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2.1.2 Financial Information eXchange Protocol (FIX)

. . . o Ty & Ay & Y a
Financial Information eXchange Protocol L"JJuiz”lJ‘U’dWE)ﬂT!W‘WHjWHVIﬁ‘iNGllmJuﬂuWLﬁH
o @ = . o o o Ay @ o v
dmsumstaniasuuny  real time MMIUMIMFINIIUNAINMInNNasany  Tegiiuilu
T Taneanldiuedieunsnatolugaamnssunaiamsu 1wy aonfumstulagmsaInu u3Em
(% 4 4 J ac a 9 [ @ o
nanning lusnines/Aatass ( Broker/Dealers) 110 32UUBIAA INTUATIHIUIATLUVLAZAANITN
dy v JIda a I 9 a o o A A @ !
530550 UM IFO-VIENTNITUNINMIRU WUAY LaZHAANMNNIINTHAUN FIX Protocol 3039351 1HU

Equities, Fixed Income, Derivatives, Foreign Exchange

\ Trading System
Your Order Management System
¢t Execution Management System
Apphcation Back Office System FIX
— : = Market making application Counterparty 1
Application Program
Interface(s)
FIX Engine FIX
Counterparty 2

Session
Management

v v v

Message Log
(Outbound
Minimum)

FIX
Counterparty N

Inbound Sequence Number
Qutbound Sequence Number

Session
State

Session
Configuration

M 2.2 amilaenssuved Fix

IXPROTOCOL

INDUSTRY-DRIVEN MESSAGING STANDARD**

Y (3 Y] -4
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2.1.3 XML (Extensible Markup Language)

A
XMLAooz 15
1 . A £ g o v £ =
XML 6911910 Extensible Markup Language Aon1evilan I umsuaainadoya daniwii
T muaguuvvesiidaniysl HTML #50i50n31 Meta Data %99z 19dmisuimuagiluunves
A Markup @19 9 auifSouiioiunp HTML 92uan@1enui HTML gneonuuuuuiens
] = 1 c?/’ 1 9 v 3 @ = A A < oij 1
uaarand ATy U liudawa@uan Aavu aades miseunganamiulunumenaly ua
& 4 Q9 S v ) g Yy o 1
M1 XML Wugnesnuuuuuivenudeya Tasnsdoyauas Inseasavesdoyaiug 13deiu diu
< D] & QA A
MIUaAINande 1¥EMBUANIEBINAD XSL (ExtensibleStylesheetLanguage)
= Yy A Y IS IS [} = @ 1
M1 XML §Taseadnndsznoudsunnila uazuinila mu@ednunel HTML uan 1w
< :1‘ o § yw 0
XML gaenansaasauinnsaunitimualassasnvesdoya laos saanuaunsanssfidiny i
[l o < @ . . 1
lai'ldms1zn s HTML gnimuaunnaiedilag W3C 1150 World Wide Web Consortium 9191412
' I 1 a o ] v o
1831 XML iludamnasuues HTML n513@2 XML liawnsoudawa la ludiveaiues vindons
A Y Y = Y o A 1 A A A
uaAIHaNignABY 9zAvalimMsl4aWAUN W10 1B HTML, JSP, PHP, ASP #3001¥19U 9 9
) = | 9 4;/ . 3N Y 1
advayy XML siivnuanaiiu XML ansaaddunnTisunsuilsznm Text Editor Tan Id
2 [ 9
Notepad, Edit plus , Dreamweaver, MS Word Wuau
A AaA Y1 I 1 o oszl I @ Y a 1 o 99 9
dande Idindlumaiives XML Tuvziilunanuazainlumsdamsauszuumsaanenud 14
1n Inseasvvesdoya ennsnthdeyannratounanaasratazlszuianaswnula Tud
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wiiludeyagnd s1emsdade wan13s3de s1emssuHszRudeyanyszidiou stemsdudmsedoya
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asaumsous nasanadliniy XML 18 wagludruvesdoyasunsodsuliiy arML 14
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dmSulse Tewi lumsldauiu sz awnsoiunlddmsumsintesz vudeyavuialug 14y
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2.1.4 Notepad++

Notepad++ 15uTsunsudmiuudly  source code azldmu notepad Midlalf 195 nay
soafunanony 1Fauluszunl§iianis  Windows anvaizmsl¥awiiuliaiy General Public
License (GPL License)

Notepad++ Weuale  C++uazly Win32 API tag STL Tums@ousiniuy 39 dnnnE lums
Uszunanafiguas Tsunsuivinadn daumstszansamldnnigaiioeiu 18 Taelige
i Y user friendliness Notepad++ Wf.lmﬁ%aﬂﬂﬁ @314 carbon dioxide A20n15 1% CPU Power 11110004

o 4 I a 1A
147 pc 19 ihTosas ol uinsaodaundou

BEEHEEREE| s R hly &
B oten=d plisenn 1 [ notepaddever cpp Eil

1 #include <GPL.h>
2 #include <free software.h>
3
4 void notepaddever ()
S H{
& while (true)
7 H {
a8 ; Notepad++;
S }
B |
11
. | — .

M 2.3 1510530 Notepad++
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2.1.5 Java

a P o c?;‘ Aa o
Java f1© Programming Language {l8¢ platform AN NaaInsusn laeusEn Sun
MicroSystems 1141 1995 §i Application ttag Website #1318 liaunsosiiauldninlauld install Java
P A o 3 o oY P ' =
PRuazanniiwFosnnaiu  Java 1531 Uaeanouaz 13198 dawa  laptop TJauds  datacenter, game
A
console 11/auda scientific supercomputers, cell phones l1auda  internet Java ﬁuagnﬂﬁuum

oaj v =) Y
UBNINUUIWIUY free download DNAIY

Java

4 v o 4
NN 2.4 Tyanbal Java
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2.1.6 Microsoft Word

4
a <K Y 1

Tsunsu Ms - Word iluTdsunsunldwaaenaisna 11 wazanuauenaisnwanuuld mu

E4
=< 1

a 4 o o 1 @ 4 $ Y]
mMsnuiIane miivdes s tuiindenny Tudsema wnasuruiy nagdus Fvuediu
Jq 9 1 Yy a Qs: dy 1 o & 9 9 a 3 o A
dldanuneglsnanenarsuunla el auuaazlszanduudslamaiia Tuneunsiiaun

1 9 [ dy 9 o q'_, o Y o 1 = [
uanaa lihe uanugumslddds msieu ldanyugediafoanu

M 2.5 Fydnual MS Word
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2.1.7 Microsoft Excel

I < <

Excel 1HuTsunsuiszinn anlsa¥a ( spreadshee) %30 115un3ua1519911 Faazinudoya
1 [ 9 [ =~ 9 A a 0’1’
AN UIH A5 190 AdeiumsWeudeyaas i) luayaniinsaresmsenaumiueuas

o A ' ' A o ' ' o QU1 1 ) v v

HUIAT B0 1Raz sz iiFolszdwaazyes i lndhesensileudeya maud ludeya

1 o o Iq Y ) J ] I 1 I
azaanaemsinnunazmsihdoya lililszgnald awnsadadeyanien lasdrailunanyuaziiy

= 2 &
TSLVIVNINSIVU

MW 2.6 Fanual MS Excel
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2.1.8 Adobe Acrobat Reader

a Aa o 3 A A A ) [ Y a £

Haa 1ABUTEN Adobe System 1HluTlisunsuninsesiiodmiumsaing uazilagonals &9

1 N o) H 1
PNA1NA319910 Acrobat 3zeglugluun’lwd PDF (Portable Document Format) tonaisnodlu

J Y =\ 1 a saa A’f ¢ &

Wosunatiansoidlasiulaninaounumesnaaalasunsy  Acrobat Reader Inofition guuuy
v @ A % @ (] = d A o 9 < Y 1 = Y
AONYT taznwIzmilouduntiy ansadwkuBwansetavodoyauuA LM IR any

a

o QBJ} a wa a J a
PNTIINIG ll‘]J ﬂﬁﬂuﬁgﬂﬂﬂi‘]ﬂﬁﬂ'ﬁ?l‘liﬂﬁﬁ HUADUNDY LlasgUney

Adob_é_

MWN 2.7 §2198719 Teon' 11l PDF
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2.1.9 Microsoft Outlook2003

Ta/511n33 Microsoft Outlook 2003 iHuTsunsuilddmsudaszibondua Ugiu fdade 11

S A9 o PR A 9 o AYy Yy v & = v v v

nazyemsdinasaivesgu Pnaualui@eidretyddldowanaz fanvyanaiiga ldnouaie 13
a a1 4 { 1 o { <3| o @

ludaiaadovesna lonnueg lidesdBwa vesyanan Ianewiulszdr sauluUdsmstiuiinns

PIUNY Office 00 1UHA

PN 2.8 dudnyal Microsoft Outlook 2003
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2.1.10 MySQL

M 2.9 daydnual MySQL

MySQL Ao Open Source Relational Database Management System (RDBMS) FINDULLTN
g Ao 1 o YA Y A aow
MySQL Huiluvedu3Em MySQL AB ua luilagiiugniluiives MySQL f® U3HN Oracle 1ag

3 A g Y AY Yo a ) Y o o S g
MySQL uunmuﬂuﬁmmau‘.aﬂ"lmummuan“lumﬁumﬂﬂmuuu Web Application Wueeeun

=

Suiludrunilaludfiionin LAMP (Linux, Apache, MySQL tiag PHP) Taofi10813 Web Application
#7319 MySQL 191 TYPO3, Joomla, WordPress, phpBB, MyBB, Drupal mu”lﬂﬁﬂﬁu"lmﬁmumiwm:
A3l MySQL Tudaumilawes Production 51 Wikipedia, Google (1% imveamsaumn)
Facebook, Twitter, Flickr,Nokia.com i8¢ YouTube lflcju{?ll U

Auns AR (Graphical)

MySQL 3895umsianuaunswiln ( Gun arelaedillsunsueg o ﬁiﬁ'mmﬁuauu
MySQL 28190 1NVBLTU phpMyAdmin, Navicat, OpenOffice.org, SQLBuddy, Sequel Pro, SQLYog,
Toad for MySQL, Adminer, DaDaBIK Lmzﬁlu g

MySQL $9951 Haz i uayunIInIaIuuunals 9 33U 15U AIX, BSDI, FreeBSD, HP-UX,
eComsStation, i5/0S, IRIX, Linux, Mac OS X, Microsoft Windows, NetBSD, Novell NetWare, OpenBSD,

OpenSolaris, OS/2 Warp, QNX, Solaris, Symbian, SunOS Hazou g 2NY



a
Unn 3
sruUMsUHTANMIAzTUAB UM IA MUY
y

3.1 M3 §UROUsZHNTIUN 3 Agueu — 4 gainw 2556

Q Q

M1519 3.1 9151941511709 (Training Plan Schedule)

v Y

991U Nguey | nInIAN | daaN | nuenau Aan

AW Fix Protocol

=4
AN Java

=®
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A o [ -4 = A . 1R 9 o
HosnINNNAmIavannIndvzimsiasundasszuy  Clearing 11 99@0901591009M15
MW9IUYBY Client NVLAAADNY Server 1A Server NAAABND Client Ha183 1IN 1A8AIU FIX Protocol
R A o 9 o A s o
#uiW Open Source IioRBUMDMLASYOAITOVDY  ISVs NHANNYsTasnve i 1Usunsuniy
o I ] I 4
WIATFIUMISUETYAHIY FIX Protocol tazibunseslalumsnsindounnugndoaves Message
Tumsdadioyaru FIX Protocol
TuTasenuldwen T sunsu Acceptor (Server) 8¢ Initiator (Client) 9§UV Java Platform
R1M35Ude XML Message type=n 18 Acceptor A99¥0UADAY Initiator lava18518 UnauABINY
2 Y Y
o [ o o I
WiouNa@INII0ee XML Message 11041 Initiator l@Maunusioyanauaziaiua laounuy  1-way
' . Y} A Vo Yy v & = Ja 1 Yo
@71 Initiator ADIFINTOIFOUABNY  Acceptor AN oUNINTINTUAS XML Message 11/ 1vinu
] I
Acceptor N1U Message type=n Tagaz Aol response 911 Acceptor SYEITIS IR, 2-way

Tun313eu Application $Ua3 XML Message lapanuuumsiianidegai 3.1

Both sides connect by opening socket

Login Request

Login Respond

Heartheat

Heartbeat Respond

One-Way Message

Two-Way Message

Two-Way Message Respond

Server |

Client
i (Acceptor)

Logout Request

Logout Respond

Both sides disconnect by closing socket

MNA 3.1 MnuaaIn13iiauee 1Usunsusuae XML Message
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3.3 YuUAUMIAUHUIATINY

3.3.1 Mm3autuIns U Server (Ac

3 3 § . | @
1. ﬁ%}N"Mﬁ'notepad VU LaTAIN Save as type 11U Al file @900 3.2
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3. 9115 Save WuduaSadumasadalng co
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2. 91735 Add External Jars 7119 11m3@eu 195005050 a 9 XML Message U4 Java $9010A 3.5

& Java EE - Eclipse Platform
File Edit Mavigate Search Project Run Window Help
i mil - 0-Q- G i dE a0 iR 0
[ Project Explore &3 T2 Hierarchy | — &
5% v "

5% src il

B RESystem oo Al+ShiFt

slF4j-jdk14-

domdi-1.6.1 Copy

jckover-slFd

jdomz-0.0.2
logdi-1.2.19 ¥ Delete

ming-care-1

Paste

ming-care-1

3_mina-filter-s Refackor

Jaxen-1 11 B copy Qualified Name

& Properties for Simulatelnitiator

Chrl+C

Chrl+y

Delete
m Context Chrl+AlE+Shif

Ale+5hift+T

|
type Filter text Java Build Path
-~ Resource . — =i
Eeanlnfo Path [ Source | = Projects B Libraties L{}@ Order and Export
- Builders J4Rs and class Folders on the build path:
j::: Eﬂipsa:l domdi-L.6.1.jar - CHFIXIRitiatorlib
Java Compi\e:’ =] jaxen-1.1 - CHFIXInikiatorlib
Java Editor =] @ jcl-over-sifj-1.6.3.jar - CAFLRInitiaborib
L% Javadoc Locakion =] @ jdarz-0.0.2-BETA jar - CiFIXInitiatarilib
- Project References [ o0 logdi-1.2.15 jar - CAFIXInitiatorllib
-~ Refactoring Histary JAR Selection
- RunjDebug Settings
- Task Repository Look jre | (53 lib v Q9 Lf B -
Task Tags
Yalidation Y ﬂdum‘!]-l.ﬁ‘l.jar @sleepycat-je_zl.ﬁﬂ‘iar
ﬂ jaxen-1.1.1.jar H slf4j-api-1.6.3 jar
My Recent ﬂ jel-over-slf4i-1.6.3 jar H siF4j-jdk14-1.6.3.jar
Documents ﬂ jdomz-0.0.2-BETA.jar
- | 4] loget-1.2.15. jar
=
£ | ] mina-core-1.1.7.jar
Desktop ﬂ mina-core-1,1,7-sources, jar
ﬂ mina-filter-ssl 7.jar
ﬂ mina-filter-ss-1.1, 7-sources. jar
ﬂ proxool-0.9.1.jar
W D;Dt:uments ﬂ proxaol-calib. jar
Y ﬂ quickfixj-core-1.5.3.jar
| ] quickfixj-examples-1,5.3. jar
-‘f‘g ﬂ quickfixj-msg-Fix50-1.5, 3.jar
® . | )] quickfixj-msg-Fixk11-1,5.3 jar
My Cormputer

‘;‘] File name: | v

= !
My Metwork, Files of type: * jar".zip -

Cancel

MNN 3.5 73 Add External Jars
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4 1 [l
3. @514 Class 1a¥A9%¥991 FIXAcceptor A40N 3.6

= New

= MNew Java Class

21

Select a wizard

Create a Java class

Wizards:
type filter text

Java Class

@ source folder is not a Java project.

: & EJB
4 = Java
@ Annotation
@ Class
@ Enum
& Interface
@4 Java Project
% Java Project from Existing Ant Buildfile
5 Java Working Set
i Package
49 Source Folder
> & Java Run/Debug
» & JUnit
&> = Java EE
I & Java Emitter Templates
1> = JavaScript
> & JPA
: [ Plug-in Development

Source folder: FIXAcceptor
Package: (default)
Enclosing type: Browse...

Il Name: FD(Acceptoﬂ

|| Modifiers: @ public ©) default private protected

i

| [] abstract [[]final [T static

|| Superclass: java.lang.Object

/|
Interfaces:

Add...

=
&

Which method stubs would you like to create?
(| public static void main{String[] args)
[ Constructors from superclass
[¥] Inherited abstract methods

[[] Generate comments

Do you want to add comments? (Configure templates and default value here]

@

< Back Next >

| BT |

MNA 3.6 MIATI Class FIXAcceptor

import
import
import

import
import

import
import
import
import
import
import
import
import

4. 199175 Import Package 113 Code A29814

java.io.BufferedReader;
Jjava.io.FileInputStream;
java.io.InputStreamReader;

org.s1f4j.Logger;
org.s1f4]j.LoggerFactory;

quickfix.
quickfix.
quickfix.
quickfix.
quickfix.
quickfix.
quickfix.
quickfix.

DefaultMessageFactory:;
FileLogFactory;
FileStoreFactory:
LogFactory;
MessageFactory;
SessionID;
SessionSettings;
SocketAcceptor;

PN 3.7 Import Package



1 public class FIXAcceptorTestl {

2 private final static Logger log = LoggerFactory.getlLogger (FIXAcceptor.class):;

3 static BufferedReader command = new BufferedReader (new InputStreamReader (System.in));

4 static String ipputordsr;
5 static String fileName = "";
6 static String inputXmlSchemaDirectory = "input/":
public static void main(String[] args) {
try {

SessionSettings settings = new SessionSettings(new FileInputStream("gonfig/acceptor.cfg™));

10 FileStoreFactory storeFactory = new FileStoreFactory(settings);
11 LogFactory logFactory = new FileLogFactory(settings);
1Z MessageFactory messageFactory = new DefaultMessageFactory ()

ion = new AcceprtorAppTestl();

w StringBuffer() :
se command.\n");
I¥ml.\n"):

Wl ") ;

nd ("
list.append ("0.
tor.start():

79 3.8 Code Acceptor

508U Code d1¥150 T)5un5USVAS XML Message MUAIDE1IAIUAI

F

@ { o <
V53NN 2 AYAIMISINY log
9

D.

v

UFINAN 3 H9A1N5 SUA ved 11lsunsw

% I o ' 0
UssNaN 4 -6 Humsmuuam String
ussNan 7 Uszma Function Main
U5INAN 8 Uszmasums try catch

o { [ QSJ, 1
U55NaN 9— 15 Humsaem FIX Engine

v A I o . .
V33NAN 17 - 20 Wumsm String list

vssian 21 1% FIX Engine 13491910

ketAcceptor (acceptorApplication, storeFactery, sectings,

logFactory, messageFactory) s

22



23

23 System.out.println (commandlist.-toString());

24 int numl = -1;
25 while (numl !'= 0) {
26 inputorder = command.readLine (),

27 try {

2 8 numl =Integer.parseInt (inputorder):

29 } catch (NumberFormatException ng) {

30 System.out.println ("Please enter numeric only.\n"):;

2! numl = -1;

32 }

33 if (numl == 0} {

34 System.out.println("Shutdown.");
5 lelse|

if(numl = 1){

i AcceptorTestl (acceptorRApplication);
38 }

39 }

40 System.out.println (commandlist.toString()):

41 }

42 acceptor.stop();

43 } catch (Exception e) {

44 log.error (e.getMessage (), e);

45 }

MNN 3.9 Code Acceptor

UsIANAN 23-45 imsuaaly commandlist Tagd 11/5un5ua1W150 Respond 1 Client 18 nazdhld

v
o o

Y <] 9y 1 . 1 I IS a o
A8 1 1a3NA Enter N9V Function AcceptorTestl minld 0 nezumstanisiiiauveslysunsy

9 [ 1 d‘ dl ] LY Y L Y 1 q’/’ 1 d' A
o ldasedoun lilgauaalsunsuezszyldldmdnaunniu wazminldmudunenmilenn

A oy ¥ < A e A
0y 1 mumuyjuﬁm“h"lﬂﬂmﬂmﬂ%zLLﬁﬂdLmH commandlist 9NATIVI U
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3.3.2 m3autulnsamsela Client (Initia

9 J d? 3 A .. @
1. a$elvlg notepad YUN LLATAIFDI Init 1 Save as type A All file ANNTIN 3.10

| Search Documents __ P]

Arrange by: Folder -

B » Libraries » Documents P

* Favarites
| | Desktop

l4 Downloads
s Recent Places

Documents library
Includes: 2 locations

A

- Libraries

31/5/2556 20:22
24/9/2555 1.08
17/7/2554 1145
10/10/2554 6:31
13/3/2556 2:02




2
o o J . 1
2. 1M 3Aan1vee1Wd Configuration A1 Code MUA

1 |[pEFAULT]
ConnectionType=initiator
ReconnectInterval=2
FileStorePath=store
FileLogPath=log
StartTime=00:00:00
EndTime=00:00:00

§ UseDataDictionary=N

% HttpAcceptPort=9911
10, ScocketConnectHost=127.0.0.1
11 SocketConnectPort=5001
12 LogoutTimeout=5
13 ResetOnLogon=Y
14 "HeartBtInt=30

15
.

o= o

1 &h

[SESSION]
BeginString=FIXT.1.1
18 DefaultZpplVerID=FIX.5.0
18 SenderCompID=CLIENT1
20 SendersubIiD=001
21 TargetCompID=ACCEPTOR1
22 FileStorePath=store
258 SocketConnectHost=127_0_0_1
24 SocketConnectPort=5001
5 TransportDataDictionary=spec\FIXT11.xml
26 username=abc
27 password=1234

= =
1 o

WA 3.11 Code Config Initator

q % o oz & v s .
3. 1m13 Save WuswaTodumsase g Configuration

25
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2.m3euTlsunsusuas XML Message #la Se eptor)

1. WaTsunsu Eclipse taza3na Project M1




2. 911135 Add External Jars 7119115081 11510505089 XML Message UH Java 69010# 3.13

& Java EE - Eclipse Platform

File Edit Mavigate Search Project Run Window Help

i 0@ G- @B @R e
L Project Explore 22 Tg Higrarchy  — O
g
=SR-3k
BN izt Initiat o
B sre Mew D
Bl RESystem o Alt+Shift- v
sl d-jdk 14 &
domdj-1.6.1 = Copy Chrl+C
Jaxen-1.1.1 B2 Copy Qualified Mame
ielover-sF e packe Chrl4y
jdomz-0.0. % Delt R
Wi logdi1.2.1 FIEtE FIEtE
mina-core-1| = Remave fram Context CErl+AlE+ShifE+Dovn

#Alk+Shift+T

bvpe Filker text Java Build Path r : h

Resource — e e
Beanlnfo Path [ Source | = Projects | B Libraries e'-i} Order and Export|
Buildzrs J&Rs and class folders on the build path: |
iy ;::: (B:E'lddepgat;hle 5 domd-1.6.1.jar - C:\FIdInitiatortib ( Add 1ARs. . | I
B Java Campiler [ oo jaxen-1,1.1.jar - CAOFIXInitiatorylib 3 |
e citor cl-aver-sF4i-1 6.3 ar - C\FIXInikiatartib Add External JARs... |
- Javadoc Location jdomZ2-0.0.2-BETA. jar - C:AFIXInitiatorylib Add Marisble. .. J
- Project References o logdi-1.2.15.jar - C:AFIXInikiatortlib =
- Refactoring History JAR Selection
- RunyDebug Settings
[ Task Repository Look ir: | 3 b vl o E-
Task Tags
walidation Y ﬂ dom4j-1.6.1.jar M sleepyrat-jig_Z.1.30.jar
9 <] jaxen-1.1.1 jar |:2]] sF4j-api-1 6.3 ar
MyFRecent |2 jc-over-sF4i-1.6.3.jar | 2/] sF4i-jdki4-1.6.3 jar
Documents || ] jdom2-0.0,2-BETA. jar
o |2]log4j-1.2.15.jar
L% ﬂmina—core—l.l.?.jar

ﬂ mina-core-1.1,7-s00rces . jar
ﬂ mina-filker-ssl-1.1.7 jar

ﬂ mina-filker-ssl-1,1,7-sources, jar |
ﬂproxool—ﬂ.g.l.jar |
ﬂ prozool-cglib. jar
ﬂ quickfixj-core-1,5.3.jar |
ﬂ quickfixj-examples-1.5.3.jar

2] quickfixj-msg-fixs0-1.5.3.jar
|2/] quickfixj-msg-fic11-1,5,3 Jar

=
@
i
=
=]
=l

\&

by D'ocuments

&

iy Conputer
@ o | ~
2
Iy Netwark, Files of bype: " jar zip v [ Cancel ]

AWN 3.13 A5 Add External Jars
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3. @314 Class HAZ#3%071 FIXInitiator 901NN

Select a wizard

Create a Java class

O |

Wizards:

‘type filter text

[ powe. |

1 & BB

4 = Java
@ Annotation
@ Class|
@ Enum
& Interface
2% Java Project

15 Java Worki
H¥ Package
&Y Source Folder

nit

& Java Project fro

| orowe

I

() private () protected
static

Ant Buildfile

I & Java Run/Debug

[ prowse. |
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4. Wi Import Package #13 Code {19819

l=import java
2 import java
3 import jave
4

5 import or
& import o
)

8 import
S impor

29
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public class FIXInitiator {
2 private final static Logger log = LoggerFactory.getlogger (FIXInitiator.class);

/X%

*/
static
static
static
static
11 public

* @param ards

BufferedReader command = new BufferedReader (new InputStreamReader (System.in));
String inopLorder;

String fileName = "";

String input¥ml3chemaDirectory = "input/";

static void main(Stringl] agxrgs) {

try {

SessionSettings settings = new SessionSettings(new FileInputStream("gonfig/initiator.gfg")):
FileStoreFactory storeFactory = new FileStoreFactory(settings);

LogFactory logFactory = new FileLogFactory(settings);

MessageFactory messageFactory = new DefaultMessageFactory():

InitiatorApplication initiatorApplication = new InitiatorApplication(settings);
Initiator initiator = new SocketInitiator(initiatorZpplication, storeFactory, settings, logFactory, messageFactory);

NN 3.16 Code Initiator

588U Code 11150 T1l5Un515 Ve XML Message § 50 14§ FiXmnitiator mudieg19d11a14
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1 (% '
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3INaN 12 Usemaisums try catch
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StringBuffer comma = new StringBuffer():;

commandList. appe se select your business type.\n"):
commandList.appe set\n");
commandList.app ition\n");

commandList.apy n");
commandList.ap n");
ementi\n") ;
mi\n") ;

commandList. &
commandList.

initiator.s
Thread. sle

System.o string()):;

commandList
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4 int numl = -1;

35 while (numl !'= 0)/{

3 inputorder = command.readLine();
37 try {

38 numl =Integer.parselnt (inputorder):

39 } catch (NumberFormatException ng) {

4( System.out.println("Please enter numeric only.\n"):
41 numl = -1;

}

5 if(numl == 0){

=
I

L= =

4 System.out.println ("shutdown."):
45 telsef
46 if{muml — 1) {
47 Asset(initiatorRpplication);
48 }
49 else if (numl == 2){
50 Position(initiatorApplication);
5k }
52 else if (numl == 3){
53 RDS (initiatorApplication) ;
54 }
53 else if (numl == 4){
56 Risk(initiatorApplication);
57 }
58 else if (numl == 5){
59 Settlement (initiatorApplication) ;
60 }
61 System.out.println (commandList.toString());
g }
o3 k
64 initiator.stop();
65 } catch (Exception e) {
66 log.error (e.getMessage(}, e):
) }
68 }

NN 3.18 Code Initiator

1 EY v
V5TNAN 34 — 68 WAIINUAAUNY commandList 91N Code noUnIHIsunsUIzRIMIHYATORITS
#a911d 0 1dIna Enter 92310151 11)5unsuudnaainadn Shutdown dvinld 1, 2, 3, 4, 5 dna

S o ! . .. . 9o _ Y
Enter ﬂmﬁﬁq Function Asset, Position, RDS, Risk, Settlement 2148191
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Listl
3 Listl
Listl .
Listl
Listl.
Listl.
B Listl.
G Listl.
80 Listl.
51 Listl.
: Listl.
3 Listl.
Tiaie Sitlies

1
= (%]

s R W |

Listd.
5Lt L
Listl
TSl
3G TS -
G0 Listl.
91 Listl
92 Listl.
93 Listl.
94 Listl
5 T Sl e

oo oo oo oo
Moo =1 oy N

@ t:' I~
PFINAN 69 1umsilsenia

o < A
ussnan 70 Wumsdsemensu

v A I o
Y35NAN 71 — 95 1Wumsmmua

1 StringBuffer Listl =
.append ("Business Type
.append ("

(

1
append ("2.
.append ("3
append (4.
append ("5.
append ("6.
append ("7.
append ("8.
append ("9.
append ("10.
append{"11.
append("12.
append ("13.
append ("14 .
-append ("15.
append("16.
append ("17.
append ("18.
-append ("19.
append ("20.
append ("21.
.append("22.

public static void Asset(InitiatorApplication initiatorApplication)

new StringBuffer();

: Asset\n");

guery Asset Holdings\n");

Query Asset Ledger\n");

Query Asset Value Ledger\n");

Query Asset Valuation\n");

Perform Cash Depositi\n");

Perform Cash Deposit\n");

guery Cash Deposit\n");

Perform Cash Transfer\n");

Query Cash Transfer\n"):;

Perform Cash Withdrawal\n");

guery Cash Withdrawal\n");

Query Collateral Instrument\n"):;
Perform Collateral Depositi\n™);
Query Collateral Depositi\n");
Perform Collateral Transfer\n"):
guery Collateral Transfer\n"):;
Perform Collateral Withdrawal\n");
Query Collateral Withdrawal\n");
Perform Collateral Exchange\n"):
guery Collateral Exchange\n");
guery Collateral Exchange Details\n"};
Query Substitute Price of Collaterali\n");

append ("0. Back\n");

NN 3.19 Code Initiator
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96 System.out.println(Listl.tostring());

97 int numl = -1;

98 while (numl !'=0}{

59 inputorder = command.readLine();
100 try {

101 numl =Integer.parselnt (inputorder):

} catch (NumberFormatException ne) |
System.out.println("Please enter numeric only.\n"):
numl = -1;

[}

)

if (numl ' != 0} {

107 fileName = "";

108 if{numl — 1) {

C fileName = input¥mlSchemaDirectory+"AMSQABAL.xml":
63 L } else if(numl == 2){

111 fileName = input¥mlSchemaDirectory+"AMSQALED.xml";

}
fmg [
I oy U0 o=

} else if (numl == 3){
fileName = input¥mlSchemaDirectory+"AMSQALED.xml";
Y else 1f {mmml = 4} {
fileName = inputXmlSchemaDirectory+"AMSQVLED.zml":
179 } else if (numl == 5){
i fileName = input¥mlSchemaDirectory+"AMSQVBAL.zml":
118 } else if (numl == &) {
119 fileName = input¥XmlSchemaDirectory+"AMSWDPCH.xml":
120 } else 1if (numl == 7){
121 fileName = inputXmlSchemaDirectory+"AMSQDPCH.xml":
122 } else if (numl == 8){
123 fileName = input¥mlSchemaDirectory+"AMSWTRCH.xml";
124 } else if (numl == 9){
125 fileName = input¥mlSchemaDirectory+"AMSQTRCH.zmL";
126 } else if (numl == 10){
ikt fileName = input¥XmlSchemaDirectory+"AMSWWDCH.zml":
128 } else if (numl == 11){
129 fileName = inputXmlSchemaDirectory+"AMSQWDCH.zml":
130 } else if (numl == 12) {
131 fileName = input¥mlSchemaDirectory+"AMSQINST.xml":
-2 } else if (numl == 13){
1 fileName = inputXmlSchemaDirectory+"AMSWDPNC.xml";
134 } else if (numl == 14){

MMNAN 3.20 Code Initiator
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} else if (numl == 14){

fileName = input¥mlSchemaDirectory+"AMSQDPNC.xml";
136 } else if (numl =— 15} {
137 fileName = input¥mlSchemaDirectory+"AMSWTRNC.xml";
138 } else if (numl =— 16} {
139 fileName = input¥mlSchemaDirectory+"BMSQTRNC.xml";
140 1 elsc SRR S
141 fileName = inputX¥mlSchemaDirectory+"AMSWWDNC.xml":
142 } else 1f {numl — 18) {
143 fileName = inputXmlSchemaDirectory+"AMSQWDNC.xml":
} else 1f (numl == 19) {

fileName = inputX¥mlSchemaDirectory+"AMSWEXNC.xzml":
146 } [EliseiEmam 1 — S0
14 fileName = inputX¥mlSchemaDirectory+"AMSQEXNC.xml":
148 } else if (numl == 21) {

fileName = inputX¥mlSchemaDirectory+"AMSQEXND.xml":
b else i (muml — 221

fileName = input¥mlSchemaDirectory+"AMSQSPRC.xml";

[y BT =Y

=
=

152 }
5 if (!fileName.equals("™)) {
154 initiatorZpplication.sendMessage (fileName) ;
155 }
156 System.out.println(Listl.teString()) ;
15 }
158 }
155 } catch(Exception e} {
160 leg.error (eigetMessage (), )7
191 }
162 }
731 3.21 Code Initiator
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6.61319 Class ¥0 Initiator Application AWNNA

Select a wizard

O |

L rowse.
(defaulty [ Browse.. |

| orowe

I

Create a Java class

Wizards:
‘type filter text

= BB
4 = Java
@ Annotation
@ Class
@ Enum
& Interface 1
2% Java Project £ e
% Java Project fron Ant Buildfile | Q‘
15 Java Worki i
H¥ Package
&9 Source Folder
I» & Java Run/Debug
nit

() private () protected




7.1%%1m13 Import Package 14 Code 29814

4 I o T 0 Y~ R 'S B o

[an]

import
import
import

import
import
import
import
import
import
import
import
import
import
import
import
import
import

java.ig.BufferedReader;
java.ig.FileReader;
Java.in.IOException;

guickfix.hpplication;
auickfix.DoNotSend;
auickfix.FieldNotFound;
auickfix.IncorrectDataFormat;
auickfix.IncorrectTagValue;
auickfix.Message;
auickfix.RejectLogon;
auickfix.Session;
auickfix.SessionID;
auickfix.SessionSettings;
guickfix.UnsupportedMessageType;
auickfix.field.Password;
Muickfix.field.Username:
auickfix.fixtll.Logons

PN 3.23 Import Package
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1 public class InitiatorZpplication implements Application {
2 private SessionID sessionId = null;
3 private SessionSettings settings = null;
4 private String username = "";
5 private String password = "";
7 public InitiatorApplication(SessionSettings settings) {
8 this.settings = settings;
9 }
11 private void send(Message message) {
12 L try {
13 é Session.sendToTarget (message, sessionId);
14 % } catch (Exception e) {
13 g e.printStackTrace (),
16 L)
17 }
19 public void sendMessage (String fileName) throws IOException {
20 StringBuffer sh = new StringBuffer():
21 BufferedReader in = new BufferedReader (new FileReader (fileName));
2 String s;
23 while {((5 = in.readLine(})) '= null) {
24 sh.append(s);
25 }
26 in.close(};
27
28 String zxmlStr = sh.toString() .replaceAll (™\\s",""};
29
30 if {(EmlStr != null) {
31 guickfix.fix50.Message msg = new guickfix.fix50.Message ();
32 msg.getHeader () .setField (new guickfix.field.MsgType("n")):
33 msg.-setInt (212, xmlStr.length());
34 msg.setString (213, xmlsStr);
&
26 send (msd) ;
27 }
38 }

MW 3.24 Code Initiator Application
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private String convertMsgToString(Message message) {
return message == null ? "null™ : message.toString().replace('\001', "|'):

@0verride
public void fromAdmin(Message message, Sess5ionID sessionId) throws FieldNotFound,
IncorrectDataFormat, IncorrectTagValue, RejectLogon |
// TODO Ruto-generated method stub
System.out.println("InitiatorApplication [fromAdmin] : ™ + sessionId + " —-—> "
+ convertMsgToString (message)) ;

@override
public wvoid fromhpp (Message message, SessionlID sessionId) throws FieldNotFound,
IncorrectDataFormat, IncorrectTagValue, UnsupportedMessageType {
// TODO Ruto-generated method stub
System.out.println("InitiatorApplication [fromApp] : " + sessionId + " —--—> "
+ convertMsgToString (message));

@override

public wvoid onCreate (SessionID sessionId) {
// TODO Buto-generated method stub
System.out.println("Initiatorhpplication [onCreate] : " + sessionId);

@override

public void onLogon(SessionID sessionId) |
// TODO Ruto-generated method stub
System.out.println("Initiatorhpplication [onLogon] : " + sessionId);
this.sessionId = sessionId;

MW 3.25 Code Initiator Application
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@override

8 public woid onLogout (SessionID sessionId) {

// TODO Auto—generated method stub
System.out.println("InitiatorApplication [onLogout] : ™ + sessionId);

82 }

()

@override

public woid toRAdmin (Message message, SessionID sessionId) {
// TODO Ruto-generated method stub
System.out.println("InitiatorApplication [toAdmin] : " + sessionId + " —--—> "

88 + convertMsgToString (message)):

: if (message instanceof Logon) {

0 System.out.println("logon™) ;

91 try {

92 this.yserngme = this.settings.get (sessionId).getString("ysername")

93 this.password = this.settings.get (sessionld).getString("password"):;

4 } catch (Exception e) {

95 e.printStackTrace () ;

}

message.setField(new [Usexrname (username) )

b

98 message.setField(new Password (password));
99 }
2l }
102
103 @override
104 public woid toRpp(Message message, SessionID sessionId) throws DoNotSend {
105 // TODO Ruto-generated method stub
106 System.out.-println("InitiatorApplication [toApp] : " + sessionId + " —> "
107 + convertMsgToString (message)):
108
109 }
i10
L ISIS }

NN 3.26 Code Initiator Application
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o 4 R 4 s { 7

2.1 5a519 198 acceptor.bat 1ag initiator.bat 18 131% run 19d Java 151 Export eenun Tagasie I
1 ) @ J 1 . .

Notepad L!Zsil’lﬁl’d java-jar Simulate Acceptor.jar mm‘u"lwa acceptor.bat wazla Java—jar Simulate
.. . [ o s .. = s .. . A A . £

Initiator.jar #5018 Initiator.bat 1AgT Simulate Initiator 118 Simulate Acceptor ADYD project U
4 oA 1 < ) { o . 4

mnlse Tlsmnanuandiaesn lifdeaimsnlasuauaie 18299713 Save as File %0

9
. o1 g L@
acceptor.bat LA initiator.bat ANA1 Save as type 11114 All Files @900 4.2 1182 4.3

Untitied - Mot
Eie B Fgrem Yiew Bel
java -jar simulateacceptor.jar|

cn 4 DTN

i s ==
e Bt o e o
java -jar SinulateInitiater.jar |

S i L ateiel eler ae . ‘ -

(ot b+ Loca shuy + semamicosctor

~ 9 J N [} v ..
NINN 4.3 ﬂTﬁﬁ‘iNVlWa Initiator.bat 1131 run Initiator
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4.2 NAABUNSEY Msg Type n

o . Y v A 2 ] ' by A A o o
1. 8175 run File Acceptor.bat 3¢ 1aA9nNi 4.4 Feaziun 1Usunsuils Acceptor toisusiauagi
M3ita Session mui lasvua’l3lu Configuration File 11 Function on Create Felufodalaeu1d
o ng <] o a 4 1 . )
6 Session @Q]J'Jﬂﬂu ﬁ]'lﬂuuiﬂillﬂﬁllﬂ%ﬁVﬂﬂWiLﬂﬂ Socket LLﬁﬁiﬂﬂWiL%@N@]@ﬁﬂﬂ Client LL%’W]'IﬂWiLLﬁ@Q

Menu 99NN

C:\Users\CHT64\Desktop\Coop Study\SimulateAcceptor>java -jar SimulateAcceptor.ja

A C\Windows\system32\cmd.exe

-
1 9.f. 2556 0:10:47 quickfix.SessionSchedule <init>

INFO: [FIXT.1.1:EXECUTOR1->CLIENT1/002] daily, 00:00:00-UTC - 00:00:00-UTC
AcceptorApplication [onCreate] FIXT.1.1:EXECUTOR1->CLIENT1 /002

1 4.A. 2556 0:10:47 quickfix.SessionSchedule <init>

INFO: [FIXT.1.1:EXECUTORT1->CLIENT1/001] daily, 00:00:00-UTC - 00:00:00-UTC
AcceptorApplication [onCreate] FIXT.1.1:EXECUTOR1->CLIENT1/001

14.A. 2556 0:10:47 quickfix.SessionSchedule <init>

INFO: [FIXT.1.1:EXECUTOR1->CLIENT2/002] daily, 00:00:00-UTC - 00:00:00-UTC
AcceptorApplication [onCreate] FIXT.1.1:EXECUTOR1->CLIENTZ2/002

1 4.f. 2556 0:10:47 quickfix.SessionSchedule <init>

INFO: [FIXT.1.1:EXECUTOR1->CLIENT2/001] daily, 00:00:00-UTC - 00:00:00-UTC
AcceptorApplication [onCreate] FIXT.1.1:EXECUTOR1->CLIENTZ/001

14.A. 2556 0:10:47 quickfix.SessionSchedule <init>

INFO: [FIXT.1.1:EXECUTOR1->CLIENT3/002] daily, 00:00:00-UTC - 00:00:00-UTC
AcceptorApplication [onCreate] FIXT.1.1:EXECUTORT->CLIENT3/002

14.A. 2556 0:10:47 quickfix.SessionSchedule <init>

INFO: [FIXT.1.1:EXECUTOR1->CLIENT3/001] daily, 00:00:088-UTC - 00:00:00-UTC
AcceptorApplication [onCreate] FIXT.1.1:EXECUTOR1->CLIENT3/001

14.A. 2556 0:10:47 quickfix.mina.SessionConnector startSessionTimer

INFO: SessionTimer started

1{.A. 2556 0:10:47 quickfix.mina.NetworkingOptions logOption

INFO: Socket option: SocketReuseAddress=true

2556 0:10:47 quickfix.mina.NetworkingOptions logOption
SocketTcpNoDelay=true

14.A.
INFO: Socket option:

14./. 2556 0:10:47

INFO: Socket option:

14.A. 2556 0:10:47

INFO: Socket option:

14.A. 2556 0:10:47
Connections
INFO: Listening for

:EXECUTOR1T->CLIENT1/802, FIXT.1.1:EXECUTOR1->CLIENT2/802, FIXT.1.1:EXECUTOR1->CL|
IENT1/001, FIXT.1.1:
T.1.1:EXECUTOR1->CLIENT3/001]
Please choose command.

1. Send FIXml.
0. Shutdoun.

gquickfix.mina.NetworkingOptions logOption
SocketSynchronouslirites=false
quickfix.mina.NetworkingOptions logOption
SocketSynchronousliriteTimeout=30000
quickfix.mina.acceptor.AbstractSocketAcceptor startAccepting

cohhections at 0.0.0.0/0.0.0.0:5001 for session(s) [FIXT.1.1

EXECUTOR1->CLIENT2/001, FIXT.1.1:EXECUTOR1->CLIENT3/002, FIX

MNN 4.4 M395191U909 1151054 Acceptor
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C:AWINDOWS\system32\cmd.exe

ingConnections

T.1.1:EXECUTORL—>CLIENT3. 801 ]
PFlease choose command.

- Send FIEml.

- Shutdown.

Please enter numeric only.

Please choose command.
- Send FIEml.
B. Shutdown.

22

Please choose command.
- Send FIEml.
- Shutdown.

Oct 1, 2813 1:43:30 PM quickfix.mina_.HetworkingOptions logOption
INFO: Socket option: SocketSynchronousUritel imeout=30080
Oct 1, 2813 1:43:30 PM gquickfix.mina_.acceptor_fAbstractSocketAcceptor

startAccept

INFO: Listening for connections at B.8.8_8-0.8.0_0:5001 for sessionfs) [FIXT_1.1
tEXRECUTOR1—->CLIENT1-882, FIRT.1.1:EXECUTOR1->CLIENT2-882, FIXT.1_.1:ERECUTOR1—>CLges
IENT1-881, FIXT.1.1: EXECUTOR1— >CLIENT2-881, FIXT.1.1: EXECUTOR1— >CLIENT3-882, FIX

M 4.5 MyinuuesTisunsy Acceptor e lafmdeuonrioninimy

3. ield@y 1 udna  enter TWlsunsuIziimInde lid XML ideamsas e wa"lWaumnﬂ

Enter A4N1NN 4.6

< C:AWINDOWS\system32\cmd.exe

T.1.1:EXECUTOR1->CLIENT3/00811
Please choose command.

- Send FIXml.

- Shutdown.

nsD

Please enter numeric only.

Please choose command.
1. Send FIXml.
@. Shutdown.

2

Please choose command.
- Send FIXml.
0. Shutdown.

il
[Send FIEm11

Please enter your HML file.
TESTO1 . xml

EXEGUTOR1->CLIENT1802. FIAT.1.1:EXECUTOR1->CLIENT2

IENT1-801, FIXT.1.1:EXECUTOR1->CLIENTZ2 001, FIRT.1.1:

FIXT.1.1:ERE!
GUTOR1->CLIENT

MnA 4.6 M3szi¥e s XML
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Y v v
4. mmiuTdsunsvazamndeoamsas ¥ las Iaelidonseiedalinanua Wioudids  All aa

Ml 4.7 vise Sdesmsdannuszyihninedlildde Sender Comp ID|Sender Sub ID A WH 4.8

- C:AWINDOWS\system32\cmd. exe

Please enter your AML file.

ESTHL .xml
Pleaze choose your tavget.

A : [CLIENT1 881, CLIENT2 681 ]
If you want to send to client please enter SenderComplID and SenderSublID in this
= SenderCompIDiSenderSublD

AcceptorApplication [toAppl = FIAT.1.1:EXECUTOR1->CLIENTi-8891 —»> 8=FIXT.1.1i?=1
57 135=n134=2 |49=EXECUTOR1 i52=20131001-A7:082:13.127 156 =CLIENT1 i57=001 i212=79 i213=
<Ry ><{Hdr><{RgID>1<{ RglD>{MsgCd>TESTOA1 { MagCd»<{TrTp><{ TrIp>{ Hdr><{Bdy>{ -Bdy><{-Rqg>!
18=A91 |
ficceptorApplication [tofAppl = FIXT.1i.1:EXRECUTOR1->CLIENT2.0081 ——> 8=FIXT.1.1:19=1
57135=n134=2 |49=EXECUTOR1 152=20131081-A7:82:13.143 I56=CLIENT2 I57=081 1212=79 1213 =
KRy ><{Hdr><{RgID>1{ RqlD>{MsgCd>TESTOA1 { MagCd>{TrTp><{-TrIp>{ Hdr>{Bdy>{-Bdy><{-Rg>!
H=H7H:
Please choose command.
- Send FIXml.
A_. Shutdown.

MNN 4.7 FI/1T9 All

CAWINDOWS\system32\cmd. exe
H. Shutdown.

[Send FIXml]
Please enter your XML file.

TESTH1 . xm1

Please choose vour target.

nll

Current Online User = [CLIENT1iB@1. CLIENTZ2i8®11

If you want to send to client please enter SenderComplD and SenderSublD in this
: SenderCompIDiSenderSublD

CLIENT1 i#1

AcceptorApplication [toAppl : FIXT.1.1:EXECUTOR1—>CLIENT1-8@1 ——2> 8=FIXT.1.1i9=1
L7135=n134=2149=EXECUTOR1 i52=20131801-87:89 :44 @77 |56=CLIENT1 i57=0081 1212=791213=
<Rog><Hdr><{RglD>1<{/RgID><{M=gCA>TESTA1 {/MsgCd><{TrTp>{ TrTp>{/Hdr><{Bdy><{ Bdy>{ Rg>!i
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