeqNo) =0 (FEFRK)D
HRERMEE MR ANE C4.

%= C. 4 ZF=XLIEK (Resend Request)

Tag B4 Wik ]
PRk B Sk Y MsgType=2
7 BeginSeqNo Y HIHHEF S
16 EndSeqNo Y SZAH BT S
bk SR Y

C.6 =1FIEHIHE (MsgType=3)

MO — 2 B, BT ISR T iU T A BRI Y AL B IE B, ROZ R s 4
HE. W MUREI—KHEE, XAHEEBRRIhHEE 1% RIS AFIE SR R, (HET R I A
TR EE (. JHEZEAL (MsgType) =&) , BEHF R & HAEZ4E0H ..

g O ERSY VA AS PN = Bt

FEWCTT BOZ BRAT IR TR, A RebfEdT, SEE e B RN R B o LRI R — AN R
STEP 4 BT A 2 R B Bk 1, HH, BB s R R . RS # 5] 204 B Ag % 1R X Fh oG fR 3
RIGH

FEAE AR S UEE L B R I T E AR, AR RIS 5 BT N I AF A I B AR

R B E AR AR 4 2, B4 NI T S — AN B B BT S, R E T B E K AR & (PossResend)
NY.

TCB AT, AR TE S R AT e il 45 4 R 1A

U SR TSR R EE SR T 2N, 84 T DA IR TE N 55 2 AL BEZ I B SR AE A B AR
RIE S5, B2 Rz 5 2 “4548” R R 25 ZRE B A e e “HE4” W,
BERT X ey ST DURFE/E R« e ox Mo E4ayd B, ek gs “464e” B3 T4,

SR B A% LR C. 5.

% 0.5 =iEIELE (Reject)

Tag B4 ik BB
FrifETE 23k Y MsgType=3
45 RefSeqNum Y KEGHEFS, BHE4NEE TS
371 RefTagID N ARG RIS
372 RefMsgType N LNESEVRGISeS
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R"C.5 £15iEH (Reject) (&)
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Tag B4 Wik it
373 SessionRejectReason N SR LR R 4 5
58 Text N AR, T fERER A8 ) S5 R
354 EncodedTextLen N ALK
355 EncodedText N it SCA I ASCI %)
PRAETH B Y

IR L C.6.

C.7

C.7.1

C.7.2

a)

*C6 FEERE

SIEELIRE

O=AF LTINS

1=1Z3H B bk R E %

2=1ZH B P M BUR 8 E SIS

3=AGE IS

4=S R IR

S=IIUE AR GERG D

6=HUE I LA iR

T

8= A iR

9="n AR IRAT AR 1R

10="4 3 I [R)HE BE i

=T B R

12=XML 3&iF 5% (XML Validation error)

13=[F—Z kI AFEZH

14=F Fr B3k HH B PP i iR

15=H 5 IR PPt i

16=15 42 1 5 &2 KB R

17=3F data Hdf380 b U S € 77 <SOH>

99=H:Ath

SEIHE (MsgType=4)

Fr 5 B AR T R, IS RO T ME R E S .

Fr5 EH A A

Jr 5 B AN (SeqReset-Gap Fill) .
b) FEEE-HEiE (SeqReset-Reset) o J7'5 B -5 Bl 72 K MEK EAE 5L F A .
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C.7.3 4TI LFR24/NER I T 5 EihrE (ResetSeqNumFlag) SKE A H I —EH B 75 (1
i, R EERXUT W FF 5 R RN T S AT €, B 5 B AR T AN E T & d R K& T .

HALHS R T
a)  HP—I7 K& MAIE K (TestRequest) o
b) EWFLLBWEEE, FIAREEEFSEOE, KETTRIE—FEFIE L, EiZH BN E
WAY K75 EERE (ResetSeqNumFlag) , JFHEMHEIFS (MsgSeqNum) A 1.
o) FRWOTWIRAZ R IE— K EFIHBAERIN, Hrp5HERRE (ResetSeqNumFlag) Y, HE
75 (MsgSeqNum) A 1,
d) MjE, BT RIE B B RS R 2 TFiG . fFEE RS — BRETT KEMA 75
Hibrd (ResetSeqNumFlag) HIEFWHE, MABWTT M RMZIENR, IFH, “BER” fEik
T BAN AT REF LK
C.7.4 nRANESY DL B AL BRI B SZ BRI ch Wi s, I TUCE T 1l
C.7.5 75 HEBIHEMIEALR:
a) 4 GapFillFlag=Y I, 1%{H B AP 5 EE-H 1A (SeqReset-Gap FilD) .
b) 4 GapFillFlag=N B0 A W B, 1%HENT5HEK-EK (SeqReset-Reset) -
75 B B RELE FAUIE O N AEH
a) TEEFTAIRHIE R T, KIETTA LUE A RIEEMHEE (B — P 2iiHE) o FoHEK
- 3A*N (SeqReset-Gap Fill) BE#H SRIEAN R KIE S -
b) {EHEFIARIEFACEE RS, HRENSUEE BT ERE, KR4 27585 0 HrT Bl
75 Ei-E 3 #N (SeqReset-Gap Fill) 14 EoRIERR .
c) TENHEBERMIIENT, AUEMKIERFSER-EK (SeqReset-Reset) 7 K15 F I 1) 1%E

X5 AT s B S F .

C.7.6 TEARMTIENL T, 75 ERIHEATEE T NewSeqNo GIIIH BF5) , HFHEBZENF—1HK
PALILH B HHE S

C.7.7 Jro B AT i FH I

90

a)

b)

J¥ 5 E-H 3% (SeqReset-Gap Fill)

1) wRsk DIEAMFE (GapFillFlag) B K EN Y, BAWHEF S (MsgSeqNum) IHHUE
NEEH BTSN, B PS5 E kB DA (SeqReset-Gap Fill) 6 B[ H B 75
(MsgSeqNum) %} Rk 178 il A 55 — 2578 B TH 27 5, R J7 IEHE A& B0 /N ¥
B SIHE.

2) JPSEW-HROELS (SeqReset-Gap Fill) HAEHE IIvE B 75 .

3) W BB S B -G TR RN (SeqReset-Gap Fill) v Sk B~ — AN HUHIHE P 548
Ny IR BT BRI E R R B AR A2 .

5 E-E B (SeqReset-Reset)

D W Rk IEANRE (GapFillFlag) XA HI (B EAN) , BINFP 5 HEE-HEiX

(SeqReset-Reset) VH 5, AH W ReAMT 5HEIX-HiX (SeqReset-Reset) HE M H P ZKE

VRELIRT (7 2o ey L B R 7S (MsgSeqNum) 37 2B o

2) P HEE-HIK (SeqReset-Reset) X H T IGiEHF 5 H - AN (SeqReset-Gap Fill)

HATIRE K MR DL R 75 HEi%-HE % (SeqReset-Reset) FJRESIEMIH B EK.
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c) ZRILAEE G RMIEH [N T 5 E - X (SeqReset-Reset) (W AF FH 75 B 15 - (14
* (SeqReset-Gap Fill) ) .

C.7.8 JFoHEEHEKAINEKCT.

& 0.7 FEEiE (Sequence Reset)

Tag B4 ik L]
RGNS Y MsgType=4
123 GapFillFlag N B 1AM 4
36 NewSegNo Y FHER S
PRAETH B R Y

C.8 FiHiHE (MsgType=5)

TEAHH BRSO BN TR A R R B . RETERE B BT &R, — RN IRIE R T
FEfR R L2 2 R, R I RSN RO S5 R 0 5 B AR T S o (XA IERR A T Se iR

AT s LRI R I IEANRINL 2 o A0 SR H X T VA T 22 P T T ] B LA [ 2, 2 218 Bl mT BA 2%k
TERH SR NAE RETE R T 8 2 IR AREAE AR S, BRARR RS0 75 e i i B A SR B
TEAH T S UL C.8,

% C.8 i%H (Logout)

Tag B4 Dhitk i
RGNS Y MsgType=5
58 Text N AR
354 EncodedTextLen N AL UK
355 EncodedText N Zid A (JF ASCIL )
LI RIEPSYESS Y
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Mi & D
(BERMEMIR)
EEASLH
Blne X —EEH, WHERD.1.
#=D.1 EERZLH

454 NoSecurityAltID N F L UE R AR AN 2
> 455 SecurityAltID N >
> 456 SecurityAltIDSource N >
A RE N FH R 7R

454=2<SOH>455=600600<SOH>456=101<SOH>455=000001<SOH>456=102<SOH>

92




Mt X E
(ERMEMR)
THERLEF

PAF 9t SR 6 AR ARG B -

char *GenerateCheckSum( char *buf, long bufLen )

{

static char tmpBuf] 4 ];

long idx;

unsigned int cks;

for( idx = OL, cks = 0; idx < bufLen; cks += (unsigned int)buf] idx++ ] );
sprintf( tmpBuf, “%03d”, (unsigned int)( cks % 256 ) );

return( tmpBuf');

}

JR/T 0022—2020
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F.1

F.2

94

T RinRE

Bl WK .
A RA

ClOrdiD=117
(FEELITEHS)
\_—/_\

ClOordID=117
OrdID=9351
(RBPRT R %)
ExeclD=14022
(HITHRE )

S e

ClOrdID=117
OrdID=9351
ExeclD=14030
LastQty=1200
LeavesQty=400

T

ClOordID=117
OrdID=9351

ExeclD=15121
LastQty=400
LeavesQty=0

Mt & F
(FERMMEMR)
NRAEES®

—  New Order-Single

CiTE) —_—

Execution Report— New___————

— (BT - 3D

Execution Report —Partially Filled=— |

e PITH S - BB

Execution Report -Filled ————
a— TR - seemz)

by BT O

HEsin=E

He s = LEF.2.

o T

I

ClordID=117
(BEENTERS)
.\_——/—___\\

ClOrdID=117
OrdID=9351
(XBFRFTES)
ExeclD=14022
( ITHRS )

A

CIOrdID=117
OrdID=9351
ExeclD=14030
LastQty=1200
LeavesQty=400

T

ClOrdID=117
OrdID=9351
ExeclD=15121
LastQty=400
LeavesQty=0

EF.1 FTgiss

S



ClordID=117
(BEELTRES)
\‘_——/—_-‘\

T New Order—Single

ClOrdID=117
OrdiD=9351
(ZBFTES)
ExeclD=14022
(TS )

S

ClOrdID=117
OrdID=9351
ExeclD=14030
LastQty=1200
LeavesQty=400

N

ClOordiD=190
OrigClordID=117

+———— Order Cancel Request

(FHITRES

ClOrdID=190
OrdID=14556
ExeclD=28987

ST

ClOrdID=190
OrdID=14556

ExeclD=29070
LeavesQty=0

ST

F.3 BXHRGRE

GiT#D -

Execution Report— New — ———

(BT - 3D

Execution Report —Partially Filled— |

——  CUTHE - WAL

CRUR TR —>

Execution Report— Pending Cancel ——

- (AT - RRCED
Execution Report -Canceled———|
o« G - B

EF.2 #HEiH=
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ClordiD=117
(HEENITRRT)
\‘__—/—\

ClOrdID=117
OrdID=9351

(RBAITES)
ExeclD=14022
(IITERS )

S

ClOrdID=117
OrdlD=9351
ExeclD=14030
LastQty=1200
LeavesQty=400

T

ClOrdID=190
OrigClOrdID=117
( FHiTES

ClOrdID=130
OrdID=14556
ExeclD=28987

S

ClOrdID=190
OrdID=14556

ExeclD=29070
LeavesQty=0

gy gt B

FRAZ FAR R B 7 5 L IEIF.3, s AR s 4 i i 07 557 L EIF 4.
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96

TradeReportID=100
CGF R 30832 H IR G 5 )
TradeReportTransType=New
ConfirmID=1234
CH5 R 50 SCEE 5

0

TradeReportID=100
CHF i 22 SO8AE W g
TradeReportTransType=New
TrdAckStatus=Rejected
ConfirmID=1234
GRS

\\\\ﬁ//////"\\\

TradeReportID=100
C5 R 5 SO P e g
TradeID=t1000
TradeReportTransType=New
TrdAckStatus=Accepted
TrdRptStatus=Unmatched
ConfirmID=1234
GFRGE LR )

\\\ﬁf//////—‘\\\

TradeReportID=100
I R SO se HR i 5 )
TradeID=t1000
TradeReportTransType=New
TrdAckStatus=Accepted
TrdRptStatus=Canceled
ConfirmID=1234
GRRiE LA )

-

TradeReportID=100
CH5 s 02 S8 TR G '
TradeID=t1000
TradeReportTransType=Replace
ExecID=e100
ConfirmID=1234
GFRiE XI55

-

Hesz i CAE)

AR M CAR)
(€ :2iEE0)]

JAZ HiJbm v CAR)
(HiF5%)

/

JAE RIS (AR)
(AT I W 11 shEa)

JEAZHA (AE)
(BCXT Ty

A& Ly i

TradeReportID=100
5 2 SUR A2 B i

TradeReportTransType=New
ConfirmID=1234
R R SR Y

TradeReportID=100
CF3 5 SO b '
TradeReportTransType=New
TrdAckStatus=Rejected
ConfirmID=1234
GRS

.

TradeReportID 100

TradelD=t1 ()(l()
TradeReportTransType=New
TrdAckStatus=Accepted
TrdRptStatus=Unmatched
ConfirmID=1234
R RIAE L)

\\\¥f//////#‘\\\

l ra(leReportlD 100
R 2 SO S8 AR i
TradeID=t1000
TradeReportIransType=New
TrdAckStatus=Accepted
TrdRptStatus=Canceled
ConfirmID=1234
GRRIE LIRET)

—

'l'rndLRq)()rlIl) 100
IR i 2 SO H b 75D
TradeID=t1000
TradeReportTransType=Replace
ExecID=e100
ConfirmID= 1234
CIF R 3 SCRAE

EF.3 B RIMLECXIAR

-
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FH AR A2 i # H
TradeReportID=100 TradeReportID=100
(38 SRS A5 T~ R SRS A5
TradeReportTransType=New B Hf (AE) TradeReportTransType=New
TradeReportID=100 TradeReportID=100
CH R SRS RS ) 7 O R SRS HR S )
TradeReportTransType=New JAS AR (AR) TradeReportTransType=New
TrdAckStatus=Rejected BE 4 TrdAckStatus=Rejected

\—/\ \/\

TradeReportID=100
IR 52 SOBAS AR 5 )

TradeReportID=100 . TradeID=t1000
Mo E P ) R A2 I
5 58 SUBSE H R i ) EE)LEE?&E}E@'};& (AR) TradeReportTransType=New
TradeID=t1000 (Bit30) TrdAckStatus=Accepted
TradeReportTransType=New / ExecID=¢100

TrdAckStatus=Accepted
ExecID=e100

\/\

\/\

EF. 4 RRAZHRIRMRZRETR
F.4 %HffPartiesScfil
BBH TS 577, BIENEREFEL
RF 1 A Parties HaESLf

WA HiE
EZFIK 5 A264820888
25 AT HTZQ
Wz 5F 8T UEAD 00J95

1% Parties A0 -
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453=3<SOH>448=A264820888<SOH>447=5<SOH>452=5<SOH>448=HTZQ<SOH>447=D<SOH>45
2=12<SOH>448=00J95<SOH>447=C<SOH>452=1<SOH>

F.5 FTRHEEH
B ot NRAEE, Hdls WA L& F2.
RF.2 T RIESHIESLG

RS £ E11)

ZEHEH 20030310

ZEFEF[A] 09:32:40

TS (XHESITHRHRS) 000007

EZK S A264820888

EFRARRY 600600

TRk 1 (3

ZHEM S 8.950

AR 265 1600

W52 5%F 80 OFAD 00J95

WRAZ T HE B R

8=STEP.1.0.0<SOH>9=121<SOH>35=D<SOH>49=% [ A<SOH>56=XSHG<SOH>11=000007<SOH>
453=2<SOH>448=A264820888<SOH>447=5<SOH>452=5<SOH>448=00J95<SOH>447=C<SOH>452=1<

SOH>21=2<SOH>55= T

& M <SOH>48=600600<SOH>22=101<SOH>54=1<SOH>60=20030310-

09:32:40<SOH>38=1600<SOH>40=2<SOH>44=8.950<SOH>10=123<SOH>

F.6 TEANHERSEA

A2 5 PSR T 5 )5 IR T S 88 LR F.3.

RF.3 ITREBEAES BB

RS £ E11)
25 BT s 9351
T S 000007
AT T 110
AT A 0
ZIEH M 20030310
ZFEI 18] 09:32:40
IEZIK 5 A264820888
AL 600600
LR INEY)
ZHEM 8.950
RS 6 1600
W52 5% 850 OFALD 00J95

P PAAT 105 W ST B, T R R R
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8=STEP.1.0.0<SOH>9=121<SOH>35=8<SOH>49=XSHG<SOH>56=%7 i A<SOH>37=9351<SOH>11
=000007<SOH>17=110<SOH>150=0<SOH>39=0<SOH>453=2<SOH>448=A264820888<SOH>447=5<SO
H>452=5<SOH>448=00J95<SOH>447=C<SOH>452=1<SOH>55= 7 & M {fi <SOH>48=600600<SOH>22
=101<SOH>54=1<SOH>60=20030310-09:32:40<SOH>38=1600<SOH>40=2<SOH>44=8.950<SOH>151=1
600<SOH>14=0<SOH>6=8.900<SOH>10=123<SOH>

F.7 ITIREIHE LA
PAT IR B s WK F.4.
*F.4 PUTIREHE LA

WA £ E11)
ZFEA ] 20030310-09:40:20
&P ui] n 000007
EZFK 5 A264820888
AT 17582
PAT A F
RS 1
UEZRACRY 600600
KSEJT A 1
ik 8.950
Kt 1200.00

52 5 FIT 8 53 IS IAAT R A 1 B 3

8=STEP.1.0.0<SOH>9=121<SOH>35=8<SOH>49=XSHG<SOH>56= %% B A<SOH>37=9351<SOH>
11000007<SOH>17=17582<SOH>150=F<SOH>39=1<SOH>453=2<SOH>448=A264820888<SOH>447=5<
SOH>452=5<SOH>448=00J95<SOH>447=C<SOH>452=1<SOH>55= T & ! J#i <SOH>48=600600<SOH>
22=101<SOH>54=1<SOH>60=20030310-09:40:20<SOH>38=1600<SOH>40=2<SOH>44=8.950<SOH>32=
1200<SOH>31=8.930<SOH>151=400<SOH>14=1200<SOH>6=8.930<SOH>381=10716<SOH>8501=2003
0310-09:32:45<SOH>8502=NAME<SOH>8503=3795<SOH>10=123<SOH>

F.8 mMRXHIRIHEBLH
BB N LR B R AR, R AR LR 5.
®F5 AHRHB BRG]

WA £ E11)
ZEHEI[A] 20130228-14:42:13:555
N FRIR 053
A RS A0000001
BRAT FRAR Y 0
JRAE AR 28 0
BRAE FRARAE 2
HEFAURY 000001
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RF.5 ARZEBRRHBEESLSG (80D

N HiE
KL ) 1
ik 17.4800
B 1200.00
21T B0000001

VU R 52 FR R B R
8=STEP.1.0.0<SOH>9=121<SOH>35=AE<SOH>1180=053<SOH>571=A0000001<SOH>522=1<SOH>856
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