Misc Framework.  Presumably this has most of the interesting work.  We will have to make a lot of changes to the data nodes.

1. AccumulateInsert in 'Misc Util\AccumulateInsert.pas', This was pretty small to begin with, and it will become trivial when we switch to C++.  AccumulateInsert.C

2. DataNodes in 'Application Framework\DataNodes.pas',  TDataNodeLink.SetReceiveInput was only used in construction.  Because we are single threaded, this is no longer an issue, so this function can be removed.  TPriority was never used and it looks like it was never even implemented.  DataNodes.C

3. GenericDataNodes in 'Application Framework\GenericDataNodes.pas',  GenericDataNodes.C

4. TwoDLookup in 'Data Structures\TwoDLookup.pas',  TwoDLookup.C

5. CsvFileData in 'Market Data\CsvFileData.pas', We don’t need to watch for file changes.  If necessary we can listen for a special command to reload.  CsvFileDataNodes.C

6. StandardPlaceHolders in 'Market Data\StandardPlaceHolders.pas',  StandardPlaceholders.C

7. Timers in 'Misc Util\Timers.pas',  Mostly used by GUI and debug.  Also used in heartbeat alerts and csv file data nodes.  Current implementation of csv file does not use a timer.  Timers.C

Alerts Framework:

1. AlertMatricies in 'Alerts\AlertMatricies.pas', AlertMatricies.C  To do:  Expected Open is still missing, and options volume.

2. PushAlerts in 'Alerts\PushAlerts.pas' {ConfigureAlertsPush}, PushAlerts.C

3. AlertBase in 'Alerts\AlertBase.pas',  AlertBase.C

4. AutoAlertMonitorUnit in 'Alerts\AutoAlertMonitorUnit.pas' {AutoAlertMonitor},  Need something simple shut down at the right time.  To do

5. GuiAlertChoices in 'Alerts\GuiAlertChoices.pas', AlertList.csv

6. AlertEventUnit in 'Alerts\AlertEventUnit.pas', AlertEventUnit.h

TAL Very Specific – This are probably trash.  The way we access the new stuff will be considerably different.

1. DataFeedSelector in 'Market Data\DataFeedSelector.pas', build_all

2. TalConversationThread in 'Market Data\TAL\TalConversationThread.pas', ActivClient.C

3. TalMsgListeners in 'Market Data\TAL\TalMsgListeners.pas', ActivClient.C

4. TalTosDataNodes in 'Market Data\TAL\TalTosDataNodes.pas',  ActivStreaming.C

5. TalL1DataNodes in 'Market Data\TAL\TalL1DataNodes.pas', ActivStreaming.C

6. TalCommon in 'Market Data\TAL\TalCommon.pas', ActivSupport.C  This is still growing on an as needed basis.

TAL Somewhat Specific – We need to know more about the details of the new datafeed.  These deal with the peculiarities of TAL data.

1. TalSpecialMarketData in 'Market Data\TAL\TalSpecialMarketData.pas', SimpleMarketData.C  To Do:  Replace some of the ActivSpecific code with SpryWare equivalents.  Look for “To Do”.

2. TimeConversion in 'Misc Util\TimeConversion.pas', ActivSupport.C.  Now we only have to convert for the datafeed.  The server programs, the database and the client all use time_t.

3. SimpleMarketData in 'Market Data\SimpleMarketData.pas', SimpleMarketData.C

4. RecentHighsAndLows in 'Market Data\RecentHighsAndLows.pas',  RecentHighsAndLows.C.  To Do  Right now we only have a placeholder.  This needs to be fixed for Activ.

5. TalRegionals in 'Market Data\TAL\TalRegionals.pas', SimpleMarketData. SimpleMarketData.C compositeToRegional().

6. MarketData in 'Market Data\MarketData.pas', A lot of this was only used by the GUI  SimpleMarketData.C

7. DayRange in 'Alerts\Definitions\DayRange.pas',  SimpleMarketData.C

8. SynchronizedTimers in 'Market Data\Analytics\SynchronizedTimers.pas',  SyncrhonizedTimes.C

9. GenericTosDataNode in 'Market Data\GenericTosDataNode.pas', GenericTosData.C

10. GenericL1DataNode in 'Market Data\GenericL1DataNode.pas', GenericL1Data.C

Alert Definitions – These will probably be a simple Pascal  C++ translation.

1. CheckMark in 'Alerts\Definitions\CheckMark.pas', CheckMark.C This has a lot of notes in it warning about stuff that is specific to TAL.

2. ShortTermCandles in 'Alerts\Definitions\ShortTermCandles.pas',  ShortTermCandles.C

3. LocksAndCrosses in 'Alerts\Definitions\LocksAndCrosses.pas', LocksAndCrosses.C

4. AverageHistoricalVolume in 'Alerts\Definitions\AverageHistoricalVolume.pas', AverageHistoricalVolume.C

5. RelativeVolume in 'Alerts\Definitions\RelativeVolume.pas', added to SimpleMarketData.C

6. VolumeWeightedDataNodes in 'Volume Graphs\VolumeWeightedDataNodes.pas',  VolumeWeightedDataNodes.C

7. VolumeWeightedData in 'Volume Graphs\VolumeWeightedData.pas',  VolumeWeightedData.C

8. Heartbeat in 'Alerts\Definitions\Heartbeat.pas',  Heartbeat.C

9. NormalVolumeBreakBars in 'Alerts\Definitions\NormalVolumeBreakBars.pas',  NormalVolumeBreakBars.C

10. VolumeBlockMinAndMax in 'Alerts\Definitions\VolumeBlockMinAndMax.pas',  VolumeBlockMinAndMax.C

11. ConfirmedCrossing in 'Alerts\Definitions\ConfirmedCrossing.pas',  ConfirmedCrossing.C

12. CrossedOpenConfirmed in 'Alerts\Definitions\CrossedOpenConfirmed.pas', moved to ConfirmedCrossing.C

13. VWAP in 'Market Data\Analytics\VWAP.pas',  Moved to SimpleMarketData.C

14. FastRunning in 'Alerts\Definitions\FastRunning.pas',  FastRunning.C

15. StandardCandles in 'Market Data\Analytics\StandardCandles.pas', StandardCandles.C

16. IntradaySma in 'Market Data\Analytics\IntradaySma.pas';  IntradaySma.C

17. UpCandles in 'Market Data\Analytics\UpCandles.pas', UpCandles.C

18. Correlation in 'Alerts\Definitions\Correlation.pas', Correlation.C

19. IntermediateRunning in 'Alerts\Definitions\IntermediateRunning.pas', IntermediateRunning.C

20. ConsolidationPatterns in 'Alerts\Definitions\ConsolidationPatterns.pas', ConsolidationPatterns.C

21. SupportAndResistance in 'Alerts\Definitions\SupportAndResistance.pas', SupportAndResistance.C

22. TrailingStop in 'Alerts\Definitions\TrailingStop.pas',  TrailingStop.C

23. Pullbacks in 'Alerts\Definitions\Pullbacks.pas',  Pullbacks.C

24. HighLowBidAsk in 'Alerts\Definitions\HighLowBidAsk.pas',  HighLowBidAsk.C

25. FastCrossedOpenClose in 'Alerts\Definitions\FastCrossedOpenClose.pas', FastCrossedOpenClose.C

26. FibBuySell in 'Alerts\Definitions\FibBuySell.pas', FibBuySell.C

27. DailyHighsAndLows in 'Alerts\Definitions\DailyHighsAndLows.pas', DailyHighsAndLows.C  Something is wrong.  We’re reporting HPOST during the day.  We seem to be getting a lot of crossed daily highs resistance / lows support when we first start, especially if we start late in the day.

28. SimpleCandles in 'Alerts\Definitions\SimpleCandles.pas',  SimpleCandles.C

29. RSI in 'Market Data\Analytics\RSI.pas', RSI.C To Do:  The C++ and Delphi versions match perfectly in the pre-market, but they are way off after market.  Maybe it has something to do with the delayed data.

30. AlertsData in 'Alerts\Definitions\AlertsData.pas',  Rename to MiscAlerts.C  To Do  Serious problems with PTS alerts.

31. IntradayEma in 'Market Data\Analytics\IntradayEma.pas',  This was only used by the PTS alerts.  But those are the changing.  We need to compute the EMA including the last price, not just the last finished candle.  IntradayEma.C

32. LinearRegression in 'Market Data\Analytics\LinearRegression.pas', This was only used by the PTS alerts.  But those are the changing.  We need to compute the formula including the last price, not just the last finished candle.  LinearRegression.C

33. GeometricPatterns in 'Alerts\Definitions\GeometricPatterns.pas',  To Do

Debug Tools – These will probably change dramatically.  We will see what’s needed based on the new implementations of other objects.  Half of these will probably disappear completely.

1. CandlePlayback in 'Debug Tools\CandlePlayback.pas' {CandleSimulatorForm},

2. CandleView in 'Debug Tools\CandleView.pas' {CandleViewerForm},

3. FakeL1Data in 'Market Data\Debug\FakeL1Data.pas', GenericL1Data.C

4. FakeDataCommon in 'Market Data\Debug\FakeDataCommon.pas', DebugMessage.C

5. FakeTosData in 'Market Data\Debug\FakeTosData.pas', GenericTosData.C

6. DataNodesDebug in 'Application Framework\DataNodesDebug.pas' {DNDebug},

7. MarketViewPanels in 'Market View\MarketViewPanels.pas', This should be a lot simpler without the GUI.

8. MarketViewBase in 'Market View\MarketViewBase.pas',

9. TradeSimulatorUnit in 'Debug Tools\TradeSimulatorUnit.pas' {TradeSimulator},

10. L1PlaybackUnit in 'Debug Tools\L1PlaybackUnit.pas' {TosL1Playback},

Completely Gone:

1. DebugOutput in 'Misc Util\DebugOutput.pas' {DebugOutputWindow} Replaced by standard log,

2. L1Alerts in 'Alerts\Definitions\L1Alerts.pas', Obsolete.  This was from a time when it was harder to find and release subordinate data nodes.  It is barely used any more in the Delphi code and not really necessary.

3. NewDayDetector in 'Alerts\Definitions\NewDayDetector.pas', I think its fair to say that we will be restarting every morning, so the new day detector is not required.  NewDayDetector.C  I created this, but it’s tempting to delete it.

4. AlertsWindow in 'Alerts\AlertsWindow.pas' {AlertWindow},  Originally data passed through here before going to the database.  Now AlertMatricies.C talks directly to PushAlerts.C.

5. ConfigFile in 'Misc Util\ConfigFile.pas', Replace by standard config file.

6. NyseArb in 'Alerts\Definitions\NyseArb.pas',  never used

7. AlertSelectionWindows in 'Alerts\AlertSelectionWindows.pas' {AlertSelectionWindow}, No GUI

8. Toolbar in 'Toolbar.pas' {MainForm},  No GUI

9. IndexGrids in 'Application Framework\IndexGrids.pas',  No GUI

10. CustomTables in 'Application Framework\CustomTables.pas',  No GUI

11. DockableListenerForms in 'Application Framework\DockableListenerForms.pas', No GUI

12. HeartbeatUnit in 'Debug Tools\HeartbeatUnit.pas' {Hearbeat}, No GUI

13. StringVariantHashtables in 'Data Structures\StringVariantHashtables.pas',  Replaced by std::map

14. StringStringHashtables in 'Data Structures\StringStringHashtables.pas', Replaced by std::map

15. StringInterfaceHashtables in 'Data Structures\StringInterfaceHashtables.pas', Replaced by std::map

16. StringObjectHashtables in 'Data Structures\StringObjectHashtables.pas', Replaced by std::map

17. IntegerObjectHashTables in 'Data Structures\IntegerObjectHashTables.pas', Replaced by std::map

18. Int64ObjectHashTables in 'Data Structures\Int64ObjectHashTables.pas', Replaced by std::map

19. StandardHashTables in 'Data Structures\StandardHashTables.pas', Replaced by std::map

20. StringIntegerHashTables in 'Data Structures\StringIntegerHashTables.pas', Replaced by std::map

21. Heaps in 'Data Structures\Heaps.pas', Replaced by std::map

22. L2SimulatorUnit in 'Debug Tools\L2SimulatorUnit.pas' {L2Simulator},  We don’t use Level 2 data

23. GenericTopTenDataNodes in 'Market Data\GenericTopTenDataNodes.pas', We don’t use this data.

24. GenericLevel2DataNode in 'Market Data\GenericLevel2DataNode.pas', We don’t use this data.

25. GenericTickDataNodes in 'Market Data\GenericTickDataNodes.pas', We don’t use this data.

26. TosListDataNode in 'Market Data\TosListDataNode.pas',  Only used by the GUI, not the alerts.

27. MarketViewLinks in 'Market View\MarketViewLinks.pas' {MarketViewLinksDialogBox},  No GUI

28. SymbolListEditorUnit in 'Misc Util\SymbolListEditorUnit.pas' {SymbolListEditor},  No GUI

29. FontsAndColorsUnit in 'Market View\FontsAndColorsUnit.pas' {FontsAndColorsDlg},  No GUI

30. ColorTools in 'Misc Util\ColorTools.pas',  No GUI

31. Gradient in 'Misc Util\Gradient.pas', No GUI

32. ThreeD in 'Misc Util\ThreeD.pas', No GUI

33. TopTenPanels in 'Market View\TopTenPanels.pas', No GUI

34. StockWindows in 'Stock Window\StockWindows.pas' {StockWindow}, No GUI

35. TickViewers in 'Stock Window\TickViewers.pas', No GUI

36. TosViewers in 'Stock Window\TosViewers.pas', No GUI

37. MiscDataViewers in 'Stock Window\MiscDataViewers.pas', No GUI

38. SymbolDialogUnit in 'Stock Window\SymbolDialogUnit.pas' {SymbolDialog}, No GUI

39. L2Viewers in 'Stock Window\L2Viewers.pas' {L2Components: TFrame}, No GUI

40. Groups in 'Groups.Pas', No GUI

41. GroupDialogUnit in 'GroupDialogUnit.pas' {GroupDialog}, No GUI

42. SaveAndRestore in 'SaveAndRestore.pas', No GUI

43. Commas in 'Misc Util\Commas.pas', No GUI

44. ConfigureFilesUnit in 'ConfigureFilesUnit.pas' {ConfigureFiles}, doesn’t seem to do anything!

45. ExecutionListeners in 'Stock Window\ExecutionListeners.pas', No GUI

46. MarketPriceInputs in 'Stock Window\MarketPriceInputs.pas', No GUI

47. VolumeGraphFrames in 'Volume Graphs\VolumeGraphFrames.pas' {VolumeGraphPanel: TFrame}, No GUI

48. MemoryInfoUnit in 'Debug Tools\MemoryInfoUnit.pas' {MemoryInfo}, replaced by top.

49. ThreadSafeCandles in 'ThreadSafeCandles.pas', Data nodes are only accessed by one thread.

50. mysql in 'Misc Util\mysql.pas', replaced by standard header file.

51. Prices in 'Misc Util\Prices.pas', Might be able to replace this with standard library routines.

52. FakeFundamentalData in 'Market Data\Debug\FakeFundamentalData.pas',  We don’t request fundamental data in this program.

53. TalFundamentalDataNodes in 'Market Data\TAL\TalFundamentalDataNodes.pas', We don’t request fundamental data in this program.

54. GenericFundamentalDataNode in 'Market Data\GenericFundamentalDataNode.pas', We don’t request fundamental data in this program.

55. FakeMarketDataForm in 'Market Data\Debug\FakeMarketDataForm.pas' {FakeMarketData}, No GUI.

56. ThreadSyncTest in 'Debug Tools\ThreadSyncTest.pas',  Obsolete.  This was looking for a bug in a Delphi library!

57. TalBase in 'Market Data\TAL\TalBase.pas',  Obsolete.  This was a way of converting from C to Pascal, which isn’t necessary any more.

58. CCI in 'Market Data\Analytics\CCI.pas',  Defer.  We don’t use this currently for any active alerts.

ssh will -L 3306:will:3306 -N -n&


./a.out -i database_RO=127.0.0.1 -i database_RW=127.0.0.1

need to do 

we are reporting the trade condition as a string, but the database expects a number

alter table alerts modify column sale_condition varchar(10);

