EEIE R 5 BT A SO

z

1S120 H¥iE# 7 AT RN %
BINARY % 3E8: O #.5%
0.60 R

EEERR 7 BT

O X#=HA



BATIE R

2018-03-09, 0.10 ix, XA44|#,

2018-03-25, 0.20 b, MRIEBRA X rE 0 HATF R AR E,

2018-07-11, 030 Ji, MEKFENEEI S WA, FHENEAEE . Hiv R EHFIAN
fEWICE &

2018-07-25, TradingPhaseCode [ 1 £ &3 1 48 < %,

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&

B .

P

2019-03-04, %4 5 B 2 M &ATEH &~ SR S BUE.
2019-12-05, 0.40 ik, FEHNBEHNE ZF, ¥ inZE N H R E SATE W K2R R A

HRBAE

2020-05-20, 0.41 J, & EHIZRASH L, ATIE R E L 8H &K F SendingTime 4 22 % At

i 18]

2021-01-19, 0.42 iR, 4TIE R EEIE B3 im /s % REITs A8 A #34 .
2021-03-05, 0.50 pR, VAR~ & EPRiEHF KA,
2021-03-24, 0.51 jR, FAERZE (£ 2HFFTERSFRARFEGTIESE L4 E5

RS R

N
o

2021-08-06, 0.52 ik, WEEATEZE D F I HMH R WATEZERH,
2022-01-11, 0.53 iR, AEHNEWT:

1.
2.

3.

WEATBEREOFRAER. T E YW E 24,
W STEP fTEHZ U F “MX4FH” FEHKE, 5 BINARY #EHORF—F (R
TRE);

BT HATERE (SecurityType = 1) = fii 7 i 3 B GAT & & KATE 12 Ko

2022-01-17, 0.54 fjk, FAEHEWT:

1.

BERIRSHLEFRE, £&. HERGFS % (SecurityType = 1) 0t 57 7
1718 (SecurityType =12) 12 ;

2022-03-21, 0.55 hR, ¥ B i HATE X HEREFH A,



2022-04-13, 0.56 b, HimEARE R E B F R X HEERE XL .
2023-08-14, 0.57 &, HENEWT:
1. ## PreCloselOPV (¥4 T-1 HY# & 2] IOPV), IOPV (¥4 IOPV) F & Al i
B UL R fn ETF & XX X B X &
2. BWimESFEATEEVEAHR.
2025-08-01, 0.58 ik, ETFRAEE (MsgType=M101)., TI&EHREHE
(MsgType=M102) = # kL IOPV ATIE# R .
2025-10-17, 0.59 hR, X # ETF A4 X xml iR, HE 2422 EF ZMEATEREBET BEF
B &Y IOPV /TS5 ETF A& X AB X R A,
2026-03-06, 0.60 i, T4 FEMEERAGATE (BRE. 4 B A4 FI0PV AT

&, HARFEFILHN “TEX",




3
4

1= 1
L1 BRI Xt 1
2 BINARY S AT oottt 2
2.1 B TEHLA oottt 2
2 0] T B F T e 3
212 B TEE R oo 3
213 AT B R E ettt 3
204 AT BT A oo 3
215 R AT B R TE oottt 3
216 F0BR oo 3
217 ATEW R EFAAATERTEIIE T oo 4

2.2 BN ettt 4
221 B BIUL I ettt 4
222 BINARY TH B 35 oottt 4

223 BINARY TH B B oot 5

23 B TETE B oottt 6
23.1  BFIEE (MSZTYPE=S001) oo 6
232 VEBEE (MSETYPE=S002) ...oooeeeeeeeeeieeeeee et 6
233 QBRI E (MSETYPE=S003) ..ooieieceeeeieee ettt 7

S < B 7 SOOI 7
241  TFRAEE (MSETYPE=MIOL) oo 7
242 ATEHBE A (MSZTYPEEMI02) oo 10
SCAEFZIRL <ottt 19
B AT I oottt 20
T ettt ettt 21
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SHANGHAI STOCK EXCHANGE

1 5%

A A 5 BT AT 1B W A B 4B 0 L% @4 BINARY 5 STEP # %, A% * Z />4 BINARY
BREEOAE (F%), INTERXTERXHE (F=%) MELTE (FWE) #7—%
WA, ET755% %6 (LBEARZTENXBRARII REOTFL4EE) —HEA.

XAG K I ATE RE B N2 E STEP ER DI MEABE N L AR, TULASF,

L1 ARBX
417 a X
Market Data GateWay
MDGW p N
TERX
VSS Vendor Supplied System
RAPTERS

STEP Securities Trading Exchange Protocol

7 R 5 B K X




SHANGHAI STOCK EXCHANGE

%l:&ﬁ?‘%—i%ﬁﬁ oA T AY

2 BINARY SZBHATIE
AEHATEE5HES5GRRSBEEAFATER %, #id BINARY N ENLEIELAR S
FTAT & W < MDGW AT AT 15 4048 £ #r vy L] fo A8 5 2048 s 348 .

21 SENH
FFATE A% (VSS) it TCP #REBWATIER = (MDGW) % # R RATIE .

TETRREEWET:

MPAE R4 REEES

TCPikiHk B ITCPHEHE o R

e TR 2 (MsgType=5001)
IR TR IR > fe Y

—_— Bk RN (MsgType=5002) —

% 3 I (Msg Type=5001)

MR 2 (MsgType=5003)

oy
Rk D iH E (MsgType=5003) Lo A 1
N kA5 09 5 (MsgType=M101)
\ 0 etk s e < iR Rk
_ 7% BLIE VB (MsgType=M102)
TR PR EE B L} PR A A
J1:4 9 5 (MsgType=5002) o
’ﬁﬁ&%%ﬁ > VEAiALT
b v

BINARY XX & &



A T A B
211 WEFE

21N TR W 5 R A 2 L H —NE R JF 5 MsgSeqNum k& — 47 1H, 5 5@ EH &
— I #F E P — 4 F 5 (NxtIn, NxtOut), Nxtln Fox T—AMAZ 8N 7 EF 5, NxtOut &~
T MHERFT. HEFT—MEGRLEIR TN 1 F b, EENSEI B PELHN,
HIZSIEI R AL

212 4LEZRAE
MDGW 5 VSS zZ i £t ey #x & 2 %o, KEEm LA HENF - NEFIL.

213 B4R

EMITESERNR TSI, Fl— VSS E— MR GHANLZREZHUANTEWATES
1 o

BIMELEAETAN P E: B TCP ##., Bk, EAS BT

1. TCP # %

VSS 5 MDGW # i TCP #fl# #, £+ MDGW £k 43, VSS it £ & #.

2. Bk

VSS XA E —NHESMZEFHE, R VSS BFR &I, N MDGW £ # — M H F
RAEA R, R VSS BEF KK, MDGW AR & — A& kKW AR EHHEEE VSS £ 3
KPEH., VSS A Y E MDGW B & FH B2 54 A &% HhiE &

214 THREKERF
ERBRALATE21EZ G, MDGW #H VSS X ZATHHEH L. TREEHIEXELS
S5ECMAMET T FHEMR ., MDGW HEI A TIWATIE LR HE T XHFERL.

215 XWfTRS®E

TS 1ER IE % X M) 2 8 1 ¥ 8 W 77 B AH & 2 808 B T B o MDGW 1 VSS 27 DL £ 7
RETHHE, BRAFEEEEHEAMEN L. mRBRIFEE (—HH 5H) BAKE
XN E TR, AT HERES KW EE,

2.1.6 Bk
FEBEN AR R R WA A 5 K OB, OBkl A UL M B AT A E

-3 .
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SHANGHAI STOCK EXCHANGE

Ao Bk /N8 [E B B R H R F #Y HeartBtIntl B4 %
EBER AR BEFYE G, M B E E % B0 Bk 8 PR AT B &, 4o B VSS #E 3T 2 /) HeartBtIntl
35 & B EA% A BB MDGW R X EEE, WATESEH A AT FAERE, VSSTEEEHE

TATERE.

217 ATHEFXEFHAATEREHER

EUT LM ® (BFERRT) T, MDGW & E£3 X FAT & & 1&:

1. VSS 5 MDGW 7 3 TCP %42 5, B HUE a8 (—f& A 5 ) KA KM E T REF;

2, VSS EEFAMZ G, KA XA TCP #%;

3. VSS #miEZ fE, KEETXHA TCP ##;

4. MDGW 5% Z fiATIF AL & 7 % ;

5. VSS kR KB AL MDGW & #E B 5, T2 MDGW W AR B fF & %8 B A2 T H
f&.

22 HENE
4% BINARY HEHBEE L, HEKMEERAK, HMERAKEHNSK FF.

221 FEH
FrE#%EAFEX ST )F (BIG ENDIAN) %8, FEERFHWT.
KA PLBA

char{x] REZFBRANTHE, x RERZFHENRATTH, x FATENEF, Hflin
charlSIRERAKEN 5 FIHFHE; YRAKEATERKER, F4F
o FIHEFER GBK R,

it wint | (ke b R HE, do uint32 EKOR 32 AL SR, int6d R 64 A
TEH

Nx. NX(Y) | 5 int, vint — 3668, B TAHZEAKELRETHL S FEREKE GFE):
Nx REBRAKEN x LB FHELY, Nx(WRERAKEY x L#F, L+ %

Ry ks A/ s

2.2.2 BINARY % &L
G LER B EHE — AL, WHELEEE KR BAKKE . MRS
-4 -



@I:&E?‘%—i%ﬁﬁ oA T AY

SHANGHAI STOCK EXCHANGE

BB [E %12 B

HE KX T:

B4 W (R
MsgType HERA char[4]
SendingTime Z %A, #3X: YYYYMMDDHHmMmSSsss uint64
MsgSeqNum HEFE uint64
BodyLength HEEKE uint32

WA

1. LM E A TR AE R AT I R IRVH & B, SendingTime % 5 B i 8] .

2.2.3 BINARY HRE
B AEREAEEHE - MERRE, UL,
M A R/A4A&— CheckSum F &, HEREITHENHE LI 4 (BFHELEL) BIH BKE RKH
R, HERBMEREGETEZRRE T ERRA,
HEREX T
B4 WA XA
CheckSum B o Fn uint32




f_,;;.tséf;f:%?éi%ﬁ, I

SHANGHAI STOCK EXCHANGE

23 SEHEAR
SEHEBR ARG AEUTEATFTUNE, HEXSEHEEER.
FERFHTERSTEHE,

231 BFHEK (MsgType=S001)
BRMARZEAEATERE M VSS K # W E —NH A, MDGW RIE N BB #EZ 7T, T
SR HEIE LR T .

HeartBtInt 3 f 36 2 L BhH B B9 K Bt B B [, MAREBEAAT 0 9EH. VSSTFEEE
T R P ENTRHA R B A ] 8] [, MDGW 7& B £ & K & At & [F B HeartBtInt 3 1 4 ¥ B 5
HY G B B 18] 1] R

BRERMEHEA DT

B4 W RE
PR B MsgType = S001
SenderCompID &% T R char[32]
TargetComplD Bl R char[32]
HeartBtInt QBRI R, B A uint16
ApplVerID PR A, #AN% mmnn, HEF mm & ERAF, nn # FhR | char[8]

AF, #1030, 12.22

PR H B JE

232 EHEE (MsgType=S002)
EHEEREZRBANTELSELILWHEE., RETHBEER G &, —ENAEE

HHITIT,
HERFERZEHBERZE TR ZETHEA,
EHH BRI T
B4 WA (A
VS MsgType = S002




!‘_/‘—_:,tiéﬁé%;‘éi%“r

SHANGHAI STOCK  EXCHANGE AR SAY
SessionStatus Logout Bf By 2 15 3 & uint32
0 IFE#EH
[1-999]1 —R&EREH, EETURKE
[1000-9999) = EF M iEH, FTNH#RS &
Text XK char[256]
PRk ESE

233 L BKIE R (MsgType=S003)
B RR T R R E E BRI,
4 3 B AT — 7 280 B A1) 18] P8 (27 HeartBtInt 3535 2 ) B8] 19 9% 8 2 =k & 3% 11 3k 1B

MBHE, FESA—MCBREEFLE N £, WRBRTE 2 O BRET 8 8] 18 W AR BT

FIMEEIRE, LTI TELERRRN, TULHAA TCP £ .

SRR B AE R T
B4 WA (A
VRS MsgType = S003, BodyLength =0

FrEH B

24 NAMEA

241 WHRAEE (MsgType=M101)
THRABEA TR A TIRARFEERELRGRE, 2 ANKELFURETIRAE

(A&



G LB ERLN Bk S
WIS HEHERN T
B4 B KA
Fr ok E L MsgType=M101
Security Type IE A KA uint8
1= RE. &, BEHAhraH
2= {TH &
= Zal%
2= fi%F
14 = ShEEATIE
TradSesMode R 7 #R B uint8
1= A
2= BURZ
3= 8% (E¥X5%)
TradingSessionID | 77 47 47 £ 4k 4 char(8]
ZFBEHN S UFHE, ZREMURTFANEN, TEXNES
o
TotNoRelatedSym | 5 A /= dn % H (&4 3540 uint32
PR TH ESE
AR
1. A7 & & 3 B AL 4
2. GAVHIRERTLT. HEEEMER S LS

3. WIHAT

AR S AR A FIE A7 R A B LB 20 T

& 4% A5 (TradingSessionID) % 8 L F /4 &,

ZREMFTERINEN, TRXEEE,

ZF

7B



Lis A % pih o S

ANGHAI STOCK EXCHANGE

% 1ML ‘S FONE T B HHE GFFRD
THRAETHATRGHE C&F KT
B & T AT A T A R

%2 TERTFHEEGRNERAST, RERIO

%3 ML TERTETHTEERTS, RERRO

% 4L ‘VET LETIATEERATS, RERIO

%11 ‘S FETHMT B S #E GF D
THRTHRTIATRZHE (& F AR
BN HAAT AT AT A

%2 ML VRTHRFTIFEE TN ERATS, KRERIO

%3 VRN T IIATEATATS, KAFTHO

%11 SFRAGE AN FTEHE GFFRD
TERIGeXFTHATRZH;E (o F R KT
ERRG el £ AT T

%21 VRAGeNWFTHTHEE SN ERTT, RERRO

3 VRAGeNFTHREREEMNERTT, RERRO

FAf VRTEGTRAAAFTZAEATAS, RATRO

5L VRTHEERNEXZTHEATRAS, KATHO

! SecurityType=1#, LETHEAHERFE. £4. fiFrsH. 2THEHE LETHIIELK.

-9 -



SHANGHAI STOCK EXCHANGE

SecurityType = 122

B4 ‘S’ FONR AT B S HE TFHRD
‘TERINRATILTRZHE (& F A RFD
‘BN A AT H A T

F2fr VRTRFETITEREENERTE, RERRO

F 3L VETRRATHTELERFZ, REXBO

Fafr VERIARFAF CTHBEFATER) THREEFRTS, RERRO

5 VRAHFRFAEE. fAEAF (RTHERIFATER TEERTS, REFRRO

SecurityType = 14

HY

F1A-F L | 25#K

242 fTHEHRBEE (MsgType=M102)

TERBREERTRAIESR = RATE X5 & AL A4 B HREHEURETEZ M
KEHERBHE, 25RBHAZEATHERME, VSSTEX)2E/HEHE, THESR
LRI

HEA R T
B4 P9 XA
PRk 8 MsgType=M102
SecurityType KA uint8
1= RE. £&. BHEAFRHFLH
= fT4 &
3= A%
12= ft %

14 = 4 ERIBEATIE

2 SecurityType = 12 B, G127 3788 6 I 5 K A7 A B,

- 10 -



A A B H

TradSesMode B 7 %3 T A uint8

1= R

2= EUXZ

3=FF& (E¥X %)
TradeDate %% HH# YYYYMMDD uint32, N8
LastUpdateTime B T E AT []] HHMMSSsss uint32, N9
MDStreamID T8 R A char[5]
SecurityID 7= i KA char[8]
Symbol PR R S char(8]
PreClosePx HE Wi A uint64, N13(5)
TotalVolumeTraded B E uint64, N16
NumTrades BB uint64, N16
Total ValueTraded o e i uint64, N16(2)
TradingPhaseCode SE B i B BOiR & char(8]
ExtendFields ¥ RTE
P B JE

LK

. FEARXBRLZFEAFLEN, FRHEAZE, HEH 0; HEFERNELLTHZAATAER,

B AME, 1 N10 L 9999999999,

2. fTHEZE A (MDStreamID) % HE 4 B F Bt T -

SecurityType MDStreamID i HA ExtendFields
MDO001 THHCR " PN 2421 %
MD002 BRE (A, BRI X7 & PN 2422 %
1 MD003 it % a8 2% 7= i
MD004 H e KFHE (4 % REITS)
2 MD301 AR = o
MD101 & 5 IR AT 7= o
’ MD102 # 5 B E M A

- 11 -




SHANGHAI STOCK EXCHANGE

12

MD201 7 H R

14

MDEO1 10PV

%Y SecurityType = 14 E MDStreamID =MDEO!1 Bf, PreClosePx FEYX %k . TotalVolumeTraded & %X #{ £ .

NumTrades & % £ % . TotalValueTraded i 25 %41 ¥ B B {H A 0, TradingPhaseCode 5 it I Bt AR 5 3L
(ERTR
3. MHEEELHALT:

a)
b)

d)

PR, 2HE, BB RAYETSH, HIARTT;

&5 B R A # B (TradeVolume) 7 2 51 A Lt B2 Z 4 8, RERE X ZHEHEAE 100 &,
EeHBBNZZHELME 100 &, HABBNXZEEELR T TEH: BHARZLH
(TotalValueTraded) 4 % 5 1+ & A8 K7 45 #1447
AEFRBEERIKELM, MEAR, £4 . AFEREITs ¥, BHEEWYTFTEHA, H
a2 B3 & 00 A 5K

HTRESH, RXEFHEERZH N HEXICHER; dTRANE, RXEFANEFE
RSP AE B 1078 S fn;  TRFXE, R 25N 100% R EHE*10.

4. BB B AR A (TradingPhaseCode) 7 8 (L F /8, AREMETFENE X, TEXNEZK, %

FERAERS X ETEATHERA R HHALT:

SecurityType = 1, MDStreamID= MD001

A= (FE)

S BEREAFAFFXEGRF &

- 12 -



!‘_,;:..t;éf;?%ii%ﬁ,

PR

SecurityType = 1, MDStreamID= MD002, MD003, MD004

%11 ‘SR EF (FFHE) B
‘CERITFEELFMEE
TRTEERX ZE R
‘B’ %R A T B B
PR R
‘METITIRER ZUEHE (EFEEFM
NRRTTREX ZHERTE B (FERZEAT)
UkTREES TN A

%2 ‘OCERTH BT EER S
VERFUFESTEEX S,
EFBHENFEELFEN. LG . REELGEN. Bl (HAFEEFM
RERER Y, £FBHENEE, B (BEXZEAT) RAHEA 0,
HATERFIZ” @A TR E S IE¥ X ZRA.

%31 ‘0FRAAK LT
‘TERIFELET

%41 ‘ORI B LB EZHATHITERR
VRN PR AT B BT B AT HTIT R
RERZEBAY, EEXZHELH.

- 13 -
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SHANGHAI STOCK EXCHANGE

PR

SecurityType = 2, MDStreamID= MD301

%11z

‘SR EF (FFHE) B
‘ChTEEFENHE

TRTEERX ZE R

‘B’ &R R B B

‘B’ W W BB

V> FR N B M

‘P& e BH1E R

URTHHEESFTN

M ET IR AR R (T EAFN
NERRTTREL ZHINER (FEXZHERT)

% 2L

0 R AL
URTEL R

(e, FEZH)

% 3 fr

‘0”& A IR T

VERRAE LT

2 FNRA Z I
VETRHAZETF . £HXITE
‘4R IR ENTT 4
SETRHAIANT . £
‘©ERTRHINTT &, ZHITE
TEIRREBEINT A, ZHFE. &4

% 4 fr

O RN A AR BT R ATH T 2 WA

VORI & AR BT B R HATHOT R A

RERZHEAK, EFRZHELK

- 14 -
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HANGHAI STOCK EXCHANGE

#F11r ‘SEoNEE (FHED HE
‘CRTEE TN E
TR EER 5B

‘B’ &R F T B
‘PRI

%11 TRETEH FFHa) &
NETEFREHE

‘H R TESER Z &

‘D’ &R A TR B

‘P RTIFE

%11 ‘SERRBH (FraE) B

CETTHESENHE

‘TRINESER 7 /B

‘B’ H] TR B

PRI AT

21 ‘OCERTMF RN EER S

PRI RTESR S
EFRIEANFEEEFEN . EERGREMEN U, 125 & 32N AR
BEH0, B AW EREEIZ™ AT R E S E¥ R 7R,
%3 ‘O FTAR LT

‘TERRELET

%41 ORI R E LR A R EXRATHT LR

U RORI T SRR BT B X AT HTIT AR
RAEXZHBEAY, EERZHBETK.

~ 15 -



Wt 5% B

S SHANGHA! STOCK  EXOHANGE A SR
Security Type = 14, MDStreamID= MDEO1
F1LL-F 8 | 25
fir
2421 BEATRRRY RFE
B4 . B KA
NoMDEntries TEA BNk uint16, N5
> MDEntryType TE&E XA char[2]
3=m A
4=4TF H A8 %K
S5=4 Y
T=&EEHK
8= (K45 4K
> MDEntryPx 6 40 2 AL uint64, N13(5)

WA -

1. i AT MDStreamID=MDO001 &t .

- 16 -




SHANGHAI STOCK EXCHANGE

2422 EFERKTERRY RFE

B4 B RE

NoMDEntries THELXEANH uint16, N5

GREEE
0

>

MO
==

1:

>.

JlTN
>
o

e
B X
>_<§l

=

Il
b
=
B
=

g
tiF
S
\_—\>

5
6 1
> MDEntryType 7= char[2]

L\%
|
||
3

B R A

8= H J K Az M

v=IOPV

w=gl— H IOPV
x=FEEFEMEREN LR E
z1=FF H % Z

2=REFELE

> MDEntryPx 1% uint64, N13(5)

> MDEntrySize HE uint64, N12

EEBEFT, AEAIEEIANZEHN

> MDEntryPositionNo o N
i BHRRLE A

uint8, N2

I 5A
1. i AT MDStreamID=MD002. MD003. MD004. MD101. MD102. MD301. MD201. MDEO1 &f;
2. THEFAEERANA 0 K1 B, RET-ZFE N EZEMLM, L MDEntryPx. MDEntrySize .

MDEntryPositionNo 7 7| & 7~ £ £ # . 4k & f 44 fLF 5, MDEntryPositionNo M 0 7 #1144 ;

- 17 -
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SHANGHAI STOCK EXCHANGE

3. /T4 HE %A% w B, MDEntryPx &% 4 T-1 Hit#m % IOPVY, #HIENZ L E X4 F4s
s AT 4 B XA 9 v B, MDEntryPx
& &4 IOPVS, 4 B X4 MDStreamID= MD004-=2 MDEO1 Hf % & X ;
4. fTHE% HEAF N x B, MDEntryPx &3 A % % i # . MDEntrySize &~ E MK &, %4
MDStreamID=MD301 B & & X ;
5. ATIE4 B %A% 22 B, MDEntrySize £ AN &4 L F o4&, £2(5K), X Y% MDStreamID=MD301
AR
6. EMATHSE%F|, ¥L# 3 MDEntryPx &AM, HEMFELE L
7. EEAFEMNEEA, YWFEANM YRR BN FERE N EUTFESENE, FREBEESGENELTE
RHEENRENE. AL — e g - HTEAAHZNENCHE, ¥ L8 - HTHELA
AT T EMACRE, RN THRFHANZ T EWURLCEE;
8. XTEAM =& (MDStreamID=MD301), 4 Fl 4 H 4 & i BAC U & 46 > HF (clprO3MMDD.txt) 48 75 .
9. XM#EEEEMBEATHE (MDStreamlD=MD102) XA Ho &N, F—%HE. T—HEHEL., £+,
F—HERTYMARKHINTREREK, T —HELTLAARKTH D FHEBRE.
A BTEE R B e F B0 R R A A S
5 Lt ETF = & ﬁt%fﬂfmjz T EH OB, T&EX. % ETF A4 X Publish (TXT fZ) /PublishlOPVFlag (XML fR) ¥

& (m%ﬁ%zﬂﬁlow) BAEH 1B, SF By R E d B IOPV 1%1, % ETF /A4 > fF Publish (TXT fR) /PublishlIOPVFlag
(XML JO FEREX 08, HFEEZERO0, TEX;

- 18 -



SHANGHAI STOCK EXCHANGE

3 XfrEK
AP #ATEN R BEROITERMEASE X EQLE:

X4 #R
csiYYYYMMDD. txt e B AT I UM
reff03MMDD. txt A2 B X
reff0302YYYYMMDD.xml HAACE A2 B8 = B
trdses04.txt 7B Y 3 2 5 B SRR A
mktdt04.txt AT 1F XM
mktdth.txt B % H AT & XXt
mktdt06.txt & BATE XM
cpxx0201MMDD.txt i e A XM F ZRARE — K
cpxx0202MMDD..txt e A X E ZRARE Z K
fiyYYYYMMDD.txt 7= o A 28 A AR
tpxxxxhhmmss.txt AT NS
ztxxxxhhmmss.txt kN o
se015¢jhqY YYMMDDOO01 .txt W Rk ZEAT 1B XA
se015¢jmxYYYMMDDOO! .txt W Rk, 3 B 48 S
se015qdbjYYYMMDDOO1.txt W A R AR 1
se015zqxxYYYMMDDOO01 .txt WIE 15 & X
reff04MMDD. txt B E E A fE R
exra04MMDD.txt VY S HE NI S
zxjcMMDD. txt VY iR AN

AR BAFEARERFELATEFETHLEZEONERLAS.

- 19 -



SHANGHAI STOCK EXCHANGE

4 HRATE
BIAT, AP AR AT P R AR A SR AR S AT R R L
® AR VSATH
BB O E 5% (RYEH X5 AT Binary THEREHE DAL, XL EHH ML
FAHRRFERFSH (LBIERRZFATERAXA P NEENETD.,

- 20 -
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SHANGHAI STOCK EXCHANGE

Ja 1t

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

AXmELRY, BXEFLFEEERECITE B LR, FIHBH. XA A EE#T
FEIER N, ¥R I TR R S L E AT R

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