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NEBEFPIT R SRGERTHEX, Hih, 1TEMRRNIREX, W—iK taker 1JEREEITSZ5K maker 1T, 1ZIEPBHEEIXIZRESR
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symbol sting  TRUE  XSMHE GZHEREER * )
mode int FALSE i@t 0 - RIEITERRLACHTHEE, 1-7E O
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FHEREI] S E mode, AAESIR 0, BHEEMAREH, R 1, HEEMRRBEEH.

HREHFRIIE (BTBEMRE)

FE
eventType
symbol
orderld
tradePrice
tradeVolume
orderSide

orderType

aggressor
tradeld
tradeTime

transactfFee

#mREY

string
string
long

string
string
string

string

bool
long
long

string

R

FHRE (trade)

T

JE D

PAZAN

JESE, BYE: buy, sell

TTEAZERY . BUE: buy-market, sell-market,buy-limit,sell-limit,buy-ioc,sell-ioc, buy-limit-
maker, sell-limit-maker, buy-stop-limit, sell-stop-limit, buy-limit-fok, sell-limit-fok, buy-stop-limit-
fok, sell-stop-limit-fok

EOXHENS, BRE: true, false

—
<=

X7 1D
BRAZATE], unix time in millisecond

RZFEFE (IHE) SRRFFEERM (E)



feeCurrency string R FEERPRXZFEZFRMHM (LRI FEEMMAEMTM, SRS FLEEZEMMNN
R, LEARRZFEZRMAHMM AT MM, EZEPRRZFEERFEHMMAEM D)

feeDeduct string R FEERME
feeDeductType  string RHFEEEINER, GUE: ht, point

accountld long P R=

source string A=Y

orderPrice string TBEME (MINRLFE)

orderSize string TBEHE (MINEETHFER)
orderValue string RS ((NhINTXEEIFER)
clientOrderld string BFRERmIIES

stopPrice string BN ((VERIERITRESILFER)
operator string UEfAEsE ((IERIHRTREEHFE)
orderCreateTime long 1T ERBIEEAT[E)

orderStatus string TTEBIRES, BRUE: filed, partial-filed

HEEHFERIIZE (STRRGER)

FE HERA



eventType
symbol
orderld
orderSide

orderType

accountld
source
orderPrice
orderSize
orderValue
clientOrderld
stopPrice
operator
orderCreateTime

remainAmt

string
string
long

string

string

long

string
string
string
string
string
string
string
long

string

EHEAY (cancellation)
STZINE

1JE 1D

JEEmE, BYUE: buy, sell

VJEZRRY, BYE: buy-market, sell-market,buy-limit,sell-limit, buy-ioc,sell-ioc, buy-limit-
maker, sell-limit-maker, buy-stop -limit, sell-stop-limit, buy-limit-fok, sell-limit-fok, buy-stop-limit-
fok, sell-stop-limit-fok

KPS

TJERIR

TBEME (MINRLL=ER)

TJRHE (MINERLLFER)

TR ((NHNEPBILFER)

RRERwITRES

RN ((RUERIHRTREEHFE)
EBftRAE (NIERIEFRTREIHFE)
TJEREIZATIE)

REEZE (WTFTHINER, 1ZFERENIIREIEN)



orderStatus string TTEIRES, BRUE: canceled, partial-canceled
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