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—. BR:

AT REATHERERT M, BROERATFRA TCPUDP A7 X4 Ko ATH R G

P

b T g
Wt APT 218 s B — £ R B

TCP EEXLAK I, KEE L ERE; UDP TELIATHFRFE LM 4HF. L TRILH
7 32 B B9 AT FE Bk APT = B AR J7 #E4T Z R T K B BRAT 1 o

WEFTAE, RACHE-—T—EREATH, BARBEAZAR, FHAETTELET
E&ATHEBR. RETHEHALRERER, &4THER .

FEENEIFE: EiF Level-2, il Level-1/#140, %iE Level-1/## 4715,

B M EXF: LI Level-2, i Level-1/#4, FiE Level2, Fif Level-1/#1

BHF PO EXF: B Level -2, FiE Level -1/ AT I o

SR BN EZF: LiF Level-2, EiF Level-1/#4, % iE Level-1/H4,

e

1. %AE Level l/ $iA, E3E Levell/MAA h W & Bk th & 85, 54 Level2 7148 4k
3L

20 i Level2 ATl @& EIEMAATHH &, & © R LIEMAUTIHRRA, &P H4E
FiE Level2 dk B HAATH, AT ML Levell KB 5 15 HiE BIAAT I

3. Wi Level2 AT H# A B FIEMABATH, &P R AKIE Levell 471 F 47 5 IE #]

BUH B o
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1. N E

B FIEE P AN IP WE: 192.168. 109. x

SSE Level—2 REMD 2k ## F % :

g A1 TCP ff 42 192. 168. 109. 1: 16211

4 ) % 3 UDP 3 0k Mo bk 225.7.8.11:26211
B [d TCP fR %28 192. 168. 109. 2: 16221
45 M B AR UDP 205 ik 225.7.8.21:26221

SSE Level2 FPGA % f# 7 %
% Mk

SSE-Level2 230. 192. 30. 106:23456

SSE Level-1/#4% Xele 4T1&
& Hhk

SSE-Level-1/## 233.0.0.1:28929

SSE Level-1/#i4X TIMdPub 17§
% Hhdr

SSE-Level-1/#141 239. 20. 30. 90. 10908

BARIEZ P AH IP WE: 192.168. 115. x

SZSE Level-2 REMD #k#& 7 % :

!! WA L2 % & TCP R 4-#% 192. 168. 115. 1:16212

WA L2 45 Ay %3 UDP 32k i bt 225.7.8.12:26212
YR IE L2 & TCP R4 & 192. 168. 115. 2:16222
EAF L2 45 4 348 UDP 32Uk 4 4t 225.7.8.22:26222

SZSE Level—1/3A4X REMD %k #& 7 % :
4 # HhE

B TCP A 44 192. 168. 115. 1:37611
454 3 UDP ik 231.77.13.58:47611
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B FIEE AN IP WE: 192.168. 111. x

SSE Level—2 REMD #k ## ¥ % :

g 5 TCP R 42 192.168. 111. 1:16211

S M B3R UDP 432 4 it 225.7.8.11:26211
B BAEE R TCP i -2 192.168. 111. 2: 16221
S A ¥ 4 UDP 432 0% My 3k 225.7.8.21:26221

SSE Level2 FPGA % ## 7 % :
4 F 3k

SSE-Level2 230. 192. 30. 105:23456

SSE Level-1/Fi#X Xele 4T7H
% % H 4k

SSE-Level2 233.0.0.1:28929

SSE Level—-1/#{4X TIMdPub 174
i Mk

SSE-Level2 239. 20. 30. 90. 10908

M ST BRAE Levell/#AXATIF (5 REMD Level2 /7 )
4 # Mot

4 TCP R 448 192.168. 111. 1:37611
45 H) 4 UDP By M4k 231.77.13.58:47611
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BEAGIEAH IP W R : 192.170. 114. x

SZSE Level—-2 REMD # ## 7 % :

!g WAL L2 & [& TCP AR 428 192.170. 114. 1:16212

HRAE L2 5 4 34 UDP 4 4k H bt 225.7.8.12:26212
WAE L2 & f TCP AR 428 192. 170. 114. 2:16222
RAE L2 2544 304 UDP 45 H bt 225.7.8.22:26222

SZSE Level-1/#i4X REMD 3k ff ¥ £ :

£ R M3k
& H APT (5 Level2 #2738 ) 4k £ Hudt Tep B3 192.170. 114. 1:37611
B (REFHEHEN Level2 HLE &) UDP $4% : 231.77.13.58:47611
& H APT (5 Level2 £ /78 ) #4 & Hidt Tep 3% : 192.170. 114. 2:37621
VB (REFHEHEN Level2 HLE &) UDP $4%: 231.77. 13.68:47621
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B _FiF Level2 A iy IP W £ : 192.168.57.x

FSE L2 B TCP R 42 192.168.57. 1:16211
EAE L2/ BAAR 45 A k4 UDP B2 4 ik 225.7.8.11:26211

FOE L2 BE. #iE =2 TCP 48 192. 168. 57. 2:16221
EAE L2/ AR 45 A k4 UDP 2 4 ik 225.7.8.21:26221

SSE Level2 FPGA 7E # 7 % :
% 3k

SSE-Level2 230. 192. 30. 106:23456

BEAP. & Levell Z 4y IP W £ : 3.3.3.x

SSE Level-1/#4% Xele 471§ :
4 F 3k

SSE-Level-1/## 233.0.0.1:28929

SSE Level-1/#§4X TIMdPub 47 % :
% 3k

SSE-Level-1/#141 239. 20. 30.90:10908

SZSE Level-1/#i4X REMD %k ## % % (4 REMD Level2 B FHE A ):
4 H¥ b s

B f TCP R %43 3.3.3.13:37611
£5H 3E UDP i 4t 231.77.13.58:47611
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2. THRAMERAE

2.1 _EiE Level2:

RBATE (MR 28 14/K, #E (ML) 14£/3s, @ X2 — AT 50 £ 7]
RBEAAE (3840 1 £/5s, BT HRE. "IN RXE. BFETE
BRERK: L

BB AR T 544,24/

2.2 TRIE Level2:

RBRATH: 1 £/3s

ZH (R w): LH

s

k%3
BERR: LA

2EHRE (M. 8880 2%/s

3. A KE:

3.1 AHHLERTT B AR E

Jn demo A2 7 vk g MBI BE, EREUT I EB——H k.
(1) M REed
ping AH B AT I By tep R4 1P ik, W d@igB R R A 1T &, o LEES
B tepdump ar A R R K09 B0, EF 2T HMNAFI 508K,
(2) B7ok¥:

KW AMNIG KFE (KR Linux 2 faH A R):
>>systemctl disable firewalld

(3) EFHITIRAITIRAN :
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A A4 >>sysctl —a | grep rp filter, EEMNHMFREH 1, Wk | FE
BEH 0, FATHLIRK.

>> sysctl -w net.ipv4.conf. k4 .rp_filter=0
32 BEFEE:

HRFE W demo 127 E % config. ini 41 N WAL & o

it & config. ini 4 B :
# g e A B T

[Shse struct datﬂ]

#1: 8 g s, 0. AR
enable = 1

HREGE, -

cpu _core = —1

multicast ip = 225.7.8.11
multicast port = 26211
multicast interface = 192. 168. 109. x

retransmit ip = 192.168. 109. 1
retransmit port = 16211

#H 4, #, BT test/E R P &
user = test

passwd = test

subscribed market = SH
#=2 5 A5 41T 7
subscribed codes = 510050. sh;

#ARYI SR B e B

[szse struct data]

enable = 1
#IGEGE, LA
cpu_core = —1

multicast ip = 225.7.8.12
multicast port = 26212
multicast interface = 192.168. 115. x

10
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retransmit ip = 192.168. 115.1
retransmit port = 16212

user = test

passwd = test

subscribed market = SZ

subscribed codes = 000725. sz;000001. sz;399001. sz;

XA :
W %4 demo 2 )7 T By “REMDApiStruct.h” Cf%.

1. BEED

REMD AT 1% & 4t & F % % AT I 5 1 ALVE SCF RSB #EAT JT R, B K A 0 28 R e [R] B &
#“_EAEf LDDS % 4t Level -2 T 1F ¥ 1 Y A #. pdf”, “WR3E Bf Binary 47 1 4 8 1 AL pdf ",
REMD /71 R A xf BBy BAE T et E P KRBT A N K (BHEEL0,
Turnover Cf & #E 8 40) A Rk HEH A 1 7, BI*10000 5oy A K4, HEHE DA

A% WREIWPTA volume & . EFRHEE H Z AT REF T LR K.

Fo RATHRZRSMT TR T, HREMD A58 T &%, T XWT:

/) THEE GRS E L
enum REMD MARKET STATUS {
Y=Y, //Y #ir=f. (New Product)

P, /P AR, B, REART . BRGNS REE . (Market Break)
B, //B f%. (Suspension)

=’C, //C g, Market Closed)
7
V

N O W T
Il

(
({
/ST PR, (Deleted Product)
/S BERAS Y. (End of Trade)
W=, /W, BT B G ER A, AT G EEE R AR . (Pause, Trades/Orders Query
Only)
X="X, //X =, X AW HXAET X AL . (Pause, Allow Trades/Orders Query and

11
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Cancelling Order)
N="N, //N
L="1, //LU
[="1,//T"
1="7,//7
u="u, /U
F="F, //F
E="FE, //F
0="0, //0
0="q, //q
NONE = 0

¥

Ja 3. (Start)

EEERA

BT Sy S Sa N e sh b W, (Temporarily Circuit Breaker)

B G T T T, (Call
T EES 354 PreOBB. (Call auction PreOBB)
TS 3. (Market—Open Call auction)
S35, Market—Close Call auction)
I ALRE. (After-Market Process)

AT FR. (Pre-Market Process)

. (Continous Matching/Trading)

auction Order Book Balance)

(1) Z3tB 5| OrderQueue

REMD % %t ¥ 1 A Z #t P\ 7 4 4549 (OrderQueue) &~ —

FZRNFI M 2HE L. £

PAF| 3038 K AT R e BB B, BT R K% W e B 48 (SecuritySnapShot) Z 5 %t 4
KEZAEH W BT B BEEHT:
FRAT FHED B

szCode REMD Code SE A

nMarket REMD Market % % fr ID

nActionDay int32 t VWHEEB(BESRE)

nTradingDay int32 t X7 H

nTime int32 .t i o] (HHMMSSmmm)

nSide REMD OrderSide Iy

nPrice int64 t ZHEMAE (F10000)

nOrders int32 .t THE N E

nABItems int32 t ZFEIA N3

nABVolume[200] int32_t 4 B 41

BBl

1588210116,416076112,nSvrTm:93825012,ConnId:7070,Seq:4029565, type:105, [ 15REMD_OrderQueue
Start]600231 93826000 nSide[S] nPrice[21700] nOrders[28] nABItems[28] nABVolume [1000]

[2600] [10000]

[3200]

[600] [4400]

[1000] [13400] [5000] [15000] [900] [1200]

[32200]

[1800] [3000] [11200] [1000] [500] [1000] [400] [2100] [3600] [500] [600] [200] [900] [100]

[300][15REMD_OrderQueue End]600231

(2) kAT SnapShot

7E REMD % %4 A ik 2 B B8 (SecuritySnapShot) Fr4g %tk B (IndexSnapShot) %544, *

12
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o R R AN R T 5 A o
UTRAEMILTHARWF B, £+ REMD R4 ¥ #F Security XXX # 7= 1T ff th &
(SecuritySnapShot) # 7 B, ## A Index. XXX & 738k bt 47 ¥ (IndexSnapShot) w #y 7 £ .
LR R AT 2 A AR (1 a4h/%) fo 8 (38/%), REMD B2 ¥ ETK
HATTUE, EFRREWE N LT 2ETE.

JE % Bk B SecuritySnapShot:

FBA K FRXRA FEMN A
szCode char [16] i H KA
nMarket char LT ID: LR 1L,EI N 2
nActionDay int32 t V& %+ B(ES%E)
nTradingDay int32 t = 5 H
nTime int32 t i & (HHMMSSmmm)
nStatus int32 t ERIRNE
nPreClose int64 t Y EH (F10000)
nOpen int64 t F &M (*10000)
nHigh int64 t 5 (¥10000)
nLow int64 t =M (F10000)
nMatch int64 t 23N (F10000)
nAskPrice[10] int64 t B 24 (%10000)
nAskVol[10] int64 t HEE
nBidPrice[10] int64. t B L4 (*10000)
nBidVol[10] int64 t HEE (*1)
nNumTrades int32 t R
iVolume int64 t RS
iTurnover int64 t A A A (¥10000)
nTotalBidVol int64_t ZHIEINEE (D)
nTotalAskVol int64 t ZFHEH EE (F1)
nWeightedAvgBidPrice | int64 t ARARF 3 25 E A& (F10000)
nWeightedAvgAskPrice | int64 t ARARF 25 2 4% (F10000)
nlOPV int32 t I0OPV 418 {18
nYieldToMaturity int32 t B g
nHighLimited int64 t AE4 (¥10000)
nLowLimited int64 t B4 (*10000)
nSyl1 int32 t WAR1
nSyl2 int32 t AR 2
nSD1 int32 t Fi 1
nSD2 int32 t i 2

13
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iAfterPrice int64 t # A (BRI
nAfterVolume int64 t # 5 E(RHIAR)
iAfterTurnover int64 t #ERX 2B (FEIHR)
nAfterMatchltems int64 t #E R A B (B AR)
nReserve int64 t T

AR B
e

1588210116,459490100,nSvrTm:93825289,ConnId:7070,Seq:4030209,type:101,[21REMD_Securi
tySnapShot Start]601666 93826000 nStatus[79] nPreClose[41500] nOpen[41600] nHigh[41900 ]
nLow[41500] nMatch[41700] nAskPrice [41700] [41800] [41900] [42000] [42100] [42200]
[42300] [42400] [42500] [42600] nAskVol [1100] [84400] [103500] [198700] [71600] [47500]
[47300] [90900] [132000] [38300] nBidPrice [41600] [41500] [41400] [41300] [41200]
[41100] [41000] [40900] [40800] [40700] nBidVol [102300] [247699] [215500] [175100]
[265700] [143300] [58100] [15000] [212000] [5100] nNumTrades[279] iVolume[710401]
iTurnover[29606851500] nTotalBidVol[1716799] nTotalAskVol[1645838]
nWeightedAvgBidPrice[40910] nWeightedAvgAskPrice[43090] nIOPV[@] nYieldToMaturity[Q]
nHighLimited[45700] nLowLimited[37400] nSyl1[@] nSyl2[@] nSD2[@][21REMD_SecuritySnapShot
End] 601666

it

1595829592,860131065,nSvrTm:135952860,ConnId:7070,Seq:11849132,type:101,[21REMD_Secu
ritySnapShot Start]112457 135954000 nStatus[79] nPreClose[885990] nOpen[885970]
nHigh[885970] nLow[885970] nMatch[885970] nAskPrice [883990] [884000] [884500] [884800]
[885900] [@] [@] [@] [@] [©] nAskVol [5000] [42500] [12000] [20000] [1400] [0] [0] [@]
[0] [@] nBidPrice [880000] [806200] [0] [@] [©] [0] [©] [@] [@] [@] nBidVol [1@] [2500]
[0] [@] [@e] [@] [e] [@] [e] [@] nNumTrades[1] iVolume[92500] iTurnover[81952225000]
nTotalBidVol[@] nTotalAskVol[@] nWeightedAvgBidPrice[@] nWeightedAvgAskPrice[@] nIOPV[Q]
nYieldToMaturity[@] nHighLimited[@] nLowLimited[©] nSyl1[@] nSyl2[@] nSD2[-
20][21REMD_SecuritySnapShot End] 112457 28=

1 b B8 . IndexSnapShot
7 Bk A FRxA RN

szCode REMD_Code W AR
nMarket REMD Market = % fr ID
nActionDay int32 t W& K4 H(ESRE)
nTradingDay int32 t x5 H
nTime int32 t B B (HHMMSSmmm)
nPreCloselndex int64 t BT A e 2 (¥10000)
nOpenlndex int64 t A EF8# (%10000)
nHighIndex int64 t T & (¥10000)
nLowlndex int64 t AR FE % (¥10000)
nLastIndex int64 t BEF . (¥10000)
iTotalVolume int64 t HETEMN RO ZHKE (F1)

14
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‘ iTurnover | int64 t HEITEME MR R XA (F1) |
AT B

1588210545,562624022,nSvrTm:94533127,Connld:7070,Seq:17672472,type:100, [ 18REMD_Index
SnapShot Start]399001 94533000 nOpenIndex[105755242] nHighIndex[106563488]
nLowIndex[105755242] nLastIndex[106491463] iTotalVolume[2767778218]
iTurnover[395205209255800] nPreCloseIndex[105141731][18REMD_IndexSnapShot End]399001

(3) B&£ % # OrderDetail (¥iE)

FRAK FRAA F BN

szCode REMD Code I A
nMarket REMD Market % % fr ID
nActionDay int32_t %+ H #(YYMMDD)
nTime int32_t Z #% B 8] (HHMMSSmmm)
nOrder uint64 t EHE
nPrice int64 t ZHMA (F10000)
nVolume int32 t ZFHHE (F1)
nOrderSide REMD OrderSide ELEFH
nOrderType REMD OrderType T KA

BAE =B

1588210533,21913280,nSvrTm:94521866,ConnId:7070,Seq:17517931,type:104, [ 16REMD_OrderD
etail Start]e00977 94523220 nOrder[566327653145179777] nPrice[420300] nVolume[28800]

nOrderSide[B] nOrderType[2][16REMD_OrderDetail End]©00977

(4) B4 m X TradeDetail (JP &)

FRAK FREA F BN
szCode REMD” Code 7R A
nMarket REMD Market = 5 Fr ID
nActionDay int32 t B4 H
nTime int32 t A2 H ] (HHMMSSmmm)
nindex uint64 t R 5
nPrice int64 t RAM A (¥10000)
nVolume int32 t R %E (*1)
nTurnover int64 t R AF (¥10000)
nAskOrder uint64 t S HEHFE
nBidOrder uint64 t I FERFEH
nExecType REMD_ExecType AR KR
nBSFlag REMD BSFlag W 4h 42 A (ESE ) Buy =% Sell, BiFZFHELEEN)

15




Flﬁf’a“mﬁﬁliﬁ’&ﬁ]

CITIC Futures Company Limited

JRAS V4. 3
nChanneNo int32 t JHIE S (202105 #iHE, LiE. MRUEYIA channel number)
k% 5 (202105 #HidE, LEiIEFE, WiFZ7BNE—
nBizIndex int64 t channel number FHJIEMEYS (M 1 HEETHED -
PR

nSvrTm:93826487,Connld:7070,5eq:4036443,type:103,[16REMD_TradeDetail Start]600027
93827510 nIndex[281474977107271] nPrice[36600] nVolume[10000] nTurnover|[366000000 ]
nAskOrder[281474977523312] nBidOrder[281474977477045] nExecType[T]
nBSFlag[S][16REMD_TradeDetail End]600027 20200430 ©9:28:37,643110160,103,600027

ik
(1] ZEZHRERRF NG T FH: ZFEHNEZRYERH #3444+ # Channel ID F1 SequencelD
A KN, BIE Channel ¥y SequencelD R 4 #y, (€2 Channel Z i A gt f%iE SequencelD Hyvg

— M, Bk remd AHAETH LT XFHME, HAREFDREH SequencelD 7 R G A2k — 8. A
RKit, AL 8 FAHEHRMA 2 45 M(E A ChannellD, J& 6 5 WA SequencelD.

TR

uint64_t lIndex = 281474977107271;
/116

uint64 t seqNo = 1Index & OXFFFFFFFFFFFF;
/@R

uintl6_t chanNo = (lIndex >> (6 * 8)) & OXFFFF;

(5) Z4 Z4 OrderDetail (iE, 202105 i)

A SREZBEZRHENBEFEAIAR, HaIzXo

FBAK FHRXA F B A

code REMD Code IE 2 A

dataStatus R PTIB RN (B R 5 iR
REMD” SHDataStatus B, ZH35 )

channelNo uintd2 t WIS

orderIndex uint32 t TitS

time int32 t ZEFEHTTA] (HHMMS Smmm)

orderNO int64 t JRUGTT FLS

price int64 t TN K (%10000)

balance int64 t THH =

bSFlag REMD_BSFlag N AN LS

orderType REMD SHOrderType RETFLHRM

bizIndex int64 t Nl

16
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(6) /M HAX OptionData (£ 5 %)

FRA K FREA F B
szCode REMD Code i 2R AR A
nMarket REMD Market = % fr ID
nActionDay int32_t WK% H(ESE)
nTradingDay int32 t = % H
nTime int32 t it 5] (HHMMSSmmm)
nStatus int32 t L ¥ E 2% A, REMD_TradingStatus
iPreOpenInterest int64 t FER A (1)
nPreClose int64 t BEUL £ (*10000)
nPreSettlePrice int64 t FELEHE (*10000)
nOpen int64 t F &S (¥10000)
nHigh int64 t 54 (¥10000)
nLow int64 t =AM (F10000)
nMatch int64 t ®EF (¥10000)
iVolume int64 t R R (F1)
iTurnover int64 t JRR B4 (F10000)
iOpenInterest int64 t Feauag (*1)
nClose int64 t A (¥10000)
nSettlePrice int64 t AdEE (*10000)
nHighLimited int64 t =4 (¥10000)
nLowLimited int64 t B4 (*10000)
nPreDelta int32 t HE & 52 5
nCurrDelta int32 t A S
nAskPrice[5] int64 t B34 (*10000)
nAskVol[5] int64 t g (*1)
nBidPrice[5] int64 t A (*10000)
nBidVol[5] int64 t HEE (*1)
nAuctionPrice int64 t WM P A E 4 (¥10000)
nAuctionQty inte4 t W M TR A SN R T B

nSvrTm:93428880,Connld:7070,Seq:

[1] nAuctionPrice[@] nAuctionQty[©][19REMD_FutureSnapShot End]10002469

Bl

2770180, type:102, [19REMD_FutureSnapShot Start]10002469
93430181 nStatus[79] iPreOpenInterest[5201] nPreClose[3571] nPreSettlePrice[3790]
nOpen[3528] nHigh[3812] nLow[3528] nMatch[3812] iVolume[78] iTurnover[2944630000 ]
iOpenInterest[5251] nClose[@] nSettlePrice[@] nHighLimited[6619] nLowlLimited[961]
nPreDelta[@] nCurrDelta[@] nAskPrice [3821] [3823] [3828] [3833] [3838] nAskVol [20]
[30] [20] [1] [2] nBidPrice [3802] [3794] [3793] [3778] [3768] nBidvol [20] [1] [1@0] [1]

(7) E3IEF4% (2021/12/20 F %)

X 5 H

17
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08:45-16:00: 37 & L H4E ATHHRBEE. ZBEALFTHE

09:15-15:35: & &E FHF L K AE

HHRATHRBEE (A—ERED HRBEEFER, THEXHFHLERE)
TR BAE UA3BO2 REET fipdlr b B MM AATHE L, TRTHERERE LA E2
— LW 50 EZHHE (B THEERAERSZEE P AEA, KAL) %o

REHEE 3 DRE KK

BREZHERXEFE (45— REMD WREF AR L R M E FEK)

E ATk 22 2 £ 24 R R A BT —/M#E i (Channel), @5 4 801, 1% 1 # K 7l
5 (TickIndex) #MiZz# %, A 1 FapEH.

E R PR A B F L Bizlndex F 8, A %G— i Level2 By & %, REMD fit
4334 %82 (TickIndex) # BizIndex.

LERAEE (EHLLERLEZHHERRR)

BT R &N ek A B P B @ & (channel) #1% 8| & (index) 5 B £ EHF R X 4
— %5, AHEHW R ARE B EE SN, REMD ¥ & X i LR AH & 3 H R A

TYBRAREN: #HET, Ril5, K& LEHA-L.

bt 16 R 1 A -

FEH R 5 P it A Hr R Atk AR ZE A (ms) 4L, WZE LR 10 Z4 (ms), HARBE
BEM(s), %7 REMD 2R A EH— 4, BN

143025006 7= 14:30:25. 006

B B (R E ) -
5 27 R B
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ID:204001,Tm:154453844,Match:11250,Status:15,PrePx:24800,0pen:18500,High:300000, Low:
9000, NumTrd:19652,V01:12465100, Tnov:124651000000000, Tt1BVol:141300, Tt1AV0l:25539200, WtAv
gBPx:10460,WtAvgAPx:29530,I0PV:0,YdTM:0,HLmt:0,LLmt:0,Syl11:0,Sy12:0,SD1:0,SD2:0,

AskP:11200,11250,11300,11500,11800,11900,11950,12000,12100,12150,

AskV:100,42900,600,100,300,100,100,10209400,1000,4100,

BidP:11050,10100,10050,10000,9000,1000,0,0,0,0,

BidV:67500,10000,38000,19600,5900, 300,0,0,0,0,

AL EL

ID:110083,Tm:93000014,Chnl:801,Idx:238680,Px:1169700,Vol:5,Stat:0,”@,0drNo:150487,BS
:B,Type:A,bizIdx:238689,

ID:113017,Tm:93000014,Chnl:801,Idx:238681,Px:1133000,V01:120,Stat:0,”@,0drNo:150488,
BS:B,Type:A,bizIdx:238681,

CRAFBRE R

TD,ID:204001,Mkt:1,Tm:93000014,Seq:238684,Chnl:801,A0rd:150490,B0rd:131982,Px: 36000,
Tnov:1000000000,V0l1:100,ExeType:T,BS:S,Chnl:801,BizIdx:238684,

MRHFBRERT, BMEFLITE

ID:204001,Tm:110426953,Chnl:801,Idx:5132198,Px:36850,V01:1200,Stat:
0,”@,0drNum:3866080,BS:S, Type:A,bizIdx:5132198

MRHFEEER, MREHITE

ID:110075,Tm:110426968,Chnl:801,Idx:5132200,Px:1334500,Vo0l:1,Stat:
0,”~@,0drNum:3816252,BS:B, Type:D,bizIdx:5132200

CRABERESHEY

ID:163316,Tm:93000146,Chnl:801,Idx:244179,Px:-1,Vol:-1,Stat:88,X,o0drNo: -
1,BS:N,Type:N,bizIdx:244179,

2. APIIEXRINEE,

HITAPVE [ K o, ATt DU B B AT 3 KR 4

// KBNS E, 72 FRMDS_Free KR8 N 17
CTCSF_RMDS _API RMDS ERROR RMDS GetCodeTable (RMDSHandle, const char* szMarket, RMDS CODEINFO*s
pCodeList, -uint32 t* nCount) ;

ZNIEE
REMD_CODEINFO* pCodelList = nullptr;
uint32_t nCount = ©;
auto err = REMD_GetCodeTable(h, szMarket, &pCodelList, &nCount);
if (err == REMD_ERR_SUCCESS) {
for (uint32_t i = ©; i < nCount; ++i) {
auto& code_info_ref = pCodelList[i];

output(stdout, &code_info_ref);
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REMD_Free(pCodelList);

BIT4E

szRemdCode:157711.5H, szCHName:18lliZR=2, a8,
szRemdCode:155407.5H, szCHName:1s{EFoz, 43,
szRemdCode: 1575967 .5H, szCNName:lEﬁﬁ::, 48,
szRemdCode: 688981 .5H, szCHName: F o= Fn, 25,
szRemdCode:157710.5H, szCHWame:1sliZRz1, 48,
szRemdCode:155406.5H, szCHName:18fE o1, as,
szRemdCode: 157966 .5H, szCNNamE:lEﬁﬁZl, 48,
szRemdCode:157700.5H, szCHName:18[Q]l]7s5, as,
szRemdCode:157956.5H, szCHName:l199 #h20, 48,
szRemdCode:157696.5H, szCHWame:1s[Q /|71, 4=,

______ J— —— N a .-

13REMD CODEINFO, =szCode:157711,
13REMD CODEINFO, szCode:155407,
13REMD) CODEINFO, =szCode:l157367,
13REMD) CODEINFO, szCode:&883E81,
13REMD CODEINFO, =szCode:157710,
13REMD CODEINFO, =szCode:155406,
13REMDD CODEINFO, =szCode:157366,
13REMD) CODEINFO, =szCode:137700,
13REMD CODEINFO, =szCode:l157356,
13REMD CODEINFO, szCode:l157696&,

- wow

-

- m ow ow

o e e e e e e

-

// FREGR AT G =UCHRMDS_RMDSCode)  FTE4EHIALE B

// pOptionfig WA KAAE SO R I HIALE B

CTCSF_RMDS API RMDS ERROR RMDS_GetOptionCodelnfo (RMDSHandle, const char* szRMDSCode,
RMDS OPTION CODEINFO* pOption) ;

// BTG R

// szCodeList NFF (BB . . MIER) HEH5F%E

// VT NRMDS ALL, I 2% szCodeList

CTCSF_RMDS API RMDS ERROR RMDS UpdateSubscription (RMDSHandle, RMDS SUBSCRIPTION UPDATE, const char
szRMDSCodel.ist) ;

/] WA
CTCSF_RMDS API const char* RMDS Version() ;

LTI 1777777777777 7 7770770 T 7777 7777777777777777777
/) R R SR T %

// NPT EBNA MRS aE R EBGH AT 15 S, RECK g2, B 2GR B iR 9]
// BRIANTT CAAEAT: fo o] 8 o B AP, 7 224 7 H A 28 5 i

//ARECY HT GHT AT 1, szMarket (SH, SZ) , A FHRMDS Free (void#) B N A7
CTCSF_RMDS_API RMDS ERROR RMDS_GetLastMarketData (RMDSHandle handle, const char* szMarket,
RMDS_SecuritySnapShot#¥ pMarketData, int¥ nCount) ;

/RIS R SOHT R4, szMarket (SH, SZ), 75 FHRMDS_Free (void«) B 77
CTCSE_RMDS_API RMDS ERROR RMDS_GetLastIndexData (RMDSHandle handle, const chark szMarket,
RMDS_IndexSnapShot#* pIndexData, int* nCount) ;

//IRBCH R SHT AR /IR, szMarket (SH, SZ), 75 I FHRMDS Free (void#) B8N 7
CTCSF_RMDS_API RMDS ERROR RMDS_GetLastFutureData (RMDSHandle handle, const char* szMarket,

RMDS_FutureSnapShot¥* pFutureData, int* nCount) ;

LI 0777777777777 77777777777777777777777777777777777777777777777717
// LR RATIE R
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/) VERERZEMNESE, PS5 [start, end)

// R EPE 2 EpfDataHandler 115 3]

CTCSF_RMDS API RMDS ERROR RMDS RebuildStructData (RMDSHandle, SeqType start, Seqlype end,
RMDS DataHandler pfDataHandler)
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=. HHEA (FAQ)

1. EiF$E%0 B DataTimeStamp Fn TradeTime B AN b JE] -2 X %k H 4?2
A B E A B #E B DataTimeStamp X % & #1722 it 8], TradeTime % & 35 B 8] . TradeTime
Jik 2% B[] 3% DataTimeStamp f #riT S bt o] &y 5o EWH B A § Efref MR ZR K, &

FREXTF Ko

2. TREXTHRRENEL, TBHFHRECELF B F X2
B RARKAE, RAAM LARMNEM 4o WERZENZEZDH.

3. AFHRINTHAM, REWREH R, REA lastest price TR current_index?
K T ANR S HEER, YRR YA AR FREK. R
Bl RARHH

4. EFHWRARABFERATR, FRAFEHANREEZA, HAHR?
% : 7£ REMD_MSG #(4F #5449 # 4/ — /> nSequence, & —£fTHFiT Kk Baiw 1, TUHA B HZ
o WMRMITFAR L THBERAREG, FHET2FELE. K& EFQTHEIL GetlastMarketData

(Pf) = GetlastindexData (454) RIKBURH & F kKo

5. EXFfTRMENEMEE ARK?

2 bR BT R A RS 0 E VDE JE B & 5 BT AT R IR 44 b, VDE 4t FIX
WX BT | R 7 PSR BOBAE Bl A, AT AR r it TCP 3 4 VDE SR B4 . VDE B9 7€ i A HEAE
20us MLk, REHEGADERTT R ZPREEES VDE xt#,

6. RRFITHWENEHRE LAHH?
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B R ot B, 5] A H AR 4525 30 & MDGW J5 % 5 2| % 7 P B9 4T 15 AR 4545 £, MDGW & ¢

5 2 5 Pr# 5 3R B Binary i $U48 Bl A, AT1H AR Pl o TCP 2% MDGW 3k U4k #E . MDGW By 7€

B KB 20us DL b, ARAEHIEEA/DNENTT R B R EEL MDGH .

7.

9.

BX AT R L ZEH OrderDetail W nOrder, F%£ @& X TradeDetail W nAskOrder =
nBidOrder AR AW $fE, AMENX?

4 : OrderDetail.nOrder # g ChannelNo #fii¥ £ 2% +ApplSeqNum 74 B2 & 5 (M 1 441t
30 ;

TradeDetail. nAskOrder/nBidOrder:ChannelNo #i# XA +3E 7 Z 4% 5] (M 1 FF44it4k,

0 FREMMEF)/EHEFHET NI, 0 FR TN EH) .

Remd ¥ &R FRREER KR EE LB BT, ZRER T HW&E? REM. Vait &
ELIMEBEE, WRANMERBEAXNAA vait WEBER - NMEBEFREETLEE,
wait B ¥t 4 R LK E?

£ open PHZELAEHMNE & XBAREREE, BARREEa&ETHAN,
wait BHERZRA T E e LB join, WA ELEFIRM, ERF AR R KT H

JH, wait WiREl R AR & EE K ER

WA 2T MR T & — HRBRATH?
£ RBSERR, BELHOH

10. EERAAAT F Tk ?

A B R EIE Level2 R 44 X H B AIATH, & %8 % REMD DATA FUTURE,

11. BB W ES B #2471 ?
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A RE KT LWTHINLIERAN, FELBBENMEN Level l /THRHM, A

b/ 0 o BARGEME X T

#pragma pack(push, 1)

///EESQuoteDateType & — A H # kA

typedef char EESQuoteDateType[9];
///EESQuoteInstrumentIDType & —A & 4 (70 % A
typedef char EESQuoteInstrumentIDType[31];
///EESQuoteExchangeIDType £ —/ % 5% Fr1ta K A
/1] BAETE

/// LA P SHH

/11 R P SHZ

/// E#PT SHFE

/1] # 4 Fr CFFEX

/// KXW Pr DCE

/1] *¥Fr CZCE

/// &4 SGE

typedef char EESQuoteExchangeIDType[9];
///EESQuotePriceType & — M4 KA

typedef double EESQuotePriceType;
///EESQuoteLargeVolumeType & — MK H & £ A
typedef double EESQuotelLargeVolumeType;
///EESQuoteVolumeType & — /M & KA

typedef int EESQuoteVolumeType;
///EESQuoteMoneyType & — %4 £ A

typedef double EESQuoteMoneyType;
///EESQuoteRatioType & — A LR KA

typedef double EESQuoteRatioType;
///EESQuoteExchangeInstIDType =& — /& %4 1235 & A i X A 25 &Y
typedef char EESQuoteExchangeInstIDType[31];
///EESQuoteMillisecType Z— /i jE (ZF) £R
typedef int EESQuoteMillisecType;
///TFtdcTimeType & — A} Ja] £ AL

typedef char EESQuoteTimeType[9];

/// \brief EES 171% % #
struct EESMarketDepthQuoteData

{
EESQuoteDateType TradingDay; ///<X % "
EESQuoteInstrumentIDType InstrumentID; ///<&#4 R
EESQuoteExchangeIDType ExchangelD; /7<% 5 e
EESQuoteExchangeInstIDType ExchangeInstID; ///<& 47X 5 Frih R
EESQuotePriceType LastPrice; 1/ /<&HM
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1

#pragma

EESQuotePriceType
EESQuotePriceType
EESQuotelLargeVolumeType
EESQuotePriceType
EESQuotePriceType
EESQuotePriceType
EESQuoteVolumeType
EESQuoteMoneyType
EESQuotelLargeVolumeType
EESQuotePriceType
EESQuotePriceType
EESQuotePriceType
EESQuotePriceType
EESQuoteRatioType
EESQuoteRatioType
EESQuoteTimeType
EESQuoteMillisecType
EESQuotePriceType
EESQuoteVolumeType
EESQuotePriceType
EESQuoteVolumeType
EESQuotePriceType
EESQuoteVolumeType
EESQuotePriceType
EESQuoteVolumeType
EESQuotePriceType
EESQuoteVolumeType
EESQuotePriceType
EESQuoteVolumeType
EESQuotePriceType
EESQuoteVolumeType
EESQuotePriceType
EESQuoteVolumeType
EESQuotePriceType
EESQuoteVolumeType
EESQuotePriceType
EESQuoteVolumeType
EESQuotePriceType

pack(pop)

PreSettlementPrice; ///<_Ek&EEA)

PreClosePrice;

PreOpenInterest;

OpenPrice;
HighestPrice;
LowestPrice;
Volume;
Turnover;
OpenlInterest;
ClosePrice;
SettlementPrice;
UpperLimitPrice;
LowerLimitPrice;
PreDelta;
CurrDelta;
UpdateTime;
UpdateMillisec;
BidPricel;
BidVolumel;
AskPricel;
AskVolumel;
BidPrice2;
BidVolume2;
AskPrice2;
AskVolume2;
BidPrice3;
BidVolume3;
AskPrice3;
AskVolume3;
BidPrice4;
BidVolume4;
AskPrice4;
AskVolume4;
BidPrice5;
BidVolume5;
AskPrice5;
AskVolume5;

AveragePrice;

/17 <BE
/1/<HEF & &
111<AF &
/1< &
/11 <A
YIRS &
/11< 4
[1/<F6E
/17<A
111 <R FA
/17 <K
/11 <BAF A
/17 <¥E g 52 &
/17<4 £
/17< e B i [
/1/<ZEBRED
117< 8 FHh—
[1/<HFEE—
/1/<H E=Hh—
[l/<HEE—
/17<8 F A=
AR o=
/17<8 =4 =
AL ES o=
/1< FH=
[1/<HEFEE=
/1/<HEH=
AL ES &=
/1/<H FE4
[1/<HFEEMN
/1/<¥ 241
[1/<HEEMN
/1/<EFEHE
ALES =i
///<HEENE
WAL ES &
/17<% 8 HH

12. FIE&E % Z3% order type ¥ D,

ERRWELREKE?

25
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TR me RHANERKE
13. FEREZFA KA 1:
*x

i
e
g

[
i
=
ok

(A :bid:1896130, ask:1893174

BE KK :bid: 1896130, ask: 1896149 & WA XA MHAG? —ELEGHHH ZEK K,
X5 EHEMEZERK, ¥ LT REEELH NN FILD?
o Faddl, BASHERERRE, 2FMAZHTE, REREL XL,

14 L EBRELEZANX 7 AHERMAKKBNREHEZTA (FloAE 9:30 2K 21X % i
WE B 09:15:30 WREZH), REEH?
2 ExPTE 2021 £ 05 ABREER LUK, XEEZRLARI” R” R FH
EERNHNNERBFEEEREL K. WHAEFANEHRANZEZHEE TR E
W2 5 B IR

15. REXKLEBERTERKHEA KEREZHEREES (AWERBRREI K3 WD
MHE 16.7 24, ®MH 16. 024, 10 24k 4 K2 “WH” WREZH), REE¥?
A B AR B S T LA (2020 ), R EENAENKETHLEN, KT T &
#TRE, MAALENBETERR, AP TREFTEFNBRGHNMNBET A 2L

16. X AEEATH W bizIndex TH L, B UH MY H E4?

N

% &4 ## (Channel) WEERRGEEZLH LI E £ K%L % T (Bizlndex),
FHM L T #E . HRAEERITT A ELEKRE £

15 4 -

OrderDetail, ID:204001, Time:15112711. 0, BizIndex:15040881
OrderDetail, ID:204001, Time:15112711. 0, BizIndex:15040882
OrderDetail, ID:204001, Time:15112717. 0, BizIndex: 15040884
OrderDetail, ID:204001, Time:15112717. 0, BizIndex: 15040886
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17.

18.

19.

20.
21.

OrderDetail, ID:204001, Time:15112720. 0, BizIndex: 15040888
TradeDetail, ID:204001, Time:15112708. 0, BizIndex: 15040880
TradeDetail, ID:204001, Time:15112711. 0, BizIndex: 15040883
TradeDetail, ID:204001, Time:15112717. 0, BizIndex: 15040885
TradeDetail, ID:204001, Time:15112720. 0, BizIndex: 15040887
TradeDetail, ID:204001, Time:15112723. 0, BizIndex: 15040892
OrderDetail, ID:204001, Time:15112720. 0, BizIndex: 15040889
OrderDetail, ID:204007, Time:15112720. 0, BizIndex: 15040890

WiE Level2 ¥ REZHE T WL MW price, K0, 1, HEH, KEFHh, XBEELE
W, HWHEXBLSHD?

& REFHNN RS T REE o

AT R BA 09:15709:25 XA H B, KEAW I —FHE—FHEEMERFTER?
A ER, BAFIIR BT B AR SN FE UR R, 09:25 i R A B A FM LR
P BETERAFRBRLER X B H ask/bid order &7, KT HRERHK,
RELEH?

A B, BERN ask/bid BLEFHR|E T ERBLE KRR, BERK G4 % —
ask/bid BEZEH. ELRMRAAFERERTET B Ry R EZH. FEXE LB
X5 WNETHLHER, RAKR.

FEEH ¥
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