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1 5
FEIEH R 5 ATATE W A $ B 0 L B4 BINARY 5 STEP # %, &% £ /4 STEP
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REUE, BT 5% 6 ( LBIEFXZITEMXEAEII REO T RE®T) —HEA,
XK RANAERHLENEE STEP ZEEOAREAN L XR, TUENEF,

1.1 Z3FEX
414 2 X
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AFPaERR

STEP Securities Trading Exchange Protocol
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2 STEP SZEHATH
AEHRTT S E5HEHERESTER P ITH A%, @it STEP BN LBIE 4% 5B AT
B W = MDGW #4747 1 3k 35 45 S B AL %1 Fo 4 52 04 &S s =%

2.1 SIEHEF

RAFPATREASZ (VSS) it TCP 7 A BEBATHEM X (MDGW) XA B mAATHR, 2 iEALH
HIE (BEXSTEP 2 EEBEOHE) .

RETFEEWT:
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VSS MDGW
TCPisE BNITCPIEE . N ames

EZRHER (MsgType=A)

BRAER N
B M (MsgType=5) SR
“ B (MsgType=A)

. Sk (Msg Type=0
OBk PR MsgType=0) N

OEEBER(MsgType=0) 1Bk R

A

mIFASHE (MsgType=h)

TEIAIASIEIL .
T sSisa
75 RaEE < TIBREBES (MsgType=W) =41
BIARS =
S . FBETEEE (MsgType=UB001 )
B <
STHEC B < SUE OB (MsgType=UA001 )
RIEBEER BB (MsgType=UA002) _
E Ll
T IEE (MsgType=UB00) i)
- E1§iﬁ%(quTvpe=UA002)
IFHEE(MsgType=5)
e 5 :
B FEEHA
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R Tt &4 REIEES

B TH H (MsgType=A)

BRI (MsgType=5)

L S (MsgType=0)

Rk Lok B
L 2 (MsgType=0)

AT PR R IH 2 (MsgType=W)

4

TR R %

AT PRIE SR
¥/F\

A

TIRZS 1 2. (MsgType=h)

PR < Wk K%
\/\
VEAHTH B (MsgType=5)

HIEER R B> TEAH AL

¥ v

STEP i\ X Z &

211 HRFE

STE N R A G5 A 4 TR — N B JF 5 MsgSeqNum k" —#1iR . & 5B 5 W &
— I HNE E A — X JF 5 (Nxtln, NxtOut) , Nxtln £ T—MEIZE W 1M & JF 5, NxtOut
ETRT—NMHABEEFT. HEFET—REGRSELR TN T, £EEN M ELRTES
HHE, HEZSEIELIE L,

212 £ERA
MDGW 5 VSS Z f| ik E R EM T, HZEERZ L2 EHENA P RWEHFIL,
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213 EBIfTHSIE

EMTEREMRTAMIN, F—VSSE—NMKGZHANSZAEBEZHEANTRWTES
1o

BIMELEAEAAN P H: L TCP ##H., BX., EKP BT

1. TCP # #

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

2. BX

VSS AW F —MNHELMEEFHE . R VSS BF &, N MDGW X & —/ME 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 THREERA
EREREITTELEZFE, MDGW 41 VSS K% TEHIEME., THEHKEYELRNEE
B5ECR FWYE MR, MDGW B A A WATEN ANELSIHEL,

215 XAfTRESE

T2 EBIE % K W2 @ 3 B W 7 B A 2 R IE 5 H B 2 R . MDGW # VSS #77] Ll £
HREEHEE, BRAFEECEHHESENLE, wRBLTIHE (KA 5P &F
W B % 7 B HEHH S, T — AR ISR A&

2.1.6 Bk

HERFERELZN SR N Eh L EORBEE, BT OHREETUEETELEN
WA QBN B B B R E R 8 HeartBtint 308 < .

FEEN TR EEHEE G, i B EH R & OBk F 1t Bt 2 . an R VSS #8 1T 2 4> HeartBtInt
5 & B HE A KBl MDGW 2 S EMEE, WATHE2ER M AT FERE, VSSTEFEEHN

BEIATERTE.

217 TERXEFXATESENEIL
EUT LM E (BEERRT) T, MDGW 4 %3 % FATE £ &

1. VSS 5 MDGW Z TCP % # 2 J5, BB EmE (— &K 5 ) K& FHE T RETE;
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2. VSSEEFAMZ E, KEIET XA TCP &% #;

3. VSS EEHZ 5, KA A XA TCP % #;

4. MDGW 5z 7 FTAT 1§ £ W& 55+

5. VSS R Kb AL MDGW & #8818, 2 MDGW K AR [ oy 5 & 2 08 B A 3T 4 2 ]
B,

2.2 HPNAE
4% STEP HEHMEEL, WEGKAYERE K, MERAKE A 8K

4%
=t

221 FEUHH
FEREARHWT:
XA B
CX REZFEALZHXAR, CXREZFHBEARAKE, HF

X AKFEMEFE, linC5S REFAKEN S XA, L&
KK AT IR BT R4 T4 GBK 5,
NX REZFBNEAHE, NX KRR LT HEHNELK, X HigE
A BB AKE; NX(Y)VREAZFHE AT EHK, X REZFH
BEEAKE, Y REMAE, X @/ R, tatE
BHH 55 TAEXY-1 4, NEHH TS THRY L,
Boolean , REUFHENEAHRME, ARIEEY REN; Y
%~ Yes/True, ‘N’#% -~ No/False

Fl FEERGwEEBENYEEIKE, TUARAKE.

FE2: BAEEBIE, HEKATHEETHAE STEP HAT MU EME.

2.2.2 STEP &k
F—NoERNAEAHME —MEAL, ZHEALEHEARAE, HEAKE. HAFZ.

K77, Bl R R e %R

HE KA T

Tag B4 & LA %l
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8 | BeginString Y | ®éE, BEHAFIXT.LICY AN E —1H) Cl16
9 | BodyLength Y |EREEKEGHENE ) N9
35 | MsgType Y |HEERBCHEHE =R Cl16
49 | SenderCompID Y | K& F R C32
56 | TargetCompID Y | Bk K C32
34 | MsgSeqNum Y |HREFZ N18
43 | PossDupFlag N | 2EETRELSFR Boolean
97 | PossResend N |NAEF#EANS Boolean
52 | SendingTime Y | K#EfE, #X: YYYYMMDD-HH:mm:SS.sss | *C21
347 | MessageEncoding | N | F/&%&A KA 7 X, EE N GBK Cl6

WA
1. HUHE A TR A M B SAT B BRI KB, SendingTime & & AT BT 4] .

223 STEPHER
F—NeER M AEEAE —MNEER, FUNLLE, HEETHTARESANEE, B4F 3
FL 3k B AR B A fEL
HERBER T
Tag | & |XF s KA
10 | CheckSum | Y | &HAn, JH &8 & A | *C3

224 STEP HEZEH

STEP ¥ & 52 # B i F A 77 R ARIE: 78 R AR E A AR 5o fr g 10 3E .

M Bk E £ L BodyLength 3 %k & ~, # LA 37F B 7H B Z F & BodyLength ¥ 2 5. &
FEH A4 HHET CheckSum B5 (‘10=") H Iy ALA 7 2 fF<SOH>Z [ By F 7% & Jo ik o

R FfREEN TR HGENE BT L= T A, —AmBEEERR A
B10="2 0] BB R A, AR BI% 256 BUE R Bl &

B FEATHAWRER -4, TERRMHKRBETSEW K EKRRA,
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23 2EHRA
SEHEREUTERTFTUNE, FEX2TEEBEEA
HEERFTH ERESTEHEE

231 B FHE (MsgType=A)

BRXHMENZEATESETHH VSS KXW F — A HE. MDGW RAIEN B IEE % 7,
TR BN R AT .

HeartBtInt 5 f| 5 5 72 0 Bk B 09 2 KBt 18] (8] [, MR B A AT 0 WE4. VSS FEAER
T R TR A B Bh A ] 8] R, MDGW 7E B £ 8 UK B B B B9 HeartBtint 3 (F 4 ¥ 71 /5
HY G B B 18] 12D R

BFERBEEA DT

Tag B4 5 Pt B XA
&
TR B S Y | MsgType = A
98 | EncryptMethod Y | mEHE, BEHNO N8
108 | HeartBtInt Y | Bk ERR, E A N8
141 | ResetSeqNumFlag N | RAFSEEN 1 Wit GERESE Y) Boolean
789 | NextExpectedMsgSeqNum | N BRI AERENT —FREFTORRALH | N8
1
553 | Username N | AFr4 () C32
554 | Password N | &8 (fE) C32
1137 | DefaultApplVerID Y | AR STEFEFN FIX HEWEZIRA, T |C8
AXYRMATERATZ, BREARI
1407 | DefaultApplExtID N | AR T RERANFIX HE[ETagll37 £a | g
Ly B, d T ARXY RBATRE R A
=, EEE A4
1408 | DefaultCstmApplVerID N AR RVET, FIX HEEGHE B = A BRA, C32
AAF AR A tag 1137 + tag 1407 B3t — H 4K,
HEE Wi A, 4wSTEP1.20 SH 0.30
PRk B /E Y
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232 EHHE (MsgType=5)

EHERRARBANTESELLNHEE, RETHBER G FEE, —EUNEE
H R

HEENTERBEWEEZ G AR R EEHEE.

EHHE AR T

Tag B4 ey Pt A XA
PR B Y | MsgDhype =35
1409 | SessionStatus | N | Logout A 4 21 & 25 N4
0 IF%E%#
[1-999]1 —EREH, EETLUKE
(100099991 /™ E & ILuESH, EWTRMRF &
58 | Text N | XK C1024
PR H & JE

233 QBKIHR (MsgType=0)

o BRVH R R T i@ A E R,

Y 3% B BT — 7 2E 0 BRI 1) B8 (&7 HeartBtnt 3835 2 ) B 18] 1 9% 8 2 0 o & % 11 3k 3
MEHR, FEFE—NCBREEF LR £, R BT E 2 &0 BET B B R i AR R Bl
fH R R EHE, AL ANTESELIAFE, *LLLBIX A TCP ##,

BRI A AE AT

Tag B4 %% WA i)
B B L Y | MsgType =0
112 | TestReqID N | 2 TestRequest? A7 ] A& 3£ B8 Bk VA

C32
B, MR EEARE, KRBEHNAZHEEXE
T b & A0 BRIV E B TestRequestVH B HY

5

Y

HRR I8 Y

234 WiKiFRHE (MsgType=1)
MR ERKE BB R G X 7 & BBk E MR EREEWIERARREN FHEEF TR ER
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15 & BRI, %77 A R E RAR IR A (TestReqID) B9/0 Bk 1E f2 4, MDGW 1~4 £ 5 & 3%
WE B, (B2 EAE FIX ARES] 2 AN T oE i VSS B R iE R E & .
MR AE R H BT

Tag B4 6 Pt.BA (A
VR SES Y | MsgDhype =1

112 | TestReqID N | WF R AT IR C32
FRIEH R E Y

235 EXRIFERBRE (MsgType=2)
MDGW & FZh A H 4 EEWEHIEK, B4 3#EA FIX AR5 %42 4 218 K e AL .
MDGW W EIELERELE, ReBLFTERHEE (4.7 A,

EREREEEA LT
Tag B4 % F WA RE
VR IS ES Y MsgType =2
7 | BeginSeqNo Y RIGH BT N18
16 | EndSeqNo Y ERHRETFZ N18
P ESE Y

23.6 SWEELME (MsgType=3)

LR FTUE—FHE, BTHRT SEEANT T EE L HAEZHAN, NZAHA1E
LM E . MDGW T2 3 X H 2 1HIEHIE L

SIEEEHEAERN LT

Tag B4 % F WA i)
VoSS Y | Msghype =3

45 | RefSegNum Y | XBRHEWFS, BIRELEENFS | NIS

371 | RefTagID N | MEx#RHELEF, HIH RN FIX 5 | N6

372 | RefMsgType N | #1457 7H B 89 MsgType Cleé

373 | SessionRejectReason | N | 21&1E 4 FE H 5 N5
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58 | Text N | A&, E40 )7 H#R C1024
B EE

237 FESEERME (MsgType=4)
FEERHMEATEmERT T —NEENHEEFS .75 ERH LN MsgSeqNum #47/E

FIX WM AT UEREE REW T A 2hE, ZUEZEE Y 1, MDGW T2 £ X HF 5

FiREE, RAREFIX kT %, 4 MDGW K| A~ EEiERet, DUWFSERHETU

WAL, %4 MDGW WX 2| Fl P 7 5 EiRH A, NEE A EHEEF S Nxtln = NewSeqNo.
FEERBEEARLT:

Tag B4 B W KRB
VRS Y | MsgDipe=15
123 | GapFillFlag N | SOoEIFRE Boolean
36 | NewSeqNo Y |#HEEFF N18
PR ESE Y
2.4 NEHE

2.4.1 Bk (MsgType=UA001)
REATEIFEHELRFNT WG I Rx—kOk, wHEE-—FALTEFTRE,
BT &6 I A 0 Bk AR 3T 3,

Tag 4 A T %1
B E Y MsgType=UA001
10201 ChannelNO Y Wl = N4
1350 ApplLastSeqNum Y x5 —#TEEEMILES | N18
10205 EndOfChannel N | Ja# 4 RAT T Boolean
FrE B Y

242 FHEHEE (MsgType=UA002)

BRI TR E E A T AT RS,
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AN EE SRR (ERBETEHE), aVAKERGK%, AFPamEEgXEl
HE, AREHEIFER, Pl “ER-NE" 7 AN EFER, REFTEHL FIER AR,
GRFTREFREEENEE, B RRGRE— I EHHE, FmEETEg; FEER
W, WRE—AEHHE, FMEERK. FBERAFRIF—IHOEHLFAER, 8 ik
BN EHEkE, HMERHE SR EEE LK,

X T AT [ #HE ¥] 38 it R Al TR T AW R B E A £ K, Bk B E SR
FEARE LR KB R A EITEK TR, WHCARE L, WY ARIZEE, S

BBy BT K SO B A W B8 A BT R T +1 (Gn B4R #Y & K VH BT K 5=100, FTHYH EITEK

Z=102) WHAKATHEER, WHVET ZABEERKE ZRABE.

Tag B4 87 ] b
B B Y MsgType=UA002
10201 ChanneINO Y = N4
5 1 )
10077 ResendType Y N2
1= LA
1182 ApplBegSeqNum Y BRI BILR T NI8
g R AL F S, Y
ApplLastSeqNu ApplLastSeqNum=0 &, {TEMN *2%
1183 Y Ni8
m ApplLastSeqNum &% & 4 Y 2| & £ 1F
KES, ZHEHEEAENTF AR AE,
RATEMW A ENRELHAFATE
RGEMRE B AKX
1 — l—4
2= ¥ mE R CHE o ERNEKIE
10076 ResendStatus N N2
D)
3= AR
4= HELTH
S= HErEEERF, EHE
58 RejectText N REATEM A ENE EL A FATE | C32
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AGBREBHEY: WwRIFERPATE
Pl XRIEHUAE2E, %5iR 15 S 7E MR [

FrE N EE
E: FFEAEERY ApplBegSeqNum BUEN AT 0, VSS W F S E FH LR H, # %
EFEEEIER, B EFHRAENREHTEERETHN.

25 MRAHEE

251 NABAEFAARE
1. FETBXSLZFEATEREN, FHESYE, BEHO, KEFTERELIA T AT AER,

P& AME, 41 N10 3 9999999999,

2. ATHE £ F|(MDStreamID) % 4 B F Ei o T

| sonotes | wosewe | wm |

MDO0L B
MD002 BE (A BB (P&

v MD003 fit 5 88 K =
MD004 Ao K& (&) % REITs)

02 MD301 HAK 7= i
MD101 [E] % 37 AT =

. MD102 25 B R

12 MD201 {5t VU i ok 55 B BRAT (!
MD210 it # 4 TR, B 5t BRAT 1B
MD211 #HE RN FEELATIE
MD212 BERNFLEELTE

v MD213 HAZHEFREEZFATE
MD214 P DUEN Y ] B R R R ATIE
MD215 o EAE ) H R EE EHATE (FAED

(AR AN U N O i M E D Yl
WEGRAFAFETR AR, hiXEH., = FERFEAGRFTI ARG,
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MD216 EEFRZEZ{ATE

MD217 5 % 3E DU BP Ak X S 2 R AT 1R

3. M#ERURHWT:

a) Pk, SEEN, BWBRAETH, HMHYARTIL, AN, TN EHR= 7 EH,

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

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

b) HEHH R X E (TradeVolume) ¥ 2 5t BN FEHN L H &, BREXREXFZHEEMZ 100
fo, XL BEBHNTZHEEMZ 1001, MAEKAKGHEELME T TEEH; HEHRAKXLH
(TotalValueTraded) 7 % 5 i1 B 48 Jv 4 £ 4 B 20 4 %5

) BERFEBEEFERRBEEN, REANR, ¥4, 0B REITs Ay, FiFEGENATTHEH, #
ReNE K E Er A K,

d) MTEASHE, BREFAFE RN NEBENH LA FTHEINE, RXEFHNEEL
BB A R B 107 KAy 3T R A BT, R BT 100* R #E*10,

252 WHRAHE (MsgType=h)

TIRSHEATRZAA AT IREMFGHREFEL, 2 AMELTURETIREX
(P &l
WA BB R T

PR B Y | MsgDype=h
167 | SecurityType Y |iEHEKA *C2

01 RFE. ¥4, ®ELGHLH
02 474 &
3 5405
12 % _ (LB & 3D
13 iz (FTCHE i)
339 | TradSesMode Y | RZBRXZEX *N1
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1= Z %K
2= X H
3= 5% (FE¥%5)

336 | TradingSessionID Y | AWHATERA: *C8

BZFBEASMTRE, ZREM
TR RIS X, TRXMEZE

393 | TotNoRelatedSym Y | &AF&EHE (BEEHO N8
PRk H B JE Y

BLEA

1. AT & & 15 A 555

2. FAEVHFHERRAAT. HEEZMERFZL S

3. & T IAT F A (TradingSessionID) 4 8 (L ¥ &, ZREMKTHENE L, TREXNEAZHE. 2T
BERE N AETEES KA Bt T
| semgrpesor
1ML SERTETHEHHE GFHED ,
TRTETIXTRZHE (& FERAKT)
BN AT AT T AR
F 21 PTHRITHEGENERTS, RERIO
%31 PTERFETHTEERNTS, REXRO
%41 VFERFEETITELERTS, RERIO
e
11 ‘SRR T B A A TFRTD
TRTHRTZALT R HE (& R
‘BT AT AT A
%21 TERTHRFTHITEREENERTS, RERIO

3 SecurityType =01 Bf, LETHEERE. £o. KAELIH. 2THEELETHRILH.
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%3 VETHRTZATEATARE, KHHEO

SecurityType = 03

Flf S ETEA VS THEABE (FREED
TRTEALHTHATRGEE (o E k)
B ERE A £ T AT

Fof VERREENVFTHFHESLNE RS, KERLO

3 VERAREENFTHREE S TNERTT, KERLO

%41 VERFERMEATHIZATERATAAS, KRATRO

%5 TERTIEEERNMERZTEATAS, KATHRO

SecurityType = 12*

F 1AL ‘SRR BAFT B HE GFHED
TRARFETIALTRZHE (& F R
B RN T AT A

21 TERTREFTITREE TN ERTST, RERRKO

F 3L VERTBRFTIATEE RS, RERRO
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HEx— TEREMm

LT A it AR B A iy R A B
const char* CalcChecksum(const char* buffer, uint32 len, char buffChecksum[4])

{

uint8 checksum = 0;
uint32i=0;

for (i=0;i<len;i++)
{

checksum += (uint8)buffer[i];

}
sprintf(buffChecksum, “%03d”, checksum );

return bufCheckSum;
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