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A5 BN ER

H# i€ S A
2017-02-09 1.0.0 ERV X
2018-01-09 1.0.1 1. G R AU AE & SE UL G & A 15t
2. B o HIN AR
2018-08-13 1.1.1 1. A% UA3202 W 58
2. FUEAL o HIN AR
3. BHAZ GRS ClnstrumentStatus) - B HUAE, #7384

CCALL, fHkr BETW 1 BREAK

2018-10-30 2.0.0 1. BUH REREE S TS B UA3107, AHAT S B i@t 17
TE IRV S UA3202 7§ B 1% (P RS EE & 550D

2. ATIEPURIE S UA3202 KATKTIAIM 9:25 4i—if % 3
8:45

3. ATHEIHE UA3202 %2 Zk4S (Tagl0135) ik
Bl START (JFTi) . OCALL (JF#EEA M)

4, VHEEATIS IR B UA3202 752 5 1A] (1) R 3% ML Az

2018-12-07 2.0.1 1. VAEEE 5 PRI, K 02 2 [l ey 7 it 4] B T B (1) S <
% 15:30

2. A GRA (InstrumentStatus) - BrHUE, 2= %7 )
RAFFHIIZ GIRES

WS UA3202 8 575 Bl = i 1 156 B

2019-06-05 2.0.2 EEAE 7y HINF a2k
. BEINAL S [ e A% A 2 AT 1 B UA3108
. BEINAL G [ e AN RS AS 2 1B A TH S UA3209

- SCHF AL ] 5 A% 5 5 38 A A K I [

AW N Plw

2019-11-19 2.0.3 R SEAN IR L A T B R AT

2021-04-21 2.0.4 1. EESEAN IR RS TH B 1, B Bizindex(Tag10021)
FB, % BONIBERICHE BB E KA H A I RIS
SR TRS)

2. HINSE B RIEIE B UAS801

3. BUHH P R BN

2021-09-24 2.05 1B GFRTIE (Bigr a7 BRI M AT iE 42 1
3, RERE. R aRESE Level-2 1715

2. BB UA3202 jH 5387 7 B IR

3 TESEMAT I IR A S A R B R, (HAK
A BARIAT 15 HE

4. 15155 Level-2 1T7155% ( BIHESAC % FT LDDS R4
7% Level-2 17182 LI ULHA 5

2022-05-09 2.0.6 1. FAFEAGR A DB FA T G TH A
2. B SRR — B T B R
2022-11-18 2.0.7 FE ST AT I PRIE O UA3202 2%, 45

1) IOPV =% (H T WarUpperPx 7B (Tag10140)
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KA
2) 4h78 1OPV K K 5 B UE Ut W

2022-03-13 2.0.8 TR SEN AT AR UA3202 W 2%, fud:

1) VB R R SSHRE S L Ui B

2) R B IR

3) #h78 ETF 4iit-%dE i

4) AT UL TEMAT I LIRS R UA3202 HEE M
2R T B e KU

2023-10-16 2.0.9 L ImZEESHREE, 8fEhZEE S IFEE
(UA5803) Flsiiriz2EidmiE 5 48dE (UA5815)
2. RN TR IR EE A B ) [

2024-07-01 2.0.10 1. M BERAEIE (UA3201) T35 M5 2E B 5dR
(UA5801) T#
2. B Ay SR

2025-03-25 2011 | B R [ E MRS S AT TS RIGEEE (UA3108) BT
2025-10-21 2012 | 1. #EEREENE A S AT IR (UA3108) #5737 Bt
HUAEL A 38 1
2. (T SCF R
2025-12-01 2013 | B FEULSEE BN
2026-03-16 2014 | 1 AEFENITIHEIREEESE (UA3202) 10PV B
JERRIET o
2. VREES 7 7 B Ui A
2026-07-03 2015 | 1. e ATISIEEE (UA3202) w1, 28 SRIRAS 10 I i 3

2. #hFE R B ) AU B A B
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1. 5

il

1.1 B/

AT LDDS &4 Level-2 1715 E R M N5 2 RN T Level-2
SER B I BERS S, DU E (S B R EIR Level -2 1715 5 .

1.2 PFENR
SR T3 B B L A T T S A RO Level-2 A7 H AR S0 HE A
1.3 BEHY

R 11 ZHOER

=t SCRS SRR
ey — EN T 1 L p—
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PALRED)

EIRIETR A 5 P s BT (X

IR AL Sy Pl Bl R XY -

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

2. REEAN

BT RE O LZFT LDDS R%, H5RAFKY), ZRi@d Laghr
LDDS R 4u4%UL Level-2 AT54dE, FI5IGLE IDC F A RALR, He N J7 oA
InBE% LR ECE , BLAT LAYE VDE Hh3k1S Level-2 4717 £ .

X LDDS RGHM KIEANTT USH ( FIFIESRAE 5 BT R E AT 1 R AT &
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IR AE 5 i LDDS R4 5i40 Level-2 17158 L B S 2.0.15
3. HEEX
31 3EHE

Level-2 SZI#dE 70 =28, srnle P iasiHdE (tagl0142=6. 56) . BZEK
RRHPE (tagl0142=57) . BE A HIEHE (1agl0142=9) . PRIEEE H AT 17

TR AT I AE IR, U m T IR IR

32 AR
BB KR (045 T 2 Sl P BT I B . S5
ENHE S AT IS PRI . 35

BRESFRBIRAFE M ERE
5 HE BT LR 3-1 frw

E IR TN IR

R 31 AT EER AR R

T PR . £)5
2 AT ISEHE B A A ] 5E 4 5 5 38 2 RO B

W 5T B S 2 1

a5 B TR5 =55 HES
iy B 6 UA3115
FREAT I B 6 UA3113
LR
RIS SEAAT I HUE K 6 UA3202
B 1] 5 A% A8 2 AT 1 TR IR A s 56 UA3108
BB AT R B [ 78 A8 5 A 18 5 RS B 57 UA3209
SN IRE G IR UA5803
%kk%* K oo
BRAIIN o e i e S R UA5815
3.3 HEEk
331 XFZH
08:30-16:00: FRAEIEHER5EEE, VSS 7] LU Rebuild 1K
08:45-16:00: FWMATiG&dE . 8T EdE . Wip e ids. wihEEmE

Fe5 Bl
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2.0.15

15:00-16:00:
09:15-15:35:
15:05-15:35:
09:25-16:00:
15:05-16:00:

332 FRH

35 [ 7€ O 2 o AT 1 A

M IRES I HPE
B A EE N MRS )
REES IR e

H 5 5] 7€ 58 5 Wi 318 58 RSB B i

BEERASHE R

AR A K% UAL202 [ 2400kl B o

34 HEHEN

SRS AT I B0 s DL FAST gmfiS it — ik %o, 1@id tag96 ik A\ STEP JH B+,

4. HEUH

4.1 PREARHE

PRI SHE Y oy i AT, IR R A 7 Rt e A i . Bk

YT

1. A bR

i, DLSEHERE 2.
2. JA A R R BEIR Oy 30 Fb CRLAEALJA [ 52 O i 22 2 17 1 IR AR ;
TR AT A, KA.

4.1.1 TG R WA

M7 R s UA3115 #2454 T 1) H #ARIE 7]
T3 B B i N 28 B XL ER 4-1 A 4-2 TR

AR 3 70

HRIE AR,

% 4-1 7R % STEP $idE

JUPMRSE 22— J 91 A

Pid

BB

2R

RE

R
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Standard Header Y MsgType = UA3115
10142 | CategoryIlD Y int 6
10072 | MsgSeqlD Y int HEFS
95 RawDatalength Y Length FAST a4 &
96 RawData Y Data FAST %
Standard Trailer
* 4-2 T80 FAST $iE

Frid B WA | FAST #1ERF | RA TR
999 TemplatelD Y copy int PR AR s == 3115
35 Message Type Y constant String | UA3115

ITTEI TR (FD)
10178 | DataTimeStamp | Y copy int TR j/

143025 7k 14:30:25

1=E 58 CCHAAEARR,
10121 | DataStatus N default int RERE TS5 REEIES

2= R
48 SecuritylD N default String | EFACHS
42 OrigTime N default int it al CH 72—
10003 | OrigDate N default int i H i

737 5 S B s 491«

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 RBUTHEERE

FREATIE S UA3113 #2411 T HREUM AT HE B
FEET 1B EAE N A Jekg LR 4-3 F1 4-4 Fl R
* 4-3 $8HUTHE STEP %

Pric AR WA KR a3
Standard Header Y MsgType = UA3113

1014 .

» CategoryID Y int 6

1007

) MsgSeqID Y int HETF S

95 RawDatalength Y Length FAST #z K %

96 RawData Y Data FAST %
Standard Trailer
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2.0.15

* 4-4 FEEUTHG FAST 24l

Frid AR IR | FAST #4E5%F | KA Vasy 23

999 TemplatelD Y copy int MR AR 78 5= 3113

35 MessageType Y constant String UA3113

10178 | DataTimeStamp Y copy int AT D)
143025 £/~ 14:30:25

10121 | DataStatus N default int 1= X LT
Eon, RERET SR
HES)
2=ARIRFZIL

48 SecuritylD Y none String WEZFARY

10007 | PreCloselndex N default 64-bitint | ATURELFEEL

10006 | Openindex N default 64-bitint | S FFHLIREL

10118 | Turnover N default 64-bitint | Z 5 11 B AH B 48 F 1) ik
L& ()

10009 | HighIndex N default 64-bitint | fHrfE%

10010 | LowlIndex N default 64-bitint | HAKFEEL

10008 | Lastindex N default 64-bitint | HHTFEEL

10013 | TradeTime N default int A TE] CH 22 —F)
15102506 3£ 15:10:25.06

387 TotalVolumeTraded | N default 64-bitint | =5 vH 5AH N 48 £ A
A
Ji 5248 B b BB AL
72 100 i, HeefaEInAL
Gy B B2 100 1y, fi
77 F8 BN AT Ty B & AL
72T IolH A

10205 | Closelndex N default 64-bitint | & His+E% KT 04

AR

XHEEAT T EE UL T

1. UA3113 M\ 9 sSFF IR KA, Level-2 R4 WM K i% UA3LL3 14 =4 .
SR 9 AUSEIAE BN CRT 0 MI1ED 5 MAEFRPIHA A EE S T 3RS H I
WAEANIE, v LA 2 A iR RIS A

2. WARAE UA3LL3 Fil BE S WA B SO %A B 8 i 4Rns, 5 8

AR GNALZAR BN NIETR SR, IEH s 116 5T 15 .
3. TR AT I B i 191 -

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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2.0.15

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

FEMHAT I R R

S AT PR e UA3202 $e4t 1 i SE AN & 75 SE A S E] IR 28 ARAT 115 B
T RATAE RS B M LS — RS BRI AT 50 R =S s .
SEMAT IS PRI E IR ) 9 Sk LR 4-5. 4-6 1 4-7 Pl

* 4-5 FEMAT G STEP HE

Standard Header Y MsgType = UA3202
10142 | CategorylD Y int 6
10072 | MsgSeqID Y int HEFS
95 RawDatalength Y Length FAST Zda K &
96 RawData Y Data FAST %
Standard Trailer Y
#* 4-6 SEMMATIE PR FAST 158
—, N FAST .
Frid Btk IR R eyt R
999 TemplatelD Y copy int R AR 7S 5= 3202
35 MessageType Y constant String UA3202
BORTIT B[R] D)
10178 | DataTimeStamp Y copy int 143025 E N
14:30:25
1=EFHE LA
. RN, REmaE
10121 DataStatus N default int T
2=ARARAZAL
48 SecuritylD Y none String | IEFRARES
10146 ImageStatus Y none int RIRE
1=%%
140 PreClosePx N default int WEWSHE A 4%
10018 | OpenPx N default int TR
332 HighPx N default int i
333 LowPx N default int AR
31 LastPx N default int BN

10
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10204 | ClosePx N default int A H SN
M2, 24 [ s NEM j{(\
10135 InstrumentStatus N default String él LGRS
FENLER 4-7
AT AIRES
& XVEN €1S124 |
UEF57 42 5 fT 1 3%
8538 TradingPhaseCode N default String K I P22 e
A UL Y W
mktdt00.txt 1 1
TradingPhaseCode
B B
8503 NumTrades N default int AT R
64-bit
387 TotalVolumeTrade N default . AL S
64-bit e
8504 TotalValueTrade N default ot RS G
. 64-bit R
10043 | TotalBidQty N default it THEEANEE
10039 | WeightedAvgBidPx N default int TIOR3 22 AN A%
10116 | AltWeightedAvgBidPx N default int I BeAS P A
64-bit
10044 | TotalOfferQty N default . e A E
10040 | WeightedAvgOfferPx N default int BT 2L ks
10117 | AltWeightedAvgOfferPx N default int B iE H
10057 | IOPV N default int 7 BEAS & A
10193 | ETFBuyNumber N default int e BOAHEH
64-bit
10194 | ETFBuyAmount N default ot e BAS P& A
64-bit N ‘
10195 | ETFBuyMoney N default ot I BAS P& A
10196 | ETFSellNumber N default int 7 BN &
64-bit .
10197 | ETFSellAmount N default it I BeAS P
64-bit . .
10198 | ETFSellMoney N default it I BAN 3
10060 | YieldToMaturity N default int I B AN 3
64-bit .
10138 | TotalWarrantExecQty N default it e BAN 3
64-bit . .
10139 | WarLowerPx N default it B A E
64-bit . .
10140 | WarUpperPx N default ) I BeAS P A

Int

11
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10184 | WithdrawBuyNumber default int SN AE L
64-bit N
10185 | WithdrawBuyAmount default it SENF AR
. 64-bit oy s A
10186 | WithdrawBuyMoney default it SENHHR 0
10187 | WithdrawSelINumber default int SRR
64-bit N
10188 | WithdrawSellAmount default ot SR A E
. 64-bit .
10189 | WithdrawSellMoney default . S H iR
10190 | TotalBidNumber default int SENSEH
10191 | TotalOfferNumber default int SRR
10203 | BidTradeMaxDuration default int %/]g?%}i}b@ﬁﬁj{
eS|
o i A
10202 OfferTradeMaxDuration default int f,tf ?ﬁﬁzxyﬁj{
eS|
10070 | NumBidOrders default int KT BB EL
10071 | NumOfferOrders default int 277 AR A3
10068 | NoBidLevel none int SE R 2
9
repeatin | 10147 | PriceLevelOperator default int I BN i
g group
9
repeatin | 44 Price default int S
g group
2 64-bit
repeatin | 39 OrderQty default it SID <y
g group
9
repeatin | 10067 | NumOrders default int SEFR B RFCEERL
g group
9
repeatin | 73 Orders default int AT
g group
9
OrderQue
repeat . . ,
- 10148 | ueOperat default int I BeAS P
g or
group

12
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> OrderQue
_repeat 10149 ueOperat N default int B & A
ing orEntryl
group D
9
_repeat 38 OrderQty | N default ?4-blt TS
ing int
group
10069 | NoOfferLevel N none int SR
9
repeatin | 10147 | PriceLevelOperator | N default int B E H
g group
9
repeatin | 44 Price N default int S
g group
> .
. 64-bit o
repeatin | 39 OrderQty N default ot FHSL&E
g group
9
repeatin | 10067 | NumOrders N default int LR R BRFCEERL
g group
9
repeatin | 73 Orders N default int RARIEEN
g group
9
OrderQue
repeat . . .
ing 10148 | ueOperat | N default int e BAN -3
or
group
> OrderQue
_mpeat 10149 ueOperat N default int e BoAiE
ing orEntryl
group D
9
_repeat 38 OrderQty | N default _64-blt R
ing int
group
%47 THIRZE (nstrumentStatus) 1 B
InstrumentStatus (BFEZ) | InstrumentStatus Describe (FBt#iR)
START J2=h
OCALL SANEE ey
TRADE S ARG
SUSP 15
CCALL WS & SE i

13
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CLOSE M, BEEHE T
ENDTR T o 4R

X SEM AT I PRI HE (¥ U0 B

L. R 1 FeA 1, UA3202 Hidl vh 5 i 55 L 3 4 T0 R I 7 Bl T ADR B
EARFRAHFATE R, MY FERG A “TFBRAREH” .

2. k& SFEALRR B BONSRITHN, HAB A NRTIG: SEEM KK S
PEFTBARIUE SR BIAA G, B, Bide o089 T oo A, He4x (% A %% REITS)
o

3. % UA3202 it Fr il B BOrE et CORF 0 BUMED 5 AIEFR 0146 8 <
PRI RSN RS AN, 1 LA SIS EiHE o RSN i

4. UA3202 Hiis 1 tag3l RIE s s it , o —ERsSh A —E 5T
A, BT LA LA B tag10204 B 1E 2 H R A%

5. W SRAEAT I PR AU BIRIE S5 W A A 5080 SO R A L & ESR AR, 15 5
18 R G AT IZARS IR EFNER, 1B RNz R AT

6. UA3202 %4 A4 45 di, 7T DA B HE & 4 A nl i 25ds, 6 5 o AT 1B IR
FEE B REFEBINUER, BT R R AT RYAT 1B R BE A KL — A 50 28] .

7 AR A ZEAE AR 0 GO SRR T, BATARUR I ST B 4
DN CELINIPYN CL e NIDYN G TN E T b (NI E T 6N
LHREESH. BREFEALE., BELHARE. EALEH. SHaEH. K5
THEM AL E 2B

8. MU KA g - B KA B -

(1) #rEHH2e7 B (tag387.tag10043. tag10044. tag10185. tag10188. tag38.
tag39) : HSPRATE BIE KT 999999999999999 (#t:it 15 A4 9) W, Tk
999999999999999 (JLit 154~ 9)

(2) &K F B (tag8504. tagl0186. tagl0189) : 4sLBriT I Hid A
T 999999999999999999 (Lt 18 4~ 9) i, T & 999999999999999999 (HLit 18
o) .

9. TR NEAE AR, FRFHESH, HUEHE 0,

10. KT 22 GIRAS (18 B «

(L) X TR EAES (A% REITS) 2577 i, 8:45~9:15, & START tri;

14
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9:15~9:25 RITHE A TN EL, K OCALL br&; 9:25~14:57 &L B,
& TRADE #ri; 14:57~15:00 2UiHtfE&wmMPrE, K CCALL #r&; 15:00
J&, HYK CLOSE #ri&, BEJ5/K ENDTR R

SRR 8477 i, 8:45~9:15, & START #ni&; 9:15~9:25 & TP LS & 55
BrEr, & OCALL Fri&; 9:25~15:00 4L 5wii BB, & TRADE #ri&; 15:00
J&, Bk CLOSE f5#, BiJ5 K ENDTR frii.

Level-2 A &iplditnd, RAGNRERWEFFE. WEREIER SR
{5, TUIAE 24 R4 Je Ui #) SUSP. CLOSE J2 ENDTR Fr ik s T Bt FilE S a5 i,
WU AT DA B3ZA0E 35 B R K2 SUSP #7578 HLEA 24543 SUSP #5&.

(2) UA3202 s (128 R4 CInstrumentStatus) > OCALL I, HEAJT#:
B B AR B A TE I BON , UA3202 T B & RIS A s Bk,
Fort B SEA — R R SEAN — MBS ks, B S — RS2 & — AT R A I %
RS, HSEE AL BRCRITE R, WSEE AR R CRILER R,

(3) UA3202 3R 152 2 RAS CInstrumentStatus) Jy CCALL IRF, #E A Us#:
E G T i B AESA B A SN I BE Y , UAS202 31 B 45 R IR A 4 & sa I B dis
Fort B SEA — R R SEAN — MRS ks, B S — 1 S — AT R AT %
(B , SRR O BRCRICEC R, WsE A AR ICE & .

11, SEMAT I RS s (s, TRjRAT L —1 451, k54 %

o, AKi50 ERILE) -
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
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=
31<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

15
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.000<SOH>38=1000.000<SOH>38=3000.000<SOH>38=5000.000<SOH>38=3000.000<SOH>3
8=2000.000<SOH>38=2000.000<SOH>38=10000.000<SOH>38=700.000<SOH>38=2000.000<
SOH>38=10000.000<SOH>38=1000.000<SOH>38=1000.000<SOH>38=500.000<SOH>38=350
0.000<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<
SOH>38=1500.000<SOH>38=20000.000<SOH>38=2000.000<SOH>38=500.000<SOH>38=660
0.000<SOH>38=500.000<SOH>38=30000.000<SOH>38=100.000<SOH>38=400.000<SOH>38
=3200.000<SOH>38=2500.000<SOH>38=5000.000<SOH>38=1000.000<SOH>38=500.000<SO
H>38=300.000<SOH>38=5000.000<SOH>38=3000.000<SOH>38=5000.000<SOH>44=4.500<S
OH>39=372200.000<SOH>10067=123<SOH>73=0<SOH>44=4.490<SOH>39=75300.000<SO
H>10067=27<SOH>73=0<SOH>44=4.480<SOH>39=188400.000<SOH>10067=50<SOH>73=0
<SOH>44=4.470<SOH>39=34800.000<SOH>10067=14<SOH>73=0<SOH>44=4.460<SOH>39
=188500.000<SOH>10067=32<SOH>73=0<SOH>44=4.450<SOH>39=165100.000<SOH>1006
7=44<SOH>73=0<SOH>44=4.440<SOH>39=47100.000<SOH>10067=15<SOH>73=0<SOH>4
4=4.430<SOH>39=23400.000<SOH>10067=8<SOH>73=0<SOH>44=4.420<SOH>39=18800.00
0<SOH>10067=11<SOH>73=0<SOH>10069=10<SOH>44=4.520<SOH>39=51800.000<SOH>
10067=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=
4.550<SOH>39=98600.000<SOH>10067=10<SOH>73=0<SOH>44=4.560<SOH>39=1035850.0
00<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<S
OH>39=357742.000<SOH>10067=41<SOH>73=0<SOH>44=4.600<SOH>39=923745.000<SO
H>10067=89<SOH>73=0<SOH>44=4.610<SOH>39=99069.000<SOH>10067=30<SOH>73=0<

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

414 BEERNMEZZTEESE
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2.0.15

*® 4-8 TR REDE NS AT AR STEP XidfE

Frid AR IR RE R
Standard Header Y MsgType = UA3108
10142 | CategorylD Y int 56
10072 | MsgSeqlD Y int HEFS
95 RawDatalength Y Length FAST K &
96 RawData Y Data FAST ##i
Standard Trailer Y
49 HEHEEM IS AT IEEHE FAST Hil
. N FAST .
P B IR R il Vay
999 TemplatelD Y copy int BEAR bR 75 = 3108
35 MessageType Y constant String | UA3108
AT IT B ) (2
10178 DataTimeStamp Y copy int & _
151025000 & IR
15:10:25.000
1=HE I (LH
. AP R, R B
10121 DataStatus N default int RS
2= RARAAL
48 SecuritylD Y none String | IEFRARAD
10146 ImageStatus Y none int IR
1=%f&
10204 | ClosePx N default int A HISEL A%
. I AP AE G RS
10135 InstrumentStatus N default String VL 4K
8503 NumTrades N default int AR
.| R EE
387 TotalVolumeTrade N default ?Lblt R iy
R
64-bit I
8504 TotalValueTrade N default . FAZ B A A (o)
I E =N+
10043 | TotalBidQty N default ot R K
&
sapit | FTEEM A
10044 | TotalOfferQty N default it R K
&
10184 | WithdrawBuyNumber N default int B i
10185 | WithdrawBuyAmount N default ?:[-blt I BeAS o

17
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10187 | WithdrawSellNumber N default int 7 BAN i IE
64-bit .
10188 | WithdrawSellAmount N default it I BoAS i
10068 | NoBidLevel N none int KA B
> TR
_ 64-bit $i$
repeatin | 39 OrderQty N default ) M5
Int
g group 4
9
repeatin | 10067 | NumOrders N default int B IE
g group
9
repeatin | 73 Orders N default int 1 BN P A
g group
>
repeat 64-bit
ing 38 OrderQty | N default it 7 B AN 18
group
10069 | NoOfferLevel N none int S R
> . sy
. 64-bit .
repeatin | 39 OrderQty N default . M= i
int L
g group g
9
repeatin | 10067 | NumOrders N default int 7 BeAN i iE
g group
9
repeatin | 73 Orders N default int 7 BeAN i iE
g group
9
repeat 64-bit
inz 38 OrderQty | N default it M BA FIE A
group

* 4-10 #JEE 2 MAEAZ ZRAS (nstrumentStatus) 3t B4

InstrumentStatus (AFBY) | InstrumentStatus Describe (A Bt #id)
INIT JAE FHTRTD B

PCALL iR E i B

POSMT BB G B

ENDPT P T BN

POSSP {5

XA ] RE A A% 38 o AT T s B B A

1. FEIE LA E R, FRHESR, HEE 0.
2. 15:00~15:05, & PCALL #rE; 15:05~15:30, & POSMT #x&E: 15:30 )5,

18
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% ENDPT #5& .

4.2 BREMIXYIE

BEMAZ SRR, ANE T30, el LR IRFRR.
BEMLH ZAEIE (ChanneD , BANEASEIE AT 5 (Tradelndex)
TROZIELE, JFM L IFAf. Wik VSS TS I AN I AS I 17 5 AN E
AT ATy B AL, iR e ], (R R

4.2.1 #JEE NI HZERIZH B

F I [ 58 A AT 7 1B B AT BRI 9 2 Sk XL R 4-11 A 4-12 Fiiow o
* 4-11 FFHEENIE A BB E AL STEP HE
#xic B4R R i R

Standard Header Y MsgType = UA3209
10142 | CategorylD Y int 57
10072 | MsgSeqID Y int HEFS
95 RawDatalength Y Length FAST 5K
96 RawData Y Data FAST % ¥5

Standard Trailer
K 4-12 B B RN AL 5B AL FAST JHE

Frid AR WA | FAST 3ERF KA VR
999 | TemplatelD |Y Copy int B bR 5 =3209
35 MessageType | Y constant String UA3209
10121 | DataStatus N Default int 1= HHHE L/ ARE
™, RERERFSREIES
2= IRIEAL
10011 | Tradelndex Y increment int AL TS
M 1 FF4E, $% Channel 3E4:
10115 | TradeChannel | Y Copy int HiE
48 SecuritylD N Copy String HEZR Y
10013 | TradeTime N Copy int FRASIE] CH vz —FD)
15102506 %7~ 15:10:25.06
10014 | TradePrice N Default int G (I8
10015 | TradeQty N Default 64-bit int | BAZHCE
S %
Hé:

19
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10016 | TradeMoney | N Default 64-bitint | FAZ & (J6)
10179 | TradeBuyNo | N Default 64-bit int | LTI S
10180 | TradeSellNo | N Default 64-bit int | 27T HS
10192 | TradeBSFlag | N Default String WA AR &
B - 4ME, EFIE
S— Wik, FFhEk
N— A%

)5 [ 7€ i 28 5 3B 2B AT TH IR I 7 )«

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 BRESHLHIE

BEL IR £ A @IE (ChanneD) , BANZHLEENTS (Bizindex)
HMAZIESE, IR 1 IFIA. W VSS R i & BIPE A RF0EIE 1 5 A ESE,
WAy DA EAL, TEERREE i L, [l R

431 BTWBEEIHHIE

Level-2 JHid 5 IR B RS HIERFCTT A BRI T 5 () 77
SRS VT B R AT o
TMBE S BRI A E S LR 4-13 F1 4-14 Fos.
#* 4-13 FEAIZ4E STEP JHE

i B4R WA KRR R
Standard Header Y MsgType = UA5803
10142 | CategorylD Y int 9
10072 | MsgSeqID Y int HEFS
95 RawDatalLength Y Length FAST a1 &
96 RawData Y Data FAST %
Standard Trailer
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2.0.15

* 4-14 EMIB%E FAST WA

Frid B WA | FAST #B4ERF | RH R
999 | TemplatelD |Y Copy int B bR~ 5 =5803
35 MessageType | Y constant String UA5803
10021 | BizIndex Y increment 64-bitint | BEF 5
M 1 FF4E, F% Channel 3E4:
10115 | Channel Copy int JHIE
48 SecuritylD Copy String WEFARHS
10013 | TickTime Copy int T H BRSNS 0] CH 72—
)
14302506 #* 7~ 14:30:25.06
10022 | Type N Copy String HRA
A— BTIEZEFEIT
D — MIFRZIEIT 5
S— PRI
T- A
10023 | BuyOrderNO | N Default 64-bit int | L7 T
AT RS VT B 7T
BIEX
10024 | SellOrderNO | N Default 64-bit int | 71T H
N EIRES T R ECE 7T
BIEX
44 Price N Default int g o
FE R SRS T B MM BRAT
39 Qty N Default 64-bit int | %=
H AT aeRES TR To R X
10016 | TradeMoney | N Default 64-bit int | XF T Hr G ZHE:
CRAL It E R =
(®)
X RE |
FE G (BN TT, KRN
EiX0®)
N =9
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10192 | TickBSFlag | N Default String A T B R 2T T B
B- XA

S— Sk
NP RS T L
START — 33
OCALL - FFiiE&3ain
TRADE - #E4:H A&
SUSP — {5k

CCALL - a4 A5
CLOSE - [Tl

ENDTR - X545 W

F AL :

B- 4hiE, EBHEL

S— WL, E3hE

N— A%

KFHK 4-18 SEMIZEH B MBI T

Lo BN S BT I AR S A [R] — IIE A

2. Wik, WEALER B IoNSEonsh, HABYI N NR TG SEEM KK H
MR EARBIEZR SRR SG, RN, e (5% REITS) N

3. HAH TN LAFM IR KILZE I, I GSEN BF A R G —
FIESAHI A, e RIETATI BE,  FEARIE R AN RS 1T 20 5

4. FEIESTEMITBL A B R0 LR 18IS LI AR IR R,
Je RAE A HAE , FROE NS JE BT A0 s, 2 R i AR RR R
oIl AR A R

5. WA 5 I BISAR = A B B rh i B SRR AE 7 o RSV LRI AT o

SerIZE A AR 7R -

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<S0O
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 "M ZREIBIEFSEHE

sefit Level-2 3l IZ2EEIE Fr 51 B ROE XS ROEIE N I A AT IR KIZE T 5 o
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BEMIEF SHE RSN G NIXIBIETLIZEHE) 4Kk, T A

SO IR B IE S HE B R Lok LR 4-15 1 4-16 Fr .
* 4-15 OB EMIE TS STEP 4%
Frid AR IR RE R
Standard Header Y MsgType = UA5815
10142 | CategorylD Y int 9
10072 | MsgSeqID Y int HETFS
95 RawDataLength Y Length FAST £ &
96 RawData Y Data FAST %

Standard Trailer

* 4-16 AN IZREIBIERF 5 FAST ¥

Faic B HR WA | FAST #fERF | KA R

999 TemplatelD Y Copy int FE MR AR 78 5 =5815

35 MessageType Y constant String UA5815

10115 | Channel Y Copy int JHIE

10021 | Currentindex N Default 64-bit int S BARBEEFS (5
UAS5803 tag10021 X} 37 )

Ser BB IE Fr 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 ZHERBIEER

BEAEEEAREN TR, FERKEWN TS
1. & tagl0075=3;
2. WH tag10142= Z [ 4M 7 ik 2ol o e, tag10142=57 R A4 5 [
SENMEAL B IBE R HAE, tagl0142=9 FIR Bl Kb o BE A 355
3. WH tagl0077=75 Z [ kMPETE (KT tagl0115 FBD)
4. % 'H tagl0073 AFFIEHIFFS, taglo074 NLEHRKIFES . Hd, XF3eh
BELIEHE, JFERMSE AT 50 M tagl0021 FB; X FHARETHH S,
FF GG A0 45 3R 75 % B tag10011 7B
FITA (12 S8 250 0 mT LAAS B [mI A, R U Vi SR [ 4 (1 $iedis AR 22K F 1000
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%o

)5 [ E S AC 5B A B A SRR (JBlkh 103 5 R ACIEIE
6551 5 3| 6553 T AR 2, IR [BIEHERK)

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 AP EE EEE RG] (Al 15 IFFIEIE S 100 5 2 200 5%
SAER, IR EE D

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=9<SOH>10073=100<SOH>10074

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