IR 7 2 5 B BOR SC A

z

IS120 Li#EH X 7 TR W<
BINARY ¥ #2310 #.5%
0.643- 1%

LI 5 B

ZOZA%EMNA



BATIEE

BT B WA BAT A

2026-09-21 0.64 | {5 3 = v R % 20 e B AT I 3734 0 0 1 BRAT 1B HHE

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. B 21 2@ MHXEEF > A L5 EEfELHL,

2. JR B FME B R AT IR A e BEAT I R AU AL R

250 MAGRERARET,

3. AT EREBERNFEEHETRER (2 FAFER
AR BATIH B & KRB EATIHF Do

4. BB JR E AT I B B 45 se015¢jhqY Y YMMDDOO! .txt
( B R ZAT I U ). se015¢jmxY Y YMMDDOO.txt (& A &
U 28 S0 ), se015qdbjYYYMMDDOO1 txt (B e # = 47 4 > )
#1 5e0152qxxYYYMMDDOO01.txt ( & 4 iE % 5 & T ),

5. #HEH I products yyyymmdd.xml( 3F % 75 5 FE A (E B SUH ),




bondmbrs_yyyymmdd.xml (i # X %7 545 AE & X))

bondtrdrs_yyyymmdd.xml (5% X % 7 12 & X ),

2026-03-20 0.60 | B4 txt K ETF & X XM T4, MkA&ER,
2025-10-17 0.59 | Z# ETF A4 X xml B, ¥ 2422 &b mh EATHEEY
JEFBRET IOPV ATH 5 ETF A% XX B x R
2025-08-01 058 | £ 374k A9 & (MsgType=MI101), 47 H & 3% &
(MsgType=M102 ) 3§ oL IOPV AT1F #i34 ,
2023-08-14 0.57 . P # PreCloselOPV ( %4 T-1 H g £ &f %) IOPV ), IOPV ( %
4 IOPV ) F B 3& il 36 B DA B fn ETF A4 X R BE K £ .
2, ¥k eBAAREIMERH R,
2022-04-13 056 | 3w A A a1 B % = BOCH KA F R
2022-03-21 0.55 fim B %% H AT 1 U e dR AR % 43k
2022-01-17 0.54 | FEFHRESYEFRE . 34 | 155 K444 (SecurityType
=01) fEHWH4THE (SecurityType =12 ) H#iik
2022-01-11 0.53 VR EBEATRE D PR A R ey BB A
. FESTEPATH# U+ “mxe%” FHKE, 5§ BINARY
0 R
3. BIRWHATHRRA (SecurityType = 01) F 67 2= 7 47 Bl 4T 1
HERIRERE R
2021-08-06 0.52 | AT & B b R 540 X AT B4R A
2021-03-24 0.51

RERFE (I8 2T AT RRA P 60270 R4 B AT 4 1T




RUHR SR

2021-03-05 050 | B B th 7= 5oy A K A

2021-01-19 042 | 47 H B JE Y B A A 35 REITs 48 4 4

2020-05-20 0.41 | 3 7 570k 94 B, AT B B B 89 9 B 3k 7 SendingTime 4 2
5 Fir B Jel

2019-12-05 0.40 FNAEBNE ZF, 8 mF 330 B AT Pk kol SO R4
HE ¥ & &

2019-01-25 0.32 1. #wd e B EMEX AT S RA, BEERTAATE
b B
2, WELEEENBATHE S BRASBRE

2019-01-10 0.31 8 i fi 77 1B 1 € K3 T 70R AS H R By LA

2018-07-11 0.30 1. RIF/RIFE LR LB UA ., AENEEE, B xEHk
AT R WL B
2. TradingPhaseCode [ T & & 3 48 % i

2018-03-25 020 1458 A X4 0 $EAT F BOR W 208 B

2018-03-09 0.10 AL ] 2




= =TSSR USRS P USSR PRRSPRP 1
L1 B TATE S ettt 1

2 BINARY T oottt ettt ettt ettt aene s 2
21 B BB LA e 2
211 T B T B ettt 3

212 B AE B ettt 3

203 B T AT T oo 3

204 AT BT L oo 4

2 1.5 AT T oottt 4

216 IO K e 4

217 ATHEW R E 5K FATE DT BT L oo 5

2.2 T N G ettt 5
221 T BEVET et 5

2.2.2 BINARY TH B 3k ettt 6

223 BINARY TH B B oottt 6

2.3 B TETH Bl et 8
231 HKHE (MSETYPE=S001 ) oooivoeeeeeeeeeeeeeeeeeee e 8

232 VEAHHE (MSETYPE=S002 ) .ooovoeeeeeeeeeeeeeeeseeeee e 8

233 QBETHE (MSETYPE=S003 ) .oeeeieeeeeceeeeeeeeeeeee et 9

24 INFETH Bl ettt 10

241 HHER B (MSETYPE=PO0L ) oo 10



242 FEAEHE (MSETYPE=PO02 ) .ooovoeeeeeeeeeeeeeeeeeeeeee e 10

2.5 LT Bl e 12
251 LT VY BT 20 oo 12

252 TWIRAEE (MSETYPE=MIOL ) oo, 14

253 ATH BB E (MSETYPE=MI02 ) oo 17

254 FEATHEHE (MSETYPE=M201 ) oo 24

B TR oot 30
& a1 TR 32
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SHANGHAI STOCK EXCHANGE

1 3%
FEIE AR G FTATE W o 248 H 0 #3643 BINARY 5 STEP ¥ %, A% + Z /4 BINARY
BEZOATE (%), FATERNEATERXH (F=2%F) RELTE (FNE) #if7—7

W, TS 5HE e (LBIERRGTHRARRART T RERFFREH) —HEH,

)

XA R W AE RN B AR STEP B n A AARN HL R, TUEHE%,

L1 AREX
% & X
Market Data GateWay
MPGW GELES
Vendor Supplied System
VS LI ST
Securities Trading Exchange Protocol
STEP RS CEE




%,hiééé‘%-if%ﬁﬁ R XA

SHANGHAI STOCK EXCHANGE

2 BINARY SLHATIH
REHRATH 5 5H 5GRREFER FATHE R4, #Eid BINARY thil#EAN LFIEH R 7

BT AT 1 Bl X MDGW 3EATAT 1 $UHE 1% far 6 AL A K 248 X e Ko

21 2FEHLH

R PATE #4% (VSS) @3t TCP 7 X SAT R Mk (MDGW ) & A7 B9 RAT 1

RETRERWT:
VSS MDGW
27 TCP
TCPYELE B TCPIERE N ——
HE (MsgType= 1
BSER ERER (MsgType=S001) .
- EFREW(MsgType=S002) BSRLE
B BRI (MsgType=S001)
DBEEE =
BB Lk iE R (MsgType=S003) .
- B E R (MsgType=S003) OB Rz
S =
S OB p STELBE (MsgType=P001)
NSy %\ =
i RAE ) HiIFRSHEE (MsgType=M101)
_ WEHEE
FREREHEE (MsgType=M102
SRR p TEREBIEE (MsgType=M102)
ZEETHBEE (MsgT =M201
RS - EETHEEE (MsgType )
Al ek FEER (MsgType=S002) -
RIXFHBEKR > -

HEHE R (MsgType=S002)

A

BINARY thiX X EH (L 4HEE)



%x&ééé‘%i%ﬁﬁ R XA

SHANGHAI STOCK EXCHANGE

VSS MDGW
EAVA &
TCPiEiE BN TCPEE N —
HE =
BRER EREE (MsgType=S001) N
EREK (MsgType=S002) SRUE

BRI (MsgType=S001)

LB B (MsgType=S003)

RIEOBE >
B OBEHE B (MsgType=S003) ANBIR R
HE (MsgType=P002
BEEEER FICHR (MsgType=P002) ,
-~ ERETEHER (MsgType=M201) EEL4E
- EEH B (MsgType=P002)
SFEEE (MsgType=S002
BREER IR (MsgType=S002) .

SEHHR (MsgType=S002)

A

BINARY X EE (EEHE)

211 HRRFE

ST RO A A RA 4 BLH — AN BT 5 MsgSeqNum K — A7 iR, S 5 @ E 04
— G FE RS — 2 F 5 (Nxtln, NxtOut ), Nxtln £ F—MZ 8N EHEF T, NxtOut %k
AR NMHHHEEFT HEFT—MEFRSELTEFT NS, £ BN ET R P ESHY,

BEZaELELRE A,

212 2ELA

MDGW 5 VSS z [l ety B e mEny, Ktz edHEANR P AR,

213 EIfTELE

BMIELENRETABIN, - VSSE-NXZBANSZREZHAA T ENATHES
_3-
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SHANGHAI STOCK EXCHANGE

1o
BEITELCEREGTHAN ST, B TCPHH#. 5%, EASL BT,
1. TCP # %

VSS 5 MDGW # 7 TCP #ifliE#, H+ MDGW £ Ml %3, VSS i &k L&,

VSS Kk i % — AN RS FE EOH A, R VSS B Ry, MU MDGW & ik — /& K
RAE N B, 4R VSS B F K, MDGW M 42 & & — /MK i WA e ik 48 VK B 5 i1 VSS £3)
K MEH ., VSS LAWK E MDGW # & K & 2 Ja 4 4 ¥F K 3% H At H B

WREREETHNET IS EAFEI0OMERATHERRER, BEYWATHERME

'LI%L'

Sk

% o

214 fTHBEERA
R SATE 21EZ JG , MDGW ¥ 1] VSS KX AT 848 # 8o AT IR BB M B R A<

JH B # A A . MDGW B /T K AT B9AT PR O B F Lr B, BEMHHE LT ER,

215 *kRATHSRE
ATHSTEWNIES < W 2@ T8N 7 B AR A FEHHEE TR . MDGW f1 VSS 35 7 DL £ 3
REFHHEE, BRFTFEEUHEHHEEEINE, WRBILTERE (—fF7 5H) ZFKUE

X7 B BE B, R R R E sk A

2.1.6 Bk
RO A B AR R S R R R B R A Bk B, A kUK BT DL SR AT I A Bk

Ao 0Bk /N B b B K OH & F B HeartBtintl 3 %% & .
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SHANGHAI STOCK EXCHANGE

S A K AR BB, R ST B E 4 B0 Bk R JE B 22 4n B VSS #8 1T 2 /) HeartBtlntl

T8 A BRI E MDGW R W EFH &, MATH 2 ER AN TR EERY, VSSTFEEH#

217 fTRERAXEFHXASTKRENFR
EUTILREE (BHEEFRT) T, MDGW & 31 X AATH &3
1, VSS 5§ MDGW #7 TCP # & ja, Bt FE i [a ( —M& N 58 ) K&K M & 7 REF;
2. VSS ERFREZ 5, KT X H TCP ##;
3, VSSEEMZE, KE AT XM TCP ##;
4, MDGW 5 %2 5 AT 1 EHLE B2 5
5. VSS dnk Kb AL FE MDGW & # By 34, 52 MDGW 1 B9 % K 34 38 B A8 1 4F 2 1

.

22 BHPNE

Z&% BINARY jﬁ‘%‘éﬂﬂ%t%\%\ jﬁt%\%%n‘}%‘%\%éﬂﬁz, ‘}%A%\%j{_&fgﬁ 8K ?—%o

221 FHEUHH

P EA 7 B A& F ¥ (BIG_ENDIAN) %i#, B RBGAWT:

KA A

char[x]

REXFRAFHE, x RETFHENRATHH, x WATENHT, A
char[SIK & B A KRN S FHMF &, YRAKEATLIRRER, B4,

% B4 GBK 475,

int, uint | REXZFEAEAKME, uint32 £7 32 LLHFTEH, int6d kT 64 (LA F
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SHANGHAI STOCK EXCHANGE

TER

Nx, Nx(y) | & int, uint =56 f, A THHZEAREEREATIN LS FERNKE (FEZ)
Nx REFRAKEN x LB FHEL; Nx(WRERAKEN x LHF, EF&RK

y BLECF AN EH

2.2.2 BINARY 3 & sk

FANoBREAHEHA—MHEL, WHEXEAHEXE, HEARKE., HEFT

RAEBEFE .
HEKRBA T
IO L
MsgType HEEA char[4]
SendingTime k% e, R YYYYMMDDHHmmSSsss uint64
MsgSeqNum HEFE uint64
BodyLength HEARKE uint32
vAE

L UHENTIRSHEIATH B M EHZBEATHH A, SendingTime % & & Fr it A .

2.2.3 BINARY ¥ & &
F—PER N FAHEHE-NHEHER, FUALLE,
HE R A —/ CheckSum FFt, HMEZITENHEE L4 (HFEHE L) FlHEKRE R

BRipfn, it ERBA RGBT 5E W T — BRI,

HERBRT:
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CheckSum

% B Fn

uint32
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23 S2EMHE
SHEHEBRBEUTEN FTUNE, HEX2FHESER,

B X7 7T A R 1 B

231 BEFHE (MsgType=S001)

BRI B RAATE S E T4 VSS R£ % — Nl B, MDGW RAE N Bk %7,
oA Ry HFM R AT o

HeartBtInt 3 f & 4 2 0 Bk Kooy K& B (B (] [, G0 IRE A KT 0 Wy EH, VSS FEAR
M B T By 0 Bk A ] ] R, MDGW 7E [E] £ % 50K B B3R B 8y HeartBtlnt 3 7F 4 ¥ # &
Ay Bk B (] 18]

BERERHEHR LT

B4 W %7
BB L MsgType = S001
SenderCompID AR char[32]
TargetCompID Bk R char[32]
HeartBtInt Bk T8, B A uint16
ApplVerlD WU, k0 mman, E b mm £ AR E, nn 4 F Rk | charl8]

=, %030, 12.22

FrIEH G

232 FE4HE (MsgType=S002)

EHHERARIHAMIBLELLNHE REFHHEREMM T E4&, —FAAEE

-8-




ribie K L 5 oA A
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W T

HHER T FERFZEHHEEZ G AR EEHE,

HEAH T B R T
PRk B - MsgType = S002
SessionStatus Logout B i A3 4R A Y
0 E#EH

[1-999] —#EHRES, EETLUKE

[ 1000 -9999 ] &= HF A E4H, EVHEM 5 H

Text XA char[256]

R G

233 OBk A (MsgType=S003)

B R T I R B RO

b g (AT — J7 420 PRt I8 8] P8 (7 HeartBtInt 3% % ) B 18] g 35 8 B0k B & 2 4 17 3038
WEfE, FESE-NCHRHEEFREE £, RBR A 2 0 Bkt I8 18] g oy 40 5% 8 B &

FIHEMmE, BLTAATHERELAFE, TSI XA TCP ##,

I B AR T

R 8 S MsgType = S003, BodyLength =0

TrE 88
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24 ANFEYE

241 HAEQ P (MsgType=P001 )

REAHXRELERANZABFEEF 3 DX KR, wfE-BELTRALRS, 1

T i W B B A 3.

B4 P XA
PR B MsgType=P001
Security Type IF % A uint§
13= % (FEERR)
i 5
ChannelNO uint16, N4
100 = Jf U B2 58 F ZAT 1R
P TR AT I K BT
ApplLastSeqNum uint64
F 2
W 45 RAT
EndOfChannel Y= THEHLEK char[1]
N= 1THEHFRLE K
FRIE T B JE

242 EEHE (MsgType=P002)

B R TE R T B T AT RS

AT E AR R KB (R REEATH M), BRR XM AR, P T RSB

B, REELHER. L “BR-PE" WHALBELFX, REZECHE FRENLLE,

-10 -
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BERFTREFRELWERE, FTEECTRERE - NMERHEE, FoEETR; FEEXL
W, MBEE—ANEEHE, EREERAK, LERARNIF MR HEEEERL, S LK
B AANERERE, HMERKEESREEL KK,
MHTREATHHETAL ARG H LR THBRESHAHEER, BREWHERE
FT<=AMAECERENFTAHERTTH, HACEZKELRHE, W EARZHE, K
M BRI EE>E LR B &R AH BB FE+H (0 By & A BB R 5=100, 7 #yH &0 %

T=102) AR ETHEER, ALK X BEFRKEERNEE

B4 P KA
PR 8 MsgType=P002
5 uint16,
ChanneINO
100 = 4F IO & A A 2 4T 16 N4
ER il
ResendType uint8

EERBHLILES
ApplBegSeqNum uint64
REAT 0

AR HEBIERT
ApplEndSeqNum | % EE N 0 B, X Z Fraf b F B E f % & KA i & K# & | uint64

RRG; RAMBE N SRR iR RHEILRT,

REEHEREHEF AR, WEDT:

Il
i
e}
M

ResendStatus 1 50 58 R uint8

ek (B #28 K B AR R E )

[\)
Il
_137\:\r
>
Al

-11 -
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3= BAIR
4= FAELTA
5= EHFEREALEF

99 = HAt

A E A BLATE B R
RejectText char[32]
HEEHRELNEE (0F)

PRIEH B JE

P

1, VSS N ZFAEHE, BARERFELER, ZETHITLENR EHRATEEEET N, Y
BE G ES ke, BWAZER, BRTRAEESATHERE, BEERMHEH 0B EREERS,
EHEEH EEMA

2. BPEKE R E AN EE S KT 200 &

3. %3 ResendStatus=2 & F 4% i £ 0, B T REMABEEH AR ELF K

4, T RMFE, FHEAFRASME, REXEFRHAO,

25 MAME

251 MAMEEA4E

1. FREBEXFILZFEATHEHER, FHESE, HEE0; HEFHRIEELSY EH & AEN,
B AME, 27 N10 B 9999999999,

2. 71 £ A(MDStreamID) X H 4 & F Bt T .

SecurityType MDStreamID Pt 9
MDO001 THHEF B
MD002 BZE (A, BE) (75
1 MD003 RHEPHET R
MDO004 HAa K" % (4% REITs)

-12 -
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‘ 2

3.

2 MD301 HIAR 2% 7=
MD101 Bl B RAT =

’ MD102 # 5 B M

12 MD201 fit Z7 IC TR & A B BRAT R
MD210 fit 2 F I8 B2 R K R BEAT 12
MD211 PERNZBEELATE
MD212 BFERMNBEELATE
MD213 AAEEWFRELEZHATH

- MD214 HOUE R REEE AT
MD215 ZHEME R RREEERATE
MD216 FEREFATH
MD217 fi 77 34 U T R R 1B 2k AT TR

14 MDEO1 I0PV

X B AL AT

a)

PR ARUBE, BB RAETLS, REHART L. HAM, AT HE M, =7
WS GE , PEF BR R E M RS GRS, A%, 3T SecurityType 3 13 t
BRI, RO BRTA LA 0 DUEH P B A 5 8 (products_yyyymmdd.xml )
W B AT R

b)  FEHHY & X HE (TradeVolume) § & 5 iF M 80y X 7 &, MFHRER Z B E L ALZ 100

d)

B, RenmBWRZHUELME 100 fr, FAREXNIFEELCETTHES; HERRLH
(TotalValueTraded) % 2= &5 1 & A i 48 B 0y & X &% TR DU = 7 B Ao it 25 15 45, A K

EERFEBRESRRIBELM, WEAK, £, AFEREITs hr, THELFEEH T TEHR,
BRA AW ERANK;

ST HEFIE, RXAERHNELER WM REFI0WER,; X THRFINF, RXLANEE
AP EF107H B Ay T RA I AEE, &KX 280 100% & X HE*10,

' AR
ey

Ui
-t 2

2 AR T LAk X R LA R B 27
AFFEBRER. WHNEY, ZFEE, FRER" &,

-13 -
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PR XA

252 WHRAME (MsgType=M101)

THRESHEATRGAMTHREM T EREEFEE, 2 AHELAAURET RS K

LB R AT
TIRASHEW R T .

FrE e L MsgType=M101
SecurityType IF % K A uint8
1= RE., &, BHEGHFIH
2= {74 &
3=GakH
12= fiz (EEAKK )
13= fta (FEERAR)
14 = SEIRATH
TradSesMode THER B uint8
1= RGN
2= BUXF
3= (E¥X%)
TradingSessionID AT A char[8]
RFEAN ST E, ARFMRTHENEL, TRINAEE,

-14-
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SHANGHAI STOCK EXCHANGE &* X%
TotNoRelatedSym | 2 7= &2 % 5 (414353 ) uint32
NG

A

1. 474 & $5 Ak 55

2. Ze b HRERTAAT. AEEINHERT L F;

3. WIHAT
AR A U B 2 KA L T

1% Ik A (TradingSessionID) iy 8 L F 47 &, ARG R T ENE X, TEXNEAZH, ZFH

%1 ‘SR AT E B B (T )
TERRATHALTE G HE (&P EKT)
‘BRI T W

%2 VETTAEESFENERIRE, RERRO

%31 VETATHATEERGE, K&K

& 4fr VERTLETHTREREE, RERRO

%1 ‘SRR T B S A (T )
TRABRTHLTREHE (& FFEAKT )
B BT 4T A1
F2Mm VERTHERTH T HES TN ERTS, RELRO
F3Mm VERTFARTHATHEATAE, RATHRO

E R ‘SRTHA LS T B WA (FFH)
TERRGELHTHL TR HE (& FEEKT)
‘B R ARG AT AT A

%2 VETGELEFTHTHEEEENE RGNS, REXO , BEALETHEIHTHE

3 SecurityType=1 B, F#THEIERE. 4

 RESH. 2THEE LT KR

-15-
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SHANGHAI STOCK EXCHANGE

BOR XA

EEMNF R, TEX
F3M TERGALETHREESFENEREE, REXRO , HLEA
% 4fr TERTERTPEOTHTEATRS, KATRO . YRRTHAERTAAZ S, T
B
FS5H VERTAEEENERFATEATRE, RATRO
SecurityType = 124
F 1ML ‘SRR H T B B (FFEr)
‘THRTmAFETHL TR HE (& FREAEKT)
‘E kA 4T A T A A
Fo2M VERTEFTHTAESFNERITET, KEXBRO
F 34 VETEFTHATHEE KL, RE KR
F A VEREFRE (THRERFAES) AHERRE, RERARO
FSK TERAEFRAREN, FHALF (RTREERFES) THERTE, K810
SecurityType = 133
F 14 ‘SERTEAH T E B (T )
TERTEFTHL TR BB (& FERT)
‘B’ AR AT T A
%2 fr TEX
%31 VERRRFTHATHE KL, RERKIO
% 4fr VERFEFRAEF (MK THEERAE, RERRO
FSH TERFMNEY, ZFEW . A G FERF (R %G ETELERAE, RERR0,
SecurityType = 14
F1A-F 8L | A%

* SecurityType =12 B, W3 (CEKR ) @& K75 A FFAEE,
> SecurityType =13 B, %W (FLEKR ) @éfisAr. HXEE, =FEY, FGHETF.

-16 -
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253 ATIEBBE R (MsgType=M102)
THRHBEERATRAEHFT BTG S RAMERA2EHEH L LREATEL

KA BRI HE . 5AREHEZ A RRBAHNE, VSS EER AL R ENE, THES

AR
HEAER T
B4 Pt YA XA
V- MsgType=M102
Security Type IF % A uint8
1= RF. &, BE A G50 4H
2= fTA
3= GHL%
s (EE KK )
13= i (FERKERX)
14 = SMEVIRAT
TradSesMode R LN uint8
1= RGN
2= WYUK Z
3= (E¥X%)
TradeDate %= % 0¥ YYYYMMDD uint32, N8
LastUpdateTime =% ¥ % i jE] HHMMSSsss uint32, N9
MDStreamID AT KA char[5]

-17-




G LEEESEN Sk R
SecuritylD FE AR A char[8]
Symbol FE AR char[8]
PreClosePx i U £ uint64, N13(5)
TotalVolumeTraded R KE uint64, N16
NumTrades R uint64, N16
TotalValueTraded A F uint64, N16(2)
TradingPhaseCode SN R AR char[8]
ExtendFields TV EFE
M B

WA -

1. ¥ SecurityType = 14 E. MDStreamID =MDEO1 k&, PreClosePx B Y8 #f . TotalVolumeTraded Ak &% %% & .

NumTrades & % % %0 . TotalValueTraded & %X 4 41 7 B BUE % 0, TradingPhaseCode % Bt fiy Bt K AR &

A A =

2. SEEFF B B AT (TradingPhaseCode) 7 8 (L F4F &, AREFMEA TR EWE X, TEXNHEEK, #

FRAEREXAEFRATH RN HALT

2HEHK ()

%11 ‘SEkT A (FFAA) B
CERTTEEEFEN B
TERTELERG K
B’k W T BB
PR E R
METARER Z MW HE (EFEEEN)
NEFATRER G WEWHE (FEXHERT)




%Li@é?%—i%ﬁﬁ B & A
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‘URTKE RSN &

2

OCERTWHFELTEE XS
TRTUFETEER T
EFGHNTEEETN., EEXG . KEEeENH ., BE(EXFEEEN RSHEN D,
EFRHENER. B (FEXZEAT ) RSE A0, BT ERFEE” & AT 0EZ

THEERARA

%3

0T AL
TERTLLER

% 41

O KT I R LA R R AT T R AR
VR ME A AR BCT BE R HAT AT W AR
RER G EAK, EFRHHELH

SecurityType

= 2, MDStreamID= MD301

F1

‘Skmps (A i
CRTELFEMNEE

TRTELER G HE

‘B AR BB

‘B A B B

VI B

Pk I B

UETRAEESFEN

‘M ETAREK G EE (T EEEN)
NETFATREX G WER (GEXHENT)

F2

‘07K R AR LT
VR R ST R

(PE, gEEE)

F3M

0k A R I A
VT R & T A

VRTIRH E T

-19-
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PR XA

YERTFREAZETFC, &6
‘WERTRHFINT A

SETRHEIANT A, HRTE
‘O KT RAFINTFA, ZHT 6

TERTRFFINTA, ZHT 6, &6

a4

%1

% 1fL

%1

O F AU A LR BT B R ATHOIT W R
VR AR A BT AT HTIT R A AR
RERZHBEAK, EFXHHBELHK

SRTEH (FH) 0B
CREFEREENH B
THRFELL S R
BRI R
PR

‘TERT B (W) i
NETEFRAHEK
HWERTEERG K
‘D’ 7 W W A B

‘PR E®

‘&R ES (FFAA) B &
‘CERTIFHEE TN
TR RE LR G B

BN T A R B
PR (7 A

WG

Ok AW EATE
VETHFEGRATEERS
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PR XA

EFBHRNTEREEN . EEXZRAREAN D, EFBHNEERESHER 0, BH
TR RIFZF BT NESTEY X7 RS,

%31 ‘0Fk TR LT
‘TERTE LT
%4 1L KT R YA AT HATHITE SR

VR A LA B AT HOIT W R
RERGHBEARK, FERGHHELK.

-5 8L | A%

%1 TEX
%2 CRTLUHMATEERA

VHRTHWARLTERRS

3.

2531 BEOTERRY BRFR

# e HE MR % (SecurityType = 3, MDStreamID= MD102 ), PreClosePx & & X

NoMDEntries

fTE&EAN K

uint16, N5

9

MDEntryType

i A& B XA
3= FH e A
4=4FrH 1K

5=4 Wk H

char[2]
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2> MDEntryPx Je ¥k

uint64, N13(5)

YA

1. %/ T MDStreamID=MDO001 .

2532 TIERBY BREEK

NoMDEntries THEAEAN%

uint16, N5

fTH % B 25
0=\

1=52
2=T5H R KA
=4TIF

5=4- AN
6=4%5 N

7= % B & E R
8= % H Kk M
9= H & HH

v=10PV

> MDEntryType

w=H — B I0PV
x=NASEMBRENCREE
z1=MF B & 5

R=5FHEE

z3=HF H R X

char[2]

-> MDEntryPx s

uint64, N13(5)

-> MDEntrySize BE

uint64, N12
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IEHFE, ANABIAZENE

> MDEntryPositionNo R 2 B uint8, N2

P

1. 3 | F MDStreamID=MD002 ., MD003 ., MD004 , MD101, MD102, MD301, MD201, MDEO1 , MD210
B

2. ATEAEEN hOR 1B, AT EAHNF AL, M6 MDEntryPx . MDEntrySize .
MDEntryPositionNo 4% % 7= 3 2445 . # E A4 L7 5, MDEntryPositionNo A 0 FF %114k ;

3. ATH4 B %5 % w i, MDEntryPx % 744 T-1 B k48 % IOPV, #iENALE L /THELH £
v i, MDEntryPx % 7~ # 4 IOPVS, M, % B X% MDStreamID= MDEO1 B 4 & X, %5 £ 0 A
TE X

4. AT 4 H X7 K x B, MDEntryPx % 7 20 & &£ i # . MDEntrySize Xk = E M ER K &, N %
MDStreamID=MD301 i # & 3 ;

5. T4 B %5 % 22 #f, MDEntrySize X = MM & A K F A E, £ E(K), X% MDStreamID=MD301
WA B

6. fTH4E X7 % 98, MDEntryPx %k Tt ILE K XM % B R M THLE XA N 23 0,
MDEntryPx # 7~ & % 3 IC B2 jk, 22 B9 BE H & 2 415

7. HEHATH4&H £, X MDEntryPx & RA M, EMFHEEE L

8. HEEAFMHEEA, YaT X AN YR BN P RE N ENTHESEZNE, IRFEESENHETE
RUEBENR SN, AHFLIE-— R RE- TR THANENCRE, #XE-ATHRA
BZIE T RN KRCRE, FRE-NATHR AR LN T ENRTRE;

9. XM & (MDStreamID=MD301 ), 4+ H 45 44 1 B AU A 4% U (clprO3MMDD.txt ) 48 7 .

10. x4 & B £ 4647 1F (MDStreamID=MD102 ) (X4 H ¥ E M. F—HE. T-HEAEXL, H£¥,

F—BERTAMARKE EINERETE, 2B ELT LA RN 2 E FIRE KL
a) Bz (FHar) B B/% A m & (TradingPhaseCode % 1 iz ‘17 = ‘A’ ), AU 4
MDEntryType % 0=% A\, 1= H H /M4 H, 4 MDEntryPx . %t & MDEntrySize #H{H % 0;

b) # %42 5 /W W BB ( TradingPhaseCode % 1 iy ‘H’ = ‘D’), EH 4 a4 1-3 FiL%, @&

6 A ETF = &%, WFBAN, ZFBIM OB, TEX, % ETF A% X1F PublishlOPVFlag # & ( 2 % E % &4 IOPV ) Bk
K1 e, WF BN AN R IOPV {H; % ETF /A % X PublishlOPVFlag # B HE 4 0 i, WFEEEH 0, LEL;
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MDEntryType 4 0=3% A\ (%77 Y AT AR MK WG E A 0 B, T# A4 E ). MDEntryType 4
1=32 (ZF SRR FREREN 08, BZAH), =5 RENLE.
c) Hskt, #FHIKA (TradingPhaseCode % 1 L7 ‘F’ ) F R EF A4 4 2-3 X0k, B4
MDEntryType % 0=% A\, 1= H H /N4 E (44 MDEntryPx . %t & MDEntrySize #JH{E % 0)
B s=45 WM& EH (REREEMEX B EKATEFAEZLE o
11, A% % 4F T B R R BB AT (MDStreamID=MD210 ) ¥ & % BCP AU Bk 4. ATt Al
o S ERERXN . S HREARN . 4B RN B RRHNAEL, HRANFRHE TR
B (B RERRK . MR 5EE R E R ) WK 55 Bt 5 Bob sl i T Wk 4 -
BTG E I WEN, EHERET RS LR SE N,
X FAZE # A% REITs, £ % 8 RZHN, B RRANASRENE L, ESRENSE X
[ V6 B B, AT 1 SAL B Xt .

254 REFTHMHE (MsgType=M201)

REAKAFHREZROTFMRERATE, WAL RKENNFE - NMRERF K&,

beid

Bl — i 0 38 4 B HE AR S B B 82 B (ApplSeqNum ) % — £ 445, VSS F

BARETFTNESEAMETEG, FELTCP HFERN EXREFFR,
HERA T
B4 W XA

FrE Y 8k MsgType=M201

SecurityType iF 2% K A uint8

13= fivzr (LB KK )

ChanneINO Wi 2 unitl6, N4

ApplSeqNum | 3 838 % 2 N 1 FF4h it uint64, N18

TOCEEERNERGAE" ESR ( LEEFR S RSN ).
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MDStreamID AT £ 71 char[5]
SecurityID PR A char[8]

TransactTime F A R K 4T 4 AR B Rl ;. HHMMSSsss | Uint32,N9

KA. char[1]

ExecType
4= MR ZALIT
T &R ER R
F= &%
REFAE R T BN, B m A £

Price 5 &M B 24T e, WY 0; uint64,N13(5)
BE R T RN A
REZHMETZHEE, B W F R £

OrderQty HE R ES MR ZIIT R, WY 0; uint64,N15(3)

BERRMHETRRKE

ExtendFields ¥R w

NG

2541 ZEZRATEY BF&

B4 Pt *A
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Wt :hivE ¢ Lt
@;&EAI:?{AT ‘SéKiEX(%N(i
EFHH char[1]
Side 1= %
- %
TEES, MR ZHEH R TP RITH Yy | char[l8]
QuotelD
e L
W R Z 55 ARG
MemberID char[12]
mERTEEESL, AT
WK 77 57— K P
TraderCode char[12]
WmERTEEESL, AT
Full AmountTrade 1= % uint8, N1
2= %
HEF A
Settl Type 1= %5k uint8, N1
2= RTGS
THWE (%), WmEART KRBT T H,
ContractMultiplier uint32,N5(2)
0
o R (R), R BT ARAE NFE, H
ExpirationDays uint16,N3
0
TotalValueTraded | & x4 %1, k&K KAET HFH, H 0 | uint64,N16(2)
BasketID EFRER char[16]
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ERMFREF 1 TEZEFNFTET Al

R, 2, STETF, H

“1100100000000000”

InvestorName IV H 4 R char[32]

7 H AR KA

1= X4
BidTransType uint8, N1
2= FXHHR

3= B —FHPAMENFR

5% % B 7 X

1= % — A5
BidExecInstType uint8, N1
2= ZEEE—HEFAT

3= ZERSZENB TR

ExpireDate % FHH#: YYYYMMDD uint32,N8

B AR B BT 455 (B3R 3 AR
SecondaryOrderID char[18]
%T)

MinQty KRR EE, T W uint64,N12

EHEZRATERY BT BE b Hmat X 25 Tk, Ml B Z 4837 2 8 X Side, QuotelD

MemberID F# TraderCode A 3% ( HFHH L E XL )

§ R % FFEHF A TR BidTransType F B #H 4T X 4
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GiE
Side o o o [ [ [ [ L
QuotelD [ [ [ [ [ [ [ ([
MemberlD [ L L L L [ [ ([
TraderCode [ [ [ L L [ [ o
FullAmountTrade o o
SettlType [ L L o ([
ExpireDate ®
ContractMultiplier
ExpirationDays
TotalValueTraded
BasketID )
InvestorName L
BidTransType [ [ o
BidExecInstType o [
SecondaryOrderID [
MinQty'* o [

O AR TR K — AR R R
ORERTREE S EEREAS (R —NBERSENE T ).
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Ay A
2542 ZERXATRY RER
B4 P %A

EFIT# %% 5 (QuotelD )

BidApplSeqNum char[18]
To X R 25 8 B
£ 71T % %5 (QuotelD )

OfferApplSeqNum char[18]
TX &R ET

TotalValueTraded | g 55 4 %1 uint64,N16(2)
R TT A
0= KX (F)
1= # & {2 EF R
2= RPN A ERK

TradeMethod 3= MR uint8,N2
6= MEARX (&6 FH)
7= FEE—FEEK
10= FEX % EHE—MAE R
1l= ZXLEERLENBAK
Eu S

MarginPrice uint64,N13(5)
MERATHEE L EHEERK
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3 XHEK
APTRIATHEMNRBERHTHEEERSE X EECE:
Xt 4 #ik

csiYYYYMMDD.txt o B AT T UM
reff03MMDD. txt A & X
reff0302YYYYMMDD.xml A SR 15 B % Z RO
trdses04.txt A R 7 H SRR A
mktdt04.txt AT 1
mktdth.txt B # H 4715 X
mktdt06.txt HAGE AT
cpxx0201MMDD. txt FafE R XS ZRARE —HK
cpxx0202MMDD..txt FafE R XS ZRARE —HK
fiyYYYYMMDD.txt P d dF R o F AR
tpxxxxhhmmss. txt LR N U

ztxxxxhhmmss.txt

T e A s

products_yyyymmdd.xml

A 7 A fE B U

bondmbrs yyyymmdd.xml

R R 555 NE R XM

bondtrdrs yyyymmdd.xml

R R 7 B B XM

reff04MMDD. txt B I S A5 B U
exra04MMDD.txt RS LR U
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zxjcMMDD.txt A IR T /N 2

AR R EMAR B R F DAL T ETH S5 H I AERAS
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4 BRATHR
EHT, R P T A AT K i R AE A BRI A AT R R 4

¥
=
W

® R VSATH

B AEE 0 IEE S E (RIEH K 5 P Binary 1T B384 0 AL ), x4 K50 W 4%

B TIRFERESF ( LIELHER G TR R P HEEANT )
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J& B

EPHEESFZ GRS EA RN, k& LEEHFRGHFEET, EMELMNAT
B AR THE MR L B,

AXREE LR, RZEFLREEEARBCIRE L, FrlbB0l o AR SURA T H#37
FE RN, R T RS R E AT R

W, F# 4. tech support@sse.com.cn

FI%. 45 H3% : 4008888400-2

W 36 Hu k. https://www.sse.com.cn/ - X 5 B A L LK

WM. LETHATRHARATE 528 5 ELXABRAAARATRKLEH
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Mk —. HERRf (FORHER )
DA vE SR B An B AR D B
uint32 CalcChecksum(const char* buffer, uint32 len)

{

uint8 checksum = 0;

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

checksum += (uint8)bufferlil;

}

return (uint32)checksum;
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