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Loading Triarch Data into the MIM Server

Overview

This document shows the process for pulling Triarch data from a Reuters® data feed into the MIM server for
use with LIM’s historical analysis tools.

The following diagram shows how the data is passed from the Reuters data feed into the queue then into
the MIM server. There are two programs that process the data: ssl _xmi mand xni m rt_updat e. The ssl _xni m
program pulls the data from the Reuters data feed and puts the data into the queue. The xni m rt _updat e
program then pulls the data from the queue and puts it into the MIM server.

The configuration file ssl.idx is where you tell the program what kind of data needs to be pulled from the
Reuters data feed. The queue is a temporary holding area for the data while it’s being processed into the MIM
servet.

There are two areas in the MIM server for storing data: “History” and the “Real Tick Store”. Client data is
stored in the Real Tick Store repository while the History repository is for LIM processed data. The History
repository is optimized for fast reading of the data while the Real Tick Store is optimized for fast writing of
the data.

(Triarch Data)

Reuters
Data Feed

ssl xmim _
(Triarch Adapter) —* xmim_rt_update
Configuration File l
ssl.idx MIM Server

History Real Tick Store
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Expectations

The requirements and expectations for loading Triarch data into the MIM are outlined below.

LIM Requirements

LIM Administrator

An administrator from LIM will come to the client’s site and setup the following two items:

® MIM Installation: Solatis machine and MIM server.
® Databases to collect tick information and nightly updates.

Client Requirements

Tick Collection Administrator

The client is responsible for having one dedicated person who can administer tick collections. This person
must understand UNIX and be proficient in vi and shell commands. This person must have an understanding
of the following data collection concepts:

1. Loading the Triarch SSL libraries and how to access Reuters data from the Solaris machine. The SSL
demo program ti ckr is used to test access to Reuters data.

2. How to configure tick collections: The client must provide a map from Reuters RIC codes to MIM

symbols in order to setup the sslidx file. The client will need to coordinate with LIM to setup tick

collection software that must be installed on the Solaris machine.

How to start/stop processes. The tick collection programs: ssl _xni mand xni m rt _updat e are used.

How to load meta data and seed with the BMIM program.

If futures data is collected, must understand how futures in the MIM works.

How to retrieve collected ticks from the MIM.

How to verify that ticks have been collected.

Nk W

Initial Setup

There ate a few items that need to be setup before data can be passed to the MIM server.
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All the binaries are located in /home/lim/xmim/bin.

Setting Up the Queue

To setup the queue, install the xmi m rt _set up utility by entering the following:

% ouch xm mrt_queue_1

This creates the empty file xmi m rt _queue_1. Create the file with any name you want. Next, enter:

%m mrt_setup xmimrt_queue_1

o

You must run the xni m rt _set up utility each time the machine boots.

Checking the Queue

Enter the following commands to check that the queue was created:

%m mrt_stat xmimrt_queue_1

This will return a message stating: “The queue is empty.” You can also check the queue after data begins to be
pulled from Reuters. The utility will show how many messages are in the queue.

Removing the Queue

The following instructions outline how to remove the queue if needed. Rebooting the machine will always
free all allocated queue resources.

You must remove the queue before removing the file xmi m rt_queue_1 otherwise
the queue can only be removed by rebooting. The following command removes the

queue and all of its allocated resources without rebooting;

%m mrt_setup -k xmimrt_queue_1
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This command removes the file xmi m rt _queue_1:

%mxmmrt_queue_1

Loading the Library Path

Enter the following command in the shell startup script for the user’s login account. The following command
line entry is for a Bourne shell:

Export LD LI BRARY_PATH=$LD LI BRARY_PATH: <path to ssl libraries>

Seeding the Database

In the MIM server, there are two data locations: the History and the Real Tick Storage areas.

For each relation/column that you want real tick data for the in the Real Tick Storage area you must have one
tick data point in the History area.

Check the History to make sure that historical data exists for each relation column. If no historical data exists
you must add a data point. Putting the data points into the History is referred to as “seeding the database”.

The following outlines the process for seeding the database.

Setting Up Relations/Columns in the History

The first step in setting up the History is to make sure that the relation and column values needed for the Real
Tick Store exist in the History area of the MIM server. If the relations/columns that you need do not exist in
the History on the MIM server than they must be added using the bmi m cl i ent program together with BMIM
scripts.

For detailed documentation on writing BMIM scripts for setting up symbols, relations and columns see
the section on “Updating a Database” in the “BMIM Scripting Language” chapter of the MIM Data and
Development Guide.

For information on symbol naming requitements see the "Database and Data Guidelines" chapter and the
"Futures Type Data Naming Conventions" chapter in the MIM Data and Development Guide.

The following shows a brief example of how to add a symbol and a new relation and column to the History
database. The example script is named makerelations.txt.

£
“# Grouping ...” is a BMIM comment and will be ignored when you run the script.


http://customers.lim.com/pdfdocs/data_dev_guide.pdf#Bmim_Scripting_Language_updating_a_database
http://customers.lim.com/pdfdocs/data_dev_guide.pdf#database_and_data_guidelines
http://customers.lim.com/pdfdocs/data_dev_guide.pdf#loading_futures_type_data_monthly_curves_futures_type_data_naming_conventions
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# Gouping 1
lock_files

rel ation_add {
nanme=MyDat a;

par ent =TopRel ati on;
type=cat egory;

}

# G ouping 2

rel ation_add {
name=MYDATAL,

par ent =MyDat a;

t ype=nor nal ;
description="ACME Data”;
}

# Gouping 3

col um_add {
name=MyCol um,;

par ent =TopCol um;
type=cat egory;

}

# Grouping 4

col um_add {
nanme=St or age;

par ent =MyCol umm;

t ype=nor nal ;

}

# Grouping 5

rel ation_colum_add {
rel ati on=MYDATAL;
col um=MyCol um: St or age;
t ype=base,;

unl ock_files

The following explains the example script:

The | ock_fil es command is required to lock the database when adding or changing data. At the end of the
script, the unl ock_f i | es command is a required field to unlock the database.

Grouping 1: The rel ati on_add command creates the top category “MyData”.

® “name” designates the new name of the category.

® “parent” by definition is the category above which the new category will be created, in this case the top
relation.

® "type" in this case is set to "category” to create a category. Other options include: "normal" and "base".
"Normal" is used to create symbols. "Base" is used with rel ati on_col unm_add to create a relationship
between a relation (symbol) and a column. Other options include "futures", "futures_continuous" and

Y P )

"futures_contract". See the "BMIM Scripting Language" chapter in the MIM Data and Development Guide for
morte detailed information.


http://customers.lim.com/pdfdocs/data_dev_guide.pdf#bmim_scripting_language
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Grouping 2: The rel ati on_add command creates the symbol “MYDATA1”.

“name” designates the new symbol name.
“parent” shows that the symbol will go in the newly created “MyData” category.

“type” being set to “normal” designates that a symbol will be created.

“description” defines a description for the symbol.
Grouping 3: The col urm_add command creates the top column “MyColumn”.

® “name” designates the new column category.
® “parent” defines the category to sit below the TopColumn in the hierarchy.

® “type” is set to “category” to define “MyColumn” as a new column.
Grouping 4: The col urm_add command creates the column “Storage”.

® “name” designates the new column name.
® “parent” shows that the column will be created in the “MyColumn” category.

® “type” is set to “normal” because it will not have sub-categories and will be storing data.

Grouping 5: The rel ati on_col um_add command links the new symbol “MYDATA1” to the new column
“MyColumn:Storage”.

® “relation” designates the symbol to be linked.
® “column” shows the column to be linked.

® “type” being set to “base” designates that the data will be entered daily.

Load the script by entering the following command:

bm mclient nakerel ati ons.txt

Setting Up the Data Files

Now that the relations and columns have been created in the History we need to load a data point for each
symbol into the MIM.

Creating BMIM Scripts for Loading Data

Create a BMIM script to define what data is going to be inserted into the History. In the BMIM script there is
a reference to a file that contains the data to be loaded. This file that can be shared by multiple entries in the
BMIM script if the column data is the same for each entry.

In the following BMIM script, the file seed_ohlcv.prn is shared by the DJIA and IBM relations as the column
information is the same for both symbols. The relation KG has different column entries (Bid and Ask)
therefore a separate file seed_ba.prn is associated with this symbol entry.
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The following example script is named load_data.txt.

lock files

facts read {
relation = DJTA;
column = Date, Time, Close, Open, High, Low, YVolume;
file = seed ohlcv.pm;
tick intraday;

i

facts read {
relation = IBM;
column = Date, Time,
file = seed_ohlev.pm;
tick_intraday;

DJIA and IBM both share the seed oblev.prn file
as the column entries are the same.

s, Open, High, Low, Volume;

facts read {
relation = KG;
column = Date, Time, Bid, Ask;
file = seed_ba.prn;
tick_intraday;

i

unlock files

Creating the Data File
Next, you will need the file containing the data points you want to input.

It is only necessary to input data for the Date and Time entries. For the rest of the column entries put a space
and a comma e.g,, Close, Open, High, Low, and Volume.

The following is an example of the seed_ohlcv.prn data file.

20011130, 155900,
Loading the Data with bmim_client

Enter the following command to load the data into the History on the MIM server using the bri m cl i ent
program:

bm mclient |oad_data.txt

The MIM server is now prepped and ready for data to be sent across from the Reuters data feed through the
queue and into the MIM server in the Tick Data Store.

Setting Up the Configuration File

The configuration file is setup by the user to determine what data will be pulled from the Reuters data feed.
For our example, the configuration file is named sslidx but the user can choose any name with the .idx
extension.
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Use this configuration file to setup the symbols and corresponding data information that you want pulled
from the Reuters data feed. This configuration file will take the symbols and information listed and will
convert the RIC names into the naming convention used by the MIM.

The following example shows one symbol in a configuration file. Enter the MIM symbol name on the left and
the RIC name on the right. Use “{}” to enclose the corresponding date, time, and the corresponding MIM
column value to be pulled from the Reuters data feed. For this example we’re looking for a Bar value.

Example of one symbol in the configuration file sslidx:

DIl A DIl

{
dat eTRADE_DATE

ti meTRDTI M_1EST5EDT
Bar TRDPRC_11. 0

}

where:
® DJIA is the MIM relation name and .DJI is the Reuters RIC code.

® “date” is the date value used by the MIM and “TRADE_DATE?” is the Reuters field name that contains
the data value.

24 If the date field is not included in the Reuters data packet, then the date is pulled from the
A computer’s clock setting,

® “time” is the time value used by the MIM and “TRDTIM_1" is the Reuters field name that contains the
time value. For each individual record you can specify the time zone. Set the time zone to “ESTSEDT” for
the east coast and to “CST6CDT” for the central time zone.

® “Bar” is the MIM column value. Examples would include values such as High, Low, Close, Volume,
Bid, Ask or Bar. The Reuters field “TRDPRC_1” will return the corresponding Reuters “Last Traded
Price” value. “1.0” is the multiplier value. The data will be multiplied by the supplied value and is used, for
example, to format the data to a specific decimal place. This value must be supplied. For more information
about Reuters field names, please consult your SSL programming guide.

The following table is an example of the type of data that might be pulled into the MIM server using the
example configuration file:

MIM Relation: DJIA
MIM Column: Bar

Date: 12/3/2001
Time: 11:33:20

Value: 9700.00
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How to Run/Stop Programs

The following instructions show how to start and stop the program ss| _xmi mthat pulls data from Reuters and
the program xmi m rt_updat e that pulls data from the queue into the MIM server.

Starting the ssl_xmim Program

To start the ssl _xni mprogram to pull data from Reuters into the queue do the following:

¥%ssl _xm m—s <servicenane> -q <queue_filename> - i <index_file> - a <appendix_file>
where:

® <servi cenane> this is the Reuters service name, in many cases it will be “IDN_SELECTFEED”. Please
consult your Reuters engineer for clarification.

® <queue_fil ename> for this example is xmi m rt _queue_1.
® <index_fil e> this is the configuration file ssl.idx.

® <appendi x_fi | e> this is the appendix file from the Triarch installation.

Stopping the ssl_xmim Program

To shut down the ss| _xmi mprogram enter the following commands:

%s —ef | grep ssl_xmm

This will return the <process_i d> number needed for the next command line below. The <pr ocess_i d>
number is the first number listed.

%ill <process_id>

Starting the xmim_rt_update Program

To start the xmi m rt _updat e program to pull data from the queue into the MIM server enter:

%m mrt_update <queue_fil ename> <hostname> <port> <config_file> <pid_file>
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where:

® <queue_fil ename> for this example is xmi mrt_queue_1.
® <host name> is the server host name.
® <port > is the server port number.

® <pid_file> filename that the user creates.

Stopping the xmim_rt_update Program

Use the following command to stop the xni m rt_updat e program.

Y%cat <pid_file>
%ill <process_id>

Checking the Status

Use the xmi m rt _stat utility to check the number of messages in the queue.

Pulling Data from the MIM Server

The data is now in the Real Tick Store on the MIM server and is ready to use with one of LIM’s analytical
tools, for example: XMIM, MIMIC or the xmi m get utility.
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Troubleshooting

Trouble Fetching Data

If you atre unable to fetch real tick data from the MIM, consider the following possibilities:
1. Did you remember to seed the database?

2. Are the times that you inserted within the relation trading times? For example, did you pick a weekend
date or a time such as 3:00 p.m. when trading may not be occurring?

Debugging
Use the -p operator to display each record sent to the queue.

Example usage:

%ssl _xm m—s <servicename> -q <queue_filename> - i <index_file> - a <appendix_file> -p
Use the -v operator to show what messages are coming out of the queue.

Example usage:

%m mrt_update —v <queue_fil ename> <hostname> <port> <config_file> <pid_file>
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