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Introduction

Introduction

The Reuters Consumer adapter allows the Sybase CEP Server to read Reuters market feeds
(RMDS).

In Reuters' terminology, this adapter corresponds to a Reuters Consumer. The Sybase CEP
Reuters Consumer Adapter:

Feeds market data to Sybase CEP projects.
Manages data connections between Sybase CEP and RMDS.

Enables you to add and delete subscriptions without restarting Sybase CEP applications or
adapters.

Allows multiple adapters to share the same connection, when possible, and allows
adapters to be started or stopped in any order.

Allows multiple adapters attached to multiple sessions.

This adapter reads a file when it starts to determine which RIC symbols to subscribe to. While
running, the adapter reads rows from a separate subscriber stream to add or remove
subscriptions.

Supported Platforms

The Sybase CEP Reuters Consumer adapter supports Linux and Windows platforms and
operating systems.

Supported platforms and Operating systems:

Platform Supported OS
Linux-64(AMD/Intel) Red Hat 5.0 (AMD/Intel), SUSE 10 (AMD)
Windows (32) XP Professional (32-bit)
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Installing the Reuters Adapter

Installing the Reuters Adapter

Steps to install the Reuters adapter.

To install the Reuters adapter:

1. Unzip the adapter into the parent directory of the SybaseC8 folder.

For example, C. \ CEP_R4\ SybaseC8.
2. Change directory into the directory containing the Reuters adapter.

For example, C: \ CEP_R4\ SybaseC8\ addon-i nstal |l ers\reuters.
3. Run:

(Windows) install-studio.bat and install-server.bat

(Linux) install-studio.sh and install-server.sh

to install the adapter.
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Installing the Reuters Libraries

Installing the Reuters Libraries

Install the Reuters libraries.

The Sybase CEP Reuters Adapter uses the Reuters Wire Format (RWF) with Reuters Sink
Source Layer (RSSL) as a transport protocol.

To use the Sybase CEP Reuters adapter:

1. Obtain the appropriate Reuters libraries from Reuters.

The version of the Reuters libraries that you use with this adapter does not need to match
the version you have installed for other purposes.

2. Install the libraries in the bi n directory under your Sybase CEP Server installation
directory.
3. Obtain a subscription to the Reuters service.
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Configuration Files

The Sybase CEP Reuters adapter uses three configuration files: the RFA configuration file, the
application configuration file, and a symbols file.

Samples of each are installed in the bin directory under the Sybase CEP Server installation.

Modifying the RFA Configuration File

Edit the RFA configuration file to specify application preferences.

The Reuters libraries read the RFA configuration file at startup to set configuration
preferences. Use the example configuration file (Exanpl eRFA. cf g) as abase for your own
configuration file. This file is a Reuters configuration file, but contains information you need
to configure the adapter.

1. Use the example configuration file (Exanpl eRFA. cf g) as a base for your own
configuration file.

Thisfile is a Reuters configuration file, but contains information you need to configure the
adapter.

2. Change the port number and host name entries as appropriate for your site.

This extract from the file shows the entries used with the Sybase CEP Reuters adapter:

\ Connect i ons\ Connecti on_OVM connecti onType = "RSSL"
\ Connect i ons\ Connecti on_OW rssl Port = "8101"
\ Connect i ons\ Connecti on_OVWM host Nane = "Il ocal host"

On UNIX-like operating systems, an entry typically exists in/ et ¢/ ser vi ces that
reserves a Reuters port. Ensure that the port number you specify in the configuration file
corresponds to the Reuters port number in the / et ¢/ ser vi ces file.

Connection_OMM s the name of the connection, as specified in the session entry later in
the RFA configuration file:
\ Sessi ons\ Sessi onOVM connecti onLi st = "Connecti on_OwW'

The value of Connection_ OMM corresponds to the node names that specify connection
information earlier in the file. The node name here, SessionOMM, is the name of the
session, as specified in the RDOMConsuner . cf g file. This naming scheme associates
connection information with a named session, and an instance of the adapter with a named
session. Multiple adapter instances can use the same session.

3. Modify the remaining entries related to logging as appropriate.

4. Configure and start the appropriate RDM provider on the specified host using the specified
port.
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The adapter attempts to connect to a provider on startup and, if unsuccessful, every 10
seconds thereafter. See the Reuters documentation for information about configuring
RDM providers.

Application Configuration File

A Sybase CEP Reuters adapter instance reads an application configuration file at startup in
order to set configuration preferences.

An example configuration file is installed as RDMConsumer.cfg. Use that file as a base for
your own configuration files.

This table describes the entries in the application configuration file:

Entry

Description

\ msgMbdel Request -
Type

The adapter only supports the MarketPrice model, so leave this
entry as is.

\directoryReqgFil -
ter

Leave this entry as is.

\detail Trace

This entry set to True provides debug output. To eliminate the
debug output, set it to False or comment it out.

\ msgMbdel Def aul t -
Di spl ay

Leave this entry as True to provide a summary of messages.

\synbol Fil e

The name of a file containing symbols for the initial subscription.
The file should contain one symbol per line. The default entry is
reut er sSynbol s. cfg.

\'| oadLocal Di cts

Change to True to load dictionaries locally instead of retrieving
them from the provider.

\fidDi ctLocation

The name of the local fid dictionary file. Only meaningful if
\| oadLocal Di ct s is set to True.

\ enunDi ct Locat i on

The name of the local enumeration dictionary file. Only meaning
fulif\ | oadLocal Di ct s is set to True.

\ user Nane The name of the user on whose behalf the SSL mount is being
performed. Also used to determine permissions.

\ position The host name or IP address of the system on which the provider
resides.

\appl d The application 1D for login. The default value from the Reuters

distribution.
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Entry Description

\ sessi on (Required) The name of a session, which corresponds to a config-
uration node for session parameters in the RFA configuration file.

\'servi celi st A comma-separated list of service names. Service names specified
in the subscriber stream need to be listed here, or the adapter prints
a warning message. The first name in this list is the default. If you
omit this list, the default is D/IRECT_FEED.

Symbols Configuration File

When the adapter starts up, it reads the file specified inthe\ synbol Fi | e entry to determine
the symbols to subscribe to. To have a default set of subscriptions, create a file or edit the
example file (r eut er sSynbol s. cf g) to contain one symbol per line.

The symbol file that specifies the initial subscriptions contains symbol entries composed of
four parts. The complete, four-part symbol is in the form
Ser vi ceNamne. Sect or Nane. Synbol Nane. Exchange:

Part Symbol Associated with Part

Ser vi ceNane The symbol associated with the service. List the service name in the
\'servi ceLi st entry of the application configuration file. If
omitted, the Ser vi ceNane defaults to the first service name in
the\ servi ceLi st entry of the application configuration file.
Ifthe\ ser vi ceLi st entry is missing, this part defaults to

DI RECT_FEED.

Sect or Nane Always ANY.

Synbol Nane The basic symbol, such as | BM Can be omitted, depending on the
type of instrument.

Exchange The exchange. Can be omitted, depending on the type of instru-
ment.

Copying the Configuration Files

Once the configuration files are set up, copy them into the Sybase CEP installation directory.

Prerequisites
The configuration files are set up.

Copy the configuration (RFA, application, and symbols) files from the bin directory into the
Sybase CEP Server installation directory.
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If you have retained the default names, the three files you copy are: Exanpl eRFA. cf g,
RDMConsuner . cf g, and r eut er sSynbol s. cf g.

If you are using local dictionaries, copy those files into the same directory.
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Subscriber Stream

Change which Reuters symbols the adapter subscribes to by passing subscription requests
through a subscriber stream.

To specify which Reuters symbols the adapter subscribes to, create an input stream with the
schema (all three columns are type String):

e Sub_Unsub - this column must contain either SUB (to subscribe) or UNSUB (to
unsubscribe) to the symbol specified in the other columns.

e Symbol - a two-part symbol name.

» Service- the service name. Define the service name in the \ ser vi ceLi st entry of the
application configuration file.

The subscriber stream does not need to be in the same project as the stream to which the
Sybase CEP Reuters Consumer adapter is attached. However, each instance of the Sybase
CEP Reuters adapter must use a different subscriber stream.

A row attempting to unsubscribe with an invalid symbol is ignored. A row subscribing to a
symbol that is already subscribed to raises the priority of the subscription.

You can use one of the Sybase CEP SDKSs to write a program to publish subscription requests
to this subscriber stream. Depending on your application needs, you may be able to use one of
the other input adapters to send the requests to this stream.

An example python script that publishes information to a subscriber stream is installed as
c8_reut ers_sub. py in the bin directory under the Sybase CEP Server installation
directory. To use this example, copy it to the sdk/python directory under the installation
directory and then run it from a command line. The script takes four arguments:

e The URI of the subscriber stream the script should publish to.
» Either SUBor UNSUB.

e Asymbol.

e A service name.

The script sends a row containing the last three arguments and publishes it to the stream
identified with the first argument.

Example:

pyt hon "c8 reuters_sub. py"
ccl:/ /1 ocal host: 6666/ Stream Def aul t/ Reut er sSubSt r eam SubSt r eam
SUB | BM N DI RECT_FEED
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Input Stream

Schema to create an input stream for Reuters data.

Input Stream

The schema for an input stream can include the String columns Symbol, which contains the
symbol from the Reuters feed, and Service, which contains the service name from the feed. All
additional columns should be valid Reuters Field IDs (fids). These additional columns contain
the data from the corresponding field in the Reuters data feed. If the Reuters feed does not
contain data for a specified fid, the adapter writes Null to that column and prints a warning

message.

A Sybase CEP CCL column name cannot begin with a number. If your Reuters data includes
Field 1Ds that begin with a number, preface the corresponding column name with RFA . For
example, if your data includes a fid of 52WK_H/IGH, you should name the corresponding

column in the schema RFA_52WK_HIGH.

The Reuters datatypes do not map exactly to Sybase CEP datatypes. Use this table to
determine the appropriate datatypes for the additional columns in your input stream schema:

Reuters datatypes

Sybase CEP datatype

StringRMTES, Enumeration

Int32, UInt32 Integer Integer
Int64, UInt64 Long
Float, Double, Real32, Real64 | Float
Date, Time, DateTime Timestamp
Enumeration Integer
StringASCII, StringUTF8, String

Quality of Service, RespStatus,
Opaque, XML, Buffer, Ansi-
Page

Not processed
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Adapter Properties

Specify values for four properties when you attach the Reuters Consumer adapter to a stream
in Sybase CEP Studio.

Use Last Pro-
cessing

LastNonNull

Property Property name (at- | Type Description

name tach adapter)

(screen)

RFA Configu- | RFAConfigurationFile | String The name of your RFA Configuration

ration file file.

Application ApplicationConfigura- | String The name of an application configura-

Configuration | tionFile tion file.

file

URI for sub- | SubscriptionURI String The URI of a subscriber stream, which

scription mod- must be unique—each instance of the

ification adapter must use a different subscriber
stream. If the stream does not exist
when the adapter starts, the adapter
prints a warning message and checks
once a minute, repeating the warning
message each time until it finds the
stream.

Use Last UseLastNonNull Boolean If True, the adapter replaces Null values
from the Reuters event with the last
non-Null values for the same RIC. If
False, the Sybase CEP columns receive
the values from the event as delivered,
including Nulls. Defaults to True.

Excluded from | ColsExcludedFromUse- | String A space-separated list of column

names. The columns specified here re-
ceive the values from the Reuters event
as delivered, including Nulls, even
though UseLastNonNull is True. Ignor-
ed if UseLastNonNull is False.

Note: If you attach the Reuters Consumer adapter to multiple streams (in one or multiple
projects), use a different subscriber stream for each instance. You can use (and reuse) multiple
configuration files.

Note: Ifyou enable persistence for the project or module containing the stream that the Sybase

CEP Reuters adapter is attached to, the adapter persists subscription information. When the
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adapter restarts, it restores the subscriptions that were in place before the shutdown rather than
reading the symbols file.
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Multiple Instances and Sessions

You can attach the Sybase CEP Reuters Consumer adapter to multiple streams across multiple
projects, resulting in multiple instances of the adapter running concurrently.

When you specify the property values for the adapter, use a different subscriber stream for
each instance. You can use the same or different configuration files for multiple instances.
Using different RFA configuration files allows you to have adapter instances connecting to
different sessions and therefore different providers. If you use the same application
configuration file for two or more instances of the adapter, the only difference between the
instances is the subscriber stream. Each instance uses the same property values as specified in
the application configuration file, including the same symbol file and the same session.

If you use different application configuration files for multiple adapter instances, you may
choose to specify different values for the properties defined in that file, including provider
information, dictionary settings, session identification, and the symbol file. Define the session
you specify in the application configuration file as a node in the specified RFA configuration
file \Sessi ons\ sessi on_nane\ connecti onLi st).

If you want to use multiple sessions (for example, to access providers on different ports) define
connection information for each session, either in multiple RFA configuration files, or in a
single RFA configuration file:

\ Connect i ons\ Connecti on_OVM connecti onType = "RSSL"

\ Connecti ons\ Connecti on_OVW rssl Port = "8101"

\ Connect i ons\ Connecti on_OVM host Nane = "| ocal host"

\ Connect i ons\ Connecti on_OMWR\ connecti onType = "RSSL"

\ Connect i ons\ Connecti on_OwWM2\rssl| Port = "14009"
\ Connect i ons\ Connecti on_QOVW2\ host Nane = "Il ocal host"

This example shows connection information for two sessions. Later in the same file, define the
two sessions and specify the association with the connection information:

\ Sessi ons\ Sessi onOVM connecti onLi st "Connecti on_OW'
\ Sessi ons\ Sessi onOMMR\ connect i onLi st "Connecti on_Ov\R"

Two sessions using the same connection information results in unpredictable behavior, so
verify that each session uses different connection information.

In your application configuration file, you identify the session, and therefore the connection
settings, that every adapter instance reading that file uses:
\ sessi on = "Sessi onOV\R"

When Sybase CEP Server starts an instance of the Sybase CEP Reuters Consumer adapter, it
reads the application configuration file to determine the name of the session to use. If a session
with the same name is already running, the adapter uses that session. Otherwise, it creates a
new session using the connection parameters specified in the RFA configuration file.
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