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1 ik

FPGA IS TIB D KRG EF/ R ZFT Level2 1T1EREHEHRLE E X
FTIBIST, FiEE UDP SR IEEE NrEF. BRITHEISIASEE_
EANS.
2 BENXITIESEE

FPGA it UDP Zi&1Ti850 9 L3ZFT Level2 1TIBFIIRZZFT Level2 1715,
BTFERXZMEXTEFRAATEEE, AEZETHEEIENNT.
2.1GMD jHR21HHY

FPGA imHiTERRER GMD iBRIMY, 8—FKHES#EH GMD jHE LA
GMD iHEWRERK. H GMD iBEWRHEAITHERNRRSAER, §—NER

FRESKAIEALER. (£: FPGA WHRITERERHERFREE—NERE)

GMD JHESLENMT:

B =il KE | iRBA

Verison uint8 t 1 RAS

ExLen uint8 t 1 ¥ RKE, FPGA {TEHERFER,
gm0

TopiclD uint16 t 2 FRS:
0x0201-_E3FT1E
0x0301-RZZF1T1E

MsgID uintle t |2 HES:
AR
0x0DO1-f58171E




0x0D02-f&ZERARITHE
0x0DO03-fRE51RIRITIE
0x0D04-E & IRIAITIH
0x0DO5-EARART T
0x0DO06-ZFERM TE
Ox0DOC-ZFEEIETIE
0x0D20-Level1 BRERIRITIE
0x0D21-Levell F521iRABITIB
0x0D22-Level1 HRRIRERTTIE
0x0D31-#iEEsREBIT1E
0x0D32-FiRs5EETIE
RS
0x0D09- FRIR={ Bl RER 715
OxODOA-fREHIRARI TS
0x0D11-1E81T18
0xOD12-IiESIRARITHE
0x0D13-HAfRARIT1E
0x0D14-ZF £ TIB

Ox0D15- FEFIE(TIB

BodyLen uint16_t

HEARKE (A2 GMDHEEL)

SegNo uint32 t

55

HEARESLENX AT




B it KE | %A
FieldID uint16 t 2 15 ID:
AR

0xBC11-1881T1E1%

OxBC12- R ZEthAg TiHl
OxBC13-fie5 R BRI TR,
0xBC14-E&HRERITEL
OxBC15-HRf IR BRI TIH1,
0xBC16-ZREmMITELE
OxBCOA-ZEZITI T,
0xBD20-Level1 BREE{RARITEL,
0xBD21-Level1 358 RART TIBE,
0xBD22-Level1 HAtURABITEE,
0XBC31-HrifsrtRERI TIHE

Ox BC32-#hfRzsZFE TR
RS

0xBDO9-FRifzl EIIRERI TIEIE,
OxBDOA-fR5 43 SR RERI TIE1E,
0xBD11-1550/ 751
OxBD12-BRERIREBITIE
0xBD13-HifRERI TIEE,

0xBD14-iZF %31 T




OxBD15-ZXEFILITIBE

FieldLen uint16_t 2 EARKE (AE81E:k)

BRI W T S 4R ES S,
2.2 FRFRa T IEiEH R
2.2.1 188UTIBIEHE

BR i KE | %A
UpdateTime int32_t 4 1T1RESE (7))
143025 3~ 14:30:25
UpdateMsec int32 t 4 1Ti5EE) (BR), REB=FER, &R
F
TradingDay char[8] 8 RZH, EXREA, CI288
SecuritylD char[8] 8 WESAHS
PreClose int64 t 8 FEWER1E2S, 3RLA 100000
Open int64 t 8 SHEISEL, 3kl 100000
TurnOver int64 t 8 AR EEn, Ll 10
High int64 t 8 Exi=rasy, 3klL 100000
Low int64 t 8 {588, 3klA 100000
Last int64 t 8 ETiEE, Feld 100000
TradeVolume int64 t 8 RZ¥E (F), Fld 100000
Close int64 t 8 SirRiEE, 3klA 100000

i A EBEIFERKT 0 iIfABIE



2.2.2 BERIATIBIHHET\

AR it KE | iRA
TradingDay char[8] 8 RZH, BRFEM, CI28
Tradelndex int32 t 4 B2ZFS, M 1 FHA, #%& Channel
TradeChannel int32 t 4 A EIE
SecuritylD char[8] 8 WESAHS
UpdateTime int32 t 4 BX3ZHY (8]
14302506 7= 14:30:25.06
UpdateMsec int32 t 4 RRAZETE) (2R)), REBFER, &R
H
Price int64 t 8 Rzt (5T), Feld 1000
TradeVolume int64 _t 8 B E, RE-IR, FEH5-F
Fel:A 1000
TurnOver int64 t 8 BaZ&E (JT), 3kbLA 100000
TradeBuyNo int64 t 8 IHITES
TradeSellNo int64 t 8 EHITRE
TradeBSFlag char[8] 8 MEARE
B-5ME, EIT
S-N#E, FEahE
N-ZR%0
BizIndex int64 t 8 WEFS




5ZH—RwS, N1 R, &

Channel BXZE&

2.2.3 BEZIITRIEIEI

B it KE | kA
TradingDay char[8] 8 XZH, BFREH, 288
OrderIndex int32 t 4 ZHERFS, M1 FH4A, % Channel
OrderChannel | int32 t 4 ZioEE
SecuritylD char[8] 8 WESAHS
UpdateTime int32 t 4 FIEhRTE)
14302506 7~ 14:30:25.06
UpdateMsec int32 t 4 ZIERE (BY), (REBFER, BX
F
OrderType char[8] 8 eSS
A- ZEITER (1500)
D- &ETE (HiER)
OrderNO int64 t 8 FaiTRE
OrderPrice int64 t 8 FEMNHE (JT). LA 1000
Balance int64 t 8 FIRZFEE, Feld 1000
OrderBSFlag char[8] 8 N FEEITER:
B- L&

S e




BizIndex int64 t 8 WBFHIS

S5pgE—ms, N1 R, &%

Channel Bx&

2.2. 4 REBITEEIE (RE. &REF. EE)

AR i) K | %A
E
TradingDay char[8] 8 XA, EXREH, A
el
UpdateTime int32_t 4 | f7iERdE (FD)

143025 x T

14:30:25
UpdateMsec int32 t 4 | {7iERdE (ZRD) , (RER

¥R, XA
SecuritylD char[8] 8 | IESEE
PreClose int32 t 4 | FRWZENY, Feld 1000
Open int32 t 4 | SFHEM, Feld 1000
High int32 t 4 =i, 3kl 1000
Low int32_t 4 | &%, kLA 1000
Last int32 t 4 | &N, 3kLL 1000
Close int32 t 4 | SR, Feld 1000
TradingPhaseCode | char[8] 8 RT3 S B ER

53




% 01

S=/2&1 (FFmi)
C=HE&EE=M
T=154325

E={rh

P=r=mi=ha

M= 8] ¥k 2 32 Z RIKE
RRATER
N=AREIRERZRIE
RRETER
U=IRES=MN
=1

0=t/ R RIRTER

AEZHITHITERES




1=t mESRIRTER

A ERZHITHITERES

TradeNumber int64 t 8 | BRREH

TradeVolume int64 t 8

&
Xf
clk
i
#
=
2
o
o

TurnOver int64 t 8 | REEF (JT), Fld

TotalBidQty int64 t 8 |ZEFRIANRE, Fld

TotalOfferQty int64 t 8 |ZIEXHRE, Fld

WeightedAvgBidPx | int32 t 4 | MNEHZLNE

(75), 3kLA 1000

WeightedAvgOfferPx | int32_t 4 | EHZFZMNE

(75), 3kLA 1000

DepthMDField CSSEDepthMDField[20] | 320 | 3£, sE+H4INERO
0-9 AEEHENAL
10-19 A=Z+E M

-

i

i NIEIEARIFER DepthMDField K 94549 CSSEDepthMDField E XA :



R il KE | %A

Level int32.t |4 g ar =1V

Price int32.t |4 1&g, kLA 1000

Volume inte4 t |8 FASEE, kLA 1000

BRE: B
"5 F

2.2.5 HAIREBI TBIEAE T
R it KE | 788
TradingDay char([8] 8 RZH, BXFEA, 712

i
SecuritylD char[16] 16 | F=EES
TradeNumber | int64 t 8 PRIZEEEL
TradeVolume int64 t 8 PR3z E, B 5K
TurnOver double 8 FX3ZE8, B JT
PreClose double 8 MR, B JT
PreSettlement | double 8 KRS, B JT
DepthMDField OptionDepthMDField[10] | 160 | 3£, SERENIEEN
Last double 8 BT, B JT
UpdateTime int32_t 4 1TIERTIE (7))
143025 = 14:30:25

UpdateMsec int32_t 4 1T1EEE (ZBRD)
Open double 8 SHEMN, B JT




Close double 8 SR, BAL: TT

Settlement double 8 SEEIN, B TT

High double 8 SHEEMRMN, Bf:
7T

Low double 8 HEEREARN, B
7T

LastUpdateTime | int32_t 4 B aad(E (7))
143025 R 14:30:25

LastUpdateMsec | int32_t 4 BHTEMAIE (EFD)

i MERAIZEER DepthMDField 75K A9454 OptionDepthMDField XN

™
B - i) KE | %A
Price double |8 g, B T
Volume inte4 t |8 FRSCE, Bf7: 3K
2.2.6Levell REEIRIBITIBIHET
B =i KE | %88
TradingDay int32 t 4 RZZHE YYYYMMDD
LastUpdateTime | int32 t 4 R W E R ET (E
HHMMSSsss
SecuritylD char[8] 8 = ERfEg
PreClose int64 t 8 HE Wz & v , 3k LA
100000




TradeVolume int64 t PRIZEE

TradeNumber int64 t B AZEEEL

TurnOver int64 t Az ER, LA 100

TradingPhaseCode | char[8] SERMER R
B0z

S=Faah (FFrRY) IR
C=FHREATN
T=3tets
E=FATAIER
P==gAfEHa

M= RS L B
TR

N =TRSO
TR
U=HrR B Em

14




0=/ mIRIITERRAHZ
AT
1= IR

TR

Last

int64 t

R, FRLA

100000

Open

int64 t

SHEMN, Tl

100000

High

int64 t

SA&SMELT, Rl

100000

Low

int64 t

S E&ARMELT, 3Rl

100000

DepthMDField

BinaryDepthMDField[10] | 160

X, EREMEEO

E: MEEAIFER DepthMDField &R RY%45#S BinaryDepthMDField XN

T
BFR it KE | 587
Price inte4 t |8 1%, kLA 100000
Volume int64 t 8 LS

2.2.7Levell IEEURRRITIBIEIETL

B il KE |78
TradingDay int32_ t 4 RZZHES YYYYMMDD
LastUpdateTime | int32 t 4 R AW E T E




HHMMSSsss

SecuritylD char[8] 8 Fe s

PreClose int64 t 8 FEUWRIEER, LA
100000

TradeVolume int64 t 8 R E

TradeNumber int64 t 8 PRAZEEEN

TurnOver int64 t 8 PRAZEEN, Feld 100

TradingPhaseCode | char([8] 8 SCRYT R RIS, RER

Last int64 t 8 RAEEH, U
100000

Open int64 t 8 SHEEH, kL
100000

High int64 t 8 SEESEH, kU
100000

Low int64 t 8 HH&EIEL, FlLA
100000

2.2.8Level1 HARIRABI TBIHAET,

B i KE | %8

TradingDay int32_ t 4 RZZHER YYYYMMDD

LastUpdateTime | int32 t 4 R AW & R T E
HHMMSSsss

SecuritylD char[8] 8 F= s




PreClose int64 t HE Wz & v , 3k LA
100000
TradeVolume int64 t PRIZEE
TradeNumber int64 t B AZEEEL
TurnOver int64 t PR32 e, kLA 100
TradingPhaseCode | char[8] SCRTIER A&
580 {iz:

S=/=5) (FFrimn) BTER
C=HREETMN
B={AmATER
T=1E5325
E=AmhETER
V=isatt i
P=IIEAS{ShE

M=aI SR ZHIE
AT ER
N=FRERE3ZZHIE
AT ER
U=IBEE=M

MR vA
0=>RiEETHE

1=1ELFhE




52 i
O=FIRFIFE
1=fREERTFE
2= HFE
3=[REIZHFAEC. &
SHE
A=IREZNFFE
S=[REIEIANFEC. &
SHE
6=FRHFIEANFFE.

ey

HHFE
T=[REIZEAFE. =
HHE. FRAC
|34
0=7~RAAAIHTERAHE
ZETERERR

1= IR

TR AR

Last int64 t B AR, SRLA
100000

Open int64 t SHEM, Fld

100000




High int64 t 8 SHEEMET, FRLA
100000

Low int64 t 8 S HEARAAZT, 3RLA
100000

Settlement int64 t 8 SEBEMN, FLL
100000

Position int64 t 8 BRECE

PreSettlement int64 t 8 MEEE M, kLU
100000

DynaRefPrice int64 t 8 NWESEME, FTlA
100000

DepthMDField BinaryDepthMDField[10] | 160 |3E. SERNIEEC

E: MERRIZER DepthMDField ;2894543 BinaryDepthMDField EXN

N
B =il KE | %A
Price int64 t 8 &, kLA 100000
Volume int64 t 8 RS

2.2.9 FriRERBITBEIEEK

EFR 2KHY K |8
E
TradingDay char([8] RZH, EXREA,




IRl

UpdateTime int32 t 1TIBRSE (D)
143025002 X 7=~
14:30:25.002

UpdateMsec int32 t 1TIEEdIE (ZR),
REBFE, EXH

SecuritylD char[8] B AS

PreClose int32_t FEW &, kLA
1000

Open int32 t SHEM, FLL
1000

High int32 t =T, 3ekA 1000

Low int32 t {4, 3RLA 1000

Last int32 t Bantft, 3RlA 1000

Close int32_t SWEM, FlL
1000

InstrumentStatus char[8] ADD: =Rk LtmH

START: =&
OCALL: Hm&E&

=N

TRADE: &E4:H#f




SUSP: {=ps
CLOSE: A, B0
THEABNE

ENDTR: RZ45%R

TradeNumber int64 t 8 FRAZEEL
TradeVolume int64 t 8 BRREE, Feld
1000
TurnOver int64 t 8 | REEE (JT),
3elA 100000
TotalBidQty int64 t 8 |ZREXIANEE, F
LA 1000
TotalOfferQty int64 t 8 |ZEHEE, F
LA 1000
AltWeightedAvgBidPx | int32_t 4 | RFIINFEHEL
& (7T), FEA
1000
AltWeightedAvgOfferPx | int32 t 4 | REFINRIEIYERE
& (7T), FA
1000
WeightedAvgPx int64 t 8 | NI, kLA
1000
DepthMDField CSSEDepthMDField[20] | 320 | 3E. SE+RYINIRER




M

0-9 AXEZ+HEMN

N

i
10-19 ASEE+
iz

B 22 ARBITHE

9 DepthMDField

2.2.10 FriRzmEEITREIEN

BT St KE | %A

TradingDay char[8] 8 RHZH, BRFEM, oIR8
Tickindex int32 t 4 ZFEFS, M 1FE, % Channel
Channel int32 t 4 BiE

SecuritylD char[8] 8 e awit

TickTime int32_t 4 VT EARRRKAZAYE) (ZFD)

143025006 37~ 14:30:25.006

Type char[4] 4 it

A: FEEIEITR
D: MFRTIEITER
S: FFERIREITER

T: A




BuyOrderNo

int64 t

Sy Spa=:]
BRI TR EESITER, T

SellOrderNo

int64 t

=R
BRI SEGITE, T

Price

int64 t

& (oT), 3klA 1000
ERFISITER, MRRTTE, T

Qty

int64_t

#E (F), kL1000
ENFERIRSITR, NWEBXY

TradeMoney

int64 t

A8 (7T), 3klA 100000
(SLERTF TYPE f92£8=T

TickBSFlag

char[8]

HAFIESMPRZITITE (TYPE
A9ZEL=A g D):
=2

S- s

w
hi

BT ERASITER (TYPE R9SEEY

S):
ADD - PRk £
START - |25/

OCALL - Ah&&=MN




TRADE - E&:BmhiRE
SUSP — =&

CLOSE - @

ENDTR — RZER
ERRKAE (TYPE BU2KBI=T):

B- 4ME, EaIXL

S—- W&, FapsE
N - >RA0
2.3 FRFaLTISiE SIS
2.3.1 ;ZEpZITIEETER
B i KE | =A
ApplSeqNum int64 t 8 HRICRS, M1 FHRITHER
ChannelNo uint32 t 4 YL ARIE]
MDStreamID char[4] 4 171525
BidApplSeqNum | int64 t 8 IHEERS, M1 FHEITE,
0 R NE
OfferApplSeqNum | int64 t 8 ERFIEERS, M1 BRI,
0 R NEFE
SecuritylD char[8] 8 IES RS
LastPx int64 t 8 F3ZIN1E, 3Rl 10000
LastQty int64 t 8 P2 EE, Feld 100




SecuritylDSource | char[4] 4 USSR
102- )Y INESR S AT
103-EB3 2
ExecType char[4] 4 RS
4-ffiEH
F-pk3Z
TransactTime int64 t 8 P AZRTIE], 8T
YYYYMMDDHHMMSSsss
Hrh sss=0-000, E=/
2.3.2 ZERIBITIBLEET
BFR i) KE | %A
ApplSegNum int64 t 8 HEIERS, M1 Rt
ChannelNo uint32_t 4 D AAEIE
MDStreamID char[4] 4 171825
SecuritylD char[8] 8 UEs R
Price int64 t 8 N, LA 10000
OrderQty int64 t 8 ZiEH=E, L 100
TransactTime int64 t 8 P AZRTIE], 8T
YYYYMMDDHHMMSSsss
Erh sss=0-000, &=/
SecuritylDSource | char[4] 4 ESASIR

102-RYIRES53E Z A




103-&HB32 5k

Side

char[2]

G-fBA
F-tHiE

OrdType

char[2]

1JEZEH
-0t
2-BRA
U-KG &R

2.3.3 RERTTIRIEEY (BRES. BRIFUOM. (R35534K)

BT it KE | 1583

OrigTime int64 t 8 FUBRERAYE, &
YYYYMMDDHHMMSSsss
Erh sss=0-000, &=

ChannelNo uint32_t 4 BB

MDStreamID char[4] 4 | 1718R5)

SecuritylD char[8] 8 UEs R

SecuritylDSource | char[8] 8 UESCASIR
102- &Y INEZS3Z 2
103-&BRX R

TradingPhaseCode | char[8] 8 = ERFTREAIAZ Z T ERARED




5 0 fi:
S=[5zh (FFran)
O=FrE&EETMN
T=EEEM
B={Arh
C=RES=M
E=E2m

H =&} {=hE

A=BERZ5

V=i

#1142

0=IEERTE

1=2X=h
PrevClosePx int64 t FEWU7Y, 3kelA 10000
NumTrades int64 t IDEYEL Y
TotalVolumeTrade | int64 t A&, Feld 100
TotalValueTrade int64 t PS8, 3feld 10000
Last int64 t B, 3lA 1000000
Open int64 t FFEH, FklA 1000000
High int64 t &N, 3&LEL 1000000
Low int64 t (&, 3lA 1000000
UpperLimit int64 t Bk{EAN, 3klA 1000000




LowerLimit int64 t 8 BT, 3kLA 1000000
BidDepthMD DepthField[10] | 160 | SEAZETHEEO
BidWeightedAvgPx | int64 t 8 SENEHEIMIAM, Feld
1000000
BidTotalQty int64 t 8 INFIEEE, RLA100
AskDepthMD DepthField[10] | 160 | SEHZIEHEEN
AskWeightedAvgPx | int64 t 8 SEHFFEIIMESMT, SRLA
1000000
AskTotalQty int64 t 8 SEHFELE, kLA 100
|OPV int64 t 8 RE-BESLAISEHE, T
A 1000000
FARZUEI. R HIRER
-ZF RIS

i¥: =FE& BidDepthMD #] AskDepthMD i$ K945+ DepthField EXAT

BFR KA KE |

Price int64 t 8 &, kLA 1000000
Volume int64 t 8 #=, FlL100

2.3.4 HRRURBRTTIEHEHE

BFR =it KE | 7

OrigTime int64 t 8 HoEERATE, B

YYYYMMDDHHMMSSsss

Hrh sss=0-000, RR=H




ChannelNo uint32_t 4 SEE

MDStream|D char[4] 4 1718251
SecuritylD char[8] 8 UESHG
SecuritylDSource | char[8] 8 ESIEIR

102- Y INFEE R ST

103-&B2 7k

TradingPhaseCode | char[8] 8 F=ERFTRRIAZ Z T ERAES
% 0 fi:
S=f=a) (FFml)
O=HEES=MN
T=1%E8E5%M
B={Kmh
C=IBES=M
E=2im™
H=IiGBT1=hE
A=RER5
V=ikahtt i
%1
O=1EERE

1=2XEh

PrevClosePx int64 t 8 FEWLAY, 3flA 10000

NumTrades int64 t 8 PR AZEEY




TotalVolumeTrade | int64 t 8 kAZR=, LA 100
TotalValueTrade int64 t 8 A& En, Ll 10000
Last int64 t 8 B, 3lA 1000000
Open int64 t 8 FFET, A 1000000
High int64 t 8 B, 3&LA 1000000
Low int64 t 8 (T, 3lA 1000000
UpperLimit int64 t 8 BT, 3RlA 1000000
LowerLimit int64 t 8 KT, 3RlA 1000000
BidDepthMD DepthField[10] | 160 | SEAZEHEO
BidWeightedAvgPx | int64 t 8 SENFENSM, LA
1000000
BidTotalQty int64 t 8 INFEELEE, kLA 100
AskDepthMD DepthField[10] | 160 | SEHFIETHEEO
AskWeightedAvgPx | int64 t 8 SEHFFEIIRIESNY, SRLA
1000000
AskTotalQty int64 t 8 SEHFELE, kLA 100
Position int64 t 8 HIRETFHFEE, A 100

iE: =E& BidDepthMD #0 AskDepthMD 5 K RY%5+ DepthField EXIOT

2 it KE |88
Price inte4 t |8 1%, kLA 1000000
Volume inte4 t |8 #E, kL 100




2.3.5 fRETistaEs

R i KE | %A
OrigTime int64 t 8 HUEERATE, &0
YYYYMMDDHHMMSSsss

Hrh sss=0-000, Fr=R

ChannelNo uint32_t 4 SEhg
MDStreamID char[4] 4 | 1718R5!
SecuritylD char[8] 8 UES A
SecuritylDSource | char[8] 8 IES SR

102- ™ INEERZ SRR

103-FBZZ

TradingPhaseCode | char[8] 8 F=ERFTRRIAZ Z T ERAES
5 0 fi:

S=i=z) (FFAD)
O=HERESEMN
T=1E4 M

B={Ath
C=BES=MN
E=Bih

H =GR {=hE
A=RER5

V=R




%1

0=1EFIRT

1=2X{Eh
PrevClosePx int64 t FEW7Y, LA 10000
NumTrades int64 t ALY
TotalVolumeTrade | int64 t Bz RE, FlA 100
TotalValueTrade int64 t PS8, 3feld 10000
PreCloseldx int64 t FEWEZIE2Y, 3klA 1000000
Last int64 t B, FelA 1000000
Open int64 t FFET, FklA 1000000
High int64 t =11, 3Rk 17000000
Low int64 t BE(, el 1000000




