IR 7 2 5 B BOR SC A

z

1S120 L BEH X Z FiATER =
STEP ¥ & 2 #;.3E
0.643- %

L HEFR Z PR

ZOZAENA



BATIEE

BT B WA BAT A

2026-09-21 0.64 | {5 % o VT WP % 2K bk BB AT 1 1 28 0 %t AT I K 3R

2026-09-18 0.63 1, Tk AN E (MsgType=M101), At 44 % H 47 £ %
FITHEEFENNT R, TAATHNERTAATFHBHERLT,
FRAE XA,
2. ATHEEEMER L5, WAHRATHEREFERE,

2026-07-03 0.62 1. TAENHRERAGATH (RE. 4. BHEGHFLSH) F
IOPV 1T1%, MAFEFIEHN “TEXL,
2, E213 AIATHFLEEVTFHAERHEER, £242F
HHRET P HEEREEZEFERMAIER,

2026-05-11 0.61

1. B21 2ENHREEF 2 L5 HEAMELHE,

2. R BRI B R BGE EAT I bk B AT 1 R R AL 4L R

250 MAGRERARET,

3. AmTEREBERATFEEHMEATHERE (£F5Frr
RARBATIE R E LR ETTE ),

4. BB JR E AT I B B 45 se015¢jhqY Y YMMDDOO! .txt
(B AT 1 S0 ). se015¢imxY Y YMMDDOO01 . txt (B 4% i 28
B 20 ST ). se015qdbjY Y YMMDDOO1 txt (B 4 # = 474 1 )

1 5e015zqxxYYYMMDDOO1.txt ( [ $CiE 15 & X ) (A XA

TR E )




5. #H ¥ products yyyymmdd.xml( iF # 7= 5 FE AL E B SUH ),
bondmbrs_yyyymmdd.xml (k%% 7 55 A5 & X4 )

bondtrdrs yyyymmdd.xml ( % %X 5 & 5 & Xt ) ( R X% LA

),

2026-03-20 0.60 | F & txt iR ETF & XX T4, MERATXHRA,

2025-10-17 059 | 4% ETF A4 Xtk xml iR, A% 2422 EF ENETHREY
J& F B FE Y IOPV AT 5§ ETF A4 XX B X R ik

2025-08-01 0.58 | A H kA M E (MsgType=h ), 1TH H ¥ & (MsgType=W )
o4 o ST TOPV AT i o

2023-08-14 0.57 1. % PreCloselOPV ( 24 T-1 H Yk # it %] IOPV ), IOPV ( 3
4 10PV ) 7 B 3& Al 36 B DA B fn ETF A& U X BE X &
2, BmEeBAEERMXMEL, (RATHERE)

2022-04-13 0.56 | WA A Al 2 B8 IR AT R R . (R B %)

2022-03-21 0.55 | i B # HATH XX k. (KX TAE)

2022-01-17 0.54 | EEFHRSHEFRE., #4 | 16H A% 24 (SecurityType
=01) {27 W4T (SecurityType =12) #ik

2022-01-11 0.53

1, EEATHE D PR, firmEWe e 20

. FESTEPATIH&E I ¥ “Rx e FHKE, 5 BINARY
P RE—2G

3. B W AT IRORA (SecurityType =01 ) # £t = U 4F [ AT 1%

HEREEE

S

U\\




2021-08-06 0.52 VA BAT R B 1 o A A0 K AT IF 2O A

2021-03-24 0.51 PRRE (AFRE) 2T HATHRAS F 62 J 3 B AT 1§ & R AT
£ A R %

2021-03-05 0.50 P BT A O AR A KA

2021-01-19 042 | 470 b JB Y B 3 A\ 35 REITSs 482 43

2020-05-20 0.41 TETHIRASHE ATE M E 8 H & k7 SendingTime 4 &
Z PIT et [

2019-12-05 0.40 B NN 5, B T A AT 1 WK g SO Bk
EEF & &

2019-01-25 | 032 || i B RS RATIEE DR, AEEERKTE
HF R EE
2, PR EEMBATE N BRSEE

2019-01-10 0.31 B o f5x # W FE K XTI IR A B 7 B i A

2018-07-11 0.30 1, RIFERFE BB QWG BEMNBEE ., Hg LR
KR W I BB &
2. TradingPhaseCode [] 7 % & 5 1 48 % 1 &

2018-03-25 0.20 T B UM 1 AT F B T

2018-03-09 0.10

AL A 7
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B B 1
1.1 BT 1
STEP SR T A o oot 2
2.1 SR 2
2. 0 0 B FE 3
2. 1. R 3
2.0, BT R 4
2.1.4 FT 8B 70 . 4
2. 1.5 T R 4
216 B il 5
2.1.7 FTEMHEZFRFITIESIZATIEIL . 5
22 T 5
2. 2. R 5
2.0, STEP L 6
2.2.3 STEPEEE ... . 7
2.2.4 STEPEESEEEME 7
2.3 1= S 8
2.3.1 BSREE (MsgType=A) . . 8
2.3.2 FEEEE (MsgType=5) ... .. 9
2.3.3 EEEE (MsgType=0) ... ... .. . 10
2.3.4 JURIEFEE (MsgType=1) .. @ 70
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2.4 /= 1 S P 13
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4 B Tl oot 35
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SHANGHAI STOCK EXCHANGE

1 3%
I E R G AT W E 538 HE 0 #3544 BINARY 5 STEP W%, A%+ Z N4 STEP
BHEEONE (F_%), FATERATERXHE (F=2%) MELTHE (FNE) #7—%

WU, FTH5EHE 6 (LBIERR G THERARARET REDTFRIEH ) —H A

N\

AR AE BB NS STEP R UM AAMEL R, TULHEE,

L1 ARBX
% T CP
Market Data GateWay
MDGW AR

Vendor Supplied System

VS PR A%
Securities Trading Exchange Protocol
STEP T35 BB B
Financical Information Exchange

X SR BB




%xs&éﬁ;i;},sﬁ

SHANGHAI STOCK EXCHANGE

PR XA

2 STEP SLHHATIF

AEHR TS E5H EEEMEHER FATE A%, Bt STEP Wl N\ Ll # R 5 FiAT

T P X MDGW S ATAT 1 £ 4 1 Far ey A1) A A8 Ok B3 s s Ko

2.1 23EHLH

FFPATHE £4% (VSS) # 3t TCP 7 RERATHE W X (MDGW ) K A7 0y i XATH, 21E L%

HE (BRERSTEP 23 E# 2L ).

RETREEWT:
VSS MDGW
AvA %=
TCPiEs RALTCPIEE . P
B ERHEE (MsgType=A) -
- EREKB(MsgType=5) BspE
BRI (MsgType=A)
Btk LBEEE (MsgType=0) N
B OBEHE R (MsgType=0) BRI R
SO B B SRE OB (MsgType=UA001)
iR ~ mIEREER (MsgType=h)
PR ) FIEREBHA (MsgType=W) VR
B v <
T ) EETEEE (MsgType=UB001)
B <
s\ pslan E#HER (MsgType=5) R
RXFHEIER > et

A

EHHEE (MsgType=5)

STEP XX E B (d£HE)

o
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SHANGHAI STOCK EXCHANGE

VSS MDGW
S TCPE
ToPEiE R TCPRES: > N emes
;\'l%\ =
BoER EFREE (MsgType=A) N

EREM (MsgType=5) R

F' 3

BRI (MsgType=A)

ICVBEE R (MsgType=0)

b=3-JvY: S >
« LBEE S (MsgType=0) Bk Rz
i"l%\ =
< B E1TE A (MsgType= UB0O1) EfitE
P EEHE (MsgType=UA002)
HEHEHER =
B RER S HE (MsgType=5) .

AR
EHHEE (MsgType=5)

A

STEP WX EE (EHME)

211 HRRFE

STE BT RR WA R A TR — AN BT 5 MsgSeqNum kM — 4R iR S b E E
—E M EFE %A — % F 5 (Nxtln, NxtOut ), Nxtln £ F—MHZ WA H ¥ EF S, NxtOut &
TTF—NMHHHERFS. HEFT—REBREEIETNL IS, EENSEIR T ELHE

W, HEZawER R LWL R,

212 2ERA

MDGW 5 VSS z [l ety K 2 mEny, Rtz adEANR P AR,
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SHANGHAI STOCK EXCHANGE

213 EBITHESE

FBMBLERR TN, Bl — VSSE-NKF B AW SR EFHAN LR WATHES
o

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

1. TCP ##:

VSS 5 MDGW # i TCP # i #, H ¥ MDGW 52 43, VSS il 5t & & &,

VSS K#E M —NHE LA HE KA, R VSS BF R, N MDGW & —/NEFH
RAE A R, R VSS & F %k M, MDGW | £ K 32 —/M& K GV BA 9 £ 44 VK & 5l VSS £330
% HEH, VSS iAW E| MDGW th B 8 B2 G4 R F K Bl &,

WRBREEATENEA TS5 AFEIOMERATERNAER, BEYHTEERME

WA o

214 fTRHEERA
R RFSAT IR 215 2 J6 ,MDGW ¥ 1] VSS K% AT i 848 ¥ 8 AT 17 B8B M 8% K of < e

FH B ¥ Ak . MDGW B BT K AT BIAT RO B4 L E e, BEAHHE LI,

215 XRfTKSE
THSENEY AW ERTZEERN T LR EHHEETRE, MDGW f1 VSS 35 ¥ DL £
RFZFFEHER, BRI FEEHZEHHBENNE, wREIFTEHE (K5 5H) %FH

WE X R AR R, T — T A E sk i



R A Sk SO

SHANGHAI STOCK EXCHANGE

2.1.6 0Bk
T W7 AR B R vk oy 2R PR A B B R R0 Bk B, a0 Bk B T L BT A E
WA 0P/ 8] 8 i & M K F By HeartBtInt 42, < .
W7 A R FE AT R e, B L B E #% E G B R FR i B o 4 R VSS # 3t 2 4N HeartBtInt
6 & B B % A Bl MDGW R A I EMH &, WATHESERAA TR FERT, VSS FEEH

BRAIATH 2,

217 AARRXEFHXEATHSERHFR
EUTILA R (BFEEFRT) T, MDGW & £330 X WATH &3
1. VSS § MDGW # 1 TCP % #:2 5, B HErf (A ( —f& A 5% ) KK EHE TREFR;
2. VSS ERF ARGz 5, KA X H TCP ##;
3, VSSEE#Z ), KE AT X H TCP ##;
4. MDGW 5 &2 5 AT g EALE 82
5. VSS =k KA MDGW &% B 848, 72 MDGW W AR & B9 1 & i JH & A 1 4 X |

.

22 B4

4 STEP & h# 8 k. MAHAH A RAK, BERAKEY SK F4.

221 FEHH

FREAGALT .

il X
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SHANGHAI STOCK EXCHANGE

cx REFF B AR R, CX RELZH SR AKE, L

XHARTEMBT, flan C5RETAKEN 5 BXAK; LR

AKERT EFRKE T US4 745 8 #F GBK 44 o

NX

NX(Y) REZFBENENEME, NXREZFHENESL, X h T ¥

B A K NX(V)YRERZ T8 TR, XREZTH
BORAKE, Y RERANKME, X @F - s, ¥

BHMoREA B X-Y-1 L, MEBYREFBITY AL

Boolean

Cl, REAZFHENZ AW /RE, ARBEZY HHN; Y

%7~ Yes/True, ‘N’% 7~ No/False

El FREAV A ERNAEERE, BUHRAKE,

E2: RIS, HEARTHE T FEA STEP HEF W EMLE,

2.2.2 STEP % & 3%
F-NoERNHBEEME-—NHEEL, ZHELFEHBHEELEARA  HEEKKE., HEFF.

AN 3 R LY &R A L E RPN

HELEA BT
Tag B4 S LB %A
8 | BeginString Y | &##, EEHFIXT.LIGHE WS —s) | Cl6
9 | BodyLength Y B EEKECHEWNE ) N9
35 | MsgType Yo HEEBEGHRHE =) 16
49 | SenderCompID Y | 5y C32
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SHANGHAI STOCK EXCHANGE

56 | TargetCompID Y | B C32

34 | MsgSeqNum Y | yape NI8

43 | PossDupFlag N |2Z 2 EtGEE Boolean

97 | PossResend N |\RAETHELKE Boolean

52 | SendingTime Y | &#etE, %R : YYYYMMDD-HH:mm:SS.sss | “C21
347 | MessageEncoding | N | s ez % 57 % | F % % GBK Cleé
T

1 B E A TRAHESATIH AR B RELATHH LM, SendingTime % X & Fr it 4] o

2.2.3 STEP HEE

H-N2ERNAFHEE—NHEER, FURLLE, HERTATIRELSANHE, BE4H3
A B W AR B Ao 1

HERERALT:

Tag| B4 | X% X XA

10 | CheckSum | Y | keosdn, 34 &ty x4 | *C3

2.2.4 STEP & REK

STEP i B 7 2 3 3 WA s R 3 B R K Ak 3 o B9 363

H BK & VL BodyLength 3 %k %k 7~ , T DL 3t 0% A4 B 2 B 7 BodyLength %2 & . &
Z A AT CheckSum H5 (10=") I8y ABA R € 4F<SOH>Z 8] By F 4F K ik

R fr 2 LGN FAW — St ENH BT L 8= W @It fn, —EmE XEARRF

B10="2 7T By R R AF, AR B 256 BUE AR Bl i & R
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ANGHAI STOCK EXCHANGE

Bt F AL T B R oR — A TR AR IR AR R BT 5 I R — it E AR,

23 LEHE
LSHEHEBEUTEFFFUNE, FEX2EHERR,

HERFTHTERRTEHRE

231 HFHE (MsgType=A)

BERHENRETELE T VSS Rkt % —ME B, MDGW RIE N B mEZ 7,
TLEHEFHRAET .

HeartBtInt 3 A k7 2 0 Bkl B o KX B [ [ [, S0 IRE A AT 0 EH, VSS FEAEHR
T B PN B0 BR8] 1E %, MDGW & B4 5 % K 837 5]y HeartBtlnt ¥ 1F 4 W 5

B0 Bk e 18] 8] R

BFRERH BT

S Y | MsgType =4
98 | EncryptMethod Y | gk, BENO N8
108 | HeartBtInt Y | OpkE G, A N8
141 | ResetSeqNumFlag N | By rFegEsEd1 Wit (FERHLEY) Boolean

789 | NextExpectedMsgSeqNum | N | s oy 38 8 51 8y F — 4 34 & 75 (3 s ot b | N18

1)

553 | Username N P4 (FYg) C32
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SHANGHAI STOCK EXCHANGE

554 | Password

N ()

C32

1137 | DefaultApplVerID

Y | Aok o3 B EF B FIX 3 B 864 Ak, xtF |C8

AXYBWATRAA TS, BREN9

1407 | DefaultApplExtID

N | Kok 238 s 8 JF IWFIX 34 B [# Tagl137 ol

LIsk g R T ARXY K MATH KA T

=, ERHEH124

N8

1408 | DefaultCstmApplVerID

N Aok 4Ed, FIX W E B84 B % SR A AR, | C32

RAF R Httag 1137 + tag 1407 W93 — F 41 3K,

HE R A, STEP1.20 SH 0.30

FREN 8

232 EHHE (MsgType=5)

FEHHERXRIAAMMIFRELLNHEE, REFHHERGMM s, —FUNEE

Gl i

HEHEN T EREEHHEZ AR EEMAEL,

EAHH A AT
Tag B4 % P i)
HroEREx | ¥ | Msglype=5
1409 | SessionStatus | N N4

Logout Hf #y & 354k &

0 IFE# x4

[ 1-999]

— M EIEH, EETUKREA




L& h L b B

[ 1000-9999 ) ™ &= M E4H, BEWHERSE

58 | Text N |k C1024

trEpEE | ¥

233 Bk A (MsgType=0)

N kK R T M A A R

% 4 B B fT — 7 AR 0 Bk 18 18] [ (1 HeartBtint 4% 72 ) B 18] 1 3% 7 5 0 R R 24 1 (T 4
WEE, FEFE-DCKEEFLEEF, wRBRFTE 2 B0 PR E 1 R A R
H et R, AaTANATHESELBINRE, UL XA TCP #4#,

Bk H B AR AT

Tag B4 % F WA %A
FREH & 3 Y | MsgType =0
112 | TestReqlD N

20 & Xt TestRequest™] b7 17 & % 8 8 Bk 78 €32
B, M NEAARSE, KBS NEEEXE
T & A0S Bk TH . 89 TestRequest 4 & By

T BB Y

234 WRFERBE (MsgType=1)
MR AE K Y B e B A 3 7 & S Bkl B MARE K B R AR E A B F TR
5 & B8R, o R A R GE R ARIR A (TestReqID ) #9:8 BkAE 245, MDGW 4 £3) &

WO A, (2@ FIX ARG 4 A0 17 v B VSS B9 0% K 8 & o

-10 -
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MXE KM EBA T

TR 8 Y| MsgType =1
112 | TestReqlD N |3 K ARIR & C32
kN8 e Y

235 ERXRERME (MsgType=2)
MDGW £ 3 X B4 7E B ELIFR, R FEE FIX Arf 5] 28 4 %35 K 6y v Jr .

MDGW #WR 2| E R ERHE, Re@d)r 5 ERHE (47) i,

FRIERFELEEA LT
FrofE 8 X Y MsgType =2
7 | BeginSeqNo Y HALWY B FE N18
16 | EndSeqNo Y Ry EFE NI18
FRRH B Y

23.6 2FEHELHE (MsgType=3)
LR FTRE —ABE, HTFHERT 2E BN A E LR 2 B, MiZ &4
E4HEE, MDGW £ o Esi R B4 iEE 4R,

~iEELH AR T

F o E Sk Y | MsgType = 3

-11 -
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SHANGHAI STOCK EXCHANGE

45 | RefSeqNum Y | xBtEewrs, WadEseanys |NI8

371 | RefTaglD N X H e, HI4R FIX K5 | N6

372 | RefMsgType N | e 4Eden MsgType Clé6

373 | SessionRejectReason | N | A% 45 4 & [ 4 & N5

>8 | Text N Sk, dE 409 R B @ 1024
FREW EJE Y

237 FEELZHE (MsgType=4)

FEERHEATERERYT TN HEWHEE TS5 M E N MsgSeqNum %47/

FIX PP ETUEERET BEK Tt ah®E, #WNETHE N 1. MDGW A2 X5 K HF 5

FRHE, R

HAA FIX ARG % 4 MDGW BB P 0y Z R iE kit , DUF 5 Z3%0H & 7 U

WAL, % MDGW W Z|F 75 ExHE &, U EENHEE LTS Nxtln = NewSeqNo,

R ERH AR AT

Tag B4 5o LA AR
PRk Bk Y| MsgType =4

123 | GapFillFlag N B o AMEE Boolean

36 | NewSeqNo Y |#myeFE N18
FRE N & Y

-12 -



f_/‘g.hiéf’?%-ﬁi%ﬁﬁ R XA

SHANGHAI STOCK EXCHANGE

24 AEHE

241 HFAE P (MsgType=UA001 )
RETHAFEHELZN NG I HDLE—ROE, wHFE-—HLTAELRA,

U 7T e S AT 0 B AR AT 3s,

Tag B4 8o IR LA KA
A ASES Y MsgType=UA001
i il
167 Security Type Y *C2

13 fiv gz (AFICE R )

Wil &
10201 ChannelNO Y N4
100 = 3E T &k R B EAT I

A B R AR K BT

1350 ApplLastSeqNum Y N18
i
W 5 AR R

10205 EndOfChannel N Y=ATHEHOLE K Boolean

N=f716 3 A 2

TN G Y

242 E£HE (MsgType=UA002)
EHHRAATIERT B4 T AR RIE,

HHTEENLARXEE(BREEARHEEL), FRAXHERK, AP HERRERH

-13 -
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B, REELHER. L “BR-PE" WHALBELEX, REZECHE FRENLLE,
BERFTZREFRELWHRE, TEECETRERE - NEFHE, FoEE TR, FEEX
W, MBEE—ANEEHE, FRELERK, LERARNIF MR HEEEERL, S LK
BN EHRERH, A EREE2REEEE XK,
MTREATHEETEALTERDHE LR THBZSAHEER, BREHEEILTE
FEAFBCERENRTAHLIETTH, RACEZRETZHE, WHNABZHE, 4K
F| W BILRF>EERE| MR R BILFT 1 (& AW BIERF=100, 0y H &IE%

E=102) WARAETHEE.R, BT K EEEFERKE E XN EHIE.

Tag B4 D) W b3
PRI K & X Y MsgType=UA002
e
10201 ChannelNO Y N4

100 = FE T & KR EATIE

ERE
10077 ResendType Y N2
1= BEATE

BRI ERS
1182 ApplBegSeqNum v »
REAXT O

FHAEREEILRT

sk W BUE A T ApplBegSeqNum =, BU{E 0,
1183 ApplEndSeqNum Y YHEN OB, KGRl FBRENIZ | NIS
Wl B KA IR KO RIR R T R A E(E

A LR R b s K BIL R 5o

_14-
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RAEEERNZHEF AR, REDT:

1

I
>
_t<l7\:\;
all
=

i

2= #a 5wk (AHBERNEGEREE )

Il
e}
o

10076 ResendStatus N 3= MR N2
4= HEATH
5= BEEEEEF

99 = Hfh,

A B B B R R
58 RejectText N C32
FEEEELANER (WF)

FrE W EJE

E:

1, VSS XS R FREHE, BARERFELHER, ZERHIFLENREHRTEREET N, Y
BB RSk, BWASER, RTRAAEEEATHRE, BEERIMH LG 0 B EERERS, *
EEEHEERA

2, BV REREAHEES AT 200 4.

3. %% #| ResendStatus=2 &y F % i & B, #UP T AREMAEEH AL EMLFK

2.5 E\‘Z}ﬂ ‘}\%j lé\

251 MAMEERA4E
1. FRAEBARLEZFBATERFEN, FHESH, HEEO; HEFRRELTH EHNEAER,
% AfE, #7 N10 B 9999999999,

2. 71 £ A (MDStreamID) % H 4 B F B T .

SecurityType MDStreamID A

-15-
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MD001 ek -
MD002 BZE (A, B &) £ &

" MD003 R DK 5
MDO004 Hae kP& (4% REITs)

02 MD301 A 2 77
MD101 Bl fr AAT = &

” MD102 # 5 B E A

12 MD201 fit 27 PC TR % A TR BRAT I
MD210 fit % AF 0 B2 R K R BEAT 12
MD211 PERNZBERLATE
MD212 BFERMNBEELATE
MD213 AAEEWFRELEZHATH

- MD214 HOUE R RREE AT
MD215 ZHEME R RREEERATE
MD216 FEREFRAE
MD217 it 77 A T B R K B2 R AT IR

14 MDEO1 IOPV

3. MHBEEZMHAWT:

a) RN BN, RBRAETH, HWART L, FAlM, tTHNEEL, =7 H
Wy SR A, PR Bk R B R S G, B 0%, XtT SecurityType % 13 Y
EEATR, HMAEFRom N2 2N N LAE % 7= & 2 ek {5 & U (products_yyyymmdd.xml ) #
W W 7 R

b)  #& % 8y K 3K B B (TradeVolume) X 5 5 I A R 46 B 8y X 5 B, REAH IR FH HE R AE 100
B, BEBBEWRZHEELMEZ 1000, GHEEENRZHAELMZTTEA; HHKRKLH
(TotalValueTraded) 4y £ 5 1+ B A6 48 2k o jR &8 & 85 X T W DU . = 07 [0 An 7 27 1 68, R C

BELEX,

U i A AR T TR R A R T R
BERENFECRER ., BNEM, ZFEH, fFET &,

-16 -
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) AEAFRBEERRKERLM, MENM, £4&. A REITs hir, x5 EWAHTLEHA,
R AW R ERMAK;

d) XTHFEIH, RRXEFANFLERINNBEREX0HEA; FTHRAAF, KRXEFAHEFE
R P AR EF1078 & A b THRARFXEW, RXLHH 100% K KK E*10,

252 WHKRAME (MsgType=h)
THRASHEHEA TR ZIAGT RS GRHESGEE, 2 AAEL A URETHRASE
b B & Ao

THHRESH BT

Tag B4 56 F YL il
e Y| MsgType=h
167 | SecurityType Y |ipzkA *C2

01 RF. &4 BB XM H2H#
02 A7 4

03 %4 4%

12 % (ERARK)

13 i (FERAK)

14 SN IRATHE

339 | TradSesMode Y TR B *N1
1= 24Nk
2= HUX Z

3= & (E¥RX%)

-17-
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336 TradingSessionID Y é‘ﬁiﬁ’ﬁ' ,]%—e_% . *C8
RFBEHSLFHE, EREM
RAFREX, TEXNAZ

*’g o

393 | TotNoRelatedSym Y |2k EEKE (AEHK) N8

R 8 Y

P

1 A7 4 & 3 HIA L 4

2. FAVERERRAAT. HEEENER T L5

3. & TWHATH K A (TradingSessionID) iy 8 (L FFF &, ARGMETHEMNE L, BEXMWAZE, AF
B AR XA R X R AT

%11 ‘SETATT B SHHE (T ),
TRAETHLTREHE (& FEAKT)

‘BT 2T AT W A E

%21 VTRTFEEREEMERTE, REXRO

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

{

uint8 checksum = 0O;

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

checksum += (uint8)bufferlil;

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

return bufCheckSum;
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