VA R 5 T AR XA

z

1S120 E¥&IE %X 5 AT W %
STEP %388 0 #.3%
0.60 X

LR Z A

—O=ZX%#=H



2018-03-09,
2018-03-25,
2018-07-11,
IR E.
2018-07-25,
2019-01-10,
2019-01-25,
GER
2019-03-04,
2019-12-05,
R
2020-05-20,
g
2021-01-19,
2021-03-05,
2021-03-24,
HY AR R
2021-08-06,

2022-01-11,

1. A%

BITILF
0.10 jR, XA EIZ.
0.20 b, RAEFA X8 0 #HATF B R A ZRE,
030 jR, MEKFENLFEEISN 2 WA, HENBATE. HnE R EHEIAN

TradingPhaseCode W 7 % & % i 4 X A %,
0.31 ff, 3 fi s B IE KA TR SEEFERAUHA.
0328, HImFEEEMBXZWTHEEDRA, AEERIATEIFR

WEH G B RN AEATEN > RS HE
040 iR, BEREBNE ZF, HmE N @8 ATF P R8RS A8

041 g, ZETFRAME. TEWREHENHEE L+ SendingTime 4 5 & A7
0.42 hR, ATHEWRFRIE B m /a3 REITs A X1
0.50 bR, FEARHF = f EMHIEHF KA,

0.51 iR, WERE (H1K) &TFTHERS F 67T EEATESE KRS

0.52 J, EEATHEED FHEEHEXNATESRENH,
0.53 i, BEEANZEWLT:

THEETFRFREH. A E WK E £MT;

2. FESTEPTHEHED T “ARX &4 FHKE, 5 BINARY # 10 RF—2;
3. BT HATERS (SecurityType =01) # 4t # i 4f BT IH & KArEE Ao

2022-01-17,

0.54 JR, HERNZEWT:

1. BEFTHRESELEFTRE. X4, HEAGHF 4% (SecurityType =01) Fofit 47
74T 1E (SecurityType = 12) # i ;

2022-03-21,
2022-04-13,

0.55 ik, ¥ B # HATE X R AR . (R TRE)
0.56 iR, #EImMAEREEE M HERE R TR CRXETIRE)



2023-08-14, 0.57 ht, HAERNEWT:
1. BA# PreCloselOPV (£ 4 T-1 H Y # B Z| IOPV), IOPV (¥4 IOPV) FEiE A
B UL R F1 ETF A& X RBEX R,
2. WinESFBTHEEUEAH R, (AXETRAE)
2025-08-01, 0.58 R, TR AEE (MsgType=h), FTHEHREHE (MsgType=W) #F #
Ak 3 IOPV AT 34
2025-10-17, 0.59 i, 3 # ETF A4 X xml iR, HE 242 EF M ETHEREBT BT &
ZH IOPV /T 5 ETF A4 XA B A R R,
2026-03-20, 0.60 kX, Bt A txt iR ETF & X U T4, M4 <R,




1 BB it b e s AR R AR AR R SRR R R AR R AR AR R RS AR R bRt 1
1.1 B TR oo 1
2 STEP SEEFATIE coveeeeereeerseesssessssssssssssssssssssessssssssssssssssss s s s s s s s R AR R R R 2
2.1 BB LA oo 2
B F =N 3
D = o TN 3

B R <AV a1 = TN 3

E A s |- >°C 3
B - 1 = TN 3

B R S 3
217  FTIEPH L FHTIFTIE R IELTIEID cooooooeeeoeeeeeeeeeeeeeeeeeeeeeeeeeseeeesseeeesseeesseeeesseeee s 4
22 D I G e 4
B ) - 4
By 1= - 7 5
B Ay 1= - 7~ ) - 5
D28 STEP JEETETEE «.oooooooeeeoeoeeeoeeeeoeeeeeeeeeseeeeeseeeee et oeee s ssoeee e see e 6
2.3 BB TE B oo oo e e 6
231 BERIE (MSGTYDETA) oo 6
232 SEFIEE (MSGTYDEOTE)  oooooooooeeeeeeeeeeeeeeeoeeeeeeeeeeeeee e eeesoeeeeee e eooeeeeee e 7
233 IDBEIIE (MSGTYPEZ0) ..o, 7
DA R == 0 ML e N B oL i 8
VI3 - 5.3 0 QUL e L4 oL 8
236  BRIZIEZEIEE (MSGTYPOT3)  eoooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeseeeeeesssesseseeeeeeeeeeeeeeeeeeeesesseseeeseseeseseseeeeseeseeeeeeeeeeeee 8
A =203, - ) LY e LA oL 9
24 LT B oo 10

241 THTIGAAZIEE (MSGTYPETI) .cooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e eeeeeeeeee e eeoseeeeeee e ooseeeeeeeseeess, 10



242  FTIETRIEVEE (MSGTYDOTW) oo
3 SO cooooeeeeeeeeeeeeeeee e 000
I 5 1 OO
LT = PPN
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SHANGHAI STOCK EXCHANGE

1 5l¥
LB FR Z AT IE W R BB 0 ALJE @4 BINARY 5 STEP # 4, A& FE N4 STEP
BEBEOATE (F22), HTERXTERXE (F=%) FMEATE (FEE) #7—%
WL, BS54 46 (LBEAXZITENARAEI RED T LEEH) —HEMA.
KRR AEREE WAL STEP HfEH ML AN AR, AUEHEE,

L1 ZEREX
47 & X
Market Data GateWay
MDGW . .
TEMX
VSS Vendor Supplied System

AT A S
STEP Securities Trading Exchange Protocol
E 57 2 5 B A 2 X
Financical Information Exchange

&85 BB

FIX




L5 7 LB

SHANGHAI STOCK EXCHANGE

BOAR XA

2 STEP ZBHATIE
AEHRT YL EEESGERSFBEAFTER %, BT STEP I EN LEIEAERZ AT
1THE W % MDGW 34717 1 5 3B 15 S s AL | A A 2 BB X e 46

2.1 SEMNH

RAFPATE RS (VSS) #it TCP 7 A #ERATHE M X (MDGW) XA B RAATHE, 2 iEALHF
HAE (BN STEP 23 B DAL,
RETFEEWET:

M ATTE R4t

RIETE AR

TR TR

|

IR R

|

RIETEFEER

AL TCPIE R [=

B B (MsgType=A)

BRI (MsgType=5)

LBk B (MsgType=0)

o
LrkTH E (MsgType=0)
g
AT1E PRV B (MsgType=W)
TRV B (MsgType=h)
g
V45T B (MsgType=5)
-

FEAY B (MsgType=5)

¥ v

STEP #h X A&

LB

AT PRI A E

WK K%

A AL

]
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SHANGHAI STOCK EXCHANGE

211 HEFT

2RI E B 5 B 2 TA —NEEFS MsgSeqNum k& —#7i1R. S HHEFH
F s FEZH P —F 5 (Nxtln, NxtOut), NxtIn F£or T —AH 28\ @7 B F 5, NxtOut &
AT NMHEEEEFST. HEFT—REFRLELIRFN 1 T4, BN EIR P ELEHE
¥, HEZA2EIBAHE R,

212 LERAE
MDGW 5 VSS z B £k kB 2 Em ey, RBEEHZ4AEENA P RWERIE,

213 EvfTELE
ENMTELEREZTAMIE, Bl— VSS E— 1M ZHAWLKEFHAANTEHNTIES

o
EITHLEALTA SR BT TCP E8, BF. AASBHT,
1. TCP ##
VSS 5 MDGW # 31 TCP #fli£ 4, £+ MDGW £/ 4%, VSS fik X RE#,
2. BXx

VSS ZH#E —NHERAABEFHE. WwR VSS BF &, N MDGW % # — /& M
BAE AR, R VSS B F KM, MDGW JUAE & 3% — /MK ki A B £ H B B B VSS £
X W EHE, VSS A E Y E MDGW & Il B 2 G 4 A & % L AMH B

214 TIEEKELH
ERRETESEZE, MDGW ¥ 1 VSS X #ATIEHEB L. THEHEYELXEES
5FCR B FEMA R, MDGW B o X A ATIE N F W E T X HEHL,

215 XHRfTESE

THESENIES A 2@ E BN 7 BAR KK EHHE T K. MDGW #1 VSS #7 LL+
HRBEHEL, BRAFEEEEHELMEARNE, WREIFUCHE (—fHA 5P BHEK
Bl EEH RS E, B —FHARE KA EE,

2.1.6 Bk
HFEN T ERELEWNS BB N EZB0RYEE, B OREETUNETELSEN

-3 -
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SHANGHAI STOCK EXCHANGE

kA, OBk E /N 8] B B B Y K B HeartBtint 38,7 < .
HEEN AR BEAYEEE, ML B EHIEE O BE T %, E VSS # 3T 2 /> HeartBtInt
16 2 B H% A W B MDGW £ ZHEMEE, WATESERN N T FERE, VSSEEZEHNE

TATHE & 3E

2.1.7 THERXEZHAATESERNER
EUTMgE (BFEFRT) T, MDGW £ =35 *HA{TIESE:
1. VSS 5 MDGW # 1 TCP ##z 5, @I ErE (—&K 5 ) X FHETRE

2, VSSEEFAMZ G, KAE[ETXE TCP ##;

3. VSS EiEHZ 5, K ETXH TCP ##;

4. MDGW 5 Z FiATIF AL & 7 %

5. VSS Wk R B AL MDGW X B 818, 72 MDGW W R & B9 #F & 1470 & 45 2
B,

22 HUNE
H4% STEP A B AL, WA KMy ERARK, HERAKE N 8K £,

221 FEBIHH

B AR AT
3 PLEA
cX REVFBEABN XA, CXREZFHEWRAKE, P

X ARTEHHEF, Flin CSRERAKEN S HXAR; 4%
AKE AT K E B AR AN E 46 F 4 &% 1 Fl GBK 4D
NT)‘?&) REZFEABZAHME, NX REZFHEHNER, X 7%

BHRAKE: NX()RERZFHENT LS, XREZFH
BHERAKE, Y RENIE, X G@F /M a,
B0 &5 A8 XY-1fr, DS EETBEY .
Boolean Cl, REZFHENENGRE, AHRBERY H#F N; Y
%K Yes/True, ‘N’%& K~ No/False

-4 -
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SHANGHAI STOCK EXCHANGE

Al FRRBEPwA*ERNAEERE, TUARAKE.
E2: WRARFARH, HESX AT EAE STEP HE FHH ERE.

2.2.2 STEP ¥ EL
F—NoER N FEBHEA —NEEL, ZHELIEHBEERA  HERKE., HEFF.
BT, BT R KA EE R,

HE KA T
Tag B4 %% WA %A
8 | BeginString Y | B##E, BEAFIXTLICYEAWE — A H) Cl16
9 | BodyLength Y |HEAKEHENE A8 N9
35 | MsgType Y | HEERBCEEWE =AH) Cl6
49 | SenderCompID Y | A% 7 KA C32
56 | TargetCompID Y | kAR C32
34 | MsgSeqNum Y |HEFZ NI18
43 | PossDupFlag N | 2EETRELSE Boolean
97 | PossResend N | RHET B E XA E Boolean
52 | SendingTime Y | K&ERE, B YYYYMMDD-HH:mm:SS.sss | *C21
347 | MessageEncoding | N | FHRB XA 7 X, EEH GBK Cle

R
1 LB TR AE B AT B RV & #, SendingTime # 22 5 At B 4] .

223 STEPHRE
E— NSRRI NAHEE—NHEER, FULEL, BERTATARENHEE, 4% 3
FL 0B A I Fo fE
HERAEAR T
Tag | =% NF PLHA (A
10 | CheckSum | Y | &HAn, J¥E M &AH | *C3




SRR A A SH

SHANGHAI STOCK EXCHANGE

2.2.4 STEP R ZEMK
STEP ¥ & 7 M BN FAF ik RAE: B ARKE AR I fo 8 303l
M BKEZ UL BodyLength 3k &7, LA R £ H B2 PR E BodyLength H 2 /5. &
ZHHAHEAESLT CheckSum H=Z (‘10=") i I # AR F = A <SOH>Z 8] By F ¢ K I ilE .
Rpf RGN FHE R ENHEIT L= F W T BN, —EmEEEERER
B0="Z m B R, KB BUE 256 B R B4R,
RBARATHEHRR A TERBMHRDETSEZW X - HEREA,

23 SEHEE
SEHEEEUTEF P FUNE, FEXSEBEER,
HEER T AR SIEYE

23.1 BFHR (MsgType=A)

BRMARZEATERE MR VSS L £ E —NHAE . MDGW RIE N R EZ T, T
SR HEIE LR T,

HeartBtInt | & 38 & OBk 8 B B & KBt (8] 2] [8, AR EA AT 0 4., VSS FEAER
T R P EN TR B BB ] 18] R, MDGW 7£ [B £ 8 74 B it & 1 By HeartBtInt 3 (F 4 ¥ #1 /&
HY G B B 18] 12D R

BEFIERBEEADT:

Tag B4 D ] (A
w
VS Y | MsgType = 4
98 | EncryptMethod Y | mEAE, BEHO N8
108 | HeartBtInt Y | Bk fR, E4 A N8
141 | ResetSeqNumFlag N | RXAFFEEAN 1 AFRIL GERELEY) Boolean
789 | NextExpectedMsgSeqNum | N BERTHERENT —FHEFT GERH N18
Sb3E1)

553 | Username N |AF4 (FE) C32
554 | Password N | & (FE) C32




@Jﬁéé?%ﬁliéﬁﬁ

SHANGHAI STOCK EXCHANGE

BOAR XA

1137 | DefaultApplVerID

TAXFRWATRE AN TIE, BEENI

Y | ARk e iE 6 F B FIX Y BBy A,

C8

1407 | DefaultApplExtID

s, BER#EAI24

N | AR AEFEF FIX H B[ Tagl137 £7 | Ng
LI gy B@. X TAXY RATELAS

1408 | DefaultCstmApplVerID

N | RKATEF, FIX HAEMNESS 8 & I
Ao AANFEAE ftag 1137 + tag 1407 #y#t—
HK ., HEHVRA, STEP1.20 SH_0.30

C32

HROR I B

232 YA (MsgType=5)
EHYERELRIABINTESFLLWHEE, REFHHER MM TEE, —EANEE

BT IT
HEBER T EREZEHERZ G R EEAMHEA,
EHHEEA LT
Tag B4 RF WA KA
VRS Y | MsgType =5
1409 | SessionStatus | N | Logout A By 21 & 4 N4
0 IE®EH
[1-9991 — & FHEH, EETUKE
[1000-9999) " EHF I EH, ZWUTWHEMR S &
58 | Text NI C1024
FEHEE | Y

233 NBRHEHR (MsgType=0)
o B R T A E B RR I
Y 3 BB AT — 7 70 B AT 1] 1918 (&7 HeartBtint 3845 2 ) B 18] /0% 80k o & 3% AT 4K 48
HBTE, FESA—MCBREEF AL &, wREBERTE 2 0 BkET 8 8 B8 AR E W BT
f#E R EE, AT ANTESIELIA RS, LB ANW TCP £,

SRR RAE R T
Tag B4 0 W KA
VRIS Y | MsgType =0

-7 -
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SHANGHAI STOCK EXCHANGE

112 | TestReqID N | #7& M TestRequest’ LT A BV QB | c32
B, WP @EARR, RBWAZREER
Bl T b & A8 BV B HY TestRequest v & Y
nE
BB E Y

234 JURIFKME (MsgType=1)

MR AF K H B e R X 7 & OBk R MIRE K R R AR X 5 R TS R B
5 BB BRI . 3t 77 F 4 B IR RAT IR (TestReqID) BY/Q BRAE A7 4 . MDGW T4 F 3 % %
W R, (B8 FIX A5 51 % A0 T ve R VSS #9115 K H B o

MR R BAE A0 T

Tag B4 % & BB kKA
VR Y | MsgDhype =1

112 | TestReqID N | W R AF R C32
PRk 8 Y

235 EXRFEREE (MsgType=2)

MDGW T4 EHh K HAIEBEWELIFER, RAFER FIX FrET ER X 1ZE KA H AL,
MDGW # Y Z|E X FERHERE, ReBLFSERELE (4.7) Wi,

ERIERHERER T

Tag B4 BF Pt (A
S Y MsgType = 2
7 | BeginSeqNo Y CIEVH R T 5 N18
16 | EndSeqNo Y ERHEFT N18
HrEHEJE Y

23.6 SIEELEER (MsgType=3)
LERFTURE—FHE, ETHERT SEEANT A EE L HAEZHAN, NZAHAE
LMK, MDGW T2 5 X H & 1EEHBH A
SIEE BN AR T
Tag B4 & W (A
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SHANGHAI STOCK EXCHANGE

RS Y | MsgType =3
45 | RefSeqNum Y | ABEEMFS, BIMIELHEENFS | NI
371 | RefTagID N | MXERHEET, HIAHE RN FIX 85 | N6
372 | RefMsgType N | #4517 7 B B MsgType Cl16
373 | SessionRejectReason | N | &1E45 4 B [ % 5 N5
58 | Text N | XK, EoNEFHEAR C1024
kT EJE Y

237 FESERHER (MsgType=4)

FEERBREATEMBEWT T—MHEWEEF S )55 EIRH LB MsgSeqNum 1% 47
FIX AR UEREREEHBER T T ot E, ZBWEEEE A 1. MDGW T2 LA HFF
BRHE, RAFEAFIX 77 %, 4 MDGW K 2| F P W E FiF ke, DUFFERMEE T UmE
K. % MDGW ¥ 2| fl 7 55 EikHE, WEENHHEFS Nxtln = NewSeqNo.

FFEERMEEXT:

Tag B4 R W KA
N Y | MsgTlype =4

123 | GapFillFlag N SO HEAMR & Boolean

36 | NewSeqNo Y |#HEREFF N18
R ESE Y
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SHANGHAI STOCK EXCHANGE

PAS A

24

241 WHRASHEE (MsgType=h)

AP

TYRAHEA TR G AA TR AFR T GREERER, 2AMKELRAURETH®RES
(A&
TR AHE BB R T

Tag

B4

Y

B

kKA

B B

MsgType=h

167

Security Type

03 ZFAa%
12 &%
14 SNEIEATIE

*C2

339

TradSesMode

PR N

1= A 4R

2= BNUXZ

3= =& (EEx %)

*N1

336

TradingSessionID

A TR A
REBH 8 LT HE, ARG
RRMRWAE L, FAEUNEE
#.

*C8

393

TotNoRelatedSym

wAF R E CAEHEE

N8

R G

PLEA -
1. A7 & 8 AL 55
ZealHFEERTAT. HEREMERZ L S

2.

- 10 -



SHANGHAI STOCK

X B

EXCHANGE

3. &TWHAT

f& & A5 (TradingSessionID) 4 8 L 7/ &, AREMETHINE L, TEAXNEAZS., 2T

BAMREXAETFIEFER M HAWT:

SecurityType = 01"
% 11r ‘SFRoTETI B ANHE FFED,
TERINETHATRZHE (& F ERT)
‘B’ ARR 2 T 7 AT H T 1A
%21 VETFHES TN ERTST, RERO
%3 fr TERARETHTRE RS, KERLO
%4 fr VERLETIATRE RS, RERRO
Security Type = 02
%11 ‘S’ RN B I EE (TR
TR T T R 7 # B (& R
‘B’ RN T 7 40T R 1A
%21 VRTMRFI T HRE ST NMERTS, KRERRO
%3 VETHRTIATERATARE, KHHEO
SecurityType = 03
C ‘SRR GEENF T EAHE TFFED
TERINGeLFFHATRZHE (& FEAKT)
‘ERANGe F AT H A
F2f | PRRESLETHFEESERERRE, RLEERO
&3 TERGeYFTHREESENERTS, KERLO
Bafe | RFERTRATHCEATES, KA TR0
FSAL TETHBERMERZTEATAAS, KAFTHRO
SecurityType = 12°

! Security Type = 01
2 SecurityType = 12

i, LETHAERE. 2. A0 H. 2TWHEE LETIRELK.
B, RETHCEFAERAFLAFABY,
- 11 -




Wt b A T S

JSHANGHAI STOCK EXCHANGE

PAS A

%11 ‘SR AT B B # A (TR

‘TERARETIALT R ZHE (&R
‘B’ N AR T 7 AT R A 1A

2L TETNRETITHRESTNERTS, RERRO
%3 fr VERRFTIATEE RS, RERRO
F 4L VETNRFNF CIHEREFTER) TEERFS, RERO

&S5 TERTEFFFEY., G505 (RTEFRITER TEERTS, K4
REL0
Security Type = 14
1A% 8| A
fr
242 THKRBER (MsgType=W)

A & 2 B T RH R

B UuHE.
HEAB AT
Tag B4 SR WH R
VA ASES Y | MsgType=W

167 Security Type Y |EHKA *C2
01 RE. £4 . A is
474
02 47 & &
03 %A%
12 fis
14 SNERATIE

THRRREERATRAAILR T RATE, RIF2AHAELZ T2 ERBELULETEL L

- 12 -

Z5REHEZ P LHERBE, VSSTERSAE/HEHE, THE



R AT A A
339 TradSesMode Y | RZEXGHER *N1
1= RGN
2= BURZ
3= & (E¥XH)
75 TradeDate Y | RZH#H YYYYMMDD *N8
779 LastUpdateTime N | &# EH AT E HHMMSSsss | *N9
1500 | MDStreamID Y | TEEA *C5
43 SecuritylD Y | Fa R C8
55 Symbol N | P& % C8
140 PrevClosePx N | Bl & N14(5)
387 Total VolumeTraded N | RRX#HE N16
8503 | NumTrades N | RXEH N16
8504 | TotalValueTraded N | &KX 4 # N17(2)
268 NoMDEntries Y | fTREAEANEK NS

- 13 -
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SHANGHAI STOCK EXCHANGE

PAS A

2> | 269 MDEntryType Y

1T & B %7

0= A4 (270, 271, 290)
1=3H M (270, 271, 290)
2=REM (270)

3= #(270)

4=4FF A (270)
S=4 W H A (2700
6==44H M (270)

T=% H&E kXM (270)
8= H &Kkt (270)
v=IOPV (270)

w=H] — H IOPV (270)
X=FN &5 F M % B E LT
4 & (270, 271)
z1=FE H & & (270)
2=K#F4a4E 27D

C2

> 270 | MDEntryPx N

&

N14(5)

N7

271 MDEntrySize

HE

N12

=2 | 290 MDEntryPositi

onNo

o

N2

8538 | TradingPhaseCode N

P R A

*C8

FroEH 8

LA
FEREARXRAEZTBEARHEN, THEZE, KER 0; HEFEREELIHIBARTAEH,

1.

2.

B8 A{E, %0 N10 81 9999999999,

1T £ A|(MDStreamID) X £ B F & 4n T

SecurityType MDStreamID P EA
01 MDO001 TEH K

- 14 -
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SHANGHAI STOCK EXCHANGE

PAS A

MD002 BE (A, BR) (7%
MD003 ke
MD004 HE&KFH (4 % REITs)

02 MD301 A K=
MD101 Bl 5 TR AT 7=

» MD102 # 5 B =AM

12 MD201 fit 7 K 7= i

14 MDEO] IOPV

4 SecurityType=14 H MDStreamID=MDEO01 i, PrevClosePx FEUX % . TotalVolumeTraded & %X # £ .

NumTrades &35 %2 %% . TotalValueTraded &% 4 % F B EE A 0, TradingPhaseCode 7 &k A FUE #

H¥

3. MEEEMWALT:

a) FEiE. 2B, BRBRAIET, HtbAARTT
b) FEHHY R XK 2 (TradeVolume) & 5 5 it HAT N AE R X Z 8 &, REEH R ZHE £ E 100 X,

REEBH X ZHEEME T TEHI; BHAR LA

HeBHWXHZHEEELLE 100 4,

(Total ValueTraded) 4 % 5 i+ B A8 i 38 $ #Y iR 52 4 47 ;

) ERFEBEESRXBKELM, REAK, £&. A% REITs 4, fr5EHENTTER, #

e H B B ALK

d) MTHFETH, RXeTAFERRNNERE* W EA; S TREAR, ARSFAFE

RN B E* 107 B A, T RFEXEW, REX42F N 100* R X HE*10,

4. LB YrB B AR A (TradingPhaseCode) 1 8 (L F/F 8, AREFMRTFENE X, TEXNEZ®K, %

FERAEGRGXETRATEERA AL T:

SecurityType = 01, MDStreamID= MDO001

2 A= (TE)

SecurityType = 01, MDStreamID= MD002, MD003, MD004

S BEREAFAFFXEGRF &

- 15 -
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SHANGHAI STOCK EXCHANGE

%11

‘SERTBE FFHED B &
‘CHRTTHESFENHE

TR ESER 7B

‘B’ &N A T BB

PRI 1R
‘METRIIKRER 7B B (P EEFEM)
NETATAIRER 7 B HT B (B W)
MM SN & E R

%21

‘OCRTIFEREATEER S

VETRMFERTEEX S
EFGRANFHELFEMN . EEX G, WHEAFEN. B (HFELEM
RERER DU, EFRENER, B (FEXZEAT) REHEHNO,
HATEREZTRATHHEET E¥ X ZRE.

‘KoK LT
‘VERIEET

%4

‘0 FON BT i T R BN B R HATHIT A
U FOR I o A AT BCR] B AT T AR
REXZHBAR, EERZHBETK

SecurityType = 02, MDStreamID= MD301

- 16 -
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SHANGHAI STOCK EXCHANGE

PAS A

%11

‘SERFEH FHE) HE
‘CERTEAFENHE

T RRESEL S

BT

B R B

v FIR I T

P R B2 A

‘U R A AT

M FR IR E A T (B A )
NFR TR 5 W CF R 5 W)

%21

0RTARE LN
VRS

(e, FHEZH)

% 3 fr

‘07 A IR T &

VERIRE & T 6
27N IRl 32 41T 6
VEONIRF ZH I 4. &I A

‘@ FOR IR ENTT
SHRFRFAINT A4, & 7T 6

‘O RRRFINT 4. ZHIT6
THRIARFEINT . ZET . &L

% 41

0 FON LT i LR BN B R HATHIT W A
U FOR I G A AR B B AT HTT AR
RAERZ B BAR, EEXZHBELK

SecurityType = 03, MDStreamID= MD101

- 17 -
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SHANGHA|I STOCK EXCHANGE

%1

%1

-

‘SRABH GFHED BHE
‘CRTEEFEMEHE
TERTEEX Z B

‘B’ & A T BB
‘PERTNFE

TRABH (FHED BHE
NETEFTREHE

‘H AT ESER 78 B

‘D’ &N A TR
‘PRI

‘SERTEF (FFHAD B
CERTFEEEFMEE
‘TRTEZEZ ZHE

‘E’ & 7% H A B
‘PR T 1E R

%2

OCRFUF AT EER

VRIS ET]EER S

EFEHNTEEETN. EERFZRAHEN U, EF BHENEFRRIH
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a)

b)

d)

g)

h)

THEAERAN 0 H 1 B, RFZFE AL ZHEMM, A MDEntryPx. MDEntrySize.
MDEntryPositionNo 44l & 7~ 3% s2 44 . # & A4 LF 5, MDEntryPositionNo A 0 JF 451t 4K ;
T4 E %5 % w Bt, MDEntryPx £r#4 T-1 H Y& A %] IOPV4, 4 B Y4 MDStreamID=
MDO004 A H & X, % MDStreamID= MDEO1 B L& X; 1714 B %7 % v &, MDEntryPx &7~
#4 1I0PV°, b4 B X4 MDStreamID=MDO004 5, MDEO1 B & & X;

TIEX B XA A x B, MDEntryPx & #1455 % 4% . MDEntrySize F & &M E, N4
MDStreamID=MD301 B % & X ;

THAHBE X3 % 22 #f, MDEntrySize k "IN AN EFLE, EMLE(K), L
MDStreamID=MD301 B % & X ;

HEMATEAE %5, ¥R MDEntryPx Xon A M E, EMFELEL

EEAFNEBEA, YWEANNF YR ZHNF RN YENUFESENE, TREEETNES
HERHAENRENE. ANELIE—ELE— N TERATHANENCREE. " L84
TEAARZANE T ENRLCREE. FRE-ATELAAHZANZ T ENRLCEE;

X HIA = & (MDStreamID=MD301), 4-H % I EAACR A& U (clprO3MMDD.txt) 45
TRo

X 5 5 B R M AEAT I (MDStreamID=MD102) (X4 HR &1, E—#H &, Z—HEFTRE L L+,
F—HERTLHWARBRRE ENFRERE, K8 LT LA ARKRH ZE FREREG

4 A ETF &%, WFEAR. ZFERMON, TEX. ZFETERRGRELRE,

S A ETF =&, WFEAM. ZFEMON, TEX. 4 ETF A4 X F—Publish CFXFHO—/PublishlOPVFlag—CMEHO—F
B (RBEEFEZLAIOPV) BUEN 1 i, FEAXEF R IOPV #; % ETF A4 X Publish-CFXT #—/PublishlOPVFlag
XML BO-FEBEN 08, WFBREZHRO0, LEX;
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SHANGHAI STOCK EXCHANGE

3 Xtk

B (1S120 L8 %25 5% Fr 4T W % BINARY HIEHE O HL) H Rk EY,
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SHANGHAI STOCK EXCHANGE

4 BRTE

Bl (1S120 E¥&1E #3555 Fr4T & P % BINARY BE# O M) TR LTHEET,
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SHANGHAI STOCK EXCHANGE

5 it

FPEERR G AIEZH SRR, RE LFIEHRGHHEH T, ETECRANAT
BRARRATHMBE L E®.

AXEmELRY, BXEFLRERERRCIHEELR, FIBH . XA XHE E[H#IT
FEER N, ¥R TR R S L E AT R

H,FHifF: tech support@sse.com.cn

R % iE: 4008888400-2

W 354k : https://www.sse.com.cn/ - R ZH A XHEKX

WA FPETEAFXEAEE 528 F EXABAATAEARF KL

- 22 -



@J‘-&‘E?‘%—K%“{ oA R

SHANGHAI STOCK EXCHANGE

Mx— HERKEA

DA A7 B A B A oy AT BR
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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