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T, D FRRIFREE NI B
2 BB 3 B8 S M Y BT 0 2 AT 1
B ()
O FR UL A AT IEH
L5y, UFRRMFEMATIEE AL S,
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TN B, P RoRis .

9 1AL ORI ShAE 2T
I BOAN RS2 HEAT BT 5 AR
1R I AR 2 AT BORT
BAZHAT T AR, KR X

i’/—é\‘ \1%'0

Hk

TimeStamp OSSN AR | STRING HHMMSSss




IR A S P D S e

3.1.1.3 Ju37 IOPV 1718

JST IOPV X444 4 shllyyyymmdd\IOPV.csv, 2 S8t [ 2026 4 3 H 30
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), KRR UESR IR B ORAEAE [R]— A Sk
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OpenPx VAR GEiN NUMBER(3)
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FB #X BaERA Y
SecuritylD EZR A STRING
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TradePrice FRAZA RS NUMBER (3)
TradeQty BE NUMBER
TradeAmount FRAZ 4 NUMBER (3)
BuyNo LTS NUMBER
SellNo FIT RS NUMBER
Tradelndex AL NUMBER H 2021 4 4 FJ 26 HJEH]
ChannelNo HE A NUMBER H 2021 4F 4 H 26 HFH
TradeBSFlag WA AR & STRING N AR
B- 4%, EFHFE
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SR IAK T [A]

NUMBER 111 20150803093008

SendingTime

3.2.2.2 )5 E e M8 AL Z B E AL

WEEEMELSHBEERLHENAAMEE LTSN
sh2\yyyymmdd\FpTradeTick.csv, A3CfFH 2019 45 7 H 22 HiEH, RiAANEE
L% 3-10.

3¢ 3-10 Level-2 %t i [ 52 16 50 54 3828 B o 9 5 3¢

FB X g RA A
SecuritylD EZR A STRING
DateTime H 39 1] NUMBER 2015080309300800 (H 432 —F5)
TradePrice AT NUMBER(3)
TradeQty A E NUMBER
TradeMoney R 40 NUMBER(3) | M 2023 %6 H 1 HIT4h, Z{EH
2 RN RE RN 3 Ak E
TradeBuyNo SEJTT IS NUMBER
TradeSellNo SEJTT RS NUMBER
TradeBSFlag P MR STRING W oM
B -4hE, FHhEL
S—N#, Tk
N-A
Tradelndex RRAS 5 NUMBER
TradeChannel RRAZ I IE NUMBER
3.2.2.3 R BEZHEIE

SEMIZERILHIRRK T 2024 £ 7 A 8 HEAFRME, 2 nhiZER40E
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iRLA 71N

MEE

WriZ A EHE A sh2\yyyymmdd\StockTick.csv A A7
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o 5 =D
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Price ZHEMHE o) NUMBER (3)
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OrderBSFlag SEShRE STRING X T ZAEIT 5
B- S
S—
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A - WAL
D - MIBRZFEIT#, B4R
OrderIndex TS NUMBER M 1 I, F% Channel 3E4:
ChannelNo BE AN NUMBER RIS
Bizlndex 55 o NUMBER W55 FP ol
55 MBS B A IS 1
HEELS 5, A 1 JF4R, #% Channel
B
3.2.2.4 i B ERHIE

AR IR ZE R E A4 B 3 4 sh2lyyyymmdd\BondTick.csv, A3
fRE 2021 42 12 A 1 HE R, ST B98dE DLSERR L 55 2Rt 1) g, Bk

WL 3-12.

% 3-12 Level-2 fii 52 2 H 4 N KR

FB X HIERR L]
SecuritylD EZFAAS STRING
TickTime ITHE AR | NUMBER Ml 5% b (]

111 20150803093008000
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F
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A — T RAEAT
D — MFRZFEIT

BuyOrderNo

JITIT

NUMBER

A IR ST BB S U5 AT
L

SellOrderNo

LI

NUMBER

O RS T B T T

Price

ik

NUMBER (3)

AN IR A VT B B B AT
B, R X

Qty

NUMBER

LR DA '
FNPEAREST B, WITER X

TradeMoney

NUMBER (3)

Bz JT

B0E T s iT
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STRING

TR B R 2T T B
B— JH

S— S

KT RS 8
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START - 53
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SUSP — f5)i#
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B - 4, FahE

18




RS AS B B SR AR R U B A 1.1.5
S— WL, EFhk

Ticklndex BRET S NUMBER ML FFER,  fRAiE sk
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SendingTime K IE I [A] NUMBER 111 20150803093008
3.2.25 "M BESHLRE

TR E A IR R R T AR R AT CRUR)  FEAIRESIT

PR AT, HAEAE B 3 M 044 sh2\yyyymmdd\StockTick.csv, 4< 304 2023

E 11 H 27T HiEAH, BN 3-13,

% 3-13 Level-2 e iZEA I HIR N AR
FB& X & it Yo B

SecuritylD UEZFAAY STRING

TickTime VT BB AT I ) NUMBER 111 2015080309300800
LGNSR e i

Type HHY STRING A - HIEZET R
D — MIBRZFEIT R
S— PRI R
T- A

BuyOrderNo SEJ7 T R NUMBER AP RS AT e SE T 1T
LN (F/5-9'4

SellOrderNo ST NUMBER NP RS T BB 7T
LN (P/5-9'4

Price i NUMBER (3) CXDANH
TR T B R T
B, TR

Qty B NUMBER LR PR
FNFEIRIT H, M
X
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TradeMoney

JRAZ A0

NUMBER (3)

X TG EAE:
DR B HE RN
34

X RRAL :

BRAZ A AN TT, K
54D

HAth o X

TickBSFlag

STRING

XF B I PR 2T T R
B- L

S—

XT P RORA T 8
ADD - 7= ft ok ki
START - 53

OCALL - JFlifkEasam
TRADE — H#4:HEiR &
SUSP — f5)i#

CCALL - W&
CLOSE - M

ENDTR - A2 5 45K

XF T AT RATIT
B— S, FF)K

S— WL, F3hL

N — K%

Tickindex

NUMBER

M LIThG, H%EIEES:

ChannelNo

NUMBER

SendingTime

NUMBER

41 20150803093008
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323 K &¥iE

K ZBHREHH K M ash K 23R, 7 B RAFAE ML SO . Hod,
H K £ K774 B 5% M 0404 sh2\yyyymmdd\Day.csv, 7081 K £k BI774% H 5%
A4 4 sh2\yyyymmdd\Minute.csv, Bk N 253 L& 3-14.

#* 3-14 Level-2 171 K ki WA &R

FB HX PomRA Y
SecuritylD | iFALHD STRING
NUMBER H K £k: 20151123
DateTime | H i} (] P K 26
NUMBER
20151123091630
PreClosePx | FEW i NUMBER(3)
OpenPx FrEEM NUMBER(3)
HighPx B NUMBER(3)
LowPx BRARAN NUMBER(3)
LastPx WA NUMBER(3)
Volume FAZ T NUMBER
NUMBER(3) M 2023 46 H 1 HIF
Amount JRAZ G U, M 2 SRR
By 3 PR RE
IOPV AN A NUMBER(5) 7T BRHEEE N
0.00000, J& JH i [|]
2026 £ 7 H 6 H
fp_Volume | %5 [& & %28 52 S & REIR FE%A)
NUMBER HKZ&HH 201947 H
22 HfEH
fp_Amount | % 5 [Fl & 4 4% 38 &) RAE 4 FHMR e
G NUMBER(3) HKZHH201947 H
22 HJEH
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3.3 RREHNTH
331 PREEEKIE

3.3.1.1 fTTERE

J SR AT 1 PR B ) PR IR AT BB AE AR S SE B BONRE 16 B — Ik, FEHESE
SN BRI IR, R G QR ORAEAE [7]— AN S
FEE RN, EE MBS E R EBUT IE R
JI 52 BAAUAT 1 DR HE IO (1) A7 H 3 X SC 44 4 sholyyyymmdd\Snapshot.csv,
HARN 2V WL 3-15.
* 3-15 BREHIBUTE R R EE A AR

FB X HImRR Bi B

SecuritylD EZRAS STRING

DateTime H 3 ] NUMBER 111 20150803093008
PreClosePx WE H U NUMBER (4) | #.f7: 7T

OpenPx VAR U/ NUMBER (4) | #f7: JT

HighPx B NUMBER (4) | #.f7: JC

LowPx BARM NUMBER (4) | #£7: Jo

LastPx AT NUMBER (4) | #f7: JG
TotalLongPosition | &EFh& NUMBER Hfr: gk
TotalVolumeTrade | 4 H #iHAciE | NUMBER HBhr: F

TotalValueTrade | X4 H Rit%ac 441 | NUMBER (4) | F&#fa%45)
M 2023 46 A 1 HIF4h, %
fE 2 I FE RN 4 AR

BidPrice[5] S AR NUMBER (4) | #.fz: 7T

BidOrderQty[5] I SK T NUMBER

OfferPx[5] FSE NUMBER (4) | #.f7: 7¢

OfferQty[5] HISE T NUMBER

PhaseCode A 5 B STRING GTBON AN, KR
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RERRRFE & S TosE X
A

% 1AL SRS R B OF AT
B, CRREGTTNIE
TERRNESELHN B, B&
AR B, B3R P T I
B, SV RORBE T, PR
AR R U RN 2R
Grafh. MERTIKERLS
I (B SR S SE ), N R
NSRS 5 ks e CE A
P ENGID,
%260 ORI RIESATER,
URRES M. (U, B
R

%36 O FRRAREITE,
TRRR G IR, 2R
ANSEIT B, 3 AR IR S H
e F I, 4R
FNIFAE, <5 RN SEATT
B FHITE, 6 LR IREIE
NI SEHITE, T HRIRIR
NI B EHITE. &t
PANEN

55 4 £ 0" R IL bR 2 R
I BOANE SZREATHT SR,
1 RS LR 2 TN BT
PR AT HT AR

AvgPx

B

NUMBER (4)

B 2018 £ 1 A 2 HE M
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PreSettlePx WE H 45540 NUMBER (4) | 201841 H 2 HJGH
SettlePx A HEHE N NUMBER (4) | H 201841 H 2 HJEH
332 K&HiE

K ZLHRaHEH K Z&fash K Z6mFh, 72l RAFEMASL I SO . HA,
H K 1545 B 58 X o044 4 sholyyyymmdd\Day.csv, 70581 K £k 126 H 58 &
A% 44 9 sholyyyymmdd\Minute.csv, BAk & 7E WL 3-16.

* 3-16 BEEMIBUTH K 28l N R&

TR X HimRR Yl B

SecuritylD WEZFAAS STRING

NUMBER H K £k: 20151123
DateTime H HAR ]

NUMBER 48R K 28: 20151123091630
PreClosePx HEUSC MY NUMBER(4)
OpenPx FiEH NUMBER(4)
HighPx s NUMBER(4)
LowPx AR NUMBER(4)
LastPx WA NUMBER(4)
Volume AL & NUMBER

NUMBER(4) M 2023 £ 6 A 1 HIFUh, %14
Amount AL 4

HH 2 fS0kE BE R 4 Aok BE

LongPosition ESEN S NUMBER
AvgPx I NUMBER (4) H 2018 41 H 2 HJgH
PreSettlePx WEH 4554 | NUMBER (4) H 2018 4E1 A 2 HiEH
SettlePx A HEH M NUMBER (4) H 2018 %F 1 H 2 H)H H
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