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SRR

H#A A P B
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)




HRIESRAC % BT LDDS & 48564 Level-2 17 #: L B 5 2.0.14 (FEARIF KA

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

2025-03-25

2.0.11

AR5 [ 2 A A B AT IE IR E (UA3108) B84
%

2025-10-21

2.0.12

1. #EEE N ST E R EEE (UA3108) 7B
HUE ANl 34 1
2. FNFEERAF S F IR

2025-12-01

2.0.13

WD TEBRULSHE B

2026-01-22

2.0.14

1. B SEM AT LR AME (UA3202) FBUNMS (tag3l)
TECAE J5 U

2. EETEMIRE S HEIE (UAS803) FRIELJE ARSI
1R Kk IEHE

3. AR [ 2 AN S B IR SE ST R (UA3209) LA K
FEMBEGIHEIE (UA5803) o B Ml 42k 7 B i
& KHUE

4. fhFR it JE EE MM AZ AT EAE (UA3108) okt #i
TR 802 - B 1 e R EUA 15

5. FEER o HE s 1
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H =

L B eeeeeeeeeeeeessssssssssssssassssssssssssasnsasssssssssasssnssssssessnsnssssssessnsasasnes 5
Ll BB e et e e e et e e e e 5
L2 BT G ettt ettt ettt ettt ettt 5
ORI =2 = OO 5

3oL V] oottt 6
32 P ettt n et na s 6
3.3 BFTHIZR oottt naen 6
330 A T H e 6
332 T B e 7
3.4 BIHEFE TR oo 7
B TR DI cevrereecreeneesssessesssesssssssssssssssssssssssssssssssssssssssssssssssssssssasss 7
A1 BRIEZEEE oo 7
1.1 TIESEEE oo 7
B1.2 FEBATEE B oo 8
4.1.3 FEMATRETRIEELIE oo 10
4.1.4 BJEEEMAE ST G ATAEBE oo 17
4.2 FBEETHAEZEEIIE oot 19
4.2.1 FJE R EMAE L DB FEIT I IR oot 19
A3 IR FEZEBIIE oo 21
431 FEMIRZE B FEEI oo 21
432 T IBEEIBIE T S EIE oooeoeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee 23
4.4 FBEEZBIETET oo 24




2.0.14 (FARIFEFD

HRIESRAC % BT LDDS & 48564 Level-2 17 #: L B 5

ok

1. 5

11 HB
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 PFIER
SRS F TS L B A B AT T S A BRI Level-2 4715 H AR 305 A Bt

1.3 &ENH
#1-1 BH LRI
SCRIKTR

SORi 47
T .
CLWFIES 353 FTIAE AT 5 BATRADDS LI BE | | oo

ISR A 5 T Rt AR T X

B4
(18124 _E¥IEZ7 28 5 B ity 3 K dle SO 2 e 1 A%

W)
RFUE TR AL 5 B Wt R T X R -

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

2. RGEA

AT RECEA EXCHT LDDS #4t, JFS5WAFEL, ERiEd B
LDDS RGN Level-2 17168, FI7RAE IDC JFEAHNALIR, A T7 AR

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



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

HRIESRAC % BT LDDS & 48564 Level-2 17 #: L B 5 2.0.14 (FEARIFKRFD

3. BHEEX
3.1 EE

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

/

| B 75 A HEE
iR BSY R AE 6 UA3115
FREAT I s 6 UA3113
PR K%
IR 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 BiER
331 XHH

08:30-16:00: KR MER5EEE, VSS 7] L& Rebuild 153K
08:45-16:00: oA TIHEdE . FEEUTIHEEIE . T8 EHE . EMhiE
5 5l




IESRAE 5 Bt LDDS R4 5e 40 Level-2 1743 L Ui B 45 2.0.14 (FEARFFRF

15:00-16:00: 4 J5 [&] 5E 0 i 58 2 47 1% H 8l
09:15-15:35: FEthBES I EE
15:05-15:35: ) [ € Uik 22 55 B 2E R AETH 1B
09:25-16:00: ZFE A s H

15:05-16:00: %) [ 7€ 22 55 O b 38 28 il A8 Hiodhs B 2

3.3.2 HERH
K R KRIE UA1202 B R G0HE B .

3.4 HIBEHEN

SEISAT T AE DL FAST 2 i (1) — b $odfe, ilid tag96 iR A STEP 2 .

4. HBHH

4.1 TREARHIE

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

L B A SRRy 3 b, EHARCAR, A A — A
KA, AEHER W .

2. JEIH AR R TR N 30 FD CRUIE AL [ 52 M A 28 2 AT 5 B 3
TIREHEA TN, KA.

4.1.1 TR R

37 5 R UA3115 $2 4L 417 3 i H AN 1A .
77 6 A (1 25 ks L2 4-1 1 4-2 i .
x 4-1 A% STEP ¥

i AR AR gyl HR

7




HRIESRAC % BT LDDS & 48564 Level-2 17 #: L B 5

2.0.14 (FEARFFRF

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
Frid BAK WA | FAST $4ERF | KR R
999 | TemplateID Y copy int R AR~ 5= 3115
35 Message Type Y constant String | UA3115
10178 | DataTimeStamp | Y copy int TIR E@ )
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>

412 BEATHRESE

FTEHUTIHEE UA3113 1R 4t VIR B EAITHEER -
TREUT TS HH 10 A 2 Lo AR 4-3 AT 4-4 B

* 4-3 18BUTHE STEP $ids

i BAK IR KRR 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




HRIESRAC % BT LDDS & 48564 Level-2 17 #: L B 5

2.0.14 (FEARFFRF

* 4-4 F8EAT I FAST il

Frid BAHK WA | FAST B4E%F | RKA 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 FAZES ] CH 32 —F)
15102506 & 15:10:25.06

387 TotalVolumeTraded | N default 64-bitint | =5 11 B AH M F5 $ 1 A2
o E
i SRR L b FE AL
#2100 i, HESIRHNL
Gy B B2 100 B3, fit
R RGBT 6 R X A
T I A

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

XHE BT I Bl 1 B a0 -

1. UA3113 )\ 9 BITURRAG, Level-2 RGUAMINTERIE UA3L13 (4w AHE .
R 9 SIEIE IR CRT 0 MIMED 5 MW LE S ST E 315 1l
IAEAIR], 13 LA EHE b RIS O A

2. G RAE UA3113 i BRI S W B A A ST A L& I HR 80D, (5
B RGN ZIREONNIESRF R, 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




HIESRAE 5 Bt LDDS R4 5a i Level-2 17154 L Ui B 4 2.0.14 (FARIFRFD

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 FMHTHREEE

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 AT WA b=yl HERE
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 %#=
Standard Trailer Y
R 4-6 SEMATIHIRAG FAST 7 &
— N FAST
FRIE AR DI . KRR R
999 TemplatelD Y copy int BB AR 5= 3202
35 MessageType Y constant String | UA3202
i AR N 1 D)
10178 | DataTimeStamp Y copy int 143025 & IR
14:30:25
=553 s (o7& b
: HAE R, RERA
10121 DataStatus N default int P L A
2=ARIRIEAM
48 SecurityID Y none String | IEFAAY
10146 ImageStatus Y none int PR ;:TEQ
1=4%5
140 PreClosePx N default int HESCEE 4%
10018 | OpenPx N default int TR A%
332 HighPx N default int kg
333 LowPx N default int AR
31 LastPx N default int WA S

10




HRIESRAC % BT LDDS & 48564 Level-2 17 #: L B 5 2.0.14 (FEARIFKRFD

10204 ClosePx N default int A HYSAEAN A%
10135 InstrumentStatus N default Strin, .
! ! ® e
B (18124 E
EZ7 52 5 Fi i 3
8538 TradingPhaseCode N default String Ao I frac kil
M BB W
mktdt00.txt  H [)
TradingPhaseCode
B W
8503 NumTrades N default int FAZ B
64-bit e
387 TotalVolumeTrade N default ot FRAT
in
64-bit e A
8504 TotalValueTrade N default it AT S 4
in
) 64-bit N
10043 | TotalBidQty N default - FHREANLE
in
10039 | WeightedAvgBidPx N default int BP9 23 ks
(== 32 7. N4
157 BT 3] 22 3K
10116 AltWeightedAvgBidPx N default int Iiz Rk
1
64-bit Ly
10044 TotalOfferQty N default it ZAGL e
in
10040 | Weighted AvgOfferPx N default int BP9 222 i
7 I ALY 15 2= 5
10117 AltWeighted AvgOfferPx N default int ;\ "
1
ETF & fH ft f&
10057 | IOPV N default int
(IOPV iGHE EMED
10193 | ETFBuyNumber N default int ETF HHZELL
64-bit
10194 | ETFBuyAmount N default o " | ETF s
in
64-bit N
10195 ETFBuyMoney N default it ETF Hi 4%
in
10196 | ETFSellNumber N default int ETF IEE ] 254
64-bit
10197 ETFSellAmount N default . ETF [ % &
in
64-bit - .
10198 | ETFSellMoney N default - ETF I8 1] 4%
in
10060 | YieldToMaturity N default int fii e B A5 %
64-bit s
10138 | TotalWarrantExecQty N default . BOEHAT e 4=
in

11




HRIESRAC % BT LDDS & 48564 Level-2 17 #: L B 5 2.0.14 (FEARIFKRFD

o1 27 o 419 5 1] D &
64-bit BRI 354 Chn AL
10139 | WarLowerPx N default . SR [E] A AR
in . "
1% 7 B A 05 57
RN AR R
64-bit .
10140 | WarUpperPx N default . IOPV =ik A
in
10184 | WithdrawBuyNumber N default int SENR 2R
64-bit N
10185 | WithdrawBuyAmount N default - SEN A
in
) 64-bit b e A
10186 | WithdrawBuyMoney N default . SENHH A0
in
10187 | WithdrawSellNumber N default int SEH RS
64-bit s e
10188 WithdrawSellAmount N default it SRR
in
' 64bit | o
10189 WithdrawSellMoney N default it S AR
in
10190 | TotalBidNumber N default int DYNSEL
10191 TotalOfferNumber N default int SRR
ENBFERZ i K
10203 BidTradeMaxDuration N default int e .
AR AN 1]
o BFERE R
10202 OfferTradeMaxDuration N default int e g b
SR TH]
10070 | NumBidOrders N default int SETT RN AR
10071 | NumOfferOrders N default int S S AR
10068 | NoBidLevel N none int SEAAN A K
9
repeatin | 10147 | PriceLevelOperator | N default int I BN
g group
9
repeatin | 44 Price N default int i
g group
> .
) 64-bit —
repeatin | 39 OrderQty N default it F L&
in
g group
9
repeatin | 10067 | NumOrders N default int LR SR
g group
9
repeatin | 73 Orders N default int RATEFCER
g group

12
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2.0.14 (FEARFFRF

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 (] 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
FAY AR BUEPAT ISR B3 T 2R S Al B3 . BUIERK I 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, AHARAAT RS

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 #dfath tag31 o784 HEL S SEH S HIR %, 5 tag10204
TRFF 3.

6. WIRTEATIE PRI s IS BIIE 5 T 46 A0 B SO R A B8 AR, (S
B RGNATZARI MR E SR, B RNz T

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
PN CEL ' NPYN GEL 1§ NP &y Nt C 8 S i G §
T SH. ZIEERALSR ., ZIELHERE, IALEH. LHAEH. K7
TAEM AL E 2B

9. HrE N A B R HUE 1 -

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

14
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tag39) : S FRATIE B KT 999999999999999 (FLit 15 4~ 9) W, Tk
999999999999999 (it 151~ 9)

(2) &HHFTFE (tag8504. tagl0186. tagl0189) : 4SZPRATIEE¥E K
F 999999999999999999 (FLit 18 4~ 9) B, T & 999999999999999999 (St 18
~9)

10. UA3202 8 #2445 WA oRG B2 1) TOPV 18, FL P tagl0057 v 3 AikE s
tag10140 9 5 ARG FE, A ROKS FE DL Broll 25 B it

1. FRIGE LEAERN, FRET%, SEE o,

12. KTZE GRS U -

(1) XFREEF=M, 8:45~9:15, & START bri&i; 9:15~9:25 R #4E G
B, K OCALL brii; 9:25~14:57 R E L5 M B, K TRADE 5 i&;
14:57~15:00 W ESTEMIT B, K CCALL b5i&;  15:00 5, B 5K CLOSE
briE, FJER ENDTR bR

XFF IS 870, 8:45~9:15, & START brid; 9:15~9:25 RIF L4
EEMPEL, K OCALL ki 9:25~15:00 &S5 BB, & TRADE #5&:
15:00 J5, Bk CLOSE #3&, BHJ5K ENDTR trii.

Level-2 A &THWHERE, RAGNMRENBERRE. WREIEF SR
fs i, WITE 24K J5 Y #) SUSP. CLOSE & ENDTR Fri&; Un S HAESE S5 pe
AT LA 3% AIE 25 HR I8 K SUSP b i HLAR &5 SUSP #r k.

(2) UA3202 72 R4S (InstrumentStatus) A OCALL i, #E 4%

Bt B RS TN BLN, UA3202 TH B & RS E A M EdE,
L B SEAN — R R SEAY — A RB LS H AN, o SR — TR S — AT R AT Z)
FREICAC R, s SR EHCRILACE, HsEE = i AR ITE & .

(3) UA3202 #1138 IR (InstrumentStatus) & CCALL B, i3 N

BTt B NS TN BLN, UA3202 H B & RIS M 5udE,
L B SEAN — R R SEAY — A RB LS AN, o SR — R S — AT R AT Z)
FREICAC R, HSEE NSE EHCRILACE, HsEE = Sy AR ITE & .

13, SEMAT IR EEE K (REHdE, TrRMATE 4 451, JL54 %
THE, A 50 ERILE) -

8=STEP.1.0.0<SOH>9=1632<SOH>35=UA3202<SOH>49=VDE<SOH>56=VDR<SOH>34

15
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=0<SOH>52=20110425-09:27:25<SOH>10142=6<SOH>10072=7075<SOH>10178=92510<SO

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
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=0<SOH>44=4.580<SOH>39=182857.000<SOH>10067=38<SOH>73=0<SOH>44=4.590<SOH
>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 HEEEMEZZITEEE

SEM AT T ER R AL 1 2 5 815 [ 5E W ks 28 5 Ik B B A IE 57 1
AR A SRNBGE Y R BRI, TS H 15:05 JFURA AT .«
B [ 58 52 5 ks Bcdia 1 N 2 B LR 4-8 4-9 AT 4-10 FoR
K 4-8 A BN S AT i HdlE STEP %

Standard Header Y MsgType = UA3108
10142 | CategorylD Y int 56
10072 | MsgSeqID Y int HETFS
95 RawDataLength Y Length FAST % K&
96 RawData Y Data FAST % ##
Standard Trailer Y

* 4-9 )5 N RS 54T 18 Bdis FAST 4

. X FAST "
i BAHK WA R B ~yil ERE
999 TemplateID Y copy int B AR 5= 3108
35 MessageType Y constant String | UA3108
R T B () (=
10178 DataTimeStamp Y copy int ) .
151025000 % 7x
15:10:25.000
I=E 5 HHE (L
. AEFRAN IR, R
10121 DataStatus N default int R
=R
48 SecuritylD Y none String | EZF4RAG
10146 ImageStatus Y none int RIRRE
1= &
10204 | ClosePx N default int A HIS A%
. E LY RS
10135 InstrumentStatus N default String VETLE Ak 2
8503 NumTrades N default int AL

17
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64-bit O
387 TotalVolumeTrade N default ot AT
in
64-bit N N
8504 TotalValueTrade N default - AT M EE (Jn)
in
i 64-bit - o
10043 TotalBidQty N default . THLAE=
in
64-bit s o e
10044 TotalOfferQty N default ot it L=
in
10184 WithdrawBuyNumber N default int I BoAN FE
64-bit
10185 | WithdrawBuyAmount N default . I BAS P
in
10187 | WithdrawSellNumber N default int ey BAEEH
64-bit
10188 WithdrawSellAmount N default it e BAS 3
in
10068 | NoBidLevel N none int KR A
9
tin | 39 OrderQ. N default 64-bit | HIHE
rder efa
repeatin erQty u - W,
g group
9
repeatin | 10067 | NumOrders N default int e B
g group
9
repeatin | 73 Orders N default int e BoAS i
g group
9
eat 64-bit . .
TePEAt ) 2g OrderQty | N default | e B FE
ng nt
group
10069 | NoOfferLevel N none int e H R
9
tin | 39 OrderQ. N default 64-bit | HIKHE
rder efau
repeatin 1y int 22 B
g group
9
repeatin | 10067 | NumOrders N default int I BN I
g group
9
repeatin | 73 Orders N default int I BN I
g group
9
eat 64-bit . .
TePEAt ] 2g OrderQty | N default | e B FE
ng nt
group

% 4-10 FJEHEEMEA ZIRZE (InstrumentStatus) 15 B




HIESRAE 5 Bt LDDS R4 5a i Level-2 17154 L Ui B 4 2.0.14 (FARIFRFD

InstrumentStatus (FfB{) | InstrumentStatus Describe (i Bt3fhiid)
INIT JAE OFATRT B

PCALL A B

POSMT HEBAZ Gy B

ENDPT VA T A B

POSSP fpt

Xf 4 [ E RS AE G AT IE B I S R

I FEIE XSGR, FRETHR, BEHE O,

2. 15:00~15:05, /& PCALL #3i&; 15:05~15:30, & POSMT #5i&; 15:30 )5,
% ENDPT #5i& o
3. B N e T B K UE 1 -

(1) FrmAHoe 7B (tag387. tag10043 . tag10044. tag10185. tag1 0188 tag38.
tag39) : 4 SZPRAT R BUE KT 999999999999999 (SLitf 15 4N 9) B, Tk
999999999999999 (FLit 154~ 9) .

(2) GHRHRTB (1ag8504) : L FrAT 5 4 KT 999999999999999999

it 184~ 9) BF, T 999999999999999999 (Fiif 18 4~ 9) .

4.2 EREMIZRYIE

BN SIRERASE, NeTH—2K0], A LR RFRR.
BERMZAH ZMEE (Channel) , FFASASHEIE KA (Tradelndex)
FONAZELE, I 1T, N VSS Rk 1) 2 B s E 1 S AN E
TR CAAIW o B AL, T ISR B 1, (Rl R .

4.2.1 HREEEMERZBGEERZHEE

B G B 8 WM AE 218 28 RS B 1 N 28 ks LR 4-11 A 4-12 oo
R 4-11 B EMA%AE 5 1B 2E 28 STEP JH B

FRid WA D KA e
Standard Header Y MsgType = UA3209

10142 | CategorylD Y int 57

10072 | MsgSeqID Y int HEFS
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95 RawDataLength Y Length FAST #udis K&
96 RawData Y Data FAST #(¥&
Standard Trailer
K 4-12 £ REENFE A 5 BB AL FAST HE

PRiE AR NI | FAST 8ERF | KRB W

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

35 MessageType | Y constant String UA3209

10121 | DataStatus N Default int I=E G HIE CLHR MR
N, REREFSRTIES)
2=RIFIRAL

10011 | Tradelndex Y increment int AL P
M 1 FF45, % Channel i%%:

10115 | TradeChannel | Y Copy int GIBLE]

48 SecuritylD N Copy String HEFF ARG

10013 | TradeTime N Copy int ST ] CH 2 —F5)
15102506 %7k 15:10:25.06

10014 | TradePrice N Default int A (T8

10015 | TradeQty N Default 64-bit int | AT EE
s ik

10016 | TradeMoney | N Default 64-bit int | A &H (JT)

10179 | TradeBuyNo | N Default 64-bit int | E i H5

10180 | TradeSellNo | N Default 64-bit int | SLTTIT RS

10192 | TradeBSFlag | N Default String A AR
B - 4, F3NE
S— W#t, FFsk
N - R

X} i [ M 4 A8 By 18 2 AT B I U T
1. H& K &80T B RBUE B :
(1) FEARFE (tagl0015) : HSEFRATIEEE KT 999999999999999
(G 1549 B, F& 999999999999999 (Ftit 15 4~9) .
(2) EHAH T B (tagl0016) : 4 SEFRAT I HHE KT 999999999999999999
(G 184 9) B, & 999999999999999999 (FLit 18 4~ 9)
B [ e A6 28 5 1B BE RS T B R 8«
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
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H>10016=11781.00000<SOH>10179=25721<SOH>10180=7731<SOH>10192=N<SOH>10=10

0<SOH>

4.3 FE|HIEHIE

BEEIFREYAE Z N E1E (Channel) , BANRFEEERFS (Bizlndex)
FONZES:, M 1 HFaG. iR VSS #2 7R & 3 AR WE ) 75 AN ESE
AT DA A AR, VEIERSE E 1, RN E R E .

431 R"MBEESHEE

Level-2 @i 554 IR B EHIE RAE T BAN BRI 1T . G 7~
SR AT B N AL o
TMBE S IFBIE AN E Sk LR 4-13 F1 4-14 o,
% 4-13 A B%E STEP JHE

i AR WA KRR R
Standard Header Y MsgType = UAS803
10142 | CategorylD Y int 9
10072 | MsgSeqID Y int HEFS
95 RawDataLength Y Length FAST #udis K&
96 RawData Y Data FAST %i¥
Standard Trailer
* 4-14 FEHZBZE FAST JH B
FRic WA | WA | FAST HfERF | %R R
999 | TemplateID | Y Copy int B AR 7~ 5=5803
35 MessageType | Y constant String UAS5803
10021 | BizIndex Y increment 64-bit int | BFEJT 5
M 1 JFUE, $% Channel i#E4E
10115 | Channel Y Copy int BB
48 SecuritylD N Copy String WEZR Y
10013 | TickTime N Copy int B AR ] (Hr2—
iy
14302506 K7 14:30:25.06
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10022 | Type N Copy String eyt

A— WIGEAEIH$

D - MIBRZAEIT

S — FEAIRAS T

T- W

10023 | BuyOrderNO | N Default 64-bit int | FJ7 T H

N IR AT B e Sz 7 AT
LS9

10024 | SellOrderNO | N Default 64-bit int | LTI H

NP RS T R BE AT
LS W-9'

44 Price N Default int kg (o)
FENFERIRAS T 5 M BRAT 3
39 Qty N Default 64-bit int | &=

NP RIRES T LR
10016 | TradeMoney | N Default 64-bit int | XF T Hr i ZEHE:

ORI ZRFE R =
H)

X T RAE

FRAC &AL (BTG, KRN
FhD

Hoph o X

10192 | TickBSFlag | N Default String T U PR AR T R
B-

S A

P RAS 1T B
START — J5 5l
OCALL - FFliEE M
TRADE - %4 H 8k G
SUSP — {5}

CCALL - #EE&5at
CLOSE — AT
ENDTR — %% 45
AL

B - 4hit, FzhE

S— WHE, FEBhE

N-— KK

KTE 4-18 SEMIZEH LBV LT

L AN SR BT IR 2B 2R DA A 3838 AT 5

2. G AT A RIE R A, BIEE G SE i BUE L AE A 4t —
AL B, S PORZATT AR, B AOE S HAE AN fh RS A
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3. TEESSENM I B, Rl — 2B R0/ R 1 E B A R B i 23 e T s
e RAE B HAEG , FERE B R R AR G AT S, 5 B AR R R
FEVT B A R
4. W RS Gy I B AR e A B B i e RO S AE 7 RS T B AT
5. IEEAT AR BR TR 5 G R K tag10192 Jy CLOSE AT ENDTR (1)
PSR RS T B
6. HuE J sy B KEUE U
(1) ¥ & A 5% 7 Bt (tag39 . tagl0016 ) : 452 Br AT 1 $ 48 K T
999999999999999 (Fit 154~ 9) I, T 999999999999999 (Fit 154~9) .
(2) SRAERFB (tagl0016) : 4 5EBRATE HdE KT 999999999999999999
184~ 9) BF, F&R 999999999999999999 (F:it 18 4~ 9) .
SR AR R
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=1301<SOH>48=600497<SOH>10013=14302506<SOH>10022=A<SOH>10023=13253908
<SOH>10024=0<SOH>44=13.050<SOH>39=3000.000<SOH>10016=3000.000<SOH>10192=B

<SOH>10=100<SOH>

43.2 EMZREEEFSHE

et Level-2 18 ZR 46018 25 H B ACIE XS BOETE ) 24 5T i KEEF 5.
ZERIEFSHERETSHN 3N IZEETLZEEE) Ak, LA
%

A EAZH
Se B IE PP T B Vﬂ@&ﬁ%iﬁ)ﬂ% 4-15 F1 4-16 7R
R 4-15 SEMIZEIWIE TS STEP Hdf
i AR M@‘I KRR TR
Standard Header Y MsgType = UAS5815
10142 | CategorylD Y int 9
10072 | MsgSeqID Y int HEF S
95 RawDataLength Y Length FAST #udis K&
96 RawData Y Data FAST %i¥
Standard Trailer

£ 4-16 TAMZREIWIE 75 FAST i

23




HIESRAE 5 Bt LDDS R4 5a i Level-2 17154 L Ui B 4 2.0.14 (FARIFRFD

Frid BAEHK WA | FAST BAERF | KA R
999 TemplateID Y Copy int BB AR/ 5=5815
35 MessageType Y constant String UAS5815
10115 | Channel Y Copy int HIE
HHi KBEERF S (&
10021 | Currentlndex | N | Default 64-bit int BRERIY (5

UA5803 tag10021 X8

Se I ImIE 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=1301<SOH

>10021=200<SOH>10=100<SOH>

44 FRERYPIEEE

BEHBEEEAREN TN, TEKEWNTSH:

1. W& tagl0075=3;

2. W taglO142=F Z AN~ M0 . HA, tagl0142=57 K/xFI#h L5
[ 5E N4 28 5 1B SE RS it tag10142=9 IR [FIHh 35 % 28 & HH 3

3. WHE tagl0077=7% Z[RIAMPETE GO N tagl0115 FB) 5

4. W HE tagl0073 AIFIERIF S, tagl0074 NEERKES . Hrh, XT3k
BESIEEE, FFHMERF 55N tagl0021 7B S FHAWZETHHEE,
FHEFNEE R 750 B tag10011 7B s

FITAT (32 26 K000 #0 v] LAAS 30 E0Rh, 28 URE I SR [ R (1 B4 AN ZE K F 1000

5 18 TE A% 28 5 B SE A Bt B S SRR B (kb 103 5 Az il
6551 ‘55 6553 T HAZMEE, IR [ H )

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>

SR IR A RS B A ROR G (ERh 1 SR ZEEIEH 100 5 3] 200 5 %
AE R, IR EEEEED

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