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IMPORTANT. This license agreement supersedes any other license agreempravided with the software.

Read this License Agreement before installing this software .
By installing this software, you indicate your acceptance of this License Agreement.

TICK DATA® LICENSE AGREEMENT

for TickWrite ® Software

NOTICE-- READ BEFORBOPENING SOFTWARE PACKAGE

CAREFULLY READ THE TERMS AND CONDITIONS OF THIS AGREEMENT BEFORE
OPENING THIS PACKAGE. OPENING THIS PACKAGE INDICATES YOUR ACCEPTANCE OF THESE
TERMS AND CONDITIONS. IF YOU DO NOT AGREE WITH THE TERMS AND CONDITIONS OF
THIS AGREEMENT, PROMPTLY RETURN THIS PACKAGE UNOPENED TO THE PLACE OF
PURCHASE FOR REFUND IN THE AMOUNT YOU PAID.

1. Definitions
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copies of the TickWrite Software computer program, the data, database and documentation.

2. License

a. Authorized Use NEXA grants you a neexclusive, nontransferable, nortassignable license
to use the Software Product in object code form only and/or TicR data in a proprietary format on a
single computer solely for your internal use and evaluationYou may make one copy of the Software
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b. Restrictions You may not: (1) copy (other than once for baekp purposes), distribute, rent,
lease or sublicense all or any portion of the Software Produd2) modify or prepare derivative
works of the Software Product; (3) use the Software Product in a computérased services business
or publicly display visual output of the Software Product; (4) transmit the Software Product over a
network, by telephone, @ electronically using any means; or (5) reverse engineer, decompile or
disassemble the Software Product. You agree to keep confidential and use your best efforts to
prevent and protect the contents of the Software Product from unauthorized disclosure aise.

3. Limited Software Product Warranty
For thirty (30) days from the date of shipment, we warrant that the media (for example, DVD
ROM or HDD) on which the Software Product is contained will be free from defects in materials and
workmanship. This warranty does not cover damage caused by improper use or neglect. We do not
warrant the contents of the Software Product or that it will be error free. The Software Product is
AOOT EOEAA O!'3 )36 AT A xEOEI 60 xAOOAdbGitbyAshigthd OEA DPAO
Software Product. The entire risk as to the results and performance of the Software Product is
assumed by you. To obtain warranty service during the thirty (30) day warranty period, you may
return the Software Product (postage paidwith a description of the problem to NEXA. The defective
media in which the Software Product is contained will be replaced at no additional charge to you.

4. Remedy

If you do not receive media which is free from defects in materials and workmanship dug the
thirty (30) day warranty period, you will receive a refund for the amount you paid for the Software
Product returned.
5. Disclaimer of Warranty and Limitation of Remedies

a. THE WARRANTIES IN THIS AGREEMENT REPLACE ALL OTHER WARRANTIES, EXPRESS OR
IMPLIED, INCLUDING ANY WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR
PURPOSE. WE DISCLAIM AND EXCLUDE ALL OTHER WARRANTIES. IN NO EVENT WILL OUR



LIBAILITY OF ANY KIND INCLUDE ANY SPECIAL, INCIDENTAL OR CONSEQUENTIAL DAMAGES,
INCLUDING LOST RBFITS, EVEN IF WE HAVE KNOWLEDGE OF THE POTENTIAL LOSS OR DAMAGE.

b. NEXA will not be liable for any loss or damage caused by delay in furnishing a Software
Product or any other performance under this Agreement.
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liability for negligence except liability for personal injury caused solely by our negligence) for the
Software Product covered by this Agreement and all other performance or nonperformance by us
under or related to this Agreement are limited to the remedies specified by this Agreement.

d. Some states do not allow the exclusion of implied warranties, so the above exclusion may not
apply to you. This warranty gives you specific legal rights, and yonay also have other rights which
vary from state to state.

6. Termination

This Agreement is effective until terminated. You may terminate it at any time by destroying the
Software Product, including all computer programs and documentation, and erasigy copies
residing on computer equipment. This Agreement also will terminate if you do not comply with any
terms or conditions of this Agreement. Upon such termination you agree to destroy the Software
Product and erase all copies residing on computeigeipment.

7. U.S. Government Restricted Rights

The Software Product is provided to the Government only with restricted rights and limited
rights. Use, duplication, or disclosure by the Government is subject to restrictions set forth in FAR
Sections 52227-14 and 52227-19 or DFARS Section 52.227013(C)(1)(ii), as applicable.
Manufacturer is Tick Data, a division of Nexa Technologies, Inc., 101G4Colvin Run Road, Great
Falls, VA, 22066.

8. Identification of Database

NEXA has made tremendous effort® ensure the accuracy and cleanliness of its database. As
such, we have taken equal efforts to protect it from theft by introducing a recurring pattern into the
database. The introduction of this pattern(s) has minimal, if any, impact on the open, hidgtw, close,
and/or volume values of any time interval. User acknowledges that NEXA has taken this action to
protect its database and that NEXA will seek legal action against any party attempting to sell,
redistribute, or take other such action that is irviolation of this license agreement.

9. Errors and Omissions

NEXA has taken every precaution to ensure the accuracy and completeness of all data and
products, but assumes absolutely no liability or responsibility for any errors or omissions in data.
NEXA utilizes the very latest technology to compile data and deliver the highest quality product.
While our quality controls set the standard for the industry, NEXA shall not be held responsible for
gaps or errors in data.

10. Miscellaneous
This Agreemert is governed by the laws of the Commonwealth of Virginia without reference
Ol 6EOCETEA8O AETEAA T &£ 1 Ax 001 AO8 yT OEA AOAT O OEA(
arising out of or relating to this Agreement, NEXA shall be entitled to recoveeasonable attorneys'
fees, costs and expenses if it prevails in any such enforcement action.
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New Features in TickWrite 7

Volumes in the financial markets are growing exponentially. TickWrite 7 was designed to provide
clients with the fastest, easiest way to generate custom ASCII files of historical intraday market data.
Since trade and quote volumes vary greatly from oneymbol to the next and one asset class to the
next, so will the time required to generate output files. TickWrite7 allows us to compress more
fields of information, greatly expanding the scope of data wean offer. Here are some of the
enhancements and tierings of the new format and software:

- Expanded global futures and cash index offering, including over 90 futures contracts and 50
cash indices.

- Asingle program for creating custom ASCII files for all asset classes.

- A new ASCHbasedsourcefile format for all asset classes.

- Daily updates for futures and index data.

- Seamless integration between TickWrite, the Tick DatBeep Historyserver, and the online
store.

- A scheduler and downloader that work together to automatically download daily updates
and generateASClloutput files.

- New Futures roll feature, Most Active for more precise continuous futures contract roH
overs.

- Output timestamp in milliseconds whenavailable.

- Ability to generate files of subminute bars.

- Enhanced file output options including filtering by and re-ordering headers

Our goal was to retain the easef-use of TickWrite 6, along with as many familiar elements as

possible, while signifiantly updating functionality and enhancing the user experience. However, if

you have been a TickWrite 6 user for a long time, you will find the new software does many things
differently than you are used to. Please take some time to review this manualéosure TickWrite 7

is outputting the data you require in the proper format.



Installation

Tick Data delivers databy several nethods: Internet download, onDVI(s), or on external ==harg disk
drive(s). The instructions for each method differ slightly, and are detailed below if©0) I OOAI | EI C
4 E A E 7 Odediokslaadd 1b.

Some users are installing TickWrite 7 for the first time, while others may be upgrading an existing
installation to the latest version. In order to reinstall TickWrite 7, the old version must first be un
installed, which is detailed below inO2EAl OOAT 1 ET C Oaceé hé& aldiver€oh is indstalled,
the installation process is the same foa new TickWrite installation and for re-installations. NOTE:

If you have already installed the TickWrite 7 Demo, please uninstall it before installation.

Re-installing TickWrite 7

If you already have TickWrite 7 installed, and are updating to a newer version, the existing version of
TickWrite 7 must be uninstalled first. NOTE Certain components will purposely not be
unin stalled, such as your data, job, and output files .

Uninstall TickWrite 7
1) If TickWrite 7 is currently open, please close the application.

2) Run the uninstaller. It can be found in the Tick Data Program Group: STARY¥ Programsz>
Tick Dataz >TickWrite7 z> Uninstall TickWrite, or go tothe installation directory

(e.g. CA\Tick Data TickWrite7\ Uninstall.ex¢
6| 3AT AAO O9wadatiddprocAs CET OEA 01
4) Once complete, click Oko closethe Uninstaller window

Install ing TickWrite 7

1la) Delivery by DVD or External Hard Disk Drive: Close all open programs. If you received a DVD

(one or more) or external hard disk drive(s), place DVOnto the appropriate drive or plug the

external hard disk drive box into a USB or FireWire port Go to My Computeron your desktop, and

explore the DVD or hard drive In the root of the DVD or drive, you will find alinkD#1 EAE O $1 xT 11 A
TickWrite 7@ 4AEAO 1 ETE xEI1 OAEA Ui O O 4EAE $AOABO «x
TickWrite7_INSTALL.exe You can either save it to your computer (remember the directory you

choose) or run it from the server. Go to step 2.

1b) Delivery by Internet Download: Close all open programs. If receiving the data via internet

download, follow the instructions in the confirmation email, and follow the link to download the
4EAE7TOEOA x EIT OOAI 1 AOS 4EAO TETE xEIl OABA Ul O Ol
TickWrite7_INSTALL.exe You can either save it to your computer (remember the directory you

choose) or run it from the server. Go to step 2.

2) ClickNextto begin.
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Agreedhas been selected, the INSTALLbutton activates (at the bottom, left of window)

Clicking this button skips subsequent installation steps and installs the software using
all default settings (as described below). It is recommendedt o use default settings.

- You will then be prompted to install the application for the currentWindows user only or for
anyone who uses your computer. Unless you have a reason to only install it for one
Windows login, select@nyone who uses this computiend click Next

- Choose the installation directory for the program (the data can be installed in a different
location during Configuration), and clickNext NOTE: It is strongly recommend ed to use



the default directory, CA\TickData\ TickWrite7. Also, TickWrite 7 requires that the
user has WRITE access to the program directory regardless of where output data is
written or where the Deep History source files reside (to write log files).

- Select your desired Program Group (default is recommended), and clidkext
- Select your preference for a desktop shortcut icqrand clickNext

- Confirm your settings, and clickNextto begin installing the files.

- When prompted, dick Finishto complete the installation.

Once completed, theConfiguration Wizardwill start. NOTE: If you do not see the Configuration
window on your screen, it may be behind an active window.



Completing the Configuration Wizard

TickWrite 7 is the central conduit for accessing the Tick Data historical market data you licensed and
for updating your database (if you subscribe to updates). After installing the software, but before
use, it must be configured for your Tick Data account. oM will use the same User ID and Password
usedtologonto4 EAE &nin®dadied complete configuration.

Here is Step 1 of the Configuration Wizard:

B TickWrite - Configuration @

welcome to the TickWrite Configuration Wizard 7.09

(#)iThis iz the Primary Installstion; User ID:

(NOTE. anly ane Instaiiation of this bype per User 10 Js aliowed) Password:

Test Connection l [F‘ru:uxy Server Details

[ TPetfarm Offline Installation {Tick Data must provide metadata File)

O Thiz is & YWorkstation (reguires a Primary Installation)

Cancel

TickWrite 7 has two configuration options:Primary Installation and Workstation.

Primary Installation

This is the most common installation configuration. Each customer must have one and only one
primary installation. As many customerswill have only one installation, this will be a primary
installation.

Generally, you must be connected tthe internet to complete the configuration wizard for a primary

ET OOAIT T AGETT AO EO xEIl Al xT1TAA Ui 60 AAAT O1 O ET A& O .
servers. If Internet connectivity it not possible, you will need to contact Tick Data thave ametadata

file generated and sent to you. Once you receive this file, check the Perform Offline Installation



checkbox and click Next. Browse to the metadata file you receive from Tick Data and it will import
the metadata and allow you to continue \ith the remainder of the wizard.

Alternatively, you may have Internet connectivity that is restricted by the use of a proxy servein
this case you may need to configure the proxy server information by clicking the Proxy Server
Details button. It will bring up this window:

Proxy Server, Details E|

HTTP Proxy Server Details
Huost:

Part:
|:| My s=erver reguires authentication
=ser Id:

Pazsword:

Socks Proxy Server Details

Host:

Part:

Enter the proxy server information and click OK

In order to ensure that this machine is able to connegtuse theTest Connectivityoutton. If the test is

TT O OOAAAOGOAEOI h EO T EEAIT U 1 AAT O OEAO OEA AiT1T1TAAOQETI]
server or firewall. For details on the network connectivity requirements, please refer to Appendix B.

You may also need to consulk EOE U OO 1T OCAT EUAQET 160 1T AOx1T OE AAI ETE
firewall changes need to be made.
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button, do not continue with the configuration. You willno t be able to complete installation of
TickWrite 7.

Workstation Installation

If you wish to run TickWrite on more than one computer, one of the installations must beRrimary
Installation, and subsequent machines musun TickWrite in Workstation mode. Workstations are
designed to support multiple users ceocated at a single location such as an office building (on the
same Local Area Network). Installing TickWrite workstations for users in remote locations is not
supported. If you require ths type of setup, please contact Tick Data to obtain an enterprise license
for TickWrite.

NOTE: In order for workstations to connect to the deep history and generate data files, the
Primary Installation computer must be running and the TickWrite Service is started .



You do not need to enter a user name and password, but will instead need to enter the host name, or

address, of the machine on which thérimary Installation resides. For example, if the Primary

)T OOAT | ABDEDOA @ OEAD | OEA-ORDIOAOCOBHE NE DO KO G AO GMI OBA OE 10 OFERLE >
host field. Alternatively, you can enter an IP address into the host field. In this case, you must install

the TickWrite server installation on a machine with a static IP adress.

To confirm that the host address is valid, clickest Connection If the connection is not successful, it
could mean that this machine cannot access the primary host or that the TickWrite Service is not
running on the primary host.

Once the conection has been confirmed, clickext

Data File Location Configuration

If you are upgrading from a previous installation of TickWrite 7, you will be asked if you wish to keep
the existing configuration:

M TickWrite - Configuration E]

Data File Location Configuration
You appear to have data file locations already configured. Waould you like to keep this configuration?

(*) Yes (Recommended)
Mo

(oo )

Selectingd 9 Ailbskip the next screen and go directly to théData Import step (see page 12).

If you select® . ,TorGif you have not installed TickWrite 7 before, you must configure a new data file
location in this window:



B TickWrite - Configuration

Data File Location Configuration

Please decide where the data files will be stored.

(%) Install Data Files to a Single Location | C:\TickData) Tickiwrite7\Data '.:'E;i

(") Install Data Files to Mulkiple Locations

(NOTE. Kthis is a server instaliation, the Data File Locationis) must be visible and accessible to all workstalions.
For example: Feeperidrive Jelterdata directons)

[ < Back ]| Mexk = |

TickWrite 7 allows for the data to be stored in a single location or in multiple locations on a computer
or network. NOTE: Deep History file locations can be changed after configuration is complete
in SETUP-> Preferences -> DEEP HISTORY LOCATIONS.

Selectinglnstall Data Files to a Single Locatiogives you the ability to choose one directory on your
computer or network in which all Deep Historyfiles will be stored. Select the desired location (the
Deep Histonyfiles will reside in subfolders of your selected directory) by browsing to or typing in the
path to the directory (using the universal path to the directory if on a network or another computer).

SelectinglInstall Data Files to Multiple Locationallows data sets to be stored in separate lations.
This feature is especially useful for clients who license data sets too large to fit on a single drive. Data
from different time periods within the same data set can also be stored in separate locations. For
example, Futures data can be storednoone drive, U.S. Equity data from 1992006 can be stored on

a separate drive, and U.S. equity data from 2007 to present can be stored on a third drive.
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Here is the configuration window for selecting multiple file locations:

B TickWrite - Configuration

Futures

Date Range and Location(s) of Deep History:

Start Date End Date Location
010171970 0719/2065 C:\ Tick Data\ Tickiwrite 7\ DA TA
£ >

[ < Back ” Mk = l

Toaddanewi | AAOET 1 h ABDIEGAES Exterkhe GateAahde ad path to the file location,
and click OK NOTE: This location is normally a directory called O$ ! 4 lndthis directory
should reside the data folders (i.e. FUT, IDX, US_TED, etc.). The path must point to the
directory in which these data folders reside.  Existing locations can be edited or deleted using the
other icons to the right of the window.

If you have multiple data sets, once you finish adding locations for one set, cl&xtto add locations
for the next set.

OnceDeep Historylocations have been set for each data set, cliblextto continue. NOTE: Data file
locations must be configured fo r all data sets and date ranges before proceeding to next step.

11



Data Import

Once theDeep Historjocation(s) has been configured, you will come to thBata Importwindow:

M TickWrite - Configuration

Data Import

For each DVDfHard Drive received From Tick Data, select Drive and click Tmport',

Drrives | |

[ Imnport l

(e )

If you are installing data from a disc or hard drive, browse to theataimport.tdi file included on the
DVD / hard drive and clicklmport. The data will be copied to youDeep Historylocation(s). If you
have multiple discs or hard drives, repeat this process for each DVD/hard drive, and clidlext

If you are installing data from an internet download, or are reinstalling the software and already
have data in theDeep Historylocations, leave the field blank, and clicklext

12



Downloading Data Updates

If you are receiving the historical data you ordered & internet download, and/or if you subscribe to
daily updates, the final step is to download the latest data available:

B TickWrite - Configuration

Download Orders

If ywou placed an orderis) for delivery via Tick\Write download, click Download Orders. alkernatively, wou may download
these orders after installation by using the Check For Updates feature,

Download Crders

(s ]

This is how clients with internet delivery will download their data. It is also how clients receiving
data on disc or hard drive wlo subscribe to updates receive data that has become available since
their orders were shipped. Click the Download Orders button to download data and/or updates from
Tick Data. NOTE: This could be a long download depending on the symbols, time period , and
data type requested. Downloading can be deferred until after installing by  simply clicking

0. Awa@tbobit clicking the Download Orders button . Once the software is installed, download

the data by clicking ACTION-> Check For Updatesn the main Tick Write window.

Once this step is completed, clickiextand then when prompted, clickFinish

13



Eirst Use

TickWrite is a database management program that offers a number of important tools for managing
historical intraday data. Its primary functionistocreatch 1 O OBk) ) ARO®OI 11 s AAA
OOET ¢ OEA AAOA OOI OAAthd 3% AOMERA (AROHGE adinidisAl@est fokratE O A
which can be read by virtually any program.TheO0$ A A D (s Bi®lchtiorbdsource files used by
TickWrite 7. These files can be stored on the same computer as TickWrite 7 or on a different location
on the same network. In fact, TickWrite 7 allows users to store th® $ ARBDO Oih Duktiple
locations. Whik clients can now access the source data without TickWrite, as the source data are
now stored in zipped ASCII files, TickWrite gives you many options for creatingustom outputfiles.

YT T OAAO O1 AOAAOGA AOQOGOIT I ! 3 #lirpmentsA tbeluserbfidatdsiobsO E A O

for TickWrite 7 to run (see sectionJobs and the Job Explorésr more information). The main Job
window provides choices for the parameters that can be set.

Here is the main Job windowdr creating custom historical data files:

F TickWirite - New Equities Job
File Setup Actions Tools  Help

S84 D& * s

 Equities - Tick | Equities - One Minute | Equities - Daily | Futures | Indicators | Indices

Exchange: Bolsa de Madrid b’

Campany ID Symacl Ext Company Mame: Aoyl Fram sl Ta
[ 4 Symbols
Interval [ Trades o [ spit Adiust Begin Date: MM | (00 | [vvvv B session(s)toincluce:

Clcomeany nte  Enapate: [ | [o0 | [ | B8 [Pre-market  [“]Day Session

Granularity:
After-Hours

Days Back to Process:
Empty ntervals: Doay [] start Sessions At

[] End Sessions At

Qutput | FormattingFilering

uitput Field
Output Too | File | Compression: | none w PuL Fislds
Include Header  Delimiter: |, v
If Qutput Exists: (3 Overwrite Existing () Append Updates O Skip O
- Field hame
Quitput Directory:
-~ [ Symhbal
() Name Output by Symiol Date
File Prefix; File Suffiz:  File Extenzion; Time: -
Price w
s wolume
() Kame Output by Custom Yalue Buyer
Seller
Fitered Price
() Name Outaut by Company Id [] Company I

O Mame Cutput by Symbol and Company d

In order to run efficiently, TickWrite maintains an index of all data you have purchased and installed.
This registry tracks the symbols, their start and stop dates, trading session hours, the location of
these files on your hard drive, and other information needed to create output files. The registry is
created automatically during the installation process and is updated every time yodownload or
import data files after installation.

Asset Classes

Whenrunning TickWrite, the user mug first select an asset clastab from the top of the window:

Equities - Tick | Equities - One Minute I Futures I Indicators I Indices I

14
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TickWrite currently supports Equities, Futures, Indicators, and Indices.NOTE: Tabs will only
appear for the asset classesyou have licensed. When available clients with equity data will have
up to two separate equity tabs: Equitiesz Tick and Equitiesz One Minute Each tab has specific
features that are discussed in detail in thdreating Files of Equity Dafsection.

Main Menu

Within each asset class, the user selects symbols, date ranges, and a number of other parameters
required to generate custom ASCII files.At the top of the screenare five main menu items. The
following describes each item.

1. File

New Job: Clears the current job and allows user to enter parameters for a new jollhe user is
asked to save the current jolif changes were made

Open Job: Allows user to browse for saved jobs.

Job Explorer: Brings up a window that lists all jobs that are saved in the default directory.
NOTE A Jobsdirectory must first be set in SETUP -> Preferences. Using Job Explorer, you
can run multiple jobs at once.

Save Job: Saves the current parameters for generatig ASCII files as a job.
Save Job As:Allows user to save the current parameters as a new job.

Exit TickWrite : Exits the program.

2. Setup

Preferences: This is the layout of thePreferenceswindow:

M Preferences |:|@@

: General Settings
Logging
Performance
Mail Server Properties Job File Directary:
Proxey Server Details Generate result log For each job: [F
Equity Preferences
Futures Preferences Alternate location For Job resulk logs
= DEEP HISTORY LOCATIONS
Bolsa de Madrid
Borsa Italiana Exchange
Deutsche Borse Exchange
Euronext Stock Exchange
Futures
Indicatars
Indices
Japanese Equities
London Stock Exchange
Toronto Stock Exchange
.5, Equities
. ,
OK ] [ Cancel ]

15



General Settings: Allows user to choose directories for Job files and job result logs. If
noO! 1 OAOT AOA 1 1 AAOQEHS skt, re&iltdog will be gedekate® in @utduti C O 6
directory.

Logging: Allows user to set level of detail for logs. Used primarily by TicRata Tech
Support to diagnose and fix issues.

Performance: Allows user to specify the number of ASCII files, ZIP files, and processor
threads that can be open or run at the same timeNOTE: “ou should not change the
default values unless advised by Tick Data customer support.

Mail Server Properties: Input valid SMTP settings to allow TickWrite 7 to send out
email notifications from the Scheduler(see sectionDaily Updates and the Schedulésr
more information).

Proxy Server Details: Allows users to enter details of HTTP and/or SOCKS proxy

OAOOAOO OEAO AOA OOGAA AO OEA AOOOI i AOBO OEOAS
OEA AOOOI i AOBO OEOAh OEEO ET & OF AGETT 1T AU AA 1
with Tick DatAd © OPAAOA OAOOAOOS8 ol AAGA AT1 0601 60 xEOE
proxy server information. Also, please see Appendix B for more information on the

network connectivity requirements of TickWrite.

C' >
—:>l>

Equity Preferences: (for licensed Equity users aly) allows users to specify decimal
precision settings when split adjust calculations are used.

Futures Preferences: (for licensed Futures users only) allows users to specify

advanced settings related to Futures contract rolling and adjustments. Pleasee the
O#OAAQGET ¢ &EITAO T £ &O0OO0OAOG $A0A6 OAAOQGEIT I E
these settings.

O
mr
mh
(@)

Deep History Locations: Upon installation, the user set locations for data types and

specific date ranges. In this section, user can make changes to location(s) of source data

files. For example, if a deep history becomes too large for a particular drive, the usan

specify that all data after specific date is stored in a different location. Once changed,

any subsequent updates will be copied to the new directoryHowever, if the location of

AAOGA &£ O Al AQGEOOEI ¢ AAOA OAT GCA | Al OMAAU AT xT 11 A}
drive) is changed, the user must manually move the source files to the new location.

NOTE: If you are receiving updates for a particular market, set the end date for

OEAO AOOAO OUPABO AT O6ou OI A AAOA E£AO ET OEA EOOOC

Tab Defaults: By clicking Set Current Values as Default for Tathe user can save every setting
on the job window as defaults. These settings are specific to that tab. Subsequently, every time
TickWrite is started (or a new job is created)and that tab is selected, the default settings will be
selected. ClickingRestore Factory Defaults for Tawill clear all user-defined defaults and use
defaults defined by Tick Data.

Data Import: Used to add data from subsequent orders to TickWrite mamlly. Orders that
arrive on disc or external hard drives contain source ASCII dataBrowse to the .tdi file included
on DVD / hard drive. This will tell TickWrite 7 the location of your data.

Metadata Import: Used to manually import a TickWrite metadaa file provided by Tick Data.

. T OFT Al1TUh 4EAE7OEOA |1 AOAAAOA EO Al xT11TAAAA Al AAOOI I
However, in special cases, Tick Data may provide a metadata file that should be imported using

this menu item. Browse to the .mdi fe provided by Tick Data and TickWrite will import its

metadata.

Migration:  Allows the user to convert job filesfrom TickWrite 6 format to the new format.
Please see Appendix A for more information.
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Change Password: Allows the user to change the passwd for the account. Changing this
DAOOxT OA xEI1l Al 0 AEATCA OEA OOAO8O PAOOxT OA &I O
changed.

Scheduler: Opensthe scheduler, which allows users to schedule update downloads and jobs to 3
run automatically. See belowOAAQET i O$AEI U 5PAAOAO AT A OEA 3AEAA
information on using the scheduler.

3. Actions
Execute Job: Runs the current job.

Import Symbol List: Some data collecting jobs may have many symbols. In order to select
multiple symbols quickly, users can save a text file with a list of desired symbalser Tick Data
IDs). First, create a new text file in Notepad or other text editor.The file canthen be formatted

in two ways: type or paste one valid symbobr ID per line, or type or paste a commadelineated

list of symbolsor IDs. Thensave the file as a .txt, .csv, .prn, .asc, or any other text file extension
If desired, a custom map date can hased byentering the map data alone orihe first line of the

file in the format mm/dd/yyyy. ThenOORA T BT OO 3 U fanl the correBpor@ifig symbols
will be selected automatically NOTE Only symbols from the current asset class can be
selected. TickWrite will notify the user of any symbols it cannot find.

Reindex: ' 11T xO0 OEA OOAO OI 1 AT OAI1T U OAAOAAOA 4EAE7OEOQ!
should not be necessary under normal use, but may be suggested as a remedy for certain issues
by Tck$ AOAGO 4AAE 30DDPI OO OAAI 8

Refresh Symbol List: If the user hasmultiple TickWrite installations and the one installation
downloads new data, the screen on the workstation will not automatically update. Th&election
allows the user to refresh the listof available symbols and date ranges. This would not normally
be usedby users with sandaloneinstallations.

Check for Updates: Opens a dialogue box from which user can check for data filppdates )
.1 4 %(d, 50A0 1000 AA OOAOAOé&cA and kklonlideBdAreceie AOAS O OPAA
data updates. For more information see @aily Updates and the Schedulerdbelow.

3. Tools

Update Metadata: Downloads any new metadata (holiday calendar, exchange session times,
etc.) Normally, all necessary metadata is downloaded automatically at the same time data
updates are downloaded. However, Tick Data support may instruction a customer to manually
download metadata to quickly resolve a specific problem.

Data File Integrity Check: Checks current deep history files for corruption; should only be used
when advised by Tick Data customer support

Data File Change Report: Tick Data will at times makecorrections to certain data. While these

AT OOAAQGEI T O xEI1l AA AOOT I AOGEAAIT U Al xT11TAAAA ET O O
desire to know what files have been impacted since a certain point. This report gives customers

a list of files that have been modified since a certain date and time. Thisenu item will bring up

the following dialog:
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M Data File Change Report Q@@

Market: v
Data:  |*alL* v

Find Data Files Updated Since: | 4f1zfz010 3 || 1z004M 5

Generate Report To File:

|

Generake Repork

The customer can choose a certain Maek (e.g. Futures,US Equities, etc.) and Data set (e.g.

Trades, Quotes, at). If a customer is licensed for multle markets/data sets, they can use the

*ALL* choice to process all markets/data sets.Secondly, a date and time must be entered. This

OAPiT OO xEIIl ETAI OAA A1l #ZEIAO OPAAOAA OET AA OEEO AA
Finally, enter orbrowse to a file where the report should be generated and click Generate Report.

Depending on the amount of data for which a customer is licensed, the report will take anywhere

from a few seconds to several minutes to generate.

The change report generatd is an ASCII file that is human readable but that can also be easily
parsed by a script or program that the customer might choose to developThe format is
documented in Appendix Eof this document.

Data File Inventory Report : Generates an inventory eport of the data files included in the
deep history. This is a diagnostic tool that Tick Data support may ask a customer to generate in
order to troubleshoot a problem. It is not used by a customer during normal use of TickWrite.

5. Help

User Guide: Opens this Instruction Manual.

Tick Data Website: / DAT O A xAA AOI xOAO O 4EAE $AOA8O0 EI I A PA
Online Store: / PAT O A xAA AOT xOAO O 4EAE $AOAGO TTETA 0OO0i
Test Connection to Update Server: TessUT OO AAEI EQU O1 AITT1TAA I'T OOAAAC
update server.

o _
mh

Send Email To Tick Data: Opens a dialog for sending for enail a message to Tick Data

customer support and easily attaching relevant files that might be required for troubleshooting.

NOTE: Mail Server Properties under Setup -> Preferences must be correctly configured

before using this feature .

About: $EODI AUO OAOOETT AT A AOEI A ET & Ol ACETT 1T &£ 4EAE7
information.
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Menu Bar

Below the Main Menuis amenu bar with shortcuts to the most commonlyused menu items:

JOd AR %
_-Jl New Job Ql Open Job il Job Explorer
jl Save Job il Save Job As il Import Symbol List
_bl‘ Run Job
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Jobs and the Job Explorer

Jobsare created by selecting symbols, dates, and processing parameters on the main Job window.
These can be saved to a directory and openeddaickly retrieve the parameters and run a process
again. This is especially useful if a client subscribes to daily updates and wishes to run the same job
each night once the database has been updated. The process can be further automated by using the
Scheduletto automatically download updates and then run a Job to create custom ASCI! files, all
without the user eveninteracting with the TickWrite user interface(see sectionDaily Updates and

the Schedulefor more information).

Once all of you symbols, dates, and parameters are set, either cliékLE> Save Jolgtrl-S, or"--_Ell to
save the Job. If you select a Job name already in use it will ask if you wish to overwrite it. To save a

job with a new name, clickFILE-> Save Job As ir to bring up a dialog box and select a new Job
name.

Once you have multiple Jobs saved, they can be easily viewed, selected, or run (including batching
multiple jobs to run sequentially) by opening theJob Explorer This can be opened by clickingILE>
JobExplorer, CtrkJ, or @ .

Here is the layout of theJob Explorewindow:

I Job Explorer @

Job Folder: | C:\Program Files\Tick Data‘TickWrits ™Jobs

Job Mame Symbol Type From To Interval Output Type Last Modified
Equitiez_CQuotes_Alltwj

Equitiez_Trades_All.tw]

Futures_Alltwj (list) Futures

Indices_All.twj (list) Indices

Select All | | Unselect All

[ Load Sekected | | Delete Selected || Run Selected | | Close |

The Job Explorer displays all TickWrite jobs residing in the Job Folder. THeb lder can be

changed by browsing or typing into the Job-older text field. Click the [E button to refresh the
contents of the Job Explorer. NOTE: The default Job Folder is specified in Setupreferences>
General Settings. For convenience, Tick aarecommends that you set up alefault job folder and
save all jobs in that folder.
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By using theCtrl and Shift keys, multiple Jobs can beetected at once for processingNOTE: Only
one Job can be selected ata time if you wish TickWrite to open the job by clicking Load
Selected

Daily Updates and the Scheduler

Note: Hease review Appendix Cand/or Appendix D for important , platform -specific information
regarding the use of the TickWrite Scheduler.

The Tick DataDeep Historycan be keptupto date WD OAOAOEAET ¢ O 4EAE $AOA60O AAE
Available for equities, futuresijndices, and indicators, this service allows clients to downloadata

files each dayto keep their databases ugto-date. For more information about subscriptions, please

call Tick Data or visit our website.

TickWrite can be set to automatically downloadlata at a specific timeand day, and even run Jobs
once the data has been downloaded, using ti8cheduler Datacan also be downloadedlirectly from
the TickWrite user interface without using the scheduler To manually download updates, click
ACTIONS> Check for Updates

The Scheduleiis an easy way to automate the processes of downloading data and creating custom
ASCII files. Th&chedulemllows users to schedule downloads andobsseparatelyor group them
together to download updates and immediately start a Job or Job®@ncea Job orJobshave been
created on the main processing window of a particular asset classick ACTIONS> Scheduleto bring
up the Schedule Explorer

9 Schedule Explorer g@gl
Schedules:
Status Schedule Name Frequency Next Run Last Run Last Result
Equity_Update DALY w009 0400 |
Active Futures_Update DAILY 07/28/2009 23.00

The ScheduleExplorerdisplays all scheduled items, along with their Active/lnactive status,

AOANOAT AUR ET & O AGETT 11 xeEAT OEAU 0061 h-AT A AAAE 1D,
clicking on aScheduleiitem, you can edit, delete, activate/deactivate, or ruimmediately. Click the

green plus sign on the right to create a ne8cheduleiitem, or click Edit, and it will bring you to the

Schedule Editowindow:
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8 Schedule Editor X

Schadule Mame: [ active

Monday Tuesday Wednesday Thursday Friciay

() Prarya) o Visekd
N Saturday Sunciay

O Day of Month

Scheduled Tme: | 12:00 M 3

F

Updates | Jobs | Emails

Check tor Updates

Send Update Success Notification Send Update Failed Motification |:| warnafter every |1 | retries

Market: |UL.S. Equities v

Data | One Minute Database

Mumber of Retries: | 0 5| Retry Interval (minutes) (10 2

The top section of theSchedule Editowindow lets you set the name, dg, frequency, and time fothe

item. NOTE: Once an item is created, the hame cannot be edited. You can schedule updates to

run on certain days of the week or once a month. For example, you could configure a task to run

every day at a certain time by selectin@ay(s) of Weeland checking every weekday. To have a
scheduled task to run just once a week, only check the desired day of the week. Finally, to have a job
run once a month, selecbay of Monthand enter the appropriate day of the month

At the bottom of the window are three tabsUpdates, Joband Emails

The Updatestab, as seen above, can be activated by check®igeck for UpdatesWhen activated, it
will use the day and time settings to download daily updatesOnly one market anddata type can be
set per Scheduleiitem. If data for the current day is not yet available when the schedule task runs,
the Schedulercan be set to retry downloading data a specific number of times at a set interval in the
case the data or server is not ailable. For example, if you were to set up a task to download new
data at midnight and enteredNumber of Retries = &nd Retry Interval = 30 the task would initially

run at midnight and if new data was not available, it would retry at 12:30, 1:00, 1:3@;00, and finally
2:30 until data was available before giving up.

The scheduled task can also be set up to issuenail notifications when the download was successful
and/or unsuccessful. To be notified with information on a successful data downloatheckSend
Update Success NotificatiorTo be notified with a task fails without downloading new data, check the
Send Update Failed Notificationyou will need to configure the email address(es) to alert on the
Email tab. NOTE: An outgoing mail server must be set up in the Preferences window . Se Mail
Server Properties for more information.

Additionally, when the task is set up to retry multiple times, a warning notification can be sent out if
the download of new datefails before the task terminates. This allows an administrator to be
notified of a failed data download preemptively while the task will continue to retry in the
background. To configure this, check th&/arn after everycheckbox and enter the number ofailed
retries after which a warning should be sent out. For example, consider a tasit up to run at
midnight with 4 retries that are 60 minutes apart. If theNarn setting is configured for 2 retries, an
administrator would be warned at 2:00 (after the first two failed attempts), then at4:00 (after the
second two failed attempts). Finally, the administrator would be notified after the final failed
attempt at 5:00 if so configured.

The Jobdab, as seen below, can be used to schedule a Job or Jobsrt@t a set time on specific days,
or to add a Job or Jobs to a scheduladtomatic daily update. In the case of the latter, TickWrite will
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first run the download, and once successfully completed, will execute the Job or Jobke Job or Jobs
must already be saved to be scheduled.

8 Schedule Editor X

Schedule Mame: | ‘ Dnctwe

@D (53 of Viieek Munday Tuesday u’\fednesday Thursday Friday
ay(=) of Vieel
Saturday Sunday

() Day of Morith |

Scheduled Time: [12:00 M 5

Updatesl Jobs ‘Emal\s

[¥] Run Jobs [Dvaliciate Symbals
[15end Job Success Motification [ 5end Job Failed Motification
ChDocuments and Settingsinmiles\Desttoptest tw)

The Emailstab, as seen below, is used for adding email addresses to notifications. Multiple email
addresses can be added for each item, and separate addresses can be used for success and failure

notifications.

Schedule Name: | | |:| Ackive

Moy Tuesday vyednesday Thursday Friclay

(&) Dayis) of Wask
Saturday Sunclay

) Day of Marth |

Scheduled Time: | 12:00 &M 5

Updates | Jobs |El'ﬂai|5 |

Email Success Ndtifications ta: Email Failure hotifications Tao:

support@tickdata, com suppork@tickdata, com

NOTE: If you work in an organization with several users of TickWrite, Tick Data recommends that
you create a distribution list email address on your mail server to manage the appropriate-ail
addresses. This way, you can just use the distribution listreail address within TickWrite and avoid
having to modify potentially many scheduled tasks if the group of TickWrite users changes over time.
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Creating Files of Equity Data

Once your data has been installed, seleah Equities tab. Here is theEquitiesz Tick Job window:

~F TickWrite - New Equities Job
File Setup Actions Tools Help

9 d S %

Equities - Tick | Equities - One Minute | Equities - Daily | Futures | Indicatars | Indices

Exchange:

Company I Symbol Ext Company MName Avail From Aevail To
| | [ all Symbols

Interval. [ Trades v| st adust Blegin Date: B  sessionts)toincude:
C Inf ¢ [“]Pre-Market  [¥]Day Session
Granularity: |:| D UL (e EncllBate: @
[¥] & tter-Hours
Emmpty Intervals: [ Days Back to Process: l:l [ Stert Sessions At I:I : l:l

|:| End Sessions At I:I 8 l:l

Output |F0rmatting,|’FiItering
Inclucle Header Delimiter:
If Cutput Exists: (&) Overwrite Existing () Append Updates () Skip O
] Field MName b
Cutput Directory: =
" Y | | Q [ symbol
() Name Output by Symbaol Date
File: Prefix: File Suffi.  File Extension: Time =
| | | | Price u
. Yalume g
O Mame Output by Custom Value Exchange Code @
Sales Concition
| | Correction Indicator
(&) Name Qutput by Company Id Sequence Mumber v
O Mame Output by Symbol and Company d <— 2

Depending on the data purchased, you may see only one equity tab titlEduitiesor multiple equity
tabs: Equitiesz Tick and Equitiesz One Minute If, for example, you only purchased Ordinute
Equity Data, you will only see a tab titledquities dients receiving Tick Equity Datamay also receive
one-minute. These will causéoth tabs to be displayed.

Each of these equity tabs accesses different data. Using thguitiesz Tick tab provides the most
versatility for processing data, and from it a user can create not only tick bars but also interval bars
(i.e. oneminute bars), daily bars, weekly bars, and monthly bars. And when processing interval bars
using the Equitiesz Tick tab, a user can filter output data using all of the fields of the tieky-tick file
yet write it out to interval or daily/weekly/monthly bars. Howeversince the Equitiesz Tick tab
accesses a much larger database of titly-tick trade data, any processing performed will take longer.
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Therefore, under most circumstances, any processing of data into files of bar intervals should be
done from the Equitiesz One Minutetab, as it will perform the job considerably faster.

Once a tab has been selected, you must choose tehangefrom which you wish to process data.
Again, only the exchanges for which you purchased data will be available in the list. ®®rselected,
the list of available data will NOT be automatically displayed in the symbol list, as this can represent
many thousand symbols.

Adding Symbols to a Job

The user must add symbols to the Job window for processing. Symbols can be added to ymebsl
list using these buttons and fields:

[ ] all Symbals

Click the binoculars to open theSymbol Searclwindow:

% Search for Instruments To Extract

Symbol Search By ID Search
Symbol: | Equals w | Company ID:
Company Name: | Equals W
Symbol Ext: | Eguale w

Company ID Symbol Ext Company Name Avail From Avail To

Select the desired filter parameters and cliclSearch The results will appear in thdnstrument Search
Resultswindow. There you can select the symbols you wish to process, and they will appear in the
Symbol Searclwindow. Individual symbols can be removed if not desired by rightlicking on the
symbol in the list and clickingremove. Click OKto add the symbols to the gmbol list in the Job
window.

Another way to add symbols is to type a symbol or Company ID into the quick add box (to the right of

the binoculars) and click theplus button. NOTE: Japanese equity symbols are numeric. These

numeric symbols must be en OAOAA xEOE NOI OAQOEI T O AOT 61 A OEAT O
mistake them for Company ID numbers. For example, Matsui Securities Co. has a Company 1D

pynp AT A OEA OUIi Ail EO vyocguys yT T OAAO O1T AAA AU OUI .

B—
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To include all available symbols in a processing job, check tihdl Symboldox. This will activate the
Advancedbutton, which offers additional parameters for processing all symbols:

All Symbols - Advanced X

Mame Instruments As They Traded On: | [[[] || oD YYYY

Only Includes Instruments Active As Of: | |qM DO Yy | |47

[ o [ onet |

Name Instruments As They Traded On: Leaving this blank will use the current symbols for all
companies regardless of the date range selected in the Job window. Selecting a date will use the
symbology as of that date.For example, if you are working with symbols that you know to be a few
years old(that may have differert symbols today), you might enter a date as of a few years ago in this
field so that the symbol naming convention used by TickWrite more closely matches the symbology
that you are familiar with.

Only Includes Instruments Active As Of: Leaving this blankwill result in all active and inactive
symbols being included in the processing jolffor the date range specified in the processing job) If
you select a date, TickWrite will only process symbols that are listed on that dat&or example, you
may want to extract all symbols from 1995z 2000 but include only those companies that are still
OOAAET ¢ Ol AAUS yl OEEO AAOA Uil O x1 Ol A AT OAO Oi AAUGO

To check many symbols at once, you camport a list of symbols. 8nply list your desired symbds in

a text file, one per line, and save it as@8 O @ Cob @ 8 A& AFKFEE-> Import Symbol List and
browse to select your saved file. When OPEN is clicked, the symbols in the file will be checked in the
data list. See sectionimport Symbol Listin the First Usesection) NOTE: Any symbols that were
listed prior to im porting a list will be removed (unless they are also on the list).

Selecting Job Parameters

Once you have selected the desired ety symbols for processing, select the parameters in the
middle of the window to suit your requirements. The screen will activate different settings

depending on: 1) how many symbols are selected; 2) tHeranularity selected and 3) the Output To

selectad.

The following are details for each Job window parameter:

Interval

Trades: The output file will contain all trades tick-by-tick for the selected time period.

3ETAA A OOEAES EO A OEICIA AAOA bPI ET Oh OEAOA EO 1
AO xEEAE A OOAAA 1 AADOOOAAS 50A00 xEI 1l A1 O1 171 OA
when Trades is selected as thenterval8 4EEO EO AAAATRIOA ORADABE | &GE B E/
NOTE: This Interval setting is not available on the Equities z One Minute tab.

Tick Based Bars: Users can also write data out as muHiick bars. WhenTick BasedBarsis

selected, users can define the number of ticks that will comprise each bar, instead of using a

time interval to constrain a bar. In theGranularity box, you must specify the number of ticks

per bar. Each line of data in the output file is timstamped with the time of the last tick in

each bar.

Time Based Bars: When selected, TickWrite outputs files of any desired intraday time
interval from 1-secondbars up. NOTE: This is trade data only, as TickWrite 7 cannot
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write out time based bars of quote dat a. Each line of data can contain Date, Time,
Open, High, Low, Close, Volume (if available), Tick Count, Up Ticks, Down Ticks,
and/or Same Ticks for that interval. In the Granularity box, you must specify the
length of a bar interval in whole seconds or w hole minutes. Adjacent is a field to
select MINUTES or SECONDS.

The timestamp for each interval represents the data of the period ending immediately prior
to the timestamp. For example, when using-Binute bars, the 8:35 bar contains data from
8:30:00 to 8:34:59. As another example, when using 3fiinute bars, the 4:00 bar contains
data from 3:30:00 to 3:59:59.

Daily/Weekly/Monthly Bars: These intervals will output files of kday, lweek, or I1-
month intervals, respectively.

Quotes: The output file will contain all quotes (Level | bids and offers) for the selected time

period. 3ET AA A OOEAES8 EO A OEICI A AAOA Pl ET Oh OEAOA
single price at which a trade occurred. Users will also note that there is no way to outp

O4EAE #1 Qloteds selektddias thdntervald 4EEO EO AAAAT@OA AAAE O
d O1 08 NOTE Thi8Interval setting is not available on the Equities z One Minute

tab. Quote data is much larger in volume and size than Trade data, and therefore

processing times will be considerably longer.

Split Adjust

Checking this box will cause the output file(s) to be adjusted for stock splits astiock
dividends. If the box is mchecked, the output file(s) will not be adjusted and split gaps will
exist in the prices. However, the split and dividend information can be obtained by checking
Company Ind (discussed below. For clients planning to add data to a database and analyze
data pre-split, this may bea better option than adjusting.

When checking this box, there are a few other global settings that will impact the output
from the job. To configure these settinggo to the Setup menu and select Preferences.
Select the Equity Preferences item. This displays the following split adjust related settings:

Split Adjust Settings

Yolume Decimals: | 3 |:| Remove Trailing Zeroes

e
w
e

Price Decimals: | 2 |:| Remove Trailing Zeroes

w

(Price decimals may be overridden in jok)

When adjusting for stock splits, both price and volume are adjusted which can often cause
these field to become long decimal values. You can configure the number of decimals to use
for each field here. Additionally, you can configure whether trailing zeres should be

removed. For example, if price decimals is set to 4 and an adjusted value is calculated to be
10.25, selecting Remove Trailing Zeroes will result in a printed value 6£0.258 whereas
leaving this option unchecked will result inthe printed O A 1 25005 8

Setting number of decimals to zeravill result in the value being rounded to the nearest
whole number. For example, if it is not desirable to have fractional volumes, the Volume
Decimals can be set to zero to prevent this (in this casiee Remove Trailing Zeroes setting
has no effect).

NOTE: The price decimals set above are always overridden by a Price Decimals value
supplied in the job file (see the Formatting/Filtering section below).
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Company Info

Will include a folder in the Output Directory that contains information about each security
processed in the Job, including splits, dividendsand mergers, as well as translation
information for converting Tick Data Company IDs to current ticker symbols. For more
information about the contents of theCompanylnfofolder, please see thd-ile Format Guide
for the corresponding exchange, located on yeowata disc/drive and also available on Tick
$A0ABS O hitgVivevEtiCkBada.com/html/downloads.shtml

Empty Intervals

Theseselectionsare not active whenTrades, Tick Based Bars, or Quotes are selected as
the Interval. For all other intervals, they give important options for handling empty time
intervals. Empty intervals occur when there are no trades during the full length of a bar.

Skip Empty Intervals : Any interval without data is exduded from the file. There will not be
a timestamp. The only drawback to this method comes if a user is working in a spreadsheet,
as there will not be an equal number of prints each day.

Hold Last Value: Holds the value of theclose of the last barto have a pricethrough all
intervals until another price occurs. This guarantees the number of bars per day is constant,
but creates artificial bars.

Fill With Zeroes : Any empty interval will have a zero (0) value for the Open, High, Low,
Close, andvolume. This also guarantees the number of bars per day is constant, but if it is
graphed, the zeroes will cause the chart to be useless.

Extend Last Interval

Active when Time Based Baris selected at theD ) T O,An@ Pakaiméter is useful if there are
not an even number of intervals in a single day, based on the bar interval the user selected in
Granularity. For examplethe U.S. stock markebpens at9:30 and closes at 6:00 EST. Ithe
OOA O sk b A AEIGNudiEy Athere is not an even number of60-minute bars in the
day. IfExtend Last Intervalis not checked, there will be a :30 bar that only contains30
minutes of data (1530:00-15:59:59). However, ifExtend Last Interval is checked, the last
bar of the day will be a 5:30 bar that contains90 minutes of data (14:30:0015:59:59).

Ignore Filtered Prices

Active for all Interval types exceptTradesand Quotes when this box is checked TickWrite 7

will use raw, unfiltered trade data to build bars. When unchecked, TickWrite 7 will either
OOAOOEOOOA OAx DPOEAAO xEOE ££ZEI OAOAA POEAAO 1T 0 AAI
algorithm deems a tick to be invalid. For more information about tick filtering, please read

Tick$ AOA8 O xEEOA DPADPAO(
http://www.tickdata.com/pdf/Tick_Data_Filtering_White_Paper.pdf

NOTE: This selection is not available in the Equities z One Minute tab.

Begin Date/End Date

By default, the begin and end dates will both sayMM DD YYYY WhenMM DD YYYYs
displayed, the complete date ranges for each individual symbol in the list of checked symbols
will be used by the corresponding symbol. However, this can be overridddmy entering
begin and/or end dates in the appropriate boxes.

The buttons to the right of theYYY Yfield will pull up calendars that can assist users to enter
dates.
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Days Back to Process

Instead of creating a file with a specific date range, a user maant to look at data only for
the pastxdays. This setting is especially useful if such a client subscribes to daily updates, as
a file can be updated automatically each night to only reflect trading for the pastiays.

Session(s) to Include

Many stock exchanges offer extended trading hours in addition to their regular trading
hours. In the U.S. regular markdday Sessiohours are 9:30 to 16:00 EST. However, trading
in the Pre-Market session begins several hours earlier, anéifter-Hourstrading continues for
several hours. In order to includePre-Market, Day Sessignand/or After-Hours trading in
output files, users simply need to check the appropriate box(es).

Start Session At/End Session At

By default, theStart SessionsAt and End SessionsAt fields are inactive and display00:00. Set

this way, TickWrite will write out all of the data for the sessions chosen for each day. If the
user selects multiple symbols, the file for each symbol will be written out with the respective
sessionhours of each. However, users can also confine the data for all selected symbols to a
particular time range each day.

To activate these fields, check the boxes to the left of thH&tart SessionsAt and/or End
Sessions tAfields (you can use either or both. Then enter the desired hours and mings in
24-hour (military) time.

Note that these fields can only be used trestrict normal market hours (including day and
night sessions) For example, ifnormal markets hours run from 07:00z 19:00, the Start
Session At must be equal to or after 07:00 and the End Session At must be equal to or less
than 19:00. The custom session hours may not cross over two market days.

NOTE: UsingStart Sessions Atand/or End Sessions Awill deactivate the Day and Night

checkboxes under Session(s) to Include, as the times entered will override Day/Night
session settings.

Output and Formatting/Filtering

The bottom section of the Job window contains two tabs with parameters for output type,
file naming, output fields,and formats.

Output Tab :
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