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/I For windows it is essential that you read binary
// data in BINARY mode.
/
dfESPfileUtils::setBinaryMode(stdin);
/I Trade event blocks are in binary form and
/I are coming using stdin.
while (true)
{
/I more trades exist
/Il Create event block.
ib = dfESPeventblock::newEventBlock(stdin,
trades->getSchema());
if (feof(stdin))
break;
sub_project->injectData(subscribeServer,
trades, ib);
}

sub_project->quiesce(); // Wait for all input events to be processed.
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