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package MadoffFixMonitor;

import java.util. ArrayList;

import java.util. Random ;
import java.util. TreeMap;
import java.util.StringTokenizer;
import java.io.* ;

import java.util.LinkedList;

/fimponrt org.apache.jasper.Constants,

import com.cameronsystems.fix. message.Message ;
import com.cameronsystems.fix.oms.messagebrowser.MessagePanel;

import com.cameronsystems.fix.configuration.Constants;

public class MADOFFRandomSimulationUtility {
/tt
* Constructs a activity element.

*

*/
/I Simulation

public static ArrayList alAIEQTDList = new ArrayList() ;
public static ArrayList alOneEQTDList = new ArrayList() ;

public static int iLocAccountNum = -1 ;
public static int iLocCusip = -1 ;

public static int iLocTradeDate = -1 ;

public static int iLocTradePrice = -1 ;

public static int iLocTradeQty = -1 ;

public static int iLocSecurityDesc = -1 ;
public static int iLocSettleDate = -1 ;

public static int iLocSide = -1 ;

public static String STRADE_CUSIP = "™,
public static String STRADE_DATE =" ;
public static String STRADE_PRICE =" ;
public static String STRADE_QTY ="";
pubilic static String SSECURITY_DESC =" ;
public static String SSETTLE_DATE =™ ;
public static String STRADE_SIDE =" ;
public static double dTRADE_PRICE = 0.0 ;

public static String sThisTradeCusip = null ;
public static String sThisTradeDate = null ;
public static String sThisTradePrice = null ;
public static String sThisTradeQty = nul ;
public static String sThisSecurityDesc = null ;
public static String sThisSeitleDate = nuli ;
public static String sThisSide = null ;

public static double dTotalQty =0 ;

public static double dTotalPrice =0;
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public static double dThisTmpTotalQty =0 ;

public static double dThisTradeQty = 0 ;
public static double dThisTradePrice =0;

public static int iRoundedOrdersPerOddLot = 0 ;
public static int iRoundedOrderCount =0 ;

public static String sTITLE_FIELDS = null ;

public static Random generator = new Random() ;
public static Random priceGenerator = new Random() ;
public static Random intGenerator = new Random() ;
public static Random idGenerator = new Random() ;
public static Random timeGenerator = new Random() ;
public static Random liveGenerator = new Random() ;
public static String ACCOUNT_NUMBER = "account number" ;
pubtic static String QUANTITY = "quantity" ;
public static String PRICE = "price" ;
public static String CUSIP = “cusip” ;
public static String TD_DATE = "t/d";
public static String SECURITY_DESC = "security description” ;
public static String SEC_DESC = "sec desc" ;
public static String SETTLE_DATE = "s/d" ;.
public static String SIDE = "side";
public static String SORDER_TITLE = "Number,T/D,Security
Description,Quantity,Price,S/D,Cusip,Entry Time,Live Period,Cancel Time\r\n" ;
public static String sSSTATS_TITLE = "Security Description,Cusip,Order Count,Total Trade Qty,Original
Trae Price, Trade QtyPrice,Original Order QtyPrice,Original Order QtyPrice Diff,Final Order QtyPrice,Final
QtyPrice Diff\r'\n" ;
public static BufferedWriter bwRandomOrderOutFile = null ;
public static BufferedWriter bwReportOutFile = null ;
public static BufferedWriter bwRandomStatsFile = null ;
public static TreeMap tmID = null ;
public static MadoffDB madoffDB = new MadoffDB() ;
public static boolean loadEQTDFile(String SEQ_TD) {
boolean bSuccess = false ;
IStantEntryTime = getLongTime(StartEntryTime) ;
IEndEntryTime = getLongTime(EndEntryTime) ;
IEntryPeriod = IEndEntryTime - IStartEntryTime ;
ILivePeriodRange = getlLivePeriodRange() ;
msgFIFO.clear() ;
alAIIEQTDList.clear() ;
try {
BufferedReader eqListFile = new BufferedReader(new FileReader(sEQ_TD));
while (eqListFile.ready()) {
String strKey = eqListFile.readLine().toString().timJ);
if (IstrKey.startsWith("#") && IstrKey.trim().equals(") ) {
alAIIEQTDList.add(strKey) ;
i msgFIFO.put(strkey) ;
} else if (strKey.toLowerCase().indexOf("price") 1= -1 &&
strKey.toLowerCase().indexOf(*account number”) {=-1) {
STITLE_FIELDS = strKey ;
parseTitleFieldsLoc() ;
1 if (messageParseri=null && !messageParser.isAlive()
messageParser.start() ;
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}

}
eqListFile.close() ;
tmiD = new TreeMap() ;
} catch (Exception e) {

}
1 if (alAIEQTDList.size() > 0) bSuccess = true ;
I IStartEntryTime = getLongTime(StartEntryTime) ;
I IEndEntryTime = getLongTime(EndEntryTime) ;
! IEntryPeriod = IEndEntryTime - IStartEntryTime ;
i iLivePeriodRange = getLivePeriodRange() ;

return bSuccess ;

}

public static boolean bRandomizePrice = true ;
public static String sSDBType = null ;
public static void loadConfig(String sConfigFile) {
try {
sDBType = null ;
BufferedReader configFile = new BufferedReader(new FileReader(sConfigFile));
while (configFile.ready()) {
String strey = configFile.readLine().toString().trimQ;

try {
if (strey.startsWith("#") && IstrKey.trim().equals(™) ) {

If (strKey.toLowerCase().indexOf("startentrytime")!= -1) {
StartEntryTime = strKey.substring(strKey.indexOf("=")+1).tim() ;

} else if (strKey.toLowerCase().indexOf("endentrytime")t= -1){
EndEntryTime = strkey.substring(strKey.indexOf("=")+1).tim() ;

} else if (strKey.toLowerCase().indexOf("maxqty”)!= -1){ String
sMaxQty = strKey.substring(strKey.indexOf("=")+1).trim() ; iMaxQty = Integer.parselnt(sMaxQty) ;

} else if (strKey.toLowerCase().indexOf("minqty”)!= -1){ String
sMinQty = strey.substring(strKey.indexOf("=")+1).tim() ; iMinQty = Integer.parseint(sMinQty) ;

} else if
(striey.toLowerCase().indexOf("maxnumoforderperoddliot”)!= -1){ String sMaxNumOfOrderPerOddLot =
strKey.substring(strKey.indexOf('=")+1).trim() ; iMaxNumOfOrderPerOddLot =
Integer. parseint(sMaxNumOfOrderPerOddLot) ;

} else if (strKey.toLowerCase().indexOf(‘randomizeprice")!= -1){
String sRandomizePrice = strey.substring(strKey.indexOf('=")+1).timQ) ; if
(sRandomizePrice.equalsignoreCase("false")) bRandomizePrice = false ;

} else if (strKey.toLowerCase().indexOf("maxdigitnumber)!= -1){
String sMaxNumOfDigits = strKey.substring(strKey.indexOf("=")+1).tim() ; iMaxNumberDigit =
Integer.parselnt(sMaxNumOfDigits) ;

} else if (striey.toLowerCase().indexOf ("livestartminute")!= -1){
String sLiveStartMinute = strey.substring(strKey.indexOf("=")+1).tim() ; ILiveStartMinute =
Integer.parseint(sLiveStartMinute) ;

} else if (strKey.toLowerCase().indexOf("liveendminute”)!= -1){
String sLiveEndMinute = strKey.substring(strKey.indexOf("=")+1).trim() ; ILiveEndMinute =
Integer.parseint(sLiveEndMinute) ;

}

} else if (strKey != null && strKey.toLowerCase().indexOf("order”) |= -1
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&4& strKey.toLowerCase().indexOf("file") != -1) sDBType = "Order" ;

else if (strKey != null && strKey.toLowerCase().indexOf("opt") |=

-1 && strey.toLowerCase().indexOf(file") = -1) sDBType = "Opt" ;
} catch (Exception e) {

}

configFile.close() ;
} catch (Exception e) {

}
}

public static class RandomGenerator extends Thread {
public void run() {
this.setName("RandomGenerator”) ;
try {
this.setPriority(1) ; # THREAD_PRIORITY_LOWEST
1 while {true) {
try {
if (sRandomType != null &&
sRandomType.toLowerCase().indexOf("ord") != -1)
{

madoffDB.startFIXDatabase("dbName.txt") ;
loadConfig("random_order_config.txt") ;
createNewOutputFile("RANDOM_ORDER.csv") ;
/" parseTitleFieldsLoc() ;
loadEQTDFile("ORDER_EQ_TD.csv") ;
generateAllRandomOrderSequence() ;
} else if (sSRandomType = null &&
sRandomType.toLowerCase().indexOf("opt") = -1) {
madoffDB.startFIXDatabase("dbName.txt") ;
loadConfig("random_opt_config.txt") ;
createNewOutputFile("RANDOM_OPT.csv") ;
/" parseTitleFieldsLoc() ;
loadEQTDFile("OPT_EQ_TD.csv") ;
generateAllIRandomOrderSequence() ;

}
} catch (Exception e) {
}

Thread.yield() ;
i }
} catch (Exception €) {
}

}

private static MessageParser messageParser = new MessageParser() ;
private static Object inFIXObj = null ;

public static class MessageParser extends Thread {

public void run() {
this.setName("MessageParser") ;
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"

"
"

"

i

i
i
i
"
"

try {
this.setPrionity(1) ; // THREAD_PRIORITY_LOWEST
while (true) {
try {
if (madoffDB.getFIFOSize() < 5000) {

if ((InFIXObj=msgFIFO.get()!=null) {

generateRandomSequence((String )inFIXObj) ;

addFIXMsgintoDB(inFIXObj) ;

}
} catch (Exception e) {
}

Thread.yield() ;

}
} catch (Exception e) {
}

private String sFieldName = "insert into dbo.FIX_MESSAGE
(MadoffTime,SendingTime,Direction,InterfaceNumber,Version, MsgSeqNum,SenderComplD,SenderSubl
D,TargetComplD,TargetSubiD,PossDupe,PossResend,OnBehalfCompliD,OnBehaifSublD,MsgType, OrdT
ype,Side,Qty,LastQty,Symbol, SymbolSfx,CIOrdID,OriCIOrdID, ClientID, Price, LastPx, StopPx,AvgPx,LastM
kt,ExecBroker, TransactTime, TimeinForce,Handlinst, Execlnst,Rule80A,SecuritylDSource,SecuritylD Effec
tiveTime,ExpireTime,OrigTime,OrderID,ExeciD,ExecType,OrdStatus,ExecTransType,LeavesQty,CumQty
,ClearingFirm,OriginalMsg,UNIQUE_ID) vaiues " ;
private String sOrderName = “insert into dbo.Orders
(Number, TradeDate, SecurityDescription,Quantity,Price,SettleDate, Cusip,EntryTime,LivePeriod,CancelTi
me,MadoffTime,UNIQUE_ID) values " ;

private String sOptName = "“insert into dbo.Options
(Number, TradeDate, SecurityDescription,Quantity, Price, SettleDate, Cusip,EntryTime,LivePeriod,CanceiTi
me,MadoffTime,UNIQUE_ID) values " ;
private String sFieldValue = nuil ;
String sSQLinsert = nuli ;

private void addFIXMsgintoDB(Object dbMsg) {

try {

sFieldValue = (String) dbMsg ;
if (sFieldValue.startsWith("Order")) {
if (iOrderUniquelD >= 0) {
sFieldValue = sFieldValue.replaceAll("Orders,",") ;

if (sFieldValue I= null) {
sSQLinsert = sOrderName+sFieldValue ;
sFail = executeUpdateNoThrow(sSQLinsert);
if (sFaill=null) {
}

) }
} else if (sFieldValue.startsWith("Opt")) {
if (IiOptUniquelD >= 0) {
sFieldValue = sFieldValue.replaceAll("Opt,","") ;

if (sFietdValue != null) {

MDPTGG00000006




sSQLinsert = sOptName+sFieldValue ;

sFail = executeUpdateNoThrow(sSQLinsert);
if (sFaill=null) {

}

}

}
} catch (Exception e) {
}

private static NoticeFIFO msgFIFO = new NoticeFIFO() ;

private static class NoticeFIFO {
private LinkedList Buffer;

public NoticeFIFO() {
Buffer = new LinkedList() ;

}

public NoticeFIFO(int size) {
Buffer = new LinkedList() ;

}
public synchronized void put(Object value) {
try {
Buffer.addLast(value) ;
notify() ;
} catch (Exception e) {
}
public synchronized void clear() {
try {
Buffer.clear() ;
notify() ;
} catch (Exception e) {
}
}

public synchronized Object get() {
Object Retval = null ;
try {
if (Buffer.isEmpty()) {wait();}
RetVal = Buffer.removeFirst();
} catch (Exception e) {

}
return (RetVal);
}
}

private NoticeFIFO fixDBMsgFIFO = new NoticeFIFO() ;

MDPTGG00000007




private NoticeFIFO fixMsgFIFO = new NoticeFIFO() ;
private FIXMessageDB fixMessageDB = new FIXMessageDB() ;

public boolean getFIXDB() {
return bFIXDB ;
}

public void setFIXDB(boolean bStatus) {
bFIXDB = bStatus ;

private static boolean bFIXDB = faise ;

public void startFiXDatabase(String sDBNameFile) {
try {
File fixDatabaseFile = new File(sDBNameFile) ;
BufferedReader brDB =new BufferedReader(new FileReader(sDBNameFile)),
String sDB = null ;
if (fixDatabaseFile.exists() ) {
sDB = brDB.readLine() ;
if (sDB != nuil && sDB.trim().equais("") {
bFIXDB = true ;
connectFIXDb(sDB) ;
if (fixMessageDB!=null && fixMessageDB.isAlive()
fixMessageDB.start() ;
}

} else {

}
} catch (Exception e) {
}

private Connection dbConn ;

private Statement dbStatement ;
private static int iFIXUniquelD = -1,
private static int iOrderUniquelD = -1 ;
private static int iOptUniquelD = -1 ;
private String sFail = null ;

public boolean connectFIXDb(String sDB) throws SQLException, ClassNotFoundException { /[Test

Database Connection]

boolean bSuccess = true ;
String connString = null ;
String userName = null ;
String password = null ;
String dbDriver = null ;

try {

String ur = "jdbc:microsoft:sqiserver://*;// SecurityMaster.getProperty(DB_URL,

“jdbc:microsoft:sqlserver://");

"

userName = "smioader" ; // SecurityMaster.getProperty(DB_USER_NAME);

String dbName = "SecurityMaster”; //SecurityMaster.getProperty(DB_INSTANCE);
String host = "AUDIT"; // SecurityMaster.getProperty(D8_HOST);

if (sDB != null && {(sDB.trim().equals("))) host = sDB ;

String ipPort = "1433"; //SecurityMaster.getProperty(DB_IP_PORT);

password = "sec@load"; // SecurityMaster.getProperty(DB_PASSWORD);
dbDriver = "com.microsoft.jdbc.sqgiserver.SQLServerDriver"; //
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SecurityMaster.getProperty(DB_DRIVER, "com.microsoft.jdbc.sqlserver.SQLServerDriver”);
1"

i connString = url + host + ™" + ipPort + ";,databaseName=" + dbName + ";";

1]

1 Class.forName(dbDriver);

) dbConn = DriverManager.getConnection(connString, userName, password),
! dbStatement = dbConn.createStatement(ResultSet. TYPE_SCROLL_INSENSITIVE,
ResultSet. CONCUR_UPDATABLE);

1 } catch (Exception e) {

1] }

1]

i try {

Vi iOrderUniquelD = lookupifTablePopulated("Orders") ;

N iOptUniquelD = lookuplfTablePopulated("Options") ;

1] sFail = null ;

" if (iOrderUniquelD <0) {

I deleteDBTable ("Orders");

1] if (sFail 1= null) {

] }

Vi else {

Vi disconnectDb() ;

i Class.forName(dbDriver);

i dbConn = DriverManager.getConnection(connString, userName,
password);

/) dbStatement =

dbConn.createStatement(ResuitSet. TYPE_SCROLL_INSENSITIVE, ResultSet. CONCUR_UPDATABLE);
1] iFIXUniquelD++ ;
] }

1 }

N if ((IOptUniquelD <0) {

i deleteDBTable ("Options");

1] if (sFail != nuil) {

1]

/" else {

i disconnectDb() ;

i Class.forName(dbDriver);

1/ dbConn = DriverManager.getConnection(connString, userName,
password);

/" dbStatement =

dbConn.createStatement(ResuitSet. TYPE_SCROLL_INSENSITIVE, ResultSet. CONCUR_UPDATABLE);
" iFIXUniquelD++ ;

/] }

" }

/) if (iOrderUniquelD > 0 && iOptUniquelD > 0) {

fl if (lisFIXTodayDate("Orders")) {

" backupFIXDB() ;

" deleteDBTable ("Orders");

" iOrderUniquelD = lookuplfTablePopulated("Orders") ;
) }

" if (lisFIXTodayDate("Options")) {

! backupFIXDB() ;

/) deleteDBTable ("Options");

/) iOptUniquelD = lookuplfT ablePopulated("Options") ;

N }

"

m iFIXUniquelD = lookupifTablePopulated("FIX_MESSAGE") ;
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m iIFIXUniquelD++;

" }

1 } catch (Exception e) {

I }

1/l return bSuccess ;

N}

n"

//  public void backupFIXDB() {

I try {

I } catch (Exception e) {

n" }

N}

I

"

/I private boolean disconnectDb() {

1 boolean bSuccess = true ;

" try {

" dbStatement.close() ;

1 dbConn.close();

" } catch (SQLException e) {

/ bSuccess = false ;

1

1 return bSuccess ;

I/

"

/I public String executeUpdateNoThrow(String s) {
" String sFail = null ; -

" try {

1 int i = dbStatement.executeUpdate(s);
1 } catch (SQLException e) {

" sFail = "executeUpdateNoThrow :"+e+", "+s;
1 }

1 return sFail ;

/A

/"

/I private int lookuplfTablePopulated(String sTable) {
i intiReturn = -1

i try {

I String select = "select count(*) from ["+sTable+"]" ;
i ResuitSet rs = null ;

" try {

1 rs = dbStatement.executeQuery(select);
I rs.next();

I iReturn = rs.getint(1);

1/l rs.close();

i } catch (Exception e) {

i }

i

1 } catch (Exception e) {

i

1 return iReturn;

I/

/I private final SimpleDateFormat timeFormatTodayDate_ = new SimpleDateF ormat("MM/dd/yy");

/I public boolean isFIXTodayDate(String sTable) // Get Database Date
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i boolean bToday = false ;

n" int iReturn = -1 ;

I try {

" String sTodayDate = timeFormatTodayDate_.format(new Date()) ;
i String select = "select count(*) from dbo."+sTable+" where MadoffTime LIKE '%" +
sTodayDate+"%" ;

" ResuitSet rs = null ;

" try {

1 rs = dbStatement.executeQuery(select);
" rs.next();

" iReturn = rs.getint(1);

i rs.close();

" if (iReturn > Q) bToday = true ;

" } catch (Exception e) {

] }

" } catch (Exception ) {

/" }

1 return bToday;

n"

I}

"

/I public void deleteDBTable (String sTable) {

/" try {

" sFail = executeUpdateNoThrow("delete from [securitymaster].[dbo].["+sTable+"]");
" if (sFail I= nuli) {

/" }

" else {

/" }

" } catch (Exception e) {

n" }

o}

public static void createNewOutputFile(String sOutputFileName) {

try {
bwRandomOrderOutFile = new BufferedWriter( new FileWriter(new
File(sOutputFileName)));
bwRandomOrderOutFile. write(SORDER_TITLE+"\r\n") ;
bwRandomOrderQutFile.flush() ;

bwRandomStatsFile = new BufferedWriter( new FileWriter(new

File("RANDOM_STATS.csv"));
bwRandomStatsFile.write(sSTATS_TITLE+"\r\n") ;
bwRandomsStatsFile.flush() ;

} catch (Exception e) {
}

public static boolean parseTitleFieldsLoc() {
boolean bSuccess = false ;
iLocAccountNum =-1 ;
iLocTradeQty = -1 ;
iLocTradePrice = -1 ;
iLocCusip =-1;
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iLocTradeDate = -1,
iLocSecurityDesc = -1 ;
iLocSettleDate = -1 ;
iLocSide = -1 ;
try {
StringTokenizer strToken = null;
String strOneElement = null ;
strToken = new StringTokenizer((String) sTITLE_FIELDS, "t");
intiLoc=0;
while (strToken.hasMoreTokens()) {
strOneElement = strToken.nextToken() ;
if (strOneElement.toLowerCase().indexOf(ACCOUNT_NUMBER) I= -1)
iLocAccountNum = iLoc;
else if (strOneElement.toLowerCase().indexOf(QUANTITY) 1= -1)
iLocTradeQty = iLoc ;
else if (strOneElement.toLowerCase().indexOf(PRICE) != -1)
iLocTradePrice = iLoc;
eise if (strOneElement.toLowerCase().indexOf(CUSIP) != -1) iLocCusip =
iLoc;
else if (strOneElement.toLowerCase().indexOf(TD_DATE) != -1)
iLocTradeDate = iLoc ;
else if (strOneElement.toLowerCase().indexOf(SECURITY_DESC) |= -1
|| strOneElement.toLowerCase().indexOf(SEC_DESC) = -1) iLocSecurityDesc = iLoc ;
else if (strOneElement.toLowerCase().indexOf(SETTLE_DATE) |= -1)
iLocSettleDate = iLoc ;
else if (strOneElement.toLowerCase().indexOf(SIDE) I= -1) iLocSide =
iLoc ;
iLoc++ ;

}
} catch (Exception e) {
}

if (iLocAccountNum != -1 && iLocTradeQty = -1 && iLocTradePrice |= -1 && iLocCusip |=
-1 && iLocTradeDate 1= -1 && iLocSecurityDesc |= -1 && iLocSettleDate != -1 ) bSuccess = true ;
return bSuccess ;
}

public static boolean parseOneLine(String sOneLine) {
boolean bSuccess = false ;
sThisTradeQty = null ;
sThisTradePrice = null ;
sThisTradeCusip = null ;
sThisTradeDate = null ;
sThisSecurityDesc = null ;
sThisSettleDate = null ;
sThisSide = null ;
try {
StringTokenizer strToken = null;
String strOneElement = null ;
strToken = new StringTokenizer((String) sOneLine, “\1");
intiLoc=0;
while (strToken.hasMoreTokens()) {
strOneElement = strToken.nextToken() ;
if (ilLocTradeQty == iLoc) sThisTradeQty = strOneElement ;
else if (iLocTradePrice == iLoc) sThisTradePrice = strOneElement ;
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else if (iLocCusip == iLoc) sThisTradeCusip = strOneElement ;

else if (ilLocTradeDate == iLoc) sThisTradeDate = strOneElement ;

else if (iLocSecurityDesc == il_oc) sThisSecurityDesc = strOneElement ;
else if (iLocSettleDate == iLoc) sThisSettieDate = strOneElement ;

else if (ilLocSide == iLoc) sThisSide = strOneElement ;

iLocH+ ;

}
} catch (Exception e) {
}

if (sThisTradeQty != null && sThisTradePrice != null && sThisTradeCusip 1= null &&
sThisSide != nuil&& sThisTradeDate != null && sThisSecurityDesc |= null && sThisSettleDate != null)
bSuccess = true ;

return bSuccess ;

}

public static void assignSignatureForNewRandomOrderSeq(String sThisTradeCusip, String
sThisTradeDate, String sThisTradePrice, String sThisSide) {
try {

sTRADE_CUSIP = sThisTradeCusip ;

sTRADE_DATE = sThisTradeDate ;

sTRADE_PRICE = sThisTradePrice ;

SSECURITY_DESC = sThisSecurityDesc ;

SSETTLE_DATE = sThisSettleDate ;

sTRADE_SIDE = sThisSide ;

dTRADE_PRICE = Double.parseDouble(sTRADE_PRICE) ;
} catch (Exception e) {
}

public static void resetTotalQty() {
dTotalQty = 0;
}

public static void resetTotalPrice() {
dTotalPrice =0 ;
}

public static void addThisQtyPrice ToTotal(String sThisTradeQty, String sThisTradePrice) {

try {
dThisTradePrice = Double.parseDouble(sThisTradePrice) ;

dThisTradeQty = Double.parseDouble(sThisTradeQty) ;

dCurrentSumTradeQtyPrice = dCurrentSumTradeQtyPrice +
dThisTradePrice*dThisTradeQty ;

dTotalPrice = dTotalPrice+dThisTradePrice ;
dTotalQty = dTotalQty+dThisTradeQty ;

} catch (Exception e) {

}
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pubiic static int iMaxQty = 12500 ;

public static int iMinQty = 2500 ;

public static long getOriginalRandomQty() {
long IQty = Math.abs(generator.nextLong()) % iMaxQty ;
if (IQty < iMinQty) IQty = iMinQty+IQty ;

return IQty ;

}

public static long getRoundedQty(long INewQty) {
longlQty=0;
IQty = Math.round(INewQty/100) * 100;
return IQty ;

}

public static int iMaxNumOfOrderPerOddLot = 11 ;
public static long generateOneRandomQty() {

long |IOneQty = 0;

long INewQty = getOriginalRandomQty(} ;

if (RoundedOrderCount < iRoundedOrdersPerOddLot) {
10neQty = getRoundedQty(INewQty) ;
iRoundedOrderCount++ ;
} else {
iRoundedOrdersPerOddLot = Math.abs( intGenerator.nextint()) %
iMaxNumOfOrderPerOddLot ;
iRoundedOrderCount =0 ;
|OneQty = INewQty ;

}

retumn IOneQty ;
}

public static int iDirectionMidIni = 11 ;
public static int iDirectionMid = 11 ;
public static int iDirectionMax = 23 ;
public static int iAvgOrderNum = 0 ;
public static int iCurrentOrderNum = 0 ;
public static double getRandomPriceChange() {
double dChange = Math.abs( priceGenerator.nextint()) % 5 ;

int iChangeDirection = Math.abs( intGenerator.nextInt()) % iDirectionMax ;
if (iChangeDirection < iDirectionMid ) dChange = dChange*(-1) ;

dChange = dChange/100.0 ;

return dChange ;
}

public static double generateOneRandomPrice() {
double dOnePrice =0 ;

double dPriceChange = getRandomPriceChange() ;
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I

dOnePrice = dTRADE_PRICE+dPriceChange ;
return dOnePrice ;

}

public static double dTotalSumQtyPrice = 0.0 ;
public static double dCurrentSumTradeQtyPrice = 0.0 ;
public static double dCurrentSumCrderQtyPrice = 0.0 ;
public static void resetParameters() {
iDirectionMid = iDirectionMidini ;
dCurrentSumQrderQtyPrice = 0.0 ;
dCurrentSumTradeQtyPrice = 0.0 ;

public static String StartEntryTime = "3:00:00" ;
public static long IStartEntryTime =0 ;

public static long IEndEntryTime =0 ;

public static long |EntryPenod =0 ;

public static String EndEntryTime = “8:00:00" ;
public static String sEntryTime =" ;

public static String sLivePeriod =" ;

public static String sCancelTime ="";

public static long IEntryTime =0 ;

public static long ILivePeriod =0 ;

public static long ILivePeriodRange = 0 ;

public static long ICanceiTime =0 ;

public static long ILiveStartMinute = 1 ; // minute
public static long ILiveEndMinute = 15 ; // minutes
public static long ILiveStartSec = 1 ; // minute
public static long ILiveEndSec = 15 ; // minutes

public static long getLivePeriodRange() {
long IPeriod =0 ;
try {
ILiveStartSec = ILiveStartMinute*60 ;
ILiveEndSec = |LiveEndMinute*60 ;
|Period = ILiveEndSec - ILiveStartSec ;
} catch (Exception e) {

retun IPeriod ;

}
public static long getLongTime (String strTime) {
long ITime =0 ;
try {

if (strTime != null && strTime.equals("'null*) && tstrTime.equals(™)) {

String sHour = null;
String sMin = nul;
String sSec = null;
String sMilli = nulf;

StringTokenizer strToken = null;

try {

} catch (Exception e) {
}

strToken = new StringTokenizer((String) strTime, “..,");
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try {
sHour = strToken.nextToken();

sMin = strToken.nextToken(),;
sSec = strToken.nextToken();

i sMilli = strToken.nextToken();
} catch (Exception e) {
}

" if (sMilli == null ) sMilli = "0";

if (sSec == null) sSec = "0";

if (sMin == null) sMin ="0";

if (sHour == null ) sHour ="0";

{Time =
Long.parseLong(sSec)+Long.parseLong(sMin)*60+Long.parseLong(sHour)*60*60;

}
} catch (Exception e) {
}

return ITime ;

}

public static String sHour ="";
public static String sMin="";
public static String sSec="";
public static String getStringTimeFromSeconds(long {Time) {
String sTime ="";
try {
long iSec = ITime % €0 ;
long {TotalMin = ITime / 80 ;
fong IMin = ITotalMin % 60 ;
long [Hour = ITotalMin /80 ;

sSec = String.valueOf({Sec) ;

if (sSec.length() == 1) sSec= "0"+sSec ;
sMin = String.valueOf(IMin) ;

if (sMin.length() == 1) sMin="0"+sMin ;

sTime = String.valueOf(IHour)+":"+sMin+"."+sSec ;

} catch (Exception e) {
}
return sTime ;
}
public static void generateRandomTime() {
try {
IEntryTime = IStarlEntryTime+Math.abs(timeGenerator.nextLong()) %
IEntryPeriod ;
ILivePeriod = ILiveStartSec+Math.abs(liveGenerator.nextint() %
ILivePeriodRange ;
ICancelTime = IEntryTime + ILivePeriod ;
sEntryTime = getStringTimeFromSeconds(IEntryTime) ;
sLivePeriod = getStringTimeFromSeconds(ILivePeriod) ;
sCancelTime = getStringTimeFromSeconds(ICancelTime) ;
} catch (Exception e) {
}
}
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public static String sNewOrder = nuli ;
public static String sID = nult ;
public static void outputOneRandomOrder(long IThisTradeQty, double dThisTradePrice) {
try {
siD = getNewID() ;
generateRandomTime() ;
sNewOrder =
sID+","+sTRADE_DATE+","+sSECURITY_DESC+","+IThisTradeQty+","+dThisTradePrice+","+sSETTLE__
DATE+","+sTRADE_CUSIP+","+sEntryTime+","+sLivePeriod+","+sCancelTime+ “\'\n" ;
bwRandomOrderOutFile.write(sNewOrder) ; bwRandomOrderOutFile.flush() ;
writeDB({ThisTradeQty) ;
} catch (Exception e) {
}

}

public static String sDBValue =" ;
public static void writeDB(long IThisTradeQty) {
try {
if (sDBType 1= null) {
sDBValue =
sDBType+","+s|D+","+sTRADE_DATE+","+sSECURITY_DESC+","+IThisTradeQty+",""+dThisTradePri
cet+" "+sSETTLE_DATE+",""+sSTRADE_CUSIP+","+sEntryTime+","+sLivePeriod+","+sCancelTime+ "

madoffDB.addDB(sDBValue) ;
}
} catch (Exception e) {
}

}
public static void adjustParameters(long |IThisTradeQty, double dThisTradePrice) {

dCurrentSumOrderQtyPrice = dCurrentSumOrderQtyPrice +
IThisTradeQty*dThisTradePrice ;

double dEstimatedRestOrderQtyPrice = (dTotalQty-dThisTmpTotalQty)*dTRADE_PRICE
double dDiffCurrentOrderQtyPriceToOriginalTradeQtyPrice =
dCurrentSumOrderQtyPrice+ dEstimatedRestOrderQtyPrice - dTotalSumQtyPrice ;
if (dDiffCurrentOrderQtyPriceToOriginalTradeQtyPrice > 50) {
iDirectionMid = iDirectionMax ;
} else if (dDiffCurrentOrderQtyPrice ToOriginalTradeQtyPrice < -50) {
iDirectionMid =0 ;

}
else if (dDiffCurrentOrderQtyPrice ToOriginalTradeQtyPrice > 10) {
iDirectionMid = iDirectionMid + 3 ;
if (iDirectionMid>iDirectionMax)
iDirectionMid = iDirectionMax ;

}
else if (dDiffCurrentOrderQtyPrice ToOriginalTradeQtyPrice < -10) {
iDirectionMid = iDirectionMid - 3 ;
if (iDirectionMid < 0)
iDirectionMid =0 ;
} else
iDirectionMid = iDirectionMidIni ;
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public static void outputRandomStats(double dOriginalCurrentQtyPrice, double dOriginalDiff) {

try {

String sStats =
sSECURITY__DESC+","+sTRADE_CUSIP+","+iOrderCount+","+dTotaIQty+","+dTRADE__PRICE+","+dTot
alSumQtyPrice+","+dOriginalCurrentQtyPrice+","
+dOriginaiDiff+","+dCurrentSumOrderQtyPrice+","+dDiff+"\r\n";

bwRandomStatsFile.write(sStats) ;

bwRandomsStatsFile.flush() ;

} catch (Exception e) {
}
}

public static double dPRICE_BAND = 0.05 ;
public static void lastOrderProcessing() {
try{
dThisTradeQty = dTotalQty - dThisTmpTotalQty ;
double dOriginalCurrentQtyPrice = dCurmrentSumOrderQtyPrice +
dThisTradeQty*dThisTradePrice ;
doubte dOriginalDiff = dTotalSumQtyPrice - dOriginalCurrentQtyPrice ;
double dPriceAdjust = 0.0 ;
double dNewPrice = 0.0 ;
if (dOriginalDiff < 0) {
dPriceAdjust = (-1)*dOriginalDiff/dThisTradeQty ;
dNewPrice = dThisTradePrice - dPriceAdjust ;
if (dTRADE_PRICE-dNewPrice) > dPRICE_BAND) dThisTradePrice =
dTRADE_PRICE - dPRICE_BAND ;
else dThisTradePrice = dNewPrice ;
} else if (dOriginalDiff > 0) {
dPriceAdjust = dOriginalDiff/d ThisTradeQty ;
dNewPrice = dThisTradePrice + dPriceAdjust ;
if (dNewPrice - dTRADE_PRICE) > dPRICE_BAND) dThisTradePrice =
dTRADE_PRICE + dPRICE_BAND ;
else dThisTradePrice = dNewPrice ;

}

dCurrentSumOrderQtyPrice = dCurrentSumOrderQtyPrice +
dThisTradeQty*dThisTradePrice ;

dDiff = dTotalSumQtyPrice - dCurrentSumOrderQtyPrice ;

outputRandomStats(dOriginalCurrentQtyPrice, dOriginalDiff) ;

} catch (Exception e) {
}
}

public static double dDiff = 0.0 ;
public static int iOrderCount =0 ;
public static void generateOneRandomOrderSequence() {
try {
intisign=1;
if (dTotalQty < 0) {
dTotalQty = Math.abs(dTotalQty) ;
iSign =-1;

}
iOrderCount =0 ;
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dTotalSumQtyPrice = dTRADE_PRICE*dTotalQty ;
boolean bContinue = true ;
while (bContinue && dTotalQty > 0) {
iOrderCount++ ;
dThisTradeQty = generateOneRandomQty() ;
if (bRandomizePrice) dThisTradePrice = generateOneRandomPrice() ;
else dThisTradePrice = dTRADE_PRICE ;

if (dThisTmpTotalQty+dThisTradeQty) > dTotalQty) {
lastOrderProcessing() ;
bContinue = false ;

else {
dThisTmpTotalQty = dThisTmpTotalQty + dThisTradeQty ;
adjustParameters((long)dThisTradeQty, dThisTradePrice) ;

}
outputOneRandomOrder((long)(dThisTradeQty*iSign), dThisTradePrice)

}
} catch (Exception e) {
}

}
public static void prepareNewTradeSeq() {
try{
dThisTmpTotalQty = 0 ;
alOneEQTDList.clear() ;

assignSignatureForNewRandomOrderSeq(sThisTradeCusip, sThisTradeDate,
sThisTradePrice, sThisSide) ;
resetTotalQty() ;
resetTotalPrice() ;
resetParameters() ;
dTotalQty = 0.0 ;
} catch (Exception e) {
}

public static void generateRandomSequence(String sOneLine) {
try{
" sOneLine = (String) alAlEQTDList.get(iCount) ;
if (dThisTradeQty>=0 && dTotalQty >= 0 || dThisTradeQty<=0 && dTotalQty <=
0) && parseOneLine(sOrieLine) && sThisTradeCusip.equaisignoreCase(sTRADE_CUSIP) &&
sThisSide.equalsignoreCase(sTRADE_SIDE) && sThisTradeDate.equalsignoreCase(sTRADE_DATE)
&4& sThisTradePrice.equalsignoreCase(STRADE_PRICE)) {
alOneEQTDList.add(sOneLine) ;
addThisQtyPriceToTotal(sThisTradeQty, sThisTradePrice) ;
} else if (sThisTradeCusip != null && sThisSide != null && sThisTradeDate {=
null && sThisTradePrice != null && sThisTradeQty != null) {
generateOneRandomOrderSequence() ;
prepareNewTradeSeq() ;
addThisQtyPriceToTotal(sThisTradeQty, sThisTradePrice) ;
alOneEQTDList.add(sOneLine) ;

}
} catch (Exception e) {

MDPTGG00000019




}
public static void generateLastRandomSequence() {

try {
if (sThisTradeCusip != null && sThisSide != null && sThisTradeDate != nuill &
sThisTradePrice != null && sThisTradeQty != nuli) {
generateOneRandomOrderSequence() ;
prepareNewTradeSeq() ;

}

bwRandomOrderQutFile.close() ;
bwRandomStatsFile.close() ;

} catch (Exception e) {
}

}

public static void generateAliRandomOrderSequence() {
try {

int iSize = alAlIEQTDList.size() ;
intiCount=0;
String sOneLine = null ;
while (iCount < iSize) {
sOneline = (String) alAIIEQTDList.get(iCount) ;
if ((dThisTradeQty>=0 && dTotalQty >= 0 || dThisTradeQty<=0 &&
dTotalQty <= 0) && parseOneLine(sOneLine) && sThisTradeCusip.equalsignoreCase(sTRADE_CUSIP)
&& sThisSide.equalslgnoreCase(sTRADE_SIDE) &&
sThisTradeDate.equalsignoreCase(sTRADE_DATE) &&
sThisTradePrice.equalsignoreCase(sTRADE_PRICE)) {
alOneEQTDLIist.add(sOneLine) ;
addThisQtyPriceToTotal(sThisTradeQty, sThisTradePrice) ;
} else if (sThisTradeCusip != null && sThisSide {= null &&
sThisTradeDate != null && sThisTradePrice {= null && sThisTradeQty 1= null) {
generateOneRandomOrderSequence() ;
prepareNewTradeSeq() ;
addThisQtyPriceToTotai(sThisTradeQty, sThisTradePrice) ;
alOneEQTDList.add(sOneLine) ;

iCount++ ;

}

if (iCount==iSize && sThisTradeCusip != nuli && sThisSide != null &&
sThisTradeDate != null && sThisTradePrice != null && sThisTradeQty {= nulf) {
generateOneRandomOrderSequence() ;
prepareNewTradeSeq() ;

}
bwRandomOQrderQutFile.close() ;
bwRandomStatsFile.close() ;

} catch (Exception e) {

}

}
public static void loadReportinputFileNames() {
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try {
BufferedReader configFile = new BufferedReader(new
FileReader("report_input_files.txt"));
while (configFile.ready()) {
String strey = configFile.readLine().toString().tim();

try {

if (IstrKey.startsWith("#") && !strKey.trim().equais(") ) {
alFileName.add(strKey) ;

}
} catch (Exception e) {
}

configFile.close() ;

} catch (Exception e) {
}
}

public static String sFIXMsg = null ;

public static Message fixMsg = null ;

public static String sReportLine = null ;
public static String sMsgType =null;
public static String sOrdType = null ;
public static String sSide = null ;

public static String sQty =null;

public static String sSymbol = null;
public static String sCIOrdid = null ;
public static String sOrgClOrdiD = null;
public static String sPx = null;

public static String sStopPx = null;
public static String sTime = null ;

public static String sExInst = null ;

pubiic static String sExtComp = nuit ;
public static String sExtSub = null ;

public static String sOnbehalfComp = null ;
public static String sOnbehalfSub = null ;
public static void parseReportOneLine(String strLine) {

try {

if ((strLine.indexOf("43=Y") == -1) && (strLine.indexOf("] in.") I= -1) &&

(strLine.indexOf("35=D") != -1 || strLine.indexOf("35=G") I= -1)) {
I if ((strLine.indexOf("] out.”) 1= -1) && strLine.indexOf("35=8") I= -1 &&
(strLine.indexOf("39=1") 1= -1 || strLine.indexOf("39=2") |= -1) /*&& (strLine.indexOf("40=2") |= -1 ||
strLine.indexOf("40=3") I= -1 || strLine.indexOf("40=4") t= -1)*/) {

int iStart = strLine.indexOf("(8=FIX.") ;

intiLen = strLine.length() ;

sFIXMsg = strLine.substring(iStart+1, iLen-1) ;

fixMsg = new Message(sFIXMsg.getBytes() ;

sExtComp = fixMsg.getStringFieldValue(Constants. TAGiSenderComplD)

SExtSub = fixMsg.getStringFieldValue(Constants. TAGiSenderSublD) ;
1 sExtComp = fixMsg.getStringFieldValue(Constants. TAGiTargetComplD)
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" sExtSub = fixMsg.getStringFieldValue(Constants. TAGi TargetSubiD) ;
if (SExtSub == null) sSExtSub = "NULL";
sOnbehalfComp =

fixMsg.getStringFieldValue(Constants. TAGIOnBehalfOfCompiD) ;
if (sOnbehalfComp == null) sOnbehalfComp = "NULL" ;
sOnbehalfSub =

fixMsg.getStringFieldValue(Constants. TAGIOnBehalfOfSubiD) ;
if (sOnbehalfSub == null) sOnbehaifSub = "NULL" ;
sMsgType = fixMsg.getStringFieldValue(Constants. TAGIMsgType) ;
sOrdType = fixMsg.getStringFieldValue(Constants. TAGIOrdType) ;
sSide = fixMsg.getStringFieldValue(Constants. TAGiSide) ;
sQty = fixMsg.getStringFieldValue(Constants. TAGiOrderQty) ;

1 sQty = fixMsg.getStringFieldValue(Constants. TAGiLastQty) ;
sSymbol = fixMsg.getStringFieldValue(Constants. TAGiSymbol) ;
sCIOrdld = fixMsg.getStringFieldValue(Constants. TAGICIOrdID) ;
if (sMsgType.equalsignoreCase("G")) sOrgClOrdID =

fixMsg.getStringFieldValue(Constants. TAGIOrgCIOrdID) ; else sOrgCIOrdID = "NULL" ;
sPx = fixMsg.getStringFieldValue(Constants. TAGiPrice) ;

" sPx = fixMsg.getStringFieldValue(Constants. TAGiLastPx) ;
if (sOrdType!= null && sOrdType.equalsignoreCase("2") ) sStopPx =

“NULL"; else sStopPx = fixMsg.getStringFieldValue(Constants. TAGiStopPx) ; ;
sTime = fixMsg.getStringFieldValue(Constants. TAGiSendingTime) ;
sExInst = fixMsg.getStringFieldValue(Constants. TAGIExeclnst) ;
if (sExinst == null ) sExinst = "NULL" ;

sReportLine =sTime+","+
sExtComp+","+sExtSub+","+sOnbehalfComp+","+sOnbehalfSub+","+
SMSgType+”,"+SOrdType'.'","+Sside+","+5Qty+","+ssymbol+","+Sclordld+","+sorgClord'D+","+SPX+“,"+S
StopPx+","+sExInst+"," ;

bwReportOutFile.write(sReportLine+"\r\n") ;
bwReportOutFile.flush() ;

}
} catch (Exception e) {

}

}

public static void generateFromOnelnputFile(String sOneFileName) {
try

BufferedReader eqListFile = new BufferedReader(new
FileReader(sOneFileName)); '

while (eqListFile.ready() {
String strKey = eqListFile.readLine().toString().trim();
if (Istrey.startsWith("#") && !strKey.trim().equals(™) ) {
parseReportOneLine(strKey) ;
}
eqListFile.close() ;

} catch (Exception e){

}

}

public static void generateAliReportFrominputfiles() {
try {
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String sOneFileName = null ;

int iFileNum = alFileName.size() ;
intiCount=0;

while (iCount < iFileNum) {

sOneFileName = (String) alFileName.get(iCount) ;
generateFromOnelnputFile(sOneFileName) ;
iCount++ ;

}
} catch (Exception e) {
}

}

public static ArrayList alFileName = new ArrayList() ;
public static void reportGenerator() {
try {

bwReportOutFile = new Buffered\Wiiter( new FileWriter(new
File("FIX_REPORT.csv"));

sReportLine =
"GMTTime,Comp,Sub,OnbehalfComp,onBehalfSub,MsgType,OrdType,Side,Qty,Symbol,ClOrdID,0rgClO
rdID,Price,StopPx,Execinst” ;

bwReportOutFile.write(sReportLine+"nn") ;
bwReportOutFile.flush() ;

loadReportinputFileNames() ;

generateAllReportFrominputfiles() ;
} catch (Exception e) { ,
} i

public static String sRandomType = null ;

public static void randomOrderGenerator(String sType) {
sRandomType = sType ;
RandomGenerator randomGenerator = new RandomGenerator() ;

randomGenerator.start() ;

/*
public static void randomQOrderGenerator(String sType) {
if (sType 1= null && sType.toLowerCase().indexOf("ord") != -1)

madoffDB.startFiXDatabase("dbName.txt") ;
loadConfig("random_order_config.txt") ;
createNewOutputFile("RANDOM_ORDER.csv") ;
I parseTitleFieldsLoc() ;
loadEQTDFile("ORDER_EQ_TD.csv") ;
n generateAllRandomOrderSequence() ;

} else if (sType != null && sType.toLowerCase().indexOf("opt") I= -1) {
madoffDB.startFIXDatabase("dbName.txt") ;
loadConfig("random_opt_config.ixt") ;
createNewOutputFile("RANDOM_OPT.csv") ;
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"
I

parseTitleFieldsLoc() ;
loadEQTDFile("OPT_EQ_TD.csv") ;
generateAllRandomOrderSequence() ;

}
}
*/

n" public static String getTradeDateNoMonth(String sDate) {
" String sDay =" ;
" try {
" int iSlashDayStart = sDate.indexOf("/") ;
I if (iSlashDayStart != -1) sDay = sDate.substring(iSlashDayStart+1) ;
" else {
I int iBarDayStart = sDate.indexOf("-") ;
I if (iBarDayStart != -1) sDay = sDate.substring(0,iBarDayStart) ;
I }
"
" int iSlashYearStart = sDay.indexOf("/") ;
" if (iSlashYearStart I= -1) sDay = sDay.substring(0,iSlashYearStart-1) ;
i } catch (Exception e) {
/"
I return sDay ;
" }

public static String getTradeDateNoMonth(String sDate) {

String sReturn =™ ;

try {
StringTokenizer strToken = null;
String strElement1 = null ;
String strElement2 = null ;
String strElement3 = null ;
strToken = new StringTokenizer((String) sDate, "-/ *);

if (strToken.hasMoreTokens() { strElement1 = strToken.nextToken() ; if

(strElement1.length() == 4) strElement1 = strElement1.substring(2) ;}

if (strToken.hasMoreTokens() { strElement2 = strToken.nextToken() ; if

(strElement2.length() == 4) strElement2 = strElement2.substring(2) ;}

if (strToken.hasMoreTokens() { strElement3 = strToken.nextToken() ; if

(strElement3.length() == 4) strElement3 = strElement3.substring(2) ; }

if (sDate.indexOf("/") 1= 1) {
sReturn =

getFixedLen(strElement2,2)+getFixedLen(strElement1,2)+getFixedLen(strElement3,2) ;

} else if (sDate.indexOf("-") 1= -1) {
sReturn =

getFixedLen(strElement3,2)+getFixedLen(strElement2,2)+getFixedLen(strElement1,2) ;
}

} catch (Exception e) {

return sReturn ;

public static int iMaxiDNumber = 100000000 ;  // was 100000
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public static int iMaxNumberDigit = 8 ;

public static String getFixedLenRandomNum(String sNewlD, int iMaxDigit) {
String sNewNum = "";
String sZero ="";
int ilDLen = sNewiD.length() ;
int iNumZero = iMaxDigit-ilDLen ;
for (int i = 0; i<iNumZero; i++) {

sZero = "0"+sZero ;

sNewNum = sZero + sNewiD ;

return sNewNum ;

}

public static String getFixedLen(String sNewiD, int iMaxDigit) {
String sNewNum ="";
String sZero =" ;
int ilDLen = sNewlD.length() ;
int iNumZero = iMaxDigit-ilDLen ;
for (int i = 0; i<iNumZero; i++) {

}

sZero = "0"+sZero ;

sNewNum = sZero + sNewlD ;

return sNewNum ;

public static String getNewlID () {
String sNewlD = null ;

try {

iMaxIDNumber) ;

sNewlD = String.valueOf(Math.abs(idGenerator.nextLong()) % iMaxIDNumber );
while (tmiD.get(sNewlID) != null ) {
sNewlD = String.valueOf(Math.abs(idGenerator.nextL.ong()) %

}
tmID.put(sNewlD,"1") ;

if (sNewiD.length() == 1) sNewlID = "0000000" + sNewl|D ;
else if (sNewlD.length() == 2) sNewID = "000000" + sNewID ;
else if (sNewiD.length() == 3) sNewID = "00000" + sNewlID ;
else if (sNewlD.length() == 4) sNewlD = "0000" + sNewlD ;
else if (sNewlD.length() == 5) sNewlD = "000" + sNewiD ;
else if (sNewlID.length() == 6) sNewlD ="00" + sNewlID ;

else if (SNewlD.length() == 7) sNewlID = "0" + sNewlD ;

if (sNewlID.length() == 1) sNewiD = "0000" + sNewiD ;
else if (sNewlID.length() == 2) sNewlD ="000" + sNewID ;
else if (sSNewlD.length() == 3) sNewlD ="00" + sNewlD ;
else if (sNewlID.length() == 4) sNewlD ="0" + sNewlD ;

sNewlD = getFixedL.enRandomNum(sNewlD, iMaxNumberDigit) ;
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sNewlD = getTradeDateNoMonth(sSETTLE_DATE)+sNewlD ; //
getTradeDateNoMonth(sTRADE_DATE)+sNewiD ;
} catch (Exception e) {

return sNewiD ;
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