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>> Canonical Messaging

Data is exposed to applications without exposing details of the wire format or underlying transport through self-describing
messages containing strongly typed data (e.g., integer, floating point, string) together with field descriptions. Data elements
may be simple (e.g., a price) or complex (e.g., time series pricing or a coupon payment schedule for a bond). For example,
reference data is implemented with its own service, data schema and metadata, separate from real-time market data.

Use Case: Request/Response
The BLPAPI interface is comprehensive, clear and simple to use. This section illustrates the use of the request/response

interface to obtain reference data.

The first step is for the application to establish a session with the server. This is trivial if authentication is not required as the
following sequence diagram shows:

APPLICATION BLPAPI SERVER(S)

Session session(sessionOptions); // server(s) etc.
session.start(); // synchronous
Establish connection, setup transport

SESSION_STATUS event with Sessionstarted message (enqueued)

Figure 2. Session establishment (using synchronous API)
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In the next step, a synchronous request is made for specific fields for a single security. Note that the service needs to be opened
only once, no matter how many requests are made. The response(s) provide the requested information, and the use case
is complete:

APPLICATION BLPAPI SERVER(S)
session.opendervice ("//blp/refdata™);
Service sve = session.getService("//blp/refdata™);
> Obtainservice schema, id and other metadata

e
>

SERVICE STATUS event with ServiceOpened message (enqueued)

Request reg = svc.createRequest ("ReferenceDataRequest™);
req.append("securities”, "IEM US Equity"):

req.append (" fields", “ARD SHARES OUTSTANDING");
req.append(“fields®, “ID BB SEC NUM SRC);

session. sendRequest (req);

Forward request to availablerefdata server

Response (can be multiple partial responses)

RESPONSE/PARTIAL_RES POMNSE EVEﬂt(S] with
ReferencelataResponsemessage(s) (enqueued)

while [(true) |
Event event = gesgion.nextEvent ()

MezzsageIlterator maglter (event);
while (msgIter.next()) {
Message msg = msglter.message ()

-

Figure 3. Reference data request/response

Requests are, by definition, asynchronous. Asynchronous operation is also supported for session establishment and for opening
services (e.g., above, using the openServiceAsync interface).
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Use Case: Subscription Data
This section illustrates an asynchronous subscription to real-time market data (publish/subscribe paradigm). The initial value

(i.e., recap) is delivered as an event callback, as are the subsequent real-time updates. The application’s event loop is not shown
but is the same as shown in Figure 3 for the request/response mode:

APPLICATION BLPAPI SERVER(S)

session.openService ("//blp/mktdata™);

Obtain service schema, id and other metadata

SERVICE STATUS event with ServiceOpened message (enqueued)

Subscriptionlist subscriptions:
CorrelationId ibm(123); // 123 is application index for IBM
subscriptions.add (“/bsid/35943247334¢”, // BSTM # for IEBM US
“LAST PRICE, VWAD,EXCE VWAD,BID,ASE”,
we.  // options,
ibm) ;
session.subscribe (subscriptions);

Forward request to topic resolution service

Canonical topic string

Subscribe using canonical topic string

Subscription started indicated

SUBSCRIPTION_STATUS event with Subscriptionstarted message

Market data message with SUMMARY / TNI TPATNT
{enqueued)

Multiple market data messages: QUOTE/BID,
TRADE/NEW, SUMMARY/INTRADAY, etc.

SUBSCRIPTION DATA eventswith market data messages (enqueued)

Figure 4. Real-time subscription data
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