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1.2.2
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1.1 B
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Y GEREZS) )
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RN

FHRIESR A 5 BT BR R [X
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FHRIESF A 5 BT BR R [X
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AR B A IR BB R AT
55 X
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AR B A IR BB R AT
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¢ FHFIEZ2E 5 T LDDS &4t 554 Level-2 AT 1582 111
R

AR B A IR BB R AT
55 X
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15)

%5 & X

(EHFIESRAZ 53 it LDDS 2 4t i i A7 15 4% 1 9
15)

AR B A IR BB R AT
55 & X

CEHFIESRAZ 5) i LDDS 2 48 R AT 8 B S IEZ# A8 5 i
A7 1 Bt 1 W 45)

AR B A IR BB R AT
%5 & X

CEHFIESRAZ 5) i LDDS 2 48 A AT B BHE AR
45D

=<
=<

AR B A IR BB R AT
55 X

(g UES#42 %) T LDDS RSB AR 8T 58 LU B
)

FAERTE B A IR A E E AT
k55T X

(L UEZRAZ 53 T LDDS R GUH N3 AE 5 AT 4% 11
LR

FAERTE B A IR A E E AT
k55T X

(e BT 1 AR dn % D)

FHIESE AT BR 28 7]

CERIINIEFRAE 5 BT Binary 4718 208 # H T )

DRYIESR A 5 M o

(s N Al et e Lk RGEAE 5 SO 5 B % 1

S N By B R ST

L)

FUERTE B2 AT BR 22 7] B AT 15 IR 55 & X RN :

https://www.sseinfo.com/services/assortment/market/

IR AT Sy i Bl R X -

http://www.sse.com.cn/services/tradingtech/home/

FAUEFRECA BR 22 7] Wl 5o & X BERE Y -

http://www.csindex.com.cn/zh-CN/downloads/other?show=2

IROIIEZR A 5 P IR st R T X1 «

http://www.szse.cn/marketServices/technicalservice/interface/

G /AR A el JR G Rl R XCEERE Y -

http://www.neeq.com.cn/rule/Tech_area.html

1.4 AR5

* 12 KW

fTHK iR
SSE ¥FIES A % BT (Shanghai Stock Exchange) , fAifx 32 flr
IDC Level-2 171& & A #10» (Information Data Centre of SSE)
LDDS RZER AT KA 245 (Low —Latency Data Distribution System )
DDS IDC A FI%fE & A7 k%5 %% (Data Distribution Server)
SDS IDC H ) 4 5 A FAIE R85 4% (Static-data Distribution Server)
VDE LDDS H)##E+: T (Vendor Data Engine)
VSS G BN RS (Vendor Supplied System)
STEP UEFFAZ 5 B4 A2 #4313 STEP Protocol  (FIX based Exchange protocol)
FAST — M A SRR AR A AIAE AR T (FIX Adapted for Streaming)
HA m Al Y (High Availability)
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# 13 A AE
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IS A 2 ) 200120

) level2(@sse.com.cn
E-Mail

levell @sse.com.cn

\ Level-2 1716 R 55: 53255681
QQ #f Level-1 1718 kR55: 314465255
i WWW.Sse.com.cn

www.sseinfo.com
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2.2 A3
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EXZ P Level-2 1715
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1.2.2

SERY Binary i

(IS120 _F¥FIESR A 5 FAT 15 W =%
BINARY % #& 42 R0 )

47
o (1S124 b¥EAE S22 5 Bl 3 Bt
SMiy mktdt00. . o
SRIFCAR mitd00.0Xt | e 11 e 005
= Level-1 —
i FAST 1 ( L #g ik 2% %2 % T LDDS % 4t
; = L Level-1 FAST f714% M358 45)
(1S124 L igE 75722 5 B il 37 20
S ktdt00. N o
SRIFFSCAE mitdt00-C | oo e 1 43
S0 Binary i (1S120__E i 1E 3 22 5 BT AT 15 9 5%
“ PRI Binary it BINARY 304 2 11 55
R (1S124 EUFIEZ: A2 5 P 17 37 H 4l
L SR SO mktdt02.txt S B M B 5
PO ever S FAST 31 ( _E ¥ iE % % % JF LDDS £ 4
N = L Level-1 FAST f7154% M358 45)
R (1S124 EUFIEZ: A 5 Fn 17 37 H 4
SE S0 mktdt02. txt S B M B 5
( E#IESR 22 5 Bt LDDS &4t st
BN S b
o Level-2 6,9,56,57 SIS FAST i Level-2 #7HE4E L1141 5)
(_EWRIEFR2C 5 FT LDDS & 4ifii 75
= S 925
5% Level-2 38,39 SEF FAST ¥ Level-2 {7 F 4 1181 45)
S Binar (IS120__F¥GIE 3552 5 B AT 15 1 %
0 SR Binary it BINARY %345 [1075)
L (_E¥FIESRAC 5 BT LDDS & 4t i 22
s SR
Ji% ZE AL SER SCAF mktdt03. txt kL )
30 SERF FAST i ( L#IESR 22 5 Bt LDDS & i 22
SER S mktdt03.axt | BTGB DU )
(_E¥FIESRAC 5 Bt LDDS & 4ilill 2
i.jﬁﬂ 24 :%»E‘ > - N N .
A7 W 14 SRR a8 7B T )
e . (I1S120 IR 22 5 AT 1 M 2%
o - A Bimary g BINARY #4452 11075
e S mitdte ot (1S124 b ¥§AIE 3542 5 Fn 1 32 B4
N X N . S N
SCAE A s T RAR T B D )
90t Binary i (1S120__E g 1EZ3 52 5 BT AT 15 9 5%
" PRI Binary it BINARY 304 2 11 575
(1S105 LSS 5 g ek 5%
S ktdtO1. SR
i SISO mitdiOL At | i 25 b LR U )
TREEE S FAST 3 ( b E % % % 7 LDDS % %
; = L Level-1 FAST /7142 M358 45)
(1S105 LS8 5 g 6k 5%
S S mkedtO] . SR
SISO mitdiOL At | i 55 b LB )
P s (IS117 _F AR 37 52 5 T Jit 5 i
R e 418 S ndses0d | B BB I B
SEISCAE mktdt04.txt %)
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W50 55 P AE R 474 2 A 556 (LDDS ) 11 04 122
R ATD
- ‘ CEWIEE % 5 7 LDDS A4
N o 4k SR Ny
BRELTH 8 SRR L AT EE L B 15
TR AE BT UL B A s CARYINESRAE 55 BT Binary 171 $4
KA 2 SRR B2 L)
VR 2 T I Lk - CRINES 2 51 7 Binary (71550
"_'E‘ N7y
KA1 26 SRR B2 1L
(LIE% % 5 i LDDS R4 %
g £
st | 12 o ds st S
" S e
Ho R 2 e | TR b i)
B G B e G R L B 5
25 2 = S &
CZHH =M | 51 SIZES AR S SO ST MR )
QR 5 i W ok
22 7 6 %
;gj“%* 61 S B 4 AL 3% 564 B R 22 1 L
" (D )
(_EHFIEZAC 5 BT LDDS £ 4t K Aii
e, 41-44 S T 25 5 9 A7 AR B 1
A 45
. N S (LI 5 i LDDS 24 R A
-~ imoex html SRR R T 45
\ CEHGIES 2 5 FFF LDDS A48
Wz 33 S
Free S S5 5 1 15)
- ‘ (EWIE% % 5 7 LDDS A4 f
g =Py MiD Ny
EESCE 46 SRR AT HE L B 45)
AT | . CEWIES % 5 7 LDDS A4 &
0 ez 0 s M (1)

23 ARG RBREE

K 2-1 fig7r 1 LDDS 1715 KA R4 — MG R, 2%,
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K 2-1 LDDS RG24 4~ =K

2.4 RGEN
2.4.1 M ER

LDDS #4ieft 7 2 Mg AT, EE R DUl BIER TG A,
] DL S B BBCIE ) MSTP L2 N, i8] DL IR 7 RN
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Frm i RN T R 2-3 Fios

+2-3 RN RE

s FE R R BATR B
1 Level-2 171h (&5 1iizs) Iy c2 20Mbps
2 Level-1 1718 (& fi73) UE /R 2 8Mbps
3 ] e W R AT 1R AE = E B2 4Mbps
4 WRUT FF =/ H R L2 8Mbps
5 RROEATE FUEZ HN 2 4Mbps
6 I AT /& 10Mbps

2.4.2 VDE ViBH

VDE &3k A A 3Rt 45 5 B R LDDS R4 & i ANFLF. VDE ¥4l
Java F2F7, WECE S 8 UL ERMCAIREL (nffi H Oracle MR85 1% H AT RIE S
FRASFT TR 5 BEIEW 5% Java RELHRAE KRBT ATIE1T . %3¢ VDE 1k
S WWNNAARET 16G. KFEZEA /DT 8 11 PC Server, JF#E B AEAL (I Raids
MeE . (5B mRINAER S, WA1%3 VDE %, il VDE &7k R1T
5%k . 1217 VDE #F )5, VDE 2 H3)5 DDS JIRs5# @57 TCP/IP K%, Jf
MRk 5 ZE R I%E % SDS JIRg5 4=

2.4.3 VSS 5 VDE HjEE

TATHEAE BB BN TEF A VSS 2+ . VSS Ziidid VDE # L2 7 k35
ITHEEPE. VSS —f%5 VDE #HZ AL R —AN Rk, JfiEid TCP/IP #E L iE#z .

VDE #2455 380 4L VSS HEHz, 2 7 A& S 477 e A B AT 15 . Al
FPRAEIE K AT IEIE RS, JE A PR A R E ARk 55 . VSS 1] PA[E] I IE R
VDE [P i P2 1, AR 1 A] DA S M — )& $2 .
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1.2.2

VDE

\

2.5 SN

T
RAATEHD
|
[

Hdhe i

K 2-2 VSS 5 VDE i#E# K

\ 4

VSS

LDDS A7 2 Ge e it e e ) 22 A KA IR SR, SCRFAS 207 LA 58 L
L ARGURN, M YRR EL AR %5 . LDDS 1716 Kk A R Gede it — B IFHAT I
WAGMAEL RGN, DB AT A WA T+, LDDS £/

RGBEE T RE&EW R, B RGBS K % e

A

Y

VSS 1

A

SSE IDC | | E8R

| I
& B 5 R Bk

DDS1 |« | XJ% VDE 1
| I
| I
| I
| hEmERERE |

DC DDS2 |e—oI | BN VDE 2
| I
| I
| I

) o [ e fE Bl R 4k | VDE 3

DDS2 |« | | 7GR IATET

2.6 HIERE

LDDS 1715 24424t 7 VDE 1 IDC 2 8 B L2

h 4

VSS 2

K 2-3 mnl MR E

12

4o

VSS 3

Y GRIATIEA)
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VDE F1 VSS #¥a &2 4 {5 B fRIE, VDE 5 VSS k4 %% 0 447 T A

—NEAEREZ
5 R FIREAT 55 TRAE VSS ARk 55 % B 1 i 28 48 I B A i 2 4

2.7 ¥BF VSS 5 VDE B&EREERR

VDE 2 1E ST B S & 12 230 T ROBE 23 VSS, anif vSS it
AN OB B BABEE W BT B, BT WA e R, VSS B i fr il v AT

st

2.8 FIEQRBIEER

VSS ﬁﬁ?ﬁA%\ﬁ?ﬁ”%%{%‘A%\) %%U%ﬁ%é%@;o Xﬂ‘? Blnary ?‘ﬁt%\’ yﬁt%\?
TR RSN 1 HE, AR RS, HRiZe il
FEAEMEE A XT STEP HE, [Fl—A A HH B3 SR 5 H M i%
Y HIELL, R RGERERE Y, HEFHSH

WR R EM, VSS LB ES: VDE B #1715 0, K IEEE E 2

TR, RFB[ERPESE (PURRBIEA SR HE) » BRI RSB

N N
BE 2 A1V

] 15 4% 20 JE B AR R Ui

2.9 HI|/Z®ARA

LDDS Z %4t % H TCP/IP @il 7 =0, LA b B i< 4o 2k
LDDS R Gife it piFh it , 73774 Binary #% UM STEP #% 20,
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$F=EF LDDS &%t Binary JHE

H Al LDDS F4¢ Al 3CkE il 1l i Ui, BRI S % 0k (15120 Eig
UEFA 5 B A 745 W 26 BINARY %df 4 1 i) .
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FPIE LDDS &4 STEP HE

4.1 STEP HE#KR

STEP ¥ 2 H1 FIX 4.4 Philly JEm k. BAKR) STEP Ml W FIHZSH (ISR
A Gy BAR AWMLY 5 ASSTRU T B AN 254

g AT STEP Philais. B 1780, B RGHES, HR55%
PEHAHS 2 UL STEP RawData /230, il tag96 #x A STEP JH E.+f. LDDS 1T
THEHEAE ] FAST # i, HAhk 55 Bedfa % ARG 55 7€ 3, LDDS #4581
i STEP #% 2k 36 S K

—% STEP JH B HHH B3k VH EAAFITH B R4 M. STEP ¥4 5 22 AR E
BTG, bR R .

4.1.1 STEP 8 B 3L

B M M E ko THESRE X THERRKE., A SRR
Jiv MBS MR SR, A A

R 4-1 bR E kg

i BAK WA RE HE
8 BeginString Y String = $
[ 52 STEP.1.0.0
S A R (s .
9 BodyLength Y Length E;E;i%ﬁ;?g‘mﬁ’%
35 MsgType Y String H B R
49 SenderCompID Y String RIETT A
56 TargetComplID Y String Y7 A
34 MsgSeqNum Y SeqNum HET
- : RIE I [A]
52 SendingTime Y | LocalTimeStamp TR, B L A
347 | MessageEncoding | N String VH 2 T G R ) T G R 2 A
50 Sourceld N Int B AR IR

T W ESAR A ER T 8 A9 I AURAE FoTih,  Hofbbric A BT WA
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4.1.2STEP JBEEE

M R — AR, DL R BRI B R,
BT 3 ORI,

* 42 hrdETH B AR

Frid WA B KA R

il

A, WALERJE— MK (BT 10 84
£, X BT A A A1 B nJEEL 256
A REORE 36K, mith 0. D

10 CheckSum Y String

4.1.3 FAST ¥ R 6B

FH T STEP i #% XU R, Bk LDDS R G SEmF AT 15 1) STEP 4 it
171 FAST 4itdh, 5 midj5 % ik N STEP V5. A K FAST Zmfdthillig =
% (FAST 1.1 Vit XA LS %) . K FAST i C B ST &%
quickfast 127 ; Java ifi 5 125 7] 2% openfast F£/7 .

SEHFAT RS AR S5 STEP JH RV BAR B O & — 4 & H —H BB
FAST ¥ 5. HH tag95 f57x T FAST VHEMEKEE, tag96 ASLPR FAST ¥H .54
TE o ,TﬁlJ ZZD:

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=??2D?20000?)S?Jo? <SOH>10=052

FAST $3E KN 20, tag9e ) it il Bds A5 S AT 2dE (UA3115
?ﬁ‘%\) o

FAST f#5 BT 75 AR SO template.xml, 5 AfA CAd FH A48 PR R SCAHF

H A7 LDDS &R 4t WX s2if 47 17 o S B s 22 7 FAST %wt%, Frf
FAST 4atoiH S50 O 8 AEBMOC o ARAEREAR SO T i SR oAt 55 B s 7%
MM S L, 15 FEES B B AR 208 S
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4.2 BERHE (Logon)

VSS 5 VDE Szif 474 LT # 57 TCP/IP 825, RIE IS — 401 B AL i 2
Logon yH & W& VDE ¥t VSS #17i%#:, 4 VDE 2% [ Logon 7§ B4
VSS, fERN—ANEFIHEERIEIA, B [E— Logout FIVH S .

VDE 1 VSS 2 [8] {8 78 BA M AT GRS B, B kAL VDE F1 VSS
KT LA UE £ I AL AU . B UL VDE RS VSS K i% [ STEP $idatg =X,
KA BRI 2

K9S B2 IDC 1) DDS Al 5% # S J7 ORE ), B A VSS 2K t
ME— G R E--ERH S, Mg RIS s, PR VSS AN EHE AR
Y S e M S HE RSB IR RN T 3R, BTl VSS 55 VDE HE #2471 b
FENL TCP/IP ¥R 5, LUK AR EFHE, HEELEREE, HEH
I B AL, AT ARG LA -

£ 4-3 FRIH B

Prid BAR WA | RE Wk
Standard Header Y MsgType = A
98 EncryptMethod Y Int I T3
IHYN 0, RIAN N
108 HeartBtInt Y Int | oColl 00 FAY P ] 5 B
Standard Trailer Y

12K Logon 7H 27~ :

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>
W% Logon JH B~ :

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>

4.3 IRHHZ (Logout)

W VDE 4% VSS 1% 5% 8 VDE 5 IDC Hil 7%, VDE #5541 VSS
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Ki% Logout ¥ 5, FFBEZ Wi TCP/IP iEH:. R VSS Ik #] Logout 1§ 5., 1HE
WriEdE VDE SERTHdf I 1, I RIZERIEE

VSS RIEFRSHE BB IR, O RS, B ARRUN 2 K R
[Flj5, VDE &kt Logout Y8, BN VSS WK 5EM, 7 LAWTTF & .

VSS R T E EDWIT S VDE iRz, v LUK AT BLA K% Logout.

* 4-4 BHHEMR

Frid B B | K R
Standard Header Y MsgType =5
BN
58 Text Y Strin, - . . N
S| R B 3 — R R B
Standard Trailer Y

Logout 7§ B/~ 4l:

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>

4.4 1LPEEE (Heartbeat)
VSS A L Heartbeat 14 B kA5 5 VDE 2 [8] TCP 3£ HRAS . IDC [ DDS
2> [F] 52 8] Bg ik — AN 0o Bk B 3] VDE, LLISHE VDE 5 _EIFIFIEEIRE .

AR VSS AE— I (B N IR ENE B, 16T 5 VDE B, Hr SRR
AT S 1 S ROR T SR R

* 4-5 LEkIH B

Prid BAK AR RE TR
Standard Header Y MsgType = UA1202
10072 MsgSeqID Y Int S -1
58 Text N String AR i
1= H] 2 Lok B
Standard Trailer Y

Heartbeat J4 27~ :

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<SO
H>10=179<SOH>
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IR AT 5 TR ZE R AT 18 R AT R GE(LDDS) 42 13 B 1 1.2.2

4.5 WERBSBIEEBEEREESE (Rebuild)

IEH UL, VDE 2 TR SEdE CUFEE) %2144 static H ¢,
VSS A8 ] 38 AT A 55 i 1SRN R AT R

VSS R T B R KRGS E S EIE CCFEURED SUEREdE E i, Wb
JNEEFE VDE I EE AT . SRR Th )G, W H4% K& UA1201 ) Rebuild
3K, VDE #1K ¥ & 2 IDC 1) SDS k55 #x. tRSHIER, SDS ¥ifiid VDE
[f] VSS KIEXS BH BB & H s, KiZSEMR)E, <iRE—4 UA1201 H1HE B
USRS IETR B SS & 1A 0 R, K B[R] — A UAL201 B E . VSS

A LUK 25 3R 1] ) UA1201 74 B T tag10076 PRI S 0 A Ui SR & 75 e,
TSR B S HRIE AT LU — B AR 75 tagS8 SR B R, JF vk e 2 15 B4k 4t
SR H -

TWRIERZER RN, SDS #i4x 7 UA1201 iR [\l 5, &% —A Logout 4 &

%3k VSS 55 VDE Wit ##. ikl VSS 55 VDE % & g HE 2 — M AlE
%, BRUOERALEFNERE .

*® 4-6 HilEEEH B

PRt AR W | RE e

Standard Header Y MsgType = UA1201

10075 RebuildMethod Y |int BHRITH
1 — AR = 5 2R S BF 515
2— PRGN T EENEE ORI

B 4> R D

3 — ZRELAE AN
10142 CategorylD Y |int eS|
10077 TradeChannel N int BB RN AT TR R AL 18 T
10073 BeginID N |int TG 5
10074 EndID N |int ST
10076 RebuildStatus N |int HRFRIRE

1=heY), A E AR (Al
2=1R [A] 38 43 H
3=fE 4

A=TE R
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IR AT 5 TR ZE R AT 18 R AT R GE(LDDS) 42 13 B 1 1.2.2

58 Text N | String | 3CA

G SR R S EHE 1 SRS T, B R R
Bl

SR A EE SO, U (B2 i 2 i)
(tagl0142)H7H B4 &= .

Standard Trailer Y
WA % & Rebuild &R SH, 1551 B ARS8 B0 .

Rebuild 155K 3CAHE0 K7 B R 1 -

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 MEH S GR[EI R B iR ek I -

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=zsbx110816.txt<SOH>1474=utf-8<SO
H>61=1<SOH>16003=1<SOH>16005=1<SOH>10097=1<SOH>95=808<SOH>96=000010| - ik

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

000016| L iIE 50 | 50| 1862.89 7.06| 197.66] 254.23
8.9852.15| 12.16] 201

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

000001 | iiF Z¢ ¥5 | 965| 2608.17| 7.45| 906.11] 23.93|
17.21]  100] 15.62] 1002

000012| _E iiF [® £ | 117| 129.17] N/A| 7.47| N/A|
N/A|  N/A| N/A| 2002

000011| k- 3iF 3 4| 33 4289.53| N/A| 7.23| N/A|
N/A|  N/A| N/A| 3002

000013|_E i 1 fii | 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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