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3.4 1 HFECE

FEESCH P JR S AT 17 1) 5% J et ) V25 st 1 A T TG B T PR 4B 1K

Pl e {mdgw dir} /cfg/logdj2. xml XFHEE <property name="output log
_level”>info</property> RAEM H £ L 54 info X debug. 4k, trace AR AL LA
WIS, I AR BRI H S, AAERG NS 557 S W E R B . AN
JRLAE A 7 S bR FH A IR trace 2O H .
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3.4.2.1 B¥Exc s
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WACE, REUTSOIRAE . S WIESHEIHER . (ndgw ip} JAT5 MG AT 7E ENLip,
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FF
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4.1 O34

T EONRE LB A AR 7 BOOR, B 552 B SEh. xR 20
FEATIAEL, W72 538 5 O RSS2 A0, Wil g & a0 (IR B, 471 S AR R DL

O LT

iz EzSR AFIE R

File mktdt SCRF mktdt SO

Database EzSTEP 88 FH £ EE e 1 N/A
ATT5 M 5E STEP B 422 L 07
Socket Stream N/A
1715 M 2% Binary HE#E G
4.1.1 FZBZA4

o FBAMIE, FEARE.

JiBE D NumTrades sACZER (IR

2. JESUHF/BARPER O Y, AN FHE SRR R A% = BOR AR, #8909 4 b/ (4R
BOWIRO, #5836 (HAth), TEATIEM S STEP/Binary i NAEH S — LA
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R, BUAMD301 5 AR & R R — 2.

5. JRACEH

4.2 JHBRHI

7 B R A A A L

4.2.1 Binary

4.2.1.1 TG

JH R, MsgType=M101

BRAY

Az I, AT MRS — BT S AT SO A S A R .

MM, WEKL. BARMESR.

54 HufE
SecurityType 1
TradSesMode 1
TradingSessionID T100
TotNoRelatedSym 1222
4.2. 1. 2 7R
HEZRA . MsgType=M102
2 HufE AhFE ]
SecurityType 1
TradSesMode 1
TradeDate 20180814
T~ uint32 &7~ HIMMSSsss #8528
LastUpdateTime 103500290 £ AP 10 miAT 2 L HMMSSsss F 1
#t, 40 91500000 X7 9:15:00. 000
MDStreamID MD002
SecuritylID 600000
Symbol THRRAT
PrevClosePx 2482000 N13(5), &7 24. 82000




TotalVolumeTraded 300

NumTrades 3

TotalValueTraded 710000 N16(2), 7 7100. 00
TradingPhaseCode T111

NoMDEntries 9

MDEntryType 2 5%
MDEntryPx 2300000 N13(5), 7~ 23.00000 CF[E)D
MDEntrySize 100

MDEntryPositionNo 0

MDEntryType 4 AT
MDEntryPx 2500000

MDEntrySize 0

MDEntryPositionNo 0

MDEntryType 7 g
MDEntryPx 2500000

MDEntrySize 0

MDEntryPositionNo 0

MDEntryType 8 A&
MDEntryPx 2300000

MDEntrySize 0

MDEntryPositionNo 0

MDEntryType 1 SE1
MDEntryPx 2300000

MDEntrySize 100

MDEntryPositionNo 0

MDEntryType 1 SE 2
MDEntryPx 2310000

MDEntrySize 100

MDEntryPositionNo




167=01<SOH>339=1<SOH>336=T100

4.2.2. 2 1TIBHRIE

HEZA. MsgType=W

MDEntryType 1 sE

MDEntryPx 2340000

MDEntrySize 100

MDEntryPositionNo 2

MDEntryType 1 SE

MDEntryPx 2410000

MDEntrySize 100

MDEntryPositionNo 3

MDEntryType 1 SE

MDEntryPx 2460000

MDEntrySize 100

MDEntryPositionNo 4

4. 2.2 STEP
4.2.2.1 WIHRE

HIEZEA, MsgType=h
Tag W4 U
167 SecurityType 01
339 TradSesMode 1
336 TradingSessionID T100
393 TotNoRelatedSym 1222

STEP {5 2 41°F -

<SOH>393=1222<SOH>

Tag W4

e

*hFE U]




167 SecurityType 01

339 TradSesMode 1

75 TradeDate 20180814

779 LastUpdateTime 103500290

1500 MDStreamID MD002

48 SecurityID 600000

55 Symbol TR ERAT

140 PrevClosePx 24. 82000

387 TotalVolumeTraded 300

8503 NumTrades 3

8504 TotalValueTraded 7100. 00

268 NoMDEntries 9

269 MDEntryType 2 5%
270 MDEntryPx 23. 00000

269 MDEntryType 4 AT
270 MDEntryPx 25. 00000

269 MDEntryType 7 g
270 MDEntryPx 25. 00000

269 MDEntryType 8 A
270 MDEntryPx 23. 00000

269 MDEntryType 1 E1
270 MDEntryPx 23. 00000

271 MDEntrySize 100

290 MDEntryPositionNo 0

269 MDEntryType 1 sE 2
270 MDEntryPx 23. 10000

271 MDEntrySize 100

290 MDEntryPositionNo 1

269 MDEntryType 1 sE3




270 MDEntryPx 23.40000

271 MDEntrySize 100

290 MDEntryPositionNo 2

269 MDEntryType 1 SE 4
270 MDEntryPx 24.10000

271 MDEntrySize 100

290 MDEntryPositionNo 3

269 MDEntryType 1 5
270 MDEntryPx 24. 60000

271 MDEntrySize 100

290 MDEntryPositionNo 4

8538 TradingPhaseCode T111

STEP JH B 4T
167=01<SOH>339=1<SOH>75=20180814<SOH>779=103500290<SOH>1500=MD002<SOH>
48=600000 <SOH>55=f K& #17<SOH>140=24.82000<SOH>387=300<SOH>8503=3<SOH>
8504=7100.00<SOH>268=9<SOH>269=2 <SOH>270=23.00000<SOH>269=4 <SOH>270=25.
00000<SOH>269=7 <SOH>270=25.00000<SOH>269=8 <SOH>270=23.00000<SOH>269=1 <
SOH>270=23.00000<SOH>271=100<SOH>290=0<SOH>269=1 <SOH>270=23.10000<SOH>2
71=100<SOH>290=1<SOH>269=1 <SOH>270=23.40000<SOH>271=100<SOH>290=2<SOH>
269=1 <SOH>270=24.10000<SOH>271=100<SOH>290=3<SOH>269=1 <SOH>270=24.60000
<SOH>271=100<SOH>290=4<SOH>8538=T111 <SOH>

4.3 &7
4.3.1 $iH
1715 WIS IRAT 5 AT 55 0t 1 SR VF S 2 TCP/TP i&EH:, B RATS i iR Z R iFdsr—14
TCP/ TP &4z, TATERT N — N2 iE A2 1H T, VSS _EATTH B 1 Targe tCompID ¥ BA “MDGW”,
SenderCompID HIFH F 85, ANEAT VSS it FH P R 2448 FAS ] [ SenderCompID fiiAIX 43 o
STEP 5 K V8 % % W B &, DefaultApplVerID 3H 9, DefaultApplExtID IH
124, Defaul tCstmApplVer ID3E STEP1. 20 SH {STEP #2 ¥ i A5}, 1 STEP1. 20 SH 0. 30,
Binary #HATEE RIS F, ApplVerID H'S mm. nn #& UM Binary # N ARCA S,

1 0. 30,



OB B ATIE R B SRR, JELL MDGW [ 4% 1) 2 543 B HeartBtInt /AP 5
M. HEr, A7EMEZ R OBkRREEEE (5,601, AR,
4. 3.2 SessionReject 1 Logout

TG H R A2 k3% SessionRe ject, &SRR IR S2bn i BHEAT RN TS

171 W A2 IR B TE i I 45 3% Logout JFMTJTHEdE. VSS M AEHSALBE A
W F Logout ¥ S MH TCP JEFZMTIT AT BL, (EAT 15 M RAE AT #5475 R 2 RE K% Logout LA
PEHERI IR . Logout JRAAD K 3R U1 F

NN iR (Text) ARV
(SessionStatus)
0 Normal Logout EHIBH
101 Message Exceed Max ATIH B 8K
Length
102 CheckSum Error EATH BRI AR
103 BodyLength Error ATVH B BodyLength 4%
104 Heartbeat Timeout Lo EhAR T
105 Already Login, try MRS EEG VSS B3, (HAaw
again HIR G R
106 Already Login 1F55 A ATHAE VSS P B s,
AT VSS Fi gk
107 VSS Connection VSS MR, AEERZ VSS
Maximum Ui X 3R
108 VSS Channel Error VSS &R 7
201 Login Timeout HERENLJE 5 A N R TE RS R
202 Compld Error AT S TargetCompld AN IEHf; I
17IH & SenderCompID 5% %7K &
A —EL
401 Internal Error RS
402 Message Type Illegal | ANHERAIA) LATHEIRA
601 STEP Login Data Error | STEP B3¢yl AL HE %
611 STEP HeartBeat Data | STEP /ohiH B ARLEHE %
Error
621 STEP TestRequest Data | STEP Jsis sRiH BALIE HHR
Error
631 STEP ResendRequest STEP H A 15 R TH BRI 4157
Data Error




641 STEP SessionReject STEP 2145 447 BRI
Data Error

651 STEP SeqResetReset STEP 75 B iyl & (Reset) IR 4
Data Error s

652 STEP SeqResetGapFill | STEP J¥5 X E (GapFill) 56
Data Error N

1000 A1l Link Failed G GaEENIT HERK, UL

HERR AT

4. 3.3 STEP &15¥H B~

4.3.3.1 HREBZHEBERE

MEPSES MsgType=A

Tag W44 Hufl

98 EncryptMethod 0

108 HeartBtInt 5

141 ResetSegNumFlag Y

789 NextExpectedMsgSegNum 1

1137 DefaultApplVerID 9

1407 Defaul tApplExtID 124

1408 DefaultCstmApplVerID STEP1. 20_SH_0. 30

4,3.3.2 IEHEEHE S~

HEEAL, MsgType=A

Tag 4 HUE
98 EncryptMethod 0
108 HeartBtInt 5
141 ResetSegNumFlag N
789 NextExpectedMsgSegNum 16




1137 DefaultApplVerID 9
1407 Defaul tApplExtID 124
1408 Defaul tCstmApplVerID STEP1.20 SH 0. 30

4.3. 3.3 FEHIERE BRI

HIEZEA. MsgType=5

Tag 4 HUE

1409 SessionStatus 0

58 Text
4. 3. 3. 4 LERE BE BRI

‘fﬁ 1%\%@2 MSgTYDEZO, %%ﬁiﬁg‘rﬁ ‘%"TZIX
4.3.3.5 WiKiFRHE BRHB

HIEZEAL, MsgType=1

Tag 4 HUE

112 TestReqID Test Heart Msg Text

4.3.3.6 ERIERHEBRH

VHEZEA . MsgType=2
Tag 4 HUE
7 BeginSegNo 8
16 EndSegNo 9

4.3.3.7 &IEHEAHE BB




HIEZEA. MsgType=3

Tag 4 HUE

45 RefSegNum 3

371 RefTaglD 8538

372 RefMsgType W

373 SessionRe jectReason 2

58 Text Tag not defined for this
message type

4.3.3.8 FEEBRHBRH

HEEAL, MsgType=4

Tag B B f
123 GapFillFlag N
36 NewSegNo 5




B BEEZEOUSH

4. 1 ESCHFRER

M2 SO BB R AR AR B AN 2 ME S s T i R T SR An B, 77 S ARUER) Json

2 AN
TR L]

CEIFT
certBxpiryDate R H 3
certldentifier EFARIRTT, kg2 B FPA15 ]
certSerialNum EH A5
deviceType A, 1 RERGUET: 2 REHED
remainingDay PRESUEP I H I, IR R
taskStatsList (Json Z514H)513%)
taskName E55 2k
taskState fEZ5 R4 . RUNNING: 324TH, STOPPED: {51k
msgPendingNum RN SAH I AR ARAT S AL PR B
msgRe jecteNum PR BA B, T 268 PO R
receivePkgNum 55 CHAUR T B2
lossPkgNum EE PSS PR MERSE
pkglossRate PRUES
receivePkgTps 5 B CHUEE TPS, S AT 155 X X SO H e L e 2
processTps S S
mdFileProcessTps ¥ mktdt SO REE LB 2, AT I AT 55 A AL
forwardPkgNum B RARSCHL, AU AT 56 3L
subSuccessTypeList T B R 2R

ATEAES RIAT FIRIES 8. 1-JR5E, 2-F7AEd, 3-
Zrllk

SCHAESS BRIIAT B R SCAT 288 . 14T 3CA, 2- A% 3L
i, 3-ETF A30fF, 458301k, 5-@mscfy, 6-i




AT 1 31
FeRAES T R . 1-RINAT

fileGenerationStatsMap | SCHFALHALS /AT IBALS SCHE N E S . Map 287, key

4
ezeiAddressEntry 8, T P 1
vssKeyList EVE SR VSS 15 B

¥4 70 VssCompld (/ip:port)

vssList S VSS 12 B3R
compld VSS ARhG
addr VSS gk (/ip:port)

sendTps RIEHM R

“cert”: {
“certExpiryDate”: 72024-04-02 15:19:407,
“certIdentifier”: "UFHIRiRF",
“certSerialNum”: “iEPHFIS",
"deviceType”: 727,
“remainingDay”: 1384
}
“taskStatsList”: [
{
”forwardPkgNum”: O,
”lossPkgNum”: 0,
“mdFileProcessTps”: 0,
“msgPendingNum”: O,
“msgRe jecteNum”: O,
“pkgLossRate”: 70.0%”,
“processPkgTps”: 0,

“"receivePkgNum”: O,




“receivePkgTps”: O,
“taskName”: “forwardTask”,
“taskState”: “CREATED”,
“vssKeyList”: []

“vssList”: []

4.2 Websocket ¥ O#E

WebSocket # MM & MM EAR bR, Ji (507708, HE SUFREAL NI RS
RN, STz, BAThIREE P IR 2R H AT 2 MT BRI, SEmisdine
1o BRTEAMTIEMIE, A=A LL WebSocket # KR M N, BT = ANK ikt
SR MIESTEMRKIZ R .

£ ch s MDGW

WebSocketiZE3E

\/

A

g%

\

A

FERRIT )
MetricName=MO001, period=30
MetricName=M002, period=5

\

A

PING 51
ERT & EPINGHS

A

PONG M1
N K2 PONG T

\/

MetricName=M001,M002,====* MDGW % 3% Wz

iR

A

WebSocket ZE1E 1 FF



4.3.1 WEEOHH

> BOER

W4 R G0 5 WK )38 5T WebSocket I8 5 77 7K 56 BGHE 2 #1815 13y 11 A2 4 5K £ )
BRI I g 1 (AT 15 SR BRAE O 9898

LR IR R O 1A ) A RN S AR LA FinalBinary A% C(E[J FIN=1, opcode=0x2)
f¥] WebSocket 4l A1 o 25 i i) il 55 S A8 B iU, 75 08 BT A It AT FERD 4 4F »
B2 7 e 2 R B T Mask=1, R 25 3 I e A7 X AN SR

> TH BT

W% R G S W R T DRAE UG, ) ProtoBuf BEAT M 2638 5 1848 A2 # 41
I proto SCAFAK% LI .

> PR
P S v M s 1 R P T B N A UTF-8 474
> iGN

W R 305 IR B H . WebSocket 34, 578 G k. 2 TEE L H TR R4t

KA, FRINESLEEIE, WOk Bk R .

> DB E

RIS AR R, W5 SRS W Bl & P R 4, IF e K 3% PING 43, SRR IR

W5 K545 T PONG N5 o W S FEE 4 3 UK PING-PONG [HIBE Y AR UL H] PONG R 2Z7H 2.,

WA A5 B b, W e e, RNk B .

> HEHER

X S ARSI 7 A IR 3 R ERRE H L2 SRS, DL Error SR I8 A M 15 R S,

B JE T2 1d o 6T A I B AR, oV Ervor B VR SO SN A R G,

BRI 21, P A DA G H Bk 2 BARR R RN, RS i@ r s .
4.3.2 &EHEE

> Login B3
T4 B it g
MsgType Uint32 1

Identity String KIETT G0y




TargetIdentity String BT &4y

PingPonglInt Uint32 PingPong [RIF&, ERA7NFD
PrtclVersion String I RA

Identity fll TargetIdentity FHFRINSIEXN T HI G Wi RGUET DA IRIL S0 1)
Identity, ZERATIEM K TargetIdentity #HE “MDGW”,
PingPong [AIRGFEE I FEFR PR, CARISCHA N ] Login B 56iH BN, AiEX N[5,

1201%0,

> Error B3k

FB A4 e it i3

MsgType Uint32 2

ErrorStatus Uint32 B

Text String AR
o ErrorStatus AT REHUE LN T & L

FBA4 ik

1 Login JH 2 7 TargetIdentity 4%

2 PrtclVersion WPl hAIIAR CBEFARRS)

3 R X O SRR WebSocket IEHEEL

4 PingPong B}

5 VT 1) B PR PR 1R

6 KREFR, HhEX

7 W FEARIT R Software 1%
> DBk

WX e I A 0% PING 0, £EF IR 7EUR R 5 K45 T PONG %,
> MR ARIT R

FERA g~y Tt
MsgType Uint32 3

Software String MDGW




MetricsList List

HI’E_ %L’i Iﬁ o BI:X {E :
marketDataTask N
fileTask N
- MonitorType String
forwardTask.
X MetricName=MO001
i, IZIRIET
- MetricName String RIE WA FR
RIESEW BT,
- Period int32
A -1 TR ik

WA B A28 BAFE VT Bl e B Y 2 AR O HE o AT 1 R 9 A7 MetricName 75 : M001. M002.
MO003. M004. MO005, A EI %% MetricName A: M001. M002. MO003. M004, SZif

FEAEMEIZ R MetricName & : MO005.

4.3.3 TEMREREHEE

B 4745 W G 37. WebSocket 42 Hiudik: ws://{ip}:{port}/mdgw/monitor

FE A R ik

M0O1 (5, 600] FSE R

M002 [1, 600] IT AT B AT TR bR

M0O03 [1, 600] AR IBAT R bR

M004 [1, 600] e RAE S5 IBAT TR bR

M005 fidh 2 ek R IBAT I AR i A5 S

> THEMKRESER

B4 KA EiEpa

MsgType Uint32 100

MetricName String MOO1

MdgwVersion String A RAR
UpgradeMdgwVersion String BAFRIA, KT IZRA,




W
CERJE D

LowestVssPrtclVersion | String 5 VSS i KRR A
Certldentifier String W )]

SRR
CertType String RAIEH

SCAEFS

EF5 5%
CertAlgorithm String

RSA
CertExpiryDate String R 339 H 14
CertRemainingDay Uint32 EFF AR R EL

TCP
TransportType String UDP &3 i 1

UDP P&

HEFE T
UpgradeVersionFlag Boolean

true - HEF T

> TRESEITER
FBA KA ik
MsgType Uint32 101
MetricName String M0O02
EnvNum String WiE=
TaskName String 1E 55 44 F%
15 R 45« 2: CREATED. RUNNING
TaskState String
A1 STOPPED

QueuePendingNum Uint32 FAB F Ab H 5
QueueRe jectNum Uint32 P\ FE 4%
ReceivePkgNum Uint64 B EE




ReceivePkgTps Uint64 B FER (/)
LossPkgNum Uint64 FRAH
LossPkgRate String FEE, Aofl, RE 260
MdFileProcessTps Uint64 V& mktdt XXHEHEMR B/
ProcessPkgTps Uint64 WEAT I BE R R (E/F)
SuccessSubTypelist List UEFRRITT [5] l Th 71 3%
- SecurityType | String JEEE. fTAEdh. gk
HE: Pz it
TCP BB b M oA Tp
—locallp
UDP I #% M Certlp
ServerAddress String
—localIptMulticastIp
—locallp
UDP [ E2# A MulticastIp
—locallp
HEREVSS F R,
VssId String ¥ 3%: complD(ip:port) .
THRRRAKEAN
VssList List R VSS 15 B A%
- compld String VSS A%
-> addr String VSS ik (/ip:port)
- sendTps Uint64 RIEFFE R
> UHHAEFIEITIERR
FEB4 Bt g
MsgType Uint32 102




MetricName String MO03
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6. 1 175 MK Bl
FE P LR B P

6.2 proto AR,

6. 2.1 Error. proto

syntax = "proto3";

message ErrorP {
uint32 errorStatus = 1;

string text = 2;

6. 2. 2 Login. proto

syntax = "proto3";

message LoginP {
string identity = 1;
string targetldentity = 2;
uint32 pingPonglint = 3;

string prtclVersion = 4;

message MetricsSubP{

string software = 1;




repeated MetricP metrics = 2;

message MetricP {
string monitorType = 1;
string metricName = 2;

int32 period = 3;

6. 2. 3 PbMessage. proto

syntax = "proto3";

message PbMessageP {
enum MsgType {

UnknownType = 0;
LoginType = 1;
ErrorType = 2;
MetricsSubType = 3;
MdgwStaticInfoType = 100;
MdgwMdTaskRunMetricType = 101;
MdgwFileTaskRunMetricType = 102;
MdgwForwardTaskRunMetricType = 103;

MdgwTaskOutputType = 104;

MsgType msgType = 1;

oneof dataBody {

LoginP login = 2;




ErrorP error = 3;

MetricsSubP metricsSub = 4;

MdgwFileTaskRunMetricP fileTaskRunMetric = 100;
MdgwForwardTaskRunMetricP forwardTaskRunMetric = 101;
MdgwMdTaskRunMetricP mdTaskRunMetric = 102;
MdgwsStaticInfoP mdgwsStaticinfo = 103;

MdgwTaskOutputP mdgwTaskOutput = 104;

6. 2. 4 MdgwMonitorData. proto

syntax = "proto3";

/] ATTEMREHSE R

message MdgwStaticlnfoP {
string metricName = 1;
string mdgwVersion = 2;
string upgradeMdgwVersion = 3;
string lowestVssPrtclVersion = 4;
string certldentifier = 5;
string certType = 6;
string certAlgorithm = 7;
string certExpiryDate = 8;
uint32 certRemainingDay = 9;
string transportType = 10;

bool upgradeVersionFlag = 11;

/] md £S5 1T kR




message MdgwMdTaskRunMetricP {
string metricName = 1;
string envNum = 2;
string taskName = 3;
string taskState = 4;
uint32 queuePendingNum = 5;
uint32 queueRejectNum = 6;
uint64 receivePkgNum = 7;
uint64 receivePkgTps = 8;
uint64 lossPkgNum = 9;
string lossPkgRate = 10; // 0.0%
uint64 mdFileProcessTps = 11;
uint64 processPkgTps = 12;
repeated string securityType = 13;
string serverAddress = 14;

string vssld = 15;

message VssinfoP {
string compld = 1;
string addr = 2;
uint64 sendTps = 3;
}

repeated VssInfoP vssinfo = 16;

// file 4TS5 IS AT 4R bR
message MdgwFileTaskRunMetricP {
string metricName = 1;
string envNum = 2;
string taskName = 3;
string taskState = 4;

uint32 queuePendingNum = 5;




uint32 queueRejectNum = 6;
uint64 receivePkgNum = 7;
uint64 receivePkgTps = 8;
uint64 lossPkgNum = 9;

string lossPkgRate = 10; // 0.0%
uint64 processPkgTps = 11;
repeated string fileType = 12;

string serverAddress = 13;

// forward f£5518 1748 bx

message MdgwForwardTaskRunMetricP {
string metricName = 1;
string envNum = 2;
string taskName = 3;
string taskState = 4;
uint32 queuePendingNum = 5;
uint32 queueRejectNum = 6;
uint64 receivePkgNum = 7;
uint64 receivePkgTps = 8;
uint64 lossPkgNum = 9;
string lossPkgRate = 10; // 0.0%
uint64 processPkgTps = 11;
uint64 forwardPkgNum = 12;
repeated string forwardType = 13;
string serverAddress = 14;

string vssid = 15;




/] EFE TR ER

message MdgwTaskOutputP {
string metricName = 1;
string taskName = 2;
string happenTime = 3;
string level = 4;

string info = 5;
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