T

P e T e neE
SEEIN S SRR

FIERR 5 BT
LDDS % %4 Level-1 FAST 471
BE OB R

[ ] ¥R XR4FRIR | LDDS R4 U 1S Level-1 FAST 17454 it
R [ ] iFsi@ES | HETARAE | 1.1.2
R [ 1B £ #F | THkEE

[N] KA R A #FH | LIEFEEMNEARAF

[ 11R%E SERER | 2024/12/16




FHFIFSAE 5 T LDDS %%t Level-1 FAST 4715422 L 36 B 1 1.1.2

M5 3ERD AR

H#H /& L]

2017-02-09 1.0.0 HIXRA

2017-03-09 1.0.1 1. BIESHE P HIER
2. MBS FAST #5AR tag=269 HEUE N 6 %% H

2021-09-24 1.1.0 1. VAEAT I O B 2R A DG AT 15 Edh 1 B
2. XTHIPIRETH B AT T iIRES F BT Rk
3. X FAST B AT Hik

2022-05-09 1.1.1 1 BT R O R G ia s, B AR F BOR AN
T I A
2. BT ATIIRE (SecurityType = 01) {525 i =]
VAT 1 45 A bR A5 B
3. WEMHREWHEPRE., B, BT
(SecurityType = 01) i 77 114471 (SecurityType = 12)
OETiP

2024-12-19 1.1.2 WAL ST IR N




FHFIFSAE 5 T LDDS %%t Level-1 FAST 4715422 L 36 B 1 1.1.2

i [

1. 35

1.1 HH

R4S 4E T LDDS 247 Level-1 FAST AT 1E AT R, VEAHULHH T Level-1
FAST £ 8% =0, DA (E(E B R #2UR Level-1 FAST 1714 -

1.2 FENR

SORIE 5 SR S AR AT K RN 1A Level-1 FAST AT 18 BOR SCHF
PN

1.3 &EH

®1-1 ZHURER

SO AR SCRERIR
(IR 2522 5y BT AR AL B 474 & A R GE(LDDS)#: 3 | RAIE TS B 24845 BR 2 = 5 N
WI45) TR L X

EAEPTAE B M2 R A ] R
TR L X

EIRRIEZR A 5 BT M sl B AR X

(_EMFIESR2E 5 LDDS &4t VDE #2214 FH FH1)

(1S101 EiFUEZ=AZ ) Frsc e s T B i 2 5&#% 0
RN

FAEATE B FRA A B AT IS RS & XN
https://www.sseinfo.com/services/assortment/market/
IR AE 5y B B R B XN -

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

2. BRHENAN

AT RECEAN LA LDDS #4t, H5®RAFZY), Binf@id VDE 3k
HY Level-1 FASTAT15 %04 . H 5T LDDS £ 4t [t) Level-1 FAST 4715 503 35 HH Level-1
Binary 1715 ¥ #3K0, T EH P BATHRYE VDE Ao & T A B & -


https://www.sseinfo.com/services/assortment/market/
http://www.sse.com.cn/services/tradingtech/home/

FHFIFSAE 5 T LDDS %%t Level-1 FAST 4715422 L 36 B 1 1.1.2

K LDDS RGLMN RIEANTI LS ( EIIESRAE 5 R R AT 15 KA &
F(LDDS)E LUt 1) ; A% VDE BLE Ul A= ( BilIESR28 % flf LDDS
A4 VDE HEB L HFMD) -

3. HiEEX

3.1 EE

Level-1 FAST SEIAT 5 QT3S =Fh it 251 (tagl0142) , — = w2858 11,
T RAAE. 4. BERGHFEEETE: —MaIEnh 54, T kM
BT — M ZEnh 17, HT R AT E G AT IS B e A& 28 547 1 -

32 AR
PR 11 BRI R, N UAS302.
§]

B
PRI 54 FE—MVE R, A UAS401.
FK17 BFE—MEE, N UA1701,

7R

3.3 BtEER
ARG H 8:30—15:30 Kik.
3.4 BIEMRNX

Level-1 FAST s2i 4T 1% UL FAST Zwfid i) — ki 24, 83t tag96 ik A STEP
HEHF.

4. VHEULHA

Level-1 FAST SEIAT 16 R B R 05 30, AP B RIA, HUT 16 &



FHFIFSAE 5 T LDDS %%t Level-1 FAST 4715422 L 36 B 1 1.1.2

GEM)E, ATEKE Rebuild 7K.

S AT O SRR 3 B — IR

& S AT A FAST 47 T BEAR 6 Level-1 FAST 47-1% # B.32E 47 FAST fi#thd
FAST E4i471% RAE—A> STEP 4 B A MAT R ic sk A 561, STEP & 56,2 [H]
AAELE FAST SRR O, BT DARE AT, #8FR BT - I B B 4R

4.1 STEP RFER
411 TWIHREHEE (MsgType=h)
TR B T KA T RS A = = S5 S, 2 8 M A UL AE T
4-

YIRS S TR B R UL 4-1.
x41 MHREHR

FRic AR IR R KE
P Y MsgType=h
167 | SecurityType Y WEFR A *C2

01 5. M. REL G H
03 Zrenkss

12 fii

339 | TradSesMode Y LA Gy *N1
1= R4

2= B S

3= 75 (EERZS)
336 | TradingSessionlD Y AT IHAT IR A *C8
BN 8 LT E, e AR
ANREE S S, ToRE SUMBH A R
HAR I VE WK 4-2

393 | TotNoRelatedSym Y R EE CEFEEED N8
FRifEIEE Y

R 42 MR RIRE Y]

SecurityType = 01!

‘SEoREW RS OFED . TRosaligpht a5 Mn Gk
), CEoraiipat T e

F2hn | CURRITRESTENMERIRE, RERHC0

B3AL | URRENRITES R, REHI0

£ DA

U SecurityType =01 i}, LigWinaFERE. EL. fixo8. ST ER LETE LI

5


file:///D:/svn/DevEzEI/trunk/TSK%20任务/2013/13DTP0801%20EzEI系统设计和开发/fiximate/en/FIX.5.0SP2/tag340.html
file:///D:/svn/DevEzEI/trunk/TSK%20任务/2013/13DTP0801%20EzEI系统设计和开发/fiximate/en/FIX.5.0SP2/tag340.html
file:///D:/svn/DevEzEI/trunk/TSK%20任务/2013/13DTP0801%20EzEI系统设计和开发/fiximate/en/FIX.5.0SP2/tag393.html

FIIESEAE 5 AT LDDS £ 4t Level-1 FAST 47154 1 Ui B

55 4 4

VR il TATIE SRR S, RETRECO’

SecurityType = 03

‘S Fonali B IE OFlED , TRRETIHE TS MIE CErhiEk

E R RN , L I

1), BRI T T HE
%524 URRNGES T HRES NS RRE, RERICO
%34 URANGEWS T HRES NS RRE, RERICO
554 URANEGTURAT ST TSRS, RO
%51 TR BB A S AT IR T AR, RETTECO

Security Type = 122

‘S EonfiizE iR HIE OFHED , TRRBFRTHA TSI (&

/e/«—l %‘ - s X
BV ki o B 2 e 5 4 T 1 31
Bl | RIS N R, RGO
B | UERRETHTE SRS, R0
WAl | UERHEME RIS TEERE, KGR0
U ERERBRMEN. RIS (R TES) TSRS, £
547
ZEREL0 .
4.1.2 fTIHHREBHEE (MsgType=W)

AT PRIEH B T R A i AT

SRR AT R B % L&

4-3,
F 43 ATIEREEE
Frid oA i IR R KE
Pt Y | MsgType=W
167 | SecurityType Y | iEFREA *C2
01 . Hb. BRI
03 Zikss
12 fizs
339 | TradSesMode Y G TR o *N1
1= RGN
2= B Y
3= 750 (IEWAREH)
1180 | ApplID Y | BRI ID N5
1181 | ApplSeqNum Y | 5 ApplID #HXMEHEF S, M 1| NI10
VAR ERUER
75 | TradeDate Y | Z%H YYYYMMDD *C8

2 SecurityType = 12 B, %5350 & 5 55 8155 Km0 =m0 o

6



FHFIFSAE 5 T LDDS %%t Level-1 FAST 4715422 L 36 B 1 1.1.2

779 | LastUpdateTime N | Sl SRS 8] HHMMSSss *C8
265 | MDUpdateType Y EERE T E T E iR
0 HEEATH *C3
1 AEATHE
B2 FHRR R EETENE
AT 1
0 FE R
=
53N RS EETHIR
AT 1
0 AFKIE
1 K
5468 | MDCount Y | rEraicE N5
95 | RawDataLength Y | ATTEBEEKE N5
96 | RawData Y | FAST W4 )47 15 2 C4096
FRiEN B Y

4.2 FAST Y

4.2.1 FAST Bt

<?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="optional">
<default />
</byteVector>
<ulnt64 id="8503” name="NumTrades” presence="optional”>
<delta />
</ulnt64>
<ulnt64 id="1020" name="TradeVolume” presence="optional”>
<delta />
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</ulnt64>
<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 1d="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>
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