ICS 03. 060
Al1

e AR # 0

JR

G | A =

JR/T 0145—2016

RANIAR HEFE R G DR ARIERR

Exchange trading system technical index

2016 - 07 -20 % %0

2016 - 07 — 20 Lk

FEEHUBEEERS X6






JR/T 0145—2016

H &
Tt 11
B e 111
L T e 1
I N % 1 5 1
I 11 1 2 3

T A =< [ a1 < 3
3. AT TR T T . 4
R T A =< = 2 i 1§ <A 5
3.4 AT I R 5
ST A =< 4 71 P 6
3.6 T AT I © et 7
3. T AT I I 8
I 5 N o 114 9
A TR« o 10
Aol T A R 10
A, 2 A S 11
4.3 HIF RS T o 12
A4 HAUES I I T 13
4.5 HG AT T o 14
B BT RR e 15
B L BRI I o o 15
5. 2 BRI ] 15
(=5 1= /S 16
B. 1 I .o 16
(R i1 E 1= 16
B. 3 ETRRIB R oo e 16
B. 4 IR TER 16
O 2 1= 2 PP 17
1ol R 17
1. A AT 17
1.8 G IR o 19
B A B TERE =) AR RGZOEARIENRIIR 20



11

JR/T 0145—2016

7

Ll

Tt

ARFHEMIEGB/T 1. 1—2009%5 HY FEE B0 ) 4 S o
AARAE 4 [ SR R TR RS UE SR R &
AHRE 4 bR E HOR 23 014 (SAC/TC180) JH I,
AbrER S AL P EIEN A6

BT B

i

HJ
AN
DIBC

(SAC/TC180/SC4) #EHi,

Bty FIEE BHEARRS AR TE AT BRIESRAE S A I

G HT BN AT T KER AT T 42l
CAEABRAT. RPN L RGH RTHUTA A KIE CEHE B H ARG A A .
FINAGHE o

S SRS
PO HVL. EFF RS, BER. sk B BOLE. Yo, MR BRaER. SKEE . PUERE.

AR SR HKIF, XUP, JIZIE. IVE(G BRUIR. NS R, XK B



JR/T 0145—2016

5l

Tt

BRI 7 (R 5 AN 13 8 8 i P MRS 0 A T S A% W LR RIS 5 5 R 2R 8 RN BEA T I A% oL
I RIAE 5 S5 R GERE D BARAR, A1 B T
Z IS

ELyk

Y

A% DU B R G Bk AE B R4
AW K, T SCRFBEA T ISR U H AN AN T I, S0 R E BEA T % O LR I 5240 ) B+

I11






JR/T 0145—2016

RANIAR ZEE RGO ARG
1 JeE

ABERLE T B NI 28 5 S S R G O BORTEARARTERUE S PERERbS . A Tabs . LR
by ERSTRARAI DI RESR bR o
AKrtEE T B AR I U A8 51 45 5 R B¢

2 AREFEX

IIUARERE SCER]FASCA

2.1

3 ZFT exchage

Ht L RAT I UEZR AT IR 5 L b sl S B S AT 2 B 2 S S2 13 T

e AR BESRAE S T ISR S T BB S BT JOER A S BT N BT i A B s o [ <Rl 2
G A R R

2.2

BIRLEE M depository and clearing institution
MUETFAL Zy P AR Hp &l ﬁ SIS, ALEFRNHBIREN.
iE: AR ERES AR ERER Sl S A R TT T A E .

2.3

X SZRFEEE trading session
A5 TR 08 S R GE W2 DA LT PR SR s ) B L

2.4

iTEA order
2 Dl B B RGE R AE 5 T A% O AL B R0k RSS2 oK

2.5

iTEHfIN order confirmation
A5 TR H 2 T HIE K G, HAS Ty T %0 AZ ) RGEHT B 10 4x 03 RGTIR M COBCRITT H )
NI =Y

2.6

iTEA[O$R order reports
WA G % 0 0 RG2S 2 BT R A2 DT s A B A8 SR 7 R

2.7

AR3Z B} trade reports



JRAT A A S o

psin

~

JR/T 0145—2016
WA AT 5y I A8 5y RGEAE BT R AL I - A2 5y i RGBS 2

2.8
JTEAZRAY order type
T RGN I AFE LR, — AR T, 550 A ag

2.9
iTEASE order book
Lo RENTFCATE WO G, 7 (85 SR ok 1T b A T e A2 A 2544

TR

2.10
order validation type
W0 5y RGNARUET A RO B G TR, RGRM A R EeRR . Fr oK.

A2 5 PRI RS o

SRRS

\oN

2.1
multi matching engine
FIHANE RS G @ b B A% 0, FZHRAS G0 Gy M ANE 5 34T 5 X HIFAT Ab B2 () —Fh 5 =
ATLVENAGAM ARG, W LLENK G A EE R

2.12
HAK1T!F basic marketdata
KT Ty B4 0 3 RAT A 24T 155 B
2.13
EHARITIEYNL basic marketdata stall
FEANR IRIAZ 52 3 T RV A VT B o e i o 0 R L4 7 1 S Sz s O
2.14

1T|51RBB marketdata snapshot
FEAL 5y RGN B [ T 3 RIE I — I 2 BT A A AT RS R

2.15
R HHRZKAEIE trading front system
HRE TR G BT, 4528 2 RS AbEE LN S T A R 40 2 (R PAIe e A R0 % i IR 45 10 2 4L
2.16
R FHEY trading system
WHEAZ 5 T A8 Gy N e v SIEELIKT s R B AN T 33 SR UE SR« B L RS ST A2 A2 2 15 B R %
2.17

ZILRZFEY core trading system

A5 ARG T AR BLOCHE AR 1 AR LA



JR/T 0145—2016
2.18
TN ITE market order
BRSOk S 528 5 T H.,

3 THEEIRIR

3.1 iTHIEERMERE
3.1.1 3EfRHER

TR AT IR, RARAELY E ARG N, A5 REaA G A A B X AR i 2 n O A2
S ARG R QIR T AR T PR, AL TR, I IEAR TR BT SRA.

3.1.2 AREH
VT PR (R A 1 T R AR AE 24 B BOIT IS S 2R & LR 1
R AREH

oy e SEAR IR
BRET L AT LT
2 | BT
3| temsom Bk, BRSO R,

3.1.3 MikiRiE
3.1.3.1 Mik#ESE

MAHER AFELL T = AN 51«

a) M BUTAY UG Sl =S I Sebn A2 T Siii k8ol (27 BUBis, 70D LEds T A
TR B NRE S JFRBEIARE AL R 1 AT 2 20K, RS 24t
LR AT AT L B LA S ZeF B 1 AR, ] WA 2558 2 BIT S s A8 S i L 1 AR EL Al

b)  MKIAEG: AL RIS, Fy SR IAEESEAL; I R P Sy o A T Y A 6 5 ol
RE

o HERZE: JTREERMAEMFemE. UL LR 1T QRN 3 25K,

3.1.3.2 Mikigit
T LGRS R e T L 2.
Fz2 MRt

e FBl#ak
1 A TEMH B, MRARTT H g fr ik 10R
2 HEESETEM BB, MR TT H g fr i 10R

3.1.3.3 Mk IT



JR/T 0145—2016

TRELE, R RS R, BRG] AT B KV R AR N, RRIRRFAE30F) CR I AGE
TEIED MR R LI 22 X7 26 /0, 3080 N FRR BT RS Y T 28, Wi (X30-Y)/(X*30) *100%<=3%
DUPRE A A 28, 5> 3% AR A TE A8, DI T PR e b 46= (Y /3) JT 28/ Fb

WRRI, X G TR BFE SN B, 43 A5 X P ANBY BT SR s (E et Jd 3

3.2 BMRIEEEFMLEER
3.2.1 3EfRiEA

JRAZVEAG AT AR IR, AR E ARG T, A RGUE 6 A By DXCRRRD f5 2 W] 7 A= (1 AL
B, WL JTEE/FD, AR R S RIS SN N A P AR AL, SRR TR LI SRA.

3.2.2 EREH
JSAZ AP e 3R T % B BT B 2 R4 IR 3
=3 AREMH

oy e SEAR IR
BRET L LA LT
2 | BT
3| temsom Bk, BRSO R,

3.2.3 MikiRiE
3.2.3.1 Mik#ESE

MAHER ARG = AN 51«

a) M BUTAN UG o =4 I Sebe Az 3T itk 8ol (27 BUBis, 570D s T A
THEERBIEE BN E S, JF R BB AL R 3 ARG 2 25K,

b)  MKIAEG: AL IMRIAEL, TSR IAEESEAL; U w] P Sy o A T Y B 6 5 ol
RE

o) BMARZE: JTRESERANF R, CHMH, WOk 3 AREKMT 3 LK,

3.2.3.2 MKzt
A VAR A R IR 1 WK 4
=4 MRt

IR
TEAR BTN B, DA A W B A it
BELESEN BB MK A e (E A i

F
Jo

o | —
Bt

3.2.3.3 MKIT

DRI, X3 EEG SE I BOIEEL SEM B BL, 73 5045 X A B RRAZ VA AR R
EIENBr B AR BEATAHT, DRFF ORI I (AR RN BATRY (TSR3 384 AR BRI
K WA AR RO X, TR BRI TR TL, e A, Zeih 30080 AW Az [ Y



JR/T 0145—2016

2k, WGBS RN T T2, 5 T2-T1<=300F> H. ((X-Y) /X) *100%<=3%IH0 A A 2, #kT-3%
DR R e8I, D) e AT Wi e s 8 45 Y 7 %8/ (T2-T1) .

HESETEMTIT B T8I A AR RS TR A S 753 HE A 308D N ] AT 2B RN XA, ORFF IR KT LU A i
TR N R30FP, G307 W B ECAZ FIHRYZE, # ((X-Y) /X) *100%<=3% AL A A7 20k, 47> 3% ML
I TERCMAR, I B AT W A SR A5 T (Y/30) JT2E/ 5

3.3 ITERFFEEMER
3.3.1 3EfrigA

TR LR, RAEESSEN I BL, 280 RS0 6 A il AL BE 73 DX RFE T I8 B (1 RERD B 22 vl il
A ARG )E R IEIT R HAT P ACBSER AN “TT AR BESERS” I RT AR %/
), IZARBRVEN WM RA.

3.3.2 EREH
VT PR S i R AR AE % B BUITIS M 2R 4 W5
=5 AREKMH

78 4F HhF AR
e WA,
2 | ten vk, FEORA, AL

3.3.3 MikiRiE
3.3.3.1 Mik#ESE

MAHER ARG = AN 51«

a) M BUTAYUG Sl =S S be Az =37 itk 8ol (27 BUBs, 570D Lds nT A
THERBIEE BN E S, PR BB AL R 5 ARG 1 205K,

b)  MKIAEG: AL IMRIAEL, FSRAEFIAEESEAL; I m] P Sy o A T Y B 6 5 ol
RE

o HERZE: JPREeRM AN emE. AW, WLERS QRFM 2 EOR,

3.3.3.2 MKzt
VI HLRRSE A R 3T L6 .
<6 Mt

e Fpl#ak
1 ST BB, MRARIT Rl R

3.3.3.3 MK IT

TEIELESEM BB, NI, M RO TR, $RBI R n AR e KRR R i T RS T
/R, RRIRFEE305: 8. MK R RIS X TR/ R, 300 Bl N ERSC RN T B RO Y T A, W
(X1800-Y) / (X1800) *100%<=3% H.Br 47 1T FLALFRLE I {588 55~ P I FEACRKF— 30, A HILB R s o, )
AR, T B s AR 55 Y 748 /1800F5



JR/T 0145—2016
3.4 MXPBFEBMIRE
3.4.1 IgtRigiR

JRAZFFEEAR AR SRR ST BN, &5 RS0 & AL Py XRF S nTA B R RERD B 2 0] 7
PR SAEE  BAT: JTRE/ R, AR )X S RS N N A SR BB IR, AR bR TR IR A

3.4.2 HREH
AT FR A i S AR A HAE 25 B BTl S LT R A A LR T
R HREH

Fs AR TEPR AR E
1 PR HIERAIT
2 KA SN S e A R 73T B

3.4.3 Mikiwiz
3.4.3.1 MikESR

RAE B FE LUR =N 51 -

a) MRS : BUHANIMEIE = A H ISE b A =1 K 8dE (2B, 5 Je Dy s 8disnr A
TAIESSAL L MR E A D, IR AR L R 7 AR 1 20K

b)  MARIAET: AL 5 FLNARIAEE, Ty R A = BREE 2L ISR mT FH SR 9 AR 4l o) e 1% 56
K5

c) WNARS: FFRReRmENEFCRA. HREH, WLk 78RN 2 25k,

3.4.3.2 MiKi&it
A FR A R IR BT W8
Fz8 Mkt

Fs ELaE o
1 FEELETEM BB, MRS S AR A

3.4.3.3 MWikIT
T LA IR, T ZE30 B N AT B BN X, PRAFI T FRIG (B A UK R #3047
Bl G304 N R B AT RIFRYZE, 45 ((X-Y) /X) %100%<=3% HA DL BH S ik B, D030 4 250l
W, AT FE S R S TY JT2E/1800F) .
3.5 ITEHABIER
3.5.1 3gfrifid
AL GERN R IREE SN B, TS S5H T RIEAZ S TS, )56 /a0 )5,
AL T BT R B AL T B RRA S S B T A I . B0 ws R , iZIRARTVENS WA SRA.
B FH—ZE1T W, TR RIEAZ 5 Fran & ], T2N TRl S i G 6 Ra kb )5, s
Sy BT R B AR BT LR IR AR, DU T2-T1 4 1T PR AL PR G I



JR/T 0145—2016

TR P A I [ G 0 0 i R A P SR 5 o A LT B PSS DR A B I 2 (R P (K
sy BRI L5 T SR A e o I IR A Rl KD

3.5.2 HREH
T HL AL GE i T 2 B BT S 2T R 45 A DL ER9 .
R AREH

Fs AR TEPR AR E
1 TR W PR T 5

2 ITREYIRES | T REIT R 0,

3 KR WA RO, 5 RH

3.5.3 Mtz
3.5.3.1 Mk ER

DERAE BTG DUR =N 51 -

a)  NREHE : AN Bl = A H sEBr A= 1T Rk Bl (B, #5007 e 8T A
TAYIESAL L R E A D, IR L R 9 AR F 1 20K

b)  MARIAET: A 5 L NARIAEE, Ty KA A = BREE AL ISR rT FH R 9 AR 4k o) e 1% 56
K5

c) HWMARLG: RS EMEECRAE. 5K, Wek 9 AWK 2, 3 EK,

3.5.3.2 MiKi&it
TR EEGE A B T WL 10,
Fz10 Mkt

Fe ELaE o
1 FEIELSENHr B, WRAT A PLAE T o

3.5.3.3 MiK#IT

OSSN I B, T BRI 1T B0 P 7 S R A0% P 2, [ I v 45— 5 MR LA FP 10048 3 2%
PEBE R B, R RRRRLES04 . MR R R IEX T/, T30 B0 S e B T BRI OE Y T2,
AL (X%1800-Y) / (X*1800) #100%<=3%, NIFL K7 R, RFEEEBEIMEAMLIE 1T 5 AR 75 B0 % e L33
MITLRAT2, e GE v X AR 50T B A 3 GE B 1 P340 (E R 2 0 A B ¥ o
3.6 TWHAKER
3.6.1 JEkRHEIR

EELETEAN B, X TR BB BT 5, TR VT B RIIAAS 5 B ai B N 21, T2 1%%
TN 8= AR S — 2B A B ITFAS S By BRI Z, T2-T1 AT S aE it . B ws (RD) , %
FRFRTERS WL A

G VTR IR R N PR T 22, P38 R 5 I SiE PRI (B RN, M43 177 Pl R A
EA XL GE R BN .



JR/T 0145—2016

3.6.2 ZUREH
T AL ZE o A HE 25 B BT S (R R4 LR 11,
R HREH

5 22y N Tabr il A BUE
1 PESSt Wl AT
2 PERTEIL NS IR AR 0,
3 KA SN S e A SR 73T B

3.6.3 MiXiRIE
3.6.3.1 MikHESE
A A AFE LS = ANy
a)  RREE: B AP L = A B SEBrAEr= 1T ik BdE (L7 BOE, 50 e ]
N A& A LR (R R g ), R o ARl v R R O LT, s B R o A
FESL bR AR P E i AR
b)  MRRIAES: A RIS, JusRAAE = ER 520 IR sy mT Rl o A A ) 3k 0 7 4% 52
TR
c) WNARS: JTFRRSKMENFFCRA. ZTHMREH, WLk 11 L& 2. 385k,
3.6.3.2 MKzt
T RAZ S IR e v Wk 12,
Fz12 Rt
e FBIHER
1 TEFELESEN B, WA A A I

3.6.3.3 MK IT

FEELLSEAN BB, S AT B UGB AR TR A0% R, R I UE % — S MR AL LA FP 10028
PEBE T8, R RRRZE30 0Bl DN AT T AT B 1 AL B XTI, SEBR30 73 B A R PR AT B[]
PRV, WER ((X-Y) /X) #100%<=3%, WAL AAT R, A5 FEBEINKHLIT # R A I TLANTZ,
IR A GE IR TT SRR LT S AL BESE I AP BB AR R A T 1

3.7 EXITIHEME
3.7.1 i5fREik

BEARAT I PN AL T R G 0 SN T 5 LT 203 ) AN RATAT I (5 L, AR PR TE W SRA.
3.7.2 ZREH

SEAAT IR DRAE 5 B BTl R 2T AR 13



JR/T 0145—2016

13 AREMH
3= 2R IR EE
1 AT R =R — 3L
2 S AAT A P PSR R . ) R R R R B A T O

3.7.3 MikiRiE
3.7.3.1 Mik#EE

MAHER ARG = AN 51«

a) M BUTAN UG S =4 s be Az =37 itk 8ol (27 BUBis, 570D s T A
TR BN E S, IR BB AL R 13 AT 2 20K,

b)  WKIEG: AL NI IE, JysRANAE IR I vy P e dal o Q| 3k A e i e
ks

o) HEARZE: BCEPNRSE EHATTHRCI AR 13 LREA 125K, A5 B EEU 51 b bt
WAL 13 AR AAT 2 25K

3.7.3.2 Mikigit
FEARAT I AE MR e v Wk 14,
F14 MRt

e Fpl#ak
1 LEIESTEM B, R EEAAT ISR,

3.7.3.3 MK IT

FEIESA S MRS T, DARFEEIT B ek i B 3070 o G0 SRAT i Al B i T 3 B S AA T 1 1Y)
AR o AR TT LA IR 1] 1) o 5 2o

3.8 EAKITIHLERT
3.8.1 i5friEiA

BT IEIN R FR A o) RGP AET LN Z07 AT TR, AET2IN 20l AT 1 B & R AEA TR T T
FEARATIIEIS Hyavg (T2-T1) ,  (T2-T1) WA Z #% DAL BREL AN AR IR N (] o SZB ity 2R K14
o 22 /D b I AR LA SIS I (AP B (AR 0 A BT B, SR AR RS LB SRA.

3.8.2 HREH
FEARATIE S I AL 2 B BTl S 2T R A A L 15 .
F=15 HREH

Fs B FEPRIRAEUE
1 FAATRE R AL OREE— 2

2 AT PR R B SRR L I BT i P AR R S R G 2 T AR

3.8.3 MiXiIE



JR/T 0145—2016
3.8.3.1 Mik#ESE

AHER ARG LR PYAS 51 «

a) M BUTANURG 5 = s be Az =37 itk 8ol (27 BUBis, 70D Lds T A
THRERBIEE BN ESE) TR EENAEHRR AL R 15 AT 2 20K,

b)  WKIEG: AT NI E, JysRANAE PRI I vl P = dal o A ) 3k A e i S
Mt

o) HEARZE: FEPRS, EHATTHRCI AR 16 LA 12K, A5 BEREEU 51 b bt
Wi 15 LA 2 B0R;

d) BT TL T2 AER— G L R, Balid NTP/PTP &5 aSUaff O PRI T Py AL bt ] £
WRZEANHHE 7R 2 PR T4

3.8.3.2 K&t
FEARAT I SE M e vh WK 16,
=16 Mkt

e FBl#ak
1 LEIESTEM B, MR FEAAT IS TN

3.8.3.3 MK IT
TEESAE Gy T IPIRAS T, AT PRI A TR A0% TR AT IESL N o, T RrsE3040 4. 3k
133050 Bh ) (T2-T1) YK

4 AHEEWR

4.1 HiTRAER=
4.1.1 5FRER

FERAR S SR G H AT e B B AT i O %8/ HD e ir a5 L sl A s il
W ARSI RS RO ITRA S S ARG HNT AL BERE AR bR, AR AR TR IR A

4.1.2 ZREMH
H AT A B2 R T S AR 4t WK 17,
1T HEREH

s B Febr U BUERE
1 CPU CPU U (5 FH A2 ZESRAK T 80%.
2 WA WAFIEAE & FH AR BERAGT 80%.
3 T 5% TR AA A T R ZESRAC T 70%.
4 I 2% I 6 WA ity FH 28 B SRAIG T 80%.

4.1.3 JiXARE
4.1.3.1 MikHESE

10



JR/T 0145—2016

DA AE 2 BLFE DL AN 510
a)  MRREE: BUHAN I L = A H S bR K s (7B, #5761 e 8diar A
LR IR 51 e PR K e )
b)  WNAIAEG: A BRSSO A = IR BE AL PR I mT R SRl AR T 4 DX 7 B 5
WA
4.1.3.2 kit
HAT oAb B A vt W18,
F=18 Mkt
Fs JiiLIEN S
1 EESSEN B, AR T A PR

4.1.3.3 MiKHIT

MRHE ARS8 H & 217 Py BOE MBRMEIN B KA 5 4L, F T s iR, 2l s 5 455
RGRAEAT L, LN EACPUL WNAF AR RS 1] (A R, DK T I TR D 4/, 4/ 2 TE 3T P A 2
FOm R FAT AL PR, AR RE A BIR1T AR 41823 R, U BN, CARBELT
L& {IDSIERAE (SRS N

4.2 HEZAERSE
4.2.1 EFREA

FERAR SR G H T A B R R KA 528/ HD R s b BRSO A #E . IE
AE T AL BRAS X TR AT 5y S5 S AR GUEE T AT A PRRE ) F s o — K SE PN SEAT FRICN P A B AT
TR RN UL SRA

4.2.2 HREHE
H AT AL B 28 S AR T L 4R 4 1F W3R 19,
19 HREH

s B Febr U UERE
1 CPU CPU U o FH A2 ZESRAK T 80%.
2 WA WAFIEAE & FH AR BERAGT 80%.
3 E TR AL o FH AR ZESRAK T 70%.
4 g 4% P 255 AR o FH AR BESRAG T 80%.

4.2.3 JiXARE
4.2.3.1 MikHESE

DAHER ARG LR AN 5T «
a) M BUTAN UG 5 =4 s be Az =37 itk 8ol (27 BUBs, 570D s T A
THRYIERBEE B E )

11



JR/T 0145—2016

b)  DKFIG: A7 BRI TG, Ty RANAE P FABESALL; IK I vy e dal g A Jak A e b 76 1k
Mk

4.2.3.2 MiRiZit
FI e AZ A PR B v v L 20,
=20 iRt

Fs ELaE o
1 FEIELSENHIr B, DK H AT A B

4.2.3.3 MiKIT

38 2R 48 H W 1847 BT s e BRI A 38 ) 280, $% IR RS A BERE Sl g, S A8 o) 4554
R RIL ., SN EFCPU. WAFFIREEL 2 A, IR BT I 0] 47N, 47N B A 1T B
B Bk HAs ab # 25 , AAEMRA f v, A3 19 ki setb1aioms FRE, s -mhs, cplissi)
g R A H A A A
4.3 BHFRFRIEEE
4.3.1 EFREA

H I A FRRE 7238 RAAENOIR B 4R, RS H nSH TR BOE, %I TEs W SRA.
4.3.2 HREH
H I 7 AL B GE IR AT s K 2R 44 L3k 21 .

=21 REMH

Bs ZFK AR IAE(E

1 TEP G IS TIEE | TF 2 RS b e e )
MHIF S EE R | BHIFILA N A B B T A e TR s AR S 10 SO IR R IR A S BT,
2 BEAE 5 TR S I | 5 A T) BB ) P
Ii] B
3 ARk B AR 7 R B W) T 7 AR
4 TFREERE B | AR B2 W H T P S AN .

TEPl G A | B PSR RITE LA A IR 54 PRI, TV 25 o7 4
BePRSELEB) | Pl B, FIFR .

4.3.3 MikiwiE
4.3.3.1 MiREE
TR AE & ALFE LU AN 710 -
a) MR EHE : IO B0 45 EN U I = A H ISR 7= ol 553 K s A=A H B i sz B 2 7
A ERHE (LT B0
b)  NRIAES: A5 BRSSO A = IABE AL PR I m FH SRl o AR | 4 DX 7 1 5
K.

12



JR/T 0145—2016
4.3.3.2 Wikigit
HIT 7 b2 RE I v vk L2222,
F22 Mgt

5 IR
1 FEH B, PR A JRAE S5 P SN I P AR B g
2 FEHZE B DRTTAEAS N A B s A it 1 SCAT I 658 2 i F I 1] o

4.3.3.3 MiKIT

A P s MR TR, RO 1 AT I b 5%, A ) D, R B AR GE AT R S KB R 8% i
FEARFEEND 55 i W I T R AR GEMV 55 SR D 3 AL RUE SRR AL, AETT )7 I 55 I ) Be AL AT FFAERIE IR 1) P9 2Bk
FOEA Gy B A SCAE, - sk FOJT P R

4.4 HiEHFTRFAERE
4.4.1 EFRHEA

HAEZRId AL BERE ) Je 48 R G 5 0 25 AF 1, R GuhE H T A B VIES R 1 7 B 5, A2 4Rbn e L
B RA

4.4.2 LREMH
HAEZR ik P A EERE SRR T B I 2R 4 L3 23
R23 HREH

aac) B3 Febr WRREVE

FEAT U0 SR B0 22 0 A B B (R K e SRBOI pe T 2 B D E 30, AR
I =AY S AR P e 22 I A B S AR D

SR AR FR, 2 ROIE S AR 23 S 2 AN X AT AT AR EE, 3 7 4L
P UESFARRD A AN, U Ak 2 T R

UEZFI P A FRIS 4 JRAIE SR I 7 R 90 o 2 AN DX TR EAT AT AL B, ESR DK
FUNATANY, AR A

H 25k b B, $ed P 8RR A Ab B, 3ok P R Ay AR, A B I
K

1 ENRERIVEISE id

2 EZFARIE A DL

3 UEZR I 2 A D

4 LRI A DL

4.4.3 JiXARE
4.4.3.1 MikHESE

MAHER ARG LR AN 5T «
a) MR EE . DU SIS S HAU D = R SE b B el (27 BOiB0
b) MNRINEE: A RGN, JIRFNE IR

4.4.3.2 kit

HAEZRid - AL B RE Ik B i 424,

13



JR/T 0145—2016

4.4

ITEAE RGN B kS
ETF%S, 0skEEFD.

24 Mikigit

e Fpl ik
1 HEHBBE, WRARIESRE A FEfE ) (it 2R 43 .
2 HEHEHBL, WRARIESRE P AR FEfE ) (it 2R 43 .

3.3 MiXIT

X HIEEZERL S, S Bl 484, WRAERD . RN /NI AREREERG 6 H AR

4.5 HEHIERE
1 IEtRiEA

H 45 AL BRAE J) AR R GAENSm I ) AT T, R GuhE Hn] AE PR A0 N a4 S AL S B 8 AR A

4.5.

VNG ML SRA

4.5.2 HREMH
H 45 5 A B RE 1R T S 2R 4 F W& 25.

4.5.

4.5.

4.5.

4.5.

14

A, AR R G R R, BBt Al FeRlE . BT

/NI 4/ BRAE R

K5 HREH

s 2R Fe AR IREUAE
1 F 285 AL BT | AFRNSBNAE 55 5eHis 1D I [ 31 50 i 45 S 450 R IR I ) 1 3
I ) 2
2 INE=YEIFEY N AEABTE [ 28 45 5 A0 BRIV ISF (] 9 1 P 56 B — R N 2 B R A 3
3 RS SRR | S IS SR TR ERAG B, P 2T S AR 2 A BN R 451

=

E28

ARSI, T+IDVP. Rl Fhsss,

3 MR
3.1 MR

DHE % A5 LU AN
a) R EE: BUNEIC A FA U Sl =S I Sebe Aol (27 BUiigo
b) MNKIAEE: A RGN, JIRFIE IR

3.2 Mgt

H & AL BERE I e vt W26

#26 MR

5

EROE o

1

FEH 2K B, DR 5B 5L 55 Ab B g

3.3 MiKAT



JR/T 0145—2016

X HISERHES, S EfanEin<, W, SN AN EIES X H &AL
Wo, AT I R G EERE FOL SRR, AP Rl BRSSO SR AR 4, BIIMETF AL, AR H RIS
AW, LSRBERD . BN 4/ AR PR R

5 EEMHERR

5.1 Rk ERE
5.1.1 IgtrigiR

RYKE ] (RTO) AE¥8AC 5 455 R G4 T REH R R S B Wb 2545 B2 I FFARTL, 21 2 30p
HORE R0 DLSCRE S . B8k JiatE . WEIEE ZNT2, M S MR B, RIRTO=T2-T1. Z%Hf
EAEFENE TS S E SR WO B S RERRER ], Z38bR e W SRA,

5.1.2 HREH
ZRY RS TR R BTl S LT R A L 27 .
Fz21T AREHE

Fs B FEPR IR BUE
1 RGHMARNE | KO EHEREA BT, ARG HE 100%.

5.1.3 MLk

FEW R LIARGAF LS OUS ARG e 2 2558 2 P 5 SN LR RO A R R P I 1)
DRI, 5 L& RIS 6 Ve CEFANS e UK 2 VI R PT s ZERIIN 1), 2 ANHI P e N 3R
ity 2L 1] -

a)  AEEITURINRFIRE: X T RGN AU AE T S, TaEHURAE, By E I ]
WHRES TR TAE, Jraddi e & H £ K,

b) A ITUARNMIRFRE: X T RGN AT ET TIRARRRS AL TaEURIE, BRYUIE
WHRES TR AR, I s &4 £k,

c)  ZIILRNNAHRE: W TRENE B2 Y AL T AN RREB Rz, &
ZENRERARELIES T, HAEFRBRELEEHEK,

d) RSN : WSS o) S5 ARG, TR ARG T EER A, [ e A
EAER.

5.2 HEEWRERE
5.2.1 ¥gtrigik

Ha I 18] (RPO) JEFR N B, EESCBLRENS TR A2 ] LLSCRr & 801 I 55 3a A1, 2B Sl i e
HPVERER DR . BURGUE NN A TL, R A Ha kL 2R IR 8] O T2, RPO=T1-T2, #
€ B S HNE 55 Bl ik KR, WIRPOSY TCFRK, %45 s PER ML %A

5.2.2 AREMH
K Uk A S TR AT R B 20 R 4 A W28

15



JR/T 0145—2016

R28 HREH

5 P2y S Tatr R E
1 EITEE Y g RGO JG » NAT LUK 2 550l — b Bt 1 i, HZ o s S8 AT R

5.2.3 MKXiRIE

AR 2 R G R I TR A R AR
6 FRSIRIR

6.1 #Htix

H TR T S S H R GAESHT BOABRCE M BORBE I MERE SRR bR, W29, X T
fabr, TWE TR, U B R G RS B K AT e B R AT

+R29 BRSIRIR

%5 iES TaPRAHK
1 NI IRSE 1
2 SUDJEEiEE 2 RAFF OB
3 b= FNB B
4 UEZF SRR RKUEZF
5 IR
. WBAR R RN

6.2 BRI
6.2.1 mAMPSE

UESR WIBAL O RS AL A R GAE S AR B A AE T Bevh i) SCfp i KK B KL, A
s 1A IZARARTVERS LR SRA.

6.2.2 mAFELLRH

ESR W5 A o) R GAE SR AR C B4 AE R, B I PSR R KI8T T, %
FRPR VRN HLBHSRA

6.2.3 BAMXEE

UEZR WIBTAZ 0 RO BRI B A AF T, Bk I T SO d K S B, SR 0 A AT 1 &
G IE W R i KA B, S ALTT, IZSRBR TR LI kA

6.3 IEFAEIEIR
BRIEHMH

UESRAL S RAAE IR AR B 4 R, W I T SR i R IR, Bt L, i RhR et
DL SA

6.4 HATRHIEHR

16



JR/T 0145—2016

6.4.1 BmAMMINE

WIB AT 5 RGAE A PRI E ST T, DO I TSR R B RN 0 Ak B i K A A2
FEARATIRE N A AT RC B A MATRIER AL 565D, A2 A, IZIRIRTER WM KA.

6.4.2 mAESHUNE
KGR 5 B GE T SR T A AU B KAl CRIE BB KA LB, FEARA TS ST I AN 24
G & A FATR I 191, 545%5) B A, ZFRFRVEN LI %A .

7 INREFEHR

7.1 A

N BETERR O AT Ty G5 58 ZR G815 A2 A8 5 T DI 55 GBI A R SR B i OB AR BE 7, VRA K 25 D E
HRBRE X1 SCHERRAZ 5y Foolk. 55 QB R BAT 20 e 0 T DD REFE AR I B iz REAT e
FE AT LLES TARRTA), BT B fEAR W30,

+30 IfgEistr

P 3 TEARARY
L | SRR | 2 R

) Tl 7

3 S UL e )

1 LT )

5 B 1 b B HE R T

6 R 45 S

T ks

s | U )

9 A S e

10 BE 8N4 5197 T E )

11 ETF SZFFfE

12 L LR 6 R )

3 VA 5 e )

1 VR 4 5T R R )

15| 4erkask P

16 BRI (i) AFRAE )

1.2 R SZEIER
7.2.1 ZHMEEX R

SCHRFI T ARE H AL TT. HEMAE.
SCHFZ RN AR Gt 18 28 5 T R 55 (K 45 SN UR IR 25 S AR e sl SR 4 50 5522 5 Bl I N R 4 B
S8, AZIRPRVENG LI RA.
% MM R G W T 2O B AN & 210 22 TR R Sh T Bt B 1R ARG 7 B A0 58 <
WSS AT N EE S5 . AT S A AT SIS, IR B TENS IR SRA.
17



JR/T 0145—2016

7.2.2 A IERE
Aoy BT SCREACT R FORCRR B2 . WA A XUARAM . HEERORSEThRE, SRR RS IR A
7.2.3 SRR IERE

A2 o I BT Bl i JRUSE 58 st WA 70 1 22 AN A EA T M AL B 7, BE A R PR AR T AL B R B¢
J 3o r AT BLRISRSE AL ity WAl LU FARSE G055, i br A HLB SxA.

7.2.4 ZITERLERFiEEE

FISZRFZRAT BRIERY, DU IE ORI 1T BRI f i 15 SR R S R e

AT Gy JIn SR A B AT A ) F BRI 4 % (FOKSR 4) AL B BRAZ R4 5 40 F h 1R 4 (FAKTE4) 15
A 164 o

AT PIEIEN] DAL AN R (K4 EBEAT 73, Az MEAZ 5 Uy 3n] 3 Dl e ik . i s satiag
Sro FEMSFANTI 3 JsE . R s ol TR, IZIRRRTENE WM RA.

7.2.5 EWIHMERIHEE

MR 5 22, I OB S I DU ] AT A I A5 I, SCRFRIOGH LR IR 1585 117 1 I 2 T A
FRAR RN IL P SRA

7.2.6 [EWRELIHFRE

A2 5y BT CSIEIAT 5y 45 5T AR GU R RIS 2 (K AR GU i B, W] AR SO A A IR AT 5 A5 5T AR e U4 22 IR 9k
KA, OREEY A5 0 5E 840k, IR bR TR MM A,

7.2.7 SHREIIFEE

A5y BT C ST 5y G5 ST AR GUIK) S L 8 (KR ST B, W] AAE SCHME R B NP REAT 5 5 S AR G D) 4 22 5
KA, OREE AT 1 5E 440k, IR AR TR MM SRA.

7.2.8 FRETIEIHEE

RIEA T 2 1 AZ 5 BITHE Y R SR T A4 B B ik 555 32 BBRAAE RS S I i A8 5 177 B (K1 SR IR A )
B, ZIEAR VRN I RA

7.2.9 RITXZ¥6EE

AR XA, SEREXS R SAZ IO W ATy A8 5 Ja SR BT JiE A% A, iz dabnit
15 HL B SRA

7.2.10 RINZ GATEBERES

A AL A A B AT S T ELIENV 25 TR SCRERE T, AR TR LB SRA
7.2.11 ETF Z#HEED

UEIFAC D) I SCRFETE (A By BT ISR BORE ) (MR T), AZIRPR T LB A,
7.2.12 ZHEHFAXFRE

SCRFAE G AR B A S SN 2 455005 60 AZSRBR VRN HLF A

18



JR/T 0145—2016
7.2.13 RBX X6

A Gy G RG] SRR RO BU YT RS 5 » BUEAR D0 H B IAC Sy ST, 258 AR el H ot e
e AP, IZARARVERS LR ORA.

7.3 HEAERER
7.3.1 SEIBREE TR

SCHFHDVPAS WS WA ZR 2 3 1 A AN AL . A sl s SR (R BT, 3R AR VR IR KA.
7.3.2 =FHBREIFBREE I FFe

SCRFALDVP AL I NI A S N B H 28 08 2B SEAMA . AT Rl g NS . RTH 45 SRR 10 e
T35 AZSRBRVENG I SRA

7.3.3 BEREBNEKR (—@) EIBEE

FIN—HIEIR, 72 RE5 T I 4 BERE e b, SCRPEEBEE JON Tk g B, - ki
BRI, JTHIRS KT, A FEARVENS LB SRA.

19



JR/T 0145—2016

Mt & A
CGRSETERR)
R GERE AT %D ARIERSIR
KT 5 G55 RGEAL AT bR WA, 1,
RA RHHEERGROEARIEIRTIR

FEPRRAL R w5 EELAD BRr /R g3
ETI_P1 1] LA A T T/
ETI_P2 RS VAR A I T T/
ETI_P3 PSS iy T/
e A i ETI_P4 JRAZ A I A Ji%/ R
K REdRAT ETI P5 T LA B GE I PR
ETI_P6 T A SE I (9%
ETI_P7 FEARATIE R %&l‘
ETI P8 FEALT G GE I w
ETI C1 FT A B 75 = Ji%/H
ETI €2 H A A B 78 JI%E/ 1
EERIg ETI C3 H T 7 ab 3 R JAN/H
ETI C4 HHIFZRad 7 4b 5 fig Ji%E/H
ETI_C5 H 4557 b 21 g Ji%/H
. _ ETI R1 RSk 5 N ) w
ERIEER ETI R2 Bt P S () b
ETI SI I ORI JiA
WHIZK4ERE | ETI S2 N e VER
~ ETI_S3 I KA G ¢t
R WFZ25FEF5 | ETL S4 I RUEZRAN L H
o eton. | ETL S5 TR A +
WIS ETI S5 BRI K A
ETI_F1 % MAh 4B ReRe
ETI F2 M R SRR
ETI F3 Iy AP FFRE )
FOK
FAK
Pk
ThRedRbR o HARRR O]
ETI F4 ZAT BT FERE ﬁ{f[‘xﬂ,
JEA
%00
it
g
ik

20




JR/T 0145—2016

RA1 RBERFRGFRORARIERTIR (8

(=g it Iy ETRS) Ei=tan BT/ SCHRERE ) a4
ETI F5 BT SRR
ETI_F6 [FJ 3 K 2% S FFfig
ETI_F7 SR &SRR e
ETI_F8 REEAT IS S RFfE
THIFabs | ETI_F9 PRES ESTi
ETI F10 BeAhAs 5 v HLam RE
ThRetatr ETI F11 ETF S FFhE
ETI F12 EA- NN =ES BVE SN Y|
ETI F13 WAL 2 X FFfe
ETI F14 TN SRS Ti
T ETI F15 éﬁﬁ%#w%ﬁﬁi%%i i
BTT F16 jﬁ%ﬁﬁ%ﬁ(*ﬂ%)ﬁﬁ%

21




	目  次
	前  言
	引  言
	资本市场交易结算系统核心技术指标
	范围
	术语和定义
	性能指标
	订单峰值吞吐速率
	指标描述
	约束条件
	测试流程
	测试准备
	测试设计
	测试执行


	成交峰值吞吐速率
	指标描述
	约束条件
	测试流程
	测试准备
	测试设计
	测试执行


	订单持续吞吐速率
	指标描述
	约束条件
	测试流程
	测试准备
	测试设计
	测试执行


	成交持续吞吐速率
	指标描述
	约束条件
	测试流程
	测试准备
	测试设计
	测试执行


	订单处理延时
	指标描述
	约束条件
	测试流程
	测试准备
	测试设计
	测试执行


	市价成交延时
	指标描述
	约束条件
	测试流程
	测试准备
	测试设计
	测试执行


	基本行情频率
	指标描述
	约束条件
	测试流程
	测试准备
	测试设计
	测试执行


	基本行情延时
	指标描述
	约束条件
	测试流程
	测试准备
	测试设计
	测试执行



	容量指标
	日订单处理容量
	指标描述
	约束条件
	测试流程
	测试准备
	测试设计
	测试执行


	日成交处理容量
	指标描述
	约束条件
	测试流程
	测试准备
	测试设计
	测试执行


	日开户处理能力
	指标描述
	约束条件
	测试流程
	测试准备
	测试设计
	测试执行


	日证券过户处理能力
	指标描述
	约束条件
	测试流程
	测试准备
	测试设计
	测试执行


	日结算处理能力
	指标描述
	约束条件
	测试流程
	测试准备
	测试设计
	测试执行



	连续性指标
	系统恢复时间
	指标描述
	约束条件
	测试流程

	数据恢复时间
	指标描述
	约束条件
	测试流程


	静态指标
	概述
	通用指标
	最大账户总数
	最大持仓总数
	最大成交金额

	证券类指标
	最大证券个数

	期货类指标
	最大品种个数
	最大合约个数


	功能指标
	概述
	交易类指标
	多币种结算支持能力
	做市商支持能力
	分组处理支持能力
	多订单类型支持能力
	跨市场监察支持能力
	同城灾备支持能力
	异地灾备支持能力
	深度行情支持能力
	风控支持能力
	境外交易所互通能力
	ETF支持能力
	多结算后台支持能力
	夜盘交易支持能力

	结算类指标
	净额担保结算支持能力
	全额逐笔非担保结算支持能力
	投资者粒度账户（一码通）管理能力



	（规范性附录） 交易结算系统核心技术指标列表

