
Copyright information

Computrac - Copyright of Dow Jones telerate.

Metastock - Copyright of Equis Corporation.

The information supplied here is (Copyright JAMBDS)  and I’m releasing the info benefit of anyone 

Who wants to open these types of files.

Restriction:

If you modify or find a bug (nobody’s perfect) I expect you to  e-mail me any changes or bugs

that you found to (      jambds@global.co.za   ).

Disclaimer:  

The information that I supply  in this document is correct as at the time of publishing of this info,

and I will not be held responsible for whatever damage you may cause by your ability/inability to

use the info supplied here properly.

About the Info:

The information supplied here is applicable to all versions (Computrac / Metastock:) up to 

(And) version 6.5 

Credits:

Credit goes to Kristof  Werling whose contribution certainly improved the info supplied here(Thanks for the corrections),and thanks also goes for his work on the emaster file which made things a little more clear.

Computrac / Metastock:

For those that don`t know.

These files are used by service providers to supply  stocks prices to clients so that they remain 

up to date with the market activity,both Computrac and Metastock share the same data files.

File structure 



(*) D – Daily

(*)  I - Intraday 


File structure description 

Metastock / Computrac - Uses three files to store it`s information.

Master- This is the main file that is created and put in a directory, and it contains the information

Of all the files that exist in this directory.

Every stock is saved (stored) on two files one Fx.Dat and Fx.Dop, - the (x) here represents  a

number.

The Master file:

The  Master file is a header which contains all the information:

Master--Structure  (GRAPHICAL)

0             ~>                   1                 ~>                 2




0 ~>1     This is the initial info on file

1 ~>2      This is the info for the individual files on the directory

TRF – Total Records on File

HRU – Highest Record available on the directory   

Z – Zeroes that take up space or it may have copyright info

Id – The number of the file   Ex: F1.Dat F1.Dop

Res – Just a space

RecLen – Record size

NF – Number of fields

FN – File Name

Flag – Data state

ID- Initial Date     Stored  in this format     (yymmdd )

FD- Final Date     Stored  in this format     (yymmdd )  

T-Time

IT-Intraday Time

S-Symbol

AF- Auto Run Flag

NB:   

The Format is an old binary format that requires to be converted to a IEEE standard float.

The code was written in Delphi.


Master structure


The EMaster file:

The  EMaster file is a header which contains all the information:

EMaster--Structure  (GRAPHICAL)

0             ~>                   1                 ~>                 2



                                             

0 ~>1     This is the initial info on file

1 ~>2      This is the info for the individual files on the directory


TRN-Total Record Number

S1-S2-S3- All Spaces

HRU-Highest Record Used

R-Reserved

CRT-CopyRight Info

ASC-Chat values usage??

FR- File Number

NF-Number of Fields

AF-Auto Flag

RS-Record Size

S-Symbol

FN-File Name

TF-Time Frame        (I,D,W,M)*

TI-Time Interval , the time between trades in minute intervals , minimum 1 minute

FD-First Date on Record

DT-The beginning of the trade for the stock of the present date

LD-Last Date on Record 

ET- The end of the trade for the stock of the present date

STR-Start of trading

ETR-End of trading

(*) I-Intraday

     D-Daily

    W-Weekly

    M-Monthly 



The Fx.Dop file

NB: The .Dop file is no longer required
This file only contains the position of the records that are stored in the Fx.Dat file and is stored in  text(Ascii) that any text editor can open.

Example: 

For a 5 field record
For a  6 field record    For a 7 field record

"Date"


      "Date"                        "Date"

"High"


      "Open"                       "Open"

"Low"

       
      "High"                         "High"

"Close"


      "Low"                           "Low"


"Volume"

     "Close"                          "Close"

                                                "Volume"                     "Volume"

                                                                                          "OI"

The Fx.Dat file:




The float type

Well the float type cannot be opened by any program that only uses the IEEE standard , as the float type that the data uses is an old type of binary storage of data that microsoft used in the past.

So here is the code needed to open them and convert it to IEEE float :

Written in Delphi .

type

My_real = Array [1..4] of Byte;

Function Ms_to_Ie(Var ms) : Real; 

  Var

    ie : Array [1..6] of Byte Absolute r;

    m    : My_real Absolute ms;

    r    : Real;

begin

  FillChar(r, sizeof(r), 0);

  ie[1] := m[4];

  ie[4] := m[1];

  ie[5] := m[2];

  ie[6] := m[3];

  Ms_to_ie := r;

end;  

Example of how to use the above function:       (Written in Delphi)

Var

 Myrealvalue;

Begin

…………..

 Myrealvalue:=MsToIeee(metasotck .variableDate);

 ……………

Myrealvalue will now have a  IEEE float that the program can read

The above code will convert the values to IEEE float format that you can use.

Now you can use the above information which will allow you to open these sort of files without a 

Problem .

As a thanks for all this I would appreciate that if you have files of the type below to send them 

to me or any other used to store stock market data:

AIQ

ASCII

CSI

KR Final Market

Telechart 2000

Tick data, inc

Mega_Tech 

Any questions , problems you can contact me at  (jambds@global.co.za )
                             Daily Data				Intraday Data





                                                  Type


                                                      Myreal = Array [1..4] of Byte;





Type				


        Size5=Record


            Date:Myreal;


            High:Myreal;


            Low:Myreal;


            Close:Myreal;


           Volume:Myreal;


       End;


Type


       Size6=Record


          Date:Myreal;


         Open:Myreal;


         High:Myreal;


         Low:Myreal;


        Close:Myreal;


        Volume:Myreal;


     end;





Type


      Size7=Record


        Date:Myreal;


       Open:Myreal;


       High:Myreal;


       Low:Myreal;


      Close:Myreal;


      Volume:Myreal;


      OI:Myreal;


   end;





Type


       Size6=Record


      Date:Myreal;


      Time:Myreal;


      High:Myreal;


      Low:Myreal;


     Close:Myreal;


      Volume:Myreal;


   End;


Type


      Size7=Record


      Date :Myreal;


      Time:Myreal;


      Open:Myreal;


      High:Myreal;


      Low:Myreal;


      Close:Myreal;


      Volume:Myreal;


    End;


Type


     Size8=Record


       Date:Myreal;


       Time:Myreal;


       Open:Myreal;


       High:Myreal;


       Low:Myreal;


       Close:Myreal;


       Volume:Myreal;


       Oi:Myreal;


    End;





0~>1	


Type


     FType=Array[1..2]of Char;


									


ToT_File_Rec = Record    


         Trec_Num:SmallInt;


        Hrec_Used:SmallInt;


        Zeros:Array[1..49]of Byte;


 end;





1~>2


MetaStock=Record


     Id:char;


     Reserved:FType;


     Rec_Len:Char;


     Num_Fields:Char;


     Reserved1:FType;


     File_Name:File_Name;


     Reserved2:Char;


     Flag:Char;


     Init_Date:Myreal;


     Fin_Date:Myreal;


     Time:Char;


     Intr_Time:Char;


     Reserved3:Char;


     Symbol:Symb;


     Reserved4:Char;


     Autorun_Flag:Char;


     Reserved5:Char;


    end;





                        Metastock   

















4                  24                        6               I           4                32                     6               I   


4                  28                        7               I           4                32                     7               I


4                  32                        8               I           4                32                     8               I         


4                  20                        5               D          4                32                    5               D


4                  24                        6               D          4                32                    6               D 


4                  28                        7               D          4                32                    7               D                     





                       Computrac





Bytes      Record Size       Field Size    D / I*    Bytes      Record Size     Field  Size   D/ I*





TRF  HRU Z





Id Res RecLen NF Res  FN Res  Flag  ID FD T  IT Res S Res AF Res





TRN S1 HRU R S2 CRT 





ASC FR R  NF R AF RS R  S  R  FN R TF  R  TI R FD DT LD ET STR  ETR  R  S3 R 





0~>1	


Em_Tot_Rec=Record


    Trec_Num:Char;


    Spaces:Char;


    Hrec_Used:Char;


    Reserved:Array[1..46]of Char;


    Space:array[1..4]of char;


    Copyright:Array[1..138]of Char;


    end;





1~>2


EMaster_Data_Type = Record


        ASC30 : Array [1..2] of Char;


        File_Number : char;


        Reserved : Array [1..3] of Char;


        Number_Of_Fields : Byte; 


        Reserved1 :char; //Array [1..2] of Char;


        AutoRun_Flag : Char;


        Rec_Syze:char;


        Reserved2 : Char;


        Symbol : Array [1..14] of Char; 


        Reserved3 : Array [1..7] of Char;


        File_Name : Array [1..16] of Char;  


        Reserved4 : Array [1..12] of Char;


        Time_Frame : Char;


        Reserved5:Char;


        Time_Interval:Char;


        Reserved6:Char;


        First_Date : Single; { yymmdd}


        Beg_Trade_Time Single; {yymmdd}


        Last_Date : Single;


        End_Trade_Time:Single;


        Start_time_Range:Single;


        End_Time_Range:Single;


        Reserved7:array[1..37]of Char;


        Space:real;


        Reserved8 : Array [1..57] of Char;


      End;








