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Aservice platform receives a FIX message sent by a transmit end

1-101

A 4

The service platform searches a script list for a service script corresponding to the FIX
message hased on service type information in service data
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A 4

The service platform executes the service script and processes the service data
based on service logic
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Atransmit end encapsulates a FIX packet into a FIX message

1-201

The transmit end sends the encapsulated FIX message to a service platform
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Atransmit end encapsulates a FIX packet into a FIX message :

301

The transmit end sends the encapsulated FIX message to a service platform :

302

The service platform searches a script list for a service script corresponding to the FIX
message hased on service type information in service data

303

The service platform executes the service script and processes the service data
based on service logic

L-304

The service platform determines a message type of the FIX message based on
message type information in the service data

L-305

306
/

A 4

!

If the message type indicates an
application layer message, the
service platform invokes an application
layer method to execute universal
service logic at an application layer

307
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A 4

!

I the message type indicates a session
layer message, the service platform
invokes a session layer method to
execute universal service logic at
asession layer
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Capture a packet header hased on an agreed header length

1-401

Obtain a packet type and body length information based on the packet header

1-402

Capture a body based on the body length

1-403

A 4

Assemble the packet header and the body, and return in to an upper layer
in the form of a character string

1-404

FIG. 4
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Service platform

Transmitting end

Session layer Application layer loSession Responder Receiving end

1. Encapsulate a FIX

message and invoke

SendToTarget to send
the message

2. Search for a corresponding
session based on a session ID

3. Search for and execute a
corresponding groovy script
hased on service type information

6. Increase a session
sequence number by 1

6. Increase a session
sequence number by 1

FIG.5

4. Ifitis a session layer
message, invoke toAdmin
< _________________________
4. 1fitis an application
layer message,
invoke toApp
< .........................
5. Invoke object loSessionResponder
to send the FIX message
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Service platform

Transmitting end

EventHandling
Strategy

Session layer

1. Asynchronous
non-blocking
monitoring

A

2.Add a FIX messageintoa
message queue blockingQueue

8. Increase a session
sequence number by 1

3. Read the FIX message
from blockingQueue

4, Search for a corresponding
session based on a session ID

5. Check whether session
sequence numbers are consecutive

6. Search for and execute a
corresponding groovy script based
on service type information

7. Ifitis a session
layer message, invoke
fromAdmin

7. Ifitis an application
layer message, invoke
fromApp

8. Increase a session
sequence number by 1
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Service implementation apparatus based
on the FIX protocol

Receivingunit -
71

Searching unit -
72

Executionunit -
73
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Service implementation apparatus based

on the FIX protocol

Receivingunit -
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Searchingunit -
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Executionunit -
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Writeunit
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Service implementation apparatus
based on the FIX protacol

Processing unit -

91

Sendingunit

92
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Service platform

Transmitting end

FIG. 10
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