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1, AETEED AR frmEgwiks 21,
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1 5
IR F A 5 BT AT 1B W < # 4B # 0 AL%E B 4% BINARY 5 STEP F %, & % = Z /)4 BINARY

BEHEDAT (F_F) , ITERNXTERXE (F=2%) FEXTE (FEE) #17—

REUE, BT 5% 6 ( LBIEFXZITEMXEAEII REO T RE®T) —HEA,
XK RANAERHLENEE STEP ZEEOAREAN L XR, TUENEF,

1.1 ZABX

414 2 X
Market Data GateWay
MDGW p N
TEM =
VSS Vendor S\u/lfipljieed S}/stem
AFPaERR

STEP Securities Trading Exchange Protocol

E 77 3 5 B R X
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2 BINARY BT
KEHFRT S EZE5REEMEETEAFAAE RS, #EiL BINARY WA LBIEAR S
B AT 1& P % MDGW AT 4T 1 538 £ 4 ro Ll Fn X 348 s 48 K

2.1 2iENE
FFATE A% (VSS) i TCP #REBWATIEMN *x (MDGW) % A B AT .

ﬁﬁﬁ%@ﬁﬂ?

VSS MDGW

TCPi%ElE > s

HREE(MsgType=S001)

BSEM(MsgType=5002) -
- BRI (MsgType=5001)

EEEE(MsgType=S003)

EEERE(MsgType=S003) RY: 3 v

TIFARSIEE ( MsgType=M101 )

iAIRES = <

T RIE=321=
TiEREBEE =
{5 IRARIEIY « TERERER (MsgType=M102)
EETEEE =
womey | o TR (hpen) ]
SE Bk -
S BEEI . $uE M ( MsgType=P001 )
:\’é\ =
B EEER BEEE (MsgType=P002) X
FE(FEEMsgType=M201) E (i
o Eﬁ%ﬁﬁ%(MSqupe:POOZ)
st IEEEE(MsgType=5002) .
& EER R e
SF4E (MsgType=5002)
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SHANGHAI STOCK EXCHANGE

H AT #249t FT1R G
TCPifid% T TCPIE 1 > ‘ MERER

3 iH L (MsgType=5001)

; > ’ 23U
——— BRI (MsgType=5002) —

A (MsgType=5001)

Lok i E (MsgType=S003)

S
AL LB . (MsgType=5003) ‘ Lok
e | bl
111 7 K251 B (MsgType=M101)

\ iR el < ’ R R ‘
- A PR £ (MsgType=M102) |
et gL - R |
= T84 . (MsgType=5002) S
’&%Eﬁ%i . T

¥ v

BINARY #HilX & &

211 HEFE

SVER IR KW E S R 2 TLE — AN E R F 5 MsgSeqNum R & — R, 5 5B E
— 3R FEE LS — 2 F S (Nxtln, NxtOut) , Nxtln £x F— AL @E EJF 5, NxtOut
ETRT—NMHEHBEFS. HEFET—REFR2ELEFANL T, EENMELETES
i, HIZ4EIRAHE R,

212 LiFERA
MDGW 5 VSS Z B i E R EM T, HZECHZ L2 HENA P RWEHFIL,
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213 EBIfTHSIE

EMTEREMRTAMIN, F—VSSE—NMKGZHANSZAEBEZHEANTRWTES
1o

BITELEAERANFE: BT TCP %8, X, AAS BT

1. TCP # #

VSS 5§ MDGW % i TCP # % #, & MDGW & fk 43, VSS #75t £ &% 5.

2. BX

VSS X #EME —MNHRMMRZEFHEE, wR VSS BF &, N MDGW & # — /& F M
BAEARLZE . R VSS BF KK, MDGW & & % — &k it AW EHH R 5 B VSS £3
KA EFE., VSS LA E YW E MDGW 8B Il B 2 Ja 4 2 £ 3% EAH B,

214 fTHEEERA

EEREITESEZ G, MDGW #15 VSS £ #THHEM L., THHEYEEREE
%5 EBAHAT T HARE. MDGW H Al K AT M A T X B, FEMERAY
#FE AR,

215 XHAfTRESE

T 2B IR K H = 8 i 5 7 B A0 R R VEHHUH & 8 R E . MDGW A VSS 3 7] DL £
HRZEHAL, BUATFEECEHASEANE, wREILTERE (—FA 5P BF
W B X 7 B HEHH S, M — AR ISR &

2.1.6 Bk
HERFERELZN SR N Eh L FQREE, BT OHREETUEETELEN
WA OBk /N A & B B K R F Y HeartBtIntl 38 < .
EENX T EREEAERE, NI EHFRE Ok EFITE., wR VSS #id 2 4
HeartBtIntl 5 & J& #7172 F Y 2] MDGW R X B EFH &, MATHESEHA AT FERE, VSS
FEEFNEILTELE,

217 fTRRAXEFHRATESENRR
EUT M= (BFEESRT) T, MDGW 2« £3) X HT I 2 1&:

_9.
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BA XA

1. VSS 5 MDGW # TCP ## 2 j5, B Ertla (—#H 5 H) kA #EHE T REE;

2. VSS EEFAKZ &

3. VSS B E#Z E

4, MDGW 5% % Fr 47

, KB % 7 TCP # #;
, KA A % 7] TCP % #;
B ENEE S

5. VSS twk KBt A4 MDGW X #8984, 5% MDGW W R & 89 £ & 34 8 B 48 3T 45 2 ]

.

22 HPUNE

4% BINARY HEHWEEL, BMEAMBEERER, HERAKEHSK FYH,

221 FEHH
FrAEKERTEXAETTHF (BIG_ ENDIAN) 4R, 5B KR 3 T

KA WEA

char(x] REZFEAFHE, xREZFHENRAFTIEH, x4
ATERHTF, Bl char[SIRERAKEN S FHNFH
B, YRAKEATEZRKER, A2k, 745 F
GBK % %5,

int. uint RFZFEAEASKME, wuint32 FoR 32 1 T4 5 EH,
int64 KR 64 fLH fF5 ¥

Nxo NXO) | 5 int, vint — 3668, B T4 42D HELITRTHLS
FEROKE CBE) Nx RERAKEN x L8 FHELYL,
Nx(WRERAKE N x Ly, EFRAy LHFH MK
4o

2.2.2 BINARY WA 3k

—AMEHINRAHEMT —MNHEEL, RHEKERAMERY, HAKKE

%Uilfa‘j’]é] t‘:jé‘{ﬂ ANNES]
HE AR T

~ j% /é\g%

B4

Bt BA RE
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SHANGHAI_ STOGK EXCHANGE BA X
MsgType VHE R char[4]
SendingTime Z B, #AX: YYYYMMDDHHmMmSSsss uint64
MsgSeqNum HEFE uint64
BodyLength HERKE uint32
B

1. HUHE A TR A MR SAT B B KB, SendingTime & & AT BT 4] .

2.2.3 BINARY HEE
F-NaERLAHEHAT —HER, FURELE,
HEREE—A CheckSum F B, HERAWTHNHEE LT (BHEHLL) BHEKE
R A, HERRME ARG R SFWE it EREA,

HERBEXWT:
B4 LB (A
CheckSum B Fu uint32
SEHR

2EHEBRBEEUTETFTFUNE, HEXLEHEHEN.
ERERF AT ERETEHE

231 B FHAE (MsgType=S001)
BT RN REATE R E TG0 VSS K # W — N E K. MDGW R AN K% 77,
TRMEA BN R AT .

HeartBtInt 3 f & 38 £ L BhH B B9 K Bt B 8 [, MAREBEAAT O 9EH. VSSTFEER
FOH B PN TR BRET F] B R, MDGW & B £ % 5 7 & B 32 [B 49 HeartBtint 51E 4 1 & J&
HY G B B 18] 1] R

BRIEKRHEER DT

B4 s KA
VIS MsgType = S001
SenderCompID & 3% 77 R AL char[32]
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TargetComplD BT KA char[32]
HeartBtInt Bk E R, AL uint16
ApplVerID WA, # A 4F mmnn, HF mm &£ | char[8]

WAE, nn H FRAS, 470.30, 12.22

FroEH B

232 FHEE (MsgType=S002)

EHHREREARBANTELX WL ULWHELE . REFHEEREMBT T 58, —B#ANEE
BT IT

HEENFTERLEHHERZ G R AREMTHEE

EHEEBA LT

B4 B il
AR E L | MsgType = S002
SessionStatus | Logout AT By & 1 4k A% uint32

0 IE¥EH

[1-999]1 —#EREH, EETUKE
[1000-9999) /™ &= F W E s, ZIUTMRREFH
Text XA char[256]
FroE B E

233 NPk E (MsgType=S003)

Bk E R T 4 i AR i R R I

4 3 B AT — 7 280 BRI 1) (8] P8 (&7 HeartBtlnt 335 2 ) B 1) 19 3% 8 2 =k & 3% 11 3k 48
MEHR, FEFE—NCBREEF LR £, R BT E 2 &0 BhET B B % i AR R Bl
MW EE, AL ANTESELIRE, ¥ LRI X A TCP ##.

BRI R AR AT

B4 W ¥l
B B MsgType = S003, BodyLength =0
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R

24 NEMA

2.4.1 I Bk (MsgType=P001)
ZETEIXHEHEEL AN S WNEE G 3V RE ROk, BE—FATZHTIRA, N
T RE W I AT 2 0 Bk AR 3T 3s

B4 WA KA
B B MsoType=P001

ChanneINO I 18 = uintl6
YEH e —ATHEHEE

ApplLastSegNum uint64

10K 5

S 18 45 KA

EndOfChannel uint&
1=True/Yes, 0=False/NO

B E ‘/‘\ ”,EZ E.

242 E£HE (MsgType=P002)

EHHEA TR E N T ESRE.

S EENNARHE (ERBFETEHE), ENHAXMAGHKE, FAreE A XE®E
HE, REEHEERK. LHEU ER-NE" N AREEEFK, REFHHE P RNRLE.

SRTFEREFEEFNEE, tEEETRERE - EHHE, FwEEER:, FEEX
W, WEE - EHEHE, EmEEER. LERAGAIHF— RO HEFEEE, 4 ik
LA EERE, HAhigokiEE AR B EH KM

T HEETEHE AL K FOE R R T AW R EAHE LR, YREBHEILE
SEANFBC R R FAYEITK T, HACAKEINZHL, WA ZHE, S
Z|eE BADF SO B B e B AVE BADF T+ Cho Tl & A BT K 5=100, FHH EITE

5=102) HHLATHAEER, WE VBT LA EHFRKE FROHIE,

B4 B b2t
% B MsgType=P002

-13 -



L5 % L 5

BAS A

ChanneINO ik uint16
¥ B
fesendlipe 1= BZATHE un
ApplBegSeqNum | E £ #4478 B0 K 5 uint64
B E Y R EWWER S, 4
ApplLastSeqNum=0 Af, T [& W x &4
ApplLastSegNum uint64
ApplLastSeqNum % & 4 Y 5| & £ if
KA, M EHEENGF TR AE,
RAEATE W X EAE B % H P ATE
2GR G f B K
L= =g
2= #n ER CHIBIE KB HEIE
ResendStatus )% A 3R B uint8
3=
4= HFE N
5= EFEREAENEY, FHE
99 = H A
RAEATE W X E EAE B % H P ATE
RejectText AHBF B R EFRFATIE | char[32]

Pl xR EHLAE 2, 4% {2 S MR [

:Z/Z—: :\E‘ ‘/‘é //gy* [E

E: FTEHERF ApplBegSeqNum FEWN AF 0, VSS WX HERFH LMK, # % ME

AR EHEER, FIERERT BRI HTEERETA

2.5 MRAHERE

251 NAMERAAR

. FEABXBILZTEATEREN, FRHEZE, HEH0; KEFEREEINTEXNTAEN,

Bl AME, 1 N10 81 9999999999,
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SHANGHAI STOCK EXCHANGE

PR A

2. 1T

& 2% A|(MDStreamID) X E£ 4 B F B 4 T -

MDO001 o gt
MD002 BRE (A.BR) (78
o MD003 RERHEF B
MDO004 K4 KZ & (&% REITs)
02 MD301 CFE
MD101 E R A AT = &
03
MD102 25 B R
12 MD201 {57 5 VG B j 38 e BRAT 1E !
MD210 {5 2 4 10 B A 5 e BRAT 12
MD211 AR HIE L 11E
MD212 FEBMNZEEHATE
MD213 HAEEFREEZHATE
n MD214 PR B R ] B AR R E AT
MD215 Z B E R EEEATE RED
MD216 FIERLELHATE
MD217 fix # 4 T B j 25 R B RAAT 1B

3. MEBEFEMPHWT:

a)

i, e, hBBRAETH, KMAANRT L, HAM, HTHNEHH= 7 EH,

b)

P FERTEA R, B H%. T SecurityType 4 13 B9 & KATHE, HNHE LT EMN

2 A W DA 2 7= i E a5 B X fF (products_yyyymmdd.xml) F3% 7= & 8 i 77 5 4

15 # 0 Ak X #K 2 (TradeVolume) H 5 5+ BN S KX ZH &, WMEHEEX ¥ 2 27 100

c)

B, ReBEBOXGHELME 100H, FHAEENXFZHELMETTTEHI: EHEXSH

(TotalValueTraded) % % 5 it & 48 7 45 5 B9 Ak X 4401

gk RN, REANR, 4. 0B REITs A, G5 ENATTEHE, #

‘61, 157 2 B, 2 DU B 3 38 TR oA X B I 2 7

Ad AR A REAR. BXEN, = TR ERARFTAR” &,

-15-



%L(@E“ﬁi%f’ﬁ B A Y

SHANGHAI STOCK EXCHANGE

e AR E £ 4K

d) MNTFOFAH, B HHEE RO NERE0"NEA; W THFENG, RXeTFANEE

R AR 107 S Ay AT AR A B, R e B 100* B E B *10,

252 WHRAEE (MsgType=M101)
THRSHEATR G A TGRAERFBREFER, 2 AHRLAURETHREER
BT & AT
TR ASHEHER T
B4 WA KA

g B | MsgType=M101

SecurityType EHER uint8
1= RE. £&. B GHLTH
2= {74 &
3= el

12= fr % (JLFR &)
13= % (ERE KD
TradSesMode R #H R A uint8
1= AN

2= BUX Z

3= & (EEFX %)

TradingSessionID WZATRIRA char[8]

|

YRS U, ERERETH NS

X, TRXMEEH%,

=

TotNoRelatedSym | & A= @4t H (&FHE 30 uint32
PR ESE

PR
L AT & & 38 AL 5
2. Fa W FERERMAAT. HEEINBRZL 5
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PR A

3. W AT W A (TradingSessionlD) % 8 fiL F 4 &,
ARG X EFRREHFER M FHwT:

EREMKTHERENEL, TRXNEE

. BT B

%11 ‘SFONATIESHE OFH D
THRTETHLTREHE C&FEEKT)
‘E’RR & T AT 1A

%2 TETFTHESENERTS, RERO

%3 VERTETITELE RS, RERRO

%41 VETEBBTITRELERTS, RERO

%1 ‘S*FONHAR T 7 B S # 1A (T RDD
THRTHARTHATZZHE & EERT)
‘B’ FOR AT 4T A T 1A
%21 VETHRTITFHELS RN ERTS, RERROQ
%311 VERTPERFTHTHEATAS, RATHRO

1 SERTGEV ST EHEE FFEED
TRTAGEVHFTHATEZHE (& FE k)
‘BTG a b 5 AT A A

2 VETGEEVHFTHTHEEC RN ERTR, KRERROD

F3f VETGEEVHFTHREEEENERFR, KREROD

Fafr VERERRKATTHTEATAS, KATRO

F5Mr VTERTHEERNEXZTEATHE, KA

* SecurityType=1 i, LgTHEERT. £&. GFEsH. 2THECELETHRIEK.

* SecurityType = 12 B, fii 2 M7 (LB & 20) @& i 727 B AF A B
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SHANGHAI STOOK. EXCUANGE BASA
F1f ‘SERTRFTIEAHHE TR
THRIAFTHLTKZHE (& FEAT)
‘B R BUART AT F A
F2fr VRTAFTHTREREEENERTS, RERRO
F 3 VRTBLFTITEERTS, RERRO
FAf VERTFAFINE CTEFAEFITER) TEERTS, KRERRO
F 5 VERTRFFFENE. GAEAF (RTEGEFTER TELERES, K

& REO

SecurityType = 133

FIE | SRTHATHEHLE GTFID
TERT AT T R ZHE o P E R
‘B> & L i % 1 7 A0 T 1A i #A (]
20 | BEX
F3fr VR AFTHATELE KATE, KE RO
£ 4 ‘VETGHFINAE CIH#HFD TELERTE, RERRO
FSfL VRO NEY, = FEY, FERIAF GG fofg AR T

AETEERTT, KERIO,

253 fTIEHRBEE (MsgType=M102)
THEWREERTAAIERFTRATE X5 T2 AL A 28 FEEE AR ETEZ A
Ko gHhBHEL, 254RBHEZ N LHEERHME, VSSTER,L2E/HEHE, THEES

BARHKE
AR AT

B4 BB il

5 SecurityType=13 B, fikwdy (FEEEAR) BEFEIE, BNEY, —FEWUFREHERFTLE,
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BAS A

Ut B«

VoSS MsgType=M102
Security Type A KA uint8

1= RE. £&. B#HAGF

Vi

2= {74 &

3= el

12= £ _(JCHL Ak 50D

13= iz (P )
TradSesMode B 7 % A uint8

1= AN

2= B 7

3= & (E¥X %)
TradeDate 2 % HE YYYYMMDD uint32, N8
LastUpdateTime AT £ #TE )] HHMMSSsss uint32, N9
MDStreamID 1T1E KA char[5]
SecuritylD 7R AR AL char([8]
Symbol FE o AR char[8]
PreClosePx HE W A uint64, N13(5)
Total VolumeTraded R B uint64, N16
NumTrades FR A E K uint64, N16
Total ValueTraded i uint64, N16(2)
TradingPhaseCode A B BOAR A char([8]
ExtendFields ¥V EFE
FrIEH B

1. SEEE P Bt BT 35 (TradingPhaseCode) 47 8 L5 &8, ZRBMFTHEZNEL, TRXNEZH. Z

FERAKRS X ETEATHERANMRAST:
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A EH (TE)D
et N
%14 ‘S RTEH FAED W&

‘CxRTITEEE TN

T RREER G B

‘B’ & W TR B

‘PR 1R

M ERTRER Z T B (P EAFN)
NERTAKEL FZH W B (FEXFEAT)
U AT &S BB

F2f ‘OCERTMFBATEER S

VERRFERBTEEX S,
EFEBHENTFEEEFN. EEX G, WEEEFEMN. BB (EFEEFN
REREN D, EFBHNER. B (BEXZEAT) RARMERO0,
BATEREZS GEATHEESTEERZRE.

%3 fr ‘O FTA LT

‘TERRECLET

%44 O RFI RAE YRR T ST HTHITERR

VORI A LRI E BT R B ATHT R R R

REXZHBEAK, EFEXHHETK.
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BAS A

%11

‘KT B FHE) B
CRTEETMEE

TRTEER G B

‘B’ R T BB

“E’ &R F T BB

VAR P T

‘PP EOT I B 17

UFRTREEEFEN

‘METARERZHE (F+Ee7EMN
NRFATREXZ NG (FERZEAT)

E 2

0T A E ST
TR ESER

(e, FEZH)

3

‘07 & A IR AT A

VETRAE LI
2K IR 2 W I 6
VETRAZEIT . &I 6

‘@ ERT A FINTT
SRRRFEIANT A, AT
‘©FRTRFEINT 4. ZHIF 6
TETRHIANT A, ZHTFE, EXTFE

410

ORI S AE L RT B BT B AT H T £ F 4R

VRN 6 AR BT R R AT T R AR

REXZHEAK, EERFHELK

SecurityType = 3, MDStreamID= MD101
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PR A

%1 fr

%1 fr

%1

‘SERIBH (FHHD BB
CRTEEFEMAE
TERTEERX Z B

‘B’ F& R A A B
‘PRI E R

TERAEF FFHE) B
NWNETEFRERE
WETEERXZHE

‘D F o W T B B

‘PR 128

‘S ERAEH GFRED B
‘CERTAEELFMEE
TRTEELGHBE

‘B’ &R A A
PERIRFE R

%2 fr

OCRTFIETITIEER S

THRTIEFETEERS
EFRHANTERETN . REXZTRAMEN D, AFRHNE
BAO, ERTERFEZFBATHNASL T EEXZRA,

FE R

A

N

Bt

%3

NUE & il
‘IPERINE LW

F4m

ORI S AE LRI B B B X HATH T £ F 4R
VRN 8 1 4R B B AT HTIT R
REXRZHEAK, EERZHBETK.
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2 fr ‘OCFROT LA TEERA
PR E KA TFERRA

2531 HETHERET RFE

NoMDEntries THELEEANK uint16, N5

> MDEntryType | 1T 1& 4 B %X 7| char[2]

8= K54k
> MDEntryPx FeE m AL uint64, N13(5)

LA :

1. i& i T MDStreamID=MDO001 .

25322 5 HEHERTHERRBY RFE

NoMDEntries TEA B A% uint16, N5
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O —\\\
P
> H
jan
P
=

:nEE

Ao NI
A
5=4-lx &M
6=" % 54

7=3% H & & R M

;L
1=3
=K%
/7\

- | MDEntryType 8= H & i M char[2]
9= H st M
v=I0PV

w=H#[— B IOPV

x= A5 & A& B AT B
%=

z1=FE B % 54
2=RFLE
Z3=FF H R4

> | MDEntryPx 1% uint64, N13(5)

> MDEntrySize 26 uint64, N12
IxmEFT, HEIHEAN
EHN B E R

> MDEntryPositionNo uint8, N2

W

1. i i T MDStreamID=MD002. MD003. MD004. MD101. MD102, MD301. MD201. MD210 B ;

2. THEAEXEANAOR 1K, RT-ZFHENHEZHEMAM, M MDEntryPx . MDEntrySize
MDEntryPositionNo 4 | & 7~ 3E 24 # . 4L & &4 {2 /75, MDEntryPositionNo M 0 7T %8 114K ;

3. T84 H XA A w B, MDEntryPx &~ #4 T-1 HU & B Z] IOPVS; 4T 1E 4 H X 5| & v &, MDEntryPx
FoR A4 I0PVT; LLEF RAT & 4 B L4 MDStreamID=MDO004 &t H & X ;

6 XA ETF = &%, WFEAR. ZFEROH, TEN. ZFEITERNIL LERE,
7 X ETF = &, WFEHEK. % ETF A4 X Publish F& (2EFE LA IOPV) BUE N 1 B, T B A5~ &8 IOPV
f8; % ETF 4 CfF Publish F EZEUE % 0 Y, WFEEEHRO0, LEX;
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4. fTHE & B XA K x B, MDEntryPx %k = 3 & 5 % 1 #% . MDEntrySize & =~ E W LT &, L 4

MDStreamID=MD301 &t & & 3 ;

9,

1716 % B K A A7 22 &, MDEntrySize £ TN &4 £ 68, £ A(5K), 4 MDStreamID=MD301
AR
6. THEAEHXA N I9E, MDEntryPx &£ R {iraF FLEL sk X 89 24 H sk X A4 ATHEA H KA N 23 B,

MDEntryPx # 7 fi 4 3F JC B 5 5 69 BE H &35 2 i,

7. HEMATELE %5, ¥#E T MDEntryPx ZoRAE R E, EMFELEX;

8. ERAFENAEN, YW IANNMYWZHNF RN Y ENTHELNE, BREES TN EITH
BHMENRENE. AE L2 -T2 - Y THAANZINENLRE. ¥ X E-ATHELA
BZINE T EMARRE, FE2E - ATHERFHZNEZ T ENUALREE;

9. XEAM =& (MDStreamID=MD301) , 4-H £ & /& 3 #AU§ & 4 X (clprO3MMDD.txt) # 7% .
10. * 4 /5 B i #471% (MDStreamID=MD102) X4 H¥# . F—#&E. T—HEFT L. £+,
I—HERTYNARKHEIANFREEY, T—HERTUURARN S FRERE: —
11. ¢ 65 % 4 PUBR Ak X R BEAT B (MDStreamID=MD210) X EFH M. AT M. Ak, Y H&F
B AR L H R R Y H R AreE H RS AN RN AT AR AN, ERARTFE

A R AR 64, TEERE NS RN ER.

254 ZRZTEBE (MsgType=M201)
ZEMEOHEALEZHTENZERXATE, AEHERA ENIFE— M EERFLE,
[l — AT Py B 2 AR f i 22 AR ST UH R BV BT K S (ApplSeqNum) 4 —# 4% 5, VSS &
A FEFSmESHAMRE L LR, @Y TCP #HH F A REFEK,
HMEMERX T

WA XA
MsgType=M201
ChannelNO it unitl6
ApplSeqgNum HEILE S, M1 itk uint64

-25-



R Nk

BAS A

SecurityType ik 7 K A uint8
13= itz (FPCER R0
MDStreamID TEEH char[5]
SecuritylD AL char[8]
TransactTime Zs 4 B [B] Bk 32 B [B]: HHMMSSsss uint32.N9
xRA char[1]
0= FMEEHITE
prechpe 4= kg ZFHITE
F= g%
BEEFRERTEHNE, B HFR
Price it AREE s, WA 0; uint64.N13(5)
5 2 R A B RO R A
BEZRNERTEZHHEE, WEEHFR
OrderQty B AREE A, T A 0; uint64.N14(3)
B 2 R B RO R E
ExtendFields T ETE
FrEH B
2541 BEZRATEY EF B
s [ wm [ #s |
EZH [ char[1]
Side 1=
2=
QuotelD ZHET charf18]
S o 3R X A7 i 2 3 e 5 (B 5 ST
SecondaryOrderID N char[18]
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BAS A

HO

MinQt kR E, TH uint64,N12
R N
Full AmountTrade 1= =& uint8
2= 5
EH R
SettlType = BH4%E uint8
2= RTGS
7 5 & 4R K
1= % EWMYH
BidTransType ‘ uint&
2= w3
3= B —F RPN FR
7 B AR
1= B —F P
BidExeclnstType ‘ \ uint&
2= Z R BB (T
3= 2F R ZEMB IR (FE)
ExpireDate # L HHE: YYYYMMDD uint32.N8
/M FXZ S5 AN R
MemberlID char[12]
wmERFHEBEEL, HO
] A= Z 7 — 157 3 0K P
TraderCode \ char[12]
wE R KEEL, EO
L WEHE (%) , ink &G EREE M
ContractMultiplier uint32.N5(2)
= , }L\ 0
o HAPR (KD, tn g A K HEE WFE,
ExpirationDays uint16.N3
H0
BB, wERTREENTFE,
Total ValueTraded uint64.N17(5)
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ARNFREEZEISEFENSET,

Basket ‘ char[16]
Flandg e 1, 2, SEHEF, HE
“1100100000000000”

InvestorName ® 2 char[32]

E: VEFERTRAEN NV HEHNEAAS N T X

Side

QuotelD

MemberlD

TraderCode

SecondaryOrderID

MinQty'°

FullAmountTrade

SettlType

BidTransType

BidExeclnstType

ExpireDate

ContractMultiplier

ExpirationDays

TotalValueTraded

Basket

InvestorName

8 LB % FEHA A S FARIE BidTransType F & HATX 4.

S REA TR E—F RPN ER

D REATHRELFRIANR (GE-—NBRRELENEH .
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2542 ZLERXTET BEFE

FEHEFH %S (QuotelD)

BidApplSegNum char[18]
0 RN ZEH
OfferApplSeqNum D, char[18]
0 KT LA N Z4E
Total ValueTraded y 25 A uint64.N17(5)
Z5 TR
0= ICE A (FE)
1= B = 28 R
2= fFR A B R
TradeMethod 3= W T uint8.N2

6= B AR (&t FIR)

1= FFEE—FHERK

10= %% FhE N8k (FE)
1= FX% % E MR FED

MarginPrice

BT ts (FE D
RERATH LS FHREK

uint64.N13(5)

3 XtHEK

AP RIATERNRERATERARSE X FERCHE:

csiYYYYMMDD.txt T BEATIE XM
reff03MMDD. txt HAAE A5 A Xt
reff0302YYYYMMDD.xml HAAE RS A8 = o
trdses04.txt 7R T 7 A SR A
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BAS A

mktdt04. txt B IRAT 1

mktdth.txt B # H AT 1& X #

mktdt06.txt £ AT M
cpxx0201MMDD. txt P fE RS Z RAE —#K
cpxx0202MMDD. txt e fE RS Z RASE Z K
fiyYYYYMMDD.txt LE Pk &
tpxxxxhhmmess.txt B E RN

ztxxxxhhmmss.txt

B P AR N U

products yyyymmdd.xml

uE 77 7 o A A 15 8 U1

bondnegoparams_yyymmdd.xml

TN R 5 5 # 15 B (TR KA R)

bilateralrepoparams_yyymmdd.xml

fi 2 oL A I E IV £ 5 B

bondmbrs_yyyymmdd.xml

xxZ 55 ANME A Xt

bondtrdrs_yyyymmdd.xml

xR 7 75 8 X fF

_ | NP
_ | e 2 Bt
se01 5z YYYMMDDO0 - x¢ =R
reffl04MMDD.txt Vi G R <
exra04MMDD.txt VS S 2 I
zxjcMMDD. txt B IR N

BRI B AIERBERERAREF TS EFEOAERASR.
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4 BHRATE
Bal, AP R ARPTATE W X LT SRR AT ERE A
® REXFTV5iTHE
BERBEEE DAL FESE (RINLEHFK 7 FT Binary THEEEZ DALY , ML EHEFH
KR HFARFERESE (LBEFRGATERXA P WEBENET) .
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R i

FPHEEHR G AL EA RN, RE LBIEFERGHBEET, EAECFPAT
R AR T HAE L E W,

AXHRERRY, RZEHFLREEAEARCITR B R, FIEH. A EE EAHIT
FEER N, ]I R S I AT R

L FEE 4 tech support@sse.com.cn

k%3 4008888400-2

W3k H bk https://www.sse.com.cn/ - X FHE AL HEX

Wi FETHARRBEAER 285 EXABEAANARATLES
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ff sk —. AR RA CHRHER O
LT 7 1 A A ey (XA B

uint32 CalcChecksum(const char* buffer, uint32 len)

{

uintg checksum = o;

unt3d2 | = o;
for (i = O; i < len; (++)
{

checksum += (uint8)bufferi];

}

return (uint32)checksum;
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