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

TICK DATA:LICENSE AGREEMENT

for TickWrite @ Software
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WHEREASNEXA licenses and/or sublicenses use of software and any corresponding user manual(s) or other
user documentation to, among others access, filter and/or utilize the historical market datecensed to Licensee
and set forthin3 A E A A § if dopli€abl&E A O ADxiad ¢ &

WHEREASLicensee desires to be granted a license and/or sublicense to use the Software Product and Data set A

£l OOE ET 3AEAAOI A O! 6 EAOA®hinihis AgieEdentOAOT O AT A AT T AEOEIT O O
NOW, THEREFOREand in consideration of the terms and conditions set forth below, NEXA

and Licensee agree as follows:

1. Certain Defined Terms.

4 EA OJoftniare Produch as used in this Agreement means the software computer
program(s) and documentation which are set forth i3 A E A A § if dopli€ablé) which may
allow the Licensee to access and use Data as set forth hereunder. For the avoidance of
doubt, the Software Poduct excludes any and all Data.

4 EA (ODw@ Upddde Service AO OOAA ET mdaisEn® setvige® grdvitedl byd

NEXA as set forth irB A E A A Oif dopli€able) Wwhereby NEXA shall provide Licensee with

additional data relating to the Data licesed to Licensee hereunder. Any data received by

, EAAT OAA AU xAU T &£ OEA $AOA 5PAAOA 3AO0OOEAA OEAI
Agreement.

2. License.

2.1  Authorized Use3 3O0AEAAO O , EAAT OGAAGO AT i PBIEAT AA xI
NEXA grants Licensee a fullpaid, perpetual, nonexclusive, nontransferable, non

assignable license to use the Software Product (in object code form only) and the Data

OiT1 AT U ET OEA AT OOOA 1T &£ , EAAT OAAS GBI AROTANTI6 AOOH
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Department and/or Business function set forth in3 A E A A Gdndionl@ih @njunction with

the authorized use and at the physical location set forth ir8 A E A AIOd AicerBee

acknowledges and warrants that no other departments, business function, employees,

affiliates or subsidiaries of Licensee, (other than those explicitly set forthiB AEAAOT A O! 6 Q
are authorized or will access or use the Software Product andfdata hereunder. Licensee

may (i) make one copy of the Data, for backup and archival purposes only; and (ii) modify

OEA $AOA &£ O , EAAT OAAB3O 1 x1 EIT OAOT Al DPOODBPI OAO |
with this Section 2.1 and the other the provision®f this Agreement.




2.2 Restrictions. Licensee shall not: (1) distribute, disclose, rent, lease or sublicense all
or any portion of the Software Product or Data to a third party as a paid service or
otherwise; (2) use the Software Product or Data in a computdrased services business
which would allow third parties to access, view or use the Data in whole or in part, or
otherwise publicly display visual output of the Data in any manner; (3) allow any employees

of Licensee, other than as explicitly set forth i8 A E A A Otb Ase @ babesshe Software
Product or Data, or (4) reverse engineer, decompile or disassemble the Software Product or
the Data. Except as set forth hereunder, Licensee agrees to keep the Software Product and
Data strictly confidential and to prevent and protect same frm being disclosed or used by
any third party or in violation of the terms of this Agreement. Licensee acknowledges that
NEXA or its licensors own all copyright, trade secret, patent and other proprietary rights in
the Software Product and Data and same arpot transferred to Licensee hereunder.
Licensee may modify any Data and/or aggregate Data with other data (such modified Data
IO ACCOACAOGEIT PBéivedBamA®OALARO OOOMOEIOOAOT AT T U AT /
connection with its business activities as &t forth above provided that Licensee may not
disclose or otherwise provide third parties with access to any Data or Derived Data in any
manner whatsoever. Without limiting the generality of the foregoing, this Agreement does
not give the Licensee any rigts to distribute the Data, whether in its present form or in a
modified form, to any third party. Licensee shall remain liable for any breach of the
foregoing by its officers, employees, agents and representatives.

2.3 Compliance with laws Licensee and.icensee's use of the Software Product and Data
shall comply with all applicable federal, state and local laws, rules and regulations, and
exchange rules, regulations and contract terms. Licensee represents and warrants that
Licensee shall not engage in,an is currently engaged in, the operation of any unlawful
transactions and/or business. Licensee shall not use, nor shall Licensee permit any third
party to use, Software Product or Data for any unlawful purpose. In the event NEXA believes
that Licensee isnot in compliance with the terms of this Section, NEXA reserves the right to
terminate this Agreement at any time with or without notice and without incurring any
liability or obligation in connection therewith.

2.4 Data Update Service Provided that Lcensee is not in breach of the terms and
conditions of this Agreement, and to the extent set forth i3 A E A A §INEXA GHalf use
reasonable commercial efforts to provide to Licensee with the Data Update Service as set
forth in 3 A E A A OBcknse@ lackowledges that nothing in this Agreement constitutes an
obligation on NEXA to continue to make the Data available in any form and particularly its
present form or configuration or to continue to provide the Data Update Service.

2.5 No Advice Licensee shill be solely responsible and liable for its use of the Software
Product and/or Data and/or for any unauthorized use thereof. NEXA assumes no
responsibility and shall not be liable to Licensee, or any other third party for any decision
made or action takenin reliance upon the Software Product and/or the Data. All investment
decisions by Licensee and/or any other third parties are the sole and exclusive
responsibility of Licensee and/or such third parties and are taken at their sole risk and
discretion. Licensee acknowledges that the Software Product and Data are not intended to
provide legal, investment or tax advice.

2.6 Security. Licensee is responsible for ensuring that all of its systems, including
hardware and software systems, will, to the extentgasonably possible, prevent any person
other than the Licensee and its directors, officers, employees and agents from obtaining



access to the Data. The Licensee shall take reasonable steps to ensure that its systems,
devices and equipment are secure andrevent any person that is not authorized from
gaining access to the Data.

3. Fees.

3.1  Fees Licensee agrees to pay théees set forth in3 A E A A O RO OO idicgneEA O
Feedq8 4EA ADPDPI EAAAT A EAA OAI ADAtE UpdateSdrvicOredq $ AOA 5P
is set forth on3 A E A A O hefeto @ hpplicable. All fees payable by Licensee, including

without limitation, any third party fees, shipping and handling and/or hard drive fees, are

due prior to shipment or delivery of the Software Producor Data to Licensee.

3.2 Taxes All fees and charges, including, without limitation, the License Fee and Data
Update Service Fee are exclusive of any applicable taxes or assessments imposed by or
pursuant to any government body or subdivision thereof onthe services and products
hereunder (collectively Qaxes)), except for any federal, state or local income taxes, if any,
imposed on NEXA. Licensee shall always remain liable for and shall pay all Taxes with
respect to the services and products hereundersaand when notified.

3.3 Data Update Service Fee Fees for the Data Update Service provided to Licensee
pursuant to this Agreement shall remain fixed for the period of time set forth irBchedule
O ! aind may thereafter be increased from time to time.

4. Limited warranties.

NEXA warrants to Licensee that: (a) the Software Product shall be free from material
programming defect or deficiencyfor a period of thirty (30) days after receipt of same by
Licensee. The entire risk as to the results and performar of the Software Product or Data
is assumed by Licensee. If during the thirty (30) day warranty period, the Software Product
is not free from material defect or deficiency and Licensee has notified NEXA of such in
writing, NEXA shall use reasonable effts to correct such defect or deficiency or replace the
Software Product. The above shall be the sole liability of NEXA in connection with
programming defects or deficiencies affecting the Software Product.

5. Warranty Disclaimer.

EXCEPT AS EXPRESSISET FORTH IN SECTION 4 ABOVE, THE SOFTWARE PRODUCT
. $  $! 41 12% 02/6)%$%s O!'3 )368 ./ .% [/ & . %8! ¥
AFFILIATES, AGENTS, OR ANY THIRD PARTY PROVIDER MAKES ANY WARRANTY,
EXPRESS OR IMPLIED, AS TO THE ACCURACY OR COMPLETENESS OF ANY OF THE
DATA. NEXA, ITS RELATED PARTIES, AFFILIATES, AGENTS, OR ANY THIRD PARTY
PROVIDER DISCLAIM ALL WARRANTIES, CONDITIONS, GUARANTIES OR
REPRESENTATIONS, WHETHER EXPRESS OR IMPLIED, IN LAW OR IN FACT, ORAL OR
IN WRITING, OR THAT ARISE FROM STATUTE OR FROM A COERY¥ DEALING,
USAGE OR TRADE INCLUDING WITHOUT LIMITATION ANY WARRANTIES,
CONDITIONS, GUARANTIES OR REPRESENTATIONS OF FITNESS FOR PURPOSE,
MERCHANTABILITY OR MERCHANTABLE OR SATISFACTORY QUALITY, OR FOR-NON
INFRINGEMENT. NEITHER NEXA, ITS RELATED PARTIES:FILIATES, AGENTS, OR

ANY THIRD PARTY PROVIDER WILL BE LIABLE TO LICENSEE OR ANY THIRD PARTY
FOR ANY INDIRECT, SPECIAL, INCIDENTAL, CONSEQUENTIAL OR PUNITIVE DAMAGES,



HOWEVER CAUSED, INCLUDING ANY TRADING LOSSES OR FAILURE TO SUCCESSFULLY
IMPLEMENT ANY NVESTMENT STRATEGY REGARDLESS OF WHETHER NEXA, ANY OF
ITS RELATED PARTIES, AFFILIATES, AGENTS, OR ANY THIRD PARTY PROVIDER HAS
BEEN ADVISED OR IS OTHERWISE AWARE OF THE POSSIBILITY OF SUCH LOSSES.
LICENSEE ACCEPTS FULL RESPONSIBILITY FOR ANY INVESTMENTSDENS MADE

BY LICENSEE USING THE SOFTWARE PRODUCT AND/OR DATASALES PERSONNEL,
EMPLOYEES, AGENTS OR REPRESENTATI@ESNEXA, ITS AFFILIATES OR ANY THIRD
PARTY ARE AUTHORIZED TO MAKE ANY REPRESENTATION, WARRANTY OR
COVENANT ON BEHALF OF NEXA OR ANY LICENSOR TO NEXA. ACCORDINGLY, ORAL
STATEMENTS DO NOT CONSTITUTE WARRANTIES AND SHOULD NOT BE RELIED
UPON AND ARE NOT PAROF THIS AGREEMENT. NEITHER NEXA NOR ANY OF ITS
AFFILIATES OR LICENSORS REPRESENT OR WARRANT THAT THE SOFTWARE
PRODUCT OR THE DATA WILL BE ERREHREE. LICENSEE EXPRESSLY AGREES THAT
USE OF THE SOFTWARE PRODUCT OR THE DATA IS AT LICENSEELE RISK AND

THAT NEXA AND ITS AFFILIATES AND LICENSORS SHALL NOT BE RESPONSIBLE FOR
ANY ERRORS OR LOSSES CAUSED BY THE LICENSED PRODUCT OR THE DATA. THIS
SECTION SHALL SURVIVE TERMINATION OR EXPIRATION AND NZENEWAL OF

THIS AGREEMENT.

6. Limitation of Liability.

. %84 edtire aggregate liability arising from or related to this Agreement shall not exceed

the fees charged by NEXA to Licensee in the year preceding the date that the first cause of

action arose, even if such cause of action is continuing. In no event shall U 1T £ . %8! § 0
OA1 ACAA PAOOEAOR ALEAEI EAOAOR 1T O AT U OEEOA DBAOC
directors, employees or agents have any liability to the Licensee or any third party under or

related to this Agreement. The provisions of this sectioshall survive the termination of this

Agreement. Notwithstanding other provisions herein, the aggregate liability of NEXA

EAOAOT AAOh ETAI OAET C . %8! 60 ET AAITEOU 1T Al ECAQET I
and limitation herein shall apply regadless of the nature of any cause of action or demand

(including, but not limited to breach of contract, breach of warranty, negligence, strict

liability, tort or any other cause of action) and shall survive a fundamental breach or

breaches and/or failure d the essential purpose of this Agreement or any remedy contained

herein.

7. Termination.

7.1  Data Update ServiceNEXA may, if and as set forth B A E A A § prévidelLicénsee

with the Data Update Service beginning as set forth i8 A E A A O &nd catfinuidg for a

period as set forth in3 AE A A O} A ED&ta Bpdate Service Subscriptiah 8 5bi 1 OEA
expiry of such Data Update Service Subscription, NEXA and Licensee may agree to continue

provision of the Data Update Service and NEXA will invoice thécknsee for the applicable

fees relating to such continued provision of the Data Update Service in advance. Any such

continued provision of the Data Update Service shall be subject to the terms of this

Agreement. Subject to the terms of this Agreement angtovided the Licensee is not in

breach thereof, any expiry or norrenewal of the Data Update Service shall not effect

, EAAT OAAG60O OEGCEOO EAOAOT ARAO OAI AGET ¢ O OEA $AC
Sections 2, 3, 5, 6, 8, 9, 10 and 11 shall swe the termination or expiration and

non-renewal of this Agreement.




7.2  Termination for Breach. NEXA agrees to provide Licensee with ten (10) days prior
written notice of its intent to terminate the Agreement for a failure on the part of Licensee
to comply with any provisions of this Agreement; provided, that, in each case such notice
shall provide Licensee with the opportunity to cure such failure prior to the date of
termination and provided, further, that, notwithstanding the foregoing to the contrary,
there shall be no notice requirement with respect to any failure by the Licensee in
connection with Sections 2 or 9 hereof that are incapable of cure. Upon termination of this
Agreement, Licensee shall return or destroy all Data received hereunder andgwide NEXA
with written certification of such return or destruction.

8. Indemnity

8.1 By NEXA NEXA will indemnify, defend and hold Licensee harmless from and against
any claim, suit or proceeding brought against Licensee alleging that the Software Buat or
Licensee's use of the Software Product constitutes a misappropriation of, or infringement
upon, any United States of America published patent or copyright of a third party, provided
that: (i) Licensee promptly notifies NEXA, in writing, of any suchklaim, suit or proceeding;

(i) NEXA has sole control of the investigation, defense and settlement of any such claim,
OOEO 1O bpOI AAAAET ¢cn AT A jEEEQ , EAAT OAA pPOi OEA/
reasonable assistance in investigating, defending andettling any such claim, suit or
proceeding. If the Software Product is held to infringe upon any United States of America
patent or copyright of a third party, and Licensee's use of the Software Product is enjoined

or prohibited by a court of competent jrisdiction, NEXA shall, at its sole option, within
thirty (30) calendar days of such injunction or prohibition, either: (A) procure for Licensee

the right to continue using the Software Product free of any liability for infringement; (B)
replace or modify the Software Product with a noninfringing product of equivalent
functionality; or (C) in the event NEXA is unable, after exercising its best efforts to
implement one of the options set forth insubsection (A)or (B) above, accept return of the
Software Roduct without refund to Licensee. NEXA shall have no obligation to indemnify,
defend or hold Licensee harmless hereunder in the event any such claim, suit or proceeding
arises from: (I) changes or modifications to the Software Product not authorized, inning,

by NEXA; (ll) the combination of the Software Product with any software, hardware or
other product not authorized, in writing, by NEXA,; (lll) use of the Software Product not in
accordance with the Software Product's user documentation; or (IV) usef a superseded or
altered release or version of the Software Product if the infringement could have been
avoided by use of the current unaltered release or version of the Software Product. This
Section shall survive any termination or expiration and norrenewal of this Agreement.
THE2) ' (43 '.$ [ " ,)"V4)/ .3 3%4 &/l 24( ). 4 () 3 3 %# -
LIABILITY AND OBLIGATION AND LICENSEE'S SOLE AND EXCLUSIVE REMEDIES FOR
ANY CLAIM, SUIT OR PROCEEDING WITH RESPECT TO INFRINGEMENT.

8.2 By Licensee Licensee agrees to defend, indemnify and hold NEXA, its affiliates,

members, managers, officers, employees, representatives, agents, attorneys, successors,
AOOGECT Oh AT A . %8! 380 1 EAAT O1T 00 xEOE OAOBPAAO Oi 3
claims, bsses, damages, liabilities, obligations, judgments, causes of action, costs, charges,

expenses and fees (including reasonable attorneys' fees and costs and such fees and/or

DAT A1l OEAOG AO AT U T &£ . %8!80 1 EAAT OT OCGallegeU Ei BT OA
breach by Licensee of this Agreement; (b) any failure of Licensee to comply with the

requirements of, or obligations imposed by any selfegulatory securities organization or



securities exchanges of which Licensee, is a member of or is subject do,any other
applicable regulatory authorities; or (c) any negligence, or willful or reckless actions or
misconduct of Licensee or Licensee's employees or agents with respect to the use of the
Software Product or Data. NEXA reserves the right to select iigvn attorneys at Licensee's
cost.

9. Confidentiality

9.1  General Licensee acknowledges and agrees that the Software Product and the Data
constitutes and incorporates confidential and proprietary information developed or
acquired by, or licensed toNEXA. Licensee shall take all reasonable precautions necessary
to safeguard the confidentiality of the Software Product and Data, including at a minimum,
those taken by Licensee to protect Licensee's own confidential information that, in no
event, shall bdess than a reasonable standard of care. Licensee shall not allow the removal,
eradication, or defacement of any confidentiality or proprietary notice placed on the
Software Product and/or the Data. The placement of copyright notices on these items shall
not constitute publication or otherwise impair their confidential nature. Licensee shall

i AET OAET OEA AT 1 £ZEAAT OEAT EOU T &£ . %8! 60 bDHOI POEA
term of this Agreement and after the termination or expiration and norrenewal of this
Agreement for any reason.

9.2 Disclosure. Licensee shall not disclose, in whole or in part, the Software Product
and/or the Data or other information that has been designated as confidential by NEXA to
any individual or entity, except for use inacceptance with this Agreement. Licensee
acknowledges that any unauthorized use or disclosure of the Software Product or the Data
or any portion thereof may cause irreparable damage to NEXA and/or its licensors. If an
unauthorized use or disclosure occurslicensee shall immediately notify NEXA and, at
Licensee's expense, shall take all steps necessary to recover the Software Product and the
Data and prevent subsequent unauthorized use or dissemination. If requested by its
licensors, NEXA may provide inforration and data to such licensors with respect to
Licensee and this Agreement. NEXA shall not disclosure, in whole or in part, any
information that has been designated as confidential by Licensee to any individual or entity,
except for use in acceptance wh this Agreement. The parties acknowledge that the terms
of this Agreement constitute confidential information and that same shall not be disclosed
to any third party; provided however that NEXA may from time to time provide information
relating to Licensee and/or this Agreement to its licensors and data providers. Licensee
consents to any such disclosure by NEXA.

10. Inspection and Audit Right

, EAAT OAA AAETT xI AACAO OEAO . %8!860 1 EAAT O1T OO AT A
audit NEXA and/or its licensees in connection with their use and access to data. At all

reasonable times during the term of this Agreement and for a period of one (1) year

thereafter, NEXA and/or its licensors shall have the right, upon no less than twenty four

(24) hours notice to Licensee, to full and free access to the relevant files, computers and/or

equipment of Licensee to inspect the use of the Software Product and the Data by Licensee.

Licensee shall cooperate fully with such verification and inspection. NEXA shall hathe

right to copy any item that Licensee may possess with respect to a possible violation or

breach of this Agreement and to remove any Software Product and the Data as a result of

such violation or breach. Licensee will be liable for the reasonable costd any audit



(including, without limitation, reasonable accountants' and attorneys' fees and costs) that
reveals a breach of this Agreement by Licensee.

11. Miscellaneous

11.1  This Agreement constitutes the final, entire aneéxclusive agreement among the parties with respect to
the subject matter herein, and no representations, inducements or agreements, oral or otherwise, not
contained herein will have any force or effect. While the parties intend and expect that all proigss of this
Agreement are enforceable and valid, to the extent any provision hereof is deemed unenforceable, all other
provisions will continue to be fully enforceable as if the unenforceable or invalid provisions were absent.

11.2 Licensee acknowledgesand agrees that any breach of its obligations under this Agreement with
respect to the Software Product or the Data and the other proprietary rights and confidential information of

.%8! 10 . %8! 863 1 EAAT O1 OO0 xEI1 AAOQicehsork G epdicAtieAfdr wdich ET EOOU O
there are inadequate remedies at law and, therefore, NEXA and/or its licensors shall be entitled to equitable
relief in addition to all other remedies provided by this Agreement or available at law.

11.3  All notices orapprovals required or permitted under this Agreement must be given in writing and sent
by mail, courier or facsimile to the addresses set forth in this Agreement below or to NEXA as set forth in

BAEAABGI A 0168 , EAAT OAA OE AEXA of@iy ©hang®dd ihd rarfe, natre @ &délless T 1 OEAA O
of Licensee's business.

11.4 The relationship between Licensee and NEXA is that of independent contractors and
nothing contained in this Agreement shall be construed to constitute the parties as
partners, joint venturers, or agents of the other.

11.5 Neither party shall have any liability for any failure or delay in performing any

obligation under this Agreement (other than payments to NEXA) due to circumstances
beyond its reasonable control including, bunot limited to, acts of God or nature, actions of
the government, fires, floods, strikes, civil disturbances or terrorism, or power,

communications line, satellite or network failures.

11.6 Licensee shall not assign, delegate or otherwise transfer this degment or any of its
OECEOO 1O TAITECAQOETIT O EAOAOT AAOh ET xEITA T O EI
Licensee shall not sell or transfer all or substantially all of its assets or engage in an

acquisition, merger or other transaction that will have the effect of reducing the credit of

Licensee available to satisfy its obligations under this Agreement.

11.7 This Agreement and all the rights and duties of the parties arising from or
relating in any way to the subject matter of this Agreement orhte transaction(s)
contemplated by it, shall be governed by, construed and enforced in accordance
with the laws of the State of Texas (excluding any conflict of laws provisions which
would refer to and apply the substantive laws of another jurisdiction). An suit or
proceeding relating to this Agreement, including arbitration proceedings, shall be
brought in the courts, state and federal, located in Dallas, Texas (except to the extent
NEXA determines otherwise) LICENSEE HEREBY CONSENTS TO THE EXCLUSIVE
JURBSDICTION AND VENUE OF THE COURTS, STATE AND FEDERAL, LOCATED
IN DALLAS, TEXAS.
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Welcome to TickWrite 7 .1

Volumes in the financial markets are growing exponentially. Market characteristics are changing
more rapidly than ever before. TickWrite 7 was designed toprovide clients with the fastest, easiest
and most flexibleway to generate custom ASCII files of historical intraday market data. Since trade
and quote volumes vary greatly from one symbol 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.

7EQOE 4EAE7OEOA x8ph xA EAOA EOOOEHWek ak @A bfibkA OEA DO
enhancementsand offerings of the new format and softwardfeatures new in 7.1 are irbold ):

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

- A new ASCHbasedsourcefile format for all asset classes.

- Asingle program for creating custom AS ClI files for all asset classes, including o ptions.

- A convenient, familiar interface for Company Info/Ticker Mapping (CITM) clients.

- Daily updates for futures, index, and options (trade -only) 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.

- Sales condition information for futures  data (beginning 7.1.2011).

- New Futures roll features, including Most Active for more precise continuous futures
contract rolloversandOT 1 1 ET ¢ 018 AAUG DPOEI O O A@GDPEOAOEITI

- Ratio Adjusting for removing rollover gaps from continuous files of futures data.

- Output timestamp in milliseconds when available.

- Ability to generate files of subminute bars.

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

- Ability to write out bar intervals of trade data using filtered or unfiltered pric es (when
processed from TICK trade data).

Please take some time to review this manual to ensure TickWrite.Tis outputting the data in the
format you require.

Using This Manual

This Instruction Manual was developed to allow users to understand exacyf how the myriad

parameters available in TickWrite 7 affecthe format and content ofoutput data. Whenever possible,

the user interface andsettings appearthe same between asset types, bat number ofvariations exist

due tothe inherent differences betveen equities, futures, options, and indicesThe Manual explains

the settings that pertain to each asset type in theespectiveO# OAAOQOET ¢ & EI AO8 OAAOQEI 1 08

As a result, most gers should not have to review thidManual in its entirety. Explanations of s&ings

OEAO AOA ATTi11T1T AAOxAAT AOOGAO OUDPAO .Aiakletd AnyAAOAA EI
licenses futures data, for example, he/shean skip the sections on Equity Data, Option®ata, and

Cash Index and IndicatoData.



Installation

Tick Data delivers databy several methods: Internet download, onDVIXs), or on external Eharcj disk
drive(s). The instructions for each method differ slightly, and are detailed below ifO) | OOAI | EI C
4 E A E 7 Odediidhslaadd 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 in0 2idstallil C 4 E A E 70dde @A oldivérsion is winstalled,
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 /Upgrading TickWrite 7

If you already have TickWrite 7 installed and are updating to a newer version, the existing version of
TickWrite 7 MUSTbe uninstalled first

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

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. C\Tick Data TickWrite7\ Uninstall.exé
Ke| 3 A 1td'bAdin thé anhstdlation process.

4) Once complete, click Oko closethe Uninstaller window

NOTE: Certain components will purposely not be unin stalled, such as your data, job, and
output files .

Install ing TickWrite 7

1a) 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 DVDnto 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 a linkD#1 EAE O $1 xT 11 A
TickWrite 7@ 4AEAO T ETE xEII OAEA Ui &6 O 4EAE $AOAGO «x
TickWrite7_INSTALL.exe You ca 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 confrmation email, and follow the link to download the
4EAE7TOEOA x ET OOAI T AOS8 4EAO T ETE xEIl OAEA Ui 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.
1. 2AAA OEA , EAAT OA 1 COAAI AT Oh AT A OAIARAD O AL OBNA S
Agreebhas 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). Itis recommended to use default settings.

2. 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, selectdnyone who uses this computnd click Next
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4
5.
6
7

Choose the installation directory for the program (the data can be installed in aifferent
location during Configuration), and clickNext NOTE: It is strongly recommended to use
the default directory, CA TickData\ TickWrite7. Also, TickWrite 7 requires that the
user has WRITE access to the program directory .

a. NOTE: If you are reinstalling and/or upgrading to a newer version of

TickWriite h U1 O xEI 1 OAAAEOA A [ AOOACA GAOEIT ¢
EO 110 AipoOus 31T A EEIT AO 1 AU AA 1T OAOxOE
the previous version, the left over files represent your custom data and
settings. Therefore, simply click Yes to continue.

Select your desired Program Group (default is mmmended), and clickNext

Select your preference for a desktop shortcut icagrand clickNext

Confirm your settings, and clickiNextto begin installing the files.

When prompted, dick Finishto complete the installation.

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

After installing the software, but before use, it must be configured for youfick Data account. ®u
will use the same User IDand Password used to log on te&! EAE  $nire Atér®©to complete
configuration.

Here is Step 1 of the Configuration Wizard:

B TickWrite - Configuration @

Welcome to the TickWrite Configuration Wizard 7.09

@ Thiz is the Primary Installstion User ID:

(NOTE: aply ane instaiiation of this bype per User 10 s alfowed) Password:

Test Connection ] |§C0nnectian Settingsé

[ IPerform offline Installation (Tick Data must provide metadata File)

O Thiz is & Warkstation (requires 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, youmust be connected to the interet to complete the configuration wizard for a primary

ET OOAI 1 AOETT AO EO xEI1l Aixi11TAA Ul 00 AAAT O1 O EIT A& Oi /
servers. If Internet connectivity it not possible, you will need tacontact Tick Data to have anetadata

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 dbw you to continue with the remainder of the wizard.

12



Otherwise, if you do have Internet connectivity, you should click the Test Connection to ensure that
AEAE7OEOA AAT OAAAE 4EAE $AOAB0 Ok rdydave intemete OEEO Al
connectivity that is restricted by the use of a proxy server.n this case you may need to configure

the proxy server information by clicking the Proxy Server Details button. It will bring up this

window:

Connection Settings g|

(¥} Use HTTP Connections (Recommended)
HTTP Proxy Server Details
Must be HTTF 1.1 Complant
Haost:
Paort:
|:| My proxy server reguires authentication
L=er Id:

Paszswaord:
() Use TCP Connections

Socks Proxy Server Details

Huost:

Por:

The default choice of Use HTTP Connectioiss appropriate for almost all cases. However, you may
need to enter an HTTP proxy server host/port and possibly a user id and password for
authentication with your proxy server. If you do not have this information, please consult your IT
department.

If the test is not successfuleven after entering the proxy information it likely means that the
AT1T1TAAGEIT EO AAET ¢ AITAEAA AU Ul OGor dedis dn BlJAOET 1 80
network connectivity requirements, please refer to Appendix B.You may also need to consult with

Ul OO0 1T OCAT EUAOQGEI 160 1 AOxT OE AAI ET EOOOAOT O A O AOOEOO!
.1 4%d )& UI O AATTT O OOAAAOOAEOI T U ATl Tedt Edndecticddl 4EAE $/
button, do not continue with the configuration. You will not 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 be Rrimary
Installation, andsubsequent machines mustun TickWrite in Workstation mode. Workstations are
designed to support multiple users celocated at a single location such as an office building (on the
same Local Area Network). Installing TickWrite workstations for users imemote locations is not
supported. If you require this 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 Installatio n computer must be accessible.
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You do not need to enter a user name and password, but will instead need to enter the host name, or

IP address, of the machine on which thé&rimary Installation resides. For example, if the Primary

)T OOAT 1 AGET T80 Al i DbOOABOBAOGG REAT DA Kk A GANMEREGHA BOID OERAL »
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 address.

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 TickWriteeiSice is not
running on the primary host.

Once the connection has been confirmed, clidkext

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 configuraton:

M TickWrite - Configuration @

Data File Location Configuration
‘fou appear to have data file locations already configured. Would you like to keep this configuration?

(%) Yes (Recommended)
O Mo

Cancel

Selectingd 9 Ailbdkip the next screen and go directly to theéFinish step.

If you selectO . ,lordif you have not installed TickWrite 7 before, you must configure a new data file
location in this window:
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B TickWrite - Configuration @

Data File Location Configuration

Please decide where the data files will be stored.

(%) Install Data Files to 3 Single Location | C:yTickDaka! Tickiwrite FADATA

) Install Data Files to Mulkiple Locations

[ < Back H Mext = H Finish H Cancel l

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.

Seleting Install 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 Historfiles will reside in subfolders of your séected 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).

Selectinglnstall Data Files to Multiple Locationsillows data sets to be stored in separate locations.
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 stored on oneide, 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

To add a new locationA 1 EAE OEIAd@d Bnfei the @ate range and path to the file location,
and click OK NOTE: This location is normally a directory called O$ ! 4 lIndthis 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, clidkxtto add locations
for the next set.

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

WHEN POINTING TICKWRITE 7 TO AEEP HISTORYLOCATION THAT IS NOT ON THE SAME
COMPUTER AS THE SOFTWARE, THEOCATIONMUST BE SET USING UNC PATHS (i.e.
\\ [computer name]\ [drive] \ [directory]).
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Data Import
Once theDeep Historylocation(s) has been configured, you will come to thBata Import window:

B TickWrite - Configuration

Data Import
For each DVDfHard Drive received from Tick Data, select Drive and click 'Tmport’,

Drive: | | advanced Settings |

[ Irnpork

T TR

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 youbDeep Historylocation(s). If you
have multiple discs or hard drives, repeat this process for each DVD/hard drive, and clidlext

NOTE: The Advanced button contains special settings and should not be changed unless
direc tly advised by Tick Data.

If you are installing data from an internet download, leave the field blank, and clidkext
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Downloading Data Updates

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

M TickWrite - Configuration

Download Orders

IF wou placed an order(s) for delivery via TickWrite download, click Download Orders. Alternatively, wou may download
these orders after installation by using the Check For Updates feature,

Download Crders

(e )

This is how clients with internet delivery will download their data. It is also how clients receiving
data on disc or hard drive who subscribe to updates receive dathat 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
O. AwitBadit clicking the Download Orders button . Once the software is installed, download
the data by clicking Actions -> Check For Updatesn the main TickWrite window.

Once this step is completed, clicklextand then when prompted, clickFinish.
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First Use

TickWrite is a database management program that offers a number of important tools for managing
historical intraday data. Its primary functionisto creath | OAAB®B) ) | POT 11 fddsAAA
OOET ¢C OEA AAOGA OOI OAAthé d$ DA (GEGNN &LIGE ekt foln@E O A
which can be read by virtually any program.The0$ AA D (s En®IGchtiorod source 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 @wkiple
locations. Whileclients 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 creatingoustom outputfiles.

Yyl T OAAO O1F AOAAOGA AOOOT i ! 34#) remektd DduseE&datkddbsOE 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.

AOEA

M Ou
—

>
(@}
oY)

Here is the main Job window for eating custom historical data files:

o TickWrite - New Equities Job
File Setup Actions Tools  Help

O9& G & ® 4

Equities - Quate | Fquities - Trade | Equities - One Minute | Futures - Quote | Futures - Trade | Indicators | Indices | Options - Quate | Options - Trade | Options - One Minute

Exchange: .5, Equities b
Company D Symiol Ext Campanty Mame Avail From Avail To
[ all symbols
Interval: | quotes | [Cspit Adjust Begin Date: MM | DD | | Y¥YY Session(s) o incluse:

[ Company Info Endpate: MM | (DD | [vvyy [Pre-market  [F]Day Session
[¥] After-Hours

[ start Sessions At

Granularity

Empty Intervals: [JDays Back ta Process:

[] End Sessions &t

Output | FormattingFitering

- Output Fislds
Output To | File | Compression: | Mone v
Include Hesder Delimiter: | A
If Output Exists: (5 Overrite (O Skip () Append Updstes o
-
Output Directory: | CATickinriteTIOupUt: (Al (a2
Date
(®) Name Output by Symbal Time
File Prefix File Sutfiz: File Extension Exchange =
oo [] Symhol
. Bidl Price
O Mame Cutput by Custom Yalue Ak Price
Bid Size
Ask Size

) Name Outaut by Company Id
() Name Cutput by Symbol and Company Id

Guote Condtion
Market Maker ID

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
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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

When running TickWrite, the user mus first select an asset clastab from the top of the window:

Equities - Quote | Equities - Trade | Equities - One Minute | Futures - Quote | Futures - Trade || Indicators || Indices | Options - Quote | Options - Trade | Options - One Minute

TickWrite currently supports Equities, Options, Futures, Indicators, and Indices.NOTE: Tabs will

only appear for the asset classesyou have licensed. For example, vhen available, clients with
equity data will have up to three separate equity tabs: Equities z Quote, Equitiesz Trade, and
Equities z One Minute Each tab has specific features that are discussed in detail in Beeaing Files
of Equity Databsection.

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 Johb: 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 o nce.

Save Job: Saves the current parameters for generating 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:
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Il Preferences

SENER S5 General Settings
Logging
Performance
Mail Server Properties Job File Directary:
Connection Settings Generate result log for each job: O
Equity Preferences
Futures Preferences Alternate location for Job result logs
DEEP HISTORY LOCATIONS
Apply
[ Ok ] [ Cancel ]

General Settings: Allows user to choose directories for Job files and job result logs. If no
011 OAOT AGA 11 A A Oigset] resdiilo® wilt be denetafedid Oulput diledfoy 5
Logging: Allows user to set level of detail for logs. Used primarily by Tick Data 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: Yu 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 section Daily Updates and the Scheduldor more
information).

Connection Settings: Allows users to entefedit details of a proxy server. Depending on the

T AOxT OE Al 1 ZECOOAOQEI T AO OEA AOOOI 1 AO6O OEOAR OEEC
to communicA OA xEOE 4EAE $AO0OA60 OPAAOA OAOOAOOS 01 AAO/
obtain your proxy server information. Also, please see Appendix B for more information on

the network connectivity requirements of TickWrite.

Equity Preferences: (for licensed Equity users only)Allows users to specify Split Adjust
settings.
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Equity Preferences
Split Adjust Zettings

(%) Only Adjust For Splits In Extraction Range
() Adjust For All Splits

“aolume Decimals: | 3 : Remove Trailing Zeroes
s

Price Decimals: |5 Remove Trailing Zeroes

[Price decimalz may be overridden in job)

The first preference determines what splits will be considered when split adjustment is
selected on a job. By default, only spitthat occur within the extraction date rarge are
considered. This results iglata that is split adjusted as it would have been on the end date of
the extraction. For example, if an extraction job is set for company ABC for 1/1/1993
12/31/1999, it would be adjusted for all splits occurring through 12/31/1999 but NOT
adjusted for splits occurring after that date.

If, on the other hand @\djust For All Split®is selected extracted data is adjusted for all splits

OEAO 1T AAOOOET ¢ ET A AI I PATUBO EEOOI OthatyddACAOAT AOO
must have a data license on the day on which a split occurs to have an adjustment made. For

example, if you purchased data for company ABC from 1/1/1993 through 12/31/1999, you

would only be able to adjust for splits occurring until 12/31/1999 because you do not have a

data license after that point.

The remaining settings on this page related to the number of decimal points to be used with
split adjusted data. Because split adjustment calculations can often result in long floating point
numbers,these settings can you the ability to round the data to your desired precision.

Futures Preferences: (for licensed Futures users only) allows users to specify advanced
OAOOET ¢cO OAI ACAA O1 &OOOOAO AT T OOAAOngWFiesof ET ¢ AT A
&OOO0OAO $AOAd OAAOCEIT 1T &£ OEEO AT AOI AT O &£ O AAOAEI A
Deep History Locations: Upon installation, the user set locations for data types and specific

date ranges. In this section, user can make changes to locatign¢é source data files. For

example, if a deep history becomes too large for a particular drive, the usean specify that all

data after a specific date bestored in a different location. Once changed, any subsequent

updates will be downloaded to the new directory. However, if the location of data for an

AGEOOET ¢ AAOA OAT CA j Al OAAAU AT xT1 1T AAAA AT A OAOGEAA
user must manually move the source files to the new locationNOTE: If you are receiving

update s for a particular market, setthe end date £i O OEAO AOOAO OUPAGO AT O60OU
in the future, such as 12/31/2099.

Tab Defaults: By clicking Set Current Values as Default for Tathe user can save every setting on
the job window as defaults. Thesesettings 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 Tatill clear all user-defined defaults ard use
defaults defined by Tick Data.

Data Import: Used to add datdnto TickWrite manually for subsequent orders delivered via DVD
/ hard drive . Browse to the .tdi file included on DVD / hard driveAnd click Import to transfer the
data from the DVD / hard drive into TickWrite.
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Metadata Import: Used to manually import a TickWrite metadata file provided by Tick Data.

.T Ol AT1TUh 4EAE7OEOA 1 AOAAAOGA EO Al xT 11 kkebsA Al AAOOI
However, in special cases, Tick Data may provide a metadata file that should be imported using this

menu item. Browse to the .mdi file 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.

Account Details: 7 ET AT x OET x OEA OOAH & wéladtheybeof Tichwrikl A OOA
igstallation.jhis injormatjon maybg requested by Tick Datéd O B.J%pr‘EAteam. Alsgallows}tle A A
OOAO O1 AEAT CA OEA PAOOxI OA &I O OEA AAAT O1 O8 #EAT C
password for the online store. The User ID cannot be changed.

Scheduler: Opensthe scheduler, which allows users to schedulepdate downloads and jobs to .
run automatically. 3 AA  AAIT T x OAAQET I O$AEI U 5DPAAOGAOG AT A OEA
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 symbd{sr 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 symbolor ID per line, or type or paste a commadelineated list of
symbols or IDs. Thensave the file as a .txt, .csv, .prn, .asc, or any other text file extensi@lick
ACTIONS>Import Symbol List, and the corresponding symbols will be selected automaticallyzor
equity data sets, which contain many symbols that can frequently change,custom map date can
be used byentering a date in the window:

Symbol List Import @
Symibol File: E]

File showid contaln either comma delimited list of symbals or one symbol per e

Symbol Map Dates Wi | (00 | vy |EG
Optionai- I no date s entered, the most recent date of activity will be nsed

NOTE: Only symbols from the cu rrent asset class can be selected. TickWrite will notify the

user of any symbols it cannot find.

Reindex: ' 11T xO0 OEA OOGAO O1 1 AT OAI 1T U OAAOAAOA 4EAE7O0OEOAS
not be necessary under normal use, but may be suggestedasemedy for certain issues by Tick

$A0A60 4AAE 30PDPT OO OAAI 8

Refresh Symbol List: While not commonly an issue, fi the user has multiple TickWrite

installations and the one installation downloads new data, the screen on the workstatiomay not

automatically update right away. This selection allows the user to manually refresh the list of
available symbols and date ranges.

Check for Updates: Opens a dialogue box from which user can check for data filpdates. NOTE: o A
User mustbe subscrE AAA O1T 4EAE $AOA8O0 OPAAOA OAOOEAA AT A AA
For more information see @aily Updates and the SchedulerGbelow.

4. 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
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downloaded. However, Tick Da support may instruct a customer to manually downlad
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 supporto search for corrupted files. If any corrupted files
are detected, they may be able to have replacements downloaded automatically depending on
which files (and how many) are corrupted.

Data File Change Report: Tick Data vyill at times make co[regtions to certain~d§ta. AWhiIe these
corrections will be automatically d xT 1 T AAAA ET 01 OEA AOOOI i A0O8O AAAD
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. Thigenu item will bring up the
following dialog:

M Data File Change Report g@@

Market: | ik

Data: | *aLL* w

Find Data Files Updated Since: | 4/12/2010 5 || 12:004M 3

Generate Report To File:

Generate Report

The customer can choose a certain Maek (e.g. FuturesUS Equities, etc.) and Data set (e.g. Trades,
Quotes, et.). If a customer is licensed for multiple markets/data sets, they can use the *ALL*
choice to process all markets/dta sets. Secondly, a date and time must be entered. This report
xEI1 ETAI OAA Al1 #ZEI A0 OPAAOAA OET AA OEEO AAOA
enter or browse to a file where the report should be generated and click Generate Rep
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.

b
—_

The change report generated 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 develop.The format is
documented in Appendix Eof this document.

Data File Inventory Report : Generates an inventory report of the data files included in the deep
history. This is a diagnostidool 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.

E

Tick Data Website: Opens a web browserto WE $AOA6 0 EI i A PACA EZ£ OEA OOGAO

Online Store: / PAT O A xAA AOI xOAO O1 4EAE $AOAGO T1T1ETA OOI

Test Connection to Update Server: Tess Ul OO AAEI EOU O1 AT 11 AAOQOEI T OOAAA

update server.

Send Email To Tick Data: Opens a dialog for sending for anail a message to Tick Data customer
support and easily attaching relevant files that might be required for troubleshootingNOTE: Mail
Server Properties under Setup -> Preferences must be correctly configured before using this
feature .
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About: Displays version and build information of TickWrite 7(the version number is in the title
bar of this dialog).

Menu Bar

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

G d g % L
_ll New Job il Open Job ;dl Job Explorer
ﬁl Save Job il Save Job As il Import Symbol List

il Run Job

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 opened tickly retrieve the parameters and run a process
again. This is especially useful if a client subscribes to dailypdates and wishes to run the same job
each night once the database has been updated. The process can be further automated by using the
Schedulerto automatically download updates and then run a Job to create custom ASCII files, all
without the user eveninteracting with the TickWrite user interface (see sectionDaily Updates and

the Schedulefor more information).

Once all of your symbols, dates, and parameters are set, either clielk &> Save Jolg;trl-S, orﬂl 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 Aw ﬂl to bring up a dialog box and select a new Job
name.

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

Job Exploreyr Ctrl-J, or - .

Here is the layout of theJob Explorewindow:
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M Job Explorer @

Job Folder: | C:\Program Fileg\Tick Data\TickWriteT\Jobs

Job Name Symbol Type From To Interval Qutput Type Last Modified
Equitiez_Cuotes Al twj

Equitiez_Trades_Altw]

Futures_Alltwj (lizt) Futures

Indices_All.twj (list) Indices

Select All | | Unzselect All

[ Load Sekected | | Dekte Selectea | | Run Selectea | | Close |

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

changed by browsing or typing into the Job-older text field. Click the (® button to refresh the
contents of the Job Explorer. NOTE: The default Job Foldesjcified in Setup-> Preferences>
General Settings. For convenience, Tick @arecommends that you set up aefault job folder and
save all jobs in that folder.

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 Please review Appendix C and/or Appendix D for important , platform -specific
information regarding the use of the TickWrite S cheduler.

The Tick DataDeep Historycan be kept up to date WOOAOAOEAET ¢ O 4EAE $AOAB80

Available for equities, futures, indicesjndicators, and options,this service allows clients to download
data files each dg to keep their databases ugto-date. For more information about subscriptions,
please call Tick Data or visit our website.

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

The Scheduleris an easy way to automate the processes of downloading data and creating custom
ASCII files. Theschedulerallows users to schedule downloads andobsseparately or group them
together to download updates and immediately start a Job or Job®ncea Jobor Jobshave been
created on the main processing window of a particular asset classlick ACTIONS> Scheduleto bring

up the Schedule Explorer
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9l Schedule Explorer EJ@JE'

Schedules:

Status Schedule Name Frequency Next Run Last Run Last Result
Equity_Update DAILY 0700080400 |
Active Futures_Update DAILY 07/28/2009 23.00

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

frequency, ivEl O AGET 1

iT xeAT OEAU

06T h AT A AAAE- T DAOAOEIT ]

clicking on aScheduleritem, you can edit, delete, activate/deactivate, or run immediately. Click the
green plus sign on the right to create a necheduleritem, or click Edit, and it will bring you to the

Schedule Editowindow:

81 Schedule Editor

Schedule Mame:
(@ Day(s) of Wieek
O Day of Month

Scheduled Time: | 12:00 AM

Updates | Jobs | Emails

Check tor Updates

Market: |UL.S. Equities

B

Mumber of Retries: | 0

Monday Tuesday Wednesday Thursday Friciay
Saturday Sunclay

~
F

Send Update Success Notification Send Update Failed Motification  []warn after every (1 5

v

Data | One Minute Database

Retry Interval (minutes) |10 3

X]

[ active

retries

The top section of theSchedule Editowindow lets you set the name, dg, frequency, and time for the
item. NOTE: Once an item is created, the name 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 selectindday(s) of Weekand checkirg every weekday. To have a

scheduled task to run just once a wek, only check the desired day of the week.

Finally, to have a job

run once a month, selecDay of Monthand enter the appropriate day of the month

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

The Updatestab, as seen abovesan be activated by checkin@heck for Updates When activated, it
will use the day and time settings to download daily updatesOnly one market and data type can be
set per Scheduleritem. If data for the current day is not yet available when theschedule 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 availableFor 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
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run at midnight and if new data was not available, it would retry at 12:30, 1:00, 1:30, 2:00, and finally
2:30 until data was available before giving up.

The scheduled task can also be sap to issue email notifications when the download was siccessful
and/or unsuccessful. To be notified with information on a successful data download, chec&end
Update Success NotificationTo be notified with a task fails without downloading new datacheck the
Send Update Failed Notification.You 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 . e 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 data failsbefore the task terminates. This allows an administrator to be
notified of a failed data downloa preemptively while the task will continue to retry in the
background. To configure this, check th&/arn after everycheckbox and enter the number of failed
retries after which a warning should be sent out. For example, consider a taskt up to run at
midnight with 4 retries that are 60 minutes apart. If theWarn setting is configured for 2 retries, an
administrator would be warned at 2:00 (after the first two failed attempts), then at 4:00 (after the
second two failed attempts). Finally, the adminisator would be notified after the final failed
attempt at 5:00 if so configured.

The Jobgab, as seen below, can be used to schedule a Job or Jobs to run at 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

first run the download, and once successfully completed, will execute the Job or Jolbse Job or Jobs
must already be saved to be scheduled.

81 Schedule Editor E]

Schedule Matme: [active

Mondlay Tuesday Wednesday Thursday Friday

(=) Day(=) of vieek
Saturday Sunday

) Day of Month
Scheduled Time: [12:00 4M &
Updates | Jobs | Emails
Run Jobs |:| “alidate Symbols
[[]5end Job Success Notification [ Send Job Failed Motification
ChDocuments and Settings\nmiles\Desktoptest twj

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.
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&I Schedule Editor,

3

Schedule Name: |

| |:| Ackive

Moy

(3 Day(s) of Week
Saturday Sunday

Tuesday vyednesday Thursday Friclay

O Day of Marth |

Scheduled Time: |12:00 AM 3

Updates | Jobs |El'ﬂai|5 |

Email Success Matifications to:

Email Failure Motifications To:

support@tickdata.com

support@tickdata. com

NOTE: If you work in an organization with several users of TickWrite, Tick Data recommends

that you create a distribution list e

appropriate e -mail addresses. This way, you can just use the distribution list e

-mail address on your mail server to manage the
-mail address

within the mail server 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 instied, selectan Equities tab. Here is theEquitiesz QuoteJob window:

2 TickWrite - New Equities Job

File Setup Actions Tools Help
T oy = 7
dJH e P s
Equities - Quate | Equities - Trade | Equities - One Minute | Futures - Quote | Futures - Trade | Indicators | Indices | Options - Quate | Options - Trade | Options - One Minute
Exchange: .5, Equities b
Company 1D Symbol Ext Company Mame Avail From Ayl To
[Jall symbols
Interval | Quotes o [spit Adust Begin Date: MM | 0D | [vyvy @8 Session(s)toincluse:
— Company Infa EndDate: | wm || 0D [ @ Pre-harket Day Session
After-Hours
Days Back to Process:
Empty Irtervals: Doay [] sStart Sessions At
[] End Sessions At:
Qutput | FormattingjFilkering
Quitpt Figlds
Output Too | File | Compression: | Mone -
Include Header Delimiter: | , v
If Qutput Exists: (& Overvwrite (O Skip O append Updstes O
Outpul Directory: | CATickvriteT\Outputy IFIEE REmR
Date
(&) Hame Outaut by Symbal Time
File Prefix: File Suffiz  File Extension Exchange =
o ] symbol nr
- Bicl Price:
hame Output by Custom Yalug v] Ask Price
put by
Bidl Size
Ask Size
O Mame Cutput by Company |d Guote Conclition
O Mame Outout by Symbol and Company d Market Maker ID

Depending on the data purchased, you may see only one equity tab titlEquitiesor multiple equity
tabs: Equities z Quote, Equitiesz Trade, and Equities z One Minute If, for example, you only
purchased OneMinute Equity Data, you will only see a tab titledEquities Qients receiving Tick
Equity Datamay also receive oneminute. These will causéoth tabs to be displayed.

Each of these equity tabs accesses diféat data. Using theEquitiesz Trade tab provides the most
versatility for processing trade-only 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 @eessing
interval bars using theEquitiesz Tradetab, a user can filter output data using all of the fields of the
tick-by-tick file yet write it out to interval or daily/weekly/monthly bars. However since théquities
Z Tradetab accesses a much largetatabase of tickby-tick trade data, any processing performed will
take longer. Thereforejf the Equitiesz One Minutetab is available any processing of data into files of
bar intervals should be done from theEquities z One Minutetab, as it will perform the job
considerably faster.
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Once a tab has been selected, you must choose fechangefrom which you wish to process data.
Again, only the exchanges for which you purchased data will be available in the list. Once selected,
the list of availabledata 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 the symbol
list using these buttons andields:

[ ] all symbole

Click the binoculars to open theSsymbol Searclwvindow:

. Search for Instruments To Extract

Symbol Search By ID Search
Symbel: | Eguals hd | Company ID:
Company Name: | Equals b
Symbol Ext: | Equals b

Company ID Symbol Ext Company MName 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 ent AOAA xEOE NOi OAOEI T O AOI 01T A OEAI O O
mistake them for Company ID numbers. For example, Matsui Securities Co. has a Company ID
pump AT A OEA OUI ATl EO vyocus yl 1T OAAO O1 AAA AU OUI ¢

B—

To include all available gmbols in a processing job, check thall Symbolsdox. This will activate the
Advancedbutton, which offers additional parameters for processing all symbols:
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All Symbols - Advanced

Name Instruments As They Traded On: |[] | (DD || vvvy

Only Indudes Instruments Active As Oft | M DD YYYY @

ERES

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 different 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 Act ive As Of: Leaving this blank will 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 ¢ O1 AAus yl OEEO AAOA Ui 6 xi O A AT OAO O1 AAUGSO
To check many symbols at once, you camport a list of symbols. Smply list your desired symbols in

a text file, one per line, and save it as@8 O @ Ocb G 8 &A@ AMeKFELE-> 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 equity 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) tH@ranularity selected, and 3) the Output To
selected.

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 OEiICI A AAOA bpiEI Oh OEAOA EO 1
AO xEEAE A OOAAA 1T AAOOOAAS8 50A0060 xEI 1 Al O1 11 O0A
when Trades is selected as thdnterval8 4AEEO EO AAAAT@ROA OADBE | 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 mukHiick bars. WhenTick BasedBarsis

selected, users camlefine 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 thelast 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
write out time based bars of quote data. 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 whole minutes. Adjacen t is a field to
select MINUTES or SECONDS.
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