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BMIELEHR T LML, B— VSSE-NXGBANSZAREZHMAAL TR NTES
o
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I An vF EAR B A 0y R A B S MR — it E A e

HERBRWT:

CheckSum ¥ B Fr uint32




%L;@E“%—K%ﬁﬁ H A A

SHANGHAI STOCK EXCHANGE

23 42EHE
STEHERIABEEUTETHETUNE, FELL2EHEHKN.

FEREN T R R TEH R

2.3.1 BEFHE (MsgType=S001)

BROH BN REEATE 2 T4 VSS R — P H & . MDGW RAEN B &% 7 ,
FatE R RO RAET

HeartBtInt 3 A k48 2 0 Pl By R E BBl B fa, oA EN KT 0 WL, VSSFEEAFE
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d) HTHEFEIHE, KRXEFAFERINNEBEEH & T HREINE, RXEHNFE

R BB EF1078 KA T RAF A, KRR SHA 100% K K £ E*10,

RN Y EUENE Vg

-13 -




%Ji&é?%ii%ﬁﬁ T

SHANGHAI STOCK EXCHANGE

4. 5Bt I B BAT & (TradingPhaseCode) iy 8 i1 47 8, A RFMERF AL, BRXMAZSE. #
FREREGNEFFATH LA R AT

AHEH (RY)
| seowtyTpe <1 Mmoo, wow, oo |
Fif | SERTEH GFHH) B
CRFFEESFNH R
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‘CERTEEEMNE K
TRTEZER S HEK
‘B’ 7 R T B HE
B’k R AR B
VIR R B o B
‘P& T I B 1F B
UETREREEN
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%11 ‘SETBEH (FFH) W&
‘CERTITHE A TN K
TRTELER 7 &
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PR EE
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4 MDEntryType AT 4 E K5 char([2]
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2422 REENXTHRBT RFE

B4

VA

XA

NoMDEntries

fik& B MK

uint16, N5

> MDEntryType

T4 B %5
0=k X\

1=32 i
2=% H R A M
4= Tt F A

5=4 WA A
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7= % 8 & EEE M
8= H &K M
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w=#] — H IOPV
X= B ASH MR EN LR E
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uint64, N13(5)
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HE
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> MDEntryPositionNo

IEBFE, ANABIANZHNE
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1. 3% JHF MDStreamID=MD002, MD003. MD004, MD101. MD102. MD301. MD201. MDEO1 Kf;

2 il AB RN OK 18, EFUAENFEEAMM, o MDEnryPx . MDEntrySize .
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3. fTH 4 H %5 % w it ,MDEntryPx % 7 4 T-1 8 %4 i 2] IOPV4, 3 4 E X % MDStreamID= MD004
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A B X
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L
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St ETF =&, WFBEAR, ZFER oM, BE X, % ETF A% X Publish ( TXT # ) /PublishlOPVFlag ( XML ¥ ) F
B(REEELMAIOPV) BUEH 1 o, WF Btk % th IOPV 14; % ETF /A4 14 Publish ( TXT 4 ) /PublishlOPVFlag
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-19 -



!‘_/‘::.tsééﬁ%ii’fvﬁﬁ

SHANGHAI STOCK EXCHANGE

3 XHEK
AP EEATHE RN R BERNATR AR SE I EEAHE:
X4 w7

csiYYYYMMDD. txt 6 BABAT I UM
reff03MMDD. txt A a5 B U
reff0302YYY YMMDD.xml WA A 2 R % Ot
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mktdt04.txt & IRAT X AE
mktdth. txt B #% H AT 1F Ut
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fiyYYYYMMDD.txt P03 R 5 el AR
tpxxxxhhmmss. txt G A

ztxxxxhhmmss.txt
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uint32 CalcChecksum(const char* buffer, uint32 len)

{

uint8 checksum =0;

uint32i=0;
for (i=0; i<len; i++)

{

checksum += (uint8)buffer]i];

}

return (uint32)checksum;
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