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1. Level-1 4715 BRIESE s fir- 7 B
2. WIBUERIEA K ZeHy i fir. WERESSAN AL H 455
TH

2021-04-23

1.0.2

1. Level-1 A7 PRI IS BL Y . THEFS . RIER A1
B

2. Level-1 1718 K &3 K &4& . X5 HFE

3. Level-2 1T1E e BB RASIE N SAS 75 A ARHS
SRR TSN | g5 2| R=a= 214

4. Level-2 1715 N sa i B B L0 EUR

5. HE SO B B B A b 78 S ]

2021-11-25

1.0.3

1. Level-2 175 N 272 2 24
2. Level-2 17 HRIEFT G #7 7- B
3. Level-2 SEAIE S BACHTIY AL I 8] 7 B

2022-10-27

1.1.0

1. RSO g, X AT B AT 3R
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1. HHEHH

EAZ AT G 1 S B SR O S UETEAT A SR K B S B R 5% o AT AR oK
BAE Level-1 1715 Level-2 4718 KSR IR SL 8t . MBI N BKRE, IR
RESHE BB A I e K it L PURESR A i T L SR S sa i didle . 47
TERIGEE . £ )n B2 R AT IR PR, B M A TE 1B 2 i i
SeTIBERICAE . )5 BE Wik 52 5 B SR M R 12 R M, K &8t
PERAE 7 Bl K ZERTH K 2805 .

2. XM

SCAERHAL CSV A%, BN BUEIA «,7 (BESCE ) ol iR UTF-8
i, BATHHER] “Ox0A” .

3. BEAE

ANFAT TG R R AL I SLAE A SR TS, B AR AR 3-1 Pl
* 3-1 471G A AR AR S R

i RIEREE | BEREE H K% GrEh K 2%
Level-1 1714 v v v
Level-2 171 ol v v v
B IIRAT I V \/ \/

3.1 Level-1 718
Level-1 17 1E A5 IE SR E IR AT K 2R 04 .
3.1.1 HREEREEE

Level-1 PRI 00 75T 15 PRI AN L5 [ € A% 38 S AT I TR I
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3.1.1.1 1TERE

Level-1 175 PRI HE (O LR (R R 3 B2l 5 80 (Fhrh, 340 Fa Stk i Rl Fg
N5 R, NG TREIR ARG 3 FP,  AH AR TR 5 58 A AH R R OR B AR —
&), K2R A IEZR R LR AR AE (7] — A SR

HEERENE, EEEMEUEC ST Level-1 AT PR

Level-1 171 EE 77 i B 3% S S04 8 shllyyyymmdd\Snapshot.csv,
HAR 2V L 3-2,

%% 3-2 Level-1 AT E PR IRl WA SR

FB X HdERA Pi B
SecuritylD EZR A STRING
DateTime H 3185 1] NUMBER Ak 45 [A], G 20150803093008
PreClosePx WEH NUMBER(3)
OpenPx TFEEM NUMBER(3)
HighPx B NUMBER(3)
LowPx wAKM NUMBER(3)
LastPx BoHTH NUMBER(3)
Volume FAL & NUMBER M2, B
B
fiidF: Tooiia
f8¥: F
Amount FRAZ 4 NUMBER(3) 7. Jo
M 2023 & 6 H 1 HIF4h, 1Z{EH
2 NOKEFEVREE Sy 3 AikE
BidPrice[5] IS T4y NUMBER(3)
BidOrderQty[5] | HiEH & NUMBER
OfferPrice[5] HHSE TR NUMBER(3)
OfferQty[5] HHSE B NUMBER
NumTrades HAEEE NUMBER
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LLACEEARTIF & FD

I0PV

FHE A

NUMBER(5)

M 2022 £ 11 A 4 HFFUE, ZEH
3 LK LB 5 AR B

NAV

FE A

NUMBER(3)

PhaseCode

A2 g B

STRING

BT BON 8 AR R, R R
ANRERE I 3, To e SN RS
1AL SRR RB) OF e i
B (CFRREE MM BL T HRoR
BELEAE G B, B RN B,
B RRHTIN B, PR
Ji, MR IR TR A ) FE) s W
B (EPEETEN)  NFRRAR]
WA G T B CES 225 %2
T, DRI RS TENTI B
4R BE S SEN I BOT U6 2 AT
B ()
ORI AT IE R
A5, VRIS AT IR A )
o SHA

%361 0FaR BT, URRE
i,

55 4 £ 07 RIS ILT i FE 2 BTN B
ASZRATHAT R, 1 For
L7 it A 24 BT I BT 45 52 BEAT B
TR, o SUHE

%2 fi:

AvgPx

it

NUMBER(3)

H 2019411 H 14 HiEH

ClosePx

LAY

NUMBER(3)

H 202144 A6 HEH

MsgSegNum

HEFS

NUMBER

202144 A6 HEH

SendingTime

S IL I ]

NUMBER

411 20150803093008

H 202144 A 6 HEH
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3.1.1.2 #EEEMEREZITERE

Level-1 % J& [l 2 4% 22 5547 185 PR AL S RMIAR IS, PRERTRIRE N 3 A,
Level-1 # J5 [H & h # X Z A7 G R B A2t H % 2 X & R
sh1\yyyymmdd\FpTradeSnap.csv, A3CfFH 2019 £ 7 H 22 HiGH, BRIANEE
W2 3-3,
%% 3-3 Level-1 it J5 [ € W& 52 AT 1B TR I N 5 3%

FB& aX HdERA Yi B

SecuritylD UEZFACAY STRING

DateTime H 3185 1] NUMBER Ar 45 [A], G 20150803093008

TradeVolume JRAT K NUMBER

TotalValueTraded | FAZ 44 NUMBER(3) M 2023 4E 6 H 1 HHFUh, ZMHE
H1 2 fO0KG B2 By 3 G i

ClosePrice A H A NUMBER(3)

BuyVolume SENHREE | NUMBER

SellVolume SEH H R E NUMBER

TradingPhaseCode | 7= i SEB B BL 2 | STRING F 04 TRREZ GFHTHD

PR BB AR EPHRE B,

HRIRELLZ G B, ‘DR
AT B, PR
5 1AL O FRIARILE AE 2
I BOANHESZ HEAT BT B H A,
U RN I S TE 2 AT B RS
P2 AT RO AR . B X
HAEH

TimeStamp BTSN T8 | STRING HHMMSSss

3.1.2 K &R

K A HE A H K 2R o-eh K 2k, 70 ) ORAFAEARNL (S0 rp e o,
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LLACEEARTIF & FD

H K 0545 B 58 X o044 4 shllyyyymmdd\Day.csv, 70581 K £k 126 H 58 &
A4 9 shilyyyymmdd\Minute.csv, Bk iy & 7E 1L K 3-4.
% 3-4 Level-1 1715 K 8 N 5%

FB& & X okl ]
SecuritylD WEFR AR STRING
NUMBER H K £: 20151123
DateTime H 3R ] il EF
NUMBER
20151123091630
PreClosePx | FEWif NUMBER(3)
OpenPx VAR EHAIN NUMBER(3)
HighPx SN NUMBER(3)
LowPx wRARHY NUMBER(3)
LastPx ERily NUMBER(3)
Volume D% NUMBER
NUMBER(3) M 2023 4E 6 H 1 HIF4A,
Amount AL G ZAH B 2 F0RG B2 B 3 67
Kb R
IOPV A AR E NUMBER(5) 4
M 2022 4 11 H 4 HIF4E,
AR 1 3 ALK RE I #E O 5 AL
Kb R
fp_Volume | %% J5 [ & 1 4% 38 55 i R ClELE)
ALE NUMBER HKZH 201947 H 22
H 5 H
fp_Amount | %5 [ & 1 4% 58 5 R ClEsa)
A4 NUMBER(3) H K2R H 201947 H 22
HE
AvgPX Bty a4 (000001)
NUMBER(3)
(FEXHD
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LLACEEARTIF & FD

H 2019411 H 14 HiEH

MinuteNum | K % & NUMBER H 202144 A6 HEH
TradingDay | &5 H NUMBER H 2021 44 H 6 HJGH
3.2 Level-2 171H

Level-2 1715 R A5 PRI S

3.21

Level-2 HREESEEIE GBI ITHES

3.2.1.1 AHEESFZNEIE

s HdE

v BEIEIREA K AR .

A7 1 PRI AL 5 [ 5€ 1% 22 5

TG A R R AL 2018 48 12 A 24 HET & EF ML G i 3
P&, ZJEIEEATREIRIE SO sh2\yyyymmdd\Snapshot.csv A A7
T LA TN B 176 B 3 KOS 448 sh2lyyyymmdd\Auction.csv,  EAk
WA VE ML 3-5.
% 3-5 Level-2 {TEH R A TN BIE N AR
FB X AR i
SecuritylD EZFAAS STRING
DateTime H 310 1] NUMBER 20151123091630
Price FE Y NUMBER (3)
Virtual AuctionQty JizE VUG s NUMBER
LeaveQty JseE N UN iy NUMBER
Side NN STRING 0 =JoRILACE
1=3KJ7 B ARIL &
2 =7 A ARICA &
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3.2.1.2 fFiEE

Level-2 1715 PR AR A i R R B 3 APk 5 B2 (Forh, S0 Pt e B B
N5 R, AR PR AR RIS 3 AP, AHAR R 4 A 5E 4 AR R A R BE R —
&) AR R UL PR R A AE R — AN SO

FEE R, BRESEM IR A AL Level-2 TR A

Level-2 1745 PR REEE 4704 B 5% U448 sh2\yyyymmdd\Snapshot.csv,
HARN 25V L3 3-6.

%% 3-6 Level-2 1T E PRI ElE WA SR

FR X HmR i B

SecuritylD WEZFAAS STRING

DateTime H R a] NUMBER b 55 i ]
20151123091630

PreClosePx WER AN NUMBER(3)

OpenPx s NUMBER(3)

HighPx =S NUMBER(3)

LowPx BAGH NUMBER(3)

LastPx BOHTIT NUMBER(3)

TotalVolumeTrade AT B NUMBER BEE. By
e
Ti7F: TGN
fef. F

TotalValueTrade A S G NUMBER(Q3) | #if7: 7¢
M 2023 &6 H 1 HIF4,
ZAEH 2 AR B 3
(X753

InstrumentStatus T 9IRS STRING TXVEN ( EEIERAY)
Fr LDDS 45 Level-2

10
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LLACEEARTIF & FD

(RN R A Sy
A7 1 BRI s b AR [
BeIUE B

BidPrice[10] HSE NUMBER(3)
BidOrderQty[10] H S5 NUMBER
BidNumOrders[10] I SEFSEBR M 2R | NUMBER
#
BidOrders[50] HSC—H 50 2217 % | NUMBER
OfferPrice[10] H Sz NUMBER(3)
OfferOrderQty[10] HSE & NUMBER
OfferNumOrders[10] | HISESEPriZE4E% | NUMBER
#
OfferOrders[50] HSZ—717 50 21T % | NUMBER
NumTrades FRAZ R NUMBER
IOPV ETF i Al { NUMBER (5) | M 2022 4 11 A 4 HIT4A,
ZAHH 3 ALKEREEN 5
PN E
TotalBidQty FRIEANLE NUMBER W
Bg:
fiids: ToCli#
TotalOfferQty IR A E NUMBER esR: B
Ha:
fiidF: TICii#
WeightedAvgBidPx | JIECFIZEEMH | NUMBER (3)
WeightedAvgOfferPx | InBCFHZL4ks | NUMBER (3)
TotalBidNumber SENBER NUMBER
TotalOfferNumber SEHRZER NUMBER
BidTradeMaxDuration | 3% X\ A8 i K45 | NUMBER

L]
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LLACEEARTIF & FD

OfferTradeMaxDurati | =2 H i3 fx KEEF5RS | NUMBER
on []
NumBidOrders SEJ7 RN AL NUMBER
NumOfferOrders L TT M AL EL NUMBER
WithdrawBuyNumber | 2 AU 2E 5 NUMBER
WithdrawBuyAmount | S AU & NUMBER
WithdrawBuyMoney | &l 440 NUMBER (2)
WithdrawSelINumber | & H RS NUMBER
WithdrawSellAmount | =& H AR NUMBER
WithdrawSellMoney | S H il 4451 NUMBER (2)
ETFBuyNumber ETF HHIHZEH NUMBER
ETFBuyAmount ETF R = NUMBER
ETFBuyMoney ETF HIE 440 NUMBER (2)
ETFSellNumber ETF I [HI 24 NUMBER
ETFSellAmount ETF IBz[a = NUMBER
ETFSellMoney ETF i [A] =% NUMBER (2)
AvgPx Bt NUMBER(3) | H 2021412 A 1 H/EH
ClosePx W LA NUMBER(3) | 2021412 A 1 HEH
MsgSegNum HEFS NUMBER H 202112 H 1 HEH
SendingTime RIL I [E] NUMBER 111 20150803093008
H 202112 H 1 HEH
WarlLowerPx T AR 20 R AP | NUMBER(@3) | H 2021 4E 12 H 1 HJG H
IBCEEI
TradingPhaseCode 7 i SE B B STRING B XPE (15101 _Ei#gIES:

o s ik a-F 6 1
Z 5F ORI
B mktdt00.txt 34 (1
TradingPhaseCode B¢ it

!

12
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2021 412 H 1 HiEH

NumlImageStatus N iGE NUMBER 14a 28

2021 412 H 1 HEH

3213 f/RERMEZHITIHERE

Level-2 #if Ji [&] & 46 22 Gy AT 1 IR B BHOIMR I 52, PRARIEIRS A 3 A
Level-2 #f J5 [Hl E kg £ B A7 B IRIB A7t H 5% L X4 A
sh2\yyyymmdd\FpTradeSnap.csv, A3CfFH 2019 £ 7 H 22 HEH, HAANETE
W 3-7.
# 3-7 Level-2 #if J5 [t 52 i i 52 5 A7 f bR s A B3R

FR X HmR Wi B
SecuritylD HEZF AR STRING
DateTime H HAR 8] NUMBER 20150803093008000 (ZF)
ClosePx BN NUMBER(3)
InstrumentStatus LIRS STRING INIT J5 )i B

PCALL #Eh#z&H B
POSMT 42T 5 It B
ENDPT [ TTHS B

POSSP {5}

NumTrades MAE L NUMBER

TotalVolumeTrade AL S NUMBER

TotalValueTrade JRAL S 42 NUMBER(3) | M 2023 4£ 6 A 1 HHF 4,
ZAEH 2 SrAE EE RS Dy 3 fir
K

TotalBidQty ESIT NS NUMBER

TotalSellQty IR E NUMBER

WithdrawBuyNumer SE NS NUMBER

WithdrawBuyAmount | SE A A R NUMBER

WithdrawSelINumer e RS NUMBER

13



IR AT 5y B 13 sE AR VO S LLACECARTF KA
WithdrawSellAmount | 2 H U5 & NUMBER
BidOrderQty HSE & NUMBER
BidNumOrders HHSLSEPR A EHEEC | NUMBER
BidOrders[50] FH SR 50 2800 NUMBER
OfferOrderQty FHSL & NUMBER
OfferNumOrders HHSESPR A BHEE | NUMBER
OfferOrders[50] RS2 50 21 R NUMBER

3.2.1.4 ETF iH80E

ETF SiEdR 24t ETF HIWIE [ A A v 4, HARE H R o4
sh2\yyyymmdd\Etf.csv, 4S5 RIS [A] LA BRll 55 2RI TR e, A oy 253 WL

14

% 3-8,
* 3-8 ETF it i W AR
FB& =X iR P8

SecuritylD WEZFAAS STRING

DateTime H 4B ] NUMBER 20151123091630

ETFBuyNumber | ETF Hlg%E%L NUMBER

ETFBuyAmount | ETF Hi g% & NUMBER

ETFBuyMoney ETF Hf ) %0 NUMBER (3)

ETFSellNumber ETF B[Rl £ 4L NUMBER

ETFSellAmount | ETF I [n 4 & NUMBER

ETFSellMoney ETF I8 [m] &0 NUMBER (3)
3.22 EREBEREE

Level-2 ZFZERFHROFE LM B LML BIGEEME L B ERAL . Tl

BETAENG 7B B R -
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3.2.2.1 M BERITHIE
SEMM IR RSB NG T 2024 /£ 7 A 8 BEARRM, 2 /5wmMEEREE
B SR IR 2 A B SO sh2\yyyymmdd\StockTick.csv & Afi
T IR ZE AT B A B R MO A sh2\lyyyymmdd\Tick.csv, EARN
BN 3-9.
%% 3-9 Level-2 FEHZB 2 A it A AR
FB EBS FHERR Y
SecuritylD EZR A STRING
TradeTime JIAZ N [ NUMBER 45 B[]
2015112309163002
WEHBE 2 —#
TradePrice FRAZA RS NUMBER (3)
TradeQty BE NUMBER
TradeAmount FRAZ 4 NUMBER (3)
BuyNo LTS NUMBER
SellNo FIT RS NUMBER
Tradelndex AL NUMBER H 2021 4 4 FJ 26 HJEH]
ChannelNo HE A NUMBER H 2021 4F 4 H 26 HFH
TradeBSFlag WA AR & STRING N AR
B- 4%, EFHFE
S— W#E, EFhE
N— AH1
H 2021 44 7 26 HJEH
BizlIndex 55 oS NUMBER W55 R3S

H5REMBELRTHESI)G
HIELEG S, M 1ITR, %
Channel JE4E

H 2021 4 4 H 26 HJEH

15




IR A S P D S e LLACEARTIF Kk

SR IAK T [A]

NUMBER 111 20150803093008

SendingTime

3222 HEEEMERXBEEBRRL

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

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

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

SErBERATEAER T 2024 42 7 A 8 HERAHRM, /R eimiZ g4

Rt 58
iRLA 71N

MEE

WriZ A EHE A sh2\yyyymmdd\StockTick.csv A A7
TACEAR A7 B % X444 sh2\yyyymmdd\Entrust.csv, A3

8 2021 & 4 A 26 H)g A, BARNEENE 3-11.
% 3-11 Level-2 i iZERFLEIRN B R

16




UESR 22 5 i D) SE B O U LLAGEEARTE R FH
FB HX PERA B
SecuritylD EZRARHD STRING
TransactTime ZFEI ] NUMBER 11 20150803093008000
o 5 =D
OrderNo TS NUMBER
Price ZHEMHE o) NUMBER (3)
Balance ZitH= NUMBER
OrderBSFlag SEShRE STRING X T ZAEIT 5
B- S
S—
OrdType pEES STRING TR
A - WAL
D - MIBRZFEIT#, B4R
OrderIndex TS NUMBER M 1 I, F% Channel 3E4:
ChannelNo BE AN NUMBER RIS
Bizlndex 55 o NUMBER W55 FP ol
55 MBS B A IS 1
BB S, I\ 1ITR, # Channel
B
3.2.2.4 i B ERHIE

TR IR B B AR B R S E 4 N sh2\yyyymmdd\BondTick.csv, A3
8 2021 4 12 A 1 HiFH, SO s CLsEBrlk 55 b 28t 1a] Ay, BARN %

WL 3-12.

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

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

111 20150803093008000
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LLACEEARTIF & FD

Ff 2 224D

Type

F
f#

STRING

A — T RAEAT
D — MFRZFEIT
S— AR IT

T-

=
o

BuyOrderNo

JITIT

NUMBER

A IR ST BB S U5 AT
B, R X

SellOrderNo

LI

NUMBER

O RS T B T T
B, MR X

Price

ik

NUMBER (3)

Bz o
A 97 IR A VT B B R T
B, MEE X

Qty

NUMBER

B F
FNPEAREST B, WITER X

TradeMoney

NUMBER (3)

Bz JT

B0E T s iT

TickBSFlag

STRING

TR B R 2T T B
B— JH

S— S

KT RS 8
ADD - 77 fiok BTt
START - 53
OCALL — JFHiZEG5EM
TRADE — #%: H 3 &
SUSP — f5)i#

CLOSE — Ml

ENDTR - %545
XTI BB

B - 4, FahE

18




RS AS B B SR AR R U B A LLAHARIFEFD
S— WH, Ezh
TickIndex BRET S NUMBER ML FFER,  fRAiE sk
ChannelNo ARE AR NUMBER
SendingTime K IE I [A] NUMBER 111 20150803093008

3225 TMBEESILIE

B ES
BT, H

TR B FE R AT T A BR T . G
HATME H 5 0444 sh2\yyyymmdd\StockTick.csv, 4304 2023

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

PR T

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

SecuritylD HEZFARRY STRING

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

Type RKAY STRING A - WAL
D — MIBRZFEIT R
S— PRI R
T- A

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

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

Price Mk NUMBER (3) <X VPTH
TR T B R T
B, TR

Qty B NUMBER HpL: F
FNFEIRIT H, M
X

19
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TradeMoney

JRAZ A0

NUMBER (3)

X TG EAE:
DR B HE RN
34

X RRAL :

BRAZ A AN TT, K
54D

HAth o X

TickBSFlag

STRING

XF B I PR 2T T R
B- L

S—

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

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

CCALL - W&
CLOSE - M

ENDTR - A2 5 45K

XF T AT RATIT
B— S, FF)K

S— WL, F3hL

N — K%

Tickindex

BT

NUMBER

M LIThG, H%EIEES:

ChannelNo

HIE Y

NUMBER

SendingTime

RIS [8]

NUMBER

41 20150803093008
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323 K&¥iE

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

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

FB FX FIERR B
SecuritylD | iFALHD STRING
NUMBER H K £k: 20151123
DateTime | H i} (] P K 26
NUMBER
20151123091630
PreClosePx | FEW NUMBER(3)
OpenPx Faahr NUMBER(3)
HighPx B NUMBER(3)
LowPx A& NUMBER(3)
LastPx WA NUMBER(3)
Volume AL B NUMBER
NUMBER(3) M 2023 46 H 1 HIF
Amount JRAZ G U, M 2 SRR
By 3 PR RE
IOPV AN A NUMBER(5) M 2022 4F 11 H 4 HIF
B, ZMEE 3 AR
HR 5 LR B
fp_Volume | #J5[E 2 M &3S 5 A &= BHak (FEXAH)
NUMBER HKZ&HH 201947 H
22 HfEH
fp_Amount | % 5 [Fl & 4 4% 38 &) RAE 4 FHMR e
G NUMBER(3) HKZHH201947 H
22 HJEH

21
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3.3 RREHNTH
331 PREEEKIE

3.3.1.1 1T1ERE

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

FB X HmRR Yi B

SecuritylD EZRAS STRING

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

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

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

LowPx BARM NUMBER (4) | #£7: Jo

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

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

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

BidOrderQty[5] I SK T NUMBER

OfferPx[5] FSE NUMBER (4) | #.f7: 7¢

OfferQty[5] HISE T NUMBER

PhaseCode A 5 B STRING GTBON AN, KR
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IR A S P D S e LLACEARTIF Kk

RERRRFE & S TosE X
A

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

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

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

AvgPx ¥t NUMBER (4) | H 201841 H 2 HJaH
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IR A S P D S e

LLACEEARTIF & FD

PreSettlePx WE H 45540 NUMBER (4) | 201841 H 2 HJGH
SettlePx A HEHE N NUMBER (4) | H 201841 H 2 HJEH
332 K&¥iE

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

* 3-16 BEEMIBUTH K 28l N R&

R X HimRR YiBe

SecuritylD WEZFAAS STRING

NUMBER H K £k: 20151123
DateTime H HAR ]

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

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

HH 2 fS0kE BE R 4 Aok BE

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