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Customer (i.e. Investment Mgr} Su ppller (i.e.Broker/Dealer)

FIX System

Wide Area Network Link

TCPIIP

(TCP Socket opened by
customer, persists during
life of FIX session)
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511 2.2 s2UUMTFOUABYDI FIX

2.2 gﬂammlm FIX Message (FIX Message Format)
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Header: 8 (version), 9 (body length), 35 (MsgType), 34
(MsgSeqNum), 43 (PossDupFlag), 49
(SenderComplD), 115 (OnBehalfOfComplD), 56
(TargetComplD), 52 (time stamp)

Body: 1 (Account), 11 (ClOrdID), 21 (Handlnst), 55
(Symbol), 48 (SecuritylD), 22 (IDSource), 54 (Side),
38 (OrderQty), 49 (OrdType), 44 (Price), 59
(TimelnForce)

Trailer: 10 (Checksum)
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Session Layer

« Establishing and terminating the connection
» Message Delivery data integrity, sequencing, addressing

Application Layer

+ Business level messages

FIX Protocol

gﬂﬁ 2.4 11T 1NUD4 Session Layer 4tag Application Layer 14 FIX Protocol

2.4 Uszinnves FIX Message (FIX Message Types)

] < [ {
11900 N UaBILUL A Session Message L0e Application Message mgﬂﬁ 2.6

Session Messages

Heartbeat

Legen

Test Request
Resend Request
Reject
Sequence Feset

Legout

KWL non_FIX

Application Me ssages

Advertisement
Indicaticns of Interest
MNews

New Crder - Single
Execution Report
Order Cancel/Feplace
Order Cancel Request
Order Cancel Reject
Order Status Request
Allocation

Allocation ACK

Trade Capture Report

317 2.5 U521AMV09 FIX Message

New Order - List
List Status

List Execute

List Cancel Request
List Status Request
Cluote

Cuote Request
Quote Cancel
Emall

Settlement Instr.

Y o v v o {o o 4 1 o 1
Session Message 1%ﬁ1ﬂiﬂﬂﬂﬂ1ﬂ“]ﬁﬁ‘]ﬁum@QigﬂﬂﬁﬂTﬂQL%@M@@ﬂui%“ﬁ'ﬂﬂ Server

U Client 13U Logon, Logout, Heartbeat
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f9aM3 ‘ﬁﬁj n55102 15 14U New Single Order, Execution Report
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This is the Login MsgType=A TargetComplD=CEOEH X001
L
Aiiiﬂmmgmm SenderComplD=M001 MsgSegNum=1

Login MsgType=A TargetComplD=M001
SenderComplD=CBCOEF X001 MsgSegqhum=1

Heartbeat Msglype=0 TargetComplD=CEOEFRX001

SenderComplD=NM00T MsegSeqhlum=2
Heartbeat Msglype=0 TargetComplD=M 001
SenderComplD=CBOEF/ <1101 MsgSeqhum=2

It is considered bad
form to close the
connection prior to
receiving the logout
confirmation

Logout MsgType=5 TargetComplD=CBEORX001
SenderComplD=MG0T MsgSeqghum=1
Logout MsgType=5 TargetComplD=M0O01

SenderComplD=CBOEF X001 MsgSegNum=N

v 9
gﬂﬁ 2.6 LAURILAAIG1AVTUADUNITT V-4 FIX Message 11 Session Layer

New Order Single

35=D*

Execution (Ack)
35=8"ExecType=0(New)*39=0

Execution(Partial Fill)
35=8"ExecType=139=1
QOrder Cancel

35=F
Execution (Pending Cancel)
35=8"ExecType=6"39=6

Execution (Filled) (Full Remaining Qty)
35=8"ExecType=2"39=2

Execution (Cancel Rejected) (optional)
35=8"ExecType=8"39=2

310 2.7 upur A aId1AUTUAOUMITU-d FIX Message 11 Application Layer
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2.5 Message Type (1910 35)

* 0= Heartbeat * A=Logon

* 1 =Test Request « B =News

» 2 = Resend Request  C=Email

+ 3 =Reject * D = Order - Single
« 4 = Sequence Reset * E = Order - List

» 5= Logout * F = Order Cancel
+ 6 = Indication of Interest Request

« 7 = Advertisement * G =0Order

Cancel/Replace Request

* H = Order Status
Request

« J = Allocation

+ K = List Cancel Request
« L = List Execute

« M = List Status Request
and more

+ 8 = Execution Report
* 9 = Order Cancel Reject

gﬂﬁ 2.8 110819 Message Type (L!,ﬁﬂ 35)

2.6 FIXML (Financial Information Exchange Markup Language)
A d ~ A o g
Syntax Miu Standard Vo4 FIX Message N3 AMBIGEE <Tag>=<Value><Delimiter>
Ay Y a v ¥ A v & ' Y Y
G]"I?JVl]lﬂ@‘ﬁ‘]J"llelﬂuﬁ'JﬂlﬂVI 2.5 ANUU Tunisds FIX Message (319¢ADIIANNHNIYUDI
<3 1 % 1 3 1 3’/ o
NUIYQAVUNDAN 9 “?\‘Iﬁlﬂﬂﬂfﬂ 1300 4NnH %Qllllﬁgﬂ’JﬂWTﬂ FIX Message uuﬁmiﬁzummu
3 A a v & axd v KA v v <
LL%ﬂﬁﬁﬂiWﬂﬁ%L@ﬂﬂﬁQqﬂﬂﬂﬂ € INUU ’J‘ﬁ‘V]GIf’JfJLLﬂ‘]jﬂJWTUﬂﬂE]ﬂ”liﬁ\iﬁlli’)ﬂsl‘mﬂuuﬂﬂ XML iUy
lalnv FIx Message Ae
3 = o 3 A v 9q ¥
XML @umeisienansomMyuuaunnvsonNuviuIee uazdil XML Parser vl
[ 1 < ~ 9 a 9 [ 1 1
auunueluniseium uazgﬂummmmgmﬂmaﬂgﬂaaumﬂy‘aﬂuszw’m Platform 0y
v ' = ) ) Y o S <
189 MIA FIX Message Muundoya XML 111 azdoamvua MsgType (iin 35) i1 n
< (]
Hazl Required Fields Ao XmlDataLen (uNn 212) uag XmlData (40D 213) Tag XmlData WYN
° P P < A o ) £ g a ¢
ﬂ"lﬁi!ﬂ“]]@i;ljﬁﬁﬂ]lﬂiulmﬂ 213 e XmlDatalLen f® VTUIUANINIVDIVD YA FINvaoInan
dy ) v o Jo v [ v 3’, SNY aY Y 1 o = Aa v ¥ A
UITADNTUNUTNU Lmmsmgmazuuuuuﬂm@ﬂmem)meQﬂullﬂcmeﬁ‘lnsJ"lﬂummaw 2.7

agy 2.8
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8=FIXT.1.119=144735=n"34=11749=CLIENT 24562=20130205-
06:45:37.000"56=EXECUTORA"212=55"213=<FIXML><symbol>BBL</symbol><price>44 60</price></FIXML>
7553=test2"554=444"10=245"

Header Body

8=FIXT.1.14

9=144"

35=nA

34=111

49=CLIENT2"

52=20130205-06:45:37.000"

212=55"

213=<FIXML><symbol>BBL</symbol=<price=44 60</price></FIXML>
56=EXECUTORA

Trailer

10=245 Checksum

gﬂﬁ 2.9 (19814 Message Type n (XML non FIX)

8=FIX.4.2"9=251"35=D"49=AFUNDMGR" 56=ABROKER”34=2% 52=20030615-
01:14:49711=12345721=1" 55=IBMA54=1"

60=2003061501:14:49/38=5000"40=2"44=110.75"10=127

Header fields: Body fields:
8=BeginString (indicates FIX 4.2) 11=ClOrderID (client order id)
S=BodyLength 21=HandleInst (automated exec)
35=MsgType (new order) 55=Symbol (IBM)
49=SenderCompID (AFUNDMGR) 54=Side (buy)
56=TargetCompID (ABROKER) 56=TransactTime
34=MsgSeqNum (2) 38=0rderQty (5000)
52=SendTime 40=0rdType (Limit)

44=Price (110.75)
Trailer Fields: 52=SendTime
10=Checksum

51/ 2.10 Buy 5000 IBM @ 110.75 Tat521) MsgType 1i]1 New Order (35=D)

u
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<FIXML> <ApplicationMessage> <OrderQtyData>

<FIXMLMessage> <QOrder> <OrderQty>5000
<Header> <ClOrdID>12345 </OrderQty>
<SendingTime>20030615- </ClOrdID> </OrderQtyData>
01:14:49</SendingTime> ~ <HandlInst Value="1"/>  <OrdType Value="2"/>
<Sender> <Instrument> <Price>110..75</Price>
<CompID=AFUNDMGR <Symbol>1BM </Order>
</CompID> </Symbol> </ApplicationMessage >
</Sender> </Instrument> </FIXMLMessage>
<Target> <Side Value="1"/> </FIXML>
{CompID}ABRDKER <TransactTime>
</CompID> 2003061501:14:49
</Target> </TransactTime>
</Header>

51/ 2.1 Buy 5000 IBM @ 110.75 Ta8521) MsgType 111 XML non FIX (35=n)

Y A
2.7 voav9d FIXML
9 1 1 1 9 Lﬂ' =) o v
FIXML a1313501% XML Parser 219 9 Tueiuala ilesniniidomuuauazqudauiia
1 1 < =~
A4 9 IMHBUMEY XML UAS 1)1 FIX Message 111 Traditional 92@04% 19 FIX engine 113
g
AT LLALDIUTDYA
Syntax Y04 FIXML 3anyag Human Readable AD@IN1500TULAZANINAIINHYNIY
Y 1 A = @ A 0n0
U Message 1@enn WenfSeueuny FIX Message MUV Traditional
DIULUATANNINANYNNNYUDY Message 19418A1 () compared with traditional FIX.
. 4 e 4 o £
FIXML 43 Middleware N150350010308 iosnmilumuinaislunmsuanlaeu

9
I

2.8 U9A08UD3 FIXML
9 ] . ' Ad
FIXML @04l% Bandwidth lumsydseuiamauinndn FIX Message MUy

Traditional

2.9 QuickFIX
QuickFIX iy Open Source Tumsdams FIX Message W3elUeu FIX Application Tag

dnsotuiindoyamsiiauadlu Log File®1wA1  FIX Message 9AN13N31¥0uaAony
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serNan3eq uazidly Cross-Platform ’mmmﬁwm"lﬁ’v‘iy’wzuuﬂf]ﬂ’amﬁ Windows, Mac OS
X, Linux, Solaris tiai¥ Free BSD

GRVERY QuickFIX (.DLL) 7114/ Implement U NET (QuickFIX/n) @111500171f 111aa
"lﬁ}ﬁﬁﬂul%ﬁ http://www.quickfixn.org 482113 U QuickFIX (JAR) ﬁcl‘lgf} Implement U Java

(QucikFIX/J) enungnail Inaa ldndu lad hetp:/www.quickfixj.org

2.10 1n598319U99 QuickFIX

FIX Engine (Initiator/ Client) FIX Engine {(Acceptor/Server)
/ . Fac
Configuration | Dictionary
L oo |

fromAdmin

— SendToTarget toApp

fromApp

51 2.12 Taseerd19v09 QuickFIX

2.11 M3 ¥eu11sun33 FIX Engine (QuickFIX) A28 C# 1az Java

C#

public interface IApplication
{

void FromAdmin(Message message, SessionID sessionID);
void Fromlpp(Message message, SessionID sessionlID);
void OnCreate(SessionID sessionID);
void OnlLogon(SessionID sessionID);
' void OnLogout(SessionID sessionID);
A void ToAdmin(Message message, SessionlID sessionlID);
9 void ToApp(Message message, SessionlD sessionld);
10 }

A=l TR A



15

Java

public interface Application {

void onCreate(SessionID sessionld);

void onlLogon(SessionID sessionId);

void onlLogout(SessionID sessionld);

void toAdmin(Message message, SessionlD sessionld);

void toApp(Message message, SessionlID sessionld)
throws DolotSend;

void fromidmin(Message message, SessionlID sessionId)
throws FieldNotFound, IncorrectDataFormat,
IncorrectTagValue, RejectlLogon;

void fromipp(Message message, SessionlD sessionld)
throws FieldNotFound, IncorrectDataFormat,
IncorrectTagValue, UnsupportediMessageType;

M3 Application 1a81% QuickFIX $138ua38 NET 9¢A0411715 Implements
< 1
Interface [Application W30R1EUAIY Java NIZAD Implements Interface Application Taeinas
~ ¥y A = o o &
Method ‘ﬂﬁigﬂL’iEJﬂGl‘]fliJf)iJﬂ'liﬂ'l\ﬂuﬂﬂu
5 . = [ 2 o o g X ~ 9
FromApp 90 €] Application Message ﬂgﬂiﬂMMﬂ@ﬂﬂiﬁuﬁ] Method u%zgmiaﬂh
P4 o 1 Hl ]
QU #2981 Message miu Application Message U Orders, Executions, Security
3
Definitions 118% Market data 11/ udiu
. . A [ = ¥ o & dy ~ Y
FromAdmin 0 €] Session Message ngn UiJTi]WﬂﬂﬂﬂﬁﬁHii] Method uﬂ%gﬂliﬂﬂi%
3 @ ] { I~{ ]
NUIY @208 Message My Session Message I%U Heartbeat, Logon, {81 Logout
£ ~ 9 A~ 9 . 0
OnCreate Method ‘L!i]xgﬂliﬂﬂi%ﬂmm]ﬂ\lmiﬁiw Session G143
d’) = 9 A~ A 1w U A 0o a3
OnLogon Method u%%g}ﬂl’iﬂﬂi%ﬂum@ﬂﬂ?iﬁﬁ’]N@]@ﬂui%ﬁi"lﬂlﬂiﬂﬁﬁuﬁfl
9 v
OnLogout Method #9zgnizonlFnunasnniinidosuominig Logout taziinig
0o Y A A A A 1 d”d o 1 @
Logout 714391487 ‘Viii’]Lﬂi’ﬂ\ﬂﬂ‘ﬂll‘ﬂﬁ]‘ﬂ@E]ﬂﬁ]'lﬂﬂﬁl‘]fﬂil@i’)llﬂ Method UNIENINULBUNU
@ A . . ' dy ~ Y
ToApp V991NN Application Message Qﬂﬁd@ﬂﬂhlﬂ Method u%zgﬂsaﬂ“lﬁmm
. A A 1 . Lﬂy ~ Y
ToAdmin INONUNITAY Session Message 990 11/ Method u%gﬂliﬂﬂﬁlﬂfﬂu
= . K v A Vo ' . o o A
UagNIIVyU Application TMIrouADAUTZHIN Server AL Client TUADUAIN
:.,l Y ) o o I
Tunoun 1 8514 Config File (.cfg) dmsui ldasiatlu Session

Server 130 Acceptor



[DEFAULT]

ConnectionType=acceptor
SocketAcceptPort=6001
SocketReuselAddress=Y
StartTime=00:00:00

EndTime=00:00:00

UseDataDictionary=IMN

ResetOnLogon=Y

ResetOnLogout=Y

ResetOnDisconnect=Y
FileLogFath=C:\FIXServer\FIXServerilog
FileStorePath=C:\FIXServer\FIXServer\store

[SESSION]

BeginString=FIXT.1.1

Defaul tApplVerID=FIX.5.0

SenderCompID=5ERVERL

SenderSubID=01

TargetCompID=024

TargetSubID=1
TransportDataDictionary=C:\FIXServer\FIXServerispec' FIXT11l.xml
AppDataDictionary=C:\FIXServer\FIXServer\spec FIX50.xml
SocketAcceptFort=6081

[SESSION]

BeginString=FIXT.1.1

Defaul tApplVerID=FIX.5.0

SenderCompID=5ERVER1

SenderSubID=01

TargetCompID=024

TargetSubID=2
TransportDataDictionary=C:\FIXServer\FIXServerispec\FIXTL11l . xml
AppDataDictionary=C:\FIXServer\FIXServer\spec\ FIX50. xml
SocketAcceptPort=6081

Client ﬂ%@ Initiator

[DEFAULT]
ConnectionType=initiator
ReconnectInterval =66
FileStorePath=store
FilelogPath=log
StartTime=00:00:00
EndTime=00:00: 00
UseDataDictionary=IMN
HttpAcceptPort=9911
SocketConnectHost=127.6.0.1
SocketConnectPort=60801
LogoutTimeout=60
ResetOnLogon=Y
HeartBtInt=60

[SESSION]
Beginstring=FIXT.1.1

Defaul tApplVerID=FIX.5.0
SenderCompID=024
SenderSubID=1
TargetCompID=5ERVER1
TargetSubID=01
FileStorePath=store
SocketConnectHost=127.0.0.1
SocketConnectPort=6001
TransportDataDictionary=spec) FIXT11.xml
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9
Y < 1 1
91N Config File AUVUNT Server LAE Client 321713 Header 0¢ 2 Uszian fe
1. [DEFAULT]
1 dy 9 o 1 [ 1 . < A .
Tueayu 1¥mvuan1 Default @19 9 1B ConnectionType (111 Server %30 Client),
s A 4 ' 4 1y <
SocketAcceptPort (W3 N 1911 51¥eun), FileLogPath (Path N 14111#n Log File) 1udu
1 = 1 1 { g J .
TagAwaz 1001000019019 9 7101509 1A lae http://www.quickfixn.org ¥30
http://www.quickfixj.org
2. [SESSION]
¢ 5 ¢ ° . i o 4 1w 1A
Auaiun FIX Application 111115519 Session tiovinisiyounenu Tasai 1oz
AINUYDUATOIAN d Ao BeginString, SenderComlID, SenderSubID, TargetComID o
(% < 1 o 1
TargetSubID @4tn@ Config File 94 Server 3IAUMENT0MMUA [SEESION] ldnatodiu
2 < o 4 1 4 {
FINAOAINITDTOITUMIFONADIIN Client ¥a1® ) 1ATIANATZY 131y [SESSION] (910
v ] . Y 1
@19819 Config File ATULUI 2 1)
Yunoui 2-1 4319 Session 910 Config File (Server)
C#
string configFile = @"C:\FIXServer\FIXServer\config\Server.cfg";
SessionSettings sessionSettings = new SessionSettings(configFile);
IApplication application = new Serverfpp(sessionSettings);
IMessageStoreFactory storeFactory = new FileStoreFactory(sessionSettings);

ILogFactory screenFactory = new ScreenlLogFactory(false, false, false);
ILogFactory logFactory = new FilelogFactory(sessionSettings);

Java

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

FileStoreFactory storeFactory = new FileStoreFactory(settings);

LogFactory logFactory = new FilelogFactory(settings);

MessageFactory messageFactory = new DefaultMessageFactory();

Acceptorfpplication acceptordpplication = new Acceptoridpplication();

VUADUN 2-2 @519 Session 1A Config File (Client)

C#
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-1

string configFile = @"C:\FIXClient\FIXClient\confighiClient.cfg";

SessionSettings sessionSettings = new SessionSettings(configFile);

IApplication application = new ClientApp(sessionSettings);

IMessageStoreFactory messageStoreFactory = new
FileStoreFactory(sessionSettings);

ILogFactory logFactory = new ScreenLogFactory(false, false, false);

Java

String configFile = "config/initiator.cfg";

SessionSettings sessionSettings = new SessionSettings(new
FileInputStream(configFile));

FileStoreFactory storeFactory = new FileStoreFactory(sessionSettings);

LogFactory logFactory = new FilelogFactory(sessionSettings);

MessageFactory messageFactory = new Defaul tMessageFactory();

Initiatoripp initiatorfpp = new InitiatorlApp(sessionSettings);

Junaun 3-1 a0 UAD (Server)

C#

IAcceptor acceptor = new ThreadedSocketAcceptor(application, storeFactory,
sessionSettings, logFactory);

Java

SockethAcceptor acceptor = new SocketlAcceptor(acceptorApplication, storeFactory,
settings, logFactory, messageFactory);

VUNDUN 3-2 1AOUNDN Server (Client)

C#
QuickFix.Transport.SocketInitiator initiator =
new QuickFix.Transport.SocketInitiator(application, messageStoreFactory,
sessionSettings, logFactory);
Java

Initiator initiator = new SocketInitiator(initiatorApp, storeFactory,
sessionSettings, logFactory, messageFactory);

Vunoun 4-1 74197 1150005 NIY (Server)

C#
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acceptor.Start();

Java

acceptor.start();
Vunun 4-2 7319711 50ATIE NI (Client)

C#

initiator.Start();

Java

initiator.start();

= d
2.12 C# Programming Language (ﬂ]‘len“li‘lﬂ‘iﬂ)
I a o o <3 ad @
M c# humm Tlsunsuraingauuuseamiamsudsn Wan lag
A o -4 4
Vit luTasagenn Taelisinguananmen Cr+ tazmuiou q Taemmgasiaa 1l Delphi
1ag JAVA
2’, I A U 9 9 A o )=} 1
ME1 C# vuilumenizliemhaas Inseas i lunuuneinezisend “C-Style
A AA o F) SR o ) = Y ~ J
Language” W30 MY MUANHAUZAAISATINUNET C U0 Fuiuan 1N Idsunsumess
) v a Y Qo ' v 2 o v < 1 I
IneAunenufode Java ag PHP Hunineg lumminguilimuni Uunms1za C-Style i
A J 1 A v A dy Y 13 I
sluummIn llsunsumesaiulvyndninugIuInme C Auing uane19vzilunim
A ) o YA A 49' = ' A yA Y [ A 9
nquilana dwsudin lulinugrums@euTsunsuuney vseRNgUABA LN EINAD UGG
@ ] 33

AMBNUN B INABEN Visual Basic Tihiasnidlu’la
[ 3’1 Y = j’ 1 1 Y 9 1
Ay MuNug I lungu C-Style 0gNoULAD ND199LVIN 1L AIUVDING

o 9 dy 2 J i o =~ 4 Y
Lluzuﬂﬂiﬁﬁﬁnmmu uaﬂﬂwuamiumummmmuzmﬂma3mw1$"ummm C# ]lﬂlaﬂ

v
o v A

Vo o YA o Y} X : ' A g <
Llﬂﬁ’]ﬁTll@'ﬂlﬂﬂw@uwiﬂﬁllﬂﬁﬂﬂﬁﬂﬂ'ly'] Visual Basic 4109 U Wﬁﬂﬂcﬂfna\‘]lﬁlllﬂu

IA ' o o 1 o v A v 9
Tﬂmmmmsmlm mmuzmmﬂumumﬂﬂuj 'I/l"lﬂJﬂ’JiﬂJ?N"lﬂiJ
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2.13 Java Programming Language (1819121)
o dy A o . o Y3 A

MBIINYNHAUITU TABUTHN Sun Microsystems  Iagwann 19 uniennldluns
@WeouTsunsu®eing (- Object-Oriented  Programming) tag IaunsnsauuumIos

a P 9 [ @ "y . o TR A wa 1 dy ]
Ao unesnilanuadouaanula laglides Compile 1vldlva Guenaaauiamuiin

d’l I Aa 1 J ~ A a o
platform Independent ttazmentiluniensenaunsvateluil a.a. 1995 WouTHN Sun
. Y o o . = d 4

Microsystems "I,ﬂmﬂgﬂwwuﬂﬂmﬂiummmm (Java Development Kit) IDK1.0 Futlunos
@ 1 a L~ o 3’; 3 @ 1 [
FULTNDOALINIWUUDUADSITUA HAZHAININUUN IADDNYANAILITUAN 7 ANWBDNIN

Y

PAAUVDINTH Java AL

@ 4 @ o
gana Tsunsuaimnsals 1anG (HOINNNNANAUINE Java 18 1Fa111 Traa 18
a I S
N9BUIAD SN
< A vq ¥ ' v a v =
umeinesnuuuin i lFauae Anno@enTsunsune € wdeuamsafAny

'
=Y

9 < A Yo 1 ' Yo A
1asaa52  Taenenillavih henseidaIvavesnn ¢ uazlddadsngeenuesnis C
1 <
o0 1) 191 Pointer 11 udu
o o dl a c’d' 1 @ 9
a0 lvianuuumIesnounInes naeszuunu e
-7 =\ =) %
advayumsdeu Tlsunsumaiag
L,

o 9 = wa A 2 o 9 =3
NMNIUUU Web Browser Ulﬂ Tﬂﬂﬂﬂﬂ!ﬁﬂﬂﬂﬂﬁﬂﬂﬂl'l Java Applet G]f\ﬁ/ﬂ\‘ﬂullﬂ‘]JuL’J‘Uﬂ'l

9
%

9
110 1151053 Browser HUNAIAIUAYY Java AAAIDY
1l Class 14 9 Ixti3on 91130300
A Ay ~ 1 o Y v A = a o gz @
ansaaununien 1 18a Tudd Tums@ou TsunsuuouFeiagiuineg
Y o ' o q Y . ' A ' 0§ Yo wa A
ABIN3IBINUILA NV THNY Object A1) MBI Java dzAUNUIIANNT 110N TuiAiIe

= 9 g}l
1351514 Object 114

=)
2.14 SQL (M 1danitoa)
1 A A = A

SQL #911910 Structured Query Language 719 A¥1N 19 11 5Weu 11/5unsu e
o o 9 I 9 a o v I
M3 NuIUTeya laammi Wi e PIUDUIz LU IUTeyaFsduR s naztluszu
a = Yo o @ 9 a S Y o o
1la ( open system) WaedusIA@NTDIFMAY SQL nugudeyarialanla uazmdeau
~ o A & ' ) ~ T W Y} o J A v o q ¥
RN WOFINUHIUTZ DU Moy aluanA 19U Iaaansmiounu shlisiamnse

a 3 1 Aa o ' 4

wonldgudeya viialan Id lngligaaanugudeyalagiudoyaniia uennniings  SQL

duilure Tsunsugiudeya Faldsunsy SQL WluTisunsugudeyaiililnssadravesnim

U
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9 Y

1 [y 9 =~ a A o o A % Yo o A
i lvde lugudeu Jusz@niammsihaugs ansonauidudou1d lngldmdauiios
Ao & = A Yo 9 A o o o
luddds Tosunsy SQL JummzNagldnusznugudoyamadunus
= o 14 [ 1 @ o W 1
Pagtiudirendinsszuniamagiudoya ( DBMS) fiaiuayumslsmds SQL 1y
Y
Oracle, DB2, MS-SQL, MS-Access, MySQL U8na1niin1y1  SQL g ldifieusnny

TUsUnIUMBIAGG 19U 7B C, C++, CH, Visual Basic, PHP 118 Java

s d
2.15 XML (MBuoNH510N103)
1 a3 @
TanveamaTuTadl  Platform  11NWIBUAINKAIBATHT LAAZATHINIZABA LAY
o o Ay 9 = SA o o 1 o
duuve el luaunaedls  Platform varnvany azlilayminneuz i LI WY
[ T 9 1 1 9 = Y v =)
a1l szaedoyandinls wud1ezWou ASP.net 1¥nony ISP (Java Server Page) H3001H1
A 9 ® ' = a 2 A v 2 o o Y aAd o g 9
au q dewhiednals XML Junatuu o Tyl suszihmihniluaanarunudeya Tae
= A & ¥ ) ] vy
W ASP.NET, JSP #39MB10U4 Apdanunsnmnlanyy XML - Gluinasgiveduad
o ' ) = ) o 3 ~ Y Y 4
A06195U ASP.net Apamisuanilaoudoyany JSP s n@eu ASPNET ldadielvd xmL
v g g v v = v & 2 a ¥ ¢ g
wiownald Inseaiuazdoyanmuiiisidems s in@eu JSP Truemlia XML i
2 o 4 g o Yy v
% uAtl ASP.NET nuanilasudoyany ISP lauda
1 . < & A 9
XML #8¥4191n Extensible Markup Language uJunmmumiﬁummﬁmwamauﬁa
omfeuifigunune1 HTML 920anaunui HTML gnoonuuuuiiNensidainand1ane)
v 2 ' D) v 38 o o A = = < g 1
iy suliuaaswaduan damun dudes milsungoauaamulunumena 1 uanw XML
L A 2 9 v v y b7 Yy o
uugnesnuuuN e uYoya Tnensdoyauaz Insedswvesdoyaiug 1iden
= Y A Y <3 a IS A 1 ~ @
M1 XML Ulassasnnilsenoualonin (Tag) alauazunnila mu@eanuniu
1 <3 g}; o :
HTML u@mp1 XML Aaainsodieuiniiunimvua lnssainvesdoya law a
4
o o 1 o <3 @
ANMNAMNTOATILAINIET HTML 9114 1ams1z0 181 HTML gnivuauinaiens lag W3c

(The World Wide Web Consortium)


http://www.w3c.org/
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Y Y { ) 9
@398131 1 XML Tag Nuen Inssadauazdoyavesynna

<?uml version="1.0" encoding="windows-874"¢>
<address_book>»
<{person gender="M">
<name>Jane Doe</name>
<address>»
{street»123 Maln St.</street>
<city»San Francisco</city>
¢state>CA</state>
<zip>»94117</zip>
</address>»
<phone>555-1212</phone>
</person>
<faddress_book>

v 1A
739819N 2

<?xml version="1.0" encoding="windows-874"?>
<callme>
<my_mobile>®0-1307-8072</my_mobile>
<my_phone>@-2872-8936</my_phone>
</callme>

Y (] ~ o < 1 dy I 4 dyd Y
MndeENN 2 vssiausn umsdsgmaienasidulld XML B8mseh
SHABNUTZUUY Windows-874 tiolaremsez ldidhlaazaeasialdgnaes 1inded1nz
< J a Y ' 9 3 ' T A
U 959ud2 Tunwn XML azuaie Inssadruiluaosdiulng o A Tag 11az Element

feeai 3 1analnsaa319ved Tag Az Element

<root>»
<element>
<tagr</tag>
</element>
</root>

A451802108AIN N1 Tag N1 Element

Tag 501y XML anuvmeludnvaz@ernuilydly HTML Tag Asdeanuh

o 4

PYTEMINAQYaNal "<" 1Az ">" YaoWVVAD
S A [
1. unnila (Start tag) 1%
[ @ C4

g A [} [ 1 I A 4 1 o
2. unnia (End Tag) 15u dang lanunnilamnieine / oguasdayanyal <"

(Y ' A A
1NANIDYINN 2 Tag AD ....</callme>
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A 9 o = ' = A v Y] o & ¥
Element 79 1A54@519%anv09 XML &0glugdveainzlanyussouniuiugy o
A 9y A 3 a Y A 3 A 3 A o g
Tag Element GFuauiuini)auazauganunnialuuinfedny uaz Root Element 311U
o @ 1 {

Element ﬂufjﬂﬁllﬂﬂ"l‘ll\la XML 916298199 2 Element 70 my_mobile, my phone
{2 T o 1 ! s
Content oyainuu Element 1519104298197 2 Content 114 Element my mobile N

A9 0-1307-8072

. Ay A a g ] ~ ~ ' A ~
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2.17 Eclipse (gﬂaﬂ&)
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51 2.14 dryanwei Tlsunsw Eclipse

2.18 MySQL (3&1912410a)
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2.19 Queue (A7)
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Remove Insert
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Etanks'H'Usl
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MySQL localhost
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V| [ﬁ%’m|
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2. @319 Table fix_message A session 1Ag1A590319 A9317 3.3 uag 3.4

msgtype
sendercomid

beginstring

sendercomid
sendersubid
targetcomid

targetsubid

21iin
iSOy
warchar {100
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text
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int(1)

Himn
int{ 113
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warchar {50
warcharisd)
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varcharisd)

ASIE LR

utfe_unicode_ci
utfe_unicode_ci
Utfa_unicode_ci
utfe_unicode_ci
utfe_unicode_ci
utfe_unicode_ci
utfe unicode_ci
utfe_unicode_ci

UtfE_unicode_ci
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i
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1
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1. &319 Config File auAl0t19InAAIUAS

[DEFAULT]
ConnectionType=initiator
ReconnectInterval =60
FileStaoreFath=store
FilelLogPath=log
StartTime=00:00:00
EndTime=00:00:00
UseDataDictionary=Il
HttpAcceptPort=9911
SocketConnectHost=127.0.8.1
SacketConnectP ort=6001
LogoutTimeout=60
ResetOnLogon=Y
HeartBtInt=6@

[SESSION]
BeginString=FIXT.1.1

Defaul tApplVerID=FIX.5.0
SenderCompID=024
SenderSubID=1
TargetCompID=5ERVERL
TargetSubID=01
FileStoreFath=store
SocketConnectHost=127.0.0.1
SocketConnectPort=6001
TransportDataDictionary=spec) FIXTL11 . xml

29



2. @laTa)5un3u Eclipse 118 New Project A435 1143191 3.5

& Java EE - Eclipse Platform

Fun window Help

30

FEN Edit  Mavigate Search  Project
Je Alt+shift+r # .‘T_§‘ Enterprise Application Project
Open File... (5 Dynamic Web Project
Chrlt % EJB Project
Crrl+Shifk+ ﬁ Connectar Project
[E Application Client Project
Chrl+3
i Static web Project
shift+3
Re % Folder
Mave, & New Project
Rename. .. .
Select a wizard =
&) Refrash
Creat jeck
Conwert Line Delimiters Ta e r
(£ Print.. " J
. Wizards:
Switch Workspace |type Filker Feoct |
Restart
— == General
£ Import... 17 Faceted Project
£ Export...

& New Project

Project
Create a new projeck resource,

= Weling Framework.

=loprment

Project name: | FIXInitiator|

Use default location

Locationy | CAFIRIniGiake

Choose file remn | defaulk

Working sets
[T add projeck ta working sets

‘Waorking sets;

Finish

Canicel

Select,

[ < Back, J[ Mexk = “

Finish J[ Cancel ]

gﬂﬁ 3.5 75 New Project TuTdsunsw Eclipse




31

2. 1M1 Add External JARs Ninentealums@enT1/5insy FIX Application DU Java

797511317 3.6 Taeldans o uausan1di Inaa ldnndulad hitp:/www.quickfixj.ore

U

& Java EE - Eclipse Platform

File Edit Mavigate Search Project Run Window Help

' Y- B0 Q- e e @R e
L™ Project Explare 22 Tg Hierarchy | — O
o
==
=] :7J : ak
2 sre Mew g
B RESystem  qpon Alt+Shift-+ r
slfdj-jdki4-] - -
dom4j-1.6.1 = Copy Chrl+C
jaxen-1.1.1 B2 Copy Qualified Name
fel-over-sfy e pagre oyl
jdarnia-0.0,2 3¢ Delet Dolet
loge-1.2. 15 i .
: B il & Remove from Context Chrl+Alt+Shift+Down
mina-core-1 uild Path. ..
s mina-filter-s Refackar AlE+-Shifk+T
!type Filkes ek | Java Build Path : d hd
- Resource Ir % e e o
BeanInfo Path [ saurce | = Projects | B Libraries | & order and Export N
Builders 14Rs and class folders on the build path:
! Build Path
ava bl 58 domdi-1.6.1.jar - CAFIInitiatarib [ add 18Rs.., ]
Java Code Style . ; . ) = |
i Java Compler jaxen-1.1.1.jar - CAFIRInitiakortlib - 7 |
o s jol-over-slF4j-1,6.3.jar - CAFIkIniiatorllib {_Add Exrernal 1aRs.., |
1avadac Location E| 2 jdomZ2-0.0.2-BETA. jar - C:\FIxInitiskortlib [ add variable. . ] ‘
- [oa log4i-1.2,15.jar - CAFLRInitiakarib |

Project References
Refactoring Histary
Fun/Debug Settings

Task Repositary Look in: | (23 lib ¥ Q2 m
Task Tags
Validation ) |&/] dome-1.6.1.jar | 2] sleepycat-ie_z.1,30,jar
E¢) <] jaxen-1.1.1.jar )] sF4i-apie1,6.3.dar
MyRecent || jcl-over-sifdj-1.6.3.jar | )] slF-jelk1 4-1.6.3.jar

Documents ||.4)] jdom2-0.0.2-BETA. jar
= || log4j-1.2. 15 jar
@ ﬂ mina-core-1.1.7.jar
ﬂ ming-core-1.1,7-sources. jar
ﬂ rrina-Filker-ssk-1., 1.7, jar
ﬂ mina-filker-ssl-1, L. 7-sources, jar

‘:’/ ﬂ proxool-0.9.1.jar

My Documents ﬂ proxool-cglib, jar
ﬂ quickfixj-core-1.5,3.jar

ﬂ quickfixj-examples-1.5.3.jar

1:

ﬂ quickfixj-msg-fix50-1.5.3.jar

@ ¢ |/] quickFixj-msg-Ffixk11-1.5.3 jar
Fdy Camputer

File: narne: | % _:| [ Open

My Metwark Filez of type: *jar.aip v| [ Cancel ]

71/t 3.6 35 Add External JARs dw$uitlon 151053 FIX Application
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Import Package i lu Project falanduand

import java.io.¥;
import quickfix.¥;

vssiah 1 ldmsuemdoyalu Config File

v359an 2 I msudenTdsunsy FIX Application

3. @514 Session LaZIBANADNY FIX Engine Y94 Server A3 1AAA11Ua14

import quickfix.*;
public static void main(String[] args)

{
try

{

String configFile = "config/initiator.cfg";

SessionSettings sessionfSettings = new SessionSettings(new
FileInputStream(configFile));

FileStoreFactory storeFactory = new FileStoreFactory(sessionSettings);

LogFactory logFactory = new FilelLogFactory(sessionSettings);

MessageFactory messageFactory = new DefaultMessageFactory();

Initiatorfpp initiatorfpp = new Initiatorfpp(sessionSettings);

Initiator initiator = new SocketInitiator(initiatorfipp, storeFactory,
sessionSettings, logFactory, messageFactory);

initiator.start();

System.in.read();

initiator.stop();

catch (Exception e)

{
}

System.out.println(e.toString());
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9
%

4. a9 Class @15 UWeu 115UATUNATOUMIAS FIX Message 119 Server Tuitia

A ' . o sy Y '
YOANA1E I [nitiatorApp adlanauais

import quickfix.*;

public class InitiatorApp implements Application

{
private SessionID sessionID = null;
private SessionSettings sessionSettings = null;
public InitiatorApp(SessionSettings sessionSettings)

{
}

@verride

public void fromAdmin(Message message, SessionID sessionID){ }
@verride

public void fromApp(Message message, SessionlID sessionID) { }
@verride

public void onCreate(SessionID sessionID)

{

3

@verride

public void onlLogon(SessionID sessionID) { }

@verride

public void onlogout(SessionID sessionID) { }

@verride

public void toAdmin(Message message, SessionlID sessionID) { }
@verride

public void tolApp(Message message, SessionlID sessionId) { }

this.sessionSettings = sessionSettings;

this.sessionIlD = sessionlD;

—

=

U5INAN 1 1S Import Package 11UN15@8U FIX Application

=

UIINA 2 11113 Implement Interface Application

UFINAN 1026 Tsunsuazmmualideaten Tnanmsiianunuayly  Method

fromAdmin, fromApp, onCreate, onLogon, onLogout, toAdmin L% toApp MuTeMrUANeE

U

1 Y
T Interface Application Iaan15719 UUBILARE Method 1zgnisonlduiie lusiuldeduie

13ud2 luunn 2
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5. WoulAaliiinsae FIX Message 11/ FIX Engine V04 Server #d1naAeeg

Y 1
ATHAN

@verride
public void onlLogon(SessionID sessionID)

{
System.out.println("0n logon : " + sessionID);
sendFIXMessage();
¥
public void sendFIXMessage()
{
try
{
Message message = new Message();
message.getHeader().setField(new quickfix.field.MsgType("n"));
String xmlData = "<request><msgcd>»1111</msgcd>" +
"erqid»2222</rqid></request>”;
message.setInt(212, xmlData.length());
message.setString(213, xmlData);
Session.sendTaTarget(message, sessionlID);
catch (SessionlotFound e)
{
System.out.print(e.toString());
}
¥
o A [ A o a3 a - .
UIINAN 4 -5 aNINNUNIT Logon @I Iﬂiuﬂilﬁ]gWﬂJ‘WﬂT SessionID 80NN ULTA]

1149 Console aziFonldau Method sendFIXMessage

o A ) ° ] < & =2
UITNAN 11-12 d9N FIX Message UagN1UA MsgType (4N1 35) 11U n FIHND9ES
FIX Message 1431)tt01 XML non FIX

o A ° < 3 =2 g
UITNAN 13-16 NI UA XmlDataLen (400 212) 1182 XmlData (L4011 213) il
Required Field M5 UNTAN MsgType n

UTINAN 17 a9 FIX Message 11 Fix Engine YD Server
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3. 13eu11/51n5% FIX Engine Y09 Server A8 C#

1. @39 Config File A4f0e9IAAMUA

[DEFAULT]

ConnectionType=acceptor
SocketAcceptFort=6001
SocketReuselddress=Y
StartTime=00:00:00

EndTime=00:00:00

UseDataDictionary=Il

ResetOnLogon=Y

ResetOnLogout=Y

ResetOnlisconnect=Y
FilelogPath=C:\FIXServer\FIXServerilog
FileStorePath=C:\FIXServer\FIXServer\store

[SESSION]

BeginString=FIXT.1.1

Defaul tApplVerID=FIX.5.0

SenderCompID=5SERVERL

SendersubID=01

TargetCompID=024

TargetSubID=1
TransportDataDictionary=C:\FIXServer\FIXServer\spec) FIXT11.xml
AppDataDictionary=C:\FIXServer\FIXServer\spec\FIX50.xml
SocketAcceptPort=6001

[SESSTION]

BeginString=FIXT.1.1

Defaul tApplVerID=FIX.5.0

SenderCompID=SERVERL

SendersubID=01

TargetCompID=024

TargetSubID=2
TransportDataDictionary=C:\FIXServer\FIXServer\spec) FIXT11.xml
AppDatalictionary=C:\FIXServer\FIXServer\spec\FIX50.xml
SocketAcceptPort=6001

v Y ]
Config File ¥04 Server Jufil lamvualiannso¥ouasnuClient 1Uan¥MUE One to

=

@ A ' 2 a o 4 1
Many 410918910 Heading [SESSION] Wilgosdu #nfe Server aidlasumigounon

ChmﬁqﬁﬁﬂQS%ﬁon
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2. WaT1/51A58 Microsoft Visual Studio 1:a3%11M15 New Project lagaonwsiiaved

. < . 3 A2 A . ' o A
Project 11 uLUY Console Application Tuntinsye Project 31 FIXServer mmumuiugﬂ‘n 3.7

" Documentation - Microsoft Visual Studio

File = Edit ‘Wiew Project Buld Debug Team Data Tools  Architecture Test  Analyze  Window Help

Mew ¥ Project... Chrl+Shift+h

‘@ ‘website.., Shift-+alk+1

Open k

New Project

Recent Templakes

MET Framework ¢ \d Sark by: | Default v

Installed Templates

= x ) - ) Type: Visual C#
= visual C# | = Windows Forms Application Visual C#
= A project for creating a command-line
# application
- «&!|  wPF Application Visual C#
+ Office
Cloud = Console Application Visual C# =
L=

Reporting ‘
L + sharePoint -m Class Library Wisual Ca#

Silverlight ‘ -

Test | WPF Browser Application Wisual C# J
4 WCF

Other Languages

windows Service Yisual C#

] Workflow Empty Project Visual C#

Online Templates

Marne: ConsoleApplication

|
r Location: Ci\Documents and Settingsiwichunun, INSET\Deskop', l Browse, ..
Solution: Create new solution

Salution name: | ConsoleApplicationl [“]icreate directory For solution
[add to source control

L

<

Cancel

gﬂﬁ 3.7 7% New Project 14 Microsoft Visual Studio 2010



37

3.3 Add References Tagiiin'lid . DLL n1¥dm5un15@en FIX Application UM

NET asvunoulugin 3.8

S S olution Explorer * [
HEls 2 &

E Solution 'FIxgerver' (1 project)
- =l...

) Buid [=d| Properties
Rebuild g [+3] References
- C,ﬁl Prograrn.cs
Clean . ] Serverapp.cs
%, Publish...

Run Code Analysis
Zaloulate Code Metrics
Add b

Add Reference. ..
Add Service Ref

Add Reference

ﬁ?} Wiew Class Diag

MET | COM | Projects | Brawse | Recent |
Look in: | (£ Libs w O T e E

@ My3gl.Data, dll

| Filename: | GuickFi i V|
. .. T ] : 1
Files of type: | Component Files [ dI* Hh:* olb:® ocs:* ewe:” manifest] i

[ oK J[ Cancel ]

Eﬂﬁ 3.8 95 Add Reference 1 Microsoft Visual Studio 2010

Mysql. Data.dll 15615 ui¥ousogiuvoya MySQL awnsaanai naaldan
http://dev.mysql.com/downloads/connector/net/
QuickFIX.dll Mg msuiwen TUsunsy FIX Application Ui NET 811130A13% 1119

1&an http://www.quickfixj.org
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= = o 4 1 4 {
 WeuTaaas19 Session tazasums¥ounea1n Client 1118 Program.cs A

T1J51n54 Microsoft Visual Studio @519 1315 Taeiven 1311 Method Main aalaagiuaid

18
19

20

using System;

using System.Collections.Generic;
using System.Ling;

using System.Text;

using QuickFix;

namespace FIXServer

{

class Program

{

static void Main(string[] args)

{

Console.Writeline("Press <enter> to quit.");

string configFile = @"C:\FIXServer\FIXServer\config)Server.cfg”;

SessionSettings sessionSettings = new SessionSettings(configFile);

IApplication application = new Serveripp(sessionSettings);

IMessageStoreFactory storeFactory = new FileStoreFactory(
sessionSettings);

ILogFactory screenFactory = new ScreenlLogFactory(false, false,
false);

ILogFactory logFactory = new FilelogFactory(sessionSettings);

IAcceptor server = new ThreadedSocketAcceptor(application,
storeFactory, sessionSettings, logFactory);

server.Start();

Console.ReadKey();

server.Stop();
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ServerApp falanduany

using System;

39

|
4

o v A o Ay v v AR YA '
ﬁWWﬁ‘ULGUEJuﬂ'ITVH\‘ﬂu@ﬂNT]llﬂ’f)f)ﬂll‘]J‘]Jll’J luntiaa¥enaran

using System.Collections.Generic;
using System.ling;
using System.Text;

using QuickFix;

using QuickFix.Fields;

using MySql.Data.MySqlClient;
using System.Timers;
using System.Data;

namespace FIXServer

{

class Serveripp :

{

MessageCracker, IApplication

private SessionSettings settings;
private SessionlID sessionlD;
public ServeriApp(SessionSettings settings)

{

this.settings = settings;

}

public veoid OnCreate(SessionID sessionID)

{

this.sessionlID = sessionlID;

}

public
public
public
public
public
public

void
void
void
void
void
void

o A [ =} Y
U559AN 5-6 Msi5en 1y

OnLogon(SessionID sessionID) { }

OnLogout(SessionID sessionID) { }

ToAdmin(Message message, SessionID sessionID) { }
FromAdmin(Message message, SessionID sessionID) { }
ToApp(Message message, SessionID sessionId) { }
Fromipp(Message message, SessionID sessionID){ }

A A Y 9 v A
Namespace ’V]Lﬂﬂ?ﬂlﬂﬁﬁ1ﬁiﬂlﬂlﬂuiﬂillﬂ‘i‘u FIX

Application LI & $19 FIX Message

ussiah 7 [9Aaaeoazdamsdoyalullsunsy MySQL

@ d‘ 9 o
U55NAN 8 lmriua

Task Scheduler 11 T1/5un5ud9zaTe ludona 1

v A Y o [ o 9 Ay ¥ <3
ussian 9 lddwmsuihdeyan laninnms Query 11 MySQL 1101113111151 DataSet

UFINAN 12 N3

UFTNAN 20-29

Implement Interface [Application

TlsupsuazmvualideatonIfaliny  Method FromAdmin,

FromApp, OnCreate, OnLogon, OnLogout, ToAdmin 8¢ ToApp mu%’eﬁmuﬂﬁaé‘lu

1 Y
Interface TApplication 198N13%1911v09AAE Method zgnisonldanuiie Tusiuuldesueld

udr luunn 2



3. szmedna)saalaamuais wiesi Tl 1 Method 14 9 TuT1sunsw

string msglType, beginString, senderComID, senderSubID, targetComlID,
targetSubID, xmlData, inboundMsg, outboundisg;
string connectionStr = "SERVER=localhost;" +
"DATABASE=quickfix;" +
"UID=wichunun;" +
"PASSWORD=123456;";

V339N 3-6 T¥dhmsy Logon lazi¥ouaon MySQL

4. lu Method OnLogon e 11/511n3 1110171 SessionID v04 Client 7111715 Logon

0o < .
@390 Insert A4 Table session

public veid OnlLogon(SessionID sessionID)

{

sessionlID.BeginString;

sessionlID.SenderCompllD;

sessionlID.SendersublID;

targetComID sessionID.TargetComplID;

targetSubID sessionID.TargetSubID;

MySqlConnection connection = new MySqlConnection(connectionStr);

connection.Open();

string sql5tr = "INSERT INTO session(beginstring, sendercomid,
sendersubid,”;

sqlStr += " targetcomid, targetsubid)";

sqlStr += " VALUES('" + beginString + "', '"" + senderComID + "',";

sqlStr += " '" + senderSubID + "', '" + targetComID + "', '" +
targetSubID + "")";

MySqlCommand sqlCmd = new MySqlCommand(sqlStr, connection);

sqlCmd. ExecutelonQuery();

Console.Writeline("0On Logon : " + sessionlD);

beginString
senderComID
senderSubID

1
o A 1 . < @
UITNAN 3-7 UAZA SeesionID 1A 13 ludals

o A i g ! Y .
U559A7 8-17 Insert SessionID asgudoya tiverdunmsveninTuvmeiiu i Client
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5 . 11 Method OnLogout @WenT15un53 1% Delete Record 114 Table session 141113

Logout 14

public veid OnlLogout(SessionID sessionlD)
{
beginString = sessionlID.BeginString;
senderComID = sessionlID.SenderCompID;
senderSubID = sessionlID.SenderSubID;
targetComID = sessionID.TargetComplID;
targetSubID = sessionID.TargetSubID;
MySgqlConnection connection = new MySqlConnection(connectionstr);
connection.Open();
string sqlStr = "DELETE FROM session WHERE sendercomid = ' +
senderComID + "' AND";
sqlstr += " sendersubid '" + senderSubID + "' AND";
sqlStr += targetcomid '" + targetComID + "' AND";
sqlstr += targetsubid '" + targetSubID + "'";
MySgqlCommand sqlCmd = new MySqlCommand(sqlStr, connection);
sqlCmd. Executellonfuery();
Console.Writeline("0On logout :

+ sessionlD);

o o 1 { I
mMsauziounylu Method OnLogon teaualaguainnis Insert 1)1 Delete

Client 0 Logout 911 Server lauds
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6. 14 Method FromAdmin 1o 11/54n5350 FIX Message 910 Client 1ta21i1 FIX

9 v
Message 11 9 Wnzdoyalu Fields A19 9 noufiaziiins Insert aalugiudoya

public veoid FromAdmin(Message message, SessionlD sessionID)
{

msgType = message.Header.GetString(35);

if (msgType.Equals(MsgType.XML_HON_FIX))

{

message.Header.GetField(8);
message.Header.GetField(49);
senderSubID message.Header.GetField(58);
targetComID message.Header.GetField(56);
targetSubID = message.Header.GetField(57);
xmlData = message.Header.GetField(213);
MySqlConnection connection = new MySqlConnection(connectionstr);
connection.Open();
string sqlStr = "INSERT INTO fix message(beginstring, msgtype,”;
sqlStr += " sendercomid, sendersubid, targetcomid, targetsubid,
xmldata, inboundmsg)";
sqlStr += "™ VALUES('" + beginString + "', '™ + msgType +
senderComID + "",";
sqlstr += " '" + senderSubID + "', '" + targetComID + "', '" +
targetSubID + "',";
sqlstr += " '" + xmlData + "', '"" + message.ToString().Replace(
(char)l, *~") + "')";
MySqlCommand sqlCmd = new MySqlCommand(sqlStr, connection);
sqlCmd . Executellonfuery();

beginString
senderComID

+

¥

Console.WriteLine("From admin : + sessionlID.TargetCompID + "/" +

sessionID.TargetSubID + "\n" + message);

VTINAN 6- 10 ¥ALAZBDANIN Fields 11 FIX Message #1111 Variable Tag
A oA Ao A . . < o 3
NaanunzeonuINAIN BeginString (441110 8), SenderComID (400 49), SenderSubID (400 50),
<} < <
TargetComlID (4400 56), TargetSubID (111N 57), XmlData (400 213)
UITNAN 12-24 Fouasuazmruamas SQL Nvza 1) Query 1 MySQL
4. 9314 Task Scheduled 1Wa1i1 Record Glugm%’egaﬁﬁamm Processed @9 11f1% Client

1. 519 Method TaskSheduler @1M51UMAUA Event 113911911 73620819 1AA1a14

public wveoid TaskScheduler()
{

Timer timer = new Timer { Interval = 10000, Enabled = true };
timer.Elapsed += new ElapsedEventHandler(SendVessage);

UssiaN 3-4 mmualdnn 9 10 i TdsunsueziFenldan Method SendMessage
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#3519 Method SendMessage aziion IAan1391911 a4 Inamuaig

public void SendMessage(object sender, ElapsedEventirgs e)
{
MySqlConnection connection = new MySqlConnection(connectionStr);
connection.Open();
string sqlStr = "SELECT id, beginstring, msgtype, sendercomid,
sendersubid,”™;
sqlstr += " targetcomid, targetsubid, outboundmsg";
sqlstr += FROM fix _message";
sqlStr += " WHERE outboundmsg != '" AND status =" + @;
sqlStr += " ORDER BY id";
sqlStr += " LIMIT @, 1";
MySqlCommand sqlCmd = new MySqlCommand(sqlStr, connection);
MySqlDataAdapter adapter = new MySqlDataAdapter(sqlimd);
DataSet dataSet = new DataSet();
adapter.Fill(dataset, "Queue");
if ((int)dataSet.Tables["Queue"].Rows.Count > @)

{
beginString =
i dataSet.Tables["Queue"].Rows[@]["beginstring"].ToString();
26 senderComID =

21 dataSet.Tables["Jueue"].Rows[@]["targetcomid™].TeString();
22 senderSubID = dataSet.Tables["Queue"].Rows[@®][6].ToString();
23 targetComID = dataSet.Tables["Queue"].Rows[@®][3].TeString();
24 targetSubID = dataSet.Tables["Queue"].Rows[@][4].ToString();
25 outboundMsg = dataSet.Tables["Queue"].Rows[@][7].TeString();
26 QuickFix.Message fixml = new QuickFix.Message();

271 MsgType msgType = new MsgType("n");

28 fixml .Header.SetField(msgType);

29 ¥xmlData = outboundvsg;

30 fixml .Header.SetField(new XmlDatalen(xmlData.Length)); // 212
31 fixml .Header.SetField(new XmlData(xmlData)); // 213

32 SessionID ssID = new SessionID(beginString, senderComID, senderSubID,

33 targetComID, targetSubID);
3 string sqlStr2 = "SELECT * FROM session";

sqlStr2 += " WHERE beginstring = '" + beginString + "' AND";
sqlStr2 += " sendercomid " + senderComID + "' AND";
sqlStr2 += " sendersubid '" + senderSubID + "' AND"

>
sqlstr2 += " targetcomid " + targetComID + "' AND";
sqlstr2 += " targetsubid "+ targetSubID + "'";
MySqlCommand sqlCmdZ = new MySqlCommand(sqlStr2, connection);
MySqlDataAdapter adapter2 = new MySqlDataAdapter(sqlCmd2);
DataSet dataSetZ = new DataSet();

L adapter2.Fill(dataSet2, "Session");

4 if ((int)dataSet2.Tables["Session"].Rows.Count > @)
45

46 try

47 (

48 Session.SendToTarget(fixml, ssID);

49 UpdateStatusToCompleted( (int)

50 dataSet.Tables["Queue"].Rows[@]["1d"]);
I:I

52 catch (SessionllotFound)

53 £

54 MoveTolastestQueue((int)

ES dataSet.Tables["Queue"].Rows[@]["1d"]);
.

27 } i

58 else

59

66 MoveTolLastestQueue( (int)

6 dataSet.Tables["Queue"].Rows[@]["1d"]);

' ¥

-
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UTTNAN 44-51 a9 FIX Message 11 Client wtazisonlday  Method
UpdateStatusToCompleted WOYIINT Update Column status 11 Record N5 Select ®BNNT
y @ 1 X o 1 L 9 1 @ 9 =
iWednagdniivilaiunsueni Record i Iagnaslidslarenizousosnds Taesieazidon
9
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TuMethod Hvzosreludenalil
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=
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Config File Tusgnamsianuves1Usunsy Method MoveToLastestQueue ﬂﬂ$gﬂliﬂﬂ1%
Kt

o A Y . S 1R J 1 1
UFINAN 58-62 DINN Client po¥latiog Fanu1eA1WNNI Server a1
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FIX Message 11/§3a1em198 1¥vimsi5enls Method MoveToLastestQueue Liaé18 Record
Y H 1
1117 Row gamevesgiuvoyaiiose 11sunsuan Select anfiusouseli Tasnisiaulu

Method MoveToLastestQueue vwasueluvens 'l

F) Y o [ Y '
6. 1319 Method UpdateStatusToCompleted ttazilou Inan131191UAe Iaaa 11819

public void UpdateStatusToCompleted(int input)

{
MySqlConnection connection = new MySqlConnection(connectionStr);
connection.Open();
string sqlStr = "UPDATE fix_message";
sqlstr += " SET status = " + 1;
sqlstr += " WHERE id = " + input;
MySqlCommand sqlCmd = new MySqlCommand(sqlStr, connection);
sqlCmd. ExecutellonQuery();
1
(3 o Y o A % ' v A 9
NIV UANEI SQL Tniims Update 14 Record 713 Column id (NN Parameter N

1111 Method H 112213111 Query 1 MySQL
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Method MoveToLastestQueue Laziign 1AANIHi1Nuad lnaa1uaia

public void MoveTolastestQueue(int input)

{

—

D.

MySqlConnection connection = new MySqlConnection(connectionStr);
connection.Open();

string sqlStr = "SELECT * FROM fix_message";

sqlStr += " WHERE id = " + input;

MySqlCommand sqlCmd = new MySqlCommand(sqlStr, connection);
MySqlDataAdapter adapter = new MySqlDatafAdapter(sqlCmd);

DataSet dataSet = new DataSet();

adapter.Fill (dataSet, "Queue");

beginString = dataSet.Tables["Queue"].Rows[@]["beginstring”].ToString();

msgType = dataSet.Tables["Jueue"].Rows[@]["msgtype”].-ToString();
senderComID
senderSubID dataSet.Tables["Queue”].Rows[@][4].TaString();
targetComID dataSet.Tables["Queue”].Rows[@][5].TaString();
targetSubID dataSet.Tables["Queue"].Rows[@][6].ToString();
xmlData = dataSet.Tables["Queue"].Rows[@][7].TaString();
inboundMsg = dataSet.Tables["Queue"].Rows[@][8].TaString();
outboundvsg = dataSet.Tables["Queue"].Rows[@][9].ToString();
int status = (int)dataSet.Tables["Queue"].Rows[@][10];
string sql5tr2Z = "DELETE FROM fix _message WHERE id =" + input;
MySqlCommand sqlCmd2 = new MySqlCommand(sqlStrZ, connection);
sqlCmd2 . Executellonjuery();
string sql5tr3 = "INSERT INTO fix message(beginstring, msgtype,
sendercomid, sendersubid,"”;
sqlStr3 += " targetcomid, targetsubid, xmlData, inboundmsg,
outboundmsg, status)";
sqlStr3 += " VALUES('" + beginString + "', '™ + msgType +
senderComID + "',";
sqlstr3 += " '" + senderSubID + "', '" + targetComID + "', '"
targetSubID + "',";
sqlstr3 += " '"" + xmlData +
outboundMsg + "', " + status + ")";
MySqlCommand sqlCmd3 = new MySqlCommand(sqlStr3, connection);
sqlCmd3. Executellonjuery();

+ inboundvsg + " +

A 1

UITNAN 6-7 1FOUA MySQL

D.

v
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UFINAN 5-7 MU SQL uazd 11/ Query 1 MySQL

o A 9 Ay v o A <]
UIINAN 8-20 Glli’]llﬁ‘ﬂhlﬂﬁnﬂﬂ'lﬁ Query 11!‘”531/]@11/] 7 3J']Lﬂ‘1J11J DataSet

UFINAN 21-35 e

1u DataSet

U

8. iFeon 1y Method TaskScheduler 14 Method ServerApp

public Serverfpp(SessionSettings settings)

{

this.settings = settings;
TaskScheduler();

dataSet.Tables["Queue"].Rows[@]["sendercomid”].To5tring();

+

45
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46

UNI 4

oA a d v
WNANTIAUHUITH NIFIUAIICH !!ﬂ%ﬁ?ﬂﬂﬁ‘mﬁ 9

4.1 YUADUUAZHAMTANHUIIY

1. NATOUNISE314 Session HAZNS Logon (MsgType A) V94 Client U Server
1. 11aM311971 (Start Debugging) Y84 Server NAeUAI C# Tu11/511n53 Visual

) v
Studio AvUUAOUIU31N 4.1

webug  Team Daka  Tools  Architecture  Test  An

'm'v""DFDebug _'|@is_ﬂ
| 63 G3 bl .;;_j|5tart Debugging {FS}E

Program.cs

ile:/IFC:IFIXServer/FIXServer/bin/Debug/FIXServer.EXE

Frezsz <{enter> to guit.
On Create = FIXKT.1.1:SERUERL-@1->824-1
On Create : FIXKT.1.1:SERUERL-@1->824-2

Eﬂﬁ 4.2 Console HAAINANITNINUIDI Method OnCreate
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v 9
3 . 2lans9197% (Run) Y04 Client MVeUAY Java 11 11/511n53 Eclipse Aatunau lu

& Java EE - Simulatelnitiator/src/F1XInitiator. java - Eclipse Platf

File Edit Source Refactor Mavigate Search Project Run Window  He
Ci-H e i~ 0-1%- G -6- @5 -
Run FIxInitiator |E |J| FIxInitiator.java &8

I'—“?'-:{}av

L™ Project Explore &3

import Jjava.io
import cquickfi

| = :‘,J- Simulatelnitiator

310 4.3 35 Run TuTisunsu Eclipse

o i & A ) A o A v i o Y,
NTINIWNIUUBDN Client HUIZIHUDUNY Server AD NAIINNNTIN Session TUTILLAD Iﬂ

o a 4 [ 4 (% {
UNINLT19IU 11 Method onCreate llﬁ%WMWWﬁﬁW‘ﬁﬂﬂﬂNﬂu Console ﬂ\igﬂﬁ 4.4

On create : FIXT.1.1:024/1->3ERVER1/01

To admin : FIXT.1.1:024/1->3ERVER1/01
S=FIZT.1.109=59035=Al54=1049=024050=1052=20130925-02:53:14.356056=SERVER1O057=01095=00:
From admin : FIXT.1.1:024/1->3ERVER1/01
5=FIXT.1.109=59035=A134=1049=3ERVER1050=01052=20130923-02:53:14.715056=024057=1095=00:
Zn logon @ FIXT.1.1:024/1->3ERVERL/S01

Fromw admin : FIXT.1.1:024/1->3ERVER1/01
G=FIXT.1.109=64035=0034=2049=5ERVERIOS0=01052=20130923-02:53:44.733056=024057=1010=18
To admin : FIXT.1.1:024/1->3ERVERL1/01
G=FIXT.1.109=64035=0034=2049=024050=1052=20130923-02:53:44.7330560=53ERVER1O057=01010=18

31/ 4.4 Console 11E7AIHANTT TS MsgType A 1ag 0 Y93 Client TuT1/5un51 Eclipse

910319 4.4 nasnmanly Method onCreate 1182 Client 924 MsgType A Li0UD

o A () o 9 < < o

N1N13 Logon T Sever iufi vinyiins Logon @139 Tlsunsunsgianlu Method
1 o J @ § g

onLogon HazuNSaa MsgType 0 (Heartbeat) NUIE1IN Server N1 Client e ums

A3NTOUNTNMIFoUADNUBYHTD I zeznafinualu Config File
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9
Tu Method onCreate, onLogon 48¥ toAdmin GEED

public void onCreate(SessionIl sessionID)

{
System.out.println("On create : " + sessionlID);
this.sessionlID = sessionlD;
1
public void onlLegon(SessionID sessionID)
{
System.out.println("On logon : " + sessionID);
}
public veoid toldmin(Message message, SessionID sessionID)
{
System.out.println("To admin : " + sessionID + "\n" + message);
¥
A oJIJ‘l A a v @ A ¢ yahls/d
waaal ﬂﬂﬂ ConﬁﬂemﬂﬂSeﬂmr%gﬂﬂaaWﬁgnQ‘]QﬂWNW@@ﬂNT@TNIﬂﬂW ALVIU

1514 Method OnLogon, ToAdmin t61¥ FromAdmin ﬁlﬂgﬂﬁ 4.5

file://fC:#FIXServer/FIXServer/binfDebug/F IXServer. EXE

Presz {enter> to guit.

On Create : FIXT.1.1:SERUER1-81->PB24-1

On Create : FIXT.1.1:SERUER1-81->824-2

From admin = 8241

B=FI&T .1.1E?=87:35=-NE34=119=024650=-1E52=20130920-07:28:44 . 92256=SERUVER1:57=A1&

98 =AE1 A8 =38E1 41 =YE1137=?E1A8=A73RE

To admin = FIXT.1i.1:SERUVER1-/Pi->824-1

8=FIXT.1.15?=89E35=-A234=1249=SERUER1=E50=A1E52=-20130220—-A%:28:46 . A94E56 =A24E57=13

98 =AE1 A8 =38E1 41 =YE1137=?E1A=A75E

On Logon : FIXT.1i.1:SERUVER1/P1->824-1

From admin = 8241

8=FI&T .1.1E7=64E35=-0E34=2E49-0246650=-1E52=20130920-A2:27 :15 . 75856 =S ERUER1 G5 7=A1&
=]

: FIWT.1.1:SERVER181->A24-1
B=FIXT.1.12?=-64E35=-AE34=-2E49 =SERVER1E6A=-A1 E52 =201 3A?2A-A2:27:16 . YSHES6=A24E57=16
18=170E

A o

Y
TAnalu Method OnLogon, ToAdmin i8¢ FromAdmin Y94 Server UAIU
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public veid OnLogon(SessionID sessionID)

{
Console. Writeline("0On Logon : " + sessionID.ToString());
L
public veoid ToAdmin(Message message, SessionlID sessionID)
{
Console Writeline("To admin : " + sessionID + "‘\n" + message);
1
public void FromAdmin(Message message, SessionlID sessionID)
{
msgType = message.Header.GetString(35);
if (msgType.Equals(MsgType.XML_NON_FIX))
{
beginString = message.Header.GetField(8);
senderComIl = message.Header.GetField(49);
senderSubID = message.Header.GetField(50);
targetComID = message.Header.GetField(56);
targetSubID = message.Header.GetField(57);
xmlData = message.Header.GetField(213);
MySqlConnection connection = new MySqlConnection(connectionStr);
connection.Open();
string sqlStr = "INSERT INTO fix_message(beginstring, msgtype,"”;
sqlstr += " sendercomid, sendersubid, targetcomid, targetsubid,
xmldata, inboundmsg)";
sqlétr += " VALUES('" + beginString + "', '" + msglype + "', '" +
senderComID + "',";
sqlstr += " '" + senderSubID + "', '" + targetComID + "', '" +
targetSubID + "",";
sqlstr += " '" + xmlData + "', '" + message.ToString().Replace(
(char'}l, |,\|) + |||)||;
MySqlCommand sqlCmd = new MySqlCommand(sqlStr, connection);
sqlCmd. ExecutellonGuery();
}
Console.Writeline("From admin : " + sessionID + "\n" + message);
1
Y 9 V A A RN
10 IAAATUDY HINES MsgType A (Logon), 0 (Heartbeat) 13001 2 71 1314 n (XML

Y

a 4 ~ N 1 g’; "9 o
non FIX) TU5UNIUACHUN FIX Message N5UNIN Client 19 Console 1114 it Ty

Tugi it Tuussnan 12-33

2. NATOUM IS MsgType n (XML non FIX) voallsunsu

1.l Client 1aWeu Inanaa@UMIad MsgType n 114 Method onLogon fid IAAAHAT4

Y
[ =

PNU
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@verride

public void onLogon(SessionID sessionlID)

{
System.out.println("On logon : " + sessionlD);
try
{

Message message = new Message();

message.getHeader().setField(new quickfix.field.MsgType("n"));

String xmlData = "<request><msgcd>1111</msgcd>" +
"<rqid>»2222</rqid></request>";

message.setInt(212, xmlData.length());

message.setString(213, xmlData);

Session.sendToTarget(message, sessionlID);

catch (SessionllotFound e)

{
}

System.out.print(e.toString());

mnlaamuud TU5uns N a9 FIX Message 1014 Server ufitid491n03i1135 Logon
0 o < & g o A
#1539 Taemvua MsgType (A 35) 114 n 11ag XmiData (4490 213) A9l
<Request>

<MsgCd>1111></MsgCd>

<RqID>2222<RqID>

</Request>

Y3 A

uazpaii 1ANAD Client &4 FIX Message 111% Server di3auag Method toApp 9niFonl¥nuds

517 4.6

On logon : FIZT.1.1:024/1->3ERVER1/01
To app : FIZT.1.1:024/1->3ERVER1/01

B=FIXT.1.109=131035=nl34=2049=024050=1052=20130923-03:26:19. 169056=SERVER1057=010212
=550z 15=<Request><MsgCd>1111</ NsgCd><Ryld>2222 <,/ Rgld></ Requestl10=1050

517 4.6 Console LErAINAMINATDUEI MsgType n 11/14 Server

u
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v

A @ A Y o a J A o
maﬁaullﬂg]‘w Console Y04 Server 1J5unsnlarinmsnun FIX Message NTUNUIVIN

Client H11 Method FromAdmin #9317 4.7 41azi1n15 Insert aslugiudoya asgii 4.8

ile:JIFC:IF IXServer/FIXServer/bin/Debug/FIXServer.EXE

Prezz <{enter> to guit.

On Create : FIXT.1.1:SERUERL-@1->824-1
On Create : FIXT.1.1:SERUERL.-@1->824-2
From admin = B24-1

78=0E108=30E1 41 =¥YE1 137="E10=-077E
To admin = FIKT.1.1:=SERVER1-01->824-1

78=0E108=30E1 41 =¥YE1137=E10=06"7E
: FIAT.1.1:SERVER1-81->824-1
: B24-1

8=FIXT.1.1E9=131E35%=-nE34=2E19=02450=152=-20130923-83:27:59 . 21956 =SERVER1 57 =81

£212=55E213=<{Request >{MsgCd>1111<{ MsgCd><{Ryld>2222<{/Ryld></Request>E10=105

gﬂﬁ 4.7 Consoletl@AINANITNATOUTY MsgType n 310 Client



iR oy
id k(S0 @
beginstring  warchar{1d) Iﬂ
msgtype varchar (2]

sendercomid  warcharis0)  |go4

sendersubid  varchar(30) g
targetcomid  varchar(S0) |oEpsERd
targetsubid  varchar(30) gy

#mldata et <Request»<MsgCd=1111 </Msqild=
<Rold 2222 </Rgld=</Request =

2

[r]i;ngy_r‘g:{ msgq text 8=FIXT.1. 1’\9=131"35=n"34=2’\49=ﬂm
~EB0=1-52=20130923-
03:27:59,21956=SERYER 1 ~57=01"212=
EE~213=<Request=
<MsgiZd=1111<MsqCd=
<Rold=2222<jRgld>
</Request =~10=105"

outhoundmsg text

status int{L) Iﬁ

3. nAaevdad FIX Message 310 Server 14A% Client

9

52

asy = a A =
I9N1TAB Server YU Record NUADIUL Prosessed (mam‘lu Column outboundmsg

u

]
(%

1182 Column status 111101 0) @4 11/1% Client wn 9 10 Tufi faldan Idesne 1 luunh 3
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' 12 H E
nouuMInadon lamsougiudoyanm@ou lvi Tsunsuazvoy Record 111l

A

<3 1 % 4 <3
i1 FIX Message tazae1i1d Client @a¥oulanae Idoyalu Column outboundmsg 1@z

Column status (1101 0 ﬁﬂgﬂ‘ﬁ 4.9

XerdDataf213] status
o pened bo e Rarget unconplihem

3 Lo i

<FIXML> o
<OrderlD>14</Order D>

</FIXML>

<FIXML> o
<OrderID>73 fOrderlD>

<fFIXML>

<FIXML> o
<OrderlD>14 </OrderiDe=

<ML

<FIML= 1]
=<OnderID>258</Order[D>

< fFIHML>

<F[EML> o
=<OrgeriD=341</Order D>

= FIML>

<F[ML> o
<OrderlD>342</Order D=

< fFIXML>

~FIxML> 1]
=<OroeriD>351<Onder [0

<fFIXML>

<FLEML> 1]
<OrderlD>355<Order D>

<FIML>

<FIXML > 1]
<CraerlD>356<OrgerlD>

< /FIXML>

<FIXpL> 1]
=<OrderiD>357<Order [0

< FIXML>

<FLML> o
“0rderlD>37 1< /OrderD>

<fFIXML>

<F[EML> o
<OrderlD>92 < Order D>
< fFINML>

g‘l.lﬁ 4.9 719819 Record N Server ngu Tl Fix Message

A A o A SA 1 A =
%1ﬂ§1hf| 4.9 Record ﬂﬁﬁQﬂUN@uhlGUﬂﬂﬂﬁjuﬂﬂgiuﬂi@ﬂﬁ!lﬂ\‘]
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ﬂﬁ’\‘i%1ﬂﬁ1ﬂ1‘iﬂ@ﬁ®ﬂ1ﬂillﬂﬂ\l ‘Vi‘ljl}ﬁ]’él Console U934  Server mmwaaaﬂmﬁqgﬂﬁ
' 9 . ) A o 9
4.10 @3UH U199 Console UDI Client l!ﬁﬂﬁWﬁﬂ@ﬂN?ﬂﬂgﬂﬂ 4.11 Naawﬂu;‘gmumagaﬂimg
9
a3

v A

4.12 AN9U

=h.

le:/IHfC:IFIXServer/FIXServer/bin/Debug/FIXServer.EXE

Prezz {enter> to guit.
On Create : FINT.1.1:SERUER1-81->824-1
On Create : FINT.1.1:SERUER1-@1->824-2
From admin = B24-1
B=FIZT.1.1E9=B2CR5=NE34=1E49=02450=1E52=20130923-84:25:38_ 79556 =SERUER1G57=01&
98 =AE1 68 =381 41 =YE1137=E10=071E
To admin = FIXT.1.1:SERVER1-01->824-1
B=FIXT.1.1E9=89E35=-AE34=1249=SFERUER1E60=01E52=-20130923-04:25:31 . 728656 =A24E57=1E
98 =AE1 68 =381 41 =YE1137=E10=062E

= FIXT.1.1:SERUER1-B1->824-1

in = B24-1
B=FIZT.1.129=131E35=nE34=247=A2450=162=20130923 -84 :25:31 . 951656 =S ERVER1 57 =81
F212=556213={Request>{M=gCd>1111< M=qgCd><Rgld>2222{- Ryl d><{/Requeszt >E10=097E
To admin = FIXT.1.1:SERUVER1-/01->@24/2
B=FIXT .1.1E9=112E35=nE34=349=5SERVERLE50=01E52=20130923-A4:25:33 _810E56=02 465"7=2
F212=366E213={FIAML><0rderID>14< 0rderI D><-FIXML>E18=215E
To admin = FIXT.1.1:SERUVERL-01->824-/1
B=FIXT.1.1E9=111E35=nE34=249=5SERVER1E50=01E52=20130923-A4:25:42 857E56=0245"7=1
F212=356213={FIAHL><0rderID>73/0pder [ D><{ - FIKHL>E108=1673
To admin = FIXT.1.1:SERUVER1-01->824-/1
B=FIXT.1.1E9=112E35=nE34=349=SERVER1E50=01E52=20130923-A4:25:52 857E56=024E57=1
F212=36E213=<{FIHHL><0rderID>14< 0rderI D><FIXML>E18=226E
From admin = B24-1
B=FIZT.1.1E?=64C35=0E34=3E249=-024650=-1E52=20130923-84:26:02 .576E56=SERUER1E57=01&
18=167E
To admin = FIXT.1.1:SERUVER1/01->824-/1
B=FIXT.1.1E9=113E35=nE34=449=5SERVER1E50=01E52=20130923-A4:26: 02 _857E56=0245"7=1
F212=37E213={FIHHL><0rderID>258{ -0rder I D>< - FIRHL>E18=027
To admin = FIXT.1.1:SERUER1/A1->824-1
B=FIXT.1.1E9=113E35=nE34=549=5SERVER1E50=01E52=20130923-A4:26:12 _842E56=A2457=1
F212=37213={FIHHL><0rderID>341{ 0rder I D>< FIRHL>E10=016&
To admin = FIXT.1.1:SERUVER1-/B1->824-1
B=FIXT .1.1E9=113E35=nE34=6E49=SERVER1E50=01E52=20130923-A4:26:22 842E56=A2457=1
F212=37213={FI8HL><0rderID>342{ 0rderI D>< FIRHL>E10=019
From admin = 8241
8=FIZT .1.1E7=-h435=-0E34=-4249=-024650=-1E52=-20130923-84:26:32 . 57656 =SERUER157=-01&
18=1716
To admin = FIXT.1.1:SERUVER1-/01->824-1
B=FIXT.1.159=113E35=nE34=7E49=5ERVER1E50=-01E52=2013A9223-A4:26:32 _857E56=A24:5"7=1
F212=37E213={FI8HL><0rderID>351 < 0rder 1 D>< - FI1BHL>E1B=027E
To admin : FIXT.i.1:SERUVER1/P#i1->824-1
B=FIXT .1.1E9=113E35=nE34=8E49=5ERVER1E50=01E52=2013A923-A4:26:42 _857E56=A24:5"7=1
F212=37E213={FI8HML><0rderID>355<{ 0rder 1 D>< FIRHL>E1B=A33
To admin = FIXT.1.1:SERUVER1/H1->@A24-1

31/91 4.10 Console HAAIWANTE MsgType n 11% Client

o



On create

To admwin
S5=FIXT.1.

55

FIXT.1.1:024/1->3ERVER1/01
FIXT.1.1:024/1->3ERVER1/01
109=85035=A134=1049=024050=1052=20130923-04: 25: 30. 795056=3ERVER1057=01095=0

From admin : FIXT.1.1:024/1->3ERVER1/01

S5=FIXT.1.
On logon
To app

G=FIXT.1.
From app
G=FIXT.1.
From app
B=FIZT.1.
To admin
S5=FIXT.1.
From app
S5=FIXT.1.
From app
S5=FIXT.1.
Frowm app
G=FIXT.1.
To adwin
B=FIXT.1.
From app
5=FIXT.1.
From app
5=FIXT.1.
From app
5=FIXT.1.

109=89035=A134=1049=SERVER10S0=01052=20130923-04:25:3 1. 920056=02 4057=1095=0
FIXT.1.1:024/1->3ERVER1/01
FIXT.1.1:024/1->3ERVERL/01
109=131055=rl34=2045=024050=1052=20130925-04:25:31.951056=SERVER1IO57=0102 12+
FIXT.1.1:024/1->3ERVERL1/01
109=111055=rl34=2045=SERVERIO050=01052=20130923-04:25: 42 .557056=024057=102 12+
FIXT.1.1:024/1->3ERVER1/01
109=112035=rl34=3049=SERVERIO050=01052=20130923-04:25: 52 . 557056=024057=102 12+
FIET.1.1:024/1->3ERVER1/01
109=64035=0034=3049=024050=1052=20130923-04:26:0: . 57e056=3ERVER1O57=01010=1
FIXT.1.1:024/1->3ERVER1/01
109=113035=nl34=4049=SERVER1O050=01052=20130923-04:26: 02 . 557056=024057=102 12-
FIXT.1.1:024/1->3ERVER1/01
109=113035=nl34=5049=SERVER1O0S0=01052=20130923-04:26: 12 .542056=024057=102 12"
FIXT.1.1:024/1->3ERVER1/01
109=113055=nl34=6045=SERVERIOS50=01052=201530923-04:26:22 . 542056=024057=102 12+
FIXT.1.1:0:24/1->3ERVERL/01
109=64055=0034=4049=0=4050=1052=20130923-04:26: 32 . 576056=3ERVER1O57=01010=1
FIXT.1.1:024/1->3SERVER1/01
109=113035=nl34=7049=SERVERIO50=01052=20130923-04:26: 32 . 557056=024057=102 12+
FIXT.1.1:024/1->3ERVER1/01
109=113035=nl34=8049=SERVER1O50=01052=20130923-04:26: 42 . 557056=024057=102 12-
FIXT.1.1:024/1->3ERVER1/01
109=113035=n034=9049=SERVER1OS0=01052=20130923-04:26: 52 . 542056=02 4057= 102 12+

311 4.11 Console aAINANITTY MsgType n U84 Client
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outboundmsg xmicata[z213] status outboundmsg #miCata[213] status
to send ko the target uncomplete=0 ta zend bo the targek uncomplate=0
| completed=1 | completed=1
“FIEML= ] <FIXML = 1
<OrderlD=14 < /OrderlD = =OrderlD=14</0rder iD=
</FIML = =/FIXML =
<FIML> 0 <FIHML= i
<0rderlD=73/0rderID = <0rderlD =73,/0rderlD=
< fFIHML = =< fFLEML =
<FIML> o <FL{ML> 1
<0rderlD14 < /OrderlD = <0rderiD=14-</Order iD=
</FINML> =/FIHML =
<FL{ML= 0 <FL{ML> 1
<0rderlD=253</0rderlDs= =0rderlD==58+«/Order D=
< /FIML = = /FIMIL =
<FLHML=> a <FIXML = 1
<0rderlD=34 1</ 0rderlD> <0rderlD=241</CrderlD=
< fFIHML = < FIEML =
<FIHML> 0 <FLML> 1
<0rderlD=342</0rderlD= <0rderlD=342</OrderlD=
</FLML = =/FIXML >
a a
u] o
<FL{ML= 0 <FI{ML> 1
<0rderlD=351</0rderID= =0rderlD=351 < /Order D=
< /FIML = = /FIMIL =
“FLXML> u} <FLHML = 1
<0rderlD=355</0rder D> <0rderlD =255 /CrderlD=
< fFIEML = < fFIHML =
“FIXML=> o <FIHML = 1
<0rderlD=356-</0rderID> <0rderlD =356 /OrderlD=
<fFIXML> </FIXML>
<FIML> 0 <FIHML= i
<0rderlD=357</0rder D= =0rderlD =357 < /Order D=
<fFIXML> = /FLEML =
“FLEML=> u] <FIXML= 1
<0rderlD=37 1</0rderID= <0rderlD =37 1</OrderlD =
</FINML> =/FIHML =
] o
<FLHML=> a <FLHML = 1
<0rderlD=792-</0rder D> <0rderlD=792</CrderlD=
< fFIHML = < fFIHML =
] a

gﬂﬁ 4.12 @93 Record 11 Table fix_message NOUMMSNATOL (cﬂ’mﬁa) HAZHAIMINSNATDU (611’;13%)

@9 FIX Message

= o = 1 Y . Y
ﬁnﬂgﬂ‘ﬂ 4.12 o910 Server &9 MsgType n 11/14 Client 187 Column status A
< . ' S 0
Update WU 1 FHMN18ANIN Record HU % 90 Server meﬁ’@u‘,aclu Column outboundmsg 1

Y
il FIX Message ttazaa lgraaremaevusosudalaes1iil Error la 9
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' a ¢ v
4. NAARUEI FIX Message ITuvazii Client aowlartog

[

7 o 9 Aga A A Ao
19915z aen luNInaae U IVeUNAD e Server W1 Record NUADIUE Proesssed

Q

9 o

Y
MNgIUTeyan1iIMstu FIX Message wagad llda/aronieais o viindaieniavso Client
g’./ 1 @ A 9 d‘ o 1 [ I~ <
1y 9 liamnsnsy FIX Message faun 1@ iiesineodl latieg lindreaumgos lsiaw
H Y v
TR T1sunsu@A FIX Message e liiunaduun udadie Record 1iuliian Row qavhielu Table
(l3ido9 Update Column status) V030 Server WMguvieizenldae 11 nazmsndrelalsy
g}/ < A A @ ]
Record gameiuniive ¥ Iilsunsuannsongudoyaly Record 60 lunlszuranans'ld

Tagluazan

3]

¥

WL Recard M3 ADYA EELEEINeEEO Gl -2

=
AT 19 Row WTTE] WHERE outhoundmsgl==" AND status=0

¥

Tl FIX Message Unz

gl almania

# =4
M , 18 Record 17
client U7l 52780050 Y
B TAT187IE Client

FRUTIAL Server

o War W 8
UWW@?U‘UEI%E‘ILLE‘IU

¥

@
BTG

o —

3UM 4.13 urunmuaaam s lu Method SendMessage

1 ady A o -dy
AIUITNATDUNAIY
. 8 v
1. lu Table fix_message 1A 1y Column sendercomid 130 sendersubid 1 1@ Tagun

Lidjuﬁ1ﬁhlijllﬁj§$uul’ﬁu Config File



Har iR A
id int{s0} 1815
beginstring  varchar(10)  [FpT 4 1
mee s @ [
sendercomid  varchar(S0) oy
sendersubid - varchar(30) g
targeomid  vartnar(al) - IsEpyER1
targetsubid  warchar(30) g4
¥mldata et <Request=<MsgCd=1111 </MsgCd>
<Rold=2222 <|Rgld=</Request =
A
inboundrmsg text 8=FIxT.1,1"9=131"35=n"34=249=024
“E0=1"52=20130923-
09:55:59, 280 56=5ERVER1 ~57=01"212=
S5 2ld=<Request=
aMsgCd=1111</MagCd =
<Rold=2222 <jRgld>
</Request =~10=113"
outboundrmsg et <FIAML > <Order]D =181 5 <0rder D=
<JFIsrL=
4
status int{1) |E

31l 4.14 Record 119 lUnagouneadullyniises Client oovl TWarivazida FIX Message 111

1n31i 4.14 1dun Ty

Column sendersubid (311 9 G?Nulligﬂ‘i zuiu Config File U84

Server 182321 XmlData oz e 11/ 1¥daremailu

58
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<FIXML><OrderID>1815</OrderID></ HAZININAADUNANIINNY Tagnan Ia

Usngaagia 4.15

msgtype

sendersubid

552 13=<Reque

“MagZd=1111<MsgCd
<Rgld=222Z </Rgld=
</Request =~10=113"

1,
/OA;? 7 .

1 4.15 Hamiagedho Recort 1 Row ot




H v 9
1ngU7 4.15 wai Idonmanaeay Ao Record Hn Delete 1211111 Insert 14 Row
< 1 1 1 I % 1 wa
gaMevoq Table Taodung Iaainar ledfinlasuain 1815 15l 1896 aenn id Inmauiadlu

AUTO_INCREMENT tag 1896 (i1 Row qastielu Table vaizinadounansil

5. Data Dictionary Y93g 14 Uoya

1

9

a 9 dyddi 1 . 9 = = =
mumagaﬂwﬂaﬂuum@m quickfix uaz“lugmmay)au 2 Table Taelisgaszoon

&9

[

Nl

=le

Table fix_message

[

< Ao = dy
T4nY FIX Message N3UN191N Client ¥ 11 Column A9

60

No. | Column Name Data Type Description Example

ﬁﬂmﬂ’ﬁ 1 Primary Key llag
1 id int(50) 1,2,3,...n
AUTO_INCREMENT

FIX Version  19@ea13nu
2 beginstring varchar(10) . 3 FIXT.1.1
3&119 Client N1 Server

3 msgtype varchar(2) | MsgType U84 FIX Message n
THENA309 Client NSV-a
4 sendercomid varchar(50) Server
Message
SHeNA309 Sub Client NTU-A4
5 sendersubid varchar(50) 001
Message
SHENAT09 Server NTU-a4
6 targetcomid varchar(50) Client
Message
o A Ao ' <FIXML>
THARNTOI Sub Server NI V-0
7 targetsubid varchar(50) <RqID>1<RqID>
Message
</FIXML>

XML Data (Tag 213) 1UnEN
8 xmldata text XML Data
910 FIX Message

8=FIXT.1.1*
9 inbounmsg text FIX Message N5uIN 9=66"35=n"...
~10=012"

10 outboundmsg text XML Data Naz1i1 )il ﬁJ Uu <FIXML>




61

FIX Message udraa1¥ Client <RqID>1<RqID>
</FIXML>
9 s A A
ﬁ'ﬂ']ﬂ%"“@\i"\]@%}ﬁ U2 a0
11 stattus int(50) M99 New Order 11ag 1 0,1
‘Vilﬂ&lﬁﬂ Processed

A15137 4.1 Data Dictionary ¥84 Table fix_message

Table fix_message

2 [

Y3 1 . A . A o A T W 1A dy
1510 UA1 SessionID N Client NAAAUFOUADNU Server 9¢ 4 7 Column AU

No. | Column Name Data Type Description Example
Tiaa1iaiiu Primary Key t1az
1 id int(50) 1,2,3,...,n
AUTO_INCREMENT
FIX Version ﬁi%}ﬁﬂﬁﬁﬁu
2 beginstring varchar(10) . . FIXT.1.1
31N Client NU Server
3 msgtype varchar(2) | MsgType U843 FIX Message n
THAINTOY Client NTU-a4
4 sendercomid varchar(50) Server
Message
SHANTOY Sub Client NTV-A
5 sendersubid varchar(50) 001
Message
SHAINTOY Server NTU-A4
6 targetcomid varchar(50) Client
Message
o A Ao 1 <FIXML>
FJUAINTDI Sub Server NIU-8J
7 targetsubid varchar(50) <RgID>1<RqID>
Message
</FIXML>

M15197 4.2 Data Dictionary U8 Table session

a <Y
4.2 wam3ANIHiveya
pamsnagou@ou Tsunsuiams FIX Message 5IWnUgIUdoya MySQL Ing
o Y o I y . 3 o ' v
Mvualid #9 Server 111 NET Platform tia2H4 Client 111 Java Platform @131307191U5WNU

18 nara1u150599MI5U-a9 FIX Message $112UN1A 9 1@
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a d a ¢ Y = A Yo v w J v
4.4 ANSHUASINTUVOY A Iﬂﬂ!ﬂ%ﬂﬂ!‘ﬂﬂﬂﬂﬁ?ﬂﬂiﬂﬂ‘ﬂ]ﬂﬂﬂ53@'@ﬂ!!a%i}ﬂ3ﬁﬂﬁu1ﬂﬂluﬂ1i

S N GEAR

=).

o 4
Jngiszasn

d' Yo o a
Nﬁﬂ"lﬂﬁﬂi]1ﬂﬂ1iﬂ1lﬂ1»!ﬂ1i

@euTlsiunsy FIX Application Wiy
@ 1 A g . A
AUIZNIN Server M1JU NET t1ag Client 0

!,‘]dJu Java

d' 1 % 9 [ 4
ﬁ'nJ"Iﬁm“]f’ﬂll@ﬂﬂullﬂ@1llﬁﬁi!ﬂi$ﬁﬂﬂ

= % ! A d’
Wou TUsinsuNAgeus U SessionID 7

Logon %184 Server 1&231141 Insert a4

2 | gudeya uag Delete D Client Logout tNe | #m1sndansveya lanuingisyead
<3 1A . Y A A ' v
WuMsuenI1A Client latianyouaani
Y
Server 8¢ TUUULUY
= ' ! 9
Weuldsunsunageunsdas FIX Message TIU1308N FIX Message 11)94% Server
3 4
910 Client 1119 Server laamdnszasn
WenlsunsunaToumsas FIX Message ) oy o
) ) - 1y o | W30S FIX Message auiiszy 13
1114 Client Tagl¥ Server A9 Record 4 , . v
4 | . | 4 ) ) » « | 1uRecord nazaallda/aremalda
mrinaReu lv nngmdeyamnaiuilu | )
v Ingilszan
FIX Message TGRGAEN
S 1
WeoulUsunsunadounsas FIX Message
TagAa Record g udoyavlszurana | Tdsunsuenusaihau ldamgiuuy
5 .
#81aNN13A7 (Queue) LY First In First | Noonuuy'l3
Out
. e winweymeainan lawou lisunsy
@ouTisunsuud luflygwuneadumssans | . 4
2 , Tiée Record 1111/ 19 Row gatieves
6 | FIX Message 114 ) 910 Client 20¥ la1] N R
4, y Table 11059 Server 1oYW 11/1)szadama
VUSNEA FIX Message 111% ,
ao 11
. S winweymeanan ladeullsunsy
WouTlsunsuud lvdyrunerdumssams | 2y oy )
, ) T¥éhe Record 111113 Row garhoves
7 FIX Message ¥i1ne4 FIX Message 11Judn

1NA Session Not Found

Table W09 Server nov 11/1szu7ama

a0 11/
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. 3 #1159 FIX Message 15091 Client
Weulsununaaoumsiy F v uw
) 11 Tnsert adgutoya lany
910 Client Y1 Insert AF1UUE

Jagiszaed

d' a 4 a J Y
AN 4.3 AATISHULASINTUUDUYA

U

Yo v o J [l v o
asunuInnlszasauazyaiannelunissam

A

\ulags
o El]
0&‘?
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a
Unn s

Y
unagluazvaiavenus

5.1 agiwamsaniinlnsaan

Ha1INMIWALT 115unsuANS FIX Message 42077 1agg1udoya MySQL d3wa

9y
aa10azDsan0 111

1. Server ﬁﬁJu NET Platform ti91> Client

Message 'l

=

A3)u Java Platform @131505U-a9 FIX

2. Tudauvean139aNT Session Y94 Client NMAFDUADUIN Server LAZATIANITSU-4

Y
9 I o o o 1
FIX Message Uuam13n 14 MySQL wuilusananlunmissamsdoyanenain’la

3. Talsupsuas0IanN1sNISTU-a4

gudoya MySQL 1 Iag laifitTayrinla o

5.2 Payrmamamaud lu il

FIX Message At Queue L1UU FIFO SN

iy

=D.

uamaud lvifgyn

1n@ Error Lﬁﬁ]ﬂﬂﬁﬂ‘ﬂﬂﬁ‘ﬁ?ﬂiﬂl@\i

—

Tlsunsy vise Tsunsuhauianain

asvaouLazud ludpRanain lagls
[ s 4 ] Y
Debug Mode voduaazsaaig azaels
AN Y A ] 2 X A
ismaniidoAana1n lasanE17u wie

s leds try...catch...finally

o ) A o ~q ¥
2. ﬂ']‘iVﬂﬂ’ﬂiJ!"lﬂGli]LﬂEJ’Jﬂ'UiZ°1J°]J\ﬂl.l‘ﬂsl,“]5
1 Y] A S v 9
@Qiuﬂ%ﬂﬂu LHDNVTINUANUHEUBD U

~ A £
uazummﬂmmﬂﬂﬂmﬂ

o o £ d‘ d‘ Y
maﬂmuzmmﬂwummmﬁﬂmmaiﬁﬂm

a 1 A v 9
a5uedaIud hitthle

3. | msdeuTdsunsunseld lsunsunly
Y A = 1 v A
e lEnI oFN ML UK 15U N1HN

CH#, 11)56n54 Microsoft Visual Studio

Y Y Y v A
AuANMIANNG luriade unanuly
a ] s 1
aumeIIHA LazIA Tonsaouae q

Youtube

4. | msweuldsunsy FIX Aplication
A Aq ¥ =
WosnnenasnlsdsenoumsAnen

I o
A unueingy

@ 1 a J 3
Tviaa 115un5uA081991ND UIABSITANN
=2 A o o
ae9An1szney WisveALUZIIAN

winanunlsau ldyeesureluaiunli
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wnla

o 1 A g Y o . < ! !
5. | M35U-a9 FIX Message NiJumulng | @99311015 Encoding 114 Base64 nouasla)

!ﬁ’f)\‘imﬂi‘ﬂﬁLlﬂﬁullijiﬂﬂ§ﬂﬂ1]el'lll1/lﬂ gaareng !Laglﬁ}ﬂﬁ"lﬂVIW\iﬁWﬂ'lﬁ

Decoding 89011

3199 5.1 Tyviraziuamand 1y
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FIX Application ¥99 Server NtVgua8 C# 111151033 Visual Studio 2010

"l‘l/\lé Program.cs

using System;

using System.Collections.Generic;
using System.Ling;

using System.Text;

using QuickFix;

namespace FIXServer

{

class Program
{
static void Main(string[] args)
{
Console.WriteLine("Press <enter> to quit.");
string configFile = @"C:\FIXServer\FIXServer\config\Server.cfg";
SessionSettings sessionSettings = new SessionSettings(configFile);
IApplication application = new ServerApp(sessionSettings);
IMessageStoreFactory storeFactory = new
FileStoreFactory(sessionSettings);
ILogFactory screenFactory = new ScreenLogFactory(false, false,

false);
ILogFactory logFactory = new FileLogFactory(sessionSettings);
IAcceptor server = new ThreadedSocketAcceptor(application,

storeFactory, sessionSettings, logFactory);
server.Start();
Console.ReadKey();
server.Stop();
}
}
}

Tula ServerApp.cs

using System;

using System.Collections.Generic;
using System.Linqg;

using System.Text;

using QuickFix;

using QuickFix.Fields;

using MySql.Data.MySqlClient;
using System.Timers;

using System.Data;

namespace FIXServer
{
class ServerApp : MessageCracker, IApplication
{
private SessionSettings settings;
private SessionID sessionID;
// FIX fields except for inboundmsg and outboundmsg
string msgType, beginString, senderComID, senderSubID, targetComID,
targetSubID, xmlData, inboundMsg, outboundMsg;
string connectionStr = "SERVER=localhost;" +
"DATABASE=quickfix;" +
"UID=wichunun;" +
"PASSWORD=123456;";

public ServerApp(SessionSettings settings)



this.settings = settings;

TaskScheduler();

}

public string Base64ToString(string input)

{
byte[] xmlDataBase64 = Convert.FromBase64String(input);
string xmlDataUTF8 = Encoding.UTF8.GetString(xmlDataBase64);
return xmlDataUTF8;

}

public string StringToBase64(string input)

{
byte[] xmlDataUTF8 = System.Text.Encoding.UTF8.GetBytes(input);
string xmlDataStr = Convert.ToBase64String(xmlDataUTF8);
return xmlDataStr;

}

public void TaskScheduler()

{
Timer timer = new Timer { Interval = 10000, Enabled = true };
timer.Elapsed += new ElapsedEventHandler(SendMessage);

}

public void SendMessage(object sender, ElapsedEventArgs e)
{
MySqlConnection connection = new MySqlConnection(connectionStr);
connection.Open();
// SELECT reccord status = ©
string sqlStr = "SELECT id, beginstring, msgtype, sendercomid,
sendersubid,";
sqlStr += " targetcomid, targetsubid, outboundmsg";
sqlStr += " FROM fix_message";
sqlStr += " WHERE outboundmsg != '' AND status =" + ©;
sqlStr += " ORDER BY id";
sqlStr += " LIMIT o, 1";
MySglCommand sqlCmd = new MySqlCommand(sqlStr, connection);
MySglDataAdapter adapter = new MySqlDataAdapter(sqlCmd);
DataSet dataSet = new DataSet();
adapter.Fill(dataSet, "Queue");

// id[@e] | beginstring[1] | msgtype[2] | sendercomid[3] |
sendersubid[4] |

// targetcomid[5] | targetsubid[6] | outboundmsg[7]

if ((int)dataSet.Tables["Queue"].Rows.Count > 0)

// Create FIX Message

beginString =
dataSet.Tables["Queue"].Rows[@]["beginstring"].ToString();

senderComID =
dataSet.Tables["Queue"].Rows[@]["targetcomid"].ToString();

senderSubID = dataSet.Tables["Queue"].Rows[@][6].ToString();

targetComID = dataSet.Tables["Queue"].Rows[@][3].ToString();

targetSubID = dataSet.Tables["Queue"].Rows[@][4].ToString();

outboundMsg = dataSet.Tables["Queue"].Rows[@][7].ToString();

QuickFix.Message fixml = new QuickFix.Message();

MsgType msgType = new MsgType("n");
fixml.Header.SetField(msgType);

xmlData = outboundMsg;

fixml.Header.SetField(new XmlDatalLen(xmlData.Length)); // 212



fixml.Header.SetField(new XmlData(xmlData)); // 213
// Create SessionID
SessionID ssID = new SessionID(beginString, senderComID,

senderSubID, targetComID, targetSubID);

// Check Session
string sqlStr2 = "SELECT * FROM session";
sqlStr2 += " WHERE beginstring = '" + beginString + "' AND";

sqlStr2 += " sendercomid = '" + senderComID + "' AND";
sqlStr2 += " sendersubid = '" + senderSubID + "' AND";
sqlStr2 += " targetcomid = '" + targetComID + "' AND";
sqlStr2 += " targetsubid = '" + targetSubID + "'";

MySqglCommand sqlCmd2 = new MySqlCommand(sqlStr2, connection);
// Use SqglDataAdapter & Dataset

MySqlDataAdapter adapter2 = new MySqlDataAdapter(sqlCmd2);
DataSet dataSet2 = new DataSet();

adapter2.Fill(dataSet2, "Session");

if ((int)dataSet2.Tables["Session"].Rows.Count > @)
{
try
{
Session.SendToTarget(fixml, ssID);
// Update status from @ (uncomplete) to 1 (completed)

UpdateStatusToCompleted((int)dataSet.Tables["Queue"].Rows[@]["1id"]);

}

catch (SessionNotFound)

{

MoveTolLastestQueue((int)dataSet.Tables["Queue"].Rows[@]["id"]);

}

else

{

MoveTolLastestQueue((int)dataSet.Tables["Queue"].Rows[@]["id"]);

}

}

public void UpdateStatusToCompleted(int input)

{

}

MySqlConnection connection = new MySqglConnection(connectionStr);
connection.Open();

string sqlStr = "UPDATE fix_message";

sqlStr += " SET status = " + 1;

sqlStr += " WHERE id = " + input;

MySqlCommand sqlCmd = new MySqlCommand(sqlStr, connection);
sqlCmd.ExecuteNonQuery();

public void MoveTolLastestQueue(int input)

{

MySglConnection connection = new MySglConnection(connectionStr);
connection.Open();

string sqlStr = "SELECT * FROM fix_message";
sqlStr += " WHERE id = " + input;

MySqlCommand sqlCmd = new MySqlCommand(sqlStr, connection);

// Use SqlDataAdapter and Dataset

71
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MySqlDataAdapter adapter = new MySqlDataAdapter(sqlCmd);
DataSet dataSet = new DataSet();
adapter.Fill(dataSet, "Queue");

// id[@e] | beginstring[1] | msgtype[2] | sendercomid[3] |
sendersubid[4] |

// targetcomid[5] | targetsubid[6] | inboundmsg[7] | outboundmsg[8]
| status[9]

beginString =
dataSet.Tables["Queue"].Rows[@]["beginstring"].ToString();

msgType = dataSet.Tables["Queue"].Rows[@]["msgtype"].ToString();

senderComID =
dataSet.Tables["Queue"].Rows[@]["sendercomid"].ToString();

senderSubID = dataSet.Tables["Queue"].Rows[@][4].ToString();

targetComID = dataSet.Tables["Queue"].Rows[@][5].ToString();

targetSubID = dataSet.Tables["Queue"].Rows[@][6].ToString();

xmlData = dataSet.Tables["Queue"].Rows[@][7].ToString();

inboundMsg = dataSet.Tables["Queue"].Rows[@][8].ToString();

outboundMsg = dataSet.Tables["Queue"].Rows[@][9].ToString();

int status = (int)dataSet.Tables["Queue"].Rows[0][10];

// Remove the record which is session not found and

string sqlStr2 = "DELETE FROM fix_message WHERE id =" + input;
MySqlCommand sqlCmd2 = new MySqlCommand(sqlStr2, connection);
sqlCmd2.ExecuteNonQuery();

// insert into the lastest row

string sqlStr3 = "INSERT INTO fix_message(beginstring, msgtype,
sendercomid, sendersubid,";

sqlStr3 += " targetcomid, targetsubid, xmlData, inboundmsg,
outboundmsg, status)";

sqlstr3 += " VALUES('" + beginString + "', '" + msgType + "', '" +

senderComID + 58

sqlstr3 += " '" + senderSubID + "', '" + targetComID + "', '" +
targetSubID + "',";
sqlstr3 += " '" + xmlData + "', '" + inboundMsg + "', '" +

outboundMsg + "', " + status + ")";

MySglCommand sqlCmd3 = new MySqlCommand(sqlStr3, connection);
sqlCmd3.ExecuteNonQuery();

// Console.WritelLine("Moved.");

}
public void OnCreate(SessionID sessionID)
{
MySglConnection connection = new MySqglConnection(connectionStr);
connection.Open();
string sqlStr = "DELETE FROM session";
MySglCommand sqlCmd = new MySqlCommand(sqlStr, connection);
sqlCmd.ExecuteNonQuery();
Console.WriteLine("On Create : " + sessionID.ToString());
this.sessionID = sessionID;
}
public void OnLogon(SessionID sessionID)
{
beginString = sessionID.BeginString;
senderComID = sessionID.SenderCompID;
senderSubID = sessionID.SenderSubID;

targetComID sessionID.TargetCompID;
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targetSubID = sessionID.TargetSubID;

MySqglConnection connection = new MySqlConnection(connectionStr);

connection.Open();

string sqlStr = "INSERT INTO session(beginstring, sendercomid,
sendersubid,";

sqlStr += " targetcomid, targetsubid)";

sqlStr += " VALUES('" + beginString + "', '" + senderComID + "',";

sqlStr += " '" + senderSubID + "', '" + targetComID + "', '" +
targetSubID + "')";

MySglCommand sqlCmd = new MySqlCommand(sqlStr, connection);

sqlCmd.ExecuteNonQuery();

Console.WritelLine("On Logon : " + sessionID);

}

public void OnLogout(SessionID sessionID)

{

beginString
senderComID
senderSubID
targetComID
targetSubID

sessionID.BeginString;
sessionID.SenderCompID;
sessionID.SenderSublID;
sessionID.TargetCompID;
sessionID.TargetSublID;

MySqlConnection connection = new MySqglConnection(connectionStr);

connection.Open();

string sqlStr = "DELETE FROM session WHERE sendercomid = '" +
senderComID + "' AND";

sqlStr += " sendersubid '" + senderSubID + "' AND";

sqlStr += " targetcomid "" 4+ targetComID + "' AND";

sqlStr += " targetsubid = '" + targetSubID + "'";

MySqlCommand sqlCmd = new MySqlCommand(sqlStr, connection);

sqlCmd.ExecuteNonQuery();

Console.WriteLine("On logout : " + sessionID);

}

public void ToAdmin(Message message, SessionID sessionID)

{
}

Console.WriteLine("To admin : + sessionID + "\n" + message);

public void FromAdmin(Message message, SessionID sessionID)
{

// Check MsgType[35]

msgType = message.Header.GetString(35);

if (msgType.Equals(MsgType.XML_NON_FIX))

beginString = message.Header.GetField(8);

senderComID = message.Header.GetField(49);
senderSubID = message.Header.GetField(50);
targetComID = message.Header.GetField(56);

targetSubID = message.Header.GetField(57);
xmlData = message.Header.GetField(213);
// string xmlDataUTF8 = Base64ToString(xmlData);

MySqglConnection connection = new
MySglConnection(connectionStr);

connection.Open();

string sqlStr = "INSERT INTO fix_message(beginstring,

msgtype,";
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"

sqlstr +=
xmldata, inboundmsg)";
sqlStr += " VALUES('" + beginString + "', '" + msgType + "', '"

nmroon

+ senderComID + 5"

sendercomid, sendersubid, targetcomid, targetsubid,

sqlStr += " '" + senderSubID + "', '" + targetComID + "', '" +
targetSubID + "',";
Sqlstr‘ += " '" + xmlData + lll, ey

message.ToString().Replace((char)l, '~') + "')";
MySqglCommand sqlCmd = new MySqlCommand(sqlStr, connection);
sqlCmd.ExecuteNonQuery();
}
Console.WriteLine("From admin :
sessionID.TargetSubID + "\n"
+ message);

+ sessionID.TargetCompID + "/" +

}

public void ToApp(Message message, SessionID sessionId)

{

Console.WriteLine("To app :
message.ToString());

+ sessionID.ToString() + "\n" +

public void FromApp(Message message, SessionID sessionID)

{

Console.WriteLine("From app :
message.ToString());

}

+ sessionID.ToString() + "\n" +

FIX Application ¥99 Client MAU84A 8 Java

"h/\lé FIXInitiator.java

import java.io.*;
import quickfix.*;

public class FIXInitiator
{
public static void main(String[] args)
{
try
{
String configFile = "config/initiator.cfg";
SessionSettings sessionSettings = new SessionSettings(new
FileInputStream(configFile));
FileStoreFactory storeFactory = new
FileStoreFactory(sessionSettings);
LogFactory logFactory = new FileLogFactory(sessionSettings);
MessageFactory messageFactory = new DefaultMessageFactory();
InitiatorApp initiatorApp = new InitiatorApp(sessionSettings);
Initiator initiator = new SocketInitiator(initiatorApp,
storeFactory, sessionSettings, logFactory, messageFactory);
initiator.start();
System.in.read();
initiator.stop();
}

catch (Exception e)

{
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System.out.println(e.toString());

Tvla InitiatorApp.java

import quickfix.*;

public class InitiatorApp implements Application

{

private SessionID sessionID = null;
private SessionSettings sessionSettings = null;

public InitiatorApp(SessionSettings sessionSettings)

{
}

this.sessionSettings = sessionSettings;

@Override
public void fromAdmin(Message message, SessionID sessionID)

{
}

System.out.println("From admin + sessionID + "\n" + message);

@Override
public void fromApp(Message message, SessionID sessionID)

{
}

System.out.println("From app : + sessionID + "\n" + message);

@Override

public void onCreate(SessionID sessionID)

{
System.out.println("On create : " + sessionID);
this.sessionID = sessionlID;

}

@Override
public void onLogon(SessionID sessionID)
{
System.out.println("On logon : " + sessionID);
try
{
Message message = new Message();
message.getHeader().setField(new
quickfix.field.MsgType("n"));
String xmlData = "<Request><MsgCd>1111</MsgCd>" +
"<RqId>2222</Rqld></Request>";
message.setInt (212, xmlData.length());
message.setString(213, xmlData);

Session.sendToTarget(message, sessionID);

}

catch (SessionNotFound e)
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{
}

System.out.print(e tring());

}

@Override
public void onLogout(Sessio

{
}

@override
public void toAdmin(Mess

{
System.out.pri

@Override

publi toApp
{

ID)

System.out.println("’ + sessionID);

onID sessionID)

ssionID + "\n" + message);

ionId
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