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%1z

%1 fr

%11

‘SRTBH TR HE
CERATHESTMHE
TR EER 5 B

‘B’ &R F 7 B
‘PERTIE

VERITEH (FFHED) B
ANRTEFTREHE

‘H R ESEL G B

‘D’ &R M TR B
‘PRREE

‘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, EERXFTHELK.
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SecurityType = 13, MDStreamID= MD210

%1 TEX
R OCERTYHATEERS

VR LR AL TERRA

SecurityType = 14, MDStreamID= MDEO01

F1-F8M | 25K

3. #HEBEFEMNMERS (SecurityType = 3, MDStreamID= MD102), PreClosePx & X,
2531 HHEATHRRY BT &
B4 . B KA
NoMDEntries TELENK uint16, N5
> MDEntryType TEFERA char(2]
3=FHEHK
4=4TrH IR K
S5=4 R HE 4
T=&Ea K
8= K4
> MDEntryPx 6 40 2 AL uint64, N13(5)
R
1. i AT 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.

e

o

o

~

o

9.

THE A B X7 % w i, MDEntryPx &m#%4 T-1 B &A% IOPV, HENELENL; TELE XL
% v B, MDEntryPx % & #4 IOPV®, M4 H X% MDStreamID= MDEO1 BH & X, % FEE 0 &
-9 &

THE&E XA K x B, MDEntryPx & 214 % #% i # . MDEntrySize &4 EILEH &, X%
MDStreamID=MD301 B # & X ;

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

T4 H%H N 9 B, MDEntryPx R rfiAF3FILE R Y H R HM; THEFEXB N 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;

FEEAFNETBEA, YETE NN Lo A+ R EUFESENE, BIRBEESFENHLETE
BHOENRENE. FAE X e e - HTHLAAHZNENLEE. ¥ X8 - ATHELA
AT T EMACRE, BN THRFHANZ T EWURLCEE;

X HIAX = & (MDStreamID=MD301), 4 H £ 5 4 1 i A0 & M 46 S (clprO3MMDD.txt) 5 77 o

10. & # 5 E EM#EATE (MDStreamID=MD102) (X4 H¥ &M, EF—HE. T—HERENL. £+,

E—ERT LARRKIENFREBE, 5K E T L7 AR 2 o RS

a) B (FFial) /& b A (TradingPhaseCode % 1 1 h ‘I” s ‘A’), EHL A4

MDEntryType # 0= X\, 1= HH 4 H, 14 MDEntryPx . #E MDEntrySize ¥ BUH % 0;

a)b) % 4 57 /A T Bt B (TradingPhaseCode % 1 fry ‘H” s ‘D’), EH A @ E 1-3 FILEK, @&

MDEntryType 7 0= N\ (k77 & 5 A ik 2089 & 458 B8y 0 A, FLi% 4 B ). MDEntryType # 1=

S (FLRARBKNEREREA O, TZEE), =4 KENKEH.

C) BrARey, 12 o & (TradingPhaseCode % 1 7 4 ‘F’ )= dt fE IR 4 & 4 2-3 103K, A4 MDEntryType

K O0=FN. 1= HF M4 EH (it MDEntryPx . #& MDEntrySize #/BE 4 0) K 5=44iE

B (R e B 8 5 Bt BT R A e B ED.

1011, R HECE R S BB AT (MDStreamID=MD210) ¥ E F B F X & FH AL . ST HM. 4

WEN . Y HEE AN, L EHRMALN . S HRRAN T RRANEEXL, AT AGRE

6 (XA ETF =&, WFEAERK. ZFERON, TEX. % ETF A4 X PublishlOPVFlag & (E&EFE %% IOPV) A
AR, T BN IOPV {E; % ETF A4 X+ PublishlOPVFlag F B BUE % 0 Bf, WFEEFE 0, LTEX;
T “BREEENER G E5E (LEIEERFHRZAN).
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R AR (BRETAR. WHRR. TEARTEER) R T FlTBF k&N TRt
MR EE AR ARKEN, FRERTRETFEERRARSE M.

AT NFEF A A ZE REITs, T4 HARHN. HHRIANFMASRENEL, EH4RENSFX
Ji1 VT BR B 3AT 1 3 4 JE XA o

254 ZEATHEEE (MsgType=M201)
ZEMEAELZEZRTENZERRATE, AFHRBRRENUFE—MERF L E,
B — /MR N B3R B A IR S BRI UE BT 5 (ApplSegNum) 4 —# 42485, VSS &
HAZEFSHESEAMRETEM, FETL TCP M LA REAIFK.
HEBA T

B4 W RH
VIS MsgType=M201
Security Type I K A uint8

13= fitz (EE AR

ChannelNO W5 unit16, N4
ApplSegNum HEIEES, A1 I8t uint64, N18
MDStreamID TEZEA char[5]
SecuritylD 7= i R A char[8]

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

KA. char[1]
T EEZ:
0= FHEHITE
ExecType
= xR EHITE
T EE KK
F= g&x
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FEFFLE KT BN, 0 F wEIRE K
Price EE NS MR ZFAT 2R, WA 0; uint64,N13(5)
& AT B AROR R
REFRNETEREE, WEHEFREK
OrderQty HEE 2SR MkZFAT 6, NAO; uint64,N15(3)
B E A R R E
ExtendFields R E
FroE B E
2541 REZHATHET BFR
B4 . B KA
K32 77 1] char[1]
Side 1= F*
2= %
QuorelDd THERS, MikZHRE R THEMBITE | char[18]
BT #4 5
MemberlD WA X755 AN R char{12]
R R EFEL, AE
rderCode WA X 2 R — 3k P har{12]
mERTHEEES, HE
REABAK
FullAmountTrade | 1= & uint8, N1
2= 1%
HEH 7T A
SettlType 1= 4545 uint8, N1
2= RTGS
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- WHWLHE (%), wARFREFTHT
ContractMultiplier uint32,N5(2)
B, #0
o R (KD, wARAFREFTHTE, &
ExpirationDays uint16,N3
0
R & (RAREF T E, &
Total ValueTraded REEH, WEARTARSUTE, R uint64,N16(2)
0
ETER
ERINFREE 1 TEENTET. f
BasketID ‘ char[16]
g 1, 2, 55HET, &
“1100100000000000”
InvestorName R F 4 char[32]
7% 3% B 4R K A
1= %X
BidTransType , uint8, N1
2= XM
3= B— RPN R
7 K H AR 7
1= 22— FI/KFAT
BidExecInstType \ uint8, N1
2= ZERE—NBFT
3= ZERSZENHBFT
ExpireDate % FHH: YYYYMMDD uint32,N8
B B A AT BT 4 5 (MBI 3E 3K AR
SecondaryOrderID char[18]
%)
MinQty KA E, TH uint64,N12

FHEERITERT EFES VSN A RS T &, Ml Z 45T £ 8HX Side. QuotelD.,
MemberID #7 TraderCode & 2% (E M FEH L E )
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MDStreamID MD211 | MD212 MD213 | MD214 | MD215 MD2168
Ty WE | FE AAE | BWE | ZF7E | #F 7t % B
wmA | w XW | MEmR | MEW | WY Ha | EaRe
Side o [ [ [ [ [ [ [
QuotelD [ ] [ o [ [ [ [ [
MemberID [ o [ [ o [ [ [
TraderCode L [ L [ [ [ [ [
FullAmountTrade L [
Settl Type [ [ [ [ [
ExpireDate o
ContractMultiplier o
ExpirationDays [ o
TotalValueTraded o o
BasketID o
InvestorName o
BidTransType [ [ [
BidExecInstType [ [
SecondaryOrderID [
MinQty*° [ [
2542 RERRATHRY RFE&
B4 W R
BidApplSeqNum E 71T #4%% 5 (QuotelD) har{ 18
TN ZFE R R

8 % £ £ 47 X R BidTransType F & #ATX 4+,
S MEF T HFE—EEFARAMN R
O EERTEELEFRFR (BE—NBRLENE T,
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PR XA

OfferApplSeqNum

£ 771 %% 5 (QuotelD)
oAt p ZAE B A

char[18]

TotalValueTraded

R &8

uint64,N16(2)

TradeMethod

AT R

0= LR &z (FE)

1= BB AEERR
2= RPN EEH AL
R

6= WME AR (EaIFHR
7= "EE—EERAK

10= %X % EThRE—HHBRX
1= ZEXLETRLENHERK

Al

>.

=

3

I

uint8 N2

MarginPrice

R A
MEHTRES EHRAR

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 BAFERERFELATEFETHSEHFEONERAS.
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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).
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Ja 1t

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

AXEmELRY, BXEFLRERERRCIHERELR, FIBH . XA XHE E[H#IT
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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ff s —. SRR CHRHER O
PLTR 1 F AR A el (XA B

uint32 CalcChecksum(const char* buffer, uint32 len)

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