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M5 3ERD AR

H# 7€ T BA
2017-02-09 1.0.0 IR RAR
2018-01-09 1.0.1 1. 390 e S A e A UL G & 5 A7 13 B
2. B 5 HE A%
2018-08-13 1.1.1 1. VA% UA3202 74 2 15
2. BH 5 HE A%
3. B GIRA (InstrumentStatus ) B BU(E, Hrig

CCALL, M BETW 1 BREAK

2018-10-30 2.0.0 1. BUHBIEA S IH 2 UA3107, AT s Bs @t 17T
IRV S UA3202 9B K% (WL RGBSR & 5e )

2. AT IE PR 2 UA3202 A B ] A 9:25 45— 1 3
8:45

3. AT IR B UA3202 AZ ZIRAS (Tagl0135) 24k
L START (JFTi) « OCALL (JFHLEEA TN

4. REEAT I PR IE O B UA3202 78452 e 1] 18] f 2 38 AL 1) B

2018-12-07 2.0.1 1. R Gy ISR, 5095 (Bl D 7= b 1 P T B ) ZE
% 15:30

2. HIERZ GRS (InstrumentStatus) FECEUE, HEEH
RAEHIZE G RAS

VA% UA3202 78 20 5t 77 [ W 7= it 1Y) i B

kSRRl RS

BN 5 [ € O i 22 2 AT 15 et UA3108

BN 5 [ 52 A% A2 5 38 2 AT H /2. UA3209
- SO AL [ 5 A% 58 5 38 58 AT B 0 [ b

2019-06-05 2.02

b e

2019-11-19 2.0.3 B ST B2 AT T B R AT AR

2021-04-21 2.0.4 1. S B 2E A I B T, B BizIndex(Tag10021)
FB T BB ERTEH BEAIRE ST B A I &
w5

2. SEINTEMIBE LI S UAS801

3. B H P AR RO

2021-09-24 2.0.5 L. KBTS (BiZr AT RRAN) WS AT H
FEg, RS, G4 Level-2 1714

2. HEEr UA3202 78 B34 7 B R

3. FESEMMATIE TR G R IR A R B R B, (EA
RAT BARIIAT 1 A

4. 1517 Level-2 1715 5% (_LIIESHAC 5 T LDDS R4 15
75 Level-2 1715 H QUL B 15

2022-05-09 2.0.6 1. VAL A5 25 AH O B & PR A T oo T A
2. YA SRRRRAS — B 7 B A R
2022-11-18 2.0.7 PSS AT T PRI A UA3202 N2, HLEE:

1) IOPV ks 381 WarUpperPx 7B (Tagl0140)
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3) #MFE ETF it %dE i b
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7 B i e K HUE
2023-10-16 2.0.9 LWmMZEEEHLHE, B ZEEEHHE
(UA5803) MITeprZEdmiE )y 58 (UAS815)
2. SCREX SEAN BB A HFHOHE 1 [l £k
2024-07-01 2.0.10 1. MR EIE (UA3201) Mt iz E R HE
(UA5801) T
2. VREEEL SR
2024-07-02 2.0.11 ¥4 ETF giit-#dE (UA1502)
2024-11-12 2.0.11 % ETF it (UA1502) SN2, 4.
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3 BB IR oottt ettt 7
4. THIE T cveereeeecnresensssossssssossssssssssossssssossssssossssssossssssesssssassssos 7
A1 B A oo 7
4.1.1 T3 I e 7

412 B AT A B0 et 8

4.1.3 T AT I R B I e 10

4.1.4 B G T B AE AT AT IR oo 17

415 BT Gt a8 ettt ettt eee e 19

N S Y v =T OO 20
42.1 B G TE AR AL IR ZETHIT TR oo 20

4.3 BB T B A oo eeeen 21
43.1 A I8 A T BT, oo 21

432 BT I B BT S BT oo, 23

A BB BT B B oottt ettt et 24
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T

1. 3
1.1 B8
ARG T LDDS Z4iH Level-2 1715 Euda i A 5 =0 FEAIUCRA T Level -2

SE Bt Bt Ag 2, DU (S B IR Level -2 471 2t -

1.2 FhENR
SRS F TS L B A B AT T S A BRI Level-2 4715 H AR 305 A Bt

1.3 BEXHE

% 1-1 HEUE
Y &R SRS SRIR
WGAF % 25 E AT R A B2 B
%E?ﬁ%x%%ﬁiﬁﬁ@kﬁ?ﬁ@mmﬁmﬁ S R TR A
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2. REEAN
PN A DA AT LDDS R4, JF S A R, R FAH
LDDS R4k Level-2 750, RI7I7E IDC TRBAINAUR, BT A%

s ELE, ®iA] LAE VDE H13R45 Level-2 1715 84 .
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3. BIEEX

4

31 JEE

N

Level-2 SEBFE(HE 0 =25, B2 IEREPE (tagl0142=6. 56 Fi1 15) . &
BN KRB IE (tagl0142=57) . BEEIHREIE (tagl0142=9) . PRIEEHIEH
T ENAER, FIAMAEP IR RKIE K, S ETRERL MIZERTEHTE.

32 WA

PRIGSSHE tdE i 8 B . ST e . s AT R . £ 4
FENTHE A Gy AT T PRI EE UL e ETF Geit- Bdle o 1828 s A A 4 4 ) [ e 4y
1AL ) IB B AL H U - B G I AR U N B SR S B 2B EIE Fy
TRE . BRI S SR ST LR 3-1 B

R 3-1 ATHAEE AR

R IR PR HES
T3 0 e i 6 UA3115
fa BT Sl 6 UA3113

P HE S H A SEA AT DR A 6 UA3202
Tt ] 58 A A 22 T AT 1 DU A e 56 UA3108

ETF it ¥ 15 UA1502

B AT RE A Tt ] 58 52 5 ks 38 2 S R 57 UA3209
PR IR E S I HAE 9 UA5803
BETIRTI SEIR NG TS K 9 UA5815

3.3 BfEsR

331 X5H

08:30-16:00: FHAHIEHERERE, VSS A LUK Rebuild 1K
08:45-16:00: oM ATHEEIE . FREUTHEIE. TR NEWE. M ZEEE
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FF5%¥E . ETF Siit 5
15:00-16:00: # = [# 7€ 1 #6 22 Sy AT 16 H s
09:15-15:35: FEiMBER IR
15:05-15:35: )5 [El 5 i 58 5 B2 S 2
09:25-16:00: ZFZEA HE R H
15:05-16:00: %% ) [ 7€ 52 5 I A% 38 28 A B s

332 HRH

R HIK1E UAL1202 RGO BRI B .

3.4 HIBEHEN

SEWFAT IR EE UL FAST Zmfd i) it 2, @id tag96 ik A\ STEP i B+

4. HEUH

4.1 RESEHEE

PRGBS A i kA, % SRR nT 4y 7 A s M 4 . Bopk
YRR
1 A i PR SRRy 3 70, B AR, WIBAE 2 7T — 4> JH 1]
KA, CAMEHER A
2. JAMA R BOEIER N 30 B (RS REE M ST EHEA 6
) o TTeBdEA AN, Bk A

4.1.1 T35 WEEE

M7 8 S UA311S $24t 413700 H RS 5] .
M7 S BRI N 2 S LR 4-1 A1 4-2 .
% 4-1 iR STEP $4E

7




FIHIEZF A2 5 F LDDS R 4E5 M Level-2 A7 12 H i B 1 2.0.11TCHARTT R )
FRiE AR WA KR ER
Standard Header Y MsgType = UA3115
10142 | CategorylD Y int 6
10072 | MsgSeqID Y int HETF S
95 RawDataLength Y Length FAST #udis K&
96 RawData Y Data FAST %i¥
Standard Trailer
* 4-2 Wi FAST #df
Fric BATK WA | FAST BAERF | KR R
999 | TemplateID Y copy int R AR~ 5= 3115
35 Message Type Y constant String | UA3115
ATtE I TE] CFP)
10178 | DataTimeStamp | Y copy int i 4*/
143025 K7 14:30:25
1=EH 2 H s (CFHMER,
10121 | DataStatus N default int REREF5RGIES
2=RIRTEM
48 SecurityID N default String | EFFCHS
42 OrigTime N default int Higmt ] CH 52—
10003 | OrigDate N default int Mz HA
3 8 S s 1)

8=STEP.1.0.0<SOH>9=117<SOH>35=UA3115<SOH>49=VDE<SOH>56=VDR<SOH>34=

0<SOH>52=20101102-09:25:15<SOH>10142=6<SOH>10072=4815<SOH>10178=92517<SOH

>48=000000<SOH>42=9251700<SOH>10003=20101102<SOH>10=000<SOH>

4.1.2 REUTEEE

REUT G BUE UA3113 f 4t T AT IH(E B
FREUT TS Hd 10 A 2 Lo ALK 4-3 AT 4-4 B

* 4-3 18BUTHE STEP ¥

i be By i WA g~y R
Standard Header Y MsgType = UA3113

1014 .

5 CategorylD Y int 6

1007

5 MsgSeqID Y int HERFS

95 RawDataLength Y Length FAST %K &

96 RawData Y Data FAST %4




FIRFIESR 2 5 FT LDDS R 41564 Level-2 1715 £ H A 45 2.0 CEERTIF R AR
Standard Trailer
*® 4-4 FEHUTTE FAST Hidfa
FRid bR s W | FAST BAERF | RA R

999 TemplateID Y copy int AR bR 5= 3113

35 MessageType Y constant String UA3113

10178 | DataTimeStamp Y copy int ATIER A P
143025 K7 14:30:25

10121 | DataStatus N default int 1=E S H s o AL AN
s, RERETFSER
HELE)
2=

48 SecuritylD Y none String HEZF Y

10007 | PreCloselndex N default 64-bit int | FTULELFEEL

10006 | OpenIndex N default 64-bitint | S HFELIEEL

10118 | Turnover N default 64-bitint | Z 5 T 55 AH N 48 £ L
L5 (J6)

10009 | HighIndex N default 64-bit int | = FEEL

10010 | LowIndex N default 64-bit int | HAKFEEL

10008 | LastIndex N default 64-bit int | HHTFEEL

10013 | TradeTime N default int J%AZ ) ]

387 TotalVolumeTraded | N default 64-bit int | Z 5 vH 5 N 48 B 1 <L
S
I S B oy B A
7E 100 B, HEEIREIAZ
DB AL 100 By, i
I Fa B A2 o B A
T Io

10205 | Closelndex N default 64-bitint | & HEFEE KT 04
A RUED

R BT HCAR 00 T

1. UA3113 )\ 9 SFFUh KA, Level-2 RGF MM K% UA3113 &5
R 9 B BRI CRT 0 MIMED 5 MAESH W LA SR ST 3115 1l
IAEAIR], 13 LA EHE b RIS O A

2. G RAE UA3113 Ol BRI S 9T B A E R ST A B8 I HR 80D, (5
B RGNAEZIREUNNE S-SR, EH RN ZIREITE.

3. FRBUT BRI 7R

8=STEP.1.0.0<SOH>9=200<SOH>35=UA3113<SOH>49=VDE<SOH>56=VDR<SOH>34

=0<SOH>52=20101102-09:25:12<SOH>10142=6<SOH>10072=4792<SOH>10178=92514<SO
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H>48=000003<SOH>10006=300.02600<SOH>10118=2114513.5<SOH>10009=300.02600<SO
H>10010=300.02600<SOH>10008=300.02600<SOH>10013=9250744<SOH>387=2771.00000<

SOH>10=000<SOH>

4.1.3 FEMATIHRBEE

SeUT AT DU RS UA3202 $R 4t 1 SR AN S S0 U A] B R AT 1545 2.
TRIAT IR BEAS B SRS BT 50 BRALHE S AR .
SeUT AT IS DU A (1 Py 75 Sk ALK 4-5.0 4-6 A 4-7 Flor

* 4-5 FEMATIH I STEP ¥H 2

Fric AR WA KR R
Standard Header Y MsgType = UA3202
10142 | CategoryID Y int 6
10072 | MsgSeqlD Y int HETS
95 RawDataLength Y Length FAST #udis K&
96 RawData Y Data FAST %4
Standard Trailer Y

R 4-6 TEMATIHIRIE FAST JH &

. » FAST
FRic B IR - RE TR

999 TemplatelD Y copy int BB AR 5= 3202

35 MessageType Y constant String | UA3202
BOHTT BT ) (BP)

10178 | DataTimeStamp Y copy int 143025 & IR
14:30:25
=58 8 8l (o b

, MR, RERE

10121 DataStatus N default int P L A
2=RIRAAL

48 SecurityID Y none String | IEFAAY

10146 ImageStatus Y none int PRI 55&”
1=4%5

140 PreClosePx N default int HESCEE 4%

10018 | OpenPx N default int TR A%

332 HighPx N default int A%

333 LowPx N default int AR

31 LastPx N default int WA S

10




HIESRAE 2 B LDDS R4t 564 Level-2 17158 LUl B 15

2.0. 1L CHARTFF K Fed

int

10204 ClosePx default int A HYSAEAN A%
10135 InstrumentStatus default Strin, .
! ! ® e
&L (1S101 |
IEZ7 52 5 F 56
=N AN = E
8538 TradingPhaseCode default String Bara ﬁi% Z4
B AR U )
[t mktdt00.txt H f)
TradingPhaseCode
B W
8503 NumTrades default int FAZ B
64-bit e
387 TotalVolumeTrade default - AL B
in
64-bit e A
8504 TotalValueTrade default it AT S 4
in
. 64-bit e
10043 | TotalBidQty default - FHREANLE
in
10039 | WeightedAvgBidPx default int BP9 23 ks
(== 32 7. N4
157 BT 3] 22 3K
10116 AltWeightedAvgBidPx default int @m\ HEMBFHEX
i
64-bit Ly
10044 TotalOfferQty default it ZAGL e
in
10040 | Weighted AvgOfferPx default int BP9 222 i
7 I ALY 15 2= 5
10117 AltWeighted AvgOfferPx default int ;\ "
1
ETF & fH ft f&
10057 | IOPV default int
(IOPV iGHE EMED
10193 | ETFBuyNumber default int ETF HHZELL
64-bit
10194 | ETFBuyAmount default o " | ETF s
in
64-bit N
10195 | ETFBuyMoney default . ETF H Il 4%
in
10196 | ETFSellNumber default int ETF IEE ] 254
64-bit
10197 ETFSellAmount default . ETF [ % &
in
64-bit . .
10198 | ETFSellMoney default - ETF I8 1] 4%
in
10060 | YieldToMaturity default int fii e B A5 %
64-bit s
10138 | TotalWarrantExecQty default , BOEHAT e 4=

11
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o1 73 Joit 79 2K 1] 0 i

6dobit T InAS P 253 4 (AL
10139 | WarLowerPx default . SR [E] A AR
in N .
%7 B 97 I
RN AR R
64-bit .
10140 | WarUpperPx default . IOPV =ik A
in
10184 | WithdrawBuyNumber default int SENR 2R
64-bit N
10185 | WithdrawBuyAmount default . SEN A
in
. 64-bit o b sn A
10186 | WithdrawBuyMoney default . SENHH A0
in
10187 | WithdrawSellNumber default int SEH RS
64-bit s e e
10188 WithdrawSellAmount default it SRR
in
' 64-bit | L
10189 WithdrawSellMoney default it S H R
in
10190 | TotalBidNumber default int DYNSEL
10191 TotalOfferNumber default int SRR
DN I 'S PN
10203 BidTradeMaxDuration default int e .
AR AN 1]
TR K
10202 OfferTradeMaxDuration default int iy ‘
AR AN 1]
10070 | NumBidOrders default int SETT RN AR
10071 | NumOfferOrders default int S S AR
10068 | NoBidLevel none int SER M H
9
repeatin | 10147 | PriceLevelOperator default int I BN
g group
9
repeatin | 44 Price default int i
g group
> .
. 64-bit —
repeatin | 39 OrderQty default it AL &
in
g group
9
repeatin | 10067 | NumOrders default int LR SR
g group
9
repeatin | 73 Orders default int RATEFCER
g group

12
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2.0. 1L CHARTFF K Fed

9
OrderQue
repeat . ~ >
, 10148 | ueOperat | N default int I AN P
ing or
group
> OrderQue
t Operat . .
P rorgg | PP AN | default | int B B P 3 )
ing orEntryl
group D
9
t 64-bit v e
R EY: OrderQty |N | default | TR
ng nt
group
10069 | NoOfferLevel N none int AN A AR
9
repeatin | 10147 | PriceLevelOperator | N default int I BN I
g group
9
repeatin | 44 Price N default int ik
g group
> .
. 64-bit e
repeatin | 39 OrderQty N default it L5y
in
g group
9
repeatin | 10067 | NumOrders N default int LR SR
g group
9
repeatin | 73 Orders N default int RATEFCER
g group
9
OrderQue
repeat . \
. 10148 | ueOperat | N default int - BeA P& H
in
g or
group
2> OrderQue
repeat ueOperat .
P 10149 PO IN | default | int BT B LI
ing orEntryl
group D
9
t 64-bit N
.repea 38 OrderQty | N default , RSy
ing int
group

* 4-7 ZZHIRA (InstrumentStatus) i HA

InstrumentStatus (B E%)

InstrumentStatus Describe (Ff BtfiiR)

START

EE!

13
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OCALL VARITE sy

TRADE LRSS PNIE iy

SUSP =

CCALL W R G T

CLOSE ZiNiE = P e = A R 3
ENDTR Lo EER

X SE AT 1 PR R B (Y U B T

1. RRFFER CARANE, TR SRR S 7 TR = BII R
EARRAATIEESE, 0 GrMBCFIZ AN Gidr MBCF T2 i
B R A BUEBAT B R 653257 AT 20 B8 d Rl B39 . BGIERK IS A
W5,

2. UA3202 %45 TH i) ETF HHWI Bl i 1 48 7 B B0 45 ETF HIW2E4L. ETF
HIG % . ETF HW4:%0. ETF B[R4, ETF B RI%E . ETF 5 E £ 403 0k
B, EARAMATEEE.

3. ik, EEEAIRR B N ZETTAL, HAtE A NRTIT: SEEAMRKH S
AL AN EAARIIESR R AR O, ISR N, 655 70 89 8 T oC A, 246 (& A 5% REITs)
o

4. 4 UA3202 i s 301 ZEUc CRT 0 MR 5 MIEZ# W16 1 it
SO ERAS I WESUR A AN TR], 175 DA S IR B8 Hh (R WE QSR A v

5. UA3202 #dih tag3l RRBB stk e —BMEmIFA—E% T
M HWEEA, T RAE LA 2L tagl10204 1 24 H U4

6. WIRTEATIE PRI s IS BIIE 5 T 46 A0 B SO R A B8 AR, (S
B ARG NATZAE I BRI R, 1B R ZBEEATE

7. UA3202 #¥li s, v DLE RS S aT i EdE, 65 BB AT i
JEAE BN ZAERIE R, HET A KA T RATIE R BRI SE L — 1Y 50 1T H#.

8. (ERLIAI ZHCARE M G HUE SR 0, RICARUEE S EoE B
FESLNRAER ENRCAHE . SEARCR A S RCR B SRR
T SH. ZIEERALSR ., ZIELHERE, IALEH. LHAEH. K7
TAEM AL E 2B

9. BRSNS T B KIE B -

(1) BrE MR T B (tag387. tagl10043. tag10044. tag10185. tag1 0188 tag38.

14
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tag39) : ML FRAT R BPE KT 999999999999999 (Ftit 15 4N 9) B, Tk
999999999999999 (Lt 154~ 9) .
(2) &HHFTFE (tag8504. tagl0186. tagl0189) : 4SZPRATIEE¥E K
T 999999999999999999 (FLit 18 4~ 9) B, & 999999999999999999 (Fkit 18
N9
10. UA3202 4 32 446 99 Rk B2 10 TOPV {8, JLH tagl0057 A 3 ALKE i 5
tag10140 Ay 5 ARE L, A RAOkE 52 DL S bRl 55 5ot itk
11, KT GRS UL
(1) XFREF=f, 8:45~9:15, &K START briE; 9:15~9:25 RIF#EE G 7%
M B, & OCALL bri&; 9:25~14:57 REL M B, K TRADE 5
14:57~15:00 WA ESTEMIT B, K CCALL #5:&;  15:00 j5, Bk CLOSE
Pri&, BEJ5K ENDTR #5.
SRS S8, 8:45~9:15, K START brik; 9:15~9:25 & IFft4E
TN B, K OCALL bk 9:25~15:00 /2 IELLTE M BL, & TRADE #ri;
15:00 5, H5aK CLOSE #ri&, FHJ5 K ENDTR bR
Level-2 WA TR IRE, RAEBMREREERE . IERFEIEF SR
15, WILE 24 K58 J5 U E] SUSP. CLOSE & ENDTR Fridi; iR FFFRE s s,
U o] DA BIZAIE F5 PR K SUSP i HAR &A% 55 SUSP bRk
(2) UA3202 M7 ZR4 (InstrumentStatus) A OCALL B, #E NP4
B B RS TN BLN, UA3202 ¥4 B & RIEFF R E S M EdE,
Forb e SEA — RO S — IR IS H A%, B KB — AT 32— AT R AT %
FEAICRC S, SRR LA CRITEC R, HsEE — hSE iy R IR & .
(3) UA3202 #1538 ZR4S (InstrumentStatus) A CCALL B, #F NI
B B RIS TN BEN, UA3202 4 B & RB IS4 M EdE,
Forb e SEA — RO 2 — IR IS H A%, B S — AT 32— AT R A %
MR AICEC S, SRR L RACRITEC R, HsEE — hSE iy IR IR & .
12, SEMATIERIBEAR R B (AEHIE, TRHRATE— 451, JL54 %
T, A S0 ERAER) -
8=STEP.1.0.0<SOH>9=1632<SOH>35=UA3202<SOH>49=VDE<SOH>56=VDR<SOH>34
=0<SOH>52=20110425-09:27:25<SOH>10142=6<SOH>10072=7075<SOH>10178=92510<SO

15
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H>48=601398<SOH>10146=1<SOH>140=4.540<SOH>10018=4.510<SOH>332=4.510<SOH>3

33=4.510<SOH>31=4.510<SOH>10204=0.000<SOH>10135=TRADE<SOH>8503=107<SOH>3

87=259400.000<SOH>8504=1169894.00000<SOH>10043=2060400.000<SOH>10039=4.428<S

OH>10044=7449135.000<SOH>10040=4.709<SOH>10184=23<SOH>10185=3051115.000<SO

H>10186=11439090.25000<SOH>10187=32<SOH>10188=1519452.000<SOH>10189=5734285.

91000<SOH>10190=360<SOH>10191=973<SOH>10203=28<SOH>10202=143<SOH>10070=3

1<SOH>10071=37<SOH>10068=10<SOH>44=4.510<SOH>39=232500.000<SOH>10067=54<

SOH>73=50<SOH>38=1200.000<SOH>38=5000.000<SOH>38=1300.000<SOH>38=5000.000<

SOH>38=5000.000<SOH>38=5000.000<SOH>38=1000.000<SOH>38=400.000<SOH>38=1000.

000<SOH>38=1000.000<SOH>38=3000.000<SOH>38=5000.000<SOH>38=3000.000<SOH>38

=2000.000<SOH>38=2000.000<SOH>38=10000.000<SOH>38=700.000<SOH>38=2000.000<S

OH>38=10000.000<SOH>38=1000.000<SOH>38=1000.000<SOH>38=500.000<SOH>38=3500.

000<SOH>38=3000.000<SOH>38=4000.000<SOH>38=29900.000<SOH>38=500.000<SOH>38

=2000.000<SOH>38=1000.000<SOH>38=1000.000<SOH>38=1000.000<SOH>38=500.000<SO

H>38=1500.000<SOH>38=20000.000<SOH>38=2000.000<SOH>38=500.000<SOH>38=6600.0

00<SOH>38=500.000<SOH>38=30000.000<SOH>38=100.000<SOH>38=400.000<SOH>38=32

00.000<SOH>38=2500.000<SOH>38=5000.000<SOH>38=1000.000<SOH>38=500.000<SOH>

38=300.000<SOH>38=5000.000<SOH>38=3000.000<SOH>38=5000.000<SOH>44=4.500<SO

H>39=372200.000<SOH>10067=123<SOH>73=0<SOH>44=4.490<SOH>39=75300.000<SOH>

10067=27<SOH>73=0<SOH>44=4.480<SOH>39=188400.000<SOH>10067=50<SOH>73=0<S

OH>44=4.470<SOH>39=34800.000<SOH>10067=14<SOH>73=0<SOH>44=4.460<SOH>39=1

88500.000<SOH>10067=32<SOH>73=0<SOH>44=4.450<SOH>39=165100.000<SOH>10067=

44<SOH>73=0<SOH>44=4.440<SOH>39=47100.000<SOH>10067=15<SOH>73=0<SOH>44=

4.430<SOH>39=23400.000<SOH>10067=8<SOH>73=0<SOH>44=4.420<SOH>39=18800.000<

SOH>10067=11<SOH>73=0<SOH>10069=10<SOH>44=4.520<SOH>39=51800.000<SOH>100

67=1<SOH>73=1<SOH>38=51800.000<SOH>44=4.530<SOH>39=78153.000<SOH>10067=9<

SOH>73=0<SOH>44=4.540<SOH>39=79200.000<SOH>10067=31<SOH>73=0<SOH>44=4.55

0<SOH>39=98600.000<SOH>10067=10<SOH>73=0<SOH>44=4.560<SOH>39=1035850.000<

SOH>10067=20<SOH>73=0<SOH>44=4.570<SOH>39=182500.000<SOH>10067=14<SOH>73

=0<SOH>44=4.580<SOH>39=182857.000<SOH>10067=38<SOH>73=0<SOH>44=4.590<SOH
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>39=357742.000<SOH>10067=41<SOH>73=0<SOH>44=4.600<SOH>39=923745.000<SOH>1
0067=89<SOH>73=0<SOH>44=4.610<SOH>39=99069.000<SOH>10067=30<SOH>73=0<SO

H>8538=T 1<SOH>10=000<SOH>

4.1.4 fJ5EE MR BT ELERE

g
i

$ 5 [ AT G B IR 1 2 5 85 [ 78 0 4% 58 55 InF B B A3 4 25 14 i
FRAS A SRNEGE Y AR R S, TR S H 15:00 JH R KA.
Wi oATIER 6 MRk —IReEHYE, 3 WRE I EHYE.
5 [ 7€ A8 G U W A 1 N 2 BeAd iU AR 4-8 4-9 AT 4-10 i

* 4-8 i JE [ E A% AL S AT I Bds STEP Hidls
Frid 48 PR IR P3| Vasy g

F

=

ot

il
2
B Fl}

Standard Header MsgType = UA3108

10142 | CategorylD int 56

10072 | MsgSeqID int HETS

95 RawDataLength Length FAST #dis K&

R R R

96 RawData Data FAST ¥4

Standard Trailer Y
R 4-9 BB AE Z AT ISR FAST £diE

FAST
FRic BAFR IR E il TR
BAER
999 TemplateID Y copy int B bR/ 5= 3108
35 MessageType Y constant String | UA3108
BT L ) (=
)
10178 DataTimeSt Y int .
ataTimeStamp copy in 151025000 £ i
15:10:25.000
I=E G4 (L
AbFRAN TR, REA
10121 DataStatus N default int R ;r ; )
2=RIRAAL
48 SecuritylD Y none String | UEFFARAY
PRI A
10146 | ImageStatus Y none int b -
1=%&
10204 ClosePx N default int A BB A%
10135 InstrumentStatus N default Strin N
MR
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8503 NumTrades N default int S AL
64-bit | . .
387 TotalVolumeTrade N default - AL
in
64-bit . . .
8504 TotalValueTrade N default - AT M E T (Jn)
in
, 64-bit o
10043 TotalBidQty N default - TIEFEANLE=E
in
64-bit .
10044 TotalOfferQty N default ot it L=
in
10184 | WithdrawBuyNumber N default int SENER2E S
64-bit . -
10185 | WithdrawBuyAmount N default - SEN AR
in
10187 | WithdrawSellNumber N default int SRR B
64-bit N
10188 WithdrawSell Amount N default it SEH R
in
10068 | NoBidLevel N none int KR A
> ) e
tin |39 | OrderQ N defaute | OFPI | HRE
repeatin rder efa
P v . int 2. B
g group
9
repeatin | 10067 | NumOrders N default int LR ZIEEE
g group
> RAT BTN
repeatin | 73 Orders N default int
g group
9
repeat 64-bit — v e
Pl 38 OrderQty | N default | TR
ng nt
group
10069 | NoOfferLevel N none int e H R
9
tin | 39 OrderQ. N default 64-bit | MK
repeatin rder efau
P v int S
g group
9
repeatin | 10067 | NumOrders N default int SEFR B BFEEL
g group
> RATBILE
repeatin | 73 Orders N default int
g group
9
repeat 64-bit e
, P 38 OrderQty | N default , T
ng nt
group

18
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£ 4-10 FEHEEMEAS ZIRZE (InstrumentStatus) 15 B

InstrumentStatus (BFEX) | InstrumentStatus Describe (A B iR)
INIT Bl R BB
PCALL iR A I B
POSMT HELLAT Ty ) B
ENDPT P T e B
POSSP 15 it
A RAE G IRAS Ui -

15:00~15:05, & PCALL #ri&; 15:05~15:30, & POSMT fri&; 15:30 J5,
% ENDPT #ri&.

4.1.5 ETF i8R

ETF 4iit-34 UA1502 &4 ETF H e [e] 4 v i

ETF Siit54 1 N 25 S A LER 4-11 A1 4-12 B
# 4-11 ETF 4iit STEP ¥4

i AR WA et R
Standard Header Y MsgType = UA1502

10142 | CategorylD Y int 15

10072 | MsgSeqID Y int HEFS

95 RawDataLength Y Length FAST % K&

96 RawData Y Data FAST ##f
Standard Trailer

% 4-12 ETF %iil FAST ¥udfs

Frid oA i DA | FAST #AERF E<3is) R
999 TemplatelD Y copy int B AR 8 5= 1502
35 MessageType Y constant String UA1502
10178 | DataTimeStamp | Y copy int BT Hil A )
143025 K7 14:30:25
48 SecuritylD Y default String WEZR Y
10193 | ETFBuyNumber | N default int ETF HEZEHL
10194 | ETFBuyAmount | N default 64-bit int | ETF H1E% &
10196 | ETFSellNumber | N default int ETF i [ml £ 44
10197 | ETFSellAmount | N default 64-bit int | ETF &[0 ¥ &

KT ETF Geit Fdm it B an F -
1. B & A 6 7 B (tagl0194 . tagl0197 ) : 4 2 BrAT 1 %48 K T
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999999999999999999 (HLit 18 4~ 9) B, T & 999999999999999999 (HLit 18
N9
ETF Stit#uds i1l
8=STEP.1.0.0<SOH>9=117<SOH>35=UA1502<SOH>49=VDE<SOH>56=VDR<SOH>34
=0<SOH>52=20101102-09:25:15<SOH>10142=15<SOH>10072=4815<SOH>10178=92517<SO

H>48=511220<SOH>10193=2<SOH>10194=4000<SOH>10=000<SOH>

4.2 FRERIARYIE

BRSSPI RE G, ARTF-—3], Bl e IkFR A&,

BRI Z/MEIE (Channel) , FEAESCHEIE R PSS (Tradelndex)
ONAZIELE, JE 1 ITaG. AR VSS FEFP A & 2 2E A Bl IE 1 5 AN IELE,
ey DU WO 2L, TR B 1, (Rl 2 R

4.2.1 HEEEMEZHBERZHE

H 5 (] 58 % 38 5 1B B A EE (1 N B S A% ALK 4-13 F1 4-14 Fow .

* 4-13 #LJ5 BB AL 5B S STEP ¥ 2

PRl A TR WA KRR R
Standard Header Y MsgType = UA3209
10142 | CategorylD Y int 57
10072 | MsgSeqID Y int HEFS
95 RawDataLength Y Length FAST #udis K&
96 RawData Y Data FAST %i¥
Standard Trailer
R 4-14 B E WA 518 B AL FAST {5 2
pRit WA AJ | FAST #1ERF | KH ER
999 | TemplateID |Y Copy int TR AR 7~ 5=3209
35 MessageType | Y constant String UA3209
10121 | DataStatus N Default int 1=E S8 CoF B
N, REREFSRTIESD
2=RIFIRAL
10011 | Tradelndex Y increment int AT
M 1 FF4H, 4% Channel %45
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10115 | TradeChannel | Y Copy int IE
48 SecuritylD N Copy String HEFF ARG
10013 | TradeTime N Copy int BASHT ] CH 2 —F5)
15102506 £/~ 15:10:25.06
10014 | TradePrice N Default int AN (JT)
10015 | TradeQty N Default 64-bit int | AT EE
H X7~ Hl
10016 | TradeMoney | N Default 64-bit int | A E&H (Jo)
10179 | TradeBuyNo | N Default 64-bit int | E i H5
10180 | TradeSellNo | N Default 64-bit int | LT HS
10192 | TradeBSFlag | N Default String A SAR
B - 4ME, FEhE
S— WL, FBhL
N - KA

HLJ5 [ € 6 2 5118 2B AT H 2 B -

8=STEP.1.0.0<SOH>9=182<SOH>35=UA3209<SOH>49=VDE<SOH>56=VDR<SOH>34
=0<SOH>52=20120801-09:23:42<SOH>10142=57<SOH>10072=0<SOH>10011=5<SOH>1011
5=2<SOH>48=600497<SOH>10013=9250071<SOH>10014=13.090<SOH>10015=900.000<SO
H>10016=11781.00000<SOH>10179=25721<SOH>10180=7731<SOH>10192=N<SOH>10=10

0<SOH>

4.3 FRESHRYIE

BESIFBEIEE £ #EiE (Channel) , FPMRFEEERFS (Bizindex)
FRNAZIES:, FHM 1 TG, W VSS R P& B EANRICIRIE R 75 AN ELE,
AT CLRIWA B, TEEREEEE Ewm L, RIS KRR

4.3.1 REMBESHEEE

Level-2 I 554 1B 2EH B AREFIG RFCIT A R ZHE 1T 5 (FUR) 72
A RS VT B N AL o
SEUTBE S IR I N AR Sk LR 4-15 F1 4-16 P .
* 4-15 FEAIZ%E STEP JH S
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FIHIEZF A2 5 F LDDS R 4E5 M Level-2 A7 12 H i B 1 2.0 1CBERIFRARD
FRiE AR WA KR ER
Standard Header Y MsgType = UAS803
10142 | CategorylD Y int 9
10072 | MsgSeqID Y int HETF S
95 RawDataLength Y Length FAST #udis K&
96 RawData Y Data FAST %¥
Standard Trailer
K 4-16 FEHMIZE FAST HE
pRid AR WAJR | FAST #1ERF | KA ER
999 TemplateID Y Copy int B AR 78 5=5803
35 MessageType | Y constant String UAS5803
10021 | BizIndex Y increment 64-bit int | BFEJT 5
M 1 H4h, 4% Channel 3% %:
10115 | Channel Y Copy int IHIE
48 SecuritylD N Copy String HEZFARHS
10013 | TickTime N Copy int TR B 8] (H 7r 22—
)
14302506 %75 14:30:25.06
10022 | Type N Copy String et
A— BRI
D — MERZEICIT
S — FAIRA T H
T— A
10023 | BuyOrderNO | N Default 64-bit int | SLJ7I] H
NP ARES T R B SE T AT
BIEX
10024 | SellOrderNO | N Default 64-bit int | F2J7 1T
N RES T R BSE T AT
BIEX
44 Price N Default int g o)
NP EIRAS T B BHBRT B
39 Qty N Default 64-bit int | &
AP RS T B o R XL
10016 | TradeMoney | N Default 64-bit int | XF T Hr i ZHE:
CRALRIE S E (RN =
A
X TR :
FRAZ G (AL TT, FEEEN
Tz
Nt =9'

22




HIESRAE 2 B LDDS R4t 564 Level-2 17158 LUl B 15 2.0 11 CEEARTF AR

10192 | TickBSFlag | N Default String A1 T O PR AT R
B- FLig

S— sz

NP SRAS 1T HL:
START - B3}
OCALL — HFiifE& 5l
TRADE — %4 H3iRA
SUSP — f&
CCALL — WA TEM
CLOSE — M7
ENDTR — & 545K
AL :

B 4Mit, Fh*E

S— W, EFhsk

N— KA

KFHR 4-16 SEMIZEH B MU HIAT

L AN S P 1B 2B 2R B AE A — 3 3E A AN

2. BT LAFMIYIE A RIEZERE R, DI G TS B A RN 5 —
IR B, e SORTAEAT B, AR S HE AN iR T

3. FEELETENBIBG [Fl— B2 AR I 18 BT SR R B AT i,
Je RAE A HAE , TR RS JE IR AR AT A, R AR R
FOAT S HE A RO

4. P P SE Gy I Bk e e A A vh i i S B £ 7 IR A TT B R A

Ser B A AR MR -

8=STEP.1.0.0<SOH>9=182<SOH>35=UA5803<SOH>49=VDE<SOH>56=VDR<SOH>34
=0<SOH>52=20120801-09:23:42<SOH>10142=9<SOH>10072=8888<SOH>10021=5<SOH>10
115=4<SOH>48=600497<SOH>10013=14302506<SOH>10022=A<SOH>10023=13253908<SO
H>10024=0<SOH>44=13.050<SOH>39=3000.000<SOH>10016=3000.000<SOH>10192=B<SO

H>10=100<SOH>

4.3.2 EMBEBIEFSEE

Sefit Level-2 Il IR 208 3 571 2 AIE X RIEIE A K24 1T S KB 5
BEEWEFSHERESHE GHANZIEBIELZEEHE) 4 kA, T LA

H¥
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AbFEZE S

SEB IR IE 5 0 1 N 2 Sk LR 4-17 A 4-18 s
* 4-17 N IBEEIE TS STEP £

FRiE AR WA KR TR
Standard Header Y MsgType = UAS815
10142 | CategorylD Y int 9
10072 | MsgSeqID Y int HETFS
95 RawDataLength Y Length FAST #udis K&
96 RawData Y Data FAST %4
Standard Trailer
*® 4-18 SEtrIZEIMIEF 5 FAST Hdl
pRiE WA WL | FAST BMERF | %A ER
999 TemplateID Y Copy int B bR '5=5815
35 MessageType Y constant String UAS5815
10115 | Channel Y Copy int HIE
10021 | CurrentIndex N Default 64-bit int HHBRREBFS (5
UA5803 tag10021 X %)

Se I ImIE 7 T B K s ] -
8=STEP.1.0.0<SOH>9=182<SOH>35=UA5815<SOH>49=VDE<SOH>56=VDR<SOH>34
=0<SOH>52=20120801-15:05:42<SOH>10142=9<SOH>10072=8888<SOH>10115=4<SOH>10

021=200<SOH>10=100<SOH>

4.4 ZREXYWEER

BEHEEEAREN TN, TEKEWNTSH:

1. % & tagl0075=3;

2. WHE tagl0142= ZRIAMY ™ W30 . Hh, tagl0142=57 F£on AT G
[t 7 1 #6525 3% mxﬁ%m%mm29ﬁTE%ﬁm BES I

3. W tagl0077=F5 ZEIAMIJHIE Cof M. tagl0115 FB

4. % B tagl0073 NITFLEIIF S, taglo074 NEERKFS . Hb, S+
BESFHIE, TFRRMLE R F S5 tagl0021 7B X FHABZRZEATHE S,
FHEFNEE R 750 B tag10011 7B s

FITAT (320 26 K000 #10 v) LAAS B0 m0 D, 28 URE T SR [ AR (9 254 AN ZE K F 1000
%o
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#1 5 [ B A& AE 53180 S B EEE R f]:  ([m4h 103 5 EACEE b
6551 ‘T2 6553 TGS, B[R

8=STEP.1.0.0<SOH>9=96<SOH>35=UA1201<SOH>49=VSS<SOH>56=VDE<SOH>34=0
<SOH>52=20101102-15:40:17<SOH>10075=3<SOH>10142=57<SOH>10073=6551<SOH>100
74=6553<SOH>10077=103<SOH>10=025<SOH>

TMIEEAIBIREEE R RG] (FEF 1 SZBEEIEF 100 53] 200 5%
B, IR

8=STEP.1.0.0<SOH>9=96<SOH>35=UA1201<SOH>49=VSS<SOH>56=VDE<SOH>34=0

BV E N
/\,f:
=}

<SOH>52=20101102-15:40:17<SOH>10075=3<SOH>10142=9<SOH>10073=100<SOH>10074

=200<SOH>10077=1<SOH>10=025<SOH>
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