FACTSET

MATLAB/R RealTime

The realtime function allows users to stream realtime exchange data. Multiple securities can be streamed at
once and the streaming data can be referenced through the variables that are created. The FactSet Workstation

must be running for this function to work and the FactSet Datafeed Toolkit 2.5.0+ must be installed when using
MATLAB.

Note: Requires an additional subscription and FactSet plugin version 3.2+

Installation & Setup

1) Install the C++/COM Developer API/Toolkit http://www.factset.com/download/exchangedatafeed

2) Register (as administrator) the FactSet workstation dll by running “regsvr32 FDSRTCOM.FVM” in
the CMD window following the steps below:

a. Click on the “Start” menu
b. Type “cmd” into the search box
c. Right-Click on the cmd.exe icon

d. Click “Run as administrator”

|_|

Programs (1)

'E‘:SI Run as administrator [~
[ Edit with Notepad++ I

Q Scan with System Center Endpoint Protection...
|_ ' [ ] |

cmd X | | Shut down | » |

e. When cmd window launches, change the directory to C:\Program Files
(x86)\FactSet\DataFeed\fdsrt-2\bin

i. Type “cd C:\Program Files (x86)\FactSet\DataFeed\fdsrt-2\bin”

f.  Then type “regsvr32 FDSRTCom_x64.dll”. You should receive a message saying that
registration was successful.

g. Then type “regsvr32 FDSRTComd_x64.dll”. You should receive a message saying that
registration was successful.
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Requesting Data

Note: Access to streaming data is determined by exchange entitlements set in the FactSet workstation.
Note: FactSet workstation must be open to stream data.

Sample Code: data=F.RealTime('IBM')

Viewing the Streaming Data

Note: In MATLAB the variable window will display actively streaming data. In R, it is request-response driven and
will only return the updated data when it is called again.
MATLAB
- When data=F.RealTime('IBM') is run, a new Workspace variable will be created. Double-Click on the
data variable to launch the variable.

Workspace

Value

1x1 FactietIRealTime...
1x1 FactietOnDemann...
1x1 FactietIRealTime...

Pa Variables  data

@ data 1x40 DynamicProperty
e key BM-USAD’
-H AsSK 1 168.2300
ane| ASK_EXCH_1 1"
ASK_TIME 1 7.3507e+05
ASK VOL 1 1
-H BID 1 168.3100
aoe| BID_EXCH_1 '
- BID_TIME_1 7.3587e+05
-H BID_VOL 1 5
-H BLK_CUM_VOL 097738
-H BLK_TRD_CNT 3
-H cum_voL 2116715
-H FINANCIAL_STATUS 4
—H GMT_OFFSET -240
—H HIGH 1 1706000
- HIGH_TIME_1 7.3587e+05
FH LasT 1 168.3200
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R
- When data=F.RealTime('IBM') is run, you can return the “data” variable by typing “data”.

> data=F.BealTime ("IBM'")
Pulled realtime data for: IEBM

> data
Fey SECURITY TYFE PRODUCT PEICE CUERENCY SECURITY STATUS |
1 IBM-USA:D 1 9001 Ush 0
EVGE 30DAY VOL AVG SDAY VOL SHRRES OUTSTANDING BID VOL 1 ASE VOL
1 3.344447 2.702345 984.734 3
ELE CUM VOL TRED CNT EXCHANGE HIGH TIME 1 LOowWw TIME 1 LAST TIl
1 9TTER 19671 11110 10:03:05.000 15:15:36.000 15:16:06
LAST POSTMET TIME 1 LAST PREMET 1 LAST PREMET WVOL 1 LAST FREMET
1 00:00:00.000 169,52 47
FINAWNCIAL STATUS LAST VOL 1 LAST TICKE 1 LAST EXCH 1 GMTI OFFSET 1
1 4 100 2 1 —-240
ESE 1 TUENOVER MS5G TYPFE PREV CLOSE DATE EID TICK 1 LAST COMNI
1 168.23 365655.6 5 ENL ENL
LAST UNOFF TIME 1 LAST UNOFF VOL 1 LAST UNOFF COND 1 LAST UNOFF
1 Hal

Referencing Real-Time Data

- Toreference the data in MATLAB, simply request by using “variable.field” syntax. For example,
“data.LAST_1”

@ WVariables - data
data % |

@ leFactSEBRealTimeHandle

Progerty - Value
CHANGE '11099"
ShAT (IEESET -240
HH LasT 1 168.2000
s LART COMND_1 0"
HH LaSY DATE 1 736119
ane| | ASTNEXCH 1 g

>> data.LAST 1
ans =

168.2000

fx ==
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- Toreference the data in R, request by using the variable[“Field”] syntax. For example,
“data[“LAST_1"]

I> data=F.RealTime ('IBM") I
™ IEM

=
ey SECURITY TYPE PRODUCT PRICE CURRENCY SECURITY STATUS HALT INFO CUSIF

1 1sk-Usa:D 1 3001 UsD 0 148 45920010 Interna
30DAY_VOL AVG_SDAY_VOL SHARES_QUTSTANDING BID VOL_1 ASK_VCL_1 QUOTE_CCND BID _EXCH 1

1 3.344447 2.702345 984.734 3 4 o 3
BELE|CUM VOL TRD CNT EXCHANGE VENUE HIGH TIME 1 LOW TIME 1 LAST TIME 1 LAST POSTMKT 1
1 97788 20259 11110 FINN 10:03:05.000 15:18:54.000 15:22:22.093 0
LAST| POSTMXT TIME 1 LAST PREMKT 1 LAST PREMET VOL 1 LAST PREMHT CUM VOL LAST PREMKT TIME
1 00:00:00.000 169.52 47 886 09:28:59.0
FINANCIAL STATUS LAST VOL_1 LAST TICK 1 LAST EXCH 1 GMT OFFSET L&ST DATE 1 BID 1|rasT 1
1 4 10 1 ! -240 2015-06-04 168.12|168.17
ASK_} TURNOVER MSG_TYPE PREV_CLCSE_DATE BID TICK 1 LAST _COND_1 SEQUE 1 CLUSE
1 168.1% 375078.7 s (e ENR Nall NaN

OFF_TIME 1 LAST_UNOFF_VCOL_1 LAST UNGEE T UNOFF_EXCH 1 TRADE CONDITION

|> data["LAST_;"]I
CAST T

1 168.17
1
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