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{alfiasping

{
"op': "ping".
"ts": 1575531634, //unix B [ 2%
"reqld": 666666 /funix &K FFak
}
FH P impong
{
"op": "pong”".
"ts": 1575531634, /funix B i 8%
"reqld": 666666 /funix K75k
}
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{
"op": "auth",

"ts": 1575531634, /funix BF [ &5
"reqld": 666666, /funix 5K YL -
"accessToken": "4F65x5A2bLyMWVQj3Agp+B4w+ivaA7n50i12SuYtCJ90=",
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{
”Op”: ”auth”’
"ts": 1575531634, /funix BF [ & '"reqld":
666666, /lunix 55K 9% code: 0, /HREEHRE 5
If
"msg": "success" /REER I

}
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"op": "sub",

"ts": 1575531634, //unix BF [ &5

"reqld": 666666, /funix 5K F5E

"topiclist": ["$type.$market.$code",...] // B[ "rt.hk.00700", "tk.hk.00700","0b.hk.00700"]
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{
"op": "sub”,
"ts": 1575531634, /funix B f &% 'reqld":
666666, //unix &K FFHE code": 0, /MREERS B
ol
"msg"; "success" //{REER A

}

H FimECRETREE K

{

"op": "unsub",

"ts": 1575531634, /junix B 5 2%

"reqld": 666666, /lunix 3K FF9E

“topiclist": ["$type.$market.$code",...] // 7{F:["rt.hk.00700", "tk.hk.00700","0b.hk.00700"]
}
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{
”Op”: ”unsubﬂ’
"ts": 1575531634, //unix BF fE] #%"reqld":
666666, //unix £ KFF5k"code": 0, /HRFERE B
I
"msg"; "success' /HIRRERS i

}
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"op": "update",

"topic": "$type.$market.$code", /I ZFT B topic "data": {} //FE #Hr
NZ ~ HRIBENE - tick S ELABSERS
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market string ik

symbol string EEE s A0

latestPrice double BT E

open double PRAR(H

low double e (EAE

close double U E

high double = {8

latestTime nt64 B AT R (B ]

preClose double W&

turnOver double R EE

volume int64 BT =

bidPrice double H—H

bidSize int64 H—8

askPrice double HH

askSize int64 5

upLimut double A

downlLimit double BRI

qtyUnit double R {E 2

trdStatus int32 so RN, B G2 R T T HIRE SR IRAEER A
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non

"market": "sz",

"symbol": "000001",
"latestTime": 20191226103118000,
"latestPrice": 16.43,
"open": 16.34,

"close": 0,

"high": 16.48,

"low": 16.34,

"preClose": 16.3,
"volume": 11858618,
"turnOver": 194666461.75,
"askPrice": 16.43,
"askSize": 8103,
"bidPrice": 16.42,
"bidSize": 48300,
"trdStatus": 6
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tick =] s B
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seq int32 HEFFoE

time int64 HRERE

price double B

volume double A &

: : == ’ - W5y, M -
direction  double HE G 0BGE -1 H 218

B AR > A B A IRV ERE (R R © 4P 22:M 100:Y

trdType  int64 101:X 102:D 103:U

tick [A] FER31):



"market": "sz",

"symbol": "000002",

"seq": 1,

"time": 20191226103118000,
"price": 31.25,

"volume": 4600,
"direction": 2,

"trdType": 0
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bidPrice double
bidVolume nt64
bidOrderCount nt64
askPrice double
askVolume nt64

askOrderCount nto64

B fERAB:

"bidPrice": 9.31,
"bidVolume": 12000,
"bidOrderCount": 5,
"askPrice": 9.32,
"askVolume": 21600,
"askOrderCount": 3
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