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B 533X S 3R 3R 1Y

1 SEE

AKRHERNE T A2 53 JIn 2% B S 2 T AT A 5 i A I e R B v 2 i o2 SCRIHIHE P9 2
BN T AR A B A AR R G . OOk Bl v i, B AEPLISE A7

AKRERG H TAZ 5 BT R G0 3 DA AR B8 2 [RIBEAT A 5 BT it (19 B A F R T o AS R vt vl LU 1428
DTS 23 BANER AT Bl IR B2 1 2 B R E A 4 A VLo

2 HIEMSI A

N BN SN T A SO N S AN R A o ML I 5 1R SO, AOFTE H I I RRASE A8 3¢
fFo FLEAEHMR GRS, HEFRA R ITE MBS & TARSCH:

GB/T 2659 {H 545 [ Aith X 4 FrfChg

GB/T 12406 K7~ A 4 A

GB/T 23696-2009 UFZ#FIAH A/ T H A2 %) iz il g

3 AEFMEX

IIUAREAE SCEH A
3.1 BXRHALMAE

3.1.1

BRt8 &% futures contract

FHAZ 2y T8 — 58 1)« R L R 4R S (10 I T A 5 A8 ) — o 230 0T 5 1 it PRI AR HE AL 5 24
AFRUEN B I TR AL

e BRTIKS . 507 A, WSR-S AT A R A O A fiE T .
3.1.2

BA153Z Z BT futures exchange

*E?%%??éihiE, AT A AL L G — .
3.1.3

£ 5 member

TEAS Sy T T AT AT by ACHI), G505 RN B8 G/ B JE AR LA

TE: OIAT S ARG, RARLA GRS I BN .

EREANAE S T NI 5248 2 I AR
AR RAE ARG I LA T A S B RS IR AT REANTE A
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ZHA client

T2 5 1/ NBGE HLR SE A4

W BUENENAT S, SRS 5
Wfex S, SRS, — AR A D %S
3.1.6

#%# speculation

R T BB Z2 8047 S22 N FR SRAG RN A8 24T 4 o
3.1.7

EHRIE hedge

SN GEH) 5P T8 2 B 5 07 A W3 TE & 20, DUATE Ak e — I a) il ik sz oy (37
N) TR B LR MR T 3 WA A2 50 B s K IR SEBR A A XU T4 25 AT M o
3.1.8

Bt &4 option contract

— T IR, AESE TR (EICTHE) BURE R I RS ZEARE (1 s ] I S G [A)D BY
A GEHD) PR = fa R . EXANEE HIHZ 5, XAMEBGRAHAAE .
3.1.9

HNIEMIE intrinsic value

FARAE T IR ZS S 3Rk A WAEENE - W AE EAR B AR 10 28 7= I T A 5 BB T B 2 Z 35S
3.1.10

B EANME time value

IXAEBUR) G 2 5B 43, Bk S A 25 1) 380 AU ek 1) A b PR A 5% R0 8 B R o
3.1.11

IANTEEAT call option

SESEAUIT 2 BBV 1 — I A [A], Herp SE7 SRR @3 RAG AR T AN A& SL45 L e A ZE 2 H ez
TR SR 5 [IRR IR 08 77 o ST 3RAFAUR A S 2542 RS 7 I AT RLT it i M A A A B Hh S P 1 %
I
3.1.12

TAEHEARY put option

FARLA [R5 B BRI T AN & SCES AR 28 I8 18] LR e O 4 oK HH AR e B0 IR AR 1 8 77
3.1.13

M THE market maker

&g L — LML AT G T, AR SR RISz, B R AL G TR A, B A AR
e RS EE W 0T A 20 1) L BE RS2 Y, SRS AT B REAS Zp 0 T B, S s 7 H T AR A
Gy 3 F 07 B I8 A 7

3.2 BAXRXZHWAKIE

3.2.1

RE order

23 BRSO FE I O 5 ) H K I S2 AT K.

T WEPF VLR, AWML 0] LA E AR R E T, AR HAg iy 3 ISR JE s SO 3. 3,
3.2.2

32 match

Fi A oy BT RO 5 D 58 J8 R AL B o

AT, ESRAFTE, ma BRSNS . A5 P
SRR PR AT T A4 5 B TR R
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VE: —ANET AR ESEXUT [, SRR EATE
3.2.3
FR3Z{TE match quotation
HHAZ 2 P R AT, b AR 2 T i H TS 4 A i oL E 2
3.2.4
R EEITIE order quotation
HHAZ 2y e AT, b SN AR 2 T 1 H A 2 B S SRS B .
3.2.5
R FIRT trade status
FAZ 5 FITRE BRI ANIRN R AZ 5y 75 sCadEAT X 43 RPIR S
T AN G AT LIRS B R, 52 CH ORI BUAS RS . HTIAS SRS S R a4 5 38 0
HEHAL L WASEE TN BIER S 5%,
3.2.6
R GFTRL exchange system
FHAZ 2y P A () ml DA ie o DA &Rk 453 =K, FF A 3G A I . (R oSN R S o
3.2.7
Z R ZY member system
2> SR AR n] LA In 28 ) Pl R 5 il 4538 3k, I HLRE RS 15 X i e 45 210 Y. 1) oS HL R &
3.2.8
X S BT exchange side
FEARVCER )P, & T A5 I KRG — i
3.2.9
£ R member side

AN BCER WY, & T2 RSN .

3.2.10

ELAZ 5 continuous trade

FRAZ ) IRt i), FERRBOR T, 37 R Y BTS2 RS AT R RS 1A D R
3.2. 11

EE5ZM auction
FRAZ D e b 1), et )G, AL TAS Y, TSRO AR S, AR SR AR R O
PSR RS ey S/ NRI AR BN E T S s Ja, 158 USRS I AZ Sy i
3.2.12
{RIEE margin
2 PR HEE PR UEAS NI, TS5 SR ORUE JE 20 5 45
T ARES TS R B U P .
3.2.13
BT fuse
TEAT i B, TWidgie sl R, W BN R 45, BRAT BRSO e $E DA BRSSP 555 A
T IX RIARE A B R A A T e BT I R e M S o R B — R R LA S SRS
BHTHEA M.
3.2.14
F|E premium
5 SRR 29 B 75 SCAT BT, wT A e SAS ) P A A % B TR (A4 1l o
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3.2.15

HITINHR exerice price

NOAT AU EEAT A, & RS L b R E R IR 38 2 BSAR [P 58 P IR AN A o AT AU B2 Fi e
e

3.3 BXRIRBBIAKIE

3.3.1

FRINIREE limited order

WA BOE TS R

TR FUGEFRE fikts sl IF RS B A AT
3.3.2

TR E market order

AN BRE ,  FIR T TP AR I B B LA A 8 N B S H TR R L

e ANBERCES IR F B HUH o
3.3.3

IEIRTHNIREE market stop order

76 H AT i A ik 204558 LS AS I, A S, AR iU i iR o
3.3.4

LIEIRPRIN4RER |imited stop order

76 H AT i A ik 24558 LS AS I, A S, 2R e PR R AR
3.3.5

HINEERINIRE market to limited order

PSR AN R0 7 2O s AHIE FEANRE AT R 7 DR B AR BA A, AR Fs B 4R R PR iR
3.3.6

mIFINMIEIRE best price order

AN NG BRE BT PR AR I B B — M A S N B S H IR R

e ANBERCS IR 3 F B HUH o
3.3.7

¥ 4RE average price order

PFROE T S 2 A I AN S R

e LT RGH AT ER A TT AR S iR A B, ERIATAS . HRANETF- 7 8 s P
Bt Ok BB B, AN BEE I FE BR A AN BB L o TR A AT A K U o
3.3.8

BORT£ERALAZ fill or kill

FOREERAT AT, A7 WA A S G R R
3.3.9

BIRTER M AXZE fill and kill

FTRBIRAL R AT, KT Jeii A2 IR 20 7 LA B4R B s 4k o
3.3.10

L HABAI good for day

TR A H S G B3, — YRS S B S, H S HGH AR g 1
3.3. 11

BUHBIBZL good till cancel
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Tl —HAN, HIZ S GBI XARE, 88 %G AR S 2R SR .
3.3.12

B BHARIESL good till date

T —HAN, HIEFEEHM &0 RPUHIEARE, B0 %A A4S 2R E M.
3.3.13

/N E minimum volume

FTR LR AT TR BX AR /AN RAT B, A7 WO R g

T AT E U AREHE RS 1, AT HEARA N, LA RE B CATH 441 X0 A,
WA RS A S, AT ARRAE A I TR T 2 S 4y

4 KRG

4.1 FEX

AKRE IR R GRS AE— AT EE ) AR SR T ) S 28 Dl i 2l 2 b o i) 3]
VIV
o HA AU Ak
o REMRHATIEBNW TR
o R FHLATE BN AR L%
o HAFEMMR S FIEELSEI
HATIX SRR ) 38009 25 DS FEEEASBR T TCP/TP, X. 25, ATM. Akrufkth af LLJE T HAT Hhibzz
SRR R AEIERE 2 b, BIUNSSL (Secure Socket Layer) %%,

4.2 BIEER

FTD AT T8 TR 2 2 T RN B AR o G TS S B gl 2 8 BH 38 TROSU Bk 1) A 14 5 28
FTD ¥ K (3l v A — e
o SO THAR
o R
o iR I
o U AR R i 2 DA 3 R B G SR o 15 SR AT S B R ORI AL FE, IR TN . 451
WHREL . S o X A S 1 % R S i A (]
FOA T TR FRAC S i 32 3 1) S ANRE R 1 25 03 R H AR Ik o 9 e s [T 6
R R AR A S I 32 20 1) T 3 T 2 SRS R AR TR A . Bl i At . AT S
TEVHABECRH 9 28 (R AN — TEAPAE AT A — X0 — [ 0 R o it e, — NSl figfhik 2 fh
AN TRV B (RS, — il THASE 2 PR SO T AYE 2 AN R I B AR o 3l AR B T2 K DR R Y
15N AE 5 TR E
TCIe MR TR,  JLIm T R AR an ) 1 B
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o WIZEATMIRIT, FERAAROTIER
o AHPTRIESEER DL, ESRPTA B T E A S AT IR . BRI A 5 P R G0K 8 &
SRR R G, A Lah W) B

4.3 @R 241

LA Ui A 199 2% 34 h A R X A 5%
AR RS B — AN 5 3, I8 SR (0t A A Vs QB 2 Pl s«



JR/T 0016—2014

.
éb A /\gL

B R

< SEEERIIIN

BN R

SRR

KT
< ZALHAIA

R

“ 5
UBIRES
“ T4 A

El2 xHERNEELES (U RX 5 E @A 5))
IR PR FAAT A5 AT VRS Q&I 3 P 7«



JR/T 0016—2014

B R

1IN 10

SEEELTINN

BN R

< R
UBIRTES
“ T A

El3 FARRA RS (U RX SATE@RAH)

ST ) S A P TURE Q& 4 P 7«




JR/T 0016—2014

N
éh AL /\éL

B R

< SEEERIIIN

BN R

o HER

“ e
“ GETAT

EIREES
< TP A

El4 BRI RS (U R SAE @A 5)
UERAE— DR RIIEAT =AM, 02 R R 7R A A O Rl VIR I B 5 BT«



JR/T 0016—2014

AT T AR S BT X FTD MU HIAE 22 AR GERIAS 5 T R GEZ TR IEA IR 1 Dl 2R %
PR HIAEABTE DL R, B2 SN ER A5 T A RS A8 5 T 2 T, I8 A3 S AR S 1 2 B3 AR

NS

R
< HERRRA

BB ER R

SR Y

R MZACO TRy

————————TAEHA TR

AR (R A )

e TIAT I L)

W T sk

< IDIRIPN

&5

RARAEEES (LS RX SAE @R f)

GERIAZ 5 Fr RGO 2 T3 ) REMIRSS E R G

4.4 BHARIFNERR

FEASHRHE 5 2 D73 R A B TS B it . B A7 (2 — S PR i B ), 3
S, BeAT AN BRI SIS, BT DU E I ShRE . TR AR — N AR AT LB
(TR REAS B S 1206 NI, (E NI T R REAT 2 i .

b R B A P i e O b B Pl AR SO — R B, 2 TR AT A R
(AN AE 2 R (0 R d b U RV S V& RVAE B €70/ 1 17/ AR E0 TR G Wl VAT T e a7 1
AW 75 BB BN AN, AR AT . AbRdE ST RS EAEZE AN 8 A
AN HRARE BRI B 2 ik, MR IR Tk B 4 25 A8 5 BT BAT VR E
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AN [ PR T AT 5 AN [ PO 800 i e B o AP TR 2K, — ANt 2 — MR e,
FEIXA L PR DR B2 AN B e VBRI e e (B, RIS, SORRERRR T 46— M H s
T, A EHE RN R BRI B R R WERS B ARSI AR LUG , B R i A LA
il HEAWOT, & D A e B AR D gl BANREBBEILBAT el HUOERE, MM
R DL, S R REWARAER N EL PR RNZR PTG R . & ARG RINEAT =T
A UABEAT — R B AT [ (A i B 5 PR AT IZAR L, RO I R4 S C a4
Ao T R Ge iR nl— AN F AR R By 55— F7 o R AE R A B P R B A L, 5 A8 5
ARG R LW R

XA R, — DN EAR RN NAE DN BN B85 HD [5E I )
REMIPIAT IR . MR U, & AFEFORIERRIN , 25 N ERWOT IR b RS 2%, uANes ASKIT
i, BRAES BRI E . B R AL S B B SRR A BB, 1% RS S B BER A
CRABE TGS ZH TR 2AT AT iR ER DR S RGN, s
G PR Gr Z2ANTIE, IAREAN RGO R A AT R B it .

5 RER

5.1 FTD3RX

FTDIRSCHAR K § KA E BAESC=AN . 6T s . RSk tiR i i SRR 1S R
PRI P RE R BN RE s A5 B IE SO BAR AR 4 2

FTD# 3k FIDY™ 7u#fk FID{5 B 1EX
45 (Al ik, wZ 127570 (A3, #%%40965F5)

El6 FTD #0454
5.1.1 FTD $Rk

FIDRK YA 4L, W EI TR :
F50 i1 FH2 | s
Hisrm Ak 5 BIECKE

El7 FTD RKEH

o HRICKA, W1

o FRKE: FARMCLTIKE. WY RKEST 0, AR Rk, BRAWRLE
TR 5 R S

o ERIESCKE: AP EREIEC K. RAMSIT, 31— & m Ay,
Ja P RARAL AT W RAE B IESCK SR T 0, AR IR SCEATH B IE S, AR B
WL FR: A BIESCKEA A 7k K
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&1 FTD#RXCEKBE

MWK HiE Ejipa
FTDTypeNone 0x00 WSO R AR, — B HF 0Bk,
FIDTypeFTDC 0x01 5 BV IE SCHR I IE H B P 2%
FTDTypeCompressed 0x02 B BE SO TG 2 R At AR R4 5 T AR

T ST RGNS BAGAEEAR EBRSCRRSC, FTLCR LS, AMIEATAR P

H T g2 I NAE BT REIRH 2 (Bl lan %) , N 7L M AEIENT 5, 285 I ikSs 4%
A DS — A8 ANFTDE R A SO 46 J5 A7 IAE 53— ANFTDAE OS2 B RGN, BB LA s
e Je A A B A A FTDR SCAL P,

5.1.2 FTD ¥ F3Rk
P AW 127NN, RS IR E SR AR IC 4Lk

FH0 Sl FI52, ...
PRIC R PRICIC it LR IC K EIRE)

[El8 FTD 4 TR KHRiC LM
PRICRIY R A AR )8 LA IR A b ic i, WARid KAESET-0.
2 FRCHENIRAA

PRICRE HiE KA ik
FTDTagNone 0x00 0 EFALB AR
FTDTagDatetime 0x01 4 I 1Bk Uni x A% 2 (5] HHMMISS, - B 2% )3
FTDTagCompressMethod 0x02 1 B R IESCRA . IE RS R — MRS 5k, 0 %R
WA A 1308 LZ 4.
FTDTagSessionState 0x03 1 RILIRAS .

0: RUEPIRA; 1. KRB 2. 8%, HAERDEI,
3: [FRPIRE.

FIDTagKeepAlive 0x04 0 Rk RIEOBE R, RONIELEIEH TAE,

FTDTagTradedate 0x05 4 S FTATIAS S F A . Unix #6a0NHE] YYYYMMDD, R
295 N

FTDTagTarget 0x06 2 VORI BbR, AERMANER/E, Ros HERIAE S .
I RERGR Y H ARt 2 BT P T A8 5 e, Ik
AN AL LT

M REEIIRENIY e, A5 I el L INY FEbmid O2RR . 2 DA AR 4 R AR 2 JE: R 1A ic
A LR R E7E, AL AbAE R

5.1.3 FID{EEIEX

FTDA5 L 1E AT A LT P N 25
o RHHiit () FTDC 43¢
o JR4HJET FTDC 4k 3
FTD {5 S8 1E ST B FTD 4Rk H (45 S8 1E S BE B o
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5.2 FTDC R
FTDCHR SCAEFTDIR SCH A A2, CEEEAEFTDIR b, g5 K K97 :
FTDE B IE3C
FTDHR LA 754 Sk FTDCH# 3k FTDCR RIEXL
>=4FH 16575 CHAR I E A+

9 FTDC R3CLEH
FTDCHR SCELHE 16445 IRIFTDCHR Sk FA B AN S (£ Bt 2 B TR TDCA JE 1 3 o BEANFTDCHR SCAC BEAS
REMRILA096F77T (AK) o FRICH BT A AL3% 1) — BB E s 42358 K F I 447

5.2.1 FTDC 3Rk

FTDCHR AT 16/~ 7747, FRFIDAE RUIE ST A, KB FHE B, KESFIDHCk P KERET R

L MFTDCHR S AC BEA Uy, SR TR, BHREE . HHAM0E XHARS.
%3 FTDC #f ki AR
HELBAE I ZHR FHKE ik
Version &N 1 ZHRITEAT S HEThRAC 2
Transactionld (TID) FTD {5 R IESCER | 4 THERITER SR
Chain ok 1 ASCII i 545 .
SequenceSeries A IE~Ti RS 2 ZHERITEAT S A
SequenceNumber (SeqNo) | F¢415 4 ZHERITEAT S A
FieldCount B 2 RERIERE S A
FTDCContentLength FTDC 15 BIESCKEE | 2 TR S A DL A

5.2.1.1 {FRIEXZHEE

5 HIESCRAITID 2 b A, Ron s BRI, IR S (1) 5 SO %A
5.2.1.2 3R3C4E

FE— MRS, ATRERR BN Z AN . R e 0 T AR sr, s AN EOR AN E 1,
VP2 BN R S, BB IXAEIE DL 3R R 2 0, S I SRS B B, gl it
T 40964 7T, AARUERIZ PR SRR N Ko — MR SCTHF Eor B R 2 MR IE o BB R 2Tl
i, kRS RIS Be OB R SO — AN R R B AR S — 38 . IR, AT T
FOSCBE LS o R OSCHE T U0 I AR SO AR SO I —E 4 o — N KARSCHE A B 2 AR, P
B SR AR . FARRHR SO LKA,

=4 RMCHEENX

RICHE ik
‘s’ R ICHE T A BN FTDC 30
‘T’ HSCHEM)ES — A FTDC 3L,
‘c’ W SCHERA ] FTDC )3
o RS AR J5 > FTDC 3L

5.2.1.3 FIEINSFFIS
13
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P HISE5 5 R0 3415 2 T TR AS B BRI 2 53 22 (15 J2 1) S8 B R P P s SCIA P A - BE o A
XA TFB, N IA R T RO
o BRI RIS T R R R, W RR AT, B8BTS e B L S T A
ST RE AT B RO HHAR St o U, FRIC nT USR B W 2 e Bl SR R I i
o BRI RIE T R R R, WRR AT, B AT N SRR 1AM
(0 S 3t B ST BRI BT o BRI, BT vl USRI P 42 Wi T 2 i ko ok F R (1 4
Jiti
o AN[FIMEHE IR Z 18] PR SO 2 25 FLAT,  HANAHIC

FEFISER T RN T — A F AR EAE L, 1% A 0 S am v =, gt s am A =
ARG, o FATIERE AT, #BN U XA FAI2E 005, (R ERRER:. SRR . 15
—ANFHIFGEG T, AT RE B P ST RS, S 1 MRS EAS 1, RS
e

FFxEAR, BT R s R, LRSI B 0. SERCE SR —ANEER,
HFPH5 0 1, HEZE AR R . 5 I RGN EICE 7505 A T, 1 R TR E S Y
FAFEFPA 5 LR, 5 E B IF 5 4 G I B BANR B R EAECR, FRaS i 2 B
AL Ty Tt A4 R AREAN W ST, R PR SR K [R)— 17 510

ST #E, RN IR EIEE, BTUAAE FATE BIP SIS 8. X+ AT,
SRR HNSEH T N 6 BT 4 A AH IR, JLEUE S LS R T4 1 1 0388, RS th #5448 5 i
o A ITRE S DU SN G 58 1 AT #HRsC, psah 1, LURHRE .

AR IR AAA R, (L ILTAT RIS 50 TR 4 BRI o REAS 2 518 i
NN R RSSO, 05 3 NS S T B AT E o SLHUE VS B R KT T 1 1
%

XA SO FIWITTF AR SC, T /RIS M, L7500 5 T 55—k 0,

WRAE—NMER P H Z AR, A0 B S5 B S LR P 515 )

FER AW, 23 GUA] DUEDF AT E R S ko iF R, SRR IR T B, BT
FEHISERM 1 TG AEEXT T RAA BRI X, & RAEF R AT EHRG S, F Ui ] ol
FIRZT AN T IR 5 G — AN P8 S, IXREAE S T R GUk n] LU — AN 41 5 1R g 4k 48 0% 5 T
MRS o e i, FAF BRI RN P 4 57— NS S I B (— Rt — N8 5 HD P& ME—11),
XHEASE L 7 5145 A — AN P A — 11

5.2.1.4 HUREHHE

FTDC PR RE SCEL ARG 51 B, B it 7 B i W) 7 A S h i ki 220
5.2.1.5 FIDCIERENKE

FTDCA B 1E SO B 7 B R R FTDCAE RUE ST, A ARFTDCHR LI 164 715
5.2.2 FTIDCIERIEX

FTDCAE B IESCH— R4 1 B el f 8. Zds il 45— M s lign it (Fieldld, FID) , W&
K (FIDLength) FINZ (Dataltem) . AKX UIFRLFTN:
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*5 BIEHER

Bz H FHKE Eii3%)
FieldId (FID) 4 PAE T30 R N O ity e S
FieldLength (FIDLength) 2 WAT KBS, ASUHE FID A FIDLength. P48 557455
Dataltem FieldLength | H%¥

BRI A AR KA RIS R A SR IE 1K 1), b7 B ST AR 4 75 B

BN R 2T B, TBOA LI T BOAE LT B I AR I BN % AR R 2R B
WIHEAAE I 78

TEHARIE R T B B8 — AN A SRR, B N SEARRA RN AE 2R . H i SCRF e AR
BIUNKO T :

*6 EAREAE
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ExecOrderActionField PITE HHAFR 1 1
ErrorField R, 1 0
ExecOrder PATE H IR
ExecOrderField AT E I 1 1
ReqQryExecOrder — [fHATE 57T 1)
QryExecOrderField PATE S AR 1 1
RspQryExecOrder  |[HHATE AN
ExecOrderField PATE 51k 9= 1
ErrorField BRI, 1 0
ReqExchangeRate |V %(5 E AT
QryExchangeRateField TR AW SR, 1 1
RspExchangeRate |V 35 BN 2
ExchangeRateField W2 B 1 1
ErrorField R, 1 0
FlowMessageCancel |B4kiit [F13E i %1
FlowMessageCancelField B R E 5k 1 1
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Mt R F
(GSEHEMT
FTD DTD 34k

fEIDTD, ZIRIFTD S GRAVEY M3, W 42 i RE

<?7xml version="1.0" encoding="GB2312"?>
<l--
W EIESRAS Zy At WA Z) ARt iUbRIE 1.0 (Securities Exchange Protocol 1.0) i
&M DTD
>
<IELEMENT ftd (packages, tids, fields, items, types)>
<Jen
ftd P& N AN A
packages P S X
tids T BRSO B 72 X
fields PITAT B 5 X
items P B S
types Fﬁﬁﬂfﬁi%’éiﬂ E‘J?E)Z
>
<IELEMENT packages (packageDefine*)>
<Jen
packages /& —4 packageDefine
>
<IELEMENT packageDefine (field*)>
<IATTLIST packageDefine
name NMTOKEN #REQUIRED
tid NMTOKEN #REQUIRED
model (none|dialog|private|market) #REQUIRED

comment CDATA #IMPLIED
>
<1
£~ packageDefine H' ] LLE R 71 @ P
name  IRCHFRLE packages HiE—
tid IG5, Nz IAE tids TP tidDefine ) name
comment & 3L i Hf]
TE5E packageDefine 1, 72 H field Ui B 75 10 BT A3 38 10456
>

<IELEMENT field EMPTY>
<!ATTLIST field
name NMTOKEN #REQUIRED
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maxOccur CDATA #REQUIRED
minOccur CDATA #REQUIRED
comment CDATA #IMPLIED
>
<e-
TEMSCE SO AT IR AN TR 25 H R AR U, AT fields Hoe ORI 5 T H -
A field Ha] LLE A1 JE
name Waamk, RNz ILAE fields H 1 fieldDefine H [ name H
maxOcecur  HOCH I 2 HILEL, Y28y, s SRRz
minOccur  HRICH IR /D> HILIEL, [ Y 3K
comment TESEAR ST FZ S B ] CAS A 5 1 3 D
>
<!IELEMENT tids (tidDefine*)>
<)o
tids #7241 tidDefine
>

<!ELEMENT tidDefine EMPTY>
<!ATTLIST tidDefine

name NMTOKEN #REQUIRED

value NMTOKEN #REQUIRED
>
<I--

B G5 8 X tidDefine W r] BLE SR 1) g 1k
name  Zi s 4K, TE tids HHE—
value G IME, MMM EEEL

>
<IELEMENT fields (fieldDefine*)>
<!--

fields /& —41 fieldDefine

>

<IELEMENT fieldDefine (item*)>
<IATTLIST fieldDefine

name NMTOKEN #REQUIRED
fid NMTOKEN #REQUIRED
fidValue NMTOKEN #REQUIRED
comment CDATA #IMPLIED

>

<l--

RN e X fieldDefine Hr] BLe SCF A1
name  SEMAFR, 1 fields HHE—
fid sl
fidvalue 345 IME, M 42— MIESL
comment 15
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76

TEHREA fieldDefine 77, 77 2 B A0 & 19 7B item R4 ]
>
<!ELEMENT item EMPTY>
<IATTLIST item

name NMTOKEN #REQUIRED
comment CDATA #IMPLIED
>
<e-
TR P A 2 BANRT 4 MR B0, A DGERT items H g U Be il 51
A item TR LUE ST A1 JE 1
name FRBAFR, NiZHBILAE items H 1) itemDefine H[1) name H
comment FEMI A BB (A& F B 5 3D
>
<IELEMENT items (itemDefine*)>
<)o
items "' /& —4] itemDefine
>

<!ELEMENT itemDefine EMPTY>
<!ATTLIST itemDefine

name NMTOKEN #REQUIRED
type CDATA #REQUIRED
comment CDATA #IMPLIED
>
<1
RN FBE X itemDefine H ] LA R A1 g 1
name FRIMARR, AL items HfE—
type TR, NiaZse SRR, sl BT types T typeDefine H?
] name
comment FB A
>
<IELEMENT types (typeDefine*)>
<--
types "1 i&—4 typeDefine
>

<IELEMENT typeDefine (enumValue*)>
<IATTLIST typeDefine

name NMTOKEN #REQUIRED
baseType CDATA #REQUIRED
length CDATA #IMPLIED
precision CDATA #IMPLIED
comment CDATA #IMPLIED

>

<l--



JR/T 0016—2014

SEAMTAE 5 S typeDefine AT LRz SR A1l @ M
name KILAFR, {E types HME—
baseType KEfliZEAY, RIBLRASERR Lttt AR, Nizi
FTDStringType BY,
FTDNumberType ok
FTDFloatType &k
FTDCharType %
FTDWordType &,
FTDIntType
L AT fE R B2 5
comment KA YLH], — B T Ui W] HoAs =0OR %
W FAZRA A IR LA eV IUE, 825t 222 A2 {H enumValue
>
<!ELEMENT enumValue EMPTY>
<IATTLIST enumValue

name CDATA #REQUIRED
comment CDATA #IMPLIED
>
<Jes
AT LU SR FUR
name HORE, NS5 T SR ALE X
comment PV CHIEE TN =98
>
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Mt & G
CGRSETEMIS)
FTD XML #iAk

FEFIXMLIT 3, ZIRIAS R e b UE IO 2, I A8 7 (XML S

<?xml version="1.0" encoding="GB2312"?>
<IDOCTYPE FTD SYSTEM "ftd.1.dtd">
<ftd>
<packages>
<packageDefine name="Error" tid="TID_Error" model="dialog" comment="74 i M ">
<field name="ErrorField" maxOccur="1" minOccur="1" comment=""4 {3 "/>
<field name="ErrorTargetSequenceField" maxOccur="1" minOccur="0" comment="4 %
P8 >
<field name="ErrorTargetOrderField" maxOccur="1" minOccur="0" comment="%15%7%
/>
</packageDefine>
<packageDefine name="ForceExit" tid="TID ForceExit" model="none" comment=""5% &
"~
<field name="ForceExitField" maxOccur="1" minOccur="1" comment=""5 | i§ H 1" />
</packageDefine>
<packageDefine name="InstrumentChangeNotify" tid="TID_InstrumentChangeNotify"
model="broadcast" comment=""-5 2] Z £ {4 il %1">
<field name="InstrumentField" maxOccur="1" minOccur="1" comment="+5ZJ 35" />
<field name="ErrorField" maxOccur="1" minOccur="0" comment="4# 7" />
</packageDefine>
<packageDefine name="InstrumentStatusChangeNotify"
tid="TID_InstrumentStatusChangeNotify" model="broadcast" comment=""7 £}k 2§ 2% i %n1">
<field name="InstrumentStatusField" maxOccur="1" minOccur="1" comment="Z]IR 7
/>
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""# {3 "/>
</packageDefine>
<packageDefine name="MarketBulletin" tid="TID MarketBulletin" model="broadcast"
comment="7Z 5 i 5 7~) #">
<field name="BulletinField" maxOccur="1" minOccur="1" comment=""7; 7~ 3" />
</packageDefine>
<packageDefine name="MarketStatusChangeNotify" tid="TID MarketStatusChangeNotify"
model="broadcast" comment=""1{7 37}k 7 5 & il 11>
<field name="MarketStatusField" maxOccur="1" minOccur="1" comment=""1 37tk &1
"

<field name="ErrorField" maxOccur="1" minOccur="0" comment="%4 17 1" />
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</packageDefine>
<packageDefine name="MarketMatchIncData" tid="TID_MarketMatchIncData"
model="broadcast" comment="3 & A= 17 {5 ">
<field name="MarketMatchIncDataField" maxOccur="{T/=" minOccur="1" comment="
S A T
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""4 {3 "/>
</packageDefine>
<packageDefine name="MarketMatchData" tid="TID MarketMatchData" model="broadcast"
comment="j§AZ1T1%">
<field name="MarketMatchDataField" maxOccur="/T- 7" minOccur="0" comment="f%4
It~
<field name="MarketMatchDataChgField" maxOccur="{T:&" minOccur="0" comment="
WAATHE AL >
</packageDefine>
<packageDefine name="OrderConfirmation" tid="TID_ OrderConfirmation" model="private"
comment="% LA I\ ">
<field name="OrderStatusField" maxOccur="1" minOccur="1" comment="4 F R A1k
"
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""4 i3 "/>
</packageDefine>
<packageDefine name="MarketOrderIncData" tid="TID_MarketOrderIncData"
model="broadcast" comment="3 & it .17 {5">
<field name="MarketOrderDataField" maxOccur="{T:" minOccur="1" comment="# .
i
<field name="ErrorField" maxOccur="1" minOccur="0" comment="4 {7 5"/>
</packageDefine>
<packageDefine name="ParticipantBulletin" tid="TID ParticipantBulletin" model="private"
comment="2> i3 & 7~">
<field name="BulletinField" maxOccur="1" minOccur="1" comment="75 712 "/>
</packageDefine>
<packageDefine name="ReqOrderAction" tid="TID OrderAction" model="dialog" comment="
AR AR R >
<field name="OrderActionField" maxOccur="1" minOccur="1" comment=" . ${F
">
</packageDefine>
<packageDefine name="ReqOrderInsert" tid="TID Orderlnsert" model="dialog" comment="
RN
<field name="OrderInsertField" maxOccur="1" minOccur="1" comment="4% *.{55 & 3k "/>
</packageDefine>
<packageDefine name="ReqQryClient" tid="TID QryClient" model="dialog" comment="%%
FE R A
<field name="ReqQryClientField" maxOccur="1" minOccur="1" comment=""% }~ 1 ] i

Ej‘_(‘iﬂjzn/>
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</packageDefine>
<packageDefine name="ReqQryDeposit" tid="TID_ QryDeposit" model="dialog" comment="
B>
<field name="ReqQryDepositField" maxOccur="1" minOccur="1" comment="2% i1 ¥ 4>
Ay iR/~
</packageDefine>
<packageDefine name="ReqQrylnstrument" tid="TID_ Qrylnstrument" model="dialog"
comment=""4 £ £ ">
<field name="ReqQryInstrumentField" maxOccur="1" minOccur="1" comment="+ % £¥
it
</packageDefine>
<packageDefine name="ReqQrylnstrumentStatus" tid="TID_QryInstrumentStatus"
model="dialog" comment="1 1] 5 £ A Fp R A Kk ">
<field name="ReqQryInstrumentStatusField" maxOccur="1" minOccur="1" comment="+;
ZPIRAS A Y 4 />
</packageDefine>
<packageDefine name="ReqQryMarket" tid="TID QryMarket" model="dialog" comment="1}j
SR>
<field name="ReqQryMarketField" maxOccur="1" minOccur="1" comment=""Tj73% £ ]
R />
</packageDefine>
<packageDefine name="ReqQryMarketStatus" tid="TID_ QryMarketStatus" model="dialog"
comment=""2 ] i 374 IR A1 R "™>
<field name="ReqQryMarketStatusField" maxOccur="1" minOccur="1" comment="1}7%

R BRI/~

</packageDefine>
<packageDefine name="ReqQryOrder" tid="TID QryOrder" model="dialog" comment="# '}
Arif)">
<field name="ReqQryOrderField" maxOccur="1" minOccur="1" comment="% #. 7 ] i}
kg />
</packageDefine>
<packageDefine name="ReqQryMarketOrderData" tid="TID_QryMarketOrderData"

model="dialog" comment="# L1715 A th i =K ">
<field name="ReqQryMarketOrderDataField" maxOccur="1" minOccur="1" comment="
AT A />
</packageDefine>
<packageDefine name="ReqQryParticipant" tid="TID QryParticipant" model="dialog"
comment="2% i1 55 B A ">
<field name="ReqQryParticipantField" maxOccur="1" minOccur="1" comment="4 {1 £
R
</packageDefine>
<packageDefine name="ReqQryPosition" tid="TID QryPosition" model="dialog" comment="

XRFE oA
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<field name="ReqQryPositionField" maxOccur="1" minOccur="1" comment="%% J" £}
PR
</packageDefine>
<packageDefine = name="ReqQryPPosition"  tid="TID_ QryPPosition"  model="dialog"
comment="4% i Ff- A i#f]">
<field name="ReqQryPPositionField" maxOccur="1" minOccur="1" comment="4% /i £§
CHRIL>
</packageDefine>
<packageDefine name="ReqQryMarketMatchData" tid="TID_QryMarketMatchData"
model="dialog" comment="{A 17 £ ">
<field name="ReqQryMarketMatchDataField" maxOccur="1" minOccur="1" comment="

AT AR

</packageDefine>
<packageDefine name="ReqQryTrade" tid="TID QryTrade" model="dialog" comment="/AZ
LA >
<field name="ReqQryTradeField" maxOccur="1" minOccur="1" comment="F%A £ 111
k>
</packageDefine>
<packageDefine name="ReqQryUser" tid="TID_ QryUser" model="dialog" comment=""7 ] 57
5 Btk
<field name="ReqQryUserField" maxOccur="1" minOccur="1" comment="4Z % i1 £ 1]
/>

</packageDefine>
<packageDefine name="ReqQryUserLogin" tid="TID QryUserLogin" model="dialog"
comment="4 b A £ A #]">
<field name="ReqQryUserLoginField" maxOccur="1" minOccur="1" comment="%% 5
TEEE Ak />
</packageDefine>
<packageDefine name="ReqUserLogin" tid="TID UserLogin" model="none" comment="%% %
kiR

hsit

<field name="ReqUserLoginField" maxOccur="1" minOccur="1" comment="%Z 5 {71 & 3%
R />
<field name="DisseminationstartField" maxOccur="1" minOccur="0" comment=""k 1%
SR G UL/~
</packageDefine>
<packageDefine name="ReqUserLogout" tid="TID UserLogout" model="none" comment="%¢
SRR
<field name="ReqUserLogoutField" maxOccur="1" minOccur="1" comment="%Z % i i}
H i SRk />
</packageDefine>

SU

I

<packageDefine name="ReqUserPasswordUpdate" tid="TID_UserPasswordUpdate"
model="dialog" comment="%Z 5 i1 {& S ">

<field name="ReqUserPasswordUpdateField" maxOccur="1" minOccur="1" comment="
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A S BB At SRk />
</packageDefine>
<packageDefine = name="RspQryUserLogin" tid="TID_ QryUserLogin" model="dialog"
comment="42 b LA {E £ AT WY ">
<field name="UserLoginField" maxOccur="{T-7" minOccur="1" comment="%% % [ {E £k
">
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""4 {3 "/>
</packageDefine>
<packageDefine name="RspOrderAction" tid="TID OrderAction" model="dialog" comment="
R AR A N>
<field name="OrderActionField" maxOccur="1" minOccur="1" comment="% . $ /{1

"
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""4f {3 "/>
</packageDefine>
<packageDefine name="RspOrderlnsert" tid="TID_ Orderlnsert" model="dialog" comment="
LY B>

<field name="OrderInsertField" maxOccur="1" minOccur="1" comment="4} ¥.{5 51" />
<field name="ErrorField" maxOccur="1" minOccur="0" comment="4f iz 15" />
</packageDefine>
<packageDefine name="RspQryClient" tid="TID QryClient" model="dialog" comment="%¢}"
5 DA N>
<field name="ClientField" maxOccur="{T- " minOccur="1" comment="4%% J" " />
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""# {3 "/>
</packageDefine>
<packageDefine name="RspQryDeposit" tid="TID QryDeposit" model="dialog" comment="
SRR N>
<field name="DepositField" maxOccur="{T-&" minOccur="1" comment="4 {1 % 43" />
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""# {3 "/>
</packageDefine>
<packageDefine name="RspQrylnstrument" tid="TID Qrylnstrument" model="dialog"
comment="5 £ £ 1] 3 25 ">
<field name="InstrumentField" maxOccur="{T: %" minOccur="1" comment="-% Z3k"/>
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""4# {3 "/>
</packageDefine>
<packageDefine name="RspQryInstrumentStatus" tid="TID_QrylnstrumentStatus"
model="dialog" comment="7% ] & £1 A F RS N 2>
<field name="InstrumentStatusField" maxOccur="fF:&" minOccur="1" comment="4 %]
RS>
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""# {1 "/>
</packageDefine>
<packageDefine name="RspQryMarket" tid="TID QryMarket" model="dialog" comment="T1}j
Yt N>

finw N
El"

<field name="MarketField" maxOccur="4F =" minOccur="1" comment="T{1 371" />
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<field name="ErrorField" maxOccur="1" minOccur="0" comment=""4 7 35"/>
</packageDefine>
<packageDefine name="RspQryMarketStatus" tid="TID QryMarketStatus" model="dialog"
comment=""1% 1] 11/ 358 7 IR &>

<field name="MarketStatusField" maxOccur="{T&" minOccur="1" comment="T1 7k &

">
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""4 {1 "/>
</packageDefine>
<packageDefine name="RspQryOrder" tid="TID QryOrder" model="dialog" comment="4} *f.
i
<field name="OrderStatusField" maxOccur="{T7=" minOccur="1" comment="4 Ff iR 7
/>
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""4 {1 "/>
</packageDefine>
<packageDefine name="RspQryMarketOrderData" tid="TID_QryMarketOrderData"

model="dialog" comment="4} .47 £ 1\ 25 ">
<field name="MarketOrderDataField" maxOccur="/T-7=" minOccur="1" comment="H} .
i/~
<field name="ErrorField" maxOccur="1" minOccur="0" comment="74f i7" />
</packageDefine>
<packageDefine name="RspQryParticipant" tid="TID QryParticipant” model="dialog"
comment="2 {5 5 & N2>
<field name="ParticipantField" maxOccur="/T:&" minOccur="1" comment="-2 {2 3 "/>
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""# {3 "/>
</packageDefine>
<packageDefine name="RspQryPosition" tid="TID QryPosition" model="dialog" comment="
S R AR N>
<field name="PositionField" maxOccur="{T:%&" minOccur="1" comment="%% J" £ 1,
"
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""# {3 "/>
</packageDefine>
<packageDefine = name="RspQryPPosition"  tid="TID QryPPosition"  model="dialog"
comment="2% [ {f & & ] N ">
<field name="PPositionField" maxOccur="fF-&" minOccur="1" comment="-4s [ :F &1
"
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""# {1 "/>
</packageDefine>
<packageDefine name="RspQryMarketMatchData" tid="TID_QryMarketMatchData"
model="dialog" comment="J{ A 1T { £ 1] I 25 ">
<field name="MarketMatchDataField" maxOccur="{L&" minOccur="1" comment="J%4
AT IR/~
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""4# {1 "/>
</packageDefine>
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<packageDefine name="RspQryTrade" tid="TID QryTrade" model="dialog" comment="/§AZ
FAAT U >
<field name="TradelnsertSingleField" maxOccur="/T:&" minOccur="1" comment=""#%1/]
JRAZ [ET 4R 45K />
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""4 {3 "/>
</packageDefine>
<packageDefine name="RspQryUser" tid="TID QryUser" model="dialog" comment="41 142
oy G N>
<field name="UserField" maxOccur="1T: 7" minOccur="1" comment="%Z % i1 3" />
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""4 {3 "/>
</packageDefine>
<packageDefine name="RspUserLogin" tid="TID UserLogin" model="none" comment="4Z %
PR N>
<field name="RspUserLoginField" maxOccur="1" minOccur="1" comment="4% % i1 &%
Mg 255 />
<field name="ErrorField" maxOccur="1" minOccur="0" comment="4f iz %" />
</packageDefine>
<packageDefine name="RspUserLogout" tid="TID_UserLogout" model="none" comment="42
Ty UG IR N ">
<field name="RspUserLogoutField" maxOccur="1" minOccur="1" comment="%% 7 i1 ik
EH 65 S M AR />
<field name="ErrorField" maxOccur="1" minOccur="0" comment="4 {7 15"/>
</packageDefine>
<packageDefine name="RspUserPasswordUpdate" tid="TID_UserPasswordUpdate"
model="dialog" comment="% %} {71 & 24 2 by . 2>
<field name="RspUserPasswordUpdateField" maxOccur="1" minOccur="1" comment="
AL Gy B ESUIH 2 Wli AR />
<field name="ErrorField" maxOccur="1" minOccur="0" comment="4 i3 15"/>
</packageDefine>
<packageDefine name="TradelnsertSingle" tid="TID TradelnsertSingle" model="private"
comment=""FiJ B AZ [A]4 ">
<field name="TradelnsertSingleField" maxOccur="1" minOccur="1" comment="".1% Ji{,
AZ B>
</packageDefine>
<packageDefine name="ReqQuotelnsert" tid="TID_ Quotelnsert" model="none" comment="#j
PR NI k">
<field name="InputQuoteField" maxOccur="1" minOccur="1" comment="F /5 A\ 3&k"/>
</packageDefine>
<packageDefine name="RspQuotelnsert" tid="TID_ Quotelnsert" model="none" comment="%}
P N2>
<field name="InputQuoteField" maxOccur="1" minOccur="1" comment="F /i 5 A\ &k "/>
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""4f i3 15"/>

</packageDefine>
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<packageDefine name="Quote" tid="TID Quote" model="private" comment="4& {1k 25 [F[4}
">
<field name="QuoteField" maxOccur="1" minOccur="1" comment="H Ak A= [H] 4" />
</packageDefine>
<packageDefine = name="ReqEnquireQuote" tid="TID_EnquireQuote" model="none"
comment="1f /] 15 3K ">
<field name="EnquireQuoteField" maxOccur="1" minOccur="1" comment=""1f] /1% "/>
</packageDefine>
<packageDefine name="RspEnquireQuotelnsert" tid="TID EnquireQuote" model="none"
comment="1f /I IV & ">
<field name="EnquireQuoteField" maxOccur="1" minOccur="1" comment=""1] /1 "/>
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""4f {3k "/>
</packageDefine>
<packageDefine name="EnquireQuoteNotify" tid="TID EnquireQuoteNotify" model="public"
comment=""1 4/ 18 %1">
<field name="EnquireQuoteNotifyField" maxOccur="1" minOccur="1" comment="1#]{}
MK />
</packageDefine>
<packageDefine name="ReqExecOrderlnsert" tid="TID ExecOrderInsert" model="none"
comment="HA7 E K AT K">
<field name="InputExecOrderField" maxOccur="1" minOccur="1" comment="4/1T & &
SRR />
</packageDefine>
<packageDefine name="RspExecOrderInsert" tid="TID ExecOrderInsert" model="none"
comment="H1T E KAV EF">
<field name="InputExecOrderField" maxOccur="1" minOccur="1" comment="4117 & 15
KNI />
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""4 i3 5"/>
</packageDefine>
<packageDefine name="ReqExecOrderAction" tid="TID ExecOrderAction" model="none"
comment="H#17 E L FE iR ">

<field name="ExecOrderActionField" maxOccur="1" minOccur="1" comment="417T &

T ERAT R />
</packageDefine>
<packageDefine name="RspExecOrderAction" tid="TID_ ExecOrderAction" model="none"
comment="H17 B i #1F N E ">
<field name="ExecOrderActionField" maxOccur="1" minOccur="1" comment="#1T &
R/~
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""4# {1 "/>
</packageDefine>
<packageDefine = name="ReqQryExecOrder" tid="TID QryExecOrder" model="none"
comment="H#17E & A i K ">
= 4

<field name="QryExecOrderField" maxOccur="1" minOccur="1" comment="$4T & 1 &

85



JR/T 0016—2014

/>
</packageDefine>
<packageDefine = name="RspQryExecOrder"  tid="TID QryExecOrder" model="none"
comment="PU1T & 7 7T H] WV ">
<field name="ExecOrderField" maxOccur="/T-7=" minOccur="1" comment="$17 & 15
"
<field name="ErrorField" maxOccur="1" minOccur="0" comment=""4 {1 "/>
</packageDefine>
<packageDefine name="ExecOrder" tid="TID ExecOrder" model="private" comment="4{1T
A AR R >
<field name="ExecOrderField" maxOccur="1" minOccur="1" comment="1T & 71" />
</packageDefine>
<packageDefine name="ReqQryExchangeRate" tid="TID_ QryExchangeRate" model="none"
comment="7_Z&{5 A iR ">
<field name="QryExchangeRateField" maxOccur="1" minOccur="1" comment="Y_%15
R I/~
</packageDefine>
<packageDefine name="RspQryExchangeRate" tid="TID QryExchangeRate" model="none"
comment="7_Z&{5 E A V&>
<field name="ExecOrderField" maxOccur="/T:7&" minOccur="1" comment="y[ K15 F1
">
<field name="ErrorField" maxOccur="1" minOccur="0" comment="4f {7 5"/>
</packageDefine>
<packageDefine name="FlowMessageCancel" tid="TID_FlowMessageCancel"
model="private" comment="44; it [7]1E il 11>
<field name="FlowMessageCancelField" maxOccur="1" minOccur="1" comment="4{ 4
el R >
</packageDefine>
</packages>
<tids>
<tidDefine name="TID Error" value="0x0001"/>
<tidDefine name="TID QryMarketMatchData" value="0x0002"/>
<tidDefine name="TID OrderInsert" value="0x0003"/>
<tidDefine name="TID OrderAction" value="0x0004"/>
<tidDefine name="TID QryInstrument" value="0x0005"/>
<tidDefine name="TID QryOrder" value="0x0006"/>
<tidDefine name="TID QryTrade" value="0x0007"/>
<tidDefine name="TID QryDeposit" value="0x0008"/>
<tidDefine name="TID_ QryPPosition" value="0x0009"/>
<tidDefine name="TID_ QryPosition" value="0x000A"/>
<tidDefine name="TID QryMarket" value="0x000B"/>
<tidDefine name="TID_ QryClient" value="0x000C"/>
<tidDefine name="TID QryMarketStatus" value="0x000D"/>
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<tidDefine name="TID_QryInstrumentStatus" value="0x000E"/>
<tidDefine name="TID_QryMarketOrderData" value="0x0012"/>
<tidDefine name="TID_QryParticipant" value="0x0013"/>
<tidDefine name="TID_QryUser" value="0x0014"/>
<tidDefine name="TID_QryUserLogin" value="0x0015"/>
<tidDefine name="TID_UserLogin" value="0x0016"/>
<tidDefine name="TID_ UserLogout" value="0x0017"/>
<tidDefine name="TID_ UserPasswordUpdate" value="0x0018"/>
<tidDefine name="TID_TradelnsertSingle" value="0x1001"/>
<tidDefine name="TID_ParticipantBulletin" value="0x1002"/>
<tidDefine name="TID_OrderConfirmation" value="0x1003"/>
<tidDefine name="TID_ForceExit" value="0x1005"/>
<tidDefine name="TID_ MarketOrderIncData" value="0x2001"/>
<tidDefine name="TID_ MarketMatchIncData" value="0x2002"/>
<tidDefine name="TID_ MarketBulletin" value="0x2003"/>
<tidDefine name="TID MarketMatchData" value="0x2004"/>
<tidDefine name="TID MarketStatusChangeNotify" value="0x2005"/>
<tidDefine name="TID_InstrumentStatusChangeNotify" value="0x2006"/>
<tidDefine name="TID _InstrumentChangeNotify" value="0x2007"/>

<tidDefine name=" TID_Quotelnsert " value="0x1009"/>

<tidDefine name=" TID_Quote " value="0x5004"/>

<tidDefine name=" TID _QryQuote " value="0x4005"/>

<tidDefine name=" TID _EnquireQuote " value="0x6008"/>

<tidDefine name=" TID _ EnquireQuoteNotify " value="0x6009"/>

<tidDefine name=" TID _ExecOrderInsert " value="0x1011"/>

<tidDefine name=" TID _ExecOrderAction " value="0x1012"/>

<tidDefine name=" TID _ExecOrder " value="0x5003"/>

<tidDefine name=" TID _ QryExecOrder " value="0x5004"/>

<tidDefine name=" TID _QryExchangeRate" value="0x5006"/>

<tidDefine name=" TID _FlowMessageCancle" value="0x5007"/>

</tids>
<fields>
<fieldDefine name="BulletinField" fid="FID BulletinField" fidValue="0x0001" comment="75
TR >
<item name="NewsType" comment="7H & 1" />
<item name="NewsUrgency" comment=""5% S F£&"/>
<item name="SendTime" comment=""7x 1% i} []"/>
<item name="Abstract" comment="4 = &#47;1}i. IH"/>
<item name="ComeFrom" comment="}4 B AJ5"/>
<item name="Marketld" comment=""T{13%) % 5"/>
<item name="Content" comment="7H J& - 3"/>
<item name="URLLink" comment="1t.7/ £\ /¥ WEB Bf45"/>
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</fieldDefine>
<fieldDefine name="ClientField" fid="FID_ ClientField" fidValue="0x0002" comment="% /"
>
<item name="Clientld" comment="7%% J" g fi}"/>
<item name="Participantld" comment="%Z %} £ [ 4" />
<item name="ClientName" comment="%% )" 2 ¥x"/>
<item name="ClientType" comment=""%¢ J" 2 jl|"/>
<item name="TradeRights" comment="4Z % B [}2"/>
</fieldDefine>
<fieldDefine name="DepositField" fid="FID DepositField" fidValue="0x0003" comment="%%

<item name="Participantld" comment="%Z % £ [ 4m " />
<item name="ParticipantType" comment="4% 1 S #I"/>
<item name="TradeDate" comment="47 % Z 4T H I"/>
<item name="InitMargin" comment="4J A&l 4"/>
<item name="BuySpecOpenUsedMargin" comment="3K$¢ -G FH PRk 4" />
<item name="BuyHedgeOpenUsedMargin" comment="S%{f% F & FH PR iE 4"/~
<item name="SellSpecOpenUsedMargin" comment="2#% JT- G fif F {f11E 4"/>
<item name="SellHedgeOpenUsedMargin" comment="=Z{#% JF & F R 1E4:"/>
<item name="BuySpecOffsetProfit" comment=""F V- & 5 "/>
<item name="BuyHedgeOffsetProfit" comment="=K{r 5" />
<item name="SellSpecOffsetProfit" comment="LH¢ V- & = "/>
<item name="SellHedgeOffsetProfit" comment="=Z{f - & 5" />
<item name="BuySpecOpenFrozMargin" comment="=K-4 F G I & PRk 4" />
<item name="BuyHedgeOpenFrozMargin" comment=""F{f JF- & % &5 {riE 4" />
<item name="SellSpecOpenFrozMargin" comment="Z#t JI- (& 14 &5 (R 11E 42" />
<item name="SellHedgeOpenFrozMargin" comment="321{f 7T {%: 45 LR UE 4"/>
<item name="BuySpecOffsetMargin" comment=""3L+ 1> [0| {fIE 4" />
<item name="BuyHedgeOffsetMargin" comment="SL {5/ iR [F {1 4"/~
<item name="SellSpecOffsetMargin" comment="ZH¢ 1> 1 [ {R i 4:"/>
<item name="SellHedgeOffsetMargin" comment="3Z % 1> iR [F] R UL 4 "/>
<item name="BuySpecTurnOver" comment="-k4 il A2 %" />
<item name="BuyHedgeTurnOver" comment=""-J{£ %A 4" />
<item name="SellSpecTurnOver" comment="=2Z# i A2 %" />
<item name="SellHedgeTurnOver" comment="3Z{f %A &il"/>
<item name="AddValue" comment="A%Z 5 H #r¥ 7t £"/>
<item name="DelValue" comment="A% %7 H & I} % £"/>
<item name="BalanceValue" comment=""1] ] {4 X 50"/>
<item name="Premium" comment="A{FI| £:"/>
<item name="BuyOpenUsedPremium" comment="-5 - fiff F{ B F1] 4 "/>
<item name="BuyOpenFrozPremium" comment="=KF{ I &5 BUF| 4" />
</fieldDefine>
<fieldDefine name="DisseminationstartField" fid="FID_DisseminationstartField"
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fidValue="0x0004" comment=""& 1% /= F & 45t B 1>

H>

<item name="SequenceSeries" comment=")F 512 || 5 "/>
<item name="SequenceNo" comment="J3 %15 "/>
</fieldDefine>
<fieldDefine name="ErrorField" fid&="FID ErrorField" fidValue="0x0005" comment=""%} %1%
<item name="ErrorCode" comment="%ix{Lh5"/>
<item name="ErrorText" comment="%f 1% - 3"/>
<item name="TimeStamp" comment=""I [A]EL"/>
</fieldDefine>
<fieldDefine name="ErrorTargetOrderField" fid="FID_ErrorTargetOrderField"

fidValue="0x002D" comment="7%; i=FR .5 hl ">

<item name="OrderSysId" commnet=""7 [F] 45 "/>
<item name="OrderLocalld" comment="Z L4 5 "/>
</fieldDefine>
<fieldDefine name="ErrorTargetSequenceField" fid="FID_ErrorTargetSequenceField"

fidValue="0x002E" comment="%# %57 % ‘5 ">

<item name="SequenceSeries" comment="/3%1| 5| 5 "/>
<item name="SequenceNo" comment="/3%1"5"/>
</fieldDefine>
<fieldDefine name="ForceExitField" fid="FID_ForceExitField" fidValue="0x0006"

comment=""5 |38 1 Ju">

<item name="ForceExitCode" comment="3# & ! *5"/>
<item name="ForceExitMsg" comment="5lliE H Ji [X"/>
</fieldDefine>
<fieldDefine = name="InstrumentField" fid="FID InstrumentField" fidValue="0x0007"

comment="-ZJ1">

<item name="Marketld" comment=""T{73% % i5"/>

<item name="InstrumentId" comment="+5 %] 2w fi%"/>
<item name="InstrumentVersion" comment=""- ZJ il A5 "/>
<item name="InstrumentName" comment="-+4 £ %4 " />
<item name="ShortCutKey" comment="%j N\ FR-£{ 5" />
<item name="StartTrdDate" comment="JF152 & H"/>
<item name="EndTrdDate" comment="4x 532 & H"/>
<item name="InstrumentType" comment="+Z]JH4"/>
<item name="EndDelvDate" comment="1x J5 3 I [1"/>
<item name="StartDelvDate" comment="JF 454 %] H"/>
<item name="InstrStopCode" comment="15 11- 32 7 Ji [X["/>
<item name="Currency" comment="4% 5 F [{) 57 f"/>
<item name="TradeRights" comment="4Z % B [}2"/>

<item name="FuseRights" comment=""1] 754 W"/>

<item name="Unit" comment=""F}F-3fe%{"/>

<item name="Tick" comment=""1x /M [ "/>
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<item name="HighLimitRate" comment="{5k {5t %" />
<item name="LowLimitRate" comment="1k {5 §t %" />
<item name="MaxLot" comment="%z K 1] | FL.F-4{"/>
<item name="MinLot" comment="# /"] N FRLFH"/>
<item name="Pubstyle" comment=""5¢ 1/} i Bt 5 L1171 KA 7 2" />
<item name="Fuselimit" comment="4% W R %i"/>
<item name="Fusepersisttime" comment="4% ¥ f5z K¢ L [f]"/>
<item name="Fusepoint" comment="7F 1% I [] 55 5 AN 0] 155 W />
<item name="FuseFlag" comment="4% Wi txic."/>
<item name="Forcedistime" comment="5# "1~ {45 [1] {7 "/>
<item name="StrikePrice" comment="${T1"/>
<item name="Options Type" comment="HF{ " />
<item name="UnderlyinglnstrID" comment="F&Afi 5 A Ch"/>
<item name="UnderlyingMultiple" comment="J&fit! 7 i Fe 4" />
</fieldDefine>
<fieldDefine name="InstrumentStatusField" fid="FID_InstrumentStatusField"
fidValue="0x0008" comment="- £}k A4 ">
<item name="InstrumentId" comment="+5 %] Zmfi%"/>
<item name="InstrumentStatus" comment="-3ZJ A% F RA&"/>
</fieldDefine>
<fieldDefine name="MarketStatusField" fid="FID MarketStatusField" fidValue="0x0009"
comment="T{7 37 R &3>
<item name="Marketld" comment=""T{73% % 5"/>
<item name="MarketStatusId" comment=""11 374 7 IR &g " />
<item name="BroadcastSequenceNo" comment=")" & = " {1 £ 5> 41 5 />
</fieldDefine>
<fieldDefine name="MarketMatchIncDataField" fid="FID_MarketMatchIncDataField"
fidValue="0x000A" comment="4% & %A 17 I k">
<item name="InstrumentId" comment="+3 %] 2w fi%"/>
<item name="InstrumentVersion" comment=""- ZJ il A *5"/>
<item name="VolumeType" comment="%{ & S #1"/>
<item name="Price" comment="1/} ¥%"/>
<item name="Volume" comment="J{A F"/>
<item name="MatchFlag" comment=" %2 X7 {fJ P4 Jii" />
</fieldDefine>
<fieldDefine name="OrderActionField" fid="FID OrderActionField" fidValue="0x000B"
comment="F} . # A 1k">
<item name="OrderActionCode" comment="4} Fi.E/FEIS A" />
<item name="OrderSysId" comment="-7[F] % 5"/>
<item name="ActionLocalld" comment="4} " /A Hh g 5 "/>
<item name="InstrumentId" comment="-4 2] 4w t"/>
<item name="InstrumentVersion" comment="- £ i A *5"/>
<item name="Userld" comment="4Z 5 71 4w fi"/>
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<item name="MessageReference" comment="H] /" [ & X £t . 11 E ASCI F45"/>
</fieldDefine>
<fieldDefine name="OrderInsertField" fid="FID OrderInsertField" fidValue="0x000C"
comment="# .15 5 35">
<item name="TradeDate" comment="4Z % [ 1{}]"/>
<item name="ActionDate" comment="=5Z 5 H }{i"/>
<item name="OrderSysId" comment="-73[r] %5 "/>
<item name="OrderLocalld" comment="Z 45 "/>
<item name="Userld" comment="%2 7 i 4w fi"/>
<item name="Participantld" comment="%Z %} £ [ 4" />
<item name="ClientId" comment=""% J" 4w fi}"/>
<item name="InstrumentId" comment="-%ZJ 4w 15" />
<item name="Direction" comment="=k-3% Jj [r]"/>
<item name="OffsetFlag" comment="JFF* 45 ic"/>
<item name="HedgeFlag" comment="#¢ x5 ic."/>
<item name="StopPrice" comment=" 13 %" />
<item name="LimitPrice" comment="FR {/}"/>
<item name="VolumeTotalOrginal" comment="J7 4 &\ Rk F & (LAFH AL />
<item name="OrderType" comment="H . 71"/>
<item name="MatchCondition" comment="§ ¥ {3 Jg& I:"/>
<item name="MatchSession" comment=""% ¥ J{ A i [f]"/>
<item name="ValidThrough" comment="-5 % i [8] £ 4 "/>
<item name="Minimal Volume" comment="1# /|> i} A & "/>
<item name="AutoSuspend" comment="F L b5 E"/>
<item name="InsertTime" comment=">3% A I} [i1]"/>
<item name="MessageReference" comment="F }* [ 5& X ¥ . "I EI ASCII F45"/>
</fieldDefine>
<fieldDefine name="MarketOrderDataField" fid="FID_MarketOrderDataField"
fidValue="0x000D" comment="+} {1 1% ">
<item name="InstrumentId" comment="+5 %] 2w fi%"/>
<item name="InstrumentVersion" comment="-5 ZJ il A5 "/>
<item name="VolumeType" comment="%{ & 1" />
<item name="Direction" comment="=K-3% Jj [r]"/>
<item name="Price" comment="1/} ¥%"/>
<item name="Volume" comment="J{4 &"/>
<item name="BroadcastSequenceNo" comment=")" & =X, ' {{ Ec iy 71 5 />
</fieldDefine>
<fieldDefine name="OrderStatusField" fid="FID_ OrderStatusField" fidValue="0x000E"
comment="H FLR A ">
<item name="TradeDate" comment="47 % H 1{}]"/>
<item name="ActionDate" comment="5Z 55 H }"/>
<item name="OrderSysId" comment="7[r] % 5"/>
<item name="OrderLocalld" comment="ZL:%i5"/>
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<item name="Userld" comment="4% %} i1 Zi"/>
<item name="Participantld" comment="%Z % £ [} 4m " />
<item name="Clientld" comment=""% /7 i i5"/>
<item name="InstrumentId" comment="-Z) 4w 15" />
<item name="Direction" comment="=k-3% Jj [r]"/>
<item name="0OffsetFlag" comment="JF"F>&Fxric"/>
<item name="HedgeFlag" comment="#% x5 ic."/>
<item name="StopPrice" comment="1} 1 {/ k%" />

<item name="LimitPrice" comment="[R{/}"/>
<item name="VolumeTotalOrginal" comment="J& 45 5\ IR H = (LAFHHAL) "/>

<item name="OrderType" comment="${ H.A71"/>
<item name="VolumeTotal" comment="%| 4 &t FIHE & (LLF N L) />
<item name="MatchCondition" comment="4} ¥ {2 J& P4:"/>
<item name="MatchSession" comment="4g . g A2 if [f1]"/>
<item name="ValidThrough" comment="-4 & I} [ £ 4" />
"

<item name="Minimal Volume" comment=""1/)> il AL &
<item name="AutoSuspend" comment=" [ &) FE L5 E"/>

<item name="OrderStatus" comment="H FFIRZ"/>
<item name="InsertTime" comment="3% A [+ [&]"/>
<item name="ActiveTime" comment="J4%7% I [a]"/>
<item name="SuspendTime" comment="4:;{C i [11]"/>
<item name="Update Time" comment=""15 Ji5 & 5 i [11]"/>
N B

<item name="ActiveUserld" comment="$:1EAZ 5 b 4w hd"/>
) n/>

<item name="Margin" comment="{f 1 4:"/>
<item name="ForceGroupld" comment="15% "} 2~

<item name="TradePrice" comment="1x #T JHAZ YT #%"/>
7

<item name="TradeVolume" comment="/> i A & "/>
<item name="MessageReference" comment="H /" F & X F#i. w47 E) ASCII F55"/>
fidValue="0x000F"

fid="FID_ParticipantField"

<fieldDefine = name="ParticipantField"
="2% ">
<item name="Participantld" comment="%Z & % {1 4" />
<item name="ParticipantName" comment="2% {1 44 F"/>
<item name="ParticipantType" comment=" />
IR PR />

<item name="PartiTrdRight" comment="4>
<fieldDefine name="PositionField" fid="FID_ PositionField" fidValue="0x0010" comment="%%

</fieldDefine>
FAEN

comment

</fieldDefine>
PR >
<item name="ParticipantId" comment="% 5, & i1 4" />
<item name="Clientld" comment=""% /= 2 "/>
<item name="InstrumentId" comment="+ £ 2w fi%"/>
<item name="InstrumentVersion" comment="-ZJ il A5 "/>
<item name="TradeDate" comment="47 % Z 4L H I]"/>
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<item name="Y dBuyHedgePosition" comment="H] Y fF & & ({r)"/>
<item name="Y dBuySpecPosition" comment=""H K7 & & ($)"/>
<item name="YdSellHedgePosition" comment="H{ & § & & ({#)"/>
<item name="YdSellSpecPosition" comment="H 3 {76 fa (%)"/>

<item name="BuyHedge Volume" comment=""% A2 & (fx)"/>
<item name="BuySpec Volume" comment=""-% A2 & ($)"/>
<item name="SellHedge Volume" comment="5% %A% & ({&)"/>
<item name="SellSpec Volume" comment="3% A & ($)"/>

<item name="BuyHedgePosition" comment=""JJf- G & ({&)"/>
<item name="BuySpecPosition" comment="=KF & (#¢)"/>
<item name="SellHedgePosition" comment="3% Jf- @ & ({&)"/>

<item name="SellSpecPosition" comment="3%JI & & (#})"/>

<item name="BuyOffsHPosition" comment="J2"1- 4> & ({x)"/>
<item name="BuyOffsSPosition" comment="3""4> 15 ($}{)"/>
<item name="SellOffsHPosition" comment="=2"}*4 & ({}%)"/>
<item name="SellOffsSPosition" comment="3%"-4> & ($}¢)"/>

<item name="Y dBuyOffsHPosition" comment=""F-FE & ({&)"/>
<item name="Y dBuyOffsSPosition" comment=""->"1-I & ($¢)"/>
<item name="Y dSellOffsHPosition" comment="=2"F-WE & ({&)"/>
<item name="Y dSellOffsSPosition" comment="3%"1-I & (#¢)"/>

<item name="LongOpenFrozHPosition" comment="% Lk FF G4 L FF T () "/>
<item name="LongOpenFrozSPosition" comment="% kG54 FETF (#) ">
<item name="ShortOpenFrozHPosition" comment="%k FF G4 4T (fR) "/>
<item name="ShortOpenFrozSPosition" comment=""" L FF S IHF L5 FF&TF () "/>

<item name="LongOffsFrozHPosition" comment="% < V-G I &5 £ & T (£r)"/>
<item name="LongOffsFrozSPosition" comment="% J 1> % &5 £ & T ($4)"/>
<item name="ShortOffsFrozHPosition" comment="%% 3k -G % 45 7 & T ({R)"/>
<item name="ShortOffsFrozSPosition" comment=""%% 3 V{3 1% 45 £ T (#0)"/>
<item name="Y dLongOffsFrozHPosition" comment="_t- [ £ kPG5 L F & T-(IR)" />
<item name="Y dLongOffsFrozSPosition" comment="_- H £ 3k PG4 45 77 & T (#)"/>
<item name="Y dShortOffsFrozHPosition" comment="_I- H %53k - G 45 FE G TF(PR)" />
<item name="Y dShortOffsFrozSPosition" comment="_t H ¥ J V- G &5 £ & F($0)"/>
</fieldDefine>
<fieldDefine name="PPositionField" fid="FID_PPositionField" fidValue="0x0011" comment="
2 MR
<item name="Participantld" comment="%Z %} £ i gm " />
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<item name="InstrumentId" comment="-& %) 45" />
<item name="InstrumentVersion" comment="-&ZJ A= 5" />
<item name="TradeDate" comment="%Z 5 Z=4E H }]"/>

<item name="Y dBuyHedgePosition" comment=""H{ Y5 & ({£)"/>
<item name="Y dBuySpecPosition" comment="H1j 3 {76 & ()"/>
<item name="YdSellHedgePosition" comment=""H & fF &5 ({£)"/>
<item name="Y dSellSpecPosition" comment="H 3 {7 #:(%)"/>

<item name="BuyHedge Volume" comment="" A2 & (fx)"/>
<item name="BuySpec Volume" comment=""-K A2 & ($)"/>
<item name="SellHedge Volume" comment="3% %A% & ({&)"/>
<item name="SellSpec Volume" comment="3% A & ($)"/>

<item name="BuyHedgePosition" comment="% T & ({x)"/>
<item name="BuySpecPosition" comment="F- £ & (#)"/>
<item name="SellHedgePosition" comment="3% Jf- @ & ({&)"/>

<item name="SellSpecPosition" comment="3%J|- & & (#})"/>

<item name="BuyOffsHPosition" comment="=3J->}4 & ({}%)"/>
<item name="BuyOffsSPosition" comment=""-"-4> & ($}¢)"/>
<item name="SellOffsHPosition" comment="=2"}*4 & ({}%)"/>
<item name="SellOffsSPosition" comment="3"-4> & ($}¢)"/>

<item name="Y dBuyOffsHPosition" comment=""-F-FE & ({%)"/>
<item name="Y dBuyOffsSPosition" comment=""->1-I & (#¢)"/>
<item name="Y dSellOffsHPosition" comment="32"F-I & ({&)"/>
<item name="Y dSellOffsSPosition" comment="5%"}-I & (#¢)"/>

<item name="LongOpenFrozHPosition" comment="% Lk FF G5 LT () "/>
<item name="LongOpenFrozSPosition" comment="% kG5 L FEF (#) ">

<item name="ShortOpenFrozHPosition" comment="7 3k FF G4 4 FF T (fR) "/>
<item name="ShortOpenFrozSPosition" comment="" L FF K L5 FF&TF ($) "/>

<item name="LongOffsFrozHPosition" comment="% < 1> G % &5 £ & T (£r)"/>
<item name="LongOffsFrozSPosition" comment="% J 1> % &5 £ & T ($4)"/>

<item name="ShortOffsFrozHPosition" comment="%% 3k -G % 45 7 & T ({R)"/>
<item name="ShortOffsFrozSPosition" comment="%% 3 V-5 1% 45 £ F(#0)"/>

<item name="Y dLongOffsFrozHPosition" comment="_I- H £ kPG5 L F & F(IR)" />
<item name="Y dLongOffsFrozSPosition" comment="_- H £ 3k PG4 45 75 & T (#)"/>
<item name="Y dShortOffsFrozHPosition" comment="_~ F %% 3" -Gk & £ & TF(£R)"/>
<item name="Y dShortOffsFrozSPosition" comment="_I- H Z= 3k PG5 L Fr & F- (%) />
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</fieldDefine>
<fieldDefine = name="MarketMatchDataChgField" fid="FID MarketMatchDataChgField"
fidValue="0x0012" comment="J{{ A2 171§ A2 ¢35 ">
<item name="InstrumentId" comment="-Z) 4w 15" />
<item name="Instrument Version" comment=""75 £ hix A *5"/>
<item name="OpenPrice" comment="JFFL"/>
<item name="HighPrice" comment=""1x = "/>
<item name="LowPrice" comment="F{%A/"/>
<item name="LastPrice" comment="H §{/"/>
<item name="BidPrice" comment="3J A\ /I #%"/>
<item name="AskPrice" comment="3% H {/}"/>
<item name="BidLot" comment=" A\ #(&"/>
<item name="AskLot" comment="32 t} % 5 "/>
<item name="Volume" comment="J{A F"/>
<item name="Openlnterest" comment="4F{: & "/>
</fieldDefine>
<fieldDefine name="MarketMatchDataField" fid="FID_MarketMatchDataField"
fidValue="0x0013" comment="J% A7 1% ">
<item name="InstrumentId" comment="45 %] Zwfi%"/>
<item name="InstrumentVersion" comment=""-7 ZJ il A 5"/>
<item name="PreClose" comment="H W HL/ #%"/>
<item name="PreSettle" comment=""H{ &5 FA #%"/>
<item name="PreOpenlnterest" comment="H I J5 HFF & &, X[ TI5H"/>
<item name="OpenPrice" comment="JF %L {/"/>
<item name="BidPrice" comment="3J A\ /M #%"/>
<item name="BidLot" comment="J A\ #(&"/>
<item name="AskPrice" comment="3%Z ! {/}"/>
<item name="AskLot" comment="32 H} #{ & "/>
<item name="LastPrice" comment="fz§{/"/>
<item name="LastLot" comment="f J5 —2E A T4, X iH&H"/>
<item name="TradeLot" comment=" 4} {3 T4, A vt5"/>
<item name="TradeTurnover" comment="/c\ J%AZ 4%, X |n] 1 54"/>
<item name="OpenInterest" comment="4F{; " />
<item name="HighPrice" comment="4x = "/>
<item name="LowPrice" comment="#{&{"/>
<item name="ClosePrice" comment=" 5L {/"/>
<item name="SettlePrice" comment="%5 & {}"/>
<item name="ClearPrice" comment="5 5.1 "/>
<item name="AveragePrice" comment="131/}"/>
<item name="LifeHigh" comment="JJj 5 % = JLAZ M #5%"/>
<item name="LifeLow" comment="/Jj %2 H & KA #%"/>
<item name="HighLimit" comment="{K{5 4% "/>

<item name="LowLimit" comment="{ {5 fix "/>
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<item name="Total Volume" comment=" /2 J{{ A &"/>
<item name="UpdateTime" comment="15 Ji5 1& M4l [11]"/>
<item name="MarketMatchDataStatus" comment="¢&: 75 F- 5} & 1% AT 15" />
<item name="TotalMarketMatchData" comment="/ 1% AT 10K 2L, W47 />
<item name="BroadcastSequenceNo" comment=")" ##x = " {1 £kt 15 51 />
</fieldDefine>
<fieldDefine name="ReqQryClientField" fid="FID ReqQryClientField" fidValue="0x0014"
comment="%¢ /' A i K 5">
<item name="Participantld" comment="%Z 5 £ [} 4" />
<item name="ClientId" comment="" J" 4w fi"/>
</fieldDefine>
<fieldDefine name="ReqQryDepositField" fid="FID ReqQryDepositField" fidValue="0x0015"
comment="43 [t % 4 A i 35k">
<item name="Participantld" comment="%Z % £ [ 4m " />
</fieldDefine>
<fieldDefine name="ReqQrylnstrumentField" fid="FID_ReqQryInstrumentField"
fidValue="0x0016" comment="- £ £x 1] i 3k 45>
<item name="Marketld" comment=""T{7 3% % i5"/>
<item name="InstrumentId" comment="+5%]Zwfi%"/>
</fieldDefine>
<fieldDefine name="ReqQrylnstrumentStatusField" fid="FID ReqQrylnstrumentStatusField"
fidValue="0x0017" comment=""-7 £ JR 2= 7 11 ] )3 Juf; ">
<item name="Marketld" comment=""T{73% % i5"/>
<item name="InstrumentId" comment="- £ 4w 15" />
</fieldDefine>
<fieldDefine name="ReqQryMarketField" fid&="FID ReqQryMarketField" fidValue="0x0018"
comment=""T{1 1% A )15 K I">
<item name="Marketld" comment=""T{73% % i5"/>
</fieldDefine>
<fieldDefine name="ReqQryMarketStatusField" fid="FID_ReqQryMarketStatusField"
fidValue="0x0019" comment=""T7 37 IR 2= £ 11175 sk 1k ">
<item name="Marketld" comment=""T{737 % i5"/>
</fieldDefine>
<fieldDefine name="ReqQryOrderField" fid="FID ReqQryOrderField" fidValue="0x001A"
comment="4 F. A ] 15 K4k ">
<item name="InstrumentId" comment="+5 %] 2w fi%"/>
<item name="InstrumentVersion" comment="-5 ZJ i A *5"/>
<item name="ParticipantId" comment="% 5, & i1 4it"/>
<item name="Userld" comment="4% 5 i1 i i"/>
<item name="Clientld" comment="%% /" s fi"/>
<item name="OrderSysId" comment="7[r] %5 "/>
</fieldDefine>
<fieldDefine name="ReqQryMarketOrderDataField" fid="FID ReqQryMarketOrderDataField"

96



JR/T 0016—2014

fidValue="0x001B" comment="H #1715 & i =K ">
<item name="InstrumentId" comment="-4 £ 2w fi"/>
<item name="Direction" comment="3}32J; []"/>
</fieldDefine>
<fieldDefine name="ReqQryParticipantField" fid="FID_ReqQryParticipantField"
fidValue="0x001C" comment="4% i1 £ 15 K 45>
<item name="Participantld" comment="%Z % £ {1 4" />
</fieldDefine>
<fieldDefine name="ReqQryPositionField" fid="FID_ReqQryPositionField"
fidValue="0x001D" comment="7%% J"' - & £ 1] 15 sk 45">
<item name="Participantld" comment="%Z % £ {1 4" />
<item name="Clientld" comment=""% /= s i"/>
<item name="InstrumentId" comment=""%Z) 4w 15" />
</fieldDefine>
<fieldDefine name="ReqQryPPositionField" fid="FID_ReqQryPPositionField"
fidValue="0x001E" comment="-45s [ $7 & 7 1) 15 K 45>
<item name="Participantld" comment="% 5, 2 i1 fatd"/>
<item name="InstrumentId" comment="- £ 4w 15" />
</fieldDefine>
<fieldDefine name="ReqQryMarketMatchDataField"
fid="FID_ReqQryMarketMatchDataField" fidValue="0x001F" comment=" %42 171 £x 1)1 sk 1 >
<item name="InstrumentId" comment="+5 %] Zwfi%"/>
</fieldDefine>
<fieldDefine name="ReqQryTradeField" fid="FID ReqQryTradeField" fidValue="0x0020"
comment=" A A 11 K 5>
<item name="InstrumentId" comment="+3 %] Zwfi%"/>
<item name="InstrumentVersion" comment="- ZJ il A 5"/>
<item name="Participantld" comment="% 5, 2 i1 4 td"/>
<item name="Userld" comment="4% 5} i1 i "/>
<item name="ClientId" comment="" /= 2 i"/>
<item name="OrderSysId" comment="-7[r] %5 "/>
<item name="StartTime" comment=""JF 4 i [i1]"/>
<item name="ThroughTime" comment=""F FIJ i []"/>
</fieldDefine>
<fieldDefine name="ReqQryUserField" fid="FID ReqQryUserField" fidValue="0x0021"
comment="7 % 1 £ i 4">
<item name="Participantld" comment="% 7, & i1 4 t"/>
<item name="Userld" comment="4% 5} i1 i i"/>
</fieldDefine>
<fieldDefine name="ReqQryUserLoginField" fid="FID ReqQryUserLoginField"
fidValue="0x0022" comment="%Z % it £ £k £ i 3,">
<item name="Participantld" comment="%Z %} £ i 4w " />
<item name="Userld" comment="4% 5 {1 i "/>
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</fieldDefine>
<fieldDefine name="ReqUserLoginField" fid="FID ReqUserLoginField" fidValue="0x0023"
comment="7Z b i1 ¥ 15 K I">
<item name="DataFlowFlag" comment="4{ i /i 4 FX"/>
<item name="Participantld" comment="%Z %} £ [ 4" />
<item name="Userld" comment="%Z 7 i1 Zwfi"/>
<item name="Password" comment="11%-"/>
<item name="ConnectionReference" comment=""4% 5 7x"/>
<item name="ServerAppName" comment="4% i1 . | R 44 F"/>
<item name="Protocol Version" comment="1f ] FTD hix A 5"/>
<item name="TimeOut" comment=""5 3% I {55 5 i} 1] [11] "' />
<item name="IpAddr" comment=""63x 4 [] IP HulL"/>
</fieldDefine>
<fieldDefine name="ReqUserLogoutField" fid="FID_ReqUserLogoutField"
fidValue="0x0024" comment="7 % {71 1 tH & 3 1 sk k>
<item name="DataFlowFlag" comment="4§#f yiit 2 #x"/>
<item name="Participantld" comment="%2 5 2 i1 4w td"/>
<item name="Userld" comment="4% %} i1 s i"/>
</fieldDefine>
<fieldDefine name="ReqUserPasswordUpdateField" fid="FID ReqUserPasswordUpdateField"
fidValue="0x0025" comment="4Z & i1 & £ I 415 s k>
<item name="Participantld" comment="42 5, 2 i1 4w td"/>
<item name="Userld" comment="4% 5} i1 4 i5"/>
<item name="NewPassword" comment="7 [14"/>
<item name="0ldPassword" comment="1H [14"/>
</fieldDefine>
<fieldDefine name="MarketField" fid="FID MarketField" fidValue="0x0026" comment="T1}j
Byl
<item name="Marketld" comment=""T{73% 2 5"/>
<item name="MarketName" comment="T7 1% % Fi"/>
<item name="BroadcastSequenceSeries" comment=")" #1771 S50 5 />
<item name="TradeType" comment="T]7 34 7 K" />
</fieldDefine>
<fieldDefine name="RspUserLoginField" fid="FID RspUserLoginField" fidValue="0x0027"
comment="AZ 5 {71 & s Wi N 15k ">
<item name="DataFlowFlag" comment="4{ it 4 #x"/>
<item name="Participantld" comment="%Z 5, 2 i1 4ut"/>
<item name="Userld" comment="4% 5 i1 i i"/>
<item name="Password" comment="11%"/>
<item name="ExchangeDateTime" comment="4Z 5 FJi & 4 I} [11]"/>
<item name="TimeSpan" comment="f [X"/>
<item name="IpAddr" comment=""6 3% [{] IP Huht"/>
<item name="MaxOrderLocalld" comment="4# Kk FAH1 g 5 "/>
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</fieldDefine>
<fieldDefine name="RspUserLogoutField" fid="FID_RspUserLogoutField"
fidValue="0x0028" comment="42 % i iE H & 55 M v ">
<item name="DataFlowFlag" comment="4{ iz {i 4 FX"/>
<item name="Participantld" comment="%Z %} £ [ 4" />
<item name="Userld" comment="4% %} i1 Z"/>
<item name="ExchangeDateTime" comment="%Z % i R4t I [H]"/>
</fieldDefine>
<fieldDefine name="RspUserPasswordUpdateField" fid&="FID RspUserPasswordUpdateField"
fidValue="0x0029" comment="4Z 5 51 & £ [ 4>l v 35 ">
<item name="Participantld" comment="%Z % £ [ 4m " />
<item name="Userld" comment="4% %} i1 Zfi"/>
<item name="NewPassword" comment="3f [14"/>
</fieldDefine>
<fieldDefine name="TradelnsertSingleField" fid="FID_TradelnsertSingleField"
fidValue="0x002A" comment=""f.1 A [A] & 4>
<item name="InstrumentId" comment="45 %] Zwfi%"/>
<item name="InstrumentVersion" comment=""- ZJ il A *5"/>
<item name="CancelFlag" comment="J%A2 /& H#Z . "/>
<item name="CancelDate" comment="H 4 H #{"/>
<item name="Cancel Time" comment="H 4 i} [11]"/>
<item name="Tradeld" comment="J%2 %5 "/>
<item name="MatchDate" comment="J%22 H #{"/>
<item name="MatchTime" comment=" %A I [i1]"/>
<item name="ClearDate" comment="y{5 5. [1 #}]"/>
<item name="Price" comment="1/} ¥%"/>
<item name="Volume" comment="J{4 F"/>
<item name="OrderSysId" comment="7[r] %5 "/>
<item name="Userld" comment="%Z 5} 71 4w fi}"/>
<item name="Direction" comment="=K-3% Jj [r]"/>
<item name="OffsetFlag" comment="JF"F* 45 ic"/>
<item name="HedgeFlag" comment="#¢ x5 ic."/>
<item name="Participantld" comment="%Z 5, 2 i1 4" />
<item name="Clientld" comment="%% /" Zwfi"/>
<item name="OrderLocalld" comment="4} . A Zi i, "/>
</fieldDefine>
<fieldDefine name="UserField" fid="FID UserField" fidValue="0x002B" comment="%7 5} /i1
B>
<item name="Userld" comment="%Z %} 71 4w fi"/>
<item name="Participantld" comment="%Z %} £ i gm 5" />
<item name="Name" comment="44 Fx"/>
<item name="IsLogin" comment="/& 15 & %"/>
<item name="UserStatus" comment="4% 5 i tR7Z"/>
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<item name="UserType" comment="4Z % i1 FH||"/>
</fieldDefine>
<fieldDefine = name="UserLoginField" fid="FID UserLoginField" fidValue="0x002C"

comment="%2 5 i {F £ 1,">

<item name="Participantld" comment="%Z % £ [ 4" />
<item name="Userld" comment="%Z 7 i1 Zwfi"/>
<item name="IpAddr" comment=""5 3% ] IP Huhl"/>
<item name="DialogStreamStatus" comment=">J 1 # = 7E LR AS" />
<item name="DialogLoginTime" comment="1# J& — %} TH 15 2 G S i 1] />
<item name="DialogLogoutTime" comment="H5 J& — I/ %} T B H I 1] />
<item name="PrivateStreamStatus" comment="FAH = FPRE"/>
<item name="PrivateLoginTime" comment="1 J& — X FA G 15 =X G S i 1] />
<item name="PrivateLogoutTime" comment=""f 57 — X FAF 1% X 3B H B [r) />
<item name="BroadcastStreamStatus" comment=")" #F I L IE LR E" />
<item name="BroadcastLoginTime" comment="1 Jii — X A 2 & S i [H] />
<item name="BroadcastLogOutTime" comment="14x i — X #45 JE H i [a)" />
<item name="FrontId" comment="H & AL FrI:"/>

</fieldDefine>

</fields>
<items>

||/>

4"/~

LRAUE 4" />

AR UES" />
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<itemDefine name="Abstract" type="FTDStringType&It;80&gt;" comment="4ij % &#47;1}i ']

<itemDefine name="ActionLocalld" type="FTDLocalld" comment="4% " # {}: A {4 5 "/>
<itemDefine name="ActionDate" type="FTDDate" comment="5Zx H f"/>

<itemDefine name="ActiveTime" type="FTDTime" comment="3F I+ [&]"/>

<itemDefine name="ActiveUserld" type="FTDUserld" comment="4#{E%Z 5 i1 4 hh" />
<itemDefine name="AddValue" type="FTD Value" comment="4%Z 5 H #r#4 ¥% 4"/>
<itemDefine name="AskLot" type="FTDVolume" comment="3%  #(&"/>

<itemDefine name="AskPrice" type="FTDPrice" comment="=Z H {/}""/>

<itemDefine name="AutoSuspend" type="FTDBoolFlag" comment="H &) #: i frE"/>
<itemDefine name="AveragePrice" type="FTDPrice" comment="31/}"/>

<itemDefine name="BalanceValue" type="FTDValue" comment=""1] ] {filF 4 4> %" />
<itemDefine name="BidLot" type="FTD Volume" comment="3 \#{ &"/>

<itemDefine name="BidPrice" type="FTDPrice" comment=" A} #%"/>

<itemDefine name="BuyHedgeOffsetMargin" type="FTDValue" comment=""%{f%F{ 1% [1]{

<itemDefine name="BuyHedgeOffsetProfit" type="FTDValue" comment=""{% V- & 5"/>
<itemDefine name="BuyHedgeOpenFrozMargin" type="FTDValue" comment="3K{f& Jf- {4 &5

<itemDefine name="BuyHedgeOpenUsedMargin" type="FTDValue" comment=":Kfx {1

<itemDefine name="BuyHedgePosition" type="FTDVolume" comment=""FFF{: & ({£)"/>
<itemDefine name="BuyHedgeTurnOver" type="FTD Value" comment=""-K{ i A2 1" />



ﬁz\”/>

TRIES"/>

TRIES"/>

bRoR"/>

||/>
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<itemDefine name="BuyHedge Volume" type="FTDVolume" comment=" {4 & ({r)"/>
<itemDefine name="BuyOffsHPosition" type="FTD Volume" comment="3}*4~ & ({#)"/>
<itemDefine name="BuyOffsSPosition" type="FTDVolume" comment="3}*4~ & (#)"/>
<itemDefine name="BuySpecOffsetMargin" type="FTDValue" comment=">$¢ 6 1R [F] fR1E

<itemDefine name="BuySpecOffsetProfit" type="FTD Value" comment="-KH¢ - & 5" />
<itemDefine name="BuySpecOpenFrozMargin" type="FTDValue" comment="-KH &% 4f

<itemDefine name="BuySpecOpenUsedMargin" type="FTDValue" comment=""FF¢ Jf- 61

<itemDefine name="BuySpecPosition" type="FTDVolume" comment=""Jf G i (#¢)"/>
<itemDefine name="BuySpecTurnOver" type="FTD Value" comment="3K#; A %" />
<itemDefine name="BuySpecVolume" type="FTDVolume" comment=":K A & ($})"/>
<itemDefine name="CancelDate" type="FTDDate" comment="H 71§ H }{}j"/>

<itemDefine name="CancelFlag" type="FTDBoolFlag" comment="/{AZ & {5 # g . "/>
<itemDefine name="CancelTime" type="FTDTime" comment="H} J i [1]"/>

<itemDefine name="ClearDate" type="FTDDate" comment="{ % H }{}j"/>

<itemDefine name="ClearPrice" type="FTDPrice" comment="755/"/>

<itemDefine name="Clientld" type="FTDClientId" comment="%% J" 4 fi"/>

<itemDefine name="ClientName" type="FTDName" comment="%% }~ 44 F"/>

<itemDefine name="ClientType" type="FTDClientType" comment=""% " 3 jI]"/>
<itemDefine name="ClosePrice" type="FTDPrice" comment=" %L //"/>

<itemDefine name="ComeFrom" type="FTDStringType&It;20&gt;" comment="7} S K J5"/>
<itemDefine name="ConnectionReference" type="FTDConnectionReference" comment="" i

<itemDefine name="Content" type="FTDStringType&It;500&gt;" comment="}4 5.1 3"/>
<itemDefine name="Currency" type="FTDStringType&It;3&gt;" comment="4Z % F i &% m"/>
<itemDefine name="DataFlowFlag" type="FTDDataFlowFlag" comment="%{J& /i % FK"/>
<itemDefine name="DelValue" type="FTDValue" comment="4A%7 5 H #& ! ¥t 4:"/>
<itemDefine name="Direction" type="FTDDirection" comment="=K-3% Jj [r]"/>

<itemDefine name="EndDelvDate" type="FTDDate" comment="4x 5 2 &| H"/>

<itemDefine name="EndTrdDate" type="FTDDate" comment="4x 5 3¢ % H"/>

<itemDefine name="ErrorCode" type="FTDErrorCode" comment="% 1% Ci3"/>

<itemDefine name="ErrorText" type="FTDString Type&It;100&gt;" comment="" % [F. 3 "/>
<itemDefine name="ExchangeDateTime" type="FTDDateTime" comment="4Z % FIf & F I []

<itemDefine name="ExecOrderLocallD" type=" ExecOrderSysID " comment="411T & & A i

<itemDefine name="ExecOrderSysID" type=" ExecOrderSysID " comment="4{17 % 5 "/>

JR A"~

<itemDefine name="Forcedistime" type="FTDIntType" comment="5F- ] g £ 7] 7" />
<itemDefine name="ForceExitCode" type="FTDForceExitCode" comment="3li& H} 5 "/>
<itemDefine name="ForceExitMsg" type="FTDStringType&It;100&gt;" comment="5 & H
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A

Ij§||/>

_Elqn/>

||/>

||/>

||/>

FFET(R)"/>

FOTE)" >

<itemDefine name="ForceGroupld" type="FTDLocalld" comment=""5%"-Z15"/>

<itemDefine name="FrontId" type="FTDStringType&It;20&gt;" comment=""] & HLFx}"/>
<itemDefine name="FuseFlag" type="FTDBoolFlag" comment="4% i #5ic"/>

<itemDefine name="Fuselimit" type="FTDPrice" comment="47 W fL %i"/>

<itemDefine name="Fusepersisttime" type="FTDIntType" comment="47 W f5 K HF LI} [a]"/>
<itemDefine name="Fusepoint" type="FTDStringType&It;6&gt;" comment="7F % ] [f] 5 J5 A~

<itemDefine name="FuseRights" type="FTDBoolFlag" comment=""] {5 % " />
<itemDefine name="HedgeFlag" type="FTDHedgeFlag" comment="#¢{rFxic"/>
<itemDefine name="HighLimit" type="FTDPrice" comment="{jK {54} "/>

<itemDefine name="HighLimitRate" type="FTDPercent" comment="{jK {5 #t " />
<itemDefine name="HighPrice" type="FTDPrice" comment=""4x = {/"/>

<itemDefine name="InitMargin" type="FTDValue" comment="#] 45 {11 4:"/>
<itemDefine name="InsertTime" type="FTDDateTime" comment="3 A ] []"/>
<itemDefine name="InstrStopCode" type="FTDStopCode" comment="15 |27 Fj J [X]"/>
<itemDefine name="Instrumentld" type="FTDInstrumentId" comment="-4 £ 4ut5"/>
<itemDefine name="InstrumentName" type="FTDName" comment="-ZJ % FK"/>

<itemDefine name="InstrumentStatus" type="FTDInstrumentStatus" comment="- 2JZ 7k

<itemDefine name="InstrumentType" type="FTDInstrumentType" comment="-3 £ H"/>
<itemDefine name="InstrumentVersion" type="FTDInstrumentVersion" comment="+5 %A

<itemDefine name="IpAddr" type="FTDStringType&It;20&gt;" comment=""63% [ IP M}k

<itemDefine name="IsLogin" type="FTDBoolFlag" comment="7& 57 & %"/>
<itemDefine name="LastLot" type="FTDVolume" comment="4x )5 —2& &3 X, X[ 5H

<itemDefine name="LastPrice" type="FTDPrice" comment="fz#{/"/>

<itemDefine name="LifeHigh" type="FTDPrice" comment=")Jj 5 I i il AZ 4% " />
<itemDefine name="LifeLow" type="FTDPrice" comment="/J] ! F & A #%"/>
<itemDefine name="LimitPrice" type="FTDPrice" comment="FR{/}"/>

<itemDefine name="IpAddr" type="FTDStringType&It;20&gt;" comment=""5 %% [] IP Huht
<itemDefine name="LongOffsFrozHPosition" type="FTDVolume" comment="% 3k V- %4k

<itemDefine name="LongOffsFrozSPosition" type="FTDVolume" comment="% J 1> {4 &k

<itemDefine name="LongOpenFrozHPosition" type="FTDVolume" comment="% 3k Jf- {4 &k

fFeT () />

<itemDefine name="LongOpenFrozSPosition" type="FTDVolume" comment="% 3k Ff %4k

fFeT (B0 />
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<itemDefine name="LowLimit" type="FTDPrice" comment="1k "1} "'/>
<itemDefine name="LowLimitRate" type="FTDPercent" comment=" k{5 3 "/>
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<itemDefine name="LowPrice" type="FTDPrice" comment="Ix [k {/"/>

<itemDefine name="Margin" type="FTDPrice" comment="{f1IF-4:"/>

<itemDefine name="MarketId" type="FTDMarketId" comment=""173%%##4"/>

<itemDefine name="BroadcastLoginTime" type="FTDDateTime" comment="1x 5 —X) %

kI [a] />

<itemDefine name="BroadcastLogOutTime" type="FTDDateTime" comment="1x 5 —IX) &

F IR H I a] />

A

AESERE

||/>

WRa&">

||/>

||/>

<itemDefine name="MarketName" type="FTDName" comment=""{13% % Fx"/>
<itemDefine name="BroadcastSequenceNo" type="FTDIntType" comment=")" FEA " {15k

<itemDefine name="BroadcastSequenceSeries" type="FTDWordType" comment="]" {7
<itemDefine name="MarketStatusld" type="FTDMarketStatus" comment=""133%4 7 IR &4t
<itemDefine name="BroadcastStreamStatus" type="FTDBoolFlag" comment=")" 1% 7F &
<itemDefine name="MatchCondition" type="FTDMatchCondition" comment="4 ¥ ;32 J& 1"t
<itemDefine name="MatchDate" type="FTDDate" comment="/%4Z H 1{}]"/>

<itemDefine name="MatchSession" type="FTDMatchSession" comment=" ¥ {42 i [f]"/>
<itemDefine name="MatchTime" type="FTDTime" comment=" %A I} [1]"/>

<itemDefine name="MaxLot" type="FTD Volume" comment="fx K 1] | FH.F-%"/>

<itemDefine name="MaxOrderLocalld" type="FTDLocalld" comment="15 K "f. A3 4 5

<itemDefine name="MatchFlag" type="FTDMatchFlag" comment="J%2& X J i £ 51" />
<itemDefine name="MessageReference" type="FTDMsgRef" comment="F] /" 5 & X ##ii . v

FTE) ASCII 45" />

||/>

<itemDefine name="MinLot" type="FTDVolume" comment="%% /> 1] T FLT-4"/>
<itemDefine name="Minimal Volume" type="FTD Volume" comment=""1/}> i} A &"/>
<itemDefine name="Name" type="FTDStringType&It;20&gt;" comment="44 F/"/>
<itemDefine name="NewPassword" type="FTDPassword" comment="7f [14"/>
<itemDefine name="NewsType" type="FTDNewsType" comment="}4 EF " />
<itemDefine name="NewsUrgency" type="FTDNewsUrgency" comment=""58 S\ &"/>
<itemDefine name="OffsetFlag" type="FTDOffsetFlag" comment="JFF-{:f5ic"/>
<itemDefine name="0ldPassword" type="FTDPassword" comment="1H [14"/>
<itemDefine name="OpenlInterest" type="FTD Volume" comment="4F{:&"/>
<itemDefine name="OpenPrice" type="FTDPrice" comment="J &L "/>

<itemDefine name="OptionsType" type="FTDOptionType" comment="HF{ " />
<itemDefine name="OrderActionCode" type="FTDActionFlag" comment="H% "fE{FAH 15

<itemDefine name="OrderLocalld" type="FTDLocalld" comment="Z %% 5 "/>
<itemDefine name="OrderStatus" type="FTDOrderStatus" comment="H F R Z"/>
<itemDefine name="OrderSysId" type="FTDSysOrderld" comment="-4 [ %5 "/>
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<itemDefine name="OrderType" type="FTDOrderType" comment="4 F.o 74" />
<itemDefine name="Participantld" type="FTDParticipantld" comment="4Z % 2 i1 4" />
<itemDefine name="ParticipantName" type="FTDName" comment="<> {1 & FR"/>
<itemDefine name="ParticipantType" type="FTDParticipantType" comment="4> i1 S 7H1"/>
<itemDefine name="PartiTrdRight" type="FTDTradeRight" comment="%> i3 AL fR"/>
<itemDefine name="Password" type="FTDPassword" comment="[14"/>
<itemDefine name="PreClose" type="FTDPrice" comment=""H{ W EL/ #%"/>
<itemDefine name="PreOpenInterest" type="FTDVolume" comment=""H{ & i FF & &, XAt
177>
<itemDefine name="PreSettle" type="FTDPrice" comment=""H{ £ H. /1 #%"/>
<itemDefine name="Price" type="FTDPrice" comment="4/] ¥%"/>
<itemDefine name="PrivateLoginTime" type="FTDDateTime" comment="1% 5 — X FAH FH =
G RIN ] />
<itemDefine name="PrivateLogoutTime" type="FTDDateTime" comment="15% 5 — X FAF 15
IR I A] />
<itemDefine name="PrivateStreamStatus" type="FTDBoolFlag" comment="FAF PR
"
<itemDefine name="Protocol Version" type="FTDProtocolVersion" comment="1f ] FTD i A
/>
<itemDefine name="Pubstyle" type="FTDPubStyle" comment="3& ki B & L1471 KA J7 2\
"
<itemDefine name="Premium" type="FTDValue" comment="F{F] 4k 37 "/>
<itemDefine name="QuoteDirection" type="FTDQuoteDirection" comment="H{/} /7 [1]"/>
<itemDefine name="QuoteSysID" type="FTDSysOrderld" comment="{/} % 5"/>
<itemDefine name="QuoteLocallD" type="FTDLocalld" comment="Jt Z= L% 5" />
<itemDefine name="RequestBy" type="FTDRequestByType" comment="18 /] & &2 J;"/>
<itemDefine name="RateUnit" type="FTDRateUnit" comment="y[_ % FL.{7"/>
<itemDefine name="RatePrice" type="FTDPrice" comment="4}_{/I #%"/>
<itemDefine name="MarketMatchDataStatus" type="FTDBoolFlag" comment="7¢& 5 3= 5l & 1% il A
1>
<itemDefine name="SellHedgeOffsetMargin" type="FTDValue" comment="=2{f "} £ [A]{x
ES"/>
<itemDefine name="SellHedgeOffsetProfit" type="FTDValue" comment="sZ{# V- & 5 "/>
<itemDefine name="SellHedgeOpenFrozMargin" type="FTDValue" comment="=Z{f% JT- {4 &5
PRUES:"/>
<itemDefine name="SellHedgeOpenUsedMargin" type="FTDValue" comment="3%{x {1
FARIES:"/>
<itemDefine name="SellHedgePosition" type="FTDVolume" comment="32 - & ({£)"/>
<itemDefine name="SellHedgeTurnOver" type="FTD Value" comment="=2{’ i A2 1" />
<itemDefine name="SellHedge Volume" type="FTDVolume" comment="3Z A2 f&({R)"/>
<itemDefine name="SellOffsHPosition" type="FTD Volume" comment="5%""4> 5 ({£)"/>
<itemDefine name="SellOffsSPosition" type="FTD Volume" comment="2"F*4~ & (${)"/>
<itemDefine name="SellSpecOffsetMargin" type="FTD Value" comment="=LH¢ V- iR [F] R 1L
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">
<itemDefine name="SellSpecOffsetProfit" type="FTDValue" comment="=LH¢ 1> & 5" />
<itemDefine name="SellSpecOpenFrozMargin" type="FTDValue" comment="=2#;Jf G445
TRUES:"/>
<itemDefine name="SellSpecOpenUsedMargin" type="FTDValue" comment="=2#; G fifi
TRAE 4" />
<itemDefine name="SellSpecPosition" type="FTDVolume" comment="=2JT £ & ($)"/>
<itemDefine name="SellSpecTurnOver" type="FTD Value" comment="3Z ¢ i AZ&i"/>
<itemDefine name="SellSpec Volume" type="FTDVolume" comment="5% %A% & ($¢)"/>
<itemDefine name="SendTime" type="FTDTime" comment=" /% ] [a]"/>
<itemDefine name="SequenceNo" type="FTDSequenceNo" comment=")¥%1]"5"/>
<itemDefine name="SequenceSeries" type="FTDSequenceSeries" comment=")F %12 || 5 "/>
<itemDefine name="ServerAppName" type="FTDServerAppName" comment="43 {1 IV | &4t
AR >

<itemDefine name="SettlePrice" type="FTDPrice" comment="%557/"/>

<itemDefine name="ShortCutKey" type="FTDCharType" comment="%4 \ tR&EH"/>

<itemDefine name="ShortOffsFrozHPosition" type="FTDVolume" comment="" 1G4 45
RO T(R)"/>

<itemDefine name="ShortOffsFrozSPosition" type="FTDVolume" comment=""J 1" G445
FroTE)" />

<itemDefine name="ShortOpenFrozHPosition" type="FTDVolume" comment="4 3k Jf- {4 &k
FeF (R ">

<itemDefine name="ShortOpenFrozSPosition" type="FTDVolume" comment="%% 3 JF{: /4 &k
FeF $ ">

<itemDefine name="StartDelvDate" type="FTDDate" comment="JF 4522 %] H"/>

<itemDefine name="StartTime" type="FTDTime" comment="7f 45 i+ [&]"/>

<itemDefine name="StartTrdDate" type="FTDDate" comment="FF-45%Z & H"/>

<itemDefine name="StopPrice" type="FTDPrice" comment=" 111 /i #%"/>

<itemDefine name="SuspendTime" type="FTDTime" comment="4E/C i []"/>

<itemDefine name="StrikePrice" type="FTDPrice" comment="FFT {1 #%"/>

<itemDefine name="ThroughTime" type="FTDTime" comment=" " %I i [&]"/>

<itemDefine name="Tick" type="FTDPrice" comment="#/M//7"/>

<itemDefine name="TimeOut" type="FTDTimeOut" comment="/& 1% Il M5 = I [&] 1] " />

<itemDefine name="TimeSpan" type="FTDNumberType&lt;3&gt;" comment="II[X"/>

<itemDefine name="TimeStamp" type="FTDTimeStamp" comment="1 [H]#k"/>

<itemDefine name="TotalMarketMatchData" type="FTDIntType" comment="/%i% % 1T 1% c.
KL ML~

<itemDefine name="Total Volume" type="FTDVolume" comment="/z! i A & "/>

<itemDefine name="TradeDate" type="FTDDate" comment="42 7 Z=¥¢ H #"/>

<itemDefine name="Tradeld" type="FTDTradeld" comment="J%4Z %i5"/>

<itemDefine name="DialogLoginTime" type="FTDDateTime" comment="4% Jii — XX} 1ifi i 2\,
BRI 1)/~

<itemDefine name="DialogLogoutTime" type="FTDDateTime" comment="1 7 — X} 155
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IR H N[/~
<itemDefine name="TradeLot" type="FTDIntType" comment="5\ %A F-%L, A |n) v15"/>
<itemDefine name="TradePrice" type="FTDPrice" comment="5¢ 8T A k%" />
<itemDefine name="Userld" type="FTDUserld" comment="42 5 i1 4fiy"/>
<itemDefine name="TradeRights" type="FTDTradeRight" comment="%Z % £ "/>
<itemDefine name="UserStatus" type="FTDUserStatus" comment="%Z 5 i1 IR #&"/>
<itemDefine name="UserType" type="FTDUserType" comment="4Z 5 51 2 j|"/>

<itemDefine name="DialogStreamStatus" type="FTDBoolFlag" comment="5] & {12k
">

<itemDefine name="TradeTurnover" type="FTDVolume" comment="/c\ %A 44, X|a] 75
"

<itemDefine name="TradeType" type="FTDTradeType" comment=""1i 374 7 JH"/>

<itemDefine name="TradeVolume" type="FTDIntType" comment="2%> {3 #&:"/>

<itemDefine name="Unit" type="FTDIntType" comment="4}F-3fc%{"/>

<itemDefine name="UnderlyinglnstrID" type="FTDStringType&It;30&gt;>" comment="2Eil}
T ARG />

<itemDefine name="UnderlyingMultiple" type="FTD Volume" comment="%Al| 75 it e £"/>

<itemDefine name="Update Time" type="FTDTime" comment="1 /5 fi& 5 I} [A]"/>

<itemDefine name="URLLink" type="FTDStringType&It;200&gt;" comment=" It i & 1
WEB Bk4h"/>

<itemDefine name="ValidThrough" type="FTDDate" comment="7 R{ i} 7] £ K "/>

<itemDefine name="Volume" type="FTDVolume" comment="%{(&"/>

<itemDefine name="VolumeTotal" type="FTDIntType" comment="%| 4% i L E = (LLFN
FLAL) />

<itemDefine name="VolumeTotalOrginal" type="FTDIntType" comment="J i il F 4 £ &

(LT N B />

<itemDefine name="VolumeType" type="FTD VolumeType" comment="4{ & S #1"/>

<itemDefine name="YdBuyHedgePosition" type="FTDVolume" comment=" §j 3% ¥ & &
(fR)"/>

<itemDefine name="Y dBuyOffsHPosition" type="FTDVolume" comment=""J"1*FE & ({R)"/>

<itemDefine name="Y dBuyOffsSPosition" type="FTD Volume" comment="34-}*I & ($})"/>

<itemDefine name="Y dBuySpecPosition" type="FTD Volume" comment=""{j % & (#%)"/>

<itemDefine name="YdLongOffsFrozHPosition" type="FTDVolume" comment="_- H £ 3k°F*
BHREFET-(R)" >

<itemDefine name="YdLongOffsFrozSPosition" type="FTDVolume" comment="_t- H % 3k°F*
BHREFETER)" />

<itemDefine name="YdSellHedgePosition" type="FTDVolume" comment="Fl 32 £f & &=
(fR)"/>

<itemDefine name="Y dSellOffsHPosition" type="FTDVolume" comment="Z"*FE & ({r)"/>

<itemDefine name="Y dSellOffsSPosition" type="FTDVolume" comment="=2"}*{f & ($}{)"/>

<itemDefine name="Y dSellSpecPosition" type="FTD Volume" comment=""Hl & & ($¢)"/>

<itemDefine name="Y dShortOffsFrozHPosition" type="FTD Volume" comment="_I H %%k}

CEHRLFFET(IR)"/>
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<itemDefine name="YdShortOffsFrozSPosition" type="FTDVolume" comment="_- [ %% 3}
CHLFCTER)" />
</items>
<types>
<typeDefine name="FTDActionFlag" baseType="FTDCharType" length="1" precision="0">
<enumValue name="0" comment="/Jl[x"/>
<enumValue name="1" comment="4:{Z"/>
<enumValue name="2" comment="3{7%"/>
</typeDefine>
<typeDefine name="FTDBoolFlag" baseType="FTDCharType" length="1" precision="0">
<enumValue name="1" comment="H#."/>
<enumValue name="0" comment="1%"/>
</typeDefine>
<typeDefine = name="FTDClientld"  baseType="FTDStringType&lt;8&gt;"  length="8"
precision="0"/>
<typeDefine name="FTDClientType" baseType="FTDCharType" length="1" precision="0">
<enumValue name="0" comment=" X \"/>
<enumValue name="1" comment="7% \."/>
</typeDefine>
<typeDefine name="FTDConnectionReference" baseType="FTDStringType&lt;5&gt;"
length="5" precision="0"/>
<typeDefine name="FTDDataFlowFlag" baseType="FTDCharType" length="1"
precision="0">
<enumValue name="0" comment="%] 1 Ji"/>
<enumValue name="1" comment="FAF Ji{"/>
<enumValue name="2" comment="]" #&i"/>
</typeDefine>
<typeDefine name="FTDDate" baseType="FTDStringType&lt;8&gt;" comment="yyyymmdd"
length="8" precision="0"/>
<typeDefine name="FTDDateTime" baseType="FTDStringType&lt;20&gt;"
comment="yyyymmddhh24nnsscc" length="20" precision="0"/>
<typeDefine name="FTDDirection" baseType="FTDCharType" length="1" precision="0">
<enumValue name="0" comment="3%"/>
<enumValue name="1" comment="32"/>
</typeDefine>
<typeDefine name="FTDQuoteDirection" baseType="FTDCharType" length="1"
precision="0">
<enumValue name="0" comment="3%"/>
<enumValue name="1" comment="32"/>
<enumValue name="2" comment="X{ [i1]"/>
</typeDefine>

<typeDefine name="FTDErrorCode" baseType="FTDStringType&lt;10&gt;" length="10"
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precision="0"/>
<typeDefine name="FTDForceExitCode" baseType="FTDCharType"
precision="0">
<enumValue name="0" comment=" " #j %4 0"/>
</typeDefine>

length="1"

<typeDefine name="FTDHedgeFlag" baseType="FTDCharType" length="1" precision="0">

<enumValue name="1" comment="F&#"/>
<enumValue name="3" comment="2 ] {FAE"/>

</typeDefine>

<typeDefine name="FTDInstrumentld" baseType="FTDStringType&lt;30&gt;" length="30"

precision="0"/>
<typeDefine name="FTDInstrumentStatus" baseType="FTDCharType"
precision="0">
<enumValue name="0" comment="1%E2:xZ 5" />
<enumValue name="1" comment="JF 5.4 5 TE 41 "/>
<enumValue name="2" comment="WHLEE 5T "/>
<enumValue name="3" comment="%{5"/>
<enumValue name="4" comment="FZ %" />
</typeDefine>
<typeDefine name="FTDInstrumentType" baseType="FTDCharType"
precision="0">
<enumValue name="0" comment="H F %} 0"/>
</typeDefine>
<typeDefine name="FTDInstrument Version" baseType="FTDCharType"
precision="0">
<enumValue name="0" comment="H § %} 0"/>
</typeDefine>
<typeDefine name="FTDLocalld" baseType="FTDStringType&It;15&gt;"
precision="0"/>
<typeDefine name="FTDMarketld" baseType="FTDStringType&lt;10&gt;"
precision="0"/>

length="1"

length="1"

length="1"

length="15"

length="10"

<typeDefine name="FTDMarketStatus" baseType="FTDCharType" length="1" precision="0">

<enumValue name="0" comment="1%£4:%Z 7,"/>
<enumValue name="1" comment="JF %4 & &4 "/>
<enumValue name="2" comment="{ L4 & 7o "/>
<enumValue name="3" comment="%]{"/>
<enumValue name="4" comment="1FxZ 7;"/>
</typeDefine>
<typeDefine name="FTDMatchCondition" baseType="FTDCharType"
precision="0">
<enumValue name="1" comment="H[I I} 4= 5B A5 "/>
<enumValue name="2" comment="H[ I} 5L 7 il A2 "/>

<enumValue name="3" comment="24 H G %%"/>
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<enumValue name="4" comment=" {7} { H zL"/>
<enumValue name="5" comment="4§ & H {77 H %L"/>
</typeDefine>
<typeDefine name="FTDMatchSession" baseType="FTDCharType" length="1" precision="0">
<enumValue name="1" comment="JF 5.4 5 TE 1 "/>
<enumValue name="2" comment="1% 4% %" />
<enumValue name="3" comment="JF 5L 4E 5 7 M FIELEAE 5" />
<enumValue name="4" comment="IW AL EE 5T "/>
<enumValue name="5" comment="JF 5L 4E 5 Se M AT EE & e />
<enumValue name="6" comment="1% 45 7 FUNELLE & 54" />
<enumValue name="7" comment="JF#4E 5 Ta M, ELAT H MG 5w/~
</typeDefine>
<typeDefine name="FTDMatchFlag" baseType="FTDCharType" length="1" precision="0">
<enumValue name="0" comment="[F] 4 JF-&"/>
<enumValue name="1" comment="[7] 4 ~F-&"/>
<enumValue name="2" comment="/:[r]"/>
</typeDefine>
<typeDefine name="FTDMsgRef" baseType="FTDStringType&lt;6&gt;" length="6"
precision="0"/>
<typeDefine = name="FTDName"  baseType="FTDStringType&It;20&gt;"  length="20"
precision="0"/>
<typeDefine name="FTDNewsType" baseType="FTDStringType&lt;2&gt;" length="2"
precision="0"/>
<typeDefine name="FTDNewsUrgency" baseType="FTDCharType" length="1"
precision="0"/>
<typeDefine name="FTDOffsetFlag" baseType="FTDCharType" length="1" precision="0">
<enumValue name="0" comment="JF4;"/>
<enumValue name="1" comment=""1"4;"/>
<enumValue name="2" comment=""5%"-"/>
<enumValue name="3" comment="5#"/>
</typeDefine>
<typeDefine name="FTDOptionType" baseType="FTDCharType" length="1" precision="0">
<enumValue name="0" comment="-F {4 "/>
<enumValue name="1" comment="1AJlJ HHFL"/>
<enumValue name="2" comment="1A i HHHL"/>
</typeDefine>
<typeDefine name="FTDOrderStatus" baseType="FTDCharType" length="1" precision="0">
<enumValue name="0" comment="4 3 ;%A2"/>
<enumValue name="1" comment="{ 73 s A I AEBA I " />
<enumValue name="2" comment="{ 73 A AAEBAFI " />
<enumValue name="3" comment="7% J{ A i 7E A &1 H1"/>
<enumValue name="4" comment="7 J{ A& N7E A &1 H1"/>
<enumValue name="5" comment="4 #."/>
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</typeDefine>
<typeDefine name="FTDOrderType" baseType="FTDCharType" length="1" precision="0">
<enumValue name="0" comment="R/}"/>
<enumValue name="1" comment="Ti f}"/>
<enumValue name="2" comment=" 11 [E /1 "/>
<enumValue name="3" comment="1F$5 11 {/"'/>
<enumValue name="4" comment=""T{i i} # [R4/1"/>
<enumValue name="5" comment="4xz i #"/>
<enumValue name="6" comment="3J/}"/>
</typeDefine>
<typeDefine name="FTDParticipantld" baseType="FTDStringType&It;8&gt;" length="8"
precision="0"/>
<typeDefine name="FTDParticipantType" baseType="FTDCharType" length="1"
precision="0">
<enumValue name="0" comment=" & "/>
<enumValue name="1" comment="4284"/>
<enumValue name="2" comment="%;%"/>
<enumValue name="3" comment="4Fjl|"/>
<enumValue name="4" comment="4§1li 5 "/>
</typeDefine>
<typeDefine name="FTDPassword" baseType="FTDStringType&lt;40&gt;" length="40"
precision="0"/>
<typeDefine = name="FTDPercent"  baseType="FTDFloatType&lt;4,2&gt;"  length="4"
precision="2"/>
<typeDefine = name="FTDPrice"  baseType="FTDFloatType&lt;10,2&gt;"  length="10"
precision="2"/>
<typeDefine name="FTDProtocolVersion" baseType="FTDStringType&lt;8&gt;" length="8"
precision="0"/>
<typeDefine name="FTDPubStyle" baseType="FTDCharType" length="1" precision="0">
<enumValue name="0" comment=""~ & Ai"/>
<enumValue name="1" comment="/% 1ii"/>
</typeDefine>
<typeDefine name="FTDRequestByType" baseType="FTDCharType" length="1"
precision="0">
<enumValue name="0" comment="42 7 Fi"/>
<enumValue name="1" comment="4% /1"/>
</typeDefine>
<typeDefine name="FTDSequenceNo" baseType="FTDIntType" length="4" precision="0"/>
<typeDefine name="FTDSequenceSeries" baseType="FTDWordType" length="2"
precision="0"/>
<typeDefine name="FTDServerAppName" baseType="FTDStringType&lt;20&gt;"
length="20" precision="0"/>
<typeDefine name="FTDStopCode" baseType="FTDCharType" length="1" precision="0">
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<enumValue name="0" comment="H F W i% 4 0"/>
</typeDefine>
<typeDefine name="FTDSysOrderld" baseType="FTDStringType&lt;20&gt;" length="20"
precision="0"/>
<typeDefine name="FTDTime" baseType="FTDStringType&lt;8&gt;" comment="hh24nnsscc"
length="8" precision="0"/>
<typeDefine name="FTDTimeOut" baseType="FTDNumberType&lt;3&gt;" length="3"
precision="0"/>
<typeDefine name="FTDTimeStamp" baseType="FTDStringType&lt;20&gt;" comment="Unix
24 UTC I [H]" length="20" precision="0"/>
<typeDefine = name="FTDUserld" baseType="FTDStringType&lt;15&gt;"  length="15"
precision="0"/>
<typeDefine name="FTDTradeld" baseType="FTDStringType&lt;20&gt;" length="20"
precision="0"/>
<typeDefine name="FTDTradeRight" baseType="FTDCharType" length="1" precision="0">
<enumValue name="0" comment="5¢4="/>
<enumValue name="1" comment="H 7] */"/>
<enumValue name="2" comment="A £ 5 "/>
</typeDefine>
<typeDefine name="FTDUserStatus" baseType="FTDCharType" length="1" precision="0">
<enumValue name="0" comment="H § %} 0"/>
</typeDefine>
<typeDefine name="FTDUserType" baseType="FTDCharType" length="1" precision="0">
<enumValue name="0" comment="H F %} 0"/>
</typeDefine>
<typeDefine name="FTDTradeType" baseType="FTDCharType" length="1" precision="0">
<enumValue name="0" comment="H § %} 0"/>
</typeDefine>
<typeDefine = name="FTDValue" baseType="FTDFloatType&lt;14,2&gt;"  length="14"
precision="2"/>
<typeDefine name="FTD Volume" baseType="FTDIntType" length="4" precision="0"/>
<typeDefine name="FTD VolumeType" baseType="FTDCharType" length="1" precision="0">
<enumValue name="0" comment="3 #&"/>
<enumValue name="1" comment="%{ X} &"/>
</typeDefine>
</types>
</ftd>
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