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Version 1.2

Making FIX support Manageable

Introduction

FIX Protocol is most widely used protocol in Equities world. Several versions of this protocol co-exist for Order routing and Execution reporting. There are many FIX engines in marketplace, which process this somewhat cryptic information and communicate with trading systems and outside world. Some systems use FIX protocol even internal to their Trading Systems for communications.

In most cases it is important to read FIX logs either on file systems or in databases, decode the tags and look up their values in different versions of specifications, which co-exist.  For Equities’ applications supporting these systems is a major task these days.

Most FIX engines typically reject problematic messages and only way to find problems is to look at these log files or messages. Typically support people end up writing shell scripts using awk, cut, etc. in order to find problems and with or without some of these tools have to spend most of their productive time decoding this information. 

Here is a typical FIX data log sample, which is the type of information most support people have to deal with on daily basis. Some remember the tags; some have to constantly look them up which delays trade support and response time to production situations.
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In order to overcome this daily issue a powerful tool called FIXViewer is written which is very generic in nature. FiX log viewer tool reads real-time FIX message logs and displays data, as the logs grow, on any number of local or remote machines and display in easy to read blotter.

FIXViewer is a great troubleshooting and debugging tool for FIX trading support.

Features

. Reads messages from multiple sources simultaneously and real time. 
. Decodes tags as well as values for multiple versions of FIX Protocol Specifications. 
. Filters and searches the data as per user requirements with business intelligence and correlation. 
. Allows user to have column and row configuration so users would not get overwhelmed with data.

. Allows user to define complex color configuration as per user-defined criteria on data values. 
. Supports Sorting of all columns.
. It allows one to drag arbitrary number of messages and tags on the Drag & Drop screen, which gets immediately decoded.

. Message Detail screen allows expanding the data on smaller consolidated format, which eliminates need of scrolling huge amount of data sideways.

. Filters allow correlation of inbound and outbound messages within files across multiple files from completely different sources minimizing data set for further analysis.
. The tool works with most major FIX engine vendors’ data formats.

. Newer versions can be supported very easily by adding new dictionary.

. User defined tags are also supported by simply appending them to the dictionary.

Online AVI Demo 

– No installation required.
- http://fixviewer.monitoreyet.com
 

FIXViewer remotely captures real-time FIX message logs and decodes for analysis.
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Multiple instances of detail screens can be brought up at a time. These screens eliminates need to keep scrolling the blotter sideways in search of information.
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