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M5 3ERD AR

H # &N BLEA
2017-02-09 | 1.0.0 | H IR KA
2017-11-21 | 1.0.1 | ¥9/0 UA2221 A1 UA2215 5 210350 4> 7 B
2018-03-14 | 1.0.2 | 1. % UA2221 W EHEATHE, WF:
1) 1&04 TestSecurityFlag Al StrikePrice 7B FIE RS N %% 5
2) BB (758 31-36) ;
2. &8 UA2215 i B rF TradingSessionID B [VERE N 7%
3. &% UA2223 W5 % CurrencyCode 7 Bt VT RE A 45 ;
4. 525 UA2203 J4 5 7 TradeType FBITERE N 2o
2020-10-15 | 1.0.3 | 1. X} UA2221 J B AT REE, BrigsEs 7B (758 37-39) ;
2. XF UA2215 2T IREE, Wk
1) &4 TradingSessionSubID & TradingSesStatus B [ 0 P
JEREN A
2) &4 OrigTime. OrigDate /% TradingSessionID B ff) b Bk
3) Bk UA2215 BRI, BIAf A% A 1
3. B2 UA2202 V5 S, ARIE Y 22 58 B R0 T RUAT 15 1 H SE J | 525
4. H% UA2207 I B4 FE N UA2206 i 5, FEXF UA2206 i AT
R, Wr
D) K UA2206 JH RATRBCNEETEIH L, % UA2206 74 8
R, [RIHCH UA2207 ¥4 2.
2) UA2206 % 5 Hr#8 Price. VirtualAuctionQty %5 7 Bt (Ji )&
UA2207 120 , IO N B E M . FAST #RAEFRT
FEREN A
3) f& CASReffPrice. CASLowerPrice Al CASUpperPrice 7B
7B RERE A
4) &4 OrdImbDirection. OrdImbQty B¢ 7R P 25 o
5. 1B UA2203 ¥4 5 7 Price AggregateQuantity ) TradeCancelFlag
FE B
6. XF UA2213 ¥4 24T A%
1) SEETH B R Ui 5
2) {&2 IndexSource FREHITERERN A .
7. 152 UA2205 314 2. 41 VCMStartTime 52 VCMEndTime =7 B ) 26 3
143
2021-05-26 | 1.0.4 | 1. XF UA2221 j§ B AT %
D HE 7B (758 40-43)
2) &4 PreviousClosingPrice & ProductType F-B% IIVERE N %
2. 88 UA2213 JH 2 IndexValue B HITF BN A
2024-04-30 | 1.0.5 | 1. HRAEYERHEEAS 5 (5 BB, A% UA2213 3 B P /iR Hs
TER AL . LRSS B TN RASH . LA 5 a S A b
F) A8 5y S 2 5 R A8 40 R B AL % 483
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HFIESRAZ 5) it LDDS Z2 G0 B i b AT 155 1% 11 i W 45

1. 5|8
11 By
I A T T e 20 5 T HE T L 26 1 3IE 715 BB 4 45 B A 7
FATIE RS & e B HE I TR R AT 1S » AT 5 ol

PUAEUETF 2 7] LKA
W A B EWZ AR il LDDS RA KM R &, 1T ICF g

STEP /% FAST jH E & 247 K AR o
R4 T LDDS R s AT B A 7 5, AU T

e P AT S B AR X, UG A B i B as B AT 1S

1.2 FHEXRR
SRS F A ST B b B N T T A R 7 AT AR S A B

1.3 &EXH

E 11 B E
SCRERETR

£ R R

SO TR
(L HIEZ7 22 5 FIMRAE I AT 15 R A R SE(LDDS)#2 HH A 45)

2. RGN
BENJT B E N AT LDDS R4, HFSRAFSY, ERid R

LDDS ARG NG BN AT T 4E , JI7THRAE IDC THEAHRAR , A5 AR

NV S I EL S, HUAT LAZE VDE HogR 15 I e AT 1 25080 .
£ % LDDS R G KAENTT S ( EHHIESR A 5 IR AE I AT 1 KA &

GL(LDDS)H LUt i)
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3. #FiEE X
3.1 EE

3 T o AT 15 O 2 S K
32 AR

ML AT S B 7 s H) (taglo142) N8, —ILH 11 MHE, /52T
e L (UA2220) « iFFRE X (UA2221) . filiifE R (UA2222) | LG
B (UA2223) | iz b (UA2215) | PRIHE B (UA2202) . 432815 B (UA2203),
REE R (UA2213) « BEIT HL9H 2 (UA2204) i sh i 157 5 (UA2205).

EMIEE (UA2206) .
M7 S S AFAT R E . AT B, RS, Wi Rasg.
PRI BEFTIEF I B, RO Bt 8. BaEim .

Pry E—m. LM KTES KM K K SEPUE. SERA. K
HE EAM ENES EBh EhE. B/ ENES L. EIE.
LAy LB, E. BB oM. 2B BEM. =8 BN,
PR, Ehfh. LhE AN, 2NE. Lt 2bE. /U 2AE.
FIM LIE. T ZTE. AR, RS IFRIRE.

PR AT BV B AR IR IR AR S S B LT B g5 TT RN 1T, &
PN T RS

s T B EFERARID . VCM A, VCM 58 a. VCM
ZEMBE. VCM LR RHH .

B BAFERRIG . Z2EMiE. L RRME. BECRITRE. RIT
Beo7m. BRI S EN . BRI E.

3.3 #HIERR

HEAR{E ] STEP Phildt e, SERHAT I A 73 =, Hida e 3. g€
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X T EE R IERER (AT TE MBS SR B S N F iR
tag96 KA HAhSZH W S BL FAST 4t i —HEH 4, @it tag96 N\ STEP ¥H
B,

4. HE UM
HEIBC R MIAT 7 SR BRI 4R, A8 Rebuild.

4.1 HIHEN—UA2220

TigeE B EE S e RiE—IREE.
% 4-1 iy E XL STEP JHE

i BATK WA | KRB e
Standard Header Y MsgType = UA2220
10142 | CategoryID Y int 8
10072 | MsgSeqID Y int HETS
95 RawDataLength Y Length | ¥ K&
96 RawData Y Data B
Standard Trailer Y

K 42 e IR NE

5 FBRA g3t BiBH

HUAH «
MAIN

1 MarketCode String | GEM
NASD
ETS

2 MarketName String | FREINEL T

CurrencyCode String | V-ZAXHY
4 | NumberOfSecurities int T PR A

E: BHENELL 2, BATIC S AR B8 TR 5 b .
4.2 HEHEN—UA2221
ES 5 SO AT 5 Al R % — AR,

& 4-3 iEF#E X STEP JH &

Standard Header |Y MsgType = UA2221




FHFIESR S 5 i LDDS Z G0 B AT 4 1 3 B 1.0.5
10142 | CategorylD Y int 8
10072 | MsgSeqID Y int HETS
95 RawDataLength |Y Length | ## K&
96 RawData Y Data B
Standard Trailer | Y
* 4-4 I E B AR
FF5 FRAE RE B
1 SecurityCode String | UEFFAAG
BUA -
MarketCode ) MAIN
2 String | GEM
NASD
ETS
3 ISINCode String | ISIN fXh4
IEZR R A
BOND Bonds
BWRT Basket Warrants
4 InstrumentType String | EQTY Equities
TRST Trusts
WRNT Warrants & structured products (DW
& CBBC)
SpreadTableCode String | #rZ= 2K
SecurityShortName String | TIFK
CurrencyCode String | 1CZAAG
g SecurityNameGCCS String | ZHE4H
9 SecurityNameGB String | A FR
10 | LotSize int /N Gy B
Previous closing price of the security; or Net
asset value (NAV) published by issuer for
) ) ) ) ETF or L&I Product on the trading day
11 PreviousClosingPrice int . L
before its first day listing
3 AL
41 1000 75 1.000
. Y VCM applicable
12 | VCMFlag String )
N VCM not applicable
, Y SRR FLVF A
13 ShortSellFlag String N A o a2
. Y CAS applicable
14 | CASFlag String .
N CAS not applicable
15 | CCASSFlag String | Y &7~ CCASS ik
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N %/~dE CCASS iF %3

16

DummySecurityFlag

String

NN LY e
N Fon— B EE

17

TestSecurityFlag

String

18

StampDutyFlag

String

Y R EGENEIERL
N T S ENERL

19

ListingDate

String

FHEHM YYYYMMDD

20

DelistingDate

String

BT HE YYYYMMDD

21

FreeText

String

It

22

EFNFlag

String

e A

23

AccruedInterest

int

7 ML TR
3 i/

24

CouponRate

int

(e SpsEs
3 i/

25

ConversionRatio

int

BGIEAT B ELAG]
3 fr/h

26

StrikePrice

int

BGIEAT B BT BRANHS
3 A/

27

MaturityDate

String

PEFFEHIH YYYYMMDD

28

CallPutFlag

String

SEAR SR L
C-call
P-put

29

Style

String

BOEAT AU 24
A- FER
E- B

NoUnderlyingSecurities

int

BUIEAR 1 i

UnderlyingSecurityCode

String

BGIERR

UnderlyingSecurityWeight

int

BUIEFR B

31

ProductType

int

UEZF 7 i 2R

Equity

1 Equity — Ordinary Shares

2 Equity — Preference Shares

6 Equity — Rights

7 Equity — Depository Receipt (HDR) —
Ordinary Shares

12 Equity — Depository Receipt (HDR) —
Preference Shares

24 Equity — SPAC Shares

Warrant
3 Warrant — Derivative Warrant (DW)
11 Warrant — Callable Bull/Bear Contract
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(CBBC)

13 Warrant — Equity Warrant

14 Warrant — Equity Linked Instrument
(ELI)

15 Warrant — Inline Warrant

21 Warrant — SPAC Warrants

Bond
4 Bond — Debt Security

Trust

8 Trust — Real Estate Investment Trust
(REIT)

9 Trust — Other Unit Trusts

10 Trust — Leveraged and Inverse Product
(LIP)

16 Trust — Equity ETF

17 Trust — Fixed Income and Money Market
ETF

18 Trust — Commodities ETF

99 Others — None of the above

StrikePrice2 , BOEAT AU B IR i

32 nt v
3 i/
BGIERAY

WarrantType . N Normal instrument

33 String o
X Exotic instrument
“0” Not available

34 | CallPrice Double | Call price for CBBC

35 | Entitlement Double | Entitlement of the warrant

36 | NoWarrantsPerEntitlement int Number of warrants per entitlement
Indicates whether Pre-Opening Session

POS) is applicable to the securit

37 | POSFlag String ( ) pI,) iy
Y POS applicable
N POS not applicable
TSR A SO I B SE At fan A B B K 352
FEEIROY JTF RS & 8 i BOAS AT &
BEHLXS £ B B A S4B R B
(Upper price limit of all orders in POS Order

. ) Input period, and At-auction Limit sell order
38 | POSUpperLimit int

in POS No Cancellation and Random
Matching periods)

REDRANY ¢

411000%71.000

0 means Not available
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39

POSLowerLimit

int

TSR A SO I B SE At fan A B B K 352
FERIRAY S IS 8 i BOAS AT [
BERLXS B B A SRR PR B

(Lower price limit of all orders in POS
Order Input period, and At-auction Limit
buy order in POS No Cancellation and
Random Matching periods)

RIDRANE

411000£7551.000

0 means Not available

40

FaceValue

Double

IR UL I fE

0 means Not available

41

FaceValueCurrency

String

o7 I AR B T AR

42

MaturityDate

int

fFFIEHFREIHHYYYYMMDD

43

InvestorType

String

IR UEFR AR T3 R
R Retail Investor

P Professional Investor

T Bl E bR, BRATIC R LR AT 75 20 B

4.3 HMHEHEE—UA2222

WG & 5 P RIE—IREE.
* 4-5 iiri{E 2 STEP JH 2

Frid B DGR KA R
Standard Header | Y MsgType = UA2222
10142 | CategorylD Y int 8
10072 | MsgSeqID Y int HERFS
95 RawDataLength | Y Length | ##a &
96 RawData Y Data B
Standard Trailer |Y
K 4-6 (S BN
FF5 FBRA E3is) Ui B
1 SecurityCode String | WEFFCHS
2 NoLiquidityProviders int AR (e
> | LPBrokerNumber int i Tiw 1D
A BEENELLP MR, BT IO AR 24T 575 70 B o

44 JLHEEFR2

UA2223

IR BE S e RKiE—IRE T
% 4-7 JLR(5E STEP JH &

10
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PRIt AR WA KA TR
Standard Y MsgType=UA2223
Header
10142 | CategorylD Y int 8
10072 | MsgSeqlD Y int HETS
95 RawDataLength | Y Length B
96 RawData Y Data Bl
Standard Trailer | Y
*4-8 ILRERBIAR
e FEBA 7 Tz
TERARY
‘HKD’ - 1T,
‘USD’ - %7,
‘EUR’ — Bk,
1 CurrencyCode String IPYT |§[+713:
‘GBP> — JEEE,
‘CAD’ - % K7,
‘SGD’ - e,
‘CNY’ - AR
‘CNH’ - BF AR
2 CurrencyFactor int SN ES
. b{e:
3 CurrencyRate int 4 BN

TE: BN AL bE, BRATIC R LR AT 75 20 B

4.5 HiIHER—UA2215

3B WIE S 3 BPRIE— IR, A TFBOE K AR &t AT Rk,
2 4-9 Wi % STEP 4 &

PRic AR WA RE HRE
Standard Header | Y MsgType=UA2215
10142 | CategorylD Y int 8
10072 | MsgSeqID Y int HEFS
95 RawDataLength | Y Length | FAST ##5 K&
96 RawData Y Data FAST ##s
Standard Trailer | Y
# 4-10 T35 FAST &
—\ X FAST .
FRic AR WA - i) TR
999 TemplateID Y copy int AR AR IR 5=2215
35 MessageType Y constant | String | UA2215

11
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10178

DataTimeStamp

copy

int

B TRER (AT 15 A& B a])D
143025 R/~ 14:30:25

10121

DataStatus

default

int

1=E K (o 7R A FR J
N, REREF SR AIES)
2= (WIERD

10241

MarketCode

none

String

[IER7ZZAE
MAIN
GEM
NASD
ETS

42

OrigTime

default

int

1718 RGN [A]

10003

OrigDate

default

int

TGRS H

10242

TradingSessionID

default

int

10243

TradingSessionSubID

default

int

i FIRE
0= 4aHukm
1= FINFLELBOTRES T
ik )
2= WEOTRES T B E)
3= FFER Y
4 = XA T B
5= HINELRAREES T
sk )

= B
100 = KRIFTl
101 = AuJHUY HiEA T
sk )

102 = Exchange Intervention
103 = Uil

104 = HUH K24

105 = ZEMEM R EE
FEM I B

106 = ANATHUHE (A5 & 52
ik )

107 = BEHLUCTT (i 5 & 5%
ik )

108 = B AL AL (T 52 & 52
sk )

10244

TradingSesStatus

default

int

[ERZR N

0 Unknown (for NO)

10 Halted (for EI)

20 Pre-Open (for [POS] OI,
NW, RM, MA, and BL)

30 Open (for CT and OC)

40 Pre-Close (for [CAS] RP,

12
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1.0.5

OL NW, RC, MA)
50 Closed (for CL)
100 Day Closed (for DC)

10245

TradingSesControlFlag

none String

MRS 5 X
0-H 3
1-F35)

10246

StartDateTime

none String

/NI N N R
YYYYMMDDHHMMSS

10247

EndDateTime

none String

W& & K OB N
YYYYMMDDHHMMSS

8504

TurnOver

64-bit

int

default

AL 4

3 decimal places

4.6 REAER

UA2202

SER AR, 81 08 HArRARYE U 2 A 08 58 R 10 15 H 3K H
Iz, TR B AR N B 0.
* 4-13 RIE(EE STEP JH R
PRic BAFR WA RE HRE
Standard Header Y MsgType=UA2202
1014 | CategorylD Y int 8
2
1007 | MsgSeqID Y int HETS
2
95 RawDataLength Y Length | FAST ¥z K&
96 RawData Y Data FAST % ¥
Standard Trailer Y
R 4-14 PURIEE FAST HE
—\ . FAST .
PRic BAFR AR - i) TR
999 TemplateID Y copy int AR bR IR 5=2202
35 MessageType Y constant | String | UA2202
i 1) 8 (AT 1 A3k
10178 DataTimeStamp Y copy int 8]
143025 %7~ 14:30:25
1= 3 oAb
. MpgR, REREFS
10121 DataStatus N default | int )
2=RIRIAL (MIERD

13
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1.0.5

48 SecuritylD Y none String | UEZRAES, 5 ALK
PRI A
10146 ImageStatus Y none int I=%&
2=5 %
s
332 HighPx N | default |int =
3 decimal places
B A
333 LowPx N default | int efie 1,”
3 decimal places
WA
31 LastPx N default | int At )
3 decimal places
R
10204 | ClosePx N | defaute e | G
3 decimal places
A -1 RNz EUE
10078 | NorminalPx N | default |int N o~
TR
10068 NoBidPriceLevel N none int
> . —
, BidSize 64-bit | HILHE
repeating | 134 Y none it
in
group 1
> -
: . : F S A
repeating | 132 BidPx Y none int .
3 decimal places
group 1
9
repeating | 10258 | BidOrderNumbers | Y none int S NHE
group 1
10069 | NoOfferPriceLevel N none int
i OfferSi 64-bit
erSize -bi
repeating | 135 AerSiz Y none . F S
in
group 2
9
: . HA SE A
repeating | 133 OfferPx Y none int .
3 decimal places
group 2
9
repeating | 10259 | OfferOrderNumbers | Y none int SO N &
group 2
10252 | NoBidBrokerQueue N none int
9
repeating | 10253 | Bidltem Y none int 242 N\ ID B %
group 3
S B #*/r Bidltem {H A%
ti 10254 | BidT) Y tri AN ID
repeatin i e none strin _ .
pedting P |'s %% Biditem fi
group 3
=
10255 | NoOffBrokerQueue N none int

14
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9
repeating | 10256 | OffItem Y none int 242 N 1D B &
group 4
S B #*Jr Offltem {H A%
ti 10257 | OffT, Y tri AN ID
repeatin e none strin _ .
peating P £ |'s % Offitem {91
group 4
=
TRTIEVA
10060 | Yield N | defaute e | POFIE
3 decimal places
10248 ShortSellSharesTraded N default | int 7
64-bit | il G
10249 ShortSellTurnover N default | . ! I% g
int 3 decimal places
64-bit | . ..
387 TotalVolumeTrade N default | . . A
in
64-bit | A &R
8504 TotalValueTrade N default . ! E&‘X,i g
int 3 decimal places
) ) 2 Trading Halt
10131 TradingStatus N default | int
3 Resume
4.7 STEER—UA2203
K 4-15 /r%Ef5 8 STEP &
i AR WA Pyl HRE
Standard Header | Y MsgType=UA2203
10142 | CategorylD Y int 8
10072 | MsgSeqID Y int HEFS
95 RawDataLength | Y Length | FAST #¥a K&
96 RawData Y Data FAST %¥
Standard Trailer |Y
& 4-16 /)% (5 K FAST {HE
PRic AR W | FAST BIERF | HKE ER
999 TemplateID Y copy int B AR 1R 5=2203
35 MessageType Y constant String | UA2203
1=H B8 (o ALn
MER, RERERFS
10121 | DataStat N default int
ataStatus efau in B
2= HEER IR
10011 | TickId Y increment int WA
48 SecuritylD Y none String | IEFARD, 5 A7 KE
M
10014 | Price N default int }&)d_ I
3 decimal places

15




BHIEZRAE 5 B LDDS R G0t I i AT i 0 i 1.0.5

10015 | AggregateQuantity | N default i6:t_b1t RS
: : S I 1]

10013 | TradeTime N copy int ¥ 58 5 HHMMSS
JRAZ R
0 Automatch normal
(Public ~ Trade  Type
<space>)
4 Late Trade
(Off-exchange previous
day) (Public Trade Type
“p
22 Non-direct
Off-Exchange Trade

10260 | TradeType N default int (Public Trade Type “M”)
100 Automatch
internalized (Public
Trade Type “Y™)
101 Direct off-exchange
Trade (Public Trade Type
“x)
102  Odd-Lot  Trade
(Public Trade Type “D”)
103  Auction  Trade
(Public Trade Type “U”)
e 1 B -

10261 | TradeCancelFlag N default string | Y Cancelled
N Not cancelled

4.8 IFEHFEBE—UA2213

RBASGR B HEE, RN B EN ke EdE, SR/ 1 o8,

R, BEUEERE PSR AT S CSCSHQ (ki) K& CSCSZQ GAIID ,
HARBORIE 7B “C” o HATH “IndexVolume” 7 BL /R I/ 117 43
BUE . ARUHT G “ LowValue” 7 I/ HE 18 b 7] 58 Zy 2 KN 28 4
“EASValue” IR /RMEE R A58 5 KN BEAZH. “IndexTurnover” IR/
TR AL 2S5 i S S A, “ OpeningValue” 271 A ¥ 7] 58 5 52 HY
R AZ A “ Closing Value " 3R 7 I AR I AL 7] 52 25 ST S BSE A0 “ PreviousSesClose ™
TRV IRBE R 2 5 LR H . (FE: JbA AN RMB. # A #AA

16
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HKD)
R 4-17 #5785 E STEP i &
i AR WA Syl R
Standard Header Y MsgType=UA2213
10142 | CategorylD Y int 8
10072 | MsgSeqlD Y int HETS
95 RawDataLength Y Length FAST ¥z K &
96 RawData Y Data FAST %¥=
Standard Trailer Y
* 4-18 JEH{5 2 FAST {5 &
Fric WA WA | FAST B1ERF | KA TR
999 TemplateID Y copy int AR AR IR 5=2213
35 MessageType Y constant String | UA2213
10178 | DataTimeStamp Y copy int Sl (ﬁ;%ﬁﬁﬁlm)
143025 7R 14:30:25
1=H T (O R
10121 | DataStatus N default int Ny RER P 5 RE ES)
2=RIRFAL (MIERD
FRHAAS
48 SecuritylD Y none String | 00000 Ay E5A AL 45 7 45 2
K
ORI
) C CSI or other source of
10268 | IndexSource N none String ] .
market information
H HSI
10262 | CurrencyCode N none String | V-3 ALHY
FEHORES -
C Closing value
I Indicative
. O Opening index
10263 | IndexStatus N none String
P Last close value (prev. ses.)
R Preliminary close
S Stop loss index
T Real-time index value
. . FEHCR AT I A
10264 | IndexTime N copy int ¥ 8 3 HEMMSS
R
64-bit | MFREARED H“000007ES, 15
10008 | IndexValue N default nt o B A
4 decimal places
10265 | NetChgPreDay N default i6:t_blt :EI; fﬁ??ﬂﬁ (S EaR s

17
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4 decimal places
10009 | HighValue N default ,64_b1t H%%Eéﬁ
int 4 decimal places
BRARIREL
4 decimal places
10010 | LowValue N | default 64-bit | FIXF CSCSHQ (L) Je
int CSCSZQ GARYID , BB
RV R HEE AL 1) 52 S s
SKNRAZH, R A KA
10266 | EASValue N | default oa-bit | J91E
int 2 decimal places
FRAZ AR
4 decimal places
10118 | IndexTurnover N default _64_b1t T CSCSEQ (B> R
int CSCSZQ GIRYID b7 B
TRy R b 1) 22 B Js
S RS, A R AT
10006 | OpeningValue N default _64_b1t ﬂ:ﬁﬁﬁ
int 4 decimal places
LGSR
4 decimal places
10205 | ClosingValue N default ,64_b1t ST CSCSEQ (L& )‘ X
int CSCSZQ GAYID » thF B
R UG G 8] 5T By 3K
SRS, AN RAR
(ILLEEE =R
64-bit (previous day’s closing value
10007 | PreviousSesClose | N default nt for CSI and S&P, previous
session for HSI)
4 decimal places
EfXF CSCSHQ ( Ry J
CSCSZQ GAEYID ,
PN IR 1) T R BE
BB
64-bit | 1.4 HFRBUL N T 855 T
387 IndexVolume N default int A AT 30%0, R
7 B A KR, BUE 9 5 fE
TR 7L 5
2.2 H PR AL/ T4 H A
ARUEE 1] 30%0,  HUE Ak
PRl AL, BRIAC 4
10267 | NetChgPreDayPct | N default int iiigfg%z (S H

18
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1.0.5

| 4 decimal places

4.9 FERITEREZS—UA2204

Iy IR e RAE, MRt e L e AWE, R 108, W

THE AL .
K 4-19 FEBOTH STEP JH R
PRic AR IR RE ER
Standard Header Y MsgType=UA2204
10142 | CategorylD Y int 8
10072 | MsgSeqID Y int HEFS
95 RawDataLength Y Length FAST #udis K&
96 RawData Y Data FAST %i¥
Standard Trailer Y
F 420 TEBIT H FAST i B
brid B4 WA | FAST 46 | %A R
999 TemplateID Y copy int BB bR IR 5=2204
35 MessageType Y constant String | UA2204
10178 DataTimeStamp Y copy int R TRIER ( ﬁi%kﬁ H D
143025 7R 14:30:25
1= 52 Hds (TG 7R AL AN
10121 | DataStatus N default int Em“ggﬁﬁﬁg%é
LS D)
=R (WIERD
48 SecurityID Y none String | IEF#AXHS
B SR 77 (W BT B B
, By 4500, i A AR
10279 NoOddLotOder N none int S [ 4500 AT
L
i Orderld 64-bit | 1T Hgm 5
repeating | 10280 Y none ot
group 1
2 ) Price . g
repeating | 44 Y none nt )
3 decimal places
group 1
2 :
repeating | 38 OrderQty |Y none _64-blt &=
group 1 mt
> . >
| 10281 | BrokerID |Y none int 24 N5
repeating
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group 1
> KLY I
repeating | 10282 | Side Y none int 0 Bid
group 1 1 Offer

4.10 hiAEEETIHE—UA2205

WA WA B RIEeEHE, e ibthaer kiEesgidE, &
=R 8, e BRI A K%,
* 421 WP EhEY STEP 14 B

PRIt BAFR WA RE R
Standard Header Y MsgType=UA2205
10142 | CategorylD Y int 8
10072 | MsgSeqlD Y int HEF S
95 RawDataLength Y Length FAST #udis K&
96 RawData Y Data FAST %¥
Standard Trailer Y
% 4-22 i Psh T FAST JH B
FRid AR WA | FAST BfERF | KA ER
999 TemplateID Y copy int AR bR IR 5=2205
35 MessageType Y constant String | UA2205
I TR (A7 15 A& IR
10178 | DataTimeStamp Y copy int _ "
143025 &7~ 14:30:25
1=E 58y (CLHkH
MR, RERERFS
10121 | DataStat N default int
ataStatus efau in B
2=ARIIRBL (IR
48 SecurityID Y none String | WEZFAXHS
VCMStartTi YR WL S A I A
10260 artTime N dofault - i ﬂﬂ*&ﬁﬂiﬁu i ]
143025 &7~ 14:30:25
VCMEndTi WAL &SR e
10270 R PN default N e
143025 75 14:30:25
AT YR SN
10271 | VCMReffPrice | N default N s e
3 decimal places
T i
10272 | VCMLowerPrice | N default e | AW PR
3 decimal places
. . ity i _EIR B
10273 | VCMUpperPrice | N default int .
3 decimal places
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1.0.5

4.11 FEEHHR

UA2206

UA2206 JH B A EHEES M H B LIRESTMEE, RS HES
TN LU SE A SN B B AT K% . I SR AT TE BN Ak B HdE, WA
e 2 e RiE s, SR 1 8.

* 423 455 STEP JHE

PRI AR WA RE ER
Standard Header Y MsgType=UA2206

10142 | CategorylD Y int 8

10072 | MsgSeqID Y int HEFS

95 RawDataLength Y Length | FAST ##5 K&

96 RawData Y Data FAST %#%

Standard Trailer Y
* 424 L4570 FAST HE
i AR WA | FAST #4EFF | KA R

999 TemplateID Y copy int R AR IR 5=2206

35 MessageType Y constant String | UA2206

10178 | DataTimeStamp Y copy int B (ﬁi%kﬁlﬁlm)
143025 K7 14:30:25
I=EEHHs (T AL

10121 | DataStatus N default int % s RERET SR
ES D)
2=RIRFAL (IR

48 SecuritylD Y none String | UEZFAAY
Reference price of the
security for order input in

10274 | ReffPrice N | default g | TS and CAS.
Value is 0 if the reference
price is not available.
3 decimal places
TH AR & S I BOA AT
B S AL 2 B B ) S A
IR AR S TR

10275 | LowerPrice N default int E’yﬁﬁ‘]%iﬁfﬁﬁﬁ .
(Lower price limit of
at-auction Limit sell order
in POS No Cancellation and
Random Matching periods.
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1.0.5

Lower price of the allowed
price band for order input in
CAS)

0 means N/A

3 decimal places

10276

UpperPrice

default

int

T HE A A 55 H IF BOAS 7T Hf
B S LR A B B SE A
SN SE A N
B SR 4 B BR B
(Upper price limit of
at-auction Limit buy order
in POS No Cancellation and
Random Matching periods.
Upper price of the allowed
price band for order input in
CAS)

0 means N/A

3 decimal places

10277

OrdImbDirection

none

String

CAS. POS By Bt A g F Xt
LA T

N = LM EHE

B= XLz

S= Rt L
<Zg>= NEHKRE S
A )

10278

OrdIlmbQty

default

64-bit

int

CAS. POS B BLA GEC Xt
SRR B

44

Price

none

int

HE AT 22 2547/ e UM
ZEA (o) GRIERTAL
EIEMETBO

3 decimal places

10127

Virtual AuctionQty

none

64-bit

int

HEMVL RS R CHR ¥ T b 4R

EEALIRES
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