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RejectText char[32]
BEEFEENERE (mH) .
PR ESE
E:

1. VSS NE N EFREME, BEAMERZEEFR, BERHITLENREHTECHETA. L
RIEHE A E, EUMREER, BTRRABEETEHIE, # 6 FHEHMEH 0 P EEEERS, It
&3 EHEEHR

2, BYWEREREABEET AT 200 £.

3. L2l ResendStatus=2 Y & % f & A, # IV TREMBEER LRELF R,

4, FTEBFHR, FREAUFBHEZSY,, HEREFBHEAO,

25 MAWEE

25,1 NAMEBERARE
1. FELEBXBRLZFEATEEEN, FHESKE, KHEE 0, FEFEHELIAZEKAFAMN,
B A{H, 0 N10 Bl 9999999999;

2. AT1E £ B|(MDStreamID) % £ 7 & 5 EL tn T

SecurityType MDStreamID . BR
MDO001 K
1
MD002 BZE (A, B (7 &%

-10 -



%%L%@%ﬁigﬁﬁ AR R

SHANGHAI STOCK EXCHANGE

MD003 ke
MD004 E 4 KPR (4% REITs)
2 MD301 HAE = &
MD101 & 7 TR AT 7=
’ MD102 # e EE M
12 MD201 it 7 G T ok 28 R BRAT 1L
MD210 it 3 T BT A 22 e BRAT 182
MD211 HERNMZEZHTE
MD212 FERMZLEZRATE
MD213 AABRHFREELZFHATE
v MD214 W B R R R R AT
MD215 ZHEBENERELELERATE
MD216 ®ERELRATE
MD217 o 7 A TU B ok 20 8 28 i AT 18
14 MDEO] IOPV

3. MEEEMRHALT:

a) FaEfiE. 2FEM, RBRAYETH, EBEHARTT. FAH, ¥ THEER=FEWR,
PR T RN E YR E, B A%, T SecurityType 4 13 & EATIE, HMR7EN
T2 A M BT 4 7= & £ Al {2 B XU (products_yyyymmdd.xml) 5 9% 7= & B 4 77 X H o

b) 8% K HE (TradeVolume) A 5 5 it HAE N X Z % 8, REFRSE L ZH 2 £ 100 &,
EeEHNXZHELME 100 B, HAEENIZEELEME T TEA: EHAX LA
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1
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ERR AT AT H T
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SecurityType = 124

F1fr ST R AT EHHE (FHED
T RRME LT TR B HE (b )
B3R R 4T 5 4L T T 1

F2fr VRTIRFETITEREENERTES, RERRO

F 3L VEINRATIATELE RS, KRERBO

Fafr VRTAFAF CTHFEIFATER) THREEFRTS, RERRO

5 VRTHFFRFAEE. fAEAF (RTHERIFATER THEERTS, REFRRO

SecurityType = 13°
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BT % 44 T A 1A

2 TEX
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% 4L VETRRAENE (THG ATELERIEE, RERRO
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SecurityType = 14

Y

BIf-F 8L | 254
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Vo MsgType=M102
SecurityType IEHKA uint8

1= BZE. £2. BHEAGHFTH

2= 174 d

3=Fel%

12= i (IEE AR

13= fi% (FEER

14= ShE0RATIE
TradSesMode R HRZER uint8

1= FZMA
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3= 8% (E¥X%)
TradeDate 2% H# YYYYMMDD uint32, N§
LastUpdateTime B T E AT []] HHMMSSsss uint32, N9
MDStreamID TE XA char(5]
SecuritylD 7= i A char[8]
Symbol 7 b R char[8]
PreClosePx HE i £ uint64, N13(5)
TotalVolumeTraded R & uint64, N16
NumTrades R EH uint64, N16
Total ValueTraded o uint64, N16(2)
TradingPhaseCode SE BT B BT R char[8]
ExtendFields ¥ RFE
PrIEH RSB

R

1. % SecurityType = 14 H MDStreamID =MDEO01 A, PreClosePx FEUf# . TotalVolumeTraded fx % 4 & .

NumTrades &% £ %1 . TotalValueTraded ik 35 4 &1 F B HU{E % 0, TradingPhaseCode 5Z B [ B K A7 & Bl
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CRTFAEEEFEMEE

TERTEERL Z B

‘B’ RN ] TR B

PRI R

‘M RTIIRER 7 BB B (60
NRTATIARERZ EW B (B ERm ERT)
‘UERTREE ST

%2 fr

‘0RO AT IEE R 5
PTHRFMFERTEFERX T
EFGHNTHEEGRN. EER L. KEELTEN. B (EFEEEN) RAHERY
U, AFRHENERE. B (FEXZEAT) RSHELN 0, HATERREZ” & AT
B LT E¥ R KA,

%31

‘0 FTRAR LT
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ORI 6 T R B XA ATH T £ W 4
VU ROR I 6 e AR BT B A ATHT T £ W 4R
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‘SR EF (FFHED B

‘CERTE ST

TRTEER ZHE

‘B’ A B

‘B’ R H] TR B

VR M

‘P& I BHE R

URTRAEE SN
MR G (T EEFN
‘NERATREX ZWHEW (FEXHERT)

E 2

0T
SR LT

(TN, FEZH)

0 R IRHITF

TR &R T 4

2 R IR FF
VETRAZEF &, ERF ¢
CERTFRAFINF &

R SN USROS £ 0
CRTRHENT 6. RUF ¢
TERERHEAT &, ZUF 6. £RF 4

% 4 fr

O RN AR SRR BT R X ATHT R WA

VORI i AR BT B B ATHNOT R A

RERZHEAK, EFRZHBELK
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%1z

%1 fr

%11

‘SRTBH TR HE
‘CRTEETNE
TR EER 5 B

‘B’ R OT ] T AT B
‘PERTIE

‘PRAEH GrHED B
AR & TR A B

H RN E SR 5 BB
‘D’ H 7 B B
‘PR E RS

‘SkRAED GFHED B
‘CHRTITHE TN
TR EER T B

“E’ &R H T R B
‘PPRIT T MR

CRFHFBTTER LS

TRRWFETER XS
EFRENFEESEN . BEXHREREA T, £ BRNERREHESC, B
TR RS R AR RS T ER RS RA.

3

‘O&kTALETW
‘IEIREET

% 4 fr

ORI 6 T LR BT B B AT R IT 2 W 4R
VU ROR I 6 AR BT S B ATRTIT R W AR
REXZHBEAR, EERXTHELK.

1
[N
oo

1



s A i 5 B
%1 fr TENX
%04 R Y AT EHR A

VR LR AL TERRA

SecurityType = 14, MDStreamID= MDEO01

FI-F8M | 25K

R

253.1 HHATHRES BT R
B4 Pt A KA

NoMDEntries THE&FENK uint16, N5

> MDEntryType THE4 B kA char[2]
3=FHT I
4=4TF EE K
S5=4 T
7= & 36 4
8= K45 #

> MDEntryPx 6 40 2 AL uint64, N13(5)

R

1. & T MDStreamID=MDO001 &,
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PR XA

2532 fTIEHRBT BFE

B4

B

)

NoMDEntries

{74 B

uint16, N5

> MDEntryType

THEFE KA
0=% A\

1=52
2=5 H RN
4=4-TF F
S=4- U E A
6="=4 4 B
7=3% H & & &M
8= 4 H i Ak & it
9=24 H & #H
v=IOPV

[
H

4

w=#l — H I0PV
x=HASEMERENTREE
z1=FF H £ &1

2=R¥FLE

z3=HE H g2 A M

char[2]

> MDEntryPx 4 uint64, N13(5)
> MDEntrySize HE uint64, N12
EEFEFET, N EMFNZEN
-> MDEntryPositionNo B B uint8, N2
WA

’

2. THEABEERAA O 1 B, K- ZELEHANFELHEMML, MK MDEntryPx. MDEntrySize .

1. & AT MDStreamID=MD002, MD003. MD004, MD101, MD102. MD301, MD201, MDEO1., MD210
ing

MDEntryPositionNo 4 5l & 7~ 3 244 . #E A4 L7 5, MDEntryPositionNo A 0 FF 4511 4K ;
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3.

10.

11.

T4 EXA N w B, MDEntryPx & 7#4 T-1 HU &R Z IOPVS, #IEAZ L E i H4 L

Ly AT & 4 B K 5| 4 v Bt , MDEntryPx
FoE4 IOPV’, M4 HXUY MDStreamID= MP004-5t- MDEOl B & X, ZFHB 0 HLE X;
THEH&BEXRA A x B, MDEntryPx & 731 A 5% i # . MDEntrySize X EML R &, WY

MDStreamID=MD301 B # & X ;

1T 4 B K7 4 22 Bf, MDEntrySize & T~ &4 & F o4&, EM2(5K), X % MDStreamID=MD301
AR

THE4 B X% N 9 B, MDEntryPx &£t #3F LB AKX S HRZHMN; THEFEXRAY 23 B,
MDEntryPx # 7~ {5t # 3 VG B2 B 52 9 BE Ak 38 3474015

HEMWATIE S H %5, #3#i MDEntryPx &R AE, ERFELEX;

EEEFNHBEN, YT NN L EN TR YEUTESENE, WREEEGENELTE
BHOENRENE. FAEXE— e - Y THLAAHZNENLEE. ¥ X8 - ATHELH
AT T EMACRE, BN THRFHANZ T EWURLCEE;

Xt HAA = & (MDStreamID=MD301), 4 H % & 3 i B0l & 4 U (clprO3MMDD.txt) #8758 .
X 4 5 B Z M ATE (MDStreamID=MD102) (X4 H &, T—%H 2. T—HEAE L. £F,
I—HERTUHNRARKMEINFREFL, T—HERT S AAKH ZEF RERE

X 5 2 4 T BL Ak 20 b FRAT 1 (MDStreamID=MD210) ¥ B F B B &8 & . AT &, A k#
o YHRERZMN . Y HREEARLMN . L H AN HRZHNE RN, HRIAGHFELER
BE (B EE R, R R EERARE L) K T EahT B P ol S0 T 0 e =
WEE R ICE A R EN, FRERFRETHELRRALSH .

AT F A0 3 REITs, T4 HRZHN. BH RN S RENEE, E5RENSE X
JSL VG R ik ZAT 16 3 S5 S

254 ZBEATHEWHE (MsgType=M201)
BEMBOHEZEZRTEMZEERZATE, WHZBRZENIFE - NMEEBRT LE,
Bl — M E AR R R F AR L R H RV BIL RS (ApplSegNum) 4 —# 4% 5, VSS &

6 Ay 3t ETR pe . W sy G ERE QEE 2 B AR W Ay e b S S A
T =T HETy O T T z 3T AR T 7 7 T T T ANV 7S

THAMETF =&, RFEARK. ZFEBRO0N, TEX. % ETF /A4 X PublishlOPVFlag ¥ & (2% FE % # IOPV) BHA
AL, WFEAXM&E IOPV E; 4 ETF A4 X # PublishlOPVFlag FEBUE A 0 i, WFEELH0, TEX;
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BAREFTNESEAWEZELEZQ, FETLTCP AR LARERIFR.
HEBAWT:

B4 W KA
VIS MsgType=M201
SecurityType EHER uint8

13= fitzr (FEE AR

ChannelNO Wil = unit16, N4
ApplSegNum HEILES, A1 I8t uint64, N18
MDStreamID TEZEA char[5]
SecuritylD 7= i A char([8]

TransactTime TR AT &£ BT []: HHMMSSsss | uint32,N9

KA char[1]
MNTEEL:

0= FHEHLITE

4= fillx ZHIT £

NTEERK:

F= &z

FEFILE R BN, 0w IR E R
Price HE G A% M BR 26T £ 6, A 0; uint64,N13(5)
&2 kR BT RN R A
FREFFNETEREE, 0B mEHRE K
OrderQty HE &S MMk ZHAT 0, N4 0; uint64,N15(3)
RE R FRRRLEKE
ExtendFields §ETFE

FroE B E

ExecType
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SRR A
2541 REZHATRY RFE
B4 Bt A KA
SE 277 1] char[1]
Side 1= 3%
2= %
¥ RS, MkZIE R TEMEBITE | char[18]
QuotelD X
Wil 2 %5
WM F X755 A KA
MemberID \ \ char[12]
R RTEEESL, HE
WM 7 R —FLE K P
TraderCode \ \ char[12]
R RTEEESL, HE
BE LB
FullAmountTrade 1= =& uint8, N1
2= %
HEH A
SettlType 1= BH45H uint8, N1
2= RTGS
- FEWA (%), wERFREFTIT
ContractMultiplier uint32,N5(2)
B, #0
i HR (KD, xR AREFNFE, &
ExpirationDays uint16,N3
0
3 A, RAAREFRTFE, &
TotalValueTraded R, mEARTAEENFER, & WGANT6)
0
ETEER
ERIFREXE 1 SEENTET.
BasketID ‘ char[16]
WigE 1, 2, SEETF, &
“1100100000000000”
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SRR A

InvestorName K H 4 char[32]
5% 3% W AR K A
1= ®EML

BidTransType ‘ uint8, N1
2= FEEFR
3= B RPN F R
7% 3K AR T 3
1= B—FKFAT

BidExecInstType uint8, N1
2= ZERE—NAEFRF
3= ZERSENKTAT

ExpireDate #XHE: YYYYMMDD uint32,N8
BLA B AR T B 3T 4 5 (B S5E X 3 4R

SecondaryOrderID char[18]
%)

MinQty mRARHE, TH uint64,N12

FHEERITERT EFBE SV SN ARSI T &, Ml Z 45T 28X Side. QuotelD.,
MemberID #7 TraderCode & 2% (H A 5 B3 T & 30D

MDStreamID MD211 | MD212 MD213 | MD214 | MD215 MD2168
B4 WE | R A& | BUE | ZF7E | #FE 7t 3% R
wA | W W | MER | MEW | WY Ha | #aRe

Side [ [ [ ] [ [ [ L L
QuotelD [ [ [ o [ [ L L
MemberID o [ ] [ [ ] [ ] [ o o
TraderCode o [ L [ [ [ [ [
FullAmountTrade o [ ]
Settl Type o [ ] [ ] [ [
ExpireDate [
ContractMultiplier [ ]
ExpirationDays [ [

8 % F &4 75 AR BidTransType FEHH#HTX 4.
S WEATHEE— KT F M.
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Total ValueTraded [ [
BasketID ®
InvestorName | J
BidTransType ® ® ®
BidExeclInstType o [
SecondaryOrderID o
MinQty?*° [ [
2542 RERZATRY BRFE
B4 W KA
. E T #2 %5 (QuotelD)
BidApplSeqNum char[18]
To A R 2= 4E B 2
EHIT# 4% 5 (QuotelD)
OfferApplSeqNum RATRHET (Quote char[ 18]
To A R Zs 48 B3 2
TotalValueTraded B A uint64,N16(2)
R TR

0= LR &R (FE)
1= #REMM mEHRK
2= FERHEM REFERK
TradeMethod 3= WM AR uint8,N2
6= B RX (&&HEH)
T=FEKE—EEAR

10= ZX L ERE—NEERR
1= %X LERLZENEEAK

WRERTHEESERFR (FE-NBRSENE T,
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MarginPrice

B A

RERATHEES EHAR

uint64,N13(5)
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3 XHEK

AP @ TEN R BEROITERMEASE X EQLE:
X4 #R

csiYYYYMMDD. txt e B AT T UM
reff03MMDD. txt A fE B X
reff0302YYYYMMDD.xml AR R E Z R
trdses04.txt 7B Y 1 2 5 B SRR A
mktdt04.txt AT 1F XM
mktdth.txt B # H 1T & Xt
mktdt06.txt £ AT M
cpxx0201MMDD.txt o fE RS Z RAE —#K
cpxx0202MMDD. txt o fE RS ZRAE ZHK
fiyYYYYMMDD.txt 7= o 4 28 A AR
tpxxxxhhmmss. txt B RN

ztxxxxhhmmss.txt

i 27 5 A7 R U1

products_yyyymmdd.xml

W% 7= & A s A U

bondmbrs yyyymmdd.xml

RAERZ 55 AR X1

bondtrdrs yyyymmdd.xml

iR 5 e B XM

reff04MMDD.txt B % 18 A Al B
exra04MMDD.txt B S AL E
zxjcMMDD.txt B IR E /N £ X

AR B AFEARBERELATEFETHSEZEONERAS.
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4 FHRATHE
BRT, AP o AR AT 6 P K 4 K A SRR A S AT AR L
® AR V5ATH
AHRBIEE DA SE CGRIER X 5 AT Binary TH 2R H DD, X4 L5t 4
B EREERESH (LR GRATER XA P MEENET).

-28 -



%%L%%%i%ﬁ I

SHANGHAI STOCK EXCHANGE

Ja 1t

FEIEHER G A EA IR, RE LBIERR G HEE T, EMELADAT
BRARRATHMBELE®.

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

HLFHl#F: tech support@sse.com.cn

R % iE: 4008888400-2

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

WA FPETEAFXEAEE 528 F EXABAATAEARF KL
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ff s —. SRR CHRHER O
PLTR 1 F AR A el (XA B

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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