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1 MdType MDStreamID char char[3]
2 UpdateTime TransactTime uint32 Int64
3 SecuritylD SecuritylD char[10] char[8]
4 SecuritylDSource SecuritylDSource char[5] char[4]
5 BidApplSegNum BidApplSegNum longlongb4 Int64
6 OfferApplSegNum OfferApplSeqNum longlongb4 Int64
. Int64,
7 LastPrice LastPx double
N13(4)
8 LastQt LastQt double Intéd,
J . N15(2)
9 ExecType ExecType char char
10 ChannelNo ChannelNo uint16 ulnt16
11 ApplSegNum ApplSegNum longlong64 Int64
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ARSI T 6.1 . 2FmAR PR A 1T B S Aa{A :
#ifndef TI MD DATA STRUCT PUB H
#define _ TI MD DATA STRUCT PUB H
#pragma pack(push, 1)
// EBIES R GFN (SSE) 1TIRIRBBLEMA (L1)
struct Sse_MarketData Ll
{
char  MdType; /7 1T1EE5
unsigned int UpdateTime : 32; // ExX¥NEFTAY[E] HEMMSSsss
char SecurityID[10]; // ESHES
double PreClosePrice; // REWR
long long NumTrades : 64; /] BRREE
double TotalVolumeTrade; /! BRE
double TotalValueTrade; /! BREBEE
double LastPrice; // BN
double OpenPrice; /1 FFEM
double HighestPrice; // w=EM
double LowestPrice; // &M
double ClosePrice; /7 SRR
double SettlePrice; /] SEEM
double PreSettlePrice; // FEEEM
double Iopv; // IOPV
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double PrelIopv; // HEIOPV

double AuctionPrice; /! ENSSEM
long long AuctionQty:64; // BRYILERHE

long long OptionPosVolume : 64; // &AiFBE
char TradingPhaseCode[9]; // FEmPTALEIRR 5 M ER RS
double BidPrice[5];
double BidVolume[5];
double AskPrice[5];
double AskVolume[5];
}i
const int Sse MarketData Ll s = sizeof(Sse MarketData Ll);

/ RYIESR 5P (sZSE) [TIERBLEAGAR (L2 L1 = —1N )
struct Szse MarketData

{
char  MdType; /7 171EE5!
unsigned int UpdateTime : 32; // ERFTEFIRTE] HHMMSSsss
char SecurityID[10]; // ESHES
char SecurityIDSource[5]; // ESRBBIR. 102=RYNESRBA. 103=FERHFA
char TradingPhaseCode[9]; // FEmPTALEIRR S M ER RS
double PreClosePrice; /7 BEUHRY
long long NumTrades : 64; /! BREF(HRE)
double TotalVolumeTrade; /! BREE
double TotalValueTrade; /! BREBEE
double LastPrice; // BRIERAIM
double OpenPrice; !/ FEBRM
double HighestPrice; /] mEBERM
double LowestPrice; // BRIERIM
double VolumeRate; // EREREMINFEEFER, BHEAsAVE (FEXEMEEmER)
double UDPricel; // FERL (RIEMIBERERAM)
double UDPrice2; /] FER2 (REMBE L —=IEN, BRIFEFEN, =T -FERM)
double BuyOrdAvgPrice; /! ENEFRHEIFEEMN
double BuyOrdvolume; /! ENFBTREH=E
double SellOrdAvgPrice; // ZHRFBFREEMFIMN
double SellOrdvVolume; // ERFRITEEHE
double PERatiol; /! BEMRE—(REEXFREN)
double PERatio2; /! REMBR_ (REXFEREXN)
double FundvValue; /! BEFREEESETRER)
double FundRefValue; /! BEINSESE
double WarrantPremiumRate; // BUBSM=E (BUEEBERER)
double LimitUpPrice; /] EKEM
double LimitDownPrice; /] BEM
double OptionPosVolume; // BANEANEF = (BEEEN)
double AvgRateBp; // FRIR AR R 2Rk Br (BN B~ R E R )
double PreCloseVolAvgRate; // BRI EI AR R X 2 MNAEIIFIER (iR EEr=mBE )
double BidPrice[10];
double BidvVolume[10];
double AskPrice[10];
double AskVolume[10];
}i
const int Szse MarketData s = sizeof(Szse MarketData);
/1 RYRESRR 5 (sZSE ) BEERIEATIE
struct Szse_ OrderMD
{
char  MdType; /7 1T1EE5
unsigned int UpdateTime : 32; // ERFTEFIRTE] HHMMSSsss
char  SecurityID[10]; // ESHEE
char  SecurityIDSource[5]; /7 ESRIBIR. 102=RYNESRBA; 103=FERSHF
double OrdPrice; /] EFRMIE
double OrderQty; /] BIEHE
char Side; // ELEHME. 1=E; 2=5F; c=f&\; F=Hf&
unsigned short ChannelNo : 16; // SRIEHARS
long long ApplSegNum : 64; // SBRIEES
char OrdType; // ATERER., 1=mf; 2=RMN; v=FKA&mN
char ConfirmID[9]; /! EMITIRAES
bi
const int Szse OrderMD_s = sizeof(Szse_ OrderMD);
1 RYNESR B (SZSE ) BEMRITIE
struct Szse TradeMD
{
char  MdType; /7 1T1EZE5
unsigned int UpdateTime : 32; // EXFTEFASE] HHMMSSsss
char SecurityID[10]; // EERE
char SecurityIDSource[5]; // IESMRIEE. 102=RYNEHRZFA; 103=FBRXSM
long long BidApplSeqNum : 64; /! ERERRE]
long long OfferApplSegNum : 64; // EHFZEIEEG]
double LastPrice; /1 BRME
double LastQty; /] BREE
char ExecType; /] BRRER. 4=H%H; F=RHR
unsigned short ChannelNo : 16; /7 SERHS
long long ApplSegNum : 64; // BRIEES
}i

const int Szse TradeMD s = sizeof(Szse_TradeMD);



#pragma pack(pop)
#endif

6.3 IZE1TIEdemo

TIMDIE R EE A Asocket MAAREA, eI UEKRERNTIE. GHIIDIREREFER S XEERM-RAE4HEORKRTIMDITIE, MSIRERYT

5.

L TFdemoZ A LiEiE53Z 5 FR(SSE)—R4fTIBIRIBLIIA (Sse_MarketData L1) FAfHlF, #EULSSE level14T1ERIRIIAIE,
MR EEEFWEMERRITE, BRERXNTIERA BN G AR EITISEME,

A ASE S AIdemofE .

#include <iostream>
#include <cstdio>
#include <cstdlib>
#include <string.h>
#ifdef WIN32

#include <winsock.h>
#else

#include <arpa/inet.h>
#include "sys/socket.h"
#include "netinet/in.h"
#include "unistd.h"
#include "net/if.h"
#endif

#include "timddatastructpub.h"

// BEM L TPt

#define MULTIIP "239.20.30.90"
// BEMEIROS

#define MULTIPORT 10908

/ /R BB ERR AN N R 1 ittt
#define LOCALIP "127.0.0.1"

int main()

{
int ret;
struct sockaddr in addrMulti; //4EiEHbiE
struct sockaddr* addrptr; / /AREME RS
unsigned int addrLen; / /RREMHRE
struct ip mreq mReq;
//¥#iIsocket

int mysocket=socket (AF_INET,SOCK DGRAM,0);
if (mysocket<0)
{

printf("#iIsocketkM\n");

return -2;

/1 RFREFNZ I EAETER -8 L
int on = 1;
if (setsockopt (mysocket,SOL_SOCKET, SO_REUSEADDR, &on, sizeof (on))<0)
{
printf ("AWFREFNZINLEIETER—ENELER\n");

return -3;

/ /B AE

addrMulti.sin_family=AF_INET;

addrMulti.sin port=htons(MULTIPORT) ;
addrMulti.sin_addr.s_addr=inet_addr (MULTIIP);

/SR E M S R BT
ret=bind(mysocket, (struct sockaddr*)&addrMulti,sizeof(addrMulti));
if (ret<0)
{
printf ("SEABMEMBIRK\n") ;

return -4;

/ B RIBGBTET B 17
struct timeval timeout = {1,0};
if (setsockopt (mysocket, SOL _SOCKET, SO _RCVTIMEO, &timeout,sizeof(struct timeval)) < 0)

{
printf ("IREHEMEZBIAIELK\n") ;



return -5;

/1B IR AR
mReq.imr multiaddr.s addr=inet addr (MULTIIP);//HiEHAIIP
mReq.imr interface.s_ addr=inet addr (LOCALIP);
ret = setsockopt(mysocket,IPPROTO_ IP,IP ADD MEMBERSHIP, &mReq,sizeof (mReq));
if (ret<0)
{
printf ("EFIHIMANABAHLK ") ;
return -6;
}

else

{
printf ("EFIHINAEEH: ¢s:%d|$s\n" ,MULTIIP, MULTIPORT, LOCALIP) ;

addrPtr

(struct sockaddr*)&addrMulti;
addrLen = sizeof (addrMulti);

char buffer[1024] = {0};

int len = 1024;

while(1)

{
/ 1 ERBR TR T IR AR
int sz = recvfrom(mysocket,buffer,len,0,addrPtr, &addrLen);
if(sz > 0)

{
if (Sse_MarketData_Ll_s == sz)
{
Sse_MarketData L1 *mdPtr = (Sse_MarketData Ll*)buffer;
int wtype = mdPtr->MdType;
std::cout << wtype << ","
<< mdPtr->UpdateTime << "," << mdPtr->SecurityID <<
<< mdPtr->PreClosePrice << "," << mdPtr->NumTrades <<
<< mdPtr->TotalVolumeTrade << "," << mdPtr->TotalValueTrade <<
<< mdPtr->LastPrice << "," << mdPtr->OpenPrice <<
<< mdPtr->HighestPrice << "," << mdPtr->LowestPrice <<
<< mdPtr->ClosePrice << "," << mdPtr->SettlePrice <<
<< mdPtr->PreSettlePrice << "," << mdPtr->Iopv <<"
<< mdPtr->Prelopv << "," << mdPtr->AuctionPrice <<
<< mdPtr->AuctionQty << "," << mdPtr->OptionPosVolume <<
<< mdPtr->TradingPhaseCode << ","
<< mdPtr->BidPrice[0] <<"," <<mdPtr->Bidvolume[0] <<",k"
<< mdPtr->AskPrice[0] <<"," <<mdPtr->AskVolume[0] <<",k"
<< mdPtr->BidPrice[l] <<"," <<mdPtr->BidVolume[l] <<",k"
<< mdPtr->AskPrice[l] <<"," <<mdPtr->AskVolume[l] <<", k"
<< mdPtr->BidPrice[2] <<"," <<mdPtr->BidVolume[2] <<","
<< mdPtr->AskPrice[2] <<"," <<mdPtr->AskVolume[2] <<",k"
<< mdPtr->BidPrice[3] <<"," <<mdPtr->BidVolume[3] <<","
<< mdPtr->AskPrice[3] <<"," <<mdPtr->AskVolume[3] <<",6"
<< mdPtr->BidPrice[4] <<"," <<mdPtr->BidVolume[4] <<", k"
<< mdPtr->AskPrice[4] <<"," <<mdPtr->AskVolume[4] << std::endl;
}
}
}
//BFTAREA

setsockopt (mysocket, IPPROTO_IP,IP DROP_MEMBERSHIP, &mReq,sizeof (mReq));

close(mysocket);
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