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1. 2.4.1 1 38 #n SecurityType F &, 4 EndOfChannel F BrH
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2. 242 FHH T M5 IE S UL, 44 ApplLastSeqNum i
4 ApplEndSeqNum,,

3. 2.5.1 B Jf 94 B A 40 % F By Security Type #8451 “01/02/03”
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4, 253 2ATH B EFEPEMNT X TH5F LT R K 5B
TR WA .

5,254 FZEATE WS T ExecType (150 ) # % £ 4 fn % £ %
RHHEE BE, T SecurityType BT, ¥n 7 F B LHEE
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10194, MemberID # TraderCode 41y [ 4 AN B 3 25, 38 JuiT

B B B BT B




2024-02-07

0.59

1, B2l 2@ENHAXERF S A LS HEMELHE,

2. BB RS R FE N Hh BUCE SE AT R A bk AT IR 28R AL 4k

=

251 MAfERER A EE

o

=

3. AmTEREBERNTFEEHBATHEL (&FFErE
R BATIE R E R RETTE ),

4. B JR E AT 2 A4 se015¢jhqY YYMMDDOO! . txt
(B AT B S ). se015¢jmx Y'Y YMMDDOOT.txt ([ 4% i &
U 28 S0 ). se015qdbjYYYMMDDOO1 txt ([ e # = 48 4 > )
F1 5e015zqxxYYYMMDDOO1 txt ( EYE 2 15 & X ) (AR
T ),

5. ¥r#g#0L products yyyymmdd.xml( iE % 7= 5 FE a2 B SO ).

bondmbrs_yyyymmdd.xml (&% % 5 % 5 A5 & X4 ) fn

bondtrdrs_yyyymmdd.xml ({5 % % 7 R 15 & XU ) (AR XA K
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1. ¥ # PreCloselOPV ( &4 T-1 H Y £ 8t %) IOPV ), IOPV ( &
4 IOPV ) 5 B3& J 3% B DL F Fn ETF A2 Ui £ B = R

2, ¥imEeBEAFEIEAER, (KX LRE)
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0.56

B BIACER A 12 B F Z OC RO Rt . (R SUR TR %)
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0.55
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2021-08-06 0.52 P BAT IF 4 1 P A SR Ak W AT 1 2 UL A
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& B A K R
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b ¥ B BUE
2. PR EEMNBATHO S BRSHE

2019-01-10 0.31 8 o f5k 2 B W FE K X T IR A B Bl A
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2.1 B LA ettt ettt et et et e st e e bt e ate et eeeaee e bt e eate e beeeate e bt e eateeteeenteereennes 2
D B B~ £ ¥ 2 = SR 3
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AR 27 2 5 B AT I W ok AR U AL JE @ 4E BINARY 5 STEP W4, A% £ % /-4 STEP
BEEOAE (F=F), FAAFRXTEEAXF (F=2F) MEAORK (FEE) #7—%
WL, w5584 4 (LBERR G TR ARG KBV T R1EH ) —HEH.

AR AT RHE WA STEP BEE O NG A AN ELR, TUEHEH,

L1 AHBX
4 & X
Market Data GateWay
MDGW R
Vendor Supplied System
VS R P AT RS
Securities Trading Exchange Protocol
STEP %5 5 ARSI
Financical Information Exchange
X ARE BTSN
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2 STEP S£HATE
KEHRTTA G4 515 EMS WL P 4TE %, @t STEP il A il %X 5 FiiT

T Bk MDGW SEATAT 1F 245 1% Jar 69 L] A A8 ok B s e g K

2.1 2iEHLH
FFPATE #4% (VSS) # 3t TCP 7 RERATHE W K (MDGW ) K A7 8 RATH , 23& L%

W (% EH STEP 238 B 0 #.5E ),

RETZEEET:
VSS MDGW
TCP & BITCPER . I
> i":%\ T =A
BFRIEK BRIHS M sgType=A) .
< BEFEMM sgType=5) S
ERRINM sgType=A)
ILEEGER Type=0
BFEOEE LBHGEE M sgType=0) N
< ILEGEE M sgType=0) P
SELEE (M sgType=UA001)
SE B < SIE Lk sgType
SHE (M sgT h)
AR < HIFRAHEE sgType=
T WrEEE
ITIEIREBES (M sgType=W )
iSRRI < 1TIBRERE sgType
= FREITIEEES (M sgType=UB001)
BETEEK < EATIEH sgType
EHHEHE Type=5
KR EEEIER EHHHE M sgType=5) X .
SEEHIEE M sgType=5) FESHALTER

A
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STEP WX X EH (L %W E )
VSS MDGW
STTCPiER:
TP BIITCPERE N ——
ERHEE Type=A
BRER EREE M sgType=A) N
P BFEMM sgType=5) BERATE
« BRRIIM sgType=A)
DEGEE Type=0
£k DEGEE M sgType=0) N
P 'L‘EJE?‘I%%WI ngype=0) 'Dwkum&z
HE Type=UA002
BEEER EEEE W sgType ) N
- FEITIEEE M sgType=UB00T) EfRLE
P EHEBEHE M sgType=UA002)
8t 2 ot SESHIHE M sgType=5)
KR EHIER . N
P SEEEIHE M sgType=5)

STEP WX X EH (EHWHE )

21.1 HERFE

2 BT WK A A R 2 B —ANH BT T MsgSeqNum K& — 4718 o & 5 # (5 4

— M EEEY — 3t F 5 (Nxtln, NxtOut ), Nxtln &7 F—/NHZE W N1 & FE, NxtOut &

TF—NHEBERFT, HEFFT—MEBRSELEFNT T4, EENCE LR PELS

W, HEZAEARAME K,
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212 &WERA

MDGW 5 VSS z [a| &4 th #xiE B E % iy, BIEEmasA BN 7 KERIE,

213 EIATESLE

BNMIELEBRE T2 LN, B— VSSE NS BN L RBEZHANFENTES
o

BRITELEALTWANF R, B TCP %8, 5%, AES BT,

1. TCP #

VSS 5 MDGW 757 TCP # % #, H &+ MDGW & i 4-3%, VSS fi 5t & &% #,

2. Bx

VSS R# M E —NHRE LM EFEFIHE ., R VSS BF Ky, N MDGW & # — A K
RAE A R4, #mF VSS & F kM, MDGW | #£ K 3% — /&K IV B Wy /£ 44 VK & 5 |l VSS £3)

K Wi, VSS b A K E MDGW W& FHEZE 4 Air K= HMH L.

214 ATEHEEA
ERRESATESTEZ G ,MDGW 4 1 VSS & % 4T 1§ 234 B AT $ 38 H B A& R oA« m

R BT FARE, MDGW Bl K AT HRBIEE L XHFER, ZEARHELFEL,

215 *xR4THELE
THSEWEF W ERATEE RN F AL X EHHEE RN, MDGW F1 VSS 37 ML £
REZEFHHEE, BRI FEELETHBEEEINE, wREIF ErE (—HhSH) EFH

B 3 7 B AR, A — T AR E 5k H i
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2.1.6 Bk
HHERTARFER AN T RHBE R 2 KA CHHER, BB ETUBEEAEREN
WA 0 BRI /N B % & KH B Y HeartBtInt 3,5 € .
W 7 A R AT B e, B BT E #% E G B A FR B 8 o 4 R VSS #8 3t 2 4N HeartBtInt
o Fl MR A 4B MDGW R 2 B EMHE, NAHSERA Y TR EFERT, VSSFEEH

HEIATHESE,

217 fTRMAXEFHXRATHRER KR
EUTILA R (BFEEFRT) T, MDGW & £330 X WATH &3
1. VSS 5§ MDGW # L TCP ##:2 J5, M H e A (—f&Hh 55 ) KK EHE TREF;
2. VSS EHEF KM )E, KEfAA X H TCP # $;
3, VSS EiE#ZJE, KB [AF K H TCP # #;

4, MDGW 5% 5 ATl £ ZE#E R ;

5. VSS 4k Kbt AL FE MDGW & 3% B B4, 53 MDGW R fR & 09 /& 3% T 4F €
B,
22 WRAANE

F% STEP HEMHE L, HEKRMHERAK, HERAKEN 8K T,

22,1 ZFEHLH

FREAUHA LT

KA X
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X REFFERAEN K, CX RETZH BB AKE, £
X HKTFENBT, Al CS RERKKEY S XA &
KK E AT ERKER T LR F 4 & F GBK 45,
}gé) RETZEAB YR, NX RETFH S N B, X Hk
BHHERAKE; NXYREZFHENF A, XREZFH
SR AKE, Y KRN, XA — N, R
HOH A S FAB XYl fr, INEH AR S T Y (i
Boolean

, RRZF A ENBEAARE, ARREZY HA N;

% 7~ Yes/True, ‘N’% 7~ No/False

yid

E 2.

2.2.2 STEP 4 & %

I FEREA A ERUNABZKE, TN HRAKE.

ErAEAR Al ULUA, MBS R A48 8 7 Bk STEP HE F AT L E

BN EINARERT—NMHEL, BHERTEAHEERA, HEKKE., HETFZ.

REF . W MmE LR EEEER,

HERBA T
Tag B4 5 Y il
8 | BeginString Yo |RiE, BEENFIXTLIGHEHE — ) | ClO
9 | BodyLength Y | Wesk FECH B E A N9
35 | MsgType Y O MEXAGHENEZAR) 16
49 | SenderCompID Y | & C32
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56 | TargetComplD Y | kA C32

34 | MsgSeqNum Y | yaRrE NI8

43 | PossDupFlag N |2Z 2 Eths Boolean

97 | PossResend N |\RAETHELEE Boolean

52 | SendingTime Y | %8, %R YYYYMMDD-HH:mm:SS.sss | “C21
347 | MessageEncoding | N | = gesmal k5 % | E % 5 GBK Cl6
VA -

L LR TR M B SHAT IR B B Z EATH M B B, SendingTime % & & Fir it [#] .

2.2.3 STEP H &R
HF—-NowER L ABEEAE-—NHEHER, FUNLL, BERTATIBSNHEE, B4H3
oL % B9 AR 36 AR {E

HERBAWT:

Tag| B4 | X% VA XA

10 | CheckSum | Y | grghsfn, 380y & K4 | FC3

224 STEP & =¥k
STEP ¥ & 7 % W 38 WA 7 s R . 3 B KK B Ak 3 o i 363
W B K 2 1L BodyLength #, %k % 77, T DU 3t v 94 B 2 % .7 BodyLength ¥ > 5 . &
ZHEFEAHELT CheckSum 5 (10=") H I &y AL R 2 £ <SOH>= |8 8y F £ K H ik .
R F 2 PG FAW Z S E N BT L 8= W @ Tt fn, —E B K EARRF

H10="2 /T By R AT, 48R B 256 BURAE Bl i 45 R
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R I A LT &R R — Ao HE AR R A BT S F I R — It B AR R AT,

23 SFEHR
SEHEBEUTETETUNE, HFEXLFHERR,

H NI B R 1E B

23.1 BEFHE (MsgType=A)

BRI B RAATE S4B VSS RE W% — Nl B . MDGW RAE N B F L 77,
TR BETRET

HeartBtInt 3 f k45 £ 0 Bk 78 & oy & 2 0t 8] 1A FR, o B H AT 0 iy s, VSS FEAK
T R PN 690 Bk A 18 B %, MDGW 72 ] 5 5 5% K & Bf 3% B 89 HeartBtInt 51 4 th 7 J&

B0 B e 18] 8]

ERERHEBR 0T

HREH B, Y | MsgType =A
98 | EncryptMethod Y | jumrE, EENO N8
108 | HeartBtInt Y | OBk, Ak N8
141 | ResetSeqNumFlag N gy rregsEd1 e (ERHLEY) Boolean

789 | NextExpectedMsgSeqNum | N | 4 iy o 33 /2 51 45 T — 4 34 55 (3 ot b1 | N18

1)

553 | Username N FHEg (Wg) C32
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554 | Password =i (Y) C32
1137 | DefaultApplVerlD AR A PR FIX M By b ik, 2 F | C8
KXW RWATHREAATE, BEHEK9

1407 | DefaultApplExtID KK 435 FF B IWFIX 34 B [#ETagl137 #ar | N8
bl R, AT AR RWATIR K AT
5, EEE K124

1408 | DefaultCstmApplVerID Kk4iEd, FIX HEWE4 8 % LA A, | C32
RARAE R Fftag 1137 + tag 1407 3 — F 4 %,
HE WU A, 4STEP1.20 SH_0.30

FREYEE

232 EHHKE (Msglype=5)

EHBEREARIANIBERELLNHELE, RETHEL M T EHE, — U NFE
T

HERFTEKEZEEHEZ RN REEAH R

EHHERR T

Tag B4 % WA %A

wrpest | Y

MsgType =5




L& h L b ok X

1409 | SessionStatus | N Logout B B &35 4k & N4
0 IEWEH
[1-999] —#HRiEs, EETUKRE

[ 1000-9999 ] & F W 4, BV ERSHE

58 | Text N | &k C1024

trEHEE | Y

233 0Bk & (MsgType=0)

R gk R T A R A R L

% 4 B fT — 7 AR 0 Bk 18 18] 1% (o HeartBtInt 4% 72 ) B 18] 1 3% 7 5 0 2R & 24 1 1T 4
WEE, FESE-NCREEFLEE F, mRBRFE 200 BhaTE 1 IR A8 % e KR

fE R EE, ALATAAATHESER IR, LA X TCP # .,

Bk K EAE R AT

Tag B4 HE LB XA
FRE Y & 3 Y | MsgType=0

112 | TestReqID N | 4 2 3t TestRequest? 2 17 & # o gkl | €32

B, TR AR, KB NAEEERH
Tk & A0 Bk IH BBy TestRequestiH . 8 A

Ay Y
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234 WRFERME (MsgType=1)
MR AF K TH B RE R R B B MR R H EER R RN T HE T T A AR

& 4B Ik T X7 A A ARG K AR IR 4T (TestReqID ) By Bk1F R &, MDGW & £ 3 & i%
JoH &, (B2 AE FIX ARof 5] AL v B2 VSS 8y I 1538 K B

M K BAER T

Tag B 4 BE 08 %1
Ve Y | MsgType =1

112 | TestReqlD N 3K 38 kAR 32
FrIE T B JE Y

235 ERIERME (MsgType=2)
MDGW T4 £z & H4iE B EEFER, R A FE FIX ARk 5| 48 428 K 6998 5L,

MDGW #R 2| EAEKHE, Re@dFSERHME (47) Wi,

FRBERHEBALT:

Tag B4 Bl VWA x4
FRE 8k Y | MsgType =2
7 | BeginSeqNo Y ALY EFE NIS8
16 | EndSeqNo Y R e FE NIS8
PR EJE Y

236 4iEHEALHE (MsgType=3)

LR TRE —FHE, BTHERT2EEANT A E LA EZHEN, NiZXEH2E
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ELHE ., MDGW R 2 £ A HAEELH R
SEELHEE R T
Tag B4 % F A %A
FREH Gt Y| MsgType =3
45 | RefSeqNum Y o xBHEWFE, BHEeRenFy | N8
371 | RefTaglD Nt 4 b, WLk FIX #5 | N6
372 | RefMsgType N | 33 4892 4 8 By MsgType 16
373 | SessionRejectReason | N | A% 45 4 & [ 45 & NS
o8 | Text N |k, dBd e R E R C1024
FREY EE Y

237 FE5ERHE (MsgType=4)

Fr 2 EROH B R T maEdor T —ANE R0 B 7T o 7 T ERH B B MsgSeqNum #2470

FIX A E T UEERET HEK T Aot E, #WNETHE N 1. MDGW A2 E5 K HF 5

ERHL, ANFREFIX AREG %, 4 MDGW 2 A F v EHFERE, LFFERBLETU

MR, % MDGW W E| A P75 E 3 H R, N EE XN H KT 5 Nxtln = NewSeqNo,

FEEHakAmT:

Tag B4 56 YL %R
e Y| MsgType =4

123 | GapFillFlag N Beo MR E Boolean

36 | NewSeqNo Y |#myepe NIS8

-12 -
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FRAE N EJE Y

24 AEHE

24.1 M3k (MsgType=UA001 )
FEATEXFERRERENTRANEE 3 HLE RO, wHFE-—HLTRELRS,

JU 7T f S BLAT 8 0 B AR AL 3s

Tag B4 867K VA %A
VS ES Y | MsgType=UA00I
2R KA
167 Security Type Y *C2

13 fi5 (FERER)

iEizieea
10201 ChannelNO Y N4
100 = FE T FE ik X ZEAT

A B R A B A BT

1350 ApplLastSeqNum Y N18
B
B E A

10205 EndOfChannel N Y=ATHEH L4 K Boolean

N=AT i EH R &% K

PRE T ESE Y

242 FEWHE (MsgType=UA002 )
B A TR B T AT SR

-13 -
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AT EGN N XHE(ERELETHHER), BHAXBERKA, AP TR EXRERH
B, REEFHER. L “FR-PE" WHALEELER, REZECHLFRENRLE,
BRFTREFREELWERE, FTEECTRERE - NEHRHE, FoEEER; FEEXL
W, MBEE-—ANEEHE, ERELRK, LHERAEN TR IHEEAEERL, 4Lk
B ZNEHERH, AFEREE 2R EEE XK,

MHTEEMAHHETAIMERGFIH LRI FHBESAHLEE R, SR HLIEX
SEAMBECEAREWRAHEIERTH, RACERE T ZHE, MHEARIZHE, 4K
Bl HBILRF>EERE| R AHEEIRFRTH (K& AW EIERF=100, HHyHEIEx

F=102) WARAETHEER, WM NELLXREEFRKEERKNHE

Tag B4 e LA XA
PRk K Y | MsgType=UA002
ik
10201 ChanneINO Y N4

100 = 3EICH ik 28 EEAT

EXE il
10077 ResendType Y N2
1= BEATIE

E LSRR RE 2
1182 ApplBegSeqNum Y NI
REAT 0

EHERHAILET

i# 3K B BUE A T ApplBegSeqNum 2 HU{E 0,
1183 ApplEndSeqNum Y N18
LN 0B, X7 PR Bk E A%

Wi B K AT B oK BIR R T A I BUE
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A LB oK BR T o

REEHENEHE AR, HEWT:

1

Il
i
etz
i

0 58 Ak

2= o w R (HHBEREAEREE )

Il
i
bl

10076 ResendStatus N 3= TR N2
4= BT H
5= HFE LT AEEF

99 = H

RAEER PLEHEFHK
58 RejectText N C32
HEEHFELNERE (F)

T M BB

*

1. VSS M X ZHREHE, BAEFELEELEXR, LLEHRALENREHRTEEERET N
2. BEVWFXFEREIHHEES AT 200 %,

3. Yix#| ResendStatus=2 B & & j A i, EP T RERBEEFALEELFK,

251 MAMEER4E

L FREEABASIEZFEAREEN, FHEZE, KEH0; KETENELLTHZHB AR AEN,

R

B A{E, # N10 E 9999999999,

2. 4TI £ 5 (MDStreamID) X 24 & % B T -

SecurityType MDStreamID VXl
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MDO001 TR B
MD002 BZ (A, BR) (758
" MD003 = e
MD004 HAe K (43 REITs)
02 MD301 A K =
MD101 it FRAT =
» MD102 # 5 B 2 Mg
12 MD201 5 2 T R R B B AT IR
MD210 i % 4F T B R B BB AT 1R
MD211 WEMNEERLATE
MD212 BEMMBEEZLATE
MD213 AHEEMFREEZHATH
N MD214 WE & R EERAT
MD215 ZHEWEEEREEEATE
MD216 EFERERFATH
MD217 RFAE LT R R EERKATHE
14 MDEO1 IOPV

3. MHEERMUALT:

a) FaEME. 2R, RBRAETH, HUWART T, F5lH, X THilEWR=7 =,
R T B R RE A R, B H%, 1T SecurityType # 13 894 £4TH, LM xRS M
I & A T DLAE % 7= % 2l 5 B U (products. yyyymmdd.xml ) #9% 7= & 340 77 R

b) FEE Y R &K K E(TradeVolume) § & G it H A M KW X 8 &, WEHREX FHELAZ 100
B, EeBHHXZEELMEZ 100 6, FHREXNKZEELMZTTEA; HFHRKLH
(TotalValueTraded) 7 %+ 5 11 8 A4 i 45 3k ty J% 20 4 41 5

o) HEFRBELERIBERM, RENR, £4. AFREITs A, fFr5EELTTEH, H#
A 40 B B K

e
>k

% 27 I 2 U0 T 2 BT A B 2 7
AEAFECREL, MNEH, ZFEE> &,

-16 -



f_/‘g.hiéf’?%-ﬁi%ﬁﬁ R XA

SHANGHAI STOCK EXCHANGE

d) MTHELIH, RXAEFNFERLINMEHEXNHES; XTHEEINE, RXELFANEFE
RN E*1078 &y T T AT E W, KR4 100* 5K 58 FEZ*10,

252 WHRAME (MsgType=h)
THRASHEHEA TR GIA AT IRASFTGHESELE, 2R HELAAURETIRAL
b B & Ao

TR E BT

Tag B4 Dok YL il
FRE T B Y| MsgType=h
167 | SecurityType Y | EskA *C2

01 RF. &4 BB X H 2 H#
02 17 4 #
3 G445
12 % (EERAK)
13 % (FEEEK)

14 SNEBIEATIE

339 | TradSesMode Y 5 B R *N1
1= &N

2= BUR %

3= (E¥R%7)
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336 | TradingSessionlD Y ATIHAERA *C8
BFBEN ST E, ZREN
RN AE X, TSN A

o

393 | TotNoRelatedSym Y | Bk akE (BiEEH) N8

FrE T EJE Y

WA -

L A7 4 do 38 A AL 455

2. ZAVHHEGRLAT. HEEEMER S LE;

3. 4T 4T 1%k A (TradingSessionID) 7 8 fi ¥ #F i, AREM K THENE L, TEXNAZE., HF

B A EA N ETREF RA AT

%11 ‘SERAeTHEHHIE (TR,
THRTETHL TR HE (&7 EKRT)

‘BT & T AT W A

% 2L VERAREEEMERZNTE, RERKBO

3 VERTETHAELERAE, RERRO

% 4L VERTLETHTRERTE, RERRO

3 SecurityType =01 B, LigWHEERE. o GHELHM. 2THEE LETHRIEH,
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#14r ‘S’ R BT e 2 Bl (TP R )
TRTARTHLT RSB (& BT )
‘B3R FIA 5 40 T T A

F21 VERTHARFTHIFEESRMERATT, RERO

%3 VERTHERTHATHATAAE, KA TR0

SecurityType = 03

FIR | SRFEGLSTHEHME GFFH)
TERAGELSFTHLTFRIIE (o k)
ERTGA WS AL T T

FoR | TRTEELATHALELERE RIS, ALEARO

B3R URARSLATHREESENLERAEE, RERRO

Al URFEERFRATHAAEA TS, AA RO

BSE | URTEFEERMERIAERATES, KATHO

SecurityType = 124

& ‘SR FEH T HE ()

Tk R H AT 55 HE (4 F Bk )

B EFESTHLT AT
24 VEFERTHTFEESENEIATE, REXRO
3 TETELTIAELEEEE, KEARO

4 SecurityType = 12 B, AW (LB KK ) @4 FAIH K TFNE Y,
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%4 VR GiFEIgF (TERGRFRESR) ATHERGES, RERRO

%5 VERTERAEN, GREIAE (BT REARFAESR) TRERTE, REXK

B0

SecurityType = 133

EA SETEET BB (FHA)
TETFEETHLTRSEE (S P EkT)

S R P N i

%2 F &S

F 3 VERRGHETHTRERTE, RERRO

%A VR GiFEIF (TR THERGE, RERRO

%5 VERTHNEN =7 B AR FIR (R FAT R SRR S, RERIO0

Security Type = 14

F1A-%8 | ok

Kl

253 ATIEHBHEE (MsgType=W )
THEHRBEERTAA LR RATE, XL A2 ERBHEEUREATEL L
MR EREHEE, SARBEEZ R THRBERGE, VSSTER,2E/MMEHE, THE

B LA .

5 SecurityType = 13 i, i (FERBERX) €d 7045, BWNEY, = FEEE,
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HEBAWT:
Tag B4 bR It %A
R Y | MsgType=W
167 Security Type Y | iEsxA *C2
01 BE. &4 FFHEG#
Pai
02 74
3 Fa kg
12 fiezr (TR )
13 fivdr (AFICE AR )
14 S0 IRAT I
339 TradSesMode Y | %585 58R *N1
1= A5
2= BUXZ
3= (E¥XZ)
75 TradeDate Y | %% 8% YYYYMMDD *N8
779 LastUpdateTime N | 2% # % o | HHMMSSsss | “N9
1500 MDStreamID Y |47 £ *C5
48 SecurityID Y | g C8
55 Symbol N | =2 C8
140 PrevClosePx N | ek N14(5)
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387 Total VolumeTraded N | gx%E N16
8503 NumTrades N | Rx&H% N16
8504 TotalValueTraded N | k%45 N17(2)
268 NoMDEntries Y | B4 EAAK N5
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>

269

MDEntryType

T4 B %75

0=F M (270, 271, 290)
1= 34 (270, 271, 290 )
2= M (270)

3 =45 #(270)

4 =AJF A (270)
5=44 A (270)
6=4%5 M (270)

1 H & R (270)

-
[l

8= H &K &R M (270)
9= % H R HM (270)
v=I0PV (270)

#— H 10PV (270)

\%%

X=ABHZMNWBREPIT
B4 & (270, 271)
zI1=HE H & H 4 (270)

2=E3FeE (271)

z3=1F B s #H M (270)

C2

270

MDEntryPx

s

N14(5)

271

MDEntrySize

BE

N12
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AR XA

2> | 290 MDEntryPositi | N | k7 N2
onNo
8538 | TradingPhaseCode N | sk A *C8
FrENEE Y

P

1. ¥ SecurityType =14 H MDStreamID= MDEO1 &}, PrevClosePx B Y # | TotalVolumeTraded Ak % %% & .

NumTrades & % £ %% | Total ValueTraded & % 4 # F £ BXE 7 0, TradingPhaseCode = & ik A BUE N % .

2. SLE B B B AT R (TradingPhaseCode) &1 8 fiL F4F 8, ARG K THE WAL, TEXNEEH, Z

FREREGXAETFATH LN R AT

eHEHE (FEH)

% 1L ‘& E (FFHAr) B
CERTTHEEEFENHE

TR RELER 5B

‘B o W T A

PR AT
METATRER 7 WERTHE (EFEEFEN)
NERRLARER G WERT & (GRS EWT)

Uk o & A A i B

Y



AT Al o

SHANGHAI STOCK

%2 ML OCERTHFTELTEF K S
VERTW BT EE RS
EFBHANTHECTEN . EEX G KEERETEN . BT (HPEL27EN)
RABEN D, EF&HENGEE, B (TR EAT) RABEY 0, B
AR R R A TR RS T EE R GRA

% 3L ‘R TA LT
‘TERIFE BT

%44 0 F 7 M A YT BT B X AT ATIT B AR
Vo M PR AR AT B BT B R AT HOIT R AR
REXZHBEAR, EERXZHEEXK

SecurityType = 02, MDStreamID= MD301

F1r ‘&R E (FFHA) B

CETREENHE
TRTEER 7 &

‘B’ 7 PR B

‘B’ W T B

VIR R B T

‘P T Il B {2 i

Uk TREEEEN
MERTAIRER 7 Wl (& 6570 )

NFFFTHRAL S WG (FHELHEAT)
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% 2 i ‘0 kT okE G E R
VETESIER
(g, HHEZHK)

% 3L ‘0% T IR ITE
VR RE & TR

2 IR 32 T A
BEFRFZEF A, &R
‘AR IR E T
SRARHBENT A, H AT A
‘R TREEINT A, ZHIT A

TERTREEINT A, ZHTA, &6

% 4 fr O F T B YT BT B R HATHOIT £ H R
VKT A T R BT B AT ROIT R

ARG B EAR, FfRs LK

% 11r ‘& E (FFHAr) B
‘CERTEAFENHE
TR RELER 5 B

‘B o T A

‘P& T F M

26




b $ae .

% 11fr

F 1A

‘TRz (FFHa) /&
NETEFRAHEK

H R TEER 5 &

‘D’ % o W T B B

‘P& 17

‘SERFBDH (FFHA) HE&
‘CHRTITHES N
THRTEZER MK
‘B’ W T A B

PR B

F 24

N

ORI BT TER LS
TRFWFBTER LS
EFBRATFEESEN . EEXIREREHN T, £ SHNEBRA R

KO, BATERFZT&EATANZST EW R FRA,

% 3 fr

‘OCkTFRET

‘ERTFE LT

F4fr

O F Tl B YT BT B R HATHOIT £ H R
VRGBT B AT HOIT R

RER G/ EAR, FERH LK.

SecurityType = 13, MDStreamID= MD210
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% 1L =9
% 2 fr ‘0K T YATA FE R A

E1-% 810 | 4%

VRR LR TRERA

Bt

%

3.

AT H A& B AR AL T

a)

b)

<)

d)

g)

h)

fTHEXFB RN N OK 1, Rr-Z4&E N EAESM, Wb MDEntryPx . MDEntrySize |
MDEntryPositionNo 45| % 7= 3% 32 4% . #t & fn A4 L ¥ 5, MDEntryPositionNo M 0 JF 441+ % ;

ATH 4 B %5 % w i, MDEntryPx % &4 T-1 B4 8 % IOPVS, M4 H X % MDStreamID=
MDO004 it & X, % MDStreamID= MDEO1 B & & X ; 4715 % H £ 4| % v i, MDEntryPx %k 7~
#4 10PV7, M4 B Y% MDStreamID=MDO004 # MDEO1 #f # & 3 ;

1717 % B %75 % x B, MDEntryPx % 7~ 2/ & 5 # i #% . MDEntrySize k% = E# R H &, X%
MDStreamID=MD301 i 4 & 3 ;

T & B X5 K 22 i, MDEntrySize R T I M & H B FH G E, BME(K), WY
MDStreamID=MD301 i # & ¥ ;

FT1E 4 B 25129 9 #F, MDEntryPx & 77 % 9 IL B2 ok & B9 4 B B R 40 AT1E 4 B £ 5109 23 A,
MDEntryPx % 7~ i % 3 [T B 5k 5 4 ¥ H Ak &2 5

H AT 4 H %5, ## i MDEntryPx & R AR E, HEiFEEE L

EEEFNHBEN, YW IANNAYMZEN PR YENTESLNHE, OREEEFENE S
WERHWENRENE, AP X E—FFZE-WTHEAAHZAGENCRE, FLXE_K
ERA AN E T EMALRE, FRE-ANTHER AR AT ENRCEE;

St ( MDStreamID=MD301 ), 4~ H 45 & 438 3 3 0K A0 U (clprO3MMDD.txt ) 75

hﬂ\m

7_]%0
XA JE B R M #EAT R (MDStreamID=MDI102) A4 B A Hh . X —HE, Z—HEFEL, &

B, F—HERTLEAMARRRNENT RGBS, 2—BERT YAl AR MR FRE A

S X ETF P&, WFEAR, ZFEMOH, TEX, ZFEFERNLEEHE,
T AL ETF = %, WFEHEHEN, ZFEBH O, TEX, % ETF A% X4 Publish ZH (R EFELA IOPV) BMEAA 1 B,
W5 B 2R B TOPV {3 3% ETF A4 U+ Publish F B BUE % 0, FBE I 0, LEX;
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§)  AEH AR T E & K B AT (MDStreamID=MD210 ) AT A . TE R M . A TN, A
WA, Y EREHRXM. Y REARN . S ERZH N 8RN AENL, RATREN
SN HFFCRAR (A EFRR. AHERK ., RERIFABRFTRL) 925 dREN
TN ST LR RN, BAEET GRS R ERRR RSN,

X FaZEA # AR A0 FE REITs, £ % B RN, i HRXHNFARENE L, HAHKEN
2w o IC B A SAT I B R U

N

254 ZREATHEME (MsgType=UB001 )
RETHFAFREZRATHEMZRERKATE, WAHLB A ENRFE - NBIER T KL,
B — AN R A T AR R A R O BB R B (ApplSeqNum ) % — i 45, VSS E

BABRETFTWNESEAMETEEG, FELTCP R EXREFFR,

Tag B4 SR Pt A b3l
PRI E Sk Y MsgType=UB001
KA
167 SecurityType | Y *C2

13 % (FEEERK K )

10201 | ChannelNO |Y W N4

1181 | ApplSeqNum | 'Y HERFE, 1K NI8

1500 | MDStreamID | Y 17 1% £ 7 *C5

48 SecuritylD Y 7 b R A C8
Z R R R AT A R B

60 TransactTime | Y *NO9

HHMMSSsss
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KA
T EEEE
0= HAEFLITHE
150 ExecType Y *Cl1
4= M ZEAIT
T EE KK
F= &%
FHERH R TERNE, LERFHRE K
44 Price Y 5 M s B e, Y 0; N14(5)
T R A B R T R M
FHER R T ERRNE, wERFRE K
38 OrderQty Y HE HERMBREIEE, WhO0; N16(3)
RERKZ IR TR B E
ExtendFields Y ¥R T
R EJE Y
2541 REZRAARY BFE
Tag B4 SR P %A
%I *Cl
54 Side Y 1= %
2= 3
117 | QuotelD Y | iTE%E, HBERM R THM G ERGITEES | C18
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W R Z 55 ARG

10211 | MemberID Cl12
MR BT EFEESL, AT
WMWK 7 7 —frE K P

10215 | TraderCode C12
R R HKFEESL, BT

8418 | FullAmountTrade 1= % *N1
2= %
&5 7 X

63 SettlType 1= %Hsg *N1
2= RTGS

231 ContractMultiplier WHEWH (%), WwEBEFKEE T, H0 N6(2)

8911 | ExpirationDays IR (K), wmRAEFTRAFTRT &, HO N3

8504 | TotalValueTraded B AH, R KREE FH, #O N17(2)
EFrE

10194 | BasketID ERMFREE 1 TEENSET, flnfrc 1, |Cl6
2, 5 5#F, #E“1100100000000000”

10214 | InvestorName R 4R C32
7 % B AR K A
1= %XH4H

10238 | BidTransType *N1




AN S

P SHANGHAI STOCK EXGHANGE A S
FEWRT A
1= 3 —EFKPAr
10239 | BidExecInstType N *N1
2= ZEHE-MEFIRT
3= ZXIREZEME TR
432 ExpireDate N #FHH#. YYYYMMDD *N§
198 SecondaryOrderID | N BRI IT RS (LB ELIHERET ) | C18
110 MinQty N KKK E, T H N12

F AR BEFES VS EX RS LT &, Mk Z4E6X Side. QuoteID, MemberID

F0 TraderCode & 3% .

Side o [ [ o [ [ [ [
QuoteID [ [ [ [ [ [ [ [
MemberlD o L L L L [ [ [
TraderCode [ L [ [ J L [ [ [
FullAmountTrade o [

SettlType L L L o o
ContractMultiplier

ExpirationDays o

8 ARl 5% % Z 4677 T ARYE BidTransType F B #4T X 4
O AEA TR EE - R A AR,
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Total ValueTraded ® ®
BasketID L
InvestorName L
BidTransType o L
BidExecInstType L
ExpireDate
SecondaryOrderID [
MinQty!'? L
2542 RERXATHY RFE
Tag B4 B} P (XA
£ 7T %% 5 (QuotelD )
10116 | BidApplSeqNum | 'Y C18
To At B & 4 B R
Z 7T ¥ %5 (QuotelD )
10117 OfferApplSeqNum | Y C18
To At Bl & 4 B R
8504 TotalValueTraded |Y i N17(2)

ORERTRESEERES (FE-NHERLENE T ).
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0= AKX (F)
1= % {Mh s E R
2= RPN A ERK
10333 TradeMethod Y 3= HH KR N2
6= WA (4438 H)
7= BEE-EHAX

10= %X % ERE—MAERK

= EXZEERZENHAR

Eu Bl
10243 MarginPrice N N14(5)
RERTRE L EEER
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3 XHEK

& (I1S120 k3 iE %2 5 BT % M < BINARY #3E# 0 HE) PR XHERES .
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4 HETHE

B (I1S120 k3 iE %% 5 FrAT% M %< BINARY #iE# 0 HE) #PHELAHEEY .
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5 ik

FHEHRRG MR ER SRR, KE EREHFRGHETET, LR AT
R AR T E AL B,

AXKEE LR, RZEFLRELEEARB IR B L, Frl Bl 3R U A 3137
FE RN, R T B RS R E AT R

W F il . tech support@sse.com.cn

F% 45 v 3% . 4008888400-2

W sk Hibk . https://www.sse.com.cn/ - % G H AR L HE X

WAMAE: B IR KRR 528 F ERATRARAE BRI K LB
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Wx— HERER

PLT T AR 3 An iy R A B
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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