Ba2BITS <gfidiin>

FIX Edge

Overview




FIX Edge Overview

FIX Edge features

* Multiple FIX sessions
« FIX4.0-4.4,5.0, FIXT1.1
« FIX Dialects

« FAST
* Route FIX messages between FIX
sessions

e Various remote access methods
(sockets, MQs, TIB, COM/DCOM, etc.)

« Back-up connections
 Persistent and transient sessions
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XML-based business level rules for
routing and transformation

Convert messages between FIX
protocol versions

Support Javascript and XSLT in
business level rules

Open interface for plug-ins on
transport level

Open interface for plug-ins on
business level

High availability
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FIX Edge is a FIX router

47

4’

e X Session &= == FIX Session
FIX FIX
FIX Layer FIX Layer
FIX : :
f» FIX Session &= ==a FIX Session
Client
* Many-to-many routing *  Multiple FIX sessions
- Context based routing rules  FIX4.0-4.4,50, FIXT1.1
- On-fly conversion * FIXDialects

« FAST
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FIX Edge is not just a FIX

AMEX TRACE PHLX

NYSE

FIX Edge

Valuebond Bonddesk




FIX Edge Overview

FIX Edge is a connector

Sockets

Files

TIBRV

Clients “ Transport

Layer
COM

IBM MQ

Other
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FIX Session

FIX Layer “ Clients

FIX Session

« TCP Adaptor

« UDP Adaptor

* File Adaptor
 TIB RV Adaptor

CORBA Adaptor
COM/DCOM Adaptor
Named Pipe Adaptor
IBM MQ Series Adaptor
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Example: FIX Edge and MQ

MQ Hub Server

MQ Manager

MQ.TO.FIX
FIX.TO.MQ

FIX.ERROR

FIX.NOHIT

TransportLayer.MQAdaptor.SessionNumber = 1

<—
—>

Transport
Layer

IBM MQ
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FIX Session

FIX Layer

FIX Session

TransportLayer.MQAdaptor.Session.1.ClientID = MQHub
TransportLayer.MQAdaptor.Session.1.FromClientQueue = FIX.TO.MQ
TransportLayer.MQAdaptor.Session.1.ToClientQueue = MQ.TO.FIX
TransportLayer.MQAdaptor.Session.1.NoHitQueue = FIX.NOHIT
TransportLayer.MQAdaptor.Session.1.ErrorQueue = FIX.ERROR
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FIX Edge rule engine

FIX Edge

Rule Engine

Convert

Modify Fields

FIX Message Reject

Store to DB/File
Javascript

XSLT

« XML Rules

* Rules are joint in OR

« Conditions are joint by AND
* Regular expressions
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|-Rule

| |-Source

| |-Condition
|

-Rule
|-Source
[-Condition
[-Action

|
I
I
Session I
|-Default Rule
I
I

-Events

Scripting languages
Modify/convert message
Send to multiple sessions
Change rules on-fly
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Example: DB History

FIX Session Rates
Rule Engine MsgType
SenderComplID
SendingTime
QuoteReqID
Clients 0 DB History QuotelD

QuoteType
Symbol
Product
TransactTime
SettIDate

FIX Session

<History Name="Quotes"
StorageType="ODBC"
ColumnSize="256"
TableName="Rates"
ConnectionString="DSN=Cmp;UID=cmp;PWD=cmp321;">
<Field ColumnName="MsgType" ColumnSize="4">35</Field>

<Field ColumnName="SenderCompID" ColumnSize="40">49</Field> BL_Config.xml
<Field ColumnName="SendingTime" DataType="Datetime" ColumnSize="20">52</ <Rule Description="Save Quote to DB">
Field> <Source>

<Field ColumnName="QuoteReqID" ColumnSize="40">131</Field>

<Field ColumnName="QuotelD" ColumnSize="64">117</Field> <FixSession SenderComplD="FIXEdge" TargetCompID="Client1"/>
<Field ColumnName="QuoteType" DataType="Int" ColumnSize="10">537</Field> </Sour‘c§>
<Field ColumnName="Symbol" ColumnSize="12">55</Field> <Condition>
<Field ColumnName="Product" DataType="Int" ColumnSize="10">460</Field> <EqualField Field="35" Value="S"/>
<Field ColumnName="TransactTime" DataType="Datetime" ColumnSize="20">60</ </Condition>
Field> <Action>
<Field ColumnName="SettlDate" DataType="Date" ColumnSize="10">64</Field> <SaveToHistory Name="Quotes"/>
</History> </Action>

</Rule>
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FIX Edge Control Center

¥JFIXEdge Control Centre Yersion 0.1.0.9: Administration - Mozilla Firefox i ] 4
File Edit Yiew History EBookmarks Tools  Help

¢| - - - @ s IIJ} ||_| http:f127.0.0.1:8502( |‘| [}l "lGoogle H\]

-

FIXEDGE I~

B2BITS

EEEE———
3 FixEdge1
t Fix Refrezh rate(0 to stop refresh): IU zec, Update | Reset |

lg. FIX Sessions

Transport FixEdge.log
Engine.log
X FixEdge2[NOT RUNNING]

t FIX Table : Online Sessions Status
Transport
Stap All Services I Categories ctive Reconrecting Waiting _for iRCOMIing Corre_ct."y Non—gracefu#y R_ecemed message's han
ornection terminated terminated gime
umber of sessions which has given b b b h b - .
[=tatus.
Table : Online Sessions List
Merne Stalte BeaderCompin|TargetCompiDRole |Versionffost |[Port[fnSegiumflutSeghum Heartbeat;fessages g::sages Time In Time Oud
Established= I nitistor  Fldd 2700118106 |7 v 0 E E [20050505-20: 55: 45.097 [20080505-20:59: 4
[ Established|T = Eoceptor Flxdd H H u] & & [20050505-20:559: 45.097 200305053-20:29:4

Tabhle : Statistics by message type for session 5:T

Typephum Receivedliast Time Receivedium Transmittediast Time Transmitted|
1 I [2O0S0S05-20058:45.097 KB
3 [20050505- 205855 229

Table : Statistics by message type for session T:S

Trpepum Receivedast Time Receivedium Transmittediast Time Transmitted)|
1 = [200S0505-20:55:45.097 &
13 [200S0505- 2055855 229

Legend for Table : Online Sessions Status

-
1 | »
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FIXEdge and SNMP

-loix :
Flo Edt Trops tiok * Native SNMP support

e ot | G oo | « Monitor server availability

Trap Time | IP Address | Community |Device Type Trap Details

* Monitor sessions status

snmpTrapQlD = software 7 319038032 300031 789C
fixedoe 1.1 = FILADMINOSHMPAoent 1

127004 public  software7 319036... fixedge.1.1.1 = Established o U sSe names (M | B)
fixedge.1.2 = BloombergOB26its
fixedge 1.2.1 = Establizshed
experimental 1057 .1 = 127,001

15-0ct-05
10:55 Akl

syzUpTime = 179526

snmpTrapliD = software.7 319035032 .3000.31 753C
fixedge 1.1 = FIXADMINOSHNMPARent _1

1270041 public software 7 319035, | fixedye 1.1 .1 = Establizhed

fixedye. 1.2 = BloombergOB2Bits

fixedge.1.2.1 = Established

experimental 1057 1 = 127.0.0.1

15-0ct-05
10035 Ak

& BTOBITS-MIB:b2bits on localhost oy ] 4
File Edit ‘iew Help

sysUpTime = 1 TESET

snmpTrapOID = software 7 319038032, 3000 31 7890 2z | q % . ? r-
15-0ct-08 ) s - + ]
- 127,004 =R (> MIB Yiewer ===l ﬂ
10:58 At Export  Prink Refresh  Stop Help k"-i)
Hastname or IP Address WIE | OID Mame | “alue |
I_ - fixedge.1 FixEdget +—Service Hame
“”"P S fixeige.1 1 FIXADMIMNOSHMP Agerit 1 +«— 1 Session Identifier
LD
fixedge.1.1.1 Estahlished «—Session State
MIE Table to download e fixedye. 1.2 Bloombery OB 2Bits +— 1 Session ldentifier
ﬂ ) fixedige.1.2.1 Established +——-Session State
MIE Viewer will download, format, and display any SNMP MIB fixedge 2 FixEdgehgent: Service iz started. « -Service State
“ariable. Simply enter the name of the MIB variable, a MIB Table _ 0
narne, or an OID sequence (1.3.26.1._etc). The MIB Wiewer fixedge.3 o

uses Solarvinds extensive MIBE database to automatically
deterrmine details about each SMMP MIB “ariable.

You can also use SolarWinds MIB Browser to find the specific
MIB variable that has the information you are looking for, BTORITS-MIB s

e fixedge.1.1

More Details

reorg. dod. internet. private. enterprizes. b2bits software fikedge. 1.1

oD 1.361.4.1.26775.0011

Type

Units LI
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FIX Edge customization

Custom Business Layer Handler

*  Write your own library
* Implement Handler interface
« Override ::process method

«  Work with FIX message using B2BITS
API

« Use MessageSender to queue
message for sending

« Describe you handler in Rule Engine
configuration

« Call you handler from Action section
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Custom Transport Adaptor

Write your own library
Implement TransportAdaptor inteface
Override ::sendToClient method

Use observer to upload incoming
messsages to FIX Edge

Implement Administrable and
Monitorable to add adaptor to Control
Center

Configure Adaptor in
FIXEdge.properties



FIX Edge cluster

Windows/Linux Cluster

FIX Edge FIX Edge

Shared Storage

Virtual IP
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FIX Edge for market data
Market Maker

Market Data
Provider

Recovery Recovery
Session ‘ E ‘ [

<>
A

Market Data
Server

Clients
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FIX Edge benchmarks

Throughput= *K
N1
1 CPU Dual Core
2GHz
1Gb RAM
Windows 2003
1 CPU Dual Core S
1.66GHz c
e \ 1 CPU Dual Core (@]
MNCONSAE P 4 ) 1.66GHz o
FIX Session 1 FIX Session 1 1Gb RAM 5
ession
/ / N Windows XP 1)
5
FIX Szssion K FIX Session K o
()
()
(@)
@©
(79}
(%)
=

——=Message 1
Parse
. Validate t
Message 1 1

Parse

Validate

N — Number of messages per session

K — Number of session

tl — Time, the first message in session received
ty — Time, the N-th message in session received

18 000
15000
12000
9000
6000
3000

1
T

1
T

1
T

1
T

1
T
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Number of sessions
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FIX Edge Overview

Further information on the product is
available at:

www.b2bits.com
http://forum.b2bits.com

Contact manufacturer: sales@b?2bits.com
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