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About This Guide

1. Purpose

This guide provides instructions for installing and configuring the Aleri Reuters Marketfeed Adapter for the Aleri
Streaming Platform. The Aleri Reuters Marketfeed Adapter is referred to as the Reuters Adapter or Adapter.

2. Organization

This guide includes the following chapters:

General Product Information

Installing the Adapter

Configuring an Inbound Adapter

Configuring an Outbound Adapter

Administering Adapters

Provides a brief overview of the features and functions of the Aleri Reuters
Marketfeed Adapter.

Explains how to install the Aleri Reuters Marketfeed Adapter and configure
the user environment for it.

Describes how to configure the Reuters Adapter to receive Market Data from
the Reuters Market Data Service (RMDS), for use by the Aleri Streaming
Platform.

Describes how to configure the Reuters Adapter to publish data generated by
the Aleri Streaming Platform to RMDS.

Includes procedures for modifying the Adapter Map files for performance or
other reasons.

And, it includes the following appendices:

Command Usage

Environment Variables

Inbound Adapter XML Syntax

Outbound Adapter XML Syntax,

Logging Fecilities

3. Related Documents

Provides a compl ete description of how to use the rmds command.

Identifies all of the environment variables used by the Aleri Reuters Market-
feed Adapter.

Describes in detail each of the elements that go into an Inbound Adapter map
file and how they fit together.

Describes in detail each of the elements that go into an Outbound Adapter
map file and how they fit together.

Describes the different logging mechanisms that can be used to monitor the
Adapter and troubleshoot problems.

The following Aleri documents provide additional information related to the Aleri Reuters Marketfeed Adapter:

¢ Aleri Reuters Marketfeed Adapter Release Notes

e Aleri Sreaming Platform Authoring Guide

Vi



Chapter 1. General Product Information

1.1. Introduction
The Aleri Reuters Marketfeed Adapter is a software interface between the Aleri Streaming Platform and the Reuters
Market Data System (RMDS). It uses the Reuters Marketfeed message format. Aleri aso has an adapter that uses
Reuters Open Message Model (OMM) format to interface with RMDS.
The Aleri Reuters Marketfeed Adapter can be configured as either an Inbound or an Outbound Adapter.

An Inbound Adapter is configured to subscribe to one or more Reuters Instrument Codes (RICs) on the RMDS to
provide input to the Aleri Streaming Platform.

An Outbound Adapter can be configured to publish output from the Aleri Streaming Platform to the RMDS. This
enables the Aleri Streaming Platform to use the speed and reliability of Reuters' infrastructure to deliver data.

Systems that require both inbound and outbound capabilities must run two Adapter instances.
1.2. Compatibility with the Aleri Streaming Platform

This release of the Aleri Reuters Marketfeed Adapter is fully compatible with release 3.1.5 of the Aleri Streaming
Platform. The Adapter works with all of the latest enhancements to the Pub/Sub API included in that release.

It is also compatible with earlier releases of the Aleri Streaming Platform, but some of the Adapter's capabilities will
not be supported by the Pub/Sub API in those earlier releases. Attempts to use these capabilities will result in warn-
ing messages about non-implemented features appearing in the Adapter log.

If you use this release of the Adapter with a release of the Aleri Streaming Platform prior to 3.1.5, you should set
the Adapter debug level to DEBUG and check the Adapter log file for warning messages and any related debugging

messages.
1.3. Supported Operating Systems

Thisrelease of the Aleri Reuters Marketfeed Adapter is supported on the following operating systems:

e Solaris™ 10 SPARC® update 5
* Solaris™ 10 x86 6/06 or higher

¢ Red Hat Linux® Enterprise AS4, version 4.5 or higher, 32-bit

Note:

Although the Adapter only runs on the Solaris™ and Linux® operating systems listed above, a running
instance of the Adapter can work with Aleri Streaming Platform software running on Solaris™, Linux®
or Windows®.

1.4. Reuters Requirements

For an Inbound Adapter, you need an RMDS market data connection that uses the Marketfeed protocol (not Reuters
Open Message Model (OMM) protocol) and a working subscription for data on one or more financial instruments.

For an Outbound Adapter, you need a working connection with support for sending data to RMDS using the Mar-
ketfeed protocol.

Refer to the doc/ READMVE fileto find out what version of each RMDS component is required.




Chapter 2. Installing the Marketfeed Adapter

2.1. Installing the Adapter Software

Toinstall the Aleri Reuters Marketfeed Adapter on a Solaris™ or Linux® computer, follow this procedure.

1. Get the appropriate Aleri Reuters Marketfeed Adapter distribution file for your operating environment. Contact
your Aleri sales representative for details.

The name of the distribution file follows this format:
Al eri _Reut er sAdapt er _vVERSI ON_r RELEASE_ENVI RONMENT. t ar . gz

VERSI ONis the Aleri Streaming Platform version number. RELEASE is the Reuters Adapter release number.
ENVI RONIVENT identifies the operating environment for this version of the Adapter, which will be one of the

following:

1686 32-hit Linux® compiled using gcc

sund_32_spro 32-bit SPARC® built with Sun's SPARCworks compiler
i86pc_32_spro 32-bit x86 (not SPARC®) built with Sun's SPARCworks compiler

For example, the Al eri _Reut er sAdapter _v2. 1. 9_r12345_sun4_32_spro. tar. gz distribution
file contains release 12345 of the Adapter for Aleri Streaming Platform version 2.1.9 for Solaris™ SPARC®
systems.

2. Copy thedistribution file to the directory on your server that will be used as the Adapter's home directory.
Any directory can be used, but Aleri recommends that you create an adapt er s directory paralel to the
$PLATFORM _HOVE directory with ar eut er s subdirectory underneath, and copy the distribution file to the
r eut er s directory.

If the $PLATFORM_HOVE directory is. ../ al eri/ pl at f or m(as recommended in the Aleri Streaming
Platform Installation Guide), the new directory structure would look like this:

...laleril/
pl at f or m
(ot her subdirectories)
adapt er s/
reuters/

3. Veify thedistribution file using the MD5 value.

¢ On aSun server, execute the command

[usr/bin/digest -a mi5 ADAPTER_FI LE

Where ADAPTER_FI LE isthe name of the Adapter distribution file.

For example, using the same filename used earlier:

[usr/bin/digest -a mi5 Al eri_ReutersAdapter_v2.1.9 r12345 sun4_32_spro.tar.gz

¢ OnalLinux® server, execute the command
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nd5sum ADAPTER FI LE

For example, using the name of a Linux distribution file:

md5sum Al eri _Reut er sAdapter_v2.1.9 r12345 i 686.tar. gz

4. Compare the output of this command with the verification string for this file, which is available on the Aleri
download page.

If they do not match, download the file and try again, or contact Aleri.
5. Unzip and untar the Adapter file.

Using the filename from the above example:
gunzip -c Aleri_ReutersAdapter_v2.1.9 r12345 i686.tar.gz | tar xvf -

The system installs the Reuters Adapter binaries, configuration files, and other files below the directory con-
taining the distribution file.

6. Seethe MANI FEST and README. TXT files under $ALERI _ REUTERS_HOME/ doc/ for a complete listing

of the files and subdirectories that comprise the distribution and verify that they were unpacked from the distri-
bution file.

2.2. Enabling User Access

For each user account that will run the Aleri Reuters Marketfeed Adapter, do the following:

1. Make surethe user account has permission to execute the installed software.

2. Create an environment variable, ALERI _REUTERS_HQOVE, set to the full pathname of the directory in which
you placed the Adapter distribution file.

Add thefollowing lineto the. pr of i | e filein the user account's home directory:
export ALERI _REUTERS HOVE=/ hone/ al eri/al eri / adapt er
If you installed the Adapter somewhere €else, substitute that path for / hone/ al eri / al eri / adapt er . All
referencesto that directory in this document will use this environment variable.
3. TheAleri Streaming Platform supports Pluggable Authentication Module (PAM), RSA, and Kerberos authen-

tication. If your installation uses one of these authentication methods, make sure the user account is set up to
work with that method of authentication.

2.3. Configuring Connections to Reuters

Before you begin configuring a Reuters connection for your Adapter,
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» Create (or choose) adirectory in which to store your site-specific configuration files.
¢ Create an environment variable, MY_CONFI G, set to the full pathname of that directory.

« Configure a Reuters connection for either an inbound (see Section 2.3.1, “Configuring an Inbound Connection
from Reuters”) or an outbound (see Section 2.3.2, “Configuring an Outbound Connection to Reuters’) Adapter.

2.3.1. Configuring an Inbound Connection from Reuters

During the installation process a sample configuration file, rfasub.cfg, was placed in the
$ALERI _REUTERS_HOVE/ conf i g directory. This file, shown below, follows the Reuters format for configura-
tion files.

# Port nunber of the p2ps (default 8101)
\ Connect i ons\ Connecti on_SSLED\ Port Nunmber = 8101

# (should be the DACS nane if DACS is enabl ed)
# username to connect with

\ Connect i ons\ Connect i on_SSLED\ User Nane = "triarch"
# p2ps host
\ Connect i ons\ Connecti on_SSLED\ Ser ver Li st = "snake. al eri . cont

# Refer to RFA docunentation for
# nore advanced changes to the renmining
# entries

\ Connect i ons\ Connect i on_SSLED\ connect i onType = "SSLED"'
\ Adapt er s\ SASS3_Adapt er\r equest QueueReadThreshold =1
\ Adapt er s\ SASS3_Adapt er\ mai nLoopTi ner | nt er val = 200

\ Adapt er s\ SSLED Adapt er\ mast er Fi dFi |l e
\ Adapt er s\ SSLED_Adapt er\ enuniTypeFi | e
\ Adapt er s\ SSLED_Adapt er\ downl oadDat aDi ct

"confi g/ appendi x_a"
"confi g/ enunt ype. def "
fal se

# Change the filelLoggerFil enane appropriately for your setup
\ Logger \ AppLogger \ w ndowsLogger Enabl ed fal se

\ Logger \ AppLogger\ fi | eLogger Enabl ed true
\ Logger\ AppLogger\ fi | eLogger Fi | enane "rfanf.{p}.log"

fal se
fal se

\ Control \Entitlenents\dacs_SbeEnabl ed
\ Control \Entitl enent s\ dacs_CbheEnabl ed

\ Logger \ Conponent Logger s\ Connect i ons\ nessageFi | e

\ Logger \ Conponent Logger s\ Adapt er\ nessageFi | e

\ Logger \ Conponent Logger s\ Sessi onCor e\ nessageFi | e

\ Logger \ Conponent Logger s\ SSLED_Adapt er\ nessageFi | e

"confi g/ messages/ RFA6_Connecti ons. nt"
"confi g/ messages/ RFA6_Adapt er. nt"
"confi g/ messages/ RFA6_Sessi onLayer. nt"
"confi g/ messages/ RFA6_SSLED_ Adapt er. nt"

\ Sessi ons\ Sessi onl\ connect i onLi st = "Connecti on_SSLED"

The following procedure describes how to modify this sample file for your site's RMDS connection. If you have
multiple Adapters using multiple RMDS connections, you may need a separate, uniquely named, configuration file
for each one. For a configuration file with a different name, you must either change the entry in the Inbound Ad-
apter Map file or specify that filename using the - F option to the rmds command.

1. Obtain the following information from your system administrator:

¢ the name of the server that receives Marketfeed datafrom RMDS
« the port number on that machine to which your system connects
« the username defined for your connection to Reuters

« the name of each Reuters service to which you are subscribed

2. Makeacopy of the sample configuration file in your $My_CONFI Gdirectory.

cp $ALERI _REUTERS HOVE/ confi g/ rfasub. cfg $MY_CONFI G
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3. Using your favorite editor, open the configuration file.

4. Inthe\ Connecti ons\ Connecti on_SSLED\ Port Nurmber line, replace the default port number, 8101,
with the number used by your Reuters connection if different.

5. Inthe\ Connecti ons\ Connecti on_SSLED\ User Nare line, replacet ri ar ch with the username for
your Reuters subscription (keep the surrounding quotation marks).

6. Inthe\ Connecti ons\ Connecti on_SSLED\ Ser ver Li st line replace gust o. al eri . comwith the
name of your server that receives Marketfeed data from RMDS (keep the surrounding quotation marks). If
your system has more than one server receiving data from RMDS, include all of their names in a comma separ-
ated list, in priority order.

7. Inthe\ Logger\ AppLogger\fil eLogger Fi | enane line, you can, if you wish, change the name of the
log file. The default filename specified here, r f asub. { p} . | og, includes the string { p} which the Reuters
library replaces with the UNIX Process ID when it creates the log file.

8. Savethe modified file.

The other parameters in the configuration file also affect the functioning of the Aleri Reuters Marketfeed Adapter,
and you may want to modify them as well. See the RFA Configuration Guide in $ALERI _ REUTERS_HOVE/ doc
for more details about configuring the RMDS connection, and Section E.2, “Reuters Logging” for more information
about configuring logging.

2.3.2. Configuring an Outbound Connection to Reuters

During the installation process a sample configuration file, rfapub.cfg, was placed in the
$ALERI _REUTERS_HOVE/ conf i g directory. This file, shown below, follows the Reuters format for configura-
tion files.

# install Pronpt: port nunber for Source Distributor route
\ Connect i ons\ Connect i on_SSLED_MP\ i pcSer ver Nane = "8105"

# Refer to RFA docunentation for

# nmore advanced changes to the remaining

# entries

\ Connect i ons\ Connect i on_SSLED_MP\ connect i onType
\ Connect i ons\ Connecti on_SSLED MP\ entitl| enment Dat a
\ Sessi ons\ Sessi onl\ connecti onLi st

" SSLED_MP"
fal se
"Connecti on_SSLED_MP"

# Change the fileLoggerFil enane appropriately for your setup
\ Logger\ AppLogger \ wi ndowsLogger Enabl ed = fal se

\ Logger \ AppLogger\ fi | eLogger Enabl ed true

\ Logger\ AppLogger\ fi | eLogger Fi | enane = "rfanf.{p}.lo0g"
\ Control \Entitl enents\dacs_SbheEnabl ed = fal se

\ Control \Entitlenments\dacs_CheEnabl ed = fal se

\ Logger \ Conponent Logger s\ Connect i ons\ nessageFi | e

\ Logger \ Conponent Logger s\ Adapt er\ nessageFi | e

\ Logger \ Conponent Logger s\ Sessi onCor e\ nessageFi | e

\ Logger \ Conponent Logger s\ SSLED Adapt er\ nessageFi | e

\ Logger \ Conponent Logger s\ SSLED_MP_Adapt er\ nessageFi | e

"./confi g/ messages/ RFA6_Connect i ons. nc"
"./config/ messages/ RFA6_Adapt er. nt"

"./lconfi g/ messages/ RFA6_Sessi onLayer. nc"
"./config/ messages/ RFA6_SSLED Adapter. ntc"
"./confi g/ messages/ RFA6_SSLED_MP_Adapt er. nt"

The following procedure describes how to modify this sample file for your site's RMDS connection. If you have
multiple Adapters using multiple RMDS connections, you may need a separate, uniquely named, configuration file
for each one. For a configuration file with a different name, you must either change the entry in the Outbound Ad-
apter Map file or specify that filename using the - F option to the rmds command.

1. Obtain the following information from your system administrator:

« the port number at which the src_dist or RMDS infrastructure server will listen for updates from the Reuters
Adapter

« the name of the server that receives updates from the Aleri Streaming Platform
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Make a copy of the sample configuration file in your $MY_CONFI Gdirectory.

cp $ALERI _REUTERS HOVE/ confi g/ rfapub. cfg $MY_CONFI G

Using your favorite editor, open the configuration file.

In the\ Connecti ons\ Connecti on_SSLED MP\i pcSer ver Nane line, replace the default port num-
ber, 8105, with the port number at which your src_dist will listen for updates from the Reuters Adapter if dif-
ferent.

Inthe\ Logger\ AppLogger\fi |l eLogger Fi | enane ling, you can, if you wish, change the name of the
log file. The default filename specified here, r f apub. { p} . | og) includes the string { p} which the Reuters
library replaces with the UNIX Process ID when it creates the log file.

Save the modified file.




Chapter 3. Configuring an Inbound Marketfeed
Adapter

When the Reuters Adapter is used to push data from the Reuters Market Data Service (RMDS) to the Aleri Stream-
ing Platform it is called an Inbound Adapter. This chapter shows how to configure an Inbound Adapter.

3.1. Preparation

Before configuring an Inbound Adapter, you must decide what data you need and how you want to set up your sys-
tem.

3.1.1. Data Decisions

The most important decisions involve how the incoming Reuters data fit into the data model. Y ou must also decide

whether you require Levell or Level2 data. If you need Levell data, proceed with the Marketfeed Adapter. If you

need Level2 data, you should use the OMM Adapter instead.

Venue(s) Decide which venue(s) are of interest (e.g., NY SE, NASDAQ, Toronto, ...)

RICsand FIDs Determine what market data you need -- specifically, which Reuters Instrument Codes (RICs)
you want the Adapter to provide to the Aleri Streaming Platform, and which Reuters Field IDs
(FIDs) for these instruments you want to use.

Aleri Streams The Aleri Reuters Adapter can furnish data to one or more data streams on the Aleri Stream-
ing Platform. To use the Reuters Market Data provided by the Adapter, you must decide
which existing data stream(s) will be mapped to the Adapter's data feed or define one or more
new data streams.

3.1.2. Administrative Decisions

There are administrative decisions in addition to those related to the data model.

¢ Session Name
Thisisan arbitrary string used to link the data model and the Adapter map file, but it must be used consistently.
« Directories for logging and stream output

The Adapter writes its own log messages, and generates a separate set of Reuters log messages. Y ou must specify
where these | og files should be written in the configuration.

e Aleri user account
You must specify avalid Aleri Streaming Platform user account for the Adapter to use (unless you specified no
authentication when you started the Aleri Streaming Platform.> See Section 2.2, “Enabling User Access’ for de-
tails on setting up the selected account to use the Adapter.

3.1.3. Aleri Streaming Platform Information

You will need to know the following about the Aleri Streaming Platform instance to which you will be transmitting

data.

e Doesit run al Command and Control 1/O through a Secure Socket Layer (i.e., was it started with the - e flag)?

* What type of authentication mechanism (Kerberos, PAM, RSA, or none) does it use?

3.1.4. Understanding the Inbound Adapter Map File
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The map file configures the interface between the Aleri Reuters Marketfeed Adapter and the Aleri Streaming Plat-
form. It specifies which Source Stream(s) will receive data from RMDS via the Adapter and it maps specific RMDS
Field Identifiers (FIDs) to specific columnsin that Source Stream.

Whether you create a new Source Stream to bring the RMDS data to the Aleri Streaming Platform, or map the in-
coming RMDS data to an existing stream, the most important part of creating the Inbound Adapter Map file is to
work out this mapping. To do this well, it is best to start with an overview of the datatypes and data elements in-
volved.

The Inbound Adapter Map file must accomplish three major tasks:

* Match incoming data elements to columns in one or more streams defined in the Aleri Streaming Platform con-

figuration file.

* Match the RIC provided with each update from the Adapter with arow in the Aleri Streaming Platform configur-
ation file.

« Ensure that each update from the Adapter can be converted into a record that provides a unique key for each
stream being popul ated as defined by the stream'’s column definitions.
3.1.4.1. Aleri Streaming Platform Data Structures

See Section 3.2, “ Getting Stream Information from the Data Model” for detailed information about the structure of
an Aleri Streaming Platform data stream.

The most important structural aspects of the data stream are:

¢ Each data stream includes one or more data columns.

« Each column has a datatype. The Aleri Streaming Platform supports the following data types:

string variable length character string

int32 32-hit integer

int64 64-bit integer

money fixed-point number for which you can specify the number of digits of precision (four by default)

double eight-byte floating-point number (IEEE double precision)

date date/time (64-bit date and time field for 64-bit machines, and 32-bit field for 32-bit machines),
represented as the number of seconds since the epoch (1970-01-01 00:00:00+00, or 1 January
1970 at midnight UTC)

timestamp date/time in milliseconds (64-bits), represented as the number of milliseconds since the epoch

(1970-01-01 00:00:00.000+00, or 1 January 1970 at midnight UTC)
¢ In most streams, each row has a unique key value. The Source Stream definition designates one or more columns
as "key" columns.
3.1.4.2. Details of Incoming RMDS Data
When the Adapter subscribes to RMDS for a certain RIC, RMDS first sends an initial image containing all available
market data for that RIC. After that, RMDS only sends out an update when any value(s) for a subscribed RIC
change. Each update consists of the identifying RIC, with the Field Identifier (FID) and the new value for each
change.

Each FID defined for RMDS has a datatype. The following section shows how Reuters datatypes are supported.

3.1.4.3. Mapping Market Data Fields
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Each column in the target Aleri Streaming Platform stream must be mapped to a Reuters FID or a "pseudo-field"
(see below for more information). For data fields, it's a matter of finding the appropriate FID for each column in the
stream.

The datatype of the Aleri Streaming Platform column must be compatible with the datatype of the Reuters FID that
feedsit. The following table gives possible matches between FID datatypes and Aleri Streaming Platform datatypes:

Reuters Data Type Aleri Streaming Platform Data Type
INTEGER int32 or int64

ALPHANUMERIC string

ENUMERATED int32

TIME, DATE timestamp or date

PRICE money or double

TIME_SECONDS int64 or int32

BINARY not supported

3.1.4.4. Mapping the Incoming RIC

The identifier of each incoming RMDS update is the Reuters Instrument Code (RIC). The RIC must be mapped to a
column of datatype st r i ng in the stream (see below for details).

If the stream you want to map to does not have a suitable column, you must either add a column to the stream or
map to a different stream.

3.1.4.5. Matching the Stream's Key

The Adapter Map file must configure the Adapter so that every update sent to the Aleri Streaming Platform stream
includes a field or combination of fields conforming to the unique key defined for that stream. To make this more
flexible, the Adapter configuration mechanism supports "pseudo-fields".

The market data updates that the Adapter receives from RMDS are mapped to columns in the Aleri Streaming Plat-
form data stream using the dat aFi el d or dat eTi meFi el d element in the Map file (see below for details). RM-
DS aso provides non-market data information: each update includes a RIC. In addition, the Adapter can be con-
figured to add a sequence number to each update.

To make these data items available to the mapping process, the Map file mechanism supports the following six ele-
ments called "pseudo-fields".

Field Description Datatype
itemName theRIC string (required)
serviceName the name of the service from which |string (optional)
RMDS received the market data from
thisRIC
itemStale theitem state int32 (optional)
sequenceNumber aunique number, assigned sequen-  |int64 (optional)

tialy by the Adapter to each incom-
ing event (whether or not it is
“interesting”, i.e., whether or not it
causes an update)

FIDListField shows the FID name and valuefor  |string (optional)
each updated value in the update

updateNumber aunique number, assigned sequen-  |int64 (optional)
tially by the Adapter to each incom-
ing update

The following example shows how these fields can be mapped to columns in the target stream.
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3.2. Getting Stream Information from the Data Model

The first step in configuring the Inbound Adapter is to determine the source stream(s) on the Aleri Streaming Plat-
form which will receive the RMDS Market Data. If the Aleri Streaming Platform data model does not already in-
clude one or more streams for this purpose, you must define a new stream (or streams) for use with the Reuters Ad-
apter. If necessary, follow the procedure in the Aleri Sreaming Platform Authoring Guide to define the new
stream(s).

After you have chosen (or defined) the streams that will receive data from the Aleri Reuters Marketfeed Adapter,
you must collect information about that stream from your data mode! file.

The Aleri Streaming Platform data model file contains one or more Stream Definitions. Each stream definition spe-
cifies a data stream that will be instantiated when the Aleri Streaming Platform is started up. The stream definition
comprises:

¢ aunique ID for the stream
« adatabase store and/or output file for the stream data

« alist of the column(s) which will be used as the unique key value for each row in the data stream

Once you have decided which stream(s) will carry the RMDS data provided by the Reuters Adapter, you must get
information from the stream definition in the data model file.

There is no standard for data model filenames. Two Aleri Streaming Platform installations may have completely
different stream definitions. But, the definition of any stream includes the same basic set of components.

The following instructions refer to the example data model to show what components of the stream configuration
you must identify in order to configure the Aleri Reuters Marketfeed Adapter.

Follow this procedure to gather the necessary information about the Reuters stream.

1. Open the data model to which the Adapter will be providing data. The example shown here is the
$ALERI _REUTERS_HOVE/ exanpl es/ exanpl e. nodel . xm file supplied with the Aleri Reuters Mar-
ketfeed Adapter distribution.

<?xm version="1.0" encodi ng="UTF- 8" ?>
<Pl at f orm versi on="3. 0" xm ns: xsi ="http://ww. w3. org/ 2001/ XM_Schena- i nst ance" >

<Store id="Storel" index="hash" ki nd="nenory"/>

<Sour ceStream i d="streanl" store="Storel" type="dynamni c">
<Col um dat at ype="stri ng" key="true" nane="synbol "/>
<Col um dat at ype="stri ng" key="fal se" nanme="service"/>
<Col umm dat at ype="i nt 32" key="fal se" nane="seq"/>
<Col um dat at ype="i nt 32" key="fal se" nane="stal e"/>
<Col utm dat at ype="noney" key="fal se" name="bid"/>
<Col um dat at ype="noney" key="fal se" name="ask"/>
<Col um dat at ype="doubl e" key="fal se" nane="|ast"/>
<Col umm dat at ype="i nt 32" key="fal se" nane="vol une"/>
<Col um dat at ype="ti nest anp” key="fal se" name="when"/>
</ Sour ceSt r ean

<Sour ceStream i d="or der bookStrean’ store="Storel" type="dynam c">
<Col um dat atype="stri ng" key="true" nane="synbol"/>
<Col um dat at ype="i nt 32" key="fal se" nane="Per m ssi onCode"/ >
<Col umm dat at ype="i nt 32" key="fal se" nane="Stal e"/>
<Col um dat at ype="i nt 32" key="fal se" nanme="Currency"/>
<Col umm dat at ype="dat e" key="fal se" nane="TxnTi nestanp"/>
<Col umm dat at ype="i nt 32" key="fal se" nane="TxnTi nest anpTi ne"/>
<Col um dat at ype="noney" key="fal se" name="AskPricel"/>
<Col unm dat at ype="noney" key="fal se" nanme="AskSi zel"/>
<Col umm dat at ype="noney" key="fal se" nane="AskOrdersl"/>
<Col um dat at ype="noney" key="fal se" nane="AskPrice2"/>
<Col um dat at ype="noney" key="fal se" name="AskSi ze2"/ >
<Col um dat at ype="noney" key="fal se" nane="AskOrders2"/>
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<Col unmm dat at ype="noney" key="fal se" nanme="AskPrice3"/>
<Col um dat at ype="noney" key="fal se" nane="AskSi ze3"/>
<Col um dat at ype="noney" key="fal se" nane="AskOrders3"/>
<Col um dat at ype="noney" key="fal se" nanme="AskPrice4"/>
<Col umm dat at ype="noney" key="fal se" nanme="AskSi ze4"/ >
<Col umm dat at ype="noney" key="fal se" nane="AskOrders4"/>
<Col um dat at ype="noney" key="fal se" nane="AskPrice5"/>
<Col um dat at ype="noney" key="fal se" nanme="AskSi ze5"/ >
<Col umm dat at ype="noney" key="fal se" nane="AskOrders5"/>
<Col umm dat at ype="noney" key="fal se" nane="AskPrice6"/>
<Col um dat at ype="noney" key="fal se" name="AskSi ze6"/ >
<Col umm dat at ype="noney" key="fal se" name="AskOrders6"/>
<Col um dat at ype="noney" key="fal se" nane="AskPrice7"/>
<Col umm dat at ype="noney" key="fal se" nane="AskSi ze7"/>
<Col umm dat at ype="noney" key="fal se" name="AskOrders7"/>
<Col umm dat at ype="noney" key="fal se" nanme="AskPrice8"/>
<Col umm dat at ype="noney" key="fal se" nane="AskSi ze8"/>
<Col umm dat at ype="noney" key="fal se" nane="AskOrders8"/>
<Col um dat at ype="noney" key="fal se" nanme="AskPrice9"/>
<Col utm dat at ype="noney" key="fal se" nane="AskSi ze9"/>

<Col um dat at ype="noney" key="fal se" nane="AskOrders9"/>
<Col umm dat at ype="noney" key="fal se" name="AskPricel0"/>
<Col umm dat at ype="noney" key="fal se" nanme="AskSi zel0"/>
<Col um dat at ype="noney" key="fal se" nane="AskOrders10"/>
<Col umm dat at ype="noney" key="fal se" nane="Bi dPricel"/>
<Col um dat at ype="noney" key="fal se" nanme="Bi dSi zel"/>
<Col unm dat at ype="noney" key="fal se" name="Bi dOrdersl"/>
<Col umm dat at ype="noney" key="fal se" nane="Bi dPrice2"/>
<Col umm dat at ype="noney" key="fal se" nane="Bi dSi ze2"/ >
<Col umm dat at ype="noney" key="fal se" name="Bi dOrders2"/>
<Col um dat at ype="noney" key="fal se" nane="Bi dPri ce3"/>

<Col um
<Col um

dat at ype="noney"
dat at ype="noney"

key="f al se"
key="f al se"

nanme="Bi dSi ze3"/ >
name="Bi dOr ders3"/ >

<Col unmm dat at ype="noney" key="fal se" nanme="Bi dPrice4"/>
<Col um dat at ype="noney" key="fal se" nane="Bi dSi ze4"/ >
<Col umm dat at ype="noney" key="fal se" nane="Bi dOr ders4"/>
<Col um dat at ype="noney" key="fal se" nanme="Bi dPrice5"/>
<Col unm dat at ype="noney" key="fal se" nanme="Bi dSi ze5"/ >
<Col um dat at ype="noney" key="fal se" nane="Bi dOr ders5"/>
<Col umm dat at ype="noney" key="fal se" nane="Bi dPri ce6"/>
<Col um dat at ype="noney" key="fal se" nanme="Bi dSi ze6"/ >
<Col um dat at ype="noney" key="fal se" nane="Bi dOr ders6"/>

<Col um dat at ype="noney" key="fal se" nane="Bi dPrice7"/>
<Col um dat at ype="noney" key="fal se" nane="Bi dSi ze7"/ >
<Col unm dat at ype="noney" key="fal se" name="Bi dOrders7"/>
<Col um dat at ype="noney" key="fal se" nane="Bi dPrice8"/>

<Col um
<Col umm

dat at ype="noney"
dat at ype="noney"

key="f al se"
key="f al se"

nanme="Bi dSi ze8"/ >
name="Bi dOr der s8"/ >

<Col utm dat at ype="noney" key="fal se" nanme="Bi dPri ce9"/>
<Col umm dat at ype="noney" key="fal se" nane="Bi dSi ze9"/ >
<Col umm dat at ype="noney" key="fal se" nane="Bi dOr ders9"/>
<Col utmm dat at ype="noney" key="fal se" name="Bi dPri cel0"/>
<Col umm dat at ype="noney" key="fal se" nanme="Bi dSi zel0"/>
<Col um dat at ype="noney" key="fal se" nane="Bi dOr ders10"/>

</ Sour ceSt r eanw

</ Pl at f or m>

Find the name of the Source Stream. The opening Sour ce St r eamtag specifies the name of the stream as the
value of thei d attribute. The first Source Stream in this exampleis named “stream”.

Note:

The stream used for subscription by the Aleri Reuters Marketfeed Adapter must always be a Source
Stream.

Determine the key field(s). Examine each of the Col umm entries between the opening and closing Sour ceS-
t r eamtagsto seeif thekey attributeis set to “true”. In this example, “streaml”, has one key field: “symbol”.

Carefully note the number and order of the Col unm entries in the Source Stream definition.

In the Inbound Adapter Map File, you will list the same set of data, in the same order.
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3.3. Creating the Inbound Adapter Map File

This section describes how to create an Adapter Map file. All of the examples shown in the following procedure
map updates from RMDS to the Source Stream defined in the exanpl e. nodel . xm file shown previously.

1. Using your favorite editor, open anew map file.

2. Enter the following as the first line of the file to specify that the Adapter Map File conforms to XML version
1.0.

<?xm version="1.0" encodi ng="UTF- 8" ?>

3. Enter the following document type declaration to specify that this is an Adapter Map File and that there is a
separate file that it includes.

<! DOCTYPE adapt er
<IENTITY rndsFi el ds SYSTEM "“rnds. sm nf . xm ">
1>

4. Add the opening and closing adapt er tags. In the opening adapt er tag, specify the name of the adapter.
For example,

<adapt er nane="nySubscri beAdapt er 1" >
</ adapt er >

5. After the opening adapt er tag, add the publ i cat i on element. Specify the name to be used in log mes-
sages for this adapter (see Section E.1, “Adapter Logging” for details) and any other attributes required to pre-
scribe how the Adapter should deliver datato the Aleri Streaming Platform. For example,

<publ i cati on name="RMDS Adapter - |ow | atency" retrylnterval ="5" />

This example also includes aretryl nterval attribute with a value that tells the Adapter to wait five
seconds before retrying if it fails to connect to the Aleri Streaming Platform.

6. After the publication element, add the opening and closing streamnivaps tags to contain the
st reanVap elements that do the actual mapping between RMDS FIDs and columns of an Aleri Streaming
Platform stream. Each st r eaniVap maps to one and only one Aleri Streaming Platform stream.

<st r eanivVaps>
</ st r eamVaps>

Since the st r eamVaps section can contain more than one st r eamvap, one instance of the Adapter can
provide RMDS data to more than one Aleri Streaming Platform stream.

7. Enter astreanivap element for each Aleri Streaming Platform stream to which you wish to send RMDS
data. For each streamMap,

¢ Enter the opening st r eamVhp tag specifying the name of the Aleri Streaming Platform stream to which the
RMDS datawill be sent as the value of the nane attribute.

You may also specify the f | ags attribute, which controls what happens to fields for which there is no new
datain an update. By default, it is set to SHI NE and fields for which there is no new data are untouched by
the update and previous values shine through. But thisis not aways desirable. For example, for flattened or-
der book data when there are ten bidders and three of them drop out, the absence of those FIDs in the update
is new data. Shine-through would leave the old bids in place. In cases like this you should set the attribute
fl ags toNO_SHI NE.

« Enter theclosing st r eaniVap tag.

« Between the st r eanVap tags, you must add one mapping element for each column defined in the target

12
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10.

11.

stream'’s definition. Y ou can do thisin the map file itself, or in a separate file that is included in the map file
as an entity.

<streanmVap nane="streaml" fl ags="NO_SH NE">
& mdsFi el ds;
</ st r eanmVap>

After thest r eamVaps section, add ther f a element, including:

« A confi g attribute that specifies the absolute path and filename of the Reuters configuration file.

« A sessi onName attribute that specifies a session name corresponding to the one used in the Reuters con-
figuration file.

<rfa confi g="$ALERI _REUTERS HOME/ confi g/ rf asub. cf g"
sessi onNanme="Sessi onl" />

Ther f a element may also include attributes to modify the adapter's treatment of blanks (by default it converts
them to zeroes). You may specify the value for the bl ank attribute, or you may specify values for each each
datatype directly, using the bl ankl nt 32, bl ankl nt 64, bl ankMoney, bl ankSt ri ng, bl ankDat e,
and bl ankTi nest anp attributes. You should specify a value that does not conflict with any of the values
you expect in your data. If you are using both inbound and outbound adapters, be sure to specify the same
value for each attribute to both adapters.

Between the r f a element and the closing adapt er tag, add the opening and closing i t enli st s tags.

When entering the opening i t enli st s tag,

« Specify the Reuters service from which the Adapter is receiving RMDS data as the value of the ser vi ce
attribute.

¢ Specify the name of the Aleri Streaming Platform stream that is receiving the RM DS data as the value of the

st r eamattribute.

<itenlists service="|DN RDF" stream="streanl">
</itenLists>

Thei t enLi st s tagswill contain one or more pairs of opening and closingi t enli st tags.

Between the i t enli st s tags, add opening and closing i t enli st tags for each separate list of RICs to
which the Adapter will subscribe.

Between thei t enli st tags, add ani t emelement for each RIC you wish to add to the list. When entering
thei t emelement,

« Specify a RIC to which the Adapter will subscribe as the value of the nane attribute.

* Optionally, specify the name of the queue you wish to use as the value of the r f aQueue attribute. Specify-
ing anr f aQueue spawns a separate thread to do the processing.

« Optionally, specify the name of the service you wish to use.

For example:

<itenlist>
<i tem name="AAPL. O' rfaQueue="queuel" />
<i t em nane="CSCO. O' />

</itenList>
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3.4. Running the Inbound Adapter

After you have configured the Adapter:

1. Make surethe Aleri Streaming Platform is up and running. Enter the following command on the machine where
the Aleri Streaming Platform isinstalled:

ps -eaf | grep sp

Or, if you are running the optimized production version of the Streaming Processor, enter the following com-
mand:

ps -eaf | grep sp-opt

2. If the Aleri Streaming Platform is running with RSA authentication, start the Adapter with the following com-
mand:

rnmds -a i nbound -f mapfile -p platformhost:port \
-c platformusernane: pl atform password -k private rsa_key file -d 7

3. If not, start the Adapter with the following command:

rmds -a inbound -e -f adapter_def -p platform host:port \
-c platform.usernane: pl atf orm password -d 7

4. The Adapter starts up the subscription by first connecting to the Aleri Streaming Platform and then connecting
to RMDS. Both connections must be operational for any data to flow.

If you plan to direct the Adapter's log output to stderr, as shown here, you may want to redirect stdout and stderr to a
log file (e.g., append >& mnyr nmdsl og & to the command line shown above). For more information about the com-
mand line options, see Appendix A, Command Usage .

3.5. Testing the Adapter

If the Adapter is not working as expected, you can perform a quick sanity check by executing rmds as follows:

rnmds -v

This command returns the version information. Make sure that:

¢ This Reuters Marketfeed Adapter User's Guideis for your version of the Adapter.

e The Aleri Streaming Platform to which you are connecting is compatible with your version of the Adapter.
(Check thisin Section 1.2, “ Compatibility with the Aleri Streaming Platform™.)
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There are three quick ways to see whether the Aleri Reuters Marketfeed Adapter is sending Reuters Market Data to
the Aleri Streaming Platform:

« Usethe Aleri Studio or the sp_subscribe command to check the output of the stream configured to receive Reu-
ters data.

e Usethet ai | command on the redirected Adapter log file (specified in the Adapter Map file) or the Reuters sub-
scriber log (specified in the configuration filer f asub. cf g) for activity.

¢ Run the rmds command with the - d7 option to produce verbose output.

See Appendix A, Command Usage for more information about ther nds command.
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Chapter 4. Configuring an Outbound Marketfeed
Adapter

When the Reuters Adapter is used to push data from the Aleri Streaming Platform to RMDS (using RMDS as a
message infrastructure) it is called an Outbound Adapter. This chapter shows how to configure an Outbound Ad-

apter.
4.1. Preparation

Before configuring an Outbound Adapter, you must decide which data you wish to provide and how you want to set
up your system.

4.1.1. Data Decisions

The first step is to identify the Aleri Streaming Platform data to be published, specifically, which columns from
which streams to publish.

The Reuters Adapter can rearrange the columns from a stream in any order. Its output can also include constants.
Additionally, the published output can include values from more than one stream.

When planning the output of the Reuters Outbound Adapter, keep the following issuesin mind:

» For each stream whose data you want to publish, you must be able to specify a unique key in the Outbound Ad-
apter map file. Since this Adapter sends datato RMDS, the unique identifier should be aRIC.

« Each data column you want to publish from any stream should map to a unique FID.

« Data from one column can be repeated in the published output, giving you away to publish a DateTime value as
separate Date and Time values.

« If the stream you are working with receives data about the same FID from more than one service, you can config-
ure the Adapter to differentiate these data items by service and transmit each service's data separately.

e Thefirst time the Reuters Adapter publishesto RMDS, it publishes values for all the columns for which it is con-
figured. After that initial image, the Adapter only publishes updates for individual columns as these updates oc-
cur.

4.1.2. Administrative Decisions

There are administrative decisions in addition to those related to the data model.

¢ Session Name
Thisisan arbitrary string used to link the data model and the Adapter map file, but it must be used consistently.
« Directoriesfor logging and stream output

The Adapter writes its own log messages and can generate a separate set of Reuters log messages. In the config-
uration, you must specify if and where these log files should be written.

» Aleri user account
Y ou must specify avalid user account for the Adapter to use. See Section 2.2, “Enabling User Access’ for details
on setting up the selected account to use the Adapter.
4.1.3. Aleri Streaming Platform Information

You will need to know the following about the Aleri Streaming Platform instance from which you will be receiving
data.
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¢ Doesit run all Command and Control /O through a Secure Socket Layer (i.e., was it started with the - e flag)?

« What type of authentication mechanism (Kerberos, PAM, RSA, or none) does it use?

4.1.4. Reuters Information

To enable the Aleri Reuters Marketfeed Adapter to publish to the RMDS, you will need the following information
from Reuters:

« the name of the Reuters service on which the Adapter will transmit data

« up-to-date lists of valid Reuters Instrument Codes (RICs) and Field Identifiers (FID) used by RMDS

« the Product Permission Code assigned by Reuters

The Adapter does not work with the Reuters Data Access Control System (DACS). Hence the inclusion of the
Product Permission Code in the previous list: to provide a mechanism for allowing access to the information you are

transmitting on the RMDS.

A list of FIDs, $ALERI _REUTERS_HOWVE/ conf i g/ appendi x_a, has been supplied as part of the Reuters Ad-
apter distribution. Y ou can obtain the latest list and other information from your Reuters technical contact.

The datatype of the Aleri Streaming Platform column must be compatible with the Reuters FID datatype that feeds
it. The following table shows possible matches between Aleri Streaming Platform and FID datatypes:

Aleri Streaming Platform Data Type Reuters Data Type
INT32, INT64 INTEGER or PRICE
MONEY, DOUBLE PRICE

STRING ALPHANUMERIC

DATE, TIMESTAMP DATE and/or TIME

4.2. Getting Stream Information from the Data Model

The first step in configuring the Outbound Adapter is determining which data elements from which streams on the
Aleri Streaming Platform are to be published.

See Section 4.1.1, “Data Decisions’ for more information.

After you have chosen (or defined) a data model containing the items for publication over RMDS via the Reuters
Adapter, you must collect information from the stream(s) from which you wish to obtain the data to send to RMDS.

Each stream definition specifies a data stream that will be instantiated when the Aleri Streaming Platform is started
up. The stream definition:

« gpecifiesaunique ID for the stream

« identifies the column(s) which will be used as the unique key value for each row in the data stream

Once you have decided which stream(s) will provide the information to be sent to RMDS by the Reuters Adapter,
you must get information from the stream definition in the data model file.

There is no standard for data model filenames. Two Aleri Streaming Platform installations may have completely
different stream definitions. But, the definition of any stream includes the same basic set of components.

Follow this procedure to gather the necessary information from the data model.
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Open the data model from which the Adapter will be obtaining data. The example shown here is the
$ALERI _REUTERS_HOVE/ exanpl es/ exanpl e. nodel . xm file supplied with the Aleri Reuters Mar-
ketfeed Adapter distribution.

<?xm version="1.0" encodi ng="UTF-8"?>

<Pl at f orm versi on="3. 0" xm ns: xsi ="http://ww. w3. or g/ 2001/ XM_Schema- i nst ance" >

<Store id=

"Storel" index="hash"

ki nd="rmenory"/>

<Sour ceStream i d="streanl" store="Storel" type="dynanic">

<Col um dat at ype="stri ng" key="true" name="synbol"/>
<Col um dat at ype="stri ng" key="fal se" nanme="service"/>
<Col umm dat at ype="i nt 32" key="fal se" nane="seq"/>

<Col um dat at ype="i nt 32" key="fal se" name="stal e"/>
<Col utmm dat at ype="noney" key="fal se" name="bi d"/>

<Col um dat at ype="noney" key="fal se" nane="ask"/>

<Col um dat at ype="doubl e" key="fal se" nane="|ast"/>
<Col unm dat at ype="i nt 32" key="fal se" nanme="vol unme"/>

<Col utm dat at ype="ti nest anp” nane="when"/ >

</ Sour ceSt r eanr

key="fal se"

<Sour ceStream i d="or der bookSt reanf’ store="Storel" type="dynam c">

<Col umm dat at ype="stri ng" key="true" nane="synbol"/>

<Col umm dat at ype="i nt 32" key="fal se" nanme="Perm ssi onCode"/>
<Col umm dat atype="int 32" key="fal se" nanme="Stal e"/>

<Col um dat at ype="i nt 32" key="fal se" nane="Currency"/>

<Col umm dat at ype="date" key="fal se" nane="TxnTi nest anp"/>
<Col umm dat at ype="i nt 32" key="fal se" nanme="TxnTi nest anpTi me"/ >
<Col umm dat at ype="noney" key="fal se" nanme="AskPricel"/>

<Col umm dat at ype="noney" key="fal se" nane="AskSi zel"/>

<Col umm dat at ype="noney" key="fal se" nane="AskOrdersl"/>
<Col umm dat at ype="noney" key="fal se" nanme="AskPrice2"/>

<Col um dat at ype="noney" key="fal se" nane="AskSi ze2"/>

<Col um
<Col umm

dat at ype="noney"
dat at ype="noney"

key="f al se"
key="fal se"

name="AskOr der s2"/ >
name="AskPri ce3"/ >

<Col um dat at ype="noney" key="fal se" nanme="AskSi ze3"/ >
<Col umm dat at ype="noney" key="fal se" nane="AskOrders3"/>
<Col um dat at ype="noney" key="fal se" nane="AskPrice4"/>
<Col um dat at ype="noney" key="fal se" name="AskSi ze4"/>
<Col unm dat at ype="noney" key="fal se" name="AskOrders4"/>
<Col umm dat at ype="noney" key="fal se" nane="AskPrice5"/>
<Col umm dat at ype="noney" key="fal se" nane="AskSi ze5"/>
<Col umm dat at ype="noney" key="fal se" name="AskOrders5"/>
<Col um dat at ype="noney" key="fal se" nane="AskPrice6"/>
<Col um dat at ype="noney" key="fal se" nane="AskSi ze6"/ >
<Col umm dat at ype="noney" key="fal se" nane="AskOr ders6"/>
<Col umm dat at ype="noney" key="fal se" nanme="AskPrice7"/>
<Col um dat at ype="noney" key="fal se" nane="AskSi ze7"/>

<Col um

dat at ype="noney"

key="f al se"

name="AskOr ders7"/ >

<Col utm dat at ype="noney" key="fal se" name="AskPrice8"/>
<Col um dat at ype="noney" key="fal se" nanme="AskSi ze8"/ >
<Col umm dat at ype="noney" key="fal se" nane="AskOrders8"/>
<Col umm dat at ype="noney" key="fal se" nane="AskPrice9"/>
<Col um dat at ype="noney" key="fal se" nanme="AskSi ze9"/ >
<Col umm dat at ype="noney" key="fal se" nane="AskOrders9"/>
<Col umm dat at ype="noney" key="fal se" nane="AskPricel0"/>
<Col um dat at ype="noney" key="fal se" nane="AskSi zel0"/>
<Col unm dat at ype="noney" key="fal se" nanme="AskO ders10"/>
<Col um dat at ype="noney" key="fal se" nane="Bi dPricel"/>

<Col umm
<Col umm

dat at ype="noney"
dat at ype="noney"

key="f al se"
key="fal se"

nanme="Bi dSi zel"/ >
name="Bi dOr ders1"/>

<Col utmm dat at ype="noney" key="fal se" nanme="Bi dPrice2"/>
<Col umm dat at ype="noney" key="fal se" nane="Bi dSi ze2"/ >
<Col umm dat at ype="noney" key="fal se" nane="Bi dOr ders2"/>
<Col utm dat at ype="noney" key="fal se" nanme="Bi dPrice3"/>
<Col umm dat at ype="noney" key="fal se" nane="Bi dSi ze3"/ >
<Col umm dat at ype="noney" key="fal se" nane="Bi dOrders3"/>
<Col umm dat at ype="noney" key="fal se" nane="Bi dPrice4"/>
<Col um dat at ype="noney" key="fal se" nanme="Bi dSi ze4"/ >
<Col umm dat at ype="noney" key="fal se" nane="Bi dOr ders4"/>
<Col um dat at ype="noney" key="fal se" nane="Bi dPri ce5"/>
<Col um dat at ype="noney" key="fal se" name="Bi dSi ze5"/ >
<Col utmm dat at ype="noney" key="fal se" name="Bi dOr ders5"/>
<Col um dat at ype="noney" key="fal se" nane="Bi dPrice6"/>
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<Col unm dat at ype="noney" key="fal se" nanme="Bi dSi ze6"/ >
<Col um dat at ype="noney" key="fal se" nane="Bi dOr ders6"/>
<Col um dat at ype="noney" key="fal se" nane="Bi dPrice7"/>
<Col um dat at ype="noney" key="fal se" nanme="Bi dSi ze7"/ >
<Col unm dat at ype="noney" key="fal se" name="Bi dOrders7"/>
<Col umm dat at ype="noney" key="fal se" nane="Bi dPri ce8"/>
<Col um dat at ype="noney" key="fal se" nane="Bi dSi ze8"/ >
<Col um dat at ype="noney" key="fal se" name="Bi dOrders8"/>
<Col um dat at ype="noney" key="fal se" nane="Bi dPri ce9"/>
<Col umm dat at ype="noney" key="fal se" nane="Bi dSi ze9"/ >
<Col utm dat at ype="rnoney" key="fal se" name="Bi dOrders9"/>
<Col umm dat at ype="noney" key="fal se" name="Bi dPri cel0"/>
<Col um dat at ype="noney" key="fal se" nane="Bi dSi zel0"/ >
<Col umm dat at ype="noney" key="fal se" nane="Bi dOr ders10"/>
</ Sour ceSt r ean

</ Pl at f or m>

2. From the definition of each stream defined in the model,

a. Obtain the name of the stream from thei d attribute in the opening tag of that stream.

b. Verify that the key attribute is set to “true” for the column containing the RIC and note the column. In
this example, both “stream1” and “ orderbookStream” have the RIC in the column named “symbol” which
isidentified asakey field.

c. Decidewhat data, if any, you want the Adapter to send to RMDS.

3. Carefully note which stream(s) contain data you wish to send to RMDS, and where in the stream definition it is

located.

In the Outbound Adapter Map File, you will reference each of the columns you want to publish.

4.3. Creating the Outbound Adapter Map File

This section describes how to create an Adapter Map file. All of the examples shown in the following procedure
map updates from RMDS to the Source Stream defined in the exanpl e. nodel . xm file shown previously.

1. Using your favorite editor, open anew map file.

2. Enter the following as the first line of the file to specify that the Adapter Map File conforms to XML version
1.0.

<?xm version="1.0" encodi ng="UTF- 8" 2>
3. Addthe opening and closing adapt er tags.
<adapt er >

</ adapt er >

4. Define the configuration of the Adapter's interface to RMDS by adding ther f a tag, with the following attrib-

utes:

config Specify the full pathname of the Reuters configuration file (see Section 2.3.2, “ Configuring
an Outbound Connection to Reuters”).

fidFile Specify the full pathname of the Reuters supplied file that lists all of the valid FIDs.
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enunfil e Specify the full pathname of the Reuters supplied file that lists each enumerated type along
with the range of valuesit can take.

servi ceNanme Specify the service name provided by Reuters for the Adapter to send datato RMDS.
sessi onNane Specify thesessi onNane value found in the Reuters configuration file, r f asub. cf g.
For example, using the files that were shipped with the Adapter distribution:
<rfa config="$ALERI _REUTERS HOVE/ confi g/ r f apub. cf g"
fidFi | e="$ALERI _REUTERS HOVE/ confi g/ appendi x_a"

enunfi | e="$ALERI _REUTERS_HOME/ confi g/ enunt ype. def "
servi ceNane="1 DN_RDF" sessi onNane="Sessi onl" />

Add the subscri pti ons begin and end tags between ther f a element and the closing adapt er tag. (The
Adapter subscribes to the Aleri Streaming Platform to get the data to publish to the RMDS.)
<subscri pti ons>

</ subscri pti ons>

Between the opening and closing subscri pti ons tags, add opening and closing subscr i pti on tagsto
define a subscription. Include the following attributesin the opening subscri pti on tag:

name  Specify aunique name for this subscription.

flags Set this parameter equal to “BASE” to obtain a complete set of initia values. This may be undesir-

able in situations such as recovery if there are a lot of unchanging values because getting those val-
ues would add latency to the other values. In these cases, set this parameter to “NO_BASE”.

<subscri pti on nane="subscriptionl" flags="BASE" >
</ subscri pti on>

Each subscription defined in the Outbound Adapter Map file must reference at least one Aleri Streaming Plat-

form stream.

Add the stream definition to the subscription.

a Immediately before the closing subscri pt i on tag, insert the opening and closing st r eamtags. In the
opening st r eamtag, include the nane attribute set to the name of the stream.

b. Tousea"“constant” rather than a column in an Aleri Streaming Platform stream to specify your Reuters
permission code, insert the const ant tag immediately before the closing st r eamtag, including the
following attributes:
name  Specify the Reuters FID “PROD_PERM”.
val ue Specify the permission code issued by Reuters that certifies your permission to publish to RM-

DS.

c. Immediately following the opening st r eamtag, insert the name tag, with the attribute col umm set to
the column before the column with the symbol or RIC in the data model (e.g., if the symbol or RIC wasin
the first column in the data model, set the value of col unm to “0”.

d. Immediately following the opening nane tag, insert the st al e tag, with the attribute col umm set to one
less than the position of the value in the data model.

e. Between the st al e and the const ant tags, add afi el d tag for each data column in the stream that
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you want to send to RMDS. Include the following attributes:

col umm  Set this parameter to either the name of the column or the numeric position (one less than the
position of the value in the data model).

name Specify the Reuters FID for this data.

For fields of datatype “double”, you may also include the pr eci si on attribute, set to the number of di-
gits you want after the decimal place in the value sent to RMDS.
For example,
<stream nanme="streanl" >
<nanme col um="0"/>
<stal e col um="3" />
<field col um="4" nane="BI D' precision="5" />
<field col um="5" nane="ASK" precision="0" />
<field col um="6" nane="TRDPRC 1"/>
<field colum="7" nane="ACvVvOL_1"/>

<constant name="PROD PERM' val ue="1"/>
</ streanp

4.4. Running the Outbound Adapter

After you have configured the Adapter:

1. Make surethe Aleri Streaming Platform is up and running. Enter the following command on the machine where
the Aleri Streaming Platform isinstalled:

ps -eaf | grep sp

2. Start the Adapter with the following command:

rmds -a out bound -f ADAPTER DEF -p HOST: 9100 -c¢ USER: PASSWORD -d 7

The exact usage of the command depends on how you started your Aleri Streaming Platform. The Adapter must
be invoked with compatible options. The command string shown invokes neither encryption nor authentication:
either or both can be specified. For more information about the options to rmds, see Appendix A, Command
Usage.

Note:

If you plan to direct the Adapter's log output to stderr, as shown here, you may want to redirect stderr to a
log file (e.g., append >& mnyr nmdsl og &to the command line shown above).

4.5. Testing the Adapter

If the Adapter is not working as expected, you can perform a quick sanity check by executing rmds as follows:

rnds -v
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This command returns the Adapter release number and the revision number of the source tree separated by an un-
derscore character. Make sure that:

« Your version of the Reuters Adapter is covered by this version of the Aleri Reuters Marketfeed Adapter User's
Guide. The release number and the revision number are on the title page (immediately following the cover page).

« Your version of the Adapter is compatible with your version of the Aleri Streaming Platform. (Check thisin Sec-
tion 1.2, “Compatibility with the Aleri Streaming Platform”.)

There are several ways to see whether the Aleri Reuters Marketfeed Adapter is publishing to RMDS:

¢ Use the tail command on the Adapter log file to which console output was redirected or any of the Reuters pub-
lisher log files (specified inr f apub. cf g) to look for activity.

» Usethe sp_subscribe command to look at the outbound stream and verify that values are changing.

* Use RMDS tools to subscribe to RICs provided by the Outbound Adapter.

¢ Use an Inbound Adapter to subscribe to the Outbound Adapter.
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5.1. Specifying Multiple RICs

When configuring an Inbound Adapter, you will usually want to specify multiple RICs. There are several ways to
do this:

» Specifying each individual RIC by entering the name directly into the Map file or using an XML ENTITY in-
cludefile.

« Specifying achain RIC from Reuters.
¢ Creating a Dynamic Watch List which employs the Aleri Streaming Platform to specify thelist of RICs.

« Using acombination of the above options.

5.1.1. Entering Each Individual RIC

You can enter an i t emelement declaration for each RIC you want in the i t enlLi st section of the Map file as
shown in the following example.

<itenLists service="SSL_PUB" strean¥"streanl">
<itenlist>
<i t em nane="CSCO. O'/ >
<item nane="K. N'/>
<item nanme="KBN. N'/ >
<item nanme="KBR. N'/ >
<i t em nane="ACAM ARC'/ >
<item nane="| BM ARC'/ >
</[itenList>
</[itenlLi sts>

But, it can become difficult to create and maintain your list of RICs this way if it is very large and/or changes fre-
quently (e.g., al of the stocks traded on the NY SE).

All RICs for the same stream must use the same FID set. Since FIDs often vary by venue, you should use a different
itemList and streamMap for each venue.

5.1.2. Using a Chain RIC

The second method uses a chain RIC rather than mapping each individual RIC. When you specify the name of a
chain RIC, Reuterstrandlatesit to alist of individual RICs. Chain RICs usually contain all of the RICsfrom asingle
market or for asingle index instrument such as the S& P 500 or the Russell 2000.

For example, to specify the chain RICs for the Dow Jones Index and the SIAC entities, you would add a chai n-
Map section

<streamvap nanme="chai nMap" chai n="1" >
<i temName /> <dat aFi el d name="REF_COUNT" />
<dat aFi el d nanme="NEXT_LR' /> <dataFi el d nane="PREF_LI NK" />
<dat aFi el d name="LI NK_1" /> <dataFi el d name="LI NK 2" />
<dat aFi el d name="LI NK_3" /> <dat aFi el d name="LI NK 4" />
<dat aFi el d name="LI NK_5" /> <dataField nane="LINK 6" />
<dat aFi el d name="LI NK_7" /> <dataFi eld nane="LINK 8" />
<dat aFi el d name="LI NK_9" /> <dataFi el d name="LI NK_10" />
<dat aFi el d name="LI NK_11" /> <dataFi el d name="LI NK_12" />
<dat aFi el d name="LI NK 13" /> <dataFi el d nane="LI NK_14" />
<dat aFi el d nane="LONGNEXTLR"' /> <dat aFi el d nane="LONGPREVLR" />
<dat aFi el d nanme="LONGLI NK1" /> <dat aFi el d name="LONGLI NK2" />
<dat aFi el d name="LONGLI NK3" /> <dat aFi el d name="LONGLI NK4" />
<dat aFi el d name="LONCGLI NK5" /> <dat aFi el d name="LONGLI NK6" />
<dat aFi el d nanme="LONGLI NK7" /> <dat aFi el d name="LONGLI NK8" />
<dat aFi el d name="LONGLI NK9" /> <dat aFi el d nane="LONGLI NK10" />
<dat aFi el d name="LONGLI NK11" /> <dat aFi el d nane="LONGLI NK12" />
<dat aFi el d name="LONGLI NK13" /> <dat aFi el d name="LONGLI NK14" />
</ st r eamvap>
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and enter their namesinthei t enli st section.

<itenList stream="streaml" service="|DN RDF" >
<item nanme="0#.DJI" /> <!-- The Dow Jones | ndex -->
<item nanme="0#SI AC' /> <!-- The entities of SIAC -->
</[itenList>

For more details about chains, look at the example in chai n. exanpl e. map. xm (which was put in the
$ALERI _REUTERS_HOVE/ exanpl es directory during Aleri Streaming Platform installation. For more informa-
tion about Reuters chain RICs, refer to the Reuters Venue Guide for your chosen venue (which is available from Re-
uters).

5.1.3. Creating a Dynamic Watch List

The third method for specifying multiple RICs is to have the Adapter get its symboal list from the Aleri Streaming
Platform. Creating a Dynamic Watch List is a bit more complex, but also more flexible. Chain RICs are limited to
those defined by Reuters, but with this method you can specify your own customized list of RICs.

This method is also dynamic: when inserts or deletes occur on the stream configured using the following procedure,
RMDS subscriptions to the appropriate RICs are started or stopped.

The following procedure assumes an already defined Source Stream (named MylnfoStream) to receive the data.
And that you have used a manually edited list of RICs as described in Section 5.1.1, “Entering Each Individual
RIC”

1. Define a stream on the Aleri Streaming Platform (e.g., MyLi st St r eam) which will publish to the Adapter
thelist of RICsto which you wish to subscribe. This stream must include the following three columns:

symbol Specifies aRIC symbol ticker (e.g., CSCO. O) to which the Adapter should subscribe.
service Specifies the RMDS service on which to subscribe to obtain data for that RIC.

stream Specifies the name of the stream (e.g., Myl nf oSt r ean) on which the Adapter will publish data
for thisRIC.

It can also include an optional fourth column, rfaQueue.
Refer to the Aleri Sreaming Platform Authoring Guide for details on how to define a stream.

2. Define a second stream on the Aleri Streaming Platform (e.g., Myl nf oSt r ean) that will receive the data re-
quested by the first stream.

3. Edit the Map file to include the Subscription.

<subscri pti ons>
<subscri pti on nanme="subscriptionl" flags="BASE"' >
<stream nane="M/Li st St reant’ >
<name colum="3" /> <!-- synbol -->
<field col um="1" nane="service"/>
<field col um="2" nane="strean'/>
</ streanp
</ subscri pti on>
</ subscri pti ons>

4. Specify the set of RICs you want and send them to the first stream you created (e.g., MyLi st St r eam) to sub-
scribe to them.

a.  Create afile with the same six columns that the stream expects in comma separated values (CSV) format.
The columns are as follows:

1. stream from which you are receiving data
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2. opcode
3. placeholder (required to match the definition)
4. service
5. symbol

6. stream to which you are sending data
For example, open anew file, R Ol i st. csv, using your favorite editor and put in the following lines.

MyLi st St r eam p,
MyLi st St r eam p,
MyLi st St r eam p,
MyLi st St r eam p,
MyLi st St r eam p,
M/Li st St ream p,

, | DN_RDF, Myl nf oSt r eam CSCO. O

, | DN_RDF, Myl nf oSt ream K. N

, | DN_RDF, Myl nf oSt r eam KBN. N

, | DN_RDF, Myl nf oSt r eam KBN. R

, | DN_RDF, Myl nf oSt r eam ACAM ARC
, | DN_RDF, Myl nf oSt r eam | BM ARC

b.  Send the data from the file to the Aleri Streaming Platform using the sp_convert and sp_upload com-
mands. The following example assumes that you have installed all Aleri command line tools in the default
directories and added those directories to your PATH variable. If you haven't, you must prepend the appro-
priate path to each command shown in this example.

For example, to send the file created in the previous step to an Aleri Streaming Platform running on port
11180 of your local server, enter the following command:

cat RIClist.csv | sp_convert -c user:password -d "," -p 11180 |\
sp_upl oad -c user:password -p 11180

c. Start the Adapter.

rmds -f mapfile -d7 -c user:password -p 11180 >& logfile &

If the Adapter and the Aleri Streaming Platform are on different machines, you must enter the name of the
host and the port number separated by : after the - p in the previous command.

5.2. Performance Tuning

Speed has at least two components: throughput and latency. In an inbound adapter, the Publication element has four
attributes you can use to fine-tune performance.

fl ushl nterval Specify an interval of time in microseconds (e.g., 5000 microseconds = 5 milli-
seconds) to wait while accumulating data. At the end of this interval, any accumulated
events are sent to the Aleri Streaming Platform. Sending events less often allows more
events to be placed into a message resulting in a communications overhead savings.
Using anon-zero f | ushl nt er val makes the accumulation of events time-based.

maxRecor dsPer Bl ock  Specify the maximum number of accumulated events that the Adapter should send to
the Aleri Streaming Platform at atime. When the number of accumulated eventsis lar-
ger than this value, the envelope or transaction is broken into fragments that are less
than or equal to the specified value. For example, if accumulated event counts of over
1024 (which would immediately fill the Aleri Streaming Platform Gateway's inbound
queue) are expected, you can set maxRecor dsPer Bl ock to a vaue like 500 to
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prevent this.

pendi ngLi m t Specify a threshold for how many events must accumulate before being sent to the
Aleri Streaming Platform. Setting this parameter to zero causes the Adapter to publish
each event immediately when it happens (providing the lowest latency) but, at the ex-
pense of high network overhead (a TCP/IP packet for each update). If you set this
parameter to alarger value, the Adapter will wait until that many events have accumu-
lated, pack them efficiently in TCP/IP packets and send them to the Aleri Streaming
Platform. This saves communication work but increases latency on both the Adapter
and the Aleri Streaming Platform.

sendAsTransacti ons This parameter controls whether events are sent as an envelope or a transaction. You
can specify this parameter on a per-stream basis.

Setting this parameter to t r ue causes the Aleri Streaming Platform to treat a group of
events as a single transaction. Transactions typically cause application-level workload
savings, since the Aleri Streaming Platform will collapse multiple events to the same
value (as determined by identical key columns) in atransaction to a single event. And,
if the transaction contains a delete, more savings are achieved since updates prior to
the delete can be discarded.

If you set this parameter to fal se and youre not in low-latency mode
(pendi ngLi m t andfl ushl nt er val both set to zero) then you use the maxRe-

cor dsPer Bl ock to control the size of the envelope. You'll get the communications
overhead savings mentioned above, but not the transactional savings. This would be
the preferred configuration for applications requiring each and every event, such as a
market data compliance application.

As a generd rule, for Quote-based applications, where only the most recent update
matters, Transactions can be much more efficient. For Trades, where each and every
event must be processed to compute a total volume, Envelopes should be used.

When both f | ushl nt erval and pendi ngLi ni t are used, no event will wait more than f | ushl nt er val

before being sent and as long as pendi ngLi i t (or more) events arrive they will be sent immediately. The Ad-
apter waits f | ushl nt erval and, if any events have accumulated, it sends them. If pendi ngLi m t or more
events accumulate while the Adapter is sending the earlier events it sends the new events immediately (i.e., without
waiting a f | ushl nt erval ). If fewer than pendi ngLi m t events accumulate while the Adapter is sending
eventsit will pause and wait for f | ushl nt er val to elapse.

You can aso use the r f aQueue attribute at the i t enli sts, i tenli st, or i t emelement level. When spe-
cified, this attribute causes the element to be subscribed from Reuters on anamed r f aQueue. Eachr f aQueue is
processed by its own thread within the Reuters Adapter. Spreading requests across multiple threads can reduce
latency and improve overall adapter throughput at the cost of greater CPU usage.

Since all events (images and updates) for the same RIC come from Reuters on the same queue, the integrity of the
order of arrival will be maintained for any individual RIC.

If you do not specify anr f aQueue for any of the elements, a single default queue (named "default") is used for al
RICs.

5.3. Splitting Up An Adapter Map File
In some cases, it may be advantageous to put part of your Inbound or Outbound Adapter Map file in a separate file.
For example, you might want to keep a Subscription configuration in a map file, but bresk out the list of RICs you
want the Adapter to subscribe to.

The following procedures show how to put part of your Adapter mapping into a separate file, and how to reference
thisfile from the main Map file.

5.3.1. Preparing the Subordinate Map File

Follow this procedure to create a“subordinate” file to hold part of the Map file configuration.
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1. Go tothe directory that contains the Map File.
2. Createanew file, with the extension. xn . It is not necessary to add a declaration of the XML version.
3. Insert the selected content from the Map file into the new file.

The content you add depends on which part of the Map file you have decided to store separately. See the ex-
ample below.

4. Add acomment to the new file, if you wish.

5. Savethefile when you are done.

5.3.2. Modifying the Main Map File

Follow this procedure to modify the main Map file to reference the subordinate file(s).

1. Makesurethefirst line of the main Mapfileis:

<?xm version="1.0"?>

2. Addthefollowing lines between the XML version declaration and the opening adapt er tag:
<! DOCTYPE adapt er SYSTEM "adapter.dtd" [

1>

3. For each subordinate Map file,

a. Add an entry like the following between the two lines just added.
<I ENTI TY SUBREF SYSTEM " SUBFI LE" >

Where SUBREF is a string you will use to reference the subordinate file and SUBFI LE is the path and fi-
lename of the subordinate file itself. Be sure to enclose the path and filename in quotation marks.

b. Remove the content that you put in the subordinate Map file.
c. Insert astring like the following to include the content from the subordinate Map file.

&SUBREF;

Where SUBREF is the string you specified to reference the subordinate file.

5.3.3. Example

The following Map File, subl ncl ude. map. xm , configures the Inbound Adapter to reference two subordinate
files, each containing alist of RICs for the Adapter to subscribe to.

<?xm version="1.0" encodi ng="UTF- 8" ?>

<! DOCTYPE adapter [
<IENTITY RIClistl SYSTEM"RIClistl.smnf.xm">
<IENTITY RIClist2 SYSTEM"RIClist2.smnf.xn">
<IENTITY rndsFi el ds SYSTEM "r nmds. sm nf. xm ">

1>

<adapt er >
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<publ i cati on name="RMDS Adapter"
flushl nt erval ="1000"

sendAsTr ansact i ons="0"

<streanmvaps>

<streamVap nane="streanml" >
& ndsFi el ds;

</ st r eanmvVap>

</ st reamnVaps>

<rfa config="$ALERI _REUTERS HOVE/ confi g/ r ndsnf . cf g"

sessi onNane="1 nbound"

<itenlLists>
&RI Qi st 1;
&RI C i st 2;
</itenLists>
</ adapt er >

Thefirst file, Rl O i st 1. sm nf . xm , contains the following entries:

<l-- This fragnent

<l--

These are FX RICs -->

<itenList service="|DN RDF" streanm"streanl">

<item
<item
<item
<item
<item
</[itenLi

name="GRWN. O'/ >
nanme="| NTC. Q'/ >
nanme="KLAC. O'/ >
nanme="XLNX. O'/ >
nanme="YHOO. O'/ >
St >

[ >

retryl nterval ="5"

i ntraSubscri beDel ay="100"/ >

is meant to be included in an itenLists section.-->

The second file, R C i st 2. sm nf . xm , contains the following entries:

<l-- This fragnent

<!--

These are FX RICs -->

<itenList service="|IDN RDF" streanr"streanl">

<item
<item
<item
<item
<item
<item
<item
<item
<item
<item
<item
<item
</itenLi

nane="AUD="/ >
nane=" CAD="/ >
nanme=" DKKTN="/ >
nanme=" GBPSW" / >
nanme=" GBPTN="/ >
nanme="JPYSN="/ >
nanme="JPYSW"/ >
name="JPYTN="/ >
name="HKD="/ >
nanme=" SGDSW" / >
name="ZAR="/ >
nanme="ZARSN="/ >
st >

is meant to be included in an itenlLists section.-->
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Appendix A. Command Usage

Name

Synopsis

rmds — The Aleri Reuters Marketfeed Adapter adapts data from the Reuters Market Data System (RMDS) to the
Aleri Streaming Platform and vice versa.

rmmds -f mapFi | e -p[ host:] port [ OPTI ON..]

Description

rmds can operate as either a data source or sink (i.e., as either an Inbound or Outbound Adapter). An Inbound Ad-
apter passes data from RMDS in to the Aleri Streaming Platform. An Outbound Adapter passes data from the Aleri
Streaming Platform out to RMDS. A single Adapter instance cannot operate both ways. If you wish to have an In-
bound Adapter and an Outbound Adapter, you must run two separate Adapter instances.

The metadata describing the connection has several parts, including a Map file, configuration file and possibly a
configuration stream resident on a running instance of the Aleri Streaming Platform.

Only limited Level2 data is available via RMDS Marketfeed. For full orderbook depth, use the Reuters OMM Ad-
apter (rmdsomm).

The rmds command runs the debug version of the RMDS Marketfeed Adapter and the rmds-opt command runs the
optimized version. The optimized version is suitable for production use.

The process runs as a daemon, getting its configuration from a mapFile. It handles SIGHUP; so you can enter Ki | |
-s SIGHUP <pid>onLinuxorkill -s HUP <pid> on Solaris (where <pid> is the process id of the rmds
daemon, which can be obtained using the ps command) to shut the adapter down gracefully. Using the KI LL signal
rather than the HUP signal may prevent a complete clean up of system resources.

There are three directories underneath the directory where the Adapter was installed containing additional informa-
tion: doc, exanpl es and conf i g. The doc directory contains Reuters README files describing various con-
figuration options. The exanpl es directory contains several example map files demonstrating many features. The
conf i g directory contains example RMDS configuration files. Minimally, the RMDS config file must be modified
with your site's specific information. Typically the map file will also be modified to match the Aleri Streaming Plat-
form application.

Required Arguments

Options

-f mapFile Specify the map file containing the metadata required to map the market
datato/from RMDS.

-p [ host nane: ] port Specify the port, and optionaly the host name, of the command and
control interface within a running instance of the Aleri Streaming Platform.
If you do not specify a hostname, the default is localhost. This instance of
the Aleri Streaming Platform will be used to receive RMDS Marketfeed
data.

-ain|out Specifies whether the RMDS Marketfeed Adapter instance is passing data
in to the Aleri Streaming Platform or receiving data passed out from it. The
possible valuesarei n and out . Since the default valueisi n, thisoption is
typically omitted when subscribing to Market Data.

For backwards compatibility, "subscribe" (in) and "publish” (out) are still
allowed, but deprecated.

-c user[: password] If you are using an authentication method that requires credentias (i.e.,
Kerberos, PAM, or RSA), this option passes those authentication creden-
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- d debugLevel

-FconfigFile

- g gat ewayHost
-G

-h

-H [ host nane: ] port

-k privat eRSAKeyFi | e

-10/1]2|3

-Pprecision

-r subscri beRetryl nterval

-s st reanmNane

-V

-wr et rySeconds

- X opt Nane

tials to the Aleri Streaming Platform. If the Aleri Streaming Platform suc-
cessfully authenticates with these credentials, the connection is maintained,
otherwise the Aleri Streaming Platform will immediately close the connec-
tion.

Set the debug level. The valid range is 0-7, with 0 being minimal and 7 be-
ing verbose. By default itissetto 4.

Negotiate encrypted OpenSSL sockets for all communication with the Aleri
Streaming Platform, which must be started in encrypted mode when using
this option.

Specify the RMDS Configuration file, overriding the configuration file spe-
cified inthe map file.

Specify the Streaming Processor gateway host explicitly.

Use Kerberos authentication. This option is required when the Streaming
Processor was started with the- V gssapi option.

Print a short help message describing the syntax of this command.

Specify the port, and optionaly the host namne, of the command and
control interface for the hot spare instance of the Aleri Streaming Platform.
If you do not specify a hostname, the default is localhost.

Perform authentication using the RSA private key file mechanism instead
of password authentication. The pri vat eRSAKeyFi | e must specify the
absolute path filename of the private RSA key file. With this option en-
abled, the user name must be specified with the - ¢ option, but the pass-
word is not required. In addition, the Aleri Streaming Platform must be
started with the - k option.

Specify where log messages get sent. Use 0 for no log messages, 1 to send
to stderr only (the default), 2 to send to syslog only, and 3 to send to both
stderr and syslog.

Specify the number of displayed decimal placesin output for values of type
DOUBLE (the default is 3). So a variable of type DOUBLE, with an actua
value of 27.123456, is displayed as 27.123 by default. If you set - P 2, it
would be displayed as 27.12. If you set - P 6, it would be displayed as
27.123456.

Specify how many seconds to wait (default is 300) between attempts to re-
subscribe to a RIC. (If a subscription to a RIC is marked CLOSED or
CLOSEDRECOVER, you must resubscribe to that RIC for data to flow.)
To disable resubscribe attempts, specify O as the value. Periodically resub-
scribing can compensate for a temporary condition where the source was
not ready for subscribers. Each unsuccessful resubscribe attempt will gener-
ate a failure event which may result in a status update marking the item
stale.

Specify the stream to be used when running in discovery mode. This option
is used by the connector start mechanism and specifies the single stream
whose mapped columns were discovered.

Print the version of the RMDS Marketfeed Adapter and exit.

Specify how many seconds to wait between retries when connecting to the
Aleri Streaming Platform. The default is 5. Specifying 0 means do not
retry; try only once.

Specify various extra settings; use - x hel p to see alist of possible val-
ues.

30



Command Usage

-z publ i shCount Terminate after passing publ i shCount values to the Aleri Streaming
Platform. By default thisis 0, which means never terminate.

Environment Variables

Examples

See Also

Bugs

Copyright

Several environment variables also influence the behavior of the RMDS Marketfeed Adapter.

ALERI _REUTERS_HOVE

ALERI _RMVDS_SUBSCRI BE_DEBUG LEVEL

ALERI _RMVDS_SUBSCRI BE_DEBUG SYMBOLS

ALER _RVDS_PUBLI SH_DEBUG LEVEL

ALER _RVDS_PUBLI SH_DEBUG_SYMBOLS

Specify the path to the Adapter's distribution directory.

Set to 7 to log the subscribed values when at log level 7 (-d
7). Other values are reserved for future use.

Specify which symbols (RICs) should be logged. Set this
variable to one or more RICs, separated by spaces. This
acts as a filter for
ALERI_RMDS SUBSCRIBE_DEBUG_LEVEL.

Set to 7 to log the subscribed values when at log level 7 (-d
7). Other values are reserved for future use.

Specify which symbols (RICs) should be logged. Set this
variable to one or more RICs, separated by spaces. This
acts as a filter for
ALERI_RMDS PUBLISH_DEBUG_LEVEL.

For adescription of these and additional environment variables, enter one of the following commands:

rmds -a in -x help
rmds -a out -x help

A typical invocation to subscribe to RMDS and deliver Market Data to the Aleri Streaming Platformis:

rmds -c user:passwd -f nyMap.xm -p host:port -d 7 >& rnds.in.log &

To send data from the Aleri Streaming Platform to RMDS, atypical invocation would be:

rmds -a out -c user:passwd -f nyMap.xm -p host:spPort -d 7 >& rnds.out.log &

rmdsomm(1)

See the Aleri RMDS Marketfeed Adapter Release Notes for known issues.

The doc directory contains Reuters READIVE files describing various known issues with the Reuters API.

Copyright 2006-2010 Aleri, Inc. All Rights Reserved.
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The Inbound and Outbound Adapters use the following environment variables.

Environment Variable Used By Description

ALERI _ACCUMULATOR _DELAY Inbound Expert: Delay connection to the Aleri
Streaming Platform (seconds).

ALERI _DI SABLE_REPORT_ENCODI NG_NULL Outbound Stop warning about blank to null
conversions (bool) [falseg].

ALERI _FLUSH_| NTERVAL Inbound Override the publication flushinter-
val (microseconds).

ALERI _| NTRASUBSCRI BE_DELAY Inbound Override the Map attribute
(milliseconds).

ALERI _LOG CONFI G_EVENTS Both Set log level (1-7) for config event
processing [-1]

ALERI _MARKETFEED DUWP Outbound Set thelog level (0-7) at which to
dump raw Reuters messages to the
log.

ALERI _MAX_ RECORDS PER BLOCK Inbound Override the publication maxRecord-
sPerBlock (count).

ALERI PENDING LIMT Inbound Override the publication
pendingLimit.

ALERI _RETRY_| NTERVAL Both Override the publication retrylnter-
val.

ALERI _REUTERS_HOMVE Both Specify the installation directory.

ALERI _RVDS_DI SPATCH Both Expert: Dispatch RFA every N milli-
seconds [10,000].

ALERI _RVMDS_EVENT_TRACE Both Expert: Enables RFA event tracing
every N event (int).

ALERI _RVMDS PUBLI SH BUFSI ZE Outbound Override the buffer size.

ALERI _RVDS _PUBLI SH DEBUG_LEVEL Outbound Set to 7 to see values [not in -opt].

ALERI _RVMDS _PUBLI SH _DEBUG_SYMBCOLS Outbound Contains a space-delimited list of
symbols for use when default behavi-
or of not showing symbolsis overrid-
den. If it's not set, then all symbols
are used.

ALERI _RVMDS_SUBSCRI BE_DEBUG_LEVEL Inbound Set to 7 to see values [not in -opt].

ALERI _RVMDS_SUBSCRI BE_DEBUG_SYMBOLS Inbound Contains a space-delimited list of
symbolsfor above. If it's not set, al
symbols are used.

ALERI RMDS SUBSCRI BE_SYMBOL_FORNMAT Inbound Specify symbol list format: O for
multi-line or 1 for single-line .

ALERI _SEND_AS_TRANSACTI ONS Inbound Override the Map attribute.

ALERI _SHOW FI ELD_I NFO Inbound Show FID, column, spColumn and
stream name [falsg].

ALERI _SHOW SP_EVENT_DATA Outbound Set log level (1-7) for events from

the Aleri Streaming Platform [-1].
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Appendix C. Inbound Marketfeed Adapter Map File
XML Syntax

C.1. Summary

The following listing shows the structure of an Inbound Adapter Map File. Each line of this summary lists one ele-
ment of the map file structure. This appendix documents each of these elements (they are arranged in alphabetical

order).
adapt er (required, limt one)
----publication (required, limt one)
- ---streanVaps (required, limt one)
' ----streaniVap (required)
----itemName (required, limt one)
----servi ceNane (optional)
- ---sequenceNumnber (optional)
----itenttal e (optional)
----dataField (required)
- - - - updat eNunber (required)
----dateTineField (optional)
----FIDListField (optional)
----nullField (optional)
----recordTypeMap (optional)
'----recordType (optional)
----rfa (required, limt one)
----itenlists (required, limt one)
'----itenList (required)
'----item (optional)
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C.2. adapt er

adapt er

Summary

This is the root element of the map file. All configuration sections should be nested between <adapt er > and
</ adapt er >.

Children
The following child elements are defined for adapt er . All of these elements must be present, and in the order spe-
cified.
Name Requirement
publication Exactly one required
streamMaps Exactly one required
recordTypeMap Optiona
rfa Exactly one required
itemLists Exactly one required
Attributes
Name Description Requirement
name A string that uniquely identifies this Adapter (included in log optional
entries)
Notes
None
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C.3.dataField
adapt er
'----streamvaps
'----streamvap
'----dataField
Summary

Inthe st r eamvap definition, maps one column from a Source Stream to a Reuters Field ID (FID).

Children
None
Attributes
Name Description Requirement
name The Reuters FID that identifies the data item that will appear in this |required
column of the Source Stream
key true orf al se, depending on whether this columnis part of the | See Note
Source Stream's unique key.
Notes
« Each element in the st r eamVap section of the Inbound Adapter map file must represent a column in the Row
Definition of the target Source Stream. (The order of the streamMap elements must mirror the order of the
columns in the RowDef.) If the column in the RowDef is a data item (Bid, Ask, etc.), the corresponding
streamMap entry should be a dat aFi el d element whose nane attribute identifies a specific FID. Any time
RMDS publishes an update tagged with that FID, the Adapter sends it to the Aleri Streaming Platform Source
Stream as avalue in the corresponding row.
e Thekey attribute must be used to set the valuetot r ue. If this column is not part of the stream's key, this attrib-
ute can be omitted.
Example

<streamvap nane="streanl">
<i temNanme key="true"/>
<FIDListField />
<l-- serviceNane / -->
<sequenceNumnber />
<itenttal e/ >
<dat aFi el d nane="BI D'/ >
<dat aFi el d nane="ASK"/ >
<dat aFi el d nane="TRDPRC 1"/ >
<dat aFi el d nane="ACvVOL_1"/>
<dat eTi meFi el d ti meNanme="TI MACT" dat eNane="ACTI V_DATE"/ >
</ st r eanivap>

The example shown above maps columns 5-8 of the Aleri Streaming Platform Source Stream st r eant to the Reu-
ters FIDs Bl D, ASK, TRDPRC_1 and ACVOL_1.
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C.4.dateTi neFi el d

adapt er

' ----streanmvaps

Summary

'----streaniap
'----dateTineField

Inast r eamvap, maps a Reuters date or time FID (or one of each) to a date and/or timestamp column in an Aleri
Streaming Platform Source Stream.

Children
None

Attributes

Name

Value Requirement

dateName

The FID of the date value provided by RMDS see Note

timeName

The FID of the time value provided by RMDS see Note

Notes

Example

* The most commonly used datatype for date/time information in Aleri Streaming Platform data streamsis dat e-

Ti me, which combines both date and time. In most cases, however, the updates provided by RMDS and brought
in to the Aleri Streaming Platform by the Reuters Adapter will have separate FIDs for date and time.

The Map file provides the dat eTi nmeFi el d element, which provides separate attributes for date and time, to
remedy this discrepancy. This allows you to map two FIDs (one for date, one for time) to the same column in the
Source Stream definition.

One of these three attributes must be used. If dat eTi e isused, it must be used alone. dat eNane andt i nme-
Nane can be used either separately or together.

The value for each FID must match one listed in the FID list referenced in the Reuters-side configuration file
(The FID list provided with the Adapter is named appendi x_a). Thisfileis referenced in the configuration file
rfasub. cfg.

<streanmVap nane="streaml">
<i temNanme key="true"/>
<FIDListField />
<l-- serviceNane / -->
<sequenceNunber />
<i tentt al e/ >
<dat aFi el d nane="BI D'/ >
<dat aFi el d nane="ASK"/ >
<dat aFi el d nane="TRDPRC 1"/ >
<dat aFi el d nane="ACvVOL_1"/>
<dat eTi meFi el d ti meNanme="TI MACT" dat eName="ACT| V_DATE"/ >
</ st r eanmVap>

This example maps the TI MACT and ACT| V_DATE FIDs together to the ninth column of the Aleri Streaming Plat-
form Source Stream st r eam.
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C5.FIDListField

adapt er
'----streaniVaps
'----streanivap
'----FIDListField

Summary

In astreamMap, creates a single string which maps all of the Reuters FIDs with their values for an event to the Aleri

Streaming Platform Source Stream. This is useful when testing and debugging because it enables you to see al of

the FIDs that an event returns.
Children

None
Attributes

Name Value Requirement

Name astring that will appear in any Adapter-related log entries optional
Example

<streanmvap nane="streanl">
<I temNanme key="true"/>
<FIDListField />
<l-- serviceNane / -->
<sequenceNunber />
<i tentt al e/ >
<dat aFi el d nane="BI D'/ >
<dat aFi el d nane="ASK"/ >
<dat aFi el d nane="TRDPRC_1"/>
<dat aFi el d nane="ACvVOL_1"/>
<dat eTi meFi el d ti meNane="TI MACT" dat eName="ACT| V_DATE"/ >
</ st r eanmVap>

In this example, the second column of the Source Stream is identified as the one that will carry the FIDList string of
any update from the Adapter.
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Cb6.item

adapt er
'----itenlists
'----itenlist
'----item

Summary

Thisisthe element used to identify a RIC to which the Reuters Adapter will subscribe.

Children
None
Attributes
Name Value Requirement
name aRIC to which the Adapter will subscribe  |required
rfaQueue aname for the rfaQueue, which, if provided, |optional
will replace the default rfaQueue name and
cause a separate thread to be used for this
queue
service the name of a Reuters Service that will optional if already specified in the parent
provide incoming data through RMDS itemList or itemLists element, otherwise re-
quired
stream the Source Stream on which updates for this |optional if already specified in the parent
RIC will be brought to the Aleri Streaming  |itemList or itemLists element, otherwise re-
Platform quired
Notes
« The value for the nane attribute must match one listed in the appendi x_a file referenced in the Reuters-side
configuration file (r f asub. cf g isthe name of the file provided with the Adapter).
« If you specify a stream name here, updates for this RIC will be brought in to the Aleri Streaming Platform on that
stream. |f you do not specify a stream here, the stream specified at thei t enli st level will be used.
* The stream you specify must match one of the streamMaps defined elsewhere in the map file by the value of the
st r eamVap's nane attribute.
Example

<itenLists service="SSL_PUB" strean¥"streanl">

<itenList service="|DN RDF" >
<i tem nane="EUR=" />

<i t em nane="EURJPY=" streanr"streant" />

</itenList>
</itenLists>

These two i t emelements subscribe the Adapter to the RICs EUR and EURJPY. The EUR updates will be sent to
the stream st r eaml which was set in the itemLists element. The EURIPY updates will be sent to the stream
st rean®, sincethei t emlevel st r eamattribute overridesthei t enli st s level attribute.
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C.7.itenLi st

adapt er

'----itenlists
'----itenlist

Summary

Encloses alist of one or more instances of thei t emelement.

Children
The following child element is defined for i t enli st .
Name Requirement
item 0 or more required
Attributes
Name Value Requirement
rfaQueue aname for the rfaQueue, if provided, it will |optional
replace the default rfaQueue name and cause
a separate thread to be used for this queue
service the name of a Reuters Service that will optional if already specified in the parent
provide incoming data through RMDS itemLists element or in al child item ele-
ments, otherwise required

stream the name of an Aleri Streaming Platform optional if already specified in the parent

Source Stream that will receive updateson  |itemLists element or in all child item ele-
the RICs specified in thislist of items. ments, otherwise required
Notes

« You configure the Adapter to push updates for every i t emin this section to that stream (athough this specifica-
tion can be overridden at thei t emlevel) by specifying a stream name for this element.

e The Adapter supports more than onei t enLi st element under i t enli st s; this alows you to configure one
instance of the Adapter to direct updates from two or more groups of RICs to different Aleri Streaming Platform
source streams.

¢ The stream you specify must match one of the streamMaps defined elsewhere in the map file (by the value of the
st r eanmvap's nane attribute.

¢ Useof ther f aQueue attribute controls scalability (see Section 5.2, “Performance Tuning”).

Example

<itenLists service="SSL_PUB" strean¥"streanl">
<itenList service="|DN RDF" >

</itenLists>

This itemList element sets the service attribute to | DN_RDF, overriding the SSL__PUB service attribute defined in

<i t em nane="EUR=" />

<i t em nane="EURJPY=" streanr"streant" />
</itenList>

the parent itemL.ists element.
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CB8.itenLists

adapt er
'----itenLists

Summary

Encloses the Map file section for one or moreinstancesof i t enli st .

Children
The following child elements are defined for i t enli st s.
Name Requirement
itemList One required, two or more supported
Notes
Eachi t enli st instancein this section isalist of one or more of the RICs to which the Adapter will subscribe.
Attributes
Name Value Requirement
name astring that will appear in any Adapter-re- | optiona
lated log entries
rfaQueue aname for the rfaQueue, if provided, it will |optional
replace the default rfaQueue name and cause
a separate thread to be used for this queue
service the name of a Reuters Service that will optional if specified in the child itemLists
provide incoming data through RMDS and/or item elements so that all child item
elements either specify or inherit it, other-
wise required
stream The name of an Aleri Streaming Platform optional if specified in the child itemLists
Source Stream that will receive updateson |and/or item elements so that all child item
the RICs specified in the item listsin this elements either specify or inherit it, other-
section. (A default that can be overridden at  |wise required
thei t emlevel.
Get the valuefor ser vi ce from your Reuters administrator.
Example

<itenlLists service="SSL PUB" strean="streanml">
<itenList service="|DN RDF" >
<i tem nanme="EUR=" />
<i tem nane="EURJPY=" strean¥"streanbt" />
</itenList>
</[itenLi sts>

This itemLists element sets the service attribute to SSL_PUB and the stream attribute to st r eaml. These attributes
will either be inherited or overridden at the itemList and/or item level.
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C.9.i temNane

adapt er

' ----stream\Vaps
'----streaniap
'----itenmNane

Summary

In the st r eanmVap definition, i t emNane identifies the row in the Aleri Streaming Platform Source Stream that
will carry the RIC from the RMDS update.

st reanmvap

Value

Requirement

true orf al se, depending on whether or not this column is part of | See Note 3
the Source Stream'’s unique key

1. TheitemNane element should be inserted in the streamMap to correspond with the column in the RowDef
that carries the RIC or Symbol. If this column is part of the Source Stream's key, the key attribute should be set

totrue.

2. This element is one of the "pseudo-fields' that specify data items that are not part of the data feed coming dir-
ectly from RMDS.

3. Youdo not need to use the key attribute. It is present for backwards compatibility.

Parent
Children
None
Attributes
Name
key
Notes
Example

<streanmVap nane="streamnl">

<i temNanme key="true"/>
<FIDListField />

<l-- serviceName / -->
<sequenceNunber />

<i tentt al e/ >

<dat aFi el d
<dat aFi el d
<dat aFi el d
<dat aFi el d
<dat eTi neFi

</ st r eanmVap>

name="BI D'/ >

name="ASK"/ >

nane="TRDPRC 1"/ >

nane="ACvOL_1"/ >

el d ti meNanme="TlI MACT" dat eName="ACT| V_DATE"/ >

In this example, the first column of the Source Stream is identified as the one that will carry the RIC vaue of any
update from the Adapter. It isalso identified as part of the stream's key.
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C.10.itenttal e

adapt er

' ----streanmvaps

Summary

Inthe st r eanmVap definition, identifies a column in the Aleri Streaming Platform Source Stream that carries aflag

'----streaniap
'----itenttal e

indicating whether incoming RMDS data has gone stale.

Children
None

Attributes
Name Value Requirement
name astring that will appear in any Adapter-related log entries required

Notes
Use this element in the streamMap if one of the columns in the Source Stream isa"stale” flag.
RMDS itself does not supply a "stale" flag with regular Market Data, although it may pass along such aflag if it is
provided by another service you are subscribing to via RMDS. If this element is used in the streamMap, the Adapter
will send out an update value of "1" if it receives a"stale" flag from RMDS or stops receiving any data from RM-
DS.

Example

<streanmvap nane="streanl">

In this example, the fourth column of the Source Stream is identified as the one that will be updated if the Adapter

<I temNanme key="true"/>
<FIDListField />

<l-- serviceNane / -->
<sequenceNumnber />

<itenttal e/ >

<dat aFi el d nane="BI D'/ >

<dat aFi el d nane="ASK"/ >

<dat aFi el d nane="TRDPRC 1"/>
<dat aFi el d nane="ACvOL 1"/ >

<dat eTi neFi el d ti meName="Tl MACT" dat eNane="ACTI V_DATE"/ >
</ st r eanivap>

receives a"stale" notification or stops receiving datafrom RMDS.
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Cll.nullField

adapt er
' ----streanVaps
'----streanmvap
'----nullField

Summary

In a streamMap, it acts as a placeholder that always delivers a NULL value to the Aleri Streaming Platform Source
Stream. This lets you add extra fields to a Source Stream to get the configuration you want.

Children
None
Attributes
Name Value Requirement
name astring that will appear in any Adapter-related log entries optional
Notes
When experimenting with amodel, you can useanul | Fi el d to temporarily stop feeding data into one column of
the stream. In this case, you can simply keep the name of the dat aFi el d that you are temporarily replacing, asin
the following example.
Example

<streanmvap nane="streanl">
<I temNanme key="true"/>
<FIDListField />
<l-- serviceNane / -->
<sequenceNumnber />
<itenttal e/ >
<dat aFi el d nane="BI D'/ >
<dat aFi el d nane="ASK"/ >
<nul | Fi el d nane="TRDPRC 1"/>
<dat aFi el d nane="ACvVOL_1"/>
<dat eTi neFi el d ti meName="TI MACT" dat eNane="ACTI V_DATE"/ >
</ st r eanivap>

In this example, the seventh column of the Source Stream is identified as a placeholder that will receive anull value
in each update from the Adapter. It includes the name of the dat aFi el d that it replaces for debugging purposes.
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C.12. publ

Summary

Children

Attributes

Notes

Example

Inbound Marketfeed Adapter Map File XML Syntax

i cation

adapt er

'----publication>

Specifies basic operating parameters for this instance of the Adapter.

None

Name

Value

Requirement

flushinterval

Specify the number of microseconds the Adapter will allow events
to accumulate before sending them to the Aleri Streaming Platform.
A non-zero flushinterval makes the accumulation of events time-
based.

optional

intraSubscribeDelay

Specify the number of milliseconds the Adapter will pause between
subscription requests.

optional

maxRecordsPerBlock

Specify the maximum number of accumulated events that the Ad-
apter should send to the Aleri Streaming Platform at atime. Thisre-
duces the size of each transaction or envelope fragment when there
isalarge number of accumulated events. For example, if 140 events
have accumulated and max Recor dsPer Bl ock isset to 50, the
Adapter will send the envelope or transaction as three fragments.

optional

name

Specify astring that will identify the Adapter instancein log file
entries.

required

pendingLimit

Specify the number of events that may accumulate before the Ad-
apter sends them in to the Aleri Streaming Platform. Using a
pendingLimit makes the accumulation of events count-based.

optional

retrylnterval

Specify the number of seconds the Adapter will try to connect to
RMDS before shutting down.

required

sendAsTransactions

Settot r ue totreat agroup of updates as a single transaction or
f al se totreat them as separate transactions within an envel ope.

optional

You can optimize the Adapter's performance using the pendi ngLi mi t and f | ushl nt er val attributes, along
with the maxRecor dsPer Bl ock and sendAsTr ansact i on attributes from the Pub/Sub interface that the Ad-
apter uses to communicate with the Aleri Streaming Platform. See Section 5.2, “Performance Tuning” for details.

Some venues send initial images as multi-part messages, which can produce large datasets. The i nt r aSub-
scri beDel ay attribute provides the ability to pace these subscriptions and prevent the Adapter from being over-
whelmed by initial images. The default value is zero, which is suitable for short RIC lists. When it is set to a non-
zero vaue, the Adapter will pause for that many milliseconds between subscription requests. The suggested valueis

ten (10).

<publ i cati on name="RMDS Adapter - |ow | atency" retrylnterval
flushl nterval ="0" pendi ngLi m t="0" sendAsTransacti ons="0" />
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C.13.recordType

adapt er
'----recordTypeMap
'----recordType
Summary
Maps an Aleri Streaming Platform Source Stream to pre-defined set of FIDs.
Children
None
Attributes
Name Value Requirement
number The ID of arecordType defined in Reuters configuration required
stream The name of an Aleri Streaming Platform Source Stream to which  |required
this record will be mapped
Notes
» The pre-defined Record specified by r ecor dType, must match all the columnsin the stream's definition.
« Otherwise these columns must be explicitly mapped inast r eamVap configuration.
Example

<r ecor dTypeMap>
<recordType nunber="123" streanr"eql nput"/>
</ recordTypeMap>

This example maps a set of FIDs pre-defined as record "123" to the Source Stream eql nput .

45



Inbound Marketfeed Adapter Map File XML Syntax

C.14.recor dTypeMap

adapt er
'----recordTypeMap

Summary

Encloses the Map file section for one or more instances of r ecor dType.

Children
The following child elements are defined for r ecor dTypeMap.
Name Requirement
recordType Zero or more supported
Attributes
None
Notes
« A stream must have either ar ecor dTypeMap or ast r eaniVap; not both.
e The pre-defined Record must match all the columns in the stream's definition to use the implicit mapping
provided by r ecor dTypeMap.
« Otherwise these columns must be explicitly mapped in ast r eamVap configuration.
Example

<r ecor dTypeMap>
<recordType nunber="123" streanr"eql nput"/>
</ recor dTypemvap>

This example maps a set of FIDs pre-defined as record "123" to the Source Stream eql nput .
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C.15.rfa
adapt er
'----rfa
Summary
Links the subscriber map file to the Reuters-side configuration file.
Children
None
Attributes
Name Value Requirement
config The absolute path and filename of the Reuters-side configuration required
file for subscription (the sample file supplied with the Adapter is at
$ALERI _REUTERS_HOWE/ confi g/ rf asub. cf g.
configDatabaseName | must be set to RFA required
enumFile The full pathname of the Reuters supplied file that lists each enu- required
merated type along with the range of valuesit can take.
fidFile The full pathname of the Reuters supplied file that lists al of the required
valid FIDs.
sessionName A reference to a session name defined in the Reuters-side configura- | required
tion file for subscription.
blank specify amarker to use for blanks optional
blankInt32 specify amarker to use for blank Int32 fields optional
blankint64 specify amarker to use for blank Int64 fields optional
blankMoney specify amarker to use for blank Money fields optional
blankString specify amarker to use for blank String fields optional
blankDate specify amarker to use for blank Date fields optional
blankTimestamp specify amarker to use for blank Timestamp fields optional
Notes
None
Example

<rfa config="$ALERI _REUTERS_HOME/ confi g/ r f asub. cf g"
sessi onName=" Sessi onl" />

This example points the Reuters Adapter to the Reuters-side configuration in thefiler f asub. c¢f g. Thelist linein
this configuration fileis:

\ Sessi ons\ Sessi onl\ connecti onLi st = "Connecti on_SSLED"
This line defines a session name that is referenced by other lines in the configuration file. When the map file refer-

ences a session name in the sessi onNane attribute, it links the Adapter to the Reuters-side configuration para-
meters identified by that name.
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C.16. sequenceNunber

adapt er
' ----streanVaps
'----streanmvap
' ----sequenceNunmber

Summary

Inthe st r eamVap definition, maps a column in the Aleri Streaming Platform Source Stream that will be populated
by a unique number generated by the Adapter, not provided as part of the datafrom RMDS.

Children
None
Attributes
Name Value Requirement
key true orf al se, depending on whether this columnis part of the | See Note
Source Stream's unique key
name astring that will appear in log entries optional
Notes
* The Adapter maintains a separate counter for each RIC to which it is subscribed. Each time it receives an update
for a RIC, it increments its counter for that RIC. This number is the one sent to the Source Stream column
mapped by the sequenceNunber element.
* Many Source Stream definitions include a column specification like the following:
<Col umm dat at ype="i nt 32" nane="1d"/>
This line specifies a unique ID for the Source Stream. The sequenceNunber pseudo-field is a good match for
this column in the Inbound Adapter map file.
e Thekey attribute must be used to set the valuetot r ue. If this column is not part of the stream's key, this attrib-
ute can be omitted.
Example

<streamvap nane="streanl">
<I temName key="true"/>
<FIDListField />
<I-- serviceName / -->
<sequenceNumnber />
<itenttal e/ >
<dat aFi el d nane="BI D'/ >
<dat aFi el d nane="ASK"/ >
<dat aFi el d nane="TRDPRC 1"/ >
<dat aFi el d nane="ACvVOL_1"/>
<dat eTi meFi el d ti meName="TI MACT" dat eNane="ACTI V_DATE"/ >
</ st r eaniVap>

In this example, the third column of the Source Stream is mapped to the sequence number provided by the Adapter.
Thiscolumnis also identified as part of the Source Stream's unique key.
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C.17. servi ceNane

adapt er
' ----stream\Vaps
'----streaniap
'----servi ceNane

Summary

In the st r eamVap definition, maps a column in the Aleri Streaming Platform Source Stream to the Service identi-
fier that the Adapter provides as part of the "envelope" for each update. This string could, potentially, be used to
provide namespace scope for a RIC that was provided by two different services to which you subscribed.

Parent
st reanmvap

Children
None

Attributes
Name Value Requirement
key true or f al se, depending on whether this columniis part of the | See Note

Source Stream'’s unique key.

Note
The key attribute must be used to set the valueto t r ue. If this column is not part of the stream's key, this attribute
can be omitted.

Example

<streamVap nane="streanml" >
<i temName key="true"/>
<FIDListField />
<I-- serviceName / -->
<sequenceNunber />
<itenttal e/ >
<dat aFi el d nane="BI D'/ >
<dat aFi el d nane="ASK"/ >
<dat aFi el d nane="TRDPRC 1"/ >
<dat aFi el d nane="ACvVOL_1"/>
<dat eTi meFi el d ti meName="TI MACT" dat eNanme="ACTI V_DATE"/ >
</ st r eaniVap>

In this example, no column of the Source Stream is mapped to the service name provided by the Adapter because it
is commented out.

49



Inbound Marketfeed Adapter Map File XML Syntax

C.18. st reanivap

Summary

Children

Attributes

Example

adapt er

' ----streanmvaps
'----streamvap

The opening and closing st r eamVap tags enclose the section of the Subscriber Map file that defines the mappings
between the columns of an Aleri Streaming Platform Source Stream and the RMDS FIDs being subscribed to by the

Adapter.

The following child elements are defined for st r eamvap. These child elements can occur in any order, but for a
specific st r eamvap, the order of the child elements must mirror the order of the columns of the Source Stream (as
defined in the data model). Thisis how the Adapter is configured to deliver RMDS updates to the appropriate rows

in the Source Stream.

Name Requirement

dat aFi el d One required, two or more supported
dat eTi neFi el d Zero or more supported

i t enNane One required, two or more supported
itenttal e Zero or one supported
sequenceNunber Zero or one supported

servi ceNane Zero or one supported

Name Value Requirement
name References the Source Stream to which the RMDS updates will be  |required
mapped. Must match the name of a Source Stream defined in the
Aleri Streaming Platform data model.
opcode Defines the operation the Adapter will perform when sending up- optional (default

dates to the Source Stream. Possible valuesarei nsert and up- valueisupsert)
sert.Thei nsert operation adds new updates to the end of the
Source Stream. Theupsert operation replaces an existing Source
Stream entry if its key matches the entry's key; if not, the updateis
added.

<st r eanivaps>

<streamvap nane="streanl">

<I temName key="true"/>

<FIDListField />

<I-- serviceName / -->

<sequenceNumnber />

<itenttal e/ >

<dat aFi el d nane="BI D'/ >

<dat aFi el d nane="ASK"/ >

<dat aFi el d nane="TRDPRC 1"/>

<dat aFi el d nane="ACvVOL_1"/>

<dat eTi meFi el d ti meName="TI MACT" dat eNane="ACTI V_DATE"/ >

</ st r eaniVap>

</ st r eanVaps>

This example maps a set of the Adapter's updates to an Aleri Streaming Platform Source Stream named st r eamnl.
All updates going to this Source Stream will be added using theupsert mode.
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The RICs whose updates will be sent to this Source Stream are specifiedinani t enLi st elsewherein the map file
that also references st r eant.

51



Inbound Marketfeed Adapter Map File XML Syntax

C.19. st r eamvaps

adapt er
'----streanVaps

Summary

Encloses the Map file section for one or more instances of st r eamvap.

Parent

adapt er
Children

The following child elements are defined for st r eamvaps.

Name Requirement

st reamvap one required, two or more supported
Attributes

None
Notes

e Each st r eamVap instance in this section maps incoming FIDs from the Reuters adapter to columns in an Aleri

Streaming Platform Source Stream.

e A stream must haveast r eamVap or ar ecor dTypeMap; not both.

Example

<streanmVaps>
<streanmVap nane="streaml">
<i temNanme key="true"/>
<FIDListField />
<!-- serviceNane / -->
<sequenceNunber />
<i tentt al e/ >
<dat aFi el d nane="BI D'/ >
<dat aFi el d nane="ASK"/ >
<dat aFi el d nane="TRDPRC 1"/ >
<dat aFi el d nane="ACvVOL_1"/>
<dat eTi meFi el d ti meNanme="TI MACT" dat eName="ACT| V_DATE"/ >
</ st r eanmVap>
</ st r eamVaps>
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C.20. updat eNunber

adapt er

' ----streanmvaps

Summary

Inthe st r eamVap definition, maps a column in the Aleri Streaming Platform Source Stream that will be populated
by a unique number generated by the Adapter, not provided as part of the datafrom RMDS.

'----streanmvap
' - ---updat eNunber

Children
None
Attributes
Name Value Requirement
key true orf al se, depending on whether this columnis part of the | See Note
Source Stream's unique key
name astring that will appear in log entries optional
Notes
* The Adapter maintains a separate counter for each RIC to which it is subscribed. Each time it receives an update
for a RIC, it increments its counter for that RIC. This number is the one sent to the Source Stream column
mapped by the updat eNunber element.
* Many Source Stream definitions include a column specification like the following:
<Col umm dat at ype="i nt 32" nane="1d"/>
This line specifies aunique ID for the Source Stream. The updat eNurrber pseudo-field is agood match for this
column in the Inbound Adapter map file.
e Thekey attribute must be used to set the valuetot r ue. If this column is not part of the stream's key, this attrib-
ute can be omitted.
Example

<streamvap nane="streanl">

In this example, the third column of the Source Stream is mapped to the update number provided by the Adapter.

<I temName key="true"/>
<FIDListField />

<l-- serviceNane / -->
<updat eNunber />

<itenttal e/ >

<dat aFi el d nane="BI D'/ >

<dat aFi el d nane="ASK"/ >

<dat aFi el d nane="TRDPRC 1"/ >
<dat aFi el d nane="ACvOL 1"/ >

<dat eTi neFi el d ti meName="TI MACT" dat eNane="ACTI V_DATE"/ >
</ st r eaniVap>

Thiscolumnis also identified as part of the Source Stream's unique key.
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Appendix D. Outbound Marketfeed Adapter Map File

XML Syntax

D.1. Summary

The following listing shows the structure of an Outbound Adapter Map File. Each line of this summary lists one ele-
ment of the map file structure. This appendix documents each of these elements, in aphabetical order.

adapt er (required,
|----rfa (required,
'----subscriptions (required,
'----subscription (required)
'----stream (required)

| ----nane (required,

| ----service (optional)

| '----enum (required)

|----stale (optional)

|----field (required)

'----constant (optional)

limt
limt
limt

one)
one)
one)

one)
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D.2. adapt er

adapt er

Summary

This is the root element of the map file. All configuration sections should be nested between <adapt er > and
</ adapt er >.

Children
The following child elements are defined for adapt er . All of these elements must be present, and in the order spe-
cified.
Name Requirement
rfa Exactly one required
subscriptions Exactly one required
Attributes
None
Notes
None
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D.3. const ant

Summary

Children

Attributes

Notes

Example

adapt er
'----subscriptions
'----subscription
'----stream
'----constant

Defines a data item with a constant value that will be published to RMDS by the Adapter.

None
Name Value Requirement
nanme The name associated with this dataitem in the dataimage published |Required
by the Adapter.
val ue The value of this constant (always the same whenever this dataitem | Required
is published to the Aleri Streaming Platform)

On startup, the Adapter publishes a complete image to RMDS, containing all data items defined in the Map file.
After that, the Adapter only publishes updated values for data items when they change, unless the Aleri Streaming
Platform goes stale and then recovers. This means that the value for const ant will only be published when a
complete image is published.

<stream nane="streanl" >
<nanme col um="0"/>
<stal e col um="3" nane="ACvOL_1"/>

<field colum="1" nane="DSPLY_NAME" />
Id col um="4" nane="BI D' precision="47" />
<field col um="5" nane="ASK" precision="0" />
<field col um="6" nane="TRDPRC 1"/>
<field colum="7" nane="ACvOL_1"/>
<const ant nanme="PROD_PERM' val ue="1"/>
</ streanp

This example defines a constant called PROD_PERM with the constant value "1", to be published with data values
from the stream st r eanil under the publication name subscri pti onl.
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D.4. enum

adapt er
'----subscriptions
'----subscription
'----stream
'----service
'----enum

Summary

Maps the value of the Aleri Streaming Platform streasm'sser vi ce column to a unique string that will be prepended
to the name element of an update published to RMDS by the adapter. If the Aleri Streaming Platform stream from
which you are publishing handles data items for the same symbol from different sources (the "Ask" price for IBM
from NASDAQ and from S& P, for example), you can use the ser vi ce and enumattributes in the Outbound Ad-

apter Map file to configure the Adapter to differentiate between updates of the same value for the same symbol from
different sources.

Parent
service
Children
None
Attributes
Name Value Requirement
val ue A possible value for the data stream column specified by theser - | Required
vi ce element.
prefix The string prepended to the value of the nane element when it pub- | Required
lishes updates received from the Aleri Streaming Platform with the
ser vi ce value that matches pr ef i x.
Notes
The ser vi ce element in the Outbound Adapter Map File must contain one enumelement for each possible value
in the source column. See Section D.8, “ser vi ce” for more details.
Example

<servi ce colum="2" delin"_">
<enum val ue="RDF" prefix="R'/>
<enum val ue="1SFS" prefix="1"/>
</ servi ce>

Within a ser vi ce definition, each enum element specifies a particular service. Based on this val ue, the pub-
lished RICs are renamed to indicate the provider of the data. Assuming RIC.X isthe RIC found in the name column.
If the value in column 2 is RDF, the RIC will become "R_RIC.X". If the value in column 2 is | SFS, the RIC will
become"I_RIC.X". If neither istrue, no value will be published.
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Db5.field

adapt er
'----subscriptions
'----subscription
'----stream
'----field

Summary

Inast r eamdefinition in an Outbound Adapter Map File, it specifies a column from an Aleri Streaming Platform
source stream or config stream to be published to RMDS.

Parent
stream
Children
None
Attributes
Name Value Requirement
colum A number that represents the position of the source columninthe |Required
stream being published from (the first column in the stream has the
number "0")
name The FID that identifies this data value when published to RMDS Required
preci sion An integer that specifies the total number of digits after the decimal | optional
point in the published value (e.g., 1.23 hasapr eci si on of 2)
Notes
* The value of the nane attribute may be modified to indicate the source of the data item if you have defined the
servi ce and enumelementsin thisst r eamdefinition.
e Thepr eci si on attribute should only be included for columns of datatype doubl e.
Example

<stream nane="streanl" >
<nanme col um="0"/>
<stal e col um="3" nane="ACvOL_1"/>

<field colum="1" nane="DSPLY_NAME" />
<field col um="4" nane="BI D' precision="47" />
<field col um="5" nane="ASK" precision="0" />
<field col um="6" nane="TRDPRC 1"/ >
<field colum="7" nane="ACvVOL_1"/>
<const ant nanme="PROD_PERM' val ue="1"/>

</ streanp

In this example, the Adapter is configured to publish updates from the fourth, fifth, sixth and seventh columns of the
Aleri Streaming Platform stream named st r eanl as dataitems named Bl D, ASK, TRDPRC_1 and ACVOL_1, re-
spectively.
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D.6. nane
adapt er
'----subscriptions
'----subscription
'----stream
'----nane
Summary

In a st r eamdefinition in an Outbound Adapter Map File, specifies the column from the source Aleri Streaming
Platform stream that provides the value that the Adapter will use as the unique identifier of each update.

Parent

stream
Children

None

Attributes

Name Value Requirement

colum A number that represents the position of the column in the Aleri either Column or
Streaming Platform stream that carries the stream's unique identifier | Column Name
(the first column in the stream has the number "0")

col utm nane The name of the column in the Aleri Streaming Platform stream that | either Column or
carries the stream's unique identifier Column Name

Notes

e The publishing Adapter uses RMDS as a simple message bus; the published updates do not have to conform to
Reuters protocols. This means that the column specified by this element does not have to be a Reuters RIC, but it
must follow Reuters RIC syntax.

« If the source stream's unique key is a composition of two or more columns, you can use the nane element in
combination with one or more instances of the ser vi ce element to configure the Adapter to publish updates
with completely unique names.

Example

<stream nane="streanl" >
<name col um="0"/>
<stal e col um="3" nane="ACvOL_1"/>

<field colum="1" nane="DSPLY_NAME"' key="true"/>
<field colum="4" nane="BI D' precision="47" />
<field col um="5" nane="ASK" precision="0" />
<field col um="6" nane="TRDPRC 1"/>
<field colum="7" nane="ACvOL_1"/>
<const ant nane="PROD_PERM' val ue="1"/>

</ streanp

This example identifies the first column of st r eaml asits unique identifier or "key" column.
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D7.rfa

Summary

Parent

Children

Attributes

Notes

Example

Outbound Marketfeed Adapter Map File XML Syntax

adapt er
'----rfa

Provides information for configuring the Reuters side of the Adapter, including an explicit reference to the Reuters-
side configuration file.

adapt er

None

Name Value Requirement

serviceName Defines a Service Name that will be included in the header of every |optiona
update sent out by the Reuters Adapter

config The absolute path and filename of the Reuters-side configuration required

file for publication (the sample file supplied with the Adapter is at
$ALERI _REUTERS_HOVE/ confi g/ rf apub. cf g).

sessionName A reference to a session named defined in the Reuters-side configur- | required
ation file for publication.

configDatabaseName | A reference to the Reuters database name optional

None

<rfa servi ceNane="| DN_RDF"
confi g="$ALERI _REUTERS HOVE/ confi g/ rf apub. cf g"
sessi onNanme="Sessi onl" confi gDat abaseNanme="RFA" />

This example points the Reuters Adapter to the Reuters-side configuration in the filer f apub. cf g. The first four
uncommented linesin this configuration file are:

\ Connect i ons\ Connecti on_SSLED MP\i pcSer ver Name = "8105"
\ Connect i ons\ Connecti on_SSLED MP\ connecti onType = "SSLED MP"
\ Connecti ons\ Connecti on_SSLED MP\ entitl| enent Dat a = fal se

\ Sessi ons\ Sessi onl\ connecti onLi st "Connecti on_SSLED MP"

The last of these lines implicitly defines a session name that is defined as the sessi onNane in the Map file. The
other three lines from r f apub. cf g key on this session name. This is how the value for sessi onNane ties this
publ i cat i on section of the Map file to aconfiguration set in the . cf g file.

When the Adapter publishes using this configuration, each update is identified with the serviceName "ALERI".
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D.8. service

Summary

Parent

Children

Attributes

Notes

Example

adapt er
'----subscriptions
'----subscription
'----stream
'----service
'----enum

Inast r eamdefinition in an Outbound Adapter Map File, identifies a column from the source stream that is anoth-
er component of the stream's unique key.

stream

None

Name Value Requirement

colum A number that represents the position of the column with the sec- Required
ondary key value (the first column in the stream has the number "0")

delim specifies a character to use as the separator between anameanda | optional
prefix

The ser vi ce element in the Outbound Adapter Map File must contain one enumelement for each possible value
in the source column. See Section D.8, “ser vi ce” for more details.

<servi ce colum="2" delinm"_">
<enum val ue="RDF" prefix="R'/>
<enum val ue="1SFS" prefix="1"/>
</ servi ce>

This section configures the Adapter to test the value of the second column of every update from the Aleri Streaming
Platform stream (the value of the name attribute of the st r eamelement).

If the value is" RDF" , the Adapter adds the prefix " R" followed by the specified del i mvalue to the name of the
published update (the value of the narne attribute of the publ i cat i on element).

If thevalueis" | SFS", the Adapter adds the prefix " | " to the name of the published update.
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D.9.stal e

adapt er
'----subscriptions
'----subscription
'----stream
'----stale

Summary

In a st r eamdefinition in an Outbound Adapter Map File, identifies a column from the source Aleri Streaming
Platform stream whose value will change from "0" to "1" if the stream goes stale (if, for example, one of the
stream'’s data sources is no longer being updated).

Parent
stream
Children
None
Attributes
Name Value Requirement
colum anumber that represents the position of the column in the Aleri required
Streaming Platform stream's "stale” column (the first column in the
stream has the number "0")
name astring that identifies the stale column so that it may be mapped to a|optional
FID (published)
Notes
None
Example

<stream nane="streanl" >
<nanme col um="0"/>
<stal e col um="3" nane="ACvOL_1"/>

<field col um="1" nane="DSPLY_NAME" />
<field col um="4" nane="BI D' precision="47" />
<field col um="5" nane="ASK" precision="0" />
<field col um="6" nane="TRDPRC 1"/>
<field col um="7" nane="ACvOL_1"/>
<const ant nanme="PROD PERM' val ue="1"/>

</ st reanr

This example identifies the third column of st r eaml asits "stale" column. If the "stale” column is specified, the
column value will be published and the RIC will be marked stale.
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D.10. stream

adapt er
'----subscriptions
'----subscription
'----stream

Summary

Inapubl i cati on section in an Outbound Adapter Map File, identifies the Aleri Streaming Platform stream from
which the Adapter will get the data it publishes to RMDS. The sub-elements in this section identify the columnsin
that stream that will be published.

Parent
subscription
Children
Name Requirement
nanme One
service Optional
stale Optional
field One or more
const ant Optional
Attributes
Name Value Requirement
exi t On- Thisis aboolean attribute. When true, rmds terminates if the stream | Optional
StreanExi t exits, the Aleri Streaming Platform exits, or the connection islost.
finalizer This string specifies an action to take if hear t beat milliseconds |optiona
go by without an event being published to the Aleri Streaming Plat-
form.
hear t beat This integer specifies how many milliseconds to wait without an optional
event being published to the Aleri Streaming Platform before ex-
ecutingthefi nal i zer action.
name The name of the stream from which the Adapter receives the datait |Reguired
publishes on RMDS
t enpl at eNunber |A Reuterstemplate set up in the RMDS configuration Optional
Notes
¢ Thevalue of the nane attribute must be defined in the Aleri Streaming Platform data model.
¢ Any stream in the Aleri Streaming Platform data model can map to only one st r eamsection in the map file.
e Thet enpl at eNurber must be auniqueidentifier of the st r eamfor which it is defined.
Example

<stream nanme="st reanl" >

<nanme col um="0"/>

<field col um="4" nane="TRDPRC 1"/ >

<field colum="9" nane="BI D' precision="5"/>
</ streanp
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This example configures the Aleri Streaming Platform to publish data from a stream named st r eant.




Outbound Marketfeed Adapter Map File XML Syntax

D.11. subscri ption
adapt er

'----subscriptions
'----subscription

Summary

The subscri pti on section contains one or more instances of the st r eamelement; enabling you to configure
the Adapter to receive data from one or more streams.

The Outbound Adapter Map file can contain two or more subscri pti on sections. At runtime, the publishing
mechanism for each subscri pt i on section isinstantiated on a separate thread, which provides scalability.

Parent
subscri ptions
Children
The following child elements are defined for subscri pti on.
Name Requirement
stream One or more
Attributes
Name Value Requirement
name A name for this subscription. This name appears in the data updates |Required
published on RMDS by the Adapter and in log file entries.
Example

<subscri pti ons>
<subscri pti on name="subscriptionl" >
<stream nane="streaml" >
<name col um="0"/>
<field col um="4" nanme="BID'/>
<field col um="5" nane="ASK"/>
<field col um="6" nane="TRDPRC 1"/>
<field colum="7" nane="ACVOL_1"/>
<const ant nane="PROD_PERM' val ue="1"/>
</ st reanr
</ subscri pti on>
</ subscri pti ons>

This example configures the Adapter to publish some columns from the Aleri Streaming Platform stream st r eaml
using thenamesubscri pti onl.
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D.12. subscri pti ons

adapt er
'----subscriptions

Summary

Encloses the Map file section for one or more instances of subscri pti on.

Parent
adapt er
Children
The following child elements are defined for subscri pti ons.
Name Requirement
subscri ption One or more
Attributes
None
Notes
Each subscri pti on instance in this section defines one set of data that the Adapter will publish to RMDS.
Example

See Section D.11, “subscri pti on” for an example.
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Appendix E. Logging Facilities
A complete implementation of the Aleri Reuters Adapter supports two different logging mechanisms that can be
used to check the Adapter's performance and to diagnose problems:
¢ The Adapter's own logging mechanism
* Reuters-side logging facilities
This appendix describes how to work with each of these logging resources and provides some sample error mes-
sages and possible causes.
Y ou can configure the Adapter to write log messages to stderr, syslog, or both.
E.1. Adapter Logging

The Reuters Adapter supports the same flags for logging as the Aleri Streaming Platform executables, specifically:

-d setsthe debug level (O=emergency messages only, 7=all messages)

-1 tellsthe adapter to write |og messages to stderr, syslog, both, or neither

See Appendix A, Command Usage for specific values for these flags.

Note:

The Adapter puts out "Emergency” level messages only when it is shutting down.
If you usethe- | flag to direct Adapter log messages to stderr, you may also want to redirect st der r to afile.

Section E.3, “Log messages and meanings’ lists some sample Adapter log messages along with a possible explana-
tion for each one.

The nane attribute of the publ i cati on element in the Inbound Adapter map file specifies a descriptive text
string that will be logged to help identify how the Adapter was configured.

For example, lines 3-6 of subexanpl e. xm specify the "publication" element for a subscribing instance of the
Reuters Adapter, as follows:

<publ i cati on
nanme="RVDS Adapt er exp"
retrylnterval ="5"

/>

As the Adapter connects with and interacts with the Aleri Streaming Platform, this configuration causes the Adapter
to write log messages such as the following:

(0.123) @ |INFGQ Configuring publication with nane RVDS Adapter exp

The first two fields are the timestamp (in seconds since startup) and the thread number, respectively. These fields
are not included in the sample log messages later in this appendix.

The base time for the timestamp, along with other information, is written to the log file on startup as shown in the
following example. To convert the timestamp to a date and time, simply add the number of seconds to the base time.

(63359098041. 768) @ NOTI CE: Base tine is 10/08/08-17:27: 21
(0.001) @ NOTICE:install/i86pc_64_spro/bin/rndsonm ver si on:

1. 0. 3a- al pha_r 18674M
-a sub -c cintest:-- -d 7
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-f /hone/al eri/support/1.0.3/ Reut er sSOWRAdapt er/ mar ket pri ce. map. xmi
-l 1 -p tigris:12192 -P 1

(0.001) @ NOTI CE: pi d=28649

(0.001) @ DEBUG Using ALERI _RVDSOVM SUBSCRI BE_DEBUG LEVEL=7

E.1.1. Page Data and Partial Page Updates

Some Reuters data comes as pages which use Marketfeed Partial format. Each page consists of multiple lines; ini-
tially sent as a snapshot. Page data is supported without any special configuration. The following extract from an
Adapter log file shows the delivery of theinitial page image (which is highlighted).

(27.729) @5 INFO Publ i shing VOD. nG3BPd 21 of 21 on streanl as UPSERT
M NAME_ STRI NG VOD. mGBPd
SERVI CE NAME_ STRI NG | DN_RDF
_SEQUENCE_NUMBER_ | NT32: 1
_I TEM STALE_ INT32: 0

ROABO_1 STRI NG VOD. nGBPd SI Quote Publication

ROWB0_2 STRI NG

ROMABO_3 STRI NG DATE: 03/ 07/ 2008 Ti me: 11: 09

ROWMB0_4 STRI NG

ROMB0_5 STRING Tinme Venue SI Bid Size Bid Price Ask Price Ask Size Status

ROMBO_6 STRING ==== ===== ==

ROMBO_7 STRING 110937 GSI LGB2XXXX GSI L 1 150.9000 150.9500 1 OPEN

ROABO_8 STRING 070021 SBI LGB2LXXX CI Tl OPEN

ROABO_9 STRING 110909 CSFBGB2LXXX CSFB 329 150.7000 151.1500 329 OPEN
ROABO_10 STRING 110942 DEUTGB22ZEQ DBBL 528 150.6500 151.2000 527 OPEN
ROMABO_11 STRING 110946 ABNAGB22XXX ABNV 483306 150.9000 150.9500 483306 OPEN
ROMABO_12 STRING 110936 UBSWGB2LEQU UBSI 1 149.7682 152.1325 1 OPEN
ROABO_13 STRING 110828 SBUKGB21XXX Cl TI 20600 150.9000 151.0000 20600 OPEN
ROMABO_14 STRING 110937 SLI | GB2LXXX LEHM 3750 150.9000 150.9500 15 OPEN

ROMABO_15 STRI NG
ROMABO_16 STRI NG
ROMABO_17 STRI NG
(27.730) @ DEBUG | nmedi ate flush for |ow | atency; opcode=p

Each line of the page has its own FID to facilitate line-oriented deltas to the page. The Adapter parses the partial
page updates from Reuters and produces strings like the ones shown highlighted in the following extract from an
Adapter log file.

(49.934) @ DEBUG Processi ng update for VOD. mGEBPd from service | DN RDF
(49.934) @ | NFQO Publ i shing VOD. nGBPd 4 of 21 on streaml as UPSERT
I TEM NAVE_ STRING VOD. nGBPd
_SEQUENCE_NUMBER | NT32: 2
ROM0_3 STRING off: 78 size:2 val ue: 10
ROM0_11 STRING off:2 size:3 val ue: 101
(49.934) @ DEBUG | medi ate flush for |ow | atency; opcode=p
(50.315) @ DEBUG Processi ng update for VOD. mGEBPd from service | DN _RDF
(50.315) @ | NFO Publ i shing VOD. nGBPd 3 of 21 on streaml as UPSERT
| TEM NAVE_ STRI NG VOD. nGBPd
_ SEQUENCE_NUMBER_ | NT32: 3
ROWB0 11 STRING off:5 size:1 value:?7
(50.315) @ DEBUG | nmedi ate flush for |ow |atency; opcode=p

The first update in the example is to write the 2-character string "10" at an offset of 78 characters in the line of the
page which contains the data from the ROW80_3 FID. The second update in the example is to write the 3-character
string "101" at an offset of 2 characters in the line of the page which contains the data from the ROW80_11 FID.
The third update in the example is to write the 1-character string "7" at an offset of 5 characters in the line of the
page which contains the data from the ROW80_11 FID. Thus, updates for page data are very concise.

E.1.2. Modifying Log Entry Format
Y ou can modify the default format of log entriesin two ways.
« You can configure your system to log messages that show what values flow to the Aleri Streaming Platform on a
single line rather than the default multi-line format by setting the environment variable
ALERI _RVMDS_SUBSCRI BE_SYMBOL_FORMAT to 1. When messages are written to alog file, this can make it

easier to scan for specific items.

* You can specify the number of decimal places displayed on output for double type variables using the - P option
tormds.
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By default, log messages that show what values flow to the Aleri Streaming Platform are written in multi-line
format as shown in the following example.

(38079.526) @ | NFO Publ i shing VOD.nGBPd 3 of 9 on streanl as UPSERT
_|I TEM NAME_ STRI NG VOD. nGBPd
_SEQUENCE_NUMBER | NT32: 953

ROMBO_7 STRING off:53 size:2 val ue: 45

If you set the environment variable ALERI _RVDS_SUBSCRI BE_SYMBOL_FORVAT to 1 these messages are writ-
ten are written in single line format as shown in the following example.

(17.794) @ DEBUG streanl p val ues: _| TEM NAME =VOD. n3BPd _ SEQUENCE NUMBER =2
ROW 80_3=of f: 78 si ze: 2 val ue: 20

In the preceding examples, the single line message contains a p rather than the opcode UPSERT found in the multi-
line message. Single line messages use the following abbreviations for the opcodes:

insert
delete
update
upsert
safedelete

Ooc c a -

The - P option can dter the display of variables that are declared to be of the double datatype, asask and | ast are
in the following example. This only affects the display of the variables; not the contents.

<RowDef i niti on i d="mar ket f eed_RowDef " >

<Col um nanme="synbol " datatype="string" />
<Col um nane="servi ce" datatype="string" />
<Col um nane="seq" dat at ype="int 32" />
<Col um nanme="st al e" dat at ype="int 32" />
<Col um nane="hi d" dat at ype="noney" />
<Col um nane="ask" dat at ype="doubl e" />
<Col um name="1| ast" dat at ype="doubl e" />
<Col um nanme="vol une" datatype="int32" />
<Col um nanme="when" dat at ype="ti nest anp" />

</ RowDef i ni ti on>

If you accept the default precision, variables of type double (e.g., ASK in the following example) are written with
three digitsto the right of the decimal.

(5.089) @ | NFO Publishing EURIPY= 7 of 9 on streaml as UPSERT
(5.090) @ DEBUG streandl p val ues: _|TEM NAVE =EURJIPY=
_SEQUENCE_NUMBER =1 _| TEM STALE =0 BI D=137. 4800 ASK=137.530 ACvVO__1=0
ACTI V_DATE+TI MACT=2008- 10- 06T21: 07: 00. 000 (1223327220000)

If you specify the option - P 7 when enter the rmds command, variables of type double (e.g., ASK in the following
example) are written with seven digitsto the right of the decimal. Variables of other types are not affected.

(4.913) @ | NFO Publ i shing EURIPY= 7 of 9 on streaml as UPSERT
(4.913) @ DEBUG streaml p val ues: _| TEM NAME =EURJPY=
_SEQUENCE_NUMBER =1 _| TEM STALE =0 BI D=137. 5200 ASK=137. 5700000
ACVOL_1=0 ACTI V_DATE+TI MACT=2008- 10- 06T20: 55: 00. 000 (1223326500000)
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E.2. Reuters Logging

The Adapter'sinterface to RMDS can also be configured to write to alogging facility. In the Reuters-side configura-
tionfile (r f asub. cf g and r f apub. cf g are the ones provided with the Adapter), you can turn logging on or off
and specify apath and filename of the log file. The Reuters interface also supports a set of "message files".

The Reuters-side configuration file contains a set of configuration entries for the Reuters "L ogger” facility.

\ Logger\ AppLogger\fi | eLogger Enabl ed
\ Logger\ AppLogger\fi | eLogger Fi | ename

true
"rfasub. {p}.l o0g"

This configuration set turns on Reuters logging for the Reuters Adapter. The log messages will be written to the
rfasub. PI D. | og file, where Pl Disthe Adapter's process ID.

e Thefirst linein this set, \ Logger \ AppLogger\ wi ndowsLogger Enabl ed = f al se, pertainsto a Win-
dows® logging facility that is not supported for the Reuters Adapter.

¢ These example lines are from r f asub. cf g, the file that configures an Adapter that subscribes to RMDS. The
configuration file for publication, r f apub. cf g, contains the same configuration lines (except that the value for
fil eLoggerFil enaneisrfapub. {p}.| og.

The same file contains configuration entries for Component Loggers, as follows:

\ Logger \ Component Logger s\ Connect i ons\ nessageFi | e =\
"confi g/ messages/ RFA6_Connecti ons. nt"

\ Logger\ Conponent Logger s\ Adapt er\ nessageFi | e =\
"confi g/ messages/ RFA6_Adapt er . nt"

\ Logger \ Conponent Logger s\ Sessi onCor e\ nessageFi | e =\
"confi g/ messages/ RFA6_Sessi onLayer . nt”

\ Logger \ Conponent Logger s\ SSLED Adapt er\ nessageFi | e =\
"confi g/ messages/ RFA6_SSLED Adapt er. ntc"

E.3. Log messages and meanings

The following entries are examples of messages you might see in the Adapter log file. The actual format and work-
ing of the log messages, as well as the nature of the events logged and the log levels associated with these events,
may change in subsequent releases of the Aleri Reuters Marketfeed Adapter.

Message:

Cause:

Message:

Cause:

Message:

Cause:

Message:

Cause:

NOTI CE: Item BARC. VX is closed: No Quality of Service is avail -
able to process subscription, timeout expired

The value for the Reuters username in the Reuters config file isincorrect (case matters) or the
Reuters Service name in the Map file isincorrect.

DEBUG | mredi ate flush for |ow | atency
Data received from RMDS being sent to the Aleri Streaming Platform immediately.

NOTI CE: XMLRPC ERROR- 116: The connection to the server could not
be established. Please nake sure the server is up, and check the
speci fi ed host name/port, user nane/password, and encryption
settings. If a host nane is specified, make sure that it can be
resol ved through a DNS | ookup. (5.092) @ |NFG Coul d not connect
to SP; (tigris:12190 cintest) will retry in 5 seconds.

Cannot connect to the server running the Aleri Streaming Platform.

I gnoring market data event because no significant fields updated

The Adapter received data from Reuters, but none of the fields were of interest to the Aleri
Streaming Platform stream, so no data was sent.
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Message:

Cause:

Message:

Cause:

Message:

Cause:

Message:

Cause:

Message:

Cause:

Message:

Cause:

Message:

Cause:

Message:

Cause:

Message:

Cause:

ERROR: Error publishing: PUBLI CATI ON ERROR- 442: The send met hod
of this publication object failed.

Connection to the Aleri Streaming Platform unsuccessful during a message transmission.

ERROR M smat ch between platform stream (9 col ums) and adapt er
(31 colums for stream streaml)

The number of columns defined in the Adapter did not match the number of columnsin the
stream.

WARNI NG Aleri Stream ng Platformdown, dropping all subscrip-
tions

followed by multiple iterations of a message like the following:
DEBUG Unsubscribing item EUR= service: |DN_RDF

Lost connection to the Aleri Streaming Platform. Stopping subscriptionsto RMDS data since
the Adapter has nowhere to put it.

WARNI NG Di scarding data rec'd after unsubscribe

Before the Adapter shut off the subscription, more data arrived. This datais discarded because
there is no connection to the Aleri Streaming Platform.

DEBUG Processing update for EUR= from service | DN_RDF
An update for RIC "EUR=" on service named "IDN_RDF" has arrived.

WARNI NG Al eri Streanmi ng Platformdown, dropping all subscrip-
tions

followed by numerous repetitions of the following:
DEBUG Unsubscribing item EUR= service: |DN_RDF

Lost connection to the Aleri Streaming Platform. Stopping subscriptions to RMDS data since
the Adapter has nowhere to put it.

WARNI NG Di scarding data rec'd after unsubscribe

Before the Adapter shut off the subscription, more data arrived. This datais discarded because
there is no connection to the Aleri Streaming Platform.

EMERGENCY: Fatal Error at line 0, colum 0 of config file: An
exception occurred! Type: Runti neException, Message: The primary
docunent entity could not be opened.

I d=/ hone/ al eri / adapt er/trunk/ src/ Reut er sAdapt er / xxsubexanpl e. xmi

Specified config file is unavailable

EMERGENCY: Fatal Error at line 0, colum O of config file: An
exception occurred! Type: Runti meException, Message: The primary
docunent entity could not be opened.

I d=/ hone/ al eri / adapt er/ trunk/ src/ Reut er sAdapt er / xxsubexanpl e. xmni

The specified config fileis unavailable.
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