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1.0 System Requirements: 

The Time Series Builder Application (TSB) runs under Microsoft Windows and Linux platforms.   

 

2.0 Installation Instructions: 

 

2.1 Special Note for Demo Installations: 

If you have a demo version of the Time Series Builder (TSB), the application, metadata file, and 

sample data are all prepackaged into DEMO_TimeSeriesBuilder_INSTALLER.exe .  Simply 

run this installer and it will install to the location C: \ TickData \ TimeSeriesBuilder  

(installation location is not configurable).  Upon successful installation, the TSB will be ready to 
run via its Desktop and Start menu shortcuts.  You may safely skip to the Time Series Builder 
User Guide section below. 
 

2.2 Data Installation: 

The Time Series Builder (TSB) installation package includes one or more external drive boxes 
which contain the ñDeep Historyò of equity/option data for the exchanges for which you are 
licensed.  This data can be copied to a single drive or can be copied across multiple drives (even 
equity data for a single exchange can be spread across several locations if necessary).  The 
location(s) to which the data is copied MUST be visible by the machine(s) that will use the TSB 
application.  See  
3.1 Configuring Deep History Source for more information. 
 
Use the instructions below for each exchange for which you are licensed: 
 
2.2.1 Single Location Option:   

(Copying data to a single drive) 
Use this if you have a single drive large enough to hold ALL of the Deep History data for a 
particular data set 
 
Step 1:  Create a directory on the drive that will store the data set.  The directory MUST be 
named the same as on the disk delivered from Tick Data. (for example, the directory for housing 
US tick equity must be called US_TED) 
 
Step 2:  The data is delivered on the drive box(es) in a directory structure based on date.  The top 
level directories will be the year in YYYY format.  Copy all these YYYY directories to the directory 
created in step 1. 
 
NOTE: The YYYY and subdirectory structure must not be modified. 
 
NOTE: Remember where you copied the data, as this location must be used when configuring the TSB after 
installation. 
 
2.2.2 Multiple Location Option: 

Copying data to multiple drives: 
Use this if you do not have a single drive which can hold ALL of the Deep History data for a 
particular exchange.  Any data set can be broken up by date.  For example, drive1 might house 
data from 1/1/1993 to 6/30/2006 and drive2 might house data from 7/1/2006 to present. 
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Step 1:  Create a directory on the drive that will store a part of the data set.  The directory can be 
named whatever you would like but it is recommended that it have a name indicative of the data 
set (for example, the directory for housing US tick equity data might be called US_TED) 
 
Step 2:  The data is delivered on the drive box(es) in a directory structure based on date.  The top 
two directories will represent the year and month in YYYY/MM format.  Determine how much data 
you can store in the directory created in step 1 and copy that data to that location (YYYY/MM and 
all subdirectory structure must be maintained). 
 
Step 3:  Repeat steps 1 and 2 for all remaining data. 
 
NOTE: The YYYY/MM and subdirectory structure must not be modified. 
 
NOTE: Remember where you copied the data, as well as the corresponding dates for each location, as 
these locations must be used when configuring the TSB after installation. 
 

2.3 Application Installation 

The Time Series Builder (TSB) installation package includes an external drive box which contains 

the TimeSeriesBuilder $VERSION$_INSTALLER.exe  application (where $VERSION$ is the 

TSB version number).  To install the TSB application, copy 

TimeSeriesBuilder $VERSION$_INSTALLER.exe  to the machine on which to install and run.   

Follow the simple on-screen prompts to complete installation. 

2.4 License File Installation 

Along with the TSB software, you should have also received from Tick Data a license file called 
tsb.lic    The contents of this license file have been customized based on the data set(s) you 

ordered from Tick Data.  In order to successfully start up the TSB, you must copy this license file 
to your %TSB_HOME% directory (TSB_HOME represents the root directory to which you 

installed the TSB.  For example, if you installed the TSB to C: \ Program Files \ Tick 

Data \ Time Series Builder, then this is your TSB_HOME ).  

2.5 TSB_HOME Environment Variable Setup 

If you will be primarily running the TSB from the command line (as opposed to a desktop or start 
menu shortcut), it is recommended that you create an environment variable called ñTSB_HOMEò 
that points to the root installation directory of the TSB.  For example, if you installed the TSB to 
the directory C: \ Program Files \ Tick Data \ Time Series Builder , you would set the 

TSB_HOME environment variable to ñC: \ Program Files \ Tick Data \ Time Series 

Builder ò.  Additionally, you should add %TSB_HOME% to your PATH variable.  Setting up the 

TSB_HOME environment variable and adding it to the PATH will allow you to run the TSB from any 

location on your system (which is especially useful when invoking from the command line).  If you 
elect not to define a TSB_HOME environment variable, you will only be able to execute the TSB 

from its installation directory (or via a start menu, desktop shortcut, etc.) 

NOTE: It is not sufficient to only add the installation root directory to the PATH variable; you must 
also create a TSB_HOME environment variable. 
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2.6 Meta Data 

 
Before you will be able to run any collections, you must download the initial database metadata 
file(s).  A database metadata file contains corporate action information necessary to execute a 
collection.  There is one file per data set (i.e. exchange/country) that is supported.   If you only 
purchased data for a set time period without any subsequent updates, the database metadata 
file(s) should be included on the drive box that was shipped to you.  Please copy these files into 
the TSB_HOME directory. 

 
If you purchased data along with daily updates, you will need to download the most recent 
database metadata file(s) from the Tick Data hosted FTP site.  If you have not received a user 
name and password for your FTP account, please contact Tick Data to obtain this information. 
For those downloading daily updates to the deep history data, you will also need to download 
each updated database metadata file daily.  More information on this is available below in the 
Daily Download Instructions section below. 
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3.0 Application Configuration 

 

3.1 Configuring Deep History Source 

The TSB application must be told where to find the installed Deep History data for each data set 
for which you will be collecting.  These can be configured from within the TSB application. 
 
Start the TSB by either using the start menu/desktop shortcut or running the executable.  The 
main GUI will come up along with the following message listing what data sets for which the deep 
history locations are not configured: 
 

 

Figure 1 

 
NOTE: The data sets in the list will be dependent on what you are licensed for and may be 
different than above. 
 
Click Yes and the following window will appear: 
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Figure 2 

 
This window will display all data sets for which you are licensed.  The data sets that require 
configuration will appear in red.  Any data sets for which the configuration is valid will appear in 
green. 
 
Highlight the data set you wish to configure and click Configure.  The following window will be 
brought up: 
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Figure 3 

The option you choose will depend on how you installed your deep history data: to a single 
location or distributed across multiple locations (see ñData Installationò section above). 
 

3.1.1 SINGLE location option:  

 
Select the ñDeep History exists in one locationò option button.  Enter the date on which your deep 
history begins (MM/DD/YYYY format) in the Start Date text.  Enter the path to the directory 
containing the deep history in the Location text field (this is the directory containing the 
country name structure created earlier.  For example the directory that contains US_TED). 
 
Click OK to save these changes.  Repeat the process for any additional data sets requiring setup 
of deep history locations.  
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3.1.2 MULTIPLE location option: 

 

Select the ñDeep History is distributed across multiple locationsò option button.  Use the table at 
the bottom of the window to manage the locations and corresponding dates.  Click the Add button 
to add an entry.  The following window will appear: 
 

 

Figure 4 

 
Enter the Start Date and End Date of the current section of deep history into the appropriate 
fields.  Then enter the corresponding location where in the Location text field.  Click OK to save or 
Cancel to cancel.  You will be returned to the previous window. 
 
A distributed configuration might look something like this when complete: 
 

 

Figure 5 
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Take special note that the end date of the last entry is set way out in the future (07/19/2068).  If 
you plan to receive updates to your data going forward, you will want to specify your final entry to 
have an end date well into the future (the exact date entered is not significant) so that you will not 
need to reconfigure this each time you receive updates. 
 

3.2 Updating Deep History Source Configuration 

 
You can make changes to the information entered in the previous section at any time by using the 
Edit -> Preferences menu item on the main. 
 
 
 
 

 



 

 

 

 
Tick Data- a division of Nexa Technologies, Inc. Page 11 of 32 
 
 
  

4.0 Time Series Builder GUI User Guide 

 

The Time Series Builder Graphical User Interface (GUI) was built to provide a single place for 
users to enter all of their criteria for building a Time Series.  As illustrated in the screen shot 
below, the input is broken into four main frames: Data To Collect, Symbol Selection, Field 
Selection and Output Options.  These frames are explained in the sections below.  The collective 
set of input criteria is called a Job and each Job can be saved to a file to be used again and or 
can be used as a template for a new Job.  Below is a snapshot of the main TSB GUI. 
 

 

Figure 6 
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4.1 TSB Menu & Tool Bar 

 
Menu 

File 
 

New      - Creates a new Job and resets all criteria to default values 
Open    - Allows user to reopen a saved Job 
Save     - Allows user to save the current Job criteria to a file.   
                Note: The job criteria can be incomplete if designing a job template. 
Save As - Used to save an existing job under a different name 

Execute - Allows a user to run a job via the menu ï same as pressing Execute  button. 

Exit        - Closes the application 
 
Edit 
Preferences ï Allows configuration of TSB GUI defaults, logging settings, Deep History locations 

and performance options. See Appendix B 
 
Adjust Dates ï This feature is provided to adjust the Start Date, End Date, Map Date to default to 

the previous month and may not apply to the requirements of all users. 
 
Help 
About ï Displays application information including version information found in the title bar. 

 
Tool Bar 

 

 

  - Closes the application 

 - Creates a new Job and resets all criteria to default values 

 - Allows user to reopen a saved Job 

 - Allows user to save the current Job criteria to a file.   

                Note: The job criteria can be incomplete if designing a job template. 

 - Allows a user to run a job 

 - Allows configuration of TSB GUI defaults, logging settings, Deep History locations and 
performance options. See Appendix B 



 

 

 

 
Tick Data- a division of Nexa Technologies, Inc. Page 13 of 32 
 
 
  

 

4.2 Data To Collect 

 

Figure 7 

Data Set Allows user to specify Data which will be collected into a series.  
Values available depend on data licensed but can include such 
values as US Tick Equity, Toronto Stock Exchange, and London 
Stock Exchange. 

Data Type Allows user to specify data type to collect.  Values available 
depend of the value of the Data Set above but might include 
Company Information Only, One Minute, Daily, Trade, Quotes.   

Granularity This is currently used only when Data Type is set to ñTime Based 
Barsò.  Enter the number of minutes on which the time bars will 
be built.  For example, to see selected instruments in 1 minute 
bars, enter 1. To see selected instruments in one hour bars, enter 
60. 
NOTE: Time bars are built for Trade data only 

Start Date Date from which to begin building the time series. 

End Date Date on which to end building the time series. 

Map Date Date used as a view in the Symbol universe.   Normally, this date 
should equal the current date or the end date, but in rare 
circumstances could be used to build a time series for an entity(s) 
based on its symbol on some past date.  For example, if you were 
to build a time series using a list of symbols that was out of date, 
you could set the map date to the date on which the symbol list 
was valid.  The TSB will resolve those symbols to their current 
instruments. 

Include Sessions This will allow you to specify which sessions to collect.  For 
example, you can select only Market to ignore volatile off market 
activity.  
 
NOTE: deselecting any session will cause the collection to run 
longer since each tick will have to be examined 

Empty Intervals This only applies to Time Based Bars.  If during a given interval, 
no trade activity took place, this determines what (if anything) will 
be written to the output time series.   
 
Skip ï This is the default behavior; if no trade activity took place during a 
given interval, nothing is written to the output.  In other words, the output 
will contain only time bars during which trading occurred. 
Fill with Zeroes ï This setting will fill empty bars with 0 (zero) for the 
OHLC and Volume. 
Hold Last Value ï This setting will fill empty bars with the OHLC of the 
last previous bar with trading activity. However, the Volume will be set to 
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0 (zero) to indicate that no trading occurred during that interval. 
 

Extend Last Interval Used in a case where the desired bar interval setting does not 
result in an even number of intervals in a single day.  For 
example, if the U.S. equity day session is used, it opens at 9:30 
and closes at 16:00.  If the user selects 60-minute bars, there are 
not an even number of intervals in the day; 30 minutes will be left 
over.  By selecting this option, you can instruct the TSB to apply 
any leftover ticks to the last bar.  In this case, the last bar would 
have a timestamp of 15:30, but would include 90 minutes of data; 
from 14:30:00 to 15:59:59.  If this option is unchecked, an 
additional bar with a timestamp of 16:00 will be included, which 
will contain the 30 minutes of data from 15:30:00 to 15:59:59.  
Note that 16:00 is the last bar interval because it is the close of 
the market, despite not being a 60 minute interval. 
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4.3 Symbol Selection 

 

 

Figure 8 

 

 
All Symbols 

If checked, instructs TSB to build a time series for all symbols found to 
satisfy the ñData To Collectò options.  If this option is selected the rest of the 
section is disabled.  If this option is unselected then the other features in this 
section become enabled for input. 

Include Delisted 
Companies 

If checked, instructs TSB to generate time series for equities that may no 
longer be ñactiveò companies but were active at some point between the 
Start and End dates defined.  If not selected, the TSB will only extract those 
companies that were active as of the map date. 

 

 

Quick Add. This button is provided to easily add a Symbol or Company Id for 
a specific entity.  To use this feature, type the Symbol or Company Id in the 
text box provided and press the button.  The Company requested will be 
placed into the list for you. 

 

 

Locate. This button is provided to aid in finding a selected symbol if the list of 
selected symbols is too large to easily navigate.  To use this feature type the 
Symbol or Company id in the text box provided and press Locate.  The focus 
will be placed on to the value requested if it is present in the list. 

 

 

Look Up. This button is provided to allow the user several methods of 
supplying a list of companies to process.  See Symbol Selection Popup 
below 

 

 

Remove . Allows for the removal of the selected company from the Company 
List.  To use, highlight the company to remove and press the button. 

 

 

 
Clear . Allows the entire Company List to be cleared. 
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4.3.1 Symbol Selection Pop-up 

 

 

Figure 9 

This window is navigated to from the main TSB window by pressing the button. This window 
provides three methods for selecting one or more companies for which to build time series data.  

It is possible to use a combination of the three method explained below.   
 
Option 1 - Pick List 
Using this option, the user will select (check) the desired companies from the Pick List.  The Pick 
List is all companies which satisfy the ñData To Collectò options.  The window provides search 
capability the controls at the top of the page. 
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Option 2 ï Manual Input 
 

 

Figure 10 

Using this option, the user will manually type the company ids and/or symbols which they want to 
process as a comma separated list.  It is possible to enter a combination of symbols and 
company ids.  If invalid data is entered, the user will be alerted as to which data elements are 
invalid.  
 

Option 3 ï Import 
Using this option, the user will point the TSB to a comma separated file that contains the 
company ids and/or symbols to be processed.  It is acceptable to for the comma separated file to 
be comprised of multiple lines (i.e. it is possible for the file to contain one symbol/company id per 
line with no commas). 
 
Once data is added by one or more of the options explained above, click the OK button to return 
to the main window, where the companies to be processed will be displayed in the symbol 
selection table.  If the user clicks the Add button again, when the Symbol Selection pop-up is 
displayed all the companies in the symbol selection table will now appear as selected in the Pick 
List. 
































