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Documentation changes

date version illustrate

2020-11-26 1.0.0 First release

2022-01-13 1.1.0 1. Improve network bandwidth requirements
2. Adjust the deployment instructions according to the
latest version of VDE and add the description of Level-1
Binary market data configuration

2022-12-12 1.1.1 VDE file receiving configuration start time adjustment
(From 8:30 a.m. to 8:00 a.m.)

2023-10-09 1.1.2 1. Shenzhen Stock Exchange’s Cash market data and
Options market data are separated. The new category
number (26) is used to represent Shenzhen Stock
Exchange’s Options market data; The configuration of
Shenzhen Stock Exchange’s binary market data service port
in the vde.json is adjusted.

2. Supplementary market service address configuration
requirements

2023-12-25 1.1.3 Add the configuration related to the bond of Beijing Stock
Exchange

2024-02-22 1.2.0 1. Add the descriptions of new version VDE related function
2. Add the descriptions of new version VDE related
configuration
3. Adjust part of the descriptions and instructions
4, Add new chapter 4.3 (Related questions of
configuration)

2024-10-22 1.2.1 VDE version upgraded to 4.0.3 Adjusted the description
and content

2025-09-17 1.2.1(10PV) | Added independent IOPV market related configuration
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1. Software and hardware requirements

i.  Hardware requirements

2.4G or above, . .
CPU not less than & OS Linux / Wlndows
64bit
core
Network
RAM 16G or above Bandwidth See below table
Hard
Disk 50G or above
Product Access Bandwidth
Level-1 FAST Internet/Leased line SM
Level-2 Leased line 20M
1. Software requirements
ldds-vde-V4.0.3 VDE programme
jrel.8.0 91— JAVA Running environment

111. Installation

This software does not need to be installed, the corresponding compressed package
can be decompressed to any directory of the local hard disk.

2. System Configuration

JRE download link:
http://www.oracle.com/technetwork/java/javase/downloads/jre8-downloads-
2133155.html

Windows: jre-8u91-windows-x64.tar
Linux: jre-8u91-linux-x64.gz

3. Program Deployment Configuration

3.1 VDE Connection Server IP Address

Cloud Testing Platform & MPLS Connection



http://www.oracle.com/technetwork/java/javase/downloads/jre8-downloads-2133155.html
http://www.oracle.com/technetwork/java/javase/downloads/jre8-downloads-2133155.html
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CIIS Platform server

Shanghai (LDDS)

IP address Port
Cloud Testing Platform - Level 2 201.1.3.25 5261
Cloud Testing Platform - Level 2 Rebuild 201.1.3.32 5262
Cloud Testing Platform Third parties (DCE, ZCE, CFFEx) | 201.1.3.24 6261
Cloud Testing Platform SZV5 Level 1 201.1.3.27 5261
All-weather Platform - level 2 201.1.3.29 5261
All-weather Platform - level 2 Rebuild 201.1.3.29 5262
Production (ALC DC) Level 2 Primary 201.1.6.12 6261
Production (ALC DC) Level 2 Secondary 201.1.6.13 6261
Production (ALC DC) Level 2 Rebuild Primary 201.1.6.15 5262
Production (ALC DC) Level 2 Rebuild Secondary 201.1.6.13 5262
Production (ALC DC) Third parties (DCE, ZCE, CFFEx) 201.1.6.16 6261
Production (ALC DC) SZV5 Level 1 201.1.6.10 5261
Production (TKO DC) Level 2 Primary 201.1.5.12 6261
Production (TKO DC) Level 2 Secondary 201.1.5.13 6261
Production (TKO DC) Level 2 Rebuild Primary 201.1.5.15 5262
Production (TKO DC) Level 2 Rebuild Secondary 201.1.5.13 5262
Production (TKO DC) Third parties (DCE, ZCE, CFFEx) 201.1.5.16 6261
Production (TKO DC) SZVS5 Level 1 201.1.5.10 5261

Internet Connection

CIIS Platform server

Shanghai (LDDS)

IP address Port
Testing SH Level 1 202.82.148.193 5261
Testing SZV5 Level 1 202.82.148.193 5261
Production (ALC DC) SH Level 1 203.85.62.20 5261
Production (ALC DC) SZVS5 Level 1 203.85.62.20 5261
Production (TKO DC) SH Level 1 203.85.119.200 5261
Production (TKO DC) SZV5 Level 1 203.85.119.200 5261
All-weather Platform - level 1 202.82.148.195 :5261
All-weather Platform - level 1 Rebuild 202.82.148.195 :5262
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3.2 VDE directory structure
~1dds-vde-V4.0.3

—7conf Directory of vde configuration file
vde.json vde configuration file
log4j2-vde.xml vde log configuration file
moniter.html vde monitoring page file
SSE Infonet LDDS.cer vde public key
* pfx vde private key (Copy by user)

7 sample Directory of other sample

configuration file (Used to save other version configuration files)
sample vde L1fast.json FAST market data configuration
file (User who receives SSE Level-1 FAST market data can use it)

log4j2 vde dateBased.xml —— VDE log configuration by date
7 template Directory of template file
castTable.json Configuration file of Level-1
market data protocol conversion (Binary to FAST)
* xml
~7data Directory of Fast quotation service port
~—/static Directory of static file
r—1ib Directory of jar program
* jar
r—7log Directory of vde log file
—7script Directory of program Control Script
restart.sh restart script in Linux Environment (backend)
startup.sh start script in Linux Environment (backend)
stop.sh stop script in Linux Environment
vde.bat start script in Win Environment

vde.sh start script in Linux Environment
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3.3.1 Configuration of vde.json

1dds—vde-V4. 0. 3/conf/vde. json

{

"user": {
"name": "Vendor_*(or Test_*)", // Change to corresponding certificate
"ip": "AHL IP L ", // Change to local IP Address
"password": "111111",
"pfx": "../conf/Vendor_*(or Test_*).pfx", // Corresponding certificate
"cert": "../conf/SSE_Infonet_LDDS.cer"

¥

"thread": [{

"class": "com.sseinfo.lddsidc.thread.vde.VdeRealTimeThread",

"listener": [

//Binary 171545 u O ECE (If user uses the FAST protocol to receive the SSE
market data, this configuration needs to be deleted.)

{

"port": "9126", // VSS connection port to VDE in Binary standard and can

be modified if conflict occurs.
"conversation": "ezeiToBin",

"params": {
"heartbeatInt": o,
//Added independent IOPV product category number (category=37)
"categorylList":"37,47,48,49,50" // Binary market data product category number (Ch

oose to configure the corresponding market category according to your own situation, “-1” cannot be

configured)
}
¥
//FAST 47155 M 5% i 1 L B
{
"port": "9129", // The port of VSS connect to VDE in FAST standard and can be modifi
ed if conflict occurs.
"conversation": "step",
"params": {
"heartbeatInt": 0,
"categorylList":"-1"
}
¥
//1.DDS AT 15 i 55 i 1 e .
{

"port": "8888", // Real-time data feed turn into files port of the VSS

connect to VDE, if conflict can be modified,

PEREERHRLE China Inve
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must be the same as the “sub” configuration below.

"conversation": "ldds",
"params": {
"heartbeatInt": 6

}
s
[ 1IRSE P Bk B AT 1 R S5 v I B
{
"port": "6666", // SZ market data port of VSS connect to VDE and can be
modified if conflict occurs.
"conversation": "sjs",
"params": {
"heartbeatInt": 0,
"categoryList": “25,26” // SZ Cash market data (25), SZ Options market
data (26)
}
s

/ /ACSZ P B BRAT S IR S5 i . (B I%)

{
"port": "5555", // BSE market data port of VSS connect to VDE and can
be modified if conflict occurs.
"conversation": "sjs",
"params": {
"heartbeatInt": o,
"categoryList”: “61” // BSE Bond market data (61)
}
¥
1,
/1 NIRSS 23T (R B4
"sub": [{

"startTime": "800",
"endTime": "1800",
"conversation": "ldds",
"master": [{
"uri": "tcp://201.1.5.12:6261", // Real-time data server IP and port
"params": {
"heartbeatInt": 6,
"castTable": "../conf/template/castTable.json", // The configuration of
SSE Level-1 market data from Binary to FAST (If user uses the Binary protocol to receive SSE
Level-1 market data, this configuration needs to be deleted.)

"categoryList": "-1"

S ER AR AL
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o

"slave": [{
"uri": " tcp://201.1.5.13:6261", // Real-time data server IP and port
"params": {

"heartbeatInt": 6,
"castTable": "../conf/template/castTable.json", // The configuration of

SSE Level-1 market data from Binary to FAST (If user uses the Binary protocol to receive SSE

Level-1 market data, this configuration needs to be deleted.)
"categoryList": "-1"
}
}

3
[1EAIE, WE size K, W AZAFEHRRZ

"messagePool": {
"size": "10000",
"bufferSize": "262144"

}
1
1/ XAFAT I E
{
"class": "com.sseinfo.lddsidc.thread.vss.RealTimeClientThread",
"intervalTime": 1,
"file": [{
// The mktdtee.txt file configuration generated by the Binary protocol (Cannot
co-exist with the corresponding configuration of the FAST protoco)

"market": "SHBIN",
"securityType": "01",
"outputFilePath": "../data",
"fileName": "mktdtee.txt",

"encode": "GBK",
": "../conf/template/SSE_FIXT11l.xml",

"messageTemplate":
"fastTemplate": "../conf/template/SSE_GP_MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_GP_FileWrite_Templates.xml",

"incInterval": "3000",
"1ddsType": [4701]

s
// The mktdte@3.txt file configuration generated by the Binary protocol (Cannot

co-exist with the corresponding configuration of the FAST protocol)

{
"market": "SHBIN",
"securityType": "02",
"outputFilePath": "../data",
"fileName": "mktdte3.txt",

AR RRHRLE S0
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"encode": R

"messageTemplate": "../conf/template/SSE_FIXT11l.xml",
../conf/template/SSE_QQ_MarketData_Templates.xml",
../conf/template/SSE_QQ_FileWrite_Templates.xml",
"incInterval": "500",

"1ddsType": [4901]

"fastTemplate":

"fileTemplate":

¥
// The mktdtel.txt file configuration generated by the Binary protocol (Cannot

co-exist with the corresponding configuration of the FAST protocol)

{
"market": "SHBIN",
"securityType": "03",
"outputFilePath": "../data",
"fileName": "mktdtel.txt",
"encode": "GBK",
"messageTemplate": "../conf/template/SSE_FIXT11l.xml",
"fastTemplate": "../conf/template/SSE_ATP_MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_ATP_FileWrite_Templates.xml",
"incInterval": "3000",
"1ddsType": [4801]
}s

// The mktdt@2.txt file configuration generated by the Binary protocol (Cannot

co-exist with the corresponding configuration of the FAST protoco)

{
"market": "SHBIN",
"securityType": "12",
"outputFilePath": "../data",
"fileName": "mktdte2.txt",
"encode": "GBK",
"messageTemplate": "../conf/template/SSE_FIXT11l.xml",
"fastTemplate": "../conf/template/SSE_ZQ MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_ZQ FileWrite_Templates.xml",
"incInterval": "3000",
"1ddsType": [5001]
¥

// The mktdtee.txt file configuration generated by the FAST protocol (Cannot
Co-exist with the corresponding configuration of the Binary protocol )
{
"market": "SH",
"securityType": "01",
"outputFilePath": "../data",
"fileName": "mktdtee.txt",

"encode": "GBK",
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"messageTemplate": "../conf/template/SSE_FIXT11l.xml",
"fastTemplate": "../conf/template/SSE_GP_MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_GP_FileWrite_Templates.xml",

"incInterval": "3000",
"1ddsType": [5302]
}s
// The mktdte@3.txt file configuration generated by the FAST protocol (Cannot

co-exist with the corresponding configuration of the Binary protocol )

{
"market": "SH",
"securityType": "02",
"outputFilePath": "../data",
"fileName": "mktdte3.txt",
"encode": "GBK",
"messageTemplate": "../conf/template/SSE_FIXT11l.xml",
"fastTemplate": "../conf/template/SSE_QQ_MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_QQ_FileWrite_Templates.xml",
"incInterval": "500",
"1ddsType": [9002]
}s

// The mktdt@l.txt file configuration generated by the FAST protocol (Cannot
co-exist with the corresponding configuration of the Binary protocol)
{
"market": "SH",
"securityType": "03",
"outputFilePath": "../data",
"fileName": "mktdtel.txt",
"encode": "GBK",

"messageTemplate": "../conf/template/SSE_FIXT11l.xml",
"fastTemplate": "../conf/template/SSE_ATP_MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_ATP_FileWrite_Templates.xml",
"incInterval": "3000",

"1ddsType": [1701]

}s

// The mktdt@2.txt file configuration generated by the FAST protocol (Cannot
co-exist with the corresponding configuration of the Binary protocol)

{
"market": "SH",
"securityType": "12",
"outputFilePath": "../data",
"fileName": "mktdte2.txt",

"encode": "GBK",

"messageTemplate": "../conf/template/SSE_FIXT11l.xml",

SRS estment Infory
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"fastTemplate": "../conf/template/SSE_ZQ MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_ZQ FileWrite_Templates.xml",
"incInterval”: "3000",
"1lddsType": [5401]
¥
//Independent IOPV file configuration
{
"market": "SHBIN",

"securityType": "14",
"outputFilePath": "../data",
"fileName": "mktdte.txt",

"encode" : "GBK",

"messageTemplate”: "../conf/template/SSE_FIXT11l.xml",
"fastTemplate": "../conf/template/SSE_MKTDTE_MarketData Templates.xml",
"fileTemplate": "../conf/template/SSE_MKTDTE FileWrite Templates.xml",

"incInterval": "3000",
"lddsType": [3701]

¥

{
"market": "SH",
"securityType": "60",
"outputFilePath": "../data",
"fileName": "csiYYYYMMDD. txt",
"encode": "GB18030",
"messageTemplate": "../conf/template/SSE_FIXT11l.xml",
"fastTemplate": "../conf/template/SSE_CSI_MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_CSI_FileWrite_Templates.xml",
"incInterval": "3000",
"1ddsType": [7301]

¥

{

"market": "SH",

"securityType": "61",

"outputFilePath": "../data",
"fileName": "se@15cjhqYYYYMMDDOO1. txt",

"encode": "GBK",

"messageTemplate": "../conf/template/SSE_FIXT11l.xml",
"fastTemplate": "../conf/template/SSE_FI_CJHQ_ MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_FI_CJHQ FileWrite Templates.xml",

"incInterval": "3000",
"1ddsType": [6302]
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"market": '

"securityType": "62",
"outputFilePath": "../data",
"fileName": "se@15qdbjYYYYMMDDO®O1.txt",

"encode": "GBK",

"messageTemplate": "../conf/template/SSE_FIXT11l.xml",

"fastTemplate": "../conf/template/SSE_FI_QDBJ_MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_FI_QDBJ_FileWrite Templates.xml",

"incInterval": "3000",
"1ddsType": [6304]

}s
{
"market": "SH",
"securityType": "63",
"outputFilePath": "../data",
"fileName": "se@15cjmxYYYYMMDDOO1. txt",
"encode": "GBK",
"messageTemplate": "../conf/template/SSE_FIXT11l.xml",
"fastTemplate": "../conf/template/SSE_FI_CJIMX_MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_FI_CJIMX_FileWrite Templates.xml",
"incInterval": "3000",
"lddsType": [6301]
¥
{
"market": "SH",
"securityType": "64",
"outputFilePath": "../data",
"fileName": "se@15zgqxxYYYYMMDDeOO1.txt",
"encode": "GBK",
"messageTemplate": "../conf/template/SSE_FIXT11.xml",
"fastTemplate": "../conf/template/SSE_FI_ZQXX_MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_FI_ZQXX_FileWrite Templates.xml",
"incInterval": "3000",
"1ddsType": [6303]
¥
{

"market": "SH",

"securityType": "65",

"outputFilePath": "../data",

"fileName": "mktdte4.txt",

"encode": "GBK",

"messageTemplate": "../conf/template/SSE_FIXT11l.xml",
"fastTemplate": "../conf/template/SSE_HK_MarketData_Templates.xml",

mation Serv
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"fileTemplate": "../conf/template/SSE_HK_FileWrite_Templates.xml",
"incInterval": "3000",
"1ddsType": [2301]

¥

{
"market": "SH",
"securityType": "67",
"outputFilePath": "../data",
"fileName": "trdses@4.txt",
"encode": "GBK",
"messageTemplate": "../conf/template/SSE_FIXT11l.xml",
"fastTemplate": "../conf/template/SSE_TRDSES_ MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_TRDSES_FileWrite Templates.xml",
"incInterval": "3000",
"1ddsType": [2201]

}s

{
"class": "com.sseinfonet.ce.dbf.app.VSSDbfHandler",
"market": "BJ",
"securityType": "68",
"outputFilePath": "../data",
"fileName": "NQHQ.dbf",
"encode": "GBK",
"messageTemplate": "../conf/template/SSE_FIXT11l.xml",
"fastTemplate": "../conf/template/SSE_NQHQ_MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_NQHQ_FileWrite_Templates.xml",
"incInterval": "3000",
"1ddsType": [5101]

¥

{
"class":"com.sseinfonet.ce.smallfile.app.VSSSmallFileHandler",
"market" :"MOEX",
"outputFilePath":"../data",
"fileName":"imoex.html",
"encode":"utf-8",
"1ddsType" :[8302]

H

"sub": [{

"startTime": "800",
"endTime": "1800",
"conversation": "ldds",

"master": [{
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ri": "tcp://127.0.0.1:8888", // This port will be same with the port of the “LDDS

11 RS
"params": {
"heartbeatInt": 6,
"categoryList": "-1"
}
3]
I

"messagePool": {
"size": "2000",

"bufferSize": "262144"

3
//Level-2 Rebuild At &

"class": "com.sseinfo.lddsidc.thread.vde.VdeRebuildProxyThread",
"messagePool": {
"size": "50",
"bufferSize": "2048576"
¥
"listener": [{
"port": "9130",
"conversation": "step"
I P
"address": {
"master": [{
"uri": "tcp://201.1.5.15:5262", // Rebuilding server IP
"categoryList": "-1"
3P
"slave": [{
"uri": "tcp://201.1.5.13:5262", // Rebuilding server slave IP
"categoryList": "-1"
}]
}
¥

/R RCE

"class": "com.sseinfo.lddsidc.thread.vss.RebuildClientThread",
"filePath": "../data/static/<yyyyMMdd>/", // Directory of static file
"messagePool": {

"size": "50",

"bufferSize": "2048576"
¥
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"address”
"master": [{
"uri": "tcp://201.1.5.15:5262", // Rebuilding server IP

"categorylList": "-1"
o
"slave": [{
"uri": "tcp://201.1.5.13:5262", // Rebuilding server slave IP
"categorylList": "-1"
3]
¥
"rebuild": [{
"conversation": "ldds",
"params": {
"category": "1",
"messageType": 100001
}
¥ ]
¥
JIERSSUHE R E, AL E S B S U R IR 2]
{
"class": "com.sseinfo.lddsidc.thread.vss.FileListThread",
"sub": [{
"startTime": "800", //Static data file subscription start time adjustment
"endTime": "2330",
"conversation": "ldds",
"master": [{
"uri": "tcp://127.0.0.1:8888", // This port will be same with the port of the “LDDS
1T RS
"params": {
"name": "Filelist",
"category": 2,
"heartbeatInt": 6
}
3
I P

"messagePool": {
"size": "1000",
"bufferSize": "262144"
}
¥
JIAMEERCE, WRATCE "html "I, AT LA 8080 i I BB IS H s B AN AR
B U
{

MR HRLE
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"class": "com.sseinfo.lddsidc.thread.MonitorThread",

"html": "../conf/moniter.html",

"listener": [{
"port": "8080", //Monitor port
P
"messagePool”: {
"size": "10",
"bufferSize": "65536"
}
}
1}

3.3.2 Configuration of castTable.json

This file is the configuration file of Level-1 market data protocol conversion. Normally, it is only
applicable to user who need to receive FAST protocol market data.

The following is the description of “castTable.json” file:
{
"fastTemplate": "../conf/template/SSE_GP_MarketData_Templates.xml",
"ezeibinToFast": [
// The configuration of auction Level-1 market data from Binary to FAST protocol
{
"category": 47,
"msgType": 4701,
"toCategory": 11,
"toMsgType": 5302
¥
// The configuration of Comprehensive Level-1 market data (after-market fixed

price trading) from Binary to FAST protocol

{
"category": 48,
"msgType": 4801,
"toCategory": 17,
"toMsgType": 1701
¥

// The configuration of Options Level-1 market data from Binary to FAST protocol
{

"category": 49,

"msgType": 4901,

"toCategory": 30,

"toMsgType": 9002

(&M
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// The configuration of Bond Level-1 market data from Binary to FAST protocol
{

"category": 50,

"msgType": 5001,

"toCategory": 54,

"toMsgType": 5401
3]

3.4 Start script configuration

3.4.1. The script configuration on the Windows Environment

@echo off
title SSEINFONET-LDDS-VDE-TEST

set JAVA_HOME=C:\Program Files\Java\jre1l.8.0_91 // Setting up JAVA according to local path

set JAVA="%JAVA HOME%\bin\java"
set basedir=d:\ldds-vde-V4.0.3 // Setting up VDE according to local path

set CLASSPATH=.

set CLASSPATH=%CLASSPATH%;%basedir%

set CLASSPATH=%CLASSPATH%;%basedir%\1ib\bcprov-jdk18on-1.76.jar
set CLASSPATH=%CLASSPATH%;%basedir%\1ib\codec-loader.jar

set CLASSPATH=%CLASSPATH%;%basedir%\1ib\dom4j-2.1.4.jar

set CLASSPATH=%CLASSPATH%;%basedir%\1ib\ezsoft_step.jar

set CLASSPATH=%CLASSPATH%;%basedir%\1ib\hamcrest-core-1.3.jar
set CLASSPATH=%CLASSPATH%;%basedir%\1ib\json-20240303.jar

set CLASSPATH=%CLASSPATH%;%basedir%\1ib\1ldds_pipe.jar

set CLASSPATH=%CLASSPATH%;%basedir%\1ib\log4j-api-2.19.0.jar
set CLASSPATH=%CLASSPATH%;%basedir%\1ib\log4j-core-2.19.0.jar
set CLASSPATH=%CLASSPATH%;%basedir%\1lib\openfast-1.1.2.jar
set CLASSPATH=%CLASSPATH%;%basedir%\1ib\ldds-vde.jar

set CLASSPATH=%CLASSPATH%;%basedir%\conf

set sysprops=
set sysprops= %sysprops’% -server

set sysprops= %sysprops% -Xms1024M -Xmx4096M

ERARL 2501 06 hina Investment Information Serv
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rem set sysprops= %sysprops% -XX:NewRatio=2 -XX:+AggressiveHeap

rem set sysprops= %sysprops% -XX:CompileThreshold=100
rem set sysprops= %sysprops% -verbose:GC -XX:+PrintGCDetails -XX:+PrintGCTimeStamps
set sysprops= %sysprops’% -Djava.net.preferIPv4Stack=true

%JIAVAY %syspropsk -cp “%CLASSPATH%"
com.sseinfo.lddsidc.boot.Main ../conf/vde.json ../conf/log4j2-vde.xml

pause;
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#! /bin/sh
#
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# (ldds-vde) startup script...

#
#

# java setup...

JAVA_HOME="/level2/jrel.8.0_91/" // Setting up JAVA according to local path

JAVA="${JAVA_HOME}/bin/java"

# check if there is an

PID="ps auxwwwwwww | grep java | grep vde.json | awk '{ print $2 }'°

if [ ${PID}x != x ]
then

existing instance running...

echo "vde is already running (pid: ${PID})..."

exit o
fi

basedir="/level2/ldds-vde-V4.0.3/" // Setting up VDE according to local path

CLASSPATH=

CLASSPATH=${CLASSPATH}
CLASSPATH=${CLASSPATH}
CLASSPATH=${CLASSPATH}
CLASSPATH=${CLASSPATH}
CLASSPATH=${CLASSPATH}
CLASSPATH=${CLASSPATH}
CLASSPATH=${CLASSPATH}
CLASSPATH=${CLASSPATH}
CLASSPATH=${CLASSPATH}
CLASSPATH=${CLASSPATH}
CLASSPATH=${CLASSPATH}
CLASSPATH=${CLASSPATH}
CLASSPATH=${CLASSPATH}

sysprops=

:${basedir}
:${basedir}/1lib/bcprov-jdki8on-1.76.jar
:${basedir}/1lib/codec-loader. jar
:${basedir}/1lib/dom4j-2.1.4.jar
:${basedir}/lib/ezsoft_step.jar
:${basedir}/lib/hamcrest-core-1.3.jar
:${basedir}/1ib/json-20240303.jar
:${basedir}/1lib/1dds_pipe.jar
:${basedir}/1ib/log4j-api-2.19.0.jar
:${basedir}/1ib/log4j-core-2.19.0.jar
:${basedir}/lib/openfast-1.1.2.jar
:${basedir}/1ib/1ldds-vde. jar
:${basedir}/conf

sysprops="${sysprops} -server"

sysprops="${sysprops} -Xms1024M -Xmx4096M "

(&M
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# sysprops="${sysprops} -XX:NewRatio=2 -XX:+AggressiveHeap "

# sysprops="${sysprops} -XX:CompileThreshold=100"
# sysprops="${sysprops} -verbose:GC -XX:+PrintGCDetails -XX:+PrintGCTimeStamps"
sysprops="${sysprops} -Djava.net.preferIPv4Stack=true"

CMD="${JAVA} ${sysprops} -cp ${CLASSPATH}
com.sseinfo.lddsidc.boot.Main ../conf/vde.json ../conf/log4j2-vde.xml"
echo ${CMD}

${cmD}
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3.5 Monitoring Page
You can visit: http:// VDE local IP:8080/ (chrome . firefox )
R FERE IR dats
=0 P g .Eg:?i iﬁﬁiﬁg‘ﬂﬂ ?&gg@ %Wjﬁ?ﬁ Egﬁﬁ;ﬁiﬁﬂﬁ;ﬂigﬁ REEEE *ﬁﬂﬁiﬁﬁ Bl EnE Al Egﬁ
Name Explain
FHL Accordingto “name” in vde.json
IP According to “ip” in vde.json
UES 0 certify fail, 1 certify success, 2 no need to certify
HERIE B Total number of messages sent by VDE, unitis “packet”
HERIEBHK | Total size of messages sent by VDE, unitis “Byte”
Bl B2 Total number of messages received by VDE ,unit is “packet”
PR BB RN Total size of messages received by VDE, unitis “Byte”
N Input bandwidth of VDE ,unit is “Byte/s”
it 45 58 Output bandwidth of VDE ,unit is "Byte/s”
EIAERS When VDE receives data, it compares the time with the local
time. The difference is the delay time, unitis “ms”
RKIERS Max delay of VDE , unitis “ms”
TOEH Total package lost of VDE, unitis “packet”
LR T AL TH] Time of the VDE last package lost
ARBIKH A Total number of undelivered messages, unitis “packet”
JSLFH i B e 1) Start Time of VDE
RGUIRAES Status of VDE
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4. The description of common error messages in VDE programs

4.1, Troubleshooting of Common Error Messages

Error message

Reason

Measures taken

The Java environment

path is incorrect

“set

modify
JAVA HOME= “in

vde. bat

5 SSEIRFORET-LIS-YIE-TEST

2017-83-24 B8:56:38,685 [con.sseinfo.lddside. logger.LogQ.alUnknoun Source)] INFO!
- System start 1.0.20078117

2017-83-24 B8:56:38,644 [con.sseinfo.lddsidc. logger.Logl).alUnknoun Source)] ERRO)

R - loadPfx evror:../conf/Test _ABBABL.pfx pud:i1i1i]

java.io.FileNotFoundException: ..\conf\lest _PRARRL . pfx

java.io.FileInput§tream.opendNative Method)

java.io.FileInputStream.open(Unknoun Source)

java.io.FileInput§tream. {init }lnknoun Source)

java.io.FileInputStream. {init }Unknoun Source)

con.sseinfo. lddside.utils.c.alUnknown Source)

con.sseinfo. lddsidc.a.a.alnknoun Source)

con.sseinfo. lddside.a.a.hiUnknoun Source)

comﬁsg_il]fo lddsidc.hoot .Main.nain(Unknoun Source)

V3. 3. 3\conf\vde. jso
n Certificate file

Configured problem
Or in the
path:\1ldds—vde—
V3. 3. 3\conf\ the
certificate file
does not exit

e basedir  path is | Fill the right
. bk
: BAEBEENEIER con.sseinfo. Jdside. hoot . Main incorrect, should be | Pt0 ©
the path of LDps | Example set
fold basedir=D:\1dds
oraer ~vde-V3.3.3
or the Relative
path:
set basedir=..\
\1dds—vde- Write the right

certificate file
name, modify the

configuration.

small

Expected a ’,” or ‘]’ \1ldds-vde- wrong format in
SR SO LIS e V3. 3. 3\conf\vde. jso | vde. json, check
Exception in theead “nain® org. joon.JS0NBxceptfon: Expected a .’ or *1* at 5301 [§|NANSY Certificate file | reconfiguration
[character 532. Line 11 . Configured pI‘Ob lem ]

at ory. jeon.JSONTokener . suntaxError(JSONTokener. java:433)

at ory. json. JSONAvray. (init )(JSONAvray. java:128)

at org. jeon.JSONTokener.nextUalue (JSONTokener. java:367)

at org. json.JSONOhject . {init M JS0NOhject . java:5)

at ory. json. JSONOhject . (init }(JSONOhject . java:319)

at con.sseinfo.1ddsidc. hoot.h.a{Unknoun Source)

...f‘t con.sseinfo, 1ddside, hoot Hain.nain¢Unknown Source)
Error occurred during initialization of | Memory set in | Modify “set
M vde. bat/vde. sh of | sysprops=%syspr
the server 1is to | ops% —Xms2048M -

Xmx4096”
vde. bat/vde. sh

in
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java. lang.

OutOfMemoryError

Lack of memory

Modify “set
sysprops=%syspr
ops% —Xms2048M -
Xmx4096” in
vde. bat/vde. sh

or add memory

JSONOb ject

[“class”] not found]

vde. json wrong

configured

Check whether
the punctuation
marks are
correct in
notvde. bat/vde.

Auth error:auth:user or password er

1. Certification
wrong configured

in vde. json

2. The client’ s
server time
deviates too
much

1. Configure
the vde. json
according to
manual

2. Check the
client’ s

server time

Not contain xxx

Configuration of the
market data without

permission

Check the market
data category

configured in

vde. json or
contact CIIS
for help

Not allow multi subscribe

Multiple Start of VDE

Disconnect  the
redundant  VDE,
only allow one
session per

Ecert.

ServerSocketChannel error, port:xxxx

Port occupied

Modify the port

Create a new message buffer size

Multiple VSS connect to
VDE

Disconnect  the
redundant  VSS,
only allow one
VSS per VDE.
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4.2, Meaning of Error Log

Error message

Reason

Measures taken

Log error: “lost message from”

Packet Loss Caused by Network
Instability

It is normal to lose packets

occasionally. If you lose
packets for a long time, need to
check the network, increase
bandwidth, or

network stability.

maintain

Log error: “lost message from”

And cannot receive market

Incorrect  configuration of

according port number

vde.json Port of “LDDS 1T1& R
25"in vde.json should be same

data with port of
"master":[{"uri":"tcp://127.0.0
.1:8888"
4.3+ Related questions of configuration

Q1l: How to select or adjust the VDE configuration when the Shanghai Stock Exchange Level-1

market data (including auction, bonds, options, and after-market fixed price trading market data)

uses the Binary protocol?

A: The default configuration file in the VDE package can be used directly, and no other

configuration content needs to be adjusted except for basic user information and market access

addresses.

Q2: How to select or adjust the VDE configuration when the Shanghai Stock Exchange Level-1

market data (including auction, bonds, options, and after-market fixed price trading market data)

uses the FAST protocol?

A: You can directly use the “sample_vde_L1fast.json” file in the “..\conf\sample” to replace the

“vde.json” in the “..\conf”.
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Q3: How to adjust the VDE configuration when different types of Shanghai Stock Exchange Level-
1 market data are received using different protocols? For example: Binary protocol is used to
receive auction quotations; FAST protocol is used to receive Options, bonds and after-market fixed
price trading quotations.

A: Taking the situation of “Auction Level-1 market data using Binary protocol and other Level-1
market data using FAST protocol” as an example, the following configuration content needs to be
adjusted:

1) The Binary market service port configuration in the “vde.json” file only retains the auction

Level-1 market data category (47), as shown below:

s
“thread":[

{
"glass”: "com.sseinfo.lddsidc. thread.vde. VdeRealTimeThread”,
“listenap*: [

l J/BinaryiTHEEE=OERE I

{
"port™: T91267,
“conversation™: “ezeiToBin",
“params™:
1

—hoaptheatlot - A
"categorylist":"47" e

}

}J

[IFASTATIREESEROME

{

"port™: 791297,
“conversation™: “step”,
“params™:

{
“heartbeatlnt™: @,
“categorylist™:"-1"

b
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2) The “vde.json” json file needs to add the Shanghai Stock Exchange Level-1 market data

configuration line (From Binary to FAST) and enable the “castTable.json” file, as shown below:

}
1, _
// M ER & 33T RIS
"sub": [
{
“"startTime": "800",
"endTime": "186@",
"conversation™: "ldds",
"master™: [
{
"uri™: "tcp://114.28.169.7:5261",
"params":
{
- tlnt":. 6.
“castTable": “../conf/teuplate/castTable.json",l
“categoryList : "-1"
} .
11
"slave": [
{
"uri”: "tcp://114.28.169.7:5261",
"params”:
{
= tint": 6,
“"castTable": "../conf/template/castTable.json",
“categorylist : -1
} ~
3]
}]f i P
[/ETFEE. GEsize®@ K, FLEFHERE
“"messagePool”:
1
"size": "10000",
"bufferSize”: "262144"
}

3) The configuration of the “vde.json” file is adjusted, each Level-1 market data file needs to be

adjusted to the corresponding protocol configuration section. Specifically, the vde.json instance

file in Chapter 3.3.1 above can be selected and configured according to actual needs, as shown

China Investment Information Services Ltd Tel: 2501 0600
Suite 2501-03, Greal Eagle Centre, 23 Harbour Road. Fax: 25304163

#6. marketing@ciis.com-hk Wan Chai, Hong Kong Email; marketing@cis.com.hk

ciis.com.hk
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// The mktdtee.txt file configuration generated by the Binary protocol (Cannot exist

at the same time as the corresponding configuration of the FAST protocol exist)
"market": "SHBIN",
"securityType": "01",
"outputFilePath": "../data",
"fileName": "mktdtee.txt",

"encode": "GBK",

"messageTemplate": "../conf/template/SSE_FIXT11l.xml",
"fastTemplate": "../conf/template/SSE_GP_MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_GP_FileWrite_Templates.xml",

"incInterval": "3000",
"1ddsType": [4701]
s
// The mktdte@3.txt file configuration generated by the FAST protocol (Cannot

exist at the same time as the corresponding configuration of the Binary protocol

exist)

{
"market": "SH",
"securityType": "02",
"outputFilePath": "../data",
"fileName": "mktdte3.txt",
"encode": "GBK",
"messageTemplate": "../conf/template/SSE_FIXT11l.xml",
"fastTemplate": "../conf/template/SSE_QQ_MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_QQ_FileWrite_Templates.xml",
"incInterval": "500",
"1ddsType": [9002]

¥

// The mktdtel.txt file configuration generated by the FAST protocol (Cannot
exist at the same time as the corresponding configuration of the Binary protocol

exist)

"market": "SH",
"securityType": "03",
"outputFilePath": "../data",
"fileName": "mktdtel.txt",

"encode": "GBK",

"messageTemplate": "../conf/template/SSE_FIXT11l.xml",
"fastTemplate": "../conf/template/SSE_ATP_MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_ATP_FileWrite_Templates.xml",

"incInterval": "3000",
"1ddsType": [1701]
s
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// The mktdt@2.txt file configuration generated by the FAST protocol (Cannot

exist at the same time as the corresponding configuration of the Binary protocol

exist)

{
"market": "SH",
"securityType": "12",
"outputFilePath": "../data",
"fileName": "mktdte2.txt",
"encode": "GBK",
"messageTemplate”: "../conf/template/SSE_FIXT11l.xml",
"fastTemplate": "../conf/template/SSE_ZQ MarketData_Templates.xml",
"fileTemplate": "../conf/template/SSE_ZQ FileWrite_Templates.xml",
"incInterval": "3000",
"1ddsType": [5401]

¥

4) The configuration adjustment of “castTable.json” file protocol conversion, refer to Chapter

3.3.2 for adjustment according to your own situation, as shown below:

i

"fastTemplate”: "../conf/template/SSE_GP_MarketData_Templates.xml”,

"ezeibinToFast™: [

{
“category”: 48,
“msgType”: 4861, Level- 1412 BinaniEFAS T A =
“toCategory": 17, - 718 yieFASTRCE
"toMsgType™: 1781

1

{
"category™: 49,
"msgType”: 4981, -~ y )
"toCategory": 30, d— Level- 1HBW i BinarviEFASTEC S
"toMsgType™: 9882

}s

{
“category”: 58,
“msgType”: 5001, | el B R an A C RIS
“tolategory”: 54, - AT nyisFASTRIE
“toMsgType™: 5481

1]

¥

Q4: When the Shanghai Stock Exchange Level-1 market data (including auction, bonds, options

and after-market fixed price trading market data) is in file format, how to select or adjust the VDE

AR RRHRLE
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configuration?
A: The default configuration file in the VDE package can be used directly, and no other
configuration content needs to be adjusted except for basic user information and market access

addresses.

Q5: Does receiving Shanghai Stock Exchange Level-2 market data involve VDE configuration
adjustments?
A: Shanghai Level-2 market data only support the FAST protocol in streaming, and receiving

Shanghai Level-2 market data does not involve configuration adjustments.

4.4, Technical Specifications

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