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1 3l
FEIE AR G AT IE M < EHE DA B4 BINARY 5 STEP &, A% E/N4 STEP

BREEOAT (F_8), ANTERNXTERXE (F=%) M LTE (FHE) #7 -

WILH, BS54 46 (LBEAXZITENARAEI RED T LEE) —HEA.
KR KA NARERHENES STEP HEHEIMTEEN AR, TUEHSE,

11 &WHEX
4 & X
Market Data GateWay
MDGW p N
TR X
VSS Vendor Suﬁpied S‘ystem
RAPATRARAS

STEP Securities Trading Exchange Protocol

2R R 7 B KX
FIX Financical Information Exchange

& RRE BB
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2 STEP SLEHATIE
AEWMATHSEHEEERFTFATE RS, BT STEP BN LIGIERRZ AT
71 Pl 2 MDGW HEAT AT 18 #148 1£ o 09 AL ] Ao A X B4 X A Ao

2.1 &EMF
FFPATE A% (VSS) 3L TCP A A EWATIEM X (MDGW) X HeymAATHE, 2iEHH
HE (BREX STEP 21F EE O HE).

REREEWT:
VSS MDGW
TcPiEsE FRITCPER - | zmes
BoER BFHEE(MsgType=A) R
< EFRAMMsgType=5) BRUNE
BRI (MsgType=A)
Lk LEEER(MsgType=0) N
- EEER(MsgType=0) CBUIRRL
—— {FEERABER. (MsgType=W) iR
FEE SIS - BETEHER (MsgType=UB001)
FHER(MsgType=5) el (i

A

STEP X EE (L £HHEA)
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VSS MDGW
TCP&E BN TCPiEE N EiEES
BHE(MsgT =A
BaER EFRER(MsgType=A) R

BEREM(MsgType=5) ERLE

A

BRI (MsgType=A)

OEEBE(MsgType=0)

BB N
P OBEER(MsgType=0) BRI
e _
« BETEER(MsgType=UB001) BfELE
P HIEHE (MsgType=UA002)
e _
BigER THHiH (Mngype 5) R

FHiER(MsgType=5)

A

STEP YU XEE (EFBA)

211 HREFF

2 1R WOR & R A 2 B — AV B 7 T MsgSeqNum R PE — 1Rl & 5 R G &
— I E %P — )75 (Nxtln, NxtOut), Nxtln & T — MM ZE BN B HEF5, NxtOut &
AT AMHEELAFST. HEFF—REGR2ELRT N 1 e, AEN A ELIR T ESH
¥, HEZAETELHE R,

212 LiER4A
MDGW 5 VSS z [a £ #3548 £ B wy, BEEm LA aBENH P WS FiL.

213 EBEVTELE
BNMTELEHNRZLIIH, F— VSS E— AKX G HAWSZ A BEZHEAALEHATES
i«%o
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EIFHAEALTASR: HTTCP 5. A%, AASRET:

1. TCP % %
VSS 5 MDGW # 7 TCP #if\# &, H+ MDGW £ R %%, VSS 135 & #2 % #,
2. Bx

VSS X XM —MNHE MM ZEFHRE . R VSS BF i, N MDGW % #% — A& FH
BAEA R, 4R VSS B F k&, MDGW NI & % — A& % K7 By i 8 UH & /5 &1 VSS £ 3
KM EH., VSS MM Y E| MDGW B & F I B Z B 4 i & 2 H M E R

WRERZRETENET 55 AFE 830 Al T AATHEMXE R, B AT WATHEZEWMIE

214 fTREERAS
ERRAEMATEREZ G, MDGW # 1 VSS X #THEHEHA . THEHKEHIEKE
“RLAVHETTF AR  MDGW HE X AT EFREHES X ESL, RETHHEXRERL.

215 XRTFE&E

TELENER X ARB T EENF LML EEHEE T K. MDGW F1 VSS ¥ UL
HRZEHHEE, BUTFEEFEHBEAEANE, wRBIT LR (—&H 55 BAK
BN A EEEEREE, BN A AR EN XA EE,

2.1.6 Bk

FHRAAERELFNE RN EHLEORELE, BEOBEETURETESIEN
WA . LBk B g B K B R B HeartBtint 38,44 % .

R A& EAAFEE G, T B E HT X E Bk PRt A & . 4 B VSS 3T 2 4 HeartBtint
6 = B EE A Bl MDGW X EMEMEE, WATE 2 ERA N TRFERE, VSSTEEHZ

TATHERE

217 fTERXEFARATELSENERL
EUT Mg E (BFEEFRT) T, MDGW £ £51x TS 1E:
1. VSS 5 MDGW % TCP ##z 5, #HiIfEr|a (—# K 5 ) kL ZEHETHKE
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2. VSS EEF AWMz fm, KitE A %7 TCP & #;

3. VSS £E4Z fa, KEFEF %7 TCP # #;

4, MDGW 55X ZHTATHE N EERF;

5. VSS #nk KA MDGW % # B3 4E, F3 MDGW WAL JE By £ & 1% 78 B A8 T 45 2 [
18,
22 WMUNE

FA STEP HAEHMHAK, HEKMHERAK, HERAKEN 8K FT.

221 FEHH

KA 0T
%3 YA
CX REZFEAENXK, CX RELFHENRAKE, Kb

X ARKTENET, flinCERERAKEN S X AR; L&
AKEATEGKERTUSAEH . F 45 &5 GBK 44,
NX REZFEABABME, NXREZFHEHER, X hizE

A B AKE: NX(Y)REZFHE AT L8, X KRZFH
EHERAKE, Y RENGEHK, X BF KA, ik

BH =S AT XY-1 00, MH L HEFAHEITY (L,

Boolean Cl, REZFHENEHFRE, BRRELY H#EN; Y

%K Yes/True, ‘N’ 7~ No/False

Al FREAFwa*EBENAEERE, TUARAKE.

E2: BRAFARH, HEERATIEEFRESTEP MAFHH ERE.

222 STEP &k
FAowEREAEEME —AHEK, ZHELKEAHERE, HEAKE, HEFT.

RIETT . T R R R A R R

HEKBRIT:

Tag B4 NF P (A
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8 | BeginString Y | B#E, EEAFIXTLICEEANE — ) Cl16

9 | BodyLength Y | HEEKEGHEWE =B N9
35 | MsgType Y |HERABCHEE =18 Cl6
49 | SenderCompID Y | K% AFRE C32
56 | TargetComplD Y | #k ARG C32
34 | MsgSeqNum Y |HEFF NI18
43 | PossDupFlag N | SEETRELRTS Boolean
97 | PossResend N | NAEYRELASE Boolean
52 | SendingTime Y | K#EfE, #X: YYYYMMDD-HH:mm:SS.sss | *C21

347 | MessageEncoding | N | F/&mA KA 7 X, EEH GBK Cl6

WA -

1 BHEATIRASHEESATE R EEHZZEATHE A, SendingTime 2 5 Ffr bt [4] .

223 STEP AR
B ANLEREAEEHE —MEER, FULKILE, BERTATLRE M EE, G4H 3
FL B A I Fo fE
HE R T
Tag| B4 |X4F WA KA
10 | CheckSum | Y | &HAn, J¥E M &AH | *C3

224 STEP WA TEHM

STEP H R T BME I A A 7 ERIE: HEKK EfA Jo 1 8y 50 9iE o

HEKE &V BodyLength 3k &°x, LU & 270 EZ F IR BodyLength Bz 5. E
F A BB SLT CheckSum 5 (‘10=") HILH A F 2 4 <SOH>Z 8 By F /4 sk il o

R fn BN F RN ZHEENE R L Q=W AN, —HMBREEERR A
B 10="Z AR = 4, #RJ5 % 256 BT B # 4

RBFBETHEHER—A. TERBAHRGET S E M F—HERR A,
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23 SEHA
EHEBEEEUTETFTUNE, HEXSEHEEA,

A
&

23.1

BN AT E R TEH E .

B ZH B (MsgType=A)

BRHENEETERET M VSS X EH % —1-HE& . MDGW R{EHBERWEX T, T
2MEA BRI RT

HeartBtint 32 & 5k 15 < L Bk vH S By R AR 14 (A fg, MM EAAT OV ESK. VSSHFEAE
FH B N T B0 B A ] [B] [, MDGW 7£ [B] % & 5% V8 & if 3E [El By HeartBtint 32 18 4 1 B /5
B B B 2] TR R

BEREREEBALT:

Tag B4 Do Pt B kA
&
P L Y | MsgType = A
98 | EncryptMethod Y | mEAE, BEHNO N8
108 | HeartBtInt Y | oBkEfE, B4 A N8
141 | ResetSeqNumFlag N | RAFZEEN 1 FIC GEXREBTEY) | Boolean
789 | NextExpectedMsgSeqNum | N BRTHERENT —FHEFT GRRHA N18
Sb3E1)
553 | Username N | AFg (FE) C32
554 | Password XA (FE) C32
1137 | DefaultApplVerID Y | RR2IEFHEF N FIX HEHEERA. | C8
TAXYRWATEAAME, BEEAI
1407 | DefaultApplExtID N KRR 418 EF\@U%] FIFIX V4 E{\[ETagllﬁ A N8
LIS EYT RE. X T AW REATERA
e, BHEEN24
1408 | DefaultCstmApplVerID N AR ET, FIX HEWGE 8 =LA MR C32
A, AANRE A Aftag 1137 + tag 1407 By —F
KK, BEPVRA, wSTEP1.20 SH_0.30
HRORIH B Y
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HEHHBEZRXRBANMIBERXELLLWHEE . REEHHEREMBT T &8, —#HANIEE
W I IT
HEBERFTERLEHBREZE AR EBEMHE L,
EHHEAA T
Tag B4 Doy PLHA il
RO B Y | Msglype =5
1409 | SessionStatus | N | Logout A 84 2 3% 4k &5 N4
0 E®EH
[1-9991 —HFEREH, EETUKE
[1000-9999] ™ E & W EH, EVUEMRE &
58 | Text N | X& C1024
PR ESE

233 NBKEE (MsgType=0)

O BRUH R T RS E B EOR I

3 AT — 77 A0 BREY ] B FR (B HeartBtint ki =) B 1] Py 3% 8 B 4K 8k % 3 k48
HRfR, FESE—DOHREEFLEH &, WRBERTE 2 BBk A [F f& K AR R BT
FH R, AL ANTERELIARE, TULRIKHE TCP £,

BRI B AR R T

Tag B4 RF HH XA
VR Y | MsgDype =0
112 | TestReqlD N | WE N TestRequest’l i i £ XBCHH | 032
B, WP @AEARR, RZWAZEER
T b % A0 Bl VH E B TestRequestVH B HY
PR LS Y

234 WRFERMBRE (MsgType=1)

MR IF K H B RE 5 ] X 7 A OB B MR E RE R ER R R EXN A HE F Tk &
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15 % B B9k o 3 7 A A MR E R AFRE (TestReqlD) By /0 Bk1E R2 &, MDGW T4 % 2 % 3%
HH B, (B2 EAE FIX ARG T e i VSS B R 1 K B .
MR FRKE EE AT

Tag B4 D P (A
PR S Y | MsgDhype =1

112 | TestReqlD N | MR E R AR S C32
FroEH &2 Y

235 EXRIFERMER (MsgType=2)
MDGW & i &Y 21E EWNEZIER, R AFEE FIX FRET| AR X125 5K 80 5,
MDGW # Y Bl E X FREE, ReHTFSERHEE (4.7) i,

ERIFRHEBALT:
Tag B4 B3 WA KA
VRS Y MsgType =2
7 | BeginSeqNo Y CIEVH R T 5 N18
16 | EndSeqNo Y ERHEFT N18
PRI B Y

236 S£EELEBR (MsgType=3)
LERTRE—L2HEE, BTHERT 2EEANT A GEE YA EZHEER, NIZA Y &TE
ERHEE . MDGW T4 3514 H 4 iEE%HEHE R,

REBEBHREANET:
Tag B4 RF WA XA
Pk T B S Y | MsgType =3
45 | RefSegNum Y | XERHREWFS, BIHELELNFS | N18
371 | RefTaglD N | HXBRBERET, HIHEIRN FIX K-S | N6
372 | RefMsgType N | 48 % 417 78 B 89 MsgType C16
373 | SessionRejectReason | N | £ EELEHE = N5
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58 | Text N | A&, $E4H)EFH#HE C1024
FrEEJE Y

237 FEHSERMER (MsgType=4)
FEERBAATEREWRT T —NEENHEEFS . 75 ERH AN MsgSeqNum #47/E
FIX PP ETUEREE HER A A2 E, ZFWEEEE N 1, MDGW F2 £ X HF 5
BYWWHAE, RAESFIXAFET %, 4 MDGW W | A P E £ &R, LFSERWEETLH
FL. 4 MDGW W2 Fl P F 5 ERHE, NEENEHEFE Nxtin= NewSeqNo.
FEERHEARLT:

Tag B4 RF W (A
PRk B Y | MsgType =4

123 | GapFillFlag N | &0 EA4 475 Boolean

36 | NewSegNo Y |HEEFE N18
PR B SE Y

24 NFEHE

241 MEAP (MsgType=UA001)
BEMEXFERER DN =ABEF 3 P RE-KOHK, wEE-ELTRELRE,
DU BT & B AT 0 Bk A 3T 3ss

Tag B4 P Pt BA (A
PR L Y MsgType=UA001
KA
167 SecurityType Y i *C2
13 fiis (IR AR
E =
10201 ChannelNO Y N4

100 = dEICHE ik X F AT
ZANE B R AT R A BT
1350 ApplLastSeqNum Y N18
xT

10205 EndOfChannel N B 4 AT K Boolean
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Y=ATHEHDE R
N=AT 1§ E 41 R & K

FroE 8 Y

242 EEHR (MsgType=UA002)

EEHEATIERT EEME THATEERE.

AT ERNFRERE (BRZEZEMTEHER), ENARBREGEL, APramLtizEfh
HE, REREMFIER, LA ER-HE" N AL EEFER, REEEHEFHEEZHLLE.
HRFEREFEEHNEE, HEELTREEE—NERHA, EREATKR; FELX
W, WEE-NEFHL, EHECRK. LHERANIF MO BEEEER, 4 KT
ENEHERE, EMERELELEEEEAK.

MTREATFEHETRIMERGRY LD AR T HHEEER, SREINHERITE
FEAMECERENRABBILETE, WHACLEWE R ZHE, b A7 HE R . S
HERBIDES>EE RN R A B RITE T+ (W E R &AM BITE5=100, AE TR S
=102) WHAATHAEER, N ELL L EFFERKEERNEE.

Tag B4 SAIR PtHA RH
S Y | MsgType=UA002

ik =

10201 ChannelNO Y . N4
100= FIEEAKXEZEEATE
EREE Pl

10077 ResendType Y N2
1= BEATIE
EERBHEILRT

1182 ApplBegSegNum Y N18
BEAT 0
EREERHRILERS
KB BUE AT ApplBegSeqgNum =, B (&

1183 ApplEndSegNum Y |0, Y¥MEHNOE, REZA2WHFERKE | NI8
AGHEER TR AHBILRT; NE
B BB A SE IR E ey A VH BIE R T .
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REEENEHEFHY, HEWT:
1= 2% 5% /&
2= 47Tk CH 218 KK IE AR R B

10076 ResendStatus N [3= LR N2
4= B H
5= MEEHEELT
99 = HAt

58 RejectText N RERREERE T C32
BEEHEENERE (WA .
PRI B

i

1. VSS NEFNEFAREHE, BEMERALERFER, FULERHKTLBEOREHTECKETA. S
BB B A, RNSRSERK. RTAAERSTENRE, BEFHAMELR U P HEBERKERS, 5
B EFREEIAK.

2, BWHRKERKEAHEET AT 200 &,

3. L YcE| ResendStatus=2 #Y & % i 2 Af, B TAEWEEEHARLELIF K.

25 NAER

251 NMAVRAEAARE
1. FEREABRABLZFEATESREN, FHESE, HEE 0; ZEFERELIHEERFAMEN,
Bl A, 47 N10 Bl 9999999999;

2. {THEZEB(MDStreamID) £ B F B4 T

SecurityType MDStreamID A
MDO001 EH K
MD002 BE (A, B (7 &
" MD003 i Y
MD004 £o K& (4 /0% REITs)
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02 MD301 HAMCK = b
MD101 El fx LA AT 7= b

» MD102 # )5 B B A

12 MD201 i 7 U T 28 Tk BRAT 1R
MD210 it %+ 3 UC BD Ak 32 bR BRAT 162
MD211 HFHERNZEZXATE
MD212 FERNZEZHATE
MD213 AAEHMHFREELZFATE

N MD214 Y OUEN G & e R AT
MD215 ZHEAE R EREEZFKATHE
MD216 FREARERHATE
MD217 7 AF L L ik X 2 R AT 1B

14 MDEO1 IOPV

3. MEEEMWALT:

a) Mg, SFEM, BB RAFTH, Y ART T, A, S THNERH =7 ES,
PR TR EREYRE, B A%, T SecurityType 4 13 M4 KT, EMkrEN
TR AN DT 4 7 & 285 B X (products yyyymmdd.xml) 5 3% 7= & #3477 & H 4.

b)  ¥5 %A Ak B E (TradeVolume) 4 5 5 1+ F AR RL 6 B e 2 7 42, R F AR $iss 2 42 # 02 100 &,
EoBHNXZHEEMLRE 100 7, RARBAHXZHELLNET TEI; FHARL LM
(TotalValueTraded) % 2 5 i+ & A8 57 48 0 H9 B3 4 47

) AAXFRHEESRRBELM, RENR, 24, A EREITs ¥%, GAESEWY T TEH, #
WA LH #E B K

d) MTHFLH, RRXLFNELERTN MK EXOWE T, 4 THRAALE, RXEFHNEFE
A H > E 1078 KA T AR E, R 4e 8 100% &% #K 2*10.

D ae A IL R LB R R AT A B K
2 AsRAEAFFREAR. BNEY, =7 EE> &,
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252 WHRAMEA (MsgType=h)

TIHRSHERA TR A TIREMF B R EEEE, 2 AMELTURETIIRERL

B 2 A
TR HE R T

Tag B4

Y

B

kE

FroE 8

MsgType=h

167 | SecurityType

7 KA
01 RE. £4 . HHAKFLH
02 474 &

03 Zal%

12 iz (B AR

13 iz (FFIRE )

14 SNERIRATIE

*C2

339 | TradSesMode

R G mR G HER

1= R4

2= EWURXZ

3= & (EERH)

*N1

336 | TradingSessionID

e AT R A
REBH 8 LT HE, AREA
RFMEWAE L, FAUNEE
#.

*C8

393 | TotNoRelatedSym

wAFwEH (EERL

N8

Hrok I B

WA -
1 AT & e g AL 4

2. GV HHERMAT. REERMERZ L F;

3. 2 W AT E R A (TradingSessionID) 4 8 L F4F &, AREMLKTFENE N, TEXNEZK, ZF

BEA e XAETFER KA HALT:
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SecurityType = 013

%1 fr ‘SETeTY B H B FFHED,
THRIAETILTRZHE (& FEAKRT)
‘BN AT 40T ] T AR 1A

%21 VEISTEREFENERGTE, RERO

£33 VERTETITRE RS, KRERRO
%4 VR LT IZATEE KRS, RERRO

SecurityType = 02

F 1 ‘SR 7 B S A A (T TR
TRTEAMTZLT K Z BB (& F EARTD

‘B> RN BT 37 40 T A A 18

F 21 VERTEMTZITHE S RN ERTST, RERHO
%31 VHRIFHENFTZTEATRFE, KATIRO

SecurityType = 03

14 ‘S RoGFa T B S #E OF D
TEREeLEFTHATRZHE (& FEKRT)
‘ERTEaL ST T H T

2 TETRGeLFTHTEESENERTS, RERO_ BV FTITL
XEFHE TN EH, TEX

36 | PERTEALFTHREESENE IS, ABERO_, BLEA

F A VERERIRATTIZATE A TARE, R0 _o 5 T AAT I N Bl IUAT
Fimb, TREX

%51 TETHEERMERZTEATAAS, KRATERO

® SecurityType =01 i, LT AERT. £4&. MArsH. 2 THCELETHRELH.
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SecurityType = 12*

RHO0

F 1A ‘SR AT B B #E (TR
‘TERARETIALT R ZHE (& T
‘B’ AR T 7 AT R A 1A

F2fr VRIRAATITREESENERTS, RERO

F 3L URIARFTITEERTS, RERRO

Fafr VERTRAAF CIHFRFITER) TEERNFS, RERRO

F 5L TERREFRFEY., TaAr (RTEGEIIITESR) TEERTS, K4

SecurityType = 13°

A’.O’o

F 1AL S’ RN aF T Je s AT (FF DD
TRAMFETALT RGN (& F E KT
B’ RN T AT A T A T

%2 fr =98

%3 VRARETITEERTS, RERRO

Fafr VR EA S TG TEERFS, RERR0

£S5 TEAWNEN, Z 7B, FHAE (RTHG FTEEREE, RERR

SecurityType = 14

E1{-% 8

iz

X

H

L5k

4 SecurityType =12 B, 4% (LR &X) &

A I B X E

/ﬁ\
5 SecurityType =13 Bf, fizM 4 (FLEBAR) Bz r. HNEHE, =7 EHE,
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253 fTHHEBHEA (MsgType=W)

THEWREERATAMIESAFTRITE, KA M L A2 ERBHELURETELL
AR A ERBEL, ZARBERZELHERGE, VSSTEX 222 EHE, THEE
RN &

BRI T
Tag 4 Pl PLHA XA
VIS Y | MsgType=W

167 Security Type Y |iEHFEA *C2
01 RE. &4 . #HAfiHs
414
02 474 &
03 &k 5

12 fie# (B R A
13 fiis (dEIRE )
14 SME0RAT IR

339 TradSesMode Y | RZ#EXGEX *N1
1= RSN

2= EYUX Z

3= & (E¥X %)

75 TradeDate Y | &% H#H YYYYMMDD *N8
779 LastUpdateTime N | &# EH AT E HHMMSSsss | *N9
1500 | MDStreamID Y | ATEEA *C5
43 SecuritylD Y | Fa R C8

55 Symbol N | 7 & @& C8

140 PrevClosePx N | Bk £ N14(5)
387 Total VolumeTraded N | kX% & N16
8503 NumTrades N | ZAXEH# N16
8504 | TotalValueTraded N | kX 4&H N17(2)
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268 NoMDEntries

THEEFEANMK

N5

> | 269

MDEntryType

T4 B R A
0= A (270, 271, 290)
1= H M (270, 271, 290)
2=REM (270)

3= #(270)

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

T=% H&E kXM (270)
8= H &Kkt (270)
9= 4 H @R HMN (270
v=IOPV (270)

w=H] — H IOPV (270)
X=EN & 5 F M K& LT
L4 & (270, 271)
zZI=EEH & H A (270)
2=2FeE (271)
z3=FE H & #H M (270D

C2

=2 | 270

MDEntryPx

&

N14(5)

v

271

MDEntrySize

HE

N12

= 290

MDEntryPositi

onNo

o

N2

8538 | TradingPhaseCode

Pk A

*C8

R G

A -

1.

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

NumTrades # 22 £ 4. TotalValueTraded 3% 4 #1F B BUE % 0, TradingPhaseCode 7= &4k A BULE A4
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H

)
\H

_j>
FEREREXETRATHEERA AL T:

W~ Bt B AT 5 (TradingPhaseCode) 7 8 (L ¥/ &, ZREMEATREZHE X, TREXNEZH. Z

SecurityType = 01, MDStreamID= MD001

A (TE)

SecurityType = 01, MDStreamID= MD002, MDO003, MD004

%1 fr Sk EH (FFHa) B
CRRAFHELF NI

TRFEER Z B

‘B’ o1 W T B B

‘PRI i 1% R

M ETRIIRER Z W TR B (R EAEMN
‘NERTATRER ZHERTHE (FExm EWT)
‘U kR EE S TN &

%2 OCERTHEGBLAATEERS
VETFIEKFERTEERXZ

BERHFERHFZFRATHHNESTEEFXZWRA,

EFEBENTRELEN, REXH. KERSEN. B
RARA D, 7 BHAER, BH (FERHENT) RAREA0,

i (EFEE

)

%3 ‘0koTok b
‘VEIELET
8% 4 {1 0’ KoL R b TR YR B AT H AT AR

U RN i R R B B B X HAT BT AR
RAERZ B BA K, EERXZHBELK
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SecurityType = 02, MDStreamID= MD301

%11

SETB (A e
CRTESEMN AR

TRTFELE RSB

BRTM T B

ERTATHE

VETHD b B

PR ot 5

UETREESFN
MAETTIREL BEEH (EFEETM
NETFTTHRELHOEE CHEZFENT)

%21

0 RTFAEL R
RTELIEN

(e, FHEZH)

%3 fr

‘0 7R A IR T &

VERIRE & T 6

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

‘@ FOR IR ENTT
SRINREEINT A, & AT
‘©CRTIRFEINT A, ZHIT 6
TERIREEIANT . ZHITFE. &R 4

% 41

0 FON LR i R BN B R HATHIT W A

U FOR I G A R BCR] B AT T T AR

RAERZ B BA K, EEXZHBELK
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%1

%11

E 11

‘SRABH FFHHD BHE
‘CERAAEE MR
TERTEER Z B

‘B’ & A T BB
‘PERTIF N

‘PRI (FFHED BB
ANETEFRERE
HRTRE SR F B

‘D’ & W BB
‘PRI

‘SERTEF (FFHAD B
CERTTEEEFMAE
‘TRTEZEL ZHE

‘E’ % 7% H A B
‘PR T 1E R

%2

OCRFUF AT EER S

VHRTEF R EER S

AFEHNTEEETN. EERZRAMEN U, EF BHENEFRRIH
BA0, BATERFZSEATHHELT E¥RIRA.

%31

NP S ]
‘IERRE LT

%4

O KM e fE B RT B BT X AT HIT £ 4R
VRN B A R B S AT R IT 2 R
RERZBERR, EEXZHBETK,

SecurityType = 13, MDStreamID= MD210
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%1 TEX
%2 OCERFLYIMATEBERES

TERTLBAALTEERS

SecurityType = 14, MDStreamID= MDEO1

F1M-F8 | 254

3. HEBEEMBRZ S (SecurityType = 3, MDStreamID= MD102), PrevClosePx L& X,

a4, 74 B BT R T

Q) TEXREERAA 0 5 1 8, RFZFHEAEZEAM, A MDEntryPx. MDEntrySize.
MDEntryPositionNo 45l & 7~ 3% sz #& . &M A4LF 5, MDEntryPositionNo A 0 JF 451t 4%;

b) T4 E %A% wif, MDEntryPx k%4 T-1 HU#E % IOPV, HEAZLENL; THEFE
%7 % v B, MDEntryPx &~ #4 IOPV®, M4 H{X 4 MDStreamID=MDEO1 Bt H & X, ZF&
B0 BTG RE

c) T4 E %A N x B, MDEntryPx &34 %# fi#s. MDEntrySize £ EMEEHEE, N4
MDStreamID=MD301 F+H & X ;

d TH & E %A % 22 6f, MDEntrySize X THI N ALK &2, ELE(FK), N4
MDStreamID=MD301 B & & X ;

e) AT 4 H %A% 9 B, MDEntryPx &t 4 3 IR EC s X 19 24 H Rz #94h; AT 16 4 B K 51 23 B,
MDEntryPx & 7~ fit 4 3F VT BE ik &2 B9 B H Ak &2 34940

f) EMATELAE %R, ¥RET MDEntryPx ZonME M E, EMFELE

9) EEAFEMNEEA, YWEIAMFYMEZHNFREYENFESLNE, IREEEENEE
HHBELHENRENE, AL E— L E— ATHERATHZNENCREE, #XE -4
TEXAEANE T EWUACTHE. FRE-_NTELAARAN T ENARCEE;

h) *tH#AUF & (MDStreamID=MD301), 4-H 4 H 1 i SR & 4 > (clprO3MMDD.txt) 5

) H#EE

£ #8471 (MDStreamID=MD102) /L4 B & . F—% &, Z—HsHE L. £+,
oY 32 o

4
E—HERT HROR R EN BRI, B AT SRR K Y S o AROE G

6 A ETF =&, WFEAEK. ZFEBR O, TEN., YETF AL X# Publish & (Z2EFELH IOPV) FMEH 16,
W B % RS @B IOPV {8, % ETF A4 X Publish FEBE 4 0 8t, WFEEZHRO0, LTEX;
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a) Bz (GFHEl) AHE/&E v 8 A B (TradingPhaseCode % 1 14 ‘T 5 ‘A’), EHRH AL

MDEntryType % 0=F N\ . 1= HH A4 H, #i4#% MDEntryPx . 3 & MDEntrySize ¥ BU# %

0;

eyb) 3% £ 55 5 /] i Bt X (TradingPhaseCode % 1 {r % ‘H’ = ‘D), EHHEE 1-3 F1iUE,

4 MDEntryType % 0=% N\ (EHF U AR FHREEE N 0 B, TZEE).

MDEntryType 4 1=32 i (3277 5§l A ik 2 89 & 4 5B HY 0 i, iz B, S=4 i &
EO

byc) #r7R#y, ZHRA (TradingPhaseCode % 1 v ‘F’) F&EHHAME 2-3 £i0Fk, B4

MDEntryType 7 0=F A\ . 1= HH A% H ({4 MDEntryPx . # & MDEntrySize ¥ H{H %

0 FS5=A¥HENFEH RBEEEENBR G EEATEEEZEE)..

D) X 57 #3E VT B pk 58 B B AT H (MDStreamID=MD210) fETUL & A . &HT AR M. A FF &M, S0
#EH. YHEREARXMN. S HREARN. Y HERRANFIEERZANEZX, RarkE s
ARAANRAFLRAR (B REH AR, @ ARR. BERIABE AR WK Z; wREN
TRAEERF RETELRARKEN, EHERFRATEEFRERXSF M.
TN H AN REITs, T4 HARHMN, EHRRHNS-RENEL, EHKkENS
3 o T B R SAT M6 B A B M

254 ZEEATHEERE (MsgType=UB001)

REMBEAELZEZRTENZERATE, HHEHERRENIUFE—NMKERFRE.
[B] — AT P B R 28 2R 0 R 22 Rk 20V BB VH BT K 5 (ApplSeqNum) % —# 4% 5, VSS &
B AEFTWESMAEE XA, 8L TCP #Hw LA RELE K.

Tag 4 il Pt 87 XA
PR L Y MsgType=UB001
E s KA
167 SecurityType | Y *C2

13 fiiz (JEIRES A& 2D

10201 | ChanneINO |Y ik N4

T “HEBERMEX A E5 R (EEIEFRR R G AN,
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1181 | ApplSegNum | Y HEILES, M1t N18
1500 | MDStreamID AT R A *C5
48 SecuritylD 7= i R A C8
60 TransactTime ZFE Bk L BIAT 15 £ R B : HHMMSSsss | *N9
N TEEE:
150 ExecType Y 0= ARERIE *C1
4= Ml ZFHITE
T EERK:
F= &z
FRERE R TERNE, WEEERE R
44 Price Y B E WS M IR Z4EE, T4 0; N14(5)
B AT B AR R
FREZRERTEREE, WERTRE K
38 OrderQty Y HE 4= Ml ZFe, A 0; N16(3)
BRI R TR E
ExtendFields ¥ ETE
FrE B E
2541 REZRATRT RFR
Tag B4 IR A (A
K 327 1] *Cl
54 Side Y 1= F
2=
. QuotelD Y TERS, MkERERTHEMBEZLNITESR | CI8
=
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G s ER L B A
RN T X7 55 ARG
10211 | MemberID Cl12
R R EEESL, AT
RN 7 R — 613 K
10215 | TraderCode Cl12
R R EEESL, AT
G RF R
8418 Full AmountTrade 1= =& *N1
2= %
5
63 Settl Type 1= B#H4%E *N1
2= RTGS
231 | ContractMultiplier FHELG (%), mERFTKEGHFE, O | N6Q2)
8911 | ExpirationDays IR (KD, wEARFREERFH, HO N3
8504 | TotalValueTraded AR BE, wmERTABEERFE, EO N17(2)
ETEER
10194 | BasketID ERMFREF 1 TEENFTET. flinis = C16
1, 2, 55 &F, #<1100100000000000”
10214 | InvestorName B xR F 4 C32
7% K AR K A
1= 35 XA
10238 | BidTransType *N1
2= XM
3= B RPN R
5% % B 47 A
1= B—FKFAT
10239 | BidExecInstType *N1
2= 2T RE—NEFHT
3= S ETHRLENMEFRT
432 ExpireDate #F HH: YYYYMMDD *N§
198 SecondaryOrderID R A e RS S IT 5 (B EF R %5 C18
110 MinQty wEAXEKE, THE N12
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Fi M AR R B LA MR %R A LT &, FB ZHA (L Side. QuotelD., MemberlD
#1 TraderCode & 2% -

MDStreamID MD211 | MD212 | MD213 | MD214 | MD215 MD2168
o B | WE (BWRE| =F | B#F | BE | K
B4 N KM | BE | HEH Eﬂ@ NETRNLE &
B H
Side [ [ [ [ [ [ ] [ [
QuoteID [ [ [ [ [ [ [ o
MemberID [ [ [ [ [ [ ] [ [
TraderCode [ [ [ [ [ [ ] [ [
FullAmountTrade [ [
SettlType [ [ [ ] o [
ContractMultiplier [
ExpirationDays [ [
TotalValueTraded o o
BasketID [
InvestorName [
BidTransType [ ] o [
BidExecInstType [ [
ExpireDate o
SecondaryOrderID [ ]
MinQty!° [ ] o

8 I % FZ4E 77 A R 4E BidTransType F & #ATX 4,
S ERTHFEE R T
O REFAFEELEERFR (BE—NBILENEFT).
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2542 RERXATRY BRFE
Tag B4 Y P XA

T T e e

o116 | BidApplSeqNum | Y E T #2 %5 (QuotelD) cis
ot i A2
3 o 24 B

L0117 OfferApplSeqNum | Y £ 7711 %% 5 (QuotelD) cis
To A R Z=4E B A

8504 TotalValueTraded |Y &2 A N17(2)
R TR
0= E AR (FE)
1= #EMM R EF R
2= FERHLM REFERK

10333 | TradeMethod Y 3= \MRE N2
6= B RL (&E&HFEH)
T= %X E—THEAX
10= REX L THRE—NERK
1= EEXLERLZENHB AR
7 R 45

10243 MarginPrice N ‘ \ o N14(5)
REFTHRES ERERR
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3 XHEK

B (15120 F¥EFE %% 5 4718 W = BINARY HEE O HE) Bk EZ 4,
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4 BRTEK

B (15120 b %% 5 T8 W % BINARY HEBE D HE) FWELTEZ S,
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5 it

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

AXmELRY, BXEFLFEEERECITE B LR, FIHBH. XA A EE#T
FEIER N, ¥R I TR R S L 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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Mx— HERKEA

PLTR 7 1 F AR A el (XA B

const char* CalcChecksum(const char* buffer, uint32 len, char buffChecksum([4])

{

uint8 checksum = 0;

uint32 i = 0;
for (i=0;i<len;i++)
{

checksum += (uint8)bufferfi];

sprintf(buffChecksum, “%03d”, checksum );

return bufCheckSum;
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