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FEB xE 15288

BAMBIFMEE, BIELRE., — R THMEENEENEE.
BEROTLURERSS. HAf. B, BDEBFNERGEIIE,

HEVEWT:
ProductClass Char[1] 1 R
2 AR
‘3 BAE
‘4’: BPHA
‘5’ HAELIN,
StrikePrice Double WiTh. BIRGLNOER. REBZEINE LSRRI TINGE.
HARGEREY, HINGEUER. BB LIAE RS ER.
HEYEWNT:
OptionsType Char[1] ‘0': JEHBIR
1" Bk
2’ Bk,
VolumeMultiple Int32 BHNHETRY RS FZENE RSP RMINTRRI.

UnderlyingMultiple ~ Double BYIEME R,

IsTrading Int32 TR ERZ. 0RTFRS, HARZIRE.
CurrencylD Char[4] BANHHMLE. BaSHFCNY”, BRARM.
PriceTick Double /NI, SAMEIRR R/ NN AR,
CodecPrice Double mISELEN. FAMER, BFEIEE, —RAOEEEM,

ARG TR —MMS TRV RS,

InstrumentNo Int32 BYRD, E—N— SR,
KA SRR 32/ ZE B mAS R LAR M RIS = T L.
o FXZATIRIH(Field D=0x0102)BLARISSLITRIRBTFHFMEERNTHRER, RIRTZELIIRIMEAAERNTE. 4t
IHEEM—ERSER. BUNSIHHERET I FititaR, FaRENFIHEEEETXZARTH, BFSRLT
RSB NA32Z B EEISRIR RIS

FE 5] 1588

InstrumentNo Int32 BYmE, SELEEEPHNSLRIBIIAL,
LastPrice Double B,

Volume Int32 BUHE, FiItAXZHEBLMHIEHIFH.
Turnover Double AR, FIHARZRIZELIRMNAZ ST,
Openlnterest Double FEeE. RNZE8NEHAERRFRNEEE.
HighestPrice Double &=ih. FARZBEIBRIALERNRSEMRAN.
LowestPrice Double =&, SRR Z BRI BRI LR .
OpenPrice Double SHE.

ClosePrice Double SR,



FE RE 15288

SettlementPrice Double SEA.
UpperLimitPrice Double RN .
LowerLimitPrice Double BRSHRATT
PreSettlementPrice Double HEES=N

PreClosePrice Double HEWEZ,
PreOpeninterest Double FEFCE. ARXZEARRNZEARIEFE.
PreDelta Double FERZSLRE,

CurrDelta Double SELE,

ActionDay Char(9] WS REBRE.
UpdateTime Chari9] RIS RV RATIEL,
UpdateMilliSec Int32 RITEN =R RATE
ChangeNo Int32 HEISHTIBERERS.

* SRl (Field D=0x0103)BEGLHTIBRBPHABEINEFRER. DNFARBEEEENFE, KT SRARE
E—EMEEM LD, FERHETNERIIFNONERER. DMERERFINMEEMIREAERTHERITER
E. BATEREAN, N—PELRDNRENMIEAINTEREERERM. bidSRBNMIERL, SRIEMEINTS
=, askIEBNMERL, SMEAAINIRERIR.

B OMMREAR—NAELN—MEUANSHERR, MLUTEREANNS M RERESTENTDN R
ERHEN

FER £} ]
InstrumentNo Int32 BYRE, SENERISFIESLIRIBITR,
;iﬁﬁo
= BE:
Direction Char[1] AHWE_ 2
‘0’: bid
“1": ask,
Price Double INHEEAL,
Volume Int32 BHHE,

iE: ATERERPRIFF AL SEXFRIIE X IESE 2 2 A S HANIEXRIH,

5.2.5 I8 S1TIEE 86

SHIOBREITERERN, JABHEETIRERRENERKAIBETBIRY. FERE—R&RESILIEIRELR
105RIEETIBIRY.

FRAFEREANEIEETHIRNE, FSERATEEIRSAXEETHBEKHE. FaRXEETANESHRFITRIR.
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|

1TIRE i | | TEEARS

BETRISR(TypelD=0x33)
R EEEREENE S —MEBTER SRR, AUMRRERN— RIS R TIER.

(EETRIRSNRLE)

O — marEEsamE F—Q
Fria Ve

IREFERIURRE(FieldD=0x0201 )R TEES— LM, FERTHW MRS : StartPacketNoF(]
EndPacketNo, R-EEEHIARIEETBIRAIRS EER[StartPacketNo, EndPacketNo), REIAHRZ /NS
EndPacketNo-StartPacketNo,

FEB S 1588

TopiclD Int16 FAL.
StartPacketNo Int32 FaliwmS (B3) .
EndPacketNo Int32 ZRBURS (FE2) .

o S EIAMNE (TypelD=0x34)
RTINS ERENT R CRILETIEEY, SMNEREhES—MERTBRY.

(i F i} )(EndPacketNo - StartPacketNo)

N = EndPacketNo - StartPacketNo lﬁ

QO — Ers
Fria N

« iEFiE(FieldID=0x0000)RIIEIANRE XN —HEENE. BRAESERN, TRAXRREEEENE. EMDQPINYAEE
BRI TR, —RFEEGUMSERTEER. flt, EETRIRFEZERMIRPIGH THES.



6. IE=1TIEIRS

AETHRBA RN BB R TBRSHIE B SAIARR B MEMIRPH S AL AL,

6.1 MIRP#R3Zk

MIRPIRSLAIEEH B SRIFRAS RN B ERIF &

FE XE %A

RRLANINIRAS . HPE4a4MRRAL, (R44L(Flag&Ox0F) AR AS,
LRRAS 1. BMIPRIRIRA(RISE44L, Flag&0x10)/iH B EERIPRLL

Flag N RO R A A SRR — MR,
I R SR R — NS EMIRSL, HA TR SRR,
TypelD e RS, AT, e tE— R,
Length uint16  IRMIAKE (FEIERIEL) .
N o, | BIES. HSEE—RE— M.
OB P BT SR S TR S
TopiclD Int16  IZRSAPEIENTRERNFEEKED,
SnapMillsec U6 MRS RIBR AT, (OBME SO PR BT IR SR AT R,
SnapNo B2 ARSI, ORI R SR RS,
SnapTime U2 ARSI R, YRR PR BT R S AR AR ],

CommPhaseNo uint16 M 1980501 B01HFFIARISEZ /KR, RLFERIERIRRZH.

SREIERORS. RESIRER ORISR MER.
HEPORSESIRZHRFEMT A0, BXKELES OTIREINI.

Reserved Int8 {REB=75.

CenterChangeNo  Int8

MIRPIRSLARE 9241775,
SNERMIRPHSIHANE, $ERYRIXMIRPHIAEBDHNE. FRFEKEIMIRPIR A A ST SRt THR S

=

6.2 IBE1TIEIRSSAYLNGEE

BRI B R RS R R R,
6.2.1 10 HEIIRE

DETIRER OB, FAGIRE—MOIEE,

1L BEiE B (TypelD=0x00)



BMNOBEEER—NMOBHRSGER., (OBHRSII— I MIRPZIRYZ, (OBEE AR A A e 2T BRSNS RIT
BIRES, FEFIEETHEIRY, FALVOBHRMAEINTERYE. OBBRAMRSEGL PR mEFNRERRS oI thEN AP
FIRT BRI TIEIRE.

6.2.2 IRSE{TIRHEELIEE
B TBRSS IR R TIEXING, RAREORATAR, [ BERTETERr SRS,

I8 ST ERIFRES (TypelD=0x01)

IEETRRFTERE—EISEZSMERSENS L) N SUEETEESEMK. SIERITRRIFNEERK, TEDHS MR
ME, R—MEHRNGETIBEGEUARER— MR, SMGURETRESE— N SYURETBE R, BiZ0ZE
RENNMTERE) MIDNMERZE, BE—RVEMSISEMHEXE. BRomRTHmEsd, HEttSHERSHI—
Re

(B EITELER) (SN R E0ER) 2N (AR, S, ST, TR, Ko 8, BRI, BRI,
EEMNE, R R)<=1)7 0 <M

O aumgTEEs :/\,O—>O
e T0N<=M R

R :
B
FrEMEL :

SR TS St DO—> e
N | B

BRI
O
RS

1
—_

o SHIES1TEkE(FieldD=0x0003)FEEEARBIMSIEETHERS, —RELUUIRNR— ) SEETBITA.

FER B iHEE
InstrumentNo Vint BA9RE,
ChangeNo Vint HENTIEERNEETBNRS., EUNSYRBAETR, HSIRFSIE,

o BRHTRZIH(Field D=0x1001)BE T — M NETXMNFEHRIEIERST. DN RENBEMRIR TIZGLHTIEEGLT
BERERNDNFERNEN. —MDNTZNEMRRT oNMERE S AR — M LRERE. BIR—1oN
RENEHATREARETERMATENDMFEREN, AU MTRELOEEITHETIUBRES M DT RENEH.

FE -5 &t
ElLe it
BESBEN:
EventType Char[1]  “1’: &0
2 B

‘3 HHER.



FEB Xy =i

SLEETTA,
BB
‘0’: bid

‘1”. ask,

PriceLevel  Vint  RYSIRE. MITRAHOREEN, REBRIDNFAOBRGHTRIE,

NS,
PriceOffset Vint PRSP RYEA LR SRR T XN R TR IRB P RFSEENE S D1 &\E
MurImi. BI%ESN, WSLARNEN @REESEEN) +n* (RNEINGD) .

Volume Vint REE,

MDEntryType  Char[1]

(ERDINTENEMHFIIRRREGLTRIRBHPINDNRERZMET, MRESLITRRBHHNDNEREESTE
. DNFZDSHFIREN—NFSE, FENREDNTZNSGFIRIESNRIVER=EL. BREERD
MRENEHRELDNRE, MZFRERO N RENFHRINFET. ETRBAIEFRBERS N RENSEH
FRAIHTIRIRSP DT RS R BRI,
HAZE— NIRRT LU LRSI RENSHAR AP RZIMTRES M RBNSBEREFH DR, TE
B, EITEREASNERDRSH20NEGHNRE—RF, FEFRERMUNSNTRERRETRLE, &
FET AN INRZNEM . DINTRSHRIBN S RISEEN23.00F 18/ EFM0. 501 THRIS.

5%920 5420

ML HmE i M AE N

25.50 5

4 1 8 1 25.50 5
I 1 2500 10 5 1 2500 10
2 1 2400 20 nek| 1 2450 15
11 2850 10 3 1 2400 20

1 0 2200 10 r— 2 1 2350 15

2 0 2150 15 1 1 23.00 5

Bid| 3 0 21.00 20 1 0 2250 5
4 0 20.50 30 sid| 2 0 22.00 10

3 0 2100 20

4 0 2050 30

EventType  MDEntryType PriceLevel PriceOffset Volume

1 0 1 -1 5

3 0 3 -3 15

1 1 1 0 5

2 1 2 1 15
STt

TEEFIREITFERERIE NN ERENERE, IMFIES AP mEERRE AN R TEN.



s AHE ML AE i

3 1 2500 10
Ask| 2 1 24.00 20 1 0 1 -1 5

1 1 23.50 10

1 0 22.00 10 i
Bid| 2 0 21.50 15

3 0 21.00 20

EventType MDEntryType Pricelevel PriceOffset Volume

3 0 3 -3 15

i AE s

ML AHE A

1 1
3 1 1 1 1 0 5 Ask 2 1 24.00 20
2 1 ——l—— 1 1 23.50 10
1 1 23.00 5 1 0 22 50 5
1 o] 22.50 5 Bid | 2 0 22.00 10
Bid | 2 0 22.00 10 3 0 21.00 20
3 0 21.00 20

®
EventType MDEntryType Pricelevel PriceOffset Volume
2 1 2 1 15

&£920
ML e A

i AE

HPEWREFIEIER: ——REMEAMNMERZNEETZR, BHAONMRARNERAEDLEX, FEEd
BEREEMA. W LEAGIFPAIBId21.00M18K; —RAMESMREMEEHSNTRERNERIREAER, &
BERFSE, WIEF. W ERPIFEFRFAISMNERFAIASKH25. 00 EFEPELRREEK.

o FXZZHREAH (Field D=0x1002)BE T —MRMBESHIEIENS. RMESMERE T RITRFHIRHN. KA
T RRETFECENEN. FHRATAXEEEXRNEERE. —MIBEUEERITRTRERE— T HRRIME
LS

FE xXB &HF

LastPriceOffset Vit SHFINMREBE. mBHETAIE RSN FRE NS EANMERIGR.

VolumeChange Vint BTN, PR EER T E— P ETIRIRIRPRIAAZ 2RI L.
BRRiZ(En, WERE= ([REEZE) +n.

TurnoverOffset Vint PRAZERERAL. BRIRI%(EFIN, NISEPRALAZER=(FRAAZEN)+ (P32 B-TRAAC &)

(JRAEREELENT)+ n*(BR/NETNL)) (G EI3RED).

OpeninterestChange ~ Vint  JSGREH, SRFORIENT L— A4(TBRIEHSORIT,

o mRffilf(Field D=0x1011)B 3T HENENEMHEERS. KRENZNEHRIRT HZITETHESNIENR. F
HREFNESN. —MIBEUEEITETIRSRE I ReNThEH.

FE XB &



T ST

HighPriceOffset  Vint  EEINRIRE. RN ASN R TP RS,
RHEAEl FieldID=0x1012)/ A T BHEN TANEAAIBIRAE, RIF(N DFE RN T FA T EFRIR RN,
BRI ITOREN, — IS SOERTERRS RE— RN T,

FE B EE

LowPriceOffset Vit REIIFIEE. RISSHIE N EHN R PRI HE0RTS.

FRf(Field D=0x1013)8E T HEMNBESHIEIERNS. FENMHBESHEHTRRITEPNSHE, T
ARFARNERHE. BHRABTHIBFEN. —MIBESLRBEITRTERSRE—AENHASG. —RER
T, —1RZHF, KERSHARFAENEESMH.

FE xKB &HF
OpenPriceOffset Vint  FEMEBE. wEBHEIMEXRSNERZNEMRRIEAANTERIRE.

B2l (FieldID=0x1014)8 & T WENHESHRIETE. WENHESMHRME T ATHETHSKE. SHAEN
SEKEN. —MTEEUBETRIRSRE—TRENTASHE. —RERT, —IR28+, KRERSHI—
IRWERANRES

FE RB &HE
ClosePriceOffset Vint  WEMREBE. HEHETAEXESNRENEMFEIANMERIGR.
BEERINDE (Field D=0x1015)8 & T BKEIRINBANFHAIEUE. SKERINZNFHREE T SRIEKERN. SHRE

FERIERINT. —MTRELBREITRPRERAE I RERN TN, ERSIKEMEREENRIT, BI—1%5
B, BKERN—RERSAE. ESHKEKEREESR, R—MRZEF, KERNZNTESHIEZX,

FE RB &
UpperLimitPriceOffset Vit  BKERINMEZE. WIEHTAIRXBE DN RENFH PN SRR,
EXEHRINMDE (Field D=0x1016) LA EREMEIRIN AN . EMERINBANSHHRM T SRBIEMERIN. SHFRENER

ERIT. —MIBELBEITHRPRSRAE NGRS, EFSHKEEREIERRRE T, B—1R5H
B, BERN—RERIFARE., EISHKEMEREIES, B— 285, HRERNZHITESHRESR.

FE R &F
LowerLimitPriceOffset Vit  EXERINMEIZE. WEHTAIENBE DN RENEH PN SRR,
E8 1l (Field D=0x1017)BLAHEREENHES . EENMESHREMTRRITHETNSEE. SHREASEH

Z8M. —MIBEEETEIERSRENEENWASS. —RERT, —\RZH+, BRERFLHMW—IRE
BiINESM.

FE RB &I
SettlementPriceOffset ~ Vint  ZEMEZE. HBHIVIEXESNERZNEHPEHEANSAIRD.

BESCEIH(FieldID=0x1018)i§%3% T EESLEMESR. ESLEMESHRM T ARITRTISELRE. SHATHEHE
EXE., —MTBEEETETPRSRE— N EIEWMASE. —RIEXT, —1RZ0+, RERSHI—RE
SLEHESH.



FB

CurrDelta

xB

Double



7. BHNSKRE

RENBEFREERFEITRMMIETIEN—LTE, SFERPITRTHEREIERE. TERSTEMETEHORE
BUES.

7.1 BENidE
PSRRI T

1. B STIBIR . IMAIEERVERE, FHABKMIRPIRY, HEFRSCEEENEETEIMIRPIRI, &F
TREPREITEIREPOSHEN, NREIEEAIETORSIIBETRIRYE, EFFREETF ENEFEER
REEPORSHIBETIBR.

2. EERER. STEERRSEITCPIER, FRERIEKINEER.

3. REBERN: ERETERRBEDEEIRMIIERITIBIRE,

4. BiEFROERIA . EREIINERTIEREBAIEED ORS SIEFRIEET BRI PI—8. URA—2, REL
&2,

5 WBEFRETIR: TArERRREEM L, WREFRIEEITEIR.
1). NE/NIIRSURSIZE AN TR E
2). NRRBTBR X m SN THFTIRBPRIBERNEHRS, WEFR. BEEERNRESXTIRERN & RSH
w3k,
3). MEMMEETHBR RS HIBERNEN RS+, G, RBPERT, HATRIKETELE. (SHTRIKE
MEETY)
4). IBRIR SEEIFAIEIE E1TIBIR .

6. {HEEEHITTIE . PRI S IR EIRIIE 21 TR L.




TEEARS | | EETERS BR{TEE i

' IONZEREE

(IR RITIEIRS, OBMBY
| URBRITEIR, FER

| sTcPiE |

EERS L

| | BB, MRS |

| BRER | |

BREE

i SRR, UWEX

L REREEEK \

weEEmE L

| : | BASE SRR iR

| i <~

| ; R e e T

: : | QMBI B TR ST

| : ]

i | EEEEERS, OBES

| ! | QMBS R TIER
TEEERS | | BETBERS BP{TIEE G

4==E
7.2 1715RE
RPTE— LA, BB, R R ST S I,

7.2.1 REGIRE
RIRIRENSBSEMIERN, BENTEEARSEARIIES, ERIRB0ENH CARIERT1S.
PRI 7 SRR E AR AR

o HIAKERIBETHERER,
o BEITHRIRSAVOBEER.
o REHIEPOTIHR

IRERIRE BRI TRAIT :

1. FEERIMIRPIRY, BFATEIEETHERY. RETETEISEEROSHRKL,
2. T EEIRSERSNERITHERR. MRERKY, FELEEAER.
3. NSRS,
4. ETFERSRNENERTHERR, IMFOREFRIEETERS:
1). BRRIREPRIEETIRRHRS, ERMERS/INTHFTZRmSIIBETIBIRY.



2). MEASIRMEZIREETIBIR S HRBPRIBETBENRS+1. SN, RBPFEEFEWERTIBRE,

HEIPER2,

3). IR SIBIEINFFA IR B TIBIRY (MRRSUAINE, EREREMEIINZEEWR
5. YIRS SINFAMEFTEIFNEEITHIR .

S

) .

TIEEARS | | BETBRS BPTEE iE
| | EERREEEY, UMY
: | '%:ﬁt%ﬁ'ﬂ%;ﬁ:z
| HEREAER l
| | EEEETERY, IR
CEEMEE 0
: : ! AMBEFRIEEITIBIRY
| EEEREEY, OBHEX
| | | SBIEIORIE B TBIR ..
| | EERTERL. DU |
TEEIRS | | EETBRS BAPTEE iR

7.2.2 IRETIBHEIRE

IRETRIERTETEERRSERNERAEERIGHTTERE. IBETRINERSTEERTROERETHERY
ERAIER FRIREIRE.

IBETRIEIREEMIILRINT

1. FERIIMIRPIR S FHEFIRETIBIR Y.

2. ERRAEETBRANIRRS, EREEERERETEERRSHIBHNEZIEETER.
3. IEInFPA B SR BTN R EERANB BT IBIRSNE TR L.

4. YREFGMIRFTREIAR S



TEEARS | | EETERS BR{TEE i

| EERRTBIEY
_ mmEmEK
RERRIEIROL, OBHR
|

AMEEERIRE R TIER

AMBEFRIEEITIBIRL

| ARSI A TR ...

TEEIARS | | BETERS RF{TEE iR

7.3 EURRUIR

SAFPREEIREE BRI PSR ORSAKEBIEN, RPRETHEDOTGR, BRERBISETERSGT, M
KFEIEP ORSHIZNIER.

ERZAEEHIER OGRS, TRESHAREREEIRES1TER. BRAREEROIRE, NEHS5TEES
IRSEIEUTCPIER, AEIRGRNERTHERRE. EEFMANMTERECASE, BRNEFEEEIEIRIATRRE
R OTHRE IR RR S A TIBIRAR.

T APZUNNFIEHRORIERE, SNARESIEF OIS EKAZIFRIEETE.



8. L&&Rig

RIEN BT FEINTEE iR BERIMYAZEONE. a1, BEKER:

FdTecSys@sfit.shfe.com.cn
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