IJREAT International Journal of Research in Engineering & Advanced Technology, Volume 8, Issue 5, October - November, 2020

ISSN: 2320 — 8791 (Impact Factor: 2.317)

WWW.ijreat.org

Development of Exchange Market Trade Application

1S.Dhanasekaran, 2Yalamuri Dinesh, 3Sana Venkateswara Rao
!Associate Professor at, Department of Computer Science and Engineering, Kalasalingam Academy of
Research and Education, Krishnan Koil 626126, Tamil Nadu, India
“Student at, Department of Computer Science and Engineering, Kalasalingam Academy of Research and

Education,Krishnan Koil 626126, Tamil Nadu, India

3Student at, Department of Computer Science and Engineering, Kalasalingam Academy of Research and

Education, Krishnan Koil 626126, Tamil Nadu, India

Abstract

BBXT TRADE APPLICATION
SYSTEM” is software developed for
managing various prices of market
symbols.It is the desktop application which
is written in .NET Framework.In global
there are so many stock market exchanges
and market symbols are there and having
market symbols data for each exchange
like orderbook data and trade transaction
data these and all data are tracking in the
desktop application.This particular project
deals with tracking the market symbols
data and showing the data in the market
access viewer.It contains orderbook data
and transaction details of market
symbols.In this application easy to check
the market symbols data. The BBXT
TRADE APPLICATION is one of the

desktop application which is written in c#
programming language and using .NET
framework. The project defines that
showing the stock market exchange data
like orderbook data , trade transaction data
and timestamp of market symbol
transactions in the Market Access Viewer.
Each exchange have many market symbols
which are BYBIT exchange have
BTCUSD.
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1.Introduction

Each Exchange has their own website and
their data . But it is difficult to track each
exchange data by opening each website .If
BYBIT shows their own data and
BITFINIX shows their own orderbook data
and trade transaction data . By this | have
to open each website and have to track.
Trade application methodology is easy to
use and easy to track every exchange data.
the approval processes.Showing all
exchange market data like Orderbook data
like bids and asks and Trade transactions
data with timestamp in the market access
viewer.By using public websocket Api’s of
each exchange market and integrating in
the code like this grabbing all exchange
data in one application.Output there will be
a WPF viewer and having many tabs for
Order Book,trade history and for quotes .
For each exchange market data will be
bind in viewer .In the orderbook data will
be changing . There will be
updating,modifying,deleting and adding
the orderbook data .It is real time data
which can be accessed from a remote
server and binding in the viewer.

2 Methodology

2.1 For Websocket Integration:

Having Websocket Apis for each exchange
market and having many exchange market
symbols  like BTCUSD,ETHUSD
etc.There will be endpoints for getting

market symbols,orderbook data and trade

executions.Maintaining the  websocket
connections to keep maintaining the
remote server connections then only can
access the data of each symbol. After
getting symbols, have to subscribe to the
symbols and will get orderbook data and
trade data.Using stream controllers to
maintain data in the correct manner and
using Json Libraries to parse the data and
binding the data to WPF viewer.Proposed
project having technical parts which have
to subscribe the symbols and maintaining

the websocket and rest APl connections.

2.2 For Rest Api Integration:

Having Rest Apis for each exchange
market and having many exchange market
symbols like BTCUSD,ETHUSD etc .
There will be endpoints for getting market
symbols,orderbook data and trade

executions.
First thing is getting symbols in our
application by using symbols endpoint and

the response will come as Json
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format.After getting JSON format response
have to parse the symbols by using JSON

libraries which are having in .NET.

Using Stream Controller for maintaining
each symbols data like orderbook and trade
executions when getting each symbols data

and binding the data in WPF viewer.

I application logic

websockets
WebSocketCommonProtocol

network

remote endpoint

2.3 Monitoring System

This system also monitors the activities
done by the people involved in this process
which provides additional security to the
organization or company. This collects the
data such as login and logout time, activity
done by them during the login time such as
Downloads done, messages and data sent
from the login system. |.P address and the
location of the system are also taken by the

system in default and all the information is
stored in the database helps in
investigation to find out the persons
involved in the crime during the tender
process such as bid code fraud and to
minimize the chances of fraud.

2.4 Data

Types of data that we collect from the data
source:

Metadata - Static information that could
help describe data

Transactions - Transactions, trades,
executions, matches

Order books - Resting orders as deep and
granular as possible

Quotes - Top orders, each from one side of
the book (bid/ask)

General data - Statistics related to asset,
symbol or data source

Data type - Metadata - Static information
that could help describe data

2.4.1 Data type - Transactions,
trades, executions, matches

Transactions  (called also:  trades,
executions or matches) representing
transactions occurred on the data
source.done by the head of the
organization or company and his expert
and personal team.

Transaction must contain contain:

1.price
2.amount (in the base currency of the asset
or number of contracts)
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3.timestamp in the UTC timezone when we
first received it

Transaction can also additionaly
include:
1.an identifier of the transaction
2.aggressor of the trade (buy/sell)
3.timestamp in the UTC timezone when it
occured on the exchange

2.4.2 Data type - Order books -
Resting orders as deep and
granular as possible

The order book for the specific markets
representing the resting orders published
by the market participants which are
willing to buy or sell on given symbol. Sell
orders in the order book are named "asks",
buyers have named "bids". Each order
contains price, amount and the type (bid or
buy/ask or sell). Ask prices are always
lower than the bid prices.

2.4.3 Data type - General data -
Statistics related to asset, symbol
or data source

General data purpose is to collect data that
can't be classified into common data types
supported by the framework.

List is long but some of the data types are
generated automatically by the framework
from other data (aggregated data).

General data item must contain:

e type

e value in the decimal format

e timestamp in the UTC timezone
when we first received it

2.4.4 Data type - Quotes - Top

orders, each from one side of the
book (bid/ask)

Quote representing best bid and ask price
at a given time.
Quote must contain contain:

e Dest ask price
e Dest bid price

Conclusion
This overall, can access all exchange

market symbols data like orderbook and
trade history or executions data.This is an
easy way to monitor all markets data and
don't want to open each exchange website
to monitor . All the data will bind to the
WPF viewer . We can select any exchange

and can monitor the exchange market data.
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