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IMPORTANT.  This license agreement supersedes any other license agreement provided 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 BEFORE OPENING 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  
 4ÈÅ 3ÏÆÔ×ÁÒÅ 0ÒÏÄÕÃÔ ÉÓ ÌÉÃÅÎÓÅÄ ɉÎÏÔ ÓÏÌÄɊ ÔÏ ÔÈÅ ÌÉÃÅÎÓÅÅ ɉȰÙÏÕȱɊȟ ÁÎÄ .ÅØÁ 4ÅÃÈÎÏÌÏÇÉÅÓȟ )ÎÃȢ 
ɉȰ.%8!ȱɊ Ï×ÎÓ ÁÌÌ ÃÏÐÙÒÉÇÈÔȟ ÔÒÁÄÅ ÓÅcret, patent and other proprietary rights in the Software 
0ÒÏÄÕÃÔ ÉÎ ÔÈÅ 5ÎÉÔÅÄ 3ÔÁÔÅÓ ÁÎÄ ÔÈÒÏÕÇÈÏÕÔ ÔÈÅ ×ÏÒÌÄȢ  4ÈÅ ÔÅÒÍ Ȱ3ÏÆÔ×ÁÒÅ 0ÒÏÄÕÃÔȱ ÉÎÃÌÕÄÅÓ ÁÌÌ 
copies of the TickWrite Software computer program, the data, database and documentation. 
 
2. License 
 a. Authorized Use.  NEXA grants you a non-exclusive, non-transferable, non-assignable license 
to use the Software Product in object code form only and/or Tick data in a proprietary format on a 
single computer solely for your internal use and evaluation.  You may make one copy of the Software 
0ÒÏÄÕÃÔȭÓ ÃÏÍÐÕÔÅÒ ÐÒÏÇÒÁÍ ÆÏÒ ÂÁÃË-up purposes only. 
 
 b. Restrictions.  You may not: (1) copy (other than once for back-up purposes), distribute, rent, 
lease or sublicense all or any portion of the Software Product; (2) modify or prepare derivative 
works of the Software Product; (3) use the Software Product in a computer-based services business 
or publicly display visual output of the Software Product; (4) transmit the Software Product over a 
network, by telephone, or 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 or use.   
 
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 
ÆÕÒÎÉÓÈÅÄ Ȱ!3 )3ȱ ÁÎÄ ×ÉÔÈÏÕÔ ×ÁÒÒÁÎÔÙ ÁÓ ÔÏ ÔÈÅ ÐÅÒÆÏÒÍÁÎÃÅ ÏÒ ÒÅÓÕÌÔÓ ÙÏÕ ÍÁÙ obtain by using the 
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 paid) with 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 during 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 
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LIBAILITY OF ANY KIND INCLUDE ANY SPECIAL, INCIDENTAL OR CONSEQUENTIAL DAMAGES, 
INCLUDING LOST PROFITS, 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. 
 
 c. .%8!ȭ3 ÅÎÔÉÒÅ ÌÉÁÂÉÌÉÔÙ ÁÎÄ ÙÏÕÒ ÅØÃÌusive remedies for our liability of any kind (including 
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 you may 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 erasing any 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 computer equipment. 
 
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 52-227-14 and 52-227-19 or DFARS Section 52.227-7013(C)(1)(ii), as applicable.  
Manufacturer is Tick Data, a division of Nexa Technologies, Inc., 10134-G Colvin Run Road, Great 
Falls, VA, 22066. 
 
8. Identification of Database  
 NEXA has made tremendous efforts to 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, high, low, 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 in violation 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 Agreement is governed by the laws of the Commonwealth of Virginia without reference 
ÔÏ 6ÉÒÇÉÎÉÁȭÓ ÃÈÏÉÃÅ ÏÆ ÌÁ× ÒÕÌÅÓȢ  )Î ÔÈÅ ÅÖÅÎÔ ÔÈÁÔ .%8! ÅÍÐÌÏÙÓ ÁÔÔÏÒÎÅÙÓ ÔÏ ÅÎÆÏÒÃÅ ÁÎÙ ÒÉÇÈÔÓ 
arising out of or relating to this Agreement, NEXA shall be entitled to recover reasonable 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 one symbol to the next and one asset class to the 
next, so will the time required to generate output files.  TickWrite 7 allows us to compress more 
fields of information, greatly expanding the scope of data we can offer.  Here are some of the 
enhancements and offerings of the new format and software: 
 

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

- A single program for creating custom ASCII files for all asset classes. 
- A new ASCII-based source file format for all asset classes. 
- Daily updates for futures and index data. 
- Seamless integration between TickWrite, the Tick Data Deep History server, and the online 

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

and generate ASCII output files. 
- New Futures roll feature, Most Active, for more precise continuous futures contract roll-

overs. 
- Output timestamp in milliseconds when available. 
- Ability to generate files of sub-minute bars.  
- Enhanced file output options, including filtering by and re-ordering headers. 

 
Our goal was to retain the ease-of-use of TickWrite 6, along with as many familiar elements as 
possible, while significantly 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 manual to ensure TickWrite 7 
is outputting the data you require in the proper format. 
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Installation  
 
Tick Data delivers data by several methods: Internet download, on DVD(s), or on external hard disk 
drive(s).  The instructions for each method differ slightly, and are detailed below in Ȭ)ÎÓÔÁÌÌÉÎÇ 
4ÉÃË7ÒÉÔÅ ϋȭ, sections 1a and 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 re-install TickWrite 7, the old version must first be un-
installed, which is detailed below in Ȭ2Å-ÉÎÓÔÁÌÌÉÎÇ 4ÉÃË7ÒÉÔÅ ϋȭ.  Once the old version is un-installed, 
the installation process is the same for a 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:  START ɀ> Programs ɀ> 
Tick Data ɀ >TickWrite7 ɀ> Uninstall TickWrite, or go to the installation directory  

(e.g.  C:\ Tick Data\ TickWrite7\ Uninstall.exe) 

σɊ  3ÅÌÅÃÔ Ȭ9%3ȭ ÔÏ ÂÅÇÉÎ ÔÈÅ ÕÎ-installation process.   

4)  Once complete, click OK to close the Uninstaller window 
 

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 DVD into the appropriate drive  or plug the 
external hard disk drive box into a USB or FireWire port.  Go to My Computer on your desktop, and 
explore the DVD or hard drive.  In the root of the DVD or drive, you will find a link Ȭ#ÌÉÃË ÔÏ $Ï×ÎÌÏÁÄ 
TickWrite 7ȭȢ  4ÈÁÔ ÌÉÎË ×ÉÌÌ ÔÁËÅ ÙÏÕ ÔÏ 4ÉÃË $ÁÔÁȭÓ ×ÅÂÓÉÔÅ ÁÎÄ ÁÓË ÙÏÕ ÔÏ 3ÁÖÅ ÏÒ 2ÕÎ 
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 
4ÉÃË7ÒÉÔÅ χ ÉÎÓÔÁÌÌÅÒȢ  4ÈÁÔ ÌÉÎË ×ÉÌÌ ÔÁËÅ ÙÏÕ ÔÏ 4ÉÃË $ÁÔÁȭÓ ×ÅÂÓÉÔÅ ÁÎÄ ÁÓË ÙÏÕ ÔÏ 3ÁÖÅ ÏÒ 2Õn 
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)  Click Next to begin.   

- 2ÅÁÄ ÔÈÅ ,ÉÃÅÎÓÅ !ÇÒÅÅÍÅÎÔȟ ÁÎÄ ÓÅÌÅÃÔ Ȭ) !ÇÒÅÅȭ ÉÆ ÙÏÕ ÁÇÒÅÅ ÔÏ ÔÈÅ ÔÅÒÍÓȢ  ./4%ȡ  /ÎÃÅ Ȭ) 
Agreeȭ has been selected, the INSTALL button 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 recommended t o use default settings.  

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

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

- Select your preference for a desktop shortcut icon, and click Next.   

- Confirm your settings, and click Next to begin installing the files.   

- When prompted, click Finish to complete the installation. 
 
Once completed, the Configuration 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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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.  You will use the same User ID  and Password 
used to log on to  4ÉÃË $ÁÔÁȭÓ online store to complete configuration.   
 
Here is Step 1 of the Configuration Wizard:  
 

 
 

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 customers will have only one installation, this will be a primary 
installation. 
 
Generally, you must be connected to the internet to complete the configuration wizard for a primary 
ÉÎÓÔÁÌÌÁÔÉÏÎ ÁÓ ÉÔ ×ÉÌÌ ÄÏ×ÎÌÏÁÄ ÙÏÕÒ ÁÃÃÏÕÎÔ ÉÎÆÏÒÍÁÔÉÏÎ ÁÎÄ ÁÌÌ ÎÅÃÅÓÓÁÒÙ ÍÅÔÁÄÁÔÁ ÆÒÏÍ 4ÉÃË $ÁÔÁȭÓ 
servers.  If Internet connectivity it not possible, you will need to contact Tick Data to have a metadata 
file generated and sent to you.  Once you receive this file, check the Perform Offline Installation 
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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 with the remainder of the wizard. 
  
Alternatively, you may have Internet connectivity that is restricted by the use of a proxy server.  In 
this case, you may need to configure the proxy server information by clicking the Proxy Server 
Details button.  It will bring up this window: 
  

 
 
 

Enter the proxy server information and click OK.  
 

In order to ensure that this machine is able to connect, use the Test Connectivity button.  If the test is 
ÎÏÔ ÓÕÃÃÅÓÓÆÕÌȟ ÉÔ ÌÉËÅÌÙ ÍÅÁÎÓ ÔÈÁÔ ÔÈÅ ÃÏÎÎÅÃÔÉÏÎ ÉÓ ÂÅÉÎÇ ÂÌÏÃËÅÄ ÂÙ ÙÏÕÒ ÏÒÇÁÎÉÚÁÔÉÏÎȭÓ ÐÒÏØÙ 
server or firewall.  For details on the network connectivity requirements, please refer to Appendix B.  
You may also need to consult ×ÉÔÈ ÙÏÕÒ ÏÒÇÁÎÉÚÁÔÉÏÎȭÓ ÎÅÔ×ÏÒË ÁÄÍÉÎÉÓÔÒÁÔÏÒ ÆÏÒ ÁÓÓÉÓÔÁÎÃÅ ÉÆ ÁÎÙ 
firewall changes need to be made.  
 
./4%ȡ )Æ ÙÏÕ ÃÁÎÎÏÔ ÓÕÃÃÅÓÓÆÕÌÌÙ ÃÏÎÎÅÃÔ ÔÏ 4ÉÃË $ÁÔÁȭÓ ÓÅÒÖÅÒ ÕÓÉÎÇ ÔÈÅ Test Connectivity  
button, do not continue with the configuration.  You will no 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 be a Primary 
Installation, and subsequent machines must run TickWrite  in Workstation mode.    Workstations are 
designed to support multiple users co-located 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 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 Installation  computer must be running  and the TickWrite Service is started .   

 



9 

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 the Primary Installation resides.  For example, if the Primary 
)ÎÓÔÁÌÌÁÔÉÏÎȭÓ ÃÏÍÐÕÔÅÒ ÈÁÓ ÔÈÅ ÎÁÍÅ ȰÔÉÃË×ÒÉÔÅ-ÓÅÒÖÅÒȱȟ ÙÏÕ ×ÏÕÌÄ ÅÎÔÅÒ ȰÔÉÃË×ÒÉÔÅ-ÓÅÒÖÅÒȱ ÉÎ ÔÈÅ 
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, click Test 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 connection has been confirmed, click Next. 
 
 

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: 
 

 
 

Selecting Ȭ9ÅÓȭ will skip the next screen and go directly to the Data Import  step (see page 12). 
 
If you select Ȭ.Ïȭ, or if you have not installed TickWrite 7 before, you must configure a new data file 
location in this window: 
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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. 
 
Selecting Install Data Files to a Single Location gives you the ability to choose one directory on your 
computer or network in which all Deep History files will be stored.  Select the desired location (the 
Deep History files 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). 
 
Selecting Install Data Files to Multiple Locations allows 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 one drive, U.S. Equity data from 1993-2006 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: 
 

 
 
To add a new ÌÏÃÁÔÉÏÎȟ ÃÌÉÃË ÔÈÅ ÇÒÅÅÎ ȬÐÌÕÓȭ icon.  Enter the date range and path to the file location, 
and click OK.  NOTE:  This location is normally a directory called Ȭ$!4!ȭ.  In this 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, click Next to add locations 
for the next set. 
 
Once Deep History locations have been set for each data set, click Next to continue.  NOTE:  Data file 
locations must be configured fo r all data sets and date ranges before proceeding to next step.  
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Data Import  

Once the Deep History location(s) has been configured, you will come to the Data Import window:  
 

 
 
If you are installing data from a disc or hard drive, browse to the dataimport.tdi file included on the 
DVD / hard drive and click Import.  The data will be copied to your Deep History location(s).  If you 
have multiple discs or hard drives, repeat this process for each DVD/hard drive, and click Next.   
 
If you are installing data from an internet download, or are reinstalling the software and already 
have data in the Deep History locations, leave the field blank, and click Next.   
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Downloading Data Updates  

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

 
 
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 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 
Ȭ.ÅØÔȭ without clicking the Download Orders button .  Once the software is installed, download 
the data by clicking ACTION -> Check For Updates in the main Tick Write window.  
 
Once this step is completed, click Next and then when prompted, click Finish.  
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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 function is to createȟ ÏÒ ȬÃÏÌÌÅÃÔȭ !3#)) ɉÐÒÏÎÏÕÎÃÅÄ ȬÁÓËÅÙȭɊ files 
ÕÓÉÎÇ ÔÈÅ ÄÁÔÁ ÓÔÏÒÅÄ ÏÎ ÔÈÅ ÕÓÅÒȭÓ ÈÁÒÄ ÄÒÉÖÅ ÉÎ the Ȭ$ÅÅÐ (ÉÓÔÏÒÙȭ.  ASCII is a universal text format, 
which can be read by virtually any program.  The Ȭ$ÅÅÐ (ÉÓÔÏÒÙȭ is the location of 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 the Ȭ$ÅÅÐ (ÉÓÔÏÒÙȭ in multiple 
locations.  While clients can now access the source data without TickWrite, as the source data are 
now stored in zipped ASCII files, TickWrite 7 gives you many options for creating custom output files.   
 
)Î ÏÒÄÅÒ ÔÏ ÃÒÅÁÔÅ ÃÕÓÔÏÍ !3#)) ÄÁÔÁ ÆÉÌÅÓ ÔÈÁÔ ÍÁÔÃÈ ÔÈÅ ÕÓÅÒȭÓ ÒÅquirements, the user creates Jobs 
for TickWrite 7 to run (see section Jobs and the Job Explorer for more information) .  The main Job 
window provides choices for the parameters that can be set. 
 
Here is the main Job window for creating custom historical data files: 
 

 
 
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 you download or 
import data files after installation. 
 

Asset Classes 

When running TickWrite, the user must first select an asset class tab from the top of the window: 
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TickWrite currently supports Equities, Futures, Indicators, and Indices.  NOTE:  Tabs will only 
appear for the asset classes you have licensed.   When available, clients with equity data will have 
up to two separate equity tabs: Equities ɀ Tick and Equities ɀ One Minute.  Each tab has specific 
features that are discussed in detail in the ȬCreating Files of Equity Dataȭ section. 
 

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 screen are 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 job.  The user is 
asked to save the current job if 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 Jobs directory must first be set in SETUP -> Preferences.  Using Job Explorer, you 
can run multiple jobs at once.  

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 the Preferences window:  
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General Settings:  Allows user to choose directories for Job files and job result logs.  If 
no Ȭ!ÌÔÅÒÎÁÔÅ ÌÏÃÁÔÉÏÎ ÆÏÒ *ÏÂ ÒÅÓÕÌÔ ÌÏÇÓȭ is set, result log will be generated in Output 
directory. 
 
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 time.  NOTE:  You 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 Scheduler for 
more information). 

Proxy Server Details:  Allows users to enter details of HTTP and/or SOCKS proxy 
ÓÅÒÖÅÒÓ ÔÈÁÔ ÁÒÅ ÕÓÅÄ ÁÔ ÔÈÅ ÃÕÓÔÏÍÅÒȭÓ ÓÉÔÅȢ  $ÅÐÅÎÄÉÎÇ ÏÎ ÔÈÅ ÎÅÔ×ÏÒË ÃÏÎÆÉÇÕÒÁÔÉÏÎ ÁÔ 
ÔÈÅ ÃÕÓÔÏÍÅÒȭÓ ÓÉÔÅȟ ÔÈÉÓ ÉÎÆÏÒÍÁÔÉÏÎ ÍÁÙ ÂÅ ÎÅÃÅÓÓÁÒÙ ÆÏÒ 4ÉÃË7ÒÉÔÅ ÔÏ ÃÏÍÍÕÎÉÃÁÔÅ 
with Tick DatÁȭÓ ÕÐÄÁÔÅ ÓÅÒÖÅÒÓȢ  0ÌÅÁÓÅ ÃÏÎÓÕÌÔ ×ÉÔÈ ÙÏÕÒ )4 ÄÅÐÁÒÔÍÅÎÔ ÔÏ ÏÂÔÁÉÎ ÙÏÕÒ 
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 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.   Please see the 
Ȱ#ÒÅÁÔÉÎÇ &ÉÌÅÓ ÏÆ &ÕÔÕÒÅÓ $ÁÔÁȱ ÓÅÃÔÉÏÎ ÏÆ ÔÈÉÓ ÄÏÃÕÍÅÎÔ ÆÏÒ ÄÅÔÁÉÌÅÄ ÅØÐÌÁÎÁÔÉÏÎ ÏÆ 
these settings. 

 
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 user can 
specify that all data after specific date is stored in a different location.  Once changed, 
any subsequent updates will be copied to the new directory.  However, if the location of 
ÄÁÔÁ ÆÏÒ ÁÎ ÅØÉÓÔÉÎÇ ÄÁÔÅ ÒÁÎÇÅ ɉÁÌÒÅÁÄÙ ÄÏ×ÎÌÏÁÄÅÄ ÁÎÄ ÒÅÓÉÄÅÎÔ ÏÎ ÔÈÅ ÕÓÅÒȭÓ ÈÁÒd 
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 dat e for 
ÔÈÁÔ ÁÓÓÅÔ ÔÙÐÅȭÓ ÅÎÔÒÙ ÔÏ Á ÄÁÔÅ ÆÁÒ ÉÎ ÔÈÅ ÆÕÔÕÒÅȟ ÓÕÃÈ ÁÓ ρςȾσρȾςπωωȢ 
 

Tab Defaults :  By clicking Set Current Values as Default for Tab, the 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.  Clicking Restore Factory Defaults for Tab will clear all user-defined defaults and use 
defaults defined by Tick Data. 

Data Import:   Used to add data from subsequent orders to TickWrite manually.  Orders that 
arrive on disc or external hard drives contain source ASCII data.  Browse 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 metadata file provided by Tick Data.  
.ÏÒÍÁÌÌÙȟ 4ÉÃË7ÒÉÔÅ ÍÅÔÁÄÁÔÁ ÉÓ ÄÏ×ÎÌÏÁÄÅÄ ÅÌÅÃÔÒÏÎÉÃÁÌÌÙ ÆÒÏÍ 4ÉÃË $ÁÔÁȭÓ ÕÐÄÁÔÅ ÓÅÒÖÅÒÓȢ  
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 files from 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 password for the account.  Changing this 
ÐÁÓÓ×ÏÒÄ ×ÉÌÌ ÁÌÓÏ ÃÈÁÎÇÅ ÔÈÅ ÕÓÅÒȭÓ ÐÁÓÓ×ÏÒÄ ÆÏÒ ÔÈÅ ÏÎÌÉÎÅ ÓÔÏÒÅȢ  4ÈÅ 5ÓÅÒ )$ ÃÁÎÎÏÔ ÂÅ 
changed. 

Scheduler:   Opens the scheduler, which allows users to schedule update downloads and jobs to 
run automatically. See below ÓÅÃÔÉÏÎ Ȱ$ÁÉÌÙ 5ÐÄÁÔÅÓ ÁÎÄ ÔÈÅ 3ÃÈÅÄÕÌÅÒȱ ÂÅÌÏ× ÆÏÒ ÍÏÒÅ 
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 symbols (or Tick Data 
IDs).  First, create a new text file in Notepad or other text editor.  The file can then be formatted 
in two ways: type or paste one valid symbol or ID per line, or type or paste a comma-delineated 
list of symbols or IDs.  Then save the file as a .txt, .csv, .prn, .asc, or any other text file extension.  
If desired, a custom map date can be used by entering the map data alone on the first line of the 
file in the format mm/dd/yyyy .   Then ÕÓÅ Ȭ)ÍÐÏÒÔ 3ÙÍÂÏÌ ,ÉÓÔȭ, and the corresponding 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:  !ÌÌÏ×Ó ÔÈÅ ÕÓÅÒ ÔÏ ÍÁÎÕÁÌÌÙ ÒÅÃÒÅÁÔÅ 4ÉÃË7ÒÉÔÅȭÓ ÄÁÔÁÂÁÓÅ ÏÆ ÁÖÁÉÌÁÂÌÅ ÄÁÔÁȢ  4ÈÉÓ 
should not be necessary under normal use, but may be suggested as a remedy for certain issues 
by Tick $ÁÔÁȭÓ 4ÅÃÈ 3ÕÐÐÏÒÔ ÔÅÁÍȢ 

Refresh Symbol List:   If the user has multiple TickWrite installations and the one installation 
downloads new data, the screen on the workstation will not automatically update.  This selection 
allows the user to refresh the list of available symbols and date ranges.  This would not normally 
be used by users with standalone installations. 

Check for Updates:  Opens a dialogue box from which user can check for data file updates.  
./4%ȡ  5ÓÅÒ ÍÕÓÔ ÂÅ ÓÕÂÓÃÒÉÂÅÄ ÔÏ 4ÉÃË $ÁÔÁȭÓ ÕÐÄÁÔÅ Óervice and be online to receive 
data updates.  For more information see ȬDaily Updates and the Schedulerȭ below. 

 
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 make corrections to certain data.  While these 
ÃÏÒÒÅÃÔÉÏÎÓ ×ÉÌÌ ÂÅ ÁÕÔÏÍÁÔÉÃÁÌÌÙ ÄÏ×ÎÌÏÁÄÅÄ ÉÎÔÏ ÔÈÅ ÃÕÓÔÏÍÅÒȭÓ ÄÅÅÐ ÈÉÓÔÏÒÙȟ ÍÁÎÙ ÃÕÓÔÏÍÅÒÓ 
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.  This menu item will bring up 
the following dialog: 
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The customer can choose a certain Market (e.g. Futures, US Equities, etc.) and Data set (e.g. 
Trades, Quotes, etc.).  If a customer is licensed for multiple markets/data sets, they can use the 
*ALL* choice to process all markets/data sets.   Secondly, a date and time must be entered.  This 
ÒÅÐÏÒÔ ×ÉÌÌ ÉÎÃÌÕÄÅ ÁÌÌ ÆÉÌÅÓ ÕÐÄÁÔÅÄ ÓÉÎÃÅ ÔÈÉÓ ÄÁÔÅ ÁÎÄ ÔÉÍÅ ɉÉÎ ÔÈÅ ÃÕÓÔÏÍÅÒȭÓ ÌÏÃÁÌ ÔÉÍÅ ÚÏÎÅɊȢ  
Finally, enter or browse 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 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 E of this document. 

 
Data File Inventory Report :  Generates an inventory report 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:  /ÐÅÎÓ Á ×ÅÂ ÂÒÏ×ÓÅÒ ÔÏ 4ÉÃË $ÁÔÁȭÓ ÈÏÍÅ ÐÁÇÅ ÉÆ ÔÈÅ ÕÓÅÒ ÉÓ ÏÎÌÉÎÅȢ 

Online Store:  /ÐÅÎÓ Á ×ÅÂ ÂÒÏ×ÓÅÒ ÔÏ 4ÉÃË $ÁÔÁȭÓ ÏÎÌÉÎÅ ÓÔÏÒÅ ÉÆ ÔÈÅ ÕÓÅÒ ÉÓ ÏÎÌÉÎÅȢ 

Test Connection to Update Server:  Tests ÙÏÕÒ ÁÂÉÌÉÔÙ ÔÏ ÃÏÎÎÅÃÔÉÏÎ ÓÕÃÃÅÓÓÆÕÌÌÙ ÔÏ 4ÉÃË $ÁÔÁȭÓ 
update server. 

Send Email To Tick Data:  Opens a dialog for sending for e-mail 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:  $ÉÓÐÌÁÙÓ ÖÅÒÓÉÏÎ ÁÎÄ ÂÕÉÌÄ ÉÎÆÏÒÍÁÔÉÏÎ ÏÆ 4ÉÃË7ÒÉÔÅ χȟ ÁÌÏÎÇ ×ÉÔÈ 4ÉÃË $ÁÔÁȭÓ ÃÏÎÔÁÃÔ 
information. 
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Menu Bar  

Below the Main Menu is a menu bar with  shortcuts to the most commonly-used menu items: 

 

  New Job     Open Job     Job Explorer   

  Save Job     Save Job As    Import Symbol List  

  Run Job 
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Jobs and the Job Explorer 
 
Jobs are created by selecting symbols, dates, and processing parameters on the main Job window.  
These can be saved to a directory and opened to quickly 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 
Scheduler to automatically download updates and then run a Job to create custom ASCII files, all 
without the user even interacting with the TickWrite user interface (see section Daily Updates and 
the Scheduler for more information). 
 

Once all of your symbols, dates, and parameters are set, either click FILE-> Save Job, Ctrl-S, or  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, click FILE-> Save Job As or  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 the Job Explorer.  This can be opened by clicking FILE-> 

Job Explorer, Ctrl-J, or .   
 
Here is the layout of the Job Explorer window:  
 
 

 

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

changed by browsing or typing into the Job Folder text field.  Click the  button to refresh the 
contents of the Job Explorer.  NOTE:  The default Job Folder is specified in Setup -> Preferences-> 
General Settings.  For convenience, Tick Data recommends that you set up a default job folder and 
save all jobs in that folder. 
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By using the Ctrl and Shift keys, multiple Jobs can be selected at once for processing.  NOTE:  Only 
one Job can be selected at a tim e 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 Scheduler. 
 
The Tick Data Deep History can be kept up to date by ÓÕÂÓÃÒÉÂÉÎÇ ÔÏ 4ÉÃË $ÁÔÁȭÓ ÄÁÉÌÙ ÕÐÄÁÔÅ ÓÅÒÖÉÃÅȢ  
Available for equities, futures, indices, and indicators, this service allows clients to download data 
files each day to keep their databases up-to-date.  For more information about subscriptions, please 
call Tick Data or visit our website. 
 
TickWrite can be set to automatically download data at a specific time and day, and even run Jobs 
once the data has been downloaded, using the Scheduler.  Data can also be downloaded directly from 
the TickWrite user interface without using the scheduler.  To manually download updates, click 
ACTIONS -> Check for Updates. 
 
The Scheduler is an easy way to automate the processes of downloading data and creating custom 
ASCII files.  The Scheduler allows users to schedule downloads and Jobs separately or group them 
together to download updates and immediately start a Job or Jobs.  Once a Job or Jobs have been 
created on the main processing window of a particular asset class, click ACTIONS-> Scheduler to bring 
up the Schedule Explorer: 
 

 
 

The Schedule Explorer displays all scheduled items, along with their Active/Inactive status, 
ÆÒÅÑÕÅÎÃÙȟ ÉÎÆÏÒÍÁÔÉÏÎ ÏÎ ×ÈÅÎ ÔÈÅÙ ÒÕÎȟ ÁÎÄ ÅÁÃÈ ÏÐÅÒÁÔÉÏÎȭÓ ÌÁÓÔ ÒÅÓÕÌÔȢ  "Ù ÃÌÉÃËÉÎÇ ÏÒ ÒÉÇÈÔ-
clicking on a Scheduler item, you can edit, delete, activate/deactivate, or run immediately.  Click the 
green plus sign on the right to create a new Scheduler item, or click Edit, and it will bring you to the 
Schedule Editor window:  
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The top section of the Schedule Editor window lets you set the name, day, 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 selecting Day(s) of Week and 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, select Day of Month and enter the appropriate day of the month. 
 
At the bottom of the window are three tabs: Updates, Jobs, and Emails.  
 
The Updates tab, as seen above, can be activated by checking Check for Updates.  When activated, it 
will use the day and time settings to download daily updates.  Only one market and data type can be 
set per Scheduler item.  If data for the current day is not yet available when the schedule task runs, 
the Scheduler can be set to retry downloading data a specific number of times at a set interval in the 
case the data or server is not available.  For example, if you were to set up a task to download new 
data at midnight and entered Number of Retries = 5 and 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, 1:30, 2:00, and finally 
2:30 until data was available before giving up. 
 
The scheduled task can also be set up to issue e-mail notifications when the download was successful 
and/or unsuccessful.    To be notified with information on a successful data download, check Send 
Update Success Notification.  To be notified with a task fails without downloading new data, check the 
Send Update Failed Notification.  You will need to configure the e-mail address(es) to alert on the 
Email tab.  NOTE:  An outgoing mail server  must be set up in the Preferences window .  See 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 fails 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 the Warn after every checkbox and enter the number of failed 
retries after which a warning should be sent out.  For example, consider a task set up to run at 
midnight with 4  retries that are 60 minutes apart.  If the Warn 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 administrator would be notified after the final failed 
attempt at 5:00 if so configured. 
 
The Jobs tab, 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 scheduled automatic 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 Jobs.  The Job or Jobs 
must already be saved to be scheduled. 

 

 
 
The Emails tab, 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. 

 
 

NOTE:  If you work in an organization with several users of TickWrite, Tick Data recommends that 
you create a distribution list e-mail address on your mail server to manage the appropriate e-mail 
addresses.  This way, you can just use the distribution list e-mail 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, select an Equities  tab.  Here is the Equities ɀ Tick Job window: 
 

 
 
Depending on the data purchased, you may see only one equity tab titled Equities or multiple equity 
tabs:  Equities ɀ Tick and Equities ɀ One Minute.  If, for example, you only purchased One-Minute 
Equity Data, you will only see a tab titled Equities.  Clients receiving Tick Equity Data may also receive 
one-minute.  These will cause both tabs to be displayed.   
 
Each of these equity tabs accesses different data.  Using the Equities ɀ 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. one-minute bars), daily bars, weekly bars, and monthly bars.  And when processing interval bars 
using the Equities ɀ Tick tab, 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 the Equities ɀ Tick tab 
accesses a much larger database of tick-by-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 Equities ɀ One Minute tab, as it will perform the job considerably faster.   
 
Once a tab has been selected, you must choose the Exchange from 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 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 the symbol 
list using these buttons and fields: 
 

 
 
Click the binoculars to open the Symbol Search window:  
 

 
 
Select the desired filter parameters and click Search.  The results will appear in the Instrument Search 
Results window.  There you can select the symbols you wish to process, and they will appear in the 
Symbol Search window.  Individual symbols can be removed if not desired by right-clicking on the 
symbol in the list and clicking remove.  Click OK to add the symbols to the symbol 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 the plus button.  NOTE:  Japanese equity symbols are numeric.  These 
numeric symbols must be en ÔÅÒÅÄ ×ÉÔÈ ÑÕÏÔÁÔÉÏÎÓ ÁÒÏÕÎÄ ÔÈÅÍ ÓÏ ÔÈÁÔ 4ÉÃË7ÒÉÔÅ ÄÏÅÓÎȭÔ 
mistake them for Company ID numbers.  For example, Matsui Securities Co. has a Company ID 
ρψπρ ÁÎÄ ÔÈÅ ÓÙÍÂÏÌ ÉÓ ψφςψȢ  )Î ÏÒÄÅÒ ÔÏ ÁÄÄ ÂÙ ÓÙÍÂÏÌ ÙÏÕ ÍÕÓÔ ÔÙÐÅ ȰψφςψȱȢ 
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To include all available symbols in a processing job, check the All Symbols box.  This will activate the 
Advanced button, which offers additional parameters for processing all symbols: 
 

 
 
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 Active As Of:   Leaving this blank will result in all active and inactive 
symbols being included in the processing job (for the date range specified in the processing job).  If 
you select a date, TickWrite will only process symbols that are listed on that date.  For example, you 
may want to extract all symbols from 1995 ɀ 2000 but include only those companies that are still 
ÔÒÁÄÉÎÇ ÔÏÄÁÙȢ  )Î ÔÈÉÓ ÃÁÓÅ ÙÏÕ ×ÏÕÌÄ ÅÎÔÅÒ ÔÏÄÁÙȭÓ ÄÁÔÅ ÉÎ ÔÈÉÓ ÆÉÅÌÄȢ 
 
To check many symbols at once, you can import a list of symbols.  Simply list your desired symbols in 
a text file, one per line, and save it as a ȬȢÔØÔȭȟ ȬȢÃÓÖȭȟ or ȬȢÁÓÃȭ file.  Click FILE -> 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 section Import Symbol List in the First Use section) 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) the Granularity 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.  
3ÉÎÃÅ Á ȬÔÉÃËȭ ÉÓ Á ÓÉÎÇÌÅ ÄÁÔÁ ÐÏÉÎÔȟ ÔÈÅÒÅ ÉÓ ÎÏ /0%.ȟ ()'(ȟ ,/7ȟ ÏÒ #,/3%Ƞ ÊÕÓÔ Á ÓÉÎÇÌÅ ÐÒÉÃÅ 
ÁÔ ×ÈÉÃÈ Á ÔÒÁÄÅ ÏÃÃÕÒÒÅÄȢ  5ÓÅÒÓ ×ÉÌÌ ÁÌÓÏ ÎÏÔÅ ÔÈÁÔ ÔÈÅÒÅ ÉÓ ÎÏ ×ÁÙ ÔÏ ÏÕÔÐÕÔ Ȭ4ÉÃË #ÏÕÎÔȭ 
when Trades is selected as the IntervalȢ  4ÈÉÓ ÉÓ ÂÅÃÁÕÓÅ ÅÁÃÈ ÔÉÃË ÈÁÓ Á ȬTick CÏÕÎÔȭ ÏÆ ρȢ  
NOTE:  This Interval  setting is not available on the Equities ɀ One Minute tab. 

Tick Based Bars:  Users can also write data out as multi-tick bars.  When Tick Based Bars is 
selected, users can define the number of ticks that will comprise each bar, instead of using a 
time interval to constrain a bar.  In the Granularity box, you must specify the number of ticks 
per bar.  Each line of data in the output file is time-stamped 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-second bars 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 5-minute bars, the 8:35 bar contains data from 
8:30:00 to 8:34:59.  As another example, when using 30-minute 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 1-day, 1-week, or 1-
month intervals, respectively.   

Quotes:   The output file will contain all quotes (Level I bids and offers) for the selected time 
period.  3ÉÎÃÅ Á ȬÔÉÃËȭ ÉÓ Á ÓÉÎÇÌÅ ÄÁÔÁ ÐÏÉÎÔȟ ÔÈÅÒÅ ÉÓ ÎÏ /0%.ȟ ()'(ȟ ,/7ȟ ÏÒ #,/3%Ƞ ÊÕÓÔ Á 
single price at which a trade occurred.  Users will also note that there is no way to output 
Ȭ4ÉÃË #ÏÕÎÔȭ ×ÈÅÎ Quotes is selected as the IntervalȢ  4ÈÉÓ ÉÓ ÂÅÃÁÕÓÅ ÅÁÃÈ ÔÉÃË ÈÁÓ Á ȬTick 
CÏÕÎÔȭ ÏÆ ρȢ  NOTE:  This Interval  setting is not available on the Equities ɀ 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 and stock 
dividends.  If the box is unchecked, 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 Info  (discussed below).  For clients planning to add data to a database and analyze 
data pre-split, this may be a 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 settings, go to the Setup menu and select Preferences.  
Select the Equity Preferences item.  This displays the following split adjust related settings: 
 

 
 
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 zeroes 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 of Ȱ10.25ȱ, whereas 
leaving this option unchecked will result in the printed ÖÁÌÕÅ Ȱ10.2500ȱȢ 
 
Setting number of decimals to zero will 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 case the 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).  



28 

 

Company Info 

Will include a folder in the Output Directory that contains information about each security 
processed in the Job, including splits, dividends, and mergers, as well as translation 
information for converting Tick Data Company IDs to current ticker symbols.   For more 
information about the contents of the CompanyInfo folder, please see the File Format Guide 
for the corresponding exchange, located on your data disc/drive and also available on Tick 
$ÁÔÁȭÓ ×ÅÂÓÉÔÅȡ http://www.tickdata.com/html/downloads.shtml   
 

Empty Intervals  

These selections are not active when Trades, 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 excluded 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 the close of the last bar to have a price through 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, and Volume.  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 Bars is selected at the Ȭ)ÎÔÅÒÖÁÌȭ, this parameter 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 example, the U.S. stock market opens at 9:30 and closes at 16:00 EST.  If the 
ÕÓÅÒ ÓÅÌÅÃÔÓ Ȭ6πȭ ÆÏÒ ÔÈÅ Granularity , there is not an even number of 60-minute bars in the 
day.  If Extend Last Interval is not checked, there will be a 16:30 bar that only contains 30 
minutes of data (15:30:00-15:59:59).  However, if Extend Last Interval  is checked, the last 
bar of the day will be a 15:30 bar that contains 90 minutes of data (14:30:00-15:59:59). 

 

Ignore Filtered Prices  

Active for all Interval types except Trades and Quotes, when this box is checked TickWrite 7 
will use raw, unfiltered trade data to build bars.  When unchecked, TickWrite 7 will either 
ÓÕÂÓÔÉÔÕÔÅ ÒÁ× ÐÒÉÃÅÓ ×ÉÔÈ ÆÉÌÔÅÒÅÄ ÐÒÉÃÅÓ ÏÒ ÄÅÌÅÔÅ Á ÔÉÃË ÉÆ 4ÉÃË $ÁÔÁȭÓ ÐÒÏÐÒÉÅÔÁÒÙ ÆÉÌÔÅÒÉÎÇ 
algorithm deems a tick to be invalid.  For more information about tick filtering, please read 
Tick $ÁÔÁȭÓ ×ÈÉÔÅ ÐÁÐÅÒȡ  
http://www.tickdata.com/pdf/Tick_Data_Filtering_White_Paper.pdf    
NOTE:  This selection is not available in the Equities ɀ One Minute tab. 
 

Begin Date/End Date 

By default, the begin and end dates will both say MM DD YYYY.  When MM DD YYYY is 
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 overridden by entering 
begin and/or end dates in the appropriate boxes.  

The buttons to the right of the YYYY field will pull up calendars that can assist users to enter 
dates. 

    

http://www.tickdata.com/html/downloads.shtml
http://www.tickdata.com/pdf/Tick_Data_Filtering_White_Paper.pdf


29 

Days Back to Process 

Instead of creating a file with a specific date range, a user may want to look at data only for 
the past x days.  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 past x days.  
 

Session(s) to Include 

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

Start Session At/End Session At 

 By default, the Start Sessions At and End Sessions At fields are inactive and display 00:00.  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 
session hours 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 the Start Sessions At and/or End 
Sessions At fields (you can use either or both).  Then enter the desired hours and minutes in 
24-hour (military) time.  

 
 Note that these fields can only be used to restrict normal market hours (including day and 

night sessions).  For example, if normal markets hours run from 07:00 ɀ 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:  Using Start Sessions At and/or End Sessions At will 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 : 
 

 
 


























































