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o REBEFENE(FieldID=0x1002)8&— XTI RBAIY A RN ZIE R,



FE
SnapDate
SnapTime

SnapMillisec

R HEA

Char[9] KR, BXA"YYYYMMDD\0"%
Char[9] XKEgdia)l (BIFR). B A"hh:mm:ss\0"s
Int32 ETRRFERTEL,

B EITIRIRSIR S 1H(FieldID=0x1004) A IR EMR HATREEF, EETHRXHNEHNRES. XEWESTREARTRE/NTF
FTizmSHIEEITHERXHNRRES.

FE

PacketNo

E3id) iER
Int32 EETBIRXNRNES.

BYE R (FieldID=0x0101) B URIBENTHERBHINESAER. 89EEEESANEXBEEMYUTIMNERRES, —RE—

R 5 BRFRERE,
FE
InstrumentID

UnderlyinglnstriD

ProductClass

StrikePrice

OptionsType

VolumeMultiple
UnderlyingMultiple
IsTrading
CurrencylD

PriceTick

CodecPrice

£
Char[31]

Char[31]

Char[1]

Double

Char[1]

Int32
Double
Int32
Char[4]

Double

Double

e
BHUNE, SONE—IRRFNH, EHMREXREUSONERS I AXNNEL.
EhhEam UG,

BHMENTMEE, BEYEE, — =R THAE&YREER,
BB LA, BN, 4AE. BDHEA. HRRRIL. TAS. EFFIE#HE.
HEVENT:

1 HALR

‘2. HAM
3 EE
‘4’ BNEA
‘5 HAFRI
‘6. TAS
7 EF)
1

EE
WITHh. BINEANTH. RN GLNRITNE.
HARCEEY, HANEANT A, BRERE A LUK E .

HEYEINT:
‘0': AEHAIY
10 BiK
2. Bk

BHUHREFRN TASFZENES S DRI,

BYEMBE MR,

MHRER 7. 0RTIFRS, AttAREIRT.

BUNHHAREL, BRI CNY'MIZE, CNY'RTART; TERTEREY.
RNREil. BANEOARR/NEEHN IHIERF.

WIDELEM. RARER, BHTEEE, —RAEEEN,
RIEEETHER— MR FERINREFRITE L,



FE -5 e

InstrumentNo Ints2 BYREE, E—WN—NELNE.
R ELIEI ARG B 32U FE AL D R LURL VRIS = T 5o
o F3Z{TIRIE(FieldID=0x0102) A LIRIZ S LYTTIERIBHRIFIEEAITHRES, RIRTZEYHRIHRHBXMNE. HiIHESMN—L&
REER. SONSITHERET —IRITIER, TeiRHIAITHEERETX S B#ITH, BMSTNESMNERZBFEE
E NI NES

FE xE Pl

InstrumentNo Int32 YL, SENEREPHNELIRIEIT R,
LastPrice Double =T

Volume Int32 BUHE. FITERZHELERRHEIFH.
Turnover Double MR ER. HiTARZBHIZELINMR I
Openlinterest Double BeE. SitZaIBaiEmaPNEFe,
HighestPrice Double =Effte HitARZBEBFNLENRSHRN.
LowestPrice Double =EN. FitARS BRI BfNLENRERRMN,
OpenPrice Double SHE,

ClosePrice Double SR,

SettlementPrice Double SHHE,

UpperLimitPrice Double KIEIR Mo

LowerLimitPrice Double BRISHR Mo

PreSettlementPrice Double FELEE,

PreClosePrice Double FEULER

PreOpeninterest Double PR E, ARZEARANZENEEE,
PreDelta Double FEE S,

CurrDelta Double SEXRE,

ActionDay Char[9] s &4 HER,

UpdateTime Char[9] RIEEBCRFYLRETE],

UpdateMilliSec Int32 =gl o Y VP ERE]

ChangeNo Int32 HAIANITEREBES.

o SMFRIH(FieldID=0x0103) EHESLITTIHREBFHFABDNERER. PNRARBEEENFE, FRATHRORBEE—TENSEE
I EHDH. FAREETFNRHEFNINERER. PNREEFHNBEDREANTIITENITERE. RIRITEREAN, N
— M EUN SN RE2NMEUHNNIE R EEDER. bidBFRABNMEL, REEUNNERS. askFMENMEGL, SN
g (Ro
BN EEAR—T AR LN —MEUNNMEERERS, FIUITEREANNDNRESRSFEZINT DN RIAKESG,



FE 3] AR
BHHRE, SEAERIEPHNELIRIDIR.

InstrumentNo Int32

EFLEHM.
N HEVESEHE:
Direction Char[1] .

‘0’: bid

“1’: asko
Price Double MBI,
Volume Int32 BHHE,

A TIRRERNFAALSEXFRIEXIFEER 5P SRR,

5.2.5 I E1TREEIITHEE
YHI D EMETEIREKRN, FJLURETIESTIEETIHEEN Bkt E]
15IR

BARPEEENBIEETHIRXEY, EERTEEIARS

TERX. FARE—REZHUERES10FIEETT

RXEETWERES. FARSEETANERRH#ITR 5.

E

IEERm | | TEEERS

TEERE | [ TEEERS

1S EFifiER(TypelD=0x33)
FEEREENEE—MEETHERSGTRE, BLUNRESN—RTIEETHIRS

EE

(IBE1TIBIRSUTIRE)

O—> #EFERmRE ——>0Q

A E7]

. 1“%1?F?E3‘cﬁiﬂi;€(ﬁeldID-0x0201)I‘?T@/E‘—AIF@T‘%E%I‘, FEETH MRS StartPacketNoFlEndPacketNo, FRRE

TR E1TIBIR XY S SEEIZ[StartPacketNo, EndPacketNo), S ZEIEIRX MR AEndPacketNo-StartPacketNo,

FE ] BiEA

TopicID Int16 E-lavitN
StartPacketNo Int32 FalkXHms (B8),
EndPacketNo Int32 HRB|XES (FEE).

1 EEIFNE (TypelD=0x34)
Y BEWNE L ERENH RN BTERY, SMERETEE— MYBITIBIRY.

E

(iﬁﬁﬁ ﬁz)(EndPacketNo - StartPacketNo)



| N = EndPacketNo - StartPacketNo Bl

Q> & | ;LO

A N E5]

o BRI (FieldID=0x0000)RYIB A AR E XK —#FIEiE. BAESEERN, JRRLEERHIE. [EMDQPIHYAFEXT @A
HITHERD, —MRBEIFIMEEMTE L. I, BETRRCEZRBMIRPIHIGHITHED,



it =2 4= o
6. IBE1TIBIRSS
AETHRR(TRIFAN AL ETIBIRS A E BEFEFAREE BFHIEMIRPIR S HIIE4E A%

6.1 MIRPR3Z3k

MIRPIRSCKH MR B E N FRAB KB MEIEENIRFIT&:

FE 3] AR

PRRMUA RS, HEFS4M A4 NMRIAL; K411 (Flag&0xOF) AR E S,
HHIRAS N1, B4R REAL(ENSE4(L,Flag&0x10)/H BELERIMR L,

Flag NS iR O R AR A B R —MEX,
MBRTESIRXNA AR —INERIIR . HR3MAFRLERER.

TypelD Int8 RHKD, ENESEE, B—RR—MEEME,

Length uint16  IBXEKE (FEIEREK) .

PacketNo Int32 TERX S, SEE—tRc—MEETIEIRN. OBHRSXOERASMEETHBIRXIITHERX S,

TopiclD Int16 ZAR AR EIERTTIE A E RS,

SnapMillisec uint16  HETEMITIEREBNZFRETE, OBHRSCE B RMEETHERXPHNZEFRETE,

SnapNo Int32 LR ERUEETENREBES. LHHRSOCEASMEETBIRNREBES .

SnapTime uint32  HEIEMITIEIREBAVFORETEL, (OBHRSCE B RIEETIEIRC VIR KETE,

CommPhaseNo ulnt16  M1980F01B01BHABHEZ /LR, BURTHFIRZH,

YHETHIERORS. REHEROTRIER TER.

CenterCh N Int8 . _ N .
enter-hangefo | n HIRR OB ESIRE A RABITN0, SREENIER ORI,

Reserved Int8 FREBFT,

MIRPHRSK K E 79241 F 5,

SORMIRPHR SR INE, 8RR NMIRPIRXIAERDWANE . AP TEREIMIRPHRSIES A A RSOk B S A TR AR

= /- £
6.2 I =1T16RZBYThEE
ATENNBIEETIERSIBHINTIsE R EE Bk
6.2.1 10VBkIhEE
OBKIhEEROBE EME. Fa83fkxEz—M0E0E .

iOHEE B (TypelD=0x00)

SMOBCHRBR—MOBHRSAIR. DBHRXA—TMIRPEIRX (OBGHEARMENA P Al Saitg 8THERSKERITERS, &
BFEETHEIRN, FRLLOBHMRXX A EIITERX S, OBHRSBIIRSCKRRYIR X 4 S FIRERSR S 7T thEh A 7 #U BT S i TR



6.2.2 IS 1TISHEIXTIhEE

BITEHEINE, RRITFANRFINER, R BRARFREITERPT BEXEETE.

1 E1TIRIRSIRHE ST

1T1BRIF;E 2 (TypelD=0x01)

IR SMETEEN SR N AL BTEABEN, YEBTERILERRA, BESRS MEX, F—
MU EHITEERUARER— MR, SIALNETERRA— P SLEBTELATE, BIEHRZINNITIERE)

MIDNREEE, BE—RIHMSAEHEREE. BRONKTHERI, HUEEERSHI—R.

EETHERIEER—

(BLIE2TIERF)(H N
irg‘—ﬁz)<:1 )>O/\<:M

TEhig) 2N R B, R g, AR, Fr A I, U R NI, BRI, BRAEAR 5, S5 482, B

O—>

/

p
TN

Sk

II]EK
D
q i

Fﬁ%t:}a—%{)

15—

w,>_0/\<:M éél:

RxEEE k-
BENE :
BENE :
Fa a

BLEBITERE

S ELE L\'Q_’ Wi O

BKERIE

SN g

HEME
REREE

o BLEEITIRIE(FieldID=0x0003)F BB GLORIBMELEEITERS, —MRALIRMR—NELEETHENAS.

FEB
InstrumentNo

ChangeNo

S

Vint

Vint

HieA
CEEACH
HEfTEGLEETIBNARS. ENNEYRREAETUN, KSINFEE,

o SNREENA(FieldID=0x1001)EE T — M NRENEHIEIERD. INMREBDEHRRT ZESHINTESHITHREND N

THEFRRT DNMERE—FENE—MEALLNER T, RBIR— PN RENEHAIREREET

RERFAIBENDNERESZEN, FIU—NMIIBEEOEETRFAUEES MO NRENEMF.

REENZN. — 2N
FE e
EventType Char[1]
MDEntryType  Char[1]
PriceLevel Vint
PriceOffset Vint

&

E ALt

EESEEA:

0 10

2 B

‘3 fBRo

EEH Mo

EESEEA:

‘0’: bid

1" asko

MADRE. MIFHARREIE, REAX MRS JIAAH TR

ERIVAE -
LRI EN KRR AEN T N E R TERERR R RRISEEN G 2 0N RN BRI U R,



FE 3] &
BRigzEAN, WEFRNHET (RERDEEN) +n* (FR/NERMML.

Volume Vint RE=,

ERADNMREDEHFIIRRRENTHEREFNINRESLEUN, MZRIESHITERBFHNINERES TR HNERE
NEHFINSEA—IES, FERIEDNREDEHFIRIEINRNES TR BRERRINREDEHRERIN
RES, WIZFRIRRD N REIEMFBIRFEHETT, ZFTRBANEGIRBER DN REEHFTIHITRRHRD N RIESEHRLID
2o
HNNE—IF KRBT SMAER DN KRB DEH URAB A NIZIOEARES N REDEAREFDNER. TEP, ETHE
RENNEFRRES N0NENR—XTR, FEFRRBERUNDNERERAXETENRE, FEFETENINKREEDE
fro DMEREAHRBNRRIGEEN23.00M &N B EH110.50#H 1 TR,

B£920 B£920

i AE s i AE s

25.50 5

4 1 6 1 25.50 5

ack| 2 1 25.00 10 5 1 25.00 10
2 1 24.00 20 ask | 4 1 24.50 15

1 1 23.50 10 3 1 24.00 20

1 0 22.00 10 — 2 1 23.50 15

2 0 21.50 15 1 1 23.00 5

Bid| 3 0 21.00 20 1 0 22.50 5
4 0 20.50 30 5| 2 0 22.00 10

3 0 21.00 20

4 0 20.50 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
SihET

BEPIHEEITFELENE N DN RENRG, FLEN AP HRENRENSNDNREITER.

XN
dl



ML AHE s i e g

EventType MDEntryType Pricelevel PriceOffset Volume

1 0 1 -1 5

N

EventType MDEntryType Pricelevel PriceOffset Volume

3 0 3 -3 15

i AE i

i e g

EventType MDEntryType Pricelevel PriceOffset Volume

1 1 1 0 5

—-—.

24.00 20
23.50 10

Ask

oo o|l= = =

W hN ala

23.00 5 22.50 5
22.50 5 Bid 22.00 10
Bid 22.00 10 21.00 20

W N2 a oW
[SIRCRNT] IS

21.00 20

L
EventType MDEntryType Pricelevel PriceOffset Volume
2 1 2 1 15

5920
i FHE s

ML AHE ik

HPARRESEIER —REFMESNRENZNETZ R, BHAONKRENEETEI LER, REATRETER
Fo 0 LARBIFHEIBIdF21.000084; —RFFIE DM REMIBL A NMTRENE BRI ER, TEBIFESE, ¥AE
Fo W ERGIFEFEHDNMERPIIAsKF25. 00N EFEFRBELELET .,

o AUZHEEIE(FieldID=0x1002)8E T — PR EEHNHREAS. AXMESHEETRZTHERNERNRN. HXEH. HXE
MIFEENTL. EERTHXEEEREUEIHE —MIBEUEETEPRSIAE T HBMESE S

T BB FF
LastPriceOffset Vint SHNMEEE. FEHFAMNEXERNRE DS ANIEEIZHE,
VolumeChande Vint BRREL M. EMFEMREEN T LE—1ENTHEREBRNRRENE K. RI&IZEAN,
g MR E= (RRZE) +n.
RRENE . BRIZZEAN, WLFRAERE=(FEMEN)+(RRE-RERE)
TurnoverOffset Vint

(RIS EEN )+ n* (BB TN L)) (FLITER)o

OpeninterestChange ~ Vint  #HEE% ., LFMMFECEMEN T L—PNESYTHERBHFHCENT K,

o mEfHE(FieldID=0x101)B & T &N EHEHHMIENT. RENZEHEFRIRTHXTERHNESNNEL. EHERAB AN

MEREf. —MIBEUEETEIRZRE—TRENZEHEN .



FE 3] &
HighPriceOffset Vint ReNMREEE, HBHNMBXRDNMEREDEAFPREUNEEIRD.

RIEMiE(FieldD=0x1012)B& 7 RENTIEHHEIERAST. RIENTEHNEFRMT HRTETHRENNZL. SHERB M

BN, —MIBELRETEPRZRAE—ITRENEHDEH

FE xR &
LowPriceOffset Vint RENEEE. HKEHXMBEXRD N REEEFPIEGINREIZRD,

FrRfE(FieldD=0x1013)B & T AENBEEHIBIERND. FENBESHRETHRITEPNSHR, RRIENARNE
ZWE. FHABNEAREN. —MIBEOEETRIRSIE—TAENHINESF. —RIERT, —IXZBH, &RZR
UM —RARNHES

FE -] i
OpenPriceOffset Vint FENREE. HEAIMNEX B NREDEFFIIEUNEIIRE,

Uit (FieldD=0x1014)8 8 T WEN BEEHHVEIE. WENMESHEMHTRRTEFNSWE. EHRERNEBKREN.
—MIBEUEETEPRSIG—MTRENHINES. —RERT, —IRZAHR, KREIASHARBENBES .

FE £ = pEs
ClosePriceOffset Vint WENREE, HmEBHRNEXERNRENEHEHIEAIN SRS,

BRI IH (FieldID=0x1015)81E T HKERN BEHE VLR, FKERNENEHRM T SIEUKERN . FEHABKERN.
—MIBEVRETRIRSIE—TRERNESNEMH. ERFSKKEREENERLT, B—1TXZ8H, KERN—ARRE
L, ENSKKERFESR, A—IXHEH, KERNEDATESHRZ R,

FE xXB &I
UpperLimitPriceOffset Vint HERNMEEE, RwEHXMBXE S NRE DB PRIRINIERIZRD.

EX{S RN (FieldID=0x1016) A UHEIKFIRN LN E M. BKERNBEIEARE T YRNEKERN. FSHERBTAKERN. —D
TRENEETHEPIRSIE—ITKERNEIENF. EHSHKRKEREENERT, B— 1589, KERN—ARERFTF
T, EEISKKEREER, B—IRZAHR, KERNEHTEZIHIZ R,

T £ &%
LowerLimitPriceOffset Vint BERNREEE. FHEAXMENXESNREIEHRRNIEEIREED,

LHMH(Field D=0x1017) B URELEBNHES . EENMESMHRETRTEPNSER. EHERBNEALEEN. —
TRENEETHERIRSIE—NTEENHIAES. —RIERT, —IX5EF, KRSBIAZLAREENHES T

TR i) &%
SettlementPriceOffset Vint ZENREE. RIEAXMEXEDNREoHEHFRAEANIEEIREE,

ESZEIE(FieldID=0x1018)HE T EREMEE M. EREREFHREMTHRITREFNSERE, EHRBNEEERE, —
TEENEETERPRZRE T ELERIAESF. —RERT, — I X5EH, REIAZLU—REKREHEE.

FB 5] &

CurrDelta Double BLE,



7. REh5RE

FENBEFIREEATAITHMAETEN—LERE, SFAFPITRTENRHERE. THEREIENHEP ORAEIRES,

7.1 B3z
AR EEENNEEIZNT:

1. ENHEFIEEITRR . MAEERNARAE, FREBMRPIRY, HEFIRCERENIEBITBENIMIRPIRY, ZEFIRETRFE
BHEROSHEN, MREMEEALBIERORSHILEETERXY, EFREEE, ENEFAERARETORESHIEE
1T1ER.

EEAHER. STBREWRSEILTCPERE, ERABRIBEREER.

CREEE: ERTATERETIODEE ISR THEIRR,

BEERIORIA . IOEFEIRNEETEIRBISIER ORS SFAEFIIEETHIRX P —. MRF—, REDE2,
RIPEEFIRETHE. EREERREEM L, MEREFHEEITEIRN.

1). MER/DBIRXR S E N R

2). NRBETHEIRUR S/ NTFTRBPIEEREHRES, WEF. BEREIRXAES ATIHEERENHRES BRI,
3). REMWIMNEETIBERUES NEERXENFES+1, TN, RAPZEET, #ANTHEMEIERE, (BSETBEREREED)
4). FERIRSCS BB IR B TEIRSC

6. FHREMITIR: SRR CSINFLEREIBE TR

a A ODN



TEEIARS | | BETERS RARIBEER R

' IONEREA

ERRBTIERSC, OBHRY

UIMEEITEIRX, HERF

- ERTCPIEE | |

AR Do)

: | EERETEE, DB

| BRER | |

BRME e

|  EEMBOINEX. DU

| RETER |

REREANE 0y

E | BB LR R IR

: | <

! ! | REREE SR REEIN RS

| | | RNBLETF IS BATIEIRS

: ! P

! | BHERBTIEIRC. DBRY !

! | | RIERIR S BRI
TEEWRS | | METERS APTIERP

7.2 171BRE

BRE-ERBRT, SBHTIEMRE. TRMENAXNSERBMEMEETHEHEMER M

7.2.1 {REBIRE
REBMEMNTES BITIEEM, EENTETORSTHENRER, ERHREBYEM FABESETE,
EHML TSN EIERREBIRE

o HMKEBMEEITHERXERX;
o EEITERSHIOBE,
o REBURP O

REEME RANDRIOT:

RFHRRMIRPIRY, EEFIBEETIERY. EFIERFIRHEFROSHEL,.
-ATREERSEWSRHNEITERR. MRERRY, FEAEEHER.
AR,
BT PRATKRNERHEFITIERE, NFLBEFIEETHERS

1). EBRREFIEEBTERNES, EFRMARS/ NTEFTZESHIEETHIR.

2). EMIAHRINERIMIE BITRRX S HREFIEETERMES+1. TN, KAFEESHEHETTTHERR, XIATRE

A WO N -
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3). KRR S BT IMF ML ETTIBIR (WRIRXAEINE, EREEBMEENINEEEHE).
5. REIRIR S I A IRFTUR R B IE B1T1R IR

TEEERS | | EEITERS RRTRER G

BEMBOBEL, LI

| REFIEBITHERX

REBEMIER

A

ABEFRIEBITIRIRX

AEFREIRIRYIEEITIBIRX...

L....f‘%.i...%ﬁ.fﬁfi??...!k‘%ﬁ?’%é@.y

TEERRS | | BE1TERS RARIBEER R

E1THHEMRSE

EETHNEEIETEERRSEAERNEERSCHTITRME, HETRIEMEIEERTRVEEETREXERNER

THIIREIRE
HETHHNEMERFNT BT

1. FEHRIMIRPIR XX H ETFIE B1TIE IR

2. E R KA E??IE?EYE’J?EY%G, EREETWFRETEERRS PIBHE XL EITIERX.
3. RIFF IR SR EE RN EH B ERIEEITHEIRAEFIR

4. g4 LIE%?LI&Z%IJE’HEYO



TEEIARS | | BETERS RARIBEER R

REREIHR, DBHRX

EFIRBITHERX

| REEWRIEBITEIRX

| RIBEFRIEEITIBIRX

ERRBIRRL, OBURY |

| AMEFTIREIRIAYIE BITIBR ...

PR RITIER. DBHR |

TEEERS | | BEITHERS RRTEER G

7.3 RO

LA EEEREETBIRCPISRIER ORS K EBEE, REAKETHIEROTR, APEREIEETIHIRXEY, NXEHER
RSB WIRST.

ERFGFREEHIRROTRE, FIRESSEAR ERKEINSDITERY. ARAMBIEROIRE, NERRSTEE RS ERE
I TCPER, HEWRMEMITIERR. AEMENTIBREYCREH, AR NEFEEEREINATRREIER OTHREIRR R
SHITIHERR,

A BRZUNFTEFRONERE, BNRESIEROIRER R EIFRIEETE.
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AXHENET FENTERFERENDNAREONTE. EEALER, BKR:
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