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Eaf | UREEENIHITE SRR, RO
WAk | CURREENSE TSRS I ERIRE, RESRIC0
o UREEBRIEN. S50 (RIS AR, R
54
ZEREL0 .
4.1.2 {TIHHREHEE (MsgType=W)

AT I PRIEH S T A A 173747 1 2 BRI AT S PR IEUH B AAs ALK 4-

3,
#4-3 ATIHRIHEE
Fric AR IR R KE
it Bk Y | MsgType=W
167 | SecurityType Y | uEFRIEA *C2
01 WS, L. BT
03 Zienlhss
12 fizs
339 | TradSesMode Y | RGFEZ G *N1
1= R4GMHR
2= UG
3= 750 (EWARES)
1180 | ApplID Y | B ID N5
1181 | ApplSeqNum Y | 5 ApplID #HKMEHEF 5, M 1 JF | N10
h6 34 14
75 | TradeDate Y | Z&ZHH YYYYMMDD *C8
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265 | MDUpdateType Y EERE T C/ T E IR
0 WEATH *C3
1 AEATHE
B2 TFRRR RS EETHENE
AT 1
0 FE IR
=
%3N RS EETHIR
AT 1
0 AFKIE
1 K
5468 | MDCount Y | e N5
95 | RawDataLength Y | ATTEBEEKEE N5
96 | RawData Y | FAST W46 )47 15 H0i C4096
PRET R Y
4.2 FAST #Y
4.2.1 FAST HHRH
<?xml version="1.0" encoding="utf-8"?>
<templates xmlns="http://www.FIXprotocal.org/ns/FAST/td/1.1"

templateNs="http://www.sse.com.cn/ns/templates/NGTS"
ns="http://www.sse.com.cn/ns/STEP1.0.0">
<!--Snapshot-->
<template id="4001" name="MDSnapshotFullRefresh 4001">
<typeRef name="MDSnapshotFullRefresh" />
<string id="1500" name="MDStreamID">
<copy />
</string>
<string id="48" name="SecuritylD">
<tail />
</string>
<byteVector id="55" name="Symbol" presence="
<default />
</byteVector>
<ulnt64 id="8503” name="NumTrades” presence="optional”>
<delta />
</ulnt64>
<ulnt64 id="1020" name="TradeVolume” presence="optional”>
<delta />

</ulnt64>

optional">
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<decimal id="8504" name="Total ValueTraded” presence="optional”>
<delta />
</decimal>
<decimal id="140" name="PrevClosePx” presence="optional”>
<delta />
</decimal>
<decimal id="734" name="PrevSetPx” presence="optional”>
<delta />
</decimal>
<ulnt64 id="8506" name="TotalLongPosition” presence="optional”>
<delta />
</ulnt64>
<sequence name="MDFullGrp”>
<length id="268” name="NoMDEntries”>
<copy />
</length>
<string id="269” name="MDEntryType”>
</string>
<decimal id="270" name="MDEntryPx” presence="optional”>
<delta />
</decimal>
<ulnt64 id="271"” name="MDEntrySize” presence="optional”>
<delta />
</ulnt64>
<string id="273” name="MDEntryTime” presence="optional”>
<tail />
</string>
<ulnt32 id="290" name="MDEntryPositionNo” presence="optional”>
</ulnt32>
</sequence>
<string id="8538"” name="TradingPhaseCode” presence="optional”>
<copy />

</string>
</template>

</templates>

4.2.2 FAST MR 3680

IR FAST AR ST ATV I L3R 4-4 FiR o
%% 4-4 FAST FiAR it B
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1715 S
MD201 F/RfIFAT 18 £
48 | SecurityID Y | String P AR
55 | Symbol Y | ByteVector | /= fh & FK
8503 | NumTrades N Int A AL
1020 | TradeVolume N Qty R E
8504 | TradeValueTraded N Amt A G
140 | PrevClosePx N Price WEUSC B
734 | PrevSetPx N | Price WEZh B A
%} Level-1 FAST 4T 1% A& H
8506 | TotalLongPosition N |Qty KFEHLEE
%} Level-1 FAST 1T 1% A & H
<MDFullGrp> Y AT 1 PR 2L
268 | NoMDEntries Y 171 % B4
= 269 | MDEntryType Y char R AES
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% MD004 %%

0=L A (270, 271, 290)
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2= (270, 271 F1273)
3=48%1(270, 273)
A=5FF R (270
S5=SW B (270)

7= Hig = (2700
8=YHEMLEZHM (270)
v=IOPV (270)

w=NAV (270)
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= 271 | MDEntrySize N Qty 1745 % B ¥ g

= 273 | MDEntryTime N Time 4715 % B I ) HHMMSSss

= 290 | MDEntryPositionNo N Int 1745 2% B RS 4r

8538 | TradingPhaseCode N | string FEAIRAS

BT BON 8 LT, AL
RN E B S, TorE OIS
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I FRIER ST BATIE SRR, R, SUEiE 0: HuE 7B
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FRELI S 450
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AZEHUN 100* B HE* 10,
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Security Type=03, MDStreamID= MD101
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52 H K8 v i, MDEntryPx %752k 4 I0PV: DL E#RATHE % HILE
MDStreamID=MDO004 i 5 & 5 UL EPIZRATIE % B L& X

c) HAhITIE S H 20, FOGE T MDEntryPx R AHRNAE, HAh 7 BT =&

d) EEGENEEN, 7L FT 2 H O R ORI 2%
¥, EIRYESE & o Bkt B N B ERR & s o RN B SKE—MTHsEE—
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BRI AR RS R 32 HH AR R R
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h) %45 2 A& 4T T (MDStreamID=MD102) , ¥ 4:58 5/ i s B
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i) %45 F E K AT 1S (MDStreamID=MD102) , HF5kHI, 15 MR G
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