EEIE R 5 BT A SO

z

1S120 F#@EH X & BriTIE W <
STEP %388 0 #.3%
0.57 &

LR Z A

—O=—=#)\A



BATIE %
2018-03-09, 0.10 ix, XA4i4|#,
2018-03-25, 0.20 b, WRIEBRA X rE 0 HATF R AL FE,
2018-07-11, 030 Ji, MEKFENEEI S WA, FHENEAEE . Hiv R EHFIAN
fEWICE &
2018-07-25, TradingPhaseCode [ 1 £ &3 M 4 < %,
2019-01-10, 0.31 kg, HAn i 7 B 2 K x4 7 370K 2508 & F BRI WA .
2019-01-25, 032}, ¥wEEEEMEX ZWATEEDHHA, AEERMATEDT F&
;A
2019-03-04, %4 5 B 2 MW AEAT R = Sk S BE
2019-12-05, 0.40 hx, BEAEBNE —F, 80 F 1410 @ AT 1 P K ey SO RO T
H R
2020-05-20, 0.41 J, K EFTIZRAHE . ATIE R E L 80H &K+ SendingTime 4 22 % AT
g I
2021-01-19, 0.42 ki, A7 1& b BH A4 fm/d 3 REITs A8 14
2021-03-05, 0.50 ki, L7~ A BRIEH KA,
2021-03-24, 0.51 b, BERFE (350 2T HATERS FRFRTF EWATELS AFE
HIAE KRR
2021-08-06, 0.52 b, HEATIEE 0 F5AMH X WATHERERHA.
2022-01-11, 0.53 Ji, HEANEWT:
1. AEARED S RAEE. G EWmHE 2L,
2. WESTEPTHED T “REX 44”7 FHKE, 5 BINARY # U RF—3;
3. BATFATERZL (SecurityType =01) 1% 4 747 B W4T 4 Eir &1 &,
2022-01-17, 0.54 iR, WEENEWT:
1. AETZRAHEEFTRE., £4 . 8HAHHF2% (SecurityType =01) FififH
AT (SecurityType = 12) #ik;
2022-03-21, 0.55 b, #Hiw B # HATIE X FERME X # R, CRXE TR
2022-04-13, 0.56 b, AR EMELE M XHEERMEAER . CRXELTHEE)



2023-08-14, 0.57 hk, EEANZ 4w T

1. B # PreCloselOPV (A4 T-1 H Y& it Z| IOPV). IOPV (¥4 IOPV) F & A

B[ VLB A ETF >4 XA BN R BR K & o
2. A e RATERBM AR, ORI LREE)




1 BB it b e s AR R AR AR R SRR R R AR R AR AR R RS AR R bRt 1
1.1 B TR oo 1
2 STEP SEEFATIE coveeeeereeerseesssessssssssssssssssssssessssssssssssssssss s s s s s s s R AR R R R 2
2.1 BB LA oo 2
B F =N 3
D = o TN 3

B R <AV a1 = TN 3

E A s |- >°C 3
B - 1 = TN 3

B R S 3
217  FTIEPH L FHTIFTIE R IELTIEID cooooooeeeoeeeeeeeeeeeeeeeeeeeeeeeeeseeeesseeeesseeesseeeesseeee s 4
22 D I G e 4
B ) - 4
By 1= - 7 5
B Ay 1= - 7~ ) - 5
D28 STEP JEETETEE «.oooooooeeeoeoeeeoeeeeoeeeeeeeeeseeeeeseeeee et oeee s ssoeee e see e 6
2.3 BB TE B oo oo e e 6
231 BERIE (MSGTYDETA) oo 6
232 SEFIEE (MSGTYDEOTE)  oooooooooeeeeeeeeeeeeeeeoeeeeeeeeeeeeee e eeesoeeeeee e eooeeeeee e 7
233 IDBEIIE (MSGTYPEZ0) ..o, 7
DA R == 0 ML e N B oL i 8
VI3 - 5.3 0 QUL e L4 oL 8
236  BRIZIEZEIEE (MSGTYPOT3)  eoooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeeseeeeeesssesseseeeeeeeeeeeeeeeeeeeesesseseeeseseeseseseeeeseeseeeeeeeeeeeee 8
A =203, - ) LY e LA oL 9
24 LT B oo 10

241 THTIGAAZIEE (MSGTYPETI) .cooooeeeeeeeeeeeeeeeeeeeeeeeeeeeeee e eeeeeeeeee e eeoseeeeeee e ooseeeeeeeseeess, 10



242  FTIETRIEVEE (MSGTYDOTW) oo
3 SO cooooeeeeeeeeeeeeeeee e 000
I 5 1 OO
LT = PPN
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SHANGHAI STOCK EXCHANGE

1 5l¥
LB FR Z AT IE W R BB 0 ALJE @4 BINARY 5 STEP # 4, A& FE N4 STEP
BEBEOATE (F22), HTERXTERXE (F=%) FMEATE (FEE) #7—%
WL, BS54 46 (LBEAXZITENARAEI RED T LEE) —HEMA.
KRR AEREE WAL STEP HfEH ML AN AR, AUEHEE,

1.1 ZWREX
EAT & X
Market Data GateWay
MDGW P .
TEMX
VSS Vendor Supplied System

AT A S
STEP Securities Trading Exchange Protocol
E 57 2 5 B A 2 X
Financical Information Exchange

&85 BB

FIX




kit g

SHANGHAI STOCK EXCHANGE

BOAR XA

2 STEP SLEHTi%
REBRTHE 55 5EAREHER P R4, @it STEP Ml _L#HE£% 5 Ff
771 % MDGW 347 17 1 4048 £ 4 60 B o A 2 300 2 Bt X

21 SWEAF

FPATE R 5 (VSS) # i TCP 7 ABEWATEM A (MDGW) X B AATE, &1EHLH|
EE (BRERSTEP & EE DR,
RERBEEWT:

M iTtE &4

TCPZEHE
- —

RIETE AR
\/\

AT TR
\—/\

7RI
\/—\

RILTEFEER

B FIH B (MsgType=A)

R R (MsgType=5)

LrkTH B (MsgType=0)

(RIS

-
LB 2 (MsgType=0)
¢
AT 15 PREE I S (MsgType=W)
T IRZSE B (MsgType=h)
<
VEHYE S (MsgType=5)
P

¥ v

STEP A X E A

R

|

HoRALH

|

Lol

AT IR A%

WK%

4]
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SHANGHAI STOCK EXCHANGE

211 BEFE

2RI E B 5 B 2 TA —NEEFS MsgSeqNum k& —#7i1R. S HHEFH
F s FEZH P —F 5 (Nxtln, NxtOut), NxtIn F£or T —AH 28\ @7 B F 5, NxtOut &
AT NMHEEEEFST. HEFT—REFRLELIRFN 1 T4, BN EIR P ELEHE
¥, HEZA2EIBAHE R,

212 LERAE
MDGW 5 VSS z B £k kB 2 Em ey, RBEEHZ4AEENA P RWERIE,

213 EvfTELE
ENMTELEREZTAMIE, Bl— VSS E— 1M ZHAWLKEFHAANTEHNTIES

o
EITHLEALTA SR BT TCP E8, BF. AASBHT,
1. TCP ##
VSS 5 MDGW # 31 TCP #fli£ 4, £+ MDGW £/ 4%, VSS fik X RE#,
2. BXx

VSS ZH#E —NHERAABEFHE. WwR VSS BF &, N MDGW % # — /& M
BAE AR, R VSS B F KM, MDGW JUAE & 3% — /MK ki A B £ H B B B VSS £
X W EHE, VSS A E Y E MDGW & Il B 2 G 4 A & % L AMH B

214 TIEEELA
ERRETESEZE, MDGW ¥ 1 VSS X #ATIEHEB L. THEHEYELXEES
5FCR B FEMA R, MDGW B o X A ATIE N F W E T X HEHL,

215 XRTEES®E

THESENIES A 2@ E BN 7 BAR KK EHHE T K. MDGW #1 VSS #7 LL+
HRBEHEL, BRAFEEEEHELMEARNE, WREIFUCHE (—fHA 5P BHEK
Bl EEH RS E, B —FHARE KA EE,

2.1.6 Bk
FERAERBEL XS N E5h & ZOBE R, BT OBEETURETESFEWR

-3 -
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SHANGHAI STOCK EXCHANGE

kA, OBk E /N 8] B B B Y K B HeartBtint 38,7 < .
HEEN AR BEAYEEE, ML B EHIEE O BE T %, E VSS # 3T 2 /> HeartBtInt
16 2 B H% A W B MDGW £ ZHEMEE, WATESERN N T FERE, VSSEEZEHNE

TATHE & 3E

217 fTERXEFHRATHESIENER
EUTMgE (BFEFRT) T, MDGW £ =35 *HA{TIESE:
1. VSS 5 MDGW # 1 TCP ##z 5, @I ErE (—&K 5 ) X FHETRE

2, VSSEEFAMZ G, KAE[ETXE TCP ##;

3. VSS EiEHZ 5, K ETXH TCP ##;

4. MDGW 5 Z FiATIF AL & 7 %

5. VSS Wk R B AL MDGW X B 818, 72 MDGW W R & B9 #F & 1470 & 45 2
B,

22 HUNE
H4% STEP A B AL, WA KMy ERARK, HERAKE N 8K £,

221 FEHH

T EA R AT
X3 .5
O REZFHENENXA, CX REZFHENEAKE, £+

X ARTEHHEF, Flin CSRERAKEN S HXAR; 4%
AKE AT K E B AR AN E 46 F 4 &% 1 Fl GBK 4D
NT)‘?&) REZFEABZAHME, NX REZFHEHNER, X 7%

BHRAKE: NX()RERZFHENT LS, XREZFH
BHERAKE, Y RENIE, X G@F /M a,
B0 &5 A8 XY-1fr, DS EETBEY .
Boolean Cl, REZFHENENGRE, AHRBERY H#F N; Y
%K Yes/True, ‘N’%& K~ No/False

-4 -
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SHANGHAI STOCK EXCHANGE

Al FRRBEPwA*ERNAEERE, TUARAKE.
E2: WRARFARH, HESX AT EAE STEP HE FHH ERE.

2.2.2 STEP ¥ EL
F—NoER N FEBHEA —NEEL, ZHELIEHBEERA  HERKE., HEFF.
BT, BT R KA EE R,

HE KA T
Tag B4 NF W %A
8 | BeginString Y | B##E, BEAFIXTLICYEAWE — A H) Cl16
9 | BodyLength Y |HEAKEHENE A8 N9
35 | MsgType Y | HEERBCEEWE =AH) Cl6
49 | SenderCompID Y | A% 7 KA C32
56 | TargetCompID Y | kAR C32
34 | MsgSeqNum Y |HEFZ NI18
43 | PossDupFlag N | 2EETRELSE Boolean
97 | PossResend N | RHET B E XA E Boolean
52 | SendingTime Y | K&ERE, B YYYYMMDD-HH:mm:SS.sss | *C21
347 | MessageEncoding | N | FHRB XA 7 X, EEH GBK Cle

R
1 LB TR AE B AT B RV & #, SendingTime # 22 5 At B 4] .

223 STEP HER
E—NRERNAHRE—NERER, UL, HEARTATAREAMNEA, G4F 3
FL K B AR B A e
HERAEAR T
Tag| HB& |XF W KA
10 | CheckSum | Y | &HAn, J¥E M &AH | *C3




SRR A A SH

SHANGHAI STOCK EXCHANGE

2.2.4 STEP R ZEM

STEP 7 & 5 B 8 W A 77 R ARE: W RARK B ik fo fn g 10 0iE .

B K E £V BodyLength 8k &ox, F LI E M EZ #RE BodyLength B2 5. B
ZHEFEAFE LT CheckSum 85 (‘10=") HIL A F E F<SOH>Z 8] 87 F 7 R Ik .

R FREENFHH ZHFENE BT L= e tr, —AmEEEERE
B10="Z i BB R 2, AR 256 ERFRIME R,

BRI FEA T HAWRER -4, TERRMHKRDETSER X — T EKRR A,

23 SEHA
SHEBEREUTETFTUNE, HEXSTEHEKN,
HEENTHTERSIEHER

231 EBEFZHAE (MsgType=A)

BRMARZEATERE MR VSS L £ E —NHAE . MDGW RIE N R EZ T, T
SR HEIE LR T,

HeartBtInt | & 38 & OBk 8 B B & KBt (8] 2] [8, AR EA AT 0 4., VSS FEAER
T R P EN TR B BB ] 18] R, MDGW 7£ [B £ 8 74 B it & 1 By HeartBtInt 3 (F 4 ¥ #1 /&
HY G B B 18] 12D R

BEFIERBEEADT:

Tag B4 B WH KA
=
VS Y | MsgType = 4

98 | EncryptMethod Y | mEAE, BEHO N8
108 | HeartBtInt Y | Bk fR, E4 A N8
141 | ResetSeqNumFlag N | RXAFFEEAN 1 AFRIL GERELEY) Boolean
789 | NextExpectedMsgSeqNum | N BERTHERENT —FHEFT GERH N18

S

553 | Username N |AF4 (FE) C32
554 | Password N | & (FE) C32




@Jﬁéé?%ﬁliéﬁﬁ

SHANGHAI STOCK EXCHANGE

BOAR XA

1137 | DefaultApplVerID

TAXFRWATRE AN TIE, BEENI

Y | ARk e iE 6 F B FIX Y BBy A,

C8

1407 | DefaultApplExtID

s, BER#EAI24

N | AR AEFEF FIX H B[ Tagl137 £7 | Ng
LI gy B@. X TAXY RATELAS

1408 | DefaultCstmApplVerID

N | RKATEF, FIX HAEMNESS 8 & I
Ao AANFEAE ftag 1137 + tag 1407 #y#t—
HK ., HEHVRA, STEP1.20 SH_0.30

C32

HROR I B

232 EHER (MsgType=5)
FHHERRARIANATESELILENHELE, REFHERR B MBI A&, —BEHAAELE

BT IT
HEBER T EREZEHERZ G R EEAMHEA,
EHHEEA LT
Tag B4 RF WA KA
VRS Y | MsgType =5
1409 | SessionStatus | N | Logout A By 21 & 4 N4
0 IE®EH
[1-9991 — & FHEH, EETUKE
[1000-9999) " EHF I EH, ZWUTWHEMR S &
58 | Text NI C1024
FEHEE | Y

233 NBREHE (MsgType=0)
o B R T A E B RR I
Y 3 BB AT — 7 70 B AT 1] 1918 (&7 HeartBtint 3845 2 ) B 18] /0% 80k o & 3% AT 4K 48
HBTE, FESA—MCBREEF AL &, wREBERTE 2 0 BkET 8 8 B8 AR E W BT
f#E R EE, AT ANTESIELIA RS, LB ANW TCP £,

SRR RAE R T
Tag B4 0 W KA
VRIS Y | MsgType =0

-7 -
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SHANGHAI STOCK EXCHANGE

112 | TestReqID N | #7& M TestRequest’ LT A BV QB | c32
B, WP @EARR, RBWAZREER
Bl T b & A8 BV B HY TestRequest v & Y
nE
BB E Y

234 WRFERWEE (MsgType=1)

MR AF K H B e R X 7 & OBk R MIRE K R R AR X 5 R TS R B
5 BB BRI . 3t 77 F 4 B IR RAT IR (TestReqID) BY/Q BRAE A7 4 . MDGW T4 F 3 % %
W R, (B8 FIX A5 51 % A0 T ve R VSS #9115 K H B o

MR R BAE A0 T

Tag B4 2% BB K
VR Y | MsgDhype =1

112 | TestReqID N | W R AF R C32
PRk 8 Y

235 EXIFERME (MsgType=2)
MDGW T4 sk HaiE ZMEEAIER, R HERE FIX ARG R X %38 K i .

MDGW # W 2| E X iFKEE, ReBidFSEREE (4.7) Wi,
EAERBEEAA LT

Tag B4 ST Pt B KA
S Y MsgType = 2
7 | BeginSeqNo Y CIEVH R T 5 N18
16 | EndSeqNo Y ERHEFT N18
HrEHEJE Y

23.6 SIEELER (MsgType=3)
LERFTURE—FHE, ETHERT SEEANT A EE L HAEZHAN, NZAHAE
LMK, MDGW T2 5 X H & 1EEHBH A
SIEE BN AR T
Tag B4 % F W (A
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SHANGHAI STOCK EXCHANGE

RS Y | MsgType =3
45 | RefSeqNum Y | ABEEMFS, BIMIELHEENFS | NI
371 | RefTagID N | MXERHEET, HIAHE RN FIX 85 | N6
372 | RefMsgType N | #4517 7 B B MsgType Cl16
373 | SessionRejectReason | N | &1E45 4 B [ % 5 N5
58 | Text N | XK, EoNEFHEAR C1024
kT EJE Y

237 FESERHER (MsgType=4)

FEERBERATERERT T MHEWHEFT. FTERMEEN MsgSeqNum %47
HEFIX B RAETUEREE BBl T T oo, ZWEEEE A 1. MDGW T2 £ A 47
SERHE, RN EAFIX AFEG %, 4 MDGW W2 Al P WEFiFket, UFSERHBEETU
"R, 2 MDGW YK E| fl P 75 EikH K, WEE N HHEFS Nxtln = NewSeqNos

FFEERMEEXT:

Tag B4 KT W b3l
RS Y | MsgDhype =5

123 | GapFillFlag N SO HEAMR & Boolean

36 | NewSeqNo Y |#HEREFF N18
R ESE Y




O+ h 55 4

SHANGHAI STOCK EXCHANGE

PAS A

24 MNMAMHA

241 WHRAWYE (MsgType=h)

TIRSHEATRI ARG THRENF R EFEE,

BT AT
TR H BB X T
Tag B4 D WH KA
VoSS Y | MsgType=h
167 | SecurityType Y |[IEHEAR *C2
01 RE. ¥&. BEHAMFTH
02 7 4 &
3 HalH
12 ft %
339 | TradSesMode Y | RZBRZEX *N1
1= R 50K
2= EWURXZ
3= 8 (EERH)
336 | TradingSessionID Y | 4 FIATEW A *C8
ZFBN 8 LFHE, EREM
RTFERHEN, TREXNES
1
393 | TotNoRelatedSym Y | ®mAF@EHKE (BFERH0 N8
PR ESE
B
1. 474 &3 HIA L 5
2. BAVHFHERMAIT, HEEENEL S L F;

3. & W 4T [ A (TradingSessionID) 7 8 i F 4 &,

- 10 -

ERBMFTRHEENEG X, TRXNEEE.

%

= R R A U R ETHRAEE
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SHANGHA|I STOCK EXCHANGE

BAGKENETFER LA S RALT:

% 1fr ‘SR ETHEANHE TFFED,
TERNETHATRZHE (& REKT)
‘B’ & T AT H A A

g2 VERTFTHESENE RS, KRERRO

%3 VERTETITELERTS, RERIO

%4 fr VR EEBTHTEERATS, RERRO

1M ‘S*FOTNHM T B B # A GFF R
THRTHARTHAT R AR (o AR
‘BN T 7 AT A T

%21 VRTIRFTR T EEERNERTE, KERO

%3 VETHRTIZATE R TATE, KHTEO

1 ‘SERAGaVFTI BB GFFED
TRAGE RN FFTHATRZHE (& F R
‘ERN G Al & T AT R A
%21 VERITGEENVHFTHTEREERNERTS, RERIO
%3 VERTGENVHFTHREESFENERTST, RERIO
F4fr ‘VERERMEATTZATHE A TS, KA TR0
51 ‘VERTHEEHENEXZTERATRS, RATIHO

! SecurityType =01 B, F#ETHEAFERE. £4. GHELIH. 2THEE LETHRIEH.
2 SecurityType = 12 B, kAFHTFELERFAF R AT E,

- 11 -




@J‘-&‘E?‘%—K%“{ oA R

SHANGHAI STOCK EXCHANGE

&1 ‘SR AT B S EE (TR
TERARETIALTRZHE (& F ERT)
‘B RN AR T AT A

2T TERIREFTITRE TN ERNTST, RERRO

3 VERTRRFTIATEERTE, RERO

F 4 VETRFAF CTHEREFTESR) THERTS, RERIO

%5 VTERAEHEREERY. FHEAEF (BRTHRRIRESR) TEE TS, K%
FE0,

242 fTIEHRBEE (MsgType=W)
TRERBHEATRAMIERT ®TE, X a QA T2 ERRELURETEL L
HAREEHRBEL. ZFRBELZEATHERBE, VSSTEFX 2L/ EHE, THE
B L E B .
HEBA LT
Tag B4 SR BB RE
PRk L Y | MsgType=W
167 Security Type Y |EHEA *C2
01 BFE. £4&. HHEAMGF
2
2 AT A
03 %k 4
12 fi %
339 | TradSesMode Y | RZHERFGEX *N1
1= RGN
2= HURXZ
3= & (E%X5%)

3

(=}

- 12 -



G hE R R A A
75 TradeDate Y |%x%H#H YYYYMMDD *N8
779 LastUpdateTime N | 53 £ # AT 5] HHMMSSsss | *N9
1500 MDStreamID Y |fTHEEA *C5
48 SecuritylD Y | e C8
55 Symbol N | =& EK C8
140 PrevClosePx N | B s N14(5)
387 TotalVolumeTraded N | kX% & N16
8503 | NumTrades N | RRXE# N16
8504 | TotalValueTraded N | &KX 4 # N17(2)
268 NoMDEntries Y |fTEFEAM# N5

269 MDEntryType | Y |ATH&E&E XA C2
0=F N1 (270, 271, 290)
1=32 d 4 (270, 271, 290)
2= @M (2700
3= #(270)
4=4F FAM (270D
S=4-W#H A (2700
6=4%HEMN (270)
T=4%HE&E A (270D
8=4 H J LAz M (270D
v=IOPV (270)
w=H] — H IOPV (270)
X=FNA 5 H M H B EPIT
L& (270, 271)
z1=0E H & E A (270)
2=k FeE 27D
270 | MDEntryPx IS N14(5)
271 | MDEntrySize H= N12

- 13 -
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SHANGHAI STOCK EXCHANGE

> 290 | MDEntryPositi | N | #4fr N2
onNo

8538 | TradingPhaseCode N | m&RE *C8
FRIEH B

K
FEARXRLZTFEATELER, FRHEAZHE, HEE 0; HEFERNELLTHRZEAARTAER,

1.

2.

& AME, 0 N10 B 9999999999,

1T 18 % 3| (MDStreamID) & £ 4 B F B 4 T

SecurityType MDStreamID PLEA
MDO001 THHCRF
MD002 BE (A, BB (/&
" MD003 R F A HEF &
MD004 £ 4K~ & (4% REITs)
02 MD301 KT
MD101 [E] fi FUA AT 7=
» MD102 & 5 B R M
12 MD201 K 7= i
BB AT
a) FaME. A e, hBERAETH, BMAIART T
b) 35 # 2 # # (TradeVolume) 7 5 5t HAE NI X 8 8, RER X Z %2 L2 100 i,
EoBBNZZHELME 100 7, AABENXZEEELET TEI; BHEAX LM
(TotalValueTraded) % % &5 i1 & 48 i 48 # B9 B %2 4 475
) EAFRBESARHELM, REANKR, £4. AEREITs ¥, GHESEWN T TES, #
WAL & AL A K
d) X THRESH, RXTNEERZINNEHE 0N ER; FTRAAEF, RX2FAEE

R BN A F B 107 B A T RFXNENE, R A A 100% 5K 2 &*10,

S BEREAFAFFXEGRF &

- 14 -



%.;h{éi“%ii % £ FA A

ANGHAI STOCK EXCHANGE

4. SZEFHY B B AR & (TradingPhaseCode) 7 8 fLF /5 &, AREBMLERTFENE N, TEXNEZ®K, Z
FEREKRENEFTFATEEAN AL T:

AR EHK GRE)
| SeauriyType 01, MDSteamiD-MDOO2, MDOOS, MDO® |
%11 ‘SR BEH GFHED HE
‘CRIAFHELFMNHE
‘TRTEEZ ZHE
‘E’ % 7% H AR
PR RBAEE
‘M ERRAIRER 7 TR B (P EEFAM)
‘NERTATRER ZHERTHE (B EWT)
Uk A TN B
2 ‘O F I N AR 5
TVETRFERTEER S
EFERHANFHESTMN . EEX . KEESFEN. B (EFELFMO K
AHEA D, EFSHENER. B (FEXZFEAT) RAHER 0, HA
WEREEF G A TR RS T EE X IR,
%31 ‘OFRAK LT
‘VPRIEET
%4 fr ‘0K MR B AT R BT R AT HTIT B W AR
VR A A A BT B AT BT R
RERZEBER, EEXZHBETK

- 15 -
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SHANGHAI STOCK EXCHANGE

PAS A

%11

CRTFEH FHHD KB
CRERATNHE

TR B

BRI B

B R

VR B b o

PR

URTUE RS EH

YES LU EL L NETERS Y
NFRTTREL S B CFERH AT

%21

0RTARELEH
VRS

(e, FHEZH)

% 3 fr

‘07 A IR T &

VERIRE & T 6
27N IRl 32 4T 6
VEONIRF ZH I 4. &I A

‘@ FOR IR ENTT
SHRFRFAINT A4, & 7T 6

‘O FRRFINT 4, ZHIT6
THRIARFEINT . ZET . &L

% 41

0 FON LT i R BB R HATHIT W A
U FOR I G A R BCR] B AT HTT AR
RAERZ B BA K, EERXZHBELK

SecurityType = 03, MDStreamID= MD101

- 16 -




L5 7 LB Bk XA

SHANGHA|I STOCK EXCHANGE

%1

%11

%1 fr

‘x4 A i) i
‘CRITEETNHE
TRINESLRZ B

‘B’ R H A B

‘PRI FHE

TRABH (FHED BHE
NETEFTREHE

‘H AT ESER 7 8B

‘D’ &N A TR
‘PRI

‘SERTEF (FFHAD B
CERTFEEEFMEE
‘TRTEZEZ ZHE

‘E’ % 7% H A B
‘PR T 1E R

%2

OCRFUF AT EER

VRIS ET]EER S
EFEHANTHEESEN. EEXFZRAMEN D, £F AN EFERSHE
A0, HATERFIZ” @ ATHHNAESTEERXFRA,

H

%31

MU - ]
‘IERRE LT

%41

O RN A BRI B BT R HATHIT £ o )
U FOR I G A R R BCR] B HEATHTT AR
RERZBERR, EEXZHBETK,

5 MATHE & BEFRERHALT:

a) AEAEXHA 0% 1 0, RF%AHALEEMLf, JH MDEntryPx. MDEntrySize.

- 17 -
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SHANGHAI STOCK EXCHANGE

b)

d)

g)

h)

MDEntryPositionNo 4 | & 7~ 3 £ # . # & A4 {L/F 5, MDEntryPositionNo A 0 FF #5 i 4% ;
¥4 EH%£% A w B, MDEntryPx k%4 T-1 HWRHMZ IOPVL THELAEER N v #,

MDEntryPx %~ %4 IOPV3; LB AT 4 H X 24 MDStreamID=MD004 & & & X ;

TE4&E XA N x B, MDEntryPx &4 5% i # . MDEntrySize & & E ML E, N4

MDStreamID=MD301 i % & ¥ ;

T4 B XA K 22 8, MDEntrySize X - H N A ALFELE, BLEZ(K), Y

MDStreamID=MD301 i & & X ;

HEMATE LB %5, %{0# T MDEntryPx & N8 M(E, HMFELEE L

HEEAFNEHBEAN, Ya AN Y LB RN ENTRELNE, IREEEENTE
HHEHNENRENE, AL E— WL E— N THEAAHANENCRE, ¥ X5

TEEARANETENALRE. FEE - NTELXARANZFTENRLEE;

A HAA = & (MDStreamID=MD301), 4- H 4 5 41 3 AL & 446 CHF (clprO3MMDD.txt)
Ro

4 5 B A # AT 1 (MDStreamID=MD102) /(U4 H i fr . T — % 8. Z—HEFE L. £,

EBERT LRARRKIENFREBE, 5K E T LA AR o RS

i

4 BT ETF &, WFBEER. ZFEB O, TEX. ZFEITERRGEERE,

S XA ETF =, WFHEAM. %4 ETF A% X Publish 8 (EHFE XA IOPV) TME N 1 A, WFEHH N~ &

IOPV f&; % ETF /v4 X+ Publish ¥ ELEU(E % 0 Af, T BEHZH0, LEX;
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3 xXtrEk

B (IS120 b ¥EiF %% 5 4718 W % BINARY HEE O HE) W xHEHEREZ 4,
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4RI

B (IS120 F¥EiF %% 5 4T85 W % BINARY HEBE D HE) FWELTEZ S,
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SHANGHAI STOCK EXCHANGE

5 it

FEIEHER G A EA IR, RE LBIERR G HEE T, EMELADAT
BRARRATHMBELE®.

AXEmELRY, BXEFLRERERRCIHERELR, FIBH . XA XHE E[H#IT
FEIER N, ¥R I TR R S L E AT R

HLFHl#F: tech support@sse.com.cn

R - iE: 4008888400-2

W 354k : https://www.sse.com.cn/ - R ZH A XHE KX

WA FPETEAFXEAEE 528 F EXABAATAEARF KL
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DA A7 B A B A oy AT BR
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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