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FastMarkets DDE Server

Introduction

DDE allows automatic data links to be set up between DDE client applications (e.g. Microsoft Excel) and DDE Server applications. When the data changes in the server, it is automatically updated in the client application.

A DDE link takes the form of a server name, conversation name and a topic name. A server can expose multiple conversations and topics that it can respond to. A DDE server registers with Windows the topics that it will respond to.

The FastMarkets DDE Server has a single conversation but many thousands of topics for each of the instruments and fields DDE link topics are available for.

Data Available

The following summarises the data that is available for DDE links:
	Type
	Instrument
	Fields Available

	FX
	Euro

Sterling

Australian dollar

Canadian dollar

Swiss Franc

Chinese Yuan

Japanese Yen

Hong Kong Dollar

Indian Rupee

New Zealand Dollar

Russian Rouble

Singapore Dollar

Thailand Baht

South Africa Rand
	Bid

Bid Time

Ask

Change

	FX Forward Rates

(1-3 weeks forwards

1-11 months forwards

1-7, 10 years forwards).
	Euro

Sterling

Japanese Yen

Swiss Franc

Australian Dollar

New Zealand Dollar

Canadian Dollar
	Bid

Bid Time

Ask

Ask Time

	COMEX Futures
	Copper

Aluminium

Gold

Silver

Platinum

Palladium

miNY Gold, Silver, Copper
	Last

Last Time

Change

Open Interest

High

Low

Close

	SHFE Futures
	Copper

Aluminium
	Bid,Bid Time,Ask,Change

Volume,Open Int.,Open, High, Low, Close


DDE Link Data (continued):
	Derived
	LME Broker 3M with 3M forward FX for 

Copper, Aluminium, Nickel, Zinc, Lead, Tin

Australian Dollar

Euro

Sterling

Japanese Yen

New Zealand Dollar

Canadian Dollar

Swiss Franc
	Bid

Bid Time

Ask

Last

Last Time

Change

	LME
	For each of the eight metals :

3M Broker

3M Official

3M ($/lb)

Cash

Cash Official

C-3M

15M

27M
	Bid

Bid Time

Bid Size

Bid Contributor

Ask

Ask Size

Ask Contributor

Last

Last Time

Last Size

	LME Forwards
	Evening evaluations for all eight LME metals, in USD, Euro, Yen, Sterling
Also live quotes and trades.
	Close

Evaluation Date, 

Plus for live quotes and trades:
Bid

Bid Time

Bid Size

Bid Contributor

Ask

Ask Size

Ask Contributor

Last

Last Time

Last Size

	LME Spreads
	All major spreads for all eight LME Metals
	Bid

Bid Time

Bid Size

Bid Contributor

Ask

Ask Size

Ask Contributor

Last

Last Time

Last Size

Close

Value Date/Forward Date

	LME Option Volatilities
	Volatilities by Call/Put per strike per option month, from the evening evaluations @ 18:40
	Volatility

Strike

Closing Premium

	LME TAPOS Notional Averages
	The latest values are available as published by the LME at around 19:30
	Settlement Date, Prompt Month, Notional Average


Historical Data

We also have available DDE links to historical LME data:
	Type
	Instrument
	Fields Available

	Daily OHLC for LME 3M and Cash contracts
	Copper, aluminium, nickel, zinc, lead, tin, alloy & NASAAC
	DateStamp, Open, High, Low, Close (midnight).

	LME Averages
	Copper, aluminium, nickel, zinc, lead, tin, alloy & NASAAC
	DateStamp

Cash Bid

Cash Ask

3M Bid

3M Ask

15M Bid

15M Ask

	LME Volumes
	Copper, aluminium, nickel, zinc, lead, tin, alloy & NASAAC
	DateStamp

Ring 1 Volume

Ring 2 Volume

Ring 3 Volume

Ring 4 Volume

AM Kerb Volume

PM Kerb Volume

Previous Day Official Vol.
Inter-Office Volume

	LME Official Prices
	Copper, aluminium, nickel, zinc, lead, tin, alloy & NASAAC
	DateStamp

Cash Bid

Cash Ask

3M Bid

3M Ask

15M Bid

15M Ask

27M Bid

27M Ask

	LME Warehouse Stocks
	Copper, aluminium, nickel, zinc, lead, tin, alloy & NASAAC
	DateStamp

Stock Close

Stock Movement

On Warrant

Cancelled Warrant

	LME Prompt Dates
	
	DateStamp, Cash, 3 month, 15 month, 27 month and 63 month prompt dates.


This allows you to create a DDE link to previous day’s data, over a number of days, and have it automatically roll over. For example show the previous 3 months of official prices, with the most recent updated at the top of the table.

Installation

The FastMarkets DDE Server is implemented as a stand-alone .exe program that minimizes to the windows system tray. The latest version of the DDE server is available from Sales Executives, or as a zip file download from 

http://www.fastmarkets.com/DDE
To install the DDE server, unzip and extract to c:\windows\system32. It is very important to save it to this location, since to run effectively the DDE server must be located on your system path. 

Along with .exe there is also an INI file which contains settings to enable the .exe to function. These settings do not need to be modified except for customers, mainly in mainland Europe, who use the decimal point separator, instead of “,” .
In this situation the INI file should be modified changing the following line

DecimalSeparator=.
to

DecimalSeparator=,
Making this change ensures the DDE Server correctly formats numbers.

Additionally for those customers that wish to automatically login to DDE without entering username/password, these can be entered into the INI file:

[LOGIN]

UserID=Fred

Password=Fred1234

Create a shortcut to the .exe on your desktop: right mouse click on the desk top, choose New then Shortcut:
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The location of the item for the shortcut should be 
c:\windows\system32\fmdata.exe:
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Press the next button 
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Press the Finish button to create the shortcut on your desktop. You may choose to drag this shortcut to your Windows start menu, or Windows task bar.

The FastMarkets DDE Server is now installed.

Using DDE Server

To launch the DDE Server click on the shortcut you just created. A login dialogue box is displayed:
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For those customers who set the INI file to auto login (see above) the login and cancel buttons will not be visible. After a short pause you will be logged in and the window will vanish.

Those customers not choosing to auto login, enter the same username and password you would use for accessing our website services, and click the Login button. 
Once logged in you will see the logo for the DDE Server in your Windows system tray:
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The user interface can be displayed by right clicking on the icon in the system tray, and select the show option from the popup menu. 
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The instruments available for DDE links are displayed in a collapsible tree structure, organised by the type of instrument. The following types are available dependant on your subscription level:
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By clicking on the plus sign you can expand the instrument type to view the instruments available for that type:
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Some instruments are further subdivided by metal:
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Once you have found the instrument you require, select it by clicking on it, and the fields available for DDE link are shown on the right hand side:
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To create the DDE link select the field (e.g. Bid) and drag it with you mouse and drop it into a cell on your Excel spreadsheet. Examining the contents of the cell will reveal a formula such as =FMData|DDEData!XCUFD30_B which is the DDE link.

After a short delay (1 or 2 seconds) the data for that field for the instrument requested will be downloaded from the DDE server to the cell in Excel.

If you setup a DDE link for a time field (Bid Time, Ask Time, Last Time) you will need to change the format of the cell to display the data correctly as a date. To do this right click on the cell and choose format cells from the popup menu and change the format for the cell:
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If you experience difficulties dragging and dropping the field into Excel there is an alternative method to setup the DDE link. Select the field you require, and then use the Copy button on the DDE server. This copies the DDE link to the Windows clipboard, you can then paste it into a cell on your Excel spreadsheet :
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Multiple DDE Links

You can create DDE links for many fields in one step. Simply hold the CTRL key or SHIFT key on your keyboard as you select fields from the list of available fields. Keeping the CTRL or SHIFT key pressed, drag the fields and drop them into Excel.

The DDE Server will setup a DDE link automatically for each field selected.

Historical DDE Links

To create historical DDE links you have to also specify the date you want to go back to:
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This will create multiple links for each business day, for the requested data type, from today back to the historical date selected. We have set a limit of 1 year as the maximum you can go into the past.

You can again select multiple fields using the CTRL or SHIFT keys and drag them into Excel. The DDE Server will create a table of cells in Excel with fields as the columns and a row for each business day back to the historical date selected.

LME Evening Evaluations

The DDE topic name for LME evening evaluations contracts contains the forward date for the contract. Since this will change every night, it makes little sense to create a permanent DDE link to an item that may be out of date the next day. With this in mind we have provided a method for you to link generically to the LME Evaluations without knowing the forward date of the contract. We provide you with the settlement price and the forward date. The format of the link is as follows:
=FMData|DDEData!XCUEVAL1_FD

where XCU is the metal name (e.g. Copper), EVAL1 is the first evening evaluation (e.g. you could enter EVAL1 up to EVAL133), and FD is for the forward date.

Similarly to get the forward settlement price for the 12th evaluation for Nickel

=FMData|DDEData!XNIEVAL12_CL

If you are interest in forward evaluations in Euro, Sterling or Japanese Yen the format of the link should be changed as follows

	Euro
	=FMData|DDEData!XNIEEVAL12_CL

	Sterling
	=FMData|DDEData!XNISEVAL12_CL

	Yen
	=FMData|DDEData!XNIYEVAL12_CL


In a similar way you can link to the forward date and evaluation for the LME third Wednesday contracts. The format of the link is similar:
=FMData|DDEData!XCUEVAL3W1_FD

for the date and:

=FMData|DDEData!XCUEVAL3W1_CL

for the evaluation. The only difference in the link format is the inclusion of “3W” to differentiate third Wednesday contracts. To retrieve the data for the third Wednesday 12 months in the future: 

=FMData|DDEData!XCUEVAL3W12_CL

We have provided a spreadsheet of all the DDE links available in this generic format for all the LME Evening Evaluations. This allows you to copy and paste the links into your own spreadsheet rather than typing them in manually. This can be downloaded from 

http://www.fastmarkets.com/dde 

In addition, we have provided a generic link to the USD Cash, 3M, 15M, 27M and 63M forward contracts (dependant on the metal). The format of the DDE link is 

	Evaluation Link
	Date Link

	=FMData|DDEData!XCUGEVALCash_CL

=FMData|DDEData!XCUGEVAL3M_CL

=FMData|DDEData!XCUGEVAL15M_CL

=FMData|DDEData!XCUGEVAL27M_CL

=FMData|DDEData!XCUGEVAL63M_CL
	=FMData|DDEData!XCUGEVALCash_FD

=FMData|DDEData!XCUGEVAL3M_FD

=FMData|DDEData!XCUGEVAL15M_FD

=FMData|DDEData!XCUGEVAL27M_FD

=FMData|DDEData!XCUGEVAL63M_FD


LME Provisional Evening Evaluations

The DDE topic name for LME provisional evening evaluations (LME Spreads) contracts contains the forward date for the contract. Since this will change every night, it makes little sense to create a permanent DDE link to an item that may be out of date the next day. With this in mind we have provided a method for you to link generically to the LME Provisional Evaluations without knowing the forward date of the contract. We provide you with the settlement price and the value/forward date. The format of the link is as follows:
=FMData|DDEData!XCUPEVAL1_FD
where XCU is the metal name (e.g. Copper), PEVAL1 is the first evening evaluation (e.g. you could enter PEVAL1 up to PEVAL60), and FD is for the forward date. The value returned for the forward date will include both dates of the spread, for example PEVAL1 will return “Cash to 3M”.

Similarly to get the provisional forward settlement price for the 12th evaluation for Nickel:
=FMData|DDEData!XNIPEVAL12_CL

Support

Should you experience any issues with our DDE Server either contact your Sales Executive:
+44(0) 207 929 6339
Or email 

support@fastmarkets.com 

Or call the FastMarkets technical office on

+44(0) 1722 424380
FastMarkets Limited - Registered in England and Wales No 3879279

Registered Office: 5th Floor Carmelite, 50 Victoria Embankment, London, EC4Y 0LS

Tel:  +44 (0)1722 424380             Fax: +44 (0)1722 328125
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