GetCommissions — always returns 0

Via the FireOrderChanged the serializeOrderChange Method is invoked

public void onMessage(IMessage message) throws JFException

{
_log.debug(message.toString());

switch (message.getType())
{
case ORDER_SUBMIT OK:
case ORDER_SUBMIT REJECTED:
case ORDER FILL OK:
case ORDER_FILL REJECTED:
case ORDER_CLOSE OK:
case ORDER _CLOSE REJECTED:
case ORDER CHANGED OK:
case ORDER_CHANGED REJECTED:
IOrder order = message.getOrder();
if (order !=null) {
fireOrderChanged(order);
} else {
_log.debug("Order is null.");
}
break;
default:
break;

}

processPendingMessages();

}

private String serializeOrderChange(IOrder order) throws Exception

{

State state = order.getState();
double filledAmount = state == State.FILLED || state == State. CLOSED ? order.getAmount() : 0;

StringBuilder sb = new StringBuilder("OrderChange;");
sb.append(order.getld());

sb.append(";");

sb.append(order.getLabel());

sb.append(";");

sb.append(order.getInstrument());

sb.append(";");

sb.append(order.getOrderCommand().toString());
//sb.append(Order.getOrderSide(order.getOrderCommand()).toString());
//sb.append(";");
//sb.append(Order.getOrderType(order.getOrderCommand()).toString());
sb.append(";");

sb.append((int)normalizeQuantity(order.getRequested Amount()));
sb.append(";");

sb.append((int)normalizeQuantity(filled Amount));



sb.append(";");
sb.append(Convert.toString(order.getOpenPrice()));
sb.append(";");
sb.append(state.toString());
sb.append(";");
switch (order.getState()) {
case CLOSED:
sb.append(order.getCloseTime());
sb.append(";");
break;
case FILLED:
sb.append(order.getFillTime());
sb.append(";");
break;
default:
sb.append("0;");
h
sb.append(order.getGoodTillTime());

sb.append(";");
sb.append(Convert.toString(order.getCommission())); // always returns 0,00

return sb.toString();

}



GetOrders

doesn't deliver what we expect.

We have the following code to request orders information:
List<IOrder> orders = _strategy.getordersQ;

for

@order order : orders) {
_| og .debug(order.gettd) + "\t'' + order.getiabelQ + "\t' + order.getInstrumentQ);

Where _strategy.getOrders is implemented in the following way
puldic List<torder> getOrders( t hrows JFEXception

{

IEngine engine = _context getEngine(;
if (engine == nul)

retcurn nul;

return engine.getordersQ;

In DukasCopy application we have 2 opened positions and 1 order
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Order Entry- =t
[Bia _______1s]0 Ask
1.03 1.03
97. 99,

Sell AUD Buy AUD

[ Place Bid || Paceoffer ]

Amaunt (milions):

Conditional orders =)

Submit Orders

Market Depth a
| 148/1.03963 1.04004/148.4 |
Volume  Bid Ask Volume
L5  [L03978 [L03g91
15  [103976 |1L03992
225 [103975 103994
75 |103974 103995
748 [103973 10399
EE} F
Instruments £

1.03978

Equity: ELR 205.75

Position' Summary

Instrument Direction Long/Shart Amount Price PL
GBP/CHF| LONG| 0.001 mil. / 0 mil. (1/0)] GEP 0,001 1.50285) 52w
AUD/USD| LONG| 0.004 mil. / 0 mil. (1/0)] AUD 0.004] 1.04060] EUR -2.53

Position S

Pos. ID
273958GEP /CHF |
273958AUD/USD

Instrument

GBP/CHF
AUD/USD

Direction Amount Current
1,50351

1.03978 8.2 EUR -2.53

Stop Loss Take Profit

AUD 0.004 1.04060

Order ID
168761397

Instrument
ALDJL

2012-11-01 14: AUD 0.001

. [ifllnximb] 273958AUD/USD

ENTRY

Messages

T

Time
2012-11-01 14:27:32
2012-11-01 14:27:32
2012-11-01 1%:27:32
2012-11-01 14:14:04
2012-11-01 14:06: 12
12012-11-01 14:06:12
2012-11-01 14:05:11
2012-11-01 14:05: 11
2012-11-01 14:05: 11
2012-11-01 1%:05:06
2012-11-01 14:05:06
2012-11-01 14:05:06

Messages
|Order ACCEPTED: #168761397 ENTRY BUY 0,001 mil. AUD/USD @ MKT IF ASK => 1.04147
|Order ENTRY BUY 1000 AUDAUSD @ MKT TF ASK => 1.04147 had been sent at 2012-11-01 14:27:32.361 GMT manually I
|Sending order: ENTRY BUY 0.001 mi. AUD/USD @ MKT IF ASK => 1.04147
Order FILLED at 1.0406 USD (# 168760454 BUY 0,004 mil. AUD/USD @ MKT MAX SLIPPAGE 0.0005) - Position #2739
(Order FILLED at 1.04011 USD (#168753478 SELL 0.01268 mil. AUD/USD @ MKT) - Position #273558AUD/USD
(Closing order SELL 12680 AUD/USD @ MKT had been sent at 2012-11-01 14:06: 12,436 GMT manually
[Order FILLED at 1.03989 USD (168759334 SELL 0.001 mil. AUD/USD @ MKT) -Position #273958AUD/USD
(Order SELL 1000 AUD/USD @ MKT had been sent at 2012-11-01 14:05:11, 233 GMT manually 3
|Sending order: SELL 0.001 mil. AUD/USD @ MKT MAX SLTPPAGE 0.001
|Order FILLED at 1.03996 USD (168753321 BUY 0.001mil. AUD/USD @ MKT) - Position #273358AUD/USD
(Order BUY 1000 AUD/USD @ MKT had been sent at 2012-11-01 14:05:06. 185 GMT manually
[Sending order: BUY 0.001 mi. AUD/USD @ MKT MAX SLIPPAGE 0.001

UDJUSD

12012-11-01 14:04:47

(Order FILLED at 1.03935 USD

#168759281 SELL 0.003 mil. AUD/USD

MKT MAX SLIPPAGE 0.0005

- Position #273958AUD/USD

2012-11-01 14%:04:22

(Order FILLED at 1.03963 USD

#168759242 SELL 0,002 mil. AUD/USD

MKT MAX SLIPPAGE 0.0005]

- Position #273358AUD/USD

2012-11-01 13:52:05

(Order FILLED at 1.03918 USD

#168758057 SELL 0,002 mil. AUD/USD

MKT MAX SLIPPAGE 0,0005]

-Position #273958ALD/USD

12012-11-01 13:51:06

Order FILLED at 1.03923 USD

#168757968 SELL 0.003 mil. AUD/USD

MKT MAX SLIPPAGE 0.0005

- Position #273958AUD/USD

2012-11-01 13:50:44

2012-11-01 13:50:11

|Order CANCELLED: 168755343 ENTRY BUY 0.001 mil. GBPCHF @ MKT IF ASK => 1,50381 - Position #273958GER/CHE

(Order FILLED at 1.0392 USD (# 168757898 BUY 0.00151 mil. AUD/USD @ MKT MAX SLIPPAGE 0.0005) - Position #273958AUD/USD

2012-11-01 13:50:11

lInsufficient margin. Filing maximum allowed amount: 1610 AUD

|Order ACCEPTED: #168755943 ENTRY BUY 0.001 mil. GBP/CHF @ MKT IF ASK => 1,50381

2012-11-01 13:22:16
2012-11-01 13:22:17

Free Trading Line: EUR 16,116.00 | ProfitjLoss: EUR -2.01 | Use of Leverage: 22% |

[Order ENTRY BUY 1000 GBP /CHF @ MKT IF ASK => 1.50381had been sent at 2012-11-01 13:20:17.393 GMT manuall

| mIconnected | Detached: 0




So we expect that getOrder function will return 3 items.

But in the log we have just 2 entries:

2012-11-01 18:16:54.041 DEBUG RequestHandler - 168761397 jfllnximb AUD/USD

2012-11-01 18:16:54.041 DEBUG RequestHandler - 273958AUD/USD 273958 AUD/USD
AUD/USD

1 item is for position and 1 for order.

Let’s reconnect, cancel order and call this function again. In the result we have empty collection.
We expected 2 entries (for positions).

After this we can reconnect and try again. In this case we have 2 entries in the log:

2012-11-01 18:27:29.968 DEBUG RequestHandler - 273958 AUD/USD 273958 AUD/USD
AUD/USD

2012-11-01 18:27:29.968 DEBUG RequestHandler - 273958 GBP/CHF  273958GBP/CHF
GBP/CHF

Both are for positions — exactly what we expected.



