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BAE N R, 4R VSS B F kb, MDGW Ul 78 & 3% — ANk Wit oA e £ 44 08 B 5l VSS £ 30

;él%]:}é’:_%o VvSS %Zﬁﬁq&glj MDGW é/\]ﬁ(ﬁ%‘}% E\‘Zﬁjﬁfﬁi%ﬁ%;if’@f]% /%\o

214 FTREERA
TR R SATIRE 2152 JG , MDGW 1] VSS % AT 17 848 ¥ 8. o AT 17 B8 1 8% OB AR it

JiH B ¥ 24k . MDGW BRI KA WAT R B IOH B A X E e, REAHHEXRER,

2.1.5 XRATHESLE
ATH 2V 8 % % A 2 8 T 4 W 7 B A & 25 0F 44 8 B % R B o MDGW £r VSS 34 7 DL £ 3
REFHBEE, BRTFEEELEHBEENINE, WRBLTErE (—f8 5H) EHKRE

X7 B R R, TR AERES R W&

2.1.6 %k
AR AR B AR & = R R S B R K0 Bk L, a0 BhOH BT DA AT IR 2 3F Bk

Ao NPk /N 8] R B & FOH & By HeartBtInt] 48, % .



&t % L5 Hook S

SHANGHAI STOCK EXCHANGE

B W A KA B S, RS B ik B0 Bk A B A 2 4 B VSS #8 31 2 /N HeartBtIntl

T8 7 JF R A i 2l MDGW K By R &, NWATH 2 ERAA T FERY, VSS FEEHA

2.1.7 fTRRAXEHXATKLERFR
LTI E (BHEFRT) T, MDGW £ 31X MAT1E 218
1. VSS 5 MDGW # L TCP ##: 2 J5, @i HU€ i 1o ( —Mth 58 ) KRR HE EREF;
2. VSS EEF R M Z 5, KA X H TCP ##;
3, VSSEEHZE, KA XM TCP ##;
4. MDGW 5§ & 5 FiATIf £ 874
5. VSS fnk KA A E MDGW K 3£ 89 4t 4%, 52 MDGW W R [k 89 ff X 2% JH K. 8 1t 4 7€

.

22 W4

% BINARY B it 3k BB AMMERAE, HERAKEN SK FF,

22.1 FEIHH

FrafEA 7 Ak HE 5T )7 (BIG ENDIAN ) 448, FHEER AT,

XA Pt A

D) kamF RIS, x RERTHRMRATIR, x AATENRE, fk

char[SJR &R AKEE N 5 FH SIS BRAKEAT EIRKER, HH 2.

FrrEEE GBK 44,

int, uint | RFXZFEHERHME, uintd2 L7 32 LEF T EH, int6d £ T 64 (LFFF




&t % L5 R

SHANGHAI STOCK EXCHANGE

TER

Nx. Nx(y) | 5 int, vint —JF A, HTHRHZERBELRE RO LS FENKE (FE) !
Nx RERAKE A x (LEF L Nx(VRERAKE A x L7, HFHRK

y R8T AN A

2.2.2 BINARY ¥ & 3k

FAN2BREAHEHA—MHEL, TWHEXEAHEXE, HEARKE., HEFT

RIRR R

HE KR T
LT D R N
MsgType HEEA char[4]
SendingTime %% B, %X : YYYYMMDDHHmmSSsss uint64
MsgSeqNum HEFE uint64
BodyLength HERKE uint32
Pt

LM B Tk A AT B B 8 SR L 4TI BB, SendingTime % 7 5 A B I

2.2.3 BINARY ¥ E &2
BF—NER W B — N E R, AL,
M B B4 — /> CheckSum F Fr, HEZITHENHE LI (AFEHE L) B 8K R

B, it EARR ARG B S E T — T BRI,

HERBRWT:




&t % L5

SHANGHAI STOCK EXCHANGE

CheckSum

G

uint32




%L;@E“%—K%ﬁﬁ H A A

SHANGHAI STOCK EXCHANGE

23 42EHE
STEHERIABEEUTETHETUNE, FELL2EHEHKN.

FEREN T R R TEH R

2.3.1 BEFHE (MsgType=S001)

BROHE M EEATE2E T4 VSS R — P H & . MDGW RAEN B W& X7,
FTRERBFHRAET

HeartBtInt 3 A k48 2 0 Pl By R E BBl B fa, oA EN KT 0 WL, VSSFEEAFE
FOH B P ENTH o gl B 18] [, MDGW 7 [ 1% & 5% K & B 3% ]y HeartBtInt 318 % 1 J&
By 0 Bk B 18] 18] g

HEFEREEHBERET:

B4 P il
FRE B L MsgType =S001
SenderCompID * 3t AR char[32]
TargetCompID B2 0k 7 AR A char[32]
HeartBtnt N pkiE R, Bl A uint16
ApplVerID B, # R0 mman, H b mm £ BAS, nn o F A | charl8]

=, #1030, 12.22

TGS

232 4 E (MsgType=S002)

EHHEEARIHNTIF2ELLNHE ., REFHHE X AT T £, —EWHEE

-8-




gﬂhsﬁ?%ﬁigﬁﬁ T

SHANGHAI STOCK EXCHANGE

WY
HHERFFERFZEHHEEZ G AR EEMEE,

EHMERBR T

PR E L MsgType = S002
SessionStatus Logout B B 2 R A 32
0 IE#FE4

[1-999 ] —# xS, EETUKE

[ 1000 -9999 ] =& HW x4, EWER 5 H

Text XA char[256]

HIEH G

233 Bk E (MsgType=S003)

PR B T R E AR,

L i 2 4 AT — 77 20 Bkt 1A 8] T8 (7 HeartBtInt 35 % ) B IA] B 3% 7 3 0K 3 K 3% 15 1 3038
WE e, FESE-CHHEIHFREE £, RBAT A 2 8 BR8] 18] Fa 9 A0 R A R

MR EE, B2 ANATH2ERIRE, LB K F TCP # %,

Bk B AR AT

BRI E L MsgType = S003, BodyLength =0

FrE W B E




AR SN

SHANGHAI STOCK EXCHANGE

TR A

24 AEHE

24.1 LB (MsgType=P001 )

REMHXFAERELEW S FWAEEF 3 D RE—RO Bk, A TREORE, U

EEATE L N R

B4 Pt A 3l
RS MsgType=P001
SecurityType 4 %A uint8
13= fifzr (FEICRE KK )
W=
ChannelNO uint16, N4
100 = HF 1T B R X & AT
%R B R AR KRG
ApplLastSeqNum uint64
%5
il 44 AR
EndOfChannel Y=1THREHCLEK char[1]
N= THEH KL K
FREY EE

242 FEHEE (MsgType=P002 )

B SR TIF R T B T AT A

HAET B RN (A KRN L), FER AN LK, B AT LR R

B, REEHHER. L “BR-PE" WHFALBEGFX, REZECHE FRRENLLE,

-10 -



SHANGHAI STOCK EXCHANGE

GRFEREFRECHEE, rEEETREFEE - NEGHE, ErEETR; FELX
W, MEE—ANEEHE, FRELRK, LHERARN - HEEEERL, S Lk
B ZNEHERH, AiEREE 2R EEE XK,

HTEEAFHETRAI ARG ERFTZH RS AHLEE R, SREWHEIEX
F<AMAECERENFTAHEIRTTH, HACDEZKELRHE, WA ZHE, S
B RILRE>E AR EI R AE I FE+ (BRI & K H BILEF=100, HHHEILEX

F=102) SAKETHEZKR, Wt R#E SRR EEFRIREE RNBIE

B4 v %A
PR B MsgType=P002
ML T uint16,
ChannelNO
100 = 3 L R X E AT N4
ERiE syl
ResendType uint8

1= ZEATH

ER i NS e
ApplBegSeqNum o
BEKAT 0

EHERHEIERE
ApplEndSeqNum | B % 0 B, 5 5 Fi o ¥ b 5 5 B o0 9008 B K 47 105 A4 2 | uint64

BT PR BUE S PR e ok R H B IR T

REEHENEHEF AR, BEDT:

T R uint8

I
>
_137\:\;
all

ResendStatus 1

[\
Il
_137\:\r
>
it

T ik (8 B iE KB $ 4 R R B )

-11 -




L5 % L 5

Sancrar Stock SxaiaNGE A XA
3= LMK
4= BAFAH
5= EfEREELEF
99 = HAh
B AW E AR

RejectText char[32]
HEEHELNERHE (0F)

PR KB

7

1. VSS N XS/ & HFREHE,

2. BEWEKIFEREAEHEES AT 200 %,

3. %YxZ| ResendStatus=2 iy B & f1 A, BV T REHEEH AR EEFR,

4, MTERFE, FHEBFBHRNE, ZBERAF EH 0,

25 MAWHE

251 MHAMERAAE

BWRAERBELER, ELRHRTLENREHTEERETA

. FEEABXILZFBARKER, FHEARE, HEH0; KEFEREL LY THE R AMER,

B A, #r N10 B 9999999999,

2. AT £ 7| (MDStreamID) X H 4 B F B T .

SecurityType MDStreamID Pt
MDO001 THHEF B
MD002 BE (A, BHR) (75
1 MD003 BHRLHEF R
MD004 F4 kP& (4% REITs)

-12 -




RS - A Bk A

JSHANGHAI STOCK EXCHANGE

2 MD301 A K =
MD101 B W AAT =

’ MD102 # g B E M

12 MD201 5 2 T R R B B AT IR
MD210 i % 4F T B AR A B B AT 1R
MD211 WEMNEERLATE
MD212 BEMMBEEZRATE
MD213 AAEERNFREEEZHATH

N MD214 HDUE W & R R L B ARATE
MD215 ZHEWE RN EFRATE
MD216 EFERERFATH
MD217 fit % 4F I BE KRR R AT R

14 MDEO1 IOPV

3. MHEEEMLUWALT:

a) FEME. 2EEA, BRBRNVETHN, HUAART T, M, THNEWH=Z 7 EW,
PR TR T EA R, B A%, 1T SecurityType # 13 & %471, HME & T 4N
T A LUIE 2% 75 5 a5 8 X (products yyyymmdd.xml ) #9% 72 5 By H 7 R A

b) 48 B A 2 # E (TradeVolume) ¥ 2 G it H AT ik B X H ¥ B, REMBX FHELAME 100
e, RAeBEBORGHELME 100, FHEEBNXZHELMCRT TEH; HEAXLH
(TotalValueTraded) 7 £+ 5 1+ B A i 4 3 8y % 2 4 41 5

o) HRFRBEIRIKELM, RENK, £4 . AFEREITs h, FFEEWL T TEHR, H
GEE LR &% Rk &

d) MTHRFELH, RXLFEANEERT WM BEHET; X THRENSE, RXLFNEE
B A B EF107H B Ay TR AT REY, R 2H0h 100% 5% X HE*10,

e
>k

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

-13 -



L5 % L 5

SHANGHAI STOCK EXCHANGE

252 WHRAME (MsgType=M101)

THRSHERATRIHEAATHREAFEREFEL, 2 AHELN URETHIRSE

for A

TR HE AR T

B4

Pt YA

XA

T T 8%

MsgType=M101

Security Type

if % £

=

1= RE. &, HEXGF04H

12= %k (EREK)
13= 4 (FECHE KK )

14 = A IBEATH

uint8

TradSesMode

X5 HX HHER
1= Z 4
2=HBHUKRF

3=7@ (E¥R%7)

uint&

TradingSessionID

WIHATH IR

RERH S MM, EREHRTRENA N, BAUASE,

char[8]

TotNoRelatedSym

wmAFmEE (BHERE)

uint32

T BB

_14-




L5 % L 5

SHANGHAI STOCK EXCHANGE

R XA

Pt
1. AT4 S48 A %
2. BAEVSIWEFETLAT. HEEEMER G L5

3. W HATIH K A (TradingSessionID) Yy 8 (L F 4 &, ARG K TFENE L, TEXNEAZH, ZF&

AReXAETFIEFAB R AT

%1 ‘SR AT A E (T
TREe&THLTRZHE (G EERT)
‘B R 4T AL T T A 1A

%2 VETFFEEEENLERAGE, REKO
% 3L VERTETHAELERATE, RERO
& 4fr VERTLETHTREREE, RERRO

1L ‘S’ F AT I B 3 A (TR )
TRABRTHL TG HE (& FEAKT )
B’ BT 4 T AL 1

%24 TEAMMTHTEES ERERAE, KEIBO
%3 TEAPRTH A TR, TR

1 ‘SEkTGEe L ST A HE (TR
TRTEELETHLT R HIE (S FEAKRT)

A2 VEFHALETHFEESENE RS, KL TIO
3 TRFESLETHREESERERIAE, KERIO
Fad TERERFLATHTEATES, AR TR
Bt TEFEREENERITRATES, £RTRO

3 SecurityType =1 B, LW HaFERE. £4. fhoM. 2WHEE LB R,

-15-



R A Hok S

SHANGHAI STOCK EXCHANGE

SecurityType = 124

F 1R SERFELETHEHBE (FEH)
TETESTHA TS HE (4 FE k)

‘B R B2 T AT AL A

A2 VERFHAETIH AL ENERSE, K& RO

A3 TEREETHAEE TS, KERRO

#af VERTEEAS (THERFAES) THEFAEE, K%FIO

&S VERTEERRREE ., FAEAE (BTG LFRES) AEERES, KERRO

Security Type = 133

ER ‘SR GETH R HE (T
TRAFFTHLT R HE (& FEAKT)

‘BRI 2 WAL T A IE

#aof FEEX

w3 VEFEE TR SRS, ALRRO

%A VERTEENE (THE) THEFARE, REERO

%5 VTERFWWEY ., ZHEY. EEAE (BTG £OFERES, REERO0,

SecurityType = 14

FM-B 8L | 2EA

253 ATHEHBHE (MsgType=M102 )
TEHRBEHERTAMIESR = BTRXZ S AMERA 2 EREH L URETE R
REMERBHE, ZAFRHEZELHBKRGE, VSSTEFR2r2 2 EHE, TEES

P LA BB

4 SecurityType =12 &, % T (LERK ) GaFkHZAF R FFREY,
5 SecurityType = 13 i, i (FERBERX) €d 7045, BWNEY, = FEEE,

-16 -




L5 % L 5

SHANGHAI STOCK EXCHANGE BA A
HEAERT
B4 Y %R

AR E S MsgType=M102
Security Type 4 kA uint8

1= BE., & HEKGFH

2= T4

3= el

12= ffz (ER&R)

13= fit2 (FERBEKK)

14 = ShEPIRAT
TradSesMode LN uint8

1= ZZNK

2= BURF

3=Fd (E¥XZ)
TradeDate %% B YYYYMMDD uint32, N8
LastUpdateTime 2 ¥ ¥ % 0 5] HHMMSSsss uint32, N9
MDStreamID AT £ 5 char[5]
SecurityID 7R A char[8]
Symbol PR R char[8]
PreClosePx WE % 4 uint64, N13(5)
TotalVolumeTraded BAKE uint64, N16

-17 -




SRR A A S

SHANGHAI STOCK EXCHANGE

NumTrades RS EH uint64, N16
Total ValueTraded RS A uint64, N16(2)
TradingPhaseCode SE B RARE char([8]
ExtendFields YV EFE
HIEH G

LR

1. % SecurityType = 14 H. MDStreamID =MDEO!1 B, PreClosePx 4% 4 . TotalVolumeTraded % X # & .
NumTrades i % £ % . TotalValueTraded /& 2 4 41 F Bt BXU{E 0, TradingPhaseCode 5E Ff Fi Bt B AT & B
(DR

2. St B B AR R (TradingPhaseCode) iy 8 i # 45 &, AZREGME RF LML, BEXNAEZ#H, #
FRERE XAEFRATHE LA R T

AR (FE)
| Gl dNRGcu SR BB
%14 ‘SETEE (FFWA) BB
‘CERTAHEEEFENE B

TRTELER 7 B

‘B’ F T R B

PR TR
METTRER Z g hret B (&P ESFEN)
NERFTRER 5 et B (GEXHENT)
Uk &S F A B




%Li@é?%—i%ﬁﬁ Bk A

SHANGHAI STOCK EXCHANGE

% 2L

OCERTWHFEEFATEF XS

PTERRUFETEE KT o
EFGHNTHEEGEN, £EX S KEELGEN. BI(HEFTEEEZN RAHER D,
EFGHENERE GW (FEXZEAT ) RAFE A0, EH TGRS & TR
T EFERARA

% 3fr

‘0K TALET
PERAL LR

F 4L

0K T UL R LA R B B AT AT AR
VORI AR SR B BT B R AT HOIT £ H AR
RER G M BAN, EERGHELK,

SecurityType

= 2, MDStreamID= MD301

% 11

‘& A (TR ) B
‘CERTEEFEMNE A

TRTEER G HE

‘B R BB

‘B’ 7 P W H B

VR R I B

‘P& I B 42

UEkThEEEEN
‘METHIRER 7 WElr (& +EE5EM)
NEFATREX W (BEXHEAT)

%2

‘0% T RHE L fE R
VR R ST IR
(FE, HEEE)

-19-




gﬂhséé?»‘sii%ﬁﬁ T

SHANGHAI STOCK EXCHANGE

%3

‘0" R A IR I A

TERTRHE LT
2% IR 32 T
VRTRMEZETFA, LT
WERTREFZNT L
SERTRHEINTA, &ATFE
‘CERTRHEINT A, ZHFE
TERFRFENT G, ZHFE, FATE

a4

% 1fr

F1M

ORI A L BB HATHITE AR
VR AR AR BT B R B ATHTIT R AR
REXRGHBAR, FERFHHBELK

‘SEkT A (FFAA) B
‘CERTEEFEME A
TRAEZER G B
‘BT A B

PR TN

TRFEH (FHA) HE
AF TR A
HR R LR 0 B
DR B B
BT

'
3}
(e}

1



gﬂhsééé*»‘ﬁi%ﬁﬁ T

SHANGHAI STOCK EXCHANGE

% 1AL ‘SERTREH (FFHH) M

‘CERTIFHES TN

TRTEER G W&

BN T W T B

PR E R

%2 OCERTWFELTEE XS
VERTI & IEE R

EFRHENTEREGEN . EEXZREHEN D, EFEHNERRSHER 0, LA

TERFZT B THEEETEE R RS,

% 3 fr ‘0EkTEKET
‘TERTFEET
% 4 fx KT R YA AR HATHITE SR

VR AT B AT HOIT W R
REXR G HBAR, FERHHBELK.

1 T E X
% 2 fr 0k YA TEERE

TERTF LM ARLTEERA

E1f-% 8L | A

2531 HEATHE BT BFE

NoMDEntries AT A EAN % uintl6, N5

=21 -



e R S

JSHANGHAI STOCK EXCHANGE

>

MDEntryType

TR % B X7
3= M
4=~ HEH
5=~ T

EiR e

it

=%

8= K15 %k

char[2]

MDEntryPx

5 BOR L

uint64, N13(5)

WA .

1. & | T MDStreamID=MDO001 &,

-22 -




g%ﬁﬁﬁﬁi%ﬁ

SHANGHAI STOCK EXCHANGE

2532 fTRBRY BF&

B4

VA

XA

NoMDEntries

fik& B MK

uint16, N5

> MDEntryType

1716 4 B XK 5
0=F* X\

1=32 i

2= H R A
4=4 T F

5=4 WA

6 =45

7= % H & & R M
8= Y H F K& KM
9= % H &k H N
v=I10PV
w=Hl — B IOPV
X= W ASEMEREIN LR E
z1=HE H 2 &y
=R FeE

z3=HE B KK H M

char[2]

MDEntryPx

s

uint64, N13(5)

MDEntrySize

BE

uint64, N12

> MDEntryPositionNo

EFEFE, HNEEFANZEMNE
IR RSN

uint8, N2

WA .

1. & fl T MDStreamID=MD002 ., MD003 , MD004, MD101, MD102, MD301 , MD201, MDEO1 . MD210

-23 .




%L;@E“%—ﬁ%ﬁﬁ H A A

SHANGHAI STOCK EXCHANGE

i

2. fTHAEEN ORI, Rr-ZAHENFZAMAAM, i MDEntryPx . MDEntrySize
MDEntryPositionNo 4] % 7 3 2 #% . & E 442 )/F 5, MDEntryPositionNo A 0 FF#411%k ;

3. fTH 4 H %5 w it ,MDEntryPx % T 24 T-1 B 4 i %] IOPVS, i, 4 B X % MDStreamID= MD004
i & X, % MDStreamID= MDEO1 B % & X ; AT154 B %7514 v #, MDEntryPx % 7 # 4 IOPV’,
4 B 1% % MDStreamID= MD004 = MDEO1 & & 3 ;

4. 4T % B %5 % x i, MDEntryPx % 7~ 3 A 5 % i # . MDEntrySize % 7= #l LB &, X%
MDStreamID=MD301 & # & 3 ;

5. AT 4 H 25 4 22 B, MDEntrySize % 7= I A 4 B FH 48, BA0E(K), X% MDStreamID=MD301
A &

6. ATHE 4 B %44 9 &, MDEntryPx & R~ %4 LB R S B R AN THFE L5 N 23 o,
MDEntryPx 5 7~ & 2 4F IC Bt ik, 22 8 BE B R 2 3415

7. EWATH 4 H XA, %{0# i MDEntryPx & RAE R, HfFBEE L

8. ERGFEMEEA, YR I AN LA MNP RN ENTHSENE, AREFEEGENEEITHE
REWENRENE AHFEE-— A ZE-NTRAAHZNENCRE, ¥ X E- HATHERA
RAWE T ENRLEE, FRE-ATHERAAH L NEZ T ENRTEE;

9. MHIH & (MDStreamID=MD301 ), 4 B £ & 38 1$ I AOK A 044 T (clprO3MMDD.txt ) 48 78 .

10. % 4% j5 B & #5471 (MDStreamID=MD102 ) X4 B &M, E—%E. T—HEHEL., L&,
F-BERTYMARZGEINFRE R, Z-HEBERT YW RRK I FRERE;

11. X452 45 IS B Ak R B FE AT (MDStreamID=MD210 ) 4 & F B o L& 57 sk M . A TP . 4kt
M. BERBRXN . YEREELN . Y ERZHNIEERRANAENL, HAGHRELR
A (A B R W R R R AR ) WK 5y b B A O xR
BIEE LR R RN, EAERTRAEHECRRLSEN,

X FAFE A # AR AN ZE REITs, LY B RSN, 0B R ANASUENE L, E5REN5H 3
[ G e, % AT 1 B SR U

O (XX ETF 8, WFEBEAR, ZFEROH, TEN, ZEBEIERR L EERE,
TAXST ETF = 8%, WFEER, ZFEEH O, £TEX, % ETF A% X+ Publish & (2 EFFEE LA IOPV) BE A 1 B,
B B TR 7 B9 IOPV ;% ETF /A4 X #F Publish & BUE % 0 B, WFHEEERO0, TEX;

-4 -



SHANGHAI STOCK EXCHANGE

254 ZBREATHME (MsgType=M201)

REAKAFREZRAOTFMREERATE, WAL R EN A - NBERF K&,

HEBA BT
B4 L b3l
FRE W L MsgType=M201
Security Type IF & kA uint§
13= fizr (FEBEAKR)
ChanneINO EeRy unit16, N4
ApplSeqNum | e e M| FAAH K uint64, N18
MDStreamID 4718 £ 5 char[5]
SecurityID oA A char[8]
TransactTime Zs FE o [ 2R ak & BT A ;. HHMMSSsss uint32,N9
kA . char[1]
HTREZR
0= FIGEHITE
ExecType
4= MxEHLITE
T EERR
F= &=

-25-



GBS
FREZHIETZHMNE, B F ek
Price S WS M R Z AT R, TR 0; uint64,N13(5)
T2 ik A B R R M AR
REZFRMERTEZHEE, E W F R K
uint64,N15(3)
OrderQty HE H MR ZFITRE, W 0;
NHE)
FERKH LT RRKE
ExtendFields R
PRE T ESE
2541 BEZRATEKYT RFR
B4 WA i)
EEHE char[1]
Side 1= %
2= %
TR G5, W Z 40k T M BT 2wy | char[18]
QuotelD
e
WM 7 X 555 AR
MemberID char[12]
IR R REEL, HE
WK Z R —E K P
TraderCode char[12]
MR R EFEESL, AT

-26 -



e R S

3= B—ERPAFNN F R

SHANGHAI STOCK EXCHANGE &jt \X%
& & A B R
FullAmountTrade 1= % uint8, N1
2= %
257 A
Settl Type 1= 4HssE uint8, N1
2= RTGS
PFELP (%), AT RET I F B,
ContractMultiplier uint32,N5(2)
0
i HR (R), nx®FKET TR, #
ExpirationDays uint16,N3
0
uint64,N16(2)N
TotalValueTraded BRAAB, WEkEFFEENTE, HO
65
T 8
ERMFARRE 1 5EENFTEF Hln
BasketID char[16]
€1, 2, 55%F, &
“1100100000000000”
InvestorName R FH 4 char[32]
5 % B AR KA
1= %XH4H
BidTransType uint8, N1
2= FEEHR

=27 -



AR A

5% 3% B 7 A
1= % —FKFAH7

BidExecInstType uint8, N1
2= ZEERE-NEFR
3= ZERLZENK TR

ExpireDate #FEMH: YYYYMMDD uint32,N8
BL A B B AT # 4 5 (Hh BT 3 K R

SecondaryOrderID char[18]
%5)

MinQty KRR E, T H uint64,N12

Eo T ERITEMY BTG b & oK R4 LT i Br 24897 28X Side , QuotelD

MemberID #1 TraderCode A 2% ( H & B34 T & L)

Side o o [ [ [ [ [
QuotelD [ [ [ [ [ [ [
MemberID L L L L [ [ o
TraderCode L L L L [ [ o
FullAmountTrade [

SettlType [ [ o [
ExpireDate [

8 R % Z46 7 A T MR AE BidTransType F & #AT K 2
O AL T F B — F R AR A AR

-28 -




G BB EALN B M
ContractMultiplier
ExpirationDays
TotalValueTraded
BasketID
InvestorName
BidTransType o L
BidExecInstType ®
SecondaryOrderID o
MinQty!'* [
2542 BRERTATRY BT &
B4 P %A
k77T #% % ( QuotelD )
BidApplSeqNum char[ 18]
O M BRI R
£ 71T % %5 (QuotelD )
OfferApplSeqNum char[18]
0% LA B AR B
int64,N16(2
TotalValueTraded | &% = 4 %i uint64.N16(2)
NHS)

ORERTRESEERES (FE-NHERLENE T ).

-29.




L5 % L 5

SHANGHAI STOCK EXCHANGE

R TT A
0= ICHmz (FH)
1= # WM R F K

2= fFRMM A H AR

TradeMethod 3= W\WHRK uint8,N2
6= Mk (&&HHM)
T=FEBE—FEER
10= %X % ERE—MAERK
1= EXLZEELENHEK
Eu il S
MarginPrice uint64,N13(5)
MERATHEE L EHEERK

-30-



G BB EALN o
3 xtEk
P RIATHERN R BERNATHEEEXSE XS T ECSE:
X4 w7
csiYYYYMMDD. txt 6 BABAT I UM
reff03MMDD. txt A a5 B U
reff0302YYY YMMDD.xml LRI EERSY e S
trdses04.txt AR 5 H SRR
mktdt04.txt & IRAT X AE
mktdth. txt B # H AT X 1+
mktdt06.txt HAE AT SO
cpxx0201MMDD. txt P B XS AR — K
cpxx0202MMDD. txt PR R XS AR E K
fiyYYYYMMDD.txt P03 R 5 el AR
tpxxxxhhmmss. txt G A

ztxxxxhhmmss.txt

(R ED A

products_yyyymmdd.xml

IE % 7= i ol 5 B U

bondmbrs_yyyymmdd.xml

FHRH 55 NE B

bondtrdrs yyyymmdd.xml

R 5 B 6 X

reff04MMDD. txt % Ak 12 B ST
exra04MMDD.txt R S DR U

-31-



%Lé:“%—i%ﬁﬁ Bk A

SHANGHAI STOCK EXCHANGE

zxjcMMDD.txt SRR N 2 U

AR R AR ERFE DAL FETH S5 HH D AERAS

-32-



%L;@E“%—ﬁ%ﬁﬁ H A A

SHANGHAI STOCK EXCHANGE

4 BHREATHE
EIRT, JA P T I A BT AT B P K 55 R 4 R B SR AT I B 3B 3
® XX V5 ATH
BRSO 0 A5 E 5% (R IE % K B A Binary 4715 80358 0 A58 ), xtiE &£ %t I %

B HIRF ERESF ( LIEE R G PTATH R P R EANT ).

-33-



Gt h A 5 ok X

J& it

FHEIEHR G AR X FEA R, RE LBIERR G B E T, TR AT
BRASUR A TR B 6.

AXREEE, RLIEHFLFELEEARBE LT E L, FILBUH . A SO A £ T #HiF
FEER N, WA TR A E AT AR

Wil . tech support@sse.com.cn

FR 4 # 3% : 4008888400-2

W sk Hibk . https://www.sse.com.cn/ - 2 G H AR L HE X

WAMAE: PETHAT K HARTE 528 5 EXABARAFARARIT L LEH

-34-



&Lt % 3 Bk R

SHANGHAI STOCK EXCHANGE

M&R—. AR A (R E)
PLT 4 T AR 3 An i R AT
uint32 CalcChecksum(const char* buffer, uint32 len)

{

uint8 checksum =0;

uint32i=0;
for (i=0; i<len; i++)

{

checksum += (uint8)buffer]i];

}

return (uint32)checksum;
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