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(i
WIRASHEHER T
Tag B4 SF Pt B (KA
PR B Y | MsgType=h
167 | SecurityType Y |EHEKA *C2

01 RE. £4 . HHAKFLH
02 17T 4% &

03 ZFals

12 i (L FE 30

13 fir (3ECHp 38 )

339 | TradSesMode Y |RGEXGEX *N1
1= ZZ MR

2= HURZ

3= 8% (E¥X %)

336 | TradingSessionID Y | AWHTERL: *C8
BFEAN ST HE, ERENM
RN A, TRXNEE
%

393 | TotNoRelatedSym Y | mA~@#E (AFELH N8
PR H & JE

PR

L. 47 & 38 AL %5

2. BAVFIHRERTAAT. #EEEMHEL S L F;

3. & T AT IR A (TradingSessionID) 4 8 (L F /&, AREERTFENE X, TEXNEZERK, ZF

B ARG XA B K A A T

s

-21 -



%,tsééﬁéi%ﬁﬁ

SHANGHAI STOCK EXCHANGE

PR XA

%11 SERTETHEAHE TFFED
TRTETIXTRZHE (& FERKT)
‘B’ & T AT H A A

ol | URTAERAENERES, A4 EBRO

%31 VERTETITELERTS, REXO

%41 VIR LETIIATRE RS, RERRO

%11 ‘SRR T T B S E (TFFRTD
TRATHRTZALT R HE (& R
B’ RO AT 7 AT A

%21 VERTHRFTHITEEEENERTE, KERO

%31 VERTHRTZATEATARE, KHHEO

%11 ‘SxaAGelFTIEHHE GrHED
TRAEeLFTHATRZHE (& F KT
‘B ROR G A & T AT R A A

ol VERTGRENHFTHTEREERNERTS, RERIO

F 3L TERTGEENHFTHRERESENERTS, RERIO

F A VEORERMAATF TR A TS, K TR

F 5L VETEBEEANERZATEATRS, RATIHO

F 1AL ‘SFRG AT BN HE GFHRD
THRARATHATRZHE (oA ERT)
‘BN AR T AT H A

3 SecurityType =01 bf, LEWHEERE, £4. FHELIH¥. 2THEE LETHREHK.
4 SecurityType =12 &, fi#Z T (LA @afkFIAF R FHFXEE,
-2
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21 TERTREFTITREE TN ERTST, RERRKO

F 3L VERTRFTIATEE RS, RERRO

A VERANBRFENF CIHRREFTER THERTS, RERRO

F 5L VERARFRFEY, firdls (RTEGIITESR TEERNTS, REX
0%,

SecurityType = 133

£ 14 ‘S TN AT S A A G HED
i N N s L N s o B el L K S D)
‘E* RO i 2 1 3 A0 T A 7 A 1]
220 EEX
%3 VR AT AATIESE RATLS, K& RO
F44 VR A E CI#FD THELERTS, K4 RHO

%5 VETHUEN. ZFEM. F594% (h#6E) FLAEP T ELTELEE
A, REFRIO0.

253 fTHEHRBHEE (MsgType=W)

THERREAATAMIEATBATE, X2 AL A2 ERBHELURETERMA
AR ERBHEE, 254RBHLZELHEERSE, VSSTFEX )28/ EHE, THE
R R R G

HEERX T
Tag B4 eyl Pt B gl
FrE Y B L Y | MsgType=W
167 Security Type Y |EHEKA *C2
01 RE. 4. Btk
i
5 SecurityType=13 &f, % dd CGERE &) @amAFIAE. HRE, =77 B gFE AR T A%,
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BAS A

02 474 &

0= XA (270, 271, 290)

1=32H 4 (270, 271, 290)

2= @AM (270)

3=454(270)

4=4-FF 4 (270)

S5=4HE M (270)
=4ZH5 N (270)

7=% H & &g (270D

8=% H&RM AL M (270)

3 Zalsk

12 7% _(JC B ik 50

13 7 (3E UMD Ak 38 )
339 TradSesMode Y | XZEZXZER *N1

1= FZiA

2= EUXZ

3= R (E¥R5)
75 TradeDate Y | Z%HBH YYYYMMDD *N8
779 LastUpdateTime N | &# E#H AT E HHMMSSsss | *N9
1500 | MDStreamID Y | fTHEEH *C5
48 SecurityID Y | FaRE C8
55 Symbol N | F= & @ C8
140 PrevClosePx N | R & N14(5)
387 Total VolumeTraded N | KX #HE Nl16
8503 | NumTrades N | RXE# N16
8504 | TotalValueTraded N | &KX 4 # N17(2)
268 NoMDEntries Y | TEFENMK NS
> 269 MDEntryType | Y |ATE&E XA C2
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9= H R HM (270D
v=I0PV (270)

w=H#l— H IOPV (270)
X=H A5 F W B &I
L4 & (270, 271)
z1=FE H& H A (270)
2=RkFeE (271)
z3=FE H R A (270)

- | 270 | MDEntryPx N | 74 N14(5)
> | 271 | MDEntrySize N | # = NI12
> (290 | MDEntryPositi | N | #&44r N2
onNo
8538 | TradingPhaseCode N | m&RE *C8
PR H B JE

W
1. SEBE B Bt B4R 5 (TradingPhaseCode) 4 8 (L5 fF &8, ARFMF TN SN, TRXNEZ4., &
FEREGRGXETRATELRA M RALT:

AN ERK (8
| SeourTypo =01 MDSieamiD—MDOC2, MDOOS, MDOM
%1 ‘SERTFEF FHAD B
CERTFEEEFMAE

‘TRTEERFH B

‘B’ R W T B B

PR RAEE
‘METTREL ZHER R (EFEEFN
NEFATRELZZHER R (FEXZEAT)
UkTUHEEESFNEE
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%x&ééé‘?@i%ﬁﬁ R Y

%2 ‘CRTRIE RS EFER S
‘THRIARFEEEEERL S
EFGHANFREELFEN, EEXH. KEEEFEN. B (BEFELEM K
BEMEA D, EFSHENEE. B (BEXZEAT) RAREHN0, BT
ERFEZFRATHHNEET EFEXZRE.

% 3L ‘0&KT KL
‘TERIE LW

% 4 ‘0 KN M i RT R RCT B R HATHTIT B W 4R

U RN i R YRR BT SR AT HT £ R
REXZ B BEAR, EEXZHELK

SecurityType = 02, MDStreamID= MD301

1

‘SCRTRBH FHED BHE
‘CRTEEFEMNEHE

TRTEER 70 B

‘B’ R R R B B

‘B’ o F T A BL

VRN K T

‘P& R e B R

UETREEEFMN

‘M RRAIRER Z BT (G EEFN
NETRTITRER ZH B (FEXH ER T

%2

0N ARELFRE
VAR ELF R
(e, FHEZH)

% 3L

0RFFRAT
VRRREE BT
VRTRIRH Z T
VERRAZGT 6. & RT 4
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‘@RI ENTT B
SETNREFNF A, AT
‘©ERTREFNF A, ZHAF
TEIREFENT €. ZHFE. £ 6

%1

- KD

%1

07 KR I B AR L R BT AT AT B W 4R
VRN B SRR BT X AATHIT M
RERZ B EA K, EERZHHBETK

‘xR B OFia)D M
‘CRTEETNHE

‘T RTNELR Z B

“E’ &N A T BB
PRI

TRABH (FWED HE
NETEFREHE

‘H AN EER 7ot B

‘D’ &N A TR
‘FRTNF R

‘SERTFEF FHAD B
CERTFEEEFMEE
‘TRTEEZ ZH B
‘E’%& 7% H A
‘PR T T R

F 2L

RN RIATEER S
VETILFEGTEEX S
EFERHRANFREELSTN. EEXZRARNMEN D, EFGHNEERESHEY
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, HAWERFZFZ G TR E ST EEXZRAE.

% 3T ‘OKk~AK LT
‘IERIEET
% 4 ‘0 F o I 7 o AE YR BT B R AT BT AR

VORI LR A BT X HATHT 2 R R
AR Z o BAR, EERZEHBELK.
| Sswblms—ipMpSmmpeMpe |
1 &L
‘0T YA TEER A
‘&N Y AR TR
2. MATRAEBEAERHALT:
a) THEFEXRANHOK 1K, KRTFZFENEELEAM, M MDEntryPx. MDEntrySize .

B

(\9]
=

MDEntryPositionNo 4 5 & 7~ 3£ £ v # . 4 2 f1 44 (L5 5, MDEntryPositionNo A 0 77 451t #;

b) T4 H %A A wE, MDEntryPx &~ %4 T-1 HYt# At Z| IOPVS; T & H XA A v B,
MDEntryPx %74 I0OPV’; DL _LF XATE % H X4 MDStreamID=MDO004 B+ H & X ;

¢) ATHE 4 H KA A x B, MDEntryPx & R3] & 5% 1 # . MDEntrySize &~ E ML &, Y
MDStreamID=MD301 i & & ¥ ;

d) TH 4% H XA 4 22 88, MDEntrySize R 7 IR A AR F L E, £ Z(K), WY
MDStreamID=MD301 B & & X

e) fTHEAEKA N9 A, MDEntryPx 5 x fit ¢ 4 VO D s 20 09 3 H sk R 34 4 ATHE A H K AN 23 B,

MDEntryPx # 75 fit 7 4F T H 8 28 89 0 H K 2 2 1 ;

) HMATESEEA, ¥ E L MDEntryPx R R, EFELENL;

g) EEAFENEEN, SWIANFLAZHNFERAENUTESZNE, OREELGTNEE
HERUMENR SN E. ANFXE-—TEZE-— N TERTHANENLEE, #XE_
TRERMEHZNE T ENACEE. FRXE - ANTHERTHZNZ T EVWRLEE;

h) *TEAM & (MDStreamID=MD301) , 2 B A 1 B ACKCEE 48 U (elprO3MMDD.txt) 48

6 XA ETF = &%, WFEAR. ZFEROH, TEN. ZFEITERNIL LERE,
TN ETF = &, WFBHA K. % ETF A4 Publish F& (BEEFE LA IOPV) BUEN 1 B, MWF B AN~ &8 IOPV
{8; 3% ETF /4 >CfF Publish FEBE N 08, WFEEZRO0, TEX;
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o
i) N#EFEEENBETE (MDStreamID=MD102) A H#& . F—HE. T—HKEAEL, &£
P, I BERTLUMARKHINFTREREK, Z—HERTLHMARRAZE FRERE
i) X$ 4 dE VO Ak & B BBAT 1§ (MDStreamlD=MD210) X E[ 4 A, BT R LM A TFHM. 4
L R N T - N = T 2 2 N - D= 0 N K oLl A N2 k- R - e
AN KA AN 1 | 0 N 0 N K . N 20 N 07 Y 2 0 D M : D B 1
MNTR AR GEE LR A A, EaEmr REE R4 UL 54 .
Xf T/ 3 F % {7 Fn /) 3 REITs, 0% H AN, BEH R AR oS RENELE, HASKENS
24w Jig G Rl A AT 1 Sk A G X ¢

254 ZFEATEME (MsgType=UB001)

FEATROEZERZRATEORERATIE, FHERE A WIRT E— D RIBH P &%,
Bl — AN 8 P R 2 A A R 2 B ST B B E BT K 5 (ApplSeqNum) % —# 4% 5, VSS F
BHZREFENESUAMREETEM, FET TCP HEHEm L AREMLIFR,

PR B MsgType=UB001
| i % %A )

17 E— 13 fiusr (EVCHED A 0D -
10201 | ChanneINO i ke N4
1181 | ApplSegNum HEILEST, M1 IEit# NI8
1500 | MDStreamID | 1T 1& % 5| *Cs
48 SecuritylD 7= i AR AL C8
60 TransactTime 7 ¥ B A Bt (8] . HHMMSSsss *N9

KA

M TEREERH: .
e e P -

4= MillxZHITE
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PR XA

T RE KK
F= BX
I I N - =N o el

44 Price B AE S 48 SO R SRR, WY 05 | N14(5)
& 2 i B FOR R M
HMEETAM K TEZHES, WEEFR

38 OrderQty MAETHE SRR, A 0; | NISQE)
N N N

ExtendFields TFEFTE

FroEH B LR

2541 REZHTBEYEBFE

WA RTHEEL, HT O

L E 7 *Cl
54 Side 1=
2= %
%7, Mk Z AL A ROR AR E | C18
117 QuotelD
TR
£ & A FRK
8418 FullAmountTrade 1= =& *N1
)= &
% =
63 SettlType 1= #H 45 *N1
2=_RTGS
WA 77X F 5 5 AR
10211 | MemberID Cl2
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BAS A

WA Z 7 —f5 38 Tk P
10215 | TraderCode \ \ Cl2
WA RTHEEL, HE O
. FHEWB (%) , R T KRBT I
231 ContractMultiplier N6(2
FEH, EO0
. HIFE (R, ngRFTREENTFE,
8911 ExpirationDays N3
#0
KRS, A RTABEERFE,
8504 | TotalValueTraded S - N18(5)
#0
EIEA
ERIFFREEIECTENSE T,
10194 | BasketID ‘ Cl6
Blandg® 1, 2, 5SS HEF, E
“1100100000000000
10214 | InvestorName & i C32
7 AN B R By 1T 5 4 5 (. B 3 SE
198 SecondaryOrderID , Cl18
%= )
7 S5 W 4R K A
1= % FEWL
10238 | BidTransType ) *N1
2= % F
3= B — FRPFATN M E IR
7 5 H AR 77 3
1= 2 —FRFAT
10239 | BidExeclnstType \ *N1
2= ZERE—MEFIT
3= 2 FRZENHBTAT
432 ExpireDate % EH#: YYYYMMDD *N8§
110 MinQty kR E, Y Ni2

E: HMHEHET RTEGV FOAHEAAS N TR, MEFHLH R QuotelD., MemberlD fr

TraderCode & 2%,
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Side ) ) [ ] [ ] [ ] e & o
QuotelD ( ] L ] L ] ( ] ( ] e | o L ]
MemberID [ ] [ ] [ ] [ ] [ ] L I B ]
TraderCode [ ] [ ] [ ] [ ] o o o [ ]
FullAmountTrade [ ] [ ]

SettlType [ ] [ ] [ ] [ ] [ ]
ContractMultiplier [ ]

ExpirationDays (] [ ]

TotalValueTraded [ ] [ ]

BasketID [ ]

InvestorName [ ]

SecondaryOrderID [ )
BidTransType e o o
BidExecInstType (] [ ]
ExpireDate (]

MinQty' e | o

2542 RERXTEY BEFE

E 7T 2% 5 (QuotelD)
0 R T 24
Z 7T 2% 5 (QuotelD)
0 R LA ZEH

10116 | BidApplSeqNum

o
(o2¢]

10117 OfferApplSegNum

e
00]

8 1 [l % F %3t 4 A 38 BidTransType F B # T X 4,

S PER TR TE—FRPAT,

O REATHEELLFHREN (GE—NERSEMNEFR .
-32.-




(7=

b % B

JSHANGHAI STOCK EXCHANGE

BAS A

8504

TotalValueTraded

il

N18(5)

10333

TradeMethod

R

0= &z (GRE)

1 = | E R

2= FEHM EEERK

3= #h AKX

6= B AR (&bt FEHR)
1= % LB —FHEEX

10= FEXL THRE—H# U

1= %XLFhLENERX

10243

MarginPrice

BT A4
RERTHEE EHEERX

N14(5)
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3 XHEK

Bl (1S120 L& % 5 & Fr4T & P % BINARY BB H: 0 ML) PRy X R ET,
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4 HERTE

B (1S120 L¥&IE# % 5 BT & P X BINARY H#EBE DALY FHELTEET.
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5 it

FPHEEHR G AL EA RN, KE LBIREFRGHBEET, EAECFPAT
R AR T HARE L E .

AXREIRY, RZEFLFERERAR IR B L, KB AR SCRE EH#F
FEER N, T IT F E ER S EIE HAT R

HFEE 4 tech support@sse.com.cn

k%7 4008888400-2

P 3h bk : hitps:/www.sse.com.cn/ - X ZHEA X HFEKX

Wi FETHARRBEAER 5285 EXABEANARATLES
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HEx— TEREMm

LT A it AR B A 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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