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2.4.2 VDE P8

VDE REAFRMAE SR LDDS R4%HEAFEF. VDE 7 ea
Java F2/7, 3R JRE fRAN 1.8, HEFE A Linux (CentOS 7.4 64 fii) B¢ Windows
#AERS (Windows 2012 64 fi7) , #E7 22% VDE WJIRSS 4 N NAFAMIK T 16G.
KeFRERADF 8 1% 1) PC Server, FREEUUHE A Raid5 L& . {5 5 56 MM 4%
ERE, WAL VDE F2F, it VDE 2R T S Sl . 84T VDE
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k%545 o
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TAIAE BB R NFE RN VSS #27 . VSS il i VDE % T8 7ok 315
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VDE $&AL um ik VSS &Rz, 431 & SR AT 1 v 1 A0 28 4847 1 o 1 o
FHRAEHE R AT IEIE RS, JE A PR O R P IEIE AR 55 . VSS 1T DAE] i
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l |
| PEBESEEE |
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| PEBSESURSN |
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A

A

Y

Y

VSS 1

26 HiERE

LDDS 171 2424t 7 VDE M1 IDC 2 [ EUR L2 4> .

VSS 2

K 2-3 eyl HI B

VSS 3

T AR ITIEAT

VDE A1 VSS $udfife4i 2 4 th 5 B fRIE, VDE 5 VSS k55 as b AUy 7

—AN M
BRI R OS5 PRAE VSS k55 45 S T i R ST B 4 o 4

2.7 ¥IWF VSS 5 VDE X IDC BUFEREERR

IDC #] DDS 4F 10 ot <> R ik — DRG0P0 B (UA1202) %] VDE, VDE
HEPEZIE B K% VSS, VSS AFHERMZAZHE S . AR VSS 15— & i [a]
IR R RGOk B, iEBTS VDE [P, e sonf Sedm g 1 &k
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28 FIFIEGRBIEEE

LDDS . RiE #6525 (tagl0142) FIVH EFA)S (taglo072) , K
FIWRT LB F—N= R BT S S AN 5 H Rz Hiksk, I
HiEg:, R kARG KA F VI, H BRI 5 e E.

LDDS Fr A 1N A B AR Be B 17 2, T X AN R T I A KA 16 32
WCRLRR o BN B 7 i S TE 225 BAR R AL 551 2 U

WA RILEAL, VSS AT LUl %Rz VDE B E @ AT I 1, Ak EE
R, KRB ERBHE (RESRBAEA SR =) » AARIIERS BN TEE
D Ml 257 J2 5
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B HEHEEAUN

3.1 HE\R|™AER

LDDS R4t KH TCPNP B 72, DA a3k il B it A e 5 d
LDDS RS Ap #4707 STEP #% A1 Binary #% 3.

32 STEPHBH®ER

STEP hill2 i FIX 4.4 Vrilly Tk . BARN STEP il N AiE S % (iFs:
LG B EA) 5 A ST TR] B A 2B AN 284

Bk A STEP Wil E 2. k& 17 &M BHEFERFE LSS, He5%5
e A HR 2 L STEP RawData 11/E30, iHit tag96 fix A STEP yH &+, LDDS 1T
TEEEAE A FAST #%0gmhd, At 55 Eda i A S 55 2 X, LDDS R4 H
fit STEP #5025 M e 2 o

—%& STEP JHE HVH E k. JHEMAFE B EA K. STEP ¥ B A& bR
HELHFGG, BbrrEE B ESS

3.2.1 STEP J§ B3k

B MHEEA - MHE k. HEKEX THBRRE., KE. AR, iR
Fog s ESha RO R S 254, AN I e 4

R 3-1 brifEiH R kg

Fric B IR R R
L an 5
8 BeginStri Y Stri
egInSting fing [ # STEP.L.0.0
HEMKE (BT 8. 9. 103, At
9 BodyLength Y Length \ .
y-end ’ A BB R
35 MsgType Y String ERSE
49 SenderComplD Y String RIETT A
56 TargetCompID Y String RN E]

12



IR A 5 PR AE I AT 155 %A1 & Gt (LDDS) 4 1 i B 45 113

#ic IR IR KA ey 25
34 MsgSeqNum Y SeqNum HETS
RIE I [A]
52 SendingTime Y LocalTimeStam oo
J Pl R, R AL T
347 | MessageEncoding | N String TH B R G R ) 4 G R 2 7R
50 Sourceld N Int AR IR IR

TE: TR SRR ER T 8 A 9 MR T iR, AR IS AL BN AEE

322 STEPHHER

AN NI EUR, IFBARIE . R A SRERIC I B SR 1,
BET 3 RS

% 3-2 hrdEi B R

WE || sam | wm | % VR
R AN
| R, BAURRE A (BT 10 Bk
100 | CheckSum 1Y SUING | A s 4 B L 256
Ak, AERAE 3 i, B1A0. )

3.2.3 FAST %= Ui

HT STEP $tdli#s T A B K, FrLl LDDS R Zixt Seit 47-4% 1) STEP #¥is ik
177 FAST i, FE¥mAS 5 AR IR STEP JH.E . A% FAST i hillis 2
% (FAST 1.1 MiEh X4 X3%) . A% FAST fihdl) C B SR &%
quickfast #2£/7; Java s &5 27 7] 2% openfast 1£/7 .

SERFATIE R4 STEP JH E MW B AL & — KB 2 4k Rl — I B 2R A 1)
FAST ¥ 5. Hr tag9s Fa7~ 1 FAST JHERISKE, tago6 MsLhr FAST 4 24k
o A5

8=STEP.1.0.0<SOH>9=99<SOH>35=UA3115<SOH>49=VDE<SOH>56=VDR<SOH>34=

0<SOH>52=20101019-09:07:11<SOH>10142=6<SOH>10072=4719<SOH>95=20<SOH>9

6=??D?0000?)S?J0? <SOH>10=052
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FAST K58 20, tag96 [ —HEi|#4k o 75 B ARID 4T 15 2ds (UA3115
HED .

FAST b it 75 AR ST template.xml, 5 HfA 8 B 403d IR SO A

HHl LDDS &4t R X seit 4715 5 s S F A s 5 1 FAST 4w, Frf

FAST 2 il A1 O 58 CAERR O o o ARAERSRR ST A 58 SCR At LY 55 B 1
A IR 55 5E 3 1R BB B EAR B 55 E i B

3.3  Binary iH2H&R

U 2 R 2 e bR SR AT 1V S IEAE Binary T 2 3.
BEok RN B HHE SR BRI R R, — ok b HIE BRI bR eSS
N 3-3 B
% 3-3 “REHIATIH T S @A R X

HEEH WiBA
prAEE Bk

ERSYES AR BRI B E XS WA B
RIS

—atHE B T A BUE T BER H & T (BIG_ENDIAN) Zwfid . B
R YL IR 3-4 Fios.
* 3-4 FEEREMPIHER

%7 9
string S KR FehR IR, AR, e AT GBK 4.
int, uint RELF BRI, W uind2 7 32 [T A
5 Uint IR, T2 2 R S bR e 5 7 B Ko
Nx. NX(y) CREEE) : Nx IRERAKEER x (BT Nx(y) R &R
KREH x 7, HAdmR y RoECr NG

3.3.1 Binary &8k

B AR HE B MRk, B IE U R, R K
JE. B MAGAR HEEE . R k& Nk 3-5 Fior.
% 35 T EKG UL
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Mt (F3) B4 BiEA RE KE (F)
0 MsgType HEREA string 4
4 SendingTime fﬁﬁ%ﬁiﬁmms&& uint64, N16 8
12 MsgSegNum | JHEJF 5 uint64, N16 8
20 BodyLength | V4 S 4&K & uint32, N9 4
AR 24

3.3.2 Binary HERE

BB EAA —MEE R, IR L.
HEREE > CheckSum 7B, HAERFHMIEE LI (RHEHED
PV B LR B AT . B R AR 3-6 s
*® 3-6 HERAHUMER

W (F3) B4 Vi Eyicl KE (&9
0 CheckSum | & 56 Al uint32, N9 4
MK 4

PAF 9T BRI AN A AR B -
uint32 CalcChecksum(const char* buffer, uint32 len)

{

uint8 checksum = 0;
uint32 i =0;

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

checksum += (uint8)buffer[i];

¥

return (uint32)checksum;

15




IR A 5 PR AE I AT 155 %A1 & Gt (LDDS) 4 1 i B 45 113

HJUE LDDS R4 STEPJHE

41 BFHEE (Logon)

VSS 5 VDE sz 47155 @57 TCP/P &G, KRIEHIE — 5% BN
Logon i . 415 VDE fu¥F VSS #171%4:, 4 VDE th4xik[=] Logon 7 B.45
VSS, fERN—ANESE B0, AR [ —> Logout [H17H 2.

VDE F1 VSS 2 [f] )& 3 BA M A HAUES B, R REfA VDE 1 VSS
KUTT O 4 U4 1 K36 B SCEU - BT LA VDE RS 7S VSS &% [ STEP Hidfi s =X,
KA SEBR N2

RIS i 242 IDC [¥) DDS i 5% a4 LAHEIR U5 2UAE 1Y, BT LL VSS b2
ME— G R E--ERH L, ORISR, PG VSS AN EHE KT
Y S o M A H Rl IR RN 3R, BTl VSS 5 VDE E #4715 b
EENL TCPIP Hf)m, W LUR WA LA RGN E, BERAOSIERHELE, REHE
FRIHBAE, BT ARG LA HUE -

* 41 Gl R

rid WRAFK WA | RE R
Standard Header Y MsgType = A
I g7k
98 EncryptMethod Y Int
P YN 0, BIRIE
108 HeartBtInt Y Int | Co Bk W 0 Fry e ] ] g
Standard Trailer Y

>Rk Logon 78 Ew 4l :

8=STEP.1.0.0<SOH>9=56<SOH>35=A<SOH>49=VSS<SOH>56=VDE<SOH>34=0<SOH>52=

20101027-13:37:56<SOH>98=0<SOH>108=0<SOH>10=140<SOH>
% Logon JH 2Rl

8=STEP.1.0.0<SOH>9=56<SOH>35=A<SOH>49=VSS<SOH>56=VDE<SOH>34=0<SOH>52=

20101027-13:37:56<SOH>98=0<SOH>108=0<SOH>10=140<SOH>
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42 RMiEE (Logout)

% VDE 4t VSS K& 38 VDE 5 IDC it 5%, VDE #i& 17 VSS
Ki% Logout V.2, JEBEZWiIF TCP/IP #82. % VSS Ui Logout VH 2., 15 E
BriEF: VDE sEmtEidmum I, HFERIEGFHEE

V/SS 3% A JOH BB RN oK, PROA R 2, B DURR IR B 2 i 1R
)5, VDE &2 & H Logout Y8, %I VSS WEK5Em, 7 AW £,

VSS R 75 E A ZWIT 5 VDE IERE, F LUK AT EAAKIE Logout.

* 42 IBHIH BRI

Frid A HR WA | RE R
Standard Header MsgType =5

A

TR SR R ) 1 — A 7 U

58 Text String

<| < |=<

Standard Trailer
Logout V4 E. 71 :

8=STEP.1.0.0<SOH>9=73<SOH>35=5<SOH>49=VVDE<SOH>56=VDR<SOH>34=0<SOH>52=
<SOH>347=UTF-8<SOH>58=Data rebuild request responded. <SOH>10=185<SOH>

43 ILPEBEER (Heartbeat)

VSS 7] DL Heartbeat 71 2k 5 VDE & VDE 5 IDC 2 6] TCP &)
JRA&. IDC 1) DDS % 10 Fhh 2 Rk — 0Byl S 2] VDE, VDE BE#:A4HZE R
R VSS, VSS AHERNZiZH B

R VSS £ —E IR N oI B 2, E¥IT 5 VDE K@, B iERsE
AT g 1 R RIEE ST B

2 4-3 LEkiH B

Frid ) IR KA R
Standard Header Y MsgType = UA1202
10072 MsgSeqID Y Int MoE -1
58 Text N String AR
1= HZ LBk B
Standard Trailer Y
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Heartbeat 71 27~ 11 -

8=STEP.1.0.0<SOH>9=82<SOH>35=UA1202<SOH>49=VDE<SOH>56=VDR<SOH>34=0<SO
H>52=20101027-14:34:09<SOH>347=UTF-8<SOH>10142=0<SOH>10072=-1<SOH>58=1<S0O
H>10=179<SOH>

4.4  EREBESEBEBEBEEEER (Rebuild)

VSS QI EIE R RGP FAS SR OO SUEsREdEE g,
JERE VDE B E @A Im . &R, ATERKIE UA1201 K Rebuild 1
K, VDE ¥ K¥: & 2 IDC i) DRS k%5 a5 WIRZSHUEH), DRS ¥fi@id VDE
6] VSS A IENS N B IRt , Ak seRE, iR E—4> UA1201 HIHE B ;
RS HOA IER IR S 2 A 0 R, 4 ELREIR B —A UAL201 95 B . VSS
A LA AT 0] () UA1201 7427 tag10076 (i {E R Ik A Ui SR A2 5 ke zh, it
TSR A2 B S ORI AT LA — P AR 2 tagh8 SKIRAGY BB R, JFvhE 2 15 B4k 4t
RIS

TRERZET T, DRS #84:7#E UA1201 &[0l f5, &Ki%—4 Logout i &,
TR VSS 5 VDE Witz Arbh VSS 5 VDE (1 %ds 8 gt i [ i 52 — ANk
He, BRUERELAEPER.

K 4-4 FdsE T EAS

Frid BAK B | KA a3

Standard Header Y MsgType = UA1201

10075 RebuildMethod Y |int BRI
1— MR 2 Jo B A
2 - AT EENEE CRECRSE

i A T pRED

3 B EfR
10142 CategorylD Y |int e
10077 TradeChannel N |int BREE AL B AL I
10073 BeginID N |int VAR IS =t
10074 EndID N |int 2 e s
10076 RebuildStatus N |int HRIFRRE

1=, A [
2=1R [R5 73 H
=44
A=TC I RHR
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58 Text N | String | CA

Dy SRS S I O TR SRS BTy, Ui 2R R
A

W SRR A RO SO, IR B i S
(tag10142)+ il B &= .

Standard Trailer Y
st & Rebuild 53R S5, 15 sz BAR AL 598 Bt e .

Rebuild 15 3Rk ST ) 7E 2o -

8=STEP.1.0.0<SOH>9=89<SOH>35=UA1201<SOH>49=VDE<SOH>56=VSS<SOH>34=0<SO
H>52=<SOH>347=UTF-8<SOH>10075=1<SOH>10142=10<SOH>10073=0<SOH>10074=0<S
OH>10=173<SOH>

Rebuild NZEH Bz GR IR B R 3 g BeR BT

8=STEP.1.0.0<SOH>9=995<SOH>35=UA2001<SOH>49=VDE<SOH>56=VDR<SOH>34=0<S
OH>52=20110820-17:48:55<SOH>347=UTF-8<SOH>10142=12<SOH>10072=0<SOH>10178=
150947<SOH>1472=5002<SOH>10072=0<SOH>16001=2sbx110816.txt<SOH>1474=utf-8<SO
H>61=1<SOH>16003=1<SOH>16005=1<SOH>10097=1<SOH>95=808<SOH>96=000010| - il

180 | 180| 6032.32] 6.9| 377.74| 100.62)| 12.5] 72.6|
13.15] 101

000016| - iE 50 | 50| 1862.89) 7.06| 197.66| 254.23
8.98/52.15 12.16] 201

000009| I~ iF 380 | 380 3982.8] 9.43] 274.46| 8.8|
3.15/18.32] 28.79] 301

000001 | I iiF £ 45 | 965| 2608.17| 7.45)| 906.11] 23.93|
17.21]  100] 15.62| 1002

000012 - 1iF [# £33 | 117| 129.17| N/A| 7.47| N/A|
N/A|  N/A| N/A| 2002

000011| = iiF 2% 4 | 33| 4289.53 N/A| 7.23] N/A|
N/A|  N/A| N/A| 3002

000013 = 1iF 1> i | 409| 145.2| N/A| 5.2| N/A|

N/A|  N/A| N/A| 4002
<SOH>10=112<SOH>

8=STEP.1.0.0<SOH>9=101<SOH>35=UA1201<SOH>49=VDE<SOH>56=VDR<SOH>34=0<S
OH>52=<SOH>347=UTF-8<SOH>10075=1<SOH>10142=10<SOH>10077=0<SOH>10073=0<
SOH>10074=0<SOH>10076=1<SOH>58=163<SOH>10=187<SOH>

8=STEP.1.0.0<SOH>9=73<SOH>35=5<SOH>49=VDE<SOH>56=VDR<SOH>34=0<SOH>52=
<SOH>347=UTF-8<SOH>58=Data rebuild request responded.<SOH>10=185<SOH>
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BHE LDDS &% Binary #HE

HOAT —3Ef) 1 i AR =R R, 2 nlR B okifE . IR H S A Bk
HE . =R ERE R E Xk 5-1 o

%% 5-1 Binary 2xih V4 BRI E L3R

H BB HERAE
FRIHE S001
BHHE S002
TR SERSE S003
FRIHE R mEND S005

5.1 BREB (Logon)

VSS 5 VDE Sz 4715 Binary i @57 TCP/IP &G, KIEHE —4HE
WA Logon YH S, W1 VDE RiF VSS #H1Ti%ER:, H4 VDE £k [Al Logon
HEL VSS, 1EA—ANEFHEEEIA, 5 ER E—4 Logout HITH & .

VDE F1 VSS 2 [a] )& 3 BA M AR AAE S 2, R KA VDE 1 VSS
XUTT V28 E £ U a6 AR S L

PRy szt ¥ 2 1DC (¥ DDS Ik 4% #5 LAHERE T SR IE 1Y, BT LA VSS 20K H
ME— [ SR BB S, MM 4, LAS VSS AR EH AT
(ENERS

HeartBtiInt 15 Sk 15 2 OBk T8 B B0 & IE I 1) 18] . VSS 75 BAE B s v B AR I
NI Co B RS TE) ()R, VDE £ [RlA% 8 SRyl BN IR [A1 1Y) HeartBtint 54 1 i
Je BRI TR AT RG o an ok TRI AR AN 0, VSS TR 4% b [RIRE € I 7] VDE K ik
OB R o BRI B B BN 0, VSS HIR ] VDE &% DBk E, VDE AR
WS VSS BB L -

* 5-2 BB AR
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WFe (FF) 4 BiEA KA | KE (FE)

0 SeneersomPl | vk i, sy “vss” | sting 32

32 TargetCompID | £ 7X8%, BRINH “VDE” string 32

64 HeartBtint | .0oBkfAIRE (FD) , ERIAN 3 uint16 2
A, #%C8 mman,

66 ApplVerlD | mm NERA S, nn NFRRA | string 8
5, Bk 1.00

MK 74

5.2 IBHEHSE (Logout)

R VDE 544 VSS & 558 VDE 5 IDC W IRF %, VDE #i< [\ VSS
K% Logout YH S, FRBEZWiJF TCP/IP iEHz. 4nif VSS U ®| Logout JH 5., 15 HE
PiEH: VDE SRR [, FERIEEFE A,

VSS IR E EZWIT 5 VDE fUIERE, AT LUK AT DAIA A% Logout.

% 5-3 IR HTH MK

Wk (I B4 i RAE | KE (FD)

Logout B £ iEIRAS
0 IEWHE

. [1- 999) —fiHoLvEs, HIE | |

0 SessionStatus T LS uint32 4

[1000 - 9999) ;™ & 1K i:4H,
JeANQIIE Yl e

Text SR string 256

MKE 260

5.3 1ILPEEE (Heartbeat)

VSS 1] UL Heartbeat 7.2 3k405 VDE )% VDE 5 IDC 2 |8 TCP &)
IR . IDC B DDS % 10 Fheh & ik — A0 Bkil S 2] VDE, VDE B3 2
B4 VSS, VSS ANEENZIZHE .
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1.1.3

R VSS fE—
Binary ¥ [ e KIEEFIH S

OB B S E SRR B R, RN 0.

SE I 18] A TE R YRR B

% 5-4 DEkTH EMERE

, BT S VDE il

W, ERER

¥ (FH5)

B4

A

KE (FF9)

MK

5.4 I8EM~RAEFIBBEREE (Logon)

UNREEEVT PR R B i S B, RIS R e 7 S 1) 36 5% B (S005)
TR B B o Borh BN TR EAT R B 2 al, LU afl. BRE
KV B RSL, HAih i @ SRS (S001) —EL.
F 5-5 FRE SN G I BAg
Wts B4 A it KE
() (F)
0 SenderComplID | &iE 7 A0HS, ERINHN “VSS” | string 32
32 TargetCompID | B 5 100S, BRill “VDE” | string 32
64 HeartBtInt CoEklEfE () uint16 2
66 ApplVeriD P iSRA, #2088 mmann, H | string 8
Homm NERAS, nn T
WA=, ERIA 1.00
74 CategoryList PP, L “)” 4r#E|. il | string 256
B5e) FH P AR 9 B P B B A 7
Fo, WER “-17 .
ST 330
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