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1. Introduction

Metastock is usedfrom manytoolsto saveinformation aboutfinancial data(stockquotes).

Dataarestoredin binaryfilesin anold format: MicrosoftBinaryFormat(QBasic!).

2. Directory Format

Metastockmarcketdataarecalledsecurities;eachsecurityis storedin a folder.

Thefolder containsoneEMASTERfile, oneMASTER file andup to 256Fx.DAT files. If the
securitystoredin thefolderhasmorethan256stocks,in thefolder thereisalsooneXMASTER
file andmanyFn.MWDfiles.

Thesecurityfoldercontainsdifferentfiles:

1 EMASTER: Indexfile (seesection3)

2 MASTER: Indexfile (seesection4)

3 Fx.DAT: Singlestockdatafile (seesection5)

4 XMASTER: Extendedindex file (if the numberof stocksare grater then 256) (see
section6)

5 Fn.MWD: Singlestockdatafile (seesection7)

3. EMASTER

EMASTERisanindexfile thatcontainstheinformationoneachstockstoredin thesecurity
folder. Themaininformationstoredin thisfile are: Stockname,StockSymbol,First Date,Last
Date,File number(thex in Fx.DAT),Lastdividendpaind (seetable1onpage2).

Thefirst recordis anheader;thefirst bytecontainstherecordcount.
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Start Byte End Byte Length Description Type

0 1 2 34h31hVersionnumber Int ?

2 2 1 thevalueof x in Fx.DAT: from 0 to 255! Byte

3 10 8 Unknown

11 24 14 Stocksymbol: endswith abyte0 String

25 31 7 Unknown

32 47 16 Stockname:endswith abyte0 String

48 63 16 Unknown

64 67 4 FirstdateformatYYMMDD FloatCVS

68 71 4 Unknown

72 75 4 LastdateformatYYMMDD FloatCVS

76 125 50 Unknown

126 129 4 FirstdatelongformatYYYYMMDD FloatCVL

130 130 1 Unknown

131 134 4 Lastdividendpaid FloatCVL

135 138 4 Lastdividendadjustmentrate FloatCVS

139 191 53 Unknown

Table 1. EMASTER:recordlength192bytes

Start Byte End Byte Length Description Type

0 0 1 thevalueof x in Fx.DAT: from 0 to 255! Byte

1 6 6 Unknown

7 22 16 Stockname:endswith abyte0 String

23 24 2 Unknown

25 28 4 FirstdateformatYYMMDD FloatCVS

29 32 4 LastdateformatYYMMDD FloatCVS

33 35 3 Unknown

36 49 14 Stocksymbol: endswith abyte0 String

51 52 3 Unknown

Table 2. MASTER:recordlength52bytes

Start Byte End Byte Length Description Type

0 3 4 dateformatYYMMDD FloatCVMS



3. EMASTER 3

4 7 4 Open FloatCVMS

8 11 4 High FloatCVMS

12 15 4 Low FloatCVMS

16 19 4 Close FloatCVMS

20 23 4 Volume FloatCVMS

24 27 4 Openinterest FloatCVMS

Table 3. Fx.DAT: recordlength28bytes

4. MASTER

TheMASTERfile duplicatetheinformationcontainedin theEMASTER:don’t knowwhy
! (seetable2 onpage2)

Thefirst recordis anheader.

5. Fx.DAT

Eachfile containsall thedataof thestock.(seetable3onpage3)

Thefirst recordis anheader.Thefirst 4 bytescontainthenumberof records.

Thefirst recordis anheader.

6. XMASTER

TheXMASTER file providesan indexfor theremainingFn.MWD datafiles. It contains
150bytesbinaryrecords:onheaderrecordandonrecordfor eachFn.MWDfile. (seetable4on
page4)

Thenumbercontainedarerepresentedin integerformat(litle endianbyteorder):shortson two
bytesandintegeron four.

The headerrecordcontainsthe numberof Fn.MWD files indexed: from byte 10 to byte 11
(short).

7. Fn.MWD

Theformatis thesameof Fx.DAT. (seetable3onpage3)

8. Conversion

Theconversion:

CVS Function
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Start Byte End Byte Length Description Type

0 0 1 Unknown

1 15 15 Stocksymbol: endswith abyte0 String

16 61 46 Stockname:endswith abyte0 String

62 62 1 ’D’ maybeupdatetype Char

65 66 2 thenumbern in Fn.MWD Short

67 79 13 Unknown

80 83 4 EndDatee.g. 19981125 Integer

84 103 20 Unknown

104 107 4 StartDate Integer

108 111 4 StartDate Integer

112 115 4 Unknown

116 119 4 EndDate Integer

120 149 30 Unknown

Table 4. XMASTER:recordlength150bytes

’Convert from String to Single.
    Shared Function CVS(ByRef Argument As String) As Single
        Dim sTemp As Single = 0.0F
        If Len(Argument) <> 4 Then
            Return Single.NaN
        End If
        CopyMemoryCVS(sTemp, Argument, 4I)
        Return sTemp
    End Function

CVD Function

’Convert from String to Double.
    Shared Function CVD(ByRef Argument As String) As Double
        Dim dTemp As Double = 0.0R
        If Len(Argument) <> 8 Then
            Return Double.NaN
        End If
        CopyMemoryCVD(dTemp, Argument, 8I)
        Return dTemp
    End Function

CVL Function



8. Conversion 5

’Convert from String to (QB)Long.
    ’QB/VB Long (4 bytes) => .NET Integer (Int32)
    Shared Function CVL(ByRef Argument As String) As Long
        Dim lTemp As Integer = 0I
        If Len(Argument) <> 4 Then
            Return Long.MinValue
        End If
        CopyMemoryCVL(lTemp, Argument, 4I)
        Return CLng(lTemp)  ’Cast Integer into Long
    End Function

CVI Function

’Convert from String to (QB)Integer.
    ’QB/VB Integer (2 bytes) => .NET Short (Int16)
    Shared Function CVI(ByRef Argument As String) As Integer
        Dim iTemp As Short = 0S
        If Len(Argument) <> 2 Then
            Return Integer.MinValue
        End If
        CopyMemoryCVI(iTemp, Argument, 2I)
        Return CInt(iTemp)  ’Cast Short into Integer
    End Function

CVSMBF Function
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Shared Function CVSMBF(ByVal Num As String) As Single
        Dim Expon As Integer
        Dim Mant As Integer
        Dim NSign As Integer
        Dim Result As Single
        Result = 0
        If Len(Num) = 4 Then
            Expon = Asc(Right$(Num, 1)) - 128
            Mant = Asc(Mid$(Num, 3, 1))
            NSign = Mant \ 128
            Mant = 128 + Mant Mod 128
            Result = Mant / 256 + Asc(Mid$(Num, 2, 1)) / 256 ^ 2 _
                     + Asc(Left$(Num, 1)) / 256 ^ 3
            Result = Result * 2 ^ Expon
            If NSign Then
                Result = -Result
            End If
        End If
        Return Result
    End Function

CVDMBF Function



8. Conversion 7

Public Function CVDMBF(ByVal Num As String) As Double
        Dim Expon As Integer
        Dim Mant As Integer
        Dim NSign As Integer
        Dim Cnt As Integer
        Dim Result As Double
        Result = 0
        If Len(Num) = 8 Then
            Expon = Asc(Right$(Num, 1)) - 128
            Mant = Asc(Mid$(Num, 7, 1))
            NSign = Mant \ 128
            Mant = 128 + Mant Mod 128
            Result = Mant / 256
            For Cnt = 6 To 1 Step -1
                Result = Result + Asc(Mid$(Num, Cnt, 1)) / 256 ^ (8 - Cnt)
            Next Cnt
            Result = Result * 2 ^ Expon
            If NSign Then
                Result = -Result
            End If
        End If
        CVDMBF = Result
    End Function

Fonctionson kernel32
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Private Declare Sub CopyMemoryMKD Lib "Kernel32" Alias "RtlMoveMemory" _
        (ByVal hDest As String, ByRef hSource As Double, _
        ByVal iBytes As Integer)
    Private Declare Sub CopyMemoryCVD Lib "Kernel32" Alias "RtlMoveMemory" _
        (ByRef hDest As Double, ByVal hSource As String, _
        ByVal iBytes As Integer)
    Private Declare Sub CopyMemoryMKS Lib "Kernel32" Alias "RtlMoveMemory" _
        (ByVal hDest As String, ByRef hSource As Single, _
        ByVal iBytes As Integer)
    Private Declare Sub CopyMemoryCVS Lib "Kernel32" Alias "RtlMoveMemory" _
        (ByRef hDest As Single, ByVal hSource As String, _
        ByVal iBytes As Integer)
    Private Declare Sub CopyMemoryMKL Lib "Kernel32" Alias "RtlMoveMemory" _
        (ByVal hDest As String, ByRef hSource As Integer, _
        ByVal iBytes As Integer)
    Private Declare Sub CopyMemoryCVL Lib "Kernel32" Alias "RtlMoveMemory" _
        (ByRef hDest As Integer, ByVal hSource As String, _
        ByVal iBytes As Integer)
    Private Declare Sub CopyMemoryMKI Lib "Kernel32" Alias "RtlMoveMemory" _
        (ByVal hDest As String, ByRef hSource As Short, ByVal iBytes As Integer)
    Private Declare Sub CopyMemoryCVI Lib "Kernel32" Alias "RtlMoveMemory" _
        (ByRef hDest As Short, ByVal hSource As String, ByVal iBytes As Integer)
    Private Declare Sub CopyMemoryMKDt Lib "Kernel32" Alias "RtlMoveMemory" _
        (ByVal hDest As String, ByRef hSource As Double, _
        ByVal iBytes As Integer)
    Private Declare Sub CopyMemoryCVDt Lib "Kernel32" Alias "RtlMoveMemory" _
        (ByRef hDest As Double, ByVal hSource As String, _
        ByVal iBytes As Integer)


