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‘RN (FFHHD BB
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‘SERTEH GFHED B &
‘CERTITEEETNHE
TERTEERZHE

‘B’ T W TR B
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%41 0 KL B A LR BT AT R T W AR
VRN 5T AR BT R R A ATHTIT R AR
REXZHEAK, EERZHBELK.

L2 A LEX

2 fr ‘0 KT BT EERA

VAT SRR TERRA

2531 BEATHEREBT BFE&

NoMDEntries THEA B A% uint16, N5

> MDEntryType | 1T &4 B % 7| char[2]

8= KI5
> MDEntryPx TeEk A AL

uint64, N13(5)

VA :

1. & f T MDStreamID=MDO001 .

2532 HEMRRATHERBY RFR
NoMDEntries THEEEANK uint16, N5
-> MDEntryType fTiE&HAA char|[2]
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hl
S

0
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EE

L1

R A
FF B
5=4- W E

6="44 H A

7=% H & &AM
8= Hm K&k M
9=4 H &
v=IOPV

EX

w=Hl — H I0PV
x= B4 £ % A B BT

HE

z1=FE H & Z

2=RFLE

z3=FE H R #
> | MDEntryPx ik uint64, N13(5)
> MDEntrySize 26 uint64, N12

HFT, MMEHEN

X3
> MDEntryPositionNo =Y BRI A

uint8, N2

LR

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

2. THEAEXEAAOR 1K, RT-ZFHENHEZHEMAM, M MDEntryPx . MDEntrySize |
MDEntryPositionNo 47| & 7~ 3F 24 # . 4k £ f1 #4575, MDEntryPositionNo M 0 73611 %K ;

3. T4 HEA A w i, MDEntryPx &R %4 T-1 H Y& it %] IOPVS; 471 4 B £ 5| 4 v B, MDEntryPx
FoR A4 0PV, LLEF RAT & 4 B L4 MDStreamID=MDO004 it H & X ;

4. AT1E % H KA A x B, MDEntryPx &k 7~ 3 & 5 % ) # . MDEntrySize X T~ E M LW &K &, N4

6 XA ETF = &%, WFEAR. ZFEROH, TEN. ZFEITERNIL LERE,
7 X ETF = &, WFEHEK. % ETF A4 X Publish F& (2EFE LA IOPV) BUE N 1 B, T B A5~ &8 IOPV
f8; % ETF 4 CfF Publish F EZEUE % 0 Y, WFEEEHRO0, LEX;
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MDStreamID=MD301 i & & X ;

5. ATE4 E XA % 22 &, MDEntrySize X AN A4 L HF €, £ A(TK), X% MDStreamID=MD301
B R

6. 1THE& B %51 9 6, MDEntryPx % ff % 3 IC B & 38 o 24 H RZ 94 AT & B KRN 23 B,
MDEntryPx # 7 {f % 4F IT B2 & 52 &9 BE El Ak 5 34 1 ;

7. EMATHE A HXF, #HREE MDEntryPx R TARR E, HMFELEL

8. EEAFEMEEA, BAEAMA L ZHM TR EUTESLNE, AREEEENEETH
BHEENRENE. AL E—FHEZE - A TEAFRANENCRE. #XE-_HTHELA
AL TENRCRE, ¥EZE-ATHELARZANZTENACREE;

9. XHAIM & (MDStreamID=MD301) , 2 S 1 A AU A 8 U (clprO3MMDD.txt) 878 .

10. X #EE R M 41T (MDStreamID=MDI102) /LA Bk &M, E—HKE., Z—HEFEL. &£+,
FE-—HERTUMNARBRRAINTREREK, Z—REXTEUNARRINZEFREFRL: —

11. %t 47 % 4 U P k50 R BB AT H (MDStreamID=MD210) .4 & F & # R FH kst . AFEM . S Uk E
. S HFEE, 4 H SRR, 4 H KR AnEE B RN H B X, HRIT N\ R TE
B (o B, WA R, T R A B R ) MR 5 FEAL T B R R 3 TR
i HCE R, B E T L U RS E

o R oA i oS R - Bl i A Sl e R X3 F )0 B BT 4% £ 40 0 B REITS,

KA, B H AR AN A AR 8, H A5 X U B R AT R /B .

cH
L
s
iR
><\

254 ZETEME (MsgType=M201)

RETEOFEEZRATERRERTATE, AAERL ANITE - MHBRFLHE,
Bl — ATl A e R B 2 4 i 2 Rk 2 U8 KL B BTk S (ApplSeqNum) % —# % %5, VSS F
HAZFEHESFEAMREEH, BT TCP EHFH LA REHIFRK,

HEA K AT

FRoE B MsgType=M201

SecurityType KA uint8
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13= i (FEIEHR )
ChanneIlNO #iE 5 unit16, N4
ApplSeqNum HMEILEES, A1JTieit# uint64, N18
MDStreamID 1T1E £ Al char[5]
SecuritylD A char[8]
TransactTime Z= FF At [A] Bk 22 Bt (8] : HHMMSSsss uint32,N9
M THEEH:
0= HMHEHITE
prechpe 4= MR ZHITE
X TR E A
F= &%
FEFFE KT LM, 0 5 =R E K
Price B 5 46 S IR BT #E A, Y 0, uint64,.N13(5)
B 5 R 5T B ORI
REFHERTEHEE, R FHREEK
OrderQty HE %2 S Mk ZAT 0, N0, uint64,N14(3)
B R BT RO R E
ExtendFields TRFE
7B

25410 ZEEHTEY BFE

Side

char[1]

-28 -




BAS A

P e
@;IEAI:&;A"I dS'Iﬁ‘KiEXCi‘I%AfGﬁ.E
1T 45, MM 2 1 A & R 4% M PR 9T £ 89 | char[18]
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2 — N
HEE X
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WK 755 ARG
MemberlD \ char[12]
AR TEBEEL, BT
WA= Fy G — 15 3 Tk P
TraderCode \ \ char[12]
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o TEULE (%), mERFREE T,
ContractMultiplier uint32.N5(2)
#O0
o HAPR (KD , tn xR A KBEWTFE, &
ExpirationDays uint16.N3
0
TotalValueTraded | g 55 4%, 4% 7 K5 T K, M0 | uint64.N17(5)
& 12 A,
ERIFREE1I S EENSE T Fli
BasketID ‘ char[16]
¥E1, 2, 55KF, &
“1100100000000000”
InvestorName KR L char[32]
R A B ARt A7 B AT 4 S (MBI 3E SE B R
SecondaryOrderID char[18]
90 =2 )
7% % w4 K F
1= % FWMA
BidTransType \ uint8, N1
2= 2%
3= B —F RPN ER

-20 .-



R Nk

Sk Y
1= B —F KP4
BidExeclnstType \ ) uint8, N1
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MinQty kR E, Y uint64,.N12

E: MHFHTERT RFE SV EFONBARS N T &, MERZT £ 8K QuotelD .,

MemberID #1 TraderCode 2% (HMF EH L E )

QuotelD

MemberlD

TraderCode

FullAmountTrade

Settl Type

ExpireDate

ContractMultiplier
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TotalValueTraded

BasketID

InvestorName

SecondaryOrderID
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MinQty!°

8 LB % FEHA A S FARIE BidTransType F & HATX 4.

S REA TR E—F RPN ER

D REATHRELFRIANR (GE-—NBRRELENEH .
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1= EXE—FHEAX

10= X% FHEE g AR
1= FELTRLENE AL

BidApplSegNum char[18]
0 ET- LN EH
ZHITERST ( teID)

OfferApplSegNum R R%T (Quote char[18]
0 FoR LM ZEH

Total ValueTraded } 25 A uint64.N17(5)

: 5 ok

0= ICH A (FiHE)
1= #4758 R
2= fFEBM B F AKX

TradeMethod 3= AMERK uint8,N2
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uint64.N13(5)
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xxZ 55 ANME A Xt

bondtrdrs_yyyymmdd.xml

xR 7 75 8 X fF
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_ | e 2 Bt
se01 5z YYYMMDDO0 - x¢ =R
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4 ERTHE
Bar, AP @ ARATRE N A LSRN EATREHE Q.
® REXFTV5iTHE
BERBEEE DAL FESE (RINLEHFK 7 FT Binary THEEEZ DALY , ML EHEFH
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FPHEEHR G AL EA RN, RE LBIEFERGHBEET, EAECFPAT
R AR T HAE L E W,

AXHRERRY, RZEHFLREEAEARCITR B R, FIEH. A EE EAHIT
FEER N, ]I R S I AT R

L FEE 4 tech support@sse.com.cn

k%3 4008888400-2

W3k H bk https://www.sse.com.cn/ - X FHE AL HEX

Wi FETHARRBEAER 285 EXABEAANARATLES
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ff sk —. AR RA CHRHER O
LT 7 1 A A ey (XA B

uint32 CalcChecksum(const char* buffer, uint32 len)

{

uintg checksum = o;

unt3d2 | = o;
for (i = O; i < len; (++)
{

checksum += (uint8)bufferi];

}

return (uint32)checksum;
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