
 
 

Third Round Specialized Testing Plan 

for the New Options Trading 

Platform in the LDDS System All-

Weather Test Environment 

 

1. Test plan overview 

In accordance with the relevant work arrangement for the new options 

platform, our company plans to organize and conduct the third round of 

special tests for the new options trading platform in the All-weather 

test environment of the LDDS system from now until Friday, 

September 5th. 

 

2. Participating Units 

All Level-2 Information Vendors 

 

3. Test content 

The key focus of this test is to verify the reception and processing of 

options-related market data. 

The test trading days will align with the actual trading days. The test 

content is as follows: 

 



 
 

 

Test Date Test Scenario Test Description 

From now 

until 

Friday, 

September 

5th 

Verification of 

Pre-Market 

Static File 

Market Data 

Reception 

Participating entities shall verify 

the reception of pre-market static 

files for options (reff03mmdd.txt, 

reff0302YYYYMMDD.xml, 

zhcl03MMDD.txt) via the Market Data 

Gateway (VDE). Normal reception and 

processing of the files are expected. 

Real-Time Market 

Data 

Verification 

Participating entities shall verify 

the receipt of options streaming 

market data or file-based market data 

via the Market Data Gateway (VDE). It 

is expected that the market data will 

be received and displayed normally. 

After-Market 

Market Data 

Verification 

Participating entities shall verify 

the receipt of the options closing 

price file (clpr03mmdd.txt) via the 

Market Data Gateway (VDE). Normal 

reception and processing of the file 

are expected. 

 

4. Test Feedback Content  

1) Verification of the reception and processing of pre-market static files 

for options; 

2) Verification of the reception and processing of real-time options 



 
 

market data (if authorized); 

3) Verification of the reception and processing of after-market options 

market data. 

 

5. Test schedule 

   The testing schedule is as follows: 

 Auction quotes Options quotes 

1 
9:15-9:25 Opening Call 

Auction 

9:15-9:25 
Opening Call Auction 

2 
9:30-11:30 Continuous Call 

Auction 

9:30-11:30 Continuous Call 

Auction 

3 
13:00-14:57 Continuous Call 

Auction 

13:00-14:57 Continuous Call 

Auction 

4 
14:57-15:00 Closing Call Auction 14:57-15:00 Closing Call Auction 

5 
15:00-15:30 After-hours trading 15:00-15:30 After-hours trading 

 

6. Test Data 

The test data for this round shall be based on the actual continuous test 

results from the All-weather test environment. 

 

7. Test requirements 

1) During the test, all participating information vendors shall record 

test phenomena and results in detail and verify their accuracy. If 

any abnormal phenomena are found, please report them promptly. 



 
 

2) All participating entities must ensure the isolation of the All-

weather test environment from the production environment to 

prevent test data from affecting production operations. 

3) After the test is completed, all participating entities shall carefully 

fill out and submit feedback. 
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