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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)




L HEIES 22 5 T LDDS RGSEH Level-2 475 H 1 91 14 2.0 LLCHATF AR

il
2) #NFT IOPV 54k 5 =~ B B A it B

2022-03-13

2.0.8

RSN AT T DU A UA3202 2%, ALf:

1) IR R R Sk ML 15 B

2) VR B IR

3) #MFE ETF it %dE i b

4) P FRULEH SR AT IH PR EOE UA3202 & i
7 B i e K HUE

2023-10-16

2.09

LMz ESFREE, OFE M ZEES FHE
(UAS5803) FIsEMhiZZEimiE 7554 (UASS8IS)
2. SCFRXSTEAN IR ZE A FEGE 1 [ fh

2024-07-01

2.0.10

1. EMZEERTEIE (UA3201) FIE R ERILEIE
(UA5801) T4k
2. PRAEEER Ay SR

2024-12-06

2.0.11

1. VAL IS [ 2 A A2 Z AT I DRI dE (UA3108) BEHT
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1.1
1.2
1.3

3.1
3.2
33

34

4.1

4.2

4.3

4.4

D] B vureeeeeereenensssnsassssssnssssesnssssssnsssasnssssssensssnsasnssnsnsnssnsnsnssssnes 5
L BB ettt ettt a et ettt et e e ettt et e et eeeaenn 5
BT RT B ettt ettt ettt ettt e et eneas 5
B SRt ettt e et r et r e r s 5

TEIEL <ottt 6
PR ettt 6
B THIZR oottt 6
33.1 Y 7 = [OOSR 6
332 AT B e 7
BFEFE TR e 7
THIEB LI vvercreercreeseneesesesssssessssssesssssssssssesssssssssssssssssssosssesssess 7
PRI .ottt 7
4.1.1 TR oo 7
412 FRBUATIE B oo 8
413 SEMATIE IR EIE oo 10
414  BJEEEMAE T GATIE B oo, 17
TREETRAE BT oo 19
4.2.1 LG NG B IBZETRITIH S oo 19
TREEAT BT oo 20
431 B IBEE A TEBIE oo, 20
432 FEMIBEEIEIETE S EIE oo, 22
TREERBITEE T oo 23




2.0.11CEARIF KA

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

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
“\ M2 P 3}5/\5%‘/% i%/%# <7
(I1S101 BiFIERZ G i e Femwms 5580 T 4 5 R X

UL
RFUE TR AL 5 B Wt R T X R -

http://www.sse.com.cn/services/tradingservice/tradingtech/technical/data/

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 .
A% LDDS R G KAENTT S ( EHIESR A 5 IR AE AT 1 KA &

SL(LDDS)# LUt
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3. BIEEX

3.1 FBE

Level-2 SEBFEHR 73 =25, ol tRIBEREUR (tagl0142=6. 56) . ZFE
TREE (tagl0142=57) . BEAIFRHIE (tagl0142=9) . TR HATHE
FHVER, FEAMEA IR RIE— IR, e dm T8 G R0

32 AR

PRIGSSHE tdE i 8 B . ST e . s AT R . £ 4
FETARAZ G AT 1 DRI RS o 12 28 AT A 0 48 [ 5 4638 5 18 28 J AT Bt
BEAIFRER U B S IR M SE T IZ B ilE 5 5 Bl % 88dE 17
I 5 AN B 5 AR 3-1 Pos

R 3-1 ATHAEE AR

/

g & RT3 FEERS HES
iR BSY R AE 6 UA3115
FREAT I s 6 UA3113

PR K%
RIRRAL ST bR g 6 UA3202
B [ 8 A% A 2 AT 18 e s 56 UA3108
B NAS B [ 58 A8 5 I i 38 28 i A $ s 57 UA3209
PR SRS I HAE 9 UA5803
BRI S RIS R 9 UA5815

3.3 BfEsR

331 AR5H

08:30-16:00: FAEHEHERCHE, VSS 7] LUK #E Rebuild 1§ 3K

08:45-16:00: oA TIHEdE . FEEUTIHEEIE . T8 EHE . EMhiE
5 5l




IUESRAE ) Bt LDDS &4 5a i Level-2 4715 4% Ut B 2.0 11 CEEARFF KA

15:00-16:00: 7% )5 [ € A& 58 Z A7 15 B
09:15-15:35: FEthBES I EE
15:05-15:35: 5[ 2 A% 28 5 1B 2B U TH 2.
09:25-16:00: ZEE G HEE H i

15:05-16:00: %)= [f] 7€ 42 5 Wi #3828 B A2 s 2 4t

332 FEH

AR H K% UALI202 RS ODBEE B .

3.4 HIBEHEN

SERFAT TS 28 UL FAST 2wt i) — 3t 24, @il tag96 ik A STEP JH EH .

4. YVHE A

4.1 REBAEHE

PRI H I 1) e R, $ IR A 7y A e A ) . Ak
YU

1 BRI BN 3 10, EEIRE TR, TIIRE 22 7 — A& 3]
KA, AEHER W .

2. FIAA TR IR BOEOER N 30 B CELFE AL S [ e s 58 2 AT T PR 2 ) s
TIREHEA TN, KA.

4.1.1 iR WEE

76 s UA3115 St 4 i1 H AN H] o
77 6 A (1 25 ks L2 4-1 1 4-2 i .
# 4-1 0 STEP ¥

Frid B AR I p gt TR

7




FIHIEZF A2 5 F LDDS R 4E5 M Level-2 A7 12 H i B 1 2.0.11TCHARTF R )
Standard Header Y MsgType = UA3115
10142 | CategorylD Y int 6
10072 | MsgSeqID Y int HEF S
95 RawDataLength Y Length FAST #udis K&
96 RawData Y Data FAST %4
Standard Trailer
* 4-2 % FAST #if
PRl BATK WA | FAST BERF | KR R
999 | TemplateID Y copy int R AR~ 5= 3115
35 Message Type Y constant String | UA3115
AT IE] (FD)
10178 | DataTimeStamp | Y copy int iR A #b
143025 &~ 14:30:25
1=EH 2 Hds (EFLIMER,
10121 | DataStatus N default int REREF5RGIES
2=RIFEM
48 SecurityID N default String | WEFFAHS
42 OrigTime N default int Higmt ] CH 532 —#)
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

AT EE UA3113 #2448t VR AITHE R
FRETIH B N A Rk LR 4-3 Tl 4-4 Fiw
* 4-3 18BUTHE STEP $ids

i AR IR RE R
Standard Header Y MsgType = UA3113

1014 .

5 CategorylD Y int 6

1007

5 MsgSeqID Y int HETFS

95 RawDataLength Y Length FAST ¥z &

96 RawData Y Data FAST %4
Standard Trailer




FHFIESFAE 5 I LDDS R4 3i 4 Level-2 AT 158 L UL W] 4 2.0 1 TCHARTIF KA
*® 4-4 FEHUTTE FAST Hidfa

Prid B4 PR DA | FAST #4ERF | KA R

999 TemplateID Y copy int B bR 75 5= 3113

35 MessageType Y constant String UA3113

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

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

48 SecuritylD Y none String HEZF Y

10007 | PreCloselndex N default 64-bit int | FIUELFEEL

10006 | OpenIndex N default 64-bit int | A IFELIEEL

10118 | Turnover N default 64-bit int | Z 5 v 5 AH B 48 B0 Rk
TEH (o)

10009 | HighIndex N default 64-bit int | T %L

10010 | LowIndex N default 64-bit int | HAKFEEL

10008 | LastIndex N default 64-bit int | HHTFEEL

10013 | TradeTime N default int &AL s (]

387 TotalVolumeTraded | N default 64-bitint | =5 1 B AH N F5 £ 1 A2
o E
i SRR L b FE AL
#2100 i, HEEIREINL
Gy B B2 100 63, fit
IR HUN 2 by H & AL
T I A

10205 | Closelndex N default 64-bit int | A HUYHEAEE CRT 08
A RBUED

XHE BT I Bl 1 B a0 -

1. UA3113 )\ 9 BITURRAG, Level-2 RGUAMINTERIE UA3L13 4w EHE .
R 9 SIEIE IR CRT 0 MIMED 5 MW LE SR ST 3153 1l
IAEAIE], 13 DA HHE b RIS O A

2. G RAE UA3113 i BRI S W B A E R ST oA B8 AR 80D, (5
B RGN ZIREINNIESRFIR, W RN EUTIE .

3. FRBUT BRI 7R 1

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

H>48=000003<SOH>10006=300.02600<SOH>10118=2114513.5<SOH>10009=300.02600<SO
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H>10010=300.02600<SOH>10008=300.02600<SOH>10013=9250744<SOH>387=2771.00000<

SOH>10=000<SOH>

4.1.3 FTHITERBEE

S ATIE PR B UA3202 3246 1 B SEAI3E G748 se 0 IR (O R A AT 1545 B
T RIAT T IR (S B S — RS AT S0 B EE S 5E .
S AT PR B ) 9 5 Sk AL 4-5. 4-6 FT 4-7 s

*® 4-5 SEMATIEIRIE STEP H R

FRiE AR WA RE ER
Standard Header Y MsgType = UA3202
10142 | CategoryID Y int 6
10072 | MsgSeqID Y int HEFS
95 RawDataLength Y Length FAST % K&
96 RawData Y Data FAST % ##
Standard Trailer Y
R 4-6 FEHMATIERIE FAST 1 2
. o, FAST "
i BAAFR WA AR e il R
999 TemplateID Y copy int TR b7 5= 3202
35 MessageType Y constant String | UA3202
OB VT B[R] (D)
10178 | DataTimeStamp Y copy int 143025 £ n
14:30:25
1=EH 2 H¥s (LAt
. BN, RERE
10121 DataStatus N default int P L A
2=
48 SecuritylD Y none String | WEZFARHS
10146 ImageStatus Y none int BRI
=45
140 PreClosePx N default int WEUSCBE AN A%
10018 | OpenPx N default int TR RS
332 HighPx N default int A%
333 LowPx N default int RGO
31 LastPx N default int AN
10204 ClosePx N default int A HYSEEAN A%

10
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2.0. 1L CHARFF K FmD

int

10135 InstrumentStatus default Strin .
! ! ® g4
BOCHER (1s101 E
A %52 5 T 35
= NN AN = E
8538 TradingPhaseCode default String Beera ﬁ‘% Z4
B AR B )
) mktdt00.txt H ()
TradingPhaseCode
7B
8503 NumTrades default int S L
64-bit e
387 TotalVolumeTrade default it FRAT
in
64-bit . N
8504 TotalValueTrade default - R B &
in
i 64-bit R
10043 | TotalBidQty default . IR G R
in
10039 | WeightedAvgBidPx default int BP9 2 s
it 73 IRV 38 2= 3K
10116 AltWeightedAvgBidPx default int i
i
64-bit Ly
10044 TotalOfferQty default it TR A E
in
10040 | Weighted AvgOfferPx default int BP9 222
Eif )L D SZ A s
10117 AltWeighted AvgOfferPx default int Iiz MBF 25
1
ETF & {8 ff &
10057 I0PV default int
(10PV fIRAF FE(ED
10193 | ETFBuyNumber default int ETF HHZELL
64-bit
10194 ETFBuyAmount default it ETF HIE% &
in
64-bit N
10195 | ETFBuyMoney default . ETF Hf Il 4%
in
10196 | ETFSellNumber default int ETF IE: ] 254
64-bit
10197 ETFSellAmount default . ETF [ % &
in
64-bit . N
10198 | ETFSellMoney default - ETF 8 0] < 4
in
10060 | YieldToMaturity default int fii e B a5 %
64-bit e s
10138 | TotalWarrantExecQty default BOEHAT I e 2=

11
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2.0. 1L CHARFF K FmD

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 CHARFF K FmD

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




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

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>

414 HIEERIEZZITIERSE

H5 B E N AT EAR AL T 2 5485 [ 0 4% 52 5 I B BT R R 1R
AR B FNECEE R IRECE SRR, TS H 15:05 IR R AN
)5 [ 78 2T Zy A Bl i N 8 Sk LR 4-8. 4-9 A1 4-10 o .
* 4-8 )5 [ E AR AL S AT I Bl STEP #idls

M

Fric AR AR Pyl HRE
Standard Header Y MsgType = UA3108

10142 | CategorylD Y int 56

10072 | MsgSeqID Y int HETS

95 RawDataLength Y Length FAST #dis K&

96 RawData Y Data FAST %4
Standard Trailer Y

* 4-9 #)E [ E ML S AT IEHHE FAST s
— > FAST
FRic AR IR - E il TR
999 TemplatelD Y copy int B bR/ 5= 3108
35 MessageType Y constant String | UA3108
BT LR ) (=
. ' )
10178 DataTimeStamp Y copy int 151025000 % 5
15:10:25.000
I=E G4 (L
. AbFRAN TR, REA
10121 DataStatus N default int 5P LA A
2=RIRAAL
48 SecuritylD Y none String | UEFFARAY
PRI A
10146 ImageStatus Y none int =
1=25&
10204 | ClosePx N default int A H IS EL N A%
10135 InstrumentStatus N default String VE LS Ak
8503 NumTrades N default int R
387 TotalVolumeTrade N default fri-blt AT A

17




FIRFIESR 2 5 FT LDDS R 41564 Level-2 1715 £ H A 45 2.0 CEERTIF R D
64-bit . . _
8504 TotalValueTrade N default - RAZ AR (6D
in
, 64-bit o
10043 TotalBidQty N default - FTHLAE=
in
64-bit o
10044 TotalOfferQty N default ot it L=
in
10184 | WithdrawBuyNumber N default int SENR2ESL
64-bit e
10185 | WithdrawBuyAmount N default - SE R A
in
10187 | WithdrawSellNumber N default int SEHH RS
64-bit s e e
10188 WithdrawSellAmount N default it SEH R
in
10068 | NoBidLevel N none int KR A
9
tin | 39 OrderQ. N default 64-bit | HIHE
rder efa
repeatin erQty u - .
g group
9
repeatin | 10067 | NumOrders N default int LR ZIEER
g group
> R BN
repeatin | 73 Orders N default int
g group
9
t 64-bit e
.repea 38 OrderQty | N default , T
ng nt
group
10069 | NoOfferLevel N none int e H R
9
tin | 39 OrderQ. N default 64-bit | MUK
rder efau
repeatin 1y int 2L B
g group
9
repeatin | 10067 | NumOrders N default int SEFR B BFEEL
g group
> RATBILE
repeatin | 73 Orders N default int
g group
9
¢ 64-bit | . .
TePeAt ] 2g OrderQty | N default | TR
ng nt
group
* 4-10 #JEREENIEAZ ZRE  (InstrumentStatus) it B
InstrumentStatus (FFEX) | InstrumentStatus Describe (A B iR)

18
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INIT Jazh GFiiaT BB
PCALL b A i B
POSMT HELLAT Ty ) B
ENDPT P T B B
POSSP 1

A RAE G IRAS U =

15:00~15:05, & PCALL #riE; 15:05~15:30, & POSMT #nE; 15:30 )5,
% ENDPT fri&.

42 FRERIAYIE

BRI SPIRRE G, ART R3], B LR IRFR A&,

BEERALA 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 i 1, (Rl R

4.2.1 HEEEMEZHBERZHE

F 5 (] 58 W #6385 1B B A AR (1 N B S A% LR 4-11 Al 4-12 Fhos

* 4-11 FFEENIEAE BB E AL STEP H E

Fric BAAFR WA E il R
Standard Header Y MsgType = UA3209
10142 | CategorylD Y int 57
10072 | MsgSeqID Y int HETFS
95 RawDataLength Y Length FAST #udis K&
96 RawData Y Data FAST %4
Standard Trailer

R 4-12 FLJE NI AL 5 1B NS FAST 1H 2

Frid AR AR | FAST #BAERF E<3is) R

999 | TemplateID |Y Copy int R AR 7~ 5=3209

35 MessageType | Y constant String UA3209

10121 | DataStatus N Default int 1=EZHHE (AR

N, REREFS R EES)
2=ARIRIFEM
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10011 | TradeIndex Y increment int AL 5
M 114G, $% Channel i#E%E
10115 | TradeChannel | Y Copy int B
48 SecuritylD N Copy String HEFF ARG
10013 | TradeTime N Copy int AT CH 2 —F8)
15102506 £/~ 15:10:25.06
10014 | TradePrice N Default int LR (I8
10015 | TradeQty N Default 64-bit int | AT EE
JBEEE:
10016 | TradeMoney | N Default 64-bit int | A &H (JT)
10179 | TradeBuyNo | N Default 64-bit int | E i B
10180 | TradeSellNo | N Default 64-bitint | SZ TS
10192 | TradeBSFlag | N Default String WA SAR
B - 4ME, FEhE
S— WL, Fzhsk
N - KA

F 5 ] 5E W i 38 5018 B A TH J2 R s 1l -

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 ZREESHIRHYE

RES IR H 2N EiE (Channel) , BNRFEHEIERNFS (Bizlndex)
ENAZIES:, FEM 1 PR, Wik VSS R & B EANRITIRIE R P 5 AN ELE,
AT DA A AR, VEIERSEE 1, RN E R E .

4.3.1 REMBESHEEE

Level-2 iid 56 2 1H B A E WG 24T N BR 24097 3 (B L 77
ARV K BRAE
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FIHIEZF A2 5 F LDDS R 4E5 M Level-2 A7 12 H i B 1 2.0 1CBRIFRARD
e B A IR BRI A A S K 4-13 A1 4-14 s .
*® 4-13 SEHriZ%E STEP R
i A4 TR WA KR TR
Standard Header Y MsgType = UAS803
10142 | CategorylD Y int 9
10072 | MsgSeqID Y int HEFS
95 RawDataLength Y Length FAST % K&
96 RawData Y Data FAST % ¥
Standard Trailer
* 4-14 SiHrIZ%E FAST 1B
i BAAFR WA | FAST 8ERF | XA R
999 | TemplateID |Y Copy int B AR 7~ 5=5803
35 MessageType | Y constant String UAS5803
10021 | BizIndex Y increment 64-bit int | BET S
M 1 FF46, 4% Channel 45
10115 | Channel Y Copy int Bl
48 SecuritylD N Copy String WEZR Y
10013 | TickTime N Copy int TR AR ] (Hr2—
Wy
14302506 7~ 14:30:25.06
10022 | Type N Copy String HA
A— HTIEZEFEIT $
D — MHFRZAEIT
S — FREIRAIT
T— WAL
10023 | BuyOrderNO | N Default 64-bit int | L7 i]
AT SRS VT FLESE 7 AT
IR
10024 | SellOrderNO | N Default 64-bit int | 277 1]
N RS T B SE T AT
IR
44 Price N Default int e CT)
FiONPE SRS TT B MR T R
39 Qty N Default 64-bit int | £ &
PR T BTG R
10016 | TradeMoney | N Default 64-bit int | XF T H 4L
CHAT I RFEHE TN =
A
X AL :
BAT A (BRI, RSN
FihL)
LN =9'
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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 4-18 SEMIBEH B MBI T

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 EMZEBEERFSEHE
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TEAIZEIE 5 BRI N R NS LR 4-15 R 4-16 Fiiaso
* 4-15 A IZEEIERFS STEP 4k

i AR WA KR R
Standard Header Y MsgType = UAS5815
10142 | CategorylD Y int 9
10072 | MsgSeqID Y int HEFS
95 RawDataLength Y Length FAST % K&
96 RawData Y Data FAST % ¥
Standard Trailer
* 4-16 SEHIZEMIE TS5 FAST $il
Fric BATK I | FAST #BAERF Pyl R
999 TemplateID Y Copy int BB AR/ 5=5815
35 MessageType Y constant String UA5815
10115 | Channel Y Copy int JHiE
10021 | CurrentIndex N Default 64-bit int HABREBFS (5
UAS5803 tag10021 X Jv)

Se BB IE 5 Bl 1 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 ZFEXRYEERER

BEHIERAREN T, FEXEWN NS

1. % & tagl0075=3;

2. W tagl0142=F Z M= M0 . HAd, tagl0142=57 KoM E
[ E AN AR AE 5 B LA B, tagl0142=9 FoR[AI4h S5 B 2E & I BdE

3. WHE tagl0077=75 L A XMPIETE (N tagl0115 FBD

4. W B tagl0073 AT S, taglo074 AR FS . Hreb, XF3h
BEAFHIE, TFIRRLE R F 55 tagl0021 7B X T HABZRZEAT I B,
THBGE 750 B tag10011 7B s

BT BB SE B 2R o] LA B [0, 8 WCRE I SR BT 5 A 22K F 1000
%

35 [ SE AN AR AE 5B AP AT HE A SRR (R 103 5 A i@ iE
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6551 53] 6553 SR E R, R [EIEEE)
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>
SRS AR EEE SRR (FIFN 1 5B E@EEF 100 5 2] 200 5 A%
SR Y EIE €77 )

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

A5

<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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