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8=FIX.4.2|9=95|35=X | 34=5| 49=VENUE| 52=20160617-23:12:05.551 |
56=DONALD|268=1]279=1|269=1|270=110|271=5|37=9|10=209 |

8=FIX.4.2|9=05|35=X | 34=5 | 49=VENUE | 52=20160617-23:12:05.551
|56=DONALD |268=1]279=2 | 269=1|270=110|271=2|37=9|10=209|

N

8=FIX.4.2|9=54|35=5%34=20%49=DONALD | 52=20160617-23:12:01.33 | 56=VENUE | 10=134|

8=FIX.4.2|9=54|35=5]34=20|49=VENUE | 52=20160617-23:12:05.55 | 56=DONALD | 10=134 |
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Logon (Start a trading session)

Logon acknowledgement

New Order

Order Acknowledgement or Rejected

Exchange System
Order fill
(acceptor) (initiator)

Trading

Amend Order or Cancel Order

Order Amended or Order Cancelled

Bye

Bye

8=FIX.4.2|9=76|35=A| 34=1|49=DONALD | 52=20160617-23:11:55.884 | 56=VENUE1 | 98=0| 108=30| 141=Y| 10=134|

8=FIX.4.2|9=76|35=A|34=1|49=VENUE | 52=20160617-23:11:55.886| 56=DONALD| 98=0| 108=30| 141=Y| 10=136 |

&
<€

8=FIX.4.2|9-124]|35-D | 34=2 | 49-DONALD | 52=20160613-22:52:37.227 | 56=VENUE |
11-1|21-3|38=3|40-2|44=100| 54=1| 55=MQ | 60=20160613-22:52:37.227|10-163 |

8=FIX.4.2|9=140|35=8|34=2| 49=VENUE | 52=20160613-22:52:37.228 | 56=DONALD | 6=10|
11=1]14=100] 17=1]20=0|31=10|32=100| 37=1| 38=3|39-0| 54=1|55-MQ| 150=0| 151=0]| 10=184 |

Exchange

Trading
(acceptor) B=FIX.4.2]9=140]35=8] 34=2 | 49=VENUE [ 52=20160613-22:52:37.228 | 56=DONALD][ System
6=10]11=1]14=100|17=1]20=0| 31=10| 32=100|37=1| 38=3|39=2| 54=1|55=MQ| 150=2 | 151=0| 10=184| (initiator)

o~

8=FIX.4.2|9=54|35=5434=20+49=-DONALD | 52=20160617-23:12:01.33 | 56=VENUE | 10=134 |

8=FIX.4.2|9=54|35=5%34=20$49=VENUE | 52=20160617-23:12:05.55| 56=DONALD| 10=134|
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Chapter 9: Creating a Backtester in Python

Training Data
or In-Sample Data

Testing Data
or Qut-of-Sample Data

0000000000000000000000000 !

datasets

HDF5

~— 11—
N\

v group datasets datasets
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Liquidity
Provider.py
17

TradingStrategy.py

getTime()

gw 2 ms Order
Manager.p
y

Market

Simulator.py

e e e
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500000

400000 ~
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100000

—— Paper Trading using Event-Based BackTester
—— Trading using Event-Based BackTester
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400000
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—— Paper Trading using Event-Based BackTester
—— Trading using Event-Based BackTester
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Chapter 10: Adapting to Market Participants
and Conditions

000000
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—— simPnl
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175
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Graphics Bundle Ends Here
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