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VSS Vendor Supplied System
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STEP Securities Trading Exchange Protocol
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2.1 iEHLH
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TCPIE £ i TCP i HEREREAZ
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BAMTIE SR EE B AL, [F— VSS TE—A22 5 H NI 2 OSSR A AT 2
o

AT SRS TEAP IR, #57 TCP . &3t, BARSBuT.
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VSS 5 MDGW 77 TCP MR ZETRE, b MDGW & HR 450, VSS i R &,
2. B
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N
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2. VSS TEE SRR 2 Ja, KIFEIA KA TCP i&E#;

3. VSS TEVEMN Z a5, KHFTRIAN ] TCP iE#E;

4. MDGW 572 5 AT 185 EHLER 79 s

5. VSS tnk I hbFE MDGW K& HIEE, S50 MDGW PN AR R B 47 A6 T S B i 4 8 1A
22 W ER

£F % BINARY V4 BV Bk, BRI BEAR, W EmAKE N 8K F.
2.2.1 ZE i B
i R F B R E 1% (BIG ENDIAN) Zabd. FBeRR 3BT .

eS| P9

charlx] | T BATHE, x REIETFHEORATFIHR, x N
KFEMBF, Wl char [51RFRAKIEN 5 FH 10575
o URRK R T SRBR KRR, AT A R
GBK Zmfid .

Ints uint | pR iy BORSERBIE, W1 uint32 R 32 R 5 55,
int64 FiRN 64 LA FF5HE

Nxo Nx(v) | 5 int, uint —FEREA, P4 HZ R RS SEBR IR
SF K ORI« Nx RRBAKIEN x f¥7
B Nx () IRFEBAKIEN x (¥, HRHok v e N
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2.2.2BINARY 74 B3k

BN HHEERAE MRk, RHEKEIHERA. HEAKE. HEFS

MU LI B 4545 B o
MEPSS N S Il
B4 B B3 ezt
MsgType HEFRH char[4]
SendingTime AL E], uint64
¥ YYYYMMDDHHmmSSsss

MsgSegNum HEFS uint64
BodyLength HEARKE uint32

R

LSRR I B AT IR, SendingTine Jy22 53T 1.

2.2.3BINARY HER
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2.3.1 & FHE (MsgType=S001)

BTl SR AEATIE AT IFHANT VSS RIZHIH A E . WOV SUE N BREEZ )T, e
VR B B I R A7

HeartBtInt 3ok >R 48 e OB v J2 1K s B (] [ B, DA 20 BN KT 0 ORESR . VSS FREAE %
T B RO\ T 1 LBk 816 B, MDGW £ [l s 5 3 315 B BRF 3 11 1) Hear tBt Tnt 442 A9 bl i 5 11
AL BJGESF 40 1A B

g R SRR

B4 BB RKE
P iET MsgType = S001
SenderCompID RIETT A char[32]
TargetCompID WO A char [32]
HeartBtInt CoBkIE R, AR uint16
ApplVerID PhURA, %A mm. nn, A mm Y FERR | char [8]

A5, nn ATRAS, 4010.30, 12.22

PRt EE

23245 B (MsgType=S002)
VAN R RS TS S R L M B . R B AT W, — B AR IR
H W IT
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VERS SRR R
B4 BEEA e i)
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(/3=
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oy B T I @5 BB R I
YR AT — 7 £ kI (B 1A] RS (FH HeartBtInt JRFEE) INHIA] P BEA BB R IX AT (T 5k

PR, FEEAE —ANOBWE B IR AIE 2. RO TE 2 £ OBl 1] [ BE P9 #S A U E

ATATYE S IR, IR AT I IR, DAL RIOC P TCP %4z,

OB BT
B4 Bi B3 =il
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FRAEN S E
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WA B 28 5 B R AT T RS P= B2 5 B, 2 AN KA UL AE T RS AR

LI KA
NI IRASH Bk T
B4 YeHA KA
FrifEI 2L | MsgType=i101
SecurityType R uint8
1= BERAES (FEH0
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3 = Zimlkssy
12 = fiizz
TradSesMode T oA G R uint8
1 = RGN
2 = B
3 = i (IEWAZS)
TradingSessionID | 4Ttz fT R RAS char[8]
BN 8 L R e, T A RO R E
X TosE SCMIHA
TotNoRelatedSym | s K/=m#H (EFERED uint32
Pt EJE
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L. ATE dh S AN 55 ;
2. LRV S TR IIURAT . A5 [ 5E P i 52 5y b 55«

3. MR (TradingSessionID) 4 8 S5 &, AR R i 3, JosE UPBAZER . i%
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TR UF
B4 i By
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SecurityType s it uint8
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NumTrades AT ZE 5N uint64, NI16
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TradingPhaseCode SIS B R A char[8]
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‘
o

%1 ‘ST Fonadh OFWaD B, 00 FoREETEMINE, T FRoRiESL
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AN ‘00 RN IEE R S, 17 FoRE R IEH AL S . (57 ik
AT ME TN S HIREME N 1, 5 itk AT RS I
» HL VAT o ORASE 2t AL T i E 2 15 AT IE A8 S IR
# 3 A40 00 FopAk b, 1 Fopd ki
w4 ‘07 FORMLT AR FTI BOA 2 BT RO AR, 17 ORI
FE A HI I B AT e s2 AT BT SR . INAERE Gy I B B, FEAESS B I B

2.4 2. LIBBUTHERBY B=FE

B L R

NoMDEntries ITTHES B AN uint16, N5

> MDEntryType | 171545 H 251 char[2]
BT TR
4=~ JH R
5= W TR
== 1R
8= fFH 4k
> MDEntryPx EizR g4 uint64, N13(5)

3

N

LR

1. &M T MDStreamID=MDOOL Ff .

2.4 2 2P REMFETIRRBYT RFR
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A AN} B SCHS
4 i B b~y
NoMDEntries TS E N uintl6, N5
1T'fﬁa°\ EES
IES PN
1=52
2=10HT AT
4=4JH R
5=A- YA
6 =245 54
> | MDEntryType 7= H e m e char[2]
8 =4 H f AR
v=10PV
w=H—H 0PV
x=NEZHEN& S HEILAD
=
z1=HEH 4550
22=RFF R
> | MDEntryPx ik uint64, N13(5)
> | MDEntrySize ik uint64, N12
SESERLT S, XA KN
> MDEntryPositionNo SRR R uint8, N2
Ui I«
1. i&FF MDStreamID=MD002- MD0OO2, MDOO4. MD101. MD102. MD301. MD201 f;
2. ATHEAERMN 0 8 1 M, FREEHATHMME, WA WDEntryPx. MDEntrySize .
MDEntryPositionNo 4> /R KL BREARYAIFS, MDEntryPositionNo M 0 FF4f 4L
3. ATIEZEZIN wi, MDEntryPx Fon%E:4: T-1 HUKELESZI T0PVs AT1E 2% H 258 v B, MDEntryPx

Rontke

I0PV; DL EPZRAT

1% 4% H AL 24 MDS treamID=MD004 Fi 45 & X
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4. ITE%HEZNN x B, MDEntryPx FIRB)AZSHEMAE. MDEntrySize RosMEMIUALAR, 104
MDStreamID=MD301 I 4 2% 3 ;

5. AT HZEIN 22 i, MDEntrySize F/RMIMALLGFFE, BALE (5K), {02 MDStreamID=MD301
HESPES'E

6. FHAMATIHH N, HOGEIT MDEntryPx Fom I RAE, HAhTFBOGE X

7. EEGTENEBA, METSEAM A AT SZ A PRI OB S i, RTRIE S A M AT
75t P R FOL A A o (DB H SR — R R S R — AT R A B 2 Y R AT G & o W S T4 A
I 21 () 5K 7 RE AU AR DU G B o FR S — AT R A IS 21 (K152 7 R 4D AR DT 5

8. XFHIBU™ i (MDStreamID=MD301), 4> H &55EA I8 IBSAL ird& SCAF (c1prO3MMDD. txt) 457,

9. XIHEJEEEMHATIE (MDStreamID=MD102) , {4 HUSHA . K—HE, L—HEAHE L. K, £

—HERIR AR A A RN R B, 32 SRR R TR AT IR S R B
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3 XfFEkK
P T AT A WY R H W AT A S AR OGS 2% S0 A £ A

X4 Ei: )
csiYYYYMMDD.txt TaBoE AT St
reff03MMDD. txt SRR B
trdses04. txt WS I AE 7 B SRR
mktdt04. txt VR JRAT 155 ST A
cpxx0201MMDD.txt P E B SO AR S — K
cpxx0202MMDD.txt PR B OO AR S AR
fiyYYYYMMDD.txt P AR A By AR
tpxxxxhhmmss.txt B LA S
ztxxxxhhmmss.txt (iGN = B
se015cjhqYYYMMDDOOL.txt | [EUs i 38 4745 SC Ak
se015¢jmxYYYMMDDOOL.txt | [ Ui sl A2 B 4 S A
se015qdbjYYYMMDDOO1.txt | [ Wi i # i Se
se015zqxxYYYMMDDOOL.txt | [ Ui 2545 Boo ik
reff04MMDD. txt Vs 5 S A 2 S A
exra04MMDD.txt sl (RS L
zXjcMMDD.txt S Sl /N 22 S

FAASCA R AR B RVE WA & & 155 58 DU S .
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4 HRATHE

HA, AT AR AT 15 I 563 A AT 55 SR b AT 1 Kbl 435
® IRAZPT V5 ATHE
AAHHRE D HNE 2% GRYINERZE 5 T Binary 17540 E CORVEY, X R AES5 (KM
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PR —. THERA (BORMERZO

PAN i SRS A i A B -

uint32 CalcChecksum(const char* buffer, uint32 len)

{
uint8 checksum = 0;
uint32 i = 0;
for (i = 0; i < len; i++)
{
checksum += (uint8)buffer[i];
}
return (uint32)checksum;
}
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