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IE 25 32 53 B #E 32 # i i

1 EE

ARICNFHLE TSRS 5 P A 5 R G5 W 9 2 15 34 3 G0 2 6] BE A7 UE I3 58 By Hi Al 52 46 e 5 144 1oz ] 346
B AL R X e S R SE R YRR DT T B S BR T A

A SO T TR SR 58 5 BT 5 117 390 2 15 35 FIORE O <6 R AL R[] 540l 55 504 52 48t o mT fHE3E 23 30 52 47
FHLM RGN RS,

2 MIEMSIAXH

B0 SO R P 2 e SR R R | A A SR AN T A S k. b, T H OB 51 SC
PR AGZ R L RRAS 18 A SCHR s AN B 09 51 H SO FE R BOAS (AL 458 Fi A3 19 48 03 386
AR

GB/T 2659.1 {545 B At X K H AT H X %) 44 FRACAD 28 1 3643 . B R A X ARG

GB/T 7408.1 HARIETE] 5B RRE 5 15 A F N

GB/T 12406 /x5 A0S

GB 18030 fFREHA g FI74E

GB/T 23696 UEZR MAHC A M T H 285 Fr fi iR 5 i

GB/T 35964 FZRRACEm T H &6k T 32 (CFD 4ihd

JR/T 0182 B 5zmt STEP 4 B A& 4 il

3 RNIBMENX

T INARAE R ik T A SO
3.1
3 S HIERZHWIL  securities trading exchange protocol ; STEP
WS 5 38 o) R G S %2 53 R 502 W AT UE S5 28 J B0 A8 e 0 A7 BAn
3.2
ZH{& component
HE T BA — M 55 A0 G i Bl A
3.3
#FTiTHE  new order-single
285 % 75 R A A8 B s Al 551 0K .
3.4
BiTIRE execution reports
5 5y W 55 T3 Wil N 58 o % 7 T B9 R
3.5
IEEX S designated trading
PR 53— 27 8 AR BT & 9 2 5 38 55 10 CAN W 6745 A I 28 o DT BIR 22 323E 25 1K 5 1Y
1



GB/T 45252—2025

LHANAE LS 555 FBIT T AT 38 b 7 L
3.6
3 JEE  designation transfer
B H W AT — IR R AL AR S % 31 0 — SR R AL AT R .
3.7
25&5IEET participant business unit; PBU
Wi 5 F AT M2 5 KR AR WS By Ik 55 1) 32 i T,
3.8
H3%5 5% market participants
ZHIUEFELEHWNE DT .
. MG R GRS E D R,
3.9
UTF-8 unicode transformation format

4 — i (unicode) BY 1 ZE < BE 4T g i

4 MRAINE

k27 52 o B3 S e 0 O FH B 35 7T R i 39 i 1) 0 080 32 4% D7 Xt A 0l S 48 o T ) Bl SCPF
WO P BEAT Kt S e . LY Y R BRIE 225 S S DL SR AL

5 ZiEHLH

IO SR FH 4 Rl A5 238 e DM £ 175 4% i 1 R 4% 1 JR/'T 0182 v 1 4% 1 R S if STEP 3 B A& i

6 HEBR

6.1 HFAE
6.1.1 HIEEBEE

KOS R T SRR SR BB 2E Y, fy 5 A BEAS A B i 26 20 - M 0% R B0 BT AT AT R RO
(data) . LASAE S Al b4 8 09 B He S R L. BR A (daca) 2B A , b KR 206 700 2 LS [ 5 B 52 4t
PR AEAR A (CASCID F 45 H o .

6.1.2 E¥

TCIZ 5 FMU/NEAL I P 5, AT ROR IE fL (Gl SUBCR R 45 — 7 AT IERCR R A A + 7 JeE 07 &
P . TP FAALE . RV E FATE (B 9000237="23").,
PR RE LTk,
Length: DUBE R 75 7 O B 07 i) B8 1 2 L IE 2K
NumInGroup: LS #2409 N5, 1IE%K
SeqNum : LR R BT 5, IE4L.

6.1.3 ZFEH

A R A /NECE 23 i) R IR G Celt SUBGR R AT — 7 TR B IE R OR AT 7L 07 =97 R
2
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CUHBO . Z 15 AT . RVFRTE T (B 9000237 =%23"), RF/PNEER DR BTN E
(ffi] :*23.07="23.000 0”="23"), BRAEFFH 5 B 7 MBI A IE B

TR R E SCINR BTk

i (Quy) By B B RO A AT A N A

— M 4% (Price) : /NBU B m] A%

RS (PriceOfTser) + £ S (RS 1R OV A

—— & W (Amo) AL A% 5 B SR AN LA A L

— H 5 b (Percentage) : /NEUER /R e, IN“.05718 % 5%,

6.1.4 BANZFEFH

o 38k Bt A2 A5 A1 T B B A FbR S L K R RN
FRPREA) P B 2 AT /R (Boolean)  IZ I IUH F WA F4F,.“ Y’ =True/Yes, ‘N’ =TFalse/No”,

6.1.5 FH&H

XA F RN,

FAF R R Y R AT ik,

— ZIu{E T4 B (MultipleValueString) : F 25 #% 43 F .

— ER S5 XA . 3B GB/T 2659.1 #fE B,

— WM PR F IR GB/T 12406 B %E B FHE65

— 5 s T % %5 (Exchange) : F4F 5 L # B GB/T 23696 #5245 .

H 3 A A] 678 247 IR GB/T 7408.1 B i A% 2040 F ik,

—4EH H M (MonthYear) : # X YYYYMM, YYYYMMDD = YYYYMMWW, YYYY &
0000~9999,MM & 01~12,DD 5 01 ~31,WW Jy wl.w2.w3.wi.w5,

——— [ B A5 E R (UTCTimestamp) : #5308 YYYYMMDD-HH: MM : SS(F#) s YYYYM-
MDD-HH: MM SS.sss(Z#),YYYY 4 0000~9999, MM & 01~12,DD } 01~31,HH }
00~23,MM & 00~59,SS N 00~60(F>,60 HFHF) ,sss H 000~999(ZFb)

—— [ B AR AE BT E] (UTCTimeOnly) (A8 X8 HH:MM.SS 8 HH:MM:SS.sss, HH 2y 00~23,
MM K 00~59,SS N 00~60(F,60 FHF ) sss H 000~999(ZFb)

—— [ BRARAERT B 8] (UTCDateOnly) :#=8 YYYYMMDD,YYYY & 0000~9999, MM Jy 01~
12,DD %} 01~31,

— A H T 3% H M (LocalMktDate) : # .8 YYYYMMDD, YYYY 24 0000~9999, MM i 01~
12,DD 5 01~31,

6.1.6 i\ (data)

oA 2P 7 R ) A9 D s Al B 55 S 0l S A 3 20 e el T 0 5 - X BE A RUE 001
R S A AR S ) 7 R
6.2 13
6.2.1 ki

SR A B RGO R BB BT Ol 55 SORV R B BUELIE [, 3005 50— 2 BC 45 AN [R] i 3, J2
SR DX 23 B s AR T R T T R AN R A e R S R e T IO Y L e B Y
MRS ATMTE I A SN BUE BN R AR BUE . o VB A5 A 2 A% X TR 2R L R e =

3
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6 Aub TS K Bl 20 o T A Rl 55 SC B 2 AR B DL 11 R R
6.2.2 HHIER

TETH B I = A7 2. b2k | RT3 L 2% 1 PR ) 12 % CRIVAR 418 JHG b AR SC B8 B4 77 78 55 75 Bl U
KPTE) o AR>S HE AT UL AL B o R B A R A e R

6.2.3 BHEXE

e SCHY SR B8 i I IR 27 52 5 B sl T 3 2 55 38 T e S SORT R I, B 5 SOk
6.2.4 HINFHD

S BT ) 44 T8 R U W2 AF 5 G 18030 "R ML E B L UTF-8 S fi , ] ph 4 42 U7 49 5E
6.2.5 HHAE

THE A R S data 28 B ECHE 0 A — A 53 B8 45 ok B2 43 B L 3% 4 B A R R AT 4T BN 2 4
GB 18030 % f 4 v B 45 # 4r 0x01, AC(SOH) &7/~ , FrA 1§ 8 LL“8=STEP.x.yz(SOH)” 5“8 =
FIXT.x.y(SOH) " FfF B 1R IFLA“10=nnn(SOH) " FAF H 455,

B data $Hs 3B A0 , HE Al 400 38 N 25 8 AS A 7 38 5 E AR (SOHD

6.2.6 iEE

AT 1 AR N Hhy 22 A 3T = (B A SR AR S5 0 21 L BT = (R R AR 25 R U E AT (SOHD 7
H AR LI 1,

5 =MH GGDS s S 5 =fH <SOH> 5 =MH 6@DS s S 5= <SOH>

1 HE®K

THEHIHE Sk BB IESCHE SR AN . R 434 4R 0 0  — 2 8“3 5 = (i 4 . OF FL
TE G LA MU A RT3 T S5 = (7 A G A n] AT R A UK

a) IR N B Sk Bl R R IR S0 R R R T R R

by HECKBIRT 3 MU A RESCE SRR (Tag =8) H BRI IE (Tag =9) TH B (Tag =35)

o {HE R — SR AR (Tag=10) 5

d) FEAZ AP, B A U R A 2% T A AL AR I R B v E SO A YR 5

e TE— R A, R 5 2 B AT o] B O AT

6.2.7 EEH

SRR AR A A B 2 A T AR R R S i Rl L T A4 R R O N A Y s R R A IR
B Ot TEEARITIRAL . R AR E S 46 IR SRS KR R B E S TR e, N T
figp BT AN BLAE P 0 2 (00T 3 R SR R IO A s A T A 4

HAR LB S B B 500,

H T IH B AT RE A 2 W mAN 22 4 1Y 10 245 b A% Hg 5 46 o DR IKG RO S AH 5 B9 SO B in 4 Ak B
4
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FLAA N % 19 7 1k H o 1 0T 38 B R IR 5

TH 5 P B 58 65 20 I U0 1 sl LA B SCA% i A1 JHG At A ey R R 42 7% A %85 SCEE B (Secure-
Data) .,

24 e A TN T S, )X R TE SCN BT A R . SR B Y B A 2 N A T N Y
o SR HE AN T AN

UEF5 52 5 B8 28 4 U BUAR At 1 880, I DS R B 28 4 B B S FNE SO B S5 2 2R IT &

IE ST FCARTT A AT =7

a) B UR MY I 5 5 & SecureData 3;

b) KPR LN BN % IS % & SecureData $5

o) KA SRV I % 5 &= SecureData 38, [F] B tedak DI SCEE B EE B,
8 #HiiE

B

ot

B 04 5 P T Ak A T A BRE < T R AR B RS 56 R A 5 IE

M B AR K2 UL BodyLength 3 7 FLE U TH5 Hh A9 05 8K B8 B80S 18T A9 7 45 80 B & R AL 00
AR & 10=""2 1] I B F E FF(SOH) .

M B I A BRI BT Sk 8 =" e R B9 “ 87 I 4 AR I — I 3 55 5 A A 56 A e
“10="" Z R R IAE AT, AR5 He 256 HUBLAS R 45 4L,

i s B R VA RRTE I SN DB =3 NE M v o ST o P R el = ol B = ' s DU R AR = N
sk C.

9 FRARX

9.1 FRI%E

YIRSy J PR A) T B ST R AR E LR

T 65 SO i m] i ol 7 39 1 R SRR S B AR e e B A T S i o e S R R R E SO
g5 . EA BT M I5 FE T R I AN A

Sl e SO R AT 3 Ok S B L Rl i YT R B DR TR E L Wl E A T H R EE
SCHY e 9 B4 380 AT RE PR B 5 o AN IV 8038 Bl i e

R DR o o4 BT ) — S5k SHOGIE SR 58 5 i L SZ IR 55 52 5y i B IR 25 58 5y i 2 47 M AH S B, Ay
BTG RAE S TG S E SR B B E S, O B B T 3 S A N SR LY O ATl
ARG B X AR A TT

9.2 #ERMM

A SO B MTH B2 IE B 45 U7, FLA 2R 0 b o 3 AR i [ B b o 0 AR Ak g — E OIF
KA

MR PR 55 5 2T R B SO 8 38 B, EL e 98 B BR T3 2 00,y ke 4 5 A o e
2%, AL B ST B 2B B SO . RS BT L N AR ST ATk N G 5 R A

T4 B 2RI B COF . SHAIE 2538 B B Il ik 5 SCIH B AT B 2R (8 o P2 745 M “UA” . SZ iIE 25
A2 5y Jt I B SCIH LA T B S BB B WIS 49 S UB” s GG B 24 vl i i e SCTH S, 1% T L 28 AU o T
LA R UC” s BY I Z32 58 5 Br I i ST 8L 00 T4 8 2R B 1 A 2 45 S “UD” s Hofh HLAS Ifs st 5 ST
ST S RUE B AL E R RN UL

545 1~10000 2 4fg [ BRam fE ) 22 A0 52— 5 SCIF & A 5 345 10000 DA b fy 3% 45 0005 H AT 2958 € X s

5
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JEU AN B Lo, AN [ AL 8] 7 76 o SO (i mlRE . TS 000 R, 6 A0 2% A il B, SHOJIE 5 38
Sy BT BLAH ] 100 X X103 X X, SZ UEFR 38 % BT BLA# A 101 X X 1102 X X, B] WE 3% 28 % it B 1 104 X
X105 X X, FAALAL FLAS T 15 X XX, AR SO SO g I J8 38 1 2 1 A IR 25l 55 3% 42 XU W]
Xt oy T B R A T R U A e R S AR Sl A B AR DGR R ey X

TH B B H P A6 4™ e i SIS AS I 3028 S RGBSk LT SRR 8RR M9 . i A e 1 P
R A 2 Y R T AR AR Y

T8 Sk 1Y Sk =AU 8 RIS B R R AR (EL AT 4 R 1 3 B Sk A T e g

T B R i — NI R RN B R O R AR L (E AT 4 R A B A T e

9.3 STEP li#&

e I 58 S Pk 280 1) 300 o A o Al o i R IO ROAR
STEP WA 5 Al £ 235 J2 % 31 B 19 1408 b il .
STEP A G4 KIA S /NRA S (X YZ)  JRA 5 N 1.00 & 46, 41T STEP A S 4 1.40.

10 HEEX

10.1 HEXk

TSN YA —NHEE Sk ZH B I HE A A HEARKE E% BN HE T
5 R IR R S A L ]

Forb A WA T BT R T S 0 0 SR A 3 T R B K R R R 6 A A (Poss-
DupFlag) #% &8 Y (& 3% B FH R 95 875 » 24 51037 & 5 i (88 FH 7 04 14 8% 5 B mT B 58 & 3
ﬁ(PossRe%end)i&kEﬁ Y. ?%H&%f?“U?ﬁ?z%&ﬁJ:i.ﬂﬁ B
fig UQX%H&C N SRS U E S AT Fu
J”'H’“lEaﬁ?% iﬁ

&b

3B 25 0 )2 DAR A2 I e 75 MR 3200 R Gl B A A T g T B G

725&%() o
HE LML 1,
1 HBLEX

Tag W4 Wik i
8 BeginString Y G LW FIXT. L LOR A . 36 8 B 5 — A4 80
9 BodyLength Y TH B AR CRA %, 1B 15 A0
35 MsgType Y BB CRAT N 4 B 58 = A0
91 SecureData N 8 SCHUHE CB R SCHUE K 280
34 MsgSeqNum Y B RS N
50 SenderSubID N RIETT FARIRAF Cal )
142 SenderlLocation]D N K37 ALARIRAF (AT )
57 TargetSubID N WO FARIRSF (AT i)
143 TargetLocationID N B L RR A Crl in 2
116 OnBehal [OfSubID N oW1 K3 T F R RS G in &)
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F1 HELEKX (&

Tag W4 Wik Wi

144 OnBehalfOfLocationID N W) K% T LR IRAF CRT N2

145 DeliverToLocationID N Fe AW 5 AR RAF (AT Jin )

43 PossDupFlag N T e B R kbR AE L A R BRI AR AR T (AT )

97 PossResend N R R AR TN

52 Sending Time Y R I R] CAL )

122 OrigSending Time N J R A 3% W [E) CRT %)

347 MessageEncoding N 148 1 EncodedText 3 i 547 4 i 25 Al (4 ASCII #4)

369 LastMsgSeqNumProcessed N FoJr b3 BT 5 (AT )

370 OnBehalfOfSending Time N I W) & 3 IHRLCH UTC 2w i [[)D

BB EREEA I RHHBEE = REN R, BRE
627 NoHops N 5 =05 Kk I — A BEBR AL OnBehalfOfCompID i JH 1 47 2L »
F T IR T A AR

> 628 HopCompID BUE % =77 1 SenderComplD

> 629 HopSending Time BU{E S =757 ) Sending Time

> 630 HopRefID HBUE S = 1) MsgSeqNum
10.2 HEE

—MNHE (ESESR M HEE A —MHER, UL, HERVTH TR EZNEE . BE5H
3 m%ﬂtﬂ’ﬂﬁgﬁﬁnﬁo
HERHAIWE 2,
*2 HEESEK

Tag W4 i Wi

93 SignatureLength B2 K ECRANE)

89 Signature e AN DIIE: D)

10 CheckSum i T (ISR =N S A N i | K o)

103 MAHEER

10.3.1

10.3.1.1

MAHBAN

Rz A3 i B 48 1 1R ik

KZH00 I B A2 H B — R 5@ UE 5 b Bl i) %48 5% . Symbol | SecurityIDSource, SecurityID

S5 TEIH SR E SCT AL PF AR T EE SO BRI A RS X S . LR E EE

Hh DU Z0RE 2 A7F R O 18 A L 8 S0

LA AT SR R AR A AR R o IR LA X 7 ) R R A SR A T 2 P A A R )

F18 STy L

SR

HEHEH
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10.3.1.2 #4244 (Instrument)

H 1 (Instrument) & T UEF7 b AP (4 @l T B M FOM 5@ @ M, I P Uk 257 A0 8 FIIE 25 24 R J& 06 1k
Fié) 4
20 fF (Instrument) 454 W3 3,

*x 3  ZHM (Instrument) ZE 3

Tag W4 Whik |
55 Symbol * % % E 75 44 Bk
48 SecurityID * % % UEZ5 AR
22 SecurityIDSource N TE AR R
454 NoSecurity AltID N &SR A A5
> 455 Security AltID N A IE SR
N 156 SecurityAltIDSource N RS A IR A S 5 IE F 0 S JR (SecuritylDSource)
A ]
461 CFICode N CFI B9 4 A% 1 454 GB/T 35964 BYMLE
207 SecurityExchange N 3 5 5 B A
762 SecuritySubType N W F 251, 5 CFICode Bt A i A
309 UnderlyingSecurityID N WIALA 20 B 5 1931 25
231 ContractMultiplier N i 5 BT B 1] W) s o 75 B L 61
107 SecurityDesc N UE 5 Rl A, 40 9% 3C a7 AR

FE oo TRIRBUAY 8 B PR OB TR AR TR B SO R 1 B

B AL I 0] 7 B B SCIE SRS A5 v 7] TSTN S 75 s o 1k 36 390 a) fef 7
R R SH IESS 32 5 BTk 25 A0 1F 4b T 304 A8 RS A1 TSIN 2 At i 470 46 300 6] L ot i 22 e 3T B SE“PFY H” , 31 A 14
% 600000, ISIN L5 CN0006000003 , £ f 7] #7151 VL& 2.,

W4 (Tag) i fie ke
Symbol (55) A AT 20 PFYH L2 B
SecurityID (48) 600000 IEFCES
SecurityIDSource (22) 101 [T R
NoSecurityAUID (454) 1 AN
> SecurityAlID (455) CN0006000003 R IE TR LA
>SecurityAltIDSource (456) | 4 R IEUESFAAAS IR A ISIN
i Uk s
W4 (Tag) i 353
Symbol (55) HRHAT o PFYH EFF AT
SecurityID (48) CN0006000003 IEFRCES
SecurityIDSource (22) 4 HEFAAAS YN ISIN
NoSecurityAUID (454) 1 A AEHMIEZ S
> SecurityAlID (455) 600000 BT UEFF A
>SecurityAltIDSource (456) | 101 RIS ARSI Ay A Fr

B 2 KBy
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IEZZE 5 B CFICode MEZRZE Al SecuritySubType 728 5| A #iiA , SecuritySubType 11137 H
f12E 3. % CFICode AN FE . 760l 55 3 5t b L 4 2R CFICode AT BA A 43 WEAE 2526501 . W DG 75 H % X Secu-
ritySubType T2,

10.3.1.3  ZHf¥(OrderQtyData)

ZH 4 (OrderQtyData) H T 3R /m ik Z2 B i Ll % AE 1T s i A .
20 (OrderQtyData) Z5#4) WL 3 4.

xR 4 A (OrderQtyData) 54

Tag Ik 4 Wik Al
38 OrderQty N PANER &y
152 CashOrderQty N AR LOF A Wy 45 %5

10.3.1.4 ZH{¥(Parties)

H A (Parties) HFRRSHHEAR.
2014 (Parties) 45 ¥ W3¢ 5.

*x 5 B (Parties) &5H

Tag W4 Wh i !
453 NoPartyIDs N S5
> 448 | PartyID N % 597 04, 45 & PartyIlDSource Fl PartyRole
> 447 | PartyIDSource N $8 /R PartyID AR AS 5 , BUE K T PartyRole
N 452 | PartyRole N wESS5Tfata
> 802 | NoPartySubIDs N BRELEN S5 FRIEBAE
> > 523 | PartySubID > Z 577 7R
N > 803 | PartySubIDType | = Z 577 TR 2

W52 5 5w R H JER AR AL S BV R PartylD 2 577 {0, PartyRole HI LA4S
W12 507 65, 10 PartyID BUE A264820888, PartyRole BUH 5 H THRRMKE . 2507 HAb{Z B tn & #k
25, 0]l PartySublD #f —##iiA , B PartySubIDType I LA IX 43, Ul PartySublD H{H WZX, PartySub-
IDType H 5 HFRARAHK., HEIES TG HH LS5 E BRI % 6.,

x6 FRS57AEEMHR

Z 5 ER “PartyRole” (452) “PartylDSource” (447) “PartySubIDType” (803)

5= [/ % %% 3 4 5 (Chinese

Investor 1D)

B9 H UL S K 5= ¥t g5 (Investor ID)

5=4 44 (Full legal name
of Firm)

PR E WA — -
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k6 BASE5AEEHER (2D
Z5KER “PartyRole” (452) “PartylDSource” (447) “PartySubIDType” (803)
C=MT %% 5 &R
FEALEL PBU MRS | 1=2%7% (Executing Firm) (Generally accepted market | —
participant identifier)
C=EMmH%ZS5&ERRM
N . . . = " 5=4 144 (Full legal name
JEAi e PBU &8 | 1=2%1 (Executing Firm) (Generally accepted market £ Firm)
of Firm
participant identifier) '
. . D=#FA A& X (Pro-
o AR 12=7%2 5 51 (Executing Trader) S -

prietary/Custom code)

12=72 5 51 (Executing Trader)
1001 ="E L H 1R

D=®Af B & X5 (Pro-

prietary/Custom code)

YFEFLGREN | 37=XF I35 b (Contra Trader) | D=F A A & XS (Pro- o

AT 4002="E I FHALH prietary/Custom code)

. N C=HHT %% 5H R RF

52 5 % T J7 18 A 5% , . . .

. 17=%}J5 73 1 (Contra Firm) (Generally accepted market | —

PBU 4% . . L
participant identifier)

. - C=EMm%E5EmRM

58 5 % F- 7 i 5 ‘ , e ’ 5= &% 4 % (Full legal

17 =%} 77 % 7 (Contra Firm) (Generally accepted market )

PBU £ o i . name of Firm)
participant identifier)

LR FHEEHE | 39=2 FHEH &S (Contra In- | 5="rp FEH# ¥ # %5 (Chinese

UE 25 7 vestor 1D) Investor 1ID)

O FREFRE | 39=X F ¥ & %i 5 (Contra In- | 5= E & %i 5 (Chinese | 5=5H 7% 44 (Full legal name

4 vestor 1D) Investor ID) of Firm)
C=Mm% 25 EmRM

HE AR 4 =558 /\ 7] (Clearing Firm) (Generally accepted market | —

participant identifier)

Xt 0 W A A
(e

18=%F 75 ¥ B /A 7] (Contra Clearing
Firm)

C=HHM %% 5H R RF
(Generally accepted market

participant identifier)

B S AR
fi 5% PBU %45

40 =" N\ (Transfer to Firm)

C=HM %% 5% RM
(Generally accepted market

participant identifier)

kA/REERE C=EMm%Z5 &AM
HL# COEF &4 | 3=1CH A (Agent) (Generally accepted market | —
BRI T/ BEsI) participant identifier)
S HLAALTY 4= NI AR (Clearing Firm) | F=s2#I1HL#4 —
C=iEMm%E5EmRM
38=4 Z Ik F' k1 S (Position ac-
A A P bR kil s rosition A (Generally accepted market | —

count)

participant identifier)

10
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W
dr
-
=
(|

(g

“PartyRole” (452)

“PartylDSource” (447)

“PartySubIDType” (803)

Gk

38 =45 Ik 5 (Position account)

C=mMm% %5 &AM
(Generally accepted market

participant identifier)

H AR 52 5 T AT

6= Hi fi 22 5 i (Introducing Firm)

C=HMli%Z5HmRF
(Generally accepted market

participant identifier)

22 o AT

7=7%% 5 % (Entering Firm)

C= Il 55 2 45 # bR LA
(Generally accepted market

participant identifier)

X T 05 58 5y AR

20=%}TFJ7 22 5 1 (Underlying Contra
Firm)

C=HMn%Z5HmRF
(Generally accepted market

participant identifier)

0] 42 22 &) B I6 ()

27=3L 3275 (Buyer/Seller)

C=BMT %% 5 & RAF
(Generally accepted market

participant identifier)

H A 5 22 5y B ARHS

36 =1t J7 3¢ & B (Entering trader)

C=@M %% 5 &R RAF
(Generally accepted market

participant identifier)

Vb 5 5 o 5
i

13= W 1h 28 &) W )t 22 5 1 (Order

Origination Firm)

C=HHN %% 5HRRF
(Generally accepted market

participant identifier)

ESANG RN
2

4003 = 2SI Wi N 4 T

D=#A B & X% (Pro-

prietary/Custom code)

X J5 & b E AR
]

4004 =Xt F 7 22 5 F AR

D=%f A & X1t (Pro-

prietary/Custom code)

HAR T 38 B A
(2!

4005 = H R 5 58 by EARARTY

D=#A B & X% (Pro-

prietary/Custom code)

WRHE P ELSEI | 1010=RFHEPELGERIFMAESE | D=FA A & AL (Pro-
I 4 Tk P I F prietary/Custom code)

w ERA- W D= %A E AR (Pro-
BIERREEIL || g | DA AR (Pro- |
V3l prietary/Custom code)

C=iMm% 25 EmRM
AR 117 =48 ALY (sales person) (Generally accepted market | —
participant identifier)
C=iMm¥% %5 &AM
81=%% vits 2 5 ol B A5 5 A
1 & ity g FHEDRABBERA RS (Generally accepted market | —

(Broker Client ID)

participant identifier)

11
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®6 ENSS5AERER (2D

W
o

Il

HiEE “PartyRole” (452) “PartylDSource” (447) “PartySubIDType” (803)

D= FfA E X AL (Pro-
BEVE S T | 500= HEVE F D T4 BA AR XAE (Pro-)

prietary/Custom code)

C=EMmH%Z5ERRM
PRAIE 4 K 100 ={#1IF 4 Mk J* (Margin account) | (Generally accepted market | —

participant identifier)

10.3.2 iTE KX
10.3.2.1 iTREWHEEHE

VT HY 55 21 R 3 B SORF B SE I 52 By AR 52 B 9 B, e rP i SR YRR T B B LB T BT
B A5 % 05 fe i AR AT

10.3.2.2 #iTHEE B (MsgType=D)

BTN B A AT 8 A . PT84 (Execlnst) #8817 BB SAT S 1. PuATHE A b fu o R
FAE.

XFFAETH Bk i E T PossResend AR5 BT BN Q. B4 622 5 % 7 05 (B 1T 8.4 5 (ClOr-
dID) A% 5202 75 W B VT B, 2L A S 3 I 30 07 4G A 1T B0 2 40 GRS 07 ) IR ZR A0RS B0 55 E AT A% 5.
R Z W2 T 5, N LA FRAT et T R TR TT R A . AR AR WCE L ) DUPRA T A T S I T B
k.

TransactTime 348 75 1T 58 2 I5F 8], AT 45 45 Ml 55 #0000 8 4 W e 381 A 37 B 2 A5 2 b 1

BT B B AL EE ] T IR S AL A B EE B i 3 oA 0 R A I S 55 L PR S B2 B % T
IE R

BTN B SR IT AR S 5 1T iR

AEAZ 5y VT B ANl i 2 58 By T Kk AR AR AR B9 AT O T R AT BC BB R [l B L B LR 4N L R T | T
[\l AT AL S

BT B (New Order-Single) ¥ 20 IL 3% 7,

R 7 FiTEE B (New Order-Single) & X,

Tag B4 Wik Wi
LINCREN= S Y MsgType=D
1180 ApplID N NI AR IR
11 ClOrdID Y Lo % I GRRD VT g5
18 Execlnst N PATHE 4
1080 RefOrderID N 2 T B s 2 %5 AE
4 {fF{ Parties) N 2575
2 (Instrument) Y WEZF 2 X

12
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R 7 FHITEHE B (New Order-Single) 13 (£2)

Tag 4 Wik P
54 Side Y 3K 3277 i)
60 TransactTime Y PTG A ] L 38 A P O KRR TT SR B TR B )
24 (OrderQtyData) Y o
59 TimelnForce N VT B AR (R 26 7
126 ExpireTime N VT B AR 18] (OT B0 8% A ] 28 805 GTD B b))
1125 OrigTradeDate N MR 5 H
541 MaturityDate N W 01 22 5 H 1
75 TradeDate N TTHH R H W 8D
8526 | NonTradingOrdType N Ak 22 5yl 55 1T L2
8540 ReqID N b 551 SRk e
40 OrdType Y TT R
522 OwnerType Y TR A 8
529 OrderRestrictions N 1T R E
423 PriceType N Hir ks 2K A
44 Price N ¥ CRRAN T B 20
640 Price2 N M 10 M 55 1) 1] A1 A
99 StopPx N 1B A%
R 2 LB M 0 B0, B R AN A% S5 4 QP i )
1096 | MaxPriceLevels N 0 F2 75 AN R 32 M O 40 1 e AR 2 P s D
1 KR FEM BN 2GR
BB ER 0
110 MinQty N SR
B E R o
TR 2
1093 | LotType N 1:%%%“& +Odd Lot
2=#TF1JH# ,Round Lot
BB E R 2
921 StartCash N W IR 38 5 43
922 EndCash N Wy 18] 32 B 4z %50
914 AgreementID N 295 W )l 554 [6) i
580 NoDates N IR, B R
664 ConfirmID N YT
15 Currency N A

13
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R 7 FiTHE R (New Order-Single) 183X (£2)

Tag Ik 4 Wik 5 B
8532 | DividendSelect N AR s W G )i &N S RA ik AN 2 A
; ) FE B A R 4 e 4 i e 00 7 AR RS O il o 2 4 2 & e
8533 DestSecurity N
s A 358 )
309 UnderlyingSecurityID N BT B AR
77 PositionEffect N FE&/ 6, BUE:.C=F&,0=H%
IR ATE M ST
0=Covered, /N £ 50>
203 CoveredOrUncovered N -
1="UnCovered, 2 7~ i £
AR 1
747 ExerciseMethod N BRI 55 4k 78 55 5]
Tl Tl 545 AR IR
1=Cash, ¥# 52 5
544 CashMargin N 2= Open, it % @l 5 - &
3=Close il 7% il 55 F &
AR 1
8911 ExpirationDays N HABR , A S K%K
07 RR 2
8906 ExpirationType N N
1= [ & W R
58 Text N & E

10.3.2.3 TR EH 2 (MsgType=8)

PATIRE BT H T .

a)  TTPEIA

b) TR A AR A A CANCER A A 5

o) RIEVTHAY AAE M 5

) ITHE4,

BEAPATIR G #4538 . OrdStatus 3T HURZS ; Exec Type $U47 255,

OrdStatus F PAR & IT 5 Y 5R A , W 2R [F) B AEAE 2 AT SR W) R RS IR e o s RS . 3T
HUR AT SE g L% 8,

x8 ITREREMER

e % OrdStatus i BH
11 FEHUEY (6) Pending Cancel JREE T SR AR A B T A R BB SR L T R B AR R T

A6 A B SR A b B T T DA A 346 BB R T AR 5 TA T B8 B 2

10 7% # (E) Pending Repl
B e ending Ikeplace IR & A0 MsgType=G, R RME L, ERENTT BITAE

14



GB/T 45252—2025

®8 ITBEREMER (£D

e OrdStatus 14

9 24 K 58 i (3) Done for Day VTR 2 ROR S BOR 58 A WSS, P TT JR 45 R T B

8 B 3144 (B) Calculated PTRAAE M RG5Ol A 8 Y R 58 O 5 T I s M G sl iR T4 S a1y

7 B %32 (2) Filled VIR A, A T A B

6 EL 2 Ik (7) Stopped VI BATESE 5y T 26 1k JH T R AR i AR

5 B % 5% (9) Suspended HI T PO SR T A AT AT

4 EL 4 (4) Canceled VT H P RN

4 B 14 1 (C) Expired DI B p T AR ] 2% 4 T 38 44 2K 3

3 #4 3E (1) Partially illed VTEAR S ST A T AR

2 #i(0)New FFHCIT B CE AT S48 A

) B4 46.(8) Rejected VA IR T (B 5 o fE 4, SR VFAETT B N 2 J5 4B e 3T 5, BN
RE“HFEATIEL”

) {54 CA) Pending New giziiﬂ&%ﬁ<?¢%B?)Eétlﬁ(fll{ﬂiéﬂiﬁiﬂJlﬁ#ft?ﬁ?s“ﬂ?%ﬂ Y 1]

1 B #3% (D) Accepted for bidding | T 842 I B AL . AUH T BidType 29 “Disclosed” i) — i F 11

AT R S GO R R

ExecType 38 H DFR AT 2 B AT 28, BT 45 b ExecType A1 OrdStatus 2 [F$5/R T 1T

FORE RO . PAT RS G2 B0 3 i S0 5 AR S AR A A5 B AN 4R L F Bk 4 L
e C A2 YR 5E MO AN BLAE — AT i [ I 5

PAT R B T,
——AE VT AL T A B R S IR 2 ACHTIR S CRI AR ) B A SR & AR T RAS , $AT A PO L AR
JE IR 83T B Z 4 (CIOrdID, OrderQty , Price 48) . $hAT 4l & 1 CumQty Fl AvgPx % iE47 8
. HATERM ExecType A PATHAE G A AT IT 545 2 2 48k
—— A AT B R B I A R
o HURBRFMAIT LN T Rt PATE R CumQty BT, 252 B kAT T 5,
o XJ T MUACTT AR B UMM A F S A 4
— OrderQty, CumQty., LeavesQty Fl AvgPx J[a] ) et iT s Btk A& . Flan, iT5 B & T
T A IT B AL IT B B ) OrderQty.CumQty. LeavesQty 1 AvgPx W Z N FiT# A 1Y
Rt g,
o —BMEAKN ATHEE OrderQty= RITHATEUE CumQty +iTHF R E i LeavesQty.
o N AHIAME L : iR ExecType Mil/m OrdStatus & E A Y K. B8 25 .
T2, T AN AL T BRARAS s LeavesQty 4 0,
ExecType=F(Trade) H LA & 18 8 W32 f5 B . ExecType=D(Restated) & AT 45 & 32
Sy W55 77 F 810 38 5y % 72 7 KA L 1 45 1 ExecRestatementReason , 3X A HIZE A B ] 25 4 1
ITEEI A RAT O E B Sk R 58 ) IR 55 5 18 U A 85058 5 IR 55 O T Sl AR AR O .
——ClOrdID #2145 22 5 % 7 J5 (WA 73 BT 58 #E A7 1T An iR fE LN I R e b i — . 3
OrderID WJE M58 55 Ik 55 5 (JR 58 5 Fn L BE & 48 BN W) 458 A g 1T B b i, FEdiCE s

15




GB/T 4

5252—2025

ClOrdID/OrigClOrdID i JE a4 2 .

AT 457 B (Execution ReporO &R £ 9,

£ 9 BITHEE 2 (Execution Report) 1% 3

Tag W4 Wh it i B

— [ZR{IRIENSSS Y MsgType=8

10179 | ReportIndex Y [l 4f ic %5

1180 | ApplID N IVARER AN

37 OrderID Y VTGS, 38 5y IR 45 7 (38 50 D) (Wi — 1T 2R iR

11 ClOrdID N Lo % P IT R IT g5

u OrigClORID N JRAR3E 5 % P15 (R RO T 45, 48 R pURS /18 BT
ClOrdID

41 {7} (Parties) N % 597

66 ListID N W0 HRAT BRI 3T New Order-List %25 B9, $8 7% 1T 50 BT 76 15 B 45 5

17 ExecID Y AT 38 55 55 7 T 0 M — PRAT A 3R (R 28 4 5D

150 ExecType Y PATHRAR

39 OrdStatus Y TTHARES

103 OrdRejReason N TT LA 45 7 2

1328 RejectText N i Be /4 S PR L] PRAT R B 8 B 4 RIS

10189 | IMCRejectText N ] o T 3 T 36 XoF T 3 4 4 35t D a3 B

378 ExecRestatementReason N ExecType=D(Restated) I} 75 5

790 OrdStatusReqID N ITHUR A R g

522 OwnerType Y TR A 3

529 OrderRestrictions N TT LR E

44 {} (Instrument) Y TE 55 X

54 Side Y K327 In]

214 (OrderQtyData) Y B

59 TimeInForce N VT AT S s i) 2 08

126 ExpireTime N VT A ) (8] (VT B AT 4B () 2 28458 GTD B b i)

8526 NonTradingOrd Type N E42 Gyl 55 1T B2 A

40 OrdType N TTHR R

423 PriceType N sl

44 Price N k%

640 Price2 N A 111 0 ol 55 1 1 A A%

99 StopPx N 1B A%

1090 MaxPriceLevels N % AL %

16




£ 9 PITIREE B (Execution Report) 1483 (£8)

GB/T 45252—2025

8911 ExpirationDays

HIBR , Bz Ay R R ZE P

8906 ExpirationType

IR A

541 MaturityDate

Wy 151 22 5 H 30

20 4 ¢ CompDeliverData)

P W ETE S A IBE W] A4 B 43 #1554 22 1+ B 4

Tag W4 Wbk 1. 1]
110 MinQty N = ZNA R Gl
544 CashMargin N il ¢ a2 £ AR
1093 LotType N TT R 2 A
580 NoDates N HIBR
15 Currency N ki
32 LastQty N I — A R (il — s B )
31 LastPx N b AN W (e — ZE AN A
151 LeavesQty Y VT A
14 CumQty Y il PaTHE
6 AvgPx Y Y38 S
60 TransactTime N AT e 5 B ]
42 OrigTime N JEAT T BT SR 42 WA e T
8504 | TotalValueTraded N L E 4
8500 OrderEntryTime N VT B H BT (]
8501 AccountSecPosition N AR H A B
309 UnderlyingSecuritylD N AR 51 A S
77 PositionEffect N TFFE iRl
203 CoveredOrUncovered N 5 bR S
845 DiscretionPrice N Xof 7 FR A T A A R AN T 1T B 3 BLIRCS B SR BR A T B Y A AR
1362 | NoFills N VRGO BCREAN B
> 1443 | FillLiquidityInd N URGE ) R A
> 1365 | FillQty N VR /i VR
664 ConfirmID N A
N
N
N
N
Y
Y
Y
N
N

8902 NoSecurity IS B AE s B
> 309 | UnderlyingSecuritylD 3 B 25 A A
> 305 | UnderlyingSecuritylDSource T AN ER

> 8903 | DeliveryQty JB APy B8 AT K i
> 8904 | SubstCash W44

17
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K9 HITHEH B (Execution Report) 183X (£2)

Tag W4 Wik 33 B
M55
58 Text N ik
— B e TH SR Y —

10.3.2.4 TR EFIEKE R (MsgType=H)

TTHUR AT R T 170 28 5 R 55 5 1 SR e 1T B R3S L 38 5 B 55 O oo P04 T 41 25 9 B AR R T HOR A .
TTHUR A3 3R 1 B (Order Status Request) #2310,

£ 10 T8RS IEKHE B2 (Order Status Request) 18 1%

Tag W4 Wk Vi
— [RGRIEIE DS Y MsgType=H
37 OrderID N TS . 38 5 IR 55 05 (B2 5 ) I Ml — 3T B AR IR
4} (Parties) N 257
41 OrigClOrdID Y J U622 5 &% P 7T (R RDIT B4 5 36 78 BB ST B ClOrdID
11 ClOrdID Y Lo % P (GERD T s
200 OrdStatusReqlD N ITBUR ST OR G 5, 1T BR 25 9 R o — A5 IR 72 IR I SR04 T 3R
BT RS S
41 (Instrument) Y WEZR 5 X
54 Side Y SE S5 )
— B B R Y —

10.3.2.5 #H %2 (MsgType=F)

TR SR AR 1T B AR T R A R

TP BAUAE VT B RE B T ] AT 7R AR AT R LR B

BERTH BB T — 4 ClOrdID, o] AR 55 4h — AN T B, SR 8 4 446, S8 46 4631 B 1 C1OrdID
WCE ORI B ClOrdID, i GG TT 889 CLOrdID Mj A OrigClOrdID 3, ClOrdID A3 EmE—

ORI BT ST B (R L I I BB A ST 200 A B AR A, 5 DU R O K 1 — A R RS SR AT R

TS B (Order Cancel Request) #2203 11,

£ 11 H 4B (Order Cancel Request) & 3

Tag W4 Wi Wi
— LR (R ERSSS Y MsgType=F
1180 | ApplID N JEU R T BN B R
41 OrigClOrdID Y IR 22 55 %5 7 07 R RD VT B4 5, 36 78 BRI T B /Y CLOrdID

18
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£ 11 #8584 B (Order Cancel Request) {8, (4L)
Tag W4 Wh ik 1t
37 OrderID N WSS, 38 5 IR 55 (B2 5 D) B ME— 1T B AR iR
11 ClOrdID Y o % I GE D 1T b
Y} ( Parties) N Z 577
ZH 4 (Instrument) Y HEZR € X
54 Side Y SE S 1)
60 TransactTime Y VT B e (]
2 4 (OrderQtyData) Y B
8526 NonTradingOrdType N AE52 5yl 55 1T B A
40 OrdType Y TR
522 OwnerType Y TR H 8
309 UnderlyingSecurityID N HRUT 5
/T B
77 PositionEffect N C=V1
o=Ht
58 Text N ik
— b B Y —

10.3.2.6 HIHPIELHE 2 (MsgType=9)
AT S TR B oM ST B AR 4 A5 28 55 Ml 55 2R AU B AR 22 5l 55 ZE R B T W AR
EE I CREPSE
52 oy W 55 75 FEMCE OIS ke BRI 1 AT CRUA T SA7 7 38 A ik Ik 4 7o 7 S e s sl A i, 2

BASTT BN R B RS ) R R R HURAE A5 B

5 20 45 L SRR 26 7 2 ] CLOrdID 4875 U 1Y C1OrdID, ] OrigClOrdID 4§ 7R 22 Hi 5 J5 4%
ZRIT B (BRIEAE 48 R R R AT IR
A AE 287 B (Order Cancel Reject) #2412,

*® 12 BEIEHE 2 (Order Cancel Reject) 18

Tag W4 Whisk Ui
— N (RIS Y MsgType=9
10179 | ReportIndex Y Al iz i sk 5
1180 ApplID N JE 4R TT 50 FH AR IR
37 OrderID Y TGRS 325 55 5 (3250 D) WY o — 3T AR IR
11 ClOrdID Y Lo %I CRRD U B4 5

19



GB/T 4

5252—2025

*F 12 #EELHE B (Order Cancel Reject) 183 (£)

Tag 4 Wi Wi
u OrigClOID v JRIREE 5 % P15 (FR B T B4 S, 46 R BORUR /18 BT B
ClOrdID
39 OrdStatus Y IRRE
522 OwnerType Y TR A A A
2 £F (Instrument) Y —
48 SecurityID Y HEZR AU
22 SecurityIDSource Y TE 25 AR I
EERER T
20 {4 (Parties) N S 575
60 Transact Time N VT 5 L B )
434 CxIRejResponseTo Y T B 46 [ iy S Y
102 CxIRejReason N TP 265
1328 RejectText N 5 4 Ji7 A 56 B
58 Text N Free Text
— P B Y —
10.3.3 #Ml KAk
10.3.3.1  #Mrk 553K Bt

R B 3BT S R AT AT Al 55 AR S AR 55 r BT R A A 29 O W A K 3
M FEAEA LA 07 b 452 B 58 1Y SRS BK

10.3.3.2 #HiE B (MsgType=S)

A 1 SR DU A AR A A5 2 RO R A SR AR A L AR VIO AR .l X BidSize, OfferSize 5
By HUEL A5 S B 4 R B, I3 13,

® 13 HmEK

et o BidSize OfferSize
PSuE i Zily >0 >0
SE AR A >0 =0
530 =0 )
s =0 =0

Xt T BRI 55 F R T B, AR BidSize >0, W i 35 BidPositionEffect, i OfferSize >0, M| i}

S OfferPositionEffect,

WM TE B (Quote) 420 IL 3 14,

20




GB/T 45252—

xF 14 T|HE B (Quote) 18X

Tag W4 Wik A
— TR GREPSSS Y MsgType=S
1180 | ApplID N Nz R IR
1166 QuoteMsgID Y BRI S
117 QuotelD Y e b5 iR
522 OwnerType Y A A # 2
60 TransactTime N et K e 0[]
131 QuoteReqID N P
< uotekkeq N N — . N
A 2 X M 1 SR B e BB S dR AN i R B 1D
. Quote™ N i1
5 t ] — e
’ notetype 1= Tradeable . % 7 7 48 5 KO 4
20 {} {Instrument) Y —
48 SecuritylD Y EZ A
22 SecuritylDSource Y TE AR5
55 R
20 1} ( Parties) Y —
453 NoPartylDs Y Z 5 A5
448 | PartylD Y Z 5 AN
-> 447 | PartylDSource Y Z 5 AU IR
452 | PartyRole Y 5 A\ MmE
21 25 R
_ SEAR MY
132 BidPx N -
BidSize™>0 i} & £ IHE
133 OfferP N A
e OfferSize>>0 B LA S
134 BidSize N KA
135 OfferSize N S gy
LT Gt R RS
8909 BidPositionEffect N O=JF1t
C=F¢
FLHF- bR & AT A SR EE
8910 OfferPositionEffect N O=H1f
C=TF&
58 Text N #E

21

2025




GB/T 45252—2025

10.3.3.3 MR EE R E 2 (MsgType=AD

A RS TR T BRI T B AR IA . ot QuoteStatus (FRUIRZS) B 50 B HR M 2 75 1k 422 5% 5k 3
fH 4,
AR A I H T B (Quote Status Report) #% 2 IL3% 15,

£ 15 RMIKE O E 2 (Quote Status Report) 183X

Tag 4 W L

— LRSS Y MsgType= Al

10179 | Reportlndex Y HEiTEE &5

1180 ApplID N N BRI

1166 QuoteMsgID Y P AR R

522 OwnerType Y et i Ay & 28 A

131 QuoteReqID N 245 S X A 3 SR e R B ECE 4R A 3 SR 19 1D

537 QuoteType N A L
1= Tradeable, 75 1] 58 5 ) L 4
RTINS

297 QuoteStatus N 0= Accepted, %%
5=Rejected, #F 4

300 QuoteRejectReason N M 440 )5 P AR A

1328 RejectText N e 5 268 5 R 1 B

60 TransactTime N iz A 2 W ik )

ZH 1 (Instrument) Y

48 SecuritylD Y TEZR ARG

22 SecurityIDSource Y TEZ5 AR 5

A {REE R

26 7 (Parties) Y —

453 NoPartyIDs Y Z: 5 AR AS %

448 | PartylD Y ELPNIRT
> 447 | PartylDSource Y Z 5 AL IR
452 | PartyRole Y ZH5 A A6

Y25

132 BidPx N SE AR

133 OfferPx N LA

134 BidSize N KA

135 OfferSize N A

22



GB/T 45252—2025

F 15 MM IREEK HE R (Quote Status Report) R (£8)
Tag W4 Whitk LA

ST b

8909 BidPositionEffect N O=HF&
=Tt
EH bRk

8910 OfferPositionEffect N O=HF&
=¥

58 Text N &

10.3.4 Mk K3

10.3.4.1 @M SEER

B HE ARG 1 B 52 5 W5 2L ] 1) 58 5y B 55 7 e S A 5 4 s R AMT RO E— 7 A

oy W55 75 16 3 73 485 7 AT R 054 360 41 00 5 412 A0

10.3.4.2

W47 B (Quote Request) #% 2L W3 16,

B H B (MsgType=R)

1  i& B (Quote Request) f& T

biis

FEi &)

’

RN
~

N

Tag W4 Wh ik P
— PRl B 3k Y MsgType=R
1180 | ApplID N ML
042 =ALSE TP 38 M 28 5 i

131 QuoteReqID Y WM R ID
522 OwnerType Y BRI A S
60 TransactTime N H 4 & A I ]
2l {F (Instrument) Y —
48 SecurityID Y UE Z5 1% i
22 SecurityIDSource Y TE 5 A RS 5
Y25 3R
24 7 (RootParties) Y
1116 NoRootPartyIDs Y Z 5 NUEA %

1117 | RootPartyID Y 25 A0
> 1118 | RootPartylDSource Y E RPN LY

1119 | RootPartyRole Y 25 Nt
Y25 3R
58 Text N L

23
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10.3.4.3 @ #EFiH B (MsgType=R)
W32 1 Bk X 5 T Bk X —+E
10.3.4.4 @ E4EE R (MsgType=AG)

WA I B AE 3 28 5 W 55 T A K A 15, 52 5 Ik 55 5 4 3% A 48 48 78 2. QuoteRequestRejec-
tReason Ff 3 W] B A 14 4 5 (]

WM FE 48 7 B2 (Quote Request Reject) #20 IL3#E 17,

*® 17 @MIELIE B (Quote Request Reject) 1T
Tag W2 Wik 158
— R REPSSS Y MsgType=AG
1180 ApplID N N FFRIR
131 QuoteReqID Y WA IE R 1D
522 OwnerType Y H R T A e A
658 QuoteRequestRejectReason Y 4 R
60 TransactTime N [ma] iz 1 1]
2 {1} ( Instrument) Y —
48 SecurityID Y UEZ5 481
22 SecuritylDSource Y TE 5% AR 5
21 {25 TR
20 1 (RootParties) Y —
1116 NoRootPartyIDs Y Z 5 N A K
1117 | RootPartylD Y E PN
> 1118 | RootPartylDSource Y Z 5 NS 5
1119 | RootPartyRole Y ZH5 A MA6
253
58 Text N /i
10.3.5 HEEBEHIWFE
10.3.5.1 E@EBEBWHZEELE

Loy Bl ERBRER . XS F AL EE. EHHREREZMTHLS

A 55 .

10.3.5.2

AR A ) R A T S R TR 1 AR R ) R R AR (] TOT Trans Type 38 IX 73 5 1] 41 5 1)

= [0 B IR iH 2 (MsgType=6)

FH B, S R 2 ) HR AR, ) TOTRef1D Sy J5E 2 i) 4R 19 TOTID,
= A BRI B (Indication of Interest) %= L3 18,

24




GB/T 45252—2025

* 18 =@ HE K H 2 (Indication of Interest) f& =X

Tag W4 Wik i

— RGPS Y MsgType=6

1180 | ApplID N ML
050 = BMY 32 &) 7 1] H1 4l
&R B AR S

23 101D Y [F—32 5 Bt — A28 5 H A AR 09 BT A 2 1) T 4R TOTID A g
Gy~
1) B RS

28 IOITransType Y N= & [n] H1 4l
C= 2 1] 1 4R 42

" - N JEE 1] B AR TOTID, Xof 2 1] BRI BOBUE 9 25 4 il U
Sk 4 AU T 18] AR TOTID
3K 325 1]

54 Side Y 1=3%
2=3

522 OwnerType Y o] W T 2R

60 Transact Time N T ) HR AT R T

2 £F (Instrument) Y —

48 SecurityID Y HEZ A

22 SecurityIDSource Y TEZ5% AR 5

EiRER

HF (Parties) Y —

453 NoPartyIDs Y Z 5 NUHA %

448 | PartyID Y Z 5 A
> 447 | PartylDSource Y E PN LY
452 | PartyRole Y Z 5 NG St

4 PR 25 IR

27 101Qty N B

44 Price N Hir &

10184 | Contactor N YN

10185 | Contactlnfo N AR AF L

58 Text N ik

10.3.5.3  E @ B R I Kz iE 2 (MsgType = AJ)
p=N R L LIATE RN R
a) LI H RN



GB/T 45252—2025

b)
c)
d)

p=SCIE & RN

1A AR AR A

P CIEE e IR

2 [a] 1z a7 S (Quote Response) # 20 IL 3 19,

*x 19 E @ HIREAEE R (Quote Response) f& 3
Tag w4 Wi Wi
— [IRGRIIS S Y MsgType=A]
10179 | Reportlndex Y [l iC 7 =
1180 | ApplID N Nz R R
693 QuoteRespID Y 52 Sy Fn B o) AR W) Y
M iy 24 74
694 QuoteRespType Y O
AT
- ExecType . 0=New . &[] H1 it B 2 ‘
4= Canceled , 2 ] F 2 4L 2 5 )
8= Reject, B [ Hi 2 1 4
Los CxiRejReason N )RR IR A R B R GRS IR R BEAT A IR
4b B
103 OrdRejReason N R AR R E B HHE S RGBS IR E L BT IR b 3
300 QuoteRejectReason N FE 26 J R A o i 26 7Y Sy 8 IR
1328 RejectText N 4 Ji R UGB, ) o A 8 RIS
23 101D Y 75 B ) W g
28 I0ITrans Type Y o] AR
" LOIReID N Jﬁ%@qﬂi& TOIID, X T 3 1] #1411 5 B B O 25 35 R Wi
D) g % B 2 1) B 4 TOTID
54 Side Y K35 )
522 OwnerType Y 1) AR T A A
60 Transact Time N T ) R A $2 A e 1)
#H {1} ( Instrument) Y —
48 SecurityID Y HEZ A
22 SecurityIDSource Y TEZ57 AR 5
4 R4 R
20 7 (Parties) Y —
453 NoPartyIDs Y 25 NS A%
448 | PartyID Y Z 5 A
> 447 | PartylDSource Y Z 5 A 5
452 | PartyRole Y Z 5 Nt
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£ 19 = [EHBIRIEEE 2 (Quote Response) f& X (£2)
Tag W4 Wh ik 1t
HiV R
27 101Qty Y B
44 Price N &
10184 | Contactor N PPN
10185 | ContactInfo N BRER
58 Text N i

10.3.6 R BRI F %

10.3.6.1

HEZRBLSZEER

A2 o B P JT I8 A B I 1) 28 5 R 55 O R ATROSSS R AT B, L 80 28 By IR 55 O B I DS A IO S R kAL
B EET SZUEZEZZ 5y P il 22 5y b 55 e 52 i X 1mT I L 24 58 W [ i 4 [0 W 55 B8k 55 . SH IR
I5 58 by BT AR SR 55 T8 5 R DT B PRAT 4 A T R S B

10.3.6.2 H X B E 2 (Msglype=AE)

JICAZ B AT AT A R AR BRSO X A AE e . BRSO R R 22 S 28 B B P 3K S WU 4
e — 2 A R AR S 28 T B 55 7 %o 3K TR B8 UAC HE IR EATE AT . A I A A R AR A 5 K T L B ARk —
BB T 28 oy A5 S8 B A B A L 28 5 Wk 55 7 EAT R AN RIAT
W AZ B4R B (Trade Capture Report) # 2L L3 20,

R 20 B X HEIEHE (Trade Capture Report) 183

Tag Ik 24

Wh

BL

— P v Bk

Y

MsgType=AE

1180 ApplID

N

[z AR IR

571 TradeReportID

BRI GT  [F— S5 IT— A2 B H N AR LSS

R % PR H AR S A EE

522 OwnerType

EAZ AR T e

828 TrdType

BLAE HR I 55 28 51

1001 = i 5% 5 410 =X 171 ) ) 4 58 5
1002 = Jic 22 B # =X [l g 42 1y 1 [m]
1003 = Ji% 5% Jii 417 2 [1] g 3] 391 14 [ml
1004 = JBe 2 B 1 =X [l g A2 44 0 [m]
1005 = i 5% 5t # =X [1] g 2% 1k 1 [1]
1006 = B 25 J5t #71 2X [m] g b 5 5 17

1007 = Fe 2% J3t 417 =X [0 08 48 e o Jod 440

1008 = fii 2 Joit #1115 |1 00y 3 24 Ab &
1009 = H% 52 J5 44 =X [l W 355 43 0 [l
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£ 20 X HEIKEE (Trade Capture Report) 183X (£2)
Tag 4 Wik Wi
1011 =24 5E W [al 9] 46 32 5
1012 = 2 5 WA =] $2& Fif 4 [m]
1013 =2y & Il [n] 1] 4] 1ty ]
1014 = 2y 7€ I [l 4iE 151 1y
828 | TrdType N 1021= 05X 4 i 91 ) 24 52 53
1022 = J 410 =41 At 171 0 422 1 e [0
1031 = foi 5 i 410 X W0 1L IR1 W ) 2 38 5
1032 = ot 5 BT 2 Hip A5 171 0 4[] 32 5
829 TrdSubType N B 32 Tl 45 20, TR
25 >
856 TradeReportType Y iﬁiiﬁffﬁi N
iR E
487 TradeReportTransType Y 0=New . H1 1}
1=Cancel , {4 H 2
J 38 HR A 2
1123 TradeHandlingInstr N 1=Two-Party Report, i3 #f
2=One-Party report for matching ., % i %F
60 TransactTime N A R A R 1 1)
ZH {1} ( Instrument) Y —
48 SecurityID Y TEZR AR
22 SecurityIDSource Y T AW ER
iR
41 1 (RootParties) Y —
1116 NoRootPartyIDs Y E L PNARTR
1117 | RootPartyID Y Z 5 A
> 1118 | RootPartylDSource Y Z 5 AN I
1119 | RootPartyRole Y Z 5 N
EiREEey
4 ¢ TrdCapRptSideGrp) Y —
552 NoSides Y side ™4
54 | Side Y 3K 327 )
4 (Parties) Y —
453 | NoPartyIDs Y Z 5 ARBA %
> 448 | PartyID Y Z 5 A
> 447 | PartylDSource Y Z 5 N5 IR
452 | PartyRole Y S5 N6
LIRS
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£ 20 HZ HIEHE B (Trade Capture Report) 83X (4L)
Tag W4 Whisk i
55 R
31 LastPx Y Y AE M K
32 LastQty Y A B
152 CashOrderQty N &
664 ConfirmID N A
8911 ExpirationDays N HIBR B S K%K
8906 ExvirationT N WIRR 2SR, e plom e 27 IS
B at
xpirationType | i 0 R
8908 ShareProperty J% A3
541 MaturityDate N W 1|1 22 5 H
SISO 2 B R AN B S
8907 ExpirationExecInst N 1= 211 A sh£E i
2=3 19 F 3h S i
Hrik L #
PriceT N 1=Percentage, 3/~ I 75 2
423 ic . ‘L Ly
Heespe 3= Fixed amount, /% 46 4 0 K6 , S T 6 77 25 S 3%l 43 0% ik
b 55 48 e N R B AN
10183 | PledgeeType N FALN A
1126 OrigTradelD N W UG 38 5 38 5 BT WL 38 WP i i 5
10182 OrigTradeReportID N VIR A 5 & NAC g 5
1125 | OrigTradeDate N WA 5 H
%@%%ﬁﬁ%
Cash, 30 32 5
544 CashMargin N :()pcngﬁlﬂﬁf?ﬂ%%ﬁ
3="Close, filll 7% il %5 F &
B E A 1
880 TrdMatchID N Lo T B3 5y A ME—
58 Text N i

10.3.6.3 B 3 BN Az 7H 2 (MsgType=AR)

J A A M O 7 SRR B A AR T B

KA

AN LSS B 2 s fE 4
B A HE AR R T B AL HE P 3 Trd AckStatus, i A8 Y iR MR 7 R 2

; TrdRptStatus, i 38 B 4R

TrdAckStatus 3 FH AR &5 24 6 B 38 B 4R JE 8038 55 IR 55 T #5232 18 SR s 46 19 IR 25, TrdRptStatus 15
FH UL 45 24 1) 528 B R A 9% 28 5 IR 55 7 A BRAGIRZS , B fu FR 3257 HE 4 s L i R VE B . B &2 VB L,
JIAE H AR e )7 7 B (Trade Capture Report Ack) #%=0 UL 21,
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*® 21 HE X HIRMEAH B (Trade Capture Report Ack) #& =
Tag W4 Wh it i B

— LIRSS Y MsgType= AR

10179 | Reportlndex Y [l ic 7 =

1180 | ApplID Y NI AR IR

1003 TradelD Y 22 5 Fit Ry 1A R A1 43 T Y i — 1D

. TradeReportlD N EF&&%%&%%E—?% BTG — 22 55 H O HE Y A2
R F PO B RS AR ER

522 OwnerType Y RSS2 R

828 TrdType N T AE H Ol 55 2 )

829 TrdSubType N R AZ H Tl 55 300

856 TradeReportType Y J 52 H AR Y

487 TradeReportTransType Y YA WY =R 45 25 )

1123 | TradeHandlingInstr N LSS R AR AR

572 TradeReportRefID N Jﬁg}j?iw&éﬁ%
R P 3E R AR B
J 3T B A ) AR ZS

8912 | TrdAckStatus Y 0= Accepted . 1% %
1=Rejected, $F 4
T B ARAR S
0= Accepted, %%

939 | TrdRptStatus N 1= Rejected, 4
2= Cancelled, & 1 #
100=Unmatched . 1t 7 JC fig
101=Matched, £ VG Ii¢

751 TradeReportRejectReason N ek & & Y PR AW ]

1328 RejectText N T AE H W 24 D A 35 B

60 Transact Time N LA F AR 2 B )

21 {1} ( Instrument) Y —

48 SecurityID Y TEZ5 XA

22 SecurityIDSource Y TE 5% AR 5

i Reg ey

20 - (RootParties) Y

1116 | NoRootPartylDs Y Z 5 NS A%

1117 | RootPartyID Y 25 A0
S 1118 | RootPartyIDSource Y Z 5 ARSI
1119 | RootPartyRole Y ZH5 A A6
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*® 21 HZ H IR E B (Trade Capture Report Ack) #& 0 (£2)

Tag W4 Wi P

HiV R
2H % ¢ TrdCapRptSideGrp) Y —
552 NoSides Y K32 5 ) B

54 Side Y KLU ]

ZH 1 (Parties) Y —

453 | NoPartyIDs Y 25 AR5
> 448 | PartylD Y Z 5 A0

> 447 | PartylDSource Y E L PN Y

452 | PartyRole Y 25 NSt

EERER
A 253
17 ExecID Y PAT G
31 LastPx Y A&
32 LastQty Y IR A H
152 CashOrderQty N i
664 ConfirmID N g
8911 ExpirationDays N IRR , B Sy KRB, B w25 1 A IS
8906 ExpirationType N BRI ,  lam IE 2 R A SRS
8908 | ShareProperty N JBE 3 1 I
541 MaturityDate N % 5122 5 H 1
8907 ExpirationExecInst N B A2 507 = AR LA g S
423 PriceType N Hi Ak 2 Y
10183 | PledgeeType N FALN A
1126 OrigTradelD N W5 52 7y 52 5 Jie 128 W 4 i 5
10182 | OrigTradeReportID N IR 28 59 %5 7 NS R A i o
1125 OrigTradeDate N WG 28 5 H
544 CashMargin N il % i 27 15 A IR
880 TrdMatchID N 35 i B35 ) B E—
58 Text N i

10.3.6.4 FL3Z#INiE 2 (MsgType= AE)

LS AT 2 X DT R T 5 o R L 0 4
WA HHINTE B (Trade Capture Report) # 2L L3 22,
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*® 22 M Z#IAiE B (Trade Capture Report) &3
Tag 4 Wi Wi
— LIRSS Y MsgType= AE
10179 | Reportlndex Y [l ic 7 =
1180 | ApplID Y Nz R IR
1003 | TradelD Y 58 5y It A9 LA AR 53 T I e —
. TradeReportlD N EF&&%%&%%,@~Q% BTG — 22 55 H O HE Y A2
R F PO B RS AR ER
522 OwnerType Y RSS2 R
828 TrdType Y T AE H Ol 55 2 )
829 TrdSubType N R AZ H Tl 55 300
856 TradeReportType Y J 52 H AR Y
487 TradeReportTrans Type Y PR 95 2 ‘
2=Replace, i3 B 4R i 2

1123 TradeHandlingInstr N A H AR X
60 TransactTime N 52 A DA B[]
2 £F (Instrument) Y —
48 SecurityID Y HEZ AU
22 SecurityIDSource Y TEZ5 AR 5
HiRiEE N
4 1 (RootParties) Y —
1116 NoRootPartyIDs Y Z 5 NI A %

1117 | RootPartyID Y ELPNIRT
> 1118 | RootPartylDSource Y Z 5 N IR

1119 | RootPartyRole Y Z 5 Nt
EiREEEy
20 ( TrdCapRptSideGrp) Y
552 NoSides Y K327 [n) B

54 Side Y SE S5 )

4H 14 (Parties) Y —

453 | NoPartyIDs Y Z 5 AR A %
N 448 | PartylD Y Z 5 A\

> | 447 | PartylDSource Y 2 5 N IR

452 | PartyRole Y Z 5 AN A @

A4
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*R 22 M Z#IAE B (Trade Capture Report) 483 (45)

Tag 4 Whk 1. B
A S5
17 ExecID Y PAT G
31 LastPx Y BLAE A
32 LastQty Y A
152 CashOrderQty N gl
664 ConfirmID N Y Es
8911 ExpirationDays N IR, B Sy B, B mil I 25 A IS
8906 ExpirationType N WIRR A, e plol IE R A IH S
8908 ShareProperty N J% A3 o
541 MaturityDate N Iy 18 22 &y H
8907 ExpirationExeclnst N S Sk =0 5T R A 1] I I
423 PriceType N s Al
544 CashMargin N fal g% i 7 A5 AR IR
1125 OrigTradeDate N W2 5 H
880 TrdMatchID N LGS A A ME—
58 Text N Uk

10.3.7 ®EWFAE
10.3.7.1 #EiH 2 (Msglype=U004)

SR SR T A B SR A ] A S A B AT RE
PSR B UL 23,

®23 REHEBK

Tag W4 Wik P
— bR B 3k Y MsgType= U004
1180 ApplID Y N IR IR
11 ClOrdID Y o % P T GFRD T B
522 OwnerType Y BRI A H LR
4 ( Parties) Y Z 57
20 {1 (Instrument) Y EZRE X
60 TransactTime N TT B JR E  []
8547 GeneralMeetingSeq N AR K 22 it AR KM — 5 51 5
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* 23 REHEE®NK &

Tag b Wik Ui
8529 VotingProposal Y W ES
8530 VotingSubProposal N BEFUES
8531 VotingPreference Y WEEN
8546 VotingSegment N B G BES AR IR s A 2 A AL
704 LongQty N STy B, ORI v T s 45 R A
H A< OrderQtyData) N B
58 Text N - RiR

10.3.7.2 HEHITIREH B (MsgType=U005)

P TE AT e T B X A

L AR

PER AT T B UL 24,
® 24 BREHITHREHBENX

o A ARREIE A SRS IR I T TERK

Tag 4 Wik Wi
bRl Bk Y MsgType= U005
10179 | ReportIndex Y W #fid %%
1180 ApplID Y 1 FHFRIR
11 ClOrdID Y o % P I GERD T B
522 OwnerType Y WHEFTAEER
37 OrderID N TS . 238 5 IR 55 75 (B2 5 ) i ME— 3T B AR iR
17 ExecID Y AT >
20 4 (Parties) N %577
2 (Instrument) Y EZF 2 X
PATHA L IEA -
150 ExecType Y 0=THRHE3Z
8=1E K KM
103 OrdRejReason N P2 SR B 4 ok 2% R £ S SR T 48 A9 LR
1328 Reject Text N e R B, PAT A 8 BHIHE
60 TransactTime N it SR 22 S 3R % 2 32 33k R A B TRD 5 4 0 197 B 8 2 B
8529 VotingProposal Y EVESE)
8530 VotingSubProposal N BT IR T a2 ik A
8531 VotingPreference Y BEEm
21 4 (OrderQtyData) N OrderQty b #% 255 &
58 Text N ik
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10.3.7.3 WEERSZWHHFHEE MsgType=U006)

P 0% 5 MR 55 25 A 0 T S B 9% 3 T 3 0 3 B AR G T R R BB AR S AR G O Y A
SR TG B IS L AR5 AT AR LA LI I AR S AR A P T R R B B AT R SR TR . AR TH B SZ
WEZ5 58 Ty it e SR B i IR 55 E L .

9% M 55 2% 0 BT T B A L 3k 25,

®25 RAEMRZSEDBHEHEEHNX

Tag W4 Wb ik 1. 1]
— LR (R=PSS Y MsgType= U006
1180 | ApplID Y Bz FTAR R
11 ClOrdID Y B oy % J7 RO T W4 5
522 OwnerType Y B B
A1 (Instrument) Y SR 5E X
ZH {1 (Parties) Y Z 57
60 TransactTime N VT B R o [
8539 ValidationCode Y e B 5 1
58 Text N i

10.3.7.4 #|EFBRSZWWIEREE MsgType=U007)

vt Mk 55 R B R Tl A 5 R G R R T B W R R G R R
WA TR BT AR GRS TE A SR P AR S 1505 A A AL P % 6 IR 5 I BT H 3 IR 55 A O BN
. A BB SZ L TR 5 B e O A IR 55 thAT R A

e 5 e 0 e G 1 B O 450 R R A

B M 55w R T B UL 26,

® 20 RAERFEBREIEEHKX

Tag W4 Wik Wi B
— Fm 1T B3k Y MsgType=U007
1180 ApplID Y N FRIR
11 ClOrdID Y I oy % J5 (SRR AT g S
522 OwnerType Y WA #H R
20 {}: {(Instrument) Y JEF E X
4114 (Parties) Y 2575
60 TransactTime N VT B R R e i)
8539 ValidationCode Y 1 565
58 Text N #E
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10.3.7.5 #AZFMBZEBHFEBHITHR S H B (MsgType=U008)

P 5T IR 55 %5 0 G AT 4 2 1 R T 898 5 I 55 8 e 8 SR e )
KA %R A 2 O .

B TTH R 55 S PG AT R T B UL 3R 27,

®2] RAEFMRBJEDBHEIITHRSERER

o WK AE

i 1 A R

Tag W4 Witk Ui A
NGNS Y MsgType=U008
10179 | ReportIndex Y EEii e a2
1180 ApplID Y 1 FFRIR
522 OwnerType Y i # AL
11 ClOrdID Y oy % P T GFHD T i
37 OrderID N T H GRS . 38 5 IR 55 T (B2 5 0T M — 1T A7 iR
17 ExecID Y PATH >
41 {F (Instrument) Y IEZFE X
41 {4 ( Parties) N %57
AT B A
150 ExecType Y 0=T§REZ
8=1FK KK
103 OrdRejReason N TR o 1 4t Bof 3 7 T SR HH 468 14 iR
1328 RejectText N a4 R ULET, AT B 8 BRI
60 Transact Time N T SR 422 050 A 3 % 42 52 17 SR 114 I ) 41 446 e R PO i 5 B
8539 ValidationCode Y O B A
58 Text N ik

10.3.7.6 WMEAERSEZBERNITIREH B (MsgType=U009)

B BT M55 B O PAT R 45 T B X L8 5 R 55 4 A 4 R T S A R . i ROR

AL AR

BT M55 A O AT s T B oL 3% 28,

® 28 RAEFMRBZEDREIPUTHRSEERER

i i A

Tag b0 Witk vi
LRGREIE DS Y MsgType=U009
10179 Reportlndex Y [l i i s 5
1180 | ApplID Y B AR R
522 OwnerType Y R
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® 28 WAEFRSTFHELIPITHREHBEBRX (ED

Tag W4 Wik P
11 ClOrdID Y Lo % I GE D 1T B
37 OrderID N TGRS 325 55 5 (3250 D) WY M — T AR IR
17 ExecID Y PAT =
A1 (Instrument) Y EFR 5 X
21 {4 (Parties) N 2577
PAT IR, B A
150 ExecType Y 0=1fRKIEZ
8= 3R K M
103 OrdRejReason N ik SR 245 Fif 3 7% 3 R 48 A D N
1328 RejectText N T4 P B IH L AT Ty 8 B IS
60 TransactTime N T 3R 9 WS 3 R 4 A2 i R 4 B I 15 448 o BT 92 T B
8539 ValidationCode Y AT S N R e
58 Text N #IE

10.3.8 EMA KA
10.3.8.1 EMEE SR

TEME T B 58 5 %0 7 7 i el B HAIE IR K5 52 5 BOR B9 45 4 e BEATIE 27 22 By B W e 4 . T
W2 B SRR 2 2 5 AT A B Il W 530/ Al 55

10.3.8.2 EMiE B (MsgType=U001)

TEWHE B A 09 TG 4 (DesignationInstruction) s T 48 B Whll 55 (9 28 51 - 48 /& 28 5 Bl V48 &
P E € N R T I Rre S RN EE R D PR EE

6808 28 Zy EHE B T SH IR A8 5 i 9 A T8 /€3S o XL th 38 5 % 7 O & i s T LUREIE 25 I 5
52 53\ %5 B ot AT QIR s G

AR T MHE BT SZIEFEAC 5 B kS B, h 22 5 % 7 7 & DV BS54 i 5 9
EZH5FWSHITHIEE LR,

FERGFEAE IS Borh B TGRSR AU SRR IZIE S R S A% S 5 80 55 B0 N 19 0T A IR 25 80 0 5 =
B 25 E %5 B0 A TORGE . RORIKIE R K S %2 58 5 o0 F BIZIESR 1 &R A 2
MAZHFISHIT,

FE] {5 1m0 W 00/ 3 B W U2 R 22 5 % O s T fRTE B0 4 1 ot LAl 55 R BOR

T B A A A S RO A s T T BB T MR SR A v MR R th R B R O
M DARICRY 22 W i oK .

T A% L& 29,
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Fz29 FMEESLR
Tag W4 Wh it B
— [ZR{IRIENSSS Y MsgType=U001
1180 | ApplID Y Nz R R
522 OwnerType Y W 2
41 OrigClOrdID N JRAG 38 5 B GRRD T8 %5 38 R B 1T 819 ClOrdID
37 OrderID N VBG4S . 38 5 55 77 (B2 5 ) (e — 1] B AR iR
11 ClOrdID Y LT CGFRDIT 45
FEHHE A
1=48E R 5 Fid
) S _ 2=18 7€ 3¢ oy WA
8502 DesignationInstruction Y .
3=HFEITH
4= [= fii [l g 10
5= [=] {3 [n] It 3 44
el I
8527 DesignationTransType N 1= FE MG 3R (New)
3= MR (CanceD
4 {1 ( Parties) N Z 577
#H {} (Instrument) N EZ5E X
60 TransactTime Y =55 KA [E]
4 {1 ¢ OrderQtyData) N Hht
58 Text N ages
10.3.8.3 FMHITHEH 2 (MsgType=U002)

CEMHRAT 4125 1 2 22 55 Wi 55 75 % o A Imd ) o 039 6
FEME AT HHe 4t 1 S UL 30,

&30 EMPITHREHBEN

Tag W4 Wbtk i
— bR Bk Y MsgType=U002
10179 | ReportIndex Y Wil %5
1180 ApplID Y Nz R IR
522 OwnerType Y TN A 2E8
37 OrderID N TS . 238 5 IR 5505 (B2 5 ) I i — 3T B AR IR
11 ClOrdID N L% P T CRRD T S
41 OrigClOrdID N J U622 5 &% P 7T (F D IT B4 5 36 /s BB T 549 C1OrdID
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F* 30 FEHMHITHREEERENX (D
Tag W4 Wik 1t 1
17 ExeclD N AT G5 . 38 Gy I 55 5 W T B O — BRUAT A 1L (BRI 28 4 5D
150 ExecType Y AT M
39 OrdStatus N PTHUR A
103 OrdRejReason N T B 45 )5
1328 RejectText N 266 TR DR B, BT 2R Al 8 IR T
HHHE A
1=1ExX 5%
8502 Designationl . v 2=18 ¥ 32 5 WA
5 esignationlnstruction . B
3=HEIEE
4= [E i [l i) & i
5= [E] {3 [n] W) {3 48
ba sl s
8527 DesignationTransType Y 1= New ZF/nH 3 Mgk
3=Cancel /MR
A1 (Parties) N 2577
#H {4 (Instrument) N EJ5 2 X
60 TransactTime Y H5 55 K ) ]
H A (OrderQtyData) N B
58 Text N %iE

10.3.9 RIEEEHI KX
10.3.9.1 RIE£EifAHBHR

A2 o % 5 AT A H AT DRI <6 A 909 R 1) 52 B Ik 55 O A 4 AR BE B I R T T AL
55 .

10.3.9.2 {RiE£& 24 B (MsgType=CH/U008)

BRI U008 1 SH ISR 5C 5y Bt i S0 85 % PO AT 4 i 18 SZ IR I 52 5 Bin 7 SO0 P IE 4 A%
i, SH IE S22 5y B RAIE 4 A )Mk 55 7 B 2R 8 CH,
SH IE7 58 5 B AR 4 22 107 B (Margin Query) #3203 31,

% 31 SHIEHEXBETRIEE EfE 2 (Margin Query) 1&3(
Tag W4 Wik i B
— TR RI=PS S Y MsgType=CH
1635 MarginReqmtIngID Y A2 by BV I R i) A ) G NS e S
#H 1} ( Parties) N —
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#x 31 SHiIEHEXSHARIEEEEE (Margin Query) &30 (£

Tag 4 Wi Wi
453 NoPartyIDs N 2 5 NEA %
448 | PartyID N Z 5 NS
K 452 | PartyRole N Z 5 N6
Y25

SZ L3 5 Ui AR IE 4 B W1 E (Margin Query) #2038 32,

% 32 SZIEEXGHRIEEENEE (Margin Query) 3%

Tag W4 IS5 AL
— [RGREIE DS Y MsgType=U008
1180 ApplID Y N BRIR
60 TransactTime N FH 1R & B R ]

11 ClOrdID Y g aE SRS

20 {4 ( Parties) Y —

453 NoPartyIDs Y % 5 AR5
448 | PartyID Y Z 5 A5

-> 447 | PartylDSource Y 2 EPNAR R
452 | PartyRole Y Z5 A\iE

i3y

58 Text N B/

10.3.9.3 RIELEBERHE B (MsgType=CJ/U009)

THE R U009 1 SH UESFAZ 5y it s SN H R AT ety A8 SZ UEFR 28 5 it s SO0 PR IE 4 A5 1)
S50, SH UEZR 32 B It A i) e A 45 9 B 2R B CT . 7R 38 5y MRk 55 75 Wi 31 PRIk 4 A0 300 9 2 )5 A2 2% PRIk
EAMWEUIRIEE.

SH HIE 5 28 5y FT PRIk 4 A 1 45 5 18 B (Margin Query ResulO #2333,

% 33 SHIEHXBAARIEESE AL R E R (Margin Query Result) &3

Tag W4 Wi Wi
— bRl Bk Y MsgType=CJ]
1635 MarginReqmtIngID Y Lo R T CGRTRD A HE N R g
102 CxIRejReason N A0 I % O 105 35 SR 4B 46 114 2 AR
8541 Transact TimeOnly N ESqlingpa|
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#* 33 SHIEHXBAHARIEEE AL REE (Margin Query Result) #&30 (£8)

Tag W4 Wh ik k.

20 1 (Parties) Y —

453 NoPartyIDs Y 25 NRASA %
448 | PartyID Y EE PN

> 452 | PartyRole Y Z 5 ARG A6

Y125 R

20 4 ( MarginAmt) N —

1643 NoMarginAmt Y RTINS i
1645 | MarginAmt Y 450

9
1644 | MarginAmtType Y X ]

HAIR4E R

SZ WEF3 38 55 T AR IE 4 B W 45 578 B (Margin Query Result) #2013 34,

x 34 SLIEEXRZHRIEEEELEREE (Margin Query Result) 3

Tag W4 Wik i
— T T L Sk Y MsgType= U009
1180 | ApplID Y N IR IR
60 TransactTime N H 4 & A I )
11 ClOrdID Y Sk SUE e
17 ExecID Y AT %5
PATER
150 ExecType Y 0=New FRIEREZ
8= Reject & /1% 1 2K &
103 OrdRejReason N 26 5 PANH AT By 8 RS
1328 RejectText N FE 4 i R BB, BT 8 BHIHE
20 7 (Parties) Y
453 NoPartyIDs Y Z 5 N
448 PartyID Y Z 5 A0
> 447 PartyIDSource Y E PN LY
452 PartyRole Y 25 NGt
Y25 3R
20 {} ( MarginItems) N
10186 | NoMarginltems Y TRIE4: 45 H A%

41
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F 34 SZIEEXRZHRIEEEBLE RiEE (Margin Query Result) f&3 (£2)

Tag I 44 Wik !
PRIIE 4 4% B 2500
10187 | Marginltem Y 1= UE & T H & H
> 2= R 4 3 4 i
10188 | MarginAmount Y PRAIE 4 %0
RIS N
58 Text N B/

10.3.10 1715

10.3.10.1 EH{E RiEKE B (MsgType=e)

WEZR AR SR T 58 5 % 5 05 01 28 5y IR 55 J7 48 AT SR 2745 BRI K Ll A5 8, T A9 31— 2kl

Z A RIEZRE IR A

IEZR{E B R B A& — 1T B 35 2K 28 A (SubscriptionRequest Type) 38 , 18 3 1% 38 19 A [6] BUE 45

R 7 T iR SR A R i) e S 2

a) 0 Rt RN HZOR P IS AR A

b) 1 FRRERNE R PR+ (B RE R A1)
o) 2 RINTHRNERBES AL T4 AR 5 5 2 RS P IR Bl 0 B i oK
2715 Bt K 7H B (Security Status Request) #% 20 UL 3 35,

% 35

iF 2515 B35 3K i B (Security Status Request) 1& 3

Tag a4

BE

— P v Bk

MsgType=e

324 SecurityStatusReqlD

IEZR 15 BT R 5

2H {4 ( Instrument)

TEZ3E X

15 Currency

A

263 SubscriptionRequestType

TR 2 A

336 TradingSessionID

2 5 TAR R

625 TradingSessionSubID

ZSMF AR
A &t

B ki
s T 3
et

H i T 3%
HAob s 2517 3%
{555 171 W) 713 3%

[ bR Al i

B 7 7

42
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2

EHERI #EHEE (MsgType=1)

GB/T 45252—2025

WEZRE R HBEEEFIERMXGER . s F 5%,
IEF1E BT #%7H B (Security Status) #% 20 0L3 36,

R 36 IEHF= BT #EE B (Security Status) #8 =R
Tag W4 Wbk |
— LTRSS Y MsgType=1{
#H 1} (Instrument) Y U5 2 L
324 SecurityStatusReqlD WE A5 BE R g
el RoundlLot N 32 Gy B GZAE S 11 B 500 1 B8 7 3k, Bl fe 4 9 1T SR R0 = 3T
AR X A8 5 BT
8507 IndustryClassification N A7k A 2
15 Currency N Dk
8508 ShareFaceValue N Ji S T (B
8509 OutStandingShares N BEATE
8510 | PublicFloatShareQuantity N B NES
8511 PreviousYearProfitPerShare N A ORI
8512 CurrentYearProfitPerShare N AAT B R
136 NoMiscFees N A I3 28 51 K
AW I 5
3=14 (Local Commission)
4= 2% F 3% (Exchange Fees)
> 139 | MiscFeeType N 5=ENAEBL (Stamp)
6=JEE 9% (Levy)
7=HAh (Other)
13=13 J1 %% (TransferFee)
> 137 | MiscFeeAmt N AT 9% FH 4
225 IssueDate N T H
541 MaturityDate N B/ 22 HE A
111 MaxFloor N R R
8513 | BidLotSize N SR BT R T FLRCRE I A I SR 9 K
8514 | AskLotSize N SR B (ST B R A O B R KR
8515 | PriceTickSize N g el
8517 | AuctionPriceLimit N ERTEMRMZHL
8518 ContinuousTradePricel.imit N LT M R S8
8516 | PriceLimitType N BR 2 H e
8519 | DailyPriceUpLimit N A O )

43
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& 36 IEFHIE BT #EH 2 (Security Status) 483 (45)

Tag

B4

Bi

8520

DailyPriceDownLimit

B e 11 A (AR AN

326

SecurityTradingStatus

oK (E A bR D
2 =12} (Trading Halt)
3=k & (Resume)
101=9H kil
102=14 kIt bt
103=IE# R
104= I M E M K AT
105= LM 3Eth k17
106 = [E] 5t £ 18 3 4

8521

SecurityProperties

TEZR &

N= 1%

S=ST Ji&

P=PT X

H=SH U438 5 T UE 2R 7F SZ UEF3 38 5 A B8
T =I5 i1 27

2=SZ EJ3 38 5 T IE S+ 7E SH UEJ3 38 5 i AR 3
L= iR LOF &4

D= b i AR XU i 25 8 LOF 4
F=3E% 5 BTl 2 4

E= 22 5 B il 06 B 4 (ETE)

O = H& {1t ¥ {8 48 7 R 55 140 T il =X 5 4

B= A DML 38 5 F & £ 38 5 I IE 7

292

CorporateAction

B A B B A

A=Bx BB (Ex-Dividend)
B= & 43 It (Ex-Distribution)
C=PBEM (Ex-Rights)
D=3 B (New)

E= & F| & (Ex-Interest)
N=IE % (Normal)

8522

NolndicesParticipated

Jir I 45 B R

8528 | ParticipatingIndexID

P & 45 B

8523 | IndexinclusionlIndicator

WASRBOT SR &
Y =M AZAR BT
N = {594 N %45 Bt 55

AccruedInterestAmt

PR iTe S AR )=\

8534

WarrantStyle

A Tr AL
A= FXBUHIE
E=RREAIE
B="E# KA HGE

44
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% 36 EFH{S BT #E B (Security Status) &3 (£2)
Tag W4 Wik 1t 1
UL
8535 WarrantPutOrCall N C=1A
P=1ik¥k
RIS, 57 X
8536 WarrantClearing Type N S=iF#H 4548
C=H&4%
231 ContractMultiplier N AT AL EE
916 StartDate N XFAHE R 75 A7 AU 46 H 19
917 EndDate N X ASUUE 38 7 A7 A 25 31 H 3]
309 UnderlyingSecurityID N Al UE S AR (BUIE JETF)
8537 NAV N T—1 H 540 57 4 E
42 OrigTime Y Bl B B TE]
10201 | ChannelNo Y IS ERAR
48 SecurityID Y TEZR AR A
22 SecuritylDSource Y IE AR5 IR
291 FinancialStatus N HEZRIRAS
10202 | NoSwitch N TFRAH
25
I=TFl% KA
2=l 3z
3=HIY
4= g ml
5=k
6= 1% ik
7=l
8=1TH
10=3LJ&
H=%He
-> 10203 SecuritySwitchType Y

12="%4 ETF 54 H Il
13=1#4 ETF 540 A
14=TiZ %2
15=fbREH
18= %k R4l 5

19= =18 i
20=Ji

21 =14

22=FPA
23=JRZE B R [ 1y
24 =S50 PF

2025
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& 36 IEFHIE BT #EH 2 (Security Status) 483 (45)

Tag Ik 44 Wik i
25— 5T 458
26=%% W&
27 = 4T T He A
10203 | SecuritySwitchType Y 28 =k B im 4 T 3L

29— i i 45 -
30— i I 25
31— i I 25 T

10204 | SecuritySwitchStatus Y Y ERTIF
N IR K

10.3.10.3 IEHITIHERRBIHE R (MsgType=W)

BT R SRS — s T AT A& B o BT 48 H Ol 5 A" b i S8 L 35 s T
BVEE KSR W R R R R IR RS A,

1 PR B B T O S W &2 R A7 L 7T RefreshIndicator 57 Be ok X 73 85 52 N 45 1Y PR R
80U A A T R A DR R AR

UEZRAT 1 PR AR I S 3L 37,

*® 37 EFTHERREREN

Tag s USiis B

— P v Rk MsgType=W

1181 ApplSeqNum PSRV E - REaNE ) 8

Y
1180 ApplID N TH B R AR W] 4 g
N
N

963 MDReportID Lo AT G BT

FHUABRIRTE B A 2 75 A 8 A0 A7 1% B M
1187 Refreshlndicator N 1=F
0=7t

42 OrigTime Y BOYE A 8 T

10201 ChannelNo Y B8 AR A

s 250

010=F 1% KL, £ 4, iR %) & h 58 M 32 &) P IR AT 1S
020 = Jii #1127 14 38 5 R HR A7 1¥5

030 =i 75 7341 PR IRA T 155

040 =HARLAE 55 M 32 5 PR BRAT A%

060 =LA 8 38 5 (1 845 58 28 5 PR IR AT

061 = Lk i 38 5 AT 3540 38 5 (1 805 5 28 5 B IR AT 1
630 = Jtk J] S I A7 1%

900 = 5 B BAT 17

910= A 3¢ 1 G TR An D B AT 1%

1500 MDStreamID Y
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® 37 EFTHERRBEREN (O

Tag W4 Wik 1t 1
75 TradeDate N TR H L H 3D
8541 TransactTimeOnly N il EA I [R) o B
55 Symbol N UE 75 24 Fk
48 SecuritylD N UEF2 10
22 SecuritylDSource N TE ARG
461 CFICode N CFICode 18 , CFI i 4 i B2 7§ & GB/T 35964 [ #LE
8503 NumTrades N YA R
44 Price N G 2R
271 MDEntrySize N o R A R
580 NoDates N IR
1020 TradeVolume N A B
8506 TotalLongPosition N JSER TN T
387 TotalVolumeTraded Y WA =
8504 TotalValueTraded N R3S 4
140 PrevClosePx N WE H s B4 . 7] 48 g
10207 | StockNum N GLit i SR AR FE A2
268 NoMDEntries N i1 2% H A%
1 %% B2 51
0=23& A (Bid)
1=32 i (Offer)
2= M (Trade)
3=45% (Index Value)
4 =2 # M (Opening Price)
5=2 I #%H (Closing Price)
6 =453 M (Settlement Price)
7= &= M (Trading Session High Price)
N N 8§ =Bkt (Trading Session Low Price)
269 MDEntryType .
x=w LB G
x1= Tk —
x2=Ftk —
x3= AL G BOIACE 2 )
x4 =32 HIC B CRVE BOmBCE 40
x5 = ZE T I R —
x6= MM BT
x7T=%4 T—1 HAHE
x8=Jk 4 S 2% W (3% ETF 1 IOPV)
x9=HGIE % 7 %

47
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*® 37 EFTHERRBERENX (2

Tag

B4

Wh ik

Bi

269 MDEntryType

xa= M H L #4841
xb=FF L ¥5 %L
xe=Ht i H5 4L

xd= IR fIKF5 %k

xe=TKFFHr 999 999 999.999 93N Tk 45 4/ 45 PR il
xf=BEAEH . —999 999 999.999 97 JC Ik 15 i 4% BR fh
xg= A AR C R

xh= % &M

xi=Z %W

v=ETF Hi Iy /I8 [l i) B A7 2 2% 1 (TJOPV)
u=FUIF B AT AU S

t= A B A1 B B

s = BUUE B 7 8 4

270 MDEntryPx

Fifs 26 B i

271 MDEntrySize

T 2% B B B0 Y B 0 B S O B B o L B2 5
H T BGIEA 3

290 | MDEntryPositionNo

1% 4 B XL 329855 (MDEntry Type 2 0 8 1 B4 %0

N2 28 N 2 N2

1023 | MDPriceLevel

KRR
M1 I b

N

346 NumberOfOrders

38 FSE B A
0 A R

N

73 NoOrders

M 46 7R Z BB R
N0 FRIRAE R

> 38 OrderQty

PR

8538

TradingPhaseCode

22 5 B B G 1

%1

S=Ja s (FF Tl AD)
O=H#HEFTMN
T=#5% M

B=fkT

C= A= M

E=B M

H = I Fi 457 il

A=FJFY
V=i g

P =275 I B 45
U= E4 M

M= 2R A PR 5 38 5y W 55 W B h A 52 )
N= 3R/~ AWK & 38 5y 1) 445

48
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® 37 EFTHERRBEREN (O

Tag B4 Wbk 1. 1]

5 2 4
0=1E®IRE
BRSNS
5 34
“07FRARAREIIT 173K R % S0 TT 6, <27 3878 BRI 32

8538 TradingPhaseCode N T, 37 RN REI 2 B I & & I, “47 F R B Hl £ A JF
L5 RIAR RN K AT &SI, 76738 R SE AT &,
S TR 7 RIR BRI AT A S A A& ST
55 4 i
“07 I M 7 i TE 2R I B AN 2 52 EAT R IT A AL 17 SRR
J i TE 2 T I BT 4 32 HEAT R T B A 4R
VCM ¥ #04~4

1494 NoComplexEventTimes N 0 ﬁi ) )
1 R HHTAL T fil & VCM (19 ¥ #1401, 8 TRT (9 B T2 2 % 0 1Y
FF s &5 ok )

-> 1495 | ComplexEventStartTime | Y ¥ # I I Ui 1 ]

-> 1496 | ComplexEventEndTime Y v B 1) 4 SR [a)

MDEntryDate 1 MDEntryTime F F % fii 24 i 4748 B9 H A 6] . % T 45 80Ok A7 mT AR . A9 350
PR BT R B A T B4R B S S B A i e 45 0 B AR AR 5 Bl 1 L S A

10.3.10.4

IE 4 & &£ FFE1T1E (MsgType=UA201)

52 oy W 55 77 1) T 3 #8718 28 5 % 1 HAR B 4 SE A R IT L
UER B S AT T I I Sk UL 3% 38

#* 38

EHFREZRITHHBENX

Tag

4

UASiis

U

b v Bk

Y

MsgType=UA201

10201

ChannelNo

Y

B TE ARG

1181

ApplSeqNum

HEiL®S
M1 TF IR T

MDStreamID

T 28 51

011=31R R % S Bh RN LS BETHE
021 = Ji $ =X 171 W) 32 5 % 2647 1Y
041=MARUE 1 SE th 38 5 i AT 1S

051 ="Ml 28 b % 56 7 m AT 1%

052 =M 5y % 2 E M AT

071 =Y, @l @i 75 5 & AT 1S

48

SecuritylD

EZF ALY

49
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= 38 IEHFEZREZRITHEEEBENX (LD
Tag W4 Whik B
22 SecurityIDSource E ARG 5
44 Price ZIC M
38 OrderQty TT H A
K32 1)
1=:3K
54 Side Y 2=3
G=1f& A
F= 15
TT L2 5
1=T1f
40 OrdT N
e 2= R
U=4J etk
EMITIEAES
664 ConfirmID N ConfirmID %8 278 & 2 10 171
0 K 5 AT IS
8911 ExpirationDays N HIBR , B S K%K
8906 ExpirationType N HRR 25 7Y
60 TransactTime Y Z AL [E]
10184 | Contactor N I/ EIN
10185 | Contactlnfo N BKREE
10.3.10.5 IEFZE LM X 1TIE (MsgType=UA202)

52 oy W55 75 1) T3 3 48 78 58 oy % 7 AR ) B SE IR
TEZF 2 28 B AT 1 T B UL 2 39,

% 39

IEFZEERZITHHEHERK

Tag

B4

Wh ik

B

Frfi il 8 2k

Y

MsgType=UA202

10201

ChannelNo

Y

SR AN T

1181

ApplSeqNum

HERILRS
M1 IR IR

1500

MDStreamID

2%

011= BB (52 He i BURAE) B SE M B2 5 BEAT TR

021 =T =X Il Wy 22 5 3% 2647 1%
041 = JIBUAE b 32 4 52 5 B 26 AT 1V
051 =Bl 32 5y B 2E B 1 47 1
052 = Wil 52 5y 3% % 52 47 1
071 = @@ HE I3 5 B 2B AT 17
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F 39 EHEZRERZTITHEEEEN (LD
Tag W4 Wik 1t 1
10116 | BidApplSeqN N babidabl
APt W1 IFIE L0 4 TR 1 2 4
10117 | OfferApplSeqN N E BB
CrppRETE T I A0 2R T I 2 4
48 SecuritylD Y EZR A1
22 SecuritylDSource Y IE AR RS PR
31 LastPx N S M A
32 LastQty Y i
PATER
150 ExecType Y 4= Cancelled., = 38 A s AT H 45
F="Trade. B3 174 5
60 TransactTime Y 8 A2 B[]
10.3.10.6 HREBFT1E 78 4 it (MsgType=UA004)

B DR RAT 19 490 T8 AT 25 7 ) 3k DR R AT A A SR L
PREAT 17 2008 e THE B A% ISR 40,

2025

40 MREBITEMELZITEERRX
Tag b4 Dhik Ui
— Fr o Sk Y MsgType=UA004
10201 | ChannelNo =R AW
1181 | ApplSeqN Y RS
ppivearom M1 IFIR
42 OrigTime Y B A B e ]
10201 ChannelNo Y SR AN ]
10208 | NoMDStreamID Y R E SR
> 1500 MDStreamID Y (e
> 10207 | StockNum N WE 5 R
PR A
N 8538 | TradingPhaseCod Y 0
’ radmethaseode T = i 25 35 M (4 WRAE 25 W o P T
E=E M (&fiEdR e m )
10.3.10.7 A% (MsgType=B)

AR IR 41,

51
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=41 AHFEHEEKX
Tag 4 Wi Wi
— LIRSS Y MsgType=B
42 OrigTime N NSCingLE]
1473 NewsCategory N N
10201 | ChannelNo Y LS ERAM ]
M — bR 1R
1472 NewsID N WHRRRSEME AEMESTEERE, A A S M
FE A AR A 3 R B B
148 Headline Y N Tyl
10209 | RawDataFormat Y R s 2
95 RawDatalength Y b B
96 RawData Y R
10.3.11 TiFE
10.3.11.1 W3HSHIEKE 2 (MsgType=BD

92 800K B T AT [0 28 5 i 3 1 85 2 B0 R FEC Fi i S A 5642 ) 2 80, 28 5 B i

VAT 32 500 B AT D 37 3K A Wi
WS RE R AR 3R 42,

® 42 HWHSHEBERERENX

W4 Wh i

e

[IRGREIS S Y

MsgType=BI

TradSesReqlD Y

52 o B R G

TradingSessionID N

o BFRIR

TradingSessionSubID N

38 5 BT AR AN
ARt

B ki
TNl T
Hemiy

= i 11

H b %5 1
55 Il W i

Rl B A T 3
Bl 47 7

207 SecurityExchange N

22 5 5 T AT




GB/T 45252—2025

® 42 WHSHBEREERNX (ED

Tag W4 Wik 1t 1

5 oy B AL oy T7 1

1= T35 RS

2= M 3 5 (Open Outcry)
3=XJ5 (Two Party)

338 TradSesMethod N

8 5 B35 i
1= R G

2= BIZ S

§= = (IE 3 % 5)

339 TradSesMode N

263 SubscriptionRequest Type Y 1T 15 37 >k 2 A

10.3.11.2 W% S HE 2 (MsgType=BJ)

WSRO B T 225 B 0 28 5 % 7 07 Kk i iR o Befs B LA SE 5 %0 7 T i 52 5
WS B0 B UL 43,

® 43 mHSHEEREX

Tag 4

Ui

- b Bk

MsgType=B]J

335 TradSesReqlD

2 5% iR 50

386 NoTradingSessions

o A EL

> 336 TradingSessionID

5 ARIR

TradingSessionSubID

35 B FARIR L0
Aty

B ki &

H N T 3

B A

H i T 4%

H Az 25 i 3%
55 10l W i 1

= B 2 T 3
Bl 7 7

WR T 280N B %A 28 5 3% F 47 H (TradingSessionSubID) ,

W 7R 7 A 115 % S50 )

SecurityExchange

22 5 5 T AR

TradSesMethod

5 F58 oI5 vk

1= T35 RS

2=Wg Ht 2 &y (Open Outcry)
3=XJ (Two Party)

53
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® 43 THSHEERNX (LD

Tag W4 Wik i

22 5y B8 AR
1=R M

-> 339 | TradSesMode N e
2=HAL 5
3= EW S

-> 325 | UnsolicitedIndicator N F 3 E LRI
0= FIRZAE (Unknown)
1=1{#4# (Halted)
2=TJF# (Open)
3=#]#% (Closed)

> 340 | TradSesStatus Y ose
4= I % (Pre-Open)
5= i 4] £ (Pre-Close)
7=#E i (Suspend)
11=1E % 22 % (Trading)
21 = " i (Break)

> 567 | TradSesStatusRejReason | N A8 5 TR A 1 SR A4 48 )5 R

-> 341 | TradSesStartTime N 2 5 T UR ) A

-> 342 | TradSesOpenTime N 3 5yt T #E [H]

-> 343 | TradSesPreCloseTime N 28 Gy 3% TG A B[]

-> 344 | TradSesCloseTime N A 5 43 5 A st (]

> 345 | TradSesEndTime N A& 5y 5 45 R[]

-> 387 | TotalVolumeTraded N AL

> 58 Text N Vi BH 1E 3¢

-> 354 | EncodedTextlLen N i SCA K

-> 355 | EncodedText N G S A

10.3.11.3 TWHiH B S (Msglype=h)

SR ZS T 58 55 i 101 38 5 % 7 7 e sk Wi IR A ZE 5 % 7 O #2152 5
5 LR T B UL 3R 44,

* 44 MHIHMREHBEEK

Tag 4 Wh Bi
LRGREIE DS Y MsgType=h
335 TradSesReqlD N Lo B R BT
386 NoTradingSessions Y L 5 w1
42 OrigTime Y Bl 2B B ]
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® 44 MHIHKEEBERN (L

Tag W4 Wik 1t 1
10201 | ChannelNo Y B8 AR A
1301 MarketID Y DiRZEAR T
1300 MarketSegmentID Y AR T
336 TradingSessionID Y 25 43 1D
Loy el F 1D
24 MarketID 2 HKEX. TradingSessionID & 1 B}, %8 5 & 1% F
ID PAEUF -
0=4 H il
1= AEZ{FOFEER TN ED
2=t & OF BE G M T B
3=FFE 5
4=XF 8 QLB B 58 i BO
5— /,‘/\\‘—':':’ ( 5 Ai,_bl;: iD "-)
625 TradingSessionSubID N 5= ;J\*ﬂ bR AT B
1=
100=ARJF 1
101 =XJ & 1T GF B A M BB
102=Exchange Intervention
103=g i
104 = Ui 38 2
105=2 % i & fr (e % 2 & 5 1 i B
106 = A Al B3 (U 446 & 38 B BO
107=PaEHLI T Ol L4 & SE A i B
340 TradSesStatus N R o e WA
341 TradSesStartTime N A5 A ih AR a7
345 TradSesEndTime N A2 by 4315 25 B[R], B
834 Threshold Amount N & H W06 5
el /\l‘ﬁ i3
708 PosAmt N EI TRREE . e
L RE AN AT I, & A 15 € {8 0.0000
10210 AmountStatus N R

11 #HiE=s

DL B 2505 2 T B R R FH 2 T 8 A 30 0 BE 38, 3805 10000 DA B B8040 38008 3 422 XU B A SR
Pt ANE N EEB S %, B2 AR 0L 6.1, Bodi 72l i3 45,

*® 45 HIETFH

Tag b0 W L& IRl it A

6 AvgPx B 2 Price VT 5T AT A2 19 1 34 B 52

7 BeginSeqNo I BT 5 SeqNum A B XMWEGHEETS
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& 45 HIEFH (2D

Tag

b0 @

w3

U

BeginString

i U

String

UG 1R 210 2 SRR AR, 4 FIXT. 1.1

BodyLength

HE A K E

Length

TR BE A AT, 1 LA 5 A~ duk

10

CheckSum

T 55

String

L, AN AT A0 L 3 B R S —

11

ClOrdID

LG PO g

String

385 % P 7 (B ) T 19 3T 5 4 5, %
FH N 75 T (SenderComplD) £F 11 2838 5 I}
WP R AR GEME — . X BS BT B, AT AR IR
WAL S H

14

CumQty

S AT St

Qty

VTP RS I RS S A K

15

Currency

A

Currency

A% B9 52 T AL T B L (H R 45 1

16

EndSeqNo

SeqNum

ORI E X 45 R S 7 5

BeginSeqNo= EndSeqNo, % B 8 & — 45114 |2,
EndSeqNo="0", £ H K EIBEH B F 5
J5 B BT T B

17

ExecID

String

M1 22 53 1% 55 T CRIVZE By B0 ) WK T 9 4K AT
AR VT SASZ By I ) P9 B PR AT ME— . X
HLT 8, BT AR 238 N A 22 5 B30T (RO
BAE )

18

Execlnst

MultipleValueString

22 5 T B A R AR 4
G=All or none-AON

22

SecuritylDSource

TEZ3 AT R

String

TE 5 AR5 ok 5 3 ARG 4R A L an SR B
AT SecurityID 30 1 i 47 SecurityID-
Source 3, BU{H :

4=1ISIN(ISIN £ 41)

101=SH %% 5 it

102=SZ jE %5338 5 it

103=XG B & 22 5 it

105=4MI3E 5 H >

106 =DBJ WE%: 38 5 it

108 =4[ AW
(200+ [ 47 P9 FR D

23

101ID

E I LR & TR

String

EIAN-NULE TR

26

10IRefID

U 7] AR TOTID

String

Ji 7 0] 4 TOTID
JES 7 ) e g B

27

101Qty

T 1 R R

Qty

T R R

28

10ITransType

T R

char

R
N =& ] 1 4R
C= T H R A

31

LastPx

b — B A

Price

VT AR T — A~ BRSS9 LSS
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Zk
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Tag

4

B4

ok

i1

32

LastQty

St
s
izl

Qty

VTR AR ST — A ST AR B

34

MsgSeqNum

=
C[U

1B

SeqNum

HEF

35

MsgType

String

THE TR % TH B = A
PSR g
0=10> Bk (Heartbeat)
1 =13 # 3K (Test Request)
2=H & iE K (Resend Request)
3=21EE 4 (Reject)
4= %5 W% (Sequence Reset)
5=1F 44 (Logout)
8= AT i & (Execution Report)
9= A4 45 (Order Cancel Reject)
A= 3%(Logon)
D=3# 1T ¥ (Order-Single)
E=#1T 8% 8 (Order-List)
F=#{*#A (Order Cancel Request)
G=1&M B (Order Cancel/Replace Request)
H=1T BR &35 K (Order Status Request)
e=1E 715 B 3R (Security Status Request)
=115 B # (Security Status)
AE= %32 H 4 (Trade Capture Report)
AR= B2 Hi ) #i IA (Trade Capture Report
Ack)
BI= T ¥ £ $(i# 5K (Trading Session List
Request)
Bl=1i 2% (Trading Session List)
FE HBRBMPLU Tk, A& LH B
KAMBEWT .
U001 =i M4k 4
U002 = MHE 2 AT IR &
U003 =1E AT 1%
U004 =5
U005 = % S i

Hovpr SZ IS5 28 by JiT STEP 38 5 B4k
e D8 T 09 94 B 24 T (MsgType) F Bt 5
SH IEZ£38 5 T A~ 25 5 BRI T iR
U006, 7€ SZ i 25 28 &y it 32 %5 1 ik 55 18
B 78 SH AiE 97 52 B i 3% 7 %5 5 00
U007, 7E SZ UEJF 38 &) it 7R %5 1 I 55 1
11455 76 SHESR 32 5 it KR B HEE K
U008, 1E SZ HEFF 38 5y P 37 R AE 4 A i)
1E SH E 75 28 5y T 3% 7% %5 5% 00 $hAT i
3 U009, 78 SZ E5 58 5 T #e 7 PRIk & 25
WSS T8 SH IESR 28 &) T 3R % i 4 2k
AT .
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Tag

b0 @

U

MsgType

String

U010 = B 4 i s 47 1 M 1o

U101 = [a] 3 [F] 2 714 B, (Report Synchroni-
zation) (SZ WEZ 38 5 FiD)

U102 = F & R & ¥ B (Platform State
Info) (SZ IEZF3E 5 i)

U103= [ul 4% %% 3 JH £ (Report Finished)
(SZAEFZE 5 B

U104 =15 {5 B4 & (Platform Info) (SZ
UEZ7 28 5 B

U106= 4} X ¥ 5 [d] £ ExecRptSync (SH
L2738 53 )

U107 =43 X J¥ 5 [7] £ 0 . ExecRptSyncRsp
(SH IE#3 5 i)

U108 = $AAT it %5 43 X {5 B ExecRptlInfo
(SH UEZF 28 5 i)

U109="F IR E PlatformState (SH IF 75
)

U110= 43 IX 17 #it ¥ 45 % ExecRptEnd-
OfStream (SH IE 4328 5 BT

UA201 =1t B E AT H

UA202 =1t J5 B 2 38 AT 1%

UA004 = TR R AT 1§ WLE 5L 1T

36

NewSeqNo

BB

do

SeqNum

HH BF S

37

OrderID

RS A=

String

H 22 5 R 5507 (32 5 B TR 1937 B 4 5
TE3E 5 H N R PR UEME— . XT 85 H 3T 5, mf
LI AR A S S B

38

OrderQty

AR5 ¢

Qty

VTR L S R

39

OrdStatus

ITHRES

char

TTE AR I

0=3#F (New)

1=#43 B3 (Partially filled)

2=E W32 (Filled)

3= K5 il (Done for day)

4= E 4 (Canceled)

6 =754 (Pending Cancel)

7= & [k (Stopped)

8= 4 (Rejected)

9= i\ #EZZ (Suspended)

A=F5 4 (Pending New)
B=E.it+% (Calculated)

C= B3 I (Expired)

D=2 3 (Accepted for bidding)
E=1§#1 (Pending Replace)
Z=4EZ 51T .2 B (Non-trading order

has been received)
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Tag

4

B4

pocs
i
b
=3

i1

40

OrdType

T

char

=N

1=T1 #fr (Market)

2= (Limit)

3= 145 (Stop)

4= - BR A (Stop limit)

6= I A 7 (With or without)

7= B Hr 5 347 (Limit or better)

8 =R & WA & (Limit with or without)
9=2E T H:AM (On basis)

D= Lk Hr (Previously quoted)

E= R B/~838 E 1Y (Previously indicated)
G= /ML B4 (Forex-Swap)

I="4 H A R, T 42 A8 53 78 Wi 25 o i
A5 75 M [ Funari (Limit Day Order with
unexecuted portion handled as Market On
Close. E.g. Japan) |

J=PATE T, A SR AT B AR o AT T
T £ 38 43 3r BIVAE )i 1l [ Market If Tou-
ched (MIT) ]

K= i T SR PAT 38 43 5 B, [ Market
with Leftover as Limit (market order then
unexecuted quantity becomes limit order
at last price) |

L= [ % & 4 5E . Ji 82 0 # [ Previous
Fund Valuation Point ( Historic pricing)
(for CIV) ]

M= W % & % #r B AN #% [ Next Fund
Valuation Point-(Forward pricing) (for CIV) ]
P=$E4) (Pegged)

T= K11 (Iceberg)

U=7AJ5 el

V=X 75 m

W= IR fE LAY

X=Wr 2 5 (Block Trade)

Y = 7 38 ) (Negotiated Trade)

Z=3E 32 % 1T H.(Non-Trading Order)

41

OrigClOrdID

ES R R Sl
LIk TR

String

Z AT B ClOrdID, JH T4 B

42

OrigTime

B Az BB ]

UTCTimestamp

B A U [B] SR VT BT R R IS (]

43

PossDupFlag

] REE R AR

Boolean

TRRZHERF S0 EE X,
i -

Y =Tl RE A

N=8 WK%

44

Price

s

Price

B A A
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& 45 HIEFH (2D

Tag W4 B4 B s Ui
45 RefSeqNum XM B T 5 SeqNum HE R XN B F S
IEZ3 A5, B 7E SecuritylDS 45 B
48 | SecurityID AR A String iﬁﬁ%ﬂﬁ oA SecuntyTsouree T
49 SenderComplD K 3% 7 RS String K%k T AR
50 SenderSubID RIETT FIRIRAF String RiETT R Cnsg g 5O
52 Sending Time & B ] UTCTimestamp TH B & 1% B[R]
VT EASESE 7 ], UM -
1=3£ A (Buy)
2=32 (SelD
54 Side SES2T7 [ char F=ah A g {5
G=Hill th s i A
D=H iy
E= B [u]
55 Symbol UEF5 2 B String AT R 3 B b SR IR 25 44 FR
56 TargetCompID A RN T String Fe W Ty ARG
57 TargetSubID HW Ty FAn RS String 2 i PN AN L
58 Text AR String H g Se AR &
TT B O ) S D, I 3 ]
0="Y4H A% (GFD)
1=WUHHTA R (GTO
2=TF #%H %[ OPG(At the Opening) |
59 TimelnForce TT B R TR 2% A char 3= RIS 5 D B (1OC)
4= 2% A (FOK)
6="15 H BN A8 (GTD)
7= B (At the Close)
A= 4 1E B} 8] 4 % (Good For Time)
60 TransactTime = 55 )R] UTCTimestamp TT T AT I B e B ]
ZHE P I EIT R g5, H N ME
66 | ListID ARRERIY R String — AN H T A B AR TR M — T AE T I
5 H g5 R B
67 ListSeqNo IRIE )T int RIS R AT RS
s . FE/RTE IR — ListID R IT A i B 17
68 TotNoOrders AT B int SR B S 4 T 4
73 NoOrders TT R NumInGroup T A%
75 TradeDate 35 H# LocalMktDate TR R H Y H 3D

60
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Tag

4

B4

"

ok

i1

77

PositionEffect

FEFE

char

FFAs /A BUA
C=F1
O=JF6

89

Signature

BrEH

data

BrEH

90

SecureDatal.en

5 30RO K i

Length

Jon s K P B

91

SecureData

EP

data

Jon s K

93

Signaturel.ength

EE XA

Length

B 2 44 8 T L

95

RawDatal.ength

Ttk MR

Length

oA 2R 1 7 R

96

RawData

Ttk XA

Data

Tow% A B AT A WORD SO

97

PossResend

AT RE A hr

Boolean

8 7R %M BT RE R A% i O A [a] B4 R,
Jr5)  HUE
Y=HfEH K
N=H & Kk

98

EncryptMethod

Jin & g5 vk

int

e I BUE -

0= JC Jin %% gk HAth Jin % J7 2 (None/other)
1="PKCS % & (B F)

2=DES Jin% J7 % (ECB #z0)
3=PKCS/DES % J ik (Fh )
4=PGP/DES fin % 75 &
5=PGP/DES-MD5 Jill %5 7 i
6=PEM/DES-MD5 % J7 &

99

StopPx

1B %

Price

1B A%

102

CxIRejReason

I 0 2 T R

Int

TR 45 S L T

0=1f B8 K% (Too late to cancel)

1= KHIT ¥ (Unknown order)

2= H % 5t [A (Broker/Exchange Option)
3= 1E £ # & (Order already in Pending
Cancel or Pending Replace status)
4="NHEBE 40 fl 84 (Unable to process Order
Mass Cancel Request)

5= 3T B i 8] A T Bt ( OrigOrdMod Time
did not match last TransactTime of order)
6= 3 & & 5 (Duplicate ClOrdID received)
99 =H Al Cother)

103

OrdRejReason

VI BT 2 5 R

int

TT B 4 J5 ] UM

0=2% T/ 3& & It % I ( Broker/ Exchange op-
tion)

1=HEZ AR5 4E ¥ (Unknown symbol)

2=728 5 K (Exchange closed)
3=1TH#E L R (Order exceeds limit)
4=1TH. KR (Too late to enter)

61



GB/T 45252—2025

Tag b0 @ w3 K U

5= RHiT B (Unknown Order)

6=H & 1] ¥ Duplicate Order (e.g. dupe
ClOrdID) ]

7=15 3L R 5§ E L (Duplicate of a verbally
communicated order)

8 =R IT B (Stale Order)

9=Trade Along required

10=JE& K /7 (Invalid Investor ID)

11= R 3 #F 9 1T B %% {E (Unsupported
order characteristic)

12= Wi & JFL Al (Surveillance Option)
13=#(#= 4512 (Incorrect quantity)

14 = % & 43 B2 45 % (Incorrect allocated
quantity)

15 =K J1 5[ Unknown account(s) ]

99 = H:Ath (other)

100=2 53 b 45 B oo UG Ak 1
101=Z4C H Wk

102 = TE S35 1

103= LT A it A J& SIS X X, X X
BLDW 115 % £%

104 = 32 3T B8k R J& SIS X X, X X

103 OrdRejReason 1T HLHE 6 JR TR int SLDW By %& ¥ %
105="77 B E 5 ) SIS X X . X X MBXL
) BR
106=ZFL M #5 A JE: SIS X X, X X JGDW
) 3 B

107=1E% K P & A 8 F 745
108=dE LM ZFE 5

109 =X B E 2 H R AR ir i o
110=WTCLBZ FE &G H“2”

111 =232 5y W] 1] 30 77 A e i 4 o
112=1% % 5 &\l % $. 50 T A4 & %
UE

113 ="1ZIFZ5 WK 7 TEANE 5y i FhiE ¢
114 =TZF 25 76 24 Fi i (8] AN ] 228 5
115=2 53\ 55 P e e 48 L al 2k 52
116 ="1iF 25 M F* Bl A% Sl 4 52
N7=25F 5ok HER 2
118=%ZEIGiE#tn A DELETE it
119= [n] iy 52 25

120=& 5%\ 5% o %

121 = AR 3278

122= M HR

123 =M% 1L =

62
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Tag

4

B4

b

ok

Bix

]

i1

103

OrdRejReason

VR o R R

int

124 =A% 2 fIG

125 =1 #& H5 1

126 = Hrid AR ik

127 = Hr it BR

128=T & H iy

129 =M F 4 12

130 =6 [l A% 1k

131=[ul 5 %

132=4E B4

133 = B BR

134=2 5\ 55 Fo0 T ol 55 AURR

135 = FF a2k 4 B g 45 1k

136 = JF Jift 3 e 4 T8 1l 45 1

137 =AUIEATALEE 1k

138=ETF HI %k 11

139=ETF I§: M %% 11

140=ETF L4 L 4 % A0 1 g 25 11

141 =ETF H W £ 5 # 1 7 By A 2
142=ETF [ [0] 5 5 9 7 e 4y A 12
143=ETF H Il B 4 85 1 Lo i) R

144 =ETF 2508 & 5 QA Il s 4 H
N

145 =ETF 4% 8 £ 2 A 3 Mg 5 AU Ip e
757\ ) IR

146 = Z Ak J3 45 1k fil B 38 A

147 =% UE 27 55 1k @l 7 32

148 =JeAi ok 55 2 1

149 =L 32l 4545 1k

150 = Hf 4 T # 22 $C A 1R JG 32 Wi 32 17 52 3L
& Gy EWLA: LY B B e %

151 =ETF I8 [0 i 24 [ 0% (0] 5 dak o 2o FR o)
152=ETF H WA >4 H H W 5 5 8 o BRI
203=JERIEZ 45 (Invalid stock id)
204= 4E % % A} [8] ( This stock is not in
trading hours)

213=TJF & W FE#L (Stock is suspended)
214=1Z R FE AR S 544 3 4 (Orders not
accepted for this stock during open period)
215=JC&K S (Invalid client account)
216=1 Mk S RIEETERS 5 H L5 HT
(Your firm does not own this account)
217=k5 B # L (Account is suspended)
218= LM #% (Invalid price)

219=H M AN g A& (Price may not be 0

for a limit order)
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Tag b0 @ w3 K U

220 = f /M 4% & K & (Minimum price

Step is...)

222 =1fr ¥ 8 1 {5 [l ( Price is out of range)

224 =TJoR B i (Invalid quantity)

225=H IR B & K T 0 (Quantity must

be greater than 0)

227= W R B i A FF dc/b 2 K (Invalid

quantity for minstep)

228 = W it & N A K T (Order quantity

must not be more than)

229=# 1 f2 & (Holding limit would be

exceeded)

231 =4 %i A JE (Insufficient account balance

for sell order)

234 = Mg S Fr A & 1 R & (Holdings

limit on stock would be exceeded)

235="Unable to find base stock for rights

243 =LA Ik 5 A RE K 32 ML HE SR

244=S Ik ERBEL A

245 ="RNRERUH 8 0 CfF 2 =5 IR

246 =N R I8 & (A B0

247=AREMEHTE 2 (A F LA

103 | OrdRejReason VT HAE 4 S5 int 248=SH H s B AL 45 B 4wl N SV SR
B

M=K SEHREENRSEH IS BT
272=RAGIE EARNRER S
401=JERLERAE SUARHS (Invalid trader id)
403=JoAL H /¥ 5 (Invalid order number)
404=flh A\ H 2 (Not your order)

405= Ik 5 A [H (Account differ)

406 = ZE A ] (Stock differ)

407 = 3K 3 A6 (Buy Sell differ)
1100=ZE4E5 K K (Order number too large)
1101 =i s A VLA (Record mismatch)
1102=Z LK W (Order failed)
1000=3E 4R Z (Invalid status)
1021=12 5% 5 H # (Rec-num error)

1022 =UEF2 K 5 48 1% (ACC error)

1023 =iEZ AL 5% (STOCK error)

1024 = 3L 3z hR & 45 1% (B/S error)

1025 =i # §i ix (PRICE error)

1026 =4 & 451% (QTY error)

1027 = H 17 Bt 4 % (Field Date Error)
2001 = H M 1 4% (Date error)

2002 = i [a] H 4 (Time error)
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Tag B4 W4 i 2R |
2003=2% T rel 7 B B s 4% 1% (Brok-ref
error)
2004 =k 5 1 4% (Account error)
103 | OrdRejReas ] e i 1
raraReason VT R mt 2005=3& 3 tH £ (B.S error)
2006 =15 t 5 (Stock error)
2007 =i #% th 48 (Price error)
s STEP LA i
107 SecurityDesc WEZ5 ik String HESE A B 1 " A R TR 25
A 3 S {3 Bk
108 | HeartBtInt > Bk 8] B int A B 1] B CRLA7 - D)
110 | MinQty JIN 2 B Qty = ZN A G
111 MaxFloor HERE Qty TR
I B EHAE 0 B
112 | TestReqID WA R AR IRAF String i?;ﬁmwﬁ e
HFLE = kEHE IBHREEEN
115 | OnBehalfOfComplD | fx#) &K% FFFRIRAF | String A S . SenderComplD 3% 48 1 45 = J5
L\ ﬂ'fkﬁ%
Y = B B G % %
116 | OnBehalfOfSubID | ft# % %)y FARUUF | String JIPEEE =7 J S T B A DI 238 7
32 oy 5L
117 | QuotelD M FR IR String ] M bR IR
W B H & 1 R UG KT B R, R SR Y
122 i ingTi UG A 3% B TCTimesta
OrigSending Time Ji I 2 K I ] UTCTimestamp B S 8 ]
HEFSERBELE . a2 EHA O,
WA
Y =¥ 5 s HEENE B B F S
123 | GapFillFlag (B 11 3 R s Boolean A %% (Gap Fill message, MsgSeqNum field
valid)
N=FSER-E¥HEL,HEF5EHILHN
(Sequence Reset,ignore MsgSeqNum)
126 ExpireTime TT B R [ UTCTimestamp 1T B B A
HF&H =7 KL H B 48 H s &8 W07
128 | DeliverToCompID B AW bR String 2 Al A, TargetComplD 38 45 B 55 =
2y m AR
x*’ : ‘\\A‘\»/‘%‘! o Elzéf
129 DeliverToSubID AW FHRRFF | String S =Rk RSO
NZEIR T
131 QuoteReqlD WM iE K 1D String WA IR 1D
132 | BidPx E AR M Price EAR M
133 OfferPx SR Price SR
134 | BidSize L H Qty LH
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x 45 HIEF

B (20

Tag

b0 @

HXX4

e

B 27

U

OfferSize

s

Qty

136

NoMiscFees

bl
%‘ﬁ q
S| D

NumInGroup

137

MiscFeeAmt

=
B | 2
s
poes

w
=
par:
=

Amt

139

MiscFeeType

String

?ﬂ?ﬁ%m%ﬁm B

WA %ﬂq[Regu atory (e.g. SEC) ]
2="Fi(Tax)
3=1f4: (Local Commission)
4=2F 3% (Exchange Fees)
5= AL B (Stamp)
6 =1IF% 2% (Levy)
7= HiAth (Other)
8=1r k% M I & (Markup)
9=17H 2% B (Consumption Tax)
10= %K 38 5 (Per transaction)
11="%%42% (Conversion)
12=1R 2 %% (Agent)
13=14d J* %% (TransferFee)

140

PrevClosePx

LSRR iy

Price

HE H LA

141

ResetSeqNumFlag

F 5w &

Boolean

R SEEIT R B EERT S
Y= Yes, @ % & % J¥ %5 (reset sequence
numbers)

N=No

142

SenderLocationID

KK T5 T5 AR R

String

TH B R T RO E M

143

TargetLocationlD

FEWCTT T5 AR R AT

String

T B W7 A B P TE 3 a5,

144

OnBehalfOfLoca-
tionID

W K3k T7 7 AL A
RAF

String

MTA%E=Tr ZREWE 18 WIHE
AL TN BT E M

JE IR K

DeliverToLocationID

B 2 W7 7 L A
WAF

String

MT 2% =T ZREWE IR WIH B & %
W I7 A B3 I 7E b a5

146

NoRelatedSym

IEZE A~ %

NumInGroup

878 A IR 4L

148

Headline

&

A E AR

String

AR

AREAL & SO RR I E 128 D

150

ExecType

char

PATM S IR, 5 OrdStatus Ft & 1 H .
HUA .
0=3# (New)
3= K5 i (Done for day)
4= TR, Vs L % RN U A Bl
A (Canceled)
5= B &t (Replaced)
= FF 44 (Pending Cancel)
7= & 1k (Stopped)
8= B {E 44 (Rejected)
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Tag

4

B4

pocs
i
b
=3

i1

150

ExecType

AT

char

9= % Z% (Suspended)

A= 1§ H (Pending New)

B= B it+% (Calculated)

C=U 1 (Expired)

D= F3) %k i% (Restated)

E=f;# # (Pending Replace)

F= i 22 80 #6732 [ Trade (partial fill or
filD) ]

G= 3B M (Trade Correct)

H= a3 #( 45 (Trade Cancel)

I=13T HUIRZS (Order Status)

K=2%2 % H 22 I (Trade has been released

to clearing)

151

LeavesQty

AR

Qty

VT BT I CRT i 5 38 53 1 Ji

152

CashOrderQty

TR 45 4 A

Amt

IE LOF AW 4 46

159

AccruedInterestAmt

S FLE

Amt

B AR ALE

167

Security Type

IEZ3 2 51

String

FEARUESR 20 . 76 STEP R fdi

203

CoveredOrUncovered

L TR s

int

B M S IHE
0= %% 5,1 (Covered)
1=F /R E il & (UnCovered)

207

SecurityExchange

52 o 9 B AT

Exchange

4 GB/T 23696 #Rifis, Hor
XSHG=SH iF %35 5 it
XSHE=SZ ik %3¢ 5 Ft

IssueDate

Eh A

UTCDate

SniNER|

ContractMultiplier

g4 & el

Percentage

5195 47 B 1 71 W Ao o 5% B4 L 191
BIEAT AL L

263

SubscriptionRe-

questType

VT B R e

char

TT BRI SR 2T, W S

0=l (Snapshot)

1=t B8 + 70 %€ T %7 [ Snapshot + Updates
(Subscribe) ]

2= 2 W& §i P IR+ 4 0 8 37 [ Disable
previous Snapshot+ Update Request (Un-
subscribe) ]

268

NoMDEntries

118 2 H A%k

NumInGroup

i 2 HA %K

269

MDEntryType

Fith 2 B 2651

char

1118 4 B2 5

0=3K (Bid)

1=3Z(Offer)

2= H i (Trade)

3=48% (Index Value)

4 =2FF #4 (Opening Price)

5= #r (Closing Price)

6 =458 # (Settlement Price)

7= 5 ¥ (Trading Session High Price)
8=k (Trading Session Low Price)
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& 45 HIEFH (2D

Tag W4 b4 Bl 20 Ui
270 MDEntryPx 1718 %% B th % Price 1718 4 B b B 1 4%
271 | MDEntrySize 71 4% H o Qty AT 2% B v i i
272 | MDEntryDate a4 H B8 UTCDate A B i B 3
273 | MDEntryTime 174% 2% H i ) UTCTimeOnly A% 2% H i i i
THEABT WIS DO /FE
275 | MDMk 15 4% H i Exch GBI 23696, 2L
t TR 2R “han, .
e renanee XSHG=SH i % 5 5 7
XSHE= SZ iif % 32 5 fit
» T & H L& | 1716 4 H £ 32 # ¥ 5 (MDEntryType J
290 | MDEntryPositionNo int N
FFs 0/1 A%
TEZ7 IR A
A= LT m) ) B #F PR
291 | FinancialStatus ISR String ar ‘ ] I:
B= [T 2 v T [l 4 58 $& 7
I 22 0] R B 4 7R AR S S DLZS 4% 4 B
JREAR K 25 Ui, an bR A 85 S8, 5%
A A UE
A=BE R B (Ex-Dividend)
o B= &4 i (Ex-Distribution)
292 | CorporateAction JBEAR K il MultipleValueString |
C=PBR M (Ex-Rights)
D= #i B (New)
E=fi3% F] B (Ex-Interest)
N=IE % (Normal)
wpRE
297 | QuoteStatus MRS int 0= Accepted, %%
5=Rejected , i 44
I WA A
300 | QuoteRejectReason e int ) B AR FE 4 R R AR L F AR
UnderlyingSecurity- . . I Al UE F5 AR 6 U, BUME W SecuritylD-
305 BT AW E String
IDSource Source
300 UnderlyingSecurity- | 34l iiF 77 /3 AL ¥ 51 Stri AUE L ETFE A 477 A 7= 5 10 56 il ik 25 48
Strin
1D 145 & i, 2 L SecurityID (48) 3,
324 | SecurityStatusReqlD | U215 B i K % 5 String WE 2515 B R 19 ME— % 5
HF R8T B 3 3 K% B e R T SR
M #% 3l & 3%
325 | UnsolicitedIndicator | 3l & % FriH Boolean A RIUA
Y=188 F3hkik
N=1H B ¥ 3h &%
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Tag B4 W4 i 2R |
Gy IRAS B
2=1%# (Trading Halt)
3=1PKk & (Resume)
‘ _ 101=1H L7
SecurityTradingSta- | .
326 7R N int 102 =44 k& Hi ik
tus
103=1E# K&
104= W5 th %47
105= I M 3% k11
106 = [ {5t 4 Wi 53 45
335 | TradSesReqID 5 RS String o TG R B — e 5
32 5 BAR BUE R il (CLOSE,OPEN
336 | TradingSessionID 2 5 AR R String BREAKI1.TRADINGI.BREAK2,
TRADING2)
N3 28 5y Jr i
1= 5 5 R
338 | TradSesMethod %38 5 7 ik int o -
2= 38 5 (Open Outcry)
3=XJ (Two Party)
i35 28 Gy i
1= R4 K
339 | TradSesMode 3538 R int " \LA‘
2=HULH
3= GE#H S
25 JR A
0=ARHAIRZE (Unknown)
1=15 4% (Halted)
2=7F# (Open)
3=k (Closed)
340 | TradSesStatus o IR int ose
4= T JF #% (Pre-Open)
5= 15 4] % (Pre-Close)
7=H:# (Suspend)
11=IE# 2 5 (Trading)
21 =" W (Break)
341 | TradSesStartTime 52 5 3L I Hh ] UTCTimestamp 2 5y # TV 4 i )
342 | TradSesOpenTime 38 5 3 $L s AE] UTCTimestamp A2 5y 3% FF $L i 1A]
TradSesPreClose- N o X ) L o X
343 . Lo MWOCH I | UTCTimestamp 52 by B T P 0[]
ime
344 | TradSesCloseTime | 22 5 4% 5% [4] it ] UTCTimestamp 22 5 4% 5 A B ]
345 | TradSesEndTime 32 5 45 A ] UTCTimestamp 32 5 B A R A]
346 | NumberOfOrders T % HER int TR E&HER
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Tag

b0 @

U

347

MessageEncoding

HERSE R R R

String

TH L g B e ) A 4 A 2 B (JE ASCTT
)

HRAH Y

EUC-JP(for using EUC)

Shift_JIS(for using SJIS)

UTF-8(Unicode F £ %4 % , for using Uni-
code)

GBK(GBK 3 4 i pr ok, v [ Bl B
A AD
BIG5(BIG5 3 “F 4 5% b5 e, o [ ik i &
(G

354

EncodedTextlLen

2 B SCAS K B2

Length

EncodedText $ i) 5 45 %

355

EncodedText

o i SCA

data

Text 388 2 #5 I X, f H MessageEncoding
W36 B B g A5 =X SR R L 0 ) s R
Text 3 (F ASCII %)

369

LastMsgSeqNum-

Processed

o b 8 B)Y =

SeqNum

BT — UHR O A B0 I8 Y5 7T TE
T B AR g B R T O TR O

370

OnBehalfOfSending-

Time

e W Rk Ik [a]

UTCTimestamp

C i I HGE

371

RefTaglD

iBSS: 2=

int

Pr5l i Tag

372

RefMsgType

LEESEISEAy

String

Fr 51 B A 2 A

373

SessionRejectReason

KGR

int

TG B4, F8mFa e J5 [, BUE .
0="TF1£ LR 3k

T=1% 1 & v b 3 1 B F K

2=1%TH B P PR B SCAY Bk
3=RE WS

4= R WA

5= B HUE £ 1% G Bl 1D

6= BUfE A5 24 1R

7= fif R

=24 iR

9=\ A bR YA 4 1

10= Y% 3% IF /R RS 2 4 1%
11=Jos i B2

12=XML 5 iF45 1% (XML Validation error)
B=[F—LrRitMAELZH)

14 =77 7 [ 3 B0 KT 4 1R

15= & A W K 7 A R

16 =10 & 41§ & KB 45 iR

17="F data %4z 8 i B S E £F (SOHD
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Tag

4

B4

pocs
i
b
=3

i1

378

ExecRestatemen-

tReason

Hid RN

int

&gy W55 FE B R AT R B g
F B PATEF L BUE -

0=GT Corporate action

1=GT renewal/restatement (no corporate
action)

2= M3k E K (Verbal change)

3=1T ¥ B 2 #r (Repricing of order)
=298 N EFE (Broker option)

5=HR4r 1T B E A, AN A2 5 BT R R ER 43
fH 44 [ Partial decline of OrderQty (e.g. ex-
change-initiated partial cancel) ]

6= A2 5 & 11 1 B3 (Cancel on Trading
Halt)

7= A & Gt i 5 1 BUE (Cancel on System
Failure)

8=Tl11%/ 28 5 BT % AL Market (Exchange)
Option ]

101 = [= {55 [a] 04 £ 19 )2 1] i 22 (Repurchase
Settlement)

20106 = T B I B B i3

20107 =A3ZHFHYIH B 2K T

29999 = HAlhy

381

GrossTradeAmt

J5E 42

Amt

W AE 45 # . CumQty X AvgPx ( Currency
BAr)

383

MaxMessageSize

AR E K

Length

BACTH B B R R T T R

384

NoMsgTypes

R R K

NumInGroup

H A H MsgType 44X

MsgDirection

char

5 W19 207 1]
TR B

S= k3% (Send)
R= %I (Receive)

386

NoTradingSessions

o BB

NumInGroup

TR E K M3 o B KL

387

TotalVolumeTraded

B B

Qty

52 oy AR L A

394

BidType

et H

int

2 A 18 3K 1 2 T g b L A 3
1=94E A FF#E L [“ Non Disclosed”Style (e.
g. US/European) ]

2=/ FF R [ “Disclosed”Style (e.g. Japa-
nese) |

3=JCH #r &b FF (No Bidding Process)
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Tag B4 o4 LS/l Wi
g S BUACHS , HUH
1= 4> kb (Percentage)
2="HF W q;, B Kk B A 2 [ per unit Gi.e.
per share or contract) ]
3=[HE B, 45X {E [ Fixed Amount (ab-
solute value) ]
A= AR T F5 e H 4 55 (discount—per-
centage points below par)
423 | PriceType g AL int , . o
5= #h Ik, & F b5 ME H 4 A (premium—
percentage points over par)
6= 5 I ¥fE A R AH 22 1Y 5 %0 (basis points
relative to benchmark)
T==A A EGB RS R M= RSN E
JCHI B4 [ (4 4 4% 22 (TED price)
8= =AH EGH A R =454 E
JCH B4 Al 9 W 4 2% (TED yield)
TERCRAE 2600 B 18 R R R IE 2B
434 | CxIRejResponseTo Tl A 2 T char s
=%
2=1fE
878 PartyID A0S 8. W1 2R A PartylD
D03 IR B I{EL M T PartyRole
1) PartyRole=“Investor ID”, i 2% (equity)
1= F# % & %5 (Korean Investor 1D)
2= 15 QFII(Taiwanese Qualified Foreign
Investor ID QFII/FID)
3= 1538 5 Ik F* (Taiwanese Trading Ac-
count)
4= T, PG V. P J 20 5 [ Malaysian Central
Depository (MCD) number ]
147 | PartyIDSource 5 597 O char 5=t [& # % & %5 (Chinese Investor ID)

2)  HoAlu A B /38 g

B=SWIFT A7 fL#% [BIC (Bank Identifi-
cation Code—Swift managed) code]
C=il M %% 5 4T [ Generally ac-
cepted market participant identifier (e. g.
NASD mnemonic) ]

D=F\A H & XAL1E (Proprietary/Custom
code)

E= [ % 5 #h X 14

F= 232 #| HL# #b hik (Settlement Entity Lo-

cation)
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Tag

4

B4

i1

448

PartyID

% 577 R

String

2 55005 , 454 PartylDSource fll Party-
Role

452

PartyRole

Z 57t

int

8ES 507, BUE
1=%T (Executing Firm)
2={5 %% N (Broker of Credit)
3=% F1 4 (Client ID)
4 =755\ 7 (Clearing Firm)
5= % # %5 (Investor ID)

=4/~ 7l (Introducing Firm)
7=1T ¥4 A A B (Entering Firm)
8= 37 z2 & hh i | & 2 A [ Locate/
Lending Firm (for short-sales) |
9=J 4 & NE ' % 5 [ Fund manager
Client ID (for CIV)]
10=45% #h (Settlement Location)
11=14T ¥ & 32 5 bt (Order Origination
Trader)
12=2%2 5 b1 (Executing Trader)
13=1T 8 % #/\ 7] (Order Origination Firm)
14=HRiL % 55 7 (Giveup Clearing Firm)
15 = # W 1 ¥ % 2 7 (Correspondent
Clearing Firm)
16=HAT R 4 (Executing System)
17 =%} J7 7% i (Contra Firm)
18= X} J5 i /A 7] (Contra Clearing Firm)
19= %% B /A 7 (Sponsoring Firm)
20 =Xt F/5 7 (Underlying Contra Firm)
21 =4 L (Clearing Organization)
22=7¢ % Jr (Exchange)
24=2% Ik /1 (Customer Account)
25="3%} W 1 5 ML (Correspondent Clearing
Organization)
26 =%} W & 20 \ (Correspondent Broker)
27= 3K 32 J7, W & J5 [ Buyer/Seller (Re-
ceiver/Deliverer) |
28=#6% A (Custodian)
29=H [A] HL#4 (Intermediary)
30=1R B A (Agent)
31=F % A (Sub custodian)
32=73 %5 N\ (Beneficiary)
33=2%5{ A\ (Interested party)
34 =W HLH (Regulatory body)
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Tag

b0 @

U

PartyRole

int

35=" s Lt H (Liquidity provider)

36 =3¢ A3 5 i (Entering Trader)

37 =%} )53 5 bt (Contra Trader)

38=H Pk ) (Position Account)

39="XF 5 % & & % 5 (Contra Investor ID)
40="%k N\ J5 75 (Transfer to Firm)

4000+ =R B 45 3 X007 A € XH]

4001 = A J5 # ol R ALHS

4002 =XJ 77 # . B AL

453

NoPartyIDs

Z 58

NumInGroup

25778

454

NoSecurity AltID

A AU A~ 2L

NumInGroup

F AR R A A H

Security AltID

o L TR 2 ALY

String

FHRIEFACTE , T H 5 Security AltIDSource
WA

456

Security AltIDSource

i P TE I AT R

String

#HIEUE SIS, R A Security AldID N
%3RS B

3B 5 3 232 AR 5 U (SecuritylDSource)
A 1A

460

Product

TIE 7 K12 5

int

ERUES 25 7E STEP H R

461

CFICode

CFICode WE 225 5

String

CF1 4t , CFI /Y 4w % 1 77 & GB/T 35964
B HIL

464

TestMessagelndica-

tor

A

Boolean

W AR 2 A8 92023 1 2 Tk 2 4 sl OE
BATESE N T B 1L ESh

A3

Y=True

N="False

TradeReportTran-
sType

AR e S

String

JAZ H AR 55 251

OrderPercent

AR AL

Percentage

A AH H

OwnerType

TR

int

VI BT A 2 U
1=4 N Lk

101=2 5 fr & i

102= ] KL 25 5 WL A CR 45 0 XU 45 2 35
D Kk

103 =ML % & &k
l04=HEZH Kl

105 =i 3l ¥ e 55 4 it vy &

PartySubID

2577 T

String

Z 577 7

OrderRestrictions

TR E

String

TR E
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Tag W4 W4 G| i
537 QuoteType AP int e pr 2 4
541 | MaturityDate F 1 H 1 LocalMktDate % [ 22 5 H
544 | CashMargin % B A B R char Bl s Bl 55 AR IR (SZ IE 27232 5 B
552 NoSides side N4 NumInGroup SE S5 A 8
553 Username 4 String FH P 45 8% 0 AR
554 | Password ey String WY
61 | Roundl S 5 fi Q TZUE SR VT SR 1 B A, BV R 2L IT R
o .ot ALz ERA) t
omee S Y R R A 3T OB X 52 5 3
38 5 RS G R 4 JE A
TradSesS sRe- B MR 2 1 oK
sr | LrrdSesSatusRen ) SR BRB TR | 1= ok S TS 5 A R
jReason 2t [ K]
99=FHAth
B PSS Rk G, [ — 38 5 Bt — A58
571 | TradeReportD | % PURAHRA S | String 55 Py o 0 5 R 7 0 2
HiF NG EE
572 | TradeReportRefID Jjﬁf SR String JEUE T A AR G
=2
580 | NoDates H NumInGroup e CH T WIBR
af 3k, FH A X 32 5 i m DLBR %2, BU(E °]
MBS AT E X -
A iy
B ki
- gl 1
TradingSessionSub- B
625 - 2 5 B FhRIN String LW Y
[ 5 T
HAb i 251
5t 2% 101 1l T 3
[ Fr A T %
Al A T
kR R ERA E R HE AN =T
627 | NoH BRIk NumlnG BIEM L BIRES = Kk — A Bk
oo ! ey B, AL 4 OnBehalfOfComplD fff Jij i 47
B0, BT IR BT B AR
BUESE =7 B9 SenderComplD, 4 1fi | On-
“ompID e 2 7 4G Stri
628 | HopComp BRERA FALH rrine Behal[OfComplD 38 45 4%
BAE H % = J5 B SendingTime, 24 fifi
Sending T ) 2 3% i UTCTimes
620 | HopSendingTime | BKBXJ AT imestamp OnBehalfOfCompID 8 i1 4 %
BUE S = J7 9 MsgSeqNum, 24 ffi ] On-
630 | HopRefID BB % MBS | String (i seSeqNum, X !

BehalfOfCompID 3 B} A %%




GB/T 45252—2025

& 45 HIEFH (2D

Tag W4 b4 Bl 20 Ui
640 | Price2 Hrig 2 Price A 19l 0 Ml 55 1 1] A A%
QuoteRequestRejec- )
658 He A F5 46 Ji A int o 5 4 5 A
tReason
664 | ConfirmID HNES String 2B
693 QuoteRespID AR A Wi N7 2 = String 38 Gy B B 1n) F 4 R 4 55 (SZ UEZR3E 5 )
W 17 25 78, TR, B
1= Hit/Lift
2= Counter
694 QuoteRespType AR A v oy 2 Y int 3= Expired
4=Cover
5=Done Away
6= Pass
704 | LongQty T By B Qty SRy B L AR I v o T 5 A A B
708 | PosAmt H A A% Amt H o 4 21
747 | ExerciseMethod Qb PR 2 5 char WAL 55 4b B2 1)
TradeReportRejec- WA B R B4R 4 . ; "
751 int T AE H A A A s R AR
tReason Ji A
HESE T2 9, 5 CFICode(461) &, Security-
762 | SecuritySubType iE 25 125 51 String Type(167) 3 [F] 4 3 TiF 25 2 51, 4o S 4
. [a] it i il CFICode 5%, Security Type
TT IR 238 R ME — FR R L 7 3R 1] A $UFT 4
790 OrdStatusReqlD T HORSE KR 5 String ﬁ K . = !
HIHBE PR RS
802 | NoPartySubIDs Z5F FR1B44 | NumInGroup R ELENZS 5 THE
% 595 T AU PartySubID (523) flZEHY,
BB
1=/ #) (Firm)
2="~_ A (Person)
3= & 4 (System)
4= Application
=414 % (Full legal name of firm)
803 PartySubIDType 25 FREBEH int 6= 10 1 Hh hik . 25 fh 8 Mo hk L XKL R B G

4 [ Postal address (inclusive of street ad-
dress,location,and postal code) ]

7= H1 3% % % (Phone number)

8=H F{F 4 (Email address)

9=~Contact name

10 = 25 & F 2% K 5 [ Securities account

number (for settlement instructions) |
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Tag

4

B4

pocs
i
b
=3

i1

803

PartySubIDType

257 TSR

int

11= %% % 1 M 5 [ Registration number (for
settlement instructions and confirmations) |
12 = 45 2 v 1 #b 4k [ Registered address
(for confirmation purposes) ]

13 = Regulatory status (for confirmation
purposes)

14= %5 % 1 M 4 [ Registration name (for
settlement instructions) |

15=45%8 7 4 Ik 5 [ Cash account number
(for settlement instructions) ]

16 =417 1815 (BIC code)

17=CSD participant/ member code

18 = 1E M Hb ik (Registered address)
19=3%L4: /I 77 2 (Fund/account name)
20=H, ik H: 5 (Telex number)

21=1%H.5 (Fax number)

22 =12 I 44 (Securities account name)
23=BL 4K J* £ (Cash account name)

24 =611 (Department)
25=Location/Desk

26 =Position Account Type

828

TrdType

JRAE H AR 55 2531

int

L AE AL 9526 55

829

TrdSubType

I L (O A

L5

int

G AZ ARl 55 2

834

Threshold Amount

(SRR RS

PriceOffset

(SRR G S

DiscretionPrice

B BN AT B
i

Price

X I HE AR TT A B B A B9 0T R G BUIRUS B
o BRAN T LI A A%

TradeReportType

int

L AE AR 2R

TrdMatchID

String

3o T B3 By H ME—

891

MiscFeeBasis

int

T2 TS, B 9
0=4 %} {& ( Absolute)

1=4F B4 (Per unit)

2="H 41 [t (Percentage)

914

AgreementID

o 7 2 =

String

2958 W [Tl 55 4 [5) 4

916

StartDate

& 4h H

LocalMktDate

B ARSI R LS B, AT BGR i H )

917

EndDate

L5 H

LocalMktDate

B A PR A5 R B AnAT AU R H

921

StartCash

WU 5L 5y &2

Amt

W6 52 oy &2 A

922

EndCash

WA 181 52 ) 435 4

Amt

WA [9] 52 ) <3 4
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45 HIEFH (ZD)
Tag B4 B 4 e W
939 | TrdRptStatus JRAZ B AR AR A int A HR AR A
963 | MDReportID (TREGISY k= int 3E 5 AT AR B 5
1003 | TradeID BLAE A 1D String 22 5y T A A2 HR R 43 T Y E —
1020 | TradeVolume A H Qty A B
1023 | MDPriceLevel S SRR A int K S AR AL
1080 | RefOrderID RS S5 String 35 BT W 5 5 % H
e 22 RSN B8, B KA A% S5 0 (P s 38D
0= A BR il B A Hr 0 B0, 18 R B AN &
1090 | MaxPriceLevels TR &R int ES D)
1= S2 i BLA B QP s sm)
BAEE RO
1093 | LotType TTERE 2 TY char TT R R 2R Y
1116 | NoRootPartyIDs Z 5 NS5 NumInGroup Z 5 NACISAS %L
1117 | RootPartyID ELPNIRT String EEPNIRT
1118 | RootPartylDSource | £ 5 AfCHE char 25 N IR
1119 | RootPartyRole ZH5 A A6 int 25 NN S 1
AT B AR A
1= i 3¢ it & ( Two-Party Report
hing)
1125 | OrigTradeDate wR3E 5 H I LocalMktDate WIHA 5 H
1126 | OrigTradelD Ziﬁjjj% Pk String WU 28 5y 58 5y Jit 38 W 4 4 5
1166 | QuoteMsgID HEPWMMIEEamS | String IR B
1180 | ApplID N AR R String N AR R
1181 | ApplSeqNum T 804 1 4 5 SeqNum TH B BN H 4 5
1187 | RefreshIndicator TH bR IR Boolean FH DA YR v 2 15 T 0 A 15 A e
1300 | MarketSegmentID AR AR String i Sl e A, 190 FA
1301 | MarketID LiRZEME] Exchange DIEE AR TR
1328 | RejectText .26 )i [ 33 B String .26 5% P9 156
1362 | NoFills VRS /i VR B4 | int VR4S / fif R BB
1365 | FillQty RS /i RO Qty URES / S v A it
1443 | FillLiquidityInd R4S/ fd i br i int IRGh /i VR b
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Tag B4 W4 i 2R |
AR ESEF,HBMWEBE A E XN
MA
SZ I3 38 5 B 5 i STEP1.20_SZ_n.xy
. AR HER o noxy S BUHE B CRLE A, LR S W
DefaultCstmAppl- NN ) e e e
1408 VerlD A HE LN H | String STEP 22 5y 4% 45 1 B AL & TT 19 IR AR
er
A o IR B2 ORI R AR Sl (Verl.00) B,
ARERSEE K STEP1.20_SZ_1.00; 41 SZ
WEZR3E 5 FT B4 42 10 HLYE A Sl (Verl.
OB, AR 25 2y . STEP1.20_SZ_1.01
1472 | NewsID News M —FriH String News M —FRiH
0=Company News
1=Marketplace News
1473 | NewsCategory News 2 int 2=TFinancial Market News
3="Technical News
99=0Other News
NoComplexEvent- " "
1494 | VCM & i 14> $ NumInGroup VCM ¥ #H A~ %
Times
ComplexEventStart- ) . ) R
1495 . ¥ 1401 T 46 1 1) UTCTimeOnly V& 1 1 T 4 1 1]
ime
ComplexEventEnd- ‘ \
1496 . Ve H M 45 TR 1] UTCTimeOnly ¥ T 285 TR (1]
ime
1500 | MDStreamID 7% 1D String fT1E I 1D
1635 | MarginReqmtlngID | 5 i B i 4 5 String 5 % T (IR AR HE P
1643 | NoMarginAmt EML R EIERE | int 45 F e L
SR IR
1644 | MarginAmtType Xy int 22=MarginAmt 24 i 19 BUE K 5 4 %0
101=MarginAmt 41 i) BC{E A 7 FH 4 4
1645 | MarginAmt Xl Amt &0
8500 | OrderEntryTime VI E R A] UTCTimestamp NG
8501 | AccountSecPosition | F54 $ & Qty e foE
HEME 4
1=48E X i
DesignationInstruc- =15 7 38 by W4
8502 W84 char ! 7
tion 3=HLIEE
4= = {1 ] W 1
5= [=]{5¢ ] g {7 £
8503 | NumTrades SR B int 32 B
8504 | TotalValueTraded T AE 4 Amt N AE 4 H
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Tag W4 b4 Bl 20 Ui
8505 | LastPriceChange & 221k PriceOffset W A% A% 1k
8506 | TotalLongPosition | & #1454 it Qty BARA
IndustryClassifica- L N . P N
8507 | (AL ES String 7k i 2
tion
8508 | ShareFaceValue B ZE Price % 2 i
8509 | OutStandingShares SR AT R Qty AT E
PublicFloat- " .
8510 _ It 38 AR Qty T 38 AL
ShareQuantity
PreviousYearProfit- . .
8511 - 4 5 IR Price - 4 4 B A
PerShare
C YearProfit-
g51z | O NN okt g e Price A4 4 TR
PerShare
8513 | BidLotSize ST A Qty ST B N A M 3 Y R R
8514 | AskLotSize SR Qty ST BB N Sy O B 1 R R A
oo N , 9086 0 0/ B0 SIS 5T 00 4
8515 | PriceTickSize e =R Price R 8
0=HA5 MR M SEMEL TN RN S
Bl ik
8516 | PriceLimitT FRAN S B R he
ricel.imit l ype fir x&ﬁ char 1= %ﬁ{ﬁﬁﬁ{ﬁ%@[*ﬂ&ﬁﬁ{ﬁﬁﬁm%
Bk LB
8517 | AuctionPricelimit EEHEEZMIRM S float BB INSH
Conti sTrade-
gs1g | O g s | floa YESE TS IR A 2 8
PricelLimit
8519 | DailyPriceUpLimit | #KIig 4 4% Price oY H k0 R A A% B BR
DailyPriceD -
8520 If“_y Heerom B 0 4 15 Price o 24 LB B 9 00 1 T I
_imit
N=IE%#
S=ST I
P=PT i
H=SH iF % & 5 i if 2 7 SZ iE %% 5
TG
8521 | SecurityProperties W5 8 1 char T=RIpFEiLIES

7=S7Z iE%5 28 5 ik 25 16 SH AIE 25 28 5 Br
1% 3

L= EiJF B8 LOF #4:

D= [ 7 FF IR KU i 25 8 LOF k4
F=1E2 5 WA i a3 4
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* 45 BUEFH (2D

Tag W4 Iaf H S 44 BiE 2w 1 B
NolIndicesParticipat-
8522 do PECSTAREPE  m  mos NumInGroup T % 45 M08
e
IndexinclusionIndi- Y=M AN ZI8EGTE
8523 MAFE B AR Boolean N i o
| cator 8 N= 9 2 44 A %45 $0i 51
8524 | PERatiol AR — Float 8 —
8525 | PERatio2 R Float MR

G=Fi 3 %
IN=_E® IPO H g
IE=Ti{HE & PO H I
IS= &R & TPO H Il
NS= i i Bic & ik 7 A W
CV =T 5 4 {5t 55 3 it
CR = Al ¥ 4 fii 75 ol 5
EC=ETF H g
ER=ETF &1
EM=ETF {£IF 4 H Iy
ES=ETF {#ilf 4 #h %
EZ=ETF Wy I [l %% 4 [l 4}
OS=JFj X % 41
OC=H A E 4wl
OR = FF ik 28 3k 45 162 1
OL =il X 5 4 H i

4526 NonTradingOrd- 3 bl % T Siri OD=JFjit 2 = 4 4 2L e %
tring . 8
Type B3l OF = it =0 3L 4 0y B e A

OT = TPl 23k 4 1 #5151
OV=TJF it 5 4 3 4 7 46
RI= B B 474
WE=FIEATHL

WW = HUiF 81 %

WC= Bk £
BD=JR % A

BW = i 4 75 th )
PS=JC B #y i 25 Joi #f
PF= R {3 Bt H. R 25
RP= JC B 03 14k 45 e 411
RE= 03 fife #9 HL A
PO=TilZ ¥ %)
CO=fHIEHZEH
QBD=H#r A
QBW = fit i ¢
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& 45 HIEFH (2D

Tag W4 b4 Bl 20 Ui
. . e A 2B, HU(E Y
DesignationTran- . R e
8527 T T A2 R int 1= FE M 5K (New)
sype 3= 1 MHEER (CanceD
8528 | ParticipatingIndexID | 7 J& 8 0% String TE 5 T Ji 4 25009 4 25 AR A%
8529 | VotingProposal BENES int PR  BUATEF .0~999
8530 | VotingSubProposal BEFNES int BEF RS  BUETE R .0~99
B, BUETEE .
1=z
8531 | VotingPreference B W char 2:;%‘
3=
SaRAR L ey W N
8532 | DividendSelect VagAi Xy kY char C=84 (BRI 4540
U= 17345 (i th )
8533 | DestSecurity PN - A ] String T H 4 3 & e W i B A 7 AR D
TR KA
_ - A= FABUE
8534 | WarrantStyle 17007 ARG char E:Wk;i‘liﬁ
B=H % KA BIE
VNN I
8535 | WarrantPutOrCall SNSRI e T char C=1\Ilg
P=1ATh
. AUESE 57
WarrantClearing-
8536 | . BIE 255575 5 char S=iEJR 45 A
pe C=MALH
T-1 B % & A
8537 | NAV F A float T-1 H 54 09 By v B
e
T Ak 1 22 G B
8538 | TradingPhaseCode FED? e String i JIT AL 1Y) 28 S B B AR A
B ftag
55 CH i T 9% 8 800 Ak 55 X
8539 | ValidationCode M55 % int P WE 7R LI PSR R b i IR O
5 B 38 5 43 TAC 179 12 385 )
BIT= 2 ] 4R
BPT =& In] H it
BQT =& #i H1 4
8540 | ReqID b 55 1 R Al String QNE=4Z fii [l ¥y

QCA = A [l g 42 iy g o]
RNE=#]125 5
RNR = g [7] 32 5}
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GB/T 45252—2025

Tag W4 Wb 4 B 2 1
8541 | TransactTimeOnly i £ i 7] UTCTimestamp T £ st [k]
8546 | VotingSegment B GAT B String B GIT B
8547 | GeneralMeetingSeq | BEZR K& 415 String JBE 2R R 2 g 1
8560 | GateWayPBU LM S PBU | String 2 5y W % sk (VT 1) PBU
8561 | NoGateWayPBUs ;Z %55 ok PBU int 2 5 W e 5 (BT 1) PBU %
8562 | BeginReportIndex oA AL B String A3 X PAT R 4R T =

F5
§563 | EndReportindex | e WITHRER Ay BT A K P

F5
8902 | NoSecurity BT B sk AL int B3 i s B
8903 | DeliveryQty JBe 53 22 At K Ak Qty JBe 53 54k B i
8904 | SubstCash b= ATl Amt B R A
8906 | ExpirationType Y PR 2 Al int fﬂf;%i;ﬁ -
8907 | ExpirationExecInst | %44 iy = String B W Sy 2 BT AR A 3 S
8908 | ShareProperty JBe 34 o String JBe 03k o, TR
8909 | BidPositionEffect EFT bRk String KIS O bn ik AR RIRIN IS
8910 | OfferPositionEffect | 2 FEOARE String SR AT A SR EE
8911 | ExpirationDays I BR int HABR , 0 N K EL
8912 | TrdAckStatus RS AR RDRAS | int JE A HE AT M) AR 2
8934 | VersionCode JAS A5 String JE AR AR A
8935 | UserNum M P %cH int M P %H

TR R 10000 VUL A E LIS %R

10076 | ResendStatus LN INTN int AR
10077 | Resend Type R P int AR
10116 | BidApplSeqNum EH BRG] SeqNum L RLRG
10117| OfferApplSeqNum | 2 EIE KT SeqNum FITRILERYI
10179 | ReportIndex o] #fid % 5 String "l i id s 5
10182 | OrigTradeReportID PUIR 20 55 g PR String VIR A 5 % 7Y LAE B 3R 4 5

B 4R 4 5
10183 | PledgeeType AN Z#Y int g ONE 3
10184 | Contactor T YN String PR

AREA S LT R R E 12

N2

(A= N
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Tag W4 b4 B s Ui
BEER
AR & LT RN IR E 30 N
10185 | ContactInfo I & A5 2 String AN 01 BB I (A .02 ZEHE HL 3k
(A .03 TAEBRA HL R (S A0 (04 B R
B 05 1% B, .06 HL T HIRAE
10186 | NoMarginltems PRIE 4 £ B A H int TRAE 4 45 B A%
10187 | Marginltem PRAIE 4 5% B 2851 int PRI 4 2% H 28 51
10188 | MarginAmount LRUE 4 4 8 Amt PRIIE 4 4 5
[ br T & B X - , .
10189 | IMCRejectText N String =] B T 3 L35 X Dy 1T 3 4 448 ) PR 15 B
T 3 45 248 5 R 15 B
10201 | ChannelNo B8 AR A int SBiER AN
10202 | NoSwitch FF KA B NumInGroup TF =A%
10203 | SecuritySwitchType | JF %2 5 int TF R
S itySwitchSta-
10204 oy TP AR Boolean PAE S5
tus
10205 | EndOfChannel VISR S A Boolean P 25 AR
gt it & 15 b B A . . "
10207 | StockNum ” " int G5 H-Hk H A RE A L
¢
10208 | NoMDStreamID 7175 28 BB NumInGroup THE B8
Z ik ) B 4E % X, B o TXT. PDF.
10209 | RawDataFormat Tt I O A 2R String o x
DOC %
10210 | AmountStatus R A char 1=%4i A ] H

2= R
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Mt R A
(ERHE
N RINE S % L4

AL 2N R 225 9140
TE%5 2% S B IE 27 52 5y Bl S e b T 2 58 WA G5 152 5 2% U BUR R R SE 1A 1Y
1%x%%x%%%%*%SEP%W%Dmm%%%%ﬁﬁﬂmiﬁﬂﬁmih%%x%ﬁﬁn
%w%%%x%ﬁ%

[ =
ﬁ%?ﬁ%ﬁ% W S H
s s qu e
T2 55 B R RS ‘

LEAREETE Y

1 STEPFF ji#: 1 i STEP

WS 5% N RS

Wi 2 5% L

[ e |

L

SB35 8 1 R G5

ShER3E 5 P I STEP

B A1 NMAWRESZELH
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M R B
(TR
EEHZLH
HE A S L B,
* B.1 EEHEXLH
454 NoSecurity AltID USRS 5L
-> 455 Security AltID >
- 456 Security AltIDSource ->
Al B R R

454=2¢(SOH)»455=600600¢SOH)>456=101(SOH»455=000001(SOH»456 =102¢(SOH)
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Mt %X C
(ERM
T E R F

PATR S SR o A g AR A B

char * GenerateCheckSum(char % buf,long bufLen)

{

static char tmpBuf [4];

long idx;

unsigned int cks;

for(idx=0L,cks=0;idx ¢ bufLen;cks-+ = (unsigned int) buf[ idx+ -+ ]);
sprintf (tmpBuf, “%03d”, (unsigned int) (cks % 256));

return(tmpBuf) ;

)
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