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HKEx

d OMD-C# # crdp b # 31 4,

OMD-C #-3 T3 R& e éda s F il #i #1(VCM) 2 f27 F T 2 % FFE(CAS)

] OomMD

4v ~ CAS IndicatorF B &4 @ i |

Securities Definition

4 > E
(11) R AL P Attt
4v X~ VCM Indicator F Fx 14 $5 58 7 34 #% 4] v
>

TradingSessionSublD{rTradingSesStatus
WA ML A BTG hF R FrodkEd F v ALL:2
AN ] mu% LEEFEPN O RBREKR

Trading Session
Status (20)

A AN (TEER L PR
Reference Price (43) ATH ML W) F T BB AT RO v

R ss: 10
Indicative Equilibrium T o 8 AT B REFERE O RESTY v SP: 20 -28
Price (41) PR T grg . (EP)E 4 T s 2 £ (EV) SF: 30— 38

: 8 T T L TR R § H e T

Order Imbalance (56) FrHE 2 ii;r % it R ‘? == i v

$ FIA S BEFIPE > gt 4 g $S: 10
VCM Trigger (23) FTH A AEFH SRR SRPER S & v SP: 20 - 28

J;f%:ayrf%:ﬁ;wg%%l SF:30-38
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d OMD-C# # crdp b # 31 4,

Securities Definition (11)

HKEx Orion Market Data Platform (OMD-C) - Binary Protocol Message Formats
Offset  Field Format Len Description Values
30  SecurityShortName String 40  Security short name
. Security currency code of the See Currency Values in section 3.1.2
70 CurrencyCode Sting 3 market for full details.
73 SecurityNameGCCS v [ ool EEL TR Unicode UTF-16LE encoded
Chinese using Unicode
. . Security name in Simplified .
133 SecurityNameGB Binary 60 Chinese using Unicode Unicode UTF-16LE encoded
193 LotSize Uint32 4 Board lot size for the security
197 PreviousClosingPrice Int32 4 Previous closing price ofthe 5y decimal places — -
security - 4 ~ VCM Indicator3 £ 14 4465 23 #5405 >
Indicates whether Vola = B QI o
¥ VCM applicable I B AL
201 VCMFlag String 1 Confrol Mechanism (VCM) is = VCM ng?a licable v i T ~ o ‘“af ?MH = N
applicable to the security ppiica '/ N %57 2 23 B4Rk
202 ShorlSeIIFIag Slnng 1 :ulnlfnari(:aﬁnrns orese KT thrl_ffl\ 2r\+ Allrwand
1 - < 1 g\di?jatess whether &;sim ¥ CAS applicable 4¢ ~ CAS '”O!ic?_tor:\} B B R
* e e o A 5 CAS not applicable S| Y AR AR ROk
- ) Eani s e
204 CCASSFla Strin 4 Indicates whether or not the ¥ CCASS security N 4777 £fe B
9 g security is a CCASS security M Non CCASS security

212



d OMD-C% # crvjp B & 313

Trading Session Status (20)

8 TradinaSessionlD

Liintd.

1

Identifies the tradina session.

[N

Day

9 TradingSessionSuill

Uintd

1

Trading session sub-identifier.

100
101

1oz
103
1o
105

1086
io7

Dy Close (0C]

Pre-trading [Pre-Opaning
Session (POS] Order Input
(o

Opening or Opening Auction
[FOZ] Matching [MA)
‘Continuous trading (CT)
Closing or Clasing Auction
[Clesing Auction Session
{CAS]] Matching [MA)
Post-irading [CAS] Order Input
{an

Quiescent (i.e. Blocking) [BL)
Mot Yet Open (NO}

Mo CancelModification [FOS]
(NC)

Exchange Intenvention (EI}
Close [CL)

Order Cancel {0}
Reference Price Fixing [CAS]

{RF)
Ha Cancellation [CAS] (NW)
Random Close [CAS] (RC)

® Copynight 2014 HKEx

1852

HKEx Orion Markst Data Platform (OMD-G) - Binary Protocal Message Formats
Offset  Field Format  Len Description Values
T Unknawn (for MO
1 Halted ffor BL, 1)
2 Open (for [POS] OI. [FOS] NC,
[FOS] A, CT, OC)
10 TradingSesStatus Uinta g | T 3 Closed ffor CL)
session. s PreClose [for [CAS] RF, [CAS]
NW, [CAS] RC, [CAS] MA,
[CAs] Of)
100 Day Closed {for DC)
91 TradingSesContralFlag String 1 session and sub-session 20 Mamaal (this imvalidates the
transitions are performed. nomal schedhde for the day]
12 Filer String 4

FZ R

TradingSessionSubID#73§ 11 & B4 % 4 3 5 pFER
7 e FEEL

4 g

5 et mE TR PSR

105 fe# # £4 § s

106 e il 7 B R

107 e @ SR T PR

TradingSesStatus#73 11 = #cim 4 7 F 2 3 pFE P 97
e Fe B s
5 AEEIRDPEGFEPN DT FRHE

24



d OMD-C# # crdp b # 31 4,

FZ R

Reference Price (43)

T T i) E PEE TR b P o et g “rh 2% XL =1 %
FRAEPFERSTH ) 2T R AR RREOE R T U F

Message Fields
Offset  Field Fomat  Len  Descripfion Values
0 Msgliz Uintlf 2 Size o the message
2 MsgType Untle 2 Typeofmessage. 43 Reference Price
. Uniquely identifies a securty 5 diqit secwrly codes with possible
4 SecuriyCode Unil2 4 aiable forbading values 1 - 9999
i . Vimpled decmal places
8 ReferencePrice int32 4 mﬁﬂ““hm Value is 0 ifthe refesence price is not
vailabls

. Lower price of the allowed price 3 impbed decimal places
. ML and for o npat 0 means NiA

. Upger price of the allowed price. 3 impiied decimal places
16 UpperPrice WEZ % ond fororder nput 0 means NA

Total Length 2

G B

53 i

Yo B PBAT T

o S B ATH 2

25
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FZ R

Order Imbalance (56)

3

FRPEPISIFEREAR > RS RALF T TR R § L
# E R

Message Fields

Offset  Field Format
0 MsgSize Uint1&
2 MsgType Uinti&
4  SecuntyCods Uint32
8  OrderlmbalanceDirection String
9  Filer Siring
10 OrderimbalanceQuantity Uint4
18  Filer String
Total Length

ra

Descrigt
Size of the message
Type of message.

Uriquely identifies a security
availakle for frading
Indicates the imbalance
direction when the matchakle
by ouantity amd s=ll quantity at
|IEF are not equal

The absolute difference
k=tween the matchakle buy

guantity and the sell quantity at
IEP

Value should k= ignored if Order
Imbalance Direction is <space>

Values

56  Order Imbalance

5 digit secwity codes with possible

values 1 — 99999

H Buy=Sell

E Buy Surplus

2 Sell Suplus

<space> Not applicakle, i.e. when
IEF is ot availakde

W R

I e

N B ¢ xdicdn
B R 5t

S ¢ 5

ES SRR L

3L g d
§ §RdcAp £ 0% $ i

L ARSI S

B S g

26
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VCM Trigger (23)

BT I gt

Bx PTG R -

e
=
Emh

Message Fields
Offset  Field Format Len Description Values
0 MsgSize Uint16 2 Size of the message
2  MsgType Uint16 2 Type of message. 23 VCM Trigger
) : Uniquely identifies a security 5 digit security codes with possible A 1N BE
e S - available for trading values 1 — 99999 - / =7 ’
The data is provided as number of
8 CoolingOffStartTime Uint64 8 Time when the cooling off period  nanoseconds since Unix epoch Jan LA B b
g starts 1st 1970, precision is provided to the LT i
nearest second.
The data is provided as number of N A Py oo bl
16 CoolingOfEndTime Uints4 8 Time when the cooling off period  nanoseconds since Unix epoch Jan o / o = | ek q PR
g ends 1st 1970, precision is provided to the
nearest second. A R
! Reference Price for the cooling - : _ g
24 VCMReferencePrice Int32 4 off period 3 implied decimal places /
Lower price in the price band - P
28 VCMLowerPrice Int32 4 allowed during the cooling off 3 implied decimal places A#EP T R
period B /
Upper price in the price band
32 VCMUpperPrice Int32 4 allowed during the cooling off 3 implied decimal places LI R
period -/
Totallength ... 36
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